REkFFEMPERGFEIEFRAES
2024<F FAFH R G
20244E12H31H

EETHEN REKFEEEEHARAA
EEFTEN: FELIHRITROERAH
& H H AR 20254801 H22H



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

EEd
Y= 21 1= 3
VA - Tt 2 3
R o =y TS 4
T 0 - 1= TN 4
KIS = < 4
LT )N = 7
41 BEEZTE (EEZLTEIVIH) BTl oeeeeeeeeeeesesesesesesesesessssssssssssssssssssssssssssssssssssssssssssessssssssssasasasas 7
4.2 BTN IR E A AR S T Ve S B E IR B oo eeseseeessseesesseeee e eseessseesens 7
VR RN vl L 8
VW - LB g SE L G g . g Ay (s 8
4.5 REBARIE B HIMBRTRID .ooeeeeeeeeeeeeeeeesessesesesesesse s sssass s se s ss s ss s s se s e ss s sesse s se s se s sessesnessesanens 9
46 REHNESHEABRBE SR S ETIE VI .ot ssssssssssssnns 9
LR & 2 = 9
R s s L - 9
LW R B0 T e (0 - ) e 2 N 10
53 REMRBEAANMELEES T = HELLHI X/ NHEFOBT B ERTIAM......cooo e 10
W s e D ol T g [ 10
55 REHRBEAANMELSBES T = FELARKNEFNI AR RFREBRA ..o 11
5.6 IREMARBZELAANMELSEES T = HELH X/ NEEFNI+R2E =X FHESFRERA ......... 11
5.7 REMRBRAANMELEE R = HELH X/ NEFNIEZRSEBIREPM. ..o 11
5.8 REHRBAAMELSES T = FELHAIR/NEF NI A BPUER TR 11
5.9 IR AR S IR S A S 3 B B T B cooveeeeee oo seeeeeesseeeseseseessseeesese e eseeesseeesmeeees 11
5.10 IR EHAK AR S R B E TS 3 S B T BB oo seeseeseseeesseesseesssesssesssesesseeeseeens 11
LR g R A= D o 11
TR 20 - v < ) 12
YA 5 D IRl ek i 7 Nk =0 13
71 BB A E AR ST AIIE I et sss bbb bbb sssesssassses 13
YR - T Ty LB o 6 0 ks L . (TSR 13
L IR EL A 0 = LN = N 13
8.1IREHNE—RAEFEESHTLBHABISBIT 20%ATTE L .oovveeereeerreeerrreeessreeesseeessseeeenns 13
IR - B 0 Ao =N = 13
L R =1 = - 13
TR = 1 = - 13
ST 23 - )= N 13
LTI 11y = W 14



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

§1 EEHR

BTN E RS LE FRIEARS T R R LEk . R SRR EL
FORKIRE, FEH AR . A MR e B M AR R AN ) A ST

FEFE NP E THBRATRMAIRAFREAR S S FME, T2025E1H21H
HRT ARG RS FabR . ERIA A S EENE, RIEEZN BN
BARCE . RS ERER . JES AR LSS . B 5 R R
EEAE I E T, (EAGRER S — 2 8] e SRR AR KDL
B A A, FE T AR AR H AR R S A AT A R A R A R S U

A IS TR R A H T .

A H20245910 H 1H 2 22024412 H 31 H 1k

§2 H &7 Mo

A g [ {5 7Kk == F= A0

e AL 008067

A (e B TFF i

EeE AR 2020406 H 17H

i T R I 4 4 B B0 889,775,621.231}
R 35 4 PR A ) XIS AN DR RR B8 7 Y B0 1 ) Al

7 Hbr [, JIRIAG L S LR U B R, JBSR
BT K AR G .
A FE G 2R G T E WA E A BFE AT IR B
SRETTIZIBAT R ER R, R T i B SR

T BNAS TR R R G BT = W L fg) s 727890 e g i
WIREE i i sh M 2R Al L, v 4 A i AEK
L HIRRGEMAIRRICE, JRE MR b SR
W T 5 A, USRI 4% i 2

b G L s v hfiisE oM e (1-34F) feBulkas %
AREGNFHFIESE, BT IUEHR R RS TN

JASE AL 7 AR AIE PR« H S TR e R, G TR XURS W 2 7K
mT I MHg RS, TR RS IRE TS,

A== IN {5 7k RS HA IR A A

BEEEN W E TRERAT IR B IR A F

KRG 4 [ A i %ﬂ@lﬁﬁu %ﬁﬂaﬂlﬁ%n g;jﬂaﬂl

5301, #14m



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

T E R4 A Z A0S 008067 008068 022652
WEMRTESRIES 8 | 571,340,621.33 | 98,778,955.70 | 219,656,044.20

til i i i

e ARG T 2024411 19 H MG UCESRAR A, 1200 A0 AH S B4 A b 2 SE A7 2 300t
Ho

§3 EEMFIMESIFERI

3.1 FE MR
AL N
_ 2 #1 (2024410 H01H - 2024412 A31H)
FET &I — — - ™
FEKEEMA | BEKEEFNC | BEEKEFEMPERE
1A sk 35 2,807,930.90 864,706.07 108,702.68
2 A HAF 6,858,966.84 2,159,192.07 205,818.30
3BT 153 4 4y
- 0.0146 0.0120 0.0052
HA HA A
4RI G Py
@E;Kii R 651,462,324.39 110,537,103.42 250,468,551.37
5. AR FE 410 A
ﬁiﬂ7kjbji®jﬁ'§} 1.1402 1.1190 1.1403

L AMIFE20244E10 H 1H £20244E12 H31H, BRSNS NSRS HEA
NN B Gy FE G & T L (glan, W s, el 2855) , 1h A9 JE SEPrfic s /K1
BURT ol

2. RO R RIS AR SN . B . HARIRN (& A R EAES)
Wt ) FIBRAEOC 2 B AI(S B JRAEL 10 2K I (PR 8, A HARIE S A B O SE Bz i B A 2
A EAE LA -

3 AL T20244F 11 H 19 H GBS A0, 20080 i AH S E s FNF8 b 42 SE b A7 223 T
o

32 HEHERIN
3.2.1 BEMHFHENKE RS RS LB R R AL
(542 7K = AV R B

T W
vl | e |
T D Bl
BB . whpde | dmues | 000 e | @@
) o AR 2
® %3) P

FATL, H14™W



I35 7 = 2 A0 R 5 51 95 IR S 35 58 0 8 20244F 5 43 FE 4 i

HFE=1H 1.30% 0.05% 1.33% 0.03% -0.03% 0.02%
U AN NS 1.43% 0.04% 1.84% 0.03% -0.41% 0.01%
o de—4F 3.67% 0.04% 4.16% 0.03% -0.49% 0.01%
R =4E 9.59% 0.03% 10.86% 0.03% -1.27% 0.00%
B4 A

14.02% 0.03% 16.33% 0.03% -2.31% 0.00%
R R A

G115 7K F= F= M CIFE R I

\ | s
ety | TP LR ﬁéﬁ%
BBt U s | s | 0T @0 @-@)
D N HhRifE %
2 (3
@
HE=A4H 1.18% 0.05% 1.33% 0.03% -0.15% 0.02%
oESNITH 1.23% 0.04% 1.84% 0.03% -0.61% 0.01%
oA 3.26% 0.04% 4.16% 0.03% -0.90% 0.01%
o Fe =4 8.20% 0.03% 10.86% 0.03% -2.66% 0.00%
HEeHR
i ;E;E 11.90% 0.03% 16.33% 0.03% -4.43% 0.00%
X 2
159425 7K = 2 R b R E v e T
\ | s
ey | PRI | LR ﬁéw*
B B U s | smas | 0T @@ @-@)
D N SRR
2 (3
@)
HEeER
a e 0.73% 0.03% 0.84% 0.03% -0.11% 0.00%
ERGE RS

TE: AZEET 2024 5 11 H 19 HIGBE SARE, 200 B AR AR A br s S b A7 42

3.2.2 BE S A FAEMURE S RTHMER KR KI5 RS B A la 222
BRI

ik
a1
=
A\l

/I

=
~
=H



I35 7 = 2 A0 R 5 51 95 IR S 35 58 0 8 20244F 5 43 FE 4 i

EiEREFNAR TR EERES A EE S E R PR E
(2020:F 065170 -2024F 128 318)
18%

15% 1

12%

5%

6%

3%

0%

_3‘% T T T T T T 1
202000817 20210205 202110008 202208/02  Z20230MNEG 20230813 20240513 20241231

- ElfERFFENA - ARaEE

iz kEFHNCE T HEREES | HE R iz R P ER I E
(20204065170 -202¢F 128 318)
18%

15% 1

12%

5%

6%

3%

0%

_3‘% T T T T T T 1
202000817 20210205 202110008 202208/02  Z20230MNEG 20230813 20240513 20241231

- [ElfEskFFMC - bEtinEE

W
o))
=
=
~
b=



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

EiEkFFNHERER T HEEFESE R A ER P ERN L E
(20245118198 -2024F 128 318)
1.0000% -

0.8333%
0.6567%
0.5000%
0.3333%

0.1867%

0.0000% - i i ; ; ; 1
20241115 202411128 202412103 20241210 20241217 202412024 202412031

- ElfiEskFF0ERE - {EiEEE

FE: ARG T 2024 4 11 H 19 HIGBEE SARH, 200 B IS HAE A s SE b A7 42
HATHE

§4 BEAMRS

41 BEeZH (BESLBNH) Fih

TRt |
pmmpgm | T
B4, s el [T 0
0| BE | oo
A | B
T SRy
ST kI 4 AT
e
5, LT R B AR AT
. AT AR Bl
w | Anememm | 200 e | s, AR
W A, TS kA
4 I 26 7 e
T GBI, [EfE,
B, AR ViR
34 ML AR

4.2 EEANRE N AR GBEMM T E KA

W
~
b=
pis
—
~
=i



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

RGN, HEEBEAARB WA B st R BEAE R 0, A
FEPH I G AR A A AN 2 AT 0, RS AT B RT3 T 9 et Bk A N TR B KA

mio FEGEHARSY T (R NRISMEREFF RS GE) R B A %3
BB A R HIRLE o FE G BN TR AN UE 24 & 0 LB 1 % BT vh SR R s B AN IR
i, BB HPIRT & R e a FANEAE R 25K

4.3 AP G TR A

4.3.1 A3 5 B HIHAT B0

WA N, RSEEATIMVESE QEZFBBHEEEE A A AT 5 TR T EIL)
SMRIEEE MM (EEKFREEEHAWRA T AT SEHINE) SR, 2%
MVEEE A B SR BRI — i AN i 355 B AE S, i RGN AR S,
&I TR AT AR o i, DA IR B B VE B A R ST SR
FEOHT BRI A HPAT WS S IS S R A AR B 2 P X

FGEBE NG RILEG T RSB R B Mg . XT38 5 i 4 %
RAFPATEFZ G, IR R H ALK F e, 2R AR,
Lot o B R UAE S B AL IR AP A Sy s W FARAT IR 7 B8, iy
2PN B a7 D I i el R e K A PR s AU R R S RN s B HE R T e/ W K R i s 2
VAT N, e ENEMEMARICSE. OB BO iR 0, AR SR AT AL R A AN RO
XHAZ 5y 6 RIEAT T 7P

T S, G IR AR AN [ B 2 A 2 AN WA i 0 7 e B R T 1) 52
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

FMLFTH, AIABIRRSWE, REMG T —RIPRNE, HahZirre
FJe, 20245E10H « 1L A LT HARATIAbRE, X BB SR IRTUINE . VR4S AU
SGEBORNA) . MBS S, (HI ™ BRI IRAE TARAL, BT TR RIS K,
T3 TUHI20254F ™ B B A1 AR 2 S IC, 25t L BURI B, 5 S s B AT e gk — 220
2, WAKIT T, CPISZRALTHE N EREL M M1, (EPPIRAELIRIRAE 7, AWk, JKIe it
AP AE, B TR ARG . BORTI T, TRt LIRS UCR BT MBS E 8 “ 18
RETERR” 5 SRATHTIE LW AL I L [ L5 2N 5 MBGE TR b ssimantt, 4

58871, #14m



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

T T IR MBURAE SRR . 20244E U, &5 FATIE ST RHIIC B ) RS
R, sl REA N T. 8i212A31H, 10YE G MFHI2.56% T 4% £ 1.67%
i, 10Y E T ANFRI2.72% T B2 1. 73%M 3, 1Y B A7 SR M 2.4% R[5 5 1.57%.
BRAT B R R AR FS H . B ER #ROR AR, AR R B AR & T R BUR R,
BN 3R] 28 = ZE B A I 8 T B

20244 DUZEFEY), [ ARG S A BT e, ARSI T 570 E, HKTEEA
W1, BB T KA A A, STk Tk Es, (H1LH PRI, RIRGE R
B, FIZGRIZR N ATH R, E ARG NMTRIE.

JEEH20254F, H FIX A GRS A Brsss, FR K E S HEREAT. A
T, WBUBUR A ) A “PRERHT” o s S T R &S+, Bk
Al E K. b= ATE TAT, SE RN TSN, Tirh20254 Hhr= 44 &
A FEA R MK . @K, 77K R NSRS ST, Y
WA R EBkRIZN 1. BRMBURIRIEE R, SBEMEERE . EXFENERT,
RIS i 8 SRR AN K, G RS B = AP, AR BT CRET, BN AT AT AN
M, SEINRIZAAE G .

4.5 H|E B NEEFNLSRI

BRI AR BIE A FEFEMARLESBBUFE NL1.140270, RGN, ZREEN
B E I K FN1.30%, RISt LB R 25 % 1.33%; # 2 4Rk & ARG K EFF
CREEMPIFENL11907G, AMEN, ZRESNFIHEE KT N1.18%, FIHLL;
Pl A R U 2 %6 1.33%; A 48 41 75 SR T 45 7K = = R Hp A AR E 2 4 40 40+ D 1.1403
TG, ARG I, ZHE M PUHE K N0.73%, RIS LRI 25 %~ 0.84% .

4.6 | EHAESTFE NBERE S F 1 ETE UL
IR D SE A TAR H 2R e AR N e AN — i B 2 e 5™
EK T LTI eiE

§5 WHERASWE

51 iREHREEHE=HABN
o) HH S o 4 R 1 L A
(%)
1| BGERHRHE
Hoe
2 | HeRut
3 | M s 870,939,304.00 83.31
Hrp: figs 870,939,304.00 83.31

FIm, #H14m



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

B SCRRIE SR - -
4 | rEEBE - -
5 | SRbATA ST - -
6 | EANREERHT™ 165,068,578.00 15.79
Horpre W R AR SEN ) ]
IR A S B
. ’fﬁﬁﬁ%—ﬁu%ﬁ%ﬁﬁﬁé\ 3.944.612.77 038
Tt
8 | HAhH™ 5,472,693.11 0.52
9 | &t 1,045,425,187.88 100.00
5.2 | EHARFAT A KRB ERFHE
5.2.1 |EHREAT I KB A R ERFRHE
WRIEHEEERLAE, AEEASERTELZS.
5.2.2 |EWRIZATW A R ERERERERTHE
RIEEEERLE, AEREASZERELS.
5.3 | EHARL A RNE G ZES T = 1E LB/ BRI +42 1 B B 4
WIEREEERLE, AREASERTELZS.
5.4 REWIRLFF B RN S RELE
B e i A ARG gfﬁﬁ%;ﬁ
[ K i 77 49,677,800.68 491
2 JATEEHE - -
3 SRR 27,482,052.33 2.71
Horbrs BURME SR 2,028,366.03 0.20
4 Mk fii o7 224,501,301.85 22.17
5 A S R B o5 50,259,367.67 4.96
6 Hh ] S 4R 484,462,382.17 47.85
7 AL (A A2 #ef5t) - -
8 [F VA7 H 34,556,399.30 3.41
9 FHoph - -
10 it 870,939,304.00 86.02
%1071, #1471




I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

5.5 &G WIRIE A SONME HZEE T 3H HL B K/ B HT 48 B3 B B 4

g i 3 4 R PR
fFi =AY 1555 44 K e (5K N RUHEOT
5 | PR s HE ARFECD | e cop
1 | 019740 | 24 09 380,000 38.480.090.96 3.80
2 | 100480654 | 24 ZHIHMT 300,000 31.137.363.29 3.08
NOOL
T
3 | 102382089 | ZBHILETMT 300,000 30.988.939.73 3.06
N002
i B N
4 | 072410252 ii”ﬂﬁﬁcw 300,000 30.087.849.86 2.97
TN AT
5 | 112486316 (2);‘” fRArCo1 300,000 29 625.488.55 2.93

5.6 1R & IR A FOME 52 S 1#E LB/ HRF AT 148 B SCRAE SR U A
AT AR AR AR AT B SCFFIETF -

5.7 & WIRIEA SRE GZESH = 1#E LB AT LA St R IR B4
R ERAE, RRENSHTEERT.

5.8 & HARIE A SO E 2 & 557 15 EL K/ HR Y IO BT F48 BGIE L3 B 40
IR RAE, ARENSEPOERHE

5.9 MEMRA R SHREHBEHRZ HB R
RIS RAE, RIEENSHBIRM TR

5.10 5 HIR A S B 0 E AR5 32 5 1R 0L vt A
IR RAE, ARENSEE UG,

5.11 #EHAHEBHE
5111 EEBERHRIEHK KT EAREIEERI I LR EAERER HiT —FERNZE A
FFist. AT B SRR Ui B

AR EES S BRSNS RN AT HR “ITER T e ME
FIAHRBAT BRI AT AR, ERSEHANMBREEN, WEPANARESRE+
GAEFF I RAT ER T, HRONES G BR TT A R ER & il H il —FE N G2 2 51T = s
DX B7 SRR R AR A T

FIITL, H14W



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

ASHe goxt IR AR RATUE SR OB R SRR PP AT & A mI BB LI g - B b
PRGN, J B BN R IUAS 2 e B 58 (1 AT+ 44 UES7 IR AT A BUA I i i D L %
WA, BEREG g H AT FEN 2B ATFEDT T .

5112 RBPEGEFFLE, AREGASERERHE.

5.11.3 HAREE =1 R,
5 SR SH(T)
1 7 AR S 12,276.72
2 IV 5,200,000.00
3 W7 AL JE )
4 SR 2,
5 JNAC FR R 260,416.39
6 HoAth S UAER
7 At
3 T 5,472,693.11
5.11.4 5 WRITFA KA T 5 B I v 3 Hefm 55 B 40
A F G AR A R AR AT b T8 B I ] L B 57 %
5.11.5 & BAAR AT+ 48 B = A 52 PR AR 1 1 16 B
WIER S ERLE, AREARS HGRER,
5.11.6 B H A BE R FH A SCFZ /R S 4
AFEHTFUEHNKER, W2 M5 &2 6] feFAE R %
§6 FFRRE SN HZES)
BAL:
= k]
A kEERA | EEAcEERe | O m?i? i
I
2 HA HAZ ANG7AN
f&?ﬁﬂ’mﬂ%i fa 523,573,506.54 418,483,677.49
LISE
T2 S0 30 1) 3 4
298,437,419.57 77,7 7. 219,717,132.7
e 98,437,419.5 736,057.33 9,717,132.79
P e I )
W AR 250,670,304.78 397,440,779.12 61,088.59

< L JBE ] 473

#1271,

#1471



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

Ei:8=p SPEl RS
AR (A
I/ LLe-" I )
e IR 2 ety
LISY

T AFEET2024E 11 19 H G ESR AT, 1240 B AR SSHE A b 44 52 B A7 8230071
B

571,340,621.33 98,778,955.70 219,656,044.20

§7 E&EHANZHERRERASESFI

71 R&EHANFEEESHIRNHFR
AAREIAN, N RFEA AL S0,

12 ZEBEANCHEARSRBEAREET 5N
AN, ST ARIZHEA R AEE.

§8 FMIH B DR MMM EELR B

8.1 | EHIN B —REEFHESH B FIX B BHEIT20% K115 5
0T SIS AE B P B R AT 2 e A0 L4908 21 R 12 20% ) 15 0L

8.2 M B R M ERER

T
§9 FENMFAR
9.1 ZFENXHEZR
1o o R M 2 M (55 7K =R =2 A0 o A 01 57 AL R SR 35058 ik S e ST (R 30
2. (RfEAFEFMPEGOTF IR SRR SRS ER)
3. (EMEKFFM AR 667 A UESR R B 3R S IR L)
4 A ERUE T B3R A A 7 5
5. FEEEH LSS B BRI
6. FEEFLE AL B AE . B,

9.2 U &%
HEEEMN . EEEE A

HI3T, H14m



I3 15% 7 = 2 A0 h L5 51 55 AR IE 7 15 58 2k 9 202448 55 45 AR 7

9.3 I
BT EN ARG PUA LR, TSRS EHE ARG KEESEHARAA.
T HTE: 4006070088
ozl PE:  http://iwww.gtsfund.com.cn

HEXEESEHFGRAT
20254£01H22H



