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§11
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§2
2.1
020002
020002
2003 12 5
632,963,231.07
A C
020002 020012
465,197,190.63 167,766,040.44
2.2
180
180
2015 9 1 “ §
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2.3
021-31081600 021-61618888
xinxipilu@gtfund.com LiaoyO3@spdb.com.cn
021 31089000 400-888-8688 95528
021-31081800 021-63602540
100
12
39
18 8
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16 -19
200082 200120
2.4
http://www.gtfund.com
18 8 6 -19
25
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16 -19
83
31
3.11 2015 2014 2013
A C A C A C
70,812,121. | 13,258,156.| 103,641,544. 105,222,410.
5,028,689.94 38,682,904.45
36 12 81 02
54,009,114.| 14,380,861. | 149,454,607. 63,213,120.9
6,727,333.25 32,046,893.72
44 43 59 8
0.1148 0.0759 0.1175 0.0907 0.0424 0.0538
10.68% 7.03% 11.16% 8.62% 4.06% 5.17%
10.27% 9.86% 12.48% 12.29% 2.93% 2.44%
3.1.2 2015 2014 2013
C
A C A C A
49,853,451. | 17,303,049.| 90,728,130.3| 3,344,423.97 | 1,501,530.67 69,716.05
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64 98 9
0.1072 0.1031 0.1252 0.1220 0.0016 0.0014
515,050,642 | 185,069,090 | 816,813,131. | 30,796,998.9| 954,519,113.6
48,633,927.27
27 42 78 4 5
1.107 1.103 1.127 1.124 1.002 1.001
2015 2014 2013
3.1.3
A C A C A C
104.12% 99.09% 85.11% 81.22% 64.58% 61.39%
(1) 2008 6 3 2008 6 5
C
(2
(3
3.2
321
1 A




2015

1.47% 0.05% 2.41% 0.06% -0.94% -0.01%
3.46% 0.06% 4.25% 0.06% -0.79% 0.00%
10.27% 0.13% 6.15% 0.07% 4.12% 0.06%
27.66% 0.13% 18.21% 0.10% 9.45% 0.03%
30.29% 0.19% 27.63% 0.09% 2.66% 0.10%
104.12% 0.21% 60.38% 0.09% 43.74% 0.12%
2
1.38% 0.05% 2.41% 0.06% -1.03% -0.01%
3.28% 0.05% 4.25% 0.06% -0.97% -0.01%
9.86% 0.13% 6.15% 0.07% 3.71% 0.06%
26.36% 0.13% 18.21% 0.10% 8.15% 0.03%
28.48% 0.20% 27.63% 0.09% 0.85% 0.11%
99.09% 0.21% 60.38% 0.09% 38.71% 0.12%
3.2.2
(2003 12 5 2015 31 )
1
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108.02%
o7.22% ,
B6.42% -’/
75.61%
B4, 51% =
S4.01%
43.21%
22, 41%
21.60%

10.80%

0.00%

2003-12-05 2005-12-08 2007-12-13 2009-12-17 2011-12-22 2013-12-26 2015-12-31
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2 2015 9 1 “ ” !

2 C
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61.82%

51.52%
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12.00%
10.00%
8,00%
6.00%
4,00%
2,00% I -
0,00%
-2,00%
-4,00%
-6,00%
-8,00% ’ : : ’ -
20114 20125 20134 20144 20157
| 3145 6 efis e m Al aaEE |
3.3
1 A
10
2015 1.252 73,548,123.70 6,022,460.37 79,570,584.07
2014 - - - -
2013 0.937 129,682,465.90 13,412,898.16 143,095,364.06
2.189 203,230,589.60 19,435,358.53 222,665,948.13
2 C
10
2015 1.220 3,418,577.00 1,088,927.29 4,507,504.29
2014 ] - - -
2013 0.855 31,737,416.37 21,050,281.28 52,787,697.65
2.075 35,155,993.37 22,139,208.57 57,295,201.94
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6
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3
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n

2011 12
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2015 5

4.2

4.3
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4.4
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T

3

T

5
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4.4.2
A 2015
C 2015
4.5
2016
2016
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1
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2016
4.6
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2015
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NDF

2016
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6.15%
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2016
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3
4.7
4.8
A
0.1072
10 1.070
C
0.1031

10 0.720
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49,853,451.64

2016

17,303,049.98

2016
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4.9

51

52

53

2015

85

12

86

19

31

59

84,078,088.36

(2016) 20791
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6.1

)

)

6.2

6.3

2015

12

31

20

59

2015

202

2016

3
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87
7.1
2015 12 31

2015 12 31 2014 12 31
7471 708,584.68 19,863,380.67
34,082,722.57 76,529,169.11
15,113.43 39,929.11
7472 958,820,033.40 1,373,558,313.98
958,820,033.40 1,373,558,313.98
7473 - -
7474 - -
6,036,568.95 26,158,371.54
7475 18,958,654.13 30,069,796.94
748,632.41 349,753.15
7.4.7.6 - -
1,019,370,309.57 1,526,568,714.50

2015 12 31 2014 12 31
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7.4.7.3 - -
318,000,000.00 632,799,999.40
573,248.75 45,243,115.86
365,030.64 581,561.48
121,676.88 193,853.82
46,962.58 8,676.33
7.4.7.7 2,304.63 7,041.00
7.4.7.8 141,353.40 124,335.89
319,250,576.88 678,958,583.78
7.4.7.9 632,963,231.07 752,276,518.56
7.4.7.10 67,156,501.62 95,333,612.16
700,119,732.69 847,610,130.72
1,019,370,309.57 1,526,568,714.50
2015 12 31 A 1.107
C 1.103 632,963,231.07
A 465,197,190.63 C
167,766,040.44
7.2
2015 1 1 2015 12 31

22

59
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2005 1 1 2004 1 1
2015 12 31 2014 12 31

81,895,203.05 193,398,262.10

53,812,910.06 118,868,507.87

7.4.7.11 930,917.23 1,496,496.30

52,881,992.83 117,372,011.57

“r 43,511,503.53 26,658,330.49
7.4.7.12 - -

7.4.7.13 43,511,503.53 26,658,330.49

7.4.7.14 - -

7.4.7.15 - -

7.4.7.16 -15,680,301.61 47,511,706.09

4 7.4.7.17 251,091.07 359,717.65
13,505,227.18 37,216,321.26

4,305,757.74 8,485,510.16

1,435,252.57 2,828,503.43

623,796.34 229,961.51

7.4.7.18 14,440.31 37,234.07

6,940,394.82 25,441,558.79

6,940,394.82 25,441,558.79
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6 7.4.7.19 185,585.40 193,553.30
68,389,975.87 156,181,940.84
o 68,389,975.87 156,181,940.84
7.3
2005 1 1 2015 12 31
2015 1 2015 12
752,276,518.56 95,333,612.16 847,610,130.72
- 68,389,975.87 68,389,975.87
-119,313,287.49 -12,488,998.05 -131,802,285.54
1,099,294,308.35 77,913,815.51 1,177,208,123.86
-1,218,607,595.84 -90,402,813.56 -1,309,010,409.40
- -84,078,088.36 -84,078,088.36
632,963,231.07 67,156,501.62 700,119,732.69
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2014 1 1 2014 12 31
1,001,581,794.20 1,571,246.72 1,003,153,040.92
- 156,181,940.84 156,181,940.84
-249,305,275.64 -62,419,575.40 -311,724,851.04
1. 1,143,381,946.83 29,954,504.36 1,173,336,451.19
2. -1,392,687,222.47 -92,374,079.76 -1,485,061,302.23
752,276,518.56 95,333,612.16 847,610,130.72

7.4

7.4.1

7.1

[2003]

7.4

( "
114

25

59
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) 2003 12 5
1,886,120,977.36
2008 6 5
( 30
A C
)
20%
5%
7.4.2
2006
(
XBRL 3 <

74.4
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0.1%

15

59
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9
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2,570,221,715.39
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C
80%
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)
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2)
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7.4.4.8

7449 I )
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7.4.4.12

29
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7.4.4.13

)

)

7.4.5

7.45.1

7.45.2

7.4.5.3

(1)
¢
(©)

[2007]21

2015

2015 1
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7.4.6
[2002]128
[2008]1 [2012]85
[2015]101
(1
(2
3 20%
7.4.7
7.4.7.1
2015 12 31 12 31
708,584.68 19,863,380.67]
708,584.68 19,863,380.67]
7.4.7.2
2015 12 31

31 59
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473,834,861.70 485,759,533.40 11,924,671.70
471,668,660.06 473,060,500.00 1,391,839.94
945,503,521.76 958,820,033.40 13,316,511.64
945,503,521.76 958,820,033.40 13,316,511.64
2014 12 31
913,994,684.02 942,940,313.98 28,945,629.96
430,566,816.71 430,618,000.00 51,183.29
1,344,561,500.73 1,373,558,313.98 28,996,813.25
1,344,561,500.73 1,373,558,313.98 28,996,813.25

7.4.7.3

7474

14.75
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2015 12 31 2014 12 31
10,816.7C 12,775.27)
15,337.2C 34,438.10
18,932,491.26 30,022,563.63
2.17 1.94
6.80 18.00
18,958,654.13 30,069,796.94
74.7.6
7.4.7.7
2015 12 31 2014 12 31
2,304.63 7,041.00
2,304.63 7,041.00
74.7.8
2015 12 31 2014 12 31
1,353.40 34,335.89
140,000.00 90,000.00
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141,353.40 124,335.89
74.79
A
2015 1 1 2015 12 31
724,867,556.38 724,867,556.38
391,308,165.33 391,308,165.33
“r -650,978,531.08 -650,978,531.08
465,197,190.63 465,197,190.63
C
2015 1 1 2015 12 31
27,408,962.18 27,408,962.18
707,986,143.02 707,986,143.02
“r -567,629,064.76 -567,629,064.76
167,766,040.44 167,766,040.44
7.4.7.10
A
90,728,130.39 1,217,445.01 91,945,575.40
70,812,121.36 -16,803,006.92 54,009,114.44
-22,387,359.06 5,856,704.93 -16,530,654.13
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2015

38,542,281.96 -10,009,403.44 28,532,878.52
-60,929,641.02 15,866,108.37 -45,063,532.65
-79,570,584.07 - -79,570,584.07
59,582,308.62 -9,728,856.98 49,853,451.64
3,344,423.97 43,612.79 3,388,036.76
13,258,156.12 1,122,705.31 14,380,861.43
8,715,550.09 -4,673,894.01 4,041,656.08
67,511,715.83 -18,130,778.84 49,380,936.99
-58,796,165.74 13,456,884.83 -45,339,280.91
-4,507,504.29 - -4,507,504.29
20,810,625.89 -3,507,575.91 17,303,049.98
74.7.11
2015 1 1 2015 2014 1 2014 12
31 31
360,547.56 419,108.76
542,449.05 1,042,478.02
27,920.62 34,909.52
930,917.23 1,496,496.30
74.7.12
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7.4.7.13
7.4.7.131

2015 1 1 2015 12 2014 1 1 2014 12

31 31

1,367,388,008.12 2,315,871,781.74

1,275,202,564.92 2,207,864,924.14

48,673,939.67 81,348,527.11

43,511,503.53 26,658,330.49
7.4.7.13.2
74.7.14
7.4.7.15
7.4.7.16

2015 1 1 2015 12 31 2014 1 1 2014 12 31
1 -15,680,301.61 47,511,706.09
—_— -15,680,301.61 47,511,706.09
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2015

2. . -
3. - -
-15,680,301.61 47,511,706.09
7.47.17
2015 1 1 2015 12 31 2014 1 1 2014 12 31
220,956.55 349,486.75
19,908.46 10,230.90
10,226.06 :
251,091.07 359,717.65
25%
2. 25%
7.47.18
2015 1 1 2015 12 31 2014 1 1 2014 12 31
1,037.81 8,060.32
13,402.50 29,173.75
14,440.31 37,234.07
7.47.19
2015 1 1 2015 12 2014 1 1 2014 12 31
31
90,000.00 90,000.00
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50,000.00 50,000.00
8,985.40 17,153.30
36,000.00 36,000.00
600.00 400.00
185,585.40 193,553.30
7.4.8
7.4.8.1
7.4.8.2
2016 1 16 2016 2016 1 19
A 10 1.070
2016 1 19 C 10
0.720
7.4.9
(H ‘”)
(H H)
(li 71)
(Assicurazioni Generali S.p.A.)
1.
2.
7.4.10
7.4.10.1

38
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7.4.10.11
7.4.10.1.2
7.4.10.1.3
2015 1 1 2015 12 31 2014 1 1 2014 12 31
571,907,605.24 96.13% - -
7.4.10.1.4
2015 1 1 2015 12 31 2014 1 1 2014 12 31
72,717,800,000.00 99.93% - -
7.4.10.1.5
7.4.10.2
7.4.10.2.1

39




2015

2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
4,305,757.74 8,485,510.16
116,150.46 101,634.65
0.60%
X 0.60% /
7.4.10.2.2
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
1,435,252.57 2,828,503.43
0.20%
X 0.20% /
7.4.10.2.3
2015 1 1 2015 12 31
A C
- 525,950.93 525,950.93
- 1,444.02 1,444.02
- 476.23 476.23
- 527,871.18 527,871.18
2014 1 1 2014 12 31
A C
- 138,626.26 138,626.26




2015

- 1,382.20 1,382.20
- 1.68 1.68
- 140,010.14 140,010.14
C 0.30%
C X 0.30% /
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
A
A
C
C 2015 12 C 2014 12
31 31
2,269,654.53 0.36% - -
74105
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2015 1 1 2015 12 31 2014 1 1 2014 12 31
708,584.68 360,547.56 19,863,380.67 419,108.76
2005 1 1 2015 12 31
/
136006 15 01 100,000.00 10,000,000.00
2004 1 1 2014 12 31
/
14
041464043 300,000.00 30,000,000.00
CP001
14 CPOO1

10

42

59




2015

73,548,123.7 79,570,584.
2015-01-23 | 2015-01-23 1.252 3,548 30 6,022,460.37 9,570,58 ?
73,548,123.7 79,570,584.0
1.252 6,022,460.37
0 7
10
1 2015-01-23 | 2015-01-23 1.220 | 3,418,577.00 | 1,088,927.29 | 4,507,504.29
1.220 | 3,418,577.00 | 1,088,927.29 | 4,507,504.29
7.4.12 2 3
74121 /
741211
(
)
12300 2015-1 | 2016-0 100.00 | 100.00 4,190. | 419,00 | 419,00
1 2-23 1-18 00 0.00 0.00
74122
7.4.12.3
7.4.12.31

59




2015

7.4.12.3.2
2015 12 31
318,000,000.00 2016 1 4
7.4.13
74131
74132



2015

7.4.13.21
2015 12 31 2014 12 31
A-1 232,310,500.00 430,618,000.00
A-1 - -
240,750,000.00 -
473,060,500.00 430,618,000.00
7.4.13.2.2
2015 12 31 2014 12 31
AAA 3,795,858.20 74,465,281.60
AAA 453,060,775.20 823,431,032.38
28,902,900.00 45,044,000.00
485,759,533.40 942,940,313.98
74133




2015

2015

74134

7.4.13.4.1

2 31

46

59

10%
10%

7.4.12

318,000,000.00



2015

7.4.13.4.1.1
2015 12 31| 1 1-5 5

708,584.68 - ] | 708,584.68

34,082,722.57 - ] | 34,082,722.57

15,113.43 - ] {1 1511343

20,033.4

606,795,439.90  349,857,272.100  2,167,321.40 | 9°8:820,033 ]

] - 1 6,036,568.95 6,036,568.95

] - 1 18,958,654.13 18,958,654.13

1,000.00 - ] 747,632.41  748,632.41]

] - ] - 0.00

641,602,860.5§ 349,857,272.100  2,167,321.40  25,742,855.491,019,370,309.

57

318,000,000.00 - ] - 318’000’000'3

] - ! - 0.00

] - ] 573,248.75  573,248.75

] - ] 365,030.64  365,030.64

] - . 121,676.88  121,676.88

] - ] 46,962.58  46,962.58

] - ] 2,304.63 2,304.63

! - ] 1,353.40 1,353.40

] - ] - 0.00

] - ] 140,000.00  140,000.00

318,000,000.00 - 1 1,250,576.88 319,250,576.8

8

323,602,860.5  349,857,272.10  2,167,321.4Q0  24,492,278.61 700,119,732.6

9
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2015

2014 12 31 1 1-5 5
19,863,380.67 - . - 19,863,380.67
76,529,169.11 - . - 76,529,169.11
39,929.11 - . - 39,929.11
1,373,558,313.
764,936,842.1§  509,945,014.00 98,676,457.80 - o8
. - 41 26,158,371.54 26,158,371.54
. - 41 30,069,796.94 30,069,796.94
10,000.00 - . 339,753.15§  349,753.15
861,379,321.071  509,945,014.00 56,567,921.63 1,526,568, 714.
98,676,457.80
50
2,799,999 4
632,799,999.40 - . - 632,799 9990
. - 1 45,243,115.86 | 45,243,115.86
. - 4 581,561.48 581,561.48
. - 41 193,853.82 193,853.82
. - . 8,676.33 8,676.33
. - . 7,041.00 7,041.00
. - 1 34,335.89 34,335.89
. - 1 90,000.00 90,000.00
632,799,999.40 - 41 46,158,584.38 678,958,583.1
8
228,579,321.67 847,610,130.%
509,945,014.00 98,676,457.80  10,409,337.25
2
7413412




2015

2015 12 31 2014 12 3
25 314 764
25 316 772
7.4.13.4.2
7.4.13.4.3
80% 20%
VaR(Value at
Risk)
7413431
2015 12 3 (2014 31
(2014 12 A
7.4.13.4.3.2
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2015

2015 12 31
)
7.4.14
D
@
(b)
()
2015 12 31
958,820,033.40
922,936,894.80 450,621,419.18
(i)
(
(iii)
(©)
2015 12 31

50

59

(2014

12

(2014

)

3l )

(2014 12

12 31

2015
2015

7.452)

(2014

3

12

31

1

25

31



2015

8.1

(d)

)

§8

%

1 - -
2 958,820,033.40 94.06

958,820,033.40 94.06
3 - -
4 - ;
5 } i
6 34,791,307.25 341
7 25,758,968.92 2.53
8 1,019,370,309.57 100.00

8.2
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2015

8.3
8.4
8.4.1
8.5
()
1 28,902,900.00 4.13
2 - -
3 - -
4 452,642,836.40 64.65
5 473,060,500.00 67.57
6 - -
7 4,213,797.00 0.60
8 - -
9 - -
10 958,820,033.40 136.95
8.6
()
()
1 122849 u 604,260 62,782,614.00 8.97
15
2 041560057 500,000 50,505,000.00 7.21
CPOO1

52

59




2015

15
3 041555030 CPO02 500,000 50,255,000.00 7.18
15
4 011523005 500,000 50,185,000.00 7.17
SCP005
15
5 011519006 500,000 50,170,000.00 717
SCP006
8.7
8.8
8.9
8.10
8.10.1
8.10.2
8.11

8111

53

59




2015

8.12

8.12.1

8.12.2

8.12.3
1 15,113.43
2 6,036,568.95
3 -
4 18,958,654.13
5 748,632.41
6 -
7 -
8 -
9 25,758,968.92

8.12.4

)
110031 209,042.40 0.03
8.12.5

9.1

89

59




2015

()

4,050 114,863.50 | 404,405,453.64 | 86.93% | 60,791,736.99 | 13.07%
2,445 68,615.97 | 129,696,453.75( 77.31% | 38,069,586.69 | 22.69%
6,495 97,453.92 | 534,101,907.39 | 84.38% | 98,861,323.68 | 15.62%
9.2
A 93.86 0.00%
C 0.00 0.00%
93.86 0.00%
9.3
A 0
C 0
0
A 0
0
0
810
A
2003 12 5
1,887,374,602.86 -
724,867,556.38 27,408,962.18
391,308,165.33 707,986,143.02
650,978,531.08 567,629,064.76

55

59



2015

465,197,190.63 167,766,040.44
811

111
11.2

2005 8 8

2015 8 14

2015 8 22

2005 9 1

2015 12 10

2015 4 1 2016 1

11.3
114

56 59




2015

11.5

90,000

11.6

11.7

11.7.1

12

11.7.2

57

59




2015

571,907,605. 72,717,80
96.13% 99.93% -
24 0,000.00
22,995,637.1 47,700,00
9 0 -
9 3.87% 0.00 0.07%

11.8
1 2015-01-16
2 2015-01-31
3 2015-03-26
4 2015-06-24
5 2015-08-08
6 2015-08-14
7 2015-08-22
8 2015-08-26
9 2015-09-01
10 2015-12-10
n 2015-12-29

58

59




2015

8§12

121

12.2

16 -19

12.3

021 31089000 400-888-8688

021 31089000

http://www.gtfund.com

59 59
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