E{EkFEME 6 MR EHARGHFRLENIEHFRAES
2018 £58 4 FHERE
2018 £ 12 H 31 H

EEBEN . REKEESEHFRAH
HETEN XU BRITRDERAT
WEEHHA: 20194801 § 22 H



(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

HZx
B B B R oottt ettt ettt ettt ettt ettt e ettt e e ettt en e e e et enaeraeeae 3
82 FEBETEIIMET oottt ettt e ettt e et s et et e e e s e s e 3
§3 BB SRR I TR ZEI .ottt ettt 4
3L TR B AR oottt ettt ettt ettt ettt ettt et ea e er e 4
B2 FEBTEETRII oottt ettt ettt ettt ettt ettt e et e ee e er e 4
3.2.1 AR EHESHBISE KR K5 RIS B EER RS R EE o 4
3.2.2 HESARAEMURES RIFEEN KR R HE RIS LB RS RT3 H
B ettt ettt e e e ettt et ettt et et et et et et ettt ettt et ettt e e et e e e et et et tetetetet et et et et et et e e 4
B T A R B oottt ettt ettt ettt et ettt e et et r e e et e e enaereeeae 5
81 FEEZT (BREEE I/ BRI oottt 5
4.2 BEE NG AN AR SIS /EER A BRI oo, 6
B.3 AR BB TRTEET oottt ettt ettt ettt ettt ettt e e e ee e er e 6
8.3.1 A TR B B B TR AT B, oottt ee e e e et e e ee e e eseee e ee e e s e aneeeens 6
8.3.2 B B AT TG TR ..ottt s st s st r e e 6
8.8 F A B T B B B T S A B E 2 T oottt s e e 7
B.5 R BT ZE G IIMEBETEIR ..ottt ettt et ee e e ee e raeeaes 7
4.6 REFINESTHFE NS E S E B ETE DI ..o 7
85 BT AR oottt ettt e et e et et e et et ee s e e eee e eneereeean 7
R o S e v OO 7
LR & i T RN a0 s < = OSSO 8
5.3 E AR A RYE SEEFF=IHE AR NEF R+ B R ERERA....cc.coes 8
5.4 F 4 B R R T I R B 2B oottt ee s 8
5.5 &G BRE A MME G EE T =B E LFIRNEF AT A RFBE AL ..o 9
5.6 | HRLA AME GHEE T B E FIRDMEEF AT+ 2 B = X RRES B EHA ... 9
5.7 EHRE A ARNME SEEHF=IHERFIRNMNEFR T A RERBERA ..o 9
5.8 G AR A RYHE S EE T = 18E IR NEF R RT B BGERE A ... 9
5.9 EHRAE SR BEHKIRIBII LA G TEILTEI oot 9
510 REHARAE SR EZEKEREITEAT BB .coceceoeeeeeeeeeeeeeeeeeee et 9
B L BT 2 AR BT oottt ettt ettt ettt ettt ereen e 10
86 TF T TR IE AT B ..ottt et ettt ettt e s e e 10
87 REBEABRHEE RSB ATE GBI oo 11
7 A E S BT AT A G BT B T, oottt ettt enenen s 11
12EBEEHANBHEAREBRBEREESTZ T ... 11
88 REWIR RERIE S R I IIIEIR oo 11
§9 BN B R IR ) B TR T B oottt ettt 11
2.1 REMNE—BREFEESHFHHIEBIEAEIT 20%HFEH ..o, 12
9.2 B B 2 B S T B B B B ettt ettt n e 12
810 BB BT A H T oottt ettt et et ee ettt e e en e eneerans 12
10,0 BB S B ettt ettt en e 12
10,2 FFTBHB IR oottt ettt ettt ettt et s et e et e en et en e en s eneneeean 12
10.3 ZE B TR oottt e et e et e et e et et e e ettt ee et e e e ettt s et en et et eeeeree e eneerans 12



(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

§1 EHERR

BEE NN E FH o E B ORIEAR S R R EALE . =S PRI L
BB, FR A BRI B SEVE . HER AN S B M AR AN ) SOE R T, A ITEA
POlARAT A B PR AR E AL S A FHE, T20199F1H 1I8H B 1 A5 1
FAebs HERIAHFFZHEREFANE, RIEEZNBEANEEEBICE. ﬁ%ﬁ%
R B E R R BN RS DLW SIS S 8 S 57 1% S D) B RS P 2 4
AR —E BA] . BErdds ﬁTﬁ%ﬁk%%%o&ﬁﬁR@,&ﬁ%
TEAE AR T SR B0 AT 20 ) e A R S A 50 AR S I 55 BT RLR & it

ARSI E20184FE10 H 1 H 2 22018412 31 H 1k

§2 EEHH

B &R [ 7 -2 K
e 005436

eSS (Eyae B 5 W
ey VeS| 2018406 11H

i T R I 4 4 B B0 3,001, 236, 554. 764}

ASHe A P M PR RS I 2t B, 1SRRI

%% B b
tRaZdSEN iR 2 R U 28

Jof AT 5C 8 SR . Ak it it 5 5 20 A [ A A1
TRZ G IBAT RO Rl T i AT e 25

E 8 IR 2N T W i B PN R NS St
BEHILLB s fETE i B A B K i3
HahtERg SR E, o A AT IR

Rt R RIRE, eI bR
R AT, DB R
TERURR SN RO, A
BRI AT, 45 B T B R
oy

T TR el (B TR

A e R T MIEF R RS, B THERR
% e < P AT XU it A, LT XU A 2 7K

PR T BRI G BEREE, mTiRmm
Wit s.

IR AL 2 A A

HeEHA 159 5% 7k -2 < HEAT BR 24 W

37, 12



(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

PV ARAT AR AT BR 2 7]

§3 EEMFMIIMESFERIN

3.1 FEMFZHER
Hfr: ANRMIG

WA (20184E10H01H - 201841231 H)
26, 522, 593. 79
26, 132, 635. 02

B TabR
1. A1 2 s B 35
2. AR

3. AT $4) FE G A A A A1) i) 0. 0251
4, IR B G H = 13E 3,017, 480, 327. 23
5. HIR L A 1. 0054

L ARWIHE20184E10H 1H E 201841231 H, FiRFES VSRR AOIEE S M HFH
NINWEAS 5 B - s A (ldn, W ok, BRI 2R5E) , Th N2 G Sebrii s K7
KT B 587

H2: ARMCSEIUR R RS AR SN . BRI . HABIRN (AE A RIMEA )
W AR D FUBRAFOC % FH S AR, A HARIE R A A O SL i as n E A se (AR B0 as

3.2 HLWHEED
3.2. 1 ACHR 5 & GH S KR B35 TN % BB M R 25 3 0 L B
WE
i | g
N pfie | LIS D RESUCECT s
i . s | mgies | o | 0 | @@
EO ‘ HAREZE
® %@
@
HEA
H 2. 37% 0. 05% 1. 99% 0. 05% 0. 38% 0. 00%

3.2.2 HESGRAANURES RTHPMEM KRR LEE RHNLS R &

B H TR




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

BiffkFEdme M A e s R e R R E 2 R HEE R R SV S R E R R E R E
(2018506 5 118-2018512R31H)

2018/6/11  2018/7/13  2018/8/16  2018/9/19  2018/10/30  2018/1/3  2018/12/31
— BEfEdER AEEfREEAEISREEE — VEHEEE
E: AREEFEAERS, BUbREIR, ARSI —F AR CEREeER
TR SRR, S 4RI S5 B P & & RZ%E .

§4 BHEAWE

4.1 E&ELH (RESELB/N) FH

EARBEENREEEEY | iF%k
4 A% 15 Mol Vi A
TIREM | BEEM | R

FiE R e R S R
TR+, BUEREKFHE

A IR A B BB R i
[ W et $ B AR . AR

PN PH R L L5 R A B Bt 3 4y
A | FEEL | 2018-06-11 - 84 | M. g HAE T EE ST AT
baii iz @ ot n. sP{EIES:

P A A R 2 =) B 7 A B S ]
W st 2, [EEE: T,
PAF AR S5 TS Fe

b BRI
‘ & o5 2 Nt ot e 1 S
v | TR 0180611 - | ML »
EEs PRI 7K 2 5 A TR 22 7]




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

i LG RCBEER T e bl e Y an # BT
eI PiE i
PSPPI B IS5 A IR 7145
F i 8o 5345 Pt A R
NEME RIS K2
SEHARA ISR
B[] i B B AR A e B
EFE: AL, AR
BEME: B ML B ARKE .

4.2 BENIRE Y AR E S/ TE 0L E U B

WEMN, BeEEANFAEREE SO IFEA ANFRTH, Bt e
WHFA NER A at . FEEHNES 7 (PREANRICMENER R G &R AIibha
RGN SIS S ERIIE . FGLBN N IE AR TR H G 1 L8 155tk
R DL BRI, S BT LA 5 2 < 15 R AR L 23K

4.3 N FRGETUH
4.3.1 AP35 5B RIRAT BN

AN, REEBEATMESL GEFREERSEEHAR AP S H ERESE I
SEMIAEBEIA (G R FRESEBHAIRA R AT 5 EHINE) PSIER, ™%
BN BT iR — i IR R i3 2 2055, il RGN TS,
G 07 AT 2 G AT IR, DR S NS B RA R R A SRR AL, Bt
FHT WRIRE . ZHPAT WGP SF R T8 IS S O PR 345 2 A X o

B NS RIL V= R W BRI P MO IE R . XA B B 3
AT PATENAZ GHIE, WA RG4S A e F—iE SR, B, i
e EeBl Ay BE R A S F B A TR A T BL S B s S FARAT IR 3% %, 3648
GBI AE 5 06 F4 s A HUE], TR B T KU FE IR A A fo s T R
TAT RN, BeTEH BN B EE R BRI, BT i 0 #s A =
W AZ Ty 45 AT - B

R AN, R R A B AN R B A 2 (AR a6 22 S LA 56 [RD ) 58
Gy M IR A 5 B8 S W LANAE Gy W 2238847 43 B, B4 8 BN R I BEAR A 152 2 AT HH
YL SO

4.3.2 RERZHIT AL
AN, B GNHE AZHIIEL AZ5 T ISR A, B EBEARKE
WAFAEA P BE S B A1 52 5 FOR 2 s 55 (0 7 5 52 547 9



(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

B8 BN BN B BER A B AE RS 5 T AT a0 TR H S 58 2 A R 5 T, R
HH I RS A b ) BRI AL B Bl IR 55 2 H RS BB I 1L«

4.4 REHANZES BB R FZEIE ST

TR T 20184 =R G, MUZREKunF R A % T HEQHK: 108 &
ENT G SATREME R T SE AL . SUF R RS FIg . K TUAEIR . EERAREACR. B
N AN S S R N BREE 2 sl R, i R TR . 12 A B H B AR R
I [0 LB i 5 00 25 A T 4 s 4k 452 7 55, Y A/IMEE RS 175 46 TR A SR B it i S L 13
NAkSEA 3 1 104 B R ERZR I AR 2 ) 4F BTG, B i 0 4 T Iie 2 26 AN B R AT R
WA 2,

{5 PRI J5 I, DUZRPEAR A RS S H g e, Mk A b R 35 R 3 IR £
AV FFEAL, A5 BT G

MARCRE, VIR WA E S AT E®, REET, WIMERSES]E P
KIUGRE T, EWNI2APMIFERRAL T, WH20194— A0 2Bk K H N 2 5 i 4 it
— WIS KT, kSR AL 3B AR BOKIRBE R 2%, PPIAIE4E)E /), CPI
TR, MHHE NENE R NEAAKR. MESETH, HRjww s mmE s iEs
HUH 4 A @, AT e e i 17 554

DU 25 3 {5 20 A 32 B0 134 v 5 2 A5 FH A5 e B2 m b K A AR 3R 5348 5 38t sl
B, SREUECAM E I 2 B AT AR Y s« FRATTPIUHH20194F —Z= B R R AR 5 R IR
GIRIRGE R, 201948 B AR Z AT a3 w25 0], EL[R] B R 24 05 0 A T 37 iU e
RSN JE IR ZRAS IE (R, TERIZR 22 i b T B G 75 B ) s b — e K AT 5 &
Lo WOUTFHETEHHESTKEE, SAAE DR AT .

4.5 |EWNESHKILSER
BB R EE K FE MBI S BUFE AL, 00547T, ARG, EEHEHE
MK N2, 3%, [RIHAML &t b A B v 35 R N 1. 99%.
4.6 MEHAEESTFE ANBEE ST = 1HETE VA
s W R IS — A TR S AiEra NEE A A NeE 4
EAR T T I eiE .
§5 BEAEME

5.1 MEMREEH~HEHNR

i 3 < B B I LR A

FPs s & (o)
(%)

1

=4
Bk
g
N
!
|




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

Hrr: - -
2 | e - -
3| P R 2, 555, 010, 122. 80 84. 65
Hrp: fiigs 2, 555, 010, 122. 80 84. 65
B SRS - -
4 | R - -
5 | ERbATA M - -
6 | EANREERT ™ 399, 094, 238. 64 13. 22
FHodre S = [0 1Y) SN B B
R SR BT
7 ??ﬁrz?%k$ﬂg§§i%&&jﬁzé? 20, 595, 371. 32 0. 68
8 | HAhH” 43, 563, 032. 12 1. 44
9 | &it 3,018, 262, 764. 88 100. 00
5.2 HEMRBITIHRNBEERRAS
5.2. 1 MEHRBITIEA R BARERRAE
AREEG AR AR KA B
5.2.2 REMREATW A RIS BER T REREAS
AEEG ARG AR KT R
5.3 WMEHARRA RME G H S F 7= E Ee B KNP RO BT 42 B S H BE B 4
AREEG ARG IR KRFEA B
5.4 MEPRLFEF DM IRNFEFRBELE
e e i AR ) 5;%@%;;%@% ”
K fiii 75 12, 983, 100. 00 0. 43
2 JAT = - -
3 SR F 193, 310, 522. 80 6. 41
Horpr: BURYE SR 193, 310, 522. 80 6. 41
4 oA 624, 168, 500. 00 20. 69
5 A Ak % 73 292, 102, 000. 00 9. 68
6 HOH SR 879, 637, 000. 00 29. 15
7 G2 QRS - -




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

8 ERNIZEA::A 552, 809, 000. 00 18. 32
9 HAth - -
10 &t 2,555, 010, 122. 80 84. 67
5.5 MEMRZA RME HE S = 13E LLFI K/ NEEF R ET LA SRR 4
e R R
75 e AN i 4 FR ME () o e E (Ot)
Rt oRAER ) SR ] (%)
1805¢ CP
1 | 041800005 Ooftﬁiﬁé 1, 000, 000 | 101, 080, 000. 00 3.35
18R AERAT
2 | 111815534 1,000, 000 | 97, 520, 000. 00 3.23
CD534
18 R ERAT
3 | 111813150 1,000, 000 | 97, 480, 000. 00 3.23
CD150
184b HARAT
4 | 111812200 Sl 1, 000, 000 | 96, 680, 000. 00 3. 20
CD200
18 AT
5 | 111887107 CDllsj 1, 000, 000 | 96, 630, 000. 00 3. 20

5.6 MEWIRIEA RMME G2 & F 7138 LL AR/ D HEFF R RT 42 B SRRESR R R 1

|

ASHe AR R AR FFAT B SCHRFUESR

5.7 WMFHIRIEA RME G E ST 13E HLBI /M HEF R BT 148 57 &R 303 B4
MR EFLE, AREASHTEEBTT.

5.8 MEWIRIELA SCMME o 2 S B 138 LI R/ HEFF B BT 42 BGIE £ 5F BH 248
R ERAE, REENSHPUERE.

5.9 MEMRSFEETR R KIBIEHILZ 5 1B 0L
5.9. 1 REHIRAESBH KB B R A5 28 4

RAER e G R E, AEREEAS RN

Rasie

5.9.2 AEEERHBII R KBHBIK

RAER e G R E, AEREEAS RN

Base

5.10 MEMRAE ST FHEBRIHEAZ BB ILH
5.10. 1 AHAE R R BEBUR




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

R EARL e, AEEARS5EGHRBE.

5.10. 2 MEHIRAESE B ERBRFFCTHR AL
WRIEEEERLE, £EEASSEUNRRE.

5.10. 3 A EBHRE T LM

RIS AR E, AEEASE5EGIE.

5.11 BHAAHREME

5.11.1 @A ERFEERS. PERARKBSMEAT B “ITBUE T Re” KE R
REATEGRHAFTAE, EERSEHEANNBREEN, MEHNESERNITRIES
FIRAT EAREE R BE B TR AENEE, BEEEREGRH Bl —ENZR A TE
7. ATIREE.

5.11.2 RI\EEFLE, FxEENSERERHE.

5.11.3 HAEF=HIBL

P K & (o)

A7 HEARIE 4 82, 448. 15

I ACIIEZ7 7 5K -

2SI -

VL& IPSY 43, 480, 583. 97

HoAt MR -

HoAt -

1
2
3
4
5 PSR K -
6
7
8

&1t 43,563, 032. 12

5.11. 4 MEHIRFFA WAL TR BRI R e fii 2z B 40
ARSI AR IR AR RFAT AL T H BOYI I w He foi 07

5.11. 5 HREHIRET 2 B A ERE Z R LKA
AT ARG IR AR FFAH IS

5.11. 6 HFAGREMHERHAMCFHIBRES
Azl TS IARER, 2B S G5 6 i e e R 2% .

§6 JTFRAEEHFXE)

AT Ay
e 15 B HAA) 35 4 4y A0 A 1, 009, 999, 000. 00
e 2 HH 3 18] 3 4 2 Ry 1,991, 237, 554. 76

#1071, 127




(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

Tl A4S A A TR) 3 4 R e [m] 47 0 -
s BHATE] 3 xR sh i A (A /b LA
“_ » i/ﬁ\ﬁ” )

e WA R I 4 B i 3,001, 236, 554. 76

§7 ESEBBEANZHEERSREALESERL

7.1 E&EEAFEAESHTRIIER

AL iy
5 B BN R A 4 00 30 1, 000, 000. 00
5 HTHA E) SN/ Ff ) 47 -
5 A R] S H /2 (=] 43 -
i 5 WIHARE BN R AR 2 &0 0 1, 000, 000. 00
it B R A B A B S A 5 ZE 8 a3 (%) 0. 33
7.2 ZREEENZHER RSB BARESST 5 HH
AR AN, HEESEE A ToiE H A R SR T AR S 2 5 4.
§8 WEMRREREEKEHSTFEHIBN
R A R E ;’;Eg
gE| FammEs | eS| BEMFRE | HEeR -
hxEall 1% L A5 -
YN
o 10, 000, 000. 00 0.33% | 10, 000, 000. 00 0.33% | 34F
ERrie
A L YN=T
G ELA R ) ) ) |
RE RSN
Il
X L IN e
. _ _ _ |-
HAth - - - - -
it 10, 000, 000. 00 0.33% | 10, 000, 000. 00 0.33% | 34F

§9 FMBRERRNAERRGE

1171, 12 )



(5 7K i 6 AN H e Tt 7 R A A SR 7R 3 Bk 4 2018 4R 57 4 =4y

9.1 MEMAN B —BREFRFAESH L)L BB IT20%H) 1F 5L

P R O ) A e i A R 2 e
147 T A VL B
k| | PRt o ) o _ o
B | g | EEREEILN | I o 5 4 " A 1 v

PR ] [X 8]

201 1 1 H-
MR | 1 0184F 10 A 01 H 999, 999, 000. 00 [ 1,991, 237,554.76 [ 0.00 | 2,991, 236, 554. 76 | 99. 67%

2018 4£ 12 A 31 H
P iR XU

ARBE AR A B — 3B A S B Lk B B L 20% 01 T o iz L $EBE E RURE (ALK
A g SO A A R I S XU L R A sl 1 X S5 e A

9.2 FHBREFFRNHEMERRER
T

§10 FENMHER

10. 1 FEXHER
L H I B 2 AR R 7K T 24 6 58 T s i 27 2 Rk SRR I3 4 B L 4 10T 1)
SO
CIEME 7K 3246306 H o BT Ui s 2 ki ik 77 ﬁ
(IR 7K F 26306 H & JTF il Fige 2 R ke 2UE 77
WP LEFE E IR T _E P R I T 1
A“ﬂkk% FREAE . B

- RE
\Eéﬁakﬂ%ﬁ%%#\gﬂﬂﬁc

@cn.-bs»osw
%3%
N

10. 2 FFRGHL A
REEFTHN. EETE A

10.3 EFEFR
R E N ARG DA SR, TEESEHEANRGKFESEHARAA.
FHLTE: 4006070088
NEIM3E: http://www. gtsfund. com. cn

B {EKkFEHESEBFRAA
2019501 H22H

1271, 127




