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180

2.3
021-31081600 010-66594896
xinxipilu@gtfund.com fcid@bankofchina.com
021 31089000 400-888-8688 95566
021-31081800 010-66594942
100
1
39
18 8
1
16 -19
200082 100818
2.4
http://www.gtfund.com
18 8 16 -19
25
202
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18 8
16 -19
§3
31
311 2015 2014 2013
311,574,285.81 5,110,976.63 15,529,544.79
-21,913,940.30 379,293,891.32 -64,482,126.78
-0.0325 0.6732 -0.1062
-2.06% 70.57% -11.20%
-9.04% 79.59% -6.39%
312 2015 2014 2013
104,162,857.60 -47,652,217.57 -62,653,273.52
0.3267 -0.0530 -0.0913
473,427,018.56 1,469,163,821.79 623,547,650.80
1.4850 1.6325 0.9090
3.13 2015 2014 2013
48.50% 63.25% -9.10%
1
2
3.2
321
15.97% 1.64% 16.46% 1.65% -0.49% -0.01%
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-11.26% 2.43% -11.57% 2.47% 0.31% -0.04%
-9.04% 2.43% -9.44% 2.47% 0.40% -0.04%
52.94% 1.95% 48.41% 2.00% 4.53% -0.05%
48.50% 1.70% 43.91% 1.76% 4.59% -0.06%
3.2.2
180
(2011 3 31 2015 12 31 )
93.38%
] J
81.71% b
70.04%
58.36% I \
0 IRIAR! | I I.
46.63% o A ||'
35.02% | I."'
iy
23.35% '
11L.67%
0.00% 1| [y I . rr'
I , P 0y bl fln fopy
-1L67% ol ,. iy,  of bk
-23.35%
2011-03-31 2012-01-15 2012-10-31 2013-08-16 2014-08-01 201503-17 2015-12-31
|—EE B isosRinTrRE — L
2011 3 31
323
180
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6.3
180 ETF
180 ETF 2015 12 31 2015
202 n
2016 3 25
87
7.1
180
2015 12 31
2015 12 31 2014 12 31
7471 26,476,971.89 110,436,096.15
184,748.27 190,699.82
722,820.73 237,800.04
7472 446,382,545.19 1,353,629,934.20
6,558.00 2,557,465.20
446,375,987.19 1,351,072,469.00

74.7.3

19

58
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7474 - -
7475 6,015.78 19,620.10
648,482.57 153,720,404.89
7.4.7.6 - 44,000.28
474,421,584.43 1,618,278,555.48

2015 12 31 2014 12 31
7473 - -
- 59,038,724.56
740,589.71 88,836,011.14
11,495.71 31,709.55
2,299.15 6,341.93
7.47.7 77,426.63 814,366.20
7478 162,754.67 387,580.31
994,565.87 149,114,733.69
7.47.9 318,797,779.86 899,929,057.34

20

58
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7.4.7.10 154,629,238.70 569,234,764.45
473,427,018.56 1,469,163,821.79
474,421,584.43 1,618,278,555.48
2015 12 3A 1.4850 318,797,779.86
7.2
180
2015 1 1 2015 12 31
2005 1 1 2004 1 1
2015 12 31 2014 12 31

-16,650,227.26 382,010,270.06
1 605,381.79 290,053.00
74.7.11 605,381.79 289,778.28
- 274.72
2. " 310,813,745.58 5,969,961.06
7.4.7.12 -5,936,768.47 7,626,095.97
7.4.7.13 316,558,085.95 -1,693,919.63
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 192,428.10 37,784.72

3. “_”
7.4.7.17 -333,488,226.11 374,182,914.69
4. b ” - -

21

58
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5. - 7.4.7.18 5,418,871.48 1,567,341.31
5,263,713.04 2,716,378.74
1 336,246.18 182,071.32
2 67,249.22 36,414.36
3 - -
4 7.4.7.19 4,648,115.42 2,311,582.18
5 - -
6 7.4.7.20 212,102.22 186,310.88
-21,913,940.30 379,293,891.32
o -21,913,940.30 379,293,891.32
7.3
180
2005 1 1 2015 12 31
2015 1 2015 12 31
899,929,057.34 569,234,764.45 1,469,163,821.79
- -21,913,940.30 -21,913,940.30
-581,131,277.48 -392,691,585.45 -973,822,862.93

w n
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2,190,504,686.16 1,367,010,259.26 3,557,514,945.42
-2,771,635,963.64 -1,759,701,844.71 -4,531,337,808.35
318,797,779.86 154,629,238.70 473,427,018.56

2004 1 1 2014 12 31

686,200,924.32 -62,653,273.52 623,547,650.80
- 379,293,891.32 379,293,891.32
213,728,133.02 252,594,146.65 466,322,279.67
1,580,354,748.79 370,002,159.59 1,950,356,908.38
-1,366,626,615.77 -117,408,012.94 -1,484,034,628.71
899,929,057.34 569,234,764.45 1,469,163,821.79
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8
50%
20%
() 0.1%
7.4.7
7471
2015 12 31 2014 12 31
26,476,971.89 110,436,096.15
26,476,971.89 110,436,096.15
74.72
2015 12 31
6,647.72 6,558.00 -89.72
425,918,966.28 446,375,987.19 20,457,020.91

30

58
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425,925,614.00 446,382,545.19 20,456,931.19
12 31
1,882,930.28 2,557,465.20 674,534.92
997,801,846.62 1,351,072,469.00 353,270,622.38
999,684,776.90 1,353,629,934.20 353,945,157.30
ETF ETF
ETF
7.4.7.3
74.74
74.74.1
7.4.7.4.2
7.4.7.5
2015 12 31 2014 12 31

31

58




2015

5,605.9C 18,627.92
83.10 85.80
1.58 799.38
325.20 107.00
6,015.78 19,620.10
74.7.6
2015 12 31 2014 12 31
- 44,000.28
- 44,000.28
74.7.7
2015 12 31 2014 12 31
77,426.63 814,366.20
77,426.63 814,366.20
74.7.8
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2015 12 31 2014 12 31
2,754.67| 327,580.31
100,000.00 -
60,000.00 60,000.00
162,754.67 387,580.31
7479
215 1 1 2015 12 31
899,929,057.34 899,929,057.34
2,190,504,686.16 2,190,504,686.16
-r -2,771,635,963.64 -2,771,635,963.64
318,797,779.86 318,797,779.86
7.4.7.10
-47,652,217.57 616,886,982.02 569,234,764.45
311,574,285.81 -333,488,226.11 -21,913,940.30
-159,759,210.64 -232,932,374.81 -392,691,585.45
108,520,539.78 1,258,489,719.48 1,367,010,259.26
-268,279,750.42 -1,491,422,094.29 -1,759,701,844.71
104,162,857.60 50,466,381.10 154,629,238.70
74.7.11
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2015 1 1 2015 12 2014 1 1 2014 12
31 31

562,873.25 280,178.03

20,269.37 5,758.27

22,239.17 3,841.98

605,381.79 289,778.28

7.47.12
7.47.12.1
2005 1 1 2005 12014 1 1 2014
12 31 12 31
-5,513,930.48 91,672.28
-422,828.99 7,534,423.69
-5,936,768.47 7,626,095.97
7.47.12.2
2015 1 1 2015 1Hyg 1 1 2014 12
31 2
1,825,992,334.33 571,482,469.12
1,831,506,273.81 571,390,796.84
-5,513,939.4¢ 91,672.28
7.47.123

2005 1 1 2015

12 31

2004 1 1 2014

12 31
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984,412,950.00 1,068,519,700.00
17,188,198.89 22,926,209.35
967,647,580.10 1,038,059,066.96

-422,828.99 7,534,423.69
7.4.7.13
2015 1 1 2015 2004 1 1 2014 12
12 31 31
/ 1,873,273,463.38 669,853,132.31
/ 1,556,715,377.43 671,547,051.94
316,558,085.95 -1,693,919.63
74.7.14
7.4.7.15
7.4.7.16
2015 1 1 2015 12 31 2014 1 1 2014 12 31
192,428.10 37,784.72
192,428.10 37,784.72
74.7.17
2015 1 1 2015 12 31 2014 1 1 2014 12 31
35 58
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1 -333,488,226.11 374,182,914.69
— -674,624.64 674,478.31
— -332,813,601.47 373,508,436.38
2. - -
3. - -
-333,488,226.11 374,182,914.69
7.4.7.18
2015 1 1 2015 12 31 2014 1 1 2014 12 31
4,642,070.04 1,231,777.89
776,801.44 335,563.42
5,418,871.48 1,567,341.31
2. 25%
7.4.7.19
2015 1 1 2015 12 31 2014 1 1 2014 12 31
4,648,115.42 2,311,582.18
4,648,115.42 2,311,582.18
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7.4.7.20
2015 1 1 2015 12 2014 1 1 2014 12 31
31
60,000.00 60,000.00
100,000.00 100,000.00
24,902.22 16,510.88
27,000.00 9,000.00
200.00 800.00
212,102.22 186,310.88
748
7438.1
7.4.8.2
7.4.9
(H '”)
180 (*
ETF")
(Assicurazioni Generali S.p.A.)
7.4.10
7.4.10.1
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7.4.10.2
7.4.10.2.1
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
336,246.18 182,071.32
1,930,534.27 858,519.99
ETF
ETF
( 0) 0.5%
( - ETF )x 0.5% /
7.4.10.2.2
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
67,249.22 36,414.36
ETF
ETF (
0 01%
( - ETF ) 0.1% /
7.4.10.3 ( )
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7.4.10.4
7.4.10.4.1
2015 1 1 2015 12 31| 2014 1 1 2014 12 31
30,000,400.00 50,000,400.00
5,869,335.52 -
15,000,000.00 20,000,000.00
20,869,735.52 30,000,400.00
6.55% 3.33%
1 5,869,335.52
2. 15,000,000.00
3. /
1,000 0.00%
7.4.10.4.2
7.4.10.5
2015 1 1 2015 12 31 2014 1 1 2014 12 31
26,476,971.89 562,873.25 | 110,436,096.15 280,178.03

58
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7.4.10.6
7.4.10.7
2015 12 31 81,777,808.00 ETF (2014 12 3A1
225,389,108.00 ) 12.40%(2014 12 31 52.20%)

7.4.11

7.4.12 2015 12 31

74121 /

74122

7.4.12.3

74.123.1

7.4.12.3.2

7.4.13

74131

ETF
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2015 12 A (2014 12 3

7.4.13.3
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10%
10%

7.4.12

2015 12 A

74134

7.4.13.4.1

7413411
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2015 12 31 1 1-5
26,476,971.89 - 26,476,971.89
184,748.27 - 184,748.27
722,820.73 | 722,820.73
. 446,382,545.19 446'382'545';
. 6,015.78 6,015.78
637,463.11 11,019.46  648,482.57
28,022,004.00 446,399,580.43 474,421,584.4
3
. 740,589.71  740,589.71
. 11,495.71] 11,495.71]
. 2,299.15 2,299.15
. 77,426.63 77,426.63
. 162,754.67] 162,754.67
. 994,565.87]  994,565.87
28,022,004.00 445,405,014.56 473,427,018.5
6

2014 12 31 1 1-5
110,436,096.15 - 110'436'096';
190,699.82 | 190,699.82
237,800.04 - 237,800.04
1 2 '
. 11,353,629,934.20 393,629,934
20
. 19,620.10 19,620.10
153,720,404.
1,218,673.98 152,501,730.91] 23,72040 ;
. 44,000.28 44,000.28
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112,083,269.99 1,506,195,285.491,618,278,555.
48
. 4 59,038,724.56 |59,038,724.56
. 4 88,836,011.14 | 88,836,011.14
. 41 31,709.55 31,709.55
. . 6,341.93 6,341.93
. 41 814,366.20 814,366.20
. 1 387,580.31 387,580.31]
. 4 149,114,733.69 149,114,733.6
9
112,083,269.99 1,469,163,821.
11,357,080,551.80
79
7413412
2015 12 A
2014 12 31
7.4.13.4.2
7.4.13.4.3
ETF
ETF 90%
ETF ETF
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ETF
ETF
ETF
90%
5%
7413431
2015 12 31 2014 12 31
% %
6,558.00 0.00 2,557,465.20 0.17
— 446,375,987.19 94.29 1,351,072,469.00 91.96
446,382,545.19 94.29 1,353,629,934.20 92.14
7413432
180
2015 12 31 2014 12 31
180 2,210 6,658
5%
180
2,210 6,658
5%
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7.4.14

N

@

(b)

0]

2015 12 31

446,382,545.19 (2014 12 31

1,353,629,934.20

(i)

(iii)

(©

2015 12 31 (2014 12 31
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2015

8.1

(d)

2

§8

%

1 6,558.00 0.00

6,558.00 0.00
2 446,375,987.19 94.09
3 - -
4 - -
5 - -
6 - -
7 26,661,720.16 5.62
8 1,377,319.08 0.29
9 474,421,584.43 100.00

8.2

47
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(%)

180

446,375,987.19

94.29

8.3

m

M

Il ®

6,558.00

o| z| £

o

n| O O

6,558.00

0.00
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8.4
()
()

1 601788 100 2,294.00 0.00
2 600030 100 1,935.00 0.00
3 600837 100 1,582.00 0.00
4 601818 100 424.00 0.00
5 601288 100 323.00 0.00

8.5

85.1 2 20
1 601318 126,523,688.73 8.61
2 600016 87,427,376.16 5.95
3 600036 84,981,157.38 5.78
4 600030 78,683,335.04 5.36
5 600837 58,860,533.44 4.01
6 601166 56,743,173.51 3.86
7 600000 54,125,415.73 3.68
8 601398 39,580,555.27 2.69
9 601328 36,880,455.86 251
10 601601 32,406,695.35 221
n 601288 30,851,754.82 2.10
12 601818 30,254,732.71 2.06
13 601939 24,695,243.52 1.68
14 601169 23,706,464.38 1.61
15 601688 22,336,967.70 1.52
16 600999 20,588,099.23 1.40
17 600015 19,341,967.09 1.32
18 601377 16,997,970.93 1.16
19 601628 16,967,957.23 1.15
20 601901 15,856,410.23 1.08
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8.5.2 2 20
1 601318 236,880,145.45 16.12
2 600016 162,080,619.13 11.03
3 600036 154,524,031.06 10.52
4 600030 132,286,448.24 9.00
5 601166 115,709,378.20 7.88
6 600837 107,060,915.32 7.29
7 600000 103,192,093.08 7.02
8 601398 90,707,418.33 6.17
9 601328 66,607,748.31 4.53
10 601601 57,108,019.20 3.89
1 601818 56,837,297.03 3.87
12 601288 55,543,882.61 3.78
13 601939 52,255,290.15 3.56
14 601169 45,097,008.61 3.07
15 601688 43,276,051.13 2.95
16 600015 36,649,664.47 2.49
17 600999 35,957,252.11 2.45
18 601628 33,463,963.28 2.28
19 601377 31,614,133.41 2.15
20 601901 29,058,278.50 1.98
8.5.3

967,513,362.35

1,825,992,334.33

8.6

50

58
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8.11
8111
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8.13

8.13.1

2015 9 12
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HOMS

2865.3 8595.9

8.13.2

8.13.3

1 722,820.73

4 6,015.78

5 648,482.57

9 1,377,319.08

8.13.4

8.13.5
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2015

9.1

()

16,583

19,224.37

26,307,139.13

8.25%

292,490,640.73

91.75%

9.2

1,703,573.72

0.53%

9.3

>100

810

(2011

3

31 )

983,766,043.70

899,929,057.34

2,190,504,686.16

2,771,635,963.64

318,797,779.86
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111

11.2

11.3

114

11.5

2015

2015

2015

2015

2015

2015

8 8
8 14
8 22
9 1
12 10
4
60,000

811
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2015

11.6

11.7

11.7.1

1 - - - -
1 - - - -
1 - - - -
1| 2,006,618,976.72 71.84% 1,831,916.52 76.09%
2 777,695,651.52 27.84% 568,848.51 23.63%
1 6,492,055.22 0.23% 4,611.95 0.19%
1 1,472,533.22 0.05% 1,340.59 0.06%
1 857,500.00 0.03% 798.59 0.03%
1 17,785.00 0.00% 12.63 0.00%

11.7.2

55
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11.8

1 ) ) 2015-01-07

2 2015-01-31

3 2015-03-26

4 2015-06-24

5 2015-08-08

6 2015-08-14
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7 2015-08-22
8 2015-09-01
9 2015-12-10
10 2015-12-29
812
12.1
1 180
2 180
3 180
4
5
12.2
_ 18 8
16 -19
12.3

021 31089000 400-888-8688
021 31089000

http://www.gtfund.com
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