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§2
2.1
519020
519020
2012 12 24
1,314,071,201.30
A
519020 519022
167,115,324.45 1,146,955,876.85
2.2

Meva




2015

+2%

2.3
021-31081600 010-66105799
xinxipilu@gtfund.com custody @ichc.com.cn
021 31089000 400-888-8688 95588
021-31081800 010-66105798
2.4

www.gtfund.com
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83
31
3.11 2015 2014 2013
A C A A
145,092,146 | 1,005,104.0
7,123,506.75 7,930,463.32
45 6
149,078,418 | 9,914,169.2
21,482,926.94 -5,007,607.34
.07 2
0.0836 0.0072 0.0632 -0.0054
10.09% 0.70% 7.43% -2.94%
3.1.2 2015 2014 2013
A C A A
0.0073 0.0944 -0.0472 -0.1170
191,590,820 | 1,315,111,6| 272,739,890.
425,521,387.69
10 68.88 62
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1.146 1.147 1.041 - 0.969 -
3.2
321
1 A
5.43% 0.37% 1.21% 0.02% 4.22% 0.35%
4.37% 0.38% 2.51% 0.01% 1.86% 0.37%
10.09% 0.29% 5.37% 0.02% 4.72% 0.27%
25.25% 0.47% 17.84% 0.02% 7.41% 0.45%
25.25% 0.46% 17.98% 0.02% 7.27% 0.44%
2 C
0.70% 0.05% 0.57% 0.01% 0.13% 0.04%
3.2.2
(2012 12 24 2015 31
1 A
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18.98%

16.60%

14.23%

11.86%

9,49%

7.12%

4.74%

2.37%

0.00%

-2, 37%

-4.74%,

Al 2013-06-25 2013-12-25 2014-06-27 2014-12-28 2015-06-30 2015-12-31

|— EEeF Fenes — L]

2012 12 24

0.71%

0.63%

0.55%

0.47%

0.40%

0.32%

0.24%

0.16%

0.08%

0.00%

-0.08%

2015-11-17 2015-11-25 2015-12-03 2015-12-10 2015-12-17 2015-12-24 2015-12-31
|—ExeEFERac —LESE|

2012 12 24

2015 1 17 C
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4.1.2

2013 12

2010 7
2014 10
LOF
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2015 1
201?;06-3 10 2015
3
2015 5
,2015 6
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5
CFA
2004 4
2008 4 2014 3
2009 12 2012
2012-12-2 16 12
4 2010 2 2011
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2012 12
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40
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2012

2

2015
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1

3

4.2

4.3

43.1

12
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4.3.2

4.3.3

4.4

441

95%

T

3

T

5

30

13

40

1%
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2015

177%

6-7

4.4.2

4.5

2016

2016

4.6

6
40% 8
9.4%
16.9%
A 2015
C 2015
2016

2015

14

30%

63.2% 106.6%
100%
2015
10.09% 5.37%
0.70% 0.57%
2016
2016
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4.7

4.8

51

52

53

85

86

15

(2016)

40

20784
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7.1

2015

12

31

87

2015 12 31 2014 12 31
345,350,072.33 11,161,375.78
5,893,066.54 9,587,814.49

144,186.16 185,827.23
551,964,256.67 194,274,244.00
43,605,558.47 1,546,344.00
508,358,698.20 192,727,900.00
600,051,900.08 52,000,000.00
3,105,978.19 -
3,332,244.70 4,383,315.16

110,334.43 10,000,982.18
1,509,952,039.10 281,593,558.84

2015 12 31 2014 12 31
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2015

- 7,000,000.00
134,994.51 1,127,881.60
2,303,735.97 340,533.50
383,956.00 56,755.61
137,408.41 -
129,387.67 233,789.37
160,067.56 94,708.14
3,249,550.12 8,853,668.22
1,328,591,070.51 284,354,673.48
178,111,418.47 -11,614,782.86
1,506,702,488.98 272,739,890.62
1,509,952,039.10 281,593,558.84
2015 12 31 A 1.146 1.147
1,314,071,201.30 A
167,115,324.45 c 1,146,955,876.85
7.2
2015 1 1 2015 12 3

17 40
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2015 1 1 2015 2004 1 1 2014
12 31 12 3

197,382,182.11 29,921,615.44

25,135,717.83 13,477,262.35

10,103,075.27 251,342.42

8,156,067.68 11,224,621.75

6,876,574.88 2,001,298.18

“-r 150,184,911.71 1,968,488.40

146,718,467.19 -232,901.77

2,817,939.32 2,246,340.45

- -329,280.00

648,505.20 284,329.72

12,895,336.78 14,359,420.19

" 9,166,215.79 116,444.50

38,389,594.82 8,438,688.50

31,065,478.91 5,031,411.35

5,177,579.85 838,568.63

191,884.62 -

1,298,902.40 2,228,939.44

340,642.14 1,243.69

340,642.14 1,243.69

315,106.90 338,525.39

18 40
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- 158,992,587.29 21,482,926.94
‘- 158,992,587.29 21,482,926.94
7.3
2005 1 1 2015 12 31
2005 1 1 2015 12 3A
284,354,673.48 -11,614,782.86 272,739,890.62
- 158,992,587.29 158,992,587.29
1,044,236,397.03 30,733,614.04 1,074,970,011.07
8,419,382,687.46 126,726,135.06 8,546,108,822.52
-7,375,146,290.43 -95,992,521.02 -7,471,138,811.45
1,328,591,070.51 178,111,418.47 1,506,702,488.98
2004 1 1 2014 12 31
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40
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476,911,759.38 -51,390,371.69 425,521,387.69
- 21,482,926.94 21,482,926.94
-192,557,085.90 18,292,661.89 -174,264,424.01
1. 19,570,404.33 -1,027,561.49 18,542,842.84
2. -212,127,490.23 19,320,223.38 -192,807,266.85
284,354,673.48 -11,614,782.86 272,739,890.62
71 7.4
7.4
7.4.1
( {3 ”)
2012 1
( ") [2012]1549
2012 23 2012 12

20
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1,830,412,540.58
2013 1 4 2013 1 25
107,067,336.80
107,067,336.80 27,915.30 27,915.30
(2013) 012
2013 1 30
0.917 9 0916509833 1 0.916509833
1.000
C 2015
1 17
A
C A C
A C
A C
( ) ( )
( )
(
) 0%-50%
50%-100% 5%
+29%
2016 3 25
7.4.2
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7.4.5

7.45.1

7.45.2

7.4.5.3

7.4.6

[2008]1

2006 2 15
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3 < > ( “
7.4.4
2015
2015
(
2015 1
[2002]128
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[2015]101
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)
)
©) 20%
1 (1 )
1 1 (1) 50%
1 2005 9 8 25% 2015
9 8
50% 20%
4 0.1%
747
(“ !!)
(H H)
(Assicurazioni Generali S.p.A.)
(“ !!)
1
2.
7.4.8
74.38.1
74811

23 40



2015

2015 1 1 2015 12 31 2014 1 1 2014 12 31
72,399,431.94 9.17% - -
7.4.8.1.2
2015 1 1 2015 12 31 2014 1 1 2014 12 31
185,000,000.00 23.39% - -
7.4.8.1.3
2015 1 1 2015 12 31
66,610.52 9.22% 30,529.25 24.83%
2014 1 1 2014 12 31
7.4.8.2

24

40
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74821
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
31,065,478.91 5,031,411.35
156,814.02 243,072.42
1.50%
X
1.50% /
7.4.8.2.2
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
5,177,579.85 838,568.63
0.25%
X 0.25% /
7.4.8.2.3
2015 1 1 2015 12 31
A C
- 191,884.62 191,884.62
- 191,884.62 191,884.62
2014 1 1 2014 12 31
A C

25 40




2015

7.4.8.3 ( )

2015 1 1 2015 12 31

2014 1 1 2014 12 31

10,291,870.00 - - - -
7.48.4
7.4.84.1
2015 1 1 2015 12 31 2014 1 1 2014 12 31
G A
A
25,814,119.00 - 25,814,119.00
/

26 40
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25,814,119.00 - 25,814,119.00
1.96% - 9.86%
7.4.84.2
A 2015 A 2014
12 3 12 31
4,124,294.00 0.31% 4,124,294.00 1.57%
7.4.85
2015 1 1 2015 12 31 2014 1 1 2014 12 31
345,350,072.33 9,864,001.32 11,161,375.78 168,150.76

27 40
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7.4.8.6
7.48.7
7.4.9 2015 12 31
7.4.9.1 /
7.491.1
(
)
00277 2015-1 | 2016-0 5,600. | 47,600 | 47,600
850 | 850 ;
8 2.28 | 1-06 00 .00 .00
74912
(
)
12300 2015-1 | 2016-0 10000 | 100.00| 1:860-| 186,00 | 186,00 |
1 2-23 | 1-08 00| 000| 0.00
7.4.9.2
( )
30804 201:(;]'1 31.00 2(1)1;0 30.95 50,000.00 1,680,785.41/1,550,000.00
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40
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7.4.9.3

7.4.93.1

7.4.93.2

7.4.10
@)
(@)

(b)
(i)
2015

(2014

)
(ii)

2015 3
2015
7.45.2)

(iii)

2 3

28,029,031.02

2 3

25

1

33,620,244.00

29

40

523,935,225.65

160,654,000.00
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(©

2005 12 3 (2014 12 31
)
(d)
)
88
8.1
%
1 43,605,558.47 2.89
43,605,558.47 2.89
2 508,358,698.20 33.67
508,358,698.20 33.67
3 - R
4 - -
5 600,051,900.08 39.74
6 351,243,138.87 23.26
7 6,692,743.48 0.44
8 1,509,952,039.10 100.00
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40




8.2

A - -
22715 574.00 1.51

D 2,440,000.00 0.16
E 7,773,937.45 0.52
F 222.304.44 0.01
G ] .
H ] .
' 1,669,742.58 0.11
J 4,010,000.00 0.27
K 2,706,000.00 0.18
L ) .
M ) .
N 2,068,000.00 0.14
o) ) .
P . .
Q B a
R ) )
S ) )
43,605,558.47 2.89

8.3
()
()
002781 204,545 7,643,846.65 0.51
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2 300488 71,341 6,335,080.80 0.42
3 601988 1,000,000 4,010,000.00 0.27
4 600500 300,000 3,843,000.00 0.26
5 002016 200,000 2,706,000.00 0.18
6 300332 100,000 2,440,000.00 0.16
7 002104 100,000 2,399,000.00 0.16
8 300146 60,000 2,310,000.00 0.15
9 600329 100,000 2,118,000.00 0.14
10 600292 100,000 2,068,000.00 0.14
8.4
8.4.1 2 20
1 601985 23,254,857.60 8.53
2 002118 15,570,302.62 5.71
3 600141 13,531,681.95 4.96
4 002073 13,494,443.71 4.95
5 002444 12,805,509.85 4.70
6 600500 12,383,080.00 4.54
7 600129 11,898,763.60 4.36
8 600563 11,464,008.00 4.20
9 600028 10,989,894.23 4.03
10 600805 9,586,854.91 3.52
11 000559 9,162,967.84 3.36
12 601002 8,481,263.98 311
13 601208 7,287,145.19 2.67
14 601857 7,241,752.00 2.66
15 002250 6,665,486.75 244
16 600887 6,632,835.52 243
17 002285 5,795,561.00 212
18 600018 5,514,652.51 2.02
19 300030 5,468,954.00 2.01
20 601058 5,454,182.61 2.00
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40




2015

8.4.2 2 20
1 601985 76,148,490.98 27.92
2 600959 38,738,647.20 14.20
3 600028 12,323,310.34 4.52
4 600500 11,652,425.49 4.27
5 002118 11,639,934.02 4.27
6 000559 9,848,462.23 3.61
7 600563 8,853,607.02 3.25
8 600018 8,634,176.48 3.17
9 601002 8,628,502.87 3.16
10 600887 8,600,701.99 3.15
11 002073 7,861,196.61 2.88
12 600141 7,619,080.47 2.79
13 002444 7,432,988.57 2.73
14 601058 7,308,971.35 2.68
15 601857 7,112,000.00 2.61
16 600805 6,841,703.20 251
17 000009 6,633,355.65 243
18 600129 6,466,202.40 2.37
19 601288 6,208,000.00 2.28
20 000858 6,206,025.69 2.28
21 603567 6,182,704.12 2.27
22 002620 6,041,741.80 2.22
23 000046 5,483,352.35 201
8.4.3

364,034,648.63

480,735,758.35
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8.5
()
1 10,022,000.00 0.67
2 - -
3 200,320,000.00 13.30
200,320,000.00 13.30
4 13,400,325.00 0.89
5 280,379,000.00 18.61
6 - -
7 4,237,373.20 0.28
8 - -
9 - -
10 508,358,698.20 33.74
8.6
()
()
011598111 1 1,500,000 | 150,180,000.00 9.97
SleS Ll 1 ) Ll . .
150419 15 19 1,000,000 | 100,190,000.00 6.65
15

011599971 1,000,000 | 100,160,000.00 6.65

SCPO05
150215 15 15 1,000,000 | 100,130,000.00 6.65

15

011501002 300,000 30,039,000.00 1.99

SCP002

40
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8.7

8.8

8.9

8.10
8.10.1

8.10.2

8.11

8.12

8.12.1

8.12.2

8.12.3
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2015

1 144,186.16

2 3,105,978.19

3 -

4 3,332,244.70

5 110,334.43

6 -

7 -

8 -

9 6,692,743.48
8.12.4

(%)
110031 753,072.00 0.05
8.12.5
89
9.1
()
21,936 7,618.31| 56,517,569.36 | 33.82% | 110,597,755.09 | 66.18%
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2015

A
127,439,541 | 1,129,397,492.
98.47% | 17,558,384.55 1.53%
C .87 30
1,185,915,061.
21,945 59,880.21 90.25% | 128,156,139.64 9.75%
66
9.2
A 642.00 0.00%
C 0.00 0.00%
642.00 0.00%
9.3
A 0
C 0
0
0
0
0
810
A C
2012 12 24
2,000,000,000.00 -
261,886,692.94 -
6,332,223,237.31 1,542,036,649.45
6,426,994,605.80 395,080,772.60
167,115,324.45 1,146,955,876.85
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111

11.2

11.3

114

11.5

11.6

2015

2015

2015

2015

2015

12

14

22

10

60,000

811
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2015

11.7

11.71

1 - - - -
3 - - - -
1 - - - -
1 - - - -
3 - - - -
1 - - - -
1 - - - -
2 - - - -
1 334,124,505.81 42.30% 304,619.30 42.14%
3 205,592,392.97 26.03% 188,125.54 26.03%
2 72,399,431.94 9.17% 66,610.52 9.22%
1 63,227,688.51 8.00% 57,562.61 7.96%
1 49,854,530.06 6.31% 45,687.25 6.32%
1 35,073,682.49 4.44% 32,664.34 4.52%
2 24,359,092.22 3.08% 22,685.61 3.14%
2 5,249,064.00 0.66% 4,888.48 0.68%
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11.7.2

179,633, 781.

456,000,0

90.61% 57.65% ;
80 00.00
185,000,0

- - 23.39% ;
00.00

5541,430.73|  2.80% - ] ;
13,082,801.3 150,000,0

6.60% 18.96% ;
8 00.00
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