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2.1
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8§10
§11

8§12

8.7
8.8
8.9
8.10
8.11
8.12
8.13

9.1
9.2
9.3

111
11.2
11.3
114
11.5
116
11.7
11.8
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2015

§2
2.1
5
5 ETF
020035
020035
2013 3 7
865,018,370.09
5 ETF 5 ETF
A C
020035 020036
7,693,422.92 857,324,947.17
211
5
511010
2013 3 5
2013 3 25

59




2015

2.2
ETF
ETF ETF
ETF ETF
ETF ETF
ETF
ETF
0.3% 4%
5 *x95%+
()%
ETF

221

59
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0.2%

2%

2.3
021-31081600 010-67595096
xinxipilu@gtfund.com tiangingl.zh@cch.com
021 31089000 400-838-8688 010-67595096
021-31081800 010-66275853
100
25
39
18 8 1
16 -19 1
200082 100033
2.4

http://www.gtfund.com




2015

18 -19
25
202 n
18
16 -19
83
31
2013 3 7
2015 2014
3.11 2013 12 A
5 5 5 5 5 5
ETF
ETF A | ETF C| ETF A | ETF C | ETF A C
2,429,985.1
520,843.53 | -819,362.94 | -1,224,412.03 -55,613.56 1,503,915.38
0
1,741,564.3
-281,193.15| 4,576,206.32 | 4,156,060.84 | -4,576,981.49 | -3,215,110.57
8
0.0311 -0.0109 0.0739 0.0739 -0.0167 -0.0072
2.94% -1.11% 7.46% 7.51% -1.68% -0.72%




5 2015
-4.47% -5.56% 7.07% 6.88% -3.80% -4.10%
2015 2014 2013
3.1.2
5 5 5 5 5
5
ETF ETF ETF ETF ETF
ETF d
A C A C A
-27,278,880
-121,201.01 -131,264.00 | -142,344.30 | -4,921,965.12 | -4,920,692.46
91
-0.0158 -0.0318 -0.0062 -0.0115 -0.0383 -0.0408
7,572,221.9| 830,046,066 | 21,640,021.2( 12,662,898.5| 123,659,105. | 115,773,386.2
1 .26 6 6 25 7
0.984 0.968 1.030 1.025 0.962 0.959
2015 2014 2013
3.1.3 5 5 5 5 5 5
ETF ETF
ETF A | ETF C| ETF A C ETF A C

-1.60% -3.20% 3.00% 2.50% -3.80% -4.10%




2015

(1)

)

3.2
321
1 5 ETF A
-7.61% 1.13% 1.84% 0.09% -9.45% 1.04%
-6.91% 0.79% 2.80% 0.09% -9.71% 0.70%
-4.47% 0.58% 3.67% 0.10% -8.14% 0.48%
-1.60% 0.37% 3.54% 0.12% -5.14% 0.25%
2 5 ETF C
-8.42% 1.24% 1.84% 0.09% -10.26% 1.15%
7.72% 0.87% 2.80% 0.09% -10.52% 0.78%
-5.56% 0.63% 3.67% 0.10% -9.23% 0.53%
-3.20% 0.40% 3.54% 0.12% -6.74% 0.28%
3.2.2
5
(013 3 7 2015 31 )
1 5 ETF A
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10. 00F%
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6
323
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6.00%

4,00%

2.00%

0,00%

-2.00%

-4.00%

6,00%

4.00%

2,00%

0.00%

-2.00%

-4.00%

-6.00%

201355 20145F 20154F
|l [ 2 BOFSFE M E (EETFI A m o) £ L ‘.-1'§§|
2013 2013 3 7 2013 12 31
5 ETF C
20135F 20145F 20155F
W[5 b F5 4 I RETFIBEC kst
2013 2013 3 7 2013 12 31
12 59




5 2015

3.3
1 5 ETF A
2013 3 7
2 5 ETF C
2013 3 7
84
4.1
411
1998 3 5 [1998]5
11
2015 12 31 58
2
300
LOF
100
LOF 180 180
(LOF)
LOF
5
5 100
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5 2015
LOF
6
TMT50
+ 300
2004
2007 11 19 2008
2 14
3 2 QDII “
" QDII
4.1.2
2010 9 2011 9
2011 9
2015 6
2015-06-2 6
5 5
ETF
5

2015 7

14

59




12 2015 2

LOF

5 2015
6
2006 6 2012
8
2012 8
2012
12 2015 6
2013 3 2015
6 5
2013 10
2013-03-0 0150625 0 2015 6
7 e 2013

2014 3 2015 6

2015 6

2014 4

4.2
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4.3

4.3.1

4.3.2

1%

95% 0 t
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5 2015
T=3 T=5
t
4.3.3
4.4
441
2015
PPl
M2
2015 12
2015
2015 5 5 SLO SLF PSL MLF
4.4.2
5 ETF A 2015 -4.47% 3.67%
5 ETF C 2015 -5.56% 3.67%

17

59
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4.5

2016

2016 2016

4.6

4.7
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4.8

4.9

51

52

5.3

85

86

19
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6.1

(1)

)

6.2

6.3

2015 12 31

ETF

ETF

20

ETF 2015

59

12

31

2015
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5 2015
202 1
2016 3 25
87
7.1
5
2015 12 31
2015 12 31 2014 12 31
7471 385,476,427.33 77,518.42
5,660.08 2,725,388.04
60,612.78 20,415.21
7.47.2 452,310,167.46 58,162,254.53
451,852,207.76 33,987,254.53
457,959.70 24,175,000.00
7473 - -
7474 - -
- 102,253.20
7475 51,629.37 884,963.79
4,593.47 3,039.40

21

59




5 2015
74.7.6 - -
837,909,090.49 61,975,832.59
2015 12 31 2014 12 31
7.4.7.3 - -
- 27,400,000.00
49,987.24 208,562.56
25,955.85 260.08
8,651.95 86.69
46,197.15 3,048.63
7.4.7.7 - 644.85
74.7.8 160,010.13 60,309.96
290,802.32 27,672,912.77
7.4.7.9 865,018,370.09 33,365,187.66
7.4.7.10 -27,400,081.92 937,732.16
837,618,288.17 34,302,919.82
837,909,090.49 61,975,832.59
2015 12 31 5 ETF A 0.984
ETF Cc 0.968 865,018,370.09
ETF A 7,693,422.92 ETF Cc

22 59




5 2015
857,324,947.17
7.2
5
2015 1 1 2015 12 31
2015 1 1 2014 1 1
2015 12 31 2014 12 31
1,946,938.92 11,197,650.22
1 438,182.56 1,991,497.88
74.7.11 84,204.17 57,111.71
353,388.39 1,920,196.02
590.00 14,190.15
2. - 2,957,738.92 -1,588,643.50
7.4.7.12 - -
7.4.7.13 1,913,285.31 -2,062,320.49
74.7.14 -342,092.39 473,676.99
7.4.7.15 - -
7.4.7.16 1,386,546.00 -
3' “_ll

7.4.7.17 -1,490,457.40 10,776,042.13
4' e ” - -
5 7.4.7.18 41,474.84 18,753.71
486,567.69 2,465,383.06
1 42,932.26 3,190.99

23

59




5 2015

2 14,310.68 1,063.65
3 60,797.61 140,264.74
4 7.4.7.19 771.24 2,382.34
5 120,905.80 1,920,100.66
120,905.80 1,920,100.66
6 7.4.7.20 246,850.10 398,380.68
1,460,371.23 8,732,267.16
o 1,460,371.23 8,732,267.16

7.3

2015 12 31
2015 2015 12
33,365,187.66 937,732.16 34,302,919.82
- 1,460,371.23 1,460,371.23
831,653,182.43 -29,798,185.31 801,854,997.12
1,007,992,778.51 -18,054,004.84 989,938,773.67
-176,339,596.08 -11,744,180.47 -188,083,776.55

24




5 2015
865,018,370.09 -27,400,081.92 837,618,288.17
2004 1 1 2014 12 31
249,275,149.10 -9,842,657.58 239,432,491.52
- 8,732,267.16 8,732,267.16
-215,909,961.44 2,048,122.58 -213,861,838.86
3,958,952.31 13,188.59 3,972,140.90
-219,868,913.75 2,034,933.99 -217,833,979.76
33,365,187.66 937,732.16 34,302,919.82
71 74
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7.4
741
5 ( ) ")
( “ ") [2013]11 5
5
3,206,038,942.03
(2013) 100
5 2013
3 7 3,206,309,191.14
270,249.11 :
( “ ") [2013] 85
2013 3 5
5
5
/ /
/
A /
30 C A C
S ( “  ETF)
ETF 5
ETF 2%
5
ETF 5
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7.4.2

XBRL

7.4.3
2015

31

7.4.4

7441

7442

7.4.4.3

1)

5%

X5%

2006 2 15

7.4.4

2015
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ETF
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40%

5

2015

90%
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)
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(1)
(2) ©)

28 59



2015

7.4.4.5

)

)

®3)

7.4.4.6

1.4.4.7

7.4.4.8

29

2)

59

1
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7449 I )

7.4.4.10

74411

7.4.4.12

30 59



2015

7.4.4.13

7.4.5

7.45.1

7.45.2

7453

7.4.6

[2008]1

)
©)

[2002]128

31

59

[2007]21
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2015

(1)

)

©)

20%

7.4.7
74.7.1
2015 12 31 2014 12 31
385,476,427.33 77,518.42,
385,476,427.33 77,518.42
74.7.2
2015 12 31
460,924.41 457,959.70 -2,964.71
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2015

7.4.7.3

74.74

74.74.1

7.4.7.4.2

460,924.41 457,959.70 -2,964.71
451,804,052.20 451,852,207.76 48,155.56
452,264,976.61 452,310,167.46 45,190.85

2014 12 31
24,055,723.51 24,175,000.00 119,276.49
24,055,723.51 24,175,000.00 119,276.49
32,570,882.77 33,987,254.53 1,416,371.76
56,626,606.28 58,162,254.53 1,535,648.25
ETF ETF
ETF

33

59




2015

7.4.7.5
2015 12 31 2014 12 31
42,809.90 16.67
2.75 1,349.04
7,826.59 883,587.95
960.10 0.01
30.03 10.12
51,629.37 884,963.79
74.7.6
7477
2015 12 31 2014 12 31
644.85
644.85
7.4.7.8
2015 12 31 2014 12 31

59



5 2015
10.13 47.25
160,000.00 60,000.00
- 247.07]
- 15.64
160,010.13 60,309.96
7.4.7.9
5 ETF A
2015 1 1 2015 12 31
21,007,409.72 21,007,409.72
149,891,195.57 149,891,195.57
-163,205,182.37 -163,205,182.37
7,693,422.92 7,693,422.92
5 ETF C
2015 1 1 2015 12 31
12,357,777.94 12,357,777.94
858,101,582.94 858,101,582.94
-13,134,413.71 -13,134,413.71
857,324,947.17 857,324,947.17
7.4.7.10
5 ETF A

35

59




2015

-131,264.00 763,875.54 632,611.54
2,429,985.10 -688,420.72 1,741,564.38
-1,735,155.19 -760,221.74 -2,495,376.93
8,379,783.08 344,690.32 8,724,473.40
-10,114,938.27 -1,104,912.06 -11,219,850.33
563,565.91 -684,766.92 -121,201.01
ETF
-142,344.30 447,464.92 305,120.62
520,843.53 -802,036.68 -281,193.15
48,207,564.10 -75,510,372.48 -27,302,808.38
48,594,171.87 -75,372,650.11 -26,778,478.24
-386,607.77 -137,722.37 -524,330.14
48,586,063.33 -75,864,944.24 -27,278,880.91
74.7.11
2015 1 1 2015 12 2014 1 1 2014 12
31 31
67,649.05 6,534.82
12,157.59 50,022.11
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2015

4,397.53 554.78
84,204.17 57,111.71
74.7.12
7.4.7.13
2015 1 1 2015 2004 1 1 2014 12
12 31 31
/ 182,495,740.28 210,840,291.12
/ 180,582,454.97 212,902,611.61
1,913,285.31 -2,062,320.49
74.7.14
7.4.7.141
2015 1 1 2015 12| 2014 1 1 2014 12
31 31
-343,090.93 473,676.99
—_— 998.54 -
-342,092.39 473,676.99
7.4.7.14.2
2015 1 1 2015 12 2014 1 1 2014 12
31 31
143,071,037.16 78,616,128.56
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59




2015

140,471,450.00 76,228,581.86
2,942,678.09 1,913,869.71
-343,090.93 473,676.99
7.4.7.14.3
2015 1 1 2015 12 2014 1 1 2014 12
31 31
518,166,420.00 -
518,165,421.46 -
998.54 -
7.4.7.15
7.4.7.16
2015 1 1 2015 12 31 2014 1 1 2014 12 31
1,386,546.00 -
1,386,546.00 -
74717
2015 1 1 2015 12 31 2014 1 1 2014 12 31
1 -1,490,457.40 10,776,042.13
-122,241.20 194,904.29

38

59




5 2015
— -1,368,216.20 10,581,137.84
2. - -
3. - -
-1,490,457.40 10,776,042.13
7.4.7.18
2015 1 1 2015 12 31 2014 1 1 2014 12 31
39,775.19 18,261.47]
1,699.65 492.24
41,474.84 18,753.71
1. A
25% 30 C
2. 25%
7.4.7.19
2015 1 1 2015 12 31 2014 1 1 2014 12 31
131.24 872.34
640.00 1,510.00
771.24 2,382.34
7.4.7.20
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2015

2015 1 1 2015 12

2014 1 1 2014 12 31

31
60,000.00 60,000.00
150,000.00 300,000.00
450.10 1,980.68
36,000.00 36,000.00
CFCA 400.00 400.00
246,850.10 398,380.68
748
748.1
7.4.8.2
7.4.9
(H H)
5 13
ETF
(H H)
(Assicurazioni Generali S.p.A.)
1
2.




5 2015

7.4.10
7.4.10.1
7.4.10.2
7.4.10.2.1
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
42,932.26 3,190.99
28,183.04 172,531.00
ETF
ETF
( 0) 0.3%
( - ETF )% 0.3% /
7.4.10.2.2
2015 1 1 2015 12 | 2014 1 1 2014 12
31 31
14,310.68 1,063.65
ETF
ETF (
0 0.1%
( - ETF )x 0.1% /
7.4.10.2.3

41 59




5 2015
2015 1 1 2015 12 31
5 ETF 5 ETF
A C
- 3,168.47 3,168.47
- 13,659.10 13,659.10
- 42,558.05 42,558.05
- 59,385.62 59,385.62
2014 1 1 2014 12 31
5 ETF 5 ETF
A C
- 2,180.91 2,180.91
- 135,423.44 135,423.44
- 137,604.35 137,604.35
C 0.25%
C X 0.25% /
7.4.10.3 ( )
(
7.4.10.4
7.4.10.4.1
7.4.10.4.2
ETF C

42 59




5 2015
5 ETF C 5 ETF C
2015 12 3 2014 12 3
49,535,603.72 5.73% - -
7.4.105
2015 1 1 2015 12 31 2014 1 1 2014 12 31
385,476,427.33 67,649.05 77,518.42 6,534.82
7.4.10.6
7.4.10.7
2015 12 3 4,101,111.00 ETF (2014 12 31
325,511.00 ) 40.58%(2014 12 31 8.98%)
7411
7.4.12 2015 12 31
74121
/
74122

59




2015

74123

7.4.12.31

7.4.12.3.2

7.4.13

74131

59



2015

7.4.132
2015 12 31 (014 12 31
)
7.413.2.1
2015 12 31 2014 12 31
A-1 - 20,173,000.00
A-1 - -
- 20,173,000.00
7.413.2.2
2015 12 31 2014 12 31
AAA - -
AAA - -
457,959.70 4,002,000.00
457,959.70 4,002,000.00

45 59




5 2015

74133

2015 12 3

74134

74.13.4.1

ETF

46 59



5 2015
7413411
2015 12 31 1 1-5
385,476,427.9
385,476,427.33 - 3
5,660.08 - 5,660.08
60,612.78 - 60,612.78
4
457,959.70 451,852,207.79 452,310,1676
995.07 3,598.45 4,593.47|
. 51,629.37] 51,629.37]
386,001,654.91 451,907,435.58 837,909,090.4
9
. 49,987.24 49,987.24
. 25,955.85 25,955.85
. 8,651.95 8,651.95
. 46,197.15 46,197.15
. 160,010.13  160,010.13
. 290,802.32  290,802.32
386,001,654.91 451,616,633.26| 837,618,288.1
4
2014 12 31 1 1-5
77,518.42 - 77,518.42,
2,725,388.04 - 2,725,388.04
20,415.21 - 20,415.21]
24,175,000.0Q 33,987,254.53 58,162,254.53
. 102,253.20  102,253.20
. 884,963.79  884,963.79
. 3,039.40 3,039.40

47

59



5 2015
26,998,321.67 - 34,977,510.92| 61,975,832.59
27,400,000.00 - - 27,400,000.00

] - 208,562.56 208,562.56
] - 260.08 260.08
] - 86.69 86.69
] - 3,048.63 3,048.63
1 - 644.85 644.85
] - 60,309.96 60,309.96
27,400,000.00 - 272,912.77,27,672,912.77
-401,678.33 - 34,704,598.15 34,302,919.82
7.4134.1.2
12 31 2014 12 31
25bp 615 43
25bp 624 44
7.4.13.4.2
7.4.13.4.3
ETF

ETF

59

90%



2015

ETF ETF
ETF
ETF
ETF
90%
5%
7413431
2015 12 31 2014 12 31
% %
451,852,207.76 53.94 33,987,254.53 99.08
451,852,207.76 53.94 33,987,254.53 99.08
7413432
20%
2014 12 31

7.4.14

1)

@
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(b)
0
2015 12 31
451,852,207.76

(2014 12 A

)

33,987,254.53

(i)

(iii)

(c)
2015 12 31

)

(d)

)

50

59

457,959.70

24,175,000.00

(2014

12

31



2015

88
8.1
%
451,852,207.76 53.93
457,959.70 0.05
457,959.70 0.05
385,482,087.41 46.01
116,835.62 0.01
837,909,090.49 100.00
8.2
(%)
451,852,207.76 53.94

51

59




2015

8.3

8.4

8.5

8.5.1

8.5.2

8.5.3

8.6

(

)

457,959.70

0.05

52

59




2015

10

457,959.70

0.05

8.7

(

)

()

019509

15

09

4,570

457,959.70

0.05

8.8

8.9

8.10

8.11
8111

8112

8.12

53
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2015

8.13

8.13.1

8.13.2

8.13.3

60,612.78

51,629.37

4,593.47

116,835.62

8.13.4

8.13.5

9.1

89

(

)
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2015

5 100.00
461 16,688.55 0.00 0.00% 7,693,422.92
ETF A %
5 2,449,499.8
350 852,644,171.71 | 99.45% 4,680,775.46 0.55%
ETF C 5
1,066,607.1
811 852,644,171.71 | 98.57% | 12,374,198.38 1.43%
1
9.2
5
0.00 0.00%
ETF
5
27,000.00 0.00%
ETF
27,000.00 0.00%
9.3
5
0
ETF A
5
0~10
ETF C
0~10
> 0
ETF A
> 0
ETF C
0
810
5 ETF 5 ETF
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5 2015
A C
2013 3 7
1,070,983,603.90 2,135,325,587.24
21,007,409.72 12,357,777.94
149,891,195.57 858,101,582.94
163,205,182.37 13,134,413.71
7,693,422.92 857,324,947.17
8§11
111
11.2
2015 8 8
2015 8 14
2015 8 22
2015 9
2015 12 10
2005 1 4
2015 9 18

56

59




2015

11.3

114

11.5

60,000.00

11.6

11.7

11.71

57

59




2015

11.7.2
131,263,5| 100.00 | 873,800,0| 100.00
91.10 % 00.00 %
11.8
1 2015-01-31
5
2 2015-06-26
3 2015-08-08
4 2015-08-14
5 2015-08-22
6 2015-09-01
7 2015-10-23
8 2015-12-10
9 2015-12-29

58
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5 2015

8§12

12.1

1 5

2 5

3 5

4

5
12.2

o 18 8
16 -19
— 1

12.3

021 31089000 400-888-8688
021 31089000

http://www.gtfund.com
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