EERFEMFRSFRIEFRAES
2019 f£58 3 /IR
2019 4£ 09 B 30 H

EETEN BEKEESEEFRAA
EETLEN DBRITRMERAT
WEEHHB 2019410 A 24 H



55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

HZx
B B B R oottt ettt ettt ettt e et ettt e ettt et eeeeeee e enee e enean 3
82 FE AT IR ..ottt et et s e ettt ee et et oo s s et e s ere 3
83 BB G AR TR ZEIN .ottt ettt 4
L TR B AR oottt ettt ettt ettt ettt s e st e aee e 4
B2 BT TR I oottt ettt ettt ettt e e e ree e e 4
B B B A R T oottt ettt seer et e e en e 5
41 FEEZT (BEEE BT/ TR oot 5
4.2 BTN E AN A B SIEEEA TR BB .o 6
8.3 AR B B TTBIE .ottt s ettt s ettt et ettt e et e s et e e nens 6
8.4 3R B B B R I B AR 2T oottt 7
8.5 FR A B P ZE B IINEIRZEI ..ot e e e e e en s 8
4.6 MEHNESTFE ABEE SR BETTE VLI ..o 8
85 TR L AR oottt ettt ettt ettt ettt e et ettt eeen e e et eeee e e 8
5L R B TR B T T B oottt s s ee s 8
5.2 R R R T ML T B Bt 2 oottt s e 9
5.3 & BR LA AME GBS B = RE BN EEF IR+ 2R EBTA ....c..coe 9
LW E T i e Y e AL e = O 9
5.5 | BRI A AME GEE T =R E B EEFRRT LA RBFREEL oo 9
5.6 & BR LA AAME GBS B =B E BN IR+ B B =X RRE R R B A ... 10
5.7 G KRB A AME S RSB R ELFI R MNEFRTEE R EBBREPA ..o 10
5.8 | HR LA SAME G EE =B E HLBIR/NEF FIRT BB PGEBR T ..o 10
5.9 MEHIRAESBE BRI B BTV oo 10
5.10 GBI R A B SR F B E AT B BIEBEI .o 10
B L BT R I oottt ettt ettt eeeee s e eeanraees 10
86 FF T TR T I A oottt ettt ettt r e eeeerenens 11
§7 He B AR B B BT I ARIE B oo 11
7.1 ES BTN RE AT BB TE I .ot 11
12EBEEHANBHEAREBBEREE T T ..o 11
88 B R ) LA B BB Il oo e s et s et re e ee e s 11
8.1 AR N BB EHFEESHIBIEBISEIL 20%HI T oo 11
8.2 B B T 2 T B I A B BB I oottt ettt ettt ettt 12
89 BB S T oottt ettt ettt et e et et e et ee et er e e e ee e e 12
0L BB T H T ettt ettt en e r e en e 12
9.2 TR ET .ottt ettt s et s ee e e eeeeeneeneees 12
0.3 BT ] 7 R oottt ettt ettt e ettt e et et et e e et et e e e s e eeeee s e e e seeaeraees 12

B2, 12w



55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

§1 EERF

BESEMANNE RS NEFRIEAR G G R EIC . = FIHERRIA L
I, 0 H N AR BTz . R AN e B AR RN ) SO TR . FEEFEEA
POWARAT A A PR A AR e AL & & [FHE, T2019910 H 22 H B A% 1 Ak v it
FAehn HERIABETHEIREFENES, RIEEZABNEEREILE. =T
R B BRI o BN R UE DO SE F S 8 i 57 (00 S D) B RS 2 4 T 7,
EARIER: S —E A . SRS AGH AR AR BTH R, HEH
TEAE 3 BT UL SR AT AT A P A TS S R B2 U B . ARG I 55 R R & H it

AR E2019E7H 1HAEZE 2019959 A30H 1k

§2 FEH&7 MmN

S TR FR [ 15 7 = 24 F|
4 TG 001918
S (T LT TF
HEEFRERNH 201640223 H
54 H R 4 40 451 24 4 188, 828, 270. 1845}
. ARIEETE R H S BRI T, S5 HEE Tk
# 5% Hbr
g b e R UHE R R W S

AT GBI L35 0 i B N AR BB AT IRDUA 4
T IIE AT BHER R, R IrhidF i
Pt s Ketipliahterg et b, g A E AW ]
REFMIFEBBCE, AR b SRR 1 f52
FIRGAEER, DR S R I s

b & Bk 1 TG ER A 2R

AIGNFIF RS, B TSR B AL G PR
JAARE AR TS R AR b o, LU0 RS Wi i 7K

MU TR TR, (TR b B 3
4o

HEEEHAN A5 7k - HEA PR A 7

EEFEEN PV AERAT A A PR 2 7]

T B P I A T RR [R5 7K 3= P4 F]A [R5 7K F= 24 H]C

T RN G A 001918 001919

Z;%’HE;EF%]J\’ el Ll 133, 934, 469. 4143 54, 893, 800. 774

3T, 12w




55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

§3 FEMFBHEMESFERI
3.1 FEMERIR
A NRMIG
FE 5 b T&%,ﬁﬂjz\owiomma - 2015)%09}%305)
45 7k 3= 4 FA {5 7k F= 24 C

L A S A &8 1, 415, 652. 20 572, 499. 62
2. A HIH 1,970, 877. 07 802, 627. 14
3. AU 32 35 4 4 BUAS HA A 0.0147 0. 0146
4. RIS B = 146, 720, 910. 45 60, 957, 714. 74
5. AR L & A0 B8 1. 095 1. 110

L AHIFR2019FE7TH1IHZE2019F9H30H, iR\ Gidsbr AN OFEIHE S HRFE A
I AE 52 S &2 (B, HIgge. R %) , TN 5 SEPRI R K P B
KT a5

2 AHICSEHN AR R S AR BN . BRI . AR CRE&A et E225)
W as ) HBRAH O % FH IS IR AR A0, AR TR Dy A B s i g i B A A A se i fE AR Bl as

3.2 EHeRERIN
3.2. 1 AREHESHFFEE KR RIS RS B Al 2 1 LR
B 7k XA ARHE R I

P— EIEK | kgt | kg
e =D BhafEZE | Bl | HEREEER | O-0 | @@
@ =46 HEZE®
TdE=1H 1. 30% 0. 05% 0. 46% 0. 04% 0.84% | 0.01%
15 K EXRICHERI
N HHEIE K @@{( Mjﬂ%i—( Mjﬂe%ﬁ%
BBt =@ RhniEZE | Bl | #ERGEEEE | O-0 | @@
@ E46) HEZ@®
HE=1MH 1. 28% 0. 05% 0. 46% 0. 04% 0.82% | 0.01%

3.2.2 BEEAFARURESRTHFHERKRED KHE RSB R R
B LB




I8 £ 7K - 4 i RUAIE T 5 B ik 4z 2019 458 3 AR

EfekE<fARih#EErEEVE B EEh R LA

(20166£02523H-20194098308)
15%

10%

5%

0% '

-5%

-10%
2016/2/23 2016/9/27 2017/5/11 2017/12/14 2018/7/23 2019/3/4 2019/09/30

— EfEFEFA — lSttaEs

ElffkE-AICRIT#EErES VA R E R ERn S EELE

(20165:02H23H-2019509H30H)
15%

10%

5%

0% '

-5%

-10%
2016/2/23 2016/9/27 2017/5/11 2017/12/14 2018/7/23 2019/3/4 2019/09/30

— BEfEFEFC — USaEs

§4 BEAWMSE

4.1 ZE&2E (RESZHE/PN) FHir

w44 HA S5 Wi

EARBGHIEZ | B2
HEHIPR Motk




55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

5| FIR
(55
H
3

GRAER

I K A 4
+, BARRIE KR EE
HRA PR 2> v [ S 4% % 0 A
JLANE 7B O AT Sl w5 T 2
AR E RS ARA
HEH TN, BT EAE
PEASA BR A w5 4t
Iy FEKERSEHE
B2 ][] WA 52 9% 0
S4H, BB, EEE.
HiH, %%mm%&%ﬁ
F: G ML AL
JRITREEE TR, I
FRIRE K IS A R
25 ) [ WS B S ) A
PAE I 1) [ 51 4 A R B At
Fuor, AT 2 4 R
WGt AT o, @I
FRIALE -t il [ KT
%é% HEHR AR L %7
AR e U A
MES . 4L R,
IRIFIIA MY 25 BEds . Ak
ML BT AIE

Ve | AFeHELH 2016-02-23 - | 9t

Wi | ARESHELH 2016-04-11 - | 104¢

4.2 BEANRE A AL GIa A E R 745 00 R 3

WEWIN, BeEEAANFAEBRER ST ANF RN, SRR sitnie
A NBR A ot FESE NS 7 (P NRIEH ERE R 5 i ak) LA
FVFRER . SR GEEGRIIME . FESL XA I MR B & K EEE 1155k
TR DL AR, 2 BT LU 5 2 e 15 R AR R 25K

4.3 APREEMHH
4.3.1 AP Gt B HPATH N

6T, H12m)



55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

WEHIN, EEEHATIESL GEFHRRESEHE AR AT 56 RS E L)
FAOEEE MM (RS K FREEHAWRA A AT EHINE) TR, 2%
MVEEE N ETTIER . B i) — iy RIWR — 58 5 3562, I8 RGUM N A4S
&0 BATAE Gy AT A o i, DA ORI G B VE B A R B A S AR BF
FEoHT BRI L HPAT . WGP SR T BE S R T AR B 2P R

B PN AT G0 | R g B BRI B P ML A o X T A S i R
KA FPATENAZ G IR, BORA R T GRS [ —IEZRmy, 2B Mo, i iE
Pese LEB oy o i B U AE S B AL (8] AP B A Sy By X FARAT IR i Bt iy
HNIE IS A 5 5 PR AL, PR B T RS IR i & So ks X R R
VAT, e BRI OB Be g JEU, RS =R A AL R A A R
XF A oy G R BAT T 3 B

I, IR AR R R XA R BBt 4 5 2 AN W et A0 22 7 LR X Rl A1 52
Gy E 5 5 (58 S W BULANAZ Gy e ZE 36T o0 Mr . 2k BENR R IUVEEAR 2152 3 AT H
LS H S DL o

4.3.2 RERXHIT ALY

AN, WSS G SZ S 525 5 A AR R b, B BEACR K
BUAFAEA 7T RE B A1 52 5 AR 2§ 55 (0 57 0 58 S0 4T 9

S EHE NN E B S BB AL 5 P T 30 IR H S 28 5 B4 5 i R
HH I RS A L ) BRI A2 B B I T 2 H RS BB 1R 1L o

4.4 WE ARSI R MIBIE 55 Hr

—EEmMeTEM: THRETERMM TS WINSERAE RS, HREBGE
JREUCER “ACLGE IR N AR A 5 T B BA R 36 52 5 1 R THIR S5 TR 25 )
FIFGE B, MR RBAF 8 AT RS Lk, RS 5 BRI
LA P BV HAT R I BRI SR S 2 . 59 AME N AT R SELPRIR T AL, Tl 3% T
TRBORER TR O W RIFaE A, ELar JUA H R BKR N AT M5 H
FIZE L BARRR ZEORIE R ORGP N e MBGE L — 2% Flle®
TR 2 IAA SN, B MBUR ] REs2 B B K S D ZR I 2, 51 T AE R 3R AE K T Bt
177 — VA%,

BZERE, ZEEGF MR L 2T, ERGRILE TG B,
L4, 34, 5%, 10441 442 3)0BP. 9BP. —10BP. -7.5BP; HEfiJjiH, 14F. 34, 54,
1054373 2 5)-8BP. —15BP. —4. 5BP. —8BP; fZH M, AAA, 14E. 3%E. 54 HIAEE)
—7BP. -21BP. —20BP; AA+, 14F. 34, 53nl788)-11BP. —20BP. —29BP; AA, 14,
34, bEr A E-26BP. —15BP. —28BP.

JREEDUZSRE . W4T, BRIESE 3 EATHARPMIR U4k 9B K, EES T
IBXUSE, SEAf T MBURERSE T FA; RRRAT LRI EBQE, FEAE IR MR

B7 W, H12m)



55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

E T2 5 MM A U5E, EZGERRE T HH AR FRIEZ . 8H i D hifE
ORI EE % -4, 3%, ERIRFEATHARTGEN L. 35 5 BEE R B L T il
SARECSOW s s 0 Rk Bt i I AMMBT L (S FERDE . AT OURREE S T A IR, AR
P3N B AT AR Y TR T 0658 99 B it L T AR R [l s 3™ X e B A G S )
JEBAERESS; ST, SEMBOMAERONIRIATE, HEBTRBCR AR,
S AT 5 T R IO L U H K s W BRI, Al AN RO R RO
SR — ks Ak, Mt JsiE . H AT G — € A PEIEAK /B 4E, FE RO IS
Pohb LBk ], SIERED IR BT AT, CPIAERE U (R T~ VU= & 4k 4k
BTt N3 TBER BN PPINRE A — € Rt EAMAE X IR A 5T
SOTI, S5 E RATH LIRS, S MBERTURAER" LB E" . "ARAKE R 4kt
UK, PRl K FELPR-MLF A 2285 77 0ok PR SR AR Rl 53 A

SLRCE T, H A AR T LR [ bR XS A AR S, AR e A
FIAHRENE, iR B & EIE S A At b, Bi7 o B DU £ BAT T I 42
R BFACE N E . B, MEEIEAOE S UL SRR, FIRAE €
VRIS, DR AR TR PO B SR b 7 w2 B A SRR A, i 1 o e 93 £5
SR B B RS B A R H A IR

4.5 MEBAERESHNEGRIA

ARG IR RS A ENFIAZE S M AFE L. 09570, RGN, %R0
B E KA g1, 30%,  [EIHIMLSR AR 5 90, 46%: B AR A5 I A 7k 2 FIC
B MBUHE AL 11006, AIREAN, ZRES M E KR 1. 28%, [FIFNLS;T
LIS R N0, 46%.

4.6 MEMANESFHA ABBREEHE = HETE RN
T A AR B S A AR H RS B A A A — i A 2 e 5
FET LT /T
§5 BEAGHRE

5.1 EMRESFH HEHMR

Fr5 i H & (o) 2 e BT [ R (%)

L | Bt - -

Hr: 5 - -

2 HeHT - -

3 [i] 5 AL 2 5% % 257, 478, 448. 50 97. 38
Hor. fiigz 257, 478, 448. 50 97. 38
IR & Al = -

8T, 12|



5 5 7K = D4 A 5155

UIF B8 54 2019 4F 5 3 FEME

4 | EEKE - -
5 | SREhATA MR - -
6 | LANRESET ™ - -
ﬁ¢: 4TSN EAEPN B )
IR G T
7 RirfFmEs &I e 1,377, 644. 69 0. 52
1
8 HoAth 5% 7= 5, 537, 852. 22 2.09
9 &t 264, 393, 945. 41 100. 00
5.2 WMEBRBATIVHRNBEREZAE
ARG RS R AT A E.
5.3 MEBARLRA ME 5 S = 3E LB K/ R+ 42 B =R B B 40
ARG ARG AR KA.
5.4 WEBREBES B TRAEFHRETHE
e e ArEGe | ﬁ(f {fﬁ bl
X 5 757 199, 980. 00 0.10
2 P AT R - -
3 SR 51, 126, 468. 50 24. 62
Horb: BURM &R 51, 126, 468. 50 24. 62
4 Xt 84, 226, 000. 00 40. 56
5 Al B R 5 5 10, 059, 000. 00 4. 84
6 S 111, 867, 000. 00 53. 87
7 AR (R] A f5) - -
8 A M A7 5 - -
9 HAh - -
10 &it 257, 478, 448. 50 123.98
5.5 WEBAREA ME 5T = RE LR /NEEFR IR LA RS R B i 4
ISR
75 gAY iz 2R e (50 | antE o) | FHEELe
(%)

B9, 12|




55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

1 1280084 128585 5 200,000 | 12, 682, 000. 00 6.11
2 1180172 11iBR PN IkF% 5t 150, 000 | 12, 444, 000. 00 5.99
3 143178 17hi4:01 100, 000 | 10, 335, 000. 00 4.98
4 101800946 | 185 M £ @IMTNO02 100, 000 | 10, 283, 000. 00 4. 95
5 101801085 | 18 KHEZEMTNOOL 100, 000 | 10, 247, 000. 00 4.93

5.6 MEMARIELA RMME G2 & H = 3E LI R/ BT+ B SRR 3R

|
ASH AR IR AR FFAT B SCRFUE SR

5.7 MEHARIEA SME o2& F 713 H LU K/ HERF BT T4 St e R B3 A

R EGRME, AREASETREREHE.

5.8 M HIRILA RME HEE T 13E Ee I R/ NHERF BRI L2 BUES K B 48

WG RAE, ARENSEPOERE

5.9 WMEWIRFE ST R KBTI LA 5 1B 5L i
R FME, KIEENSHBIR G

5.10 MEWIRAZESHR I BB 5 HO RN
WG RME, ARENSEEFUGR.

5.11 BEHEHEMHE

5.1L.1 BN ERFTEIERE. FR\FESMEEATT B “TEBATIE” REFME
RESTERRI AT AE, ARSEEAMBIEEA, REPAEREBRE+BIESR
KIRAT EARRERRER T RAERNEE, WREEREHE Bl —FARBATTE

. ATTIETR .

5.11.2 RW\ERLE, FEEASERERK.

5.11.3 HABEFHR

e 4 FR &% (o)

1 R RIESE 3, 059. 85
2 ESCUE Z7 3 H K 130, 000. 00
3 JREYST 5 ) -
4 SR 5,404, 592. 45
5 JRYAT A ) R 199. 92

25 10 UL,

H 12




55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

6 FoAt MR _

7 HAib ~

8 &t 9, 037, 852. 22

5.11. 4 B HIRIFA WAL THBIKI A He et 2z 9 4
WG RAE, REENS G ARG

5.11.5 REHIRET 48 B 2 772 T 52 PR 1F O B B
AN HE G AR A AR R A 2

5.11. 6 HFEAFREMHER A SCFHIR IS
AT S IARIEE, DI &I R ] GEA7E AR %

§6 FBAESHBHES)

AL
[543 7 = 4 FA 5415 7k FE M AFIC
2 W) 5L G40 AU 133, 925, 388. 77 54, 867, 234. 35
5 HAHA R 3L 4 5 B 40 4 17, 191. 59 237, 638. 63
Pob: F A BT 1A] Ik 4 LR [B] 47740 8,110. 95 211, 072. 21
2= HAHAT I N AR 7 A2\ 25
45 13T R) 3 S 95 20 A8 5407 0.00 0,00
(&b BL <=7 351D
e W R L S0 AU 133, 934, 469. 41 54, 893, 800. 77
§7 ZEEBEANGHBEEREBREALAELSBMN
7.1 ZEEEANFEARESMHHEZINIHFHR
AN, REEHANRZHEA T SHRHEAILS
7.2 REFENZHEEREREALZ S 5 HA
AN, REEHANTLIZHEA TSR EARIESA S HA .,
§8 HMEEHEIRWEMEERGER
8.1 WMEHAN B — B R H 1A T S0 B HL ik 2 B i 20% Y & 1
et B B B S BRI R A RSN
BmER | 7| FEEESMHLE N FE | TR - By
B | REEH T 20% o wan | g | T e

FA1T, 12 W




55 7K = %A (51557 IR 7 BB L G 2019 4R 28 3 FFEAR T

I ] [X 5]
WLk 20190701-20190930 98,424,212.60 | 0.00 | 0.00| 98,424, 212.60 | 52.12%
20190701-20190930 44,570,021.20 | 0.00 | 0.00| 44,570, 021.20 | 23.60%
P2 AR AR
AN I A AR o A P H B — B R A 2 A 1 A L A5k B 8 I 20% 0 I T o Wi R — B KA
[R5 AT e 5 5O S B B B ARG . JE AL Bl P XU S5 R e ARG

8.2 B RE FRNHMERFER

p

9.1

9.2

9.3

EBXHFER

v B B S5 BEAR LA
Vv EEEFEE NS5 BT

S O B W N~
4 4

T R
HEEEAN HEE AL

EHY 77K

§9 FBEXHHEX

B
EL R

v R 2 R 6] 5 7K SR X A o 5 B IR IR 5 B 2 RS IR S A5
(S AEXA G RIS BR RS EF)
CFE K XA G RE S BUR B AR E D)
+ G W AESR e P L RER 12 A s

BB RGBSR, o EiEeEEANRGEKFERGEEARAA.

W LE: 4006070088

Na] sk http://www. gtsfund. com. cn

120, 12 i

FfEkFEEEEGRAF

20194£10H 24H




	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8  影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


