REXxFFBENHHES
20265F F2FERE
2026£E06 530 H

HEFTEN . REKEREEERRAA
HETEN  DOVBITRBERAF
G Hil: 2026407 H21H



RSk EFBETHHES2026FF2FFRE

H%
L= £ S 3
VA - Tt T 2 3
I o = ey I B O [ 5 N 4
R o - 1= N 4
KIS = < 4
L O G = = 6
4.1 BES2ZTE (EDSZRTE/NVH) TBT1 crrerereeerreseeestssssesessssessssssesssssssssssessssssesssssssssssssssssessssssssssses 6
4.2 IRERIN AR ST EBITFIEIE I oo sessesess s s sessssssss s ssss s sssssssssssssesessasesens 7
W RN vl i 7
W o[ B O bR g 0. g 1Dy (a1 S 8
4.5 REBARIE B HIMVZRTRID .oooeeeeeeeeeeeeeeesesseeese s sesse s sssss s se s s s s s s s s s ss s s ssssasesase s ne s sesasessesnesnesanens 8
4.6 REHNESIEEABRE S B R B ETEE VI I oo eeeseeseeesessssessssesssesssees s esesesans 8
LR & 2 = 8
R sz B - T 8
R s L g 0 T 9
5.3 BT A TFIITIBTEIBR ooveoeevereeeeeeesesssesssesssesssssssssssesessssssssssssessssessssssssssasesssesssssssssssasssssssens 9
5.4 IRE BRI T ES TR S TEEEIIIRT 240 FEETLIEI . ooveeeeoeeeeeeeeeeeeeveessseesssessssesssesessesessseees 10
5.5 IR B R IR R 2 T FE A R BRI TR A oo eeeeeeeeeeeseeeseesesensese s see s se s se s saesese s eenseees 10
5.6 IREMARBEAANMELSEES R = HELH X/ MR TR EBFREBRA......coooo e 10
57 ““TEM” SHERIFARTEKENERENES T SHEIRE . 11
5.8 REHREZAAMELSBES T = FELHAK MR+ 2R =X FFIESHFIEERA......... 11
LRI R A= = 11
LR G W v ) [ 13
§7 RSB A G AEE RSB AE ST T I, ..o sessesssssse s sessssesesessssessssssesssssens 13
L IR R 0 s = = N 13
8.lIREHNE—REAZIFEESHELLHHARISBIT 20%ATTE T .oooveeeeeeerreeerreeesseeesseeessseensnns 13
IR -AE S o= R = 13
LI = - T 13
T == 1 = - 13
TR 36 )= N 14
TR IR==1 11y = W 14

i
N
=i
o
Al
S
=



RSk EFBETHHES2026FF2FFRE

§1 EERR

REEHANERS REFRIEAR G R AR R EIL . = FIERIAEL
HRBN, R H AR St R A SE B AR AN ) SR BTAT .

BEHE NOORIT IR A IR A FRIE AR &G FZ e, 1202647 H20H 5 H#
TR IS FabR . HERDAR A AR EENES, RIEEZNE R RR
W R TR EH KB

S PN AR DO SE F . B 51 0 SR U BN IE SR A T, (HORRIE S
&—EBF.

eI AN SGIHFAREBILARRI . BT KK, BEH TR 8T 5 mT
A4 Bl A JE 4 R S U I

ARG RIS TERR G FH 1T

A A H 202654 H 1H 2 22202646 H 30 H 1k

§2 H &7 Mo

S AL i FiELE

e FARAY 004178

S (e BLTITF I

A FAERH 2017403 H10H

e U R 3 4 00 i 0 11,715,010,799.771
KIS VAN E BT AL, ERSHOR. eSS
ARG G, I T B B G R A R

0 B bR SERUR PR BME . 45BN AT AN OW 43 HT
il e TSR, I SRAE T 2 T sl M 7R A s
PR U A 2R
A FE G B B DUARAIE 58 72 (R sh P D B R T U
JIRAERTE N A5 M TE 3 B8 I B R A2 5)

Earie il SRR TG SR L, BRAT R SRR R e
e, PR IR I A AT B T P A &R 4k T
B, TR R A A .

Mb 235 b 35 LR ARE (B
AL NSRS, RUEHFRE LRI

AR YL 2 AR IE I i o AR 2 4 1A TR R A0 o A g 2 A1 T i S A
e, BEMES. MHFMEE,

REEHAN 5 7k 5L 4 LA IR A A

$3m, 14T



SAEERET N HES2026E B2 F MRS

EETEN MVARAT B A R A 7]
)& oy P Fk G 1 e 4 TR RR FIEEMA FiH T HB
@ i FH L AL AT 004178 004179

T AR T 8 70 Gk S 4 AL,

i 2,169,483.581/% 11,712,841,316.19%7
)\

§3 EEMFIIMESFERI

3.1 ZEME
A NRMIG
FE 5 e %&%‘,‘ﬁﬂ (20265F04 HO1H - 202fi¢06)5j 30H)
FIEBEMA FIEBE B
1A 2 S I a5 6,183.83 34,591,347.55
2 SRR 6,183.83 34,591,347.55
3 HAAR I U5 P 1 E 2,169,483.58 11,712,841,316.19

L ARG TRA NAWEEE 5 5 6 125 5% o

2. AYCLIRIFRIE S AR . Bt HABIN ON& A e E3E3)
et ) FERAH < 9 FANME FIBAR 153 % Jm O AR, A AR D A3 Cse Bl as fn_E AR 2
FerEAR S A, B TAL IR ASIEAZ B B T T 372 R R A A B, DRIy
e EA S F s AN S I e AT A YR 1) F) < BAH 55 o

TE3: AHE el H 45 ey A

3.2 EE R ERI
3.2.1 BE& MR EWEE R K& H 5 F EAML S H B B s 2 EL

FE 1 I AFHE R I

i . | Mk GRER S

‘ | s | b |

L s | e s | FEMENC AR
B B N RhrEz | RS B D) @-@

=G) N bR %

2 Q)
@

HEZAH | 0.2469% | 0.0010% | 0.3366% | 0.0000% | -0.0897% | 0.0010%
HENANH | 05125% | 0.0017% | 0.6695% | 0.0000% | -0.1570% | 0.0017%
ot —4F 1.0833% | 0.0015% | 1.3500% | 0.0000% | -0.2667% | 0.0015%
k= 4.3704% | 0.0019% | 4.0537% | 0.0000% | 0.3167% | 0.0019%
o2 e 8.4094% | 0.0020% | 6.7537% | 0.0000% | 1.6557% | 0.0020%
TELAFE 13.2784% | 0.0031% | 9.4574% | 0.0000% | 3.8210% | 0.0031%

AT, $14T




RSk EFBETHHES2026FF2FFRE

RESEH 22.6278% | 0.0038% | 12.5753% | 0.0000% | 10.0525% | 0.0038%
. 0 . 0 . 0 . 0 . 0 . 0
RS
FiE R MBI E R
i N | kGRS
‘ | vt | ek |
L EdE | | R
i B N RhnfEE | R o ®-@ 2-@
D N SRR
@ ()
@
EZAH | 0.3071% | 0.0011% | 0.3366% | 0.0000% | -0.0295% | 0.0011%
TEANNH | 0.6323% | 0.0017% | 0.6695% | 0.0000% | -0.0372% | 0.0017%
o —a 1.3276% | 0.0015% | 1.3500% | 0.0000% | -0.0224% | 0.0015%
U 5.1412% | 0.0019% | 4.0537% | 0.0000% | 1.0875% | 0.0019%
kR 9.7339% | 0.0020% | 6.7537% | 0.0000% | 2.9802% | 0.0020%
U o 15.2103% | 0.0031% | 9.4574% | 0.0000% | 5.7529% | 0.0031%
B4
AR 25.3923% | 0.0038% | 12.5753% | 0.0000% | 12.8170% | 0.0038%
A 7

3.2.2 BEE A FAEMUKRE S RHHER R RS A5 FHNLS HRE ARl 23R

BHTHE

25% -
20% |
15%
10%

5% |

FEEmaE it EEES{HEHEE A EER P ER E
(2017038 108 -2028F 058308

%%
2M7I03M0

T
2080708

T T
2019M11/06  2021/03/05
- FiEEmA

2022/07/04
- AbiEriEEE

T
202311/

T
202503/

1
2026406430




SAEERET N HES2026E B2 F MRS

FEEmeE R EWEES SR AR D ER L E
(2017038 108 -2028F 058308
30% -

24%

18%

12%

6%

D% . T T T T T T 1
2MT03N0 20180708 20181108 20210305 20220704 202311100 202503001 2026/08/30

-FEkEme - SRR

§4 BEAMRE

41 HeZE (RESLENH) Fh

AR G 2 .
smm |

4 B2 T | B
A A e

HI | HI

EI RS0 L, BT
5k B AT IR 4
AR . AT
B SR R
I 0 e B 5
e | kmesmenm | 00| - | | R SNSRI
i, 5k AT
AR L
B R . A
[, SR 5 Ve b
S I F L.
Dy e
o0, BUEI {5k 2 2 A7
s | Fkeenn | 00| |16 | AR e
. JET HAR R LA
AFNR AR Fdl

W
o
=i
S
—
~
=



RSk EFBETHHES2026FF2FFRE

AL A . KU B
W5 EE, EfEKEREE
BEAT PR 2 ] ] W43 % i B
miEEaHH, HEE. f
[ o SRAFHIAH IR 55 BE#E -
He B ML BEARAIE

4.2 B AN A H S iz MM S 1 I

RGN, HEEBEAARB WA B st R A 57, A
FERE RSO B A A2 FIAT 08, 6B R AT 52 T~ 92k &0 AR AN RSKR ORA
mie. FEEEBENMSY T (R NRISHEIESS SR R eik) MHARA B, %2
BT FIE o FEE TN A BTG 10 ELBIREAE 1 55 R SRR A S 4R AL IR
i, SR IR & e A R AE AR A 25K

4.3 AR GE T
4.3.1 AFR 5 B RIBAT BN

WA, EEFEATMESL GERBRREESFHAT AT ERETFEIL)
SRR AEIR (G K E RS IR A 7 AP 5B INE) MSETUER, 2%
FEEE N BT EE . R — T WM R 35758 5 S5is2h, it RGN T A4S
A 77 AT G PAT RS 0T, DRI &S BN E B AR R R A AR
FHT BRI AL GPAT MGG S 0 G S AH AT I8 B A X

FEE B NS RIEE T RS E R G P IE R . 6 TR G AT g i,
KAFPITEN A SHIE, B AR FRBRH AL R, Bt iiE
e Lel o FC I R N FE S 3 T 20 A (R AP AT BOAE 5y fs 6 TARAT I 4% o, R4
BB AZ 5 6 FAEd A AN LS, A B T KU TR A i A fe s S B
VAT N, REEEENEH/MMI. B IR E I, AR 3RS SL B R A R AR
XF A 5y 45 AT A4 L

s BIPY e e FE RARE A B AS [R] 4% B A 2 I A e 22 S LU . ) ) ) A8
5y IR /)38 5 W28 5y B WLRIAE Gy Al 22347 43T s B4 BN AR R IR A A8 By AT
P55 I DL

4.3.2 REZ BT RRIT TR

AN, B GNHE AZHIEL ZZ5 T TSR, B EBEARK
WAFAEA 7T BE S B A1 52 5 FUOR 2 s 55 (0 7 W 52 547 9

e 8 N8 BN B BOR AL A AR5 S T AT SEMT IR H A1 32 5 26 D5 T, R
IR AZ D ) BRI AE By B AR S 24 H A 5% I 1 I .

"
~
=i
P
[R
~
=



RSk EFBETHHES2026FF2FFRE

4.4 TG HAN S IR T FIE B E ST

20264F —Z= i Y T ERFEomItE, B WHRFFE AT, BUNRRITIEERE, 5
M= T TEAE IR BUS AZ BRI, W= R RF e N AT . ZZE R E RIS, AT
sa i mBGktE S, MENLSIRBEAZEWEH. BERERLETNE L, 4GRS,
SE° 1 5R, DROOUK T BURFI R 20BP £ 45 ; 5 H B #iU S, DROOME T EL 5K #] % 10BP
Fetis 6H BeREYE— P RIABBORR R ML, —FERTIGERBAEG LR, £
HOA IR E Rl i R i R AT, L04F M R0 2t 26 N4 H W1 111.81%-1.82% =11, FATZ6
H #71.70%-1.75%[X |f] .

RIEEGAEATF R T L5%0, FLE T 52 I [FML A7 AT FEDV AR, B R 2R IR
T, B TR BAR T IR, HEAN6H, B LN R IR, AREEE
ERR 2L BN S

JRH =2, Wb GIR AL s, (HIAT RIS W BB YRR, R gk aRk
ERFER, FRETHI, MNEREHIEHBITAIR, TR R E G . 8
FRIEMG TR UM EER RN AT, PTRISmE i E .

4.5 H|E BN EE PSR

R R I 5 AR S 815E 91.0000 70, ARG MIN, ZRES T
B YA 35 % 20.2469%,  [F] M 25 LU A SR 1 U 26 %6 O 0.3366%; Bk 5 AR SRR 17 B &
S BFE 91.000070, AR AN, 2RSS0 B E I % 80.3071%,  [FIY.4:
bl 3R R HE I 35 %0 0.3366%

4.6 REWINESTFE NHEE S F - 1#ERE A
IR D SE A TAR H 2R e AR N e AN — i B 2 e 5
FEKT LTI eiE .

85 WHAGHRS

51 REREBE T =HEB N
o e R o958 onalil
5 e Z#(u) Wl (%)
1 ] 5 WAL 7 P % 7,286,859,889.57 56.87
Hrp: figs 7,286,859,889.57 56.87
B FFUESR
2 SRR A G f B 3,863,601,853.42 30.16
FHorpre S Bl g e S N B 42
Rl

L
o)
=i
o
Al
S
=



RSk EFBETHHES2026FF2FFRE

3 AT TS & 1,432,513,494.32 11.18
4 HoAh gt = 229,481,752.96 1.79
5 it 12,812,456,990.27 100.00
5.2 & RS E R BT 1B
T 5iH S ob 8 4 T 7 1 L A3
5l (%)
1| A0 A A5 77 [ Dl i % A 20 2.18
e S = [ g i %
2 | A AR A I3 m] e i % AR 0 1,094,276,325.48 9.34
o Mm%

TE: R A B (B Rk BE A A 2
ol B LB P ] B 22 A

/—t
J.é‘

5155 IE B Y 3% e R AU & 2 B 7 13E 1 20060 19 3t B
FEATR T ST PN AR 2 < 55 L [0 A 18 % < AR AAS R 3 B8 7 1L 200%

PRI LB D 5 ST P BEAS58 5 H Rl B2 AR 80

5.3 & BHA PRI RIIR
5.3.1 B F A FHRIKHARERF N

T H RE
A AP B AT 18 ) A A PR 78
2 P A B 2H A 3 R A U PR e e 86
2 P A B 2H A 3 R A U PR A T A 60

5 H N BB A AT R0R 0 PR AR 120 R 15 450 1t B
ARSI AR T A BB BT F R B IR AN AE R I 120 R B 15 2t

5.3.2 AR BB A G-I R IR 2040 Ho il

FIABR = Rt | S HARR A0 o 4 B
S THIRARIIR FPAFERILLS] (%) | PHIEERIS] (%)
1 30K LA 40.32 9.34
Horr: FRAFEHIE397
KI5 ) 26 £t
2 30K (%)—60K 13.73
Horp: FRAFEHE397

%—




RSk EFBETHHES2026FF2FFRE

PN IDRERmIR IS

3 60K (%) —90K 11.02
Horb: IR A7 L 397
R B ) 22t

4 90K (F)—120K 3.92
Horp: FIRAFEINHIE397
KI5

5 120K (E)—397 K (%) 40.04

Horpre R A7 Sk S 397
PN IDRERIR IS

&it 109.02 9.34

5.4 15 I IR H A A F SR R AP SR 1L 240 R 15 L U B
AN I e AN T A BB T S F A B ANAE AL L 240 R (K O o

5.5 MEMIRILFF BA 2 RIFFREAE

o \ . o 4 B 1
5 {53 i ol 2 FMMA L) G (%)

1 I 2K i 7

2 P47

3 SRt figE 1,313,992,232.75 11.22
Horbrs BURME SR 712,261,676.95 6.08

4 ki 1,111,657,191.88 9.49

5 A S R B o5 322,374,711.55 2.75

6 I

7 ERIZE: 4,538,835,753.39 38.74

8 At

9 ait 7,286,859,889.57 62.20

10 ol AT L AR L 397 K (1% sh ]

5.6 &G HIRIE A SAME GE ST 1$E t BN BIRT T2 BRI B R A

ARWE | HES
Tluosm | gam | posmmen | o0 | SEERTRE
7 () #51(%)

1 | 250431 254 %31 4,300,000 [ 435,284,50 3.72

$10m, #H14m



RSk EFBETHHES2026FF2FFRE

3.82
, 11251414 | 2571 954R47C 3,000,000 299,518,26 256
4 D144 9.02
3 11260203 | 26 T R54R41T7C 3,000,000 298,488,53 » 55
3 D033 2.51
A 11260309 | 2674 \V4R4TC 2,000,000 199,678,29 170
3 D093 0.80
47
. 11250405 | 2571 [E4R4TC 2,000,000 199,621,47 170
7 D057 1.88
6 11261602 | 26 FiF4R4TC 2,000,000 199,469,45 170
5 D025 8.25
. 11260313 | 2674%\V4R4TC 2,000,000 198,760,71 170
4 D134 0.93
o 11260209 | 26 T F54R41T7C 2,000,000 198,736,11 170
6 D096 5.32
21238002 o 153,390,64
9 23438471702 1,500,000 1.31
1 3.80
14 fT A
10 21238002 | 234LE 4317 fi 1,500,000 153,038,96 131
7 05 8.73
5.7 “BF M SHLHFARTEKEMNEREREEST=IMERWE
i H v 5 17 01,
A5 HA PN O 25 B ) 48 6 7E0.25(5)-0.5% E] 1 I 4 0
2 HH P e 2 R Y e E 0.0506%
2 1A P A 2 B AR 0.0137%
5 HH N BN A H A 55 58 ) 268 06 ) 1] B34 0.0355%

T 53 P G S R O 4 B 2 0. 25%0 18 1L Ui B
A S AR T T A AN 7 0l 125 5 Y 48 ) (B 3 0.25% PRI 1 0L

75 191 Py I i 720 B ) £ % K 21 0. 590175 50 Ui
AN Fe e AR T T A AN Il 25 5 1 48 0 B3 30,59 A 1 Dt

5.8 M EFARIE A SO E oG 2 & 57 1E He B R/ HRSE BORT 48 B ORI B B 4
AT AT IR AR AT B SCFFIUESF -

5.9 BEA SRS HHE

F11m, #H14m



RSk EFBETHHES2026FF2FFRE

5.9.1 EE i ki

BT MRS NRE, ARERAMERRAL T HEE T E, AR
FEA TR BT A2 100 A 20 R 58 R AR H TR NN, 4% SRR A 3R A8 R AR HIRR
A PE R L SN B A B A, AR B0 AR T B < B 1

N T TG R P AR AR TR U S 2 e B VB S 1 T I A R B 5y AN U S 2
SR A ERES, IR SR AR 27 AR R A AT ISR, et
BOKH"E7Em", BFa—T RT3 R 3 ANAE 5 ke 3 3t g4 A T H X R
BEAT HH AL, e B HE S AR 225 2 e E SR br 7 AR ORI Y, S 2 oA
K FehrEsE X A A RIK I E AT R, BRSO A e B s e, %
HAR 2 e EIEAR AT R ST . G A E KR 21,0000,  w] PR A8 I A A
AL SO E . A T IR R B % R A RE R L B R AL e B 7 N U B, S
SEENTRE AR, £5REE NHBUG, HoRbe k&5 o~ e Em s
A E

5.9.2 EE BB I+ UESF I RAT AR E R IR AE RSB H i —F N 23 ATF
ER. LR RFEF A

I A ) R 2 s [ K Rl B L R s AT B ATEUR TR E”
PIRARKAT BRI AT 2, R E B NRIBRIEN, R A SRR+
AAUEZF R RAT AR, o E AR R RARAT AETR 5 G i H AT — 4 A 8 52 21 [ X i B
B JRRIARAT . rh B R AR AT B A PR A AE 3R 5 g i H A — 4 N 8 52 21 [ SN 2
JRAE BT 7 Jry A e BN RARAT B AL 31T o A [ ARV ARAT A A IR 2 w7 i 15 4 1) 1 T — 4

W52 3 B X < R R PR B AL BT o B AR AT AR A PR R AR G ) AT —4E A
W5 B [ R e R M B LR R AL T

AT NS L3R TR RATUE SR BB R AR 7 A5 & o I B I L A E - B Bk T
AL, e B BRI IUASE GBS (AT T AR TR 8 AT 4R H A B 8 B ) 26
W, BEREG g H AT FENZBIATFEDT TR .

5.9.3 HoAth B 7™ H Bk

75 e EW(T)
77t ORAIE 4 152,752.96
SR 2537 Bk 229,329,000.00
Ik @RI psS
JSLIH K
FoAth SR
FHoAth
ait 229,481,752.96

N|o|lo|l b~ W|IN]

F12m, #H14m



RSk EFBETHHES2026FF2FFRE

5.9.4 B HH &R M H A SRR #2
AR TS IANER, 2B S G 8 i 7 A R 2 .

§6 JFHEESMH IR

BAL:
FIETEHA FE5E B
i R B A 35 44 20 2 2,788,328.86 11,745,066,877.43
i R HH 30 1) 35 45 A H ) 1,170,595.27 34,612,693,809.31
i R HH 30 1) 25 45 A B ] 7 3 1,789,440.55 34,644,919,370.55
i R A B AR 35 44 20 A 2 2,169,483.58 11,712,841,316.19

§7 ZEEHEANCHER RSB AR ST 5 VI

Fa | L7 5 H TomE () | ZH&H o) | EH%E
F o
1 ;i 2026-05-29 -13,001,000.00 -13,000,375.28 0.0000
AW
2 @ﬂﬁ& - 495,230.76 495,230.76 0.0000
Ay
&t -12,505,769.24 -12,505,144.52

L AREIAR, &g H A 7% SR 4K 4:11153,374,538.327C
2RISR o H & AR AL, FIRAE “ARFTHETE” TR —H 9

3 MRS A P S SGE B S RE , DA R 4t B 7 A 110 5 4 e 480 o
[ 52 %% F10007C -

§8 MR EE SR MEREFR

8.1 | EHIN B —REEFHESH B FIX B BHEIT20% K115 5
e B AN AE B — BB 4 R e AL 8 32K 31 BB I 2006 155 100«

8.2 M B R M ERER
T

§9 #EXMER

9.1 ZFENXHEZR
Lo v IR 2 R B 45 7 2 B 110 T 3728 e B ST (0 S A5

$13m, #H14m



RSk EFBETHHES2026FF2FFRE

(CIRE 7K =R Bt Fﬁﬂ?%ﬁ/\ﬁ/ﬁéﬂ»;
G158 5 7K 23298 52 T T 3 2 B P i

~ IR AR E T R A A

v RS TR Eik#kﬁ!ﬁ;
v REEFEE NS BRI B

9.2 7T Hh K
HEEHN. EESLE N

9.3 EEHR
BB ARG B S, AT SRS E ARG K FEESE AR A,
i HLIE: 4006070088
NwE]RE: http:/Awww.gtsfund.com.cn

REKkEESEHERAT
2026407 A 21H

F14m, #H14M



