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

BEEBHEN - REKFEESEHAFRAH
EETBEN NV BITROERAR
WEEHHA: 2021 4£ 10 H 27 H



[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

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
8.8 F R B P B B BT S A I B R 2 T oottt s 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 MMHE (G EE T BE ELFIR N EEF IR+ B IR T oo 10
5.4 FR G B R R R T RS B 2 oottt ettt 11
5.5 EHARE A RYE SEEFF=IHE AR NEF R ET A FEFRERA ... 11
5.6 WG AR A RYHE S EE T F=13E B NEF T+ 8 B = X RIEF R R A ... 11
5.7 EHARE A RYE SRS F=IFE AR NMNEF T A2 RSB REHA ... 11
5.8 G HARIE A RYME G ZEE T =13 E IR/ NEF IR LB BGERE A ... 11
5.9 MEBRKES BB RIBIBIHIZE BTV ..oovocrce s 11
510 REHARAESEBRBE R EBIEABRIE B IBTLULI ..o 12
5L B B T oottt ettt 12
§6 TH T T T B IR B ..ottt ettt ettt ettt et 12
§7 BT A A B R B A I BT oot er e 13
7.1 B T AR B A IS B IE I oottt er s ne e 13
12BESEFABHEEREBREAREEIT T ...t 13
§8 BN B R ) A B T T B oottt ettt 13
SAMEHNE— B RETFEELSHFLHIAEBIEEIT 20%HED ..o 13
8.2 BN T 2 R B R A B B B I oottt ettt 13
89 B Sl E T oottt ettt nnees 13
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

#
N
b=l
H
I
b=l



15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

§1 EERR

BB NN E RS L E S RIEATRS T R A B a3 SRR B
HOKI R, FR AR Bt A MR e B M AR AN RO ST
FEFEE NOWARAT IR A B IR A AR AR & & FFE, T20214F10 H 26 H S #%
T ARG IS Fa bR HERDA A AR E SN, RIEEZ N BRI REIR
WE R TR EH R .
BN RUE LASEAE . B 57 (1) JE A B R E B AR 4 B, (AR
G HH,
BN AN GHARRILAR KR . BEA K, 55 H TR BB S w1 B
A9 RS AR 4 A S5 U R
A IS TR R A H T .
ARG 2021427 H 1 HAZ 2202149 F 30 H 1k,

§2 E&EHBN

FE G IFR [R5 7k = D6

He TR 010064

e S (Y E ARSI Y

HEeERAENRE 20204£09 H 23 H

i 5 WK I S 0 B B0 1, 326, 257, 948. 5917
TE A 25 ) R R J it b, AR ST B4 %2R

T Hbw NN e eI ﬁ%*fﬁéﬁﬁ%k@
FeE S E
TERATHIENER, RETHESNZOET &5
FEARA A, AL T tebr, R AIE S
XTI R AR R ﬁ?%m%m% F BRI 7 W
U MigishtE. B S R R S A T

LT G NS S m%mﬁﬁﬁﬁﬁwmiﬁWﬁﬁ%mmr
HH 5 44 LGDPHEIE I X &, 5 RECPTAIAR M 7
BRIV RBEAT R . AT G I3 BT R AL 45 55
Be B RS . IR RGBT R . T
FRUE SR PO RS IR B B 3 0 5 g o

TSk gxmmhﬁ& 78 R X 65%+_F EFT R A R X 3

A W 7 AR ARIEERRA T IS, F TN ER R0 TR XU 7K~




15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

ET MRS, RMlmEse, EIRTAREME
I
_ﬂ.:L:O

FHEEH N FEE K FRESEHA R A A

HELEN MAVERAT B A TR ]

T @ oy 2R 4 R 4 TR AR [F45 7K £ 4 A 45 7K 3 M AHC

T E 34 A Z A0S 010064 010065

ﬂ:/‘ \é 74N ﬁé‘
f;m AT IR =G 1,212, 458, 873. 664/} 113, 799, 074. 934}
)\

§3 FEMFEIPMESFERIN

3.1 EETEIRIR

$fr: NRMIG
NE—— A5 3 L(z\oz@om 01H - 202i5ﬂ‘509ﬁ 30H)
[543 7K F= X4 HHFA [543 7K F= M4 HHFC
L A E S a8 100, 873, 940. 92 9, 336, 133. 86
2. A A 57,121, 418. 34 5, 268, 084. 63
3. DAY 35 35 4 A A SR 0.0418 0. 0406
4. IR B T 1E 1, 485, 108, 689. 23 138, 557, 166. 16
5. WIR B A 8 1. 2249 1.2176

L AHIE20214FE7TH1HERE£20214F9H30H, LRI 4
NNGBAS 7y 3 4 I T L (i, FRE s .

BT Aol dr.
H2:

RIS RE SR IR BN . B oS

ﬂilﬁl%ﬁ'ﬁ) SN SV T

HAN (A

GURIS AN BIEIL G0 BTRFA

§7K-~F

B SRR

ez ) FHBRAR 5 3 R IR 8, AR DAY S se B in EA I 2 fe dr (B A2 sh il as

3.2 HEHERI

3.2. 1 ZEHFEEERKERILSFMNLS L RE AR R LR

15 7K - XA HE R I

IS e B
| sk | b | T

U I 7 el T
B - g | s | DL | 0@ | o®

%D - bR

@ %@
@

%
=4 3. 04% 1. 00% -3.91% 0. 78% 6. 95% 0. 22%
A

#
S
b=l
H
I
b=l




[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

JURR
N 8. 59% 0. 89% -1.39% 0.71% 9. 98% 0. 18%
A
0 %
e 22.47% 1. 06% 5.63% 0. 79% 16. 84% 0. 27%
EES
éA
A A4 22.49% 1. 04% 4.92% 0. 78% 17.57% 0. 26%
M
F4
8 7K 2 RFCIA B 22 0
\ | s
g | HERIC | L ﬁyéq&%
— N YAl VN AL
W o TR | HEElE | -G @-@
O ® =6 RInEZE
@
UER
= 2.93% 1. 00% -3.91% 0. 78% 6. 84% 0. 22%
A
0 %
N 8.37% 0. 89% -1.39% 0.71% 9. 76% 0. 18%
A
URR
e 21. 75% 1. 06% 5. 63% 0. 79% 16. 12% 0.27%
3
&4
A A= 21.76% 1. 04% 4. 92% 0. 78% 16. 84% 0. 26%
e
54

3.2.2 HESAFRIERURES RIHMEMKRZZ) KL RS B EdE a2
A2 Zh I LB

=




[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

Bfe kAR HEERES ISR EBNEEh SEEHE
(20205:09423H-20215:094308)

30%

25%

20%

15%

10%

5%

0% T T T T T 1

59 -
2020/9/23 2020/11/30 2021/1/28 2021/4/6 2021/6/8 2021/8/6 2021/9/30

— BRAEI — Ugiies
E: AREEFRARE, SubREIR, AESHOLN—F ARSOERECERE
WIRBE A RN — 4, B OE RN S IE ™7 & LR & A RIZ5E -
Bk RIS BB R RSV S BB R A AR E
(2020209823 6-2021409830F)

30%-

25%-

20%-

15%-

10%

5%

0% 1 T 1 1 I 1

-5% -
2020/9/28  2020/11/30  2021/1/28  2021/4/6 2021/6/8 2021/8/6  2021/9/30
— BfEAEC — WEtigEs
e HESEFEERE, BUERE IR, AREGHROLW T ARG OO HR S
WK G AT AN, BEOHRN BT BE LI & S RZE.

§4 FHEAWRE

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

, L1a T



15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

AR ENE | ik
S48 TR

w4 HR 55 o YL
£ | BAE

HI | HY

2 1 E F g

HHREFEHE L, W
FERIE K 3 5 B A TR
O ) ) e 2 R T A
o THEPOWAESR AR A
BR 2 = wi T AT ATl 5 28
W m, ZEUERR A
2020~ 3 B 2> =] 09F 7C A SR 20 A
Wi | ALl P N i, TARER(E 3G E A
B 2> W) B9 0 30 e R SR M I
o, R R R
A PR R ad 5% BT F R <
ZEPRHIE ., EE . B
EEE: PE, SRR
A5 BERE: Fe ML TR
ik
Ris 3 i N el TR 4
Ho AR, BAEEAE
7K JE A8 A R F] AL
MR EEE, T
i | Al e 2020- [ |11 %%ﬁﬂﬁy%%ﬁ,g
09-23 F | FARERSEHEGIRAF
WEFCARAIT T 4 . A e 350 5%
RILE SR 2P LIl BEESE ST F
PR, IRAF AR S 55 B
e e MOl B IE .

4.2 BEANRE AR Z ST H 03 A

WEIN, RS EAANFAEREFR SO IFEAT ANFRAIT8, B sitnie
WA A NBR A o FESE PSS 7 (P NRICHEREF R B k) S IhA
RIFEM . ZEGEGEFIIE . FEGZ AT H G 1 LRG| 5tk
AR DL IR PR ], 2 BT LA 5 2 15 R AR LA 265K

70, 14 70

b



15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

4.3 APREEMHHA
4.3.1 AP 55 EKPATE S

WA, REEEATIMVESE QEFHRRRERSE AR AT 56 EHEFEIL)
FMRIEAEUMN (BERFERGEHEARA A QDTG EEINEG WS TER, 7%
MVEEE N B SR R — 0l WA 23758 5 S5is 5l 8 RGURN TAIES
T AT AT AR o i, DA IR & E B VE B I A R ST SR o
FEOHT BRI A HPAT . BTG SR BE S R AT AR B 2 PR

M EHENSISEE T S E RIS MALEE. TSR E, A
NEPATEFZGHIE, HIRA R A A ALK A e, 2RO, e
S HBI o BC I R UAE S BB A 8 A P A B By W AT 5, B gE
MBS Gy 5t P AR AL, ™R By 3 MR I o i 2 fe bk 3 H st
78, FEEHENEEMEISE . I BCm BRI, RS F 0L B 1 o i A AR X
A2 5y G RHAT T I

WG, E IR AR XA R BB 4 5 Z AR W ot A 22 5 LR S R 1A 52
Gy R 5 B2 S W HURIAE Sy e ZEHEAT 0 A, 8 BN AR R BLBEAR 2P A S AT
LS H S DL o

4.3.2 REZHITARETRHA

AN, WXL AZ SR 5 J5 A SR H R AT, R BRI
BUFAEA 7T HE T BN 158 5 AR 2 8 55 (0 57 0 28 S0 AT 9

BB NN BB S RS A A AR 5 P o~ I SEA IR H S 1 58 2 B g i, R
IR AT D ) B AZ oy B AU T 2 H A RS E L

4.4 REHNESHIB R NZBIEDHT

SRFLT A D R 1 BT L B AR R A P T8
WK, BlaitBie, BNV T AE; 2. MOFREYS, Higd. |
MRUSRASE IS 1AMV AGES: 3 W RIIKEIRAATRA K, i FFRATHUAR) TR
FERXFERIHOUN, FAVERE T —E B ah. N, ROV EAE Yt S, &
BRI E S BT, B SR AR RS, Al E AL TP SR B AT
TENEERCE T H

JAIAT L Bk, BTN EEZ B MG 20, AR R AHsl. A TR EEHE
O R, BER APl R, RS U A BT AT R E

4.5 WEPNEESHWSERI
B IR IR (5 K F XA S BAHE Y 1. 224970, AREHIA, 2REeh
BRGNS, 04%,  [FI M G b WA 2t 38 -3, 91%; AR A5 IR B £5 7Kk =R %

FEeul, 14 1T



15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

WICHE & BB 1. 217670, AREWIN, ZBEREES M FFEIE KR 2. 93%, R
S L I MU 25 -3, 91%.

4.6 WMEMNESFHFEANBREER - HERE VY
S A AR BBESE — A TAE H R e s A AR AN 0 N B e 5
AT LT e .

§5 BHEASHE

5.1 EMRESHHEHR

s 5 L ) i 4 B 1 B 45
(%)
1| B 1, 330, 174, 770. 36 81. 67
Hp: 3 1, 330, 174, 770. 36 81. 67
2 | HeHEt - -
3| Bk AR 117, 140, 400. 00 7.19
Hrp: fitgs 117, 140, 400. 00 7.19
B SRR - -
4 | HERTE - -
5 | ERhATA BT - -
6 | EANRELRT 140, 000, 000. 00 8. 60
e S = [0 B SN ) )
IR SR B
7 ffﬁTz?“A R & fies 37, 282, 842. 07 2.29
8 | HAth#i/” 4,128, 952. 07 0. 25
9 | &it 1, 628, 726, 964. 50 100. 00
5.2 HEMREITUSRNBRERHRAS
5.2.1 MEHRBITUSPKHBEARERTHE
N 17k A FetirE () 3 A R E L (%)
A 7 SN 7/ NN N 4 17, 298, 077. 03 1. 07
B | KAk 34, 470, 228. 00 2.12
C | fili&k 975, 183, 191. 26 60. 06
D | HJI BTy AR SOoKA 10, 944, 000. 00 0.67

Foul, k14 1T




[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

AR R,
E | #50k 20, 151. 69 0. 00
Foo| iR MEHI 71, 449. 52 0. 00
G | iz ChAEHEELLY 10, 404, 000. 00 0. 64
H | AEmAEgl 3, 898. 08 0. 00
I ;i;;giﬁi‘ﬁkﬂ#%ﬂfaﬁa{i 56, 473, 296. 28 3.48
T ERbl 130, 388, 036. 58 8. 03
K| etk 26, 141, 000. 00 1.61
L | FLSTAIRE 45 B85l 13, 650, 000. 00 0. 84
M| BEEERF TR A AR AR S5 10, 106, 010. 84 0. 62
N g;jﬁ‘iFt%%ﬂé}itﬁ%mﬁ%? 45,009, 633. 46 2. 77
0 Ji B R 55 A5 BN FL A B B
b
P | #HE - -
Q | A TAE - -
R | Xt HREMGRI 11, 797. 62 0. 00
S | && - -
it 1, 330, 174, 770. 36 81.92
5.2.2 MEPFIREATW A RKBEERERERRAS
AR FE G AR AR AR R A I 5
5.3 e BIRRA RME G ZEE B BHE LB/ NERF B RT+8 BREE R R A
¥ . . _ i B S BT
o JBE ARG JiE S A4 FR = (k) A FutirE (o) G (%)
1 | 300054 SR AR 2,435,002 | 46, 094, 587. 86 2. 84
2 | 002179 HGH 535, 829 | 43,959, 411. 16 2.71
3 | 000063 O 1, 210, 200 | 40, 093, 926. 00 2. 47
4 | 600399 TR X 1, 836, 300 | 39, 921, 162. 00 2. 46
5 | 601677 P =N 1,085,474 | 37,503, 126. 70 2.31
6 | 600426 Hega Tt 1,081, 600 | 35,617, 088. 00 2.19
7 | 603236 F (5 210, 000 | 34, 080, 900. 00 2. 10

1070, 14




[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

8 | 300308 Hh s BB 800, 000 | 27, 904, 000. 00 1.72
9 | 002541 8 R AN A 585, 800 | 25, 716, 620. 00 1. 58
10 | 600188 ZS N 857, 200 | 24, 850, 228. 00 1. 53
5.4 EMRZBEF MM IFRAFFREAS
e et AR o) gﬁjf;ﬁ
1 E K fii o5 117, 140, 400. 00 7.21
2 PAT = - -
3 LRl - -
Hodp: BURME SR - -
4 {5 - -
5 Al A S R BT 77 - -
6 HH S - -
7 Al LA (A AZ #ef5t) - -
8 [ b A7 - -
9 HAth - -
10 At 117, 140, 400. 00 7.21
5.5 REHIRILA RME G H S B 7 13E EL B RN HEFP BT 1042 15 20 3 B A 4
z BRI | BRsH | MR G | ARIMEGD gﬁsz?
1 [ 200015 | 20Ff S EHfFR15 1,170,000 | 117, 140, 400. 00 7.21

5.6 MEWARIELA RMME L E S H713E LI R/ R B RT 48 B SRRESR 3R 1A

|

ARSI AR IR AR FFAT B SCHRFUE SR

5.7 MEHIRIELA RME GRS 1#E LB/ MHEFF BT L4 5t &R W14
RIEREEFRE, FEEASZEHRERTHE

5.8 MEHARIEA SLME b2 & F 713 E Lb IR/ N HERF B BT TL42 BUIER 3 B 40
I GAWIARRFFARGIE

5.9 MEMRFEETR R KBTI 5 B 0L i

117, HL1a W




[ 45 7K E e R G B R R R 4 B i 4 2021 455 3 R

A G AR IR AR FFA BRI 5540,

5.10 HEMARFESBERIEMIARZ H BB
WG RME, RARENSEEFUNGR.

5.11 ¥BEHAAWE M
5.11. 1 AR ENFEEKS. PERELESMEATEF “ITBUAETIRE” RERH
RKERITEERKATAE, EEESEEANTRNBEA, REHAZESBRKITH&IES
FIRAT ERBE R BEER I ILRAEREE, WEEEREGRH Bl —ENZR AT E
7. RTHER.

5.11. 2 AEEH A BRERBHES S FAME S EBREE.

5.11. 3 HARBEF=HI L

e

TR

& o)

7 H ORIE

ISCHEZE K

2SR

IVLi eI NS,

2,987, 622. 28

VALY AE

1, 141, 329. 79

FoAt ST

HoAt

(ool BN BNeplN NG I BT BNGVE NG N

At

4,128, 952. 07

5.11. 4 MEHRIFA WAL TR o] B e 27 B 4
AT G AR R AR T A AL T3 YT T #4152 57

5.11.5 MEHRE T2 B E P AEREZFRIF AU A

ASFe AR T R AT A4 BB SR R AR AP A S PR DL o

5.11. 6 HFEAGIREHERFHAMSCFHIR IS
Azl TS IARER, 2B S G5 ) i e R 2 .

§6 JFHAEEHHES)

AL fy

[5145 7K F= XA

[115 7K = X HEC

1270, 14



I 15 7k 4T RS I LR A BUE BV 4 2021 4E48 3 IR S
i B SHAT] 5 A B0 A0 1, 580, 108, 280. 07 160, 480, 540. 54
i S S0 1) i 4 A P ) 3 0 50, 605, 100. 15 2,771, 359. 17
e A T SO A0 D) o < e T [ 418, 254, 506. 56 49, 452, 824. 78

e I IR) 2 <4 0 AR Bl

Chraa /b BA “=" 341D

e 5 ST AR B < 40 L 0

1,212, 458, 873. 66

113,799, 074. 93

§7 ESEBBEANZHEAERSREAESERL

7.1 ZR&EEAFHEAESHHRIIER
RGN, HEE N KA ARSI,

7.2 REEHANZHERTRERRFE ST Z VA

AR E AN, HESEE AR HEA RS

PR AR S

§8 HMBREIRNIMERGER

8.1 EMIN BB RHE A ES B ELHIE T BRI 20%H 15 5L

Ei:8=)

8.2 MBHEF IR HEMERRFR

T

9.1 FENXMHER

A SN
v BEEFE NS

CDCTI»-%OO[\D»—A
7 P

9.2 FEBUHL A

HeEHA REE ANt

9.3 EIHR

§9 BEXMHER

v R 2 AR B 45 7K SR T R i BV S B TR B
CEAE K F T RTEBC B R & TR R T R e i
CIRAE 7K 2% T R s G B TR A BLIE TR R B
~ IR AR TR E T R A I 1
LTI RGN
LTI RGN

EFED
SFEEMI

e
F=a|E7 it

137, HL14 W

S A AL B SR AT e B LU A58 1 BB I 20% I 1 00

P& IELR



15 7K 3= BF R C B TR & IR R % BT 2k 4 2021 4R 5 3 AR

BB ARG BuE SN, TR RRSEEHEANRGKERSEHRAFRAF.
B HLIE: 4006070088
NE]RHE: http://www. gtsfund. com. cn

B EkFREERFRAR
20214E10H27H

2

14w, 14|

\|



