REXkFERRBRRIIEFRAES
2023 F FBAFE R
2023£E12H31H

EETHEN REKFEEEEHARAA
EEHEN . FEERBITROEBRAF
& H H AR 20244801 H22H



55 7K = BB SR I T P B ik < 2023 4E 5 4 TR

H*x
B B B I oottt et e ettt e ettt ee s e et eneeneeean 3
§2 FEBETEIIMIED oottt ettt e et e st et e et ee et e e s er e 3
83 B B AR I TR TR T .ottt t et ee e r e 4
3L TR B AR oottt ettt ettt ettt ettt ettt e e e e e 4
32 B BRI oottt ettt et r et ee e e er e 4
B B B A R B oottt ettt e et e e s et eneeneeeae 6
A1 EERTE (BRIEEGBRITH/IZL) AN oottt ettt ee st e st s e 6
4.2 EE NG AN ARSI VEER BB OUBIBEI .o 6
R R vl 7o =1 < OO 7
8.8 FR A B P B B B B A B E 2T oottt s e e 7
B.5 R BT ZE G IIMEBETEIR ..ottt ettt ettt s et ne e e e e ee e enaeeen 8
4.6 REFINESTHFE ABERE S P EETTED I ..o 8
85 BT AR oot et ettt e e ettt e et e e e e e eee e eneereneae 8
5L R TR B T T B I oottt et r e e 8
LR Gp i R RN a0 ) s = OSSO 8
5.3 |EBRE A RMME (FEE T BE ELFIR N EEF IR+ B IR oo 10
5.4 FR 4 B R R T I R B 2 oottt 10
5.5 WG HARE A RYHE S EE T F=1#E AR MNEF R RT A GRBRERA ... 10
5.6 | BRI A SAMME (G EE B = BE HLFIR N EEF IR+ 2 B = X RS BB A ... 11
5.7 EHRE A RNE SEEHF=IHERFIKMNEFRT LA RERBREHRA ..o 11
5.8 G AR A RYHE S EE T = 1#E I NERF R T A BUERE A ... 11
5.9 REHIRAE SR ARTERAIIE A F BTV ..o 11
500 REHARAE SR BRI E BRI AT BT -..oceoeeeeeeeeeeeeeeeeeeeeee et 11
B L BT 2 AR BT oottt ettt ettt ettt ettt ereene e 11
86 TF T T TE B ..ottt et et et s et s s e et s e reneenees 12
§7 GBI A BB A RSB ARG B oo 12
7 A E S BT AT A G B B T, e oottt ettt enen s 12
12 EBEEHANBHEARERBRESTZ T ... 12
88 UM T T I A B B B R oottt ettt 12
8.1 HE N B — R R E A ES N HBIABIEFET 20%H R ..., 12
I B b5 Ry A = (Nt = OO 12
89 BB A T oottt ettt ettt et e et e ettt ee ettt e en e en e 12
T 20 = OO 13
o - ) AR 13
e By OO 13

#
N
b=l
H
&
b=l



I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

§1 EEHRIR

%@%EA%%%é&%%%mﬁﬁ%%ﬁﬁﬂXﬁﬁﬁ@ﬁﬁm&%ﬁ%ﬁﬁ
HORWE, SRR E ST AER PR 52 B R AN 1) R A T AT

FEATE N E @R AT IR A R A R R AL & FFE, 1202441191
BT ARSI 5 e @ﬁ%mﬁ&ﬁﬁAﬁ¢”W§,ﬁﬁEVW§Tﬁf
FEARICE R FUERRIR G BRI S AR oS E A B R 5T n s
RIS R4 BT, (HA PRI 4 mﬁﬂéﬁ P AL B AR H AR SRR I .
PG RS, BT AR 3 BT PSR N AT 40 Bl 52 A T 4 1) 4 55 U0 A 15

AR I 55 FRLR A H U

AR S W H20234E10 H 1 H#2 £20234E12 A 31 H 1k

§2 H &ML

A {5 7k F= A
e 010469
LA (e B TIFF i
FEeE AR 2021404 H 16 H
5 SR 5 4 4 A0 A 976,340,933.194}
TE T 428 il XURS: () ity AR & 78 i i 552
7 Hbr T BB T2, JIgr iR & 3™ m&%
FeE B .
AE @R E TR MG BT, 4
BN E MG . BURTE . 11737155 2 Fh K 2 D
FAEF T AR, TS, RSaR%
- 7 TR 2 R RS, FE# BT LU BR IYE A,
%jﬁ%&ﬁﬁA¢%ﬁ\ﬁﬁ#%%§me
o ATEG BT SRS AU HE U O B RS . R
%%%\L%&ﬁ%% TE 7 SCRFUR SR8 SRS
AT S B B SR
o VAR 30048 B 25 6 ><75%+1H A= F5 B 2 2 >6%+ |-
LR I PR 0 2555 20%
KGRI E R SR B e, PR 5 22 il
U gz?$m?@éiﬁAxbﬁﬂ%$$mmm%
KRB H T FEPA LT iR, K




I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

BB T LRI 55, BRI Tl R LA
L AT 5y IR 88 22 55 i R AR RS o AN 4 AR B
PO HE T BB A E T I IR AR e, ik EE
R F8 o i 4 B AR R T I B AN B < B
W, BRI E R ARBRA

HEEHEAN [F{5 K EHEEHGRA A
EEFEAN R 2B AR AT B A A PR A )
T @ oy 2 4 ) FE S TR RR [E{E 7K FERIA [E15 7k FE R C
N @0 PRI L8 580 010469 010470
d:/ﬁ /\é ﬁ{\ S /\%ﬁ/é\
Z;m IR T RABEEIGRIE | o) 007 176400 66,313,756.701
§3 FEMFRIRFESIHERIN
3.1 FE MR
MA: AR
_ 2 (2023410 H01 H - 2023412 A31H)
FEWM &I — —
15 K F B ATA [E{5 7K E R AL C

(NIRRT -22.338,110.59 -1,494,066.98
2. A -25,044,952.80 -1,914,612.35
SN 35 3% G A B A FH A )i -0.0261 -0.0308
4 IR I 4 5 P 1 e 815,492,481.36 58,786,219.27
580K FE S BFE 0.8961 0.8865

EL: AR3E2023F10 H1H £20234F12 A31H, FRIES W SIBr A uiEIESm FiiFa
NINEEAS 5y 3 G & Wik - (a0, sk, WemsRaE) , 1 A3 H 5 SEbril as K-

TR T Hrolses

2. A O SIGEE TR R S A ALE YN « BBt

HAtHN OINE 2 et a2 sh

Wz ) FNERAH S 2 FHAE FBAE 453 55 )5 AR AR A0, A IR D9 A 39 sl s in B A HA 28

S EA B A

3.2 EEiHERI

3.2.1 & MAUFEMAR R KI5 FHML St b B A 28 ZR A E

152145 7K 4= R ACAGHE R I

v N y o P =
" T ol Bl s
b B N FhpEZE | BdEla | Rl

@ @ | bz

©-G

2-®@

a4, 13 1




{5 7K = BB R e T B B e

2023 £E5R 4 TR AL

@
HFE=1H -2.70% 0.73% -5.31% 0.63% 2.61% 0.10%
U AN NS -7.26% 0.71% -8.23% 0.68% 0.97% 0.03%
o —4 0.06% 0.73% -8.47% 0.68% 8.53% 0.05%
HIEE4R
PN -10.39% 0.95% -23.81% 0.86% 13.42% 0.09%
% &
B35 7K F R CIE LRI
NG
o HERK | g >
N Wik | D O | el
B B N ThndEzE | Rt | ®O-G @-@
EAQ)) ® =6 REREZE
@
oFE=1H -2.81% 0.73% -5.31% 0.63% 2.50% 0.10%
LR H -7.44% 0.71% -8.23% 0.68% 0.79% 0.03%
ok -0.34% 0.73% -8.47% 0.68% 8.13% 0.05%
REEEH 11.35% 0.95% 23.81% 0.86% 12.46% 0.09%
- . 0 . 0 - . 0 . 0 . 0 . 0
HERGR RS

3.2.2 HE S FAEMURE S RTHMER KERZ RIS FRFML S B Al 2 R4

B ER

18%
&%
0%

8%

-16%

24%

BisFkFEE AR T HESEES SR EERDELHE
(20215048 160 -2023F 128310)

-32%

20210418 2021 .-'EI G0

T
202201521

T
2022108120

T
20221107

- BiERFERMA - 1 atiiEE

b

w
=il

T T
2023/03/27  2023/08M14

1
202312031




I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

EiEkERNCE TR ESEES | A R i A P E e
(20215047 160 -2023F 128 318)
16% -

2%
0%
Aoy, |
-16% 1

-24% |

—3‘2% T T T T T T 1
20210416 202108001 202201021 202208720 20221107 20230327 20230814 202312

- ElfERFEZEMC - {RiaEE

§4 HHAfE
41 BSBT (RESZEIMD fif
EAERNE |
prmpp | 7
W4 % — o
R | BIE | o
A | Ew
A CE R, B
GIERIEE ZYES T UN
A B A TR T«
BRSO 5 35 W 2t
AR SR, 52
IR A 71T 52
- MG A I, AR B s 2
S e I Rl B ggéggia%§;%
SRIHE AT, [ Ak
AR TR 4
RS LB, ELS
Bl EEE R, R
HIX ek M Mol ¥
i

4.2 EEANRE N AR GBEMM T E KA

e, L1311



I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

RGN, HEEBEAARB WA B st R BEAE R 0, A
FEPH I G AR A A AN 2 AT 0, 18RS AT B RT3 T 9 et Bk A N RR B RA
o FEGEHARSY T (R NRIEMERESF RS GE) SHAMA B A %3k
BB A R HIRLE o FE G BN TR AN UE 24 & 0 LB 1 % BT vh SR R s B AN IR
|, BB LUBIAT & 23 & & A AR AL 25K o

=iy

4.3 AP G TR A
4.3.1 A3 5 B HIHAT B0

WEA, HEEEEATIMVESE QEFHRRHRSE AR AT 56 R FE L)
SMRIEEE MM (EEKFREEEHAWRA T AT SEHINE) SR, 2%
PYEEEAN BT EE BRI — i IR — i35 58 555 TE S, il RGN TAHS,
&7 TR AT AR o i, DA IR G B BVE B A R BT S AR AL
FEOHT BRI A HPAT WS S IS S R A AR B 2 P X

M EHE NS ISR S E BRI MALEE. TS s, A
NEPATEFZ G, HIRA R H A ALK A e, 2RI, e
S B BC I R UAE S BB A A 8 A P A By By W AT I35, B pE B
MBI A Gy 5t FA AR AL, P H B v T MR I i 2 fo bk X Hil st
78, FEEHNEIEM IS Hpl B r BRI, RS F 0L B 1 o i A A R X
A2 5y 5 RIAT T 7P

WG, IR AR XA RIS B 4 & Z AW at A 22 5 LER . S R A2
Gy 58 5 (38 5 W BUANAZ Gyt Z23EAT oo 2 B BROR R IUBE AR 2132 By AT H
DL H IO

4.3.2 FER BT RN T T

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

B HNTE T E B ST H G 5 I AT e 7 H e m 52 5 B 7 i, A&
B RS e A0 B BRI A 5y B L AR 25 24 H AT BB % ) 1 O

4.4 5 BN 2 R R RIS AIEAE 4T

e i | St S /A I RS I R P QRTINS SO Ll o /1 (¥ E P RN A GEB U
PR 22, AR TR RARE, EEAAMSRREOLT, s, XEwE
A M A P R AE DU AT IR AT F5 8k . EPSEE (R T+

I, 25 RS BUBAIREF « R B R 0 K0 R B, AT BUYPER & [0 _E T4

PR, BAT B REE AW, B 7B BRI E, AT E A
RIVREE, PR, B R& SOaelE. TMT. BEZREN E, &R 1 Hil.
ARG SR RCE P .



I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

4.5 ME BN E S KGRI

BRI IR RS K FRIATE S M BHEN0.896170, AMGEIAN, %KM
BUFHEIE K R N-2.70%, RIS LR R IR 35 % A-5.31%;  # R 35 IR E(E K FE R
CIHE S A M0.8865 0, ARG IAN, 1ZRIEL M A E K FN-2.81%, [FH
b 45 bl A FEE HE U 2 % -5.31%

4.6 AN ESTE NBEE S F - #EE R
IR DG SE A AR H R AR NBeE AN — 0 B 2 e 5

FEAST T o tE e
§5 BRAEWME
5.1 iREHIREEFHEHMN
s 5 () 34 R 1 LA
(%)

1| B 782,756,231.42 89.30
Horpre 2 782,756,231.42 89.30
2 | HeHH - ]
3 | BB R TE 51,476,004.29 5.87
Hrp: fiigz 51,476,004.29 5.87
ATRSS & Nl - -
4 | iR - -
5 | SEbfTA T - ]
6 | EANRELERT 30,996,794.52 3.54
Fore S = [R1 0 R SR ] )

IR G B
7 ﬁTﬁ%ﬂu%ﬁ%ﬁéﬁ 10,204,159.05 1.16
8 | HAthwi/~ 1,159,288.70 0.13
9 | &t 876,592,477.98 100.00

VR B RIE RS G AL BT R A S E v N R 23,599,763.127T, 5 AR IFHE L
#1°52.70%.

5.2 REMIRIATIU D R EREAE

5.2.1 MEWRBATWHREFIRANRERRAES

#Eeul, F13 )




I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

A5 & ~ M E L) ob 4 B I ] (%)
ARG RRS Bl Dk 17,892,686.00 2.05
B | XKWk 3,642,489.00 0.42
C | &k 586,755,049.06 67.11
D i;; 1ﬁij\jk AR 68,838,172.10 7.87
E | &3k - -
F | bR MmEHI 3,304,195.96 0.38
G | iz, G i A EEEOL 20,174,918.55 2.31
H | Bl - -
| ;igj’iﬁ FrAlE B 19,275,065.80 2.20
J | &Rl 10,698,324.00 1.22
K | i - -
L | AR 55 S5k 4,892,521.36 0.56
M | BFEERE AN AR R S5l 3,461,315.23 0.40
N ;{; E‘Wﬁﬁz\%&ﬁ H 19,341,819.24 2.21
o J& R SS A BN H A i ) ]

b
P | #HA - -
Q | BAEMM&TAE 879,912.00 0.10
R | b B RGIR - ]
S | 4E - -
it 759,156,468.30 86.83

5.2.2 REHIRIZIT L REBREREREREA S

1T A FMENR ) i JE 4 BT B L] (%)
JR AR 9,732,802.80 1.11
PR IT PR 4,798,434.90 0.55
RN 7,197,652.35 0.82
~HEE 1,870,873.07 0.21
it 23,599,763.12 2.70

T VLB ISR AT 2RbsifE (GICS)

Foul, F13 1




I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

5.3 G WIRIE A SONME HZEE T 13H LB/ I HT 148 B B s B 4

¥ . i . o B T e
o JiE ARG JIE B A4 TR K& (%) A FtirE () L (%)
1 | 002028 BYE A 457,500 |  23,808,300.00 2.72
2 | 688008 IR 361,580 | 21,246,440.80 2.43
3 | 002318 AL 984,500 | 19,571,860.00 2.24
4 | 601985 Hh [ 1% 2,576,100 | 19,320,750.00 2.21
5 | 600027 A e [ 3,651,900 | 18,770,766.00 2.15
6 | 600862 o R 811,500 | 17,974,725.00 2.06
7 | 002179 HRTEH 460,480 | 17,958,720.00 2.05
8 | 002353 AN Fii i A 630,300 | 17,717,733.00 2.03
9 | 300054 Sy 697,200 | 16,872,240.00 1.93
10 | 300750 THERAY 100,420 |  16,394,569.20 1.88
5.4 R EMRLMHRSF MM TR BRESRBELE
o . B o B T e
JF 5 {57 i i A RMEGT) BT (%)
I 2K 53 77 - -
2 JAT Y - -
3 SRtz 51,476,004.29 5.89
Hodr: BURME SR 51,476,004.29 5.89
4 A viess - -
5 i M i 1A i % 5 - -
6 Hh 3T SR 4R - -
7 ARG (A A2 #ef5i) - -
8 [ Ml A7 - -
9 Hopt - -
10 it 51,476,004.29 5.89
5.5 I & AR A M E G EE ST = 15E FL IR/ B0 L S 3 R B 4l
J e » - _ SR A ARy
n g7 ARy gz 2R HE (5K AVIRIXIETOIN) B (%)
1 | 190404 194 %04 300,000 30,887,434.43 3.53

%1070, FL13 W




I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

2 | 210202 21[E 7102 200,000 20,588,569.86 2.35

5.6 & WIARIE A SOE G ZEET =1 LB/ B RT 48 B SCRRESR BUR 4
AT AR IR AR I B SCFFIETF -

5.7 R EWIRIEA RNE SZEEH = 1#E L FIX/ NPT LA St &R IR A4
R ERAE, KREASHTEEBT.

5.8 M EFARIL A YA o 2 S5 15 HLI R/ Ry B R 48 BOIE LB B 4
IR ERAE, REENSHPOERE,

5.9 MEMRA R SBRHBRBHIRZ H B
ARG WIRAR A BRI 54

5.10 R EWIRSE ST H K E I 5 18 0L i
A AT IR AR I B US4,

5.11 T HAHEBHE
5.11.1 B&BE R+ Z IS RT EAE TR I LR AERGH Hir—ERNZE A
FFist. AT B PR AE T U

A EE R S E R S B R RS AT H 3 “ATBUb S e 7 R
FIAH R RAT BRI AT A, EREEHENMBAEERN, WEHNESRERT+4
IERRAT EARBA PR E ST RIEE NS, HEaARSmSE Hir—FEN 23 A
FriEsT. AT,

5112 A& &R +HRERBHES ST RAME L BBEE.

5.11.3 HARE =1
75 ZFR &H(TT)
1 R RIE S 76,192.69
2 ESCUE Z7 3 H K 947,503.55
3 JREUAT A 48,116.11
4 SR
5 JREYAT A ) K 87,476.35
6 oAl B WK
7 HAh
8 &t 1,159,288.70

117, FL13 W



I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

5.11.4 B FAARFFA BIAL T 1B 300 1) 7T e B 3 A 4
ARSI AR T R AR RFAT AL T 5 IR m] e 5157

5.11.5 R HIR BT 148 B 52 A7 AR U 38 32 PR A 10 1 1 BH
ARFE G AR A FAARET 44 M ZE R AAFAEIE 32 BRAF I o

5.11.6 HHEA AW G MR KA SCF#HR 5

AT & IARIEE, DI AN &I 8] ] Gef7 45 R %

§6 JHHAE AR AL

BAL:
45 7k 3= R ALA [R5 7k F R AC

i 1 S AT 5 4 A B A 982,858,119.74 52,079,828.41
i R HH 30 1) 25 45 A # U) 2,394,692.21 23,235,882.55
P 0T SO SO ) o e B[] 7 5 75,225,635.46 9,001,954.26
15 S [R] B G 4 40 A2 B 4 40
CH3 Al /> BLe- 3537 )
i T ST R 2 < A LS 0 910,027,176.49 66,313,756.70

§7 REFHEANCHBRRERELARZESRER

71 BZEEEANFRFESHTRINHI
RGN, BEGE KRR RIS,

12 BR&EENCHBERRERBEALAREST 7 YA
AN, BB HARIZHEA TR AL E.

§8 MBEH RRPIMERFR

8.1 EWIN B —R B HFHZESHBULHIE R BUEIT20% K 1E L

T I AN AE B PR BT R AT 2 e A L4908 1] BRI 20% ) 15 0L

8.2 BB BRI M ER(F R
T

§9 EENXMFER

12 70, 13 W



I 15 7k = RAUBEER AR 7 5 9 ik 4 2023 45 4 IS

9.1 HEXHHEZ
1 o IR I 2 [ 7K =F SR B 2 2R IE 25 45 8 o 1 S I SO
2. (FAEAKERMBERIEAR R RREREERH) ;
3. (B K AR I B RN P R S AT ) 5
4 A5 AP TE R E HR T b R A A
5
6

i

\ %/\’“*ﬁ/\lk BEARALAT L B LR
v REFE NS TR AL B

9.2 TR HE K
HEEFHN. EETE AL

9.3 R AR
BT EX ARG BUF N, TEARSEEARGKERSEHEARAA.
I HLIE: 4006070088
NwE]RE: http:/Awww.gtsfund.com.cn

FfEKkEESEHARAT
20244E01 8 22H

%13 7, FL13 W



