H

ZER T TG B IE S 4% % S 42 (LOF) 2013 424 iR 15

E R AFER MBS % FE S (LOF)
2013 FEJEFERE
20134E 6 H 30 H

EeEHEN. BRESEFHEAGRAA
EEREN: THBRRITROARAF
WEBHAH: —O—=%F/\A=+NH

1o 4k 39 0



H

FE R G B IE S W 3L 4 (LOF) 2013 4= -4 i 75

1 EERFEER

1.1 EE#RR

HEEEMANERS . BRRIEAIRS R R EC . = TR e E
KB, FEOT L B BCSPE L HER PN 58 B8R AR AR AN ) SO A IR AR ST AT . A4
& CE = U PACTE RS R, FHEFKER.

FEEFEE AN B AT IR A R A m R AL S & RFE, T 20134F8 H 20 H
BT AW I & Sabs . WHERIL. RO R 0. WM& ST . B di ot
HENE, PREEZNAEANEERTOCE. = PR IA S E =R

SE IO AU LLUSEAS S 8 5 10 s U RIS 6 4 5, (EANPRAIESE 4
—ERF .

BEE AN G AR ILAR R I . B AR, BEPEE AEAE 0 Y iy VAT
08 AN 4 (147 B2 U W 15 S SR BT

ARG T 25 TR & 1]

AREWH 201341 H 1 Hifdx 6 H 30 Hik.



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

1.2 B
=X = S OO 2
(R X T T 2
2 B Tl oottt ettt 5
R N OO 5
2.2 FEGEFEIIUIIT oottt 5
2.3 R IEATIEEZEFTAT A oottt 5
N o= NPT 6
R = s a5 s VTR 6
R (i B S TR 6
3 FEGIEFRRIZEGTRIEIEIN oottt 7
R e G 1L - 1= OO 7
R TP 7
B BT N IR oottt ettt 8
R N o 2y TR 8
4.2 )OSR WAL SIS AE RIS T DL oo 10
4.3 EFHE R I A FAE G I DL T oo 10
4.4 E IR N B BT RIS AN GER IV oo, 1
45 EIAXNZEMETE T T ZATWE R o, 11
4.6 PR N B A R EEE I UE T oo 12
4.7 IR I LSRN 2 LIS DI oo 12
D B AT oottt ettt 12
5.1 RN A S AT NS S TR T W oottt 12
5.2 FEE ARHRE A ASE S B TS EER TS TR RE SIS DL UL e 12
5.3 FLE AR AAEER A IV A5 B A N AR I I0SE . HEFIRISE R R s 13
6 PAEEEMGATIIRE (REETTED  coooeeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeeeeeeen 13
T a1 =TT 13
a3 21 =PRI 14
6.3 T EREE (FEGIFME) ABZNZR oottt 15
L 1 72 AR 17
T B R oottt 32
71 HIRBEE G TR P L ATTEIIL oottt 32
7.2 WIRERANEZR XD IEFE TR GBI A0 e 33
7.3 RIS I R R B R 2 A oottt 33
7.4 WREL S SN E by 3 B 1 LA O N HE P I T A A G BE BN oo 33
7.5 AR AL ZEBEZE B TR TE BT oottt 33
7.6 BRI A I B R 2 o et 33
7.7 WKL FANE Ay a0 I LA O N HE A T T A7 BT A 34
7.8 WIARFL A FANE by 3 0 I LA N HE A I T AT 58 7 SCRFUF SR B B A oo 34
7.9 WKL FANE by S 0 I LA N HE A IR 1044 SR AT 2R BB oo 34
7.10 BAAR AL S SRy 4 0 i LU AN HE P I T A2 BE S BT A 34
AN e e e OO 35
e x k== ) NU =3 AT OO OO 35
8.1 WIARIEG AT A VB IFAT N GEHE oottt 35



) 28 K50 7 T UE 5 B 7 4 (LOF) 2013 4F AR I 75

8.2 HIRILEAF M MM SR AR FE G IITE DL 36
O T T I B ] oottt 36
10 B RTEAEIHTIS oottt 36

10.1 FELE M ETIFAT AR LI oottt 36

10.2 B4 I AL TSI T I E R AT ARZ e 36

10.3 W RHIEEE N TGP FEGFEE M VR v 37

10.4 LGP TEMEIRITIER oottt ettt sttt en e 37

O e s s R TR TN 37

10.6 EEIN L FEE AN SILE g BN D2 IR A T IRE A AR T AT D oo 37

10.7 FEEFHFHUE A T AT Sy BATOIHIAT B ettt 37

(OIS A iy N X L TP 38
R = B OO 38

T 5 TP 38

D12 FFTBHE I oottt ettt ettt 39

(IR 1 VTP 39



=

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

2.1 EEEAREMN

2 HE&fHh

S AR

] 22 RS T T T U 25 B 8 42 (LOF)

B4 iR [ 28 K5 7 i (QDII-LOF) (3 P i Bk “ [ 28 7 7 )
He 4 A 160216

A AR 160216

Haa e T R BT

Seaa A H 20124F5 H3H

RSN B 28 L 4 A IR A

BEEFEE AN Hh ] BRAT A A B A ]

A5 AR KL S A 30 B 45,107,717.054%

B [m A7 2230 AN e S

22 FE&r=Hiil

BBt Hbx

AN e B I A R O T 5t o ) ) 0 RO DL S A T
A [ E e SR B R B AL, J1SRAEA Rzl
B BE 7 AR BB VE RIS B 2 KOS T T A K
ifiEaE

AN B TR SR O 1 e SEHERC EL LB, A5 7 dh
JE o T W 2B 7 ) PR RS 7 S L EEA R 25 7 it
Toft o) () by G LU B 9% DAL HERC B L9 ol 2 iy
BBt AL, doe e R T e s PR R B ] o e 2 S 58 b
1, DASRCRE BB 45 1R AR IS 42 1 70 4 5 1R 7K P A
o

N&=n e 2

AR AL B S CRMGIRED (AR
WD

ARG AL 2t

ARG TR TG, TR B RIS R BB E)
AR E AT CGEAB15%) AW . BRI ARE G s
TURZF TR RE G P R e U XU AN PRI (1 K <6

23 EEBFEANEELEAN

TiH

FEEEAN HaftEAN

EAN

H e e T HAT IR AR | b E SR T R A7 R

A




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

w4 Mg M
fZEP AT e & 021-38561600 #% 010-67595096
HE 4G xinxipilu@gtfund.com tiangingl.zh@cch.cn
(021> 38569000, 010-67595096
" HE A
BRI 400-888-8688
{1 H 021-38561800 010-66275862
" T AL OKIE 100 5 | AL P IR S KA
M . A . " -
I IRER G Rl 0y 39 B 25 5
T AL OKIE 100 5 | bt P IIX T EOK
AN/ b ‘ DN N I
UEIRER G b0y 39 B #11 Bt 1 S8
HIS 15 st o 200120 100033
HEREAN % 55 ik Ttz
2.4 BANEFFEAN
i H AN AR I =N
o £/ State Street Bank and Trust Company
i) : NV
Hh e  [H 8 = AT
One Lincoln Street, Boston,Massachusetts 02111, United
b )
States of America
One Lincoln Street, Boston,Massachusetts 02111, United
IS ikt )
States of America
IS 15 st ) 02111
25 fERBEHK

i)

AT 08 52 (AR BB R 4R 4

(P EREZARD) S CEEETRHRD) . GIEZRIRD

RO R IR S

http://www.gtfund.com

F AL I B P
BT K IE 100 5 FEERER Gt cy 39 14
S AR S 2 B SRR : g
SHERREEE TE ST I 17 A 1 5 1 Sk
26 HALMETE
T H ik A ML
VERREO LI B 2 0 48 AT PR AT A | bt T PG RIR A T A 17 =
Al




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15
3 FEWMEHERFIESFERI

3.1 FESTEIEMM &5t
SR NRMIG
WER (201341 H1 HZE 20134E6 H 30 H)

3.1.1 HEEEMFERR

A LS A -2,974,101.25
YNNI -7,187,975.05
TIASAP 129 35 4 43 BUAS S -0.1438
A IR 2a3 4B A 2 -15.39%
AR EE S O A 1A -14.55%

3.1.2 BAREIEFIFENS WEBAR (2013 4E 6 A 30 H)

IR WA 7 B R -6,946,761.28
B N P2 LN S g I -0.1540
R IE A 7 1+ 38,160,955.77
SR ey A0 0.846

3.1.3 BRI WERAFR (20134 6 A 30 H)

BB B THAHE R KR -15.40%
e (D RO TR SA TR RN . B8t HAblN CR &2 v
AR D FIBRAR DG TR S AR A, A IR S A TS e s n A A i (AL 3l
I a5

(2) Prid 3 GHabn MR NGBS 5) H 4 10 %5 1 2
aACFEAR T A5

(3) XHIR ATt FeAE SR IR 98 7= 41 5 36 v AR 23 B A3 5 2R 2 BE A v sl
AR AL CYWIRRE, A& SWRAEZD .

s TEABRHTE SR

32 FEEHERIL
3.2.1 S M AN Z & H 5 AN St b B e 2 1) EL
= v
R | ANHE | @i EZEE
b B K | WK | i — O—6 @Q—®
Q) FE) EH46) ®
HE—1H | -3.86% 0.70% -6.32% 1.03% 2.46% -0.33%
HE=AH|-10.76% | 0.79% -13.83% 1.03% 3.07% -0.24%
i FENMH | -1455% | 0.65% -17.03% 0.83% 2.48% -0.18%
it —4F -15.82% |  0.58% -13.47% 0.79% -2.35% -0.21%
HHE 440 | -15.40% | 0.54% -16.67% 0.82% 1.27% -0.28%

7




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

MR E A
Ve RN B DAL T A

322 BEEERAEBLKRES M B THEEN KRR &I 5 F LS5 LR ER R R
AT IR
] 28 RS i T L B UE 5 % 3 42 (LOF)
H F 46 B[R] AR 2 AR A 200 28 v 3 8 5 b i B A R A 25 20 Dy s B Hx) L
(201245 H 3 H% 201346 H 30 H)

7 50% I."ul
5.00%
2 50%
0.00% 1
-2 .50% ;
-5.00%
-7 E0%
-10.00%

-12.50%

-15.00%

-17 50%
2012-05-03 2012.07.03 2012-09.03 2012-11-032 2013-01-02 20130302 2013-05-02

— EFRFFEEaODI-ILORHAEN “BRfa" ) — E2EE

4 EHEARE

41 HEEETHEAREEZHEENR
411 EESEFEBEANREEHESNAEK

[E 2RI A PR A 7 7T 1998 4E 3 H 5 H, A& [EUE I & 1F I 5 [1998]5
SO E RO E I A E R S A F L — . AREMBEAR LT AR T, A
FEM A B, R R RNEYINR AT A

#2013 4F 6 H 30 H, ALeE M A 1 J B uE e vt 4. &%k
Bege 4, Dl 35 RPHGRIESRHER IE 4 MR SR KAESH IS, HES A
FIMESR R4 (RS 2 734, Rl ERGRATISIEIEHE%E L 4. BRES
BRUE IS | MRS DRBPHRIERPR 4. R MR 3% i 4.
B R ARG ER SRR S EREWEFEM RGN L. ERE
B RS VR S ARG PO 54 (MR BRI S AR« R & F 80 kK

8



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

JREEERNE PR I 4. E AR 300 FREGIEH AR IS (MR RS S ARAREIR kS5
PG IESFIN R « WA RIGIF UE SR Bt 4 B 2R XA AR 3 S RIE 5 4 w5 4
[E 73 /NS K RS RIE 5 4y (LOF) (4 i 5 # g L k) o [
TR 100 FEECGE SRR IL S . E RN L R SR 54 % 34 (LOF) « _1iiF 180
ST o RIT IR FE BOE T v B Gy 28 LAIE 180 <xRlag 2y BT TR HE Uik 745 0t 2k
S L . EREARGTUESR IS ER SR s I E AR R AL 4
215 A 2 R 27 B UE 7 B B 554 /iR 300 Bl AL 5 B T TR H0E 25 43 8 2
Gy EWZEHP/IMR 300 K AT 2 BT IBGR AR EOE 2 R S S B 4 . ER KA e I 5
ROE P 4 2 R S v b I B UE SR W 2 4 (LOF) . [l 8 F 53 3 Y UE J3 5 8 O
4. EHE 6 MNHEMHM AR RS, BRNSEHRMTT’E. BEER
PR A RIS R R S (e RIFF VIS SRR o B R K2R 75 5 ki
FNTI B 5o S I B B B | 5 L W W | (= a2 2 i s o S5 B (W [ K W A 1
RS (LOF)  Ch AR AN (AR 350] 43 B AL ) W 5 TR E 25 1 0t ik 4 DAY Jem il e 4
Mok « BAE 5 SRR 5 R G IR HAE R B % 36 4. B2 LAF 5 AR EGE 5 7Y
TR BOIE T3 B I S et 4 . gl v 100 28 5 AU G IR EOE a5 e 3k 4. 1
Zrp [ LIS A K S R AR S R 3 . AN, ARG FENT 2004 AE3R A 41
FES ORISR G PR A L RIS T P TS, H i s e EA RS 2 AR A
Fo 2007 7E 11 19 H, ARKEESE GG A 0TE B P % . 2008 4F 2 F 14
H, A BN BRI R e % P ot g Bk (L 8 MRS AR Z
—, JFT 3 H 24 H& EERSHIMESAS SIS H TS (QDID %A%, b H
DI EARA AR MRS AT 2 —, BRI T ASEE . R A T
FT QDI A5 Y 55 B 4

412 &2 (REEZLE /N RESZLEBBERN

s o E$%$%%§%@%@ WEZF M i
ATHR H HH BARH | MR
AKE4 ) iR A . RATER
H 2P -+ Paloma Partners %%
5] 2= 44 iy PR E S E I
%7 100 1T (4145, 2009 4F
\ FREE 4 6 H A EZRIEEE
BE | ey | 20120508 | Yl mamad, (Fag
Y M (EW R T
100ETF % ), MFHEALAT
B S R TR RS
2B [ by Al ETF MBS




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

Mk 55 LA R 5540 T 3 35 ¢
By iff9T. 2011 4 5 H
FERZe gk 5e 100
i HOE I B AL

(KR4 3, 2011 4F
5 H AT Frolk 2535
MINBhHE, 2012 45
AR E 28 KR i
i B0 B UE 5 % o
4 (LOF) 1y 3% 4> &
H, 2013 4F 4 Hili T
ik e 100 28 S AU
TF 8K Fs HouE 7 #
TRGNESE.
e L AR H A EAE H ISR A vl e A H, HEREESH, AFIRH
NEEA AR H .

2. UFEZF MO RE SGEMATIE 2y GIEZRE MO B3 BEAS A BRI AH OCHLE .

4.2 EEANRE N SEG BB TEF B

AAREWIN, AIERE I EFE)  GEFFHRBIEEIER) « (EeE
BRTF DA G BIEER S R S5 IRIEAE R E , T 18~ k< R R S5 1)
B2, AEWEEM . SRR T R ORY BTN ST a0 45 S ) BRI I2 Y 2k
BB, AR RS R A A RS KR 2

AN, AIL AR BB I S AR AT, BT /ER Gk
REE B FIE , RKRENRAL Sy BT A 2 SCIRAT 5y e HAIE AT T 5
S R R SeE, AR ARSI B AR & B BRA G
NGB RE I TT . PR, B BN RO da A, IR R A B
wiafE. RO B NER R, ATRIRBEBITE NI S IA Al .

43 BEEANRE N AT 5 F LK E I3
4.3.1 AP G HIERIPATHE D
AAREIIN, ATEGE RIS QUIEZFSB R A W AP TR 3 5
JLY (AR SRR 5 JEAE ™6 A4 PAY 1S DRI 47 T T SRR X6 25 1 1 P43 % XU AT X
B BEAT AT, B OR P A B B BT AT S AR AL, DISE B i 2t fanik A
() AT PP BRI KL 5 o 2L & 1) [R] 17 42 5 i 22 23 #
WRITUE 2 2P fie S R, BAITHE T AR R, 46 R H R FAg ) 2%
XS o S IX LA (AT Dy A 22 904, BATRBAT e s A R E KB 0 AE 19%4L

10



H

K| 28 RS T ol IC B IE 5 B PR A 42 (LOF) 2013 4P 4E 4R 15

BERMLUN, HRH o R B EE I 95% B A5 F25T 0 1) t k.

() PR 1R B4 2220 Hr

ARFEA I T=3 1 T=5 {EAH i M, BG5S e &4 5 1 Lo (e
XA TR A VAT, IR DA A, BEAT Ik e s A (R AR e I 18] 2 11 g ]
A 22T X TAT NS 2 BAEA NS G (FEAE=20) , Wi R IEH
15 1%L LU .

(=) ol & Tl Al i e w0t

XA BRI I A R IE 0 F ) RS AL G2 A RO . R AR IR ) B 1
BIMER KRS G A AR, CEORIE SIS ZIE I TR, MR IL &S B RRE  w
JHE I 3k < A5 TR AT R RE T B0 238 2 AR 2 B 1A T4

4.3.2 RHEZTHIT AT
AR I, ASHE G 5 AL G BN TS B () At 43 3 205 R ok AR R ] 1 B 1) A8
Sro AN, RKRERINAKTLSH TG FEA R TAT 5 FA) 55 501 1 5 A 5 o

4.4 AR RS A BB SRR AL SR I B
4.4.1 REWI N ESBR RRASED T

AR I RO T T S AR K, JEHE DL B8 1T O S S A O 1Y) 5 4 e A
Ko R 20E MBI 23%, Nl (1 aER IR IR, HA K3 bl b
PR ZATANRIE L) B B

FEIRAH BT T BCR UM ACSh 7 b ik fe 2 I, Bl G [ 22 5 R 7z Al , At
ATz AN, 1ok T SRk S i 45 A AL SRR I U AN BT S T, 5 H 22 H, SRR
i A R 50 1 WIS AE LIRS E IR D BRI SRR (A, TR
HEMTRA W RER LIS, FRA R Pl E AT

BEAL, AERZE TR IR TSR BEAAARRE L o [ S50 11 2 F 8 S T AR AN 3 KO 7 i
WM. —F LBt B2 m N E, 1 HRAT RSO RS IER— R 52355,
WS 7B — S BUR B BRI PR A I i Yoy, kT E RCK 1-2 4R
S PIFRBER,  ITBOOR T dh il KI5 R

442 REWAESRNSEIN
AFEEAE 2013 4F FARAE R EHE G K50 -14.55%,  [R] IV 2t b A fE i i R
-17.03%.

45 EHEANERET . EFTHLATVAERNHERE

MHTTRIERKE, SR AL TERR IR B % iy I B TR 2 AT R 2 s K S e
MR PR R 2R . SEE 2T R IR DA EEAR B IR, B SRR 80 g sl AT
Rl R TATIRR . DU R 2GR R A, (BT C 2247 B IR H I
W1, R A JC R T A% e S T IR OB Xl 3 4 AR DR B AR IR

11



FE 28 R S5 i I E 2 P B R 2 (LOF) 2013 AR A FE AR 7%
R, BRI, RWARMEE B SCR R S . PRI R SR T R N IR, 3k
IR FFEEE AR
SR BRAT TN 2 A7 IR S i b U s B 1o - AR T . BABE 5 o, e i
C&Ek® 1200 SEochfin, LSRRI REN A, M. 8. 5 Dl E o
M RIRAS T3 25 5 R R340, $k 2008 FaRfEHLIN A FRATIAY, ABkast
AT S I ARTA BN WRR R RS, A BRI B AN R AR A 2 AR, i [ 558 X Tl
Tl ) et ST AR IR ), — B ERAE G W I8, KOS R A ST 38— %8 fi 1.
IEAR, A 3R A A2 M1 52 T R A9 ) 6 A B T SCSRRIIBO0) S0 P S et i AR T U B, —
HZurnlbg, WK FAT R Sy HE DL, RS RS A i ) E 3.

46 EEANREANESGEREFEHEI B

A BFL A DGR E IE , BEA (2R S &, JRHINT T MR MR o
22 D2 B ST RS G CAR RVl . dRIE PATAIIEE, A ORIEBANEI 2°
REEH . WA WA MBS BB RT3 . AFliiEkiahEEie
RSN, WA EIREESZE . SR Ay ks T, WHAA R
AT BT TR SRS BB A T M 56 e e T o HE 4 28 BRI A A5 (B 4
EMEAT R A SR DL, W] A 2R S i s IR R AN OGRS o 48 7 AN AEATAT
FRAM a5, DILABERE A A an i KAk et

47 EFEE AR B E SR I S B
BRI A, W A e 4 e LR XV R 2, A4 TE RS L
i S HE R R

51 MEMNFESTEE NERTEH AN

A, o E @ BRAT B AT IR A A AR R A, RN T CUESR
BRIER) GRS FE B HABAT E , AFAERE S e BT AT A 2
AT, SRR STUBEAT T 08 NN 55 .

52 FHEANREWNANSESRBBEENTRE . S#ETE. AELBEESHRK A
ARG, AT NG MIE ZA T FEea . B o BSUONIl A SHUE, X

ARG IR T TS B ST S8 AT TN IR AL, REARRE G (355t

BRI AT TR, R &8 BT S e i A A A 2 AT
I, AHE G AR SR 23 T o

12



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

53 FEANALERREPMFFEBFNENEE. HEHNTEREEL
AACE NG A T AR W S5 abn . R FRE BRSO W55 itk
T WRAGMELENE, REEZNBEAMAEREGC . 3R PR B8 TN

6.1 BFMAME

6 PFEEMFSUARE (REHFH)

ST AR 2R RS A B RS B A 42 (LOF)
HE#EH: 201346 H 30 H

Az NRMoc

%

PHES

AHIR
201346 H 30 H

FEEXR
20124 12 A 31 H

B

WATA7K

74.7.1

10,866,729.09

8,669,587.87

S

A ORUE 2

AT oy V< R s

7.4.7.2

24,922,583.50

46,191,450.23

Horpre JBERSCTE

HL R

24,922,583.50

46,191,450.23

BBt

B SCRRIEZF B

R M

74.7.3

FNIE R

14.74

R34 Bk

2,840,978.43

R IR

74.7.5

300.17

725.44

ISR

I AL FR T K

2,176.57

18,285.96

B SE BT AR B

oAb o

7.4.7.6

iR = 32

38,632,767.76

54,880,049.50

PR PTR &N

ES

AEIR
201346 H 30 H

FEEXR
20124E 12 A 31 H

i it

LI K

AL oy V< R Ao

13



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

AT A= A R A A 7473 - ;
S H (] ey < ik 9% 77 K - -
AT UFE ZR3T R - -
INZRYSAEIE 226,474.86 965,054.01
IS A A N i T 48,880.99 70,102.79
N ATFE 9 11,405.57 16,357.33
AT 5 R 25 ok - -
NATAE 5 2 H 7.4.7.7 - ]
AT Ao B - ]
VA ) JEL - -
AT A - -
33 G P A3 B A7 £t - -
oA A7 58 7.4.7.8 185,050.57 123,637.04
PRE T 471,811.99 1,175,151.17
PR E A
DRIE S 7.4.7.9 45,107,717.05 54,255,740.30
K53 FL A 7.4.7.10 -6,946,761.28 -550,841.97
FiEEN R & 38,160,955.77 53,704,898.33
SR E E N Bt 38,632,767.76 54,880,049.50
6.2 FEZE
S3vb AR BRI B UE R % AL 4 (LOF)
ARG 20134E1 1 HE 201346 H 30 H
Hpr: NRMT
- AR RERT HL S A
i H fES | 20131 H1HZE 2012%5)%35(%
201345 6 A 30 H EEFAERH) 2
201246 A 30 H
—. A -6,553,052.49 1,160,267.33
LA RN 9,452.15 516,442.43
Hrp AR RN 7.47.11 9,452.15 516,442.43
e IISUVYON - -
PSRRI A RN - -
SN IR A 4 Rt IR - -
LA A BN - -
285 AR (PR LA A1) -2,137,609.20 -

14




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

Horprs JREEHR TG 7.4.7.12 0.00 -
R TIE 7.4.7.13 -2,137,609.20 -
fii ot A 7.4.7.14 - ]
P SRR UE SR I A - -
firAd: T H M a 7.4.7.15 - -
JER W 76 7.4.7.16 - ]

;//;;; ﬁ'\ fifeahiics (BURB" | 0 117 -4,213,873.80 679,875.04

AN M am (R LA — S 111D -224,365.61 -299,922.88

S5HARMIAN (FR LI SIHE)) | 7.47.18 13,343.97 263,872.74

W — M 634,922.56 763,904.11

1. BRI 348,704.63 544,305.99

2. FEE 81,364.37 127,004.70

3. HERS - -

4. ot 7.4.7.19 19,086.79 20,782.14

5. FESZH - -

Jorpe SEHA [0 < Rl 7% 7 S HY - -

6. oAbk 7.4.7.20 185,766.77 71,811.28

=, AEBH (THREBLLC

. -7,187,975.05 396,363.22

e Fri B - -

g) #HE (FTRESR -7,187,975.05 306,363.22

6.3 FTEENGE (HEEFHE) THR

SV B OR R A IR 25 B 5L 42 (LOF)

AEW: 201341 H 1 HE 201346 H 30 H

Hfr: ARG
A1
W H 2013461 H 1 HZE 201346 H 30 H
e 4 R EANE A EN GG
— IR AT B G
Gl i) 54,255,740.30 -550,841.97 53,704,898.33

TARMISENE SR

(3L V(AR B (O - -7,187,975.05 -7,187,975.05

WA

15




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

= AR BIAL )
7= A 2 A v AR B))
B HHE D DL
HAD
Horp, 134 sk 3,895,876.20 -204,888.57 3,690,987.63
2. 48 ALK -13,043,899.45 996,944.31 -12,046,955.14
VY | A 30 1) 2 0 20K F
AN 3 BRI 7 A2 1
FEEAFH AR ) (AR vsk
DL S I A
Ty AR P A # A i
€ <REZ D)

-9,148,023.25 792,055.74 -8,355,967.51

45,107,717.05 -6,946,761.28 38,160,955.77

EAEEERT L HAE]
HH 20124E5 A3 H (E&EARAERH) 2201246 H30 H
SEW S R ECAE BEEGE AT

— VI A A
GEL I ED
ARG E N B A
(KA E AR B B O - 396,363.22 396,363.22
SR D
VN 1B S
7 2 A v AR B))
5 GFERD DL
)
b LIRS K 32,101.04 -71.26 32,029.78
2. 4 8 Rl -211,199,445.58 101,890.88 -211,097,554.70
VY | A 3 ) 4 3 200 F
AN EE R 7= A2 1
FEE AR ) (R sk
DL G I
Ty IR E B
€ SEE(ED

309,291,926.63 - 309,291,926.63

-211,167,344.54 101,819.62 -211,065,524.92

98,124,582.09 498,182.84 98,622,764.93

R B g WA 550 3R 1R 2H 8 4
AH6.1426.4, WEREH FH) 57 N2E
REFHANTIN: &0, EESUT/EATTAN: B E, Sudasg N B

16



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

6.4 IWEME
6.4.1 FHEFARFN

[ 28 K o2 i WL BE S R 364 (LOF) (R “ A4 Grp [EUES MBS B2
G4y (BURTRIAR “H EREM 2™ AEMIF I [2011]1094 5 (e TAZHER 28 K52/ i &
UEFHR RS (LOF) SHAEMME) i, mERESEHARA KR (PRt
FIEREZ BRI A7) 1 CEZE RS i L B I % 3E 4 (LOF) & &R A5
o RIS NRATIFIR, AR, B IR NG 7t 4 5] S35 4E
AR 309,147,715.70 JG, M KIE th R 2 THI=E 45 A PR A ) 3 A 7K 3E R 567
(2012)% 125 SHe ot T LUGE . e rh ERIEIR &% %, AREE S A FT 2012 425
H 3 HIERAR, MG FAR H S EUR T, 309,291,926.63 17 5L 4 4, o
N &R ST A 144,210.93 LS00 A, AFEL[IEEF M AN [F 28 3L & F A A
Al EEFTE A EE RRATIR A PR AT, BIANE R NN IE E AT

FRYE (P N SR EE B FE Ak ) (AR5 LR 8 3 J8 AIMIE 5 43 % A 2L
AT ML) A CEZR ORI B U B L4 (LOP) B &A1) mfaelle, A%
S BT AR ANE R ARV 75 O 5 b IR I 25 2828 000 W B A AR T 4 sk 1)
[ % B X U 5 I A WA B0 M I A S50 4 CBRGR ETR). fiide. WATAEK. TR
Yy TR DR BEIE 2 VP AR SE S R0t () H A Gk TR . AL S FeA I sz B H 7E
—4E DL I IBURF 5 257 10 EE AR T 2R 4 %8 7 1 1) 5%, #% T4 (% ETR) 0%~
AMET RS 1) 60%, AT 80%H: 7t T/ R4 (R ERERZR &/ i a4
KRR PR AR R AR TR AU ETF;  Mb &t bhe v 90% LA 1381254 7 e 44
R b P BERA B RS TR B R R R 8D o AR SRS ESEHE N . B 2R
AR R A (IR D .

AR 5 40 R AT G (1 5k e BN B Z8 0 BT PR A w1 2013 4 8 H 20 HI AL
SR

6.4.2 TR G IR

A BE IR WA 55 AR 4% B R T 2006 4 2 ] 15 HAAT IR (Al vh-E I — B
) A 38 IHARLVHEN] L JL 5 AT A AR N HI SR T Ak 2 v o D A R A
LHAAIRHE CEUN AR “Ab 2 vHAEIN 7Dy A [RIE e A 1Y) CUE 2743 98 A e S
Witk XBRL A 5 3 5 <HFJEMR S AP AR LR > ) b BEUE SR BEBE I Sl bl 2 A 1R Gl
PR TR S ST AR S (B ZE RS R A G B R BTk (LOF) e 5 [A])
AN FR U 2 R AT (A O A STV IR <A 1Ml S5 55484 i

6.4.3 AN STHEN] K HoADF B 2 i 5 B
ARG 2013 G PARE M SR ERT AN S THEN R, Bz, SE8 i s T A
He4r 2013 4F 6 H 30 HIIA SR LL A 2013 4FE 1 H 1 H A 2013 4F 6 H 30 H A4

17



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

BRI AR B I DL ARG H

6.4.4 EELTFBORMSTHETH
AR PR T BOR . ST el — AR LR S A — 2

6.4.5 Z=%5 5 IE KU BH
T

6.4.6 BLIR

MR B R B4 M R Bi[2002]128 5 (5T IR aiiF 545 % 3 4 A7 Bl
W] PRI ) W AL[2008]1 5 (SR TS BiAT T8 BRIl &) S FeAb A e BE
ANBRSSAL TN S 45 3, B ERIIS R U T

(V) LURATIES T AR A E T EWBUEWGE R, AERCE ML F .

(2) F 2k S B AU B BEAMRZZ N, b K SEAN I3 BUBUICBOR , 4% AT G
1] ¢ i X BT RIE AT, AE5E P S B ML BN A TS A

(3) H 2k S HUAF AU B BE AR A e et Heub K SEAN A3 BUBUICBOR, 4% AT G
1] ¢ el X BT RITE AT, AR5 AR NPT B AL T3 8

6.4.7 EEM AR HE KB

6.4.7.1 BATHER
Hifr. NRMIG
5 AR
N 201346 H 30 H
AR 10,866,729.09
& WAF K
Hob A7 2k
&1t 10,866,729.09

e 1201346 H30H, W MIAFCEHE N B s 473K 1,342,436.66 70, TG IAE
1,541,471.907c(#r & A 1119,524,292.437G) .

6.4.7.2 X Gt &%=
Hfr. NG

ZISUFS

MH 2013 4F 6 30 [

18



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

JEA

ADIINIER

AR

ok

o Py

iz | BT

it

P SRR SR

B4

29,797,419.68

24,922,583.50

-4,874,836.18

FoAt

it

29,797,419.68

24,922,583.50

-4,874,836.18

6.4.7.3 fTAE SRR /515

ASFE AR IR ARRFAT AT A Rl 8 601

6.4.7.4 T NIRBEERE =

6.4.7.4.1 HFIENIRESRE F=HRKM

AT AR IR ARRFAT TN BRAG S 5™

6.4.7.4.2 FAAR LW 2398 B WA 3T 5 B A9 ) 57
AT AR AR AR RFAT W 238 942 5y AR R 5157

6.4.7.5 MIF] &

. NRMoo

i H

AR

201346 H 30 H

IS A M) IS

300.02

I ISTE A 7 M) IS

S HAAE M) S

IS B2 A e A

N7 A

SR N 2 B 7 A S

AT ER R SR

0.15

Atk

it

300.17

6.4.7.6 HAhFE =

ARSI AR IR AR AT HAR 5

19




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

6.4.7.7 NATA 5 B
ARFEG AR IR T NATAL 5 B T AR
6.4.7.8 HAh 7R
Bfr: AR
Tt EN PN
201346 H 30 H
VA 25 7 A8 o BT ARIE 43 ]
IS A Bz ] B 580.80
e 2 M 184,469.77
Fia B H 2 -
At 185,050.57
6.4.7.9 L EE S
SAURAL: ANRTT
N
T H 20134E1 A 1 HE 201346 H 30 H
Fema () K If1 4 %00
AR 54,255,740.30 54,255,740.30
AT 3,895,876.20 3,895,876.20
AHAMEE] (L5 3H A1) -13,043,899.45 -13,043,899.45

AR

45,107,717.05

45,107,717.05

6.4.7.10 K43 B F)E
Hfr: ARG
Tt H CLSEI 4y SIS 7 ARAFBCANE AT

AR 717,799.03 -1,268,641.00 -550,841.97
A -2,974,101.25 -4,213,873.80 -7,187,975.05
AL AL Ty 7 A
i —_— 48,278.33 743,777.41 792,055.74
Hrp: JEE HIEEK -13,723.84 -191,164.73 -204,888.57

Sy T IR 62,002.17 934,942.14 996,944.31
AIH 5 BRI - - -
AR -2,208,023.89 -4,738,737.39 -6,946,761.28

20



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

6.4.7.11 FFE R BN

Az NRMoc

i H

L
201341 H1H%E 201346 H 30 H

AR RN

9,444 81

SE AR RN

FoAt A7 A SN

2 5L A BN

oAl

7.34

it

9,452.15

6.4.7.12 B EZHF W =

AT AR TSR S PE A

6.4.7.13 ZE&B R WHE

. AR

i H

A
2013 4F 1 H 1 H %2 2013476 H 30 [

S /R P e < PR AT S 0

17,012,019.17

Pil: S HH B P TE <p BOAR 5

19,149,628.37

RN -2,137,609.20
6.4.7.14 fRFHFE R
I L A A AT B IR
6.4.7.15 fTAET R
6.4.7.15.1 i T HUS—EBBEEEM RN
AR I G AR A A TC AT A T HIRES
6.4.7.16 B FIUEE
A FE G AR A T BRI 3
6.4.7.17 A e s 23
Bfr: NRMoo
5 A

2013411 H 422013446 J130

21



=

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

1.4 Gy Pk i 5% 7 -4,213,873.80
— R SRR -
(B ans -
P SCRFUE SRR -
— G -4,213,873.80
247 E T H -
—RUIE % -
3. HAt -
At -4,213,873.80
6.4.7.18 HABYA
Hfr: ARG
i A3
201341 H1H %20134£6 H30H
S P YN 13,343.97
Hitb 13,343.97

T ANTEE 37 N B[R] 9l 26 A B M) 4 190.5%, 4 MIRE[R] 2 e 4 R IR o, KT

P2 [R] 2 A 25% A N L4 B8 77

6.4.7.19 AT 5 % A
Hfr: ARG
5 A
201341 H1H %20134E6 H30H
A o i 35758 oy o 19,086.79
AT 5 P H -
it 19,086.79
6.4.7.20 HAh 2R H
Hfr: AR
5 A
201341 H1H %20134E6 H30H
HF 9 H 35,704.06
15 B i ol 148,765.71
BUATIC R 9% H 1,297.00
At 185,766.77

22



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

6.4.8 BAFM. Hr=ffiRHEEIK U
6.4.8.1 ERH IR
BER AR H, ARSI 5 1 AT S0

6.4.8.2 H=AHRHEEMR
RN H 2013 47 8 H 24 H, AEEGIF IR e 1K) 987 0150 S 0

6.4.9 REEFTRER

6.4.9.1 A& HFEEEHIR R ERF FERXRRRB T KEZHHFHIR
AIEEEHNT 2013 4E 5 H 31 HkAn (ERIEESE AR AT KT L E R %

TE A RA R ALY, AFEESE I NPRMB AR E R uE R E AR A,

WA 5000 S N T AFEEEHAEA 50%HI B, TH 5 F0H R ST A #

T A PO S FHAT PR 3 W) 20 45 309811 20% AN . [El 28 088 W 77 45 BRAT B A ]

CU e b T R AT BUE BRI 43 JR s e LRI &, S EN R .

6.4.9.2 AMEHSEES R EREA F K& RBJT

KIRETT 2 FR HARIEG KA
[ Z8 3L 4 PR B A A HEEMN . S EN
= R R AT A N C P E
*!%u@ﬁ&hﬁ@Aj i AT AL A AL
AT D
16 & 4R1T (State Street Bank and Trust R
Company)

6.4.10 ARG HA K LEBE AT EL AR IR R B A &
6.4.10.1 JEITRERH A 5 B IuHATHRIR &
AT AR A AN IR BT AT S AT BT IS 5

6.4.10.2 SBET5 R
6.4.10.2.1 FHEEHH
hr: ARG
N ke oA A ]
T 201341 1 H £20134F | 201245 A3H (&L
6 H30H A% H ) F20124F6
H30H
I A RS 4 I SAST ) T B 348,704.63 544,305.99
s AT SN )2 7 e 47 150,496.52 240,446.21

23



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

H
T SRS HE N E 2RI 445 B PR AN W) IO BRI 2 T — H 3E 4% 7= 141 1.50%
MAES R4, BHEWRMHHK, %A, HarE AKX
HAE BRI =717 — H 258 % 7= H X 1.50% / 4R E .

6.4.10.2.2 HEFLEH
Bfr: NRMJt
A AR AT L]
5H 2013“F1 H1H 20134 | 20124F5 H3H (E4H
630H [F 2B H ) $20124F6
H30H
IR A I BE G N S A AR B 81,364.37 127,004.70

TE: SORIEGAEE N B BARAT AOFE % it H 2R B8 13+{H0.35% ) 4 9 4 71§
BHRERAH A, %3 Lt E a0y
HALE 2 =1 H A 551 3E X 0.35% / 4 RE

6.4.10.3 5By BEAT AT 8] RNk T 37 6527 (2 [B118) 32 5%
AN AN T 30 e A SR ) BT IR B4 A 5 ORI HEA T ARA T 18] [R] M 17 37 10273 (5 (R 1) A2

] o

6.4.10.4 HRETBER AR S FIEMR
6.4.10.4.1 MEPANESETEANESHBEERERBRELAESHFHFER
i SN B A o = SUIPNG S ey R Sl A ne s 4 07 7 S

6.4.10.4.2 WEHRBRESEENZ SN HAN K T BHR A FES KB
ARFIL G AR AE IR TG BRI 45 BN 22 AP At S IE 7 3% 88 AL 4 ) 1R D o

6.4.10.5 HREARE KARIT AR B 4 80r= A A S

Bhr: AR
A3 AR T LG A )
o 20131 H1H 2201346 H30H | 20124E5 H3H (FE4 & R4 H)
RERT A 4520124F6 30
WIR A0 ERIPIISN PN WIAR A0 ERIPIISN PN
o [ RRAT 1,343,034.82 9,028.04 | 60,413,441.43 254,823.60
& AT 9,523,694.27 416.77 | 15,449,782.25 85.11

TE: AL I RATAE S 00 Bk 40 N b B8 B AT A A Bt 308 N8 & RAT IR
B, TIEHAR R

24



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

6.4.10.6 AEEFEAYINSSRETAMIESRKENR
AN TG AR A5 1) SR 2o I T I S AR R AE 2

6.4.11 FVESEE R
AL AR 5 BATE A 43 T 20

6.4.12 FAK (20134E 6 A 30 H) AEESFHFHNRIESZRUES
6.4.12.1 FHAMHT KM RIS THRFR HEZ BRIk
ARFE S TE RGBT A 388 J ik 250 1 SR i I il A2 B E 5 .

6.4.12.2 FIRFFH K IHEHEF RUE Z R R
AN B AR T SR A RFAT B I 450 ot S5 A A2 BB 52

6.4.12.3 BHRAFSF IE BIEAL 5 HE A HIR B ZR
6.4.12.3.1 BATEI T HHiFF 1E R
A I G AR AR TCARAT IR T 3 6 55 16 R H 4 g 3 R 5 55

6.4.12.3.2 X 5 Frii 5535 IE [F1
AT G AR A AR TS H) B T 36555 1 R A R H 557

6.4.13 Ll T HR KR
6.4.13.1 R EBHBURMALS LW

AREES PR G T H B A SIS (8 ETR). . BITFER%E. A
LA 3 278 T 2 v T 1 5 36 2 4 T LA 6 F XU 2 AL 623 RS« 30t X
B B T3 A o AT 4 A G rp 4y, FL e BN ISR SE S AR A Il o R b B AR o 1
AP (FEAL 15%) AP o [RIIHAR S 4 J8 -1 5 380 8 ik 4 v PR 2588 v T30 XS R S A i ) i

o
AL ML BNBAT 2 RS efeaia . IS5 R EIF RN RS B . #
X EEATTAF N

0 B s AN TR PR SR R XA S 2 i AR W] 28
PZ N BB B 2, T 2 ) L 28 1 R o - XU B B Ve A B A O s AE b
SRR, —ZMb 25 BT T DTS 2% H b S5 A XRG4, 2 ] HAR (8 RS 5 BB 51
HIFE R S 5T, A PRI BRG], SER] 58 ORI S . 308 XU
A S IR 55 AR SR R B, 5 B0 0 2 ) 1 FR R A P By g i 24 )
MESPIRDL . FERZ IS B KM, IO EATVAME. A Wk 5 B R 55 i i Lk
NP

25



Pl 28 RS e o I B UE 2 3 8 0 42 (LOF) 2013 AF 4R FE e

AN < ) e < BN < TR I RS 8 B D75 9k 32 B a5 PE e A AT g B
AT R 7025 2S00 8 b RS 7= A R AT RE A0 K o AN E PR AT IR A R A, A B IR 451 2K £
A HE L) 2R A48T R RO o 11 A RE 5 BT F) A 5 A AR ASRE B R 1588 I o
45 G AL U Binie A e U H AR R R e B AR A f Ae . B, HR AR,
B RS R ) R SE AT AE N, BAG RS, RIS Rl SE SO 25 Fft KU BEA T B L A 2R DR A
JFIE IS AH LRI, g PRS2 T AE ) 7K 32 v LA

6.4.13.2 EFH &
15 FH RS A 5 FE G A0 AT S i R b RIS S 0 T R JBAT S A T4, sl S s iE 5
ZRATNBIIEZ) . FE40 AT RIIHAR B, 5 8L = 30 R A 35 AR A 1) AU o

AR FILEAL Gy WA 5 65 T I SR ARDLREAT T 78 70 (PPN o ASHE B AOARA T A7 AT
FEATEG FEEAT b B BOHRAT DL RS 08 708 N8 AT, DRI S ARA T A7 kA R 1
R TS AN TR o ATEBAEAT 5 B AT HIAZ 5y O3B I AT B I 20 20 R A T UE 2R AT ORTR
TS, DI T AR AN K

AN < A < BN N7 1A P XURS: i By, O e P P A Y S PP A kA
IRESR A AT NI ARG, HLIE I 73 a3 9% A2 a5 fe AR . 2013 42 6 1 30 H
ZIS S e S EREN N TE

6.4.13.3 FENME X

BN RS 2 FR L B AL AT 5 A Rl AR AT DG IR S5 N 3 1) 0% <o Rk (1) KUK o AN 4
(I s I RGBS — 5 T oK T2k 4 0 AR N nl B s SR 0 (B HL A IS S8, o —
TSR T8 SR T Ak (1958 55 117 30 A5 BRI i Sk T 782 300 V) el DR 43¢ % 4 Hp i JC VR A T
Wy I Z9% sh G L T DAG BRI A% AR T

BHERE AT IR R 55 < U AP XU, AN g ) ik < BN I G A < ) R D e
DUREAT ™ WP R PN S PR 5K, RSP E B DR AL P I T B e~ 5 2 AHDL
AT AL B BENAESE G R b et 1 Bl 0k, ZE AEAR R IR D0 1 IBE(m] B 1
Kb BE 7 3, A2 DI H e [ A 2 A (R st XU, AT R DR B i e U A AT A 2

FERT TR A PP AR BRSSP N e e 37 P RS e B ) 8t
SEVAIPE IR, XS TSR bR Bt T Fr 2L I i, IR G HF G5 R br.
A AR RN 18] N AR RE T 23 G 1R b A& AR BLRE T B 22 Bt wl R LA LR At 52
B B AR5 B8 ol A 55 o A e e B8 HABE AL G K B AN i e B 1 {E 1Y)
20%, H AL AT G 10 44 B B SLAL B S L Rl e — RSN R S A8
RZHE S R HU) 20% . AKE G KRR MIEZFAEUETR A 5 B Bl DAk %t - 2 g

DA BT RS TG N AR B o AN, AR < ] T I 52 Y [ <l 7 A N TR 30D 5 < XU
26



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15
shtEdiR, H ER—RAEE IS FA M GRE TN R E.

12013 5£ 6 H 30 H, AFEGPrAH K4 g il it i S L2058 20 H 48—
LA EANTREL, l e e g E (AT A e ) e e B0 H HATEE, IRk
SRR A AT & 21 B

6.4.13.4 THIHR &
73 R A 5 9 4 T R 4l T EL 0 28 Fe (i B AR SR I 408 1 IR BT AR T 3 35280 A
DR 22 B AR B 1T A AR s o) XU, B G 228 JRURG: < A8V RS T LAt A A5 JRURSS o

6.4.13.4.1 FIZR KK

R 25 IR 2 5 i L (R 2 S BB 4 3 B 32 T 3 R SR AR S ) e A 9 2 1K) XU o
M) F AU i T LB TR by T T 3R 2 T S0 SOl T B r U, Herh i 5 )
I i T LS T W A AN S U 1) 5 SRR 4 117 3 7R 556 T B S5 R SR IR G it 5 i
1 AURS:

AN 4 PR R 4 7 BN R ST AR i <5 1 s 100 R 4 SRk P e 1 BB AT L4, 30 0o O 42
LA I A A T 1ons R 2 R BEAT A B

AN B FFAT R 3 B 03 7 Al S o AN T, DAL B RN e 2B i Bl 1
Pl AR RRE L EA ST T A AR AR o ATE BT IR AR BB 987 T2 B0 ARAT
FEaREE s DR A AE AT PR AR 5 XU o

6.4.13.4.1.1 FZX it D

Hpr: NRMoc
2013 iiﬂ;ﬁ 30 H LD L5 | T_u AR i
A0
BT 10,866,729.09 - - - 10,866,729.09
A oy 1 4 Rl gt e - - - 24,922,583.50 | 24,922,583.50
I ISCIF 33 Sk - - - 2,840,978.43 2,840,978.43
IV @RI - - - 300.17 300.17
AT R K - - - 2,176.57 2,176.57
BEr st 10,866,729.09 - - 27,766,038.67 | 38,632,767.76
Uik
A T ] - - - 226,474.86 226,474.86

27



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

A EE N T - - 48,880.99 48,880.99
A FEE - - 11,405.57 11,405.57
oAt 47455 - - 185,050.57 185,050.57
ot st - - 471,811.99 471,811.99

I 2R AR B e 1 10,866,729.09 - 27,294,226.68 | 38,160,955.77
AEER . .

019612 A1 H 1A 1-5% | 55ELL Lk AR &t

B
BATAEK 8,669,587.87 - - 8,669,587.87

Ay 1 4 Rl 7= - - 46,191,450.23 | 46,191,450.23
SRS - - 725.44 725.44
IS FR 8,598.40 - 9,687.56 18,285.96
BEr st 8,678,186.27 - 46,201,863.23 | 54,880,049.50

iAo
JVEAH T - - 965,054.01 965,054.01

A A BN R T - - 70,102.79 70,102.79
AR 9 - - 16,357.33 16,357.33
At 47455 - - 123,637.04 123,637.04
Ui - - 1,175,151.17 1,175,151.17

I 2R e 11 8,678,186.27 - 45,026,712.06 | 53,704,898.33

FE: R P AR G B8 KAt 1K i

WIHBS-H T LK.

6.4.13.4.1.2 FIJZ& R A1 RBUR A% 4B
T20136 H30H , AL RFFHR ST, KL AR R AR s %] T A 4 %t

FHFEICE K

S o

6.4.13.4.2 AMNLC XK
AN RS 2 Fi 4 it T L 1K) 2 Fe A A 5 R SR B0 4t B8 DR NIV SR AR B iy o A B 1K)

{/IKIER

FFHE IR LI RILE 1R 5 FRT e O H sl

RS o
6.4.13.4.2.1 SN R bt
s ARG
AR
T H 201346 H30H
Fra N | WM A AR | A A &t

28




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

I N

LASN T it
%

AT

9,524,292.43

9,524,292.43

A Sl
i

24,922,583.50

24,922,583.50

A S

5.31

5.31

SRS R
S

2,840,978.43

2,840,978.43

v it

37,287,859.67

37,287,859.67

LSt
4115t

it

Bk
AN AR i
1350

37,287,859.67

37,287,859.67

i H

PR
20124F12 31 H

Koo AR
M

ENTEIRE PN
I

FoAt i
Irer NI

LSt
[ %55

WATAEX

5,739,206.64

5,739,206.64

AL oy M4 it
90

46,191,450.23

46,191,450.23

Y it

51,930,656.87

51,930,656.87

LSt
[ 415t

g it

Bk
AN ARG B
1350

51,930,656.87

51,930,656.87

6.4.13.4.2.2 SN X B BURREE T

BBE | BRIC R LU AR 720 B R fp A AR

29




H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

X P A AR H 4 B P I I
e A i MR CAfr: KR
FH IR RS A% 5 (1) AL B TR TR
o 201346 H 30 H 2012412 H 31 H
SV PO ENIT] | /4186 /021260
5%
F oA AR i THE #4hn#7186 #1260
5%

6.4.13.4.3 HALM#E KK

HAdAN A RS2 H8 2 2 T RE ik T2 12 o BN SR IR 4 vt 8 DXL o T 3 1) 2
AN LA S0 ks DR 38 A8 Sl T R AR B sl IR AR o ARG 4 A2 B B8 FE 48 5 i b
T REES:, BT I I () A AN A8 IXURS: AR T B ANIE SR RAT A B B 208 15 L R ik S 00
SEM, R BESRCYR TUE 7 T 37 B A Bl ) 52

ANTE G (L B BENAE R AN BB AL 5 (I R v, SRS 3L SR O = 51
SEFEMENCE LU, QR ah S [ WO R S 7 W) (K KSR 58 77 e B AP AT % R s it o ]
Ry RHECE LB, SRS ASEHERC B LU 0 2 R i DR 4L, S r AR T 37 sl P 1
[ W 2R 8 L], ARS8 21 B i KU 2 R R S RO ZKF BAY

ANHE i B A K 2 UL AR AR M XS . AL GBS I (7 ETF)
BBt LI AR TR 5E 7 (1 60%, L AT 80%$85 5% i bt 2Kk A Dl i 2130
HAE— 4 LA A BUR 127 1 EEBIAMIR T JE 58 5B 0 5%, IBAt, AKE ik 48 Bt
NAE FA A KL P 43 A IR RO ks St A2, 2 003 ] 22 Mo B 5 000 R G 1A T KU, S8
, fHE VaR(Value at Risk)Fis b =5 AT 1l A 5k < 1 s P98 £E A4 DU, e I Rl g X X
o HEAT BRIERAE ] o

6.4.13.4.3.1 FLARAM XS i E
SN NRMJT
AR AR
2013 426 H 30 H 2012 £ 12 F 31 H
i H SR Sy S S A
VNP WIXIEN FEHE L YADININIED FEHE L
% (%) B (%)

A Ty M G e -
JBE SR BE
AT G M G kg - 24,922,583.50 65.31 46,191,450.23 86.01

30



H

FE R G B E 54 W I 4 (LOF) 2013 4= -4 i 15

X r s
T AE SRR r= AL
UERE R
HoAth
Hib 24,922,583.50 65.31 46,191,450.23 86.01
6.4.13.4.3.2 A A& R FRIRBUB M 73 B
ik | BRE 2SR A B e BN L e T I A A
X P A AR H B T P I I
e A i MR Cfr: NRTTD
FH IR RS A% 5 1) AL B e e
o 201346 H 30 H 2012 4F 12 H 31 [
] 2 RO i i L LR H4hnZ1116
0 FH5%
] 28 RO i e L B AR /02116
£ H F%5%

6.4.14 5 BY T EMF AT S vHRR T E WA KA
(D 2l

(@) AL Fe i vh A < TR

ANCLZ SRR R Bl 9 7 A0 A7 £ 3 A 435 I SO IBURT FEA < gt 50, FLIK i
HE 2~ SEIEMHZER D

(b) A2 se i e v ) < s T2
(i)<emh T2 e v A 7 ik

HRAR A2 A0 L2 ot o B A AT TR ST R OB M 28 St i
YRI5y

B2 MRB A BHER T B CREHED 1akdr.
BRSe HiE (HWnEE R s CCEUmRAE MR HESC D TR, BR

31



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15
F— 2P TR LA B = B AR ) AN

S=JRG LTS I T 3 Bl LAAR A D SRR A2 1 9% B 5T 0 A A A
(ARSI ANED -

(i) %2 g am T 2N aiE

T 2013 4F 6 J1 30 H, AKEEGFRA M LLA et i vt & HILARZTH A Y H 25 (1) 45 fil
HrehE T B2 RAREN 24,922,583.50 JC, LJETH L E RN =2 P A
(2012 4212 A 31 H: 2% 46,191,450.23 JC, o3 JZHME =JZHK).

(i) 2> SEHHE T I = 2 R ) K A2 5

ANTE G AY] R b AR AT LY IR 15 A 1K BL 2 SR (e v I e R R SEUE BT IR
JERAR A RAR )

(iv) 5 =)= 2~ SEHHE I < BRI AR J01 28 5 <
T

(2)  BRASOMESL, BT SR H AL G ol 2 W] ) FAh F 25050

7 BRASWHE

7.1 HRELSETHEENR
ERRAL: NRMoT
I B I L
#l (%)

Jr i H B

1 LS a3
Horpre Hm i
FEFEAEIE
Pl
b H =5 R
FEGHT 24,922 ,583.50 64.51
3 Il 5 WAL 2 P %

32



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

Hp: fiiZ7
e SRR R
4 G AT A SR
Horpre i
1IN
AL
BUIE
5 SN IR A 4 Rl
Forpe L] i S NGRS
bt
temiig TH
BATAE R g H AT A 10,866,729.09 28.13
At - 20 5 2,843,455.17 7.36
it 38,632,767.76 100.00

O |0 | N|O®

72 BWIREZSNMER GhX) IEFTHRRGEEES
AFE ARG AR AR B 55 -

7.3 BIREATWARKPGEBRRAE
ARFE L A AR AT BB

7.4 ARIEA RYPHE HEE T FHE L /MR R TR A 85 A
ATE AR HIARARFFAT B 558

75 WEHABNEBRAGHERRS)
751 RVFSRASHE H AT E S B 19H 2980T 20 4 KRB 3 B4
AFE AR HIARARFFAT B 55

7.5.2 Rk SAUE H IR ST 19HE 2980T 20 4 KR B3 B4
AFE AR HIARARFFAT B 558

7.5.3 PR H B BTN BA BB A SE RN BB
ARG AR WIR KRR B

76 WIREFFEHEEIRNGFR RS
A G AR T IR ARFFAT 677 o

33



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

7.7 FARIEA SAYME B ST EE LU RN RS B ET T4 R R A
AFEGAME AR RFFA 57

7.8 JRIEA SYME b E ST EE LR KPR B SCRAESF 83 B4
A AR IR AR FFAT U277 SCHFUE TS

7.9 JARIEA SCYME b E S B EHE LU R/ HRAS BT 4% S RIATAE S B 4
A AR IR ARFFAT SR E bl o

710  FIRIEA ANME G EEHHE AN RRT 2 E SRR A
AL NRTIC

s b Bk Tt
FPg FeE AR .- sty = (ESZUN APIRIIKIEN HHE EL A
(%)
1 |POWERSHARES|ETF 34 | JFikst |DB Commodity 5,527,638.02 14.49
DB Services LLC
COMMODITY
INDEX
TRACKING
FUND
2 |ISHARES S&P|ETF &4 | FFiat BlackRock 4,662,447.02 12.22
GSCI Fund Advisors
COMMODITY
INDEXED
TRUST
3 |POWERSHARES|ETF %4 | JFist |DB Commodity 3,830,855.79 10.04
DB Services LLC
AGRICULTURE
FUND
4 |POWERSHARES|ETF %4> Fi= | DB Commodity 3,604,505.29 9.45
DB BASE Services LLC
METALS FUND
5 |POWERSHARES|ETF %4> Fi= |DB Commodity 2,551,704.24 6.69
DB ENERGY Services LLC
FUND
6 |ISHARES GOLDI|ETF %4> AL &N BlackRock 2,266,927.96 5.94
TRUST Fund Advisors

34




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

POWERSHARES
DB PRECIOUS
METALS FUND

ETF 34 | TG

DB Commodity
Services LLC

1,997,944.43

5.24

ISHARES

SILVER TRUST

ETF 34 | TG

BlackRock
Fund Advisors

480,560.75

1.26

711 BBHAGWEME
7111 AR W RSB IR T A E SR 1 RAT T ARBA B ) ST S A B R
Lt H il —EZ B A FFE ST AT MO
SR AR, BB IR S A R e & e S 2 A

7.11.2
Do

7.11.3 HAWFE =R

SRR NIRRT

O

hur
di

4 FR

A

A7 PRUE

SCUE 7 K

2,840,978.43

IR

A S

300.17

J7AT FR K

2,176.57

FoAt NGER

Fr S

HoAt

Ol INloOjo bW IN|PF

it

2,843,455.17

7.11.4 HRFFH AT R R v e fm 25 B 4

A B AR T IR ARRFAT AL T2 I v e e 5157

7.11.5 JRAET+ 4 B P AR TE 52 R A% L Y 1 B
A AR IR ARFFAT IR o

8 EEMPFAENMEE

8.1 WIRESHBRFAANPBEAFEANGH

AL Ay

FAN | FEATH
O™

AT N4k

He

U5

MABHH

35




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

y AL y sy
AT AT
il L. 451
917 49,190.53 - - 45,107,717.05 100.00%

8.2 WIREESEHEANK MW RFFHAESHFEI

IH FEA B () iy e AL A
G EEAPA DN R FF
0
RN 228,508.27 0.51%

EEEIN N 62 DN IS S8 NANIE - =5 d o L R M S WA S RS e i S
HIECREIX ) 403
2. AEESHISAHFFAALS MBS BN BEXF 021076 () -

9  FFBAEEHHRD

AL Y
A FAEMH (2012 425 H 3 ) FEa 44 4 309,291,926.63
A A 2 4 3 30 S A 54,255,740.30
AHR A A i R ) 3 0 3,895,876.20
P AR I S Bz R4y 13,043,899.45
ARG S IE A5 73 AR B 4 A
AHR S A e < 260 B 45,107,717.05

10 ERFHER

101 E&MBHFAEAKRSHRN
WEHIN, ARG TR BT ARSI

102 EEBHEAN. BEHREARNLTNESHERITNERAFRS)

T S < BN B R N FAR SR

2013 £ 3 H 6 H, AREGEHAT (HEIEZFR) . CRFIEZFMR) . GEFFRHR)
GEZFHIRDY HE T (ERESEHEARA A SREHBEEAN), EeARERGEHAS
TR E S A MRS H SR, RS A D T AR 2

2013 4F 6 H 25 H, AKEEHAT (FEIEZFMR). CRRFESRR). GEZRNHRD)
HE T (FHRESEHARA R SMBEHN RPN E), EAFSE N I EEF

36



[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

SR BRI BOEN, RS R E A R E S P

ARG WIN AL GATE NI 1S E T IAR R A RN A .

103 BRESEEAN. EEM™. ESHEWFHIFA
RN, I MG BN B BT LSS HURIA F I

104 EEBH R
AN, AT P S T i As

105 HEMANRE SNBSS PER
AN, DAL G P T I 55 (K S UM 255 D e Ui s

106 BHEAN. HFEARKREEEANRZRE M THEAEEA T HH R
I, SR BN ST AFTEL S AR ] S AR R g0 BN 5 e 3 B i T
FEA AL T RS DL

10.7 FEEHM ISR AR S BT R ER
SEAAT: NI

JBEERAT R NSRRI | A&
i
o AL oy 24 4] 243
L1 I I I, ERTE ‘
JEHCE | AT | WEEER | o 045
o AT 4 AT ik =
SR | AT RV N =
) LA
(1) Lt 451 il
Goldman
Sachs 1 - - | 15,379,233.81 80.49% 15,778.67 | 84.29%
International
Morgan
Stanley &
Co. 1 - - | 2,704,717.00 14.16% 1,828.82 9.77%
International
plc
J.P. Morgan
1 - - | 1,022,703.82 5.35% 1,111.81 5.94%
Chase & Co.
Knight
] 1
Capital

37



Pl 28 RS e o I B UE 2 3 8 0 42 (LOF) 2013 AF 4R FE e

Americas

LLC

10.8 FHAWE KZMH

5 NI R X e EE H
N N CREIEHRDY (-
[l 28 ok i i I B 9 54 (LOF) #15 HIl.
1 S WERIRDY « (GIESR 2013-02-06
VRl S AR S5 A
INEI )
‘ o N ChEUEZMR) « (E
PRl 28 RS i b I B UF R e 0 4 (LOF) B 5 Hil
2 EHHRDY « Uk 2013-03-26
2[R, a2 B e AL 45 A
INETY)
| CRERFERRY «
[ 28 3L 4> B HA PR 2 ) 56 T O IGIR & 8 ISP A7AIE
3 EHHRY « Uk 2013-04-26
TR I L A
BHRY « CUEZR HARDY
A N (B « (L
[l 28 o i b I B UF R B e 0 4 (LOF) #15 Hii
4 HFAEFRRD) « GIEFR 2013-04-26
I ETTeS ek B a4 g I /A=
INE9)
A N (B « (L
[l 28 o i b I B UF R B 0 4 (LOF) #15 Hii
5 MEHHRY « Uk 2013-05-22
I ETTe ek e a4 I /A=t
INE9)
B (REREHR) « (L
ES R r= g EC  /NEI D S  VAES Py A g = g
6 WHERY « GiFE% 2013-05-31
HIR AR NS
BHRY « CUEZRHARDY
CHREREZHRY « (L
7 BRI HA IR A A = s W TR A & HFEEFRRY « GIEF 2013-06-25
INEi )
11 &#BXHFEF

111 #EXHER
1. R ZROR 5% p i B UE I BB < (LOR) B < 5 )

12 Ko i i P R IR 43 B8 2 (LORL A il

R R B 2 RS T ot M L 2 B B 2 (LOF) SR 4R (it A2

2.
3.
4.,
SN

IR YT A 92 ) 5 I
IRARE M EOR 5 A R AR S

38




[l 28 RS T i IIE B IE 5 B R S 42 (LOF) 2013 4P 4E 4R 15

11.2 FEiscHh =

1. AR N E 2RI B IR A 7 Jp At pi—— Big it 40 KiE 100 5 Filg 3k
R R0 39 #%

2. RIEEHTE N B IRAT AR A PR A 7] 0 2 b fll—— A6 5 T P 3 DX ] 7l 11 oK A
1501 5%,

11.3 &EF AR
A MAIE G N s & A S T AE AL A BN A w] Wl B 5]
2PV RS L L (021) 38569000, 400-888-8688
B PFHTE: (021) 38569000
T PE: http:/lwww.gtfund.com

ERESEEFRAH
—O—=#/)\A=+IH

39



