2015

2015
2015 12 31



2015

81

2016 3 24

2005 1 1 2 3



2015

§2
2.1
000367
000367
2014 4 30
1,833,094,666.31
A C
000367 002061
1,428,507,638.68 404,587,027.63
2.2
2005 3 23 “




2015

2.3
021-31081600 010-66594896
xinxipilu@gtfund.com fcid@bankofchina.com
021 31089000 400-888-8688 95566
021-31081800 010-66594942
2.4
www.gtfund.com
18 8 16 -19
83
31
2014 4 30 2014
2015
3.1.1 2 31
A C A C
218,461,371.96 1,603,606.28 19,461,853.17 -
286,610,034.42 5,296,676.80 25,460,762.41 -




2015

0.1172 0.0101 0.0808 -
15.69% 0.73% 7.70% -
2015 2014
3.1.2
A C A
0.1499 0.1493 0.0609 -
1,779,240,436.45 503,665,956.51 249,367,619.41 -
1.246 1.245 1.077 -
3.2
321
1 A
3.57% 0.24% 0.71% 0.01% 2.86% 0.23%
3.23% 0.28% 1.50% 0.01% 1.73% 0.27%
15.69% 0.28% 3.55% 0.01% 12.14% 0.27%
24.60% 0.27% 6.75% 0.01% 17.85% 0.26%




2015

2 C
C
0.73% 0.22% 0.34% 0.01% 0.39% 0.21%
3.2.2
(2014 4 30 2005 12 3 )
1 A
24.60% =
22.14% e Py
A ,'I"Jn r'. Irl 'Hlll
% ™
10, 58%, xl.,__. \ .'I! \,(:‘ll_;.\-\.,‘J/
17.22% e
14,76%
.‘p.“"ll
12,30% A
A,d.r.l III
9.84% . | S )
I\F 1 A ,r.'lll'\l
7.38% af AW
4.92%, i
e
e
2.46% s
0.00% | ==
2014-04-20 2014-02-09 2014-11-18 2015-02-28 2015-06-10 2015-09-20 2015-12-31
|— EEREFZENEHEAL — L |
1 2014 4 30
2 2005 3 23 : “
2 C




2015

0.85%

0.73%

0.60%

0.43%

0.36%

0.24%

0.12%

0.00% 1§

-0.12%

-0,24%

0.36% !

2015-11-16

3.23

2015-11-24 2015-12-02 2015-12-10 2015-12-17 2015-12-24

|— EEREFZENEHEAC — Lt |

2014 4 30 6

2015 11 16 C

2005 3 23 :

{ERESER R EhE



2015

16.00%

14.00%

12.00%

10.00%

2.00%

6.00%

4.00%

2,00%

0.00%

0.70%

0.60%

0.50%

0.40%

0.30%

0.20%

0.10%

0.00%

2

20144 20154

W [ T S R A WS
1 2014 2014 4 30 2014 3l

C

20154

|l [ 45 e HEFE g M AR 5C mofb &l HE i'ﬂ:'.|
1 2014 4 30 6
2015 11 16 ,2015




2015

4.1

411

2014

2015

2015

300

LOF

(LOF)

12

180

4

n

31

30

16

1998

84

3

5

100

58

11

180

[1998]5

LOF

LOF



2015

5 100
LOF
6
TMT50
+ 300
2004
2007 11 19 2008
2 14
3 2 QDI
" QDI
4.1.2
2007 4
2014-05-2 5
2 2011
4 2014 6
2011 6

10

40




2015

2013 8
15

2014 5
2014
12

(LOF)
2015 1 16

12

2015 1

n

2015

2015

2015

2014-04-3
0

2015-06-25

10

12 2015 6
2013

6 5

2015 6

12 2015

LOF

2014 3

2015 6

2006 6

2012 8

3

2013

2

2015 6

2012

2012

2015

10

2013

2014 4

11 40



2015

4.2

4.3

4.3.1

12 40



2015

4.3.2

95% 0o t

T=3 T=5

=30

t
4.3.3

4.4
4.4.1
2015

2007

13

40

1%

1%



2015

2015

4.4.2

0.34%

4.5

2016

2015

2016

2016

4.6

A

2015

14

40

15.69%

0.73%

2016

2016

3.55%



2015

4.7

4.8

51

52

5.3

85

86

15

(2016)
40

20806



2015

7.1

2015

12

31

87

2015 12 31 2014 12 31
63,636,213.76 41,083,728.55
33,664,304.32 959,078.34

349,237.69 139,231.15
1,924,100,864.93 276,897,332.59
209,301,523.33 42,921,332.59
1,714,799,341.60 233,976,000.00
228,000,534.00 -
17,968,243.71 -
18,657,502.18 7,491,959.45

23,169.99 701,341.99
2,286,400,070.58 327,272,672.07

16 40




2015

2015 12 31 2014 12 31
- 40,000,000.00
- 34,200,520.17
212,773.35 3,132,296.53
2,090,711.21 216,483.22
580,753.10 60,134.24
56,755.86 -
211,541.32 219,865.90
- 12,816.16
341,142.78 62,936.44
3,493,677.62 77,905,052.66
1,833,094,666.31 231,557,040.31
449,811,726.65 17,810,579.10
2,282,906,392.96 249,367,619.41
2,286,400,070.58 327,272,672.07

2015 12 31 A

1.246 Cc 1.245

1,833,094,666.31
1,428,507,638.68
404,587,027.63

17

40




2015

2015 1 1 2015 12 31
2014 4 30
2015 1 1 2015
2014
12 31
12 31
331,442,669.41 31,237,216.38
65,285,292.84 9,383,333.52
14,698,558.96 373,891.62
45,926,594.11 8,448,413.93
4,538,834.83 561,027.97
121,304.94 -
“-r 179,779,596.87 15,182,652.16
177,036,348.32 11,713,652.65
23,326.47 3,237,193.15
2,420,580.00 -
299,342.08 231,806.36
71,841,732.98 5,998,909.24
“r 14,536,046.72 672,321.46
39,535,958.19 5,776,453.97
26,671,198.16 1,983,095.96

18

40




2015

2 7,408,666.00 550,860.04
3 81,104.56 -
4 1,974,865.85 1,332,052.64
5 2,837,965.70 1,582,306.47
2,837,965.70 1,582,306.47
6 562,157.92 328,138.86
‘- 291,906,711.22 25,460,762.41
o 291,906,711.22 25,460,762.41

7.3

2005 1 1 2015 12 31
2005 1 1 2015 12 3A

231,557,040.31 17,810,579.10 249,367,619.41
- 291,906,711.22 291,906,711.22
1,601,537,626.00 140,094,436.33 1,741,632,062.33
6,212,284,916.08 1,084,168,398.68 7,296,453,314.76
-4,610,747,290.08 -944,073,962.35 -5,554,821,252.43

19 40




2015

w on

1,833,094,666.31 449,811,726.65 2,282,906,392.96

2014 4 30 2014 12 31
206,276,995.18 - 206,276,995.18
- 25,460,762.41 25,460,762.41
25,280,045.13 -7,650,183.31 17,629,861.82
288,975,028.66 6,910,451.14 295,885,479.80
-263,694,983.53 -14,560,634.45 -278,255,617.98
231,557,040.31 17,810,579.10 249,367,619.41

71 74

20 40




2015

7.4

7.4.1

( “ ") [2013] 1207

206,180,159.45
( ) (2014) 186
2014 4 D
206,276,995.18 96,835.73
2015 3 18
2015 3 23
«c ‘ «c
2015 1 14
2005 11 16 C
A ( ) C
A C

21 40



2015

70%

3%

7.4.2

XBRL

744

7.4.3

2015

31

7.4.4

7.4.5

7451

7452

30%

30%

2006

2015

22

2

15

40

20%

5%

2006 3 25

2015

12



2015

7453
7.4.6
[2008]1
«y
2
©)
1
50%
@) 0.1%
7.4.7

2015 1

[2002]128

[2012]85

[2015]101

25%

20%

20%

23 40



2015

(* ")

(Assicurazioni Generali Sp.A.)

1.
2.
7.4.8
7.4.8.1
7.4.8.2
74821
2015 1 1 2015 12 | 2014 4 30
31 2014 12 31
26,671,198.16 1,983,095.96
50,738.01 18,137.89
0.90%
0.90% /
7.4.8.2.2
2015 1 1 2015 12 | 2014 4 30

24 40




2015

31 2014 12 31

7,408,666.00 550,860.04

0.25%

X 0.25% /

74823
2015 1 1 2015 12 31
q
A
- 81,104.56 81,104.56
- 81,104.56 81,104.56
2014 4 30 2014 12 31
A g
0.10%
0.10%/
7.4.83 ( )
( )
7.4.8.4
7.4.84.1

25 40




2015

7.4.8.5
2015 1 1 2015 12 31 2014 4 30
2014 12 31
63,636,213.76 5,464,731.40 41,083,728.55 330,110.72
7.4.8.6
2005 1 1 2015 12 31
/
2014 4 30 2014 12 31
/
124768 14 200,000.00 20,000,000.00
124799 14 200,000.00 20,000,000.00
7.4.8.7
7.4.9 2015 12 31
7491 /

26 40




2015

7.49.1.1
(
)
30043 2015-0 | 2016-0 47,297 | 1,015, | 3,945,
21.47 | 83.43
6 4-16 4-22 .00 | 466.59 | 988.71
30043 2015-0 | 2016-0 83.43 47,297 3,945,
6 9-16 4-22 ' .00 088.71
00278 2015-1 | 2016-1 20454 | 2,722, | 7,643,
1331 | 37.37
1 2-16 2-22 5.00 | 493.95 | 846.65
277 2015-1 | 2016- | 47 47
00 015 016-0 850 850 5,600 ,600 ,600
8 2-28 1-06 00 .00 .00
30047 2015-0 | 2016-0 467,82 25,267 | 34,899
54.01 | 74.60 ,228.2| ,745.0
1 6-05 6-13 5.00
5 0
4
30047 2015-1 | 2016-0 467,82 34,899
-| 74.60 -| ,745.0
1 0-13 6-13 5.00 0
12
7.4.9.2
7.4.9.3
7.49.3.1
7.4.9.32

27 40



2015

7.4.10
ey
(@
(b)
(i)
2015 12 31
123,918,609.26
(2014 12 A 150,984,297.91
)
(ii)
)
(
3 25
2015 1

(iii)

28 40

1,800,182,255.67

125,913,034.68

(

2015

7.4.5.2)



2015

8.1

(©

(d)

)

2015

2 3

88

%

1 209,301,523.33 9.15
209,301,523.33 9.15

2 1,714,799,341.60 75.00
1,714,799,341.60 75.00

3 - -
4 . ,
5 228,000,534.00 9.97
6 97,300,518.08 4.26
7 36,998,153.57 1.62
8 2,286,400,070.58 100.00

29

40




8.2

A ) )
130,493 514.66 5.72

D ) )
E 8,133,266.28 0.36
F - -
G ] )
H ] )
! 5,134,828.12 0.22
J 4,229,174.70 0.19
K 17,806,946.35 0.78
L 1,336,068.60 0.06
M 106,296.37 0.00
N 9,089,858.11 0.44
o) ) )
P - -
Q - -
R 18,816,365.50 0.82
S 13,255,204.64 0.58
209,301,523.33 9.17

8.3
()
()
300471 935,650 |  69,799,490.00 3.06

30

40




2015

2 000673 480,787 16,779,466.30 0.74
3 000532 478,873 13,255,204.64 0.58
4 300457 172,382 11,463,403.00 0.50
5 002672 495,283 9,989,858.11 0.44
6 002466 60,187 8,471,320.25 0.37
7 000671 914,093 8,254,259.79 0.36
8 300436 94,594 7,891,977.42 0.35
9 002781 204,545 7,643,846.65 0.33
10 601777 377,920 6,553,132.80 0.29
8.4
8.4.1 2 20
1 600466 61,475,587.28 24.65
2 600325 61,040,440.16 24.48
3 002551 55,489,989.31 22.25
4 002675 31,620,326.80 12.68
5 300097 28,662,724.55 11.49
6 002672 27,285,496.17 10.94
7 300457 26,857,982.24 10.77
8 600771 26,842,505.43 10.76
9 300212 25,941,773.53 10.40
10 300471 25,267,228.25 10.13
11 000673 22,413,130.30 8.99
12 601985 18,748,927.23 7.52
13 600223 15,945,427.50 6.39
14 000532 15,004,465.84 6.02
15 300345 14,778,310.38 5.93
16 002400 14,219,814.13 5.70
17 600728 13,493,538.32 541
18 600666 11,557,373.00 4.63
19 002466 10,761,363.52 4.32
20 601777 10,123,588.07 4.06
21 000671 9,598,706.88 3.85

31

40




2015

22 300258 7,154,534.20 2.87
23 000732 7,150,850.73 2.87
24 002055 6,596,425.68 2.65
25 002739 6,319,347.20 2.53
26 300224 6,174,000.00 248
27 002253 6,158,118.00 247
28 600093 5,931,376.00 2.38
29 600030 5,403,483.00 2.17
8.4.2 2 20

1 601985 60,149,791.81 24.12
2 600466 57,636,272.00 2311
3 600325 42,369,467.14 16.99
4 002551 36,276,009.62 14.55
5 300097 29,303,346.45 11.75
6 600771 25,346,921.13 10.16
7 300212 25,341,474.03 10.16
8 300457 24,339,084.10 9.76
9 002675 22,610,060.12 9.07
10 600728 22,364,480.99 8.97
11 300345 21,902,401.30 8.78
12 002400 20,485,143.86 8.21
13 002672 18,650,631.79 7.48
14 600223 18,466,089.40 7.41
15 000732 11,907,921.65 4.78
16 002253 10,165,613.02 4.08
17 600655 7,385,443.94 2.96
18 600666 7,158,836.05 2.87
19 002739 7,086,816.77 2.84
20 600093 6,724,533.10 2.70
21 600037 6,250,753.36 2.51
22 002752 6,121,083.00 2.45
23 300393 6,093,707.00 244
24 300173 5,927,559.14 2.38
25 002366 5,479,406.00 2.20
26 300115 5,432,566.12 2.18
27 000046 5,400,538.04 217

32 40



2015

28 600067 5,352,167.00 2.15
29 300292 5,275,904.68 2.12
30 300424 5,072,101.00 2.03
8.4.3
649,793,414.09
725,686,327.04
8.5
()
1 20,288,000.00 0.89
2 - -
3 399,970,700.00 17.52
399,970,700.00 17.52
4 149,067,016.40 6.53
5 1,142,215,000.00 50.03
6 - -
7 3,258,625.20 0.14
8 - -
9 - -
10 1,714,799,341.60 7511
8.6

()

33

40




2015

(

)

150215 15 15 2,800,000 | 280,364,000.00 12.28
15
041552044 1,600,000 | 160,144,000.00 7.01
CP003
15
011581004 1,300,000 | 130,351,000.00 571
SCP004
15
011573010 1,000,000 | 100,230,000.00 4.39
SCPO10
011599983 15 1,000,000 | 100,170,000.00 4.39
SCP014 B T '

8.7

8.8

8.9

8.10
8.10.1

8.10.2

40




2015

8.11

8.12

8.12.1

8.12.2

8.12.3

349,237.69

17,968,243.71

18,657,502.18

23,169.99

36,998,153.57

8.12.4

8.12.5

(%)
1 300471 69,799,490.00 3.06
2 300436 7,891,977.42 0.35
002781 7,643,846.65 0.33
35 40




2015

89
9.1
()
1,356,205,800.
7,747 184,394.94 94.94% | 72,301,838.07 5.06%
61
44,954,114,
9 404,529,935.28 | 99.99% 57,092.35 0.01%
18
1,760,735,735.
7,756 236,345.37 96.05% | 72,358,930.42 3.95%
89
9.2
74,444.36 0.01%
A
0.00 0.00%
C
74,444.36 0.00%
9.3
0
A
0
C
0
0

36

40




810
A C
2014 4 30
206,276,995.18 -
231,557,040.31 -
5,653,847,265.52 558,437,650.56
4,456,896,667.15 153,850,622.93
1,428,507,638.68 404,587,027.63
811
111
11.2
2015 8
2015 14
2015 22

37

40




2015

2015

2015

2015

11.3

114

11.5

11.6

11.7

11.71

12 10

101,000

RPlRrRrk|k|-

38

40




2015

1 - - - -
1 317,635,065.98 24.35% 228,084.47 22.13%
2 267,055,334.31 20.47% 190,883.01 18.52%
2 239,659,581.87 18.37% 218,186.44 21.17%
1 122,519,732.05 9.39% 112,010.50 10.87%
1 103,312,539.79 7.92% 73,634.37 7.15%
1 76,322,185.84 5.85% 69,484.29 6.74%
1 57,015,737.56 4.37% 41,695.90 4.05%
1 48,221,566.49 3.70% 43,900.80 4.26%
1 38,435,587.92 2.95% 27,304.82 2.65%
1 34,518,705.72 2.65% 25,243.47 2.45%
1 0.00 0.00% - 0.00%
11.7.2
486,800,0
- - 9.58% -
00.00
133,925,402. 20.13% | 966,000,0 19.01% -

39 40




2015

79 00.00
54,974,478.3 846,000,0
8.26% 16.65% -
8 00.00
229,450,981. 1,069,900
34.48% 21.06% -
06 ,000.00
25,687,115.8 1,392,600
0 0 -
7 3.86% 000.00 27.41%
221,384,329. 320,000,0
33.27% 6.30% -
41 00.00
812
2005 11 16
A C
A C
2015 11 16
A 2005 11 16
C

40 40




