B{EXxELCFREABIEHFIKRABRESE (LOF)
20232 FIRE
2023406 830H

EETHEN REKFEEEEHARAA
EETEN NV IEHRBRBE R AT
G H HER: 20234207 H21H



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

EEd
B B B I oottt et e ettt e ettt ee s e et eneeneeean 3
§2 FEBETEIIMED oottt ettt e ettt e st e et ee e e e e s 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 5
A1 EERTE (BRIEEGBRITH/IZL) AN oottt ettt ee st e st s e 5
4.2 EE NG AN ARSI VEER BB OUBIBEI .o 6
R R vl 7o =1 < OO 6
8.8 FR A B P B B B B A B E 2T oottt s e e 6
B.5 R BT ZE G IIMEBETEIR ..ottt ettt ettt s et ne e e e e ee e enaeeen 7
4.6 REFINESTHFE ABERE S P EETTED I ..o 7
85 BT AR oot et ettt e e ettt e et e e e e e eee e eneereneae 7
5L R TR B T T B I oottt et r e e 7
LR Gp i R RN a0 ) s = OSSO 8
5.3 | EBRE A MME G E BB E B /NEEF AT+ BB ..o 8
5.4 FR 4 B R R T I BRI B 2B oottt ee s 9
5.5 EHARE A RWE SEES T = 1HE AR MEF R ET AA GEHRBRERA ... 9
5.6 | EBRLEA AME GEE T = R ELFIRDEEF R RTT2 B = X RSB EHA ... 9
5.7 EHRE A RNE SEEHF=IHERFIRMEFRIT A RERBERA ..o 9
5.8 G AR A RYHE S EE T = 1#E I NERF R T A BUERE A ... 10
5.9 REHIRAE SR ARTERAIIE A F BTV ..o 10
500 REHARAE SR BRI E BRI AT BT -..oceoeeeeeeeeeeeeeeeeeeeeee et 10
B L BT 2 AR BT oottt ettt ettt ettt ettt ereene e 10
86 TF T T TE B ..ottt et et et s et s s e et s e reneenees 11
§7 REBEABRHEE RSB AT GBI oo 11
7 A E S BT AT A G B B T, e oottt ettt enen s 11
12EBEEHANBHEAREBRBERESTZ T ... 11
88 UM T T I A B B B R oottt ettt 11
8.1 HE N B — R R E A ES N HBIABIEFET 20%H R ..., 11
I B b5 Ry A = (Nt = OO 11
89 BB A T oottt ettt ettt et e et e ettt ee ettt e en e en e 11
T 20 = OO 11
o - ) AR 12
e By OO 12

#
N
b=l
H
~
b=l



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

§1 EEHRIR

R EHENNHEF S LEFRIEAIRS P GO AR R BOCE . R PR B
ORI, IR AR RS R 58 B AR AR AN ) K BT

G FE NOAETF A A PR A A IRE AR A FARUE, 1202347 H20H B
T AR FHIM SRR FHER DA BT SRS SF AR, RIER AN B AR R
0H R EMEMROR B ORI . B4 RV DOBSHAE . B 5 i 5 0 A B
A3 577, (HARIER & — & B A. el SO AMURHAR KL K
BEA WU, P 5T AR BB RS N A A Pl AR S < X4 S U A

Aty 55 BB ARG

A5 3 H 202344 F 1 1H #2 42202346 H30H 1k

§2 H &ML

B E TR [ Y]

iy W TR [ Y]

e 501051

Sy (Y A RARFF KA

FEeE AR 2017411 H30H

ik R SR Jok < 3 A A0 119,977,131.1213
FE A IS TR T A WIS TS T, il Ak

7 Hbr TG ICE, )5 LI G B R SRR E
H1H

AN Fie 438 T 0 [ 5 W42 B BUR RN 0T
FERNAS IR BOBOR . B MBCR AR E, )
W B W22 IaAT BT AL I 5 i 40 S a sy, o dr
AN R BUSRNS 25 JE B8 7 1) T 325 MR FIU IS 22 X
Pt s S, PPAIREER . BRI BE A (R KT A
BEAME, P RRAGHRSICE LS, Jf
TE AT R B . AN 5 4 TR SR 45 B
U N TS g N es a0 iU N &
JATR A WS . AU BT SN

PIER300%E Hli A % >60% + ik [ i fis Holic as

b 455 b s v
S K x40%

IR A s A ARG NREGMIES, BTSSP
w M Im F

TR < 5 IUUIAC 2 ) b o, A X

FE3T, L1277



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

o N i T B2 it B AN N TR
(SR Rite

REETN P kR4 T IR A
SN PLALTE S 5 B A

vE: 202043 H16H L, 7EEA N MIFREAE a3 N miFR:  “E1E K EILH
LOF” . Bl: I faisx “BEMSICHR” , Ipahwss “BEEIEHR” . Ny Afmfr “RE1E ik
FIFILOF” .

§3 EEMFRIFMESIFERI

3.1 FZEMEF
A AR
FEWM SR A5 1] (2023404 01 H - 2023406 H30H)
LA C S 7 350,712.66
2 AR -5,265,282.51
3BT 3515 &t 20UAS R -0.0433
AR EE G B 1E 191,227,142.44
5 R H: & A E 1.5939

H1: AWI$E20234FE4 H1H 2202346 H30H , iRV SHR IR AR S0 BRa A
WIWEAZ 5 e 1) & 00 FH (pltn, Rl ot . JRERI 2845 , TH A\ 2 G SEBrif i 7K1 22
T o ey

2. AW ORI TR S AR SN . e BtUas . HABIRN NS A e E3E3)
et ) FIERAH < 9 FAME R 15 % e O AR, AR 39 E se Bl iie et fn_E A3 2
e E A B A

3.2 HERERN
3.2.1 ZEMHIHEE KR KA 5 RS B I R R 1
. | kg
o] e | g | T
A ETL {%1Ei+’< NN o . %{ﬁq&ﬁﬁ
B N Fhife | s | | ©O-® | @-®
=36 N L2
@ =€)
@
HE=EANH| -2.62% 0.83% -2.53% 0.49% -0.09% 0.34%
U A NS -3.48% 0.79% 0.50% 0.51% -3.98% 0.28%
o Fe—4 -17.00% 0.94% -7.25% 0.59% -9.75% 0.35%
o= 21.02% 1.28% 0.67% 0.72% 20.35% 0.56%
oEHE 71.00% 1.35% 17.30% 0.76% 53.70% 0.59%

Favl, 127




5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

59.39% 1.32% 9.08% 0.75% 50.31% 0.57%

3.2.2 BEE A FAEMURES RIHHEE KRR KI5 FHLS R A 2 23R
BRI LR

HfExFAEaRIEFREES (LOF) RN#EERESIVENRERIEEHBELNE
(201711R308-20234068308)

150%

120%

90%+

60%

30%

0%

-30%-
2017-11-30  2018-11-02  2019-10-09  2020-09-10  2021-08-19  2022-08-01  2023-06-30
— BEH — VESHREE
§4 BHEARE

41 BEZE (RESLENH) FHH

ARSI |
sommp | B

12, 1% sl TN e
| B | o
A | oo

LK R
TSHRRIET, AL A
A A R A B
o1, B M G 2R HL, ATk
e | Aesesm | 0| - |13 | SERLEME, WEAE

e T UL B
BFIC R LA B 2
. WA,
ARSI 5 VR JE M

#
w
b=l
H
~
b=l



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

KA

4.2 EEANRE HIN AR GB R T E A3

AN, R E BN E LSO IA ANFZRAIT 8, B sttt
WA A NRR A . HeSEHNES 7 (PR ANRICN EIEF R k) KA
RPFHEM . ZEGEG SR IIE . GBI AT H G 1 LG |5tk
R AR AR, BBt LU BIART & 2k & & R AR EHE LN 20K

4.3 AP G TR A
4.3.1 AR BB ERIPATIEDR

WAEN, REEEATIMVESE QEZFBRBHEE S A A AT 5 TR T EIL)
SMREEE MM (EEKFREEEHAWRA T A TS EHINE) SR, 2%
MG _ETTIRER G B — i WA — 558 5 5152, I8 R TR A4S
&7 TR Sy AT AR o i, DA IR B B VE B A R BT SRR B
FEOHT BRI A HPAT . WBTPAG SEE BE S R A AR B 2P X

Mg EHENSIIEET . S E BRI MALEE. TS et, A
NEPATEFZ G, BRA R H A ALK A e, 2RO, e
S LB BC I R UAE S BB AL A 8] A 0 LA By s W T AT I I35, B B
MBS A Gy 5t FAR AR AL, PR B v 3 MR A i 2 fo bt X Hil st
78, FEEHGEIEM IS LBl B BRI, RS H 0L B 1 o i A AR X
A2 5y G5 RIAT T 7P

T S, G TR AR AN [ B 2 A 2 TR WA i 0 7 e B R T 1) 52
Gy 58 5 (58 G I BUANAE Gyt ZZ3EAT oo s 2 B BROR R IUBE AR 2132 By AT H
DL H IO

4.3.2 REZ BT RRIT TR

AN, WX SZ SR 2E 5 J5 A SR H R AT, R BAR A
BUAFAEA 7T HE B 158 5 AR 2 S8 55 (0 57 0 58 S0 AT 9

e 8 N8 BN B BOR AL A RS 5 T AT SEMT IR H SR 2 5 26 D5 T, R
IR AZ D ) BRI AE By L IR 27 24 H A 5% 1 L .

4.4 G HAN & R T RSB E S

202345 —Z= 5 FAFLETR T 562.16%, 17 R 30046 41 T 2:5.15%, ALk i T 2£7.69%,
T AR R HE, SRR Z AR, AL OG FEAS AR A A He kg ae ok, U 39 i
W EE. BT MR ERIE R ROK

ARIEEIE B IES: b, EE K=, — R T7E% 3 U8R A B e 4
715 AT CARRSEEERAT M AT TF 10 A, 3R B B BRI, I EE AT DA AR Ak 2 5

e, L1217



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

T m e TSRS, AR, AR E B4R, TS ISR EE AT LA Y
FasE s s =R ) 1 32 i AT b s U A B Ak, XA BRI O A SR
[R5 o

ARG R I ROV IGR, T IR G4 A E BT, K
HEAE R AR BERFCHEBAZ, &8 VI E TRef. Tk
B Ry, TEEE CRAT. 7. FEL AL R BE BrRERSE .

4.5 WAEINES LSRN
IR R S I R S A N 1.593970, AN, H4eM ek
FORN-2.62%, [FHANL ST A B 35 R N-2.53%.

4.6 HEHAESTE NBERE S H P ETE Y
T I R HBGESE A AR H R AR N AN — i B e 5
FEKT LTI eiE .

§5 BRAGIME

5.1 WMEHRESE=HEHM
4 KUE PRI I
(%)
1 | R 178,097,282.89 92.81
Hrp, = 178,097,282.89 92.81
2 | REHHE - -
3 [ 5 AL 7 5 BT 11,429,140.92 5.96
Hrh. fiiz 11,429,140.92 5.96
B RHIE SR - -
4 | HEBERE - -
5 | SRMTAERE - -
6 | LANRELEE - -
Horre SEWr R ) SR
REE G R
RATTE SR 4 R
7 ‘E ARG R &N SR 2 266,626.17 1.18
T
8 | HAh#E = 109,206.04 0.06
9 | &t 191,902,256.02 100.00

#
~N
b=l
H
~
b=l




5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

5.2 MEARZATW AR R ERTHE

5.2.1 WEHIRIBIT LT RIENRERRAE

AH5 A7 253 2 S E (D) ob 8 T P VR E ] (%)
PANN I 8N /NN N 4 2,750,665.00 1.44
B | Rk 942,240.00 0.49
C | &k 149,522,892.28 78.19
D i;; 1ﬁ?ij\jk AR 39,001.31 0.02
E | &30l 3,114.44 0.00
F | ERmMEEI 10,674.87 0.01
G | ZiEiEH. Gl EL 1,020,096.00 0.53
H | Rl -
| ;igiﬁﬂ%ﬂ;ﬁﬁ 9,021.69 0.00
J | &Rk 13,500,035.00 7.06
K | Bt 10,276,761.00 5.37
L | FSEARS 5 R S5l -
M | BFEERE AR AR AR S5 6,794.00 0.00
\ IKFI S BRI F 8 it ]
M.
o JE& R RS A ER AN H A R )
b
P | #HE -
Q | PAEMMSTAE 15,987.30 0.01
R | Xt BRI -
S | 4E -
At 178,097,282.89 93.13
5.2.2 EHIRBAT W/ R R ERF R ERTHE
AT G AR T R R R AT s B i 2
5.3 & HARR A RNE G FEE T = 1E LI/ BRI 48 B = 1R 5 B 4
z WEE | R MR | ARBEGD {ﬁﬁ%;?
1 | 002179 TG 354,280 | 16,066,598.00 8.40

U, 1211




5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

2 | 600519 "MNFE 6,915 | 11,693,265.00 6.11
3 | 300750 TERF AT 49,860 | 11,407,469.40 5.97
4 | 300054 I ey 412,900 | 10,211,017.00 5.34
5 | 600036 HRERAT 270,000 8,845,200.00 4.63
6 | 603338 WL & A 145,190 8,132,091.90 4.25
7 | 002371 B | yagctell 23,400 7.433,010.00 3.89
8 | 600048 PR R 528,800 6,890,264.00 3.60
9 | 002475 DAY 199,700 6,480,265.00 3.39
10 | 600309 Ttk 2 70,232 6,169,178.88 3.23
5.4 IR ZGF MM RAGAFBRRHE
. e R R
F5 25 b ~IMME (T
e () LB (%)
1 [ ZK i 55 11,360,132.30 5.94
2 AT
3 KT DiEss
Horp R SRl
4 &b
5 A 45 R B
6 Hh IR A
7 EIE T EIEE L) 69,008.62 0.04
8 EINIZE::A
9 HAih
10 &1t 11,429,140.92 5.98
5.5 MEHREA RME HZE SR 2 IHE AR/ ERF B BT L2 RSB E 4
¥ . b3S T P
e AR i35 44 7R HE G nRMECT
a7 S " R RS
1 | 019638 20[E 709 111,000 11,360,132.30 5.94
2 | 118035 ESpaEz T 690 69,008.62 0.04

5.6 M EFARIE A FOHME L2 5™ 15 ELBI R/ ERFF U RT 48 B SCRAESF BOR B 40
AT AT IR AR AT B SCFFIES -

5.7 R EWIRIEA Y E SEEF = 1#E L HIR NPT LA SRR AL

Foul, J12 1)




5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

IR EGRAE, AREASETREREHE.

5.8 R & WIRIEA FYE G2 B 1#H LI K/ N HRF B BT T A8 BUES 3 B 40
AT ARG IR ARFFABGIE

5.9 REWIARAZ SHB BRI 5 FH LU
A G AR IR AR FFA BRI 5540

510 R EMARAZRER T I E GBS B LU
RIS ERAE, REENSHEFUNGIR.

5.11 A A M
5111 EERER+LIEHHIRT EFEER LR AEREH Hr—ERNZR A
Fri# . AT R IREREF A

G A EE 2 P ERAR IR S s AT H S “ATBUE TR e B RA K
ITEERM AT AR, EREEFHANMBREREA, REPANARRSHZRTT2UEFT
RAT T, FHRERAT A A PR A R LR g H fr— 4 4 3 52 B BN RERAT
BRAT AR B B S B 2 Ab 5

AREE N IR R RATIESR IR SR P 7 & A R R I ALE » B iR
b, G N R KA T SV HIRT 2 ISR W R AT R AR B Pl R 1 r
VA, BEHR S g H AT — N 2R ATFET . AR

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

5.11.3 HABE =1
Jr'5 e EW(T)

R RIE S 41,856.99
ISR Z7 7 Bk 66,452.63
INUigivel
IV @RI BsN
JSEHAT EF D 896.42
FAbRIR
FAth

it 109,206.04

|l N B~ W|IDN]| P

5.11.4 R EHARFFA HIAL T H B0 B0 AT #3135 BA 48
AT G AR IR AR T A Ab T 5 YT T Fe 4 15257

#1070, 12



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

5.11.5 |EFARET+ 4 R A AETIEZ R IE OLHI BB
AN He AN T R AT A2 ISR R AR AP A IE S IR DL o

5.11.6 B F A G 5 P I H AR ST R #
AR TS AN, I M ST 18] /] Gef7 £ B 2=

§6 JHGE &R HARSN

HfL: Py
5 S AT 5 4 A0 A0 124,277,937.46
5 T 30 30 1) 5k < R ) 7 60 148,484.55
P A SO 1) 25 4 e e (=] 3 A0 4,449,290.89
0 5 S R B 4R o AR s A (4 20D LA
“ IHA))
T S IR 25 4 A A0 119,977,131.12

§7 ZEEHEANCHBERREBRLEEHRL

11 EESEBAFELAESHEZFEMR
AIREWN, EEEHARTFA ARSI

12 ZEEENCHER RSB REEST 5N
AAREWIN, SEE AR E AR e A L.

§8 MR EFRKHVIMERFR

8.1 5 M B — R A H A E S MBI BX B BHEIE 20% K15 5t
T I AN AE B P BT R AT 2 e A L4508 1 BRI 20% ) 15 0L

8.2 M EE VIR HMEERFR
T
§9 HBENMHEZ
9.1 H#EXMHER

1. A EE N S HEHE RS K EIC AR S TIE R v 3 4 (LOF) 37/,
2. (FEMEAKFEILCHREEGHIERE TR S (LOF) EE&AFH) ;

Zl

117, L1227



5K RICANR & R 5 B (LOF) 2023 455 2 Tk i

(RS AKRICRNR & BRI R 3 4 (L
~ IS I AE R P 9 R 2 T
v R EE LSS B HEAE . A
v BEEFUE NS TR HESE . A

OF) FEE ) ;

o o1 b~ W
J

9.2 T &R
REEEA . EEEE A

9.3 I
BT EN ARG AR, TSRS EE ARG KEESEHARAA.
i) HLif: 4006070088
aE]E: http:/Awww.gtsfund.com.cn

B fEkFEESERFGRAF
20234207 H21H

F12 70, 120



