o

CEHSRRABEEGHIESFRRES
2015 £3 2 FERR G

20154£6 A 30 H

HEBHAN:. E&EHAESEEFRAH
HETEEN: PEARBITROERAF
REZEHER: 201547 A 21 H



| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE NP EDCRIAT IR A IR A AR AR S FME, T 201547 H 20 HEK T A
A I S5 bR SRR B A SIS S, RIEREN BRI, RS
NE AN DN b

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

AN GO ARRIARR I 5T A KK, 55 LR B8R R SR AT 40 e 1A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 201544 H 1 Hig® 6 H 30 Hik.

§ 2 LM

AL

[ i L RA

I A TR

U INE

000749

i e SR

Ja i 32 5 A

B ey (SN

RLRIF I

R EREMH

201448 H 27 H

T IR I e A7 B 0

1, 157, 989, 759. 93 13

B H br

A GAERUER A G SEAt E, 74 o IBE Blik
i TS FLBEME A BT [l

AR I Gl I [ e L Bl A fRIS: (CPPT, Constant
Proportion Portfolio Insurance) ifH&FAM[EIANER
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

BB SRS RHE ARSI 2. FN, AEEEEHRRTR
f e an BT BB SR, 38 ) N B SR v
LN EIE
NI I BB RS 1 A A AR B B R
N TC SR e N P R dvier N €58 Ul e e vier
W BUIEFR B850

b &7 EL R T —EEARAT E B A Ui R

P e FIEGNRRREG IS, BT IR T R+

AR XU it i, FIU0 XU AN UL 2 A T IS A

o2 12 T




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

FIAERA RS TS, mT Mg misa
® &,
FEEFH AN ] 438 F 3 4 PR A PR A 7
REFEAN Hh [ R T B A FR A ]
FERIEN AR LR A PR A ]
§ 3 FEMESHRMELSFERI
3.1 TEMEER
Bfr: NRMit
B 5 $R bR AN ( 20154E4 A1 H — 201546 30 H )

1. A E sl s

68, 538, 172. 39

2. AR

63, 406, 951. 26

3. BT ¥ <y WA A

0. 0525

4. RIS

GERHE

1, 239, 282, 841. 83

5. WIARIL & wiliiE

1.070

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 AR EWESHIIHENE KR EE SRS LB EER R R A B
‘ T
e | b 2
W | ke | TIOMRE | BREE ) o | 00 | 0@
e | mkasxe | TR
HEZ®
xiéiaiﬁ\ 5.11% 0. 24% 0. 58% 0.01% 4. 53% 0. 23%
O3 U 12 T




] 430 FH 2% 2 R AR 2015 4F 56 2 s

3.2.2 BEE S FEMURES R THHEE KRS K F 5 FRLS LR AR
WRBEHI

S S T TS AR 15 il 30l 8 L A K A 2 4R 1) 1) S L otk LE

8.16% - N -

7.14% | e

6.12% oeeendeneeed

5.10% { S

4.08% - S

3.06% |  —

2.04% S

1.02% 1 o’

0.00% 1 R —

-1.02% T

-2.04% | —
P = w - w =] (=] ] (=) [a1] = o 5] ] o & =T o =T fan] 3]
(] - L] - L] - o] - Lx] =] L&) L= [} - L] [=] L] =] [x] =] Ly]
i) d @ o o = = T | o oM T 1+ w ow [ R
[} o o — — — — — — o [} o [ ] [} o [ ] o [} [} ] ]
+ + 4+ £+ + 4+ O R I B I B B B
S & 5§ &5 B B § &5 § § & & 5 & B B § & & B B
L] (] L] (] (2] L] (] (] (2] (] (] L] [} (] L] [} L] (2] (] L] (2]

— WA IO KK — W B2
3.3 HAtidein

VO
§4 BHARE
41 E42H (RESZIN) BN

%\ ‘%\ %X:f 7
R4, mg | AN RGERR | o) i

EHH ] BAEH
BE 4L, hEE

2R, 2008 4
7 A& 2011 4F 12
2014 £ 8 H H A TR I 4 A

27 H BRRA w5
B, ALY AT I 5
20124F 2 H &4
5] 4l 4 1

g}
i
s
54
AN
IFe
|
(@)




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

BIRAF, FEr™
mn B, AT T
i, = g T
FEA R BB, J
G4, 201347
H AT ] 8
K 300 FEHUr SiE
FRBRGHEESR
. 2014 4F 8 i
T B 48 F 8% e R
AJRE TR
e e,
2015 4F 5 i E
Gi@EA BiE 50 8
LG A e
GHeLH; 2015
6 HEAE E 4 iE
M3z RGN E R
GARNER RS
RELH,

SR, HE
KA. 2008 4
5 AZF 201144 H
7E AL B ) TRE
FAMERIEAF T
Jii; 2011 £ 5 A&
201246 HIERAE
TS AR A PR A ]
£ ATk 4 #r
Jii; 2012 4£ 7 AN
N E 438 FH 4
HARAR, (F#

R | Easm 201‘??54 s . 4 G A BT
Jfi; 2014 4F 11 H

AT H B A 4
EIA RA R
B H R S &
MRS
i, 2015 4F 4 A2
FEEEHEZR
TEICE R G B R
NS
2015 4 5 HilgfEHE
S E R IRAR

HRETF R &




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

4.2 BE AR E AN AR GIB/ERRTE BRI

A G EINAEARR G A E T (e NRIVREREZRR) . (PR N RS EIE SR #5258
FGE) ARTTEHRIER R B GIe P EBINE) . (H &l HI2E Z R ANR G RNE S I 3
B IED MEAA REFERRE, ABE WG SRR ST R B E e 97, 8™
R USSR Bt E s e S BiREA ANBORFIRE, TEME RSO AEa AR AT N Aike
Tk BTN, ARERRA ST EARIEMEEEERINLE.

4.3 AR 5E T
4.3.1 AP 5 H ERPAT B R

WEWIN, ARG EHNEIT T GEFRRESEHAF QT 5HEEFE L) M (E
SIHEAREESEHARAR A VL EHINEG ME, ELHIE. REM RS AR5
TR 5 AT

FEAR GRS N AT, ARG E B NE 15— KRR E BT 6 a2 mE
PN REG UL ENAE G0 R i, W ORS BB SRR 715 2 BB i R St 58 Wiy
M ZA TN @RI, WIS 8RR AR ST R ) 7y, e G2
FESRBE N B FRE. @R A S BHE R BRI, B A B E . B
BARFBAME AR, WM 5 S E AE AT RS BRI R it

FERZ G PITERITH, ARSEHNIATRPZSHIEE, e HMIEN LS R+ RER
NV G DIREFHE IR RIS . A PSR IR R A% AT T 18 %o X T — ST IR A 2L
o FEWEAT 22 5 SR NN 5 36 1 AR SR 20 FEpLA] o

FEARSRE W, ARGEHNEHA 8 AIEE M, 7508 3 RIREMEE. 2 RIsHEEEM 3

REgmde, AMAEARA TG

2 AEZHIT AT

AIEGE BN 7RG MR, RS A R R IA B SR H LT N

4.4 WE RN ES R R SR U B
4.4.1 MEY AR S BHE REAIBIES T

2015 4F 2 B, ATEATRGMTIES A, EEATIME, o PR E AT IR

PRARERIBAT A S R, BRI IR AR S e et [l AR S @ B AR fid ik
o6 i 12 7

So



| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

BB BERNG 35 0 Ak e B SRIDUCE e A [
4.4.2 |EHAZEESHN SR

AW, ARFESRHFEIE KRN 5. 1%, RIS LRI % 0. 58%.
4.5 BEAXNEMES . IEFWHRATWESKRERE

2 FEEAL TG T R A RS, E O B, ORI RO, = RFERY)
O B R A IR A W, AR R . BARBT MR SERA, (Bl XA AN B AL
FRE ™A% I, SECESR TR L 7 BOCIR B A, A B E oK vk . (HE R 285F
fIBD AR, SRR TER, S e, A B T HESIESR T 7 e S ) 25 4
4.6 REMAEETH ANBEE ST ETE R

AR, AEEGTCHES: — A TAE H BRSO B A ANBCE AN — 0 ANl a5
FERT LT Tt

§5 REAGRE

51 EMREESH=HABMR
75 T 5 &% ) A ST (%)
1| B #wE 44, 085, 484. 90 3.51
Hr: SR 44, 085, 484. 90 3.51
2 | BEhEW R 358, 902, 847. 30 28. 59
Hpe g7 358, 902, 847. 30 28. 59
BE PSRRI - -
%‘Tﬁ‘z\)% XJ\ - -
4| EmfTA BT - -
SENIRES G Rl e 740, 001, 735. 00 58. 95

Horpe S a1 SE N IR
o AT ) )
6 | AT R R A T A 104, 597, 997. 57 8.33
HoAt 5577 7,703, 111. 40 0.61
&1t 1, 255, 291, 176. 17 100. 00

5.2 EHREAT WA RPBER R HE

g A7)k 25 ARME o) 5 RSB E R (%)
A | RS AR B ik - _
B | KAk 154, 938. 00 0.01




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

c | il 20, 712, 452. 88 1.67
1. 010 R oK A= F it
638, 638. 00 0.05
Dl g
E | 850l 958, 310. 92 0.08
Fo| LR REE 730, 365. 00 0. 06
¢ | iliskH . CEAEEEOL 1, 657, 965. 67 0.13
| EEAER - -
= EAL T IVENSE N
. BRI E B RARIR S 2, 623, 295. 20 0.91
N4
J | &Rk 5, 558, 002. 00 0. 45
K | ik - -
L | FBERIRE 55 RSl 1, 576, 740. 00 0.13
M| BEEERF AR AR AR SS 6, 530, 107. 43 0.53
N IKF) . IR IR FEAL 219, 672. 00 0. 02
0 JE RS AR A R 55 - -
p HE - _
Q PAMASTAE - -
R A B RGR 2,629, 654. 80 0.21
S e 95, 343. 00 0.01
it 44, 085, 484. 90 3. 56
E: PLEATIEA2RLL 2015 4E 6 A 30 H B ERIE W 247\ 20 25 e AR 4
5.3 REMREA e EZE ST F=I#E LA R/DHEF BT+ 42 R = R B 4
. e . b 34 T e B
FE | BRI P 22 42 e B ARME o) WJ( o)
0
1 002398 A ] 229, 207 6, 530, 107. 43 0.53
2 600000 TR R ARAT 300, 000 5, 088, 000. 00 0.41
3 002415 T R AR 53, 325 2, 388, 960. 00 0.19
4 002056 YR ] 63, 300 1, 980, 024. 00 0.16
5 600872 R B T 56, 100 1,212, 882. 00 0.10
6 300485 FEF 25l 17, 372 1, 164, 097. 72 0.09
7 000786 At st 61, 000 1, 133, 380. 00 0.09
8 002242 FLBH Ay 55, 230 1, 074, 223. 50 0.09
9 300047 A il 28, 800 1, 033, 344. 00 0.08
10 002226 LT 67, 600 890, 968. 00 0.07




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

5.4 HEIRE BT MA PR BHFRRAE

s 55 A A ARME o) b3S P E ] (%)
1 | Exfigz - -
2 | RATESR - -
3 | &R 60, 198, 000. 00 4. 86
Hrr: BURYE SR 60, 198, 000. 00 4. 86
4 | kg - -
5 | Ak FE Rk TR 216, 667, 000. 00 17. 48
6 | IS 80, 215, 000. 00 6. 47
7| AR 1, 822, 847. 30 0.15
8 | HAih - -
9 | &it 358, 902, 847. 30 28. 96
5.5 WEHIRIEA RNE &S T3 E LB K/ NHE R B BT 48 5 8% BH 4
F s ” e o 3 4 B P 1 E L A5
o g gtk | HE () wRME o) e
= (%)
15 &
1 011570004 BRI 1, 200, 000 120, 588, 000. 00 9.73
SCP004
2 120239 12 [EFF 39 600, 000 60, 198, 000. 00 4. 86
14 jig4¢
3 041460077 500, 000 50, 755, 000. 00 4.10
CP0O01
13
4 1382143 FEH 500, 000 50, 110, 000. 00 4. 04
MTN1
15 kWit
5 011518001 K 300, 000 30, 294, 000. 00 2.44
SCP001

5.6 R&EHIAREA R E S E ST #E IR F RIRT 4 B SCRAESF R R

4

TE: AT GAR T WA ARRFAT B SRR
5.7 | EHIRIE A RMME SR EF T HE LB R NRF IR L2 SRR R A

T AREAMEHRRFAERE.

5.8 5 BRI A SMME 5 E ST 3E LB /N HR R R BT A% BUE SR B 28
T ARSI HIARRFABGLE

5.9 M EHIRFE ST R KBTI 5 1B 0L i
5.9.1 |EYRFE S TR MBI T F Mt A4

T RIS ARG AR KA BRI
o9 U 12 T




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

5.9.2 AR SR RRIBH R KB RBOR
I G2 5 IR BT B BT BT 5 15 [FI U A DRAS S AL B F b o AR B UK P 48
MIRTEE N, BB THsELr . KRR G4, BAT RSB~ EE H, SeE A5 1)
R 2 AL o
5.10 |EPRFZE ST H KB IR 5 1B 0L i
5.10.1 A3 H U B R BOK
WA, ARG ARET E G BT
5.10.2 R EWRSE ST F K E G SR S8 2 9 4
T AT GAR T IR BB E Y 1t
5.10.3 M E GRS H B PR

5.11 #RH SRS MhE
5.11.1

ARG BB A AR+ RAETFHRAT BT, RAAPRE AT S E, s RS gt H /T
—ENRZB|IATTETT. AT

5.11.2
AR SR A G+ L2 ISR 345 R e 28 e i 2
5.11.3 HAWEF=H B

S HFK

s
df
o

SE
FHARES 233, 279. 34

IYSCE S Sk -

IS -

NS 7,459, 782. 06

JS2YAC ER K 10, 050. 00

FoAt MR -

R -

HoAt -

OO | N | |O x> |W( DN~

&1t 7,703, 111.40

5.11.4 HEWRFFHE B TRESAR TSGR HH
T ARG AR T WK A AT 5 BV nl 56 57

%010 v F12 T




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

5.11.5 R &5 WK BT +42 BER PR RUE 52 PR 1B SR UL B

TIEZ RN | HREEEFS | RIEZ IR
g 5 B AR i AR ”
el (R A GE) B (%) "
1 002398 L] 6, 530, 107. 43 0.53 | ZEXIEARKFI
2 600872 Hh B ST 1, 212, 882. 00 0.10 | HERE/~=HA
3 000786 At st 1, 133, 380. 00 0.09 | HEKRE/~HA
4 002242 JLBH A 1,074, 223. 50 0.09 | ZEXIEKIFEm
5 300047 F YR 1, 033, 344. 00 0.08 | ZEXIEAKFHI
6 002226 VLT 890, 968. 00 0.07 | ZEXIFEARKFI
5.11.6 ¥ B H A b K HAh SC R 4
c
§ 6 TFMRESHHED)
BT Ay
s WL & 4 AL A 1, 270, 415, 088. 36
5 A4 e JE 4 s R 47 1, 678, 968. 82

I - 0 7 S 300 1) 58 < B [ 47 0

114, 104, 297. 25

5 ST B AR AR B A (s L=
YD)

e 5 BT A S <5 0 4

1, 157,989, 759. 93

VE: 1 RIS LML RN B, S B [ 0 e A B

§7 BEEHEANBRERTREREARESEN

71 & EHAFHLESHIRINFIL

e AR, R BEAREA ARG

7.2 ZEEENCHERTREREAR S 5 A

T A RS EEARIZHE A R H AR S,

§ 8 MR EEFRHFMMERFR

KAREHIN, EEEHEARE GEFHREEE

11 T 4E12 W

B RBEEHINE) A RIE, £ (hEIE




| 638 F 2 22 R AR 2015 4156 2 ZRFE 4Ry

FAR). CEHTERR . GEFRIR) RIEE s AT 1 an & BB
1. 2015 4F 4 7 13 A#5E T (EEEAZE 2 AR S B R R SHEF UM CEPD).
(I 4038 F 8B 22 R AR & BNIE SRR S S S0 H CGERD i),
2. 2015 424 3 18 H¥fde 7 (He@HESEHERA A My E A RBE A,
3. 2015 4F 4 7 20 H¥fdx 1 (HE el 82 L RAR & RIESR 30B R 4 2015 457 | TR );
4. 2015 4F 5 H 7 A4 T (B4l HE 2 RARG BIEA R SIS 2 A %),
5. ARG, FEGE AL QLSBT E SR E B INE) IE AT A
A

§9 #EXHFEZR

9.1 EEXHEZ
L Hp IR 2 i A 4 5 A 1S4
2. H&EHASZRARABIE AR R RS S
3. H&@EHE R RARA BIEF R R EETE LG
4, el A& 2 ARG BNOE S R RS U1
5. HeE B S TR B
6. FEEFEE NS FEREAAT . B,
T AR I A A EE I S A

9.2 FFitHh &
AL FCATHESE X P = 3R AL 87 S PRIty D FE 14 |2,
9.3 A

eI ES B St ST YNNI St - P NPV 71 e e N IE N g S €L N (a
P TABR G, g rITE-o B A Py S 4 2 SO R 2 i R BUR B

BBEHE R ARG WAL, WA .

#if) LIS 4000-2000-18

ANFERE: www. gfund. com

H&EHESEHEERA A
201587 H 21 H

12 T b2

=il



