[E 2 A2 S B T R 4 2021 4R 55 3 FREAR

ERMRERTNSHES
2021 558 3 FERE
2021 £ 9 A 30 H

ESEFEN: BRELSEHARAF
BEETEN: XUBRITROFRAH
WEXHAY: —O=——E+H=-++tH

H1Tidt15 ™



[E 22 K B M ik dr 2021 458 3 AR

§1 EERR

R EENNHEFE S LEE AR S PG AFERBOLE . R P IE sE
RIBHR,  FEXTH AR LSt L R M AT 58 B AR AE A 1) A R BTAT

BEE NOARAT BRI A IR A R IRIEA R &S FLAE, T 2021 4 10 4 25 HE
B 7 AR R S HE bR HERIIAN A GRS ENE, REERN B AL ER
R R P PERRIA B KRR

BB R LSS . SRR ST S s BEAIE 3 g 58, (EANMRIER: &
—RE B A

B AR SOFACRIEAKERIL . B K, R0 EAEAF RO AT AT
2 ) AN < A S DU 1S

AT I 55 BERER A T

AAREHIE 2021 £ 7 1 HEZE 9 H 30 Hik.

§2 HEEMIBEMR

B & HIFR [ 78R 2 = B8 T

Fegr ARG 003515

5 o AR 003515

Y (S LRI

e Cile ey Vg | 2016 £ 12 A 22 H

WA IR BSR40 | 134, 381, 686, 901. 16 7

ot H s FEARFFERE G T B RS A s i sl M T3 R, )
G ST O 257 LR R A 1R 5 [

ot g A 35 G 0 435 B T T T ANAOWE 43 B ) 2 45 % SR s
JIRAETG L 22 A IR Bl I 75 B A Sl b ST B oy
i 2 2
RES FEI TR ATE: 1. RAFE R 2.

2T 15 )



[E 22 K B M ik dr 2021 458 3 AR

PR S s 3 RIS 4. WAL 3% SR
5 WRIAHENS; 6. BE SCIFUETR I BT SR

Ak L A i ARG ORI R AR (BURD

RS YA 2 AL ARG M TIHUETF I I, RUETF T
HH RO PRI it Aol A 2 < 14 B0 DX AN IUIHAC 2 1
TREMEE. RE NI B2t e

ot

it
EHE k>
)
3
>

i
E
p
H

REGEHARAA
PV HRAT I A1 PR 2 )

§3 EEMFWENESFERI

3.1 EETEIER

Hh: NRMc
FEW b HREEHR 2021 £ 7B 1 B-2021 9 B 30 B )
1NN TR S &h 706, 115, 844. 37
2. I A 706, 115, 844. 37
3. MR IG5 1H 134, 381, 686, 901. 16

: A SIS ERARFE S ARSI e . AN (NS 2 e E AR s
) FABRANSC SR R R A, AR A 2 seldie et i B A 2 fe i E AR sh il
T 5 it R MR AERZ S, L, ~ fetrEARshias %, A sl
it AT Y1) ) < ADAH 45 o

%

3.2 HEFERI
3.2.1 AMEMESHTIHER R RE S FHIVLS R 25 2 A i
A5 1%
‘ b 55 L A
HHE IR T?m¥ kﬂw% FEE
B B 2D mEAs | FEAER - O-G @-@
o WEQ | %O ”@
i3 =4 | 0.5143% | 0.0003% | 0.3403% | 0.0000% | 0.1740% | 0.0003%

3 i3t 15 7



[E 22 K B M ik dr 2021 458 3 AR

1.0575% | 0.0005% | 0.6768% | 0.0000% | 0.3807% | 0.0005%

i L —4F 2.2080% | 0.0007% | 1.3491% | 0.0000% | 0.8589% | 0.0007%
A= fﬁ 6.9794% | 0.0011% | 4.0500% | 0.0000% | 2.9294% | 0.0011%

N 14.
ﬁﬂﬁi%ﬁiﬂ ;670 0.0024% | 6.4466% | 0.0000% | 7.9204% | 0.0024%
0

TE: m%a&*ﬂm&a EEAR

3.2.2 BES AR URES RTHAE KRR KI5 R Rl 5T b B A a8 38
B HER
[ 222 R B M sa k&
R A S R 5 SRR Y a5 5 7 S A #ox) EL
(2016 4F 12 A 22 H% 2021 4£ 9 H 30 D

14.36%

12.93%

11.49%

10.05%

B.62%

7.18%

3.73%

4.31%

2.87%

1.44%

0.00%
2016-12-22 2017-10-09 2018-07-27 2018-05-14 2020-02-28 2020-12-14 2021-09-30

|- EEfREsm — LEaE]
W AIEAFEME N20165FE12H22H . AIEEE6NH B RN, ST ~hE

LI & S RIZ05E -

M
N
=il
pi=
o
=il



[E 22 K B M ik dr 2021 458 3 AR

§4 EHEARE

4.1 BE&E2E (RESZHE/PAE) i

wo | ERFLE I ESLFRHIR | FH5M -
72 L
AFHR H 3 BARH | JMAFER
ESE~ 1
ER
OiR
R
s BELRIIE. 2014 4 1 5
[y TN E 254, Eﬁc%ﬁmo
25 2020‘% 5 Hﬁ&?ﬁ%ﬁ
. TIUE SR ¥ 7 5 4 [ 22 B0
T+ | wma /ﬁ%ﬁfiﬁﬁﬁi%%/ﬁ\iﬁ
= %;IE% 2020-05-15 - 74E %ijx%%ﬂé‘fﬂiﬂ?%%é\z%
. BHLERAT TS LS.
. i’%ﬂ%ﬁfj%ﬂﬁﬁ%ﬂﬁ
e FIR I ME IR HE
bTE. ST U S5 R R
I EHR RIS L,
R =
Hh 4 A5t
i1
x£E&4
H
[ 22 F) i85t 4, CFA. B{FHER
EEIR Tl EEESEHERA
OiR Al R EERGRA
RHEE UL E RS E RN A
—EE FRAE . 2020 4F 3 AN
T E RS, PMTHELH,
55 2020 5 7 AR TE R EE
Wask | EZETE | 2020-07-07 - 10 45 | — 5 WP 2 2 ke
iR MU L E R TR
I 4 T UE T 2 4 [ 22 0
BT SEH M E . ER
GiR FREERMTGES . ERE
ZelEA| [ RN T TR E
i R 28 1) = v e A5 £ 2 1Y
ETF, IR R SRS LH,

&
(&3]
=
H
o
b=l



EZEREFE MRS 2021 £ 3 FERY

A= 2021 4 6 H AT E 22 H]
kit fit 30 RIEshFH AT
7 HEABREREENHE LSS
] 22 H) H, 2021 4F 8 H M E
118 30 ZHFNFE 90 KIRBNFA
KIED) g5 BOE 5 8 R A 4 1
A RELH,
fifot
%, H
R
90 R
ES¥E]
Hh £
5195 11
Ees
H

1. BRACAOAFER H AT AT H ISR A m veE Az H, BERESH, (FHIH

RHEEEFAEH .

2+ UEFF AL SGEMATIE 2 GIEZRM ML B BT (KA SRHE

4. 2 BEANRE A FESB /RN FE B U

AEWIN, AREFENTHET GEFRE) . GEHRRRELSE) . (EEFHEA
A AFAZ G R SR L) ST R R, AR AT AR B (R U ] 5 Y
S, ABEWSHEH . R TT . BOR R ORY 5 N B ik s 4 i WU 7 AN FH 2 < %
77 ARSI XU B B EOAFEA NSRRI 2 AR I, AREGBIESEGH
RRAEFE RGO EEA AR AT N, RRKENREL S BTG LRI 5
FARERAT N, 5 R HEif o8, ARG HARS SIS B H M S
RHE G AR R AR, B I/ N RFEILEE, I
PR, AEIEIE. FOEBEAME R NEAR R, ARSI NSRS
AR RN
1 V38 5 R PAT 1E L

RGN, RELSEENHET GERREESEEAT NP SHER TR
) BRI , 8 Ik P 1) A 8 DX 2 o o BERIATRE ,  XoF 8 1 (R 15 I A X

/|

%6 Ji3t 15 7



[E 22 K B M ik dr 2021 458 3 AR

B HEAT A RS, RS A Z WM E H RS, MR R SR A
SAE Gy MR s ik (0 R H R 128 5y, IR A SRS BT B P B S A R H G, ISk
B3 6 5 IR AT A
4.3.2 FEAZ AT NI E I

ARG W, ATEE HATE S BT B A T 4 & AR R A KRR H R 58
Tro BRWEIAN, RKIUAF:SA WS BN A T2 5 AR s fiik (4 7% 58 5 .

4. 4 AN S HEHE R AN SR I U
4. 401 A5 PN R S B U SRS FZ A S HT

EREHAE R 2 B FRIRAEAE A BT S Taper, (H 3R A4 QF A A] A1 2 3 JERE
OB TR FIMES, RS HA4E0 QF iR . 9 A FOMC /) Taper A fg 74
1L AJFRR, MRS A S5 OR Taper SEFE P RE20E B 1.

H AP HEIEECR FAT R ), EEsaa%H . A= um, 8 A TlIgEsEHE & T 19
R, REARR T @& T 19 FE R 21 4 . Tk, MREBUR
A P RS P AR IR, i Rt I P S, PR OKIE . HRD
HMNTTATI R FEESCHE, T PMI B 13T SRR [l v D R DY 2 g v B A R R TR A HE AR AE
% M) T AU o

CHAVIRAT T WOH A TR FEAE 0. 5 AN E 20 /L, IR 7 g htT TRl is T
TR, A B SR R RRIE AT, Kbl N AT, JJLH BRMBCETRREE, 2R
R AR M YERF A VT IS ATIE G BEIX (], U4 B AR I BOR M2, b PRI AR g K AN
B IS F e =8 3M shibor FZAEARALAE MRS, DROOT SMHHE SN T 7 #lE
FlZe/NEE BN, AR IR .

BAE b, ARBEG RIUEXT RIS BT, KGR R AR R A XA, &Y
RIHH BT, GEFFHAE RO I m PPIRns, HUgkE R B8 . [, 330
IR BRI R ARG LSy, (R G RS I RTH2 T R A SRR & ElHR .

4. 4. 2 A5 I FE S DL SR I
A IS AR HA A BB K R 0. 5143%, [FIML ST L RIEAEN 25 2 09 0. 3403%,



[E 22 K B M ik dr 2021 458 3 AR

4.5 BEANERET EFTHIATVERKHERE

2B E LGSR GBI AT H 7, Bt S B LA b i 47 M A FH XU g 22
SO HINAHE TE o FTE AT VR RE L2 B8 T BCR A @ VE R AN, RIGE 2 Rhbe m
BURTRMG, RS G 7eM. N7 URAT, (RBRAT 5] 5 & R UL 1S oy
fi gl B Abolb 1 A ST B A A0 B TR X R B A o B <l B AR AP I O
(L7 E 4G S N R PR B KU

AT PR 5 D) R R AT UK T AT B g T AT B 1, S 2 200 B 7 B B DA e b
IR EhZAS A . RIS, PR RS, P v RS oA 21 s SE SRR 1 15 5% SR
NFFA NAEE B ah VE R ATSR T SRIBG SR8 52 M358 Bl .

4. 6 |MEYNEEFFA ABRE ST = HEE UL
Teo

§5 BEAGRSE

5.1 MEHFREEHAHESHNR

. o e Sy da
5 i H S (o)
I EE A (%)
1| Bl as e 46, 849, 196, 510. 93 34. 08
Hr. fiiz 46, 849, 196, 510. 93 34. 08
B RRIE SR - -
2 | LNIREEET 25, 698, 114, 886. 55 18. 70
Horpe S =Rl i) S
IR 4l s e
BATAE RN 4 At 4
3 \ 63, 249, 751, 471. 77 46. 01
&t
4| Hofh &I 1, 659, 312, 909. 47 1.21

%8 Jidt 15 1



[E 2= A2 F IR B i 5E G 2021 4E 5 3 AR

5| it

137, 456, 375, 778. 72 100. 00

5.2 WG BRI IR H 1B

Fre s

AR B HHE RG] (%)

[ RE RN R A 0,20
b, Sl .
IR
S i S BB B
nH A LB (%)
R R T 2,999, 838, 560. 00 223
2
b, SR .

B B HE ELA 10 T T2 A

TE: e P 00157 [ A i 8 AR 0 5 < B A L B T N RS 5 RS R

30 IE [5 W ) Bt < R 2 & 37 BN 20 96 FI U BA
FEASHR T I PN AR B 1T 11 378 <5 (01 57 I (91 ) 8 < R ORI B8 7 1 1 20%

5.3 EEHBASTFIIFRI R
5.3.1 BEAGTFHIRRYIREARF L

5iH FH
HR AR 2 2 T R0 2 R 71
SR PV L A TS A R A e 98
SR U0 P e L A T A 2 PR A 57

WEH B A SR RBIREE 120 RFEHL U
AR WA AT T I3 G SR A S SR R WA BT 120K

5.3. 2 MEHIRK R A FHRAWR 70 Hp

2 SR SRSV | BG5S i
S A R ,L
2 PRSI (%) LRI (%)

9 Jidt 15 7




[ A S B T i ik &

2021 55 3 TR

30KEAA

28.79

2.23

Horpre JRAFBEIE 397
PN IDRERIR IS

30k (&) —60K

8.90

Horpre JRAFBEIE 397
PN IDRERIR IS

60K (&) —90K

39. 82

b RIRAFSIEIL 397
PN IDRERIR RS i

90K () —120Kk

14.71

b RIRAFSIEIL 397
R BA A

120k (&) —397R (&)

9. 58

Horpr Jo R A8 IE 397
R B A5

it

101. 80

2.23

5. 4 HEWI B R A G FHIF RS 240 RIEHL LY

AR WP AR I8 T T3 5 S AR A S PR R AT S AR T 240K
5.5 MEMRILMF MMM RNHFRBLAS
FPs 157 PR A (70) R
Eeil (%)
1 EEP ez 40, 178, 351. 50 0. 03
2 | RATELE - -
3 | Rz 7,662, 294, 258. 00 5.70
Horr: BURVEG R 7,551, 540, 397. 42 5. 62
4| kiR - -

210 jidk 15 7T




[E 2= A2 F IR B i 5E G 2021 4E 5 3 AR

5 | Ak SRR R 8, 239, 389, 291. 43 6.13

6 O A 271, 370, 049. 02 0. 20

7 [E] VAT H 30, 635, 964, 560. 98 22. 80

8 | HAth - -

9 it 46, 849, 196, 510. 93 34. 86
Pl RAFELINHIS 397 K

0 7 B M 2R £ o5

5.6 TREFREMER LA 52 S F™ 195 PR/ HER BURT + 2 RS B 4

o 5 i o B R o RaE
Fa | iRy gz 2 FR FER A (o)

(5K) fE B (%)
1 210201 21 [E7FF 01 23, 400, 000 | 2, 339, 216, 841. 99 1.74
2 112104019 | 21 HE4R4T CDO19 | 22, 800, 000 | 2, 267, 033, 340. 83 1.69
3 112111209 | 21 FZ24R4T CD209 | 22, 000, 000 | 2, 187, 186, 676. 60 1.63
4 190207 19 EFF 07 20, 997, 000 | 2, 109, 106, 388. 10 1.57
5 | 112120239 | 21 J~&4%R4T CD239 | 20, 000, 000 | 1, 987, 747, 714. 03 1.48
6 112121231 | 21 #hig4R4T CD231 | 15, 000, 000 | 1,491, 648, 426. 08 1.11
7 | 112181809 | 21 #FF4R4T CDO72 | 10,000,000 | 995, 198, 362. 36 0.74
8 | 112182323 | 21 HxPHER4T CDO56 | 10, 000,000 | 994, 505, 992. 44 0.74
9 | 112183024 | 21 F§t4R4T CD114 | 10,000,000 | 994, 104, 008. 07 0.74
10 | 112170096 | 21 KyP4R4T €D218 | 10,000,000 | 994, 079, 398. 21 0.74

5.7 “BTFREMN” 5§ “WMEABAEE” aeNEEEFENRE
i H i 51750

2 B A 25 P 48 XH{ELAEO. 25 (8) —0. b%Ia] FrJ IR AL 0 X

15 B PN i 25 B 1) B e 1 0. 0397%

15 B PN i 25 B 1) B A 0. 0070%

5 BH N BN TTAE H 25 5 7R 28 6 1) 1] B 248 0. 0265%

5 A S S B R B XHELIA B 0. 25%1R 4t i B
AN e AR T T AR H B v 25 5 A 48 XHELK 300, 25% 5 O o

11 i3k 15 1




[E 2= A2 F IR B i 5E G 2021 4E 5 3 AR

75 30 P9 IE A 25 B R A BT 2] 0. 5% 0 1 B

AN AN T AR LIl P PR 8RR 3100, 5% AT DL o

5. 8 R MR MR A (5 FE G B 1 LB/ R4 BRI 48 B STRAIESS L3 A
AT AR T IR AR A B SRR -

5.9 WBAGIEME
5.9. 1 &1 72Ul B

ARH R MR AL T, RITH XS RASEN AR, 152 S BRI 28 Bl 7 A2
BEHIHRAE, 575 B8 SR 5 4 0 72 FL S TRR P P 2 4

A FE il A H o 20T B B B 7 B 4E 4R AE 1,00 T
5.9.2 ARG WIN S IRIAT-TRUEZRR AT TR (B “HhiERAT. TRIRAT. 5tFH
WAT . EIFAT. BREAT. MRAT. CPRAT. KUYRAT . P EERAT Y RSN R
W ER )L 2R R A AR AR e ) AT — 2 B AT BT AL ST A
EEFERAT SN 22 28 0 SR ER] 3 77 ORI SE IR 25 10 H BN R0 3 A AN 2
P = I R RCBE HRI a) DUIEAN 4 1) B b = 3 H R TEOBE K S AE s R 4
PRI B 53 < N DUUE AN A 5 ™ T S Bt . 3 At i 46 53
52 BRI/ M 2R U AT RAT IR AR ST B . IRWBCEIE PTG S5 AT AL .
J7RERAT IR R 2 2800 SOV PR AR BRI E HEAT B PRl S it B . ARAERH & I A 2
A M AR S B SEEVFIE. W EEREREZESER. EeHE s i
FENFIFR B 5 N AR SRAFHE B M BEA% . P BdR a ¥ SEAN B SR SR L, 2002 2R
TR 2R LA FISME UK HALRG TR B . WURIE RS AR T .

Bt BHERAT AT 8 o SOV PR S S e Bkids . IS . WilkiE SOE M RN, 2k
e 2 SRAT IR HEBILARS Ak 7
[ 74T LT @ 2 K00 STV U BRR A2 R HEAT [ B S Gt il . Rl e # A ad B B
BRI BTN | 48 B SR A0 ShEOR L T H Rl Bl 2% 8 B E0E S R R A E RN A SR A
2 32 FRAR I IR U AT RATIR LA S50 B IRWCEIR T 55 A T AL 5 .

12 jidk 15 1



[E 2= A2 F IR B i 5E G 2021 4E 5 3 AR

R HRAT B T IR 2 X SCHU A Rk 55 L 8 B T 1V E BN BN S 08B AR O sEfeibid
FEPFAAAEANFHAT Y BRIV 55 ™ Hds s i R A6 IR N, 20k 32 SR DR M 2 R
WU AT YR LA 31T 30 b 1

A ARAT BN B A S R AR R B AT IR BT« i S R BEERIE S IR R, 2 RS2 B AT IR
BRI K& 5 AL

P ARAT RN B S RIS . RVEBATI ST WHoE ROR a5, £
AP ITAROR MR ARGRIE 2 . SATIRIAUA AIEIRALDE. STo 2k, BS

T o

KWDBAT AR IE W B “ R I BGRI” — R E . A s ki
ARG S RO AR LR IT LTSN I MK 7 55 SR R, 52 21 S 4TI EE LAY A 5 R

7o

[ ERAT T R 20 SCHUAL BRI A R BRI Rl LS 0 . R RB AR A s . dik %
Vedkidh . Wi SRR RUEEATIAST. 15 SR AR E0™ H iR S VE MR IR 25 ) A
2 U BT IR R IR AN FAT IR AL B L $T BUE S 2R IEHE A SRAT WA A TT AR T
ZIER AR, ARG E NG R 7] S AT AT AT T ORI A A TE, AN B
O FAFAE (R ) RORT 2 ) 8 R AN B It B AR 7 28 B K SRS, 2% 24 = 505
PHEAR A SERFENT . AR HE 58 B KGR BN 1% 2 w]EAT BRER DT 5T

-

iy
=

5.9. 3 FAME-TRE I AR

Frg ES &% (o)
1 FHRIES 2, 648. 35
2 FESCIE 77 Bk 996, 694, 446. 70
3 VLIPS 659, 312, 340. 83
4 JSHAT FF D K 3,301, 967. 62
5 oAl S WK 1, 505. 97
6 | fEEsH -
7 At -

13 ik 15 1




[E 22 K B M ik dr 2021 458 3 AR

8 &t 1,659, 312, 909. 47

§6 JTHAZEGHHES)

AL A
A ) < AL A 140, 228, 244, 060. 78
$EL 2 T ] 4 4 TR 648, 693, 093, 412. 74
2 1 1) 35 4 28 TR [ 43 451 654, 539, 650, 572. 36
5 A 3 ) e 4% 7 AR B 43 0 -
45 HE 3 5 35 4 000 5 4 134, 381, 686, 901. 16

§7 ESBHEANCHEAREEHARE 5 WAH

AN, AREERESEH RIS HEA R R RS, BERRER, £k
EEEARFAAEE.

§8 HBAEXMHEXR

8.1 BEXMER

v ORTHET EFRA R E B A S R
v ERMEER ML E SR

+ EZRA R E ST R Pl

~ IR R A IA
 IFEHELEOR S A AL S

O‘Ip—bb&'[\’)r—ﬂ

8.2 FEHH A

AR 4 N FR I 4 B AT IR F A At S —— IR O X AP 18 5 8 5
M B RE 16 Z-19 2.

BEHEE N,

14 jidk 15 1T



[E 2= A2 F IR B i 5E G 2021 4E 5 3 AR

8.3 HFHFR
S RARSE SN 0 & AU AT AE AR G A A st A
% PSS F ELE: (021) 31089000, 400-888-8688
P EFEIE: (021) 31089000

N bR http://www. gtfund. com

ERESEHARAT
—O=_—#+HA=++tH

215 jidk 15 1T



