REXFLHESEIEHFRFESE (LOF)
20225F 2T E IR
20224F06H30H

HEBEHAN FEKEREEEFRAF
EEFEN  VIFEERBE RAF
WX B 20224207 H21H



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

B4
B B B R oottt ettt ettt ettt ettt e ettt e ettt ee e e et e e enaereeeae 3
82 R BT BT, oottt ettt ettt et ettt ettt es et et ee e e s eeeeeane e 3
§3 BB SRR I ZE TR ZEIN .ottt e e e r e 4
3L T B B oottt et ee e eee e eneeeans 4
B2 FEBTEETRII oottt ettt ettt ettt ee e re et er e 4
B B B A R B oo ettt e et e et en s e e s eneeneeeae 5
4.1 FEESZT (BEEE BRI/ BB oot 5
4.2 B NGHRE AN A B S VEER TE BRI e, 6
8.3 AR BB T ..ottt ettt ettt s et ee e e esa e e aee e 6
8.8 FR A B P B B B B A B E 2T oottt ee e 7
A5 FR A B PTZE B IINEBRZEI ..ottt e st s s s e e e e esaseansaeens 7
4.6 REFINESTFE ABERE S P BETED I .o 7
85 B TE 2 B oottt ettt ettt ettt ettt ettt ettt et ee e s eneee e 7
5L R TR B T T B I oottt e et e et r e e e 7
5.2 FR A TR T M R B T B oot e e ne e 8
5.3 | EBRE A RMME G E TR E B /NEEF AT+ B R EBT AL ..o 9
5.4 R4 B R R R R B R B 2B et 9
5.5 G HARIE A RYHE S EEFF=IHE AR NEF R RT LA GFRERA ... 10
5.6 WG HARIL A RYHE G ZEE T F=13E IR NEF R+ 8 B = X RIEF R R A ... 10
5.7 EKRE A RYE SEEFHF=IHERFI K MEFRT B RSB EREHEA ..o 10
5.8 G HAKR LA RYME 5 2L T =1 HE IR /MNEF R RT LB BGEBE A ... 10
5.9 MEBIRKES BB RIBIRIHIZE GBIV ..o 10
510 REHARAEESBRBERE GBI GBIV ..coooever s 10
5. B B T oottt ettt 10
R a5 W v - s = OO 11
§7 H S B B B S T AR I B B oot e e 11
7 A E S BT AT A I G BT B T, oottt ettt en s s 11
12BESEFABHEEREBREAREEIT T ..ot 11
88 M T T I A B B B R oottt ettt 11
8.1 M BN E—REEFEESOFHBIABIERAET 20%H BT ...ooovvee e 12
8.2 UM R A R R I A B E B S R oottt 12
89 BT BT A H B oottt ettt ettt ettt n et n e n s nanaes 12
0, L B B T TR oottt ettt e et e e r e eeeeraeraees 12
0.2 FF T R oottt ee et e et ee et en et ee et ee et en e 12
R By OO 12

#
N
b=l
H
~
b=l



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

§1 EERR

BB NN EF 2 L RIEATRS T R A B 8 3= SRR B
HRBN, e H AR St R A SE B A AN ) SR BT .

BEHE NOOFFR M A IR A FRIE AR &SGR E, T20224E7H20H 5 H#
T ARG RS Fe bR IR E R R A EWEENE, RIEEZNENFERER
W R TR EH KB

BN RUE LASEAE T B 5T (10 JE A B A E B AR 4 B, (AR
SN EErd AV SHAIEHARRERI . WA, BEEEE R
RSEHT AT A A I B2 U B

ARG RIS TERR G FH 1T .

ARG 202244 H 1 H AR 2202246 F 30 H 1k

§2 HEERER
B & TR ZEER
W M TR EER{
HL ARG 501051
A (Y TR RIF
e ile Y Ve B 20174E11 H30H
55 HAK FE & 0 B A 138, 402, 226. 964

BB H AR

E P R Rl i VAL 2R T, IR
EED GRS I R R
1.

A 45308 0 [ 52 W2 B BUR RN 0T
FERNASEREA I BOSR . B BRI AR E, A
W B2 IaAT BT AL I 57 i 30 a7y br
AN RIS 25 587 1) T 325 MR AT FIUH IS 22 X
B, PPABEER . GRS RIE B A (E AT A
BEME, P RRAGHRICE LG, Jf
&I AT R

V&gt e 2

VHIAR300FE Fi a5 2 X 60%+ Fik FE i Hdl st
X 40%

AR AL 2 5

RIEGRAE RIS, BT IEFRBR ST
e OO DAURSE 65 TOUUIMAC 23 F) it e, TS X
o N R T VT2 it B N I T TR B

30, #1270



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

(ISP E RitE S

FEeEEN 5145 7k = 5 4 A IR 7
HELEN PV AIETR A AR A7 BR 2 ]

VE: 20204E3 H16H L, 7EE AN RFREA a3 N wmiRR:  “RE K EILH
LOF” o BP: 3ZINTaAR “BMEICA]” . AMEERR “BUSIEHR” . Ay AaRg « 1Sk
FIHFILOF”

§3 FEWMFZHEHFESFERIR

3.1 EEMEIRIR

A NRMIG
FEWFER AT (20224F0401H - 20224206 H30H)
L A S A &8 -5, 849, 321. 27
2. ASHA]E 15,217, 313. 70
3. MY 38 5 4 A BUAS A A 0. 1048
4. R EE G 5= 1E 265, 786, 530. 23
5. SR E: A i E 1. 9204

1 AHIFE2022F4 A 1H £ 2022466 H30H, RIS Gidsbr AN RS S0 A A
WA SRS AT (Flhn, Bk, R 2% , TH A2 JE S2hrik s K72
KTl E .

2 A C BN R fE R S AR RN . BRI . HABIRN. CRE&A et B2 50
g 35 FIBRAH G 2% FH S B AR A, A BRI AR ] 2 Sl s in EAR I se A E AR s

3.2 EEHERIN
3.2.1 EEMFHFEMKER RS F S RN R R A B
N85
X FEEE | kgt o
| e | DU pelas
B B RhrEZE | EUEILRS o O-G @-@
EO o HbrifE %
@ ESE))
@
Tk
=4 6. 58% 1. 65% 4. 29% 0. 86% 2. 29% 0. 79%
H
U
A | -11.36% 1. 59% ~4. 59% 0. 87% 6. T7% 0. 72%
H
w3 | 14, 14% 1. 36% 6. 66% 0. 75% 7. 48% 0. 61%
Famr, F120



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

81.27% 1. 36% 17.09% 0. 76% 64. 18% 0. 60%

S 92. 04% 1. 39% 17. 60% 0. 79% 4. 44% 0. 60%
Ak

R

3.2.2 HESERAKRURESRTHHER KRR REE RIS LBk %
B HE

HfExFAEARIEFREES (LOF) RN#EERESVENRERIEEHBELNE
(201711R308-20224068308)

150%

120%

90%+

60%

30%

0%

-30%-
2017/11/30  2018/8/30  2019/6/10  2020/3/13  2020/12/17  2021/9/23  2022/6/30
— BiECH — UstgEs
§4 BEAME

4.1 ZE&E2H (RESEH/PN) FH

EAREESIE | i
SR | F
M .
w4 B % P e it B
H H#A Hi |
PR
aidE | AEEHEZH 2019- - 12 | RiEsZ@ Ky Eras S




B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

01-25 | AAEARRED, DERAE
KEIE L EHAE R A T
IR S L, JIME
AKEEUEFI S BEE, H
EAAFERESEHARAF
W TR AL 01 A $E
AR, S
W, SRR SO 55 Bt
B g PO TEAKAE .

4.2 EENHRE AAE S E R TS 18 0L A B

WEN, RS EANFAEREE SO IFEA ANFRT8, BTt e
WAFFA NERA at . B EHNES 7 (PREANRICMENER R G &R AIibha
RIERFE . ZHEEREEERIPIE . FGLBN N IE ARG H G 1 s 1 55Tk
R DL BRI, 2 BT LU BT 5 2 < 15 R AR LR 23K

4.3 N FRGETUH
4.3.1 AP 55 B RIRAT B

AN, EEEBEATMESL GEFRERSEEHAR AP S HER SR
SEMIAEBIERIA (G RFRSEHGIRA R AT 5 EHINE) PSIER, ™%
PR TR, RS — T AR — R 5 g ), it RS RN TGS
07 AT G AT AR, DA ORI S NS B R A SRR AL Bt
TN BRI ZGPAT STl S 5% B HIE A S I IR AT 15 2 A5t

BEEEINSRIEE P, WP RIS HOLIEE. W TG g, &
NFIPATEFZ G, R AR A L2 [ iR, R de. wmik
Jo Eefl o Be B IR U AE S B A T AP LA oy s W THAT I i ss, RaeEH
BT RE 5 X6 F 4B AN ALE, TR B T T RS A b A otk X T FR
7R, A H UMM Epl BB, HRYE ST R A b A B
5L Ty 5 AT - B

A AN, R R AN [ B 4 2 IR s R 22 S LR S IRD 1R) 38
Gy R A 57 A8 S W WLARNAE Gy M 22 384T 43 B s B4 BN R I AR A 152 2 AT HH
YL B L

4.3.2 RERZHITAKIETBY
AN, B GNHE AZHIEL AZ5 T IS A, B EBEARK
WAFAEA 7T BE S B A58 5 FOR 2 s 55 (0 7 W 52 17 9

#
[e)]
b=l
H
~
b=l



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

BB BN B BN B BER A B AE S 5 T AT SEM TR H S 58 2 A 5 T, R
HH I RS A b ) BRI AE B Bl U S5 2 H RS B 5% I 1L«

4.4 REHANZESHE BRI AZEIE ST

20224F “ZEFF FAFgEfs k4. 5%, PIR300FEEL k6. 21%, GNVARTE ETK5. 68%.
T BEARAEA R DR 10k — RO RO, SRR 22 R, VR Rk,
BRETR . SRR, =, AT RSN,

ARIEGAE ARk b, FESB I, — & TES B U E A SRS
71, AT UARFSLE AT WA F 1Ak, X35 B S R R, B A n] USRI EE B 2 5
ZRAmIA TS KRR, ERAK, e Ik, X B S AR AT DA K 4
R rla; =R mm T2 st g Lk, X N A R
RIS

TERREH T E N A E bR R AR, RS M E A IR T, A TR .
BARFFCIHBEAZ, 1T E ISl FERE THRIT. £ 1. T, Hk. BH.
BrEedE S, ERRDE N T AT R AL E .

4.5 MEWANESKILSEHR
BB IR [EE IR S e N 1. 920470, AR BN, L0tk
FON6. 58%, [F RNV SR LA FL L 35 . 4. 29%.
4.6 MEWAESFE NSEELS T #EE VA
s W R IS — A TR S AiEra NEE A A NsE 4
EAR T T I et .
§5 BEAESWME

5.1 MEMRESH~HEHR

L PRI

%)
1 L% 8% 246, 967, 758. 91 92. 59
Horr, fEE 246, 967, 758. 91 92. 59
2 Fe - -
3 [#] 5 AL 7 $5 % 14,015, 997. 16 5. 25
Hrp. iz 14,015, 997. 16 5. 25
B SRR - -
4 | mEERE - -




B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

5 | &RhATAE I - -

6 | EANREEHT ™ - -
Horpe SERraClEg i S B )
IR G Rl

7 ffﬁTZ?%kiﬂg%}i%é&Té?é? 4,825, 686. 17 1.81

8 | HAhwry” 915, 961. 83 0.34

9 | &t 266, 725, 404. 07 100. 00

5.2 WMEMIRZBATIL A RPREREAS
5.2. 1 MEHRIATW A RKFEARERTHS

G 175 A ftirE (o) i J 4 BT B LT (%)
AR RRS B Dl - -
B | RHIk 1,462, 222. 09 0.55
C | filligk 186, 214, 115. 41 70. 06
D ii;;ééigil‘%%éiZiZKéE 5,418, 741. 44 2.04
) ES7TN| 4 - -
Foo| #iERMmEE - -
G | ZiEiskn . S A Hs Bl 10, 476, 882. 00 3.94
H | fEmAEgol - —
I ;i;;;iﬁi‘ikﬂ#ﬁnﬁﬁﬁiﬁg 78, 223. 10 0. 03
T | &Rl 33,937, 916. 00 12.77
K| =ik 9, 232, 848. 00 3. 47
L | HSTAIRS 55 k55l - -
M| B TR R S5 22,192. 47 0.01
N gjﬁ A LI 12, 480. 72 0. 00
0 J& RS A BRANH A iR B B

b
P | #E - -
Q | RS TAE 112, 137. 68 0. 04
R | 30fb. REMER - -

b




B 15 7K VAR 5 AR S 45 T

4 (LOF) 2022 4E3% 2 RS

S e - -
&t 246, 967, 758. 91 92. 92
5. 2.2 REMREAT WA R ER T R EREAS
AR FE G AN T SR R R A s i 22
5.3 EHIRLRA oNE & ZeE 5 7= 13 H Ee 51 K /N R BT+ 42 B EE H B A 40
z WA | REAE | EROD | ARIEGD | | Mz{f‘zf
1 | 002179 G 285, 243 | 18, 061, 586. 76 6. 80
2 | 600519 HMFEE 7,515 | 15, 368, 175. 00 5.78
3 | 300750 THE AR 27,700 | 14, 791, 800. 00 5.57
4 1601012 B SE SR RE 211,182 | 14,071, 056. 66 5.29
5 | 600036 FHFERAT 311,800 | 13, 157, 960. 00 4. 95
6 | 601677 22 0b 510, 640 | 12, 153, 232. 00 4.57
7 | 300054 ey 495,900 | 10, 498, 203. 00 3.95
8 | 600309 A 97,832 | 9,488, 725. 68 3.57
9 | 600048 TR FE 528,800 | 9,232, 848. 00 3.47
10 | 000001 P2 ARAT 554, 400 [ 8,304, 912. 00 3.12
5.4 WMEHRZRFEF MM RAIEFRBRHE
o 4 _ o T
JFs fiii 75 d o 2 et (o) GHB (%)
[ K i 77 14, 015, 997. 16 5. 27
2 JATEEHE - _
3 SRl - -
Horbrs BURME SR - -
4 Mk iz - -
5 Al S R B o - -
6 Hh ] S 4R - -
7 Al (CATAS #e o) - -
8 [ER|ZEa - -
9 oA - -
10 &t 14, 015, 997. 16 5.27

b

b=l
H
~
b=l




B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

5.5 MEFHIRILA RME HES T 3E LLBIR/NHEF R BT L4 R I B R B 40

Fr . IR B
T:Li‘\, ‘6_4 _:[_E\I\/ //_< N =1 < ) I\ A

o i | HiFam HE Gk 2 JetirE o) EHA (%)

1 | 019664 21[E 15716 137, 890 14, 015, 997. 16 5. 27

5.6 MEHIRIEA RME GESTHFFE AR/ PHEFRIRT 28 B SCRESF 3R B
|
AT A IR AR A B SRR -

5.7 WMEHIRIEA RME 5 E ST 13E HLBI /M HEFF R BT Tu44 5 &R 455 D4
R GRAE, FRENSHTEERT.

5.8 MEMIRIEA RPE GES T 1#E BN HEF BT T A BGES B B 40
AT A AR AR FFAH BGIE -

5.9 MEMRSEETR R KIBIEIILLE 5 1B 0L i
A AR IR AR A BRI 54

5.10 MEMIRAE ST I EFIARZ HF LY
WRAEREERAE, ARe IS5 EFURNHH.

5.11 BEHEGRE M
5.11. 1 EEBBERT+RIEFRK KT BB ERI I LR FEREH Hif —FENZH A
FriBs. ATTBRBERER TN

A ERE R S P EEREIE S AT H S “TBUR T e " RE AR K
TERPAFT NS, EESEHMNMBRVEEN, WREHANESBREEHRIERTR
1T EARBRAEFERAT (600036, SH) HIRAT AR R ERAT B0 A PR A R AR B I A 301
SEREREE, WRAARSE R I —ENZRAFET . AT HBE.

202243 H21H, HREBRATIRMGABRA 7 F W EPRAEE s (EAST) RS EUE i &
R BARIRIEATAE 2 TUE IR T MAT A, B E AR AT ORI B 2% 4 & BT UG 1) (4R
{0 S k2 [20221215) , §13k30075 7G.

S L IRIESR TR SRR A U B« AT A% IR AIE SR 3 WS R SRR 7 4 A A o
TRARF AN A 7 R
5.11.2 REEH T E2BEREHEES S FIHESIEBREE.

5.11.3 HAMBEF=HIR
5 SR &5 (5T)

2% 10 7T, 4t

P
~
p=|



B{E K EICAR & TR A4 (LOF) 2022 4E5( 2 RS

1 R IRIESE 122, 213.98
2 NS 2577 B K 779, 481. 26
3 IMEcdive il -
4 SR B -
5 JZ AL FR K 14, 266. 59
6 WA E -
7 HAh -
8 it 915, 961. 83
5.11. 4 MEFRFFH WA T H B H T #5257 B 40
AT A AR R A T IR B v] e 4 557
5.11. 5 R HIR BT +42 B S A AR U 38 32 PR A% 0L 1 i B
A FE G AR AR AT+ 44 B SR ARAFAE TR I 32 PRAG L
5.11. 6 BHA GG MHERHM T ERHIR IS
AEEESHTIEBEARERE, 2502 561U 8] 0] BAA A R 2
§6 FFRNELHHES)
BAL: fy
i T S A AT 8 A A 151, 915, 641. 51
i P S 30 1) 25k < Ak P DU 3 00 524, 693. 15

Pl A1 7 TR ) 2 < B R [m] 47 A5

14, 038, 107. 70

0 ST IR 5 B A2 B
“_» iﬁﬁ” )

(o a5t/ LA

T 5 ST AR 5 <o A LS 0

138, 402, 226. 96

§7 ESBBEANEZHEERERRAESHL

7.1 ZEEEAFHAEZSHFRHIER
KRN, B PARERE AT SR

7.2 ZBENZHEERERR AR ST 5 AL
RN, S I ARIEH E A 54

BREAEE,

§8 BmMIEEFRNIMERER

117, 12|



F{EAKFEILFNRSANESR R E IS (LOF) 2022 58 2 ZEWRE

8.1
#H

W5 A B — B RE T 2 SR B Bk B B 20% ) R 5L
T YN ANAFAE B BB R AT 2 e 01 LU 45138 21 R i 20% 15 20 o

8.2 MMHEE VRN AMERERGER

9.1

9.2

9.3

T
§9 #HBEXHFHEXR

FHEXHFER

1. HREE S S HAE RS K E IR A BOIE 1 5 4 (LOF) WAL S0
2. (FMEKFICFREEBEFHR TS (LOF) EEEF) ;

3 (BEMEAKFICHREG RUEF# %L (LOF) FEEHIL) ;

4y FRA BN AE R E T E A S T A

54 iA“ﬁAﬂ BRI . B,

6. FEEFEE NS TRt R B,

TR
SEBN. EEEE AN
5752

R E ARG B nFEEE R, TERRSEEANRGEKERSEHEARAH.
WA EE: 4006070088
ANaE] HE: http://www. gtsfund. com. cn

B {EKkFEHESEBFRAA
20224E07H21H

F12 70, L1210



