[ Ze it <o LRI (i 2 R IE R ¥R B Ak 4 2016 450 2 R

EREe RN RFHIEFREES
2016 58 2 FHEM G

2016 £ 6 A 30 H

HETHEN: BRESEHEARAA
EEFEN: TEERITBROAERAA
WREEHHEE: —O—AELA=TH



[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

§1 EERR

He G PN B HE S MR SRR AR & P B R AE ARG 3 R PR B E R
W, IR AR RSN HERA AN 58 B AR AN ) ST DA

HEIEENTHHAT RO A R A AR AR A RE, T 201647 H 156 HEHK T
AR R S5 FE bR AR T H GG F N, BEE A SRR,
TR PR R IR B KI5

G PR LA L BRSBTS A B RS PR e 7, (N RIER & —
SERIA .

RSSO A RE AR B A, 308 7E R AT P Al AT 4
5] T A ke <5 () 4H B3 B

AR I 55 BORER R

AAREHE 2016 424 A 1 Hilg% 6 7 30 Hik.

§2 EH&EFERmFHR

BE 4 IR I 2% 7 4 LR M it 95
AN 000302

5 o ARG 000302

S (b BT
BEE&o LM 20134E 11 H 19 H
i 7 AR k4 3 00 20 49, 874, 813. 64 13

FEA R R0 S T RTIR T, B AR 3 e
Bt H AR B, 1 RBGE O S LS HE B B R, B SR AL
B AR AR e G A

B

AT G AE AT R BT AR AR I X 22 5 e AT T I A B 4T
1, BT IEEGE B M EEE TR T DAL 20
LUTIIFFEEERER,  REIE A SIS . SR = il 2 s
KIEHCE MG Rl SR HmE . (5 BURS . BIEAE S




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

RSS2 PR R S, MBI U7 ALE, JRRYEX fi
F RIS BRI, ShASHIX 52712
AT,
1. A5
AR GG LT A B BUR ) 70 Hr s BRI T AR SR
HMIZRARAL S, FFARYE TR AA 2 A L A H A, I
AR AMRCE, IkERmGra e, MR
A A AR H . U R 2K BT
I, AFESIE SRS AW MBS T
By, DU 4 e 2 & A
2. Weas R ih 4 skng  fEASMANIERELLE, A%
el e AR # I TT, AT AT TR 2 2 2
FRER A HITARZAL, SR T o Y SR L L% TR S
BRSNS, EK, ARG A TICE, DO
Ko FEIIGTE R A% AR A R A
3. KIBECE KNG AL [F) AL [ € e it A 115
PR BT Aidzimt st 17 37 KU 4 R R AT
b, BEFEFAIBR I E AT, SR, . 585 Frf
T (R T4 58 i A R Z AR A 3, ) i 28R
Mo BLHEmE,  DIREUCAS R 27 98 2 181 Z= A8 AL Bty SR
BRI -
4y FZRAARHNE ARG E AT, SRAT S SR 2R
B, RAEXNEN . BN ST 7 b A T A
fifi b, 38 FBCR D7 0 R S IR S5 R AL ALk S AN i 55 i
SRR IC R AR AT A T AT, RN 3BT 1 26 S )
Wt MRS, R IL IR AR A S T2 A M. EfE
HEFHAME, AFEE X IFH R A 34T 70,
BT AEE S HTEOR, G & A IR 45 F A B
g, FEABEHIXERIRTR T, Za%EAlaminsh




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

P, HRE BB AT

5. EHIfUEms AR REd ot ZWE T AN, 1
ntat ARV N EVER P IR B B 1 T
WS T 15 R ZE A B AR A R0 XU
LR AR A Z IR B ARRE S, Wl E (5 I G M E .
6. (ARG [l AR SR 2 AR i 4 i B 3 B
Mgz —, JEE AR MIEIEAE B4 Gk, fEEH
DS AL A RS T R AT B2 - B T [ g B ok
TR A i, B T [ U R AN TR Bl ok 2 A FH 5
A AN BE < AR R 22

7. UM SE AR TR ES MAE R A E]

W Z T E M5 #T, 456 Z-Score. KMV Z5EE /MY,
M NS GRIE LS . 5 & AT 7 e i B
FOBLAFAFAEAFATILIE IR 2257, HR4E B i R i
WREEDE BATWAFPE AT, WAT ML JZ T /Al A 55
BLANEHAT Z YN TR IR PR T KU i
5 2w P AR I TS 1 24 XU 2 18] A 22 5
G REE. 5 RBEE. REARIESETTIH G .

M

=k
A

AA

b £ b A — R JIRAT S A AR A YT R+ 1. 0%
NI G T RKIEERE, RSN EE, BT
JRUS WL 2 R AIE RSP 5% 3 < R P R RS it b, EL TR XS 5 TN

ThRMmgEe, (CTREMESMBEERIR S,

&

REEHA B R 5 S I IR A A
BEHEN TPARAT AR A IR 7]

§3 EEMFHEIIMESHERI

3.1 FEMEHr
Hfr. ARG



[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

Eivacpil
I 5 Febr
(2016 £ 4 H 1 H-2016 %6 A 30 H)
L A E el -48, 794. 64
2. A HHF) -109, 406. 18
3. AL 32) 3 4 4 A B Rl -0. 0065

4. BRI B A

58, 249, 509. 51

5. IR S A B

1.168

e (D A C Bt e S AA BN . BeBtia . HARIRN (&2 fe i (EAR5)
e ) FHBRARSR B F G BRI, AR DA 3 L Se B i _E A 28 Fe i (B A2 sh iAo 5
(2) pridsE SRR A OERA NNWEEE 5 2 G S WAL, TN LS SEBRI T 7K

PEAR T By
3.2 HEFEARN
3. 2. 1 % BIFES M BIFE K2 K H 5 R HA Y57 LB i 2 A LU e
N&S R
WEK | kg
HHEIE K IR
B B KhpfEz | AR -G @-@
O RAMEZE
®) ESE)
@
TE=1H -0. 09% 0. 10% 0. 62% 0.01% -0. 71% 0. 09%

3. 2. 2HE G E FAERLIRE S R IHFEE KRR RIS RIS iR #Elk

MRABFRI L

Il 2 1) 2 HLIPEI (52 B UE TR A e e
STHPEIAC R 5 S B AE W o 25 [ SLE S HE
(2013 4F 11 H 19 H# 2016 42 6 H 30 H)




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

16.87%

15.18%

13.50%

11.81%

10,12%

B.44%

6.75%

2.06%

2.37%

1.69%

0.00%

2013-11-19

2014-04-27

2014-10-03

2015-03-11 2015-08-17 2016-01-23 2016-06-30

|— EREEEBEMRS — LEti]

E: AREEEFAEKLHAN2013F1IH19H, ARGENNHE ISR, SUHE>IHE

HBIAF & B R Z05E -

§4 BHEAME

4.1 ZE2E (RESEE /M) fFHiN

AEAR I G 1 4 2 2 AR HEZF LA
wa | R Ui B
{EERH A BT HI PR
¥ 4. 201049 &
HE S 2011 7 9 HERBIHAH
2 PRARTAE, 50
EZET 2011 42 9 AN E Ze 2k 4
S EMARAR, FE6iZ
e, Lo A,
E 72 1% 2015 4% 6 H A EE 202
HER | iy, 2015-07-17 - 6 4 W st R4, ER
E&RR =LA TR TEE
IR ] 7 B 22 1 R £ 2 R R S
75~ MR T R4, Bk
FSE 5 W E 53 52 2 I Tl
iF 5 4F HOIET7 4% B 4 B LI
$9 I £ R M [EH 2245 i 27 AR
ETF. FHR RGN IS 2,




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

EZ: b 2015 4% 7 H AR E 2R
iF 5 4F & LRI i 95 B IE S5 4% %
1 it B4 A E 22 I i 25 B AIE
ETF Bk F e (JFEEZ 6 A4
. H F R g5 B IR 55 4%
#EH TiHe) MEELH,
fiii 77

[ 2= 1)

Flfiizz

(i E
61

H JE

HRI 53

%)

e

#

e 1y AR H AT E AR O EIE A Rl g AN H, EERE2H, (R H Y
EEFRERH.
2+ AEZF ML SCGEMATIE R 2 GIEZRAL AL R BEREEINE) BIARSSHLE o

4.2 BEAXRE N AL SBFEMTE 1B

ARG, ARGEHENRIET GEFE) o GEFREEeE) o (GkeEH
NAVN PG HIEIRFEIL) FARIEEEMAIIE, A% 2 & o FAE S 2
E, AEWSAEH BRI, HORBRPE CRA 58 N B igob o 48 J e BELAT I FH B 587
e 1] RS R FE Rl _EORRRA N SR BROR R ARSI, AREGEIESEEM, RRA
BHERE OB NF TN, REKEARIRL S BN 25 5 KAl
178, [EREELAN . Wi, T8, ARG SAESEHAIE BN EMEE ™, )5
HEHAFR G IE 2 Pxifs, BeE BN RFFMALEE, JHEd Rk
MVEIEIE. M OEEMEEARER, ARRBES R AN GERE .

g
7/

4.3 APRSTHRHA
4.3. 1 AP 5 ERIAT 0L

AN, ARGEHNARIET GEFBRTTE S B AR AP 56 T 2D
FRIRH SR SE 33 ™A% PN S XU 2 i o EEATAT R, X 8 BT B 18 B XU G A A B X G i A T
AR, RPN RBB A G Z R H R FSE S, R AR IR RE R B AP AL 5 A



[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

A 2 I IR H S FIAE 5 B OR AR R Bl 8 B T AT e AR SR AL 5, DSl v 2 i
EAT N
4.3.2 FHAZ AT AN I

ARG, AR S 5 AR S8 BN BT B FAR B Bt LA AR R A R H R A3 5)
A AN, REBUAIE G W] HEFEAR T2 5 A 2t fnik (K 57 H 28 5

4. 4 WEHINEESFIRFTRIEAL SR i B
4.4, 1 it A 2 e BRI R Ia AR 20 A

2016 4 EH4E, Gy, SRQFEIas ANy, BN irim,
ZHSATHIN AR, BLAE CPTL PPTL [ 5E B 7™ B AN DY HUE 72 N %% R B i An A P Bl g
RGN SUR S . BRI TS, =8B mt . E00E m RS REE, i
2 7 A LGN BRMEGEITIH, RRPEATE . TR R R b
AR RIS RAN T s PEAR R e

AL GIRAET S, BRI DA L2 BRER A AN F B 22, ARSI PR BN o 24T 55,
RIUH XTSRS, 3 — 2D AR VP SR B s PR I Rl & L], I IC S B AN
[5 g DA R A7 3 NS B8 < i v ek, R BRARRZEL 5 1) XURS: £ [ IS Dy A7 N SRR [m] 4K o
4. 4. 2 it WA 2 S DL SR L

AFEGAE 2016 5 —FENNFEIE K FR -0 09%, AL LB IEMEY G 3 N

0. 62%-

4. SEEANEMET EFTHH AT ES KR ERE

JEH 2016 S T 4F, FEAMEEA R, WP RRIEE TP s, BN
RGBT R TR, e s s AL e, B s L Re T R, b
AT BT =F RO A Prastt, s R SE LSRR R, EfERESR
WEVAIESE, ENARVEGES, Bk CPT =Z=EE/NE TAT, (HAGEEAS PPT g Xt
CPT 4% T LA JE/R B IR T WU SR 6 TH S o BLMBGRIT I, Filih AT K 4 fF
HAT “Raf@rpt” Mte MBORERIEEH, 80583 EMEH, FTIEH MLF, PSL 2820
TR TR R a i R . —J7 i, PR R RATE D K 18 B A )
B, R BRI st SO, PR AT ROk 4R SB[  MLF SEREh
THBEPRER e, WIBA L5 e TR Rtk e st JPaiz i, SEE %

8



[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

iR 5 A ER T RS 1 45 BT, SEBEROTIZAE N, FEE. Seon. I JuSEREE BE L o,
FEATEERE, KNGS —FHE)5, (E3RTT/E R 5 hEm s, AR MIZE
W BT

PRAE SN AR S S AL RIS — ELBRd T B mOks 51 A BRI P SR K B
B, PRIECE B AE oA AR A, DRIER R 2 Aib k.

ARK, AR FIFL RS VLS, IR R A2 AR B R B
B, BRMRIE A A NAMBIT T, S VVRERE AN TR BRI RE, B &5
i R T M AR AL, e IR R s, AT R KRB, B
RS IRB S, ek, #HSE, BRSOy SR AR, R
HHICIE 38

4.6 MEHNESTFH ABEE ST E TR UL
ARG, ARG IO L A TR BB E T BT I i,
MAEABENIA, AREHRHECKE R LT e b

§ 5 HAGHRE

5.1 WMEMREEH=AHGHR

b R BB

EEA1 (%)

Frs i H & (o)

Horpe B2

2 ] WAL 7 45 % 58,071, 343. 60 98. 76
Hr: figzr 58,071, 343. 60 98. 76

B SIS - -

3 sl ks ariy _ _
4 | ERRATAE S - _
5 | ENREEHT - -

\

Lrpre KM s ImI I AR SN IR A <




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

R
6 | BATHRMEE ST & AT 331, 629. 41 0. 56
7 | HoAth o TE 399, 032. 12 0. 68
g | &it 58, 802, 005. 13 100. 00

5.2 MEBREATI KRB EREA S

ARFE A AR RFFAT IR -

5.3 & HIRIEA SRMME 5 HE B #E LR/ MR I AT+ BB R 4R

ARFE A AR RFFAT R -

5.4 MEWIREMIBF R RNFFRRAS

i 4 B P HE

g i il A e o)

Ee il (%)

1 L 2 At 499, 950. 00 0. 86
2 P47 5 - -
3 SRz 50, 746, 280. 00 87. 12
Horr: BUR SR 50, 746, 280. 00 87. 12
4 Al i 77 6, 825, 113. 60 11.72
5 A Ml B il % 75 _ _
6 SRR R - -
7 ARG (AT AZ #fit) - -
8 [ERIZea - -
9 At - -
10 | &if 58,071, 343. 60 99. 69

5.5 REFARIEA FMME o e B 1FE P K/ MR P BB T4 2 45 Bt A 4

Fr 5 (v

(EAERi

HE (5K)

2 fediri o)

L T

LB (%)




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

1 160211 16 EJF 11 500, 000 | 49, 990, 000. 00 85. 82

2 122949 PR 15t 55,350 | 2,214, 000. 00 3.80

3 136148 16 Z#Hr 01 20,000 | 1,998, 600. 00 3.43

4 122046 10 HEk G2 14,690 | 1,548, 913. 60 2.66
15 JA VLI

5 1580107 . 10,000 | 1,063, 600. 00 1.83
Ao

5.6 EWIRIEA FRYE G 2T F+E BB/ VAT B SCRFIES:
R
AFE G AR WIRARFFA 57 SCHRALESR .

5.7 #EWIRIEA RME HESF T FHE LB R/ DRI LA BB
4
ARG EWRARFFA &R

5. 8R WA FOMME o 2 & B 19 E b5 K/ HERR B BT A8 BUIER 3% B 40
ARG AIR WA AR FF AR

5.9 MEWIRAZ ST IR IER L7 H I v A
5.9. 1 MEYIRFEST KB LR SR8 A
AT AR T WA AR5 A B 1 0

5.9.2 AEGHBBAEYI KB EBOR

AT G ARG WIR G ARt AT SR B AR I, AT el R o XS B B
JEN, IEMORMEDV EEH K, AR TR 0. B ORER 2 ZER S sh R4
AN S eE O

ARFEGAEBAT IRFG WD BN, KB X HIE S di i A B i s ir A i, IR
B BRI BT e A A FORIL A B A BT

AT G TG 7800 25 FE AR BRI R 1« SRS S KBS AL, B B E .
Fiede, VEHBEATHE, PARRRBIB A& 1 B AR .

AR T2 e R IR I B I IR S A E I, AR R A B L E
AT

11




IR ) < HLIPR I 73 IR 5 5 B 2

452016 SE50 2 RS

5. 10 & AR A ZE SF 1 B 515 5538 5 B0 Ui B
WA SRS EF, AREAREBTE T EFIH
5. 11IFAHSIMEMHE

5. 11, 1 AR At JI N 4R 58 B AT+ A4 127 AT BRI U A T2 SR 2

BAER S gl H AT — SE 2 B AT E DT AT T DL

5. 11. 2 B BB AR+ A4 R, WA B T R e R E e JB S e 2

SN L o

5. 11. 3HAh B 7= # B
Fr5 R et (o)
1 7 H PRAE 1,224. 36
2 JREUSCIE 397 K _
3 JRZHSC R -
4 IVUlEilps) 383, 373. 97
5 JSZMAT HA A 14, 433. 79
6 HoAt RIS _
7 59 2 -
8 HoAt _
9 Hit 399, 032. 12

5. 11. AR B RARFFA BIAL TR BSH BT B 57 4
A AR IR RS AT e fii 57 -

5. 11. 55 IR B 148 B B2 P A AE Y 52 PR B L 1t B
I AR IR R R




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

§6 JFBAESHHRE)

AL A
AHRAG I A0 B A 27, 623, 563. 99
5 S I 4 S H g 47 86, 938, 924. 62
e A0 T U2 4 i R [ 47 64, 687, 674. 97
et B SR BB A -
ARG S I A FE A B 49, 874, 813. 64

§7 ESTHEACHEFRERASESRFN

7.1 ZEEEAFEEESHBRIHHEIL
AR E A AR S EFHNRIZH AR BRI S, BERREIR, ARSEFHAR
FAARE.

72 ZREBEENCHERRERRARS 5 YA
AR AN, ARG LG RIS B 3SR S

§8 FEMFER

8. 1% ENXHHEZR
1o RTFIHEE 2 & TN 7 RAE TR %
2. HFR W& LR RIER R e e E
3. [EZR & TR TR BRI #5058 e T 1) 3%
4y I IR IS T
5. VEHENEMLE R A& A A HAR A

<

8. 2 TUHh 1
AR 4 TN H 2RI 4 B TR A 7] A S —— YT IL O X A P 18 2 8 Sk
SKIE 16 E-19 &




[ Ze it 5 LR (5 2 R IE TR $R B A 4 2016 4R 20 2 R

8. 3& M7
B MATEGE TN #0048 B SCH AT AE AR TR 8 B = Wl B
RS L EAE:  (021) 31089000, 400-888-8688
FPEREAE: (021D 31089000

NaE]MBE: http://www. gtfund. com

HREZSEEFRAF
—O—AHFEtEA=tA



