] v [ Aok e 4 e i i £ 97 B I S B < 2016 SR 4 TR

% B 4 V3RS R i (R e BHESr R R &
2016 558 4 FEWE

2016 4E 12 A 31 H

EEEEBAN: BERESEHEARAT
EEFEN: FERIVBITERGERAA
REXBHEY: —O—L&FE—HA=1+—H

1013 13 11



(] 2+ [ ol a4 v i o 05 97 U IE S 50 B B 4 2016 S5 4 TR

§1 EERR

e B NI TE S 4 S IRIEAR TR S TR AL R BT 3 1% 3V R iR B K
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEFEE N EAMRAT IR A IR A A RIS AR S RME, T 2017 £ 1 H 18 HE#
T AR M SRR HERIIAE A SRS E N, REER A BRI
TR P IERR IR B BB -

B R A LLSEAE L« B 5 SR U BENLE 6 < 58 7, (HAVRIER: & — €
FA.

FEG I A SO AR HARRR I SV R, Bt 2 1A HH 8 SR i A4t
ARG SR,

AR A 55 BERER 2 T

AARAEWIE 2016 4210 H 1 Hig% 12 A 31 Hik.

§2 EHERBE

e 4 TR I e ] il 8 4 b i i i (QDIDD

B4 E AR 000103

52 o A 000103

2 SR (e FL TP

HEa A 2013 4E 4 H 26 H

A AR I A B A 794, 035, 974. 78 i}

P FEA AR S AT HE N, 8 AR B IR %
B, D15 REUE O S L B A A B R I3

. OREFRCE

AEE IS RN AR M AT X A TR, 148

P g RERGEARTIA I AAG R, 455 BRI R 2 LA 73 #r
i 2 [ e WA R BT ISR R AR BE K
TR T T RS REE IRCE L] . ARS8 A BRiE




(] 2+ [ ol a4 v i o 05 97 U IE S 50 B B 4 2016 S5 4 TR

7 AR R R B AT 2R & 5™ 1 80% -

2 PUFHRBHNG

AR HE B 53 B B0 0E T o Ao lb 35 A v Wi 2 457 2 1D B4
A& T TR I 2R 2B 1) 80%. AT A E i Bt AR
PR 225 AT A S 4R, T BOEGR  52 M
BUR BRI T LU BAT W Zh &SRR EE, Risis A
S W R 2G5 UG S 2R BB s,
AR A, IR R T, Boriica 5 i 2k DL
L AR A% (A R T, ShaS o 8 st 4 S kAT
B FN, T SR iU R S HRAT BRI
TR R AR R, ARG EXH R AT EARBETIRA
RIFEA T WF T o

3 IR

AT G A CUBER R SR A RA T B . AREE AN 2
MRS . BOIESER a8 it TR, (AR ERA W]
Fedten m i e RO ISR« R RRAT BB ZE R A (R AL
UE R BT R 0 B AL 5y mI e ot 7 A B BGIE 55 Ji [ 1T £+
A MIBEEABGIESE 577, A G A H AT 5 2 HIE ) 6
NH A

4y TAE AL SR

AN G AE G RUAT AR A R BT P S R A R S AN A R B
PHITUARS AU o FEREAT R ATAE MBI, R AE R X e
< R 25 it 0T L IR PR IE 27 2 4T 35 A T T 78 Al 7 2
fili b, @58 EHE MR, #ieLaBAENE, Wi
H . EASMEEEY N HH G, R

NiEad e i

4%
AREHNES R RN (R E BRI G R R
JAE PP A S 25 880 (JACT China Total Return

Index) . Bloomberg ftFH4 “JACICHTR Index” .




[ v [ Aol 55 4 e e e £ 7 B UE TR B

2016 “E3F 4 MRS

JRUE AL e R

MIEE TR BARISERE, ARG NS, J&THE
T Bk

<P AR PP A RS R, EL T RS 5 TN 2 e

ey ie, KRG

R G AMBERERE 4

AL N EZRESFHAR AR
HEFEE N Hh B RV ERAT B B PR A 7]
WANE A N4 FR JPMorgan Chase Bank, National Association
BEANS RS N LA TR FEAR K ERAT
§3 FEWMFRITNESHERIN

3.1 EEMEIER

fr: ARMoT

FE 55 1R

e 4

(2016 £ 10 H 1 H-2016 & 12 H 31 H)

1. A C sl s

16, 571, 656. 02

2. A HAF]E

37,190, 838. 58

3. IR ¥ 3 < BUAS A

i

0.0511

4. AR B 1A

1,070, 231, 139. 17

5. IR & #iliiE

1. 348

E: (D A OB
) FHERARSE 3 LA R,

T EART P AIECT .

3.2 HEHERI

REE AR RIS . SRt

HAtoN CAE

AV SILLe

AR Dy A 3 ELSe B R B A2 fe (i A sh i s
(2) Pridst e SHE bR AR FRA NNWEEE 5 2 e 1S5 9, T A9 A SEbriitai K

3. 2. AR 5 I3 S A0 BB AR S 55 R 0 D 45 b A Wi 28 R ) LR AR

K
O

BB

K
AR
®

N5
S HE
G

NG5
S B
FhRiER

O-G @-@




(] 2+ [ ol a4 v i o 05 97 U IE S 50 B B 4 2016 S5 4 TR

@

HE=1MH 4.01% 0. 23% 1. 55% 0. 26% 2. 46% -0.03%

e ML ST AN R T iAo

3.2.2 HAESARARURESRITHIHERKREZ EEE RS
B R AR B LR

B 28 7 L B 5 B S 2
BB K AR R R i 08 HE

(201344 H 26 H# 2016 4F 12 A 31 H)

24,77 %

30.42%

26.08%

21.73%

17.38%

13.04%

2.69%

4,35%

0.00%

-4,35%

-8.69%

2013-04-26 2013-12-07 =2014-07-19 2015-02-28 2015-10-10 2016-05-21 2016-12-21
|— BT ERLB SRS S (1D — |

e (1) AREEEGME R 201394 H26H o AREESLENA H BRAIAZ RN, &5~
P B BT & 5 R 205E
(2) FHNLSTEBIEMEUN R

§4 BEAWE

4.1 ZE&EEH (RESZEH/PN) FHr

fEAIE S i FE 4 20 AR HEZ MOlk A
wa | B Ui B
fEERH I BAT H PR
AT i -L 78422004 £ 6 HE
REZE | 34 | 2013-04-26 - 12 4F 2007 4F 6 H{EEE Avera
2 Global Partners T./E, #H




[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

BB S FERE RS M 2007 4F 6
E5)7=5: i HZE 2011 4F 4 H%EH
EHK Security Global

2L Investors T.{E, 1H{EE %k
(QDII A3HTI. 2011 4 5 H ki
INESES E RS HA R AR,
gh ik 2013 4F 4 H#(FEEHE
7 100 AV B A S a5 27 AR
T FI T EM S LT,
(QDIT) 2013 4 8 H R 2436
NP ] ey b 7 I i SR IR 25
NN BRI R &L, 2015
i P T AR E IR A
WEFH% 100 FEHCIEF5 4% 51 5 4 A0 H
TiH 4 2R oR T A G B RS T
(LOF) « J: 4 (LOF) (34421,

E =4 2015 4 12 H &t E R 45k
BRAF LU i B R LR IE S5
g WRIESNEEEH. 2015
(QDIT F8 A& 2016 4 6 A{FHE
-FOF) Broll 5550 ELE I, 2016 4F 6
134 AT Bl 2838 ) A fhs
ZBLiN CEFFLAE.

] Bl

25 TR

eyl

(EFF

TAED

E: L AR RS AR H e AR R A B, BEEe2E, (EIRH Dy
ea AR .
2+ AEZF AL SCEMATIE 2 GIEZRAL AL GBS BRI ED AR E -

4. 2T AR 5 3 P A S s A S A5 R 0L A 5

AARE A, AIEGEHNRE T GEFRE) GEFFREEEIER). (REEHAF A
PR G IR R R ST REANA MBI E, PRI R e A A SR P E, AR
TRSEAE R BR 5T SR IR PE ORA B BT N B VE A el &5 SR U PR I8 I3 g 5877, R A2 X
B )2l N RFAT NSRBI 2 ARSI, AR SIBEA G, RRAERFEE N
WA AR BTN, REAENREIL S AT AA 2RI 5 K HAE AT, {5 B
e L HERG. e R, AR SARGEHANTE ML ST HRAG 5 AR R



[ 7 v [ Aol 55 4 v Wi 0 27 B IE S 5 B 4 2016 4R 57 4 TRk

IR IR Py, BEEEV/NMLRFFIOLEE, JRER R AaiafE. ko
EEAMME NI R, A RIRES N EVER G

4.3 AP ZHERBH
4. 3. 1 AV G AT 15 0L

AAREA, ARGEHNRET GEFRTIESE AR AT 5 H TR
(RIRH ORI E , T P 110 PR 08 PR 428 Fl ) B2 AFIAL AR, 0% A1 (45 8 XU RV 28 XSy AT 7
A, RIS RSB A S TR R H A5 5, AR AR 1 AT e 3 BN 158 5 A 7

4.3. 2 FHAZ S AT R E I ]
AIREIAN, AR e SR GBS H AR BB A G R R A KR H 55
AN, RAIASEGH T FBQ -T2 5 NI 2 fs 157 H 5 50

4. 4 R HE S SIS ANL SR U
4.4, 1 it N Sk BRI RIS AT 20 A

2016 4, o EMVEAMUSAATIRIBOREE, SETBAD 7 lamnei
. B, REMERREAE MBS IMEB R, BRAELF. =FERIEON TR,
T 7E DU P2 52 231 DA AR e sl E A1

A A B KA NSN3, XHGIEOAR A A Bl . (B AR SN S AR HY
SRR AWTINGER, QDIT BUEIEARS, HEEEEN EALT B N R miieR, ME A RrE:
BEABTAME T K Bt b, X B e i dEsh 1 F A Brsss «

VU= B2 36 [H R 22 r AL B 48 AN T s R BRI B % . 11 9 HRF I A ik 58
=g, A TR RNV — B0, it B8Oy . A, B
W ETHRIA PR AT, 6107 T 58 e i e s K . 12 H SRIBK Ak A FHE I 2 1 i,
FHfEE AT E M F R T, FRRR T 2017 =BT R, g 7 i TRk
THERITUY, KRB . FORSRREN TR EE T EOVERS 51064 . ik
I, BATERE T A B B SR, A2 .

o ] Il S A5 10 S A T T ] P 28 57 58 S ORIk 0 o AT e WURE 1 KURS: B RO AT L, X
MR T .

SRR NG EHIRIES: “ RABAR” IRAS o (B BT W0 b3 3 T A e e SRR T

7



[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

TR R, TR AT M AR T A G o0 AR B < K R IR A 1 DT S o ERORAE [ PR A] 2% 3
Zy oy th B BRIWECR , (H 8 Z A EOR I & O 1 787 B HIEGR ) A A A
AHXSIRAN, SEMECN o AN 25 PRAE Dyt i 3 (0 20 17 0 AT b i A T R AT SR o L ) 7
SR IE]) . pr = ARG RN BE 7 A0 R A B A [RIRE FE ) 2

R, NRMAX T mE e ENIAE, Wil 7 ARSI EE N ME BT
4. 4. 2 s I 2 B SR I

KREEEAE 2016 2 IUZERFEIGKEN 4.01%, FIHNLSLEIERE 2N 1. 55%
GE: FEINEG B EED AR T, )

4. SEEAX BEMETE EFTH RATIVESKEERE

£ 2016 F 12 F 1) FOMC 2 i(Hh, SRBkAZe 1 2017 S =0 S M RTHETE 51, EHATH
Wr S BRI IS S N N TR . Ak, 2017 SEAERKR AR T 2016 4F40/, H 54
FERERUN, WA R AT AT EE 2016 S 3 NARSE .

FEREATH T T, FATTU E N L5 @ BT RA LI, BT a 2. JAIT0T
USRI XS by 7 117 4 B RS A TR, 5 31 KR st Al 48 2R R T e i SO Aot H St
FEXE S b 9 KT 0 8. 2016 SR A0SR b5 7 T S L IRV A A5 1 DU ML L0 M
B U GER T OR IIFF SR AR 2017 4F B EapR e St AN, BATANREIEAT AL 32 2]
WIS IRE N, FEEATIL AT PPP BUR TR MECE, HrTRHIl—EMmmble.

FESCETHE TN, BATREVYRAERF BIE A7 RN, BATHIYISETTHE S JEH
A I [ TSR 2 ORI BRI E S o R, FEGURREEET, BATUIRR B PR 57T

fii.

4. 6 |EW N E SFHFE ANBEE ST 1 ETE LA
o

§5 BEALGHE

5.1 MEMREEHHEHNR

B =Y
I EEB (%)

Fe 15 H B (NKMI)




[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

X
s
2
I
|

1 0

Forpre M - -

AT IEIE - -

Mo - -

Iz S LR - -

5

2 e

o)

~

3 [i] 58 AL 7 5 % 986, 651, 951. 87 91.97

H, iz 986, 651, 951. 87 91.97

B SCRRIESR - -

4 <SRRI AR AT - _
H

BGIE - -

5 DN 45 v - -
I

Lo SRWT R ) SN IR e fih 7 - -

6 Mg TA - )

7 AT B FH &AM 51 60, 443, 219. 80 5. 63
8 HoAth 25 T % 7= 25, 651, 047. 56 2.39
9 fann 1,072, 746, 219. 23 100. 00

5.2 REFIRESNER MK EFTHRRERFTRIERE M
AR G AR IR AR AT ISR AT FE IR E

5.3 MEMIRLITI A RIBRERFBEIERRAS
AT AR IR ARFFAT ISR AT FL IR

5.4 MEHAIRIEA AME S HE ST #E AR/ D EFRRT T2 RER AR




(] 28+ [ o lb a4 e i i £33 27 Y UIE 7 B

2016 4E5 4 TE Ry

UES B B 40

AT AR IR AR FFAT I EE AL AEIE

5.5 MEWIREFFFEREH N RNBHFRRAE

b7 {5 HAE 2 ~FeirE (N oT) RSB E ] (%)
BBB+% BBB- - -
BB+2 BB- 142, 483, 267. 64 13. 31
B+% B- 774,503, 272. 08 72.37
CCC+% CCC- 69, 665, 412. 15 6.51

e EIRGER R A S AR R

23 55 [ B BB LA 142 o

5.6 REHREA R E SEET#E IR KT T4 B B A 4E

‘ | s
| BRI | BeRk | BR[| ARHHMEGD
fHHe (%)
XS12414973 | CHINSC 10
1 53, 000 | 40, 696, 028. 43 3. 80
84 07/02/20
XS11651294 | TPHL 11. 45
2 50, 000 | 38,994, 958. 10 3. 64
76 03/05/20
XS11449414 | SUNAC 8 3/4
3 50, 000 | 37,594, 030. 95 3.51
39 12/05/19
FUTLAN 10
XS10868085
4 1/4 50, 000 | 37, 540, 269. 20 3.51
70
07/21/19
CIFIHG 7
X511604443
5 3/4 50,000 | 37, 351, 582. 80 3.49
91
06/05/20

5.7 MEHIRILA RME HES T 13E LI /NHEA KIRT 48 B SCRFiE SR

BB

AT AR AR R RFAT B SR IE SR

5.8 MEMARILA SMME S E SR 13E LI R/ R BURT TL 48 SRATA S

SR

AT GAREIIRARFTA &

RATZE o

10




[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

5. O E IR IE A SMHE G HS T A LUK /NPT 42 2 & B R 40
ARG EIRARFFAHEE.

5.10 BBEAEREME

5.10. 1 AR5 I Py 3 S 352 1T+ 42 F5 10 R AT BT B IR 3 T L i
BTERR A g i) H AT — 2 B A TF 5T AL TS L

5.10. 2 BB IAT H 2R EEd, AR T EE GRS Sk EEL
AN IO o

5. 10. 3HAth BE 7= B

FFs K SR (ANR ML)

1| fFHRIEE -

2 | MUEFERE K -

3| BIHSUBEA -

4 ML &I B 25, 532, 733. 73
5 AT ER K 118, 313. 83
6 Fopth REsek _
7 R 2 -
8 HoAth -
9 it 25, 651, 047. 56

5. 10. 43R 55 BIR TR B0 T35 1 0 vl 5 e f5i 35 BA 40
AL G AR AR R R W

5.10.5 REMIRAT 4 B FAEGEZ R LKA
B SAAR G AR ARFFA R

11




[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

§6 JTHAEEHHES)

B iy
i WA 3 4y i A0 618, 073, 025. 26
2 5 H S 4 FR A £ 0 182, 890, 985. 31
P IS AL 4 B[R] 4 A5 6, 928, 035. 79
A HAE SR AL B 7
T S R o < 3 A0S 0 794, 035, 974. 78

$TESETHEANCHABEAERERRSESTH N
ARG A, AR EARIEHBEA R ERRAEE BEAMGYR, FEeE
HANRFFA AR

§8 HEEXMHFHER

8.1 REXMHHER
1. FEZEAE NS RS R SR e AR
2. [EZR A E A SRS i e 7 AU SR AR B IR SR )
3 ST ALMEF 2 R £l 8 A i AL 2 e TR S 45 8 S B S B P
4. AR I PR I S I
By LA ELR % B0 A S

=i

o

3

pasen

B

<

8.2 i =
I 4 TN H I 4T TR A 7 A S —— T X A T2 18 2 8 Bk
EKJE 16 F-19 R,

8.3 THRIAR
CIRAS RN = S NP 1 O B R oW N = S N/ | vl s s T S
PRS0 HIE: (021) 31089000, 400-888-8688

2 PR RLE: (021) 31089000

12




[ 22 b [ f b e b i i i 2 B SR R B L < 2016 AR5 4 IR

AN MdE: http://www. gtfund. com

ERESEHARAT
—O—+t#E—H=+—H

13



