S TCL RATR S BRI BB R4 2014 4R 55 3 R

BT ZRrARERIESFRRES
2014 58 3 FEME

20149 A 30 H

EeEHEN:. EBESEHEGRAR
EEHEN: TTREITRBERAT
WEXHAYH:. —O—HWNE+A=+NH



BT ARATR G RS BB LG 2014 458 3 T AR

§1 EE®EF

ST BN H o L ORI PSR A AR R BAC 2 ok R
IR B R, TR A A SCSEE L RPN S R M AR AE AN S BB BT AT

HFE N RARATIRAT IR A AR E AL e A RE, T+ 2014 4F 10 A
23 HE® 7AW RIS 48k IHERINBIR A SIS FEAN R, RIERZ
NBEAFAEREOC . R PER IS B ORI .

S N R DLW T SR o i) S Ay BRI G 2 4 B 7, (HANMR

UESE 5 AL

LS AN S ARE IR R R I . PR A I, PR S AE A B sk
DA A1 [ B A e IR R S 0 W] 5

AR I & PR R L H T

AR IIE 2014 47 1 HilgZ2 9 H 30 Hik.

§2 HEHLEr=RBN

B4 TR B ITCLRATR G
Hodr FAUY 000110

AT AR 000110

S (BTN LT I8
SEEaRAH 20134E5 F20H

115, 204, 932. 884})

58 Hx

AT EIs BB A G RIS S, R BB U
FER AT RA S AT (R85 55 e O DR AS ORI F) B At
b AR ORAS TS S I S B R R B 7 A A 4
{H.

AT ARGl PR T RIS B9t U5, i
T H R A A o U, I A AR B
TR, AU R 22 A 8 R XU W 7 R B L, BA




BT ARATR G RS BB LG 2014 458 3 T AR

FAOR CRAS JE 0 80 3 ) S IR RE 4 8 7= (R R g4 1

V&= 8 i

2 FFIIRATE AR (BLRD

FEFERE R A H 5 b 27 EE AR v N RRAT 2
AT 12 H 3G 2 AR A T e A R R (BRD
FFREE2 S IIRAT R W R R [ R R o B A T 4

RS AL 2t

ARFE G AR B (R PR A TR 5 B 4, s T TR 58
e 2 PRI RS ity ol AP 28 XU 5 T A 2t
FACTBER R G AR RA ARG AL, =BT
.

B2 UN o3 4 A AT PR )
BN JRARAT R AT B2 )
2 EAVSTIN HHE A7 AL 4R LRAT PR A 7]
§3 FEMSIBIRMESIHERI
3.1 EEMEIER
Bfr: N
T S5 4RbR R (201447 H1H-20144E9 H30 H)

LA C S 2 2,484,958.81
2. A 5,608,573.82
3 ISV 1) 4 3 A JU1 ) ) 0.0441
A SR I T 7 VA 127,288,711.00
5 IR L5 3 0 +H 1.1049

Ve 1o AW CSEIGERFR G A A RN . B0 las . Mt CAE AR
A s et FHBRAR OGS LA (AR

2~ AR D A B S D e in_EAI 2 se (e AR S

3 WIAR AL BCAI 5 IR 937 Stk Hh R 23 BC AR 55 R 7 B A S
I M BARAL. CHIIAR R, ANE SR EHD.




BT ARATR G RS BB LG 2014 458 3 T AR

3.2 EEFERI
3.2.1 AfEHEESDHRFENKE RS FINE LB FE R R R R
Nz 15e
N%5=4
e | E U
e | B
e KFhx N KHE | O-6 | @O
KZOD ‘ Wi |
F=0) Frift 2=
®
@
it E=AH 4.18% | 0.27% | 0.96% | 0.01% | 3.22% | 0.26%

3.2.2 BEESAFEMUNRES R HSEY KRR RILE RS RE
e 28 AR 1 HL AR
GG IO U ARANR B T UETF B BT A
FH ARG KA 5 b S B AR A 1 g S E #Bons EE

(201345 H 20 H% 2014 £ 9 H 30 H)

10.00% 1|

8.00% |

5.00% {

4.00% |

2.00% |

0.00% "

2013-05-20 2013-07-20 2013-09-20 2013-11-20 2014-01-20 2014-03-20 2014-05-20 2014-07-20 2014-09-20
|[—sEr=RsRs —EamE|

W 1o ARESEFRAHIN 201345 A 20 H.
2. AREEECINEFRERG 6 NH, @4 g i & 0wt =Bl s Ll 57 &

4



BT ARATR G RS BB LG 2014 458 3 T AR

ANI 4 AT RME
3. ARHEE MNP LEACEEE R 2 R IARAT s IAE AR R (B .

§4 EHEARE

4.1 HE&EZE (HESLE/PL) FHAy

2k

IS5

7\

FEATE G HE G20 B
SRR

EPH] | e

UEZFE Ml
FIR

YL

IS
a1

e
ze

2013-5-20 -

11

IS er sz, 52 [y M
Kt E w1, SR
MMEAEPR114E . EATERT2E [H
NI R E S 7 O = GRS /N
(PIMCO), HATHFE LA
BhH . 200843 H £1201046 H
14T Bayview % 7= & # 3 A] 11
WRAH, AR RAE
EH, 201048 A N 4 J& 3t
SEHARAA, ERETREIT
G, AT ] 0 s 15 % 38 s
W AL SERRA RIS
Ffoigr MUE SRR L &8
JGFE R AR A BYUE 5 B 3
& SRR TR H
$a. B ITURY FAI R
VAN IoE 5 A 7 e e S e AL

ZL

B4

Ze

2014-9-30 -

18

MWl sE A, mid:, 19964F7 H
20015F4 F i B - K IS Uk 27
LA, DA s o
FIHERTT 4 20014E5 H £
20094F-3 H LR T~ & Uk 75 45
GWEICET, e ha A stAT Mkt
GO TR ISR ST I P BT
P BT AR, AT AT L
P TR AR 2009




I TC R RATR G RUE LB R4 2014 455 3 TRl

F4H 2201044 A stEIR 11
AL P RS, AT
MZH, 20104E5 H I\ 4 &
HeEHARAR, AT

WL,

RIEFBITF M o DUTAS TS

e 1 AR, AR NI A AL G G2 B, S IOF 2 se A0t
[ A I

2~ I H TR AT 5 2 7] 2 7 BT s 30

3+ AEZF ML SGEMATI B2y CUEZRM LN B3 B4R BRI M) AR RIE o

4.2 EENXTHR Y AT SE A F 1B O Ul 9
AAREWIN, AFEGE PN AR T GIEFRBER R R A A VA

U LA TS TAE ] L (<3 70 IR AR A BAE SR B R e B ) iR
AT USRS B RS 5T 0 S A BRI P BE B 8 7 , ™ R F ) KUK P et L
NFEE A NBRER B 7. ARG, s EEiia i, BHBLEX
VA M SIS RINAT h, JO e AR A AR 2 AT 4 o

4.3 ARG ETHH
4.3.1 TR Gyl BE AT 1 0

AR, AHEL B QEIF R RS B R AP AC S R 2
WY MR, MRIEAA R CAPACSHIEE) FIRGE, W Re B . B
Lok, BRA PR B AL, DISER VR a4k .

AL BN TR T 7 TR B S 48 R P B B L PR A B
fT7 A B FE AN S T A S I RE A% s b EAAS By AT IR 1 A AL By 47, LA
IR SE . AR S T A AT HE A IO BEAR S5, A2 5 IR A8 5 R e 1)
NVAE G 5 s st A R A A RS S 22 WS4 HT, DU RE
BER A SFRI R S AL o ARSI, A7) AP A8 b il B AR BAT I 0 R4
4.3.2 FEHAE AT L T

AN, AR RIUAIE A 1] B3 BN 1AL SRR 8 S0k 1) 7 5 A8 5 o

6



BT ARATR G RS BB LG 2014 458 3 T AR

ARG AN, BB A A AN 7 EIH AL F 3 R A A AR R B R H
B AL oy (R it A w S B R B AL R AR I TR H S A8 5, R
L AT > 1) PRI AT by FE I A UE TR 2 H AR Y 5% R L o

4.4 RPN HE HBRE SRS AL SR B U B
40401 At N LGP SRS RIS AR o it

KRB = REAME T T 2L AT IS, A8 5 M BUR s fa M2 5 S
PERIIRTE 50 N, ARSESTEIAE FAC 0 B AT B4, 98 le & 7 R &
EOE B 2 A TR E I
4. 4.2 RN B L SR I

B 2014 4F 9 H 30 H, B BidE A 1. 1049 Jo, AR W10 B 19
KK 4. 18%, [R5 LI RE I K 0. 96%.,
45 BEANXNEMZT. EHFTHEATVERANHERE

BT NRFEYS . PPT RFLEMIVE S5 2, RBMETHAIME FATE S, I E5 mik
FERFEL AL, DUTRFEBTR T W i F ERF RS D AT IR R o (RANHERRBGE A
F PHEUNZ VRIS o ARBE G IR VR R AL 4T B 1T 10 FEAT b = S M5 F R ) 5
5 o

§5 WEAGWE

5.1 MEPAREER=HERBMN

B LA B R
=2 1 H & (6
LB (%)

1| BLai#ews 26,182,375.56 12.45
Horr: JREE 26,182,375.56 12.45
2 fii] 5 AL 7 FL % 154,744,930.10 73.60
e fiige 154,744,930.10 73.60

PO SCFFUESR -

3 | m&EBn -

4 | SRbFTAE SR -




BT ARATR G RS BB LG 2014 458 3 T AR

5 | FAREERT ™ 20,000,150.00 9.51
e S ] ) SN R
5 Gl ' '
6 | AT/ MG H A B E Tk 5,013,131.16 2.38
7| Moo 4,316,049.81 2.05
8 | &t 210,256,636.63 100.00
5.2 MEFRIBATWARNBERRAE
AR5 RESil 2l G AR
bl (96D
A 7SN NN O 4 - -
B KA - -
C i 26,182,375.56 20.57
5 HL . O, B ROK _ _
AP RE R
E jEiitn4 - -
F ek F AL - -
G TS B AEFIEL ] ]
p
H {E 78 TR0 - -
| H RN AR _ _
BN SE
J Sl - _
K J5 H el - ]
L FH GG R 45 R 55 - -
M FHEWF IR AR M - ]

IR FREATA ILit




BT ARATR G RS BB LG 2014 458 3 T AR

=g
o Ja Bk SS B BRI A ] _
Lg%
P oH - -
Q PA RS T AR - -
R B AN INER I 74 - ]
S e - ]
it 26,182,375.56 20.57

5.3 MEMIRILA AYME 5 ZEE T8 IR PRI+ 4 B SR B4

b B
Fo'g | BR[| REEAR | B B NAHMECD) | EHE
(%)
1 002630 | fEptfiEIR 533,413 | 11,735,086.00 9.22
2 600869 | & Efei 638,036 | 6,673,856.56 5.24
3 002514 | RERMH: 399,900 |  6,430,392.00 5.05
4 300034 | HAHF 4N 58,800 |  1,300,656.00 1.02
5 300396 | dHEE)T 500 40,150.00 0.03
6 300402 | EBH 500 2,235.00 0.00
7 - - - - -
8 - - - - -
9 - - - - -
10 - - - - -

T AL AR IR ILFFAT /A R

17J<

5.4 HEMIRIEFFBFDRIGFR TS

7

155 b ol

~ReHE O

B B




BT ARATR G RS BB LG 2014 458 3 T AR

{E L (%)
1| HE6F
2 | AT
3 | Alfiirr 9,994,000.00 7.85
Forre BRI Sl ot 9,994,000.00 7.85
4 | fizE 144,750,930.10 113.72
5 Ak %
6 |
7| A
8 | HAth
9 | Ait 154,744,930.10 121.57

5.5 MEHIRIL A APME T 13E B RN HEAS BT 1048 527 8%t B 41

A
R B
P | B R _ AFMMAGT) | PR
5 (%)
1 112181 | 13/ %01 512,570 | 50,795,687.00 39.91
2 124197 | 1081#%01 300,000 | 30,066,000.00 23.62
3 112111 | 12H101 248,890 | 24,948,733.60 19.60
4 122515 | 12K 119,990 | 12,310,974.00 9.67
5 122036 | 099 ki 100,000 | 10,026,000.00 7.88

5.6 MEFIRIEA AYHE b BT @E LR ANFRS BB +44 B SCRAIES:

BFE A

AFE AR IR R R AT 587 SCRFIE SR o
5. 7R EHIRIE A~ SAHE S ZEE T F+E BRI L4 St BB R P 4

ARG AR AR SRR

10




BT ARATR G RS BB LG 2014 458 3 T AR

5.8 MAEMIARIE A AYME G ZEE T HHE IR/ KT A BGES % 914
ATE AR WIAR A B S FE

5.9 MEPARAZEETH KB IE B 5 18 0L i I

5.9. 1 WMEIRERE SR KB R IFCRAIRR AN
AFEL R WIR AR R IR IR

5.9.2 AEEEH BT RKERBUR

T

5.10 MEFIRASZESER K BRI 2 F 0L i
5.10. 1 AL HETE G BT BT BUR

oo

5.10. 2 A IIARASTE G358 1 [ Y] 62 Fp- o A4 2 W 4
AT AR AR A H BT DT

5.10. 3 AJLGHETE G LT BB VF

oo

5.11 HRASIEME

5.11.1 AKLEHHL T2 UE S 10 RAT A IARAT I WA S i
BRI H AT N2 B AT T AT B .

5.11.2 AR KL< 4R A5 30 P B 4 B W (T 42 I SRR A H < R ) 4 R

R

5.11.3 HoAth 25 T %% 7 4 bt

Jr'5 e £t/ M GT)
1| AR 71,573.50
2 | NSCUE SR HOR 494,140.59
3 | MR
4 | MR B 3,700,830.76
5 | NHCHIE R 49,504.96
6 | JLAh K

11



BT ARATR G RS BB LG 2014 458 3 T AR

7| FERERR

8 HAth

9 | it

4,316,049.81

5.11.4 it WIACHFAT (V) Ak 58 B YT ¥ Il e 45 5057 W) 4

ASF AT AR A W e B 07

5.11.5 it WA+ 44 R SR R A7 AR WL 52 RS D0 P 1)

S|

e RN

P 2 B E o 1 2

JebirfE Oo)

oy R4 %
FEEHE L
11 (%)

iz
B &t
B

1 002630

11,735,086.00

9.22

FSESS]
EIPN:
I, AF
i
SETE,
YR
Fevr
Rz
20144
9H29
H 34
FL

2 002514

FERRHY

6,430,392.00

5.05

PSEESY
HRH
i, A7
FEANH
ETES

YR
Bept

12




BT ARATR G RS BB LG 2014 458 3 T AR

F g T

20144F

9H24

H 545

Jo

HIRA

HRAT

3 300402 el 2,235.00 0.00 | M

& b

MBI

4 - - - - -

5 - - - - -

6 - - - - -

7 - - - - -

8 - - - - -

9 - - - - -

10 - - ; ] ]

5.11.6 BT ARAS B AR ST R IR 4>
eI U PPN ET) PSP o IS 2 1 Pl 1 I e Sy S
§6 FFBAESHIERS)

AL A

A T S ST <5 A A A 136,943,129.37

I T S0 ) < sk FR ) 47 490,548.92

P AR T ) R S e M ] 47 A 22,228,745.41

R 75 A 3% 20 A2 B 40 A -

T ST IR R < 0 0 115,204,932.88

13




BT ARATR G RS BB LG 2014 458 3 T AR

§7 EEHHEAZHEARSERALEESHER

7.1 REEHEANFHEE SRR H R
AR, ARG PRI HI A Bt e BT

1.2 ZEEHENEHER RSB R AESIT 5 Y4
AR, AL BRI T [ B AR

§8 BWMBHFREWIMEERFR

1. SN Jm#EFo8 = TR ST SGE T H 2 b B RS B 2
T2x VPR [2014]797 530z HER S, A7) T 2014 4F 8 J1 7 H IE S5 % ot AR 48
FEEREGEHARARBEH, FHERK R ENFARIT AL T %H
T T 2014 45 8 F 8 HikAT T Ao

2. I #EGT 2014 459 H 26 HARWmwh, R v ERAE,
AHT 2014 49 H 26 HAETJF T 2014 A58 — IR IN TR AR 25130, 3628 24 W) 2 1
HRSEH R P mE RSN TR L ERGEAE XA A e
(M7, RERERILAE T ESD) . wE R4 WAl rESD),
MBI BTt JR AR EHKXR A FHEEH LEREKIRS . %
FHIC T 2014 4F 10 A 11 HA . LA A5 1 m  F a0 — IR A stE
H XA S PO JEAT HE QIR T, I T 2014 42 10 H 9 HT T &% .

§9 RANMFER

9.1 &AL HZ
1. T [EIE B S HEHE 4 6 70 22 R AT G BUIE SR 8 08 4 AT I SR AR IR S A
2. (&ME IO RARS R SRR L SIS A D .
3v (S IO ARAR A AU S B L AR ) o
4, G JEREGE AT IR A W HHE SO AT LR, AT R

14



BT ARATR G RS BB LG 2014 458 3 T AR

5. JLE L AL S5 SRS HEPERITE A
6. AR A AE P BRI S 1R TR AR A T SR R e i e . R
T BB B A A AR IR I A

9.2 AFJCHh A
I R X AR VU 189 Sk K JE 22-23 2.

9.3 &

Pt IR E VN R) 98 2 B Bl CAC SR S BN, A n] B AR 4
ARG, AJEEEH A ML http://www.gefund.com.cn.

P F A BT BER], AT RS AR P RS T, B RS
UV TS . 4006-135-888 1Y 020-83936180.

SERESEHAERAFE
ZO—MlE+H=+MH

15



