FEI 22 ] e L L T R B Y 4 2016 4E 5 4 B

ERERESRIGFEERSHEIEFRERES
2016 FE3F 4 FZEHE
2016 £ 12 A 31 H

HZEETHEN: BRESEHEARAR
HEEFXEN: PEERBITROERAF
WREXHHEHY: —O—kFE—H=+—H

Fi1md1em



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

§1 EERR

R E N NE S S LEERIEANRE IR A B RICE, R IR B KR,
T FE A AR S L R PR S R AR AN ) S DT

FEIEE N EE BT RO A RAFREAREESFRME, T2017F1 18 HEK TA
WG W S5 AE bR HERIMB A GG EANR, RIEERABT AR BICE. R
e N S iR/

S B BRI LSS S B 5o R UGS BERIE R 967, (B APRIESE & — s A

FE AW BIFAREHARRRI . BT KU, B H AN 35 PSR A R A4 D 15 A
BE SR .

A& M S R RER G I

AE A 2016 4210 A 1 HiZZ 12 H 31 Hik.

§2 FHEFEHMEN

B4 TRIFR ] 7 [ S 3R ) R s G B VR
FeF ARG 000511

S (ST L RIFF I

Fea AR 201442 H 17 H

R IR T <5 3 B 244,338,785.15 1}

W RABT I, BRI B T & B KB T A 25K
B H bR Je 7 1) HLAE AT Smf 8 O il AR 2] XURS: R TS
N D SEHR e KRR e R (R

KA K, RELFEAZ-DNZRER. KAYRERE,
FHE AT PG TR XIS i A 4
BB i, HRRSEFBE SRR EML. HEXBSREE )
SR AT ORI RS, 2o T ERKBERKAT LA 2
RO R R, RS L b, Horp




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

AN

2R A AL 2 AR AT A I E ) o
AEEEIT B IR E IR B B HER, BRAIZ
3 B R BRI AR P R S G T AR L P AL T
Gojm, HAEBURHES) FUGE M e A 7ENLey, Mg
R HRRA S . ARSDECRNRE TR, M
SAE M BOR AR E R AL 18 fBOR S EWECR . A
RS Y X 3 i TR P R« T BRI
TR RERRI N DX DA S B R AT 1R 1l 2
AEMCEBUR, BTN R BOR S VI REE A 4T, 12
AN A ENLS:

AE4 H LR S E A AFANEIR, H kil
Aok T A b A T AN [ < R P AR R W 2, e R TR
PERCE . FERSRBE I E A 1, BT E B R Bk
T RIE AT R SR, 25&H 4 H A A E K
AT, REIEAE, SERUR A M, iz A
SRS R ) SEMR AN AN R 1 PR SR 8 B 11
afe

(NI S g N L

AREEA IR T P AL B 3 EOE I WA BB AT IR
I S ORI 3R S [ 57 M BB DA B B AR T 3 <
Wi, UES T ES RN, TR K — B I 5
fFF T AR 2, JRIE T 00T, TS5 SRR L
SR BRI PR L T BN IR X ) Y B AT B

2. JRCEER RS

(D AT RE ARSI R N AL &6
—ABBRRATWACE, ETEEMEES T, AT
ITRACEC BB TR %

(2) MRS IE  FEATILIC B JEm b, AR GRS i K
WA, T EA R LA, MR RA




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

A
T o

(3) BEBHRAGER ARSI Pt

FESLRAMS IR A, EF S EN AL, AP

MR R A S EREA AR, AR
HBB AN SRR, DLRIEREAR A & BAT R 4F

sl .

3. [ WA i A B S

AN R Y 0 [ WA i e RSB SR 04 . A ISR

W SR S5 AL HEM RN TR I SR A5

4. AR I DT BE S s

I E R T8 5 AR b s vk sl &

WESHFAE, @B A E . WA IEEE, IEEEEAT R,

5 R R B Se B < I AR

5. BUIESH S

BGIE A gl P4t TR, HARBER M oA A 15
PG . ARG AEBGIER BT TR DA E 20 #r e 2k

fith, FER B AR 7 M S BOE i 2R 1, 2

TN ER], RERDCHGFEEEIR, JIRREMRE

A A

b £ Lk i

PUR300  FEBUEE F x50% + HHIF LR A R TR B A

x50%

DR AT 2 45 ik

I g R A A G, HPUHRS . B e T 5w
Wi e MeTr e, KT REREE.

BEEEA [ F e HAT IR A F

BEHEA o [ g AR AT I A PR A T

R B M4 TR fﬁﬁﬁwﬂxﬁmﬁmn f%ﬁ%%@iﬁmﬁﬁé
NV EA I L] 000511 002062
AR TR RS | 244,338,785.15 iy )




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

3.1 EEMEHER

§3 EEMFHEIRMESHERN

AL ARG
e
(2016 4£ 10 A 1 H-2016 £ 12 A 31 H)
E M SR bR
W 7 [E SOk R | A SRR R E
BE A BEC
LA Bl a8 1,283,884.35
2 A HAR 359,733.57
3 IASY- 2 22 4y A )i 0.0015
4 R G 587 14l 360,054,236.46
SIARIE S 0y BliE 1.474

3.2 H&HERI

32144 I S B EE KR S 5 R ML 5T P B v i 2 2R 1 EL AR

1. ERERBIIREEEBE A:

G HHEIE KR | EGKR | ittt ﬁiwif D—@ O—®
j[\ o . 22 H ﬁ)§_></‘,]—\‘ — —
) REEQ | HEWRERE N
HE=1MHAH 0.14% 0.20% 0.19% 0.38% -0.05% -0.18%
2. BEREEHRIEEEERS C:
M g Hb g 3Rk
HHEIE KR | EGKR | gt -
Bt . el 3% 0 e 28 R R O6) @—®@
) REEQ | R N
HE=1NAH - -

322 HESEFAEMCIRES RTHFEE K RAF) K5 RIS B el s R 2R ) B

[E] 7 [ SR B B i P L Ve 5 7
R UHFE AR 5D G bR v o = 0 7 S A 3oxt L

IR B A4




] 7% [F 0K R % e B A IR SR % Pk 4 2016 4F5R 4 T /AR,

(2014 42 A 17 HZE 2016 4F 12 A 31 H)
1. FEZRFEERA R E RS A:

60,07 %

53.39%

46, 72%

40,04%

33.37%

26,70%

20.02%

13.35%

B.67%

0.00%

-6.67%
2014-02-17 2014-08-10 2013-01-31 20135-07-23 2016-01-16 2015-07-09 2015-12-31

|—EXEREIRERERSs —LESiHE|
T ABESMAEREMHN 201492 A 17 H, £ 6 MRS RS, %0007~ 5 & L)

FrEERZE,

2. HZREFIKRIGEE RS C:

5.23%
3,48% VA
1.74%
0,00%

-1, 74%

-3,48%

5, 23%

-6,07%

8. 71%

-10.45%

-12.19%

2015-11-16 2013-12-25 2016-02-03 2016-03-14 2016-04-23 2016-06-02 2016-07-12

|—ExEREREEERAc — keS|
e ABESMAEREMHN 201492 A 17 H, £ 6 MHERCALE RIS, I8~ H & L)
FEGRAE. H20154 11 A 16 Hilg, AFEEHIN C KIS0 Hi 405 15 BT 3 £ 405

6



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

H 2016 7 A 13 Hilg, C REGHH T HFILTHE C FIEESMBIFHEMIL &M HR THME.

§4 BFHEANWME
4.1 &L (RESZEH/NM) N
EAREEEEEEY |
v | Mg i IR A
— IR
FIREH | BEAEHA

H 34 Wit WATER i s 5 3
e Pl BRAT . RIGERESEHLEHRA
BA A%, 2010 4F 7 AN EZERIL S
BN EHAWRAFR, DML,
R SAFBFE., 2014 4F 10 HET
ict VR 28 [ i RIS B VR A BHIE SR %
=) %34 (LOF) (5 [EZREH R
(LOF SR EREGNE SRS M
) L H [ vk 2 RIS B VR A BHIE SR
ik BRI SLT, 20154E 1
RIGHC FECSHEAT: [ 22 45 4 1 B R s T R
BIRE AR R A SN RS,
[z 2015 4F 3 H R HeAT E 2= [E 5 UK 50
P Y RIEHC B IR A BE SR I 41
R R, 20154 5 HEHTE
BER2e | BIRA . | 2015-03-17 - 10 4 Ze N RIGHC R A ANEH %R
0% REEMESLR, 201546 A2
A R AT B A= 20 R e B VR & AR
ic VR FEFE L, EREH RIGHE
4. H BEMIEF R RESNERESR
RAEM PR A AN SF R RS (5
RIGHC RIFHHERES) HEELH,
HIRA 2016 4 5 H R AT E A = e 1Y
FEp = RIEHC B IR A BE AR I 41
R R4, 2016 4 8 HEMTE
icl VR IR RIS AL B R A R
A H REEMESLTE, 2016 4£ 10 A
Zefi FEC AT B 2848 2 R VG Tic B Vi A 2

SE R IEH TSRS L,
TEELE 2016 4F 11 H e T 2298 a5 R
BA TG B IR A BNE SR R R e 3




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

i R
[LW=R(
=
ZAR

R

i R
Pic B R
=
ZFEm
RIS

TR
i R
Fic B R
=
ZRaEm
RIS

] 725
i R
Pic B R
=
e R

R

mE
i R
Fic B
=
RIS
HiRE
%k <
23
T FC &R
i e
(EFF
R

BIRA

BIRA

BIRA

HIRA

S, 2016 4 12 AEHAEHE
ZFa RIGACE R A ANEH %
e, ERFHERGHERAH
IEH 4. ERER R
BIRGIOEFHR TS . ERE
A RGN B R A R R A A
E M5 28 RIS B IR A BHIE %
Tih g, BRI E RS
RUNEH VL. ERLHRIG
fic B VA BNE SR BT R S 4
ZF, 2015 4 5 HZE 2016 4F

1 AAERF SRR, 2016 4
1 HEAERF TR (FFF L
E)

E: 1 SRR H A EAE H SR AR e B H, BEREESH, ERH Y5

eaEFRANH.




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

2 R AL SCEMAT P2 GIEZRAL AN G B BRI ED AR RIE -

428 B NIHRE A AR SE FEM TR B LA

RGN, AREEENRET GEFFE) « GEFREEEE)  (REEHAFL
PG ISR R S RFENEAORE, R e S R S B L5E, AE R
EH BUR5T. SOKIREE DR BB NS VE R 5 S U8 BRIE Y 2 087™, AE 28] XU (1 B A
EOFEA ANBER R M e AN, AREBlEada M, RRAEREEEMHHRAT AN
WIAT A, REAENREI S RPN 2GR ) M HME AT, 5 S8 A e, 5¢
¥, ARSHSARGEHANIVE AR ST HRAE 5 AT 5 WK IF . AR

S/ NLRFFIOLEME, JHEERR AR Bl ROEEAEENERR, A
TREEHCR A A5 E -

}

4.3 AP HERHRY
4.3.1 AT AT I DL

AN, ARGEHENRET ERREEEE AR AT S ERR L) 1M
ORI SE T P 10 PR 8 PR 428 b BE ATV, X 25 4 PR 50 0 IR A B IR R 4T Rz
PR A RIS AL & Z IR B R H SR A8 5, RS AR Ik AT 68 SB0AN 2152 5 AR 2 i 14 R H
152 5y, WRERA TR BT B P A 3 A B A &, DDSERIVEM S s AT 9.
4.3.2 FH A AT AL T

AR I, AT G G AT S BN P B A BB A A R R A R AR H R R SE 5o AN
TN, RKBUAS I A7) BE BN 1A 5 AR 2 ik I 52 28 5

4.4 sh R P S R SRR AL SR I
441 At ) P L A R SR RZ 1 43

2016 “FIUZET, MEGATBREERIR L, HE3) 78w b7, BIERRSERI =R
IRFIE . B Z¢ FAURFRH LK 3.29%, VRIELRIE Rk 1.33%, BDLbRTE TRk 8.74%, /N KA
AR . MATARA, ARG DL S AT i S 5 RS SN L AR WL & 55 4% G i ATk
BRIRECR, TG (R AR TMT G837 % P b B2 I Rk, #8702 BRI A K

B & SEan N SO R HEE B b PR A T S DA R B B A A% ) S e, R IR E =R
LT ORI Bk, HEsh T RIIMEAT R S BBk, {5 12 A BEE SATICE SRR SITE, 10 4F
WIE S 2R AE— A2 AR N BAT T 80 24 BP, 5l T — XK HEF. Bk os v

i

9



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

i BE VL T —E BB, B SR BEER H BRI N Bk

AT LA R SIS N, REF T RS SRR, T 6T H R
FHERI—
4.4.2 5 WIS

[ 72 [ SR IR Bh A 7E 2016 S8 DU R E IS KRN 0.14%, RIS L L S R N

0.19%.
H 2016 47 A 13 Hilg, EREHIKD) C BBy E AT T3 SO #lie (5 a0
WRHFE.

45NN EMET . IR IATWESKHERE

M 2016 VUL Z MBI RE, GIFIEBATE /MRS, EKiGk, PPIAR
T 54 MATTE, T 9 AMEIE.

2017 4, [ A GFEUR A s ARG 17 B KU AN e . AT 2017 4F —F R L
VAT RE LI o TR IR Ay B e 5 2 B BRI R EOR, K B 5 b e A ]
o WHCKHE— B /NE BAT, XA I MECRARIE, 2017 FiRaI IR, To XK
HMELAARE: N AT TG AEAEKT KT, KER 7 /N T B SR A (B e RRAE B =K1, LS I ey
RIS . BATELF LR IUATTIE, — R e T A M. 52 ot Tl K B i Bk A SChR i,
BT, A K0T, TRZ W TSGR BRI, = E AR SRR AR o

4.6 REHARSTFH ANBEE ST #ETE L
Too

§5 BEAGHE

5.1 REPRESE-HEHN

B b 34 MR PR
5 TiH EHOT)
L5 (%)
1 I 2 $ % 96,322,049.56 24.67
Hordr, g2 96,322,049.56 24.67
2 [#] 5 AL 7 B % 264,756,665.70 67.81

10



] 7% [F 0K R % e B A IR SR % Pk 4 2016 4F5R 4 T /AR,

Her: fi

264,756,665.70

67.81

PSRRI

HUTAE R 2 2t

26,904,551.75

6.89

oAt 25 5 55 7

2,459,118.62

0.63

ait

390,442,385.63

100.00

5.2 MEMRBATI D KRB ERRA S

(e

GRIE|

SR A AN |
el (%)

VSN NN NN

o]

KAk

1,526,026.00

0.42

il b

34,985,414.46

9.72

LT 3T REOKAE R

458,382.00

0.13

.

8,052,107.48

2.24

LR AT

ALiEIEH . R REAEREOLY

1,088,742.00

0.30

T Q|1 |m |9 o

A8 R Ol

FRAR . ARG R AR RS

1,148,756.00

0.32

SRl

48,303,005.62

13.42

Dl

759,616.00

0.21

LGN 55 Ak 55

BEART FEAEA R 55k

KA ISR 22 P i

JE R SS BB A R 55

o |0 |z |E |t |~RA

#E

11




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

Q |PAEMMLSTE - -
R [SCfb. RE MG R - -
ZiE - .
& 96,322,049.56 26.75
5.3 WERRIEA E SHEEE = 1RE AN EF B4 R R R 4
B 3 G R
e Ji SEARAY B SR A4 R () ~ R E(OD)
fEEEBI(%)
1 000725 WA A 5,800,000 16,588,000.00 461
2 000001 PR AT 1,070,000 9,737,000.00 2.70
3 002594 EE TV 3 140,000 6,955,200.00 1.93
4 601318 v [E P22 141,000 4,995,630.00 1.39
5 002781 ZHE R0y 140,345 4,526,126.25 1.26
6 601398 LRARAT 1,004,600 4,430,286.00 1.23
7 600036 HERAT 239,900 4,222.240.00 1.17
8 002821 B 21,409 3,071,977.41 0.85
9 601988 H E R AT 864,400 2,973,536.00 0.83
10 601166 PV ERAT 179,500 2,897,130.00 0.80
5.4 MEBHREGER M IRAFEHERELAE
N 3 E A I RE
Fe 75 A A A RMECT)
E L1 (%)
1 H XK i 59,817,000.00 16.61
2 RATEE - -
3 i 3,076,500.00 0.85
Hodr: BURM 4R 3,076,500.00 0.85
4 kA7 6,319,800.00 1.76
5 b 5 %5 169,566,000.00 47.09
6 rh A 2 19,668,000.00 5.46
7 Al EEA (RIS He i) 6,309,365.70 1.75
8 [F VA7 E - -
9 HoAh - -

12



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

10 e 264,756,665.70 73.53
5.5 WMERRIEA AE S EE T = HE EIR/NEF KT LA R
” o " | HRETESE
7 (esavi g5 44 e G A RUHMECT)
] (%)
1 019546 16 [E 15 18 500,000 | 49,830,000.00 13.84
2 011698169 16 7= HR 300,000 | 29,970,000.00 8.32
SCP004
3 011698134 16 Bl 1A= 300,000 | 29,961,000.00 8.32
SCP007
4 011698193 16 iz 300,000 | 29,928,000.00 8.31
SCP005
5 011698878 1o Rt 200,000 | 19,874,000.00 5.52
SCP004
5.6 WEBREA RME SRS T = EE BN FRT 42 B S RRER IR T 4
AT S AR AR FFA H 7= SCRFIES
5.7 MEBRBEARNME SEEF =R EWH K/ MNEFRRT LA R E R EHA
PN N e N S S
5.8 G HARIZA oMM E 5L B = 3E LK /INEE 7 O BT L GR35 HA 40
AT S AR AR AR FA PG
5.9 MEAREES BB B R 5B A
5.9.1 |EREEESR TR B R CMBRRHHA
AL G AR AR FFA I Fa B 18
5.9.2 ZEEFHBIBARMBEBUOR
ABRSARE AR IR, ARSI IEHIT, AL SR B XU BRI R 0],
DLEMRE N EEH R, ARSI . SRREE T ERARMDME . S 1ERT

H/péAZ/j o

ASHE G AEBEAT BRI
WD E AT RIS B A ELK T

ARG E N 875 R Y

B e vk

ey d U QN v R

U/

BRI, RRE ISR W AU B T s AT @S Mt 7T, Jf S

AE R RL P2




(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

VETHREATHRE,  DARRRBL BT AL R A U

TEARE RN T2 B BBR I B (B R SRS 0 A UE 1, A S SR R HARE I I RLE AT

5.10 FR 5 HIARAE SBUB 19 H G851 3 5 L i B

RIEA R IR E A, A AT TEAUHE

SBEA GRS HHE

5111 AR5 9T P9 e BB R AT+ A4 UE 23 B RAT SRRSO RS P8 1) 3L 5 A mAE R o g )

—EERBATEDT AT

5.11.2 Hee BRI+ SR, B IR T G G [RUE & I B 2 B Z A DL o

5.11.3HAth 72 # Rk
F5 AR SHIGT)
1 7 ARIES 19,012.34
2 MISGIE SR TE H K
3 Mgl
4 NSRS 2,437,618.28
5 NG TR 2,488.00
6 HoAth SR
7 PR
8 HoAh
9 &1t 2,459,118.62
5114355 BRFFA B0 T3 BB B T # 3 fi 35 BH 40
B o O RE
e ARG i3 44 75 AN RMMECT)
{8 EL 1 (%)
1 110034 JUM £t 1,480,473.00 0.41
2 123001 W PR 708,789.20 0.20
3 110031 IR EE A 629,764.00 0.17
4 110035 H = 745t 272,786.40 0.08
5 113010 MINEEE T 87,780.00 0.02

501535 BIR A+ 48 SR AP A AR TR R PR B UL B Ui B

14



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

TIBZIREBH | HEST A E | WEZ R
Fe % SEARHD % SE 4R
~RE(OD) H EE (%) 15t B
1 002821 JLETE 3,071,977.41 0.85 X 3
§6 FFHAFEEDEZD
BT A
_ [ 22 [ SRR s R VG AL E | 2R E SRk sh R IE I B
OiH

REA B’EC

AR ST YIA] < 7 AL

246,027,108.99 -

0 YT < e R R 0

606,176.20 -

Pl b S A B ] 5

2,294,500.04 -

T I AR AL B

AR ST < 7 B

244,338,785.15 -

§7 ZEBEANCHERRERE AR SHNL

7.1 ZRE&EEAFEARSHBHRZHR

ARG N A S E A RIEH A R SR EA RS, BERRENR, ARSEFHARS

AAEE,

72 REBENCHEAR SRR AEE 5 N
AN, ARERRESEHEARISHE A T EREAREE.

81%BEXHEE

§8 ZFEXMFER

L R S T P B A A B S 4 M A
2. [EI2R R R 72 L O 2 T 25 7 A i
I
=

3 R E 23 SR B R il VR

4 WA HR R B I A T
5+ VA MEDR & A HAb S

15



(] e [ 5 05l R Bl B IR A RIS 3B 4 2016 4F 55 4 TR

8.2 I R

ARG EHNE RIS A IRA T P A A —— R ITIL O X AT 18 5 8 SEEXR
JZ 16 JZ-19 JZ.

ARFEG AT N AP B VARAT IR0 A PR 7 70 24 b S —— BB i IR IX R Tl VKA 1 5B 15
%,

83EF AR
R WATE BTN 5 & A SO AT FE A S BN A W) Xty B
RS DG (021) 31089000, 400-888-8688
FRAFRE: (021) 31089000

N AL http:/www.gtfund.com

HRESEEARAH
—O—t#—A=+—H

16



