BfEkFFEMPEREFEIEFRAES
2021 58 3 FEMRS
2021 ££.09 B 30 H

BEEBHEN - REKFEESEHAFRAH
EEAEN FELHERITROARAA
WEEHHA: 2021 4£ 10 H 27 H



A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

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 6
41 FEEZT (BREEE I/ BRI oot et 6
4.2 BEEANIRE N AR SB/EEMTEBOUTVE ..o 7
B.3 AR BB TRTEET oottt e ettt s ettt et ettt r e ee e era e 8
B4 R B P B B T S A B B T et e e e 8
A5 FR A BRI ZE B IINEBRZEI ..ottt e et e st e e e s e ane e 8
4.6 WMEHNEERFEABERE SR B ETTEVLI ..o 9
85 B TE 2B oottt ettt ettt ettt ettt et ettt e e s ereee e e 9
5L R TR B T T B T oottt ettt r e e 9
5.2 FR A TR T M2 R B T B oot e e sr e 9
5.3 |EBRL A AME G E TR E EFIR/NEEF AT+ B REB T .o 9
5.4 FR G B R R R T RS B 2 oottt ettt 10
5.5 EHARE A RYE SEEFF=IHE AR NEF R ET A FEFRERA ... 10
5.6 G HARIL A RYME G ZEE T F=13E B R MNEF R0+ 8 5= 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 11
510 REHARAESEBRBE R EBIEABRIE B IBTLULI ..o 11
5L B B T oottt ettt 11
§6 T T T TE B IR B ..ottt ettt ettt ettt ettt et 11
§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 12
9.2 FF T R oottt ettt e et en et ee et en ettt en e en et 13
R By RO 13

#
N
b=l
H
&
b=l



A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

§1 EERR

BB NN E RS L E S RIEATRS T R A B a3 SRR B
RN, R H RSt R A 52 B AR AN ) SR BT .

B N E LT R A R A AR AL S A FHE, T2021410H26
HEM T ARE H M 554808 IHERMMEE LS RESENE, FIEEEN TR
ERBELE. iR SRR ERER.

BN RUE LASEAE . B 57 (1) JE A B R E B AR 4 B, (AR
&—E /A,

R& AN IARE AR BTHE K, B H7E1E B H T 5 mT
A4 Bl A JE 4 R S U I

A IS TR R A H T .

ARG 2021427 H 1 HAZ 2202149 F 30 H 1k,

§2 E&EHBN

B & TR {5 7k £

He TR 008067

Y (R LT

el Ciley Ve B 2020406 H17H

55 HAK FE S 0 B A 102, 749, 920. 974y
N G T TR s ) RIS R (R4 T 7= Y 0 P P A

7 Hbr oy JusRSAR L S LA HE A R R, JESR
B T K AR A 1
AEE GBI LR G T N AP A SR Is AT IR AN 4
R IE AT AE R ZR, AR A 0 7 i B SRS 31

- SRR EMI L Rz
INEE R 3R sh ke stk b, e 418 B9 A K7
WIMRA R IBACE, FEEMEEA . E SRR
o BTG EH, DURBUER R R BTt .

b4 b s v ST E (1-34F) 83kEs %
REEGNFHFIES, BT IEHREEES S

JARS AL 5 4R AE PR H A FRUAAC & AR o, TR JRURS WAL & 7K S
mTlRmHgEs, KTRENES . BEHNES.

== IN {5 7k - 2 4 B HA R A )

BEEEN o TR AT I A PR A

FE3T, 13 )




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

T @ oy R 4 R 4 TR AR [545 7K =E=EFIA [E45 7k FFFIC

T E 0 4 A Z A0S 008067 008068

W5 R T B9 203 & 1 BUs

i - s & 102, 063, 539. 514} 686, 381. 464}
s

§3 EEMFMIPMESFERIN

3.1 ZEMEER

Hfr: ANRMIG
T 4 de ks %&%,ﬁﬁfz‘omimﬁma - 2025%09)%305)
[R5 7K 3= 1A {5 7k F=FF1C
L A E S a8 959, 322. 69 6, 046. 99
2. AJHAE 719, 573.76 4, 386. 06
3. AL 350 25 4 A B AR B 0. 0070 0. 0061
4. BRI G B = 105, 475, 661. 59 705, 804. 69
5. BRI A0 B 1. 0334 1. 0283

TEL: AEFE2021FE7H1H £202149H30H, FRESW SR ANOFEEESMEFA A
INWELAE B3 G52k (Flan, Hg9. BeRIZREE) , 1h A2 G BRIl s K P2

T oy

E2: AW O LI R RIE S A WIRLE N . FeBtdat . BN (& A M EAEs)
Wt ) FTERAH < 9% FH S AR, AR DA ] L se il et n_EAS I 2 fe i E AR Bl e

3.2 EeFERI

3.2.1 EE&MPFUHEN KR L5 RS LB e 2 1 Hag

15 7K - FANAAHE LI

, e 5%
T
BB ‘ FAREZE | REMEGE | . -G @-@
O ® =6 NS
@
i %
=~ 0. 68% 0. 02% 1. 11% 0. 03% =0. 43% -0.01%
H
i %
VANN 1. 23% 0. 02% 2.23% 0. 02% —1. 00% 0. 00%
H
JUIPA 2. 63% 0. 02% 4. 05% 0. 03% —1.42% =0.01%
A, 13 ;W




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

N
E
&t
S 3. 34% 0. 02% 3.97% 0. 03% -0. 63% -0.01%
At
F4
51 2 7K = FICH 5 B0
W ZH LA
o Wk | gk |
N R K o R I e
W TR | el . O-® @-@
Q) ® %6 RbRifEZE
@
ot
= 0. 59% 0. 02% 1.11% 0. 03% —0. 52% -0.01%
A
o
A 1. 03% 0. 02% 2.23% 0. 02% -1.20% 0. 00%
A
o %
g 2.24% 0. 02% 4. 05% 0. 03% -1.81% —0.01%
ZE:
&t
A A= 2.83% 0. 02% 3.97% 0. 03% -1.14% -0.01%
ke
w4

3.2.2 BEE&&RAENURESRIHHMER KRR REE RIS B ikt %
AR E R LB

b
w
=
i

=




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

BfEkFFARINSERRES A RERERH SEENHE

(2020506817H-202109530R)
4%+

3%

2%

1%+

0% +4 . /\

-1% -
2020/6/17  2020/9/2  2020/11/2¢  2021/2/8  2021/4/50  2021/7/20  2021/9/30
— EfEESIA — VSREE
. BEeaRAERE, BubiEIR, ARk O 5e i S ER T IR G4 R AN
A, EOSRIN %IE 7 E AT A A R A E .

BEfExFECRINFERRES A REBIEEN R EENE

(2020506R17H-20214098308)
4%

3%
2%

1%+

0% r.\ ! /\

_1% -
2020/6/17  2020/9/2  2020/11/2¢  2021/2/8  021/4/50  021/7/20  2021/9/30
— EfEAEENC — VEiaEsE
T HEGEFEAERE, BUEREIIR, Aie Ol G EMR S R &L KA
I, EOARN SRR E AT S S RZE .

§4 FHEAWRE

4.1 ZE&LE (RESLE/NA) FHih
46 11

, 137



A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

FEARRERE | iE
S48 TR

w4 HR 55 o YL
£ | BAE

HI | HY

2 1 E F g

1R L, B
PB4 B B TR
AR BB .
T 1 PR S AR A T
B, BT 4
o 2020~ | |12 | SRBRACR, MmN seRE
PSR | ARSI 06-17 G | BB, B AR
FRATBR A ) P4
A R
B, EEE. E, ke
BRI 45 e . e

MP FASAIE o

|

A i W 8 K 2 4 ik = Al

+, BERME K FHREE
PEA PR 2w [l e 45 o 50 3
S&H, PHMEL RN R
MEARAT A T L 555 T

XI5 2020 11 | L R&EeM &% 35
b3 R 06-30 | RSB S . B
FARERESEHERAFA
[ e B R B Ak e B
s, . +EH, kG
PIFA ML 25 BE ks FE e
Mb FE AR

4.2 BENXRE Y AR RSB T E B

WEIN, RSN EFR ST ANF R8N, B sitnie
MAFA NHR A o FESE PGS | (PR NRICH ENEF R B A k) LA
FVEHEM . SIS IS G FMHE . FEE LB IR B AL A 1 LEE 75k
AR DL IR PR ], 2 BT LA 5 2 15 R AR LA 265K

#
~N
b=l
H
&
b=l



A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

4.3 APREEMHHA
4.3.1 AP 55 EKPATE S

WA, REEEATIMVESE QEFRRRERSE AR AT 56 EHEFEIL)
SFMREEE MM (REKFREEHAWRA A AT EHINE) SR, 2%
MVEEE N B SR R — 0l WA 23758 5 S5is 8l 8 RGURN TAIES
T AT AT AR o i, DA fRIE G E B VE B I A RIS SR o
FooHT. BRI I HPAT S WBPAGSEB B E B S AR SR A T 15 B T X A5

R EHENSISEE T S E RIS MALEE. TR SR E, A
NAPATEFZGHIE, R R B A AAE TS e, R ’E
o LB FE M BRI AE 5 B R AL S (B A P B A S f s W TARATIRI i 5, ke s
MBI A Gy 5t P AR AL, ™R By 3 MR I s 2 fe bk xF 3 H st
78, FEEHENEIEMEISE . Hpl B m BRI, RS AL B 1 o i A AR XS
Aoy G RAT T I3 o

WGP, IR AR XA Rl BBt 4 5 Z RN W ot A0 22 5 LR S R[] 52
Gy MR A A 5 B2 S W HURISE Sy e ZEHEAT 0 A, 8 BN R R BLBEAR 22~ A S AT H
LS H S DL o

mg D>

4.3.2 BERZGHITRNEIULH

WA, B AN LS S5 5 SRR, REEHARE
DUFAEA T RE S BUR AT 5 AR 28 Sk S R W 2L BTN

B BNTE T E ) ST H G 5 I AT se i 7 H e 1 528 5 B 7 i, &
I RAS B /D 1 B AS 5y B A 55 24 H RAS B 5% It o

4.4 MEANESHB TR FEIES T

20214F3ZR 4, fERBTUAREE. SUFEARMEMSS . 17 BUR G 7 as Kr 2k 55 T T
LREEW T, ZFERFTHBEARNG R TTHE, B EEERPHI0YEG M T
20. 02BP, 10YEFF FAT29BP. =Z&JEY], fEATHEAMGIHMNE =T, AR LS
SR RAESIN B R N AT HZ R ER S, RRER IS, IR AT . (HEEE AT R
SRR AT IEAE, 2INBFEETUIESS, HimARIEDIHTE, FidrIas R4 RF
—PMEGIRE.

2021435, AR B2 LU A E HGECE N E, P aET D BRI R 57
LGy, FEEMEEARTOAN . 4255, RESBAT = ED, AR R DU A MG R E
NE, RN, KREERFRGZ LS.

4.5 WEPNEESHWSERI
R T IR I 57K E AT S BUFE V1. 033478, AMEHIN, %23EE0
HHE IS K ON0. 68%, (Rl ML St LB R RN O L. 11%; BT IR 45 K =F 3241

U, FL13 1



A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

CHEE U HIFE N1, 028370, AREIAN, 1ZBIEE MM HIFE I K N0, 59%, [FH5;
ELA LS 28 R oML 11%.

4.6 WEMNESFHFEANBREESH HERE WA
S A AR BBESE — A TAE H R e s A AR AN 0 N B e 5
AT LT e .
§5 HWHEASHRE

5.1 EMRESHHEHR

s 5iA L ) o B S T 1 L A
(%)
1| B - -
Hp: 3 - -
2 | Be#w - -
3| [ A AR R 98, 594, 290. 00 92. 69
Hrp: fiize 98, 594, 290. 00 92. 69
B HFUESR - -
4 | HERTE - -
5 | eEbATA LT - -
6 | KANIREERT ™ - -
e S = [0 B SN
B G ) )
7 fﬁﬁﬁﬂ%ﬁ%ﬁ@% 6, 717, 304. 15 6. 31
T
8 | HAth#i/” 1,059, 933. 75 1. 00
9 | At 106, 371, 527. 90 100. 00

5.2 MEMIRZITUL A RPBRERTAS

5.2. 1 MEHREATW D RNENBRERTHAE
WRIEReERAE, ARENSERELS.

5.2.2 REHRIATI D REBBBEBRE B ERRAS
WRHEREGRAE, AREASERERL .

5.3 MEHIRIEZA AME G HESFF1#E LA/ M HEF R ET 42 BEE R R 4

o, F13 )




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

" _ b B T e
FFg {5197 it 2 sl (o) B (%)

[ 2K fiii 75 10, 777, 760. 00 10. 15

2 JAT = - -
3 S i 4, 999, 500. 00 4.71
Hodp: BURME &R 4, 999, 500. 00 4.71

4 Ak fi 75 34, 095, 030. 00 32. 11
5 Al A S R BT 77 15, 044, 000. 00 14. 17
6 HH S 33, 678, 000. 00 31. 72
7 Al LA (A AZ e f5t) - -
8 ERIZeR - -
9 Wi - -
10 it 98, 594, 290. 00 92. 85

5.5 MEWIRELA SRMME 5 B F 7138 IR/ N HEFF B BT L4 iR 3 R P 40

S g i | RSB
o (e IR o774 FK HE G | AnirE oo GBI (%)

1 | 143257 17) H101 99, 500 | 10, 123, 130. 00 9.53
2 | 101900366 | 197 R4 4 FFMTNOO2 100, 000 | 10, 107, 000. 00 9.52
3 | 101900758 | 193AERFH FEMINOOL 100, 000 | 10, 091, 000. 00 9. 50
4 | 012100548 | 214 BEHRJESCPO01 100, 000 | 10, 040, 000. 00 9.46
5 | 143204 17-F-F102 100, 000 | 10, 020, 000. 00 9. 44

5.6 &KL A RME GESH = I#E AR/ M HEF IR+ B SCRRESF R 5%

|

I G AR T IR AR FFA B SCHRFUEST

5.7 MEHIRIELA RME GRS 1#E LB/ MHEFF BT L4 5t &R W14
IR G RAE, ARENSHERERH.

5.8 MEHARIEA SLME b2 & F 713 E Lb IR/ N HERF B BT TL42 BUIER 3 B 40
RHEREGRAE, AREAS SPOERHE.

#1070, FL13 W




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

5.9 MEMRFE ST R KBTI 5 18 0L i I
IR G RAE, REENSHBIRM TR

5.10 HEMAKRFESBERIEMARZ H BB
WRAEREGRAE, AREAS 5 EUIHREHE,

5.11 BBEHAWMEHE

5.11. 1 AR EEFEIERES. PERERESMEAT B3R “ITBETike” KERH
REATEGRAFTAE, EERSEHEANNBREEA, MEHAZSHBFRKIT RIS
FIRAT BB EHBRER IS LRFEENEE, HEEEREGRH Bl —ENZR A TFE
7. ATTRIER .

5.11. 2 RIFEESEFALE, XESS S ERERE.

5.11. 3 HARBEF=HI AL
75 2 FK & ()

fEH IRIE S 3,474. 49
SCIE Z7 T FK -
IVl -
SR 1, 056, 459. 26
JSLHSC FR T R -
oAl YR -
oAt -
At 1,059, 933. 75

(ool BN BNeplN NG I BTN BNGVE ENCE

5.11. 4 MEHIRFFH K4 T H BT ] B S 557 A 40
ARSI AR T R AR RFAT AL T2 YT w] e 5157

5.11.5 MREHREI+2 B E P AEREZFRIF AU A
RIEREAFLIE, ARSEAS HRERE.

5.11. 6 HFEAGIREHERFHAMSCFHIR IS
A TS RN, 2B M &I 8 /] GEfF AR 2

§6 FFHAEEHHERD)
AL fy

117,

Pz

13



(58155 7k = = A0 v i £ 45 75 2

VI 45 08 5L 4 2021 456 3 TR,

{5 7k F=FF1A [R5 7k F==FF1C
i B SHAT] 5 44 0L 20 102, 511, 692. 57 722, 428. 45
i S S0 1) 5 4 A P O 3 0 19, 204. 90 46, 010. 48
s iR JH SO 1) 25k 4 A e ] 4y 0 467, 357. 96 82, 057. 47
T& SO A 1) e 4 53 A8 Bh A i B B
%ﬁﬁid>ki =T HHHD
T&%,ﬁﬁﬁﬁﬂiﬁﬂ 3 AL 102, 063, 539. 51 686, 381. 46

§7 EESBHEACHEARSHREAEESHRL

7.1 ZR&EEAFHEAESHHRIIER
RGN, HESE IR ARSI

7.2 REEHANZHERTRERRFE ST Z VA

AR E AN, HESEE AR HEA RS

PR AR S

§8 HMBEEERRNHAMERRGR

8.1 EMIN BB R E A ES B LHIE T BRI 20%H 15 5L

AN XS e B Bl XS S5 1 DU o

# ek WA P FR A JE A AR L 1 WA R EE RSB
_§ o | RS
% | = 1)1 B 2 2 B it LEEaliE I 47 450 BE [e 4 250 FFE W B3 5 B
a2l 20%FFT B[] [X. ]
bl | | 20210701720210 100, 003, 000. 00 0. 00 0.00 | 100, 003, 000. 00 97. 33%
¥ 930
7 R AU
ARFE SR B I — B R R S I B L BA B sl I 20% B T o Wiz s — R KBURE [RLK T i B A

8.2 MBI E IR HMEREGER

T

9.1 B#BEXHER

1y AP R 2 e R 45 KR R AR R i TR e &

N
3~
4.

§9 HFEXMHER

(RE AR FEFAPE GG R R REREEF)
(R R AP R AR R R B 3 SR E i)
e I AE TR S R P 3 R A A T 1

12 71,

13 7

BEAL YA




A5 7k 2 A G R AR 5 i 4 2021 5 3 FFREIR TS

9.2

9.3

SN
6+

BB SS GO ALAE . BRI
EFUE NS TR =

el

O R
REEBAN EERE AL

B

oA ST ARG B SN, TEHRSEEHEARGKERESEHERAF.
B HLIE: 4006070088

NEIHE: http://www. gtsfund. com. cn

BfEkFEEERFRAR
20214E10 5 27H

13 W, 313

p=t



