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§2
2.1
020031
2012 12 11
2,063,104,160.75
A
020031 020032
226,495,739.11 1,836,608,421.64
2.2
1
2
3




2015

2.3
021-31081600 010-66594896
xinxipilu@gtfund.com fcid@bankofchina.com
021 31089000 400-888-8688 95566
021-31081800 010-66594942
100
39
18 8
16 -19
200082 100818
24
http://www.gtfund.com
18 8
16 -19
25
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18 8
16 -19
§3
31
2015 2014 2013
3.11
A B A B A B
9,560,951.5| 28,896,931. | 17,841,916.| 136,341,51| 6,546,563.1| 37,394,038.
7 03 67 8.14 1 64
9,560,951.5| 28,896,931. | 17,841,916.| 136,341,51| 6,546,563.1| 37,394,038.
7 03 67 8.14 1 64
3.6111% 3.8599% 4.3717% 4.6220% 3.9349% 4.1843%
2015 2014 2013
3.1.2
A B A B A B
226,495,73| 1,836,608,4| 374,599,99 | 1,346,864,4| 449,043,11| 2,297,771,3
911 21.64 291 01.13 1.46 1531
1.000 1.000 1.000 1.000 1.000 1.000
2015 2014 2013
3.1.3
A B A B A B
12.5948% | 13.4228% 8.6707% 9.2076% 4.1190% 4.3831%

55




2015

3.2
3.2.1
1 A
0.6882% 0.0038% 0.3403% 0.0000% 0.3479% 0.0038%
1.3461% 0.0043% 0.6805% 0.0000% 0.6656% 0.0043%
3.6111% 0.0075% 1.3500% 0.0000% 2.2611% 0.0075%
12.3957% | 0.0055% 4.0500% 0.0000% 8.3457% 0.0055%
12.5948% | 0.0054% 4.1275% 0.0000% 8.4673% 0.0054%
2 B
0.7316% 0.0038% 0.3403% 0.0000% 0.3913% 0.0038%
1.4687% 0.0043% 0.6805% 0.0000% 0.7882% 0.0043%
3.8599% 0.0075% 1.3500% 0.0000% 2.5099% 0.0075%
13.2068% | 0.0055% 4.0500% 0.0000% 9.1568% 0.0055%
13.4228% | 0.0055% 4.1275% 0.0000% 9.2953% 0.0055%
3.2.2
(012 12 11 2015 31 )

55
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4.00%

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

4.50%

4.00%

3.50%

3.00%

2.50%

2.00%

1,50%

1,00%

0.50%

0.00%

A
20124 20134 20144 20154
|l [E AP EL T A m ﬂ“?h*niﬂﬂ
2012 12 1 2012 12 3
B
20124F 20134 20145F 20155

W [ GE LG R (DB m ol d BLHE

10

55




2015

2012 12 1 2012 12 31
3.3
A
2015 | 7,370,315.69 2,448,478.12 -257,842.24 9,560,951.57 | -
15,839,166.5
2014 - 3,003,869.06 |  -1,001,118.96 17,841,916.67 | -
2013 | 6,678,471.66 1,550,124.37 | -1,682,032.92 6,546,563.11 | -
29,887,953.9
2 7,002,471.55 -2,940,994.12 33,949,431.35
B
2015 27’435’980'1 5,373,480.47 |  -3,912,530.18 28,896,931.03 | -
2014 111’263’5%?; 17,162,881.31 |  7,915,133.79 136,341,518.14 | -
35,474,750.5
2013 . 3,771,374.76 |  -1,852,086.66 37,394,038.64 | -
174,174,234
32 26,307,736.54 2,150,516.95 202,632,487.81
84
4.1
4.1.1
1998 3 [1998]5

11

55
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4.3.2

4.3.3

4.4
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T
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30
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2015

2015
PPl
M2
2015 12
2015
2015 5 5 SLO SLF PSL MLF
4.4.2
A 2015 3.6111% 1.3500%
B 2015 3.8599% 1.3500%
45
2016
2016 2016
4.6
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4.7

4.8

4.9

51

85

18
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52

5.3

2015 12 31

6.1

(1)

)

6.2

2015

86

19

55

(2016)

20780



2015

6.3
2015 12 31 2015
202 n
2016-03-25
§7
7.1
2015 12 31
2015 12 31 2014 12 31
7.4.7.1 864,254,129.79 735,279,121.95
7.4.7.2 469,889,175.75 822,117,348.07

20

55



2015

469,889,175.75 822,117,348.07
7.4.7.3 - -
7474 728,101,932.15 182,500,593.75
7475 4,626,377.96 30,510,726.12
195,748.85 3,227,440.55
7.4.7.6 - -
2,067,067,364.50 1,773,635,230.44

2015 12 31 2014 12 31
74.7.3 - -
- 42,639,696.04
110,972.17 772,466.90
341,689.54 945,339.34
103,542.24 286,466.45
48,173.66 79,145.14
7.4.7.7 30,288.07 44,879.26
- 8,894.73
3,139,532.10 7,309,904.52
74.7.8 189,005.97 84,044.02

21 55




2015

3,963,203.75 52,170,836.40
7.4.7.9 2,063,104,160.75 1,721,464,394.04
7.4.7.10 - -
2,063,104,160.75 1,721,464,394.04
2,067,067,364.50 1,773,635,230.44
2015 12 31 1.000 2,063,104,160.75
226,495,739.11 1,836,608421.64 (2014
1.000 1,721,464,394.04 A
374,599,992.91 1,346,864,401.13 )
2015 12 31
2015 1 1 2014 1 1
2015 12 31 2014 12 31
44,945,062.98 173,598,696.30
35,242,271.03 161,872,913.91
7.47.11 19,622,328.73 110,140,803.17
13,413,918.20 34,821,042.45
2,206,024.10 16,911,068.29
9,702,791.95 11,725,782.39
7.47.12 - -
7.47.13 9,702,791.95 11,725,782.39

22




2015

7.4.7.14 ] )
7.4.7.15 - -
3' “_ll
7.4.7.16
4' 13 ” - -
5. 7.4.7.17 - -
6,487,180.38 19,415,261.49
1 3,711,425.72 11,672,984.10
2 1,124,674.36 3,537,267.90
3 754,532.68 1,327,180.59
4 7.4.7.18 - -
5 585,119.80 2,590,208.43
585,119.80 2,590,208.43
6 7.4.7.19 311,427.82 287,620.47
38,457,882.60 154,183,434.81
38,457,882.60 154,183,434.81
7.3
2005 1 1 2015 12 31
2015 1 1 2015 12 31
1,721,464,394.04 - 1,721,464,394.04
- 38,457,882.60 38,457,882.60
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2015

“-r 341,639,766.71 - 341,639,766.71
1 10,984,936,725.39 - 10,984,936,725.39
2. -10,643,296,958.68 - -10,643,296,958.68
“-r - -38,457,882.60 -38,457,882.60
2,063,104,160.75 - 2,063,104,160.75

2014 1 2014 12 31
2,746,814,426.77 - 2,746,814,426.77
- 154,183,434.81 154,183,434.81
“-r -1,025,350,032.73 - -1,025,350,032.73
1 19,036,078,050.87 - 19,036,078,050.87
2. -20,061,428,083.60 - -20,061,428,083.60
“-r - -154,183,434.81 -154,183,434.81
1,721,464,394.04 - 1,721,464,394.04

7.1

7.4

24 55
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7.4
7.4.1
( 13
") [2012] 1324
3,279,594,881.46
1
180,468.69
B
1 (1)
1 (1)
«( )
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7.4.4.7
1.00

7448 [ )

7.4.4.9

7.4.4.10

/
1.00
1.00

7.4.4.11
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(2)
©)

7.4.4.12

7.4.5

7451

7.45.2

7453

7.4.6

[2008]1

)

)

[2002]128

29

55
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[2007]21



2015

®3)

20%

7.4.7
7.4.71
2015 12 31 2014 12 31
54,254,129.79 5,279,121.95
810,000,000.00 730,000,000.00
1-3 810,000,000.00 50,000,000.00
3
1
3
- 680,000,000.00
1
864,254,129.79 735,279,121.95
2.
(2014 )
7.4.72
2015 12 31
%
469,889,175.75 470,533,000.00 643,824.25 0.0312

30 55




2015

469,889,175.75 470,533,000.00 643,824.25 0.0312
2014 12 31
%
822,117,348.07 823,443,000.00 1,325,651.93 0.0770
822,117,348.07 823,443,000.00 1,325,651.93 0.0770
2. /
7.4.73
/
7474
7474.1
2015 12 31
728,101,932.15 -
728,101,932.15 -
2014 12 31
182,500,593.75 -
182,500,593.75 -
74.74.2
7475

31 55




2015

2015 12 31 2014 12 31
9,267.55 22,133.69
871,305.24 6,389,818.01
3,555,427.87 22,707,271.8]
183,590.69 1,390,504.00
6,786.6] 998.61
4,626,377.96 30,510,726.12
7476
7.4.7.7
2015 12 31 2014 12 31
30,288.07] 44,879.26
30,288.07] 44,879.26
7.4.78
2015 12 31 2014 12 31
5.97] 8,044.02

32 55



2015

189,000.00 76,000.00
189,005.97 84,044.02
7479
2015 1 1 2015 12 31
374,599,992.91 374,599,992.91
3,925,997,550.78 3,925,997,550.78
“-r -4,074,101,804.58 -4,074,101,804.58
226,495,739.11 226,495,739.11
A B
B
2015 1 1 2015 12 31
1,346,864,401.13 1,346,864,401.13
7,058,939,174.61 7,058,939,174.61
“-r -6,569,195,154.10 -6,569,195,154.10
1,836,608,421.64 1,836,608,421.64
A B
B
7.4.7.10

33

55




2015

9,560,951.57 9,560,951.57
-9,560,951.57 -9,560,951.57
28,896,931.03 28,896,931.03
-28,896,931.03 -28,896,931.03
74.7.11
2015 1 1 2015 12 2014 12
31 31

326,192.39 232,939.59

19,191,967.29 109,789,268.93

- 12,738.42

104,169.05 105,856.23




2015

19,622,328.73

110,140,803.17

74.7.12
7.4.7.13

2015 1 1 2015 12 2014 1 1 2014 12

31 31

4,590,001,422.24 4,164,690,737.62

4,529,326,220.71 4,072,676,494.82

50,972,409.58 80,288,460.41

9,702,791.95 11,725,782.39
7.4.7.14
7.4.7.15
7.4.7.16
7.4.7.17
7.4.7.18
7.4.7.19

35

55




2015

2015 1 1 2015 12 2014 1 1 2014 12 31
31
100,000.00 76,000.00
80,000.00 80,000.00
85,827.82 95,220.47
45,000.00 36,000.00
CA 600.00 400.00
311,427.82 287,620.47
7.4.8
7.4.8.1
7.4.82
2016
1 2016/01/04 2015/12/02-2016/01/03
2 2016/02/02 2016/01/04-2016/02/01
3 2016/03/02 2016/02/02-2016/03/01
7.4.9
(ll '”)
(“ !!)
(Assicurazioni Generali S.p.A.)
1
2.

36 55




2015

7.4.10
7.4.10.2
7.4.10.2.1
2015 1 1 2015 12 31 | 2014 1 1 2014 12 31
3,711,425.72 11,672,984.10
412,833.18 507,288.90
0.33%
X 0.33% /
7.4.10.2.2
2015 1 1 2015 12 31 | 2014 1 1 2014 12 31
1,124,674.36 3,537,267.90
0.10%
X 0.10% /
7.4.10.2.3

37 55




2015

2015 1 1 2015 12 31
A B
75,891.64 5,186.67 81,078.31
303,868.82 64,451.27 368,320.09
1,667.43 6,860.36 8,527.79
381,427.89 76,498.30 457,926.19
2014 1 1 2014 12 31
A B
80,167.01 7,880.06 88,047.07
634,539.87 262,621.50 897,161.37
717.72 - 717.72
715,424.60 270,501.56 985,926.16
A B 0.25% 0.01%
A/B X /
7.4.10.3 )
7.4.104
7.4.10.4.1
7.4.10.4.2
A

38

55




2015

B

2015 12 31

B

2014 12 31

25,000,906.97 1.21% 24,673,735.05 1.43%
7.4.105
2015 1 1 2015 12 31 2014 1 1 2014 12 31
54,254,129.79 326,192.39 5,279,121.95 232,939.59
7.4.106
7.4.10.7
7.4.11
1 A
7,370,315.69 2,448,478.12 -257,842.24 | 9,560,951.57 | -
2 B

39

55




2015

27,435,980.74

5,373,480.47

-3,912,530.18

28,896,931.0| -

3

7.4.12 2015 12 3

74121 /

74122

7.4.123

74.12.3.1

2015 12

7.4.12.3.2

7.4.13

7.4.131

31

55




2015

7.4.132
A-1
AAA
7.4132.1
2015 12 31 2014 12 31
A-1 179,900,151.55 371,222,466.44
A-1 - -
139,929,591.04 300,927,451.49
319,829,742.59 672,149,917.93

41 55




2015

7.4.13.2.2
2015 12 31 2014 12 31
AAA - -
AAA - -
150,059,433.16 149,967,430.14
150,059,433.16 149,967,430.14
7.4.13.3
( )
90
20%
2015 12 3A
)
7.4.134

42 55




2015

74.134.1

7413411

2015 12
31

1-5

864,254,129.79

864,254,127
9.79

0.00

0.00

429,920,539.78

39,968,635.97

469,889,117
5.75

728,101,932.15

728,101,93
2.15

4,626,377.96

4,626,377.9
9

195,748.85

195,748.85

2,022,276,601.72

39,968,635.97

4,822,126.8]

2,067,067,3
64.50

110,972.17

110,972.17

341,689.54

341,689.54




2015

- . 103,542.24 103,542.24
- . 48,173.64 48,173.66
- . 30,288.01 30,288.07]
- . 3,139,532.1C 3’139'532'01
- . 189,005.97 189,005.97
. 3,963,203.7
- 3,963,203.75 5
2,063,104,1
2,022,276,601.72 39,968,635.97 858,923.06 60.75
2014 12 6 6 -1 1-5
31
735,279,121.95 . | 73527912
1.95
822,117,34
722,114,913.28  100,002,434.79 .

8.07]

182
182,500,593.75 . | 182:50059
3.75
- . 30,510,726.12 30,510,726
12
3,227,440.5
2,947,808.07 . 279,632.48 5
1,773,635,
1,642,842,437.05  100,002,434.79 30,790,358.6C 30.44
42,639,696.04 . - 42,639,690
04
- : 772,466.90 772,466.90
- . 945,339.34 945,339.34
- : 286,466.45 286,466.45
- . 79,145.14 79,145.14
- . 44,879.26 44,879.26
- . 8,894.73 8,894.73




2015

7,309,904.5
- - | 730090452 |7309%0 ;
; ] | 84,044.02 84,044.02
52,170,836
42,639,696.04 | 9,531,140.36 .
1,721,464,
1,600,202,741.01)  100,002,434.79 | 21,259,218.24 o104
7.413.4.12
2015 12 31 2014 12 31
25bp 34 52
25bp 34 52
7.4.13.4.2
7.4.13.4.3
7.4.14
(1)
@



2015

(b)
@)

2015 12 31
469,889,175.75 (2014 12 31
822,117,348.07 )
(ii)
(iii)
(c)
2015 12 31 (2014 12 31
)
(d)
(2
88
8.1
%
1 469,889,175.75 22.73
469,889,175.75 22.73
2 728,101,932.15 35.22

46 55



2015

3 864,254,129.79 41.81
4 4,822,126.81 0.23
5 2,067,067,364.50 100.00
8.2
2.97)
1
2
20%
20%
8.3
8.3.1
39
85
24
180
180

8.3.2

47

55




2015

30 67.00 -
397
30 —60 12.12 -
397
60 —90 9.21 -
397
90 —180 9.69 -
397
180 —397 1.94 -
397
99.96 -
8.4
()
150,059,433.16 7.27
150,059,433.16 7.27
319,829,742.59 15.50

55




2015

7 - -
8 - -
9 469,889,175.75 22.77
10 397 - -
8.5
()
1 150411 15 1 1,000,000 100,081,614.09 4.85
2 | o11598148 |15 SCPO08 500,000 49,993,289.64 2.42
3 | 071530007 [15 CP007| 500,000 49,992,636.92 2.42
4 150311 15 1 500,000 49,977,819.07 2.42
15
5 011598111 500,000 49,936,988.53 2.42
SCPO15
6 | 011525011 |15 SCPO11 400,000 39,999,312.87 1.94
7 | 041556042 [15 CcPo0l 400,000 39,968,635.97 1.94
8 | 071508006 [15 CPOOS 300,000 29,084,732.17 1.45
9 | 071534004 [15 CPO04 300,000 29,082,483.82 1.45
10 | 071551001 [15 CPoOl] 300,000 29,971,662.67 1.45
8.6ﬂ ” “ ki)
0.25( )-0.5% 16
0.3096%
-0.0022%
0.1081%
8.7
8.8

8.8.1

49

55



2015

8.8.2

8.8.3

8.8.4

1.00

20%

397

397

4,626,377.96

195,748.85

4,822,126.81

9.1

89

()

47,522

4,766.12

20,702,832.33

9.14%

205,792,906.78

90.86%

50

55




2015

65,593,157. | 1,620,336,077.
28 88.22% | 216,272,343.86 | 11.78%
92 78
1,641,038,910.
47,550 43,388.10 79.54% | 422,065,250.64 | 20.46%
n
A 15,617.15 0.01%
B 0.00 0.00%
15,617.15 0.00%
9.3
A 0
B 0
0
A 0
0
0
810
A B
2012 12 11
1,639,372,934.91 1,640,402,415.24
374,599,992.91 1,346,864,401.13
3,925,997,550.78 7,058,939,174.61
4,074,101,804.58 6,569,195,154.10
226,495,739.11 1,836,608,421.64

51 55




2015

111

11.2

11.3

114

115

2015

2015

2015

2015

2015

2015

12

14

22

10

100,000

811

52
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2015

116
11.7
.71
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
3
4
5
11.7.2
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