EEAENFIMEERABR B EESEIFFRABES
2023 P2 EFIRE
2023406 830H

HEEETHEN FHEAKFEEEEHFRAF
EEAEN - FEIHRITBROERAF
WEEH H 20234207 H21H



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

Hx
8L B B IR TR oottt et ettt e et et e e et e s s eerenerenerenerereres 3
82 FEDTE T, <ovoeeeeeeeeeeee et st s ettt s ettt sttt es s ee s eeren 3
§3 TS AR R AN ZE B TE IR I, oot s et s sttt e r s ee s 4
B L T B B FE R oottt e ettt ettt ettt ee e er e 4
32 B G T TR IN oottt ettt ettt eenen 4
B B TE A RS oottt ettt ettt et et et e e et et et e s eet e renesereresenereres 5
A1 EESRI (BREEE BT THAT oot s st es s sseeseenes 5
4.2 BB AR E N ARSI EETFE BB s 6
8.3 AFAEBBTRVEET .ot e e e e s s ees e ee e s eseeeseeeseeeseeeseeees 6
8.4 3R B P EE B B B R I E T oo 6
B.5 R I ZE B IRINEIEZEITN ..o s st es s ee s s e s es s es s seseseees 7
4.6 REFNEESTAEANBEES B TR ETNE VLI ..ot 7
85 BT R oottt ettt ettt ettt s et st s et et r e eeren 7
5. L H R R I T T B Bttt et e et e et s e s s s s s ne e 7
5.2 FR A B R T L2 B T B B TR 2y oot ee e e e es s e es s se e ee e 7
5.3 & HIRR A RHME HEE B = 3E BN HEF BT T B IR ER T .o, 8
LR b e ey B N Tt s k= O 9
5.5 & HIR A RWME G BT F=3E BN HEF BRI B BF BT ..o, 9
5.6 & BRI A SOME 5 E S B2 E B/ HEF T T2 B SRR R 4 . 9
5.7 &5 IR A RHME SRS T F=HE LB R DT A2 RSB ..o, 9
5.8 5 WK A UWME HEE T 7= FH{E LB RN EER B BT B BGER B AL ..o 10
5.9 MEMRETESH T MIBIBITRZ GBIV oo 10
510 RE AL E SR ERIERIATEZ BBV .ocooo st nsene 10
IR I g Ra i & ' OO OO OOTS 10
TR0 G ) s o= TSR 11
§7 BEBEHEABA BB EBBEARIEEIEL oo 11
YA Tt Y ol e A G L1 RO 11
12EEEEANCHEEBRERBEREE T HID oo 11
88 MR B R B M B BB B oot e ettt ettt 11
S8.1MEHNE —RHREFAESHBHAIEBITEIL 20%HI BB ...coveoeeeeeeeeeeeeeeeenne 11
8.2 BT B 2 R S I M EE T B IR oottt 11
B9 BB Sl E El T oottt ettt ettt ettt e e e e s e ere 11
0.1 BB BT A H oo eee ettt ettt et s et ee st e s e esene e s e anenees 11
9.2 FE TS oottt ettt ettt st s st ee et ee e erese e eeeneneeranens 12
9.3 ZEPH T TR oot se e s se et ettt ettt es et ee s se e et ee s es e e ereneneeraeens 12



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

§1 EERR

BeEH N HE RS L FRAIEATR S H R A E Rl 3 1= T R E
FRRIN, X H AR B S A AN S B AR PN T S 5 AT

BEFE N E TRRITIRM A TR A AR AR S AR E, F202347H20H
LT A 5 Fabn s I ERIAE R A ARG ENE, RIEEZNBENFE
FEBGICE . R P HRRR R RN SR AR DL E A B R S i R
BHAEHEL R, AARIEE S — B8R 3 &M AL S MR AR R .
B KR, 5 R A 3 BT R A AT 40 D) 1 AN 4 4R B U

KAR G I 55 TRLR A H AT

AW 5202344 H 1 H A2 22202346 H30 H 1.

§2 H & N

B & TRIFR [1{5 7K = BRI 3
Fee EARY 005108
eSS (Y BLY R 5 BRI
e R AN 20174E12H13H
i R B 0 B A0 60,590,922.0917
AT G R AN IR AN P 423 1) 2EL A XU P Al
Rt Hbx b, IR TSN ECE, )5 IR

Mk S FE B BEAE () P AR e U

ARG H LI R E R H
FERRGEACE, Fee B KB 33 1)
PRGBS, AR B At AL e SR AE TR
AR R WA e AL 5 R B BE B s LU AT i
BEMAIECE, RVRIE L5 R RN EZ 4,
FERIEBUFRICECE . TR QiR
AW 5EE B R B = o AT I
RIS RGBT OB RN ISR E S . it
TR RS . S RAATAE R PRBE SR L T O R
B o

W
N
i
&

TPIR300FE F 35 % >60% + - iF [H fRFe Hulk 35

Mk g P A 3 v
3 ?b(_t E %%0%

KIS NRE IS, B TIETFR G &AL

XU AT 2o RS A1 . - 55
PR SNPGRS I AR, SR

30, 12 10



B {5 7k == R D034 7 I TSOR VG e B VR A B NE S P T 4 2023 4155 2 R R4
B ai K TR A AR S IR mTig S,
TR IS .
BEEEHA G115 7k 3= 2 4 HEAT PR A #)
BEHE AN [ TR ARAT IR A IR A
§3 FEWMFBIrTMESHERIN
3.1 EEMFER
A ARG
FEW SR 5] (2023404 H01H - 20234206 H30H )
LA O S I f 492,924.16
2. A1 -7,127,581.35
3 IIAL - 353 o ey BT A AR -0.1176
4 IR FE G B A 73,546,335.89
5 IR Ik S Bl 1.2138

H1: AHHE20234E4 H1H 202346 H30H , AL\ Gifabr A EFEE S MR A
WIWEAE 5 34 ) - T ok - (i dn, BRI 2 el 2856, Th N9k JE S Baifie s KT 2
KT I s 37
2 AMICSHL IR S AR RN . BRI . HALRN CRE AR EES)
&) FBRAR O % FHAIS R RAE TR 2% 5 IR0, A FARNE A A D se i as il EA A
R E AR FI R
32 BEHERI
3.2.1 &M B EN KR K5 RIS B R A 2R L
i | P || B
B B N FRRERE | AR s | O-® | @-®
EA@) N RN
@ =46 @
dER=AH | -8.84% 1.25% -1.87% 0.41% -6.97% 0.84%
FEANANH | 0.99% 1.20% 0.79% 0.42% 0.20% 0.78%
it A4 6.42% 1.49% -5.44% 0.49% 11.86% 1.00%
U Nt 2.25% 1.59% 2.62% 0.60% -0.37% 0.99%
T 26.60% 1.30% 18.75% 0.64% 7.85% 0.66%
HEE A
AR 21.38% 1.25% 12.84% 0.63% 8.54% 0.62%
Fav, 120



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

3.2.2 BEEAFAEMURES R IHHEHKRAD KI5 R LS RS A s 28
BHILLE

Rk E N e R AR S R e IR A RN HER R RS VA R E R R E BT

(20175:12R138-2023506430R)
50% 1

40%+

20%

10%+ . \
0%+ Phen ' ,ud i, \
LA™

-10%- v

-20% -
2017-12-13 2018-11-13 2019-10-16 2020-09-15 2021-08-20 2022-07-29 2023-06-30
— BEENFIIE — VESREE
§4 BHEARE

41 BE2E (RELLEDH) FHN

EARGHE [
4 % e L B
R B |
Aw | A
57 B R 2 A R
Wik, BT ACERE &
AT IR 38 50 0
GAE, PIT AR
EEL Akl CHTIRA PO
MU | AEERESAE | 0 |12 | RO, LR
VAT I 7 T T
R, B E IS A
OGP S
Fa: hE, RS
Vil T ol VR

il
w
b=l
H
o
b=l



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

4.2 EEANNRE N A E SZERNTEB O WA

WEWIN, BB AR ERL SO A AR EWT N, Bt Ete
A A NERM at. EGE AT 7 (P NIRRT EREFF 0 3 k) A
RIEEEI S 2SS G RNHE . B BN R G S 0 LU EHEIE | 155
KR IAUR G, FEB B OIRT &2 &6 R AEAE I 2R

4.3 A PR GEIRHA
4.3.1 AP35 B RIHAT B

WEWIN, BN SVESR QEFREEE HAR AT 5 EE SR L)
SEMIIEEIEIAT (RE K F R EEHARA R AT 5 EHINE) M5TIER,
MVEEE N ETBER S BEi—Riin WA — R iisn s 5 ks, sl RGN T,
& 107 AT Hy AT A Iz o0 i, DL ORI & 8 BN B AN RIS BT AL S AR 3B Tt
T BERH L PTG SR E BIE S A R AT G 2 2 T X

REEHNSRIEST ., W g B MoLs e, XS i st, A
NEPAT PG HIE, HRA R G H A LI F—IEZER, IRt e
Jov HBI D FE R R UAE SRR A AR AP A Z & W TARATIR T I35, A e E
WANG (B v ' 7 D10 B il 1 7 1w P < 37N R A v 1T o 11 /N1 B R e e e O ' 7
1709, FEEENEIEMASILSE LB Bo 5N, AR S5 A ST R 5 (14 i A
A 5y G5 R AT VO .

A A, A R A X AN R BB AL 5 2 ) A i o 3 22 5 L R T TR0 52
SRR AE 5y I 58 Sy W IURAE Gy W 2 EAT o0 A, B B RN R R BB AR 22152 B AT
B H IR

4.3.2 R ERHAT AR T

AN, B G S H I S5 TT R AE R T, B B AR K
UL W] BE - B0 2 158 5 AN 2 B8 =5 ) 7t WS A2 AT o

BB ENE N B S BR G AR 5 P o~ IF5a 4 [/ H 1 38 5 B 46 5 i, R
HH I R AT B B BRI By B i AZAIE 57 24 H BSE B 5% 1 L o

4.4 75 3 PN 2 < B BB SRS A AR 704

2023 R, MAZGHRMETS, MET - FRERHRNEPER, —FEE
SR EELg, HEPMIETE ERAZ N, BIRA T B EE AT, (5 DT
[, WipPta sy, —FRILRR SRR, e RAT e - F IR
JEEEER, BRI, T R AR RO 2 BT AR A AN F TR R

BeiafFiih, VN ELSFENE AT, B RN E R, R
FERCR, (B8 G, SEMisal WL, G2 WRE 120224, K, HEeBAy)
MRS B ALIZAT . B A —ZREEAALL, AR, IR RIME L5 Z IR AR )

#eut, L1211



I8 155 7K S XU e 58 P TBCR G BE B

TINS5 5

4 2023 5 2 T

WPk EL, FN, naeE R R, FIEREZ AR,
B TAT AR, UL ZFRARIIR, =%

4.5 | EHAE SRV FRI

BT 48 —ZFF R L L

JEE E B A PR AT ML AR o

Aok 2 A AR (B A5 7 A2 R 0 3k J g A (B 91,2138 00, AR A, BE g4 4
I 3 Jy-8.84%,  [A] Y 47 EE A HE U 2 8 O -1.87%.

4.6 MEHAZERTA ANBRES T = ETE U
I R I BLESE A TAR H S S AR AT N B AN — i B 2 e 58

FEKT AT B,
§5 BEAARE
5.1 IREBIKRELEH=HERBN
o 5iH S o 4 R 1) LA
(%)
1| B 69,463,716.57 93.87
Hr 2 69,463,716.57 93.87
2 | EEeEH
3 | FEU s et 3,852,601.58 5.21
Hp: fiids 3,852,601.58 5.21
B SRR SR
4 | RERERTE
5 | &RbATA BT
6 | EANREERTI ™ 99,882.85 0.13
Horpre BRI A SN
IR A G B
7 % TR A 229,371.43 0.31
Tt
8 | HAhH™ 357,915.07 0.48
9 | At 74,003,487.50 100.00
5.2 |EBIRBIATU AR BERELAE

5.2.1 WEHRIZATIL A RIFARERRAS

AR (N2l

~FefrE ()

2 B HE ] (%)

A | R R HR

686,700.00

0.93

F7U, 127




I8 155 7K S XU e 58 P TBCR G BE B

TINS5 5

4 2023 5 2 T

Rl

il b

49,031,215.57

66.67

VAN VAN SV
G IEF VA2

SN 4

LR FIF N

871,000.00

1.18

AT AT EO

T QT m

A FAE Ol

& LR B
RISk

Rtk

D st ll

G RIRE 55 Mk 55 b

|| X| <

FHABE AR A5k

12,361,026.00

16.81

KA PR AN 2 3B
Ol

o

JE R AR S5  AE AT A Al
55k

#AH

THMtSTAE

6,513,775.00

8.86

AL AR E AR SR

w|lomlO| ©

4oz A

ZAN=]

it

69,463,716.57

94.45

5.2.2 MEPRZEATIL A RAERER KRB RERRA S

AT G A AR ARG B E

X?R‘

5.3 BRI A FYME o Heg B0 i HL ) K/ R PR AT+ 42 B R 35 B A

EX A~ %ﬁ\'

s ()

2~ fe e (o)

o 4 B
fEEEB] (%)

300558

Ulbr )2

101,000

4,851,030.00

6.60

688131

i ICR

84,200

4,797,716.00

6.52

688198

TR BEyT

45,000

4,774,950.00

6.49

Srlw Nk |dl 3

688271

BRECRTT

28,357

3,913,549.57

5.32




(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

5 | 301230 BAHE Y 53,000 2,379,700.00 3.24
6 | 603882 IR 30,000 2,265,000.00 3.08
7 | 300026 AN ESN4 411,500 2,230,330.00 3.03
8 | 002422 BHe 2k 75,000 2,226,000.00 3.03
9 | 600276 T Fifi [25 24 45,600 2,184,240.00 2.97
10 | 300244 it 2212 W 84,500 2,165,735.00 2.94
5.4 R EWRIL TR IR FHFRELHS
o s . i B4 T P
75 fie g5 i b 2~ () B (%)

1 [ K fii 75

2 JAT B

3 SRl

Horp: BURME SR

4 |4 e

5 i M 5 A ik % 27

6 T SRR

7 Al A (AT A4 foi) 3,852,601.58 5.24

8 [ A7 B

9 oA

10 it 3,852,601.58 5.24

5.5 & BA AR A SOAME & ZEE B 7= E He B RN HE BT T 42 L 3 5T A4

J¥ s ‘ i B LG T
o e AL VI A4 FR g (5K ARMEGT) BB (%)
1 | 128106 He 4 3 st 10,000 1,943,795.89 2.64
2 | 127058 BHEFE i 9,400 1,776,337.32 2.42
3 | 123199 L] 4% £ 955 95,507.95 0.13
4 | 128091 R 200 36,960.42 0.05

5.6 R & IR A M E oG H 4 B i EL ] R/NHR P U BT 48 37 ORISR S A 4
AFE G AR R FFA B SCRFIE S -

5.7 i EBIARE A YA 5 2 T 8 LB KM HEFF RURT T4 52 SR B R A
Wi EE R E, AEEAS5RERIT.

Hout, 1211




5145 7K = BRI %6 52 W1 R TS T B VR & B 4 R e 4 2023 4R 58 2 RS

5.8 I EHIRIL A S YME o H & B i He B K/ HEFF U BT AR BUCIE SR B
AT AR AR FF ARG

59 HEHARFESBREHBRIHIRIZ 5 B HEHA
AT ARG AR AR 27,

5.10 R AR A G BB B B B 532 5 18 oo i A
IR aRL2E, AREASEE IR,

5.11 A AHE HHE
5111 EEBERTHLIEHRNRTEABRER I LR BEREF HI—ERNZIA
Tl T AL PR E 7 U

A A EE S P ESEARESM A H S “ATBUR T T KBTI RE
ITEEMATAY, ERSEHEAMBREEA, WA HNESER RN+ 2IERNR
TERBE IR E IS LR ERNER, WA RS H ] H T —F N 52 BA TR 5T
Ak 1

5112 FE SR THBRERBHEE S FIME L LB RE.

5.11.3 FH A = B

75 2 FR BH(TC)
12 RIE S 22,301.86
RESCIE 7 15 5K 335,613.21
Il
LR 2,
JE AT FR ) K
S NLIA S
HAth
it 357,915.07

O N|[OO|[|OT| B[ W|IDN| PP

5.11.4 I FRAR KA HIAE T34 B B T S et 25 B 4

¥ s W . ”

o (e ZAvL] Db 4y ARMME o) o 3 4 E PR VA BRI (%)
1 | 128106 T 45 5 £t 1,943,795.89 2.64
2 | 127058 BHE AT 1,776,337.32 2.42

F100, K127



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

3 | 128091 R i 36,960.42 0.05
5.11.5 HEBIR BT LB EHFAEREZRE R RHA
A RS WA AT 42 B 52 AR A7 AR T 52 R A7 D
5.11.6 BT AH ARG M B H A SCF R R E 4
AL BT TINRRE, 302 5 E 10 B v fE7A 1R £
§6 RN E LS HED)
Bfi: Ay

2 HH A ) 5 4 4 e 60,590,922.09
A5 SR 1] 5k 4 o ER I 3 40
P: A SR A 3 4 e e 473 A
et WA TR L S PR 0 AR B A (A &5k /b DA
“IHT])
e I AR S S A AR 60,590,922.09

§7 ZeBHENCHER RSB REAEZESHRL

71 RE&FHAFEEESHPRIHNFHR

BAREIAN, FEEE AN RFEE AL S H.

12 ZEBEANCHEAREBERAZS S WA
AN, EEEHE N RIS HEAA R ERHA RS,

§8 M B E BRI A ERE R

8.1 & I N B — I B A B & Oy B L )3 B B T 20%0 /0 1B 5t
T I N AN AE B P B0 55 A B e 0 0 L 913 ) B 1 2006 1) 1 0L

8.2 I FH IR EERF B
p

§9 EEXMFHZ

2.1 FBXHEZFR

H11 71, 4t



(515 7K = A e a0 5 1T T80R T G B VR A RAIE R B ik 4 2023 4R 2 2 TRk iy

1. o I et I3 15 7K = 0UR e 32 5 A0 T80 SR e B9 45 PRUIE S 43 B8 Ak s e ST
RIS A

2. (RS K 3= e sg T T8RS G BR & ISR BB 3 e 3k A [F))
3. (IEME K 3= XA e sE T T8RS S BLR & T UE I3 55T 5 4 1 0)
4 it A LERIE T R PR A T 7

5. FeEH LSS BUSHLAE . B
6. FEFTE NS B HLIE . Bk,

9.2 FTECHA /X
RSB, BEHE A,

9.3 AT
PR E X A BaE S, TERRSEEARGKERSEHARAH-.
HI S 4006070088
oy AL http://lwww.gtsfund.com.cn

H{EKFEREESEHFRAF
2023407 H21H

F12 W, K12 ;W



