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2.1

253010

253010

2005 7 13

92,682,902.32

2.2

365

2.3




2011

021-38992806

010-66105799

customer.service@gtja-allianz.
com

custody@icbhc.com.cn

021-38784766/4007000365

95588

021-50151582

010-66105798

1318
9 55
1318
9 55
200121 100140

2.4
www.gtja-allianz.com  www.vip-funds.com
1318 9
2.5
1318
9
3.1
311 2011 1 1 -2011 6 30
-658,617.89
-2,360,744.24
-0.0244
-3.19%
-3.08%
312 (2011 6 30 )
19,479,076.56
0.2102




2011

69,846,700.94
0.754
3.13 (2011 6 30 )
75.97%
1
2
3
3.2
3.2.1
0.40% 0.32% 0.25% 0.01% 0.15% 0.31%
0.40% 0.31% 0.77% 0.01% -0.37% 0.30%
-3.08% 0.55% 1.47% 0.01% -4.55% 0.54%
-7.14% 0.79% 2.65% 0.01% -9.79% 0.78%
-12.43% | 1.01% 8.10% 0.01% -20.53% 1.00%
75.97% 0.93% 17.07% 0.01% 58.90% 0.92%
3.2.2
2005 7 2011 30
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2010-05-27 9
2002
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100
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100
2010
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2010 11
2010 12
2010-11-05 14 -
1997

4.2




2011

4.3
4.3.1
2008 3 20
4.3.2
14
100
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4.3.3

4.4

441

2011

442

4.5

4.6

300

2.69%

-3.08%

11

3.08%

1.47%
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4.7

5.1

2011

5.2

2011

5.3

2011
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2011

6.1

2011 6 30

2011 6 30 2000 12 31
6.4.7.1 2,906,782.58 50,645,281.05
334,607.33 1,576,754.47
250,000.00 250,000.00
6.4.7.2 46,150,436.28 29,146,723.05
6.4.7.2 17,382,230.58 7,166,940.00
6.4.7.2 28,768,205.70 21,979,783.05
6.4.7.3 - -
6.4.7.4 16,000,000.00 -
4,548,566.27 -
6.4.7.5 477,555.63 60,180.37
53,460.00 -
10,184.65 29,999,777.50
6.4.7.6 500.04 500.00
70,732,092.78 111,679,216.44

2011 6 30 2010 12 31
- 2,116,332.95
71,431.81 2,627.84
85,770.72 92,714.73
14,295.12 15,452.48

13




2011

0.00

6.4.7.7 74,262.91 655,879.48
211,087.72 211,087.72
6.4.7.8 428,543.56 610,009.88
885,391.84 3,704,105.08
6.4.7.9 50,367,624.38 75,446,036.08
6.4.7.10 19,479,076.56 32,529,075.28
69,846,700.94 107,975,111.36
70,732,092.78 111,679,216.44
2011 0.754 92682902.32
6.2
2011 2011 6 30
2011 1 1 2011 | 2010 1 1 2010
6 30 6 30
-806,687.31 -27,427,959.42
394,458.65 839,483.92
6.4.7.11 107,196.73 230,103.48
222,336.45 548,624.36
64,925.47 60,756.08
‘o 450,278.31 -10,611,179.66
6.4.7.12 -312,052.31 -12,736,686.97
6.4.7.13 649,120.78 1,877,350.78
6.4.7.14 - -
6.4.7.15 113,209.84 248,156.53

14




2011

3. 6.4.7.16 -1,702,126.35 -17,752,809.63
4- b ” - -
5. - 6.4.7.17 50,702.08 96,545.95
1,554,056.93 2,496,030.90
1 6.4.10.2.1 554,217.71 1,369,434.35
2 6.4.10.2.2 92,369.67 228,239.11
3 0.00 -
4 6.4.7.18 719,698.15 707,113.44
5 - -
6 6.4.7.19 187,771.40 191,244.00
‘o -2,360,744.24 -29,923,990.32
6.3
2011 1 1 2011 6 30
2011 1 1 2011 6 30
75,446,036.08 32,529,075.28 107,975,111.36
- -2,360,744.24 -2,360,744.24
-25,078,411.70 -10,689,254.48 -35,767,666.18
5,428,850.54 2,202,249.46 7,631,100.00
-30,507,262.24 -12,891,503.94 -43,398,766.18

15




2011

50,367,624.38 19,479,076.56 69,846,700.94
2000 1 1 2010 6 30
141,469,451.82 114,192,997.96 255,662,449.78
- -29,923,990.32 -29,923,990.32
-19,948,193.44 -24,349,463.75 -44,297,657.19
1. 71,755,380.70 39,180,422.90 110,935,803.60
2. -91,703,574.14 -63,529,886.65 -155,233,460.79
121,521,258.38 59,919,543.89 181,440,802.27
6.1 6.4
6.4
6.4.1
( 113 ” )
[2005]9 )
( [2005]180 )
2005 7 13

16

409,055,615.48
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5%-650% (

) 20% S%

0.90

365

6.4.2

(2006) 2007

6.4.3

(2006)

6.4.4

6.4.5

6.4.6

[1998]55 [2001]61
[2002]128 [2004]78
[2005]11 « )
[2005]102
[2005]103 [2005]107
[2007]84
« ) [2008]1
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2011

@
&)
®

4

(5) 2005

1

(

4 24

(©)

6.4.7

6.4.7.1

0.3%

24

0.1%

2011

2010

20% 2006 6 13
50%
0.1%

0.3%

¢ )

2007 5 30 2008
2008 9 19

0.1%

6 30 211,087.72

12 31 211,087.72

2011 6 30

6.4.7.2

18

2,906,782.58

2,906,782.58



2011

2011 6 30
17,931,308.33 17,382,230.58 -549,077.75
29,918,172.41 28,768,205.70 -1,149,966.71
29,918,172.41 28,768,205.70 -1,149,966.71
47,849,480.74 46,150,436.28 -1,699,044.46
6.4.7.3
2011 30 /
6.4.7.4
6.4.7.4.1
2011 6 30
GCo01 1,000,000.00 -
GCO07 15,000,000.00 -
16,000,000.00 -
6.4.7.4.2
2011 30
6.4.7.5
2011 6 30
2,222.16
135.54
467,768.19
7,429.74
477,555.63

19




2011

6.4.7.6

2011 6 30
500.04
500.04
6.4.7.7
2011 6 30
74,262.91
74,262.91
6.4.7.8
2011 6 30
250,000.00
23.26
29,752.78
148,767.52
428,543.56
6.4.7.9
2011 1 1 2011 6 30
138,839,674.61 75,446,036.08
9,989,328.83 5,428,850.54
- -56,146,101.12 -30,507,262.24
92,682,902.32 50,367,624.38
6.4.7.10
54,099,079.11 -21,570,003.83 32,529,075.28
-658,617.89 -1,702,126.35 -2,360,744.24

20




2011

-17,868,834.43

7,179,579.95

-10,689,254.48

3,844,192.84

-1,641,943.38

2,202,249.46

-21,713,027.27

8,821,523.33

-12,891,503.94

35,571,626.79

-16,092,550.23

19,479,076.56

6.4.7.11

2011 1 1 2011 6

30

100,271.44

5,325.06

1,600.23

107,196.73

6.4.7.12

2011 1 1 2011 6

30

231,450,321.94

231,762,374.25

-312,052.31

6.4.7.13

2011 1 1

2011 6 30

11,907,428.15

11,238,711.54

19,595.83

649,120.78

6.4.7.14

6.4.7.15

2011 1 1 2011 6 30

21




2011

113,209.84

113,209.84

6.4.7.16

2011 1 1

2011 6 30

-1,702,126.35

-299,633.37

-1,402,492.98

-1,702,126.35

6.4.7.17

2011 1 1

2011 6 30

50,526.54

17554

50,702.08

6.4.7.18

25%

2011 1 1

2011 6 30

719,698.15

719,698.15

6.4.7.19

2011 1 1

2011 6 30

29,752.78

148,767.52

251.10

9,000.00

22




2011

187,771.40
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
(H ” )
¢ )
(H ” )
6.4.10
6.4.10.1
6.4.10.1.1
2011 1 1 2011 6 30 2010 1 1 2010 6 30
339,454,149.00 71.76% 320,210,210.32 71.74%
6.4.10.1.2
6.4.10.1.3

2011 1 1 2011 6 30

2010 1 1 2010 6 30

23




2011

20,880,280.94 66.73% 95,976,642.79 71.86%
6.4.10.1.4
2011 1 1 2011 6 30 2010 1 1 2010 6 30
148,000,000.00 97.11% 258,000,000.00 100.00%
6.4.10.1.5
2011 1 1 2011 6 30
288,534.46 72.67% 56,385.88 75.93%
2010 1 1 2010 6 30
272,177.93 72.65% 118,768.29 65.12%
= () X 1%o- )
= () x 1%o- () - ()
6.4.10.2
6.4.10.2.1
2011 1 1 2011 6 2010 1 1 2010 6 30
30
554,217.71 1,369,434.35

24




2011

36,723.40 47,847.89
1.5% =
x 1.5%/
6.4.10.2.2
2011 1 1 2011 6 2000 1 1 2010 6 30
30
92,369.67 228,239.11
0.25%
x 0.250/
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
2011 1 1 2011 6 2010 1 1 2010 6 30
30
0.00 -
/ 7,852,094.24 -
/ - .
7,852,094.24 -
8.47% -
6.4.10.4.2

25



2011

2011 6 30 2010 12 31
43,571,351.71 47.01% 43,571,351.71 31.38%
6.4.10.5
2011 1 1 2011 6 30 2010 1 1 2010 6 30
2,906,782.58 100,271.44 11,514,116.75 222,700.01
6.4.10.6
2011 1 1 2011 6 30
/
601519 25,465 590,788.00
1
2
6.4.10.7
6.4.11
6.4.12 2011 6 30
6.4.12.1 /
3

26




2011

12

6.4.12.2

6.4.12.3

6.4.12.3.1

2011 6 30

6.4.12.3.2

2011 6 30

6.4.13

6.4.13.1

6.4.13.2
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10%

10%
6.4.13.2.1
6.4.13.2.2
2011 6 0 2010 12 31
AAA 5,630,872.70 4,618,514.40
AAA 10,629,210.00 14,060,628.65
16,260,082.70 18,679,143.05
1
2 2006 3 29 " [2006]95 "
2006 11 21
AAA AA
A BBB BB B CCC CC C AAA  CCC ()
13 +ll “ _"
6.4.13.3

6.4.12

28
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6.4.13.4

6.4.13.4.1
6.4.13.4.1.1
2011 6] T -3 3_1 ° 1-5 >
30

2,906,78 2,906,7¢

258 _ . _ . . 258
334,607. 334,607

33 - ] ] _ . 33
250,000. | 250,000

_ - ] - ) 00 00
15,824,0 8,218,36 3,020,00 | 1,705,75 | 17,382,2| 46,150,

) 86.00 0.00 000 | 970 | 3058 | 3628

: i i i i i 0.00
16,000,0 16,000,

00.00 . . ' ' ' 00.00
4,548,56 | 4,548,5¢

_ _ _ _ . 627 | 627
477,555. | 477,555

) ) ] ) ) 63 63
53,460.0| 53,460.(

. . . ' ' 0 0
10,184.6| 10,184.¢

_ _ _ _ . 5 5

: : i : i 500.04 | 500.04
19,2413 | 15,824,0 8,218,36 3,020,00 | 1,705,75 | 22,722,4| 70,732,

29



2011

80.91 | 86.00 0.00 000 | 970 | 9717 | 9278
71,431.8| 71,431

. - - - ] 1 1
85,770.7| 85,770.

_ _ . _ . 2 2
14,2051 | 14,295."

) - ] ] _ 2 2
74,262.9| 74,262.¢

. ] ] . - 1 1
211,087. | 211,087

_ _ _ _ . 72 72
428,543, | 428,543

) - ] ] _ 56 56
885,391. | 885,391

. . . ' ' 84 84
10,2413 | 15,824,0 8,218,36 3,020,00 | 1,705,75 | 21,837,1| 69,846

89.91 | 86.00 0.00 000 | 970 | 0533 | 0094

1 3 1le -1
2010 12 1-3 15 |5
31

50,645,2 50,645,

81.05 ) ) ) ) ) 81.05
1,576,75 1,576,7¢

4.47 - - ] ] _ 4.47
250,000. | 250,000

] ] . . _ 00 00
21,678,2 301,568. | 7,166,94 | 29,146,

_ _ 15.05 _ 00 000 | 2305
60,180.3| 60,180.:

. - - - ] 7 7

30



2011

29,999,7
77.50

29,999,
77.50

500.00

500.00

52,222,0
35.52

21,678,2
15.05

301,568.
00

37,477,3
97.87

111,679
216.44

2,116,33
2.95

2,116,3¢
2.95

2,627.84

2,627.8¢

92,714.7
3

92,714."
3

15,452.4
8

15,452.¢
8

655,879.
48

655,879
48

211,087.
72

211,087
72

610,009.
88

610,009
88

3,704,10
5.08

3,704,1(
5.08

52,222,0
35.52

21,678,2
15.05

301,568.
00

33,773,2
92.79

107,975
111.36

6.4.13.4.1.

2011

6

30

2010 12

31

25

70,482.10

11,539.39

25

70,482.10

11,539.39
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6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2011 6 30 2010 12 31
% %
- 17,382,230.58 24.89 7,166,940.00 6.64
- 28,768,205.70 41.19 21,979,783.05 20.36
46,150,436.28 66.07 29,146,723.05 26.99
6.4.13.4.3.2
2011 6 30 2010 12 31
5% 2,590,009.87 5,870,939.58
5% 2,590,009.87 5,870,939.58
“ x 60%+ 300x 40%"

32




2011

7.1

%
1 17,382,230.58 24.57
17,382,230.58 24.57
2 28,768,205.70 40.67
28,768,205.70 40.67
3 - -
4 16,000,000.00 22.62
3,241,389.91 4.58
5,340,266.59 7.55
70,732,092.78 100.00
7.2
%
A 0.00 0.00
B 1,377,339.18 1.97
c 8,259,871.40 11.83
Co 1,207,440.00 1.73
C1 0.00 0.00
C2 0.00 0.00
C3 0.00 0.00
C4 1,097,100.00 157
C5 0.00 0.00
C6 727,200.00 1.04
C7 3,514,165.40 5.03
C8 1,713,966.00 245
C99 0.00 0.00

33




2011

D 0.00 0.00

E 604,500.00 0.87

F 624,000.00 0.89

G 0.00 0.00

H 519,610.00 0.74

I 4,609,100.00 6.60

J 416,650.00 0.60

K 971,160.00 1.39

L 0.00 0.00

M 0.00 0.00
17,382,230.58 24.89

7.3
%

1 601288 1,100,000 3,080,000.00 4.41
2 000400 60,000 1,848,600.00 2.65
3 600030 80,000 1,046,400.00 1.50
4 600079 40,000 882,400.00 1.26
5 600028 100,000 823,000.00 1.18
6 000792 12,000 708,000.00 101
7 600887 40,000 666,000.00 0.95
8 002051 23,400 641,160.00 0.92
9 600017 150,000 624,000.00 0.89
10 601668 150,000 604,500.00 0.87
n 601766 80,000 569,600.00 0.82
12 000568 12,000 541,440.00 0.78
13 000915 30,000 529,500.00 0.76
14 600859 13,000 519,610.00 0.74
15 601318 10,000 482,700.00 0.69
16 000157 30,000 461,400.00 0.66
17 600383 65,000 416,650.00 0.60
18 600425 20,000 416,400.00 0.60
19 000887 30,000 389,100.00 0.56
20 601899 50,000 362,000.00 0.52
21 600089 26,910 348,215.40 0.50
22 600138 25,000 330,000.00 0.47
23 600660 30,000 310,800.00 0.44
24 002007 8,900 302,066.00 0.43




2011

25 002266 15,000 286,350.00 0.41
26 601857 17,662 192,339.18 0.28

7.4

7.4.1 2% 20

%

1 600090 8,393,824.65 7.77
2 601288 8,164,400.00 7.56
3 600318 8,010,698.82 7.42
4 600339 7,403,288.30 6.86
5 600362 6,794,620.00 6.29
6 600881 5,828,485.35 5.40
7 600068 5,758,080.60 5.33
8 600069 5,392,088.02 4.99
9 600383 5,173,651.26 4.79
10 600736 5,040,200.00 4.67
n 600031 4,988,735.42 4.62
12 601106 4,698,538.20 4.35
13 600425 4,698,475.52 4.35
14 000527 4,695,182.66 4.35
15 600108 4,372,856.76 4.05
16 600815 4,322,508.26 4.00
17 600028 4,233,600.00 3.92
18 601857 4,180,066.94 3.87
19 600582 3,667,379.93 3.40
20 600660 3,462,822.82 321
21 000157 3,402,555.00 3.15
22 600821 3,198,455.76 2.96
23 600742 3,171,639.20 294
24 600150 3,168,287.63 2.93
25 600030 3,134,416.00 2.90
26 000922 ST 3,075,775.61 2.85
27 600169 3,068,389.96 2.84
28 600075 3,067,591.78 2.84
29 601268 3,043,613.98 2.82
30 601989 3,042,758.57 2.82
31 000425 2,959,121.33 2.74
32 000783 2,951,997.00 2.73

35




2011

33 601717 2,946,358.00 2.73
34 600231 2,937,076.43 2.72
35 002001 2,912,794.85 2.70
36 600690 2,898,669.53 2.68
37 600686 2,872,909.00 2.66
38 601117 2,857,811.20 2.65
39 600395 2,709,760.40 251
40 000968 2,583,755.00 2.39
41 000528 2,245,892.00 2.08
42 601088 2,211,000.00 2.05
43 000789 2,196,262.50 2.03
44 000937 2,195,648.00 2.03
7.4.2 2% 20
%
1 600318 8,694,730.73 8.05
2 600090 8,251,073.51 7.64
3 600339 7,624,596.75 7.06
4 600362 6,324,238.95 5.86
5 600069 5,888,784.49 5.45
6 600881 5,825,032.33 5.39
7 600068 5,576,803.90 5.16
8 600031 5,245,338.28 4.86
9 600736 5,186,081.20 4.80
10 601288 5,162,600.00 4.78
n 601106 4,737,962.00 4.39
12 000527 4,411,749.03 4.09
13 600383 4,402,832.00 4.08
14 600815 4,282,581.78 3.97
15 600425 4,227,156.20 3.91
16 601857 3,983,796.70 3.69
17 600108 3,844,234.68 3.56
18 600582 3,739,039.00 3.46
19 600742 3,413,022.84 3.16
20 600028 3,388,477.65 3.14
21 000420 3,251,215.67 3.01
22 600821 3,243,006.64 3.00
23 000783 3,174,060.13 294
24 601268 3,139,424.66 291
25 600660 3,119,482.14 2.89
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2011

26 600150 3,118,080.00 2.89
27 600075 3,105,004.00 2.88
28 601989 3,039,424.90 281
29 002001 3,018,069.49 2.80
30 000157 3,009,391.00 2.79
31 000425 3,008,868.62 2.79
32 600231 2,937,126.00 2.72
33 600686 2,883,256.30 2.67
34 600169 2,831,537.64 2.62
35 600690 2,814,343.04 2.61
36 600395 2,795,882.00 2.59
37 601117 2,774,590.00 2.57
38 000922 ST 2,759,868.80 2.56
39 601717 2,721,305.30 2.52
40 000968 2,525,236.98 2.34
41 000419 2,370,508.26 2.20
42 000789 2,368,990.56 2.19
43 000528 2,306,520.00 214
44 601088 2,172,209.96 2.01
7.4.3

242,277,298.20

231,450,321.94

7.5
%

1 12,508,123.00 17.91

2 - -

3 - -

4 4,401,550.00 6.30

5 - -

6 - -

7 11,858,532.70 16.98

8 - -

9 28,768,205.70 41.19
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2011

7.6

%

1 010110 21 102,300 10,211,586.00 14.62
2 110007 50,000 5,612,500.00 8.04
3 110015 52,000 5,608,200.00 8.03
4 010112 21 20,000 1,995,000.00 2.86
5 112007 09 01 20,000 1,990,000.00 2.85

7.7

7.8

7.9

7.9.1

7.9.2

7.9.3
1 250,000.00
2 4,548,566.27
3 53,460.00
4 477,555.63
5 10,184.65
6 500.04
7 -
8 -
9 5,340,266.59

7.9.4

38




2011

%

1 110007 5,612,500.00 8.04

2 126729 615,160.00 0.88
7.9.5
8
8.1
)
2,823 32,831.35 54,456,823.14 58.76% 38,226,079.18 41.24%
8.2
9
2006 7 13
409,055,615.48
138,839,674.61
9,989,328.83
56,146,101.12
92,682,902.32
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10

10.1

10.2

2011 2 18

[2011]229

10.3

10.4

10.5

10.6

10.7

10.7.1




2011

339,454,149.00 | 71.76% 288,534.46 72.67%
133,582,193.14 | 28.24% 108,536.25 27.33%
0.00 0.00% 0.00 0.00%
A 3
B
C
D
E
F
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2011

G
H
2
10.7.2
20,880,280.94 | 66.73% [ 148,000,000.00 97.11%
10,408,487.65| 33.27% 4,400,000.00 2.89%
0.00 0.00% 0.00 0.00%
10.8

2011-1-17

2011-1-18

2011-1-22
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2011

4
2011-1-25
A
5
2011-3-17
6
2011-4-1
7 “ ? 2011”
2011-4-6
8
2011-4-7
9
2011-4-25
10
2011-6-30
11
11.1
1
2
3
4
5
6




2011

11.2

1318 9

11.3
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