RS kFERMERRFREESRAEE
2022F FIFFM T
2022£E09 A30H

HEEETHEN FHEAKFEEEEHFRAF
HEFTE N B ITRDERA A
REEH BEA: 20224810 H26H



(45 7K SE AN A 0 IR SR PRI T 5 B i i 2022 4E 5 3 AR

Hx
8L B B IR TR oottt ettt ettt et et et ettt et ettt eee s et enesenereresereres 3
82 FELTZ IV, oottt ettt e et ee s e s e s ees e eeesreserenen 3
§3 TS AR R AN ZE B TR BRI, oottt s et e ettt r e ee s 4
3L R B T B R oo e e ettt sttt et et s e ee e s s eenreeereseens 4
3 2 B T B R I ettt ettt ettt s e 4
B B TE A RS oottt ettt ettt et e e ettt et et e s et rerenererereneneseres 5
A1 REZRT (BRIEGBRIHIZL) TR oot ee s s s s e sesnen 5
4.2 EBANREHNAESBEBTFEBIII BT e 6
B3 AFAEBBTRVEE ..ottt e s s ee s s e s st es e es e eseeeseeees 6
VRl o Tk 1. g LB (54 1P 7
B.5 R BIPIZE B IINEIEZEITN ..ot ee st s s es s es e s ss s es s seseseees 7
A6 MEFNESIFEAIEE ST BHETIEDL ...cooooeoeee e 7
85 BT BB oottt ettt et et eer e resereeenes 7
5. L H R B R I T T B B Moottt e et e et et s e s s s r e r e 7
5.2 FR A B R AT L2 B T B B TR 2By oo ee e se et es s s s es e s e ee s 8
5.3 5 WK E A WME 5 ZES B P=3E LB RN HERF BT+ 2 R A e, 9
LW R Tod e ey DA AR Tt s = PR 9
5.5 & HIRR A RWME GRS BT F=3E BN HEF BRI BB B FR T .o, 9
5.6 & HIR A RWME G2 S B = 3E LB D HEFF BT T2 B = SCRAE SR B AN ... 10
5.7 MEBREA RME S EE B FRE LK D HEFR T L RS BRTEAL .o 10
5.8 & BIR A SOME o5 2 & B2 B E AR/ BT A BUER AL ..o 10
5.9 MEMRETESH T MIBIB TR GBIV oo 10
510 RE A LS E SR ERIERIATERZ BBV .ocoooe st ssnsene 10
B L BT AR PRI oot 10
86 T THEREE B BTIBE BN oottt s ettt s et st s e ee e 11
§7 BEBEHEANBA BB EBBEARIEEIEL oo 11
YR ot Y ol e A G L1 AT 11
12EEEEANBHEEBRERBEREE T HIG oo 11
LIk G Ry A =L 2 = OO 12
8.1 MG N B —REH A ES O BIEBIEEIL 20%HIEDL ... 12
8.2 BT B 2 R S I A B T B IR oottt et 12
89 B B Sl E El T oottt ettt e ettt et e e s er e ere 12
0.0 BB BT A H ettt ettt e e et ee st ne et e s se e s se e 12
9.2 FETBHILET oottt ettt ettt et s ettt ee s seeee s e s ee s es e ree s eeeneneeranens 12
9.3 ZEDH T TR oot e s s e s et ettt ettt s et ee s se e et ee s es st eee s ereseneeranens 12



V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

§1 EERF

FEE NP E R R EFORUEARNR S I SRR Bd . = T HERRR EL
R, JE AR BB S R PR S B AR A ) RO T ST

BEESIEE NOOARIT M A IR A AR IE AR & & RHE, 720224210 H25 H B4
TARWE FEI S5 Fabr . HERIAREAEMEENE, RIEE N E T ERE
WE. R FHERRREHE H K.

B H ARV LABCSEAS H - iR 57 (%) i A BT E F 2 977, (HANORIIESE:
LB BRI GIHFARRHA KRR HFA R, REEEFERRE
RS T AT 200 ] S AR 26 4 R S B 1

AR F 55 T RR G O

AW H20224E7 H 1 H AL £220224£9 H30 H 1k

§2 E&EF=HgN
F 4 RTRR [543 7k 0 I AE i
FH L TS 001736
FH s LT
HeEFAEMA 2015410 H 28 H

1, 433, 615, 484. 8711

ANHe g B T A AT o USRI AR
KR BT AR, EREFIG AR s K
RITRAE BN, A A5 F ] XU ) i
fE N, ERIEE TR KIIR A G E .

BB R

P XINAE B AR T e, Ak
K H R e sk, B B
A ACHE A E KPR 2R a5 &, HENS
ARG & BT IR RS B SR AT Bt . AT
FCE B B, AT ARERI “ 8 T i
£ WSS, seor RAFBITIA AR E B ik
fRESs, R BESINAESRE EA,  ET
DR IZEATAT MR, F280 WA & A E 2 b
Ferd, BATRER KL AT EeE A
VR FFEERCKAE I AL . AT
B RS ISR A T N2 BT ECEL RS i)Y
SR E RS . B IBT RN BRI BB R
s BRSO

30, 12 10




V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

PIR300FHI 7 2 X 80%+ T i 45 A FaE i ad

A B a0
AR TR G, JCHUVICE K BT

—— BACHE TR MG G0 WG 5 KT
S, B BRI UV 24
.

SES R 2k 3 P EAT IR A

SESHEEA SO BUT AT A

3.1 EEMFHER

§3 EEWMFEIINMESHERI

B NRMIT

FEM S

WA (20224E07HO1H - 20224E09H30H)

L A C B

47,527, 198. 97

2. AJAAE

=362, 020, 857. 76

3. AT $5) 35 4y AR JA A )31 -0. 2402
4, IR B G =1l 4,177, 564, 653. 93
5. YR I %8 2.9140

VEL: AHAFR2022FE7T H1H £20228:9H30H, EiRFES W SHEFR AR &0 8Fa A
INWELAE 5y R4 &2 R (i, B9, TRl 2h4) , 1 N2 )G SeBrifi s /K o 2

(ISR k-
FE2: A O SEH s AR 2 e A AR . BBl

HAtN (A2 e fEAL S

ez ) FHERAH O 9% A ANE IR IR KR IRt A A Dy A 2 se Bl s i B 2

MBS U A -
3.2 HEHERI
3.2.1 EEMPIFEHEKERASHS LB E AR RRK R
V&5 =0
. HEEK | gt o
U 7 E N IOl Il 7 e
B B RBinEZE | FEEES A -G @-@
RO o HArE 2
@ EAE)
@
HEEAA|] -7.81% 1. 03% ~12.16% 0.71% 4. 35% 0. 32%
TENSPMH | —4.93% 1. 34% ~7.68% 0. 95% 2. 75% 0. 39%
TE— ~13.79% 1. 20% -17. 36% 0. 94% 3.57% 0. 26%
U S 94. 01% 1. 30% 1. 52% 1.01% 92. 49% 0. 29%

Favr, 127



V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

EFAE | 105.07% | 1.27% 2.61% 1.02% | 102.46% | 0.25%
HEEEF o o | 11se 8. 08% 1.00% | 183.32% | 0. 18%
N . 0 . 0 . 0 . 0 . 0 . 0
ERGE R A

3.2.2 HESEFRAMRE SR IHFHEM KRR L EE RS A Ml R
AR H) HLE

RfEkEnEE R R R A E S RS ER R RS A R E SR h R ERTIE

(2015510 28H-2022409A308)
300%
250% -
200% -
150%

100%

50%

0% WW T Wl T T 1

-50% -
2015/10/28 2016/12/22 2018/2/13 2019/4/12 2020/6/11 2021/8/10 2022/9/
— BissEmeEE — WEigEE

§4 BHEAME

4.1 Ze2H (RESZLE/PNA) W
EARENE | Ik

SATYIR | %
M
4, 1% B
FER | B4R | Mk
Hi | B | 4
i
HHKHEWH A, W
{EIRME K F R4 A R
2015- 14 | AFEISLHIE SR
Vi Y -
| AR 10-28 G| B PRSI BG4

PR 2wt ST AT M 2
WHFE oL, ZASIESF IR A




V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

BIR 2> =] Bt B SR s 20 A
i, TiRE{EREEEA
BIR 2 R 7E H0 i 2 SR Ak
o0, RE K F e P
A IR F A 5 58 AR 4k
B, mE . E .
EFE: P, REHER
W55 Bk HeE ML TR
ik

4.2 BE ARG A AR S IZE - T 15 5L U B

RN, B B E RSO A AR AT, S50ty Ete
A NEOR R . ReEHAET 1T Ch N RIVAE IS 5 s R eik) LAl
FAERHEI . 1ZFESREE A FRE .. g IR R B4 & B s 1 55
R 2 IR, BB BT LUGI A & 5 < R AME N L 22K

4.3 AR HTHUHA
4.3.1 AP 55| ERHPITHE R

WEHIA, REEHATIES GEFSRREST AR AT 5 H EEFE L)
SEMRIEEEIAT (RE K FREEERAGIRA R LTS EHINE) BSTEER, ™%
MVEEE N BB B — i AR — i 58 5 5 sl i RGN LA ZS
B 107 AT Zy AT A e i, DA ORI & B NS B AN R BT A S AR BB Tt
FEHT WERH ZHPAT WSO E B E BIE S AR A AT G 2 2P X Ay o

BB HNSRIE ST BE RIS MOLIE R A st A
NAPAT PG HIE, HORA R G H AL LA UETER, RS IR
Jov HBI D ECR R UAE B AR A G A P S & W TRATIR T I s, e
NI AE G o F-FE AU AL, A% B 50 T XU TR A0 ks > Se ks 0T FR I 5 5%
18, EEEHENERmMRIE. Lo o3 BC R RN, AR S AT H R A A% AR
A5y 6 RFAT T

WIS AN R B 58 4H & 2 1A At R 22 57 LR X R [ 32
Gy I AE Gy I 58 Sy I LA By ZZ 04T 0 M ke B BRI B AR 2 158 3 AT
DL H IO

4.3.2 RERZZIT AL A
WEWIN, B GHE ZH T A5 T5 AR A, B E B RK
IUAFAEAT W] BE -3 B A 158 5 FIR) 2 S8 55 1) 57t 16 A 2 AT A o



V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

S EENE N E B S BR A G AR5 P 2P 5a 4 [/ H S a3 5 i3z 6 s i, R
AT e 1) B30 A By B i i IE 27 2 H RS R S% IS

4.4 REHINESHIBR RIEAIB/ES B

W=, BEEN LB N T — O, HEAMERS R, REE I NANRR E TR
i, EAEARER T, SEEN R PO WT B IE, ook . BRI R
E MK T XA A A, FEARTAE)G, #EOREIRRKI A gt —B a7, @ifdt—2%
W, A EES . ERXFERRIAE T, BATK GO 4ERAE KT, EE L3RBT
EAGERIIAETT FAPA TR IT R AT O E, AL T TMT, ZE AT k. 3K
AT 4 BRI B2 JZ KM 28 B 18 T P RO AL T RE i e B M2 K T o R 22 5 1 o S o
MHAEAS, BLE L, WRSA TR, mEumFmRESREmTIk, RIOE . =FF
BT — e R BC B R

4.5 HEHAZESHFNESRI
B R E AR EE K FERINAEEIE S AR E 2. 914008, AHREIHA, EEMmH
FEIE KR N7, 81%, RIS L IR 38 R N-12. 16%.
4.6 HEFHNEESFAEANEEEESE T B ETE WA
WEHARBIIES: N TAEH R &M EEE N EAH A NS e T~
AR T T tE .
§5 WEHAEWME

5.1 REHREEH ~HEHKMR

s 5 o () oy B 4 T = 1Y) B A3
(%)

1| Bl 3,312, 613,957. 26 79. 07
Hrp: R 3,312, 613,957. 26 79. 07

2 | REeH®E - -
3| FlE a1t 284, 788, 300. 36 6. 80
Hrpe fiigs 284, 788, 300. 36 6. 80
APRES &Nl - -

4 | BEEWE - -
5 | ERbfTAE MITE - -
6 | FENIRE ST 534, 553, 880. 76 12. 76
Forpre SEraCIRI R SEN - -

b
~
=
O
o
=




8 25 K AR 02 5 P ST S B 4 2022 4R 55 3 R o
R SRl T
7 fiﬁTZ?EA e 44, 874, 725. 17 1.07
8 | HAh#tr~ 12, 842, 064. 21 0.31
9 | At 4,189, 672, 9217. 76 100. 00
5.2 MEFIRIBITU A RNRERFLE
5.2.1 MEMRBITIWARPBABRERRAS
A5 1Tk ) A FepE (o) b B4 UE PR A LU (%)
A AR RRL B Ik 68, 792, 894. 72 1.65
B | RH 40, 773, 202. 39 0.98
C | &k 2, 558, 991, 440. 17 61.26
B #07 BR BOK A
D ——— 193, 827, 204. 10 4.64
E | &5l - -
Foo| itk MmEHI - -
G | Az G AIRENL 46, 749, 079. 00 1.12
H | AEm sl - -
I =R, KRR B 214, 537, 389. 41 5.14
N &4
T | aRl 40, 896, 934. 00 0.98
K| etk - -
L | AR AR 45 IR 55 41, 910, 810. 00 1. 00
M| B ANER AR S 16, 049. 55 0. 00
N ;ﬁiﬁﬁﬂ&%&ﬁg 106, 086, 046. 67 2. 54
0 JE B RS A FEAD H A i B B
k.
P | #AE - -
Q | PAEF2TAE 32, 907. 25 0. 00
R | X, RE LR - -
S | 4B - -
&t 3,312, 613, 957. 26 79. 30

5.2.2 MEWIRBAT W REEBBER B R ER T AS

Feu, K12




V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

AT AR IR AR KR BOE

B

ZJN ©°

5.3 REHIRILZA RME 5 S F ™18 He B RNk AT 42 B 3 5 I 4
J¥ . i _ B A T
o R A Y JBE R A4 TR o (k) el o) BB (%)
1 | 300054 S Ay 5, 388, 420 126’627’870'8 3.03
2 | 603613 [ IEC i £ 1,016, 585 109’750’516‘§ 2.63
3 | 600862 W R 3,577,090 | 88, 354, 123. 00 2. 11
4 | 688037 SRR 374,152 | 81, 580, 102. 08 1.95
5 | 002028 RS 2,134, 333 | 81, 574, 207. 26 1.95
6 | 000063 H M TH 3, 804, 836 | 81, 423, 490. 40 1.95
7 | 002371 6774 275,635 | 76, 736, 784. 00 1.84
8 | 002179 H G 1,282,940 | 74, 410, 520. 00 1.78
9 | 601677 2240 3, 895, 620 | 70, 822, 371. 60 1.70
10 | 002299 XK 3, 553, 352 | 68, 792, 894. 72 1.65
5.4 REMREFEFMFFRBHFRELE
” _ A
e {5197 i A e E o) BT (%)
E XK 197 40, 394, 458. 90 0. 97
2 JAT AR - -
3 SR g 243,338, 213. 70 5.82
Horr: BSR4 A i 243,338, 213. 70 5. 82
4 Al 53 57 - -
5 A b 5 Fib % 2 - -
6 BRI R - -
7 Al A (A4 foi) 1, 055, 627. 76 0.03
8 (] Ml A7 - -
9 HoAtl - -
10 it 284, 788, 300. 36 6. 82
5.5 REHIRIZA RMNE G HSH ™17 H H B RN BT T4z R 33 I 4
FP| s fas fii 75 R e k) A febrE (o) Ry AT

Hout, 1211




(45 7K SE AN A 0 IR SR PRI T 5 B i i 2022 4E 5 3 AR

= EHEEHT (%)

1 | 220301 2233 H01 1,500,000 | 151,708, 972. 60 3.63
2 | 160404 1648 04 500, 000 51, 433, 849. 32 1.23
3 1019674 22 [E 15109 350, 000 35, 323, 783. 56 0.85
4 1220304 2233 104 200, 000 20, 170,904. 11 0. 48
5 | 220306 2233 H06 200, 000 20, 024, 487. 67 0.48

5.6 W& HIRIEA RME HEE T =1 E BB KNHERF T 148 B SCRFE S 3R
il
ARSI AR AR AR AT B SCHRFIE SR

5.7 WG HIRIEA RME 5 EE T 3B ELBI RN HERF BT 1% 5t &R 85 4l
WiEREEFRLE, AEEASERERET.

5.8 WG HIRIE A SME 5 E ST 13E LI RN HERF BB 1428 BUIESE 3R 9 48
AFE G A AR FFA B

5.9 WEHIRAZES B R MR HFHL B
ARSI AR AR RFFAT BRI BT 5 40

5.10 MEHRFE S TR WEMIPRI 5 B U H
IR ERLE, AREASEHE GG .

5.11 BEAHA AWM EME
5.11.1 EEHFER+LIEFRRIT EAHRERI I LR REREF B —ENZ I A
FFi8TT. Ak BB B PR 3RE i B

W ER P EIEE S P ERAR SIS ATFHF “ATBURTI e RE R K
TEERB AR AT, EESEHEANMBRTEEA, HREHNESHRERIFZIEFR K
17 EMRER223E 101 (220301, 1B) 1R AT AR EEEH MERAT A& A B & 11 S
EEE, WEAEHREREHiT—FENZE A ETT. BTREE.

202243 21 H, R EBEH MARAT IR E PrAE L s (EAST) RGuEUE it &2 A E s
RIRAFAE 2 DU B AT N, b B AR AT DR G B A PR Ot o th BAT BUR 1T CER AR A
WF[202219%5) , 13K420 57T,

X FIRUE SR I B e SRR P U B . AR LSBT IR RS T R AR P A7 & AR
TEREFUR A =) ) B R

5.11.2 AEEH T+ A BERBHES S RAME FEREE.

F100, K127



V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

5.11. 3 AT =1
Frs 4FR &8 (76)

1 12 H R IE 42 801, 600. 01
JNEACIIE 2% 37 B 7, 495, 688. 05
JSEYAT s ) -
VAR DS -
JSEYAT R ) 3K 4, 544, 776. 15
FoAd B2k -
oAt -
it 12, 842, 064. 21

O | ]| O | =] W[ DD

5.11. 4 EHIRFFE KL TR R AT 2522 40
AN T G A AR R B AT AL e IR ) m] e 557

5.11. 5 &G HIR AT+ 48 B b A 7E il 52 FR 1% 00 i U A
AT AR IR AT+ 44 SR P RAF AR U 32 BR 1 L

5.11. 6 BRAEFRE MRS FHIR I
AFe el T IR R, 73 T2 A5 & oE I 8] a] REAFAE R 22

§6 FFBAEEHHRZ

BAT:
15 B AT 32 4 4 AR 0 1,570, 148, 295. 93
e 2 4 1) 32 4 5 HR A7) 0 157, 890, 718. 75
el AR 33 ) 3 4 T[] 47 294, 423, 529. 81
s BA 1A) B e PR AR sh A (A3 B 2D LA B
«€_» i}ﬁ\ﬁ” )
e T R 5L 4 40 s 1,433, 615, 484. 87

§7 ESEHEANCHERREEREFEEEN

7.1 ZE&BEAFHAESHHRNIEL
AAREHIN, S GE ORI AL S0

7.2 Z&EHNEHERRERRAEESR S5 A

11, H12 ;W



V5 5 7K =0 A0 1 SR RIE S 3 B < 2022 4R 57 3 TR AR,

AEWIN, EEEHE N RIS HEA R ER AR E.

§8 HmHBHEREFFROIAMBERESR

8.1 & HIN B — B FEFFE E SO LBk BIBGEL 20% K 1B 5L
et S A A AFAE B — BB 3 R BB i AL 19108 31 B8 i 20% 5 L

8.2 MR RE RN EMEEGR

T
§9 FBEXHER
9.1 HEEXMHER
1o A IR 2 v (45 7K A= DN Az 3 B SR AR 7 50 18 ik e SR SCAF
2+ (BEMEAFAINATFERE RIS R R GRS EH)
3+ (IEMEAKFPINA T B 22 RAE SR R R 2k S E M)
4y it AR R AT B R A T 1
5 ZEEEH AT EAALIE . B,
6. FEEFTE NS BRSO B

9.2 MR
FEEBA EEEE AL

9.3 EREFNK
PR FE S AR BnE SN, TERESEEARGKERSEHARAH-.
P LG 4006070088
NE]MEE: http://www. gtsfund. com. cn

B {5k FEHESEHERAF
20224E10 H26 H

F12 W, K12 ;W



