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

BEEBHEN - REKEESEHARAH
EETBEN XUV BRITROERAT
WEEHHAR: 2021 4£ 10 H 27 H



{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

B3
B B B R oottt ettt ettt ettt ettt ettt ettt ee et eret e e ereeeae 3
82 R BT BT, oottt ettt ettt ettt ettt ettt et ettt e e et et ettt e s e s e e 3
§3 BB SRR I TR ZEIN .ottt ettt e 4
B L T B dE A oottt e et een e n e 4
B2 FEBTEETRII oottt ettt ettt ettt ettt ettt ettt e ee e e e 4
B T A R oottt ettt ettt ettt ettt ettt e ettt ee e e et e enaereeeae 5
4.1 FEEZT (BREEE I/ BB oottt 5
4.2 BEANIRE N AR SB/EEMTFEBOUTVE ..o 6
B.3 AR BB TRTEE oottt ettt ettt ettt ettt ettt e s e eeeeeeeraerens 6
8.8 FR A B B B B B A B E 2T oottt s e e 7
A5 FRAE B PTZE B IINEIRZEI ..ot e et ee e e st s e e s e ane e 7
4.6 WMEHNEERFEABERE SR B ETTEVLI ..o 7
85 B TE 2 IR oottt ettt ettt et ettt ettt s ettt e e ere e e e 7
5L R TR B T T B T oottt et et er e 7
5.2 FR A TR T M R B T B oot e e e e e e e e 8
5.3 |EBRE A MME G E TR E FIRNEEF IR+ BB EBR AL ..o 9
5.4 R4 B R R R R B B R 2B et 9
5.5 WG HARIE A RYHE S EEFF=IHE AR NEF T A GFRERA ... 10
5.6 WG HARIL A RYHE G ZEE T F=1HE IR NEF R+ B X RIEF R R A ... 10
5.7 MEHREA AMME SEES T = RELFIRIEFRTAEREBREPA ..o 10
5.8 | BRI A SAMME (5 E LB 7= BE ELBIR/NEEF IR0 LA BGEBR T ..o 10
5.9 MEBRKES BB RIBIBIHIZE BTV ..oovoceee s 10
510 REHARAEESBRBFRE GBI GBIV ..coocover s 10
5. B B T oottt ettt 10
86 T T T T B BT B oottt ettt ettt ettt et et et ettt nenennas 11
§7 BT G A B R A I BT oot ne e 11
7.1 B TN AR B A IS BI B oottt st r e re e 11
12RSEFABHBEEREBREAREEIT T ..o oo 11
§8 BN R ) A B T T B oottt ettt 11
8.1 M BN E—REETFEESMFHAIABIERAET 20%H BT ..coocoveeeeee e 11
8.2 B T 2 T B TR A B B B I oottt ettt ettt r e n e 12
L e L = - OO 12
T 20 = OO 12
9.2 FF T oottt ettt e et ee et ee et en st ee et en et en e en e 12
e By OO 12

#
N
b=l
H
~
b=l



{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

§1 HEHR

R EHENNHEFE S LEFRIEAIRS P GO AR R BOCE . 3k P IR B
ORI, IR AR RSt PR 58 B AR AE AN ) K BT

He G FE NOWARTT I A PR A A RSB AT & R RE , 120214210 7 26 H 2%
T AR HIM SRR . FHER IR B SRS SF AR, RIEE A B AR
W0 R EMEMROR B ORI . HE 4B RV DOBCSHAE . B 5 i J 0 A B
AE 3577, (HARIER & — & A el ST AMURHAR AL K
VA S, B8 70 0 DR SR AT AT B S A S & O SR UL B o AR PV 55

VORI

AfE A E 202147 H1H 2202149 H30H 1k

§2 E&FMMR
B & TR {5 7k 3= 2 SR ng
HL ARG 004148
eSS Y (Eyae FLIRITF TR
EeE AR 2017903 H29H
ik B SR Jok < 7 A A0 325, 555, 935. 8914

BB H AR

ANHE AR PR PR RS IO TS N, JE I S B
TR BRI, HORIE ST RIS
f s fe

ARG MG et b, 455 BT
W B E I, ELVF AR, K
PRI FRDL, R 2R EE R AL 5 F

R B AT AR B A A 759
W S T B IR, (R A
SR B

WS PVR300FEH I 25 2 X 65%+ - iF B i Fe Folk 35
K X 35%
RS RTRE IS, RN

" Kok E TR S 5 TS, (T

PR EAAE WS, A T BN R e N
S

POV 25k A e A P A

TN ST R TR A

£

30, 127




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

§3 EEMFMIIMESFERIN

3.1 XEME i

B ARt

EEM IR A (2021407 HOLH - 20214F09 30 )

L A C S Bl 8 112, 994, 903. 85
2. A A -52, 552, 560. 97
3. A 4R 4 A AUA Sl -0. 1597
4. BRI G B = 723, 565, 276. 22
5. ﬁﬂﬂiﬁ PR HE 2. 2226

: AWIFE20214E7 1 H 220214E9H30H , BRI\ EHRIR A BIEIL S M AR A
v)\ﬁ"]i@ﬁ&%ﬁé I T sk F (lhn, H 3k ﬂilﬁl%"ﬁ) » TP JE S PRl s KT 2

T oy

E2: AW CSLIaifR 2 S A AN . e 5tdat . HAbN (&2 e E2RS)
Yoot ) FERAH I 9% F S IO AR, A A Dy A 2 se Bl as n_EASI 2 fedirfE A2 shiieas

3.2 E&HEFN
3.2.1 BEMBUREN KR RIS RIS LB R A
FHE Y i.k%‘tt iﬁz
N EN | | B
e P K& bR oo sz | O-0 | @@
HEZQ ® PrifE 22
@
k=1 H —6.77% | 1.84% | —3.91% | 0.78% | —2.86% | 1.06%
it £ H 15.26% | 1.70% | -1.39% | 0.71% | 16.65% | 0.99%
it E—4F 29.33% | 1.86% | 5.63% | 0.79% | 23.70% | 1.07%
N 121.02% | 1.66% | 33.08% | 0.88% | 87.94% | 0.78%
i =& FAERaR 122.26% | 1.47% | 34.82% | 0.81% | 87.44% | 0.66%

3.2.2 HESAFRAERURES RTHMEMKRTZ) KL RS B EdE a2

B LR

#
S
b=l
H
~
b=l



{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

180%-

150%

120%

90%

60%

30%+

-30%-

BEkESfimrra R REES RN EERRS VA REBlEEH S ERTHE
(20175:038298-20215:09R30R)

2017/3/29  2017/12/26
— BEAIEEENEETARIERAES — USaas

2018/9/21 2019/6/28

2020/3/31

2020/12/31 2021/9/30

§4 FEARE
11 BEBE (REGLWNMD Fif
AR | i
pommR | %
" )
w4, s U I B
o | o |
i
RO A SR
SR, L
USSR L 5
s
o [E AT A 2
. | HEEEGGE el el DUl B IS URA A
TR,
I AR A AL
KL B P
P, IR
e 34 ML HHE.
WE | AkeReand 2021- | - |19 | RPURZEER L, B




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

5] 08-16 [ ERERFERESEEAIR
AT GBS
FEHEBIE TR AR T B 5
B, A BR300 7T BT
R, WEHEIEZRAE T T
Fo, BB U
FritgE o, S K F A4
BRI F A F 055
mlE . EEE. PE, 3K
BHIAE IO S5 Tk s
MK BEFEAIE

4.2 BEEANMERAEEESSEERTEHB KA

WEMN, BeEEANFAEREE SO IFEA ANFRTH, Bt e
AR NVER A . B NS T (B NRICH EIESR 55 ik k) LA A
FAFBHER . 2RSS FRIIE . gL BRI TTA & K L pIEE 1 55k
R DL BRI, S BT LA 5 2 < 15 R AR L 23K

4.3 NP GETUH
4.3.1 AP G5 B RIRAT BN

WA AN, EEEEANTTMTESL GEHFBRELSE AT AT S H EHE TR
SR OVEANERIAN (G K FRSEEHAIRA R AP 5 EBINE) BISTER, ™
FEEE N BB EE . iR — R IR i35 758 555G h, Bt RGN TAHI S,
A7 AT AT AR 04T, AR ORI 8 BN BRI AN R B B2 0 A AR AL,
FoHrs BWHRIRE ZLHPAT M GTVHAL 3 7S B A T 15 2 AR

BB NSRILE T WP R MO . WS hiaiR, &
NFPITEA L G E, RS LA IR, M. i
Jo Eefl o BE B IR U AE S B A T AP BL AL Sy s W THRAT I i s, e
I E B F A BRI L], TR B Y T XU HE A A B A Fe s T H g4 %
TN, REEH GBI, BRI, AR IE F R0 T B R R R B
5T Ty 5 AT A B

REN, @S REFEAGEEN AR EH G I R 2 7 LR X R A
Gy R R A8 55 W58 50 I HLANAE Gh AN 223047 20T, B4 BN R R IR A V32 B AT H
Pl SO

4.3.2 RERXHATNNEIHH
WASHIN, EEXAE A& G 28507 M R AT, REE AR K
IAFAEA 7] B GBS A A 5 MR 25 08 25 10 S S8 AT N o

e, L1211



{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

BN N E B NSRS AR S P T et IR H 58 & Bzl 5 i, AR
HH I RS A b ) BRI AL B Bl IR 55 2 H RS BB I 1L«

4.4 REHANZES BB R FZEIE ST

= FIFETERE0. 64%, RIS, 62%, TATkEREE I E, A, 8Nk,
POREFRIRE R, MAEGHE RS &MUk K gigURESENRE T8k, Kt
T E R SRR, T O TR R A ROR IR B e, RSS2 BR, PR AN RS ORIE B
ARG IR, T = )\ AR e .

A He e = EANIRRFE T BRI, EATIEE ) Eigd Tk #& . S
PRI . KEMEE, W 7Freeds. 1T, L FRBEATIMIRE, FAMIERXTE
MR Z B A AE AR SE 4 1 E AR RRIE O, REEHENAF KA T
71, (HRASTEANM K Z A TR, REGFIAR TS SRS T Bl S, 4es
IR E KA AT R LTS, THRITEAZR AR R S B AL

4.5 EAZSHNLSRI
R WR MG K TF 2 RS S FEE N2, 222670, RGN, EENE0H
K2 A6, T7%, [EHAML S b L 25 2 -3, 91%.
4.6 MEHAEESTFE ANBEE ST = 1HETE VA
AN R HIES: N TAEH RS ARA ANBEAT G N4 v
HEAR T T i et
§5 KEAEWME

5.1 REMRESF~HEHNR

s 5iH i 5E) o 4 S T 7 1 L A
(%)

1| B 666, 704, 502. 42 90. 72
Horpre 2 666, 704, 502. 42 90. 72

2 | HEeHT - -
3 | BE R LT 44, 363, 703. 62 6. 04
Hrp: fiige 44, 363, 703. 62 6. 04

B IR - -

4 | RERHE - -
5 | &EbATA BT - -
6 | KANRE &R 1, 000, 000. 00 0. 14

70, 127




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

Horpre SKWr RIS
iR B

AT MG T &N &6

7 14, 332, 018. 08 1.95
it

8 | HAhwtr 8,502, 381. 27 1. 16

9 | &t 734,902, 605. 39 100. 00

5.2 EMRBATIL T RNBERRAS
5.2. 1 MEREATW A RKFEARERTHS

G 1Tk A ftirE (o) i B4 BT B E AT (%)
A AL RRS B Dl 18, 077. 03 0. 00
B KA - -
C | #ili&k 563, 886, 633. 37 77.93
D gi;;ééigil‘%%éiZQZKéE 17, 515, 755. 73 2.42
B[ #@l 20, 151. 69 0. 00
Foo| it MEEI 71, 449. 52 0.01
G | sk S AmEELlL - -
H | fEmAEgol 3, 898. 08 0. 00
. 5 RS A AE B 57, 395. 08 001

AR5
J | aRl 33, 430, 671. 00 4. 62
K | =k - -
Lo | HSTARS 55 R 55k 3, 666, 000. 00 0.51
M| B TR R S5 47,981, 109. 84 6. 63
N gjﬁ B LI EE 41, 633. 46 0.01
0 J& RS A BRAN H A I B B
2l
P | #E - -
Q | BPAAM2 TR - -
R | Xt EEMGRI 11, 797. 62 0. 00
S | && - -
it 666, 704, 502. 42 92. 14

, L1271

bt
)
=




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

5.2.2 MEARFATIL D REBBOER R B ER KA S

ASH AR IR AR R I OB I

5.3 MEMARIEA RMME SRS H = 1E IR/ MR RT 42 BRI F B 40

l5g . e _ R T
o JBE ZEARHD, JiE ZE A4 FR o (k) ~ebirE o) B (%)
1 | 002812 BEEM 172,017 | 48, 185, 402. 04 6. 66
2 | 603259 2 R 309, 569 | 47, 302, 143. 20 6. 54
3 | 300750 THERA 89, 563 | 47, 085, 955. 99 6.51
4 | 300054 SR AR 2, 450, 020 | 46, 378, 878. 60 6. 41
5 1002311 Ey NPl 594, 502 | 40, 069, 434. 80 5. 54
6 | 002791 IR h 4 258, 800 | 35, 551, 356. 00 4.91
7 | 600160 B A 2, 179, 850 | 32, 545, 160. 50 4. 50
8 | 300760 L i BT 80, 525 | 31, 035, 945. 50 4. 29
9 | 300014 ¢4 4 Re 306, 900 | 30, 392, 307. 00 4. 20
10 | 300772 BRI 553, 600 | 28, 953, 280. 00 4. 00
5.4 MEMRRBEHFMFMFROFEFRELHE

” _ i R T

Frs fiii 75 it A 2~ FeE (o) B (%)
I 2K 53 77 6, 995, 900. 60 0.97

2 PAT ZR - -

3 SRtz 30, 364, 000. 00 4. 20
Hr: BURME SR 30, 364, 000. 00 4. 20

4 {0l i 55 - -

5 A 5 AR B 5 - -

6 I - -

7 AT (A AZ e foi) 7,003, 803. 02 0.97

8 [ Ml A7 5 - _

9 oA - -

10 it 44, 363, 703. 62 6.13

b

)
=il
H
-
~
=il




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

5.5 MEMARIE A RMME LS =13E IR/ N HEFF R BT L4 fir IR B 40

z BB | MEAR | RR GO | ARRMEGY gﬁfjif *)%
1| 120410 | 124¢%k10 200, 000 20, 236, 000. 00 2. 80
2 | 170309 | 17409 100, 000 10, 128, 000. 00 1. 40
3 | 127045 | HURERAfR 52, 589 7,003, 803. 02 0.97
4 1019628 | 2002 69, 980 6, 995, 900. 60 0.97

5.6 MEWIRIEA RMME G2 & F 7138 LL AR/ N HEFF I RT 42 B SRRESR R R
|
AF AR IR AR FFAT B SCHFUE ST

5.7 WMEFHIRIEA RME G ES T 13E HLBI /M HEFF R BT 144 57 &R 435 D14
R FEME, AREASHTEEBTT.

5.8 MEMIRIEA RPE HES T #E BN T R BT T A BGES B A 40
I GAWIARARFFABGIE

5.9 MEMKRSFEETR R KIBIEHIBZ 5 1B 0L
AT G AR IR RFFAT B 5L 540

5.10 EMRAESHF I EFIARZ HF LY
R RME, REENSEEBUNGIRE.

5.11 EHEGHRE M

5.11.1 B EFNFTEIEKRS. PERARBSMEATBF “ITBUETHRE” RE R
REATEGRKATAE, AESEEANMBREEA, MEHAEZERFENRTTRIESR
RIRAT EAREEHBER I LRFEEREE, HEFEEREGRH Bl —ENZRATFiE
. THERE.

5.11.2 AEEHI+ZBERBHE S FME FEBEE.

5.11.3 HAMBEF=HIR

Frg e &8 (7T)

1 7 PRAIE 4 352, 023. 87
2 JSSCIIE 257 LK 7,560, 832. 81
3 JS SR -

&
)
=
H
~
=



I 15 7K 3 22 SRS A 18 £

RUES 8 0 54 2021 4755 3 FRJEHRSE

4 INLbeilDSS 409, 846. 89
5 ST FR I R 179, 677. 70
6 HoAth Sk _
7 HoAth -
8 f=ann 8, 502, 381. 27
5.11. 4 REFRFFE WA T BT #5554
AL AR PR AR FFA LT 56 i HA I v 3L 5 0
5.11. 5 REWIRE T4 B 2P AERE 2RI HH 3
AT AR AR A 44 I 52 AR AT AE Y I8 52 PRAB 1
5.11. 6 BHEHAESMERIERHMSCZR/R IS
ARELHTUEANRRE, 72002 F5ETH0 2 8 v] /77 R &
§6 FHEEMHLHTI)
<R VA
5 A2 S 0 B A 332, 988, 700. 27
5 HA HATE] I 4 0 FR 4y 7,501, 050. 52

Pi: et SO SO0 ) e < B [

14, 933, 814. 90

0 I3 [A] F AR AR S A A (A A DA
“_» iﬁﬁ”)

5 ST A 5 <o A LS 3

325, 559, 935. 89

§7 ESEHANEHERREREFEEHENR

7.1 ZEEEANFEELES MBI BEN
RGN, RSB NRFFE AR SDH.

7.2 ZEEBNZHERREREEEER 5 WA
AN, BB HARIZHIE A TR AL E.

§8 HMBRERRNIMERRGER

8.1 &N BB R E A ESHF IR B BGET20%5F 5

B A R S AR A L A AR R SR
§ Fe | #AEEmHLL S 4 FA I £ 4 I (e 473 5 FEA igiiayed

F11 0L, 12 m




{5 7K - 22 SRS e TR & AR 05 k4 2021 555 3 RIS

K| 5| BhkBEEET
Ell 20% 11 B 18] [X. ]
N
I —
A 1 20210701 203;8 86, 059, 776. 39 0. 00 0. 00 86, 059, 776. 39 26. 43%

7 A XU

AFE AR I B — BB A R AT S AL 908 2 BB 20% ) 1 T . i B — LB KU [ K AT e 3 B

ARl XU« ok B Al e XU, S5 T DAL o

8.2 MMHMHEE VRN AMERERGER
T

§9 HFEXHHER

9.1 FAEXMHFER

Lo AP R E et [ 45 7K 3 2 SRS R R 45 AR I B 58 2k < B ST IR S A

2. (EMEAF 2 KRR RS BAE R R R SRS H)
3. (IEMEKF 2 RIS RE R & BUE R R R R SR E ML)
4. HE AR TR E T BRI A A 1

5 FEEEH NS BRI B

6. FEEFLE ALSS B rE . B,

9.2 FFUHb R
FEERN . EEFLE AN

9.3 BEIHFR

BB ARG BAaa SR, TSR eE ARG KEEEEHARA .

B HEIE: 4006070088
NaE] Ak http://www. gtsfund. com. cn

RfEKEREEEHFRAF

2

12 W, H12W

\|

2021104 27H




