BEEkFEXFGREFRIUESHRAES
2019 £58 2 FERE
2019 ££ 06 A 30 H

EEBEN . REKEESEHFRAH
HETEN XU BRITRDERAT
WEXEHHA: 20194807 B 19 H



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

HZx
B B B R oottt ettt ettt ettt ettt ettt e ettt e e ettt en e e e et enaeraeeae 3
82 FEBETEIIMET oottt ettt e ettt e et s et et e e e s e s e 3
§3 BB SRR I TR ZEI .ottt ettt 4
3L TR B AR oottt ettt ettt ettt ettt ettt et ea e er e 4
B2 FEBTEETRII oottt ettt ettt ettt ettt ettt e et e ee e er e 4
B B B A R B oottt ettt e et en e r e e ee e enaeneeeae 5
41 FEEZT (BREEE I/ BB oottt e s e 5
4.2 BN E AN A B EIE VEER B BRI .o, 6
8.3 AR BB T ..ottt e e e ettt s ettt ee e e e e 6
8.8 F A B B B B S AL B E AT oottt se s 7
A5 FRAE B PTZE B IINEBRZEI ..ot ee e st e e e e st eee e s e e 8
4.6 REFINESTHFE NS E S E B ETE DI ..o 8
85 B TE 2 B oottt ettt ettt ettt ettt et e ettt e s er e e 8
5L R TR B T T B T oottt r e e 8
5.2 FR A TR T M R B T B oo e e e s e e 9
5.3 |EBRE A MME G E TR E L FIR/NEEF AT+ B R EBT AL .o 9
5.4 R4 B R R R R B B R 2B e 9
5.5 G HARIL A RYHE S EEFF=IHE G R NEF R RT B FFBRERA ... 9
5.6 M BRI A MME (LB BE ELFIRNEEF T+ 2 B P RS B B A .. 10
5.7 EMKRE A RWE SEESEHF=IPEEF R MNEF T A B RSB EREHEA ..o 10
5.8 G HARIL A RYHE G EE T F=13E IR NEF R RT B BGERE A ... 10
5.9 ME MR KES BB RIBIRIHIZE B IEITET ..oovo e 10
5.10 G R AR SR F R E BB AT BETEVEI oo 10
5. B B T oottt ettt 10
86 TF T TR IE AT B ..ottt et ettt ettt e s e e 11
§7 S BN R B B B S AR I B oot 11
7 A E S BT AT A G BT B T, oottt ettt enenen s 11
12RESEFHABHBEEREBREAREEIT T ..o 11
88 M T T I A B B B R oottt ettt 12
81 MEHNE—BEZTFEESOFBIEBIEABT 20%HI BT ..o, 12
8.2 UM R A R R ) A B B S R oottt 12
L IR < s = OO 12
0, L B B T T oottt ettt e et ee s e eee e eraereens 12
0.2 FF T oottt e et ee et ee et ee ettt en e een e 12
T I 2 OO 12



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

§1 EHERR

REEHNNERES LERRIEAIRE T8RN = SRR L
BRI, X H ARSI AT
POVARAT BB PR A ml AR B A 4

(HACRIESRE &
FEAR R BT P

SEFRME, F201997A1THER T A F i
FAehn HERIAETHEMEFTANE, RIEEZAN SR EICE. ﬁ%@%
B E R - R BN RS DLW SIS S 8 Sl 57 % S D) B RS P 2 4

— B Fe 4 A AR S AR AR KRR I .
AU SAT AN B S A S IR S U . AR I 45 TR R S w1t
AREHH20194H 1 HEZ 2201946 H30H 1k

B AR A SOEN T T REFEE N

&ﬁﬁﬂ@,&ﬁ%

§2 EEHH

S AL IE ) {5 7K 3= % )
B4 F A0S 001918

Y (B L RTF I

S e Cile ey Vg | 20164£02 H23H
5 SR R 4 3 A0 188, 792, 623. 124

et Hx

iﬁéfﬁﬁh%HMMWﬁT VAR EIR
G HE AR B U

CLERT

AT I I L5 M B N AR R B IS AT IR DU AT 4
Tz Is TS ERR, xR il

et e &ﬁ%mﬂ@%%ﬂi,%ﬁﬁé%ﬁ%m¥\%
RS REEE, JE eI IERE Y LSRR
%?Aﬁéﬁ@,uﬁmﬁmM? V&
VO R 2 s 2 DR
RS AR S, BT R e e T
y R . Bl UM B, SRR 2k
BRI PRI, TR I AL
&
BN KT R A
ESTTEA LA P A 7
TR A IO I 4 TR B A 2GR BT KR

& B A S AR

001918 001919

AR T B o I S AU
i

133, 925, 388. 7711 54, 867, 234. 3547

37, 13|




{5 7K E A o BRI R Bk 4 2019 4R 57 2 AR

§3 EEMFMIIMESFERIN

3.1 XEME i
B NRMIG
FE 5 T&%,ﬁﬁfz‘owiozx)%ma - 2013%06)%305)
[R5 7k - 2% A [R5 7k 2% C
1. A Sl ad 1,378, 376. 54 559, 370. 37
2. AJHAE 1,087, 398. 84 435, 762. 04
3. AU 38 35 4 A BUAS HA A 0. 0081 0. 0079
4. BRI G B = 144, 740, 046. 13 60, 124, 960. 96
5. BRI A0 B 1. 081 1. 096

1 ARFE201994H 1 H #2019E6 H30H , RIS Sidebr AN B RS0 HEFa A
IS 5 R & W (Bldn, HRigss. Belal354%) , N2 5 SEPRIR s /K P 2
KT Fr 5

2 AHAC IR R S ARMAR BN . BRI . AN CREA e E22 )
W as ) 1 BRAH OC 3% G IR AR A0, AR A B 2 se e s in_E A A A se (AR 2k as

3.2 EEHERIN
3.2. 1 AREHESHFHEH KR LIS RS LS ARl a8 2R 1 LR
FE K FENAABE R

Py ﬁf@i{: W gibeAs | kst tbiﬁ?@f
BBt =@ RhpfEE | Bl | #EilEEEE | O-0 | @-@
@ E4E) HEZ®
T E=AH 0. 75% 0. 06% -0. 24% 0. 06% 0.99% | 0.00%
RS K FENFICHERI
T ol Bt oll Bt
e =D BhpfEZE | Bl | #iEEEE | O-0 | @-@
@ ESAE) 2@
Tk =1MH 0. 74% 0. 05% —0. 24% 0. 06% 0.98% | —0.01%

3.2.2 HESAFRAERURE S RIHMEMKRTZ) KL RS B EdE a2
ARE LR




5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

BfEkENARHEE RS VA R E S h R ELSTIE
(20165£02H23H-20195£06430R)

15%

10%

5%

0%

-5%

-10%
2016/2/23 2016/9/8 2017/4/10  2017/10/30  2018/5/22 2018/12/7 2019/06/30
— BfEAEA — WaiaEs
BEAF-AICRITHERRES WA B E R EEH LEBNE
(20165:02H238-20194706 4 30H)
15%

10%

5%

0%

-5%

-10%
2016/2/23 2016/9/8 2017/4/10 2017/10/30 2018/5/22 2018/12/7 2019/06/30
— BEEFEMFC — |EHEEE
§4 BEAWRE

4.1 Z&42H (RESZLEN) i

EARGHFEGLH | B
/l:l N H
w4 B %5 - Yol !

% 57, 13|



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

B | R
£
FELH Y
TR H 3 i
A
I 22K 2 G i A
+, BERGEKFEREGE
A PR A ] [ e A o % %
E AN, AR RV
2 TG VLTRSS A
/\ﬁ%‘ JANG =Y | . Dl
Ve | AREeRESSLH 2016-02-23 - | 94 IRA TSP, e

PR VML A IR A 7S H o
RN R R =8 e i
A PR 2 ][] 5 WA e 58 % 35
ezl HEE. fE,
PAFHIRH N 5 BE b I
& ML A AIE

B IR G L, B
EREME K FERESE AR
O ) [ e AL e 5 S ) A
W DHEE T E SR
PO L S AT W
W | ARG EEH 2016-04-11 - | 104 | &mlEATRA 7T R . i
RFRE A AT, [F(E
KERESEHHR AT %
PRGN .
W, SRA A S 5% B
B s FEA ML AR IE

4.2 BEAFREPALZSBFRMTEH R A

WG, e AR E LSO AR IAT N, BRS¢
AR N A . BeFENES T (RN RO EIE SR 3B a1k M AhAT
FAVFHEI . SIS EE G FNIE . SN IR TS 1 HLHEE 75k
TR DL TR IR ], 3 BT LU BIAT 5 2k < 5 TR MR R L 25K

4.3 NP5 ETH
4.3.1 AR5 ERPATER



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

RGN, EEEHATIRSL GEFHRREEEHAR A5 H EEIE L)
SFMOREEE MM (REKEREEHAWRA A A TS EHINE) SR, 2%
MVEEE N BT ISR Bz i) — iy RIWA — i hiin 58 5 3552, I8 R A4S
& 07 AT AT M, DU ORI B BN B A R I B AL S AL B
FoorHT. R I HPAT S W BPAGSEB B E B S AR SR A T 15 B T X A5

B E NSRRI G U R B B BRI B MOLIs R . XA 5 i i 4 6E
RAFPITEFAZ G, R R H G TS F—UETRI, 2@, 1
Lo LBl B AL S SR AL TR AP BC A s s W FARAT IR Hiip i ot iy
BNIE I A Z) % FAEHIAN R AL, A% e T XU I b i i 2 etk 3 H
VAT, S BENEIE ARG OB BE 0, AR R AL R A AR
XF A oy G R BAT T 3 B o

W HIN, B AR A R BB 415 2 R W o 38 22 57 ELARE . S R 1) 22
Gy MU AIAE 5y (W58 5 W WLANAE 5 A ZE AT o0 A, B8 BN R R BLBEAA 22138 5 AT
LS H TS DL o

4.3.2 RHEZHT AT

WEN, BRGNS AR 5 T 1SS R, RS EARK
WAFAEA 7T BE T B A1 52 5 FOR 2 s 55 (0 7 0 52 1T 9

S B H NI N8 BN B B AL GRS 5 T AT SEMT IR H S A1 532 5 26 5 T, R
IR A D 1 AL AE By B AU S 24 H A B L o

4.4 MEANEZSHB TR FEIES T

RGNS WA E AR PN, O, SR, ST IR
BRI, e —EE Tk TG AT Bk, B H PR SR
FIRRSINE EERE M AT HER S LIRS . BN 22 WA I s e s, DU H Bl —
SERRE IR T —Z= N0 A e G v s e ARF S . T ] IR T 3% 5 52 B0 R 4RA T #i 4%
ERARR, BATR S — I E AN . RN AR ERR R N — S R N AT N
AT 25237 Elk e AT K EARBR BN 1 52 i A v Sy RARAT (R s i s 7y, &
N AVERAT A BT SR A N AT o WA SR RS PO R K, SR BRI N AT IE B A HTI
KA FAT R I8 T IE R R Ak 2L R . A5 TREAR A R T ;

BERE, ik b 2O B4, EOFGUGTHL, 1. 35, 54, 104E4y
WAZZ17BP. 10BP. 10BP. 3BP; [E {5 AT, 14E. 34E. 54FE. 1057748 5)21BP, 23BP,
10BP. 16BP; {571, AAA, 14E. 34E. SEEHIAES)-1BP. 6BP. 4BP; AA+, 14E. 3
. BN MIAEEN3BP. 1BP. TBP; AA, 14E. 34E. 54E4rUIAS5h14BP. —3BP. —6BP.

JRE =ZRAE, SR TR BB AT e AT b [ [ N 1R BRI A ] SRR K
Ui NV HE R TR, Dy R S R OB R TR B 1 S B e MR T A B
RS ARG SCHE R Ok . JEIKTT I, S2AEREEEOS, —ZFRD@EKA T FTlE. 286K

70, 13



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

B, ZFEEASMEART . BORRE X6 ALE, Mt ErEnFEa e, HEFA
I th /5 ZEOUE Al B e AU SR A RGE I R AT AR BIE U A AR R B
SIS RA] 5 o

FEF M E B, R TR MBERKASE NS, 47 R I 1 %A
B, BRUESATE O T E B TIRIE IS . EBCRAAEHE T A €
HIE SN, N 7 IEHlEERE), 7l E LR E I A AL, Frigi & Uk
ARG T #EAN=FFE, G RA A A T 0 R0 M T, Bt —
D EEARSCAR R B R A S Rr s, LG E b, SR B AR AR s 1 67 i
B, SRS 5 AR E IR 5

4.5 MEHAESHINEGRIN

BRI IR S K FENFIAZE S D BAE L. 0816, AIREHAN, %I L 040
PE I KRN0, 75%, RIS LRI IR 35 R A -0, 24%; AR R 5 HAK F15 K F 2 FIC
BN BUE N 096G, AIREIAN, ZRES MBI E KRN0, 74%, [FHLS; T
B 2 RN -0. 24%.

4.6 WEMNESHFEANLREST = HERE RN
IR HBGESE A AR H R AR N AN — i AN BE e 5
FEKT LTI eiE .
§56 BHEASHRE

5.1 MEMREZSHHEHR

SR o)

e i H &8 (7T) jAgaati]=a
i %)

1| AR - -
Hrpr: RE - -

2 | HERE - -
3| BE R m R 206, 098, 740. 00 97. 79
Hrp: fiigz 206, 098, 740. 00 97. 79

B S FFIESR - -

4 | R - -
5 | &RbATA BT - -
6 | EANRE ST - -
Forbre ST 2[R0 1 S8 N 3R 85 < il 5% - -




{5 7K E A o BRI R Bk 4 2019 4R 57 2 AR

T | HATIERM G BT A T 230, 860. 21 0.11
8 | HAhwt™ 4,421, 416. 75 2. 10
9 | &t 210, 751, 016. 96 100. 00
5.2 MEMREITIWARNBRERRAS
A He G AR A IR AR FFA ISR
5.3 EHIRLRA oMNE & ZeE 5 7= 13 H Ee 51 K /NP BT+ 42 B S H B A 40
AREEG AR AR RFEA B
5.4 EMRZFEF MM FRAOFFREAS
o e i A AR GE) %ﬁl‘\%’;ﬁﬁtm
1 2K fiii 75 199, 840. 00 0. 10
2 JAT = - -
3 SR F 20, 918, 900. 00 10. 21
Horpr: BURYE SR 20, 918, 900. 00 10. 21
4 iz 93, 965, 000. 00 45. 87
5 A b A Rk 5% 73 20, 093, 000. 00 9.81
6 HOH SR 70, 922, 000. 00 34. 62
7 Al AT (Al A2 57D - -
8 [F YA HR - -
9 oA - -
10 it 206, 098, 740. 00 100. 60
5.5 REHARRA ME G H S5 7= 13 H Ee 3 K /NHE PP O BT 142 (i 27 B B A 40
4
e | ommRm | Besk | HE G | arhEco | 0
{H Le A1
(%)
1 1280084 1285 B A5t ot 200,000 | 12,656, 000.00 | 6.18
2 1180172 LLBR IR A 5t 150,000 [ 12,432,000.00 | 6.07
3 143178 17H14:01 100,000 | 10, 299, 000. 00 [ 5. 03
4 101801085 | 18 KHEEEMTNOOL 100, 000 | 10, 267,000.00 | 5.01
5 101754086 | 179" H:1#HMTINOOL 100,000 | 10, 227,000.00 [ 4. 99

97, 13|




5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

5.6 MEHIRIEA RME GRS T 1#E LB /INHEFF BRI 148 B SCRRES 85
|
AT ARG AR AR R B SCFFIETF -

5.7 MEWIRIEA RME HES T 3B LB/ HERF FIRT 148 5t SR S5 9 40
R ERAE, AREASHTEEBT.

5.8 MEWIRIEA SRME b2 & 713 E LI R/ HEFF B BT T 42 BUIE R 3 B 40
R G RAE, REENSHPOERHE

5.9 MEMRSEETR R KBTI 5 1B 0L i W
5.9. 1 &G HIRAESHH BB B RF A48 22 4
RIS ERAE, REENS GBI

5.9.2 AESHFBIIP RN RBUR
WRAEREGRAE, ARG IS 5B,

5.10 MERARAEEHF K E GUH I 52 1F Ol i

5.10. 1 AR HE BB FBR
RIS ERAE, REENSHEFUNGIR.

5.10. 2 MEHREEESBE N E G RFFEMIRRHN
WIEH G ERLE, AREARS 5 HEGINRKRE.

5.10. 3 A EH BB EFE PP
R RAE, REENSEE UG,

5.11 EHEGHRE M

5.11. 1 BIEENFPEIERS. PESERBESNSATFESR “TBTIRE” KERMH
REITEBHATAE, EESEHAMBRLEEN, REPAEESEENITTH2IES
RIRAT ERBE R RER T ILRBERNER, BREERERF Hl—ENZHATFE
T ATIREE.

5.11.2 WEFAELE, XHEASSERERE.

5.11. 3 HARB=HIAL

FPs K & (o)

#1071, 137



{5 7K E A o BRI R Bk 4 2019 4R 57 2 AR

1 7t PRAIE <8 2, 160. 11
2 L HSCE 77 K 100, 000. 00
3 IvLidiveil -
4 SR B 4,319, 256. 64
5 JSHSC HR K -
6 FoAth 2SR -
7 HoAtl -
8 ait 4,421, 416. 75
5.11. 4 MEFARIFA WAL TH BRI T8 7 25 B 4
WIS EFLE, RESAS SRR HRE.
5.11. 5 MEHRET+2 R P AAETIE SZ PR HL i P BA
AR FE AR IR RS S
5.11. 6 FrHEA GRS MHERHAM S F R4
AESHTWUETARIRR, 30 M5 E U (8] R RefE AL R 2
§6 FFHAEEHBES)
B
{5 7K -2 HA [l {5 7K SF 2% AIC
55 S S < A S 134, 021, 556. 00 55, 507, 424. 59
i A J0 0 1) 2 45 FR D 4 652. 56 85, 138. 33
s A R S0 I 35 < S e ] 47 i 96, 819. 79 725, 328. 57
15 S R B G 4 40 A2 B A0 000 0.00
(&b LA “=" 3HF1)
T SR ik < A B 133, 925, 388. 77 54, 867, 234. 35

§7 ESEHANZHERREREFEEHER

7.1 ZEEHAFHAESHFRINIER
AR A, B PRI HIE A BT G5 i A &

7.2 ZEBENZHEERERR ARSI 7 AL
AN, BB HARISHIEA TR AL E.

1171, 13|




{5 7K E A o BRI R Bk 4 2019 4R 57 2 AR

§8 MBEEFFRNAMERGER

8.1 &N BB R B A ESH B LFIE B BGEL20%5 15 5L

#® i e I ER R S ot (TR A R i BAR A FE 15 Ol
% R R Y (=4
ER I A | | o .
% | = a3k 31| 5835 i I 2 AT 42 0 o | ESRERnE ] B30 5 L
A | | oum Shial Bidhea
201944 H 1 H- 0

| L a0t 6 130 [ | 4457002120 | 0.00 | 0.00 44, 570, 021. 20 23. 61%
Al 20194 H 1 H- .

2 2019 4£ 6 A 30 [ 98,424, 212.60 | 0.00 0.00 98, 424, 212. 60 52. 13%

7 iR U
ASTE Gl I H BB — P B A B e A L A1 ik B B R T 20% T I o i Rt KA [
R RT BE P AL A BB BN RS« B < sl 1 XU S5 i UG o

8.2 HMMBEE FRMHMEEER
T

§9 HFEXHHER

9.1 FEXHFHER
Lo A R E e o [ 455 7K 2 A 5 23 BRI 5 58 2k < B ST IR S A
2+ (EMEKEXMEZFRIEF IR GG E AR
3. (EMEAKFNA TR RUE TR R B A EFEE L)
4. i A ETR e T BRI 1
5 FEGEH NS B B
6. FEEFLE AL B HLAE . B

9.2 FFUHb R
FEERN . EEFLE AN

9.3 HEFHRX
BEEN ARG AR, TSRS EE ARG KERSEHARAF,
ik HLiE: 4006070088
NaE] Ak http://www. gtsfund. com. cn

RfEKEEEEHFRAF

1271, 13 )



5 5 7K = 4 A 1557 RUE S B Bk 6 2019 458 2 IR

201907 H 19H

2

137, FL13 |

\|



