b

SETFEARBETIESRREFESE 2016 4
B 2E=EFRE

2016 4£ 6 A 30 H

HEBHAN:. HE&EESEEFEERAT
HETEEN: PEARBITROERAF
REZEHBEHR: 201647 A 20 H



G 85 R A 2016 458 2 P,

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FEEHE N E KRBT IR A R A AR AR S A FME, T 2016 457 H 19 HEZ T A
Wt M S5 FbR . HERBAB B A G EENE, RIEERABNAEERICEH. RS
NE AN DN b

G AR ARSI L SRR S 0 S N A B A PR 5, (HNRAEHE G — e

LA SO AR HARR I B KUK, BB TR $ 0 D SRl LA 40 B A
2 SAINEEE VLR

AAR s I 55 BORER A H it

ARG HIE 2016 4 04 H 01 HAZZE 2016 4£ 06 H 30 H k.

§ 2 EEF RN

4 TR BERE SrgV N

N TR -

U INE 000749

T A8 2 A S -

J& 3 A8 oy RS -

e (Y L RIFF TR

a4 2014 4 8 H 27 H

T AR I A B A0 1, 633, 084, 265. 51 47}

v H b Z!K%é‘z\ﬁ:ﬁﬂg)ﬂzliﬁz\ﬁ‘]%ﬁﬂji, VAR WSk S Relp s

) e Tl LU M A BT [l

I Gl I [ e g $E B4 A fRIS: (CPPT, Constant
Proportion Portfolio Insurance) ifl&F0RE]ANER
PR H AR (TIPP, Time Invariant Portfolio
Protection) &, TELRAFIEAAH, X85/~ HlE ™%
TR A F R R AR AT IR B S TR A, TR IR

LT RS REBEAR G2t RN, AREE@EEHRERE
TR AU A B8 P A BT RN, B ) B A R AR )
A ENEE
AFEG A T SRS B TR R BRI E R
WS B NS . R T IRES . AR TR TR
B AR % BT S .

b 25 P e 1 — AR IAARAT S A ORI A 2

U 2T AIEGARAREG LS, & T UGS+
AR RIS it o, A0 PR AR 9 A s I T i SR A Rk 4

o2 14 m




G 85 R A 2016 458 2 P,

FAERA R AT S, mT Mg s
® &,
FEEFH AN [ 4 4 B P TR A )
REFEAN Hh [ R T B A FR A ]
FERIEN AR LR A PR A ]
*: L
§3 FEMESHEMESFERI
3.1 TEMEER
Bfr: NRMit
B 5 $R bR AN (201644 A1 H — 201646 A 30 H )

1. A E sl s

11, 399, 376. 73

2. AR

7,637, 581. 33

3. BT ¥ <y WA A

0. 0046

4. RIS

GERHE

1,649, 188, 145. 92

5. WIARIL & wiliiE

1.010

E: L A OB R S AR S ON . Bestilieas . AR ORE 2 sehrE2 s 1

BRAH IS 2R R A, AR Dy A 3] S B a n_E A 4 Fe il AR sl i

2+ Frid e SHEPE AN IR NNWEEE 5 2 &I A T3, TE AT RYE SE PRl e AT 248 T

e
3.2 &R ERH
3.2.1 AW EHEESMHPFEN KR KE S FEAV S B R R B
‘ T
e | b 2
W | ke | TIOMRE | ALBREE ) o | 0-0 | 0@
e | mkasxe | TR
HEZ®
213;;:4\ 0. 50% 0. 05% 0.37% 0. 00% 0.13% 0. 05%

T AIEEHNLSHESEHE Y. —FE R (BUR)




G 85 R A 2016 458 2 P,

3.2.2 RS EFEMURES IR THHEE KRS & H 5 RINLS R AR
WRBEHI

e G O A2V I AR Wl I B L B R 8 ) Dy S Hons LE

8.16% | § §

7.14% - § §

6.12% e :

5.10% 1 eeeeed :

4.08% - S :

3.06% - e |

2.00% - et E

1.02% T St :

0.00% AR S §

-1.02% - e §

-2.04% | A — 5
- o — =+ =] o m 1w o o (] w - ] (] =+ w ] (g} w P
[y} ™ L] L] =] L] — - — ™ (3] (8] [y} (] o L] (=] - - — -
8 8 - ¢ 5 8 8 3 88 5 8 28 2 ¢ 5 g g 3 8 g
+ + + < 0 I w0 w0 w0 0 I w0 w0 ta} w0 o = o = = o
5 5 5 5 o = § 5 & § = & = = ©§ - & & = &= =
(] ™ (¥ (] ™ (] (] (¥ (] ™ (] (] (¥ (] (&} (] ™ (¥ (] ™ (]

[— 30 0 W B2 T D AL I — B T 2 |

A 1 RESIEGEFRAME N 2012 48 H 28 H, EI/RHEN 2012 42 8 H 28 HZ 2016 4 6

H30H.

3.3 HAth3tr

H: L

§4 BEARE
41 #4528 (RESZEND

FYNTREYEET,
R4, g | AEeMEGEEIR | oy e o

FERH 3 BT H
erE 4, i EE
2efiE . 2008 4F

2014358)% 7}%%201151512

[=0=5 2 - .
B | RenR 27 H 7 e i E
IR TR
o, A BT




G 85 R A 2016 458 2 P,

2012 4E 2 H BAIE
43 & B HA R
ANFE, JHEFE A
L AT A BT

TR o W e
FIPSEZEL N = (65t
TR S L ., 45
EiCr e A SR
F, [ 2016 4 4
HiE s %5
M =Fa s, #
BAEER, BE
2[R AT 4
PR 300 FEE
R4, E4 LE 50
REUr e H
S R EE R
AL (LOF) 1
Renl

SRR, HE
KA, 2008 4F
5H&E 201144 H
FEAb m g ) TRE
FAERIFAE T Z
Jii; 2011 45 A&
20124 6 HIERAE
HEFF I A PR A #]
AF |7 ATk A A
Jifi. 2012 £ 7 AN
o 201545 H 5 N 4 2 4 3
S | e fg A . 4 Ay E&g
Wt 70 3 & 25 dr
il L R,
[ 2014 4F 11 A2
AR 2 4% BF Foll
BlagH, HEA
TR, SRR
Eﬁﬁ%ﬁl%l
22 RGN B IR A A
kiﬁ%@%%%
23,

Bt S, ok
‘ 2015 4 8 A W% K5 .
R ez -

AL wER 18 H 1 2003 4FZ 2009 4

o6 Ja A B




G 85 R A 2016 458 2 P,

AT 5347 H PR
W55 7, AR
G RAF L
5. AAE B
BHEA R A B =k
gnf. ERETE
bR A FE B2 5
. 2009 4F 11
TN 43 48 3
HIRAF, JiTH
SR G EmHAL 5
AN a7 2 ik
&4 H 2014
11 HREREE
NG s &gt E- e
H, MEAFEER,
B A Sl A= R It e
T [E 4[5 % RIE
BEIRA R
&, EEERR
e HEES
i,

4.2 BN IRE BN AR S B I TEHB AU

AREEGE I NAEARMRE AN sy ChAae NI ERESRED) . (R N RALAE R IR $5
BEPN AR HEEUEF R R SEEE NG (HEZE RARGTNEFR RS ESE )
AHAA VEEEM I E, ABEWSEH . B 51 i JE e BANE B & 50, 1/ hg s
RS B BE A b, e B N UESR A &, o 35 e i B A AR 1047 9. ARFE Tk,
AT RESHRGHEREA KRB SLEEEFMLE.
4.3 ARG T
4.3.1 A3 5 B PAT B

AN, AESEENEAEPAT T QGEFREESE AR AT S 5 80 A
GRS EHARA AV GEBRINEY KFE, WIHIEE. WM RGET eSS IR ™
WEBHIZE ) N FHAT, AR T SRR E

FEFEVT R IR HI T 1, AEE SN TS — R S BT G A A wE
TN RAGIEPERNLE G RAGIE I, WIR S BT A E R A5 B SR U R S 4% 85 v s 7

RGPS . (EETCR AU, WS I R AR B ST AR R R 4, A &4
%6 U d14 T




G 85 R A 2016 458 2 P,

FERBGEH N B E . @R H SRR E RSB RGBT LR,
BARFBAME AR, @M 5 5 E AE AT B A BRI OR 1

FERZ G PATIERITH, AREEEBAIATRDZ A HIE, e H IS5 ZGHBEN
NP G DIREFFHZ I B LS A I SE AR ™ BT T 1620 X T — i IS 458
5y FRWEAFAZ 5 SR M ST RN 5835 T AH 9% 2 FCHLA) .

REESEINGIA 8 RIS, 25k 3 RIRAMES ., 2 RIgHEESM 3 At M4,

WG RZGH M AT LSRR, W ARBEAE R B F E K2 E R 6% B 2hiEAT g
HC, WEHIA, RGN A TLSEFEE R, REIFEEIL. HBIN 5%, -~
AR QIEFR B E B A R AT 56 IR 2R W) MA= AEZIN . T2 555 AR
ME, RS HRRAEFEH LTS HIT . KT LLA T4 AT I AE 5 ™ hs Ha O AT 70 B
H R AN RS AR SE LB o B B AR S BB AL S T AT e . ARSI, 3740, RSS2
ARG AT I OL R I, R IR H AR I

AEDE N &R A G S AT AT IR, SRR A AFENEED (1 H. 3
H~ 5 HD WIFE R 5 R &8 S5 0 R 2T TS, gt D R St sl. A4S Hm .,
RHEBUE AT S BRSO, 2R R S5 SRRt i AT

4.32 REZ 5T AKIE RN

AIEGE BN TR A G IR, SR A PR AT A R AR, AR R
TR RAEGS 5GP ATT M A B KA S, REIUFAERF AT
44 REHAZS TR RWAZIED T

WA, ARG, ERA I, X R E R IR A F T R I PR AN
RIBAT RIS EE, BRI B A e 2 ath. RN, Ak el i BRIk R i o 57
a8 R PADAE S AT IN Y S DR ENETE
4.5 IR E WA EE KL SR

AW, ARFESRHFE I KN 0. 50%, RIS LRI % 0. 37%.
4.6 REMARESTHFH ANBBE ST HERE R Y

ARG I, AREETOES: — A TAE H B E m#RA AR AR — 3 A B e 3™
ET LT eI I .



G 85 R A 2016 458 2 P,

§5 BEAGWE

51 REPAREESERZHESBEMN
5 TiH SH () d A B AL (%)
1| BB 25, 295, 021. 92 1.53
Horp, g2 25, 295, 021. 92 1.53
F e - -
3 | Ml e 1, 393, 942, 700. 00 84. 29
Hr, fiik 1, 393, 942, 700. 00 84. 29
RPE S RHIESF - -
4 | e EET - -
SR AT AR SRR - -
6 | ENIREERET ™ 160, 000, 570. 00 9.67
Horpre SR B ) SE IR B B
B L
AT B & AT A1 54, 346, 286. 07 3.29
Hoph w5 r= 20, 195, 915. 55 1.22
&t 1, 653, 780, 493. 54 100. 00
5.2 REMRBITW R B ERFHE
5.2.1 MEHRIBATW AR EANRERTHE
L] S| ARME O 5 FE S VR EL ] (%)
A Zg\ *4(\ q&\ @l“_/‘ - -
B | KAk R B
c | ik 17,210, 673. 17 1.04
VAN e R
D B3, B BRI 1,118, 168. 00 0.07
A4
| 2k - -
F | LR FEE 731, 492. 00 0. 04
¢ | iEEH . Bk 1, 406, 399. 00 0.09
| AR - -
= BALE . AR E BHAR
' R AR E B RS R 013
N
J | ek - -
K | Ak 361, 790. 00 0. 02
R EESER A 478, 632. 00 0.03
M| BHEETTSURSARAR S5 L 20, 126. 10 0. 00




G 85 R A 2016 458 2 P,

IRFS PREEFA it B B 93, 832. 00 0.01

JE R RSS « ABBEAIEA IR 55 - -

#H - -

DA TAR - -

A BRI R 1,699, 716. 25 0.10

»n | (o |TT | O =

2
o - _

Hit 25, 295, 021. 92 1. 53

Vs LAY LA 2016 4 6 7 30 B AOHR BN £ 4T AL 5 b N IKHR
5.2.2 MEHIREAT W R P BB R BRI A&
s ARG WIA R B R B

5.3 MEWIRIE A RME GBS E LI R/ PRI BT 42 BRI R B 40

Fo | mEmfm | RELH | BE B | ARBE GO 5%§%Zf@%
1 002065 R 66, 300 1, 664, 130. 00 0. 10
2 600522 DR 1 R E} 132, 750 1, 300, 950. 00 0.08
3 002056 YR 63, 064 1,072, 088. 00 0.07
4 002028 T LS 71, 280 780, 516. 00 0.05
5 603766 FEsZEH 36, 650 741, 063. 00 0. 04
6 000786 JeEr A 80, 900 734, 572. 00 0.04
7 600143 G REH 113, 300 729, 652. 00 0. 04
8 600004 Hz il 59, 100 724, 566. 00 0. 04
9 603328 R 24, 000 708, 960. 00 0. 04
10 000685 Hl 67, 300 698, 574. 00 0. 04
5.4 W EHRZEGEF BT RPIBEFRRAE
P fiie 75 i A ANRME OB RS T E ] (%)
1 | Exfi% - -
2 | TR - -
3 | &Rz 90, 048, 000. 00 5. 46
Horbr: BURME SR 90, 048, 000. 00 5. 46
4| kg 23, 664, 700. 00 1.43
5 | flbEE R T 2R 432, 021, 000. 00 26. 20
6 | RS 170, 305, 000. 00 10. 33
7| Al (AT 3, 240, 000. 00 0.20
8 | [FMkAFH 674, 664, 000. 00 40. 91
9 | HAt - -




G 85 R A 2016 458 2 P,

|10 | it | 1, 393, 942, 700. 00 | 84. 52
5.5 REWRIEA RME G HEES =158 BN BT T4 s 5% Bl 4
F e . e _ o 5 & B P 1 B B
o ARG % m | BEm GR nIME (T e
=) (%)
15
| 011599833 SHUR 1, 000, 000 100, 590, 000. 00 6. 10
SCP003
15 EHelE
2 011599954 i ek 1, 000, 000 100, 340, 000. 00 6. 08
SCP005
11 YLt
3 1182146 i 1, 000, 000 99, 540, 000. 00 6. 04
MIN1
16 ya[ L4
4 111693230 ,4/7j R 1, 000, 000 99, 220, 000. 00 6. 02
4T CDO13
16 YT 754
4 111693232 > R 1, 000, 000 99, 220, 000. 00 6. 02
47 CDO11
15 F41l4
5 041560109 Cﬁiﬁéﬁé 800, 000 80, 376, 000. 00 4.87

5.6 5 BRI A RMME 5 E ST 13E HBI /MR BRI 48 B SRR 53
H

T AT EAR A WIAR AT B SRR IESF -

5.7 W EHIRIZ A SOME o 2 S 75 H LI K/ N HEFR O B 45 Bt IR LB A
E: AREEAREMRRFFA SR
5.8 R & HIAREA R E 5 E ST E I N R P BRT LA BUES Bt B 40

T ARG AR RS BGIE
5.9 MEMRFEE TR KBTI 5 18 0L i
5.9.1 IR HFHIARAE S BB BB R A1 35 A 40
T AR G AR T AR RS A IR 1 B
5.9.2 AESHF B BRI B R BUR
W, AREZ SRR GG FHUE M RA RIS TE H iR, RSN
Bl RTIR T, BB TRahELr . OISR Ot a 20, AT KIS B~ TS B, e
A 1 RS A B AL

%010 71 4t 14

=



G 85 R A 2016 458 2 P,

5.10 R EHKRAE SR E W ERHBEZ 2B

5.10.1 A ¥ E R R B EBUR
P, A 4 A [ A £

5.10.2 & HAR AT S48 3 1) [ (30 S K A4 22 A 4H
I ARG WIS 5 EH U5 .
5.10.3 A< E £t HA B 4L B VR
ke RS 5 E BT .
5.11 B RA ARG HHE

5.111

T I 2 BB AT A ETR RAT AR, AT B B BT AL

—HENRZBIAITETT. AT

5.11.2

S IBNRT 2 BE

&, BRI G H A

BOA 5T 2 e [ e S ISR P 2 AR ISR

5.11.3 HARBE =M Bk

5 4R & ()
1 HFHES _
2 NSCIE 5 K 403, 660. 60
3 INELe&l -
4 IS IDSS 19, 467, 655. 08
5 I FR A 3 -
6 HoAth SR -
7 REPES: -
8 HAth 324, 599. 87
9 &t 20, 195, 915. 55

5.11.4 #EHRFEA AL T 7 3 B vl et 55 B 40

T ARIES A AR R AT 5 B ] #4515

5.11.5 HREHR BT+ 48 B B A EIE 32 PRI AL A 3 B

o o w e | VUERZIRENEA | HEETG | FUEZRE

CEEIE I FH] (%) 9

11 T 4E14 1




G 85 R A 2016 458 2 P,

1 002065 IR A 1, 664, 130. 00 0.10 157 B 452 it

5.11.6 BB A AR HE B FHAN S AR

¥
§ 6 FHAESHHEZS)
BT Ay
At J AR 2 4 1 i 1, 663, 185, 168. 85
5 A4 ) ik 4 s R 43 25, 898. 28
Uk - i 5 HAH ) 2 4 A DB [m] 30 30, 126, 801. 62
Wt FHHA TR SR R s i A (4 &gk L7 B
HY)
At A AR 2 4 4y i 50 1, 633, 084, 265. 51
VE: L. BHMR A AR R RN A, e B[R A e 4 i

2 AIRE IR, B H NN 72 5] L E e Y s 58 B IR AR (BUT ffRe et ")
FEH AT SR AN 6,002, 808. 50 47, [E &M & AR S (FeaF) k (HFRMA) HE

(17 FR DRI B FR e B 3 A B R 55, I L2 RO E A o IR I 2> HEAT T3S
§7 HSEBABAEHESRAFESWR

71 EGEENFERES IR

T AIREH], REEHENARFAES M.

7.2 Z&EEHENCHEATRERR ARSI 5 WA

TE: AR I e B RIS F A R e B A I &

§ 8 MR EEFRHFMMERFER

ARG A, e HEARYE GEFRREEE SPEREHINEG) WA XRME, £ (PEIE
FFRD S CERIETFRD) . GIEZRIRD) Rk B BRI AT 1740~ 5 B30k -

1. 2016 £ 4 H 12 H#He 7 (EeZ 2 RAEE NS CGEFD M2,

2 2016 4 4 H 20 H#dk 1 (&R T HARA A KT HEIRII &5 7R T ERARLS
AT BB R A )

12 71 L4

=



G 85 R A 2016 458 2 P,

3. 2016 4F 4 H 22 A#iE 7 (HERSEHAMRA R KT EHEE 2 RAAR A TNEF R RIS
2016 FE55 1 MG D;

4. 2016 4 H 28 Al T (HERSEHA WA T K THIN LA 5 £ HERRA
F O HE T FE A U A )

5. 2016 % 5 [ 5 HHEE T (I GIk S8 BATBR O ) K T R SO 5 SRTE S S0 IR S5 1 24

»

6. 2016 4 5 /I 5 R 1 (&3 PA RN 70 TR M TR e BT S AR 35

INEE
7. 2016 455 A 11 Hfds 7 (O EE R L ARG RAE SR 5 SR S8 R A7 AN BE
) 22 75 )5

8+ 2016 % 5 H 25 H#Fk 1 ([H e HATIR 24 %] & T s 8 75 Se ik & 44 B A IR 94
WA RS ST A5 )

9. 2016 FE 6 H 2 AR & (HEREEHARAF R THMBERM ZReHE KE 7
BRA RN S B A )

10, 2016 4 6 A 18 Hifidk | (E & EHA RN A KT 2N LRk E 5 & BA R A 7
WRPEIEZHI AT D

11, 2016 4 6 A 18 Hifidk 1/ (Ee&eE A RA 7 XTI A R 2 eHEARA

AN AU 21 )

12, 2016 4 6 A 21 H#Ek 7 (E e & #HA RN 7 R THEINT 2EZF AT PR STE A R K
TREEHEII NS

13, 2016 4 6 A 22 H#idk 1 (EeeE A RN 7 KT L& 8 BAa R A 7
I H 5 1 UL 55 F SN SR RS B I 4 1 )

14, 2016 4F 6 H 30 H#kiR 7 (EHE&ESEHARAF KT HH RS W15 RETHHMN
INEE

15, AEHIN, ReEEANEE QERREHEEeE BIEREHINE) RERMITRH 2
A 2 A A

§9 £EXMHEF

9.1 £#EXHEZR
v HPEREN SAZ U S S SO

%13 T 14 T



G 85 R A 2016 458 2 P,

7\

v EEE ARG RN SR S R S a s
v EEE L RARE ISR R 5

v g G R ANTR B BRI 5 TR A S U A
v EEEEH LS BRI LU,

v HEEFEE NS BEALIE . B,

SFE G

R A B PR A T 7

9.2 FFiHh &

JEaC e X P =3R40 87 SE BRI L b0 D B 14 )=

9.3 EF IR
PR H T B SE . S EFTE NI TS G BN It 60 B 25 ) 46 A SR o AE
M TA G, 5T W AES BN ) Y BG4 205 1 S A B R BN
BB R ARG WHRER, FIEAERA.

R EE: 4000-2000-18

NEIRGE: www. gfund. com

14 71 dt14

=il

SHEERHRA A
2016 &£ 7 H 20 H



