EERFENFMREEHAABR EERERESEIEHFHRAES
2018 £ 1 =FERE
2018 £ 03 H 31 H

HEBBN . REXKFEEEEHEARAA
EEAEN FELHERITROARAA
WEEH HE: 2018 £ 04 A 23 H



[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

HZx
B B B R oottt ettt ettt ettt ettt et e ettt et e et e eneereeeae 3
§2 TR IIMET oottt ettt ettt s st e e sttt ee e e s er e 3
2 L BB BETRIETI ..ottt ee e e ene e 3
§3 B B AR I TR T .ottt ettt ettt ettt s s e 3
L TR B AR oottt ettt ettt ettt ettt ettt e s e e e ee e 4
32 B VBRI oottt ettt et ettt r e e e 4
3.2.1 AR EHESHBISE KR K5 RIS B EER SR EE oo 4
3.2.2 BEESAFAEMKURES RITHAHEM KRR RIS RS LR IR 2t R A3 K E
B ettt ettt ettt ettt e et et et et et e e et et et et e e ettt et et et et e et et et et et ese et et et et ene st et eteteneanaees 4
B B T A R B oottt ettt e et et et r et ee e e e e e e erenean 5
A1 FEESRTE (BREEE BRI/ BB oottt s e ee e ra e 5
4.2 EE NG AN AR S B/EER B BB oo 6
B.3 AR BB TRTEET oottt ettt ettt ettt et ee et r e ee e eraeeas 6
8.3.1 A TR B B R IBAT I oot se e eee s s e s ee st ese e see e eeeseeeseee e eseesessaneaeens 6
8.3.2 B B AT B TR ..ottt sttt e e e e e e 6
VW & Lo Ok g 1. g 1B T (% w1 OO RPN 7
B.5 R BT ZE G IIMEBETEIR ..ottt ettt e et et e e ee e e er e ee e eraeeans 7
4.6 MEHNESHFEABEREES TP ETUE VI .o, 7
85 B T IR oottt ettt ettt ettt et ettt et e s e ee e eenne 7
5L R TR B T T B M, oottt ettt ettt e e e e e e e 7
5.2 FR A TR T S R R B T B et e e s nene s 8
5.3 EHRL A RWE SEE T F=IHE AR NEFRET+ 2R ERERA ... 9
5.4 R B R IR T R R B B 2B oottt 9
5.5 G HAKRE A RYHE GHEE TP E FI R NEF R RT A RFBRE A ..o 10
5.6 G HARE A RYHE S EE T F=18E B NERF R RT+ B B = X RFER R R A ... 10
5.7 MEMRE A ARWNE SEEHF=IHERFIKNMNEFRIT A RERBRERA ... 10
5.8 G AR A RYHME 5 ZEE T =13 E IR/ NEF IR LB BGEBE A ... 10
5.9 REHIRAE SR ARTE I TR A F BT ..ot 10
510 REHRAESEBRBE R E BB B IBTLULI ..o 10
B L BT 2 R BT oottt ettt ettt ettt ettt et reen e 11
§6 TH T T TE B IR B ..ottt ettt ettt ettt ettt eaenan 11
§7 AE B A B BB A I B B oottt 12
88 UM T I B B B B R oottt ettt ettt r e 12
SAMEHNE—BAETFEESOFHHIEBIEEIT 20%H BB ..o, 12
8.2 B T T I B B BB B oottt ettt 12
L e L = - OO P RPN 12
T 20 = OO 12
9.2 FF T T oottt et ee et ee et ee et en et ee e eee et eneeeeneeeeeens 12
e By OO 13

Bt
N
=il
piss
]
=



[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

§1 EERR

R EHENNHEFE S LEFRIEAIRS P GO AR R BOCE . 3k P IR B
HORER, R A A MBS L A PR AN SE R AR AN Sl SO BT AT RSN
I TR IRAT I A IR A A REA I &S FME, T2018F4H 1I8HEM 1 AR
I S5 Fahn IHMERIABIR A GG ENE, RIEEZNENAERERLE. kT
P WRIR Bl HORIB I o 8 PR U LSS L B 53 1) S 0 A B M Y i
w7, EARIERE S HA . BN SO AR AR BHA XK,
PO B AEAT AR OE LR AT A0 B AR < R S5 U B A5 o AR U 55 BORER 22 6

it

AE A E20184FE1 H1H 2201843 H31H 1k

H &7 kL
2.1 BEERFM
B G TRIFR [53]{ 7K = XUR A i
HL ARG 005108
A (Yt S LEARILDID a0
el Ciley Ve B 20174E12H13H
i 5 HIAR I S AU 798, 394, 109. 597

AT S A e IR ™ 6 2 2L XURG: ) ik i
b, BB ES N E, SRR
Mk S5 P E P P A e i

ANHe R B L B  JBEER T B RG fit

Pt Hmg SV IRNE . AT AR A TS . RO
A

A b e i}‘;ﬁaoo%w&ﬁ%%owﬁﬁﬁ FRAL TS
KREEGRREG TS, R TIERREEE PR

MU A %ﬁ%M?;ﬁ%@%WEM%ﬁiﬁﬁ%m
SN K TR AR A TR TS,
(IS it E -

A== IN {5 7k - 2 4 HA R A )

REEEN W TR AT I A PR A

§3 FEMFMIIMESFERN

B3, 13 ;W




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

3.1 EEWMFHER

Hhi: ARt
EEM R AW (20184E01 H01H - 20184E03H31HD)

L A 2SI &8 -5, 863, 474. 69
2. AJHAE ~17, 976, 209. 84
3. DA 35152 4 4 BUAS A i) -0. 0225
4. IR B 5 1E 782, 084, 057. 64
5. IR H 0 i E 0. 9796
F1: AHIFE20184F1 H1HZ 201843 H 31 H, EiRES W Gistr MR S0 ARa A
M%ﬁi%%@%%ﬁ%ﬁ(%m,$%%\@E%#> TEA T 5 S PR s /KT 22
KT BT o407
H2: AHC IR TR S AR BN BRI . AN RS AR EARS)

e ) FHBRAR 5 9% F G BRI AR D9 AR 30 Sl an in_EA 28 se i a 22 sl

3.2 4 ERI
3.2, 1 AHRE LS MYV (0 K 0 0 5 TR 0 e v W 25 A E
WL
N i L/ \ éjl‘f v
Yol | RS D RBHER e
B ‘ epffs | gl | o | 0 | 0@
EO ‘ HAREZE
@ =@
@
RN
H -2.25% 0. 65% -0.91% 0. 59% -1. 34% 0. 06%

3.2.2 BHESAGRAANLRES RTHPMEM KRR LEE RHLS R &

ZHHI HER




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

RIfEAE R I R SR AR e B R RS R ER KRS RIRE e R HE St Bl
(20174 12H13H-2018403H31A)

6%

5%

4%,

I
1
|
|
|
|
I
|
1
|
|
1
|
|
|
1
1
|
|
|
|
I
|
I
1
|
1
|
1
1
|
I
|
I
1
|
1
|

|
|
|
|
|
|
|
|
1
|
|
|
U
|
|
|
]
I
|
|
|
1
|
|
|

1
|
I
|
|
|
1
1
|
|
I
|
I
|
I
I
|
|
|
!

-3%

2017/12/13 2017/12/29 2018/1/16 2018/2/1 2018/2/26 2018/3/14 2018-03-31

T BEEEFAERE, BUEREHIR, AR RALAW 8, BubR S IR AL T2
g P

§4 BHHEAWME

4.1 ZE&EE (RESLHEPNH) FN

ARG mn |
44 % HA IR Lﬁ@ B
R E 9 | 4T H

N3 2 N S A 22 T e )
R K FEREE AR A
HEREE. TMEELE
FRAESR 4 B S BT A&
- st | 201712 @,%E?%%%ﬁﬁ%@%
B o 3 - 194F S, EEIESRA LSS

SERES I, PO UESR B
A PR A =] BRI AR 55 A o0 e s B
WA AT, VAR B4 A FR
NI 53 W = B /N R DS
Mo EEE: FE, FERHEX

#
w
b=l
H
&
=




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

N5 Rvig i 0 N g T
HEHRFEHE 2L, DUER
B FRESEHARA A HE
BT AR T B A5 UE A A
PAE MV AEZ#BIF 7T O B 3R
W BT B UETR I T O

AFE4FL | 2017-12—
R _ —'—E, Q L YAN . it} —\é
SR8 bsagm . 104F 2R RS AT . AR FRE 4L

BORMEHE A BE K FFE S
B PR m) A e BB
P Bt AR e . S o
[H, SAFRAHRA ST Bk K
B ML BEARAIE

4.2 BEANREHNEEZGBEENTEHRLIHA

WEMN, BeEEANFAEREE SO IFEA ANFRITH, BTt e
AR NVER A . B NS T (R NRICH EIESR 55 ik k) LA A
FAFBEER . 2RSS FIRIIE . e QBTG A & 1 L IEE 1 55tk
R DL BRI, S BT LU 5 2 < 15 R AR R LR 23K

4.3 A X GETUH
4.3.1 AP G5B RIRAT BN

WA WIN, EEEEATIMESEL GEHFRBEESERAF AL EETEIL)
SEFHISEAEIA (G KRS AR AT A TR G EEINE) FISTER,
PR TR, RS — T AR — R 5 g ), it RS RN TGS
B 07 RIATAE G AT RT3 0T, DA GRS &8 BN B R R4S B L A R AL
TN BRI T GHAT WAl S 3 7 B BGOSR AT 15 3 A5 F

B & NS RIL SV R e R B BRI B A OB . W T 5 B
KRAFPATEFZ GHIE, WA R4S A K SEFJ bR, BN tsds. i
e EeBl Ay BE R A S P B A TR A T RS G s S FARAT IR 3% %, 364
NS G N7 b = el TR L I 3 B D R S AN i v o/ VR DS R o e A
VATON, FEEETNEMMAEM ST LBl Be R I, MR8 25 R Bk ST H AR A B A
5F 58 5 45 R IEAT A4

s HIPY, B R AR B G R [R5 e 41 2 ) A 2 6 22 S b e . o) g 52
5y IR 038 5 T2 55 IS WLRIAE Gy Al 2247 40 AT s G 3N R R IV AR AN P AE G AT H
P55 R DL

4.3.2 RERX T NKETH

Bt
o
=il
piss
]
=




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

WA, BN KL 325 07 AE SR i, REEHE AR K
BUFAEA AT RE T B 2138 5 AR 2§08 25 (10 57 0 28 S0 AT 9

S B H NN BN S B AL 5 BT T 3E0 IR H S 28 5 I 5 i R
HH I RS AE  ) BRL AE B B IR S5 24 H RS BB I 1L«

4.4 R HAANE S BB RS IE T

RIEEESE RIPE “ A & 0 B E AL T0. 95007 HAK 1. 00007TH, A2
BEPE IR E E PE L BIAS SR 50%” 5 DRI H A0 i B 0 B, FRATTAH N BT 0 6
RAE.

AN BN, RGOS 2 AR E I T BB TE, EnE MR E R R
T T TURA P — ORI, XT3 IR TR R P R B AR X A R PR R . FRATD
TUHA AT A E N T3 sh B e ge A4 B Ib, BB, o
DUphs L B, ARG R R . Rk, FRATAE A B e fE, CARG 4
RE, HBOHE . RAE TR, AT T —eMiie, mKkmerf
EEPAR

4.5 REHNE SR SR
A R T SR I {5 7K R 0O e e 2 &y WUHELNO. 979670, AN, &0 #
A I KA -2, 25%,  [F] L &7 FE AR HE U 2 %2 0. 91%.
4.6 WEMANESHFHAIRES T HERE RN
T IR HOBESE A TAR H R e AR N AN — i AN BE e 5
AT LT s .
§5 HWEASHRE

5.1 MEMRESHHEHR

Fo b MBI Ee A

%)
1 P 5% 8% 345, 389, 041. 44 42.19
Horr, BRZE 345, 389, 041. 44 42.19
2 Fe it - -
3 [#] 5 AL 7 $5 % 38, 573, 782. 20 4.71
Hr, iz 38, 573, 782. 20 4.71
B SRR - -
4 | mEERE - -
5 | &RbfTAE MR E - -




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

6 SEN IR 4 il % 7 320, 000, 000. 00 39. 09
Horre S 2R ) SN B B
IR 4 b %
AT AP Ak A B4 A

7 | fTEsgmEfENas 59, 268, 660. 72 7. 24
1

8 HoAth 55 7= 55, 329, 807. 38 6.76

9 | &t 818, 561, 291. 74 100. 00

5.2 EMREBATL T RIBERRAS
5.2.1 MEMRIBATW A RKEARERFHS

ok i <5 R A EL T EL A1)

G A7) At (o) %
AR RS B D - -
B | RHIk 13, 225, 991. 04 1. 69
C | filliglk 198, 627, 571. 84 25. 40
D ii;;égi;jl‘%ﬁéiZQZKéE 5, 447, 360. 70 0. 70
E | &5 - -
Foo| iERMEE 26, 402. 87 0. 00
G | ZZiEis i G A B 11, 810, 161. 42 1.51
H | Aol - -
I ;isigiji\ikﬂ#%nfaﬁafi 17, 433, 525. 60 2.23
J | aRbl 76, 729, 270. 18 9. 81
K| prdhk 18, 127, 454. 55 2.32
L | MBS 55 IR 55k - -
M| BTN RS - -
N gjﬁ R LRI 980. 00 0. 00
0 JE& RS A BN H A i B B
2l
P | #E - -
Q | Bt TAE 3, 960, 323. 24 0.51
R | 30fb. B MR - -

#
oo
=
piss
&
p=|




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

S | %A - -
&t 345, 389, 041. 44 44. 16
5.2.2 MEMREAT KRB AR TR ERTEHE
T ARG AR AR 0F I I 2
5.3 A BIRRA RME G ZEE T ¥HE LI/ NERF AT+ B B A
SR
P | A Jie SR A4 FR o (k) A FebirE (o) FEHE EE
il (%)
1 |600519 DMEE 65,190 | 44, 565, 187. 80 5.70
2 | 601318 Hh [ P22 589, 632 | 38, 508, 865. 92 4. 92
3 | 600557 L2l 1,509, 733 | 20, 864, 510. 06 2. 67
4 002222 8 b Y 1,151,272 | 19,042, 038. 88 2.43
5 |600048 PRAHb = 1,345,765 | 18,127, 454. 55 2.32
6 | 002624 FRES e 519,693 | 17,399, 321. 64 2.22
7 |002236 KA 676,200 | 17, 324, 244. 00 2.22
8 | 600036 AR RAT 551,800 | 16, 051, 862. 00 2. 05
9 | 600809 iER7 R 286,889 | 15, 770, 288. 33 2. 02
10 | 300274 FH ' LR 702,300 | 13,470, 114. 00 1. 72
5.4 MEMRRBEHFMFMFROFEFRELHE
8 e R A Gy | AR ELE
(%)
2K fiii 75 31, 688, 582. 20 4.05
2 JAT = - -
3 SR F 6, 885, 200. 00 0. 88
Horp: BURME SR 6, 885, 200. 00 0. 88
4 fk iz - -
5 Ak A AR BT 75 - -
6 SRR S - -
7 Al A (RIS fii) - -
8 [F) YA HR - -
Fou, 13




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

9 HoAtl - -
10 At 38, 573, 782. 20 4. 93
5.5 REHARRA RME G HES T = 15H EL B KN R B HT 742 R 5 B A 40
b 4 B e
¥ 5 TR AR TR TR HE (5 A srE o) QAR
(%)

1 019563 17E %09 229,110 | 22,915, 582. 20 2.93

2 1019313 135713 87,730 | 8, 773,000.00 1. 12

3| 120208 12[E7FF08 70,000 | 6, 885, 200. 00 0. 88

5.6 MEWIRIEA RMME oG2S F 7138 LL AR/ N HEF R RT 42 B SRRESR R R 1

|
T ARG ARG WA R B SCRALE SR

5.7 MEWIRIZA SME G S F 713+ E LA R/ N HEF R RT T4 St e R4 3 A

T REEREEFRMNE, AREASEHRERBE.

5.8 MEWIRIEL A SMME G 27138 LI R/ HEFF B BT .42 BGIE £ 5 BH 248

T AREEARARARFFGPGLE.

5.9 MEMRSFEETR R KBTI 5 1B 0L
5.9. 1 EHIRAE SHR ARSI G 28 A
T ARG E HIRARFFA AR &4

5.9.2 AESERBIH RO BEBUR

TE: AT ARG WA RFFAT B 1T 52

5.10 MEMRAE ST FZWERPHRRZ BB
5.10. 1 AHAE R RBEEBOR
E: RERESEFE, AREASESEGTRRE.

5.10. 2 WEHIRAE S BH 1 E R BT MR P4
T RIEREERNE, AEReEASHE G .

#1071, FL13 W




[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

5.10. 3 A3 E 5 HA L B VAN
T IRERSESFEME, AEEANSHEGHREE.

5.11 BBEHAMEME

5.11. 1 AP EER M AT HF “ITBALTIRE” RERMERKT EZEHA
Ao, EESEHEANMBIEEN, REFANZSEHENITTRIEFNRTEBEE
#HRER IS LRFENEE, WEFERS R Hit—EAZRAFE T LTHHEE.

5.11.2 AESHT TR BERBHES SRR E T EBREE,

5.11.3 HABEF=HIR

P K & (o)

A H AR 4 317, 787. 32

PCIE 5 5K o4, 137, 627. 44

2SR -

VL& IPSY 874, 392. 62

FoAt SR _

HoAt _

1
2
3
4
5 SR K -
6
7
8

&t 55, 329, 807. 38

5.11. 4 MEHIRFFA WAL TR RIIRI T He e fii 2z I 40
TE: RS GAR S WIARCR A AT 56 Y 0 ] e #5155

5.11. 5 EFHIRAT 42 IR TP AL Sl 52 PR B AL Y Ui A
TE: ARSI AR AT+ 44 R T ARAFAETIE 32 IR 5 0L

5.11. 6 HBEAGMRE MR A AR
e AEEelH TS AR, 22 M5 &Iz B A R R

§6 FFRXELEHHES)

AL

i T AT 8 4 A A 798, 394, 109. 59
i 5 JU 30 ) I 4 e R T 43 50 -
e AR T IR 3 4 e (B 47 i N

1171, FL13 ;W



[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

i 8= Pl 1Bt 1 e N G Vo U A D
“_» :[:E ﬁ” )

e R A B 798, 394, 109. 59

§7 ESEFHANZRERRERRAREESER

7.1 ZEEEAFHAZERSHBRIIER
E: AN, ReEEARIHEA R SRS

7.2 REEENZHEARSREAREEST 5 AH
T AN, ESEHE AR HEA TSR AR

§8 HMBEEERRNHAMERRGR

8.1 EHIN BB RE A ES B IR B BGET20%5 % 5L
VE: R S AN AL L BB 15 S <y WL )32 38 B L 200 A 17 DL

8.2 MBHEF I RN HEMERRFR
T

§9 BEXHBER

9.1 FENXMHER

1o rp FEIE e At [ 45 K S ORISR O T8CR i i B VR & R RS A3 B Ak < o
iIpELE

2+ CIEAE K XOMLLE 2 TGS B B IR & AR B G e 5 FD
CIIAE 7K RURIAIE A% 78 JF IR T e B VR & BUIE SR 4R SR SR E M)

AM@A& BRI AR B

3

4y R AE TR E TP PR A T A
SN

6. FEEFLE AL B HbAE . B

9.2 FHU A
M OB EE A HE . T AR T X A 40 K8 15285 i 5 M 4 K JE 194%

1271, 13 W



[ £55 7 S XUR e 06 72 P TR BE B VR & IR FR 4R B 4 2018 4R 58 1 4l

9.3 ERH
BB ARG PWAELER, TEAESEEHEANRGEKERSEEHARAF.,
B HLIE: 4006070088
NaE] Ak http://www. gtsfund. com. cn

BfEXKEZESEHARAT
—O—/\#EA=+=H

b
&
=
piss
&
p=|



