B{EkEEMEFTREEEFHHAES
2019 £58 2 FERE
2019 ££ 06 A 30 H

EEBEN . REKEESEHFRAA
HEETEN XU BRITRDERAT
WEEHHR: 20194807 5 19 H



{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

HZx
B B B R oottt ettt ettt ettt e ettt er ettt r e et enaereeeae 3
§2 FEBETEIIMET oottt ettt ettt e ettt e st ee e e s e s e 3
§3 BB SRR ZE TR ZEI .ottt ettt e 4
3L TR B AR oottt ettt ettt ettt ettt et e et e e e e e 4
B2 FEBTEETRII oottt ettt ettt ettt ettt ettt ettt et ee e e 4
B B B A R B oottt ettt e e et ee e n e e eee e eneeneeeae 5
81 FEEZT (BREEE I/ BRI oot e 5
4.2 BEENIRE AN A BB VEER BB UL .o, 6
8.3 AR BB TTBEET ..ottt e et ettt s et e et e s e e 6
8.8 F A B B B B TR S A LB E 2T oot 6
A5 FR A BRI ZE B IINEBRZEI ..ottt e e s e st ee e ee e s seane e 7
4.6 REFINESTFE ABERE ST B ETET I oo 7
85 B TE IR oottt ettt ettt ettt ettt s ettt e e ere e e e 7
5L R TR B T T B T oottt e e ettt r e e 7
5.2 FR A B TR T M2 R B T 2B oot et e e e ee e 8
5.3 |EBRL A MME G E TR E HFIR/NEEF IR+ B BREB T ..o 8
5.4 FR 4 B R R R T RS T 2B oottt e e e 9
5.5 EHARE A RYE SEEFF=IHE AR NEF T A GEFRERA ... 9
5.6 & BIR LA MMHE (§EE T BE HLFIR/NEEF T+ B B = RSB B A . 10
5.7 MEHKRE A RWE SEEFHF=IHERFI K NEFR T A2 RSB EREHEA ..o 10
5.8 G HARIE A RYHE G EE T F=13E IR NEF R RT LB BGERE A ... 10
5.9 MEBRKES BB RIBIBIHIZE B TEITET ..oovo s 10
5.10 G AR AR SR F R E BT B ETEVEI oo 10
5L B B T oottt ettt 10
86 TT T TR B B Bl .ottt ettt ee ettt e e en e 11
§7 S BTG F B E B E T AR EE B BT oottt e e 11
71 B SEFEATFE R E GBI .o oottt n et 11
12ESEFABHEEREBRBEAREEIT T ...t 11
88 UM T I A B B B R oottt e e 11
81 MEHNE— BB EITFEELSNBLBIEBITARIT 20%HITETL e e 12
8.2 M R A R R ) A B E B S I oottt ettt 12
E I S s = OO 12
0, L B B T T oottt ettt ettt e et ee e e e e eraeraens 12
0.2 FF T R oottt en et ee et en et een e 12
T I 01y OSSO 12



{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

§1 EERR

BB NN E RS L E S RIEATRS T R A B a3 SRR B
IR, I N A E S, dER TN S R MR A B SO T, SR A
POARIT IR B IR A AR AR S S FE, T2019F7H1THE & 7 AR H 1
Zabn . HERIIAETHEMEFTZNE, RIERZNBANFEREICE. 1’ TR
B ORI A BN AR LSS F S 8h iR 57 0 R ) BURE F 2 4 7,
EARUE IS —E A . e AW GHARRILARKEIN . HTAH R, WEHE
TEAE A5 SR A AT 0 B S A S IR S U . AR Il 45 SRR & H 1T

AREHH20194H 1 HEZ 2201946 H30H 1k

§2 EE&EFRMR
B a WK [ 7k A0 AR
e 001736
eSS (EyEae FLIRITF TR
Haa A H 20154105 28 H
i 5 IR 3 & 0 AU A0 605, 229, 629. 99/

BB H AR

NI T BB T A AT 51 SR T R AT
KV B AT, ERAFE KSR T R R
RITRA S WIS, LA 1] XU (0 i
$EN, IBREEE MK IR .

PO RS

FFRINAT B AR e, ARk g
KECCB MR Mg, AT B
A AR TEASEACT SR G55, HENS
S AL G WNERE R B IAT B . ET
FC B 2R b, AR EH ORI “ B i
B IR, e AT B E Sk
e, HEE S MATE S £, BT
T HEATIRE T A, $24m AT P B e 5F
el ARSI KL AR s NS
EE R RSN RE TR T Al

N&5= 5 %z

TIR300FE B 25 2 X 80%+H fif 4 & e Bk 25
X 20%

IRz AL 2 e ik

A )m TR G, AU as S HU X
WA E TR RS, iR SItmm
Wy, FUA B IO RS A e U 2

37, 12




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

fik.

LT P kR4 AR A
IN PLALERAT I 5 B A

§3 EEMFMIPMESFERIN

3.1 FEMEER
B ARt

WA (2019404 H01H - 20194£0630H)
75, 818, 785. 35
-23, 231, 943. 68

EEME R
1. AHA S 35
2. AIFIE

3. AL 25) 355 4 1 i A A R i -0. 0359
4, IR B & H 13 E 867, 915, 328. 30
5. HIR L A 1.434

1 ARHFE20194H 1H £2019E6 H30H , FiRIES b Sidebr AR S0 HREFa A
IS 5 R & W2/ (Fldn, HRiggs. Beml354%) , N2 5 SEPRIR s /K P 2
KT Fr 5

2 AHAC SIS S ARMAR BN . BRI . AN CREA e E22 )
W as ) 1 BRAH OC 3% G IR AR A0, AR A B s e s in_E A A A se i (E AR 2 i as

3.2 BeWEED
3,2, 1 AHRE WIS 0 I (R % 20 5 PN SF LRI A B H e
W
Wi |
1 L
g | IR g | PR
123 P KR W KamE | O-6 | @®
WEe | | e
®
@
TE=1H =2.78% 1.49% —=0. 90% 1. 22% —1. 88% 0.27%

3.2.2 BHESARANLRES RTHPMEM KRR LEE RHLS R &

Z B HER




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

60%

40%

20%

0%

-20%

Bk EinEE R R R B E S RS EE R R S VS R E AR S E R
(2015510428 8-20195:06 5 30H)

2015/10/28 2016/6/7 2017/1/17 2017/8/30
— EfEFERNEEREDEREES — VEEESE

2018/4/12

§4 EEARE

4.1 ZE&ELH (RESELB/N) FHih

2018/11/20 2019/06/30

w4

JHIR

EAR NGB

oS5
GRS

)
T

IEZF
Ml
FIR

!

SR

RIEE L 2015-10-28

114

2 HRFEH A, I
FRIRE K F 2 e e A R
NEI LS it IS Ry
AEOAEZR A 7T o B PR
FWE I HTIN ZAFUETRAT
FEH L ey 0 SR 3 T i
AR Fie {5 5 e SRS AT T

AL REKEREREE A
PR 2> W] A 2 43 % T 1 A

Mo FEEFE: PHE, REH
ROV S5 B e Al
BRI

b

p=i
=

=



{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

4.2 BENRE I A AR SR T E 15 0L A3

I, RS AR E LSO IRA ANFZRAIT 8, B sty e
WA AH NRR At HeSEHNES 7 (PEANRICN EIEF R ) LA
FAERE . ISR S ERIIE . FGL BN NIRRT H G 1 L8 1Btk
R AR IIIEAPR ], G BeBE LU BIART & 2k & R AR A LK 2R

4.3 NPT
4.3.1 AP 55 ERPATHES

WA, REEEATIMVESE QEFRRERSE AR AT 56 EEIFEIL)
FMRIEAEMN (BERFERGEEARA A QTR EEINE WA TER, 7%
PYEEEAN BT REE BRI — i IR — 3558 55 EEN, lid RGN TAHS
&I AT AT AR o i, DA IR B B VE B A RIS SR AL
FEOHT BRI A HPAT . WS SR BIE S R A AR B 2 PR

G NS T RrE B BRI B MOALE AR X T AL S P i
RAFPATENAZ G, WIRA IR H S AL KL [F IRy, LML de. e
Lot o B R UAE - B AL IR AP A Sy s W FARAT IR 758, iy
HENIE IS A 5 0k P AR AL, PR B T R IR i & Fe ks X E R
VAT, FEeEBENEIEARAICIE OB BE 0, RS SR A AL AR R AN
XHAZ 5y 4 RIEAT T 7P

WG, E IR AR XA R BB 4 5 Z AR W ot A0 22 5 LR S R A1 52
SRR A5 5y A Gy W HUANAE Gyt Z AT o0 M R S BN R IUVIEAR 22122 5 AT H
DL H I

4.3.2 REZHITARETRHA

AN, WXL AZ SR AZ 5 U5 A SRR AT, R E BARA
BUFAEA 7T RE T BN 158 5 AR 2 S8 25 (0 57 0 58 S0 AT 9

R EH RN EEH) S B A G AL 5 BT A T 35e i IR H S 28 5 B4 85 T R
LA D ) B AE oy B AU T 2 H A RS L

4.4 REHNESHIB R NZBIEDHT

A4y, Efa R BT, JbEERARSHIAIE K, XM —ZE L b ),
(K] ARk B INALAT A R AT 18 B 7w AR BA TR 7 &z, X iz A e SR
Bt

HI T 2 MBS, F ML AR 2 BIA R Rz, JATH i L,
PTG EADL GG KA ENE, B T R AT R R AR E I . X TR



{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

B AL FEAE T BB S UCRHMT ML AT U AR L A AT (FRATRRZ 3 A AR i L 5
") BATHEAT T

KIE, HERRB IR, BERIET A E AR AL T B L ARz, g7, Hh
PR BRI e SR A B SR M U R R AL TR, A B BCE R 7. i
BRI A IIEA IR, (BT TAHERR B g1 H ISR —F a0«

BUR ) E RS A KRAKIERE . ST SR BE R . (RATTRAL . A Gr K iE,
SN, EAER TR R BRI, IR RC B DA R T RO A
B, ARG E AT N B R

4.5 HEHAZ KSR
B IR IR B FE R I AE TR S BUSE N L. 43470, AN, 0
AR AN -2, 78%,  [RIHAML 4% L BHE HE U 25 %2 -0, 90%.
4.6 WEMANERSHFHABRES T HERE BN
IR DB SE A TAR H R e AR N AN — 0 B 2 e 5™
FEKT LTI eE .
§5 BMEASHE

5.1 EMREEFH~HEHNR

34

o BB

JF 5 I H & () —

(%)

1| B 752, 255, 882. 60 86. 15
Hrp JRE 752, 255, 882. 60 86. 15
2 | Hewn - -
3| MEias i 42, 428, 423. 54 4. 86
Hrp: figp 42, 428, 423. 54 4. 86
B HFIESR - -
4 | REREE - -
5 | SRMTA IR - -
6 | EAREEHT ™ 60, 000, 000. 00 6. 87
o S [ 0 194 S N B 4 il % - -

T | RATHEERRG R & &6 15,001, 968. 80 1.72
8 | HAthHtr~ 3,502, 635. 76 0. 40




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

9 | &t 873, 188,910.70 | 100. 00
5.2 MEMREITIW RN BERRAS
5.2. 1 MEIRTTWA RN BARERTHE
A
. s . ARED
G AT 25 2 e E (o) I
(%)
L SN NN N | 2 20, 188, 670. 40 2.33
B | KAk 23,088, 712. 85 2. 66
C | ik 538, 174, 476. 47 62. 01
D | WJJ. ATy RS OKA M R - -
E | @5l - -
Foo| itRMEHI 24, 511, 210. 00 2. 82
G | Zidizk. CEAEREL 54, 488, 601. 46 6. 28
H | g Aol - -
I AR RS B IR 19, 210, 808. 76 2.21
T | ERl 19, 081, 869. 94 2. 20
K| etk 27, 531, 900. 00 3. 17
L | FSEANRE 55 AR5l _ _
M| BEART AR RS - -
N[ K BREEAN  Fait  FE - -
0 | JEERMRS . BHEAHAb RS - -
P | #E - -
Q | P TAE 12, 390, 526. 12 1.43
R | Xt EEMGRI 13, 589, 106. 60 1. 57
S | %A - -
it 752, 255, 882. 60 86. 67
5.2.2 MEMREATIW A RIEBERERERELHE
AT G AN R R R A7 s B i 2
5.3 e BIRRA RME G ZEE B BHE LB/ NERF IR+ R R R A
Fe | BRER | RELKR | HE (R A feirE o) i B B I

% 8 Ui,

12 7




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

fis LEA (%)
1 000651 | ¥4 J7HL2% 908, 100 49, 945, 500. 00 5.75
2 002511 | Hly&EZR | 3, 000, 000 36, 840, 000. 00 4. 24
3 002179 | H i 1, 100, 000 36, 806, 000. 00 4. 24
4 600031 | =—®ET | 2,790,000 36, 493, 200. 00 4. 20
5 600566 | BFJIZGMk | 1, 100, 000 33, 121, 000. 00 3. 82
6 002415 | RN 1,200,019 33, 096, 524. 02 3.81
7 601021 | HFRALT 699, 991 31, 499, 595. 00 3.63
8 600038 | HE 764, 561 31, 362, 292. 22 3.61
9 000002 | 77 BlA 990, 000 27, 531, 900. 00 3.17
10 300009 | ZRIAED) 1, 699, 999 27,029, 984. 10 3.11
5.4 MEMRZRFEFMMFROFEFREAS
s e A Ge | A TR
(%)

1 2K fiii 75 - -
2 JAT = - -
3 SR F 40, 010, 000. 00 4.61
Horpr: BURYE SR 40, 010, 000. 00 4.61

4 fk {55 - -
5 A G R B 55 - -
6 HOH SRR - -
7 Al (RTAZ#RA5D) 2,418, 423. 54 0. 28
8 [F YA HR - -
9 HoAh - -
10 it 42, 428, 423. 54 4. 89

5.5 REHARRA RME G H S FE 7= 13 H Ee 5 K /NHE PP O BT 142 i e L B B 40
o e o
s {’“\zﬁ Wik 7k i‘,{i R ) 5%3%;;%@“5 ”
1 160315 | 16315 | 200, 000 [ 20, 044, 000. 00 2.31
2 190402 | 194¢&02 | 200, 000 | 19, 966, 000. 00 2.30
3 128047 | JGHEELf 20,917 | 2,418, 423. 54 0. 28
Ho9ul, 12




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

5.6 B HIRIELA RME GRS R 1#E LB/ INHEFF BRI 48 B SCRRESF 3R U
|
AT ARG AR AR R B SCFFIETF -

5.7 MEWIRIELA RME HES T 3B LB/ MHEFRIRT T4 5 & B85 P14
R ERAE, KREASHTEEBT.

5.8 MEFHIRIEA RMME HES T 3E LI/ R T T2 BUE S 5 B 40
AT ARG IR ARFFABGIE

5.9 MEMAKRARERBENRBHBEZ ZBEILUH
5.9. 1 &G HIRAE SHH KB B Re A48 22 B4
A G AR AR ARFFA BRI 540

5.9.2 AESHEBIIP R HEBUR
A G AR IR AR A BRI L5 4

5.10 MEMARAEEHF 1 E GO I 52 1H 0L i

5.10. 1 AHIEMFEPRTEBER
WIERESERLE, KEEAS SRR,

5.10. 2 FREIRAZE SHI 1 B G B 1 A5 28 B4
WRAEREEERAE, ARG IS5 EFURNHH.

5.10. 3 ZAHHEFUHRBE I
R ERAE, REENSEEFUGIR.

5. 11 B A Wk
5.11. 1 SENERTEIELS. PRERESMEATER “TRULTRE” KA
KRATEROAT AR, EEGFEANBOBEN, REWAESEENI LIS
MRATE R TSR Y, LR il H A — 2B AT
#. LT,

5.11. 2 AEEH TR BRERBHESFRAMEFIEBTEE.

5.11.3 HAREF=HIR

Frs HR & )

1 7 AR S 502, 058. 36

#1071, 127




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

2 N USCIE 53 B K 2,244, 2717. 21
3 INUcgiel -
4 INLbeilDSS 516, 012. 70
5 ST FR I R 240, 287. 49
6 oAt Sk -
7 HoAth -
8 f=ann 3, 502, 635. 76
5.11. 4 MEHRFFA TR BRI ] #8557 B 40
P | iR | Bim Rk | anntifd o) | KGR T T EE E (%)
1 128047 | YuHEA | 2,418, 423. 54 0.28
5.11. 5 MEHIRET+ 42 REFFERIE ZIRIF MU EH
i A AR R 4 R R R AFAE T E 52 PRI
5.11. 6 BBEHEIRERIERHAMSCZRER B
ARLHTUEANRRE, 72002 F5 5T 8 v] /778 e &
§6 FHAEEHIE)
BT

e ST B A L

=Fl

745,633, 111. 31

e 5 ST 1) < A R 0 50

33, 304, 446. 34

Pl AT ST TA) 3 <

IS [ 47 740

173,707, 927. 66

5 ST R 22 A o A B A B (A B2 DA

“_» iﬁ ﬁj )

IR A

ps¥il

605, 229, 629. 99

7.1 Z2EBEANFHAZSHHRIEL
AR A, SEE RIS B e B A &

7.2 ZBENZHEEREBR ARSI 5 AL

ARG IN, S E RS A e AR 5.

§7 ESEHANZHERREREFEEHENR

§8 HMBREIRNIMERRGSR

1171, 12 )




{55 K R AN A3 SR IR R R B ik 4 2019 4R 57 2 AT

8.1 &N B —BHF A ES B ELHIX B BRI 20%5 5 5L

e

SAAAAEAE B AR08 R S 00 A0 L4918 3 GER T 20% 75 2L

8.2 MM EE VRN AMERERGER

p

§9 #HEXMHHEX

9.1 FEXFHER

v o IR I S R B E K D0 A 3 B SR B T 4% % 3k G ST ST
(B AR FA A TE BRI R B G S5 )

CRAE R AN A 76 B SR RIS R BT 3 S W)

A AR TR e T R IR A A

v EEEE LSS B HLAE . B

V EEFEE NS B B

Sy O B W D
P

9.2 FFHL

HEEEN RetE AL

9.3 BEIHFR

e B AWE Bua s, fTERESEEANRGKERSERARAA.
R HIE: 4006070088
Ak http://www. gtsfund. com. cn

RAfERFEESERFRAF
20194£07 4 19H

1271, 127



