B{EkEMHEBREEIIHFHAES
2019 £E 4 =FIRE
2019 &£ 12 A 31 H

HEBFBEN . REXKFEEEEHEARAA
EEAEN FELHERITROARAA
WEEH HEF: 20204 01 A 18 H



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

HZx
B B B R oottt ettt ettt ettt ettt et e ettt et et ettt et e ren e 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 T A R B oot ettt ettt e ettt e e e et e e e e e et eeeneereneae 5
81 FEESRTE (BREEE BRI/ BB oot v s es e 5
4.2 NG AN ARSI VEER BB IUBIBEI .o 6
B.3 AR BB TRTEET oottt ettt ettt ettt ettt ettt e e s e ee e eraerees 6
8.8 FR A B P B B B B A I B E 2 T oottt s e e 7
A5 FR A BRI ZE B IINEBRZEI ..ottt e e s e st ee e ee e s seane e 7
4.6 MEHNEERFEABERE SR B ETTEVLI ..o 7
85 B TE 2 IR oottt ettt ettt ettt e ettt e s e s 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 9
5.4 FR 4 B R R R T RS T 2B oottt e e e 9
5.5 WEHARE A RPE SEE T F=IHE AR NEF BT A GERBRERA ... 9
5.6 G HARIE A RYME G ST =B E IR/ NEF IR B B2 X RIESF R A ... 10
5.7 EHAREA RYE SEESFH = IHE G R NEF R A2 RSB BRTEHA ... 10
5.8 WG AR A RYHE S L T F=18E B NEF R RT B BGERE A ... 10
5.9 MEBRKES BB RIBIBIHIZE GBIV ..ooooee s 10
500 REHARAE SR BRI E BRI LA BT -..oceceeeeeeeeeeeeeeeeeeee e 10
5L B B T oottt ettt 10
86 TT T TR B B Bl .ottt ettt ettt et ereen e 11
§7 S BTG F B E B E T AR EE B BT oottt e e 12
71 B SEFEATFE R E GBI .o oottt n et 12
12ESEFABHEEREBRBEAREEIT T ...t 12
88 UM T I A B B B R oottt ettt 12
SAMEHNE—BAETFEESOFHHIEBIEEIT 20%H BB ..o, 12
8.2 B T T I B B B R oottt ra s 12
L L = - OO 12
T 20 = OO 12
9.2 FF T T oottt e et en et ee et en ettt en e en e 12
R By OO 12



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

§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
W E TRIERAT IR A TR A FRIEA RS AR E, F20200E1 H16 H &% 7 A
(I 55485 IPERIAF T HEREFNE, RIEEZNBSMEEE/RICE. 75
PEMRIA B RS - 254 B AR DLURSEASE A 80 5 1 Ji DU E R i FH e 4
PR, HARIER S — R, REerdAalsr AMREH AR BEH XK,
P A BT U SRR AT A B A I £ O B U I A . AR TR 4% R R &
it

ARG E 2019410 H 1 HAE £ 20194E12 A 31 H 1k,

§2 E&HBN

B AL ) {5 7K F= A5 A

R F ARG 004959

A (Yt S LEARILDID A0

e iley Ve | 2018401 H29H

ik B SR Jok < 7 A A0 1,015, 364, 969. 184}
AN G T I B AR A 2 R M R A T

7 Hbr FROBRECT, A A% 4 ) URS: R 5 R IR sl 1 1Y)
il b, AFEEREA N QI R AT R E R .
AR FE Gk} B 5K 7 M BT BUR RN 04T
TEBNASERERV BUBR . B MBUR A b, A
W 22 W22 55 18 4T B b () 48355 J B a5 Aﬁ

PR A ANTRIE SN 452K ﬁﬁmm%%mﬁﬁﬂw
W, PPEAG R ﬁﬁ%ﬁﬁﬁFMEﬁm¥ﬂ
PR MME, e A AR E e, I
TE I AT R

TS PIR300FE B 35 % X 65%+ - 1iF [ A 45 Bl 25
2 X 35%
ARSNREMES, BTUEHFREREETR

» e PO RIS s v FROMA AL 2 ) et o, LT X

P Kol kT 5 TR T T
(i Rt

== UN {5 K F RS EHEARAF

3 7, 13



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

Hh R R AR AT AR AT BR 2 ]

3.1 EEMFHEIR

§3 EEMFMIPMESFERIN

Az NRMIT

FEM F

AR (20194E10HO01H — 20194F12H31H)

L A S se Bl s

27, 369, 483. 00

2. IR

91, 368, 293. 27

3. AL 25) 355 4 1 i A A R i 0.0715
4, IR B G H = 13E 1,071, 345, 163. 11
5. HIR L A 1. 0551

VEL: ARAIE20194E10  1H £20194E12H31H, EiRES W Eiss Mg S aik G
NN AE Gy & - ik B (flan, HRIEPh . eE 204 , i N3 H JE sehriic s K7

ER TP

E2: AW ORI RIE S A WIRLE N . FeBtdiat . BN (A& A M EAS)
Wt ) FTERAH < 9% FH S AR, AR A ] L se Bilie et n_EAS I 2 fe i (E AR B il

3.2 B EEI
3.2, 1 AHEHIE S HBUHE KR R 2 5 RN S B R 25 A H e
W
s
s | e
gt | O gy | RO
BBt K K Zh5 W KamE | O-6 | @®
WEe | | e
®
@
oE=4H 7.47% 0.67% 5. 15% 0. 48% 2.32% 0. 19%

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B EdE a2

Z B HER




{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

REkEitERa B RAES RN HEE RS VAN R B R R ERTHE
(2018501 5298-2019F12R31H)
10%

5%
0% | M | [
% /.N | i

2 Vi S

-20%

-25%
2018/1/29 2018/5/31 2018/9/20 2019/1/18 2019/5/22 2019/9/11 2019/12/31
— BiEAEREEAREERaES — UAsES
§4 BTEAMRE

4.1 ZE&EE (RESLHEPNH) FN

EAREnEGLR]
1R '

4 oS5 i Mtk e
N=p! B
R H Y] A T

BHRZEH A, I
FERE K P E AR
AL S Eidr gt SS i Ri]
ARV AEZF 7T Lo B PR
FME I TN ZAFUEFRAT
FCFH Lo e SR 3 B i
AR Ff A Jik <5 SRR AT 7T

L REKERERSE A
B 2w A e 43 B S A

Mo BEEE: PHE, REWN
RO S5 BE#E ez Al
AL

HE RS IRAR
L, BUEREKFEREE

ER/ois AILFHLZM | 2018-01-29 - 114

MR | AFE4EFELT | 2018-01-29 - 84F

% 57, 13



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

B ERAT PR 2w A 2 BB
e, HEEFEEE
B EE Ak AR
a0 BT, b
i 2 I P B AT IR 4 W
T N AR LY 2
B B B PR 2w T T
Wrrtin. EEE: FHE, 3k
AR S5 BiA%: e
ML BT ALE -

4.2 BEANREYNEZEGBEENTEH KR

WEMN, BeEEANFAEREE SO IFRA ANFRTH, Bt e
WAFFA NER A at . FEEHNES 7 (PREANRICMENER R G &R Aibha
FAFBHER . 2RSS FIRIE . e QBTG A & K L pEE 1 55k
R DL BRI, S BT LA 5 2 < 15 R AR L 23K

4.3 A X GETUH
4.3.1 AP G5B RIRAT BN

W HIN, EEEFEATMESL GERRREESFHAT AT EHESFEIL)
SEFHISEAEIA (G KRS HA IR AT A TR G EEINE) FISTER,
PR TR, RS — T AR — R 5 g ), it RGN T A
B 7 RIATAE G AT AR 00T, DA GRS & BN B R R4S S L A R AL T
TN BRI T GHAT WG Ah S 3 7 B G A L R AT 15 30 A5 F

BB NS RIEE V7 R R B BRI A OB R TR 5 B A
AT PATENA SHIE, WA R A A L SE F/]—iF 2R, BRI, IHE
e EeBl Ay BE A R A S B B A TR A T RS G s S FARAT IR 3% %, 364
H GBI AE 556 FAa b AN LA, TR B Y T XU FE A A 2 Fe s T FR %
VATN, TGN LBl Be I, MR8 25 R Bk ST H AR A B A
5§58 5 45 R IEAT A4 B

s HIPY s e e R A B G AS TR 4% BT A A I A e 22 S LU . ) ) ) A8
5y R IR 0138 5 T2 55 I WLRIAE Gy Al 2247 40 AT s 4G 3N R R IR N P AE G AT
P R D

4.3.2 REX BT ANEIHH
WAEHIN, B S S GHAL 22 5 07 M R AT, REEE AR K
WAAEE B S EA AN A 5 Rt s 1 8 28 AT N o

# 6 71, 13



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

BN N E B NSRS AR S P T et IR H 58 & Bzl 5 i, AR
HH I RS A b ) BRI AL B Bl IR 55 2 H RS BB I 1L«

4.4 REWINESHBB R NZBIEDHT

WU FE M A E R, CHIL A 1236, Jb BB eRmEgi, 128 %716 E5%
SR HIRAEIET001278, B A EEE R . BATEEBOE R 2 387 i HH IR
IR N 5, i = IR BT B, R A M N AN B rh e sk e

MECE ERE, FATEC B fa =K. — K2 T LM, fEEr LiZ
WA S AT B IR R RIG KA E , AT B R A R AT, s
WA ZWNTIHERF R FL. #E: BB ERBCER, RREER S
o R B AE R ERIRA R B RN, VR A BGRN B A E N E

fE12H, hRET TAESUCET2020%, XA R R mAs, 1T MBERAIE
BUR R, B BRI TR 285 I RC & -

4.5 WEHAESHI SR
B R E R OO 2 e BAHE Y 1. 055178, ARG, e
AR ARNT. 4T%, S 5 % 45, 16%,
4.6 REMNESFHFEANLREST = EREHH
IR DG SE A TAR H e AR N AN — i B 2 e 5™
FEKT LTI eiE .
§5 BMBEASHE

5.1 REMAREEH~HESHNR

Fe4 KR P |
(%)

1| EHE 853, 620, 918. 40 76. 78
Hrp, R 853, 620, 918. 40 76. 78

2 | EEeRE - -
3 [ 58 A A $ BT 153, 071, 628. 90 13. 77
Hr, % 153, 071, 628. 90 13.77

B RHIE SR - -

4 | mEBERE - -
5 | ARbfTAE M EE - -
6 IR AE 4 il gt e 50, 000, 000. 00 4. 50

® 7 0, 13




{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

Horpre SKWr RIS
iR B

AT MG T &N &6

7 24,828, 191. 07 2.23
it

8 | HAhwtr 30, 212, 767. 89 2.72

9 | &t 1,111, 733, 506. 26 100. 00

5.2 EMREBATL T RIBERRAS
5.2.1 WMEMREATW A RITARE R RA S

G 1Tk A ftirE (o) i B4 BT B E AT (%)
A AL RRS B Dl 10, 297, 000. 00 0. 96
B KA - -
C | ik 490, 852, 200. 35 45. 82
b B 3 7 RS OK A B )

7R R,
E | &350k - -
Foo| it MEEI 45, 766, 000. 00 4. 217
G | ZiEiskn . S A Bl 52, 773, 000. 00 4.93
H | fEmAEgol - -
I ;ig;;iﬁi‘iﬁ#r*ﬂﬁ%ﬁiﬁg 80, 373, 000. 00 7.50
J | aRl 27, 695, 352. 00 2. 59
K| etk 75, 740, 000. 00 7.07
Lo | HSTARS 55 R 55k - -
M| B TR R S5 6, 786, 582. 45 0. 63
N ﬁ;jﬁ‘iFh%%né}$§ﬁ%mﬁ%§ 46, 296, 578. 04 4. 32
0 Ji R AR S5 A5 BN F A AR B B

5l
P | #E - -
Q | PAEMETAE - -
R | Xt EEMGRI 17, 041, 205. 56 1. 59
S | && - -

it 853, 620, 918. 40 79. 68

¥ 8 T, 13




15 7K AU AT TR S R IR 4%

W4 2019 5 4 TR

5.2.2 REMARBATI A RIBROER TR ERFRAS
ASH AR IR AR R I OB I

5.3 MEWIRIEZA RME ST #E LLFIR/ N EF IR+ 2 BEE R R 4

pe | BN e | owman | anmmon | T PEIEH
i (%)

1 000002 | i BlA 1, 700, 000 | 54, 706, 000. 00 5.11

2 300009 | ZAA4EY | 3,000,000 | 45,270, 000. 00 4.23

3 002415 | HEREEAL | 1,100,000 | 36,014, 000. 00 3.36

4 002511 | HByEZE | 2,800,000 | 35,448, 000. 00 3.31

5 300010 | 2R 2, 700, 000 | 34, 857, 000. 00 3.25

6 002223 | fakEEIY | 1,600,000 | 32,512, 000.00 3.03

7 300054 | SEEEtY | 3,201,500 | 31,694, 850. 00 2.96

8 002179 | HLCH 800, 000 | 31, 248, 000. 00 2.92

9 601021 | HFRMZ 700, 000 | 30, 723, 000. 00 2. 87

10 601607 | LiFEEZ 1, 600, 000 | 29, 392, 000. 00 2. 74

5.4 MEMRRBEHFMFMFROFEFRELHE

g ek MG | AT L
(%)

K fiii 75 - _

2 JAT = - -

3 SR F 80, 056, 000. 00 7.47

Horpr: BURME SR 80, 056, 000. 00 7.47

4 N4 ies - -

5 il R B 55 - -

6 HOH SRR 40, 460, 000. 00 3.78

7 Al (RTAZ#R50) 32, 555, 628. 90 3.04

8 [F YA HR - -

9 HoAth - -

10 &t 153, 071, 628. 90 14. 29
5.5 EHARKA oME & FeS 5 7= 13 H Ee 1 K /NHEFP B BT 42 2 B B A 40

g | Bl fii 7 24 PR HE G | ArRECD | HEETT

Eﬁgﬁ’

H 13|




{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

T LA
(%)
1 190402 197 %02 800, 000 | 80, 056, 000. 00 7.47
2 101551034 | 15%% = EMTNO02 200, 000 | 20, 252, 000. 00 1.89
3 101554029 | 155 HIZEMTNOOL 200, 000 | 20, 208, 000. 00 1.89
4 113028 73 R 150, 000 | 18, 223, 500. 00 1.70
5 113520 H & 70,030 | 10, 338, 528. 90 0. 97

5.6 MEFHIRILA RME G E ST 3E HBI /M HEF R BT +48 B SCRRES 3R
|
AT AT AR ARFFAT B SCFFIETF -

5.7 B HIRIEA RME 5 ES T 13E HLBI /N HEFF R BT 144 5 &R 455 D14
R EFAE, AREASHTEEBTT.

5.8 MEMIRIEA SMHE 5 EES T 1H#E LI /DN EEF BT T BGES 3 B 48
I EAWIARARFFABGIE

5.9 MEMRSFEETR R KBTI 5 1B 0L
5.9. 1 REHIRAE SHH BB B Rr A48 28 B4
AT G AR AR ARFFAT BRI 5L 540

5.9.2 AR SHFBIIP RN BRRBUR
AIE A IR AR I AR &4

5.10 &R AR S HF K E U A5 B 0L i

5.10. 1 A EBIEBRRBUR
WREREGRAE, AREAS S EGUHRH,

5.10. 2 MEHIRAE SR F K E RIS A
IR ERAE, ARENSEE UG,

5.10. 3 AHE 5 B BT E AN
WHER S A RLE, AREEAS 5 EGI K.

5.11 BHBEHEMEME
5.11. 1 BEERFTEERES. PERRBESMNSEATFEF “ITEATIRE” REFE
REATEERHATAY, EESEFEANNBAOBEN, EHAESTRWITTL2IER

#1070, FL13 ;|



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

KIRAT EAREAERRER I RAEREE, WREEREHS HiT—FEA R ATTE
7T ATHRIETE .

5.11.2 AESHT TR BERBHES SRR E T EBREE,

5.11.3 HABE=HR

75 2 HR &8 (7T)
1 R IRIES 303, 755. 99
2 SESCAIE 259 B K 25, 717, 506. 85
3 IMcdiceil -
4 USR] IR, 2,426, 924. 10
5 JREYAT A ) K 1, 764, 580. 95
6 NI E -
7 HAth -
8 &t 30, 212, 767. 89

5.11. 4 MEHIRFFA WAL TR BRI R e fii 2z 40

g | g | G Rk | ARMHE o) | HEE TR EHE S (%)
1 113028 | MEif%for | 18, 223, 500. 00 1.70
2 113520 | A&#efi | 10, 338, 528. 90 0.97
3 113533 | ZMEfi | 2,903, 000. 00 0. 27

5.11. 5 REWIAREI 4 BE A FERE Z FRIEOLHI U A
T AR AT 44 B 22 RAFAE R IE S PR TE O

5.11. 6 HFEAGIREHERFHAMSCFHIR IS
A TS RN, 2B M5 &I 8 ] 7L R 2 .

§6 JFHAEEHHES)

AL
i 5 A BRI 4 A S 1, 338, 066, 492. 68
T&ﬁbﬂﬁﬁﬂﬁﬂiiézﬁéﬁﬂﬂﬁﬁa 163, 646, 032. 38
e AT S TR e 4 mitjﬁ%ﬁ; 486, 347, 555. 88

T ST B 22 A A BN A (A B2 DA
«€_» i/ﬁ\ﬁ” )

11, 13|



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

e R A B 1,015, 364, 969. 18

§7 ESEBBEANZHEAERSREAESERL

7.1 ZEEEAFHAZERSHBRIIER
AMEIA, EeEHEARIZHEA TR AL E.

7.2 ZEBENZHBEEREBREE ST 5 WA
AR EWIN, ReEEARE A RER R AR E.

§8 HMBEEERRNHAMERRGR

8.1 &N BB RE A ES B ELHIE T BRI 20%51F 5L
T I AN AEAE B P BT R 2 e 0 A0 L4518 21 R i 20% 1 O o

8.2 MR EE RN AMERERGER
T

§9 FEXMHER

9.1 FENXMHER

v IR S HEAE A 7K A A VR 5 RLIE R 50 B B B S A S0
CEAE AR A A TR A BAE TR R 5 & H»;

CERAE AR A AT TR A B SR R BERE GARE WhL) »

IR AR TR e T R R A T

e EH LSS BRI B

v BEEFTE AL S BORHESE . B

S O B W D
7/ P

9.2 FHU S
FHEERN . EEFTLE AN

9.3 AR H K
PO X ARG B SR, g wRESE AR EKFE RS EHGRAA.
ik HLiE: 4006070088
NEIME: http://www. gtsfund. com. cn

REXkFEEEBEGRAF

1270, 13 ;W



{55 K R AR A A I VR A IR R R R ik & 2019 4R 57 4 ARy

20209014 18H

2

137, 13|

\|



