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(Rt kis I 3R 2B B T R AL A R . AR FE 4 EEE T Eiie B il Bl i 3 A A i R
B RS T BAMIE SR R AT AR B B 2B G DLEARF PR RS2, A] BERUS TIE S5 117 4 B AR B B ) 52
M o

AR K <l i 5 BT 2 A B 0 WO B AR A i XRG4 ik < 5[] oh o0 1505 A 45 B A1 R 2R
BHATHICE . BEAh, AFEE MRS B NRE HON AT G A B Ui SE s, EHiEH 2
T BT VR 4 dh AT UG FE &, A4 VaR(Value at Risk)F8 A5 e I A< 32 4 1 1 10 785 76 A0 4 IR
SN R E R AR HEAT PR AN o

6.4.13.4.3.1 HAhfrs XD
SHieasr. NRMT

PGPS AR
2022 4F 6 A 30 A 2021412 H 31 H
i H R Y R Y
A fe bl HE L4 N el HE L4
(%) (%)
1,175,474,911 1,121,213,711
T oM E s — BEE % 91.19 93.65
.06 62
T oM E s — e T
LML T — e B R
A SRl 7= — BUIE B
HoAth
1,175,474,911 91.19 | 1,121,213,711 93.65
&t
.06 62
6.4.13.4.3.2 A KBS I SURTE T
X Bl 4 b e FE A ) A T 3 AR AR
XA R H 3 4 B I E
SHT | MR AR ) WMEH (B MR
NP FEER
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2022 %6 A 30 H 2021 £ 12 A 31 H
gt v _E - 5% W 6,577 W 4,769
ME G LA L T % 5% /2 6,577 /Y 4,769

6.4.14 A fotHE
6.4.14.1 &R TEARMETERTE

N FETFEERIURIZ K, A e E T A = B R S A ERTE ) iR A%

JRRRGE -

BB MR B G EER TT3 ERZ B AR
BRI BRER RN B MR B B0 i LR R R PR R R A
=R AHSRER P B B AN AT I A

6.4.14.2 FEKUARMETEN S TR
6.4.14.2.1 ZEXEMTERA CHIE

B NRMJt
AR TR 2 2 AHR
2022 %6 H 30 H
F—ER 1,172,585,890.77
F R 24,762,508.81
F=ER 2,164,798.43
&t 1,199,513,198.01

6.4.14.2.2 ARMEFTREKE R E RS
AFE 4 LIS Z IR T F IR A H ORI SZ IR T 4 i A

XFFUESRAE 5 i LT R A, o B RS R 52 5 ANE BR (R AR R A5 I 52 23 A
R BUR TARAIFRATEG O, AL THEM A 2525 R IR H YA 22 5 AN IR 18] &
PR IR AH B AN B K A SR MME SIS — SR U IFHRAE Ak 1A B v SR R AN T L i A0
TR RMERIRRER, R BEE A GTTR 2 SCENLE 28 SR e S =2 IR
6.4.14.3 JERFEEH A A SeETHE I SRl TR B8

12022 % 6 H 30 H, AFEEARFEAIERRESM LA OB THE R R B~ (2021 4 12 A 31 H:

).
6.4.14.4 AUAA RHETHE KL 5 T HKAHICU A
ANCAAS SR B T A G R R 7 A 47 £5 2 B N SGER IR oA & b 7 57, SRR IEAME 5 2 o

TEMAZER D

6.4.15 A B TEMEM T & THR T E R R EARE IR
B B U GTR H A SE G0 7 B0 W (10 L 2 BT
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[ 28 AR M B B AE S5 5 R 4 2022 4F R 3
7 BRAGRE
7.1 HREESEHEHR
GHRAL: AR
e T - Egﬁi”ff it
1 &L 8 1,175,474,911.06 90.14
Horp B2 1,175,474,911.06 90.14
2 ks - -
3 [#] 5 W 2 #5 % 24,038,286.95 1.84
Horpr: iz 24,038,286.95 1.84
B SCRHIES - -
4 4w - -
5 S RATAE SRR - -
6 SENIR A G il 7% 7 - .
Forpre SEWT QIR 1) SN IR 65 4 R 7% ] ]
e
7 BATHAME B & A1t 84,191,524.42 6.46
8 oAt 25 100 5% 20,345,084.38 1.56
9 it 1,304,049,806.81 100.00
7.2 MEMREAT L R BRI HRA S
o | 7l N REON b
A K R . Dk 252,376,872.33 19.58
B T 1,332,303.44 0.10
C il Ll 916,876,678.23 71.13
D HL). #77. RRBOKAE =AM - -
I ; ]
R e 415,664.00 0.03
G ASIBIEH g AIREOL - -
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I

s IOl

5 EAR . AT ANE REAR RS

3,348,541.48

0.26

[

B4

Dt

AL ST AR 55 Ak 55 k.

BEABEFEAEA R 5

516,674.33

0.04

IKA S ISR > 3L it

243,311.08

0.02

Jo B SS

BB A AR 55k

#H

PA RIS T AE

364,866.17

e R E MR

»w | |lO|v |0z |Z|r R

G

it

1,175,474,911.06

91.19

7.3 FARIEA SME G E S = HE LB/ B BTA BER B 4

SRURAL: NIRRT

i B 4 T 7
F5 | REAE JiE SR A4 R HE (k) A E

{E EL 1 (%)
1 600438 BB 1,400,000 83,804,000.00 6.50
2 300498 ARV g iy 3,808,548 81,083,986.92 6.29
3 000902 HrEE 4,150,000 70,093,500.00 5.44
4 002714 WO Bty 1,265,483 69,943,245.41 5.43
5 002250 PR B 4,000,000 65,480,000.00 5.08
6 000895 MK & 1,718,886 50,363,359.80 3.91
7 600141 MR A 1,116,300 49,106,037.00 3.81
8 600887 GEil)ivaiy 1,208,700 47,078,865.00 3.65
9 600426 e ET 1,500,000 43,800,000.00 3.40
10 600519 DVMERE 20,000 40,900,000.00 3.17
11 002311 tiE N SIE 669,700 40,188,697.00 3.12
12 000998 b~ =kt 2,000,000 33,320,000.00 2.58
13 002385 KAk 4,214,200 32,912,902.00 2.55
14 000876 B 2,000,000 30,600,000.00 2.37
15 603288 R 328,900 29,719,404.00 2.31
16 002041 BRI 1,401,600 29,559,744.00 2.29
17 600096 AN 896,400 28,218,672.00 2.19
18 603517 “ak B 430,060 24,866,069.20 1.93
19 600486 RN T 182,700 24,350,256.00 1.89
20 600298 27 PP B] 433,900 21,152,625.00 1.64
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21 300702 KT 629,500 17,884,095.00 1.39
22 002597 SR 400,000 17,332,000.00 1.34
23 600872 WA T 500,000 17,305,000.00 1.34
24 000792 Ry 550,000 16,478,000.00 1.28
25 002299 XK 800,000 15,344,000.00 1.19
26 600201 Ay 1,600,000 14,656,000.00 1.14
27 300999 oA 270,900 14,634,018.00 1.14
28 601952 HRAK 1,000,000 13,990,000.00 1.09
29 300401 pAEIELY) 800,000 13,872,000.00 1.08
30 000893 A [ B 400,000 13,764,000.00 1.07
31 603086 Jeis ety 1,260,000 12,222,000.00 0.95
32 000830 e 700,000 12,103,000.00 0.94
33 600598 KR 800,000 11,808,000.00 0.92
34 002507 B 331,400 11,439,928.00 0.89
35 300087 LR 687,600 11,317,896.00 0.88
36 300146 ==k 2 500,000 10,825,000.00 0.84
37 000860 =% 323,193 8,668,036.26 0.67
38 603027 TR 388,300 6,717,590.00 0.52
39 603345 ZHE 39,456 6,623,478.72 0.51
40 002942 A By 360,000 6,037,200.00 0.47
41 600195 A 300,000 3,678,000.00 0.29
42 600938 H ] Y9 84,004 1,332,303.44 0.10
43 301238 Tt 22 H A4 31,133 1,154,220.95 0.09
44 601728 o[ HfE 303,086 1,130,510.78 0.09
45 688297 AL 20,336 1,081,468.48 0.08
46 688120 HiER 3,617 898,462.80 0.07
47 688326 2 AifEE 5,694 837,359.64 0.06
48 688213 SRR 14,046 804,976.26 0.06
49 688349 ——HfE 19,655 800,941.25 0.06
50 688047 Je Rt 7,912 729,090.80 0.06
51 688331 REAEY) 15,366 718,514.16 0.06
52 688048 KA 5,609 682,503.12 0.05
53 688778 JE 5538 Re 5,075 565,710.25 0.04
54 688232 ST A 14,957 562,682.34 0.04
55 688680 HAH 2,795 555,366.50 0.04
56 688295 SRR 13,998 524,785.02 0.04
57 688176 NIE AN ] 37,990 479,053.90 0.04
58 688279 WA A 5,505 406,929.60 0.03
59 688207 I R PR 13,391 380,304.40 0.03
60 688234 KAiw et 5,117 342,839.00 0.03
61 301216 eI ) 10,588 332,240.51 0.03
62 301087 A ST 7,205 307,221.20 0.02
63 688119 FH R I T 33,327 293,944.14 0.02
64 688170 T 6,175 290,472.00 0.02
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65 688400 wrt 13,111 287,524.23 0.02
66 301302 ek 4,651 282,999.62 0.02
67 688248 A R 11,763 271,960.56 0.02
68 688306 ¥ He 47,094 260,429.82 0.02
69 300863 VA 3,421 253,222.42 0.02
70 301175 R R 63,694 243,311.08 0.02
71 688739 NG| 4,756 241,652.36 0.02
72 301263 PN 6,813 234,514.72 0.02
73 301187 Rk HLA 8,759 228,329.22 0.02
74 688553 T2 8,883 215,768.07 0.02
75 301096 HIIEZ 2,714 214,406.00 0.02
76 688209 5 YN 6,822 208,753.20 0.02
77 301162 e H#r 3,331 201,609.02 0.02
78 301153 RN R 3,973 196,933.29 0.02
79 301239 i R ) 5,747 193,386.55 0.02
80 300834 RS 6,264 189,404.43 0.01
81 301120 BRI 10,311 182,450.94 0.01
82 688125 LI 3,774 179,415.96 0.01
83 301286 iR/ g 7,839 176,722.11 0.01
84 301103 ] FGAR A 5,065 171,479.62 0.01
85 301123 ZE RS 6,551 170,810.09 0.01
86 301166 T4k 2,528 148,798.08 0.01
87 688161 R 3,069 147,895.11 0.01
88 688173 AU 4,236 142,117.80 0.01
89 688251 FERA R RE 3,392 141,853.44 0.01
90 301097 RuiBEST 2,486 130,023.27 0.01
91 301220 A By 2,849 121,230.27 0.01
92 301108 T HER A 2,800 110,796.00 0.01
93 301196 MERHRHE 2,705 102,319.16 0.01
94 301092 PRl 3,230 101,615.80 0.01
95 301222 W 3,315 101,431.46 0.01
96 301135 T B4 e 3,376 96,066.48 0.01
97 688737 o E R 2,186 90,347.38 0.01
98 688193 =AY 1,635 88,453.50 0.01
99 688115 A 2,153 86,636.72 0.01
100 301193 KR 2,970 80,635.50 0.01
101 688236 FALEST 4,052 80,229.60 0.01
102 301279 EiERHS 2,956 73,863.56 0.01
103 001270 BB R 568 57,481.60 0.00
104 688255 JLRIE 1,648 50,923.20 0.00
105 301217 ] e A 9 3,113 46,165.79 0.00
106 601089 SN ] 1,749 36,816.45 0.00
107 301177 1 ] 35 436 32,351.20 0.00
108 301215 HYR 4,743 30,307.77 0.00
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109 301207 M2 515 29,056.30 0.00
110 001323 T By 573 28,111.38 0.00
111 301219 it 70 LI 302 26,521.64 0.00
112 001318 FH LY. 1,142 25,249.62 0.00
113 001308 R 667 19,456.39 0.00
114 301101 B 48 371 19,043.43 0.00
115 301221 HEEEE 280 18,152.40 0.00
116 301089 W 2l 120 15,074.40 0.00
117 301168 8 R 329 14,831.32 0.00
118 301117 FEGRHL 262 14,263.28 0.00
119 301190 HKEHE 575 13,644.75 0.00
120 301100 KOG A 599 12,926.42 0.00
121 301199 LR 402 12,880.08 0.00
122 301179 FETFRRe 295 12,038.95 0.00
123 301116 a0 577 11,805.42 0.00
124 001268 e e 409 11,337.48 0.00
125 301111 BHE 379 10,392.18 0.00
126 301138 HERERE L 285 8,763.75 0.00
127 301158 A By 379 7,724.02 0.00
128 301198 AT 341 7,689.55 0.00

74 REH AR EE A S HEARS)
7.4.1 Rt TN SHUE I HIREEFHE 2980T 20 44 KBB4
SRS AR

o A 4
¥ Ji SR AR JIE 2 A4 R ZN S N FE A LA
(%)
1 002250 BRARHE 49,153,020.00 411
2 600887 GEil)ivaiy 48,820,378.99 4.08
3 002714 W A 40,641,152.30 3.39
4 600141 PR 38,979,002.85 3.26
5 000902 BEF 28,564,532.68 2.39
6 300702 RF e 28,016,451.40 2.34
7 600096 =R 19,031,765.77 1.59
8 002597 LRI 17,606,495.00 1.47
9 301089 W 2k 17,225,878.00 1.44
10 300498 I A 16,967,572.92 1.42
11 000739 % 2l 16,967,400.00 1.42
12 300999 &t 13,088,216.00 1.09
13 000792 Ry 11,982,092.00 1.00
14 000893 NIZZH SN 11,879,568.00 0.99
15 603517 4G T 11,734,737.00 0.98
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16 002876 —Fk 9,681,074.00 0.81
17 603229 B 7,645,000.00 0.64
18 603027 FARMO 6,511,124.00 0.54
19 002942 By 6,464,569.20 0.54
20 002311 TR AR A 6,153,896.00 0.51

TE: SRAEPHL RN EH RECRNFe LRAHED A, AFHEHR S % .

7.4.2 RTSEH SR I YIRS B E 2980T 20 4 BRI

SHERAL: ANRIT

R 4 T
5 i SRS Ji SR A PR A B3 &0 P HE L
(%)
1 603229 B2 75,354,410.22 6.29
2 300702 RFWAy 31,058,184.06 2.59
3 301089 LY (b4 25,441,004.44 2.12
4 600519 DVMERE 25,304,099.00 2.11
5 300401 Tebd A= 22,664,351.00 1.89
6 000893 A [ B 19,443,935.00 1.62
7 002258 FR12E 16,724,297.50 1.40
8 002299 XK 15,578,485.00 1.30
9 600438 A 12,973,208.00 1.08
10 300657 SLEHT 12,884,118.04 1.08
11 601952 HERERR 12,817,630.00 1.07
12 000739 T 2l 11,674,901.00 0.98
13 600598 L K5 11,330,776.00 0.95
14 002726 eRFER 11,219,908.30 0.94
15 600737 HORR B 9,520,000.00 0.80
16 002157 IEFRRHE 9,423,584.00 0.79
17 600426 e ET 9,210,111.00 0.77
18 000830 TN 7,678,492.88 0.64
19 000902 BEF 6,563,609.70 0.55
20 002124 RAEM 6,217,236.80 0.52

TE: S GAUL S RS (RSN TR LSS E R 151, A B 5 9 -

7.4.3 ENBER I A B B S R BTN BB

Bpr: NRMG
SENBCEER A (3D R 440,666,391.96
SEHBEEERRON (822D B 384,235,451.37

TE: SRNBEREA . S BRSNS S s e (s sl LRSS 3R 3151, AN 1E
B L R
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7.5 BIREBIRMF S RE BB EAE

SRERAL: NRTIT

i B B E

75 375 il N E
(%)
1 [ K fi % 18,146,211.15 1.41
2 P47
3 | &Rk
Ho: BURMES R

4 e ATies
5 AP AT ik 5 o5
6 | ISR
7 AEA CRIAZ A 5,892,075.80 0.46
8 ENZea
9 oAt
10 | &it 24,038,286.95 1.86

7.6 HIAREA YHE L E ST FE LA R LA B SR

SRR NIRRT

5 5 o 3 G R PR
¥ 7Y i 24K (k) AR E
EERED
019658 21 [Hf 10 178,070 18,146,211.15 1.41
110085 B 22 i 37,310 5,869,074.59 0.46
118008 MEX ) 230 23,001.21 0.00

7.7 ARG A SRMHE S B HE LB /N B BTR B SCRAE S B3 A 4

I AR AR RFAT B SRR

7.8 WMEHIREA SMME LB F 38 HBIR NP R L4 Bt S R B B A 4
AEERREHRRFA T RIE.
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7.9 BIRHEA SMHE G B E IR/ EORT LA BGES R A

AHe G ARG AR AR FF AP

7.10 MEHIRAE GBI K E I 5 H LU

AT AR N AR B E 0

7.11 BeRHASREME

7111 AR WA JE BB AT+ A4 SR A AT EAR A U B B IS

FERBIATTETT. TG

SR A AR T G H AT

7112 FEGHRIRTHAAIETRh, WA 5T TR Ik & [ RIE e I S e 2 AN 1
7.11.3 FAAR A & TR 7= H B
B NRMIT
e HFR S
1 7 H PRAE 158,378.59
2 ST Sk 17,883,477.08
3 S UL il
4 IV EilDS)
5 JSZ AT FR R 2,303,228.71
6 HoAt REHRK
7 54 2 H)
8 oAt
9 &t 20,345,084.38

7.10.4 AREA WAL T8 B R T e R i 4
AEE G AR A IR AR A AT 5 30 AT R e f5e 05

7.11.5 JRHET 48 B Fh AR I8 B2 PR 1% L Rt B
AT AR IR HT 148 B 2 A AETIE SZ BRI DL
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8 ESMBHEAER

8.1 MIARESHIRFENBRFENGH

AL 4

ESEEPNEE )
BaEAS | PBEER IR AR S NN R HE
el
() F & A 5
ESRER X SRR
7 LA 7 L 451
] 28 K A% b i 22
141,152 3,680.09 | 161,576,366.60 | 31.11% | 357,875,676.24 | 68.89%
A
] 28 KAl i 22 100.00
664 1,290.22 0.00 0.00% 856,703.77
C %
it 141,816 3,668.90 | 161,576,366.60 | 31.05% | 358,732,380.01 | 68.95%
8.2 HIKEESEHARMEN R AEESHKIHN
TiH By ) A e () o R A AT L A5
” [ 28 KA MV A 52 111,762.64 0.02%
AT ML = — -
B A B Z R AEEE C 64.84 0.01%
” ‘ &t 111,827.48 0.02%

8.3 MIREESEHAR AN RFFA A HAZESHBUS B X HE

] 11 B ) A RS nFUSEREEX T it
ANFEPEFENR. FE [ 28 KA EE A 0~10
Ercran el iSO Py wid4ied 0
Fra AR 4 &1t 0~10
[ 2 R MY A 22 0
ARG I SR BEA AT ER AR ARE C 0
R4
fann 0
9 T E S HiAR S
B Ay
| B Ze KRR EE A EZe KR AR EE C

FEeEFRARH (2017 426 H 15

204,321,231.51
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H) BE&maiag

AR A B 5 4 4 B0 480,205,454.21 -
A A3 4 i HR ) 3 238,962,349.81 962,021.84
P AR R B S B[Ry A0 199,715,761.18 105,318.07
N B ot N e L - -
AHR A AR L A0 B 519,452,042.84 856,703.77

10 ERFHER

10.1 &M HRE AKRSRIL
WGP, RESTIEEHHRA ARSI
102 HE&EHA . BEREANETEZSHERTNERAERS)
WRE N, AESGEHINREAEERNEEG),
REHIN, ARESTEE AT TIRGIREIT IR AR RANFZD),
103 REEFHA. EEUT=. ESFTEVEHIFR
REHIN, AIEEESTCW SO A Flis 88 B A FE S Ia e AR B R ) 5 AR B
FA R ENL S AR IR A F .
10.4 & SHEHE SRIE B
WP, ASFE S SR L -
10.5 AFEEHT H IR THTES FriF
AN, AT S PR TR 55 A2 TINS5 B He KB T R ST e CREIARI 8 &
(OR
106 HFEA. EEAKERREEN R ZEERLTTSHER
AN, EEEHA EeE NS RE BN R ARZAEE AT
10.7 B FUER AR 5 B ITHA RIEH
10.7.1 B EMFUESFA TR 5 BT AT SR KA &S AT B

B

SHEL: AR

iy W5 e L
o | o e R |
R ig T 4 Gk | T

B L

HRAEIES 2
PR 1
FRRIESR 1 - - - -
K 2 242,633,367.94 30.06% 225,967.33 34.02% | -

5% 63 T3t 66 7T




[ 28 AR S R J 5 B A G 2022 4 T S

E BAIES 1 212,828,416.05 | 26.37% 153,014.52 |  23.04% | -
HEEIES 2 195,303,539.00 |  24.20% 142,827.47 |  21.50% | -
KATIES 2 77,622,374.81 9.62% 72,288.73 | 10.88% | -
FAUES 2 57,004,825.45 7.06% 54,229.17 8.16% | -
RMAES 1 21,668,420.67 2.68% 15,844.78 2.39% | -

T He AR AL I FEpr 2 -

(L WA, F5 R

(2) WSRO RGF, ST 55 R bn s 2 Rl 2 BRI DL E 5

(3) GEAT L, ERIE—FNIEEIENLETN;

(4) WAVEBEIRIE, %, Ha @it sl L, e e 2k EIa B IR K 20K

(5) AFEIAABERIIFTFLRE ST, REMIN . A 52 IR Ot BAT A 2 R 1 5% T2 AR B i 70
ATV S BAEZF I A . AN B ORI FU iy DL 2 6 4t (1015 S IR 555 REARFE L e B 1
R ZoR, SRML TR TR -

WPEREFF 2 ARIEXT SIS & FHRBLAO S TR . WSS UL B 1EE R, 1F& 38 5 Al
FIRSERS, 123 RSO 55 B 115 AL P IE S 24 W28 5 J A2 AR TR A i L Rt 1 R 42 P R iR R S A
%), JFa A EtiE.

10.7.2 S AUESS A AR 5 BITHAT HARES B & M50
SEEAL: AR

Uiz [ W5 5 BUIEAE 5

=P i i 24391 =4I

FF AR
FRAEEH | SR | R | RS JRAE <A ERAT B
A LA B LA Elalaail
HEIESR - - - - - -
SOlAES - - - - - -
RIS - - - - - -
- 11,363,679.8 89 26% ) ] ] ]
B Bk IE S - - - - - i
WHEIES | 1,367,043.40 | 10.74% - - - -
KATIE % - - - - - -
R UESF - - - - - -
FRGAIESF - - - - - -
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10.8 FAMERHEHF

e e B
L]

Frs I I PE R T

[0 4 AT PR 71 56 T B T AR 12 e

Vi . Ep
1| BN C RIS ME. RIS HE ;éfﬁ#ﬁ»«¢gﬁ 2022-05-13
(S BB & B R A 2

11 M E R MM E RS B

111 EEEFRFNHMEESR

N T G R BB NEI R, RYE (R AR N RITATERE T B k) (AP SIS
BREGISFERINEG) SEREM B MBS S FE KL E, ARGERANGSAREITY
N — B, R EIER 285, RENAS G C R MH. B S mBUsE T
FEAARNAE I RO 26k B 2022 4 5 H 20 Hild, Al C e mH. HEEEH
BURETI SR E LB R e R AN BT ERALSEE AT 2022 4£5 A 13 HRAK (H
RIEGEHARAF R THE T HMER R R RSN C RIESMH. WIS M BUFE TR
BUEEERNAE).

W
H

W

12 BREXMHHE*X

121 2EBEXHER
1. KT HET E AR RS %
2. EZR KA R RE TR 4 08 He i Jk
3. EZ AL B RIS R R T
4 At P R 1 % LA
5. VEENEINER 4 A 1) HoAd ST

BHREEM R

W
E

m

T

>V<‘:

12.2 FFB R

AESEHNERESEERGRAF S AMS— BRHITOX AT 18 5 8 SHEFEEKE
16 JZ-19 )=,

Rt E NMERT.
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12.3 BRI
A WARTES BTN 598 A SO AT FEATE S BN A =) Xl F 2
P RS T LS (021) 31089000, 400-888-8688
P HFEIE:  (021) 31089000

ANFEME:  http://www.gtfund.com

ERESEHARAH
—O==#)\HA=+H
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