BEEkFEMMEBEFRIESHRAES
2020 S£5B 1 =FRE
2020 £ 03 H 31 H

HEBFBEN . REXKFEEEEHEARAA
EETBEN  NUVBRITROERAR
WEEH HEF: 202042 04 A 22 H



I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

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 8
85 B TE 2 IR oottt ettt ettt ettt e ettt e s e s e e 8
5L R TR B T T B T oottt e e ettt r e e 8
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 RYHME G ZEE T = EE IR/ NERF IR+ B B2 X RIEF R A ... 9
5.7 EHARE A RYE SEESFHF=IFE R R NMNEF T A2 REBREHA ... 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 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 ettt 11
SAMEHNE—BAETFEESOFHHIEBIEEIT 20%H BB ..o, 11
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



{5 7k F= MRl BUE R R 2 4 2020 4F 26 1 FREHRE

§1 EERR

REEHNNERES LERRIEAIRE T8RN = SRR L
BRI, X H ARSI AT
POVARAT BB PR A ml AR B A 4

EARAEHE 4
TEAE H B9 ok 2R

HEEE, T20205E4 H20H B4 1 AR b i
FAehn HERIAETHEMEFTANE, RIEEZAN SR EICE. ﬁ%ﬁ%
B E R - R BN RS DLW SIS S 8 Sl 57 % S D) B RS P 2 4
—EEA] LR S IFAMRER I AR I .
AU NATAH PR A I S AR S U 1o AR I 45 R R & it
A E 20201 H 1H 2202043 H31H 1k

B AR A SOEN T T REFEE N

&ﬁﬁﬂ@,&ﬁ%

§2 EEHH

S ALk 534 7K = M gl
e 002073
A (YW B TFF i
A R4 2015412521 H
i T IR J A AL A0 1,661,940, 173. 184}
e iﬁ FEFERg ARSI AR I RTIR T, 15 3RS m Tk
S 4 ARER D
2 LA M I B U A
¥ i ﬁéﬁﬁlﬂ%fw%%@ﬁ%%ﬁﬁ
R 7ic AT AR R, AR AR5 e B & 31
s BB RR M= fERn o iz mis
INEE e TS sh ik f J ik b, e e 41 B9 A KT
BRSNS BEE, AR A S AR i
G T A, DRI S I Ui e
b 4 b B v W i R 2R A A e Ak
AEEG NI MNIES, B TR e BN
HHARSE B U & P o, G FRUIA RS WAL 2 7K
PUHEAAE FETRANSES, (CTRAMES LIRSS
&,
== UN {5 K FREEHEARAF
BEEEN POl ERAT I B IR A F]
N 53 2 A P R 4 TR {5 7K - D4 RmA {5 7k - D4 R C
B IR Sy AR 002073 002074

A AR T 8 70 ek 4 AL,

1,661, 179, 342. 6441 760, 830. 5447

3 7, 12




I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

§3 EEMFMIPMESFERIN

3.1 EEMFHEIR

A NRMIG
—— A5 izf)zoio_l HOIH - 2023%03)% 3_1E|>
[R5 7k -2 FiA [R5 7k - 2% flC
L A E Sl a8 27, 337, 928. 48 7,574. 62
2. AJHAE 38,413, 136. 12 8, 586. 39
3. AL 350 35 4 A B AR B 0. 0231 0.0195
4. BRI G B =l 1,767, 780, 422. 22 807, 097. 82
5. BAAR L S A0 B 1. 064 1.061

1 AREFE20209:1 H 1 H £20204E3 H31H, RIS S A GRS 0 HEFa A
IS 5 R & W2/ (Fldn, HRigss. elml354%) , N2 5 SEPRIR s /K P 2
KT Fr 5

2 AHAC LI RS S AR AR BN . BRI . AN CREA e 22 5)
W as ) FIBRAH OC 3% FH G IR AR A0, AR A B s il a5 i _E A B se (AR Bh i as

3.2 EEHERIN
3.2. 1 AREHESHBFEM KR LIS RS R R AR R i L
B 15 7Kk F X BARHE R I

K ﬁ@i{t W gttt | ks tbftﬂ'if
BBt =@ RhpfEE | EfElaE | #EilEEEE | O-0 | @-@
@ E4E) HEZ®
dE=MH 2. 21% 0. 08% 1. 85% 0. 10% 0.36% | —0.02%
B {5 7K F 4R CIF BRI
N EHIERES @@K Mﬁmﬁ% M%EEK%
12 =D iz | EElE | HREER | 00 | @@
@ EAE) HEE®
dxE=1MH 2. 22% 0. 08% 1. 85% 0. 10% 0.37% | —0.02%

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B EdE a2
AR E LR




I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

RiEkERARINHEE R RS VA R E BN S ERTHE
(2015%12H21H-20205£03A31R)

25%

20%

15%

10%

5%
0%
5%
2015/12/21 2016/9/6 2017/6/2 2018/2/9 2018/11/1 2019/7/18 2020/03/31
— BfEAEXmA — WaisEs
EffkE@CRITSEE RS VA R B Eh R ERTHE
(2015512H218-20205:03A31H)
20%

15%

10%

5%

0%

-5%
2015/12/21 2016/9/6 2017/6/2 2018/2/9 2018/11/1 2019/7/18 2020/03/31
— BEfEAEXRC — EsEE
§4 BEAWME

4.1 Z&2H (RESZLE/PNH) FHifr

FEATEGIE | i
/El N H
e WA SEEME | % o

% 57, 127



I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

FEHR | B
H | HY

| W EFE

I 2 R G R A At
+, T Bt B E
PRAL T S5 A IR A \lE
FA AT TS W50 245 VPl
2015 | 2020- | 10 | & RAFMEH T
12-21 | 02-25 | 4F | fEAKFEREETFHARAF
[ 7 WL 2 $ O A 4 2 3
\E R, EEE. hHE,
PAFHIRH I 55 TEAS . FE
& ML BEAKAEE
B TR%HET L, B
EREME K FERESF AR
2\ F [ ST B e s
PATE R 1T 6] 57 4 (A1 4% B i
2016 " FLbL, SR W4
W | ARRERESEH el e Wttt R, WE
Ta AT ot 0w, [BME K
ReEHARAR T
GEERE . EEE. hE,
PAFHIFHIRN 28 BEAs . JE
& ML FEAKAEE

4.2 BENXRE YA AR SEEEI T E 1B B

WEIN, RSN FR SO ANF R8N, B sitni e
WA AH NBRA ato FESE PN | (P NRICH ERER R B k) LA
RAERE M SIS A RIIE . FG BN IR ARG H G 1 LR 1Btk
R R HIRAUIRE,  F S LEBIAT & 5 B R AR R AL B 2K

4.3 APREERHH
4.3.1 AP 5 B RIAT EN

RGN, EEEHATIIRSL GEFRREEEHAR AT H EEIE L)
SFMOEEE MM (RS K FREEHAWRA A AT S EHINE) S TER, 2%
MVEEE N BT IER G i — i RIWA — 558 5 3552, I8 R GUA A4S

¥ 67, 127



I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

T AT AT AR o i, DA fRIE G E B VE B I A RIS SR o
FEOHT BRI A HPAT WS SR BE S R AT AR B 2 PR

R EHENSISEE T S E RIS MALEE. TR SR E, A
NAPATEFZGHIE, R R B A AAE T IEsR, LRI mE
S LB BC I R UAE S BB AL G 8] AP0 LA By By W AT I 5, R B
NBREAZ G0 PR AT L], R B Ve XS T RS A A A% 2 so bk b e st
18, HEEEGEIEM IS Hpl o BCm BRI, ARG S AL R 1 o i A A R
A2 Gy G RIHAT T I

WG, B AR A R BB 45 Z AR W ot A 22 57 LR X Rl 1A 22
Gy MR A 5 BIAE S W HLRISE Sy e ZEHEAT 0 A, e 8 BN R R BLBEAR 2~ A 2 AT
LS H S DL o

4.3.2 RERZHIT AT

AN, B GE AZHI IR 5 J5 A SR B AT, R E BRI
BUFAEA 7T RE T B 138 ) AR 2 S 25 (0 7 0 38 S0 AT 9

e B NI N8 BN B B AL GRS S T AT e IR H S A1 532 5 26 D5 T, R
LA D ) B AZ by B I I 2 H A RS L »

4.4 REHINESHIBB KBNS ELHT

20204 —Z FE AT A A KR T 47 9F B TSR0, 32 2R W e i i AT 20204
e KRG, X BRI B 3 s R B T e ely, 6F 8 R 22 5 42 47 T M G2 2003
AR, RATONIERE B AR B MBGRHES I AR TAT. —FENEN G, 28
PENG T RFENA, [ PA AR RN 9 SRS 2 B0 5 Bl B R 3 IR A, AT 7 B &
FIOHM LR EMAG R WEE. =AM )a, WM 2R AN wE.
EIANDESE TS o, 23— DR IR G, R RS R il 2 Ra
DRHKRTS, JF5I Kk 7 = A ARkl 2 b e L st anl, S IRk A 5L
PSRRI o BRSSP th i 2 b ol B [ A0 5 T BN SC il OR3E I Um0 A7 2% il
L R R L AL B N ANWTINGS G A 7 SRREOR, BT LI Rl
[ o7 Bt/ [ S0 55 2 BRI A A A7 R R R A Sl

HI - AT B2 T BORFFSEERF AR SE R0, 5645 BORBCRFFEL I, AEAR M T RE .
[ERZE: SN P ARD o2 D AT B O d sV T Y W W O 1= = i DU R 32 Lo K Y RS DB i i
7RI ALAT SRS 2l e, 4ERFB - Ha B m S RE —FE, HEEZHED
s L, 2B EAT T RE T BLAAL, ARAEARAL Y BLR A IR BE v BE IR B8~ BCE b,
HeRiE R, EHldla AWIFRTH I B 5 iah e, Mo sl A st i
FHOX P14 o

4.5 MERAEEHW SR



I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

AR IR R 5 7K SR X RRAJE e AU E 9 L. 06478, ARG N,

I 1y B

FAEIE A ON2. 21%, RIS B AR G 2y 1. 85%; =4 & IR [R5 7K - X AtC
SO BUFENL 06170, AMEIIN, RIS HBIHER KR N2. 22%, FHDLSi

R FEUER S N L. 85%.

4.6 MEMARSHFE ABREET = HETE LA

S A AR BBESE — A TAE H R e s A AR AN 0 N B e 5

AT LT EE .

§5 WHEAGHE

5.1 EMREEFH~HEHNR

=) T L% ) o B 4 S T 7 1 LA
(%)

1| BE % - -
Horpr: 2 - -
2 | RERE - -
3| ME R m R 2, 325, 463, 600. 00 98. 12
Hrp: fiigz 2, 325, 463, 600. 00 98. 12
ATRES & Nl - -
4 | R - -
5 | SR R - -
6 | EANRE ST - -
Forpre SEBr R0 R SN B )

R 4 B
7 ﬁ Al 5,083, 941. 06 0.21
8 | HAthwt™ 39, 567, 405. 80 1. 67
9 | &if 2, 370, 114, 946. 86 100. 00

5.2 MEMIRZITUL A RPBRERTAS

5.2. 1 EHRITWS R FAREREAS

A SR AR RIS

5.2.2 MEFIREAT L REB BB ERERRAS
ASHe AR IR AR AT I OB B

#
00
s
B
o
=




Bl 15 7K %

LRI SR RN T AL 4 2020 58 1 BE RS

5.3 MEHIRIELA RME HES T 3E LWBIRNHEFRIRT 22 B S B 40
AT GAME WIARRFFAIREE

5.4 WMEWIRZEFT: MM REBFRRAS

5

157 dh il

2~ fetirE Oc)

B B HE L

(%)
[ 2K fiii 75 - -
2 FAT =R - -
3 LRI 150, 965, 000. 00 8. 54
Horp: BURME &R 100, 320, 000. 00 5.67
4 A 407, 698, 000. 00 23.05
5 Ak A R BT 77 633, 967, 000. 00 35. 85
6 HOH SR 1, 132, 833, 600. 00 64. 05
7 AR (A A2 #f57) - -
8 [) b A7 B - -
9 oA - -
10 &t 2, 325, 463, 600. 00 131. 49
5.5 REHIRILA RME G H S B 7 13E EL B RN HEFP BT 1042 15 20 3 B A 4
s fiizrf dsem | gm o ﬁﬁ@ﬁ oy B 4 B 1 L 151
] (7o) (%)
X 1019012 | 19314MAMTNO | 1, 000,00 | 101, 740, 00 5 7
37 01 0 0. 00
) 0119021 | 198+ Z4SC | 1,000,00 | 100, 580, 00 5 69
91 P005 0 0. 00
. 1,000, 00 | 100, 320, 00
3 150415 | 15 K15 0 0. 00 5.67
4 1880045 | 18==%iE 702 | 900, 000 97’173’0086 5. 49
- ;819002 ;izfiﬁ%%ﬁiMT 700, 000 72,506,0086 10

5.6 REFARILA RME G5 H ST = 1#E LA/ HERF BT+ 42 B P SRHESR R R

|
AT AR

HIARRFFAT B SCRFIE ST o




I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

5.7 MEWIRIELA RME HES T 3E LB/ MHEFRIRT T4 5 & B 85 P4
WG RME, ARENSHTEERT.

5.8 MEWIRIEA RME b2 & F 713 E Lo AR/ HERF B BT T 42 BUIER 3 B 40
AT EAIRARFFABGIE -

5.9 MEMRFE ST R KBTI 5 18 0L i I

5.9. 1 REWIRARSHR BB SR A28 A

RAEHEEFME, ARG AT 5B

5.9.2 AESERBIR N BHEBOR

WRAEREGRAE, ARG IS 5B,

5.10 MEMRAZESH T EFIRRIZ HH RN
R ERME, REENSHEFUNGIRE.

5.11 FHAEHE ME
5.11. 1 BIENFPEIERS. PEERESNSATFESR “TBETIRE” KERMH
REFTERBATAE, EEESBTHEANBRBEN, REPAESERAITHLIES
FIRAT R ARBE R BE R LR EERER, BBEEREGRH Hil—ENZR A TFE
F. ATRERE.

5.11.2 BIEEELE, FEREASERERE.

5.11.3 HAMBEF=HIR

J75 YR & ()
1 R RIE S 43, 643. 50
2 ISR Z7 7 H K 200, 000. 00
3 INigiveil] -
4 SR 39, 308, 174. 29
5 JRZYAT A )R 15, 588. 01
6 HoAth SR -
7 HAth -
8 &t 39, 567, 405. 80

5.11. 4 HMEWIRFFA KA T BOH K A H B 57 B 48

1070, Fr12 ;|




I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

AT AR R AR A AT YT ] #4152 57

5.11.5 WEHIRAT 4 BER A ERIE Z IR 1B AUHI LB
WRIEERLIE, AREEASHBER.

5.11. 6 BHEAFME MER A TR 2
AR TS IARERR, 2B S & ) i B R 2 .

§6 JFHAEEHHES)

BT
5155 7K = M4 Rl A [E45 7K = 4mhC
e 5 A 3 4 40 AR A0 1, 660, 572, 463. 97 355, 908. 14
i1 ﬂﬁlﬂ¢£é§%§£ﬁﬂﬁ1n%) 911, 333. 19 835, 510. 62
Dl Hir A FA HA TR) 22 4 A e [m] 47 200 304, 454. 52 430, 588. 22
it i%@ﬁAﬁAEmh@
i %ﬁﬁi”‘ki “_n ) 0. 00 0. 00
5 A AR 32 4 A0 20 1,661, 179, 342. 64 760, 830. 54
§7 EEBHANCHEERERELEERB MR
7.1 ZEEEANFEAESHFZINIFR
AIEIAN, EEEHARISHBEEESHEALRILS
7.2 REEENZHBEAREREBELEEST ZHA
AN, RS ANTIBHEA TSRS Z 1,
§8 HMEBEHRRHWHEMEEFR
8.1 WMEHIN B —H R F A E S H LA B 2T 20% )15 7.
WA S BB R BIR R A RS
” S
- AR
z z éﬂjﬁ I e B FEAT (T e
Al ERIERF I [X
1]
20200101
f; 1 -2020033 1, 659, 945, 916. 55 0. 00 0.00 1,659, 945, 912'5 99. 88%
; 1

7 AT XU

11, 12|




I8 15 7K = D4 R 55 IR S 5 Bk < 2020 4R 58 1 TR

AFE AR I B BT A B 51k B B L 20% A T T o B2 B B K B K AT R T B
BB S+ e B sl XIS, S84 1 DU o

8.2 B RE IR HMERER
T

§9 HAEXMHEFR

9.1 FEXMHER
Lo AP I e At [0 £5 7K 2 X% i 5 73 AR J 50 B i < B0 ST 1 S0 A5
v (BEHEKF MR G AR R B e R e S )
v (BB AR F MR BUIE SRR B R S AR E ML)
0 S A AE A 8 AT B e B A A
. A%ﬂkk%ﬁ%%# EL
v EEEFUE NS B HLAE . B

S O1 = W DN
P

9.2 ﬁﬁtiﬁﬁ
SEHEN. EETLE AL

9.3 EIJHA

BRFEXNARE BWESEN, ATERRSEHEANRGKFERSEHGRAHA.
A S 4006070088
NaE]HE: http://www. gtsfund. com. cn

HEKERESEHFRAA
20204E04H 22H

120, 12|



