B{EkEFEEDTHHAEE
2020 S£5B 1 =FRE
2020 £ 03 H 31 H

HEBBEN . REXKFEEEEHEARAA
EETBEN NV BRITROERAT
WEEH HEF: 202042 04 A 22 H



{5 7k 3 5 T i 2 4 2020 G55 1 R

HZx
B B B TR oottt ettt ettt ettt et et e et e et et et ettt et e ren e enaereneae 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
B B T A R B oottt ettt ettt e e et e e e e e e een e eneeranean 5
81 FEESRTE (BREEE BRI/ BB oottt v s en e 5
4.2 R BN AR S R AP B BV T oot 7
B.3 AR BB TRTEET oottt ettt ettt ettt ettt ettt e e e ee e er e 7
8.8 F A B T B B B T S A B E 2 T oottt s e e 7
A5 FRAE B PTZE B IINEBRZEI ..ot ee e st e e e e st eee e s e e 8
4.6 REFINESTHFE NS E S E B ETE DI ..o 8
85 B TE 2 IR oottt ettt ettt et ettt e ettt e sttt e e ere e e 8
5L R TR B T T B T oottt r e e 8
5.2 FR A RS L TR A VI .ot e e e e r e e 9
R s gl 3 b OO PPN 9
5.4 AR A S PR KL 240 RBTEVETH ..o 10
5.5 FR 4 B R R R T I BRI B B 2B oottt 10
5.6 MG FIREMR A G HEE T = BE HLFIR MR IR+ 2RI oo 10
57 “BTEM” 5 “WRBAE" HEKIZE ST IFERIRE oo 11
5.8 WG AR A RYHE S EE T TF=1#E I RKNEB T+ B B = X RFEF R A ... 11
5.0 BT L B R oottt ettt ettt s ettt reen e 11
86 T T T T B BT B oottt ettt ettt ettt ettt et et et ettt nenennas 12
§7 HEBHANBRAB A RERBERREEAT BTG ..o 13
88 M T T I A B B B R oottt ettt 13
81BN E—REETFE ESMOBHBIABIERAET 20%H BB ..coocoveeee e, 13
8.2 UM R A R R I A B B S I oottt 13
IR < s = OO 13
0, L B T T oottt ettt ettt e et eeeen et see e eraeraens 14
9.2 FF T oottt ettt e et n et ee et en st ee et ee et en e eeeeeenens 14
e Ry OO 14



[F{E &K EFE T Miin2E 4 2020 4£55 1 FEHRA

§1 HEHR

BEE NN E FH o E B ORIEAR S R R EALE . =S PRI L
AR, N AR Bz . R AN e B AR RN ) SO BT . REEFEEA
POlARAT A B PR AR IE AL S A FME, 7202054 H20H B 1 A4S H 1
ZAabR HERIARRHEGIREENE, RIERZNENEEERCE. R® SR
IR B OB - 24 H N AR LTSS S B0l 5 1) i DU B s 28 4 5 7,
EATRIEEE S —E BA] . BRI AESGHFAAOR A RELI . WEH R, EE
TEAE 3 BT PSR AT AT A P A S AR B2 U . AR I 55 R R & it

A E 20201 H 1H 2202043 H31H 1k

§2 EEHH

A FHEBEH

e AR 004178

Y (B L RTF I
EE&ERAH 20174£03 A 10H

i T IR J A AL A0 1,473,914, 703. 9245}

BB H AR

REEG R UAME D SR, ZW S, ErtS
SEEAMG G, W RIRE IR B o B

SEILTE P ORAE . MM . 456 WA T AT 43 #r
il e BT RS I SRAE A L 1 7 22 0 R i S
P e i

AN He G TR DLORTIE B 7 RIS P S A B
TIRAERT E NN E MG HEES . 5T MM BR8]

PR A LRR VG R, BT AR R R E A,
UL e FF A0 A B B 5590 [N 1 & A T AL
BEAT AR L B 25 B

b 27 b A e LRBERAEFHZE (B
AEG NG ES, RIEFE TS IER

RS WAL 2 P AR W it ot o A 25 o P LB RS AR A S 2 A T I S Y
e, WATES. firliise.

LN {5 7k F RS EHARA A

HEEIEE AN POl ARAT A A PR A w]

B 53 P H e R EE 4 TR FIETE A FIE T MB

T RN A 004178 004179

37, 14




{5 7k 3 5 T i 2 4 2020 G55 1 R

R I8 0 2k & M4 L,

i 5, 279. 674 1, 473, 909, 424. 254
§3 FEWMFZIEHFEESHFERIR
3.1 ZEMESHER
A NRMJ
S (20204E01 HO1TH - 2020403 H31H)
EEMEILHF - -
EEFE A FiH R MB

1. AR S 28 27. 22 7,273, 602. 47
2. A HAF 27.22 7,273, 602. 47
3. BRI 4 B =1 E 5, 279. 67 1,473,909, 424. 25

TEL: ARG TRA NAWEEE 5 5 6 125 5 o

2. AYCLIARIFRIE S AR E N . Bt HABIN N & A e E3E3)
Yoot ) FERAH < 9% FH S AR, A A Dy A Cse Bl as n_EAS I 2 fedirE AR sh il
A S R R ASVEAZ S, R SeEAR S A%, AT CLSe Bl 2 A A 1Y)
A 4 <6 AR <5

TES: AHE el H S5 ey 8.

3.2 EEHERIN
3.2. 1 AR &R G A e 2 R 05 R Gt bL AR v i 2 2R ) EE AR
FE R MAFERIA

- A | ST | kgt

G wpy | FIREE | G | B | 00 | @@
© 236 #E2@

EER=AH 0.5191% | 0.0022% | 0.3366% | 0.0000% 0‘510/82 0'2((’]/02

F I B HBAERI

Py— EEs | kSTt | kSt

B %(fl Fhpfe | AR | B | 00 | @O
@ X26) i@

-2 . 002

HE=4H 0.5866% | 0.0022% | 0.3366% | 0.0000% 000/50 02(;0

3.2.2 BESAFRARURESRIHHMER R KRR R EE RS LBl %
B LB




{5 7k 3 5 T i 2 4 2020 G55 1 R

FEEDARIHENERS A R E SN EEH S ERTE

(20172035 10H-20204:03A31R)
12%
10%
8%
6%

4%

2%

0% i i i i |
2017/3/10 2017/9/13 2018/3/19 2018/9/22 2019/3/28 2019/10/1 2020/03/31

— FEGTA — USHEEE
FEEMBRITHENERS VA R E B h L EBE
(201742038 10H-2020%038318)
12%
10%
8%
6%

4%

2%

D% | | I | |
2017/3/10 2017/9/13 2018/3/19 2018/9/22 2019/3/28 2019/10/1

— EE6TE — UAHEEE

020/03/31

(]

§4 BEAWE

4.1 &2 (RESZLE/PNA) i

FEATEGIE | i
/l:l N H
e WA SEEME | % o

% 57, 147



[F{E &K EFE T Miin2E 4 2020 4£55 1 FEHRA

FEHR | B
H | HY

| W EFE

WA, T
(LI £k 4 AT
] R
AT L1 T 5 PR
ot | R MRS
W | ke kenm viro | T | | MR MY
WIS HTIT, [ AR
S A IR A T P
VR [
PRI S 55 i b B
G FE R

BV Z PN G
SR TR AL, TR
7K 3 4 i B A PR A )
BB AT
H R LB B8 T Bt
R 2017— | 2020~ | 10 | 4p#rii; b-ifgE4R /7 [EIE
& R 03-15 | 02-25 | 4 | HWF RSB T

Wiis AEIES B A R A
A B I R AR
Yiom., EEE PE, 3K
BSR4
Ml ZAEAIE

P 5 0 28 K 5 4 i 2 it

+, BUEREAE K EREE
HRA PR = [ A% 5 5 4
G4, PR MR
XI5 2020~ 10 | MVARAT A ")k 55 7p 5

7 e 02-27 | BRSNS RIS
KRG B 55 15 |
FARERESEHHAR A
[T 5 % 350 6% 1T Bk 4 o 2
BiEE, B HE. RkE

H
o
EH
H
=
=il



[F{E &K EFE T Miin2E 4 2020 4£55 1 FEHRA

IR 55 BE A He A
My AL -

4.2 REMNEFZEEEEMFEHE U

AN, R E AR E LS IRA ANFZRAIT 8, B sitoyite
AR NER A 2. BeE NS T (b NRICH EIESR 55 ik k) LHAA
FAERE . ISR ERIPIE . S BN IR AR TR H G 1 LR 15tk
R AR AR, BBt LU BIART 5 2k & 5 R AR A LK 2R

4.3 APRBETH
4.3.1 APRBHERRITHR

HRAE I, HE B A LIS (G v 0 4 A ] A 50 5 b SRR
SRR e R (K o BT IR 7] A T8 5 P BN O TSR, 7 o
WY b TS . 5 —Z i R R — 070 5 i3, L R GRS
BT ST A AT AT, AT R & R S BRI IR V4L 2R, B
FHT BT, SE ST LS e v B B A S FOBE S 43 A F0 £

ST RIIESE . PR PG . TS B iR, A
NFIRITFHE S SR, TR R AL A7 S )i, B IR AR S B I
S ELBIAM IR BNE % AL & TRV A T AT S i AT AT e, 4
A 550 TR BRG], RSB T R TR A A o b T e
(79, SEA R AR AR S LA RERO SN, KR4 A S P A 00 A B
52 5 65 AT A T AV

HRAE S, AR B AR A R R R VL A 2 IV 2 22 e e R 2
SRR 158 55 128 55 EATLAISE 5 I 20T S04, o B AR R B A A 58 53 B4 A
L5

4.3.2 RERZHIT AL

A IAN, WX SZ SR 2E 5 J5 A SR H AR AT, R BRI
BUAFAEA 7T HE B 158 5 AR 2§08 55 (0 57 0 58 S0 AT 9

S T H NI N B S B AL 5 W AT 5a IR H S 28 5 B4 5 T R
HH I AT D B BRI AE By B IR 25 24 RS BB L o

4.4 MEHNESHBRR RRAZIEST

20204F — 1, Wrd BENE B, 45 A BRE RT3 AN UL AL 5 i AR R A7 T v ok
X 3 22 G LR ST R M AE E H 2003 4E AR . A2 AT REREHE I RE Y, —ZFEEATRTS
IR A 257 AT 9% 5 SR 2 S B0 4 AR R 5 IR, ZEASHT I 17 B B 10 i LR I
FEMETIR N FE. =AM, BN EIERRR]. whE . RIS SATE S

B 70, 14



[F{E &K EFE T Miin2E 4 2020 4£55 1 FEHRA

Eo, Bt—DEasRE K, Rl R MR AR & i sk P KAl 5, JF
SIk T = A BRI Bk e R U s T S, XA R DR T E N s T
77, N T RGEGDT, Bivaem i, RATHEL A, BEATFHIZAR, Bl
FOTHHUE S B MBGK,  4ERF Iz sh PEAR X 7E 46 -

FELZGF R A 55 M5 MBCR A 5N, — BRI A 2 K08 M T, #4F L,
HEEYERFBOSRAIPERIRT IR |, IS H4 KR H S AW, B35 B & Lk
FasE LR Er e o

JRE P, M T MBORRFE T, TR R TR 4R N TE% . (HpE
ERNGED R, QP AT AT REH B, FIARAEARAL Hh BB i e IR 517
FE b, AR aERibmsnit 2 et ., FHERRBILK B, el i
XFRGSE o

4.5 MEMNESHLSGERA

BB WK I 08 BAR S BUAE 1. 0007, AMEHIN, ZRESHPIHE
28 N0, 5191%,  [FI MY S5 b A FEHE IR 35 % 0. 3366%; 1 2 ik 15 K F=8 7% MBI 4
P AUFE L. 0007, AHE AN, ZRIEE M HNFE YK F 0. 5866%, [FIHHL St LK
FEE 5 % 090, 3366%.

4.6 MENESHA ANBEESHT - 1HEE VN
IR DG SE A TAR H e AR N e AN — B 2 e 5™
FEKT LTI eE .
§5 BMEASHE

5.1 WEMRESH~HEHNR

o e SRR
JF5 i H &% (7n) W %)
1 ] 5 VAT 2 #% % 819, 172, 223. 90 51.62
Hrpe fige 819, 172, 223. 90 51. 62
B SCRFIESR - -
2 SENIRE G b B 5= 584, 047, 438. 38 36. 81
Horpre MBI SRR 42
bt . i
3 WATEAMSS E/ e Et 77,101, 945. 28 4. 86
4 HAh B ™ 106, 517, 949. 15 6. 71
5 it 1, 586, 839, 556. 71 100. 00

¥ 8 U, 141



{5 7k 3 5 T i 2 4 2020 G55 1 R

5. 2 &G B Rk 3 oL

?

i H

& (o)

o A 4 B 1 fE LR

(%)

%
1

0T 9T P9 15357 (2] DA A

2.38

Horpre SKIr 3 [ml W 5%

5 75 HIA 53 7 [0 g ¢ A

102, 399, 748. 80

6. 95

Horpre SKIr 3 [ml A 5%

TE: 0 I i [l AR B R o 2 < B 1 10 B B D 25 BT N A 32 2 H R B R
o B 7 LB T ST 2 A

5155 1E 1B W F) 3% 2 R 28 < 3 77 19 B I 20% 1 i B
FEAR T I P AR T 507 1 [ WA (1 B g AR A I B 7 1B 1 20% o

5.3 EERHAS TR FHR

5.3.1 BBEASFHIRKWIREARF L

i H KA
R IR B AL - 2 F R IR 34
R IR BT AP 2 3 AR IR f i fE 45
et IR BT AP 2 3 AR IR e I fE 21

w5 A BRA G- PR R PIRET 120K F 5L BB
BN, RGBT G TR RAAEEIT 120 R 1B DL .

5.3. 2 MEHIRB R A FHRKTIR A6 Ep

=

P2 A SRR

F IR B ok 4 B
FPAHFERIEES] Co)

A HIBR Dot o 2 4 B
FAFERIEEE] Co)

1

30K A

74. 06

7.63

R Sh A R £t

Horpr: FIRAFBIEIL39TR

30K (%) —60K

17.62

R Sh A =R £t

Hrp: FIRGFESIAEILI97TK

60K (&) —90K

R sh A R £t

Hrp: FIRAGFSIAEIL39TK




{5 7k 3 5 T i 2 4 2020 G55 1 R

4 90K (F) —120K 6. 14 -
Horps JARAFEIBIL39TR B B
FapeEmIpIEL b

5 120K (%5) —397R (&) 6. 72 -
s JARAFEIBIL39TR B B
HIEF S 2 A5

it 107. 24 7.63
5.4 &GN B R G PIR RAFLIEIT240 R B UL
EAE AN, ARSRFEAERTHES TR 4 IR AR 240 K 5.
5.5 MEBREZFEHFAMIERNHEFRRHE
L E P et/
K ! MamAGH | T (;;% v
[ XK 5 77 19, 882, 778. 57 1.35
2 | RATEH - -
3 | R 90, 441, 222. 45 6. 14
Horr: BURM: 4R 90, 441, 222. 45 6. 14

4 | I fRS - -

5 | bk AR5 480, 257, 882. 41 32. 58

6 | FPHIZEE - -

7 | ENEAFR 228, 590, 340. 47 15. 51

8 | HiAth - -

9 &1t 819, 172, 223. 90 55. 58

Lo | FIARGEIEES9TRAT ) B B
ESTes
5.6 G BAIREMESR A 5 ST =3 E L HK/NEL BRI+ 2 R R T B4
Lo | B e by o e | MREA | HRERTEE
S L () (E) )

1 130230 | 13EFF30 800, 000 80’41;’22 5. 46

2 072000 2074 LiEZ%CP001 800, 000 80,019,719 5. 43
006 3. 58

3 072000 | 2071{ZCP001 600, 000 | 60, 012, 00 4.07

1070, FL14 W




{5 7k 3 5 T i 2 4 2020 G55 1 R

020 1.72
072000 50, 004, 27
4 207 (= CP001 500, 000 7 3.39
002 i 6. 96
072000 50, 003, 77
5 204 ZRF 22 CP001 500, 000 7 3.39
001 RIS 6. 03
111915 49, 852, 13
6 19 A 4R4TCD156 500, 000 3.38
156 7.21
112012 | 20db 5U4RAT (BiyE 49, 832, 20
7 500, 000 3.38
015 15) CDO15 7.59
111904 . 49, 098, 74
8 199 [E4R4TCD117 500, 000 3.33
117 2. 26
072000 40, 030, 34
9 20 IE 75 CP002 400, 000 2.72
024 M5 1.14
072000 o 30, 004, 49
10 20[E{Z4F Z5:CP003 300, 000 2.04
058 2.38
5.7 “BTEMN” 5 “HWRABRAE” AEKEESEETFENRE
WiH T 515 10
R P9 e 2 B 4 HE AEO. 25 () —0. 5%[E] B 0
5 1 P O 25 R 1) B e 0. 1047%
2 0 P i 2 R ) B R AE 0. 0255%
e W BN TTAE H e 25 0 268 e 1] B~ 248 0. 0586%

R S B XHE TS 0. 25%15 150 i B
AN S AR T U A AN AE 0l 125 5 R 48 B 200, 25% - 20 o

75 0 P IE i 25 B R XK 20, 5% 1B 0L U B
AR IAA AT G AAF AL LE i 88 P I 250 ELE 210, 5% KDL »

5.8 MEWIRILA SRMME L Z S H7=13E LI R/ R4 BT+ 48 B SRRESR IR

4

ARSI G AR IR AR FFAT B SCHRFUE SR

5.9 BEHEMEME
5.9.1 ZE&TH A

11, 14w




{5 7k 3 5 T i 2 4 2020 G55 1 R

BT RMNIEE R, ARSRMAMRRAEIT RS R E, WARSSRT
LT P BT (0 S T AN 23 B 2 M A H TSR MR, 2 S ]  3k AE HLAe  JUT R P e
BN A BT, ARSI A T SR G B 7 1

N TG R PP AR TR U S 2 e B B S 1 T I A R B 5y AN U S 2
EFER A E R E, R e R NR e AR AR, BeE
BEANKH M, a7 H R TSR R 5 ks 6 5 AT I H ot 4
BEAT HH AL, e B E S AL 225 2 e E AR br 7 AR ORI (Y, N % A
N ST EFEAR A 2 K T (AT R, RSN A U E RS, %
HAtl 2 e EFEAR AT IR SR . WM ANTEKE 2 1. 00T, W] R AL R A
AL OB . A0 T IR R B % R A R S R AL e B 7 N S B, S
SE BN AR BRSO, SR EIE N, T Re ML &5 2 SO E T
A E

5.9. 2 BEEMFHIE S, PEHBRESMEATFHR T HRE” RERHEX
RITERRIATAS, ERSEENNBREEA, MEPAESER T THBIESFH
RITERBARBERLRFENEE, BERAEEREHS HIT—FENREATE
T ATIER.

5.9.3 HARBE=HI K

J7 5 ZFR & ()
1 17 ORIE 42 9,112. 24
2 ISR Z7 3 K 100, 332, 726. 15
3 ISR E, 6, 144, 920. 50
4 JREUAT HR ) K 31, 190. 26
5 FoAth RIfSR -
6 oA -
7 At 106, 517, 949. 15

5.9.4 HBA GG HHERHAL S FRBR I
Azl TS IARRER, 2B S G 8 i e e R 2 .

§6 JTTRAEEHFXE)

HAL: fy
FIEBE A FE 5L B
5 SR S A B 5,334.95 917, 100, 133. 86
i S S0 1) 5 4 A P O 3 0 6, 124, 569. 89 1,619, 355, 941. 68
i P S S0 1) ik 4 A s [m] 3 0 6, 124, 625. 17 1, 062, 546, 651. 29

1270, 14w




{5 7k 3 5 T i 2 4 2020 G55 1 R

2 B AR B 10 A s 0 5, 279. 67 1,473,909, 424. 25
§7 EEBEANBHEERERELESI 5P
Fe | 257 = 5 H A Todn () | Za&Hm o) | &R
1 sz [ 2020-01-21 4,000, 000.00 | 4,000, 334. 06 0
2 sz [ 2020-02-25 2,000, 000. 00 | 2,000, 120. 44 0
3 sz [ 2020-03-25 4,000, 000.00 | 4,000, 176. 61 0
4 sz [ 2020-03-31 | 30, 000, 000.00 | 30,001, 418. 38 0
&1t 40, 000, 000. 00 | 40, 002, 049. 49
e AAEIAR, REEEFHNIEHEE R SR T ARSI, 551, 055. 187G,
§8 HMMEEHERKEHIMEEFS
8.1 MERHNE—RRETFA ESMHILLHIIA B SEIT 2095 1 I
RSN AR S B SR R AR A
” I
% A
-
i z Eﬂjj I A HI 450 T [ 4 2 FA W5
il fRIEF 7] X
[&]
20200101
1 -2020011 250, 079, 465. 87 1,411, 012. 17 60, 000, 000. 00 191, 490, 478. 04 12.99%
4
20200203
2 -2020030 250, 079, 465. 87 1,411, 012. 17 60, 000, 000. 00 191, 490, 478. 04 12.99%
3
M 20200101
¥ 3 -2020010 200, 000, 000. 00 251, 762, 478. 01 100, 000, 000. 00 351, 762, 478. 01 23.87%
1
20200205
4 -2020033 200, 000, 000. 00 251, 762, 478. 01 100, 000, 000. 00 351, 762, 478. 01 23.87%
1
20200115
5 -2020020 0.00 460, 515, 534. 22 460, 515, 534. 22 0. 00 0. 00%
2

7 AT XU

ARFE AR T TP B — BB A S e L A B B B I 20% A T o i — BB RIS [BLKE AT e B
BUAHE DR ARG L 3 SR al M XU S 7 U o

8.2 RmAf B PRI AN E B B

Too

§9 HENXHHEX

13, 14w




[F{E &K EFE T Miin2E 4 2020 4£55 1 FEHRA

9.1

9.2

9.3

EBEXMFEZR

v R M 2 T 53 5 7 S 0 B 1T T 37 6 < B S A S0 A
(RERFEFEE M HIEEEEEH)
CIRfE 7K F= 0 b i i 2 e i)

I AR e T BRI A A

v REEBESS TUR LT B

Vv REFE NS BRI B

S O = W DN
J J

O R
HeEHAL REE AN

AEFE TR

BN ARG BuA SR, TEEESEHARGKFEESEHRGRAA.
Hify R 4006070088

NaE] Wk http://www. gtsfund. com. cn

RfEKkEESTHARAT
20204E04H 22H

14T, 14



