[ 7 A R AR & ZRIE R 5 Bk < 2018 4R 55 2 /AR %

E#EREBERAESEIESRES
2018 4F 58 2 R A

20184E 6 A 30 H

EEEEN:. BERESEHARAA
ESTEN: PEHBITROARAF
mEXHAR: —O—N\ELH=T+H



[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

§1 EERR

FEEGAE TN S0 B RAAE AR FTE R AR R R 3 1R SRR IR B s
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEFEE NP ERATIRM A R A AMRIE ARG FAE, T 20187 H 17T HEZ TA
R I SRR HERIIAR R A SIS ENE, REERNBEAAERRICE. 7T
PRI Bl BRI -

BB R LSRR L SRR ST JE U8 A S < 5, (HAVRIE R & —
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

AREWIE 201844 A 1 HiEgE 6 A 30 Hik.

§2 EE @l

2 AR N 7= AR RA TR &
B4 E AR 002489
52 o A 002489
2 SR (e BARTF R
eEFEA R H 2016 £ 3 H 29 H
T SR 3 < A e 429, 288, 495. 55 11
e AFEGAE RS AR ITRT 5 T, A SR BT G0
P LAMGRIUE, FEEIRR ) $ Ik & V= A e MY .
A 4 ok 1E g Pl H & R K (CPPI, Constant
Proportion Portfolio Insurance) ZEW&ZNASIHALIL 4%
Bt aing
PR L TR B ORI A L A BB R TR) ) T LG
B, CASEELLRASHIGE K B Fr .
b 557 H s J AREHIRAT B IR R (BUE)




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

AIEGNRARREG RIS, B TIERRE & T AR RS
JRRSE WAL 2 4k
ALY
A E-UN H R EHARAR
HEHEN AT B A IR AR
S AN R =R DR A e 3 A7 PR )

§3 FEMFEIFIMESFERIN

3.1 EETEIER

pz: NRMT
5
FE 5 by
(2018 44 A 1 H-2018 6 H 30 H)
L A C eI i 1, 955, 762. 76
2. A HA -591, 619. 60
3. ALY P53 < 3 A SR ) -0. 0013
4. WIRIE G587 i 442, 699, 340. 40
5. IR I A #lAHE 1. 031

e (D AW C B iR S AR RN . Bt HARIN O &2 i A2l
i) FIBRAOR B G I ARE, AR A Cse i asin EA 2 fe a2 shii s

(2) Pridst el SHE b AR NNWEEE 5 2 e 1S5 09, T A9 A SEbriiai K
EART AT

3.2 EEHERIN
3.2. 1 AiREWESHBUFEM KR RIS RIS RS A Z 1 LU
NS5
EIERER S N4 5= 57
HHE K FEAEU 2R
BB FARER | RIS -G @-®
O HARERE
@ O
@
WEEAA | -0.19% | 0.10% 0. 69% 0.01% ~0. 88% 0. 09%




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

3. 2. 2B EE HRIAEMURES RiHHEH KRR KI5 RIS 4
e 2 FR AR EN ) LR
| 2 B TR AN TR 5 BAIE S5 P TR <
FIHPE G R 5L SR e R ) S AE ST EL ]
(2016 4 3 H 29 F1% 2018 4£ 6 A 30 [)

5.20%

S5.67%

2.04%

4.41%

2.78%

3.15%

2.52%

1.89%

1.26%:

0.63%

0.00%:

2016-03-29 2016-02-14 2016-12-29 2017-05-15 2017-09-29 2018-02-13 2018-06-20

|— EREREERES — L]

T AFEEREFRAERHN20164E3H29H o AFEGAE6 H B OIISE RN, SUis ™~ E

BIFF & FLAE

§4 EFEARSE

4.1 Z¢ZE (RESLE/NA) FN

fEARFE G (RS 2 TR AR HFEZ5 MOl AE
4 iR Tt B
AFHRH AT H I PR
R4 i +F A . 2011 £ 9 AE
fh3E 4 2013 4F 12 HTEEZH 24k
P BB R AT AR, (B0
ISEd _ _ _
b mzer | 00 05T (s FLH. 2013 4E 12 A % 2017
Bl g 3 HE BIERE 25
& W S AR AR TR, T




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

T fERFFE 0L 4B, 2017
%, H E3AMAERESEHS
Z= A [RAF, SUEEESH,
TRAR 2017 4F 5 HilfEERKE
& H W2 2 o B TR 27 AL AIE 5
i E BRI IS, 2017
A TF 8 H AT E = AR R A
iikipud TR A BIE J5 % B2 2 & A E
iz R AR AR A BAIE 5 3
(QDII REREMNEEZEH, 2017
INEES 9 A AT E 22 A E A
A 15 FKG i f5t 27 BUAIE J7 #% %
a2 F4 (QDID) fFE42H,
T 2018 4 2 HiEiffrEZRH
I3 (1) 3 B 25 HH T 8 27 B R
G2 FIR GRS LR,

E: L AR H AR H R AR R AN B, BEEeZ, (ERH Dy
ea AR .

2+ AEZF AL SCEMATIE 2 GIEZFAL AN B BT RD IAHRE -

4.2 BENNMEH WA R SEEENTER LR

AAREIIN, AFESEBNTAGES GEFRE) GEFRREGIE). (ESEHAR A
PR G IR T R S REANA B E, PR R e A A SR P, AR
RSAE . BR BT . BROR PR EE LR R B N A el S5 S U A A s P < 37, R 1K
B R Stk EORRFAT NBOR BRI 2. AT, AR EIBEERa M, RREREEEN
B AR IAT A, RERENRLZ S RPN LRI 5 L HAE AT N, (5B
e N HERG. eRE, AR SAREEHAE ML ST HRAG5 AR R
ZIRIRE I IE S P fs, S BN ORISR, TRl R A MEia e, Kl
EEAME N R, ARSI G IE o

4.3 A PXHERHHA
4.3.1 AT G ERIHAT 1E DL

AN, ARESEHNET QEFRTESE AR AT 5 H i T E )
(IR ORI , TP £ A 8 DR 42 ) o) P2 AR, 0T 25 205 (R 45 5 KRG AT B XS B 4T
A, AR AN RS AL 1B A R H A A 5y, M A8 L AT RE 3 BN A 148 5 AR 2k



[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

SIE IR H R RS2 50 5 B PR O P AR P B A 2 e MR L4, DS v b 2 kAT
4.3.2 FEHAZ AT AN I M

AR AN, ARG 5 AL G BN B 00 HAR BB 20 S R R AR KRR H R I3 5
AN, RAIASE A TP B Q-T2 5 NI it fris 17 H 5L 50

4.4 REHINE SR BB REANLSERI B
4.4, 1 i N 2 e SRR IS R IE A 20 A

R IIER E TS, GUFREAMEL R, BMBERE R T A A,
EGTFRETEJE  BAnAE FY ARSI A LA S T3 17 AR AN 58 PE R 2000 R 1K) N AT BT
R T E G, Kl T 4 H-5 3 A AT E FUYIREAE B e MLF 23], (HFEHE ) 51
SRR, SMBCRHUIME L, SInast mEdE Rk A 2 TR TR, 45
WL, Was R Wl 5 AR LoR, FER ST JE T, RORMBUR NG UL AR
RIS, T AR i PR T B, I R R G AR MT. “FE AT AT
BRAETE AR, PIIKSIERE R 1] v, 23R8I 4000 20 9000 4258 8, AP IR FEHE 94T (785
JEKRFE, Bl RARATY K H RSt ¢ e, 80 R 1 RATE TR E K. 6 H
RATHBITIMLE B 7378 gt PR sk, 6 3 b Aok sl BO8cE B R oK B4
T2 o H S22t T AR 2 SR i 08 ORI E O BT mAtgy w1, B8 MBCRRIR B n]
RETEANK

CHFEAREE SRR AN, P RAMRR G mEREH G L, SRk
B e PER RIS R . ALRR 7T, KFAE T CPPI SRESENAS BN G o, HEHEL, IR
B EVESR A FVENL 2, R BT 2 =) A RAES M T E R R R L2, g8 LS
YERF R R G TR IO DR B T FEMLIE S JFRIRAZ I b 1 o
4. 4.2 i A R S DL SR L

[E 78 RAR DRAAE 2018 £E58 —Z B AIHEIE KA 08-0. 19%,  [FIHDL ST AR Y 25 R

0. 69%.

4. SEBEAN EMETF EFTH AT ES K ERE

JEB 2018 4E T P4E, TR MAMERAE A JRA EES:, —J7im, RAT B O =k B
(R 2017 SEEATAEIFENE), AT IR MBURZ i 2018 55 R A SR A At
A2, “ORFERAIVE S BT, At MAtes S 17, S RIE MiL bR fE . 5—J5m,

6



[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

R T REAESE, bR . BRI FATHE . BB AR L 15 FH XU T AL ik 52 % 1k
ZIR, B FTRAEFARIR ™I . Bl 2002 4F =45 HIFHT R, 2% 58 A RS HBCRA S
T, BEFFTIRSGES, Fh e Mha BT U 20 ot iU el R R AT R A FISCEE, Ui
BN EIA PR AN B B M 2R BE, R I I S 5 DL B i S5 A5 FH Bl et 4 10 A7 4318

4.6 AR SFHFE ANGEREES T 1F+EHE UL
To

§5 BEAGHE

5.1 EMRESFH~HEHNR

S s 8 gualti]
JP5 i H & ()
ELA1 (%)
1| PR #wE 14, 954, 076. 40 3.22
Horr: R 14, 954, 076. 40 3.22
2 | B B 442, 037, 600. 20 95. 08
Hrp: iz 442, 037, 600. 20 95. 08
B SCRRIESR - -
3 T R - -
4 | ERLATAE BT - -
5 | ENREERHT - -
o S R0 Y SN B
- _ _
6 | BATAEIA A At 100, 522. 83 0.02
7| HARK G 7,837,813. 17 1. 69
8 | &if 464, 930, 012. 60 100. 00
5.2 MEHARBATWA KPR ERTHE
A5 125 ARMME (o) o 4 B P




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

el (%)

T ¥ N 7 NN G114

=

S

il

14, 950, 302. 96

U 0 BRI R

I

HERAZ

AZIEIE . RSB

— @ |/T™ (m O | O

15 A ROl

—

5 RAR . ARG REARR S

R4

3,773. 44

Bl

AR 55 i 55l

BHART FEAEANR 55k

KA IR N FE B B

JE R RSS < BEAIELA IR 55

A

PA A2 TAE

= (& | |O |=z2 |= |t | = |4

e R E AR

w2
e
Sk

= AN
Z=}

5

At

14, 954, 076. 40

3.38

5.3 WMEHIRIEA RMME G E ST 13#E LLBIRM R RIRT 42 B 8 R B 28

o R T
e | REAG i ZE A R o () A feE o)

b (%)
1 000568 PN 45, 700 2, 781, 302. 00 0.63
2 002035 e Iy 113, 471 2,772, 096. 53 0.63
3 002450 RE1SHn 154, 100 2, 373, 140. 00 0. 54
4 601222 MRVERETR 309, 000 1, 538, 820. 00 0.35
5 603008 1] 62, 000 1, 226, 360. 00 0.28
6 002293 B 78, 481 1,179, 569. 43 0. 27
7 002466 R 22, 700 1, 125, 693. 00 0. 25
8 002798 W7 KR 30, 260 895, 696. 00 0.20
9 000921 IERE 55, 300 572, 908. 00 0.13
10 600060 S A 36, 200 484, 718. 00 0.11




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

5.4 WMEWIREFF WA RNAFHRRAE

i B4 B HE

FFg i3 i At E o)

EEA (%)

1 [ K i 75 27, 005, 400. 00 6. 10
2 P AT YR - -
3 &b i 77 - -
Horpre BURME SR - -
4 Mk fii g5 296, 788, 000. 00 67.04
5 Al i A ok % 27 100, 377, 000. 00 22. 67
6 rh SR - -
7 AT CA] A2 5D 7,965, 200. 20 1.80
8 [F) Ml A ER 9, 902, 000. 00 2.24
9 HoAth - -
10 | At 442,037, 600. 20 99. 85

5.5 WMEHIRIEA RMME G E ST 13#E LB/ NHEF RIET 2 R2r SR

| EEewETS
FE | BRI | AR | RO | ARKMEGE
EEERT (%)

1 136711 16 EE G5 450, 000 | 44, 109, 000. 00 9. 96
2 136710 16 3T 01 450, 000 | 44, 037, 000. 00 9.95
3 136702 16 41 02 400, 000 | 39, 224, 000. 00 8. 86
4 136734 16 K 01 400, 000 | 39, 180, 000. 00 8.85
5 136738 16 @A 01 400, 000 | 39, 160, 000. 00 8.85

5.6 MEFAIRIZA OME & H ST 1#E LR/ EFF BRI 48 B SCRRESR
B

ARSI AR IR AR FFAT B SRR SR

5.7 MEHIRIEA RME HES T #E LB RN HEFRIRT 14 5t &R R W




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

il
AIEEARERARFFA SR

5.8 MEWIRIZA RME o2& 7135 LI K/ HEFF BB T 42 BUIER B B 40
AT G AR IIRAR ARG

5.9 MEMRAZE ST R KBTI 5 1B 0L i
5.9. 1 REHIRAL GBI BB SR A28 A
ARH AR AR 35 A e A 0 0

5.9.2 AESHFBIIP RN RBUR

AR G AHR G IR AR DT 25 A S BB IAR I BT, AL SR e KU 5 B iR
W, CLEIREN EE H A, AEFER TR, EHRER 3 2R atE L. &
Gy R 520

AT SAEEAT BRI DL B, KB HIESR T AU B i s T Bt se, Jaia
i BT 10 5 A B SR 5 B A AR AT

ARG IR 70 R AR TR s s v L IRB IR R AL, B B E . A
W, BT, PR A BRI

TSNS T3 B TR AR U1 B AR B BE S0 S A E 1), A JE S R AR L E A

5. 10fR & BIR A E SR B E G H B LA
REAR SRS AR, ARERREERTEEI.
5.11 BREHAEHREME
5. 11. 1 A WP S 4 B AT+ 2 E 55 (0 RAT AR BT W M 0 1 L i
BTER 5 g ) H AT — 2 B A TP 55 . AL TS L.
B.11.2 RGBT H 2 M EEr, B RS TS GRS Sk EEL
SN O o
5.11.3 HAMBE =1L

10



[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

75 HFR &% (o)
1 FHIRESE 22, 266. 85
2 MCIETRIE H 2K 181, 734. 61
3 INUeg&l -
4 MR R, 7,633, 801. 72
5 AL FR T 3R 9.99
6 oA REYSCER _
7 2 -
8 HoAh -
9 &it 7,837,813. 17
5. 11. ARG HAR TR B0 T8 B F T #5 M 535 HA 40
2 T
s gAY 55 44 75 N eiE Oo)
18 EL 151 (%)
1 113011 He KA 2,738, 945. 20 0. 62
2 113013 ESFER= 459, 947. 40 0.10
3 127004 FEL IR A5 221, 569. 50 0.05
4 113012 Uk Iy B £5 75, 531. 90 0.02

5. 11. 53R &5 HIAR AT 144 B o AP AL T8 52 FR 175 00 A i B

TEZ IR R | SRSV | MEZRE
75 Ji S AR Ji 52 44 R
2 eiE Oo) 18 e (%) it Be
1 002450 FREAS 5T 2,373, 140. 00 0.54 HOKHI
§6 FHREEMHHEZF
AL

AR ST < A A

509, 097, 393. 69

0 S < i FR U A

538, 400. 66

11




[ 8 B A PR AR & RIE YR 3L B S 4 2018 4R 5 2 o4ty

el o BRI 4 L I [m] 47 80, 347, 298. 80

T I3 3R 0 A2 B 13 A0 -

ARH A A AR B 4 4y B i 429, 288, 495. 55

§7 ESBBEANZHEERSREAESENRL

71 ZEEBENFHEEEZSHTRINFR
AR A, AR RIS E A RIS A SR GAR G, MEARREIR, A%
HANRFFA AR

&
i3

72 BEBEANZABEARERRSEETH Y
RIRE N, AEEEHIESE KIS HE G RSRTTAIES.

§8 HBAXMHER

8.1 FEXMHFHEX
1. EZRRBERARGIEF R EEREE S
2, EZRRAERAE G BNES R SR EITE
3. RTHET [ 7R A RATR & BUE SR R M R
A AR I B A T
B VEHHIAER & A 1 HAR S

o

i

=

8.2 FFJBiHh =

ARSI F 2 S B PR T A S —— I O X AP B 18 5 8 SHERE
SRE 16 F-19 =

RIS NERT

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

2 PPEEFRLE: (021) 31089000

12




[ 7 R DR A TR A R R 40 I 2018 4R 58 2 Rl

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

ERESEHEARAH
—O—)\¥tH=+H

13



