B{EkEMHEBREEIIHFHAES
2020 £58 4 =FIRE
2020 £ 12 A 31 H

BEEBHEN - REKFEESEHAFRAH
EEAEN FELHERITROARAA
WEEH HE: 2021 £ 01 H 22 H



A5 7K O AR R TR SR B & 2020 4R 57 4 AR

B3
B B B R oottt ettt ettt ettt et ettt ettt et et ettt e e et e eeaereeeae 3
82 BT BT, oottt ettt ettt ettt et ettt ettt ettt et ee e s eseeeene e 3
§3 B SRR I ZE TR ZEI .ottt ettt 4
3L T B B oottt en e n e 4
B2 FEBTEETRII oottt ettt ettt ettt ettt ettt ettt et ee e er e 4
B T A R B oottt ettt ettt ettt ettt et e ettt e ettt et e et enaereeeae 5
41 FEEZT (BREEE I/ BRI oot et 5
4.2 BEEANIRE N AR SB/EEMTEBOUTVE ..o 6
B.3 AR BB TRTEET oottt e ettt s ettt et ettt r e ee e era e 6
8.8 F R B P B B BT S A I B R 2 T oottt s e e 6
A5 FR A BRI ZE B IINEBRZEI ..ottt e et e st e e e s e ane e 7
4.6 WMEHNEERFEABERE SR B ETTEVLI ..o 7
85 B TE 2B oottt ettt ettt ettt ettt et ettt e e s ereee e e 7
5L R TR B T T B T oottt ettt r e e 7
5.2 FR A TR T M2 R B T B oot e e sr e 7
5.3 |EBRL A AME G E TR E EFIR/NEEF AT+ B REB T .o 8
5.4 FR 4 B R R R T RS B 2B oottt ee e 9
5.5 WEHARE A RYE SEEFF=IHE AR NEF T A GEFRERA....co.ooes 9
5.6 WG AR A RYHE S EE T F=13E B NEF T+ 8 B = X RIEF R R A ... 10
5.7 EHARE A RYE SEEFH = IHE G R NEF R A2 RSB RFTEHA ..o 10
5.8 G HARIE A RYME G ZEE T =13 E IR/ NEF IR LB BGERE A ... 10
5.9 MEBRKES BB RIBIBIHIZE BTV ..oovocrce s 10
510 REHARAESEBRBE R EBIEABRIE B IBTLULI ..o 10
5L B B T oottt ettt 11
§6 T T T TE B IR B ..ottt ettt ettt ettt ettt et 12
§7 BT A A B R B A I BT oot er e 12
7.1 B T AR B A IS B IE I oottt er s ne e 12
12BESEFABHEEREBREAREEIT T ...t 12
§8 BN B R ) A B T T B oottt ettt 12
SAMEHNE— B RETFEELSHFLHIAEBIEEIT 20%HED ..o 12
8.2 BN T 2 R B R A B B B I oottt ettt 12
89 B Sl E T oottt ettt nnees 12
T 20 = OO 13
9.2 FF T R oottt ettt e et en et ee et en ettt en e en et 13
R By RO 13



FE AR AR TR VR A RE R IR 4 2020 58 4 TS

§1 EERR

R EHENNHEFE S LEFRIEAIRS P GO AR R BOCE . 3k P IR B
HORER, R A A MBS L A PR AN SE R AR AN Sl SO BT AT RSN
I TRIRIT IO A IR 2 FREA L S FME, T20215F 121 HER 1 ARkE &
I S5 Fahn IHMERIABIR A GG ENE, RIEEZNENAERERLE. kT
VBRI B BB R o < BN R U ARSI A5 TS B = B 0 i DU B A P <
w7, EARIERE S HA . BN SO AR AR BHA XK,
PBT AL H AR R DS A LA A 158 152 AR < O B B A5 o Al il TP U 95 BERE R 42 i
it

A A E20204F10 H 1H 2 52020912 431 H 1k,

§2 E&HBN

F 4 fRIFR B4 7 A0 Ao A
HL TR 004959
e S (Y L RTFF IR
e iley Ve | 2018401 H29H
i T IR J A AL A0 503, 677, 943. 5647
A Gl ik B TR A AR 32 R ML AT
gl =N FRIBRIRT,  E P A2 XU I DR FF R I im sh PE )

SLafi b, OB AN B R A BB R .

AR Bl R0 SR A BB TIR A 7 AT
FEFNASIREA BOBOR . BB A E, )
W 2% DR s AT BT Ak ) 2357 i 1] fota % “ﬁ
Pt s AR %25 ﬁ?%ﬁ%%mﬁﬁﬁﬁ

Bz, PEAL SR ﬁﬁ#ﬁxﬁ?%ﬁﬁ*?ﬁ
BohE, TR sHa R E G, Jf

TG AT IR
300 X 65% Al
NGiae = éziTSBWTaéﬁqﬁ R ~+ F I E 5t 48 Eii

AEENREHIESE, B TIEFRREET R
e OO DAURSE 5 U AC 23 F) it o, T X

P s KA Rl AP T s MG, TS,

R B A .
HeEHA 115 7K 4= 5 i PR TR A ]

3 7, 13



FE AR AR TR VR A RE R IR 4 2020 58 4 TS

Hh I R AR AT A AT R ]

3.1 EEMFHEIR

§3 EEMFMIPMESFERIN

A NRMIG

EEM R AW (202041001 H - 20204E12H31H)
L A C S Bl s 86, 856, 030. 23
2. A HAF 167, 486, 601. 38
3. A 55 4 A BUA Sl 0. 3247
4. BRI G B =l 882, 015, 467. 49
55%%9i B HE 1. 7511

F1: AHHFE20204E 10 H 1 H 22020912 31 H, EiRIES VSRR AGIEE S0 HiFE
NINWEAE 5 B 1 s A, TN 9 G SEBRI s 7J<3F%1EE?F}?§J£&%
2 AW S R FRIE S ATAF BN . BEURES . HAIRN O A R a2 s
W as ) 1 BRAH OC 3% G IR AR A0, AR A B 2 se e s in_E A A A se (AR 2k as

3.2 BEE&HERIN
3.2.1 B&MBUHEN KR K H 5 BV S5t LR B i 2 A HL 3
N%5:
IR B iik%iﬁ:
N EN | | B
B B P KR oo WaHE | O-6 | @@
HEZQ ® P2
@
it E=AH 22.61% | 1.17% | 8.87% | 0.65% | 13.74% | 0.52%
it £ H 39.88% | 1.49% | 16.31% | 0.88% | 23.57% | 0.61%
it £ —4F 81.95% | 1.49% | 19.11% | 0.93% | 62.84% | 0.56%
2 efRERER 91.97% | 1.24% | 18.98% | 0.88% | 72.99% | 0.36%

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B EdE a2

Z B HER




[BE K FA A TETR A BUE S 45 R A 4 2020 4E238 4 RS

REkEihtERa B RAES RN HEERES VAN R B EH R ERHE
(2018501 529H-2020F12R31H)

100%

75%

50%

25%

0%

-25%
2018/1/29 2018/7/26 2019/1/18 2019/7/17 2020/1/10 2020/7/14 2020/12/31

— BEfEFEhEREeREREESE — USEEESE

§4 BHEAME

4.1 ZE&EE (RESLHEPNH) FN
EARIEEHIEE | iE

Sommm | %
" )
B4, B U I B
am | A | @
I
O EERL,
(LI k3 4 A
AT R
W BTSSR
WA A9 ATl 5 4 ]
. e 2018~ | |12 | BFRR, BEERREAE
OHE | A AR 01-29 b | W R B e

I, TARFG{E RS E A
BIR 2w AP 78 ey 2 SR AT
FEoL, AR KA
A7 PR A B 2 B B8 A A 4
g, Bl

H
w
EH
H
]
=il



B{E K FAR A VETR A DU R 24 2020 4E258 4 FEE GG

ESET P S ES P R EIEEPS
M5 TS Fe ML B
ik

4.2 BENIRE Y AR L S FE 0L E

AN, R E AR E SO IA ANFZRAIT 8, B sitonit e
WA NBER A o FESE P NESY | (P NRICH ERES R B R k) S LA
FAERF . ZHEEREERIIE . TG BN IF AR TR H G 1 L EE 155tk
R A AR, BB BE LU BIART & 2 & & R AR A LK 20K

4.3 APRBETHY
4.3.1 APRBH R HR

SO S, M A SIS (I v e 4B A ] A A0 5 A SRR
SRR e R (K o B BT IR 7] A T8 5 P BN O TSR, 7 o
WIS TR L b S i R — T S S A, SRR TS
BT T A AT AR AT, AR & B FE A S BRI R VAL & 2EREAL, B
FHT BT, SE ST LS e v B B A S FOBE S 43 A F0 £

B ARSI ST B PR PG . TR S B R, 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
DB AE S TR IUE], PR B R T RS TR A A S s % T e vt
(79, SEA R AR AR S LA RERO SN, KA A S PP A 00 A B
52 5 65 AT A T AV

HRA ST TR A A TR R L 2 I 26 22 S b e e RT3
SRR 158 55 128 55 EATLAISE 5 I 50T S04, e B AR R B A 58 53 B A
L5

4.3.2 RERZHIT AL

AN, BN AL IR A5 T ISR A, S E B ARKE
WAFAEAR 7T BE S B A1 52 5 FOR 2 s 55 (0 7 5 52 17 9

e T H IR N B S BB AE L 5 W A T 3a i IR H S 28 5 B4 5 T R
I RAZ B 1 AL AE By R A S 24 H A BB L

4.4 REHINESHRT RBNBIELT

WU, AT I BRI, (EERATERER BTN A 52 & 1 5T &R m 5 oR Ak
T35 B AT, AW T s U i . RIS, BRATE BB S
gatin b, ULOREF 1T s e histk.



A5 7K O AR R TR SR B & 2020 4R 57 4 AR

I E E, ek (I Ede a2« Fraediiid: i LA &%) « 2T
EROTI R (AL A, @A WA NEBHRESE)  RAAATL BRI e
MH B2 RBANBCER D EA. BTN FZEE, EAETIZ A
r AT I RES S RS AR TPEML AR RS e RACE

isFicE L, BAECE 1 VEmomFe 6, M omEt el .

4.5 REMAESH SR
BRI IR E R B AT 2 e BaHE N L. 751178, ARG, a0
KA 22, 61%,  [FI L& L AR AE U 2 22 8. 8T%.
4.6 WEMNESFHFEANHREST - HERE RN
S A AR I BBESE — A TAE H R e #s A NECR AN 0 N e & 5
HERT LTI 7eE .
§56 HWHEASHRE

5.1 EMRESHHEHR

Hdpa g pn |
%)
1 LR R 723, 286, 588. 37 79. 23
Horr, pRZE 723, 286, 588. 37 79. 23
2 | EERE - -
3 [i] 5 WAL 2 % BT 107, 471, 870. 00 11.77
Hr, ffiz 107, 471, 870. 00 11.77
B RRES - -
4 | mERERE - -
5 | &RbfTAE M B - -
6 SEN IR 4 b 5% 45, 000, 000. 00 4.93
Horpe SEW R R e ) )
1R Ll
BUTIE R A4 ey
7 %ﬁ%%k AR SR 7,391, 004. 12 0.81
T
8 HoAth B r= 29, 725, 927. 46 3.26
9 | &if 912, 875, 389. 95 100. 00

5.2 MEMIRZITIL I RPBERTAS

® 7 0, 13




A5 7K O AR R TR SR B & 2020 4R 57 4 AR

5.2.1 MEHRBATW D RNENBRERRAS

G 17k 2~ e (o) i J 4 BT P VB LT (%)
L N7 NN N | 2 18, 578, 000. 00 2. 11
B | KAk 960, 000. 00 0.11
C | ik 588, 720, 585. 16 66. 75
b CEVANE -\ VINE S W ¥ B B
AR R,
E | &5l - -
Foo| itRMEHI 16, 322. 72 0. 00
G | ZZiEis . G ff A BB 4,191, 994. 04 0. 48
H | Aol - -
I ;iﬁ;giﬁi‘ikﬂ#%nfaﬁaiﬁ 34, 870, 012. 92 3.95
T | &Rl 38, 875, 900. 00 4. 41
K| padthk 15, 230, 186. 25 1.73
L | FASEANRS 55 g5l - -
M| BT R AN AR AR S 15, 642. 90 0. 00
N §£jﬁ R A SRR 12, 859, 544. 38 1. 46
0 Jei B R 55 A5 BN H A B B
b
P | HAH - -
Q | AR TAE 8, 968, 400. 00 1. 02
R | Xt EEMGRI - -
S | &h - -
it 723, 286, 588. 37 82. 00
5.2.2 MEMREATIW A RIS BERERERELHE
AT AR BAAR KA W I I 2 .
5.3 e BIRRA RME G ZEE B BHE LB/ NERF B RT 8 R R R B A
po BEER | BEA R | A E G i 4 0T A EL B
fis K (%)
1 300751 Eijg%% 55, 000 37’235’550'8 4.22

% 8 U1, Jti13

7




FE AR AR TR VR A RE R IR 4 2020 58 4 TS

B, gt
A 1, 600,00 | 30,256, 000.0
o | 300054 | 3. 43
1y 0 0
FR{EIE 1, 000,00 | 29, 400, 000. 0
3 600030 i 3.33
% 0 0
1, 700,00 | 25,330, 000.0
4 600399 | STHE4R 0 0 2. 87
Bz 25, 197, 000. 0
5 300450 f? - 300, 000 2. 86
RE 0
77 22, 860, 680. 0
6 002179 AL 292, 000 2.59
HH, 0
T 1,100, 44 | 19,257, 822.5
7 300253 T 2.18
B 7 0
1 B 19, 220, 000. 0
8 600438 * 500, 000 2.18
iy 0
VAR 1,500,00 | 19, 200, 000. 0
9 601636 2.18
4 0 0
XAk 18, 578, 000. 0
10 002299 | - L 700, 000 2.11
i 0
5.4 WMEWIR#EFEHFRHFHIRAHEFRREHE
_ 4 B 1 E HL )
52 1% AR OT) Y
(%)
E % fii 25 14, 984, 100. 00 1. 70
2 PAT IR - -
3 SR 29,979, 000. 00 3. 40
Horp, BUORM SR 29,979, 000. 00 3. 40
4 b7 - -
5 AL 5E R 5 5 - -
6 Hh 2 - -
7 AR (A 457D 62, 508, 770. 00 7.09
8 [F M A7 5 - -
9 HoAth - -
10 &t 107, 471, 870. 00 12. 18

5.5 MEHIRIEA AMHE G HEEH 1+ E LA/ N HEF R ET LA SR R R 40

Eﬁgﬁ’

H 13|




A5 7K O AR R TR SR B & 2020 4R 57 4 AR

iR | s | o . e
=2 - 0 e | B GO | ARGECE | HHEEHHEHH %)
—J VN
203 H 0 29, 979, 000. 0
1 200301 300, 000 3. 40
1 0
MR 29, 036, 400. 0
2 [1zsozs | T 190,000 3.29
foi 0
AKFH 20, 916, 970. 0
3 128029 j # 120, 040 2.37
foi 0
TK P 12, 554, 400. 0
4 128110 | 40, 000 1. 42
foi 0
20 F {5 1 11, 984, 400. 0
5 019640 . 120, 000 . 1.36

5.6 MEWARIEA RME & 2 S 13E LI R/ EFF BB +48 B SCRAESR IR A

|

AT AT IR ARFFAT B SCFFIETF -

5.7 MEWIRIEA SOMHE o 2 & 713 H LI K/ N HEFF RO 42 Bt e IR Al

MR

FRZE, RR-EASHREH.

5.8 MEWIRIELA SMME G 2B 713E LI R/ HEFF B BT 42 BGIE % 5 BH 240
AIE AR RFFABGIE

5.9 MEMRSFEETR R KBTI 5 1B 0L

5.9. 1 REHIRAE SHH BB B Rr A48 28 B4
AF G AR IR ARFFAT B 5L 5 40

5.9.2 AESHF BRI B BUK
A GBI IR R FFA BRI 520,

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

5.10. 1 AHHE U HEFBUOR
WRHEREGRAE, AREAS S EGUHHRH,

5.10. 2 MEHRAEGTF I E R T MR HA
IR G RAE, ARENSEE TR,

#1070, FL13 ;|




A5 7K O AR R TR SR B & 2020 4R 57 4 AR

5.10. 3 A EBEAHRBE AN
R e EHZ2E, ARSI S S FEGIHRRE.

5.11 BBEHAWMEHE
5.11. 1 AR EHFEERS. PEREEKRSMEAT BF “ITBAE T RE” RER M
RKRITEBHATAE, AEETEANMBHEEN, BXERNFEIELES. PESBRHE
BEMBEATFEHF “ITBUETT e ” RERMERRITERNAFT A%, EEESEEANM
REVEE N, MG AN ESB T2 UESR R AT EARRRSTHRA (600399) £ AT £
AR A B PR A F] (L HEFRIIREN) SMEEHEE R IR FENER, BE
FEREGERHEHW—FEANZRAFER. &THBER.

20204E4 H10H, RPN RERREZETHN, WEFRRTESHRERRMA IR
REBRR I A PR A B AT BUL §T (B3R H#[2020] 2£0025) , $izKk20/5 G,

Xt ERESR R RFERF RV : AR EHRE FRIEHRBR T RREFFAF SR
ERVEMAMA =7 EREK.

5.11.2 AESH+HBRERBHES S FAME FERBEE,

5.11.3 HARE=HIR

JF5 2 FR &% (7n)

1 12 HPRIE S 156, 547. 17
2 I 257 5K 28, 914, 326. 89
3 IMLcdiceil -
4 USR] IR, 607, 423. 80
5 JREYAT A )R 47, 629. 60
6 oAt B2 K -
7 HAth -
8 &t 29, 725, 927. 46

5.11. 4 REHRFFE KA THEBRE T HE#efi55 040

P | B | BiRARR | ARME Oo i 36 4 W VR LA (%)
1 128028 B 29, 036, 400. 00 3.29
2 128029 PN 20, 916, 970. 00 2.37
3 128110 TR Aot 12, 554, 400. 00 1. 42

5.11.5 EFHIR AT+ 4 B AL S S FRAB L A 5 A
e IR A - 42 B2 RAFAE R IE S PR TS O

11, 13|



A5 7K O AR R TR SR B & 2020 4R 57 4 AR

5.11. 6 BHEAFME MER A TR 2
AT & LARIEE, IS &I 8 ] G R %

§6 JFHAEEHHES)

AT Ay
25 B4 L £ 1) A s 515, 808, 824. 04
2 3 ) L 4 5 HR 4y 45, 700, 756. 10
el RS AR FE 4 B8 [B] 47 4 57, 831, 636. 58
e HHHAE] 3L 37 0 AR s A (At /b LA B
“_” iﬁﬁ”)
2 A A AR L £ 1) A A 503, 677, 943. 56
§7 EEBEHANCHEERERELAREESRER
7.1 RE&EEEANFHFERESHEHTLIBN
ARG, EEEHARISHEE RS EALILS
7.2 EEENZHEERERBARZRST HHA
AN, EEEHARSHEEERSREARS,
§8 FMBEEFHRKRFHMEESGR

8.1 MEHHNE—REETFA ESMHELHIA R SEIT 2095 1B
# S el e Y e AL e et
§ 5 | RS
% | o | PHsEISRE I 45 T [543 45 I TYH 5 H
51l | 20wt A X A
oL 1 20201001-20201 203, 741, 545. 38 0. 00 0.00 | 203,741, 545. 38 40. 45%
¥ 231

7 A KR

AR G R 45 P LR R B — B A G 3 B B o Q0% T o 1322 2 — R B K [ T B S U 4

BRI R FE SR M U 2 2 XU

8.2 MBI E IR HMEREGER
T

§9 HEXMHER

2

127, FL13 |

\|



FE AR AR TR VR A RE R IR 4 2020 58 4 TS

9.1 FEXFER
v T IE M 2 A T B3 45 K = 00 o A 9 v

A RIF SR FE & BT 1 SO
CIEE K EP AR TR TR & BIE R 1% B 4
e
H
[

RIUETR 15
EHEEFED)
CEAE R A A TR TR A B R B SR P
I WA TR e T BRI AT
v REEBESS TUR LT B

Vv REFE NS BRI B

S O = W DN
J J

9.2 FFIUHh R
HEEHN. ZHELE N

9.3 HFHFR
BREXNAMRE AR, TEANESEEARGKERSETHARAHA.
S HLG: 4006070088
NaE] Wk http://www. gtsfund. com. cn

BfEkFEEERFRAF
20214E01 § 22H

137, 13|



