REXEMARBLERABIEHFHHAES
2024<F FAFH R G
20244E12H31H

EETHEN REKFEEEEHARAA
HEHETLEN XV BRITRB A BRAF
& H H AR 20254801 H22H



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

EEd
Y= 21 1= 3
VA - Tt 2 3
R o =y TS 4
T 0 - 1= TN 4
KIS = < 4
LT )N = 6
41 BEEZTE (EEZLTEIVIH) BTl oeeeeeeeeeeesesesesesesesesessssssssssssssssssssssssssssssssssssssssssssessssssssssasasasas 6
42 BB AR SR AR S G EE I BB I AITE . oo eeee et s s s e sesessenseeeeesesesesanananens 6
VR RN vl L 7
VW R B A O 1B T (= T 7
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 8
46 REHNESHEABRBE SR S ETIE VI .ot ssssssssssssnns 8
LR & 2 = 8
R s s L - 8
LI B3 e\ [ X - ) e @ = 9
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 10
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 12
71 BB A E AR ST AIIE I et sss bbb bbb sssesssassses 12
YR - Tt T LB o 6 0 ks L . (TS 12
L IR EL A 0 = LN = N 12
8.1IREHNE—RAEFEESHTLBHABISBIT 20%ATTE L .oovveeereeerreeerrreeessreeesseeessseeeenns 12
IR - B 0 Ao =N = 13
L R =1 = - 13
TR = 1 = - 13
ST 23 )= N 13
LTI 11y = W 13



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

§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

BEHE N OOARITI M A IR A FIRE AR & AR R, T202501H21H S
TARWAE RIS bR IR EERNAR R AR EENE, RIEEZN BN ER
W0H. RS R . FE TR DLSZE . B T A S U B
R L%, EARER S —E/A. RENEEVSOERREL AR, #
T AR, 5 5B AR H 0 PSR BT AT 20 [ S A IR S U A 1

A IS TR R A H T .

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

§2 H &7 Mo

B &R [R5 7k -2t
He g AR 010064
A (e B TFF i
FeERARMHE 2020409 H 23 H
ik B AR J2k < 7 A A 652,559,369.911/
Fe e % LN S T O N S 3 o i 1 e e
7 Hbr Rl T RIS L2, J) 4 SEBLIE 6 5™ 1)K

Fa s W {H -

TENGT IR AR, B2 T sl A% DA T 22 5
FIIEAR AL, 2 TR RS E TR bR, R AR 5
X SR A RSB HOBC B EL ], T2 BEARYE 2
2ot miminahtE. IR SE RN ERE U
Pt s AN < B B SRR B 5 B8 LU ) 2 A U 3l
PERGHE 54 L GDPHITE IS &, 25 RECPIAI Ak
B A KPR BEAT PR o AR KL B AR B SRS B
GO HCELRG  BER BB G IR S B
PESCRFUESR BT SR B U B4 B SRS

VPR 30046 H i 25 % x 65%+_FiiF [E R FE H i 35 % x 3

N&=n &%z
5%
AHe e IR G R A G, H AU as AU XU 7K
PR YA 2 ik mT R RS TS, (AR T R
A
o




[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

HEFHA [F{5 7k F 3 & F A PR A 7
HEFTEAN MAVERAT B A R ]
T JE oy 2R 4 S 4 TR RR [F45 7K =E D4 A [E{55 7K £ 24 C
T E 4 A Z A0S 010064 010065
5 AR N &0 At S 140 4
%,ﬁm s 602,142,436.29% 50,416,933.621/%
}\
§3 EEMEHBIRAESFERI
3.1 FE MR
MA: AR
_ 2 1A (2024410 H01H - 20244512 31 H)
FEM SR kb —
[R5 7K F M HEA [ {5 7K F M HC
LA O s BlI &s 32,393,847.54 4,148,649.99
2 A HAF ] -21,168,312.65 -3,010,961.67
3R $5) 3 4 0 A A A1) -0.0337 -0.0526
4 IR I 4 5 P 1 e 676,328,684.47 55,561,381.30
5. AR FE S BFE 1.1232 1.1020

EL: AR3E20244F10 H1H £20244F12 A31H, FRIESW GBI A UIEIESm FiiFa

NN ERAE 5 3 g (R B Y (oildn, R 2%

AR T HroEeT

2. AW
L&
e E A B W o

3.2 EEiHERI

1) FHERAH I 2 FH AN PR 45 2% )5 B AR 80,

FEEEANAESON . BB HAlN (AN
AR A 2 se B i EASY 2

SHEIE DR WL Y ER N &t

3.2.1 & MAUFEMAR R KI5 FHML St b B A 28 ZR A E

15 7K - P ARHE R I

7K

KN RMEAES)

A5

X \ FEEEK | kgt o

o dk | D o s
B B N bRz | HEHEUGE | -3 -4

) ) %3 RIEZE

@)

HE=Z=ANH | -3.15% 1.81% -0.24% 1.13% -2.91% 0.68%
HESNTH | 11.15% 1.79% 10.61% 1.07% 0.54% 0.72%
HE—5 9.00% 1.49% 12.88% 0.86% -3.88% 0.63%

FATT,

13701



515 7K £ M RIS T B VR & B I W 42024 5545 R 5

oE=AE -14.99% 1.20% -8.03% 0.76% -6.96% 0.44%
HESER 12.32% 1.14% 2.16% 0.76% 14.48% 0.38%
. 0 . 0 -Z. 0 . 0 . 0 . 0
R R A
[F42 7k A CHHE R IR
N0
. X HEMK | kgt o
N ETEER N IO I 7 1E
BB . FhpfEz | UG | -3 2-@
A o %3 T UE 2
@
oE=1MH -3.25% 1.81% -0.24% 1.13% -3.01% 0.68%
HESNMNH | 10.92% 1.79% 10.61% 1.07% 0.31% 0.72%
oAk — 8.56% 1.49% 12.88% 0.86% -4.32% 0.63%
HE= -16.01% 1.20% -8.03% 0.76% -7.98% 0.44%
ﬁ/\A =
HESEFE o | 114 | 216% | 076% | 1238% | 038%

GV G

3.2.2 BEE A FAEMURE S R THHEH KRS KI5 RIL S R E Al 2l %38

B ER

40%
0%
20%
10%

0%

-10%

-20%

EiEkERAR TR EEEES A EE Sl E R P ER I E
(2020:F 098230 -202¢F 128 310)

T
2020009023 202105011

T
202112135

T T
20220728 202300308

- ElfEFFERA - AR EE

W
Gl
=
[
w
b=

T T
20231018 20240527

1
202412031



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

EiEkELACE TR ESEES | A R i A P E e
(20204098230 -2024F 128 318)
40% -

0%
20%
10%

0%

-10%

—2']% T T T T T T 1
2020008023 20210311 20211215 20220728 202300308 20231018 20240527 202412

- [ElfEFAIRC - Ak istkE

§4 BEAMRSE

41 EeLH (BRESLBNH) Fih

Ty
pompp | 7
B4, % Mol o
B[ B | o
A | pom
A AT S
S AR, UERLS A
A A IR A TR
BRI A, FiEAE
‘ 2020- SiEF SR, S K EF
W ARERSEE ) g00s | | MF | sepmmamaanii
WAL LA B T
N
RSl 5 Vi ks e Ml
VAR L.

4.2 AN E BN A RESEEEN FE B3

MBI, REEHEANARF WA B st IS A e, A
FERE RSO BT AF 2 BIAT 8, AR A2 RT3 T~ 2k & 00 AR AR BORA
o JEEEHANMT T (PHRENRICMEIEF SR GIE) A B AN, 123

58601, #13m



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

GG FIRE « SEG 2 BXN TR AR O 4 A I LU GRS 1 B iR SRR T2 A AL IR
i, eI BT LLBIRT &3 A AR ERE I 2K

4.3 A PR ERRHA

4.3.1 A3 5l B RIBAT T 0L

WE N, BEEEANTMVE SR GEFREERSEHEA R AT 5 H KR 2R
FMRIEAEUMN (BERFERGEEARA A QDT RGEEINE WA TER, 7%
MVEEE N BT IER BB — iy RIWA — i Wiin 58 5 3562, I8 R A4S
& 17 AT AT MM, DU ORI B BN B A R B A S AR AL
FEOHT BRI A HPAT WS S IS S R A AR B 2 P X

ALY NSRS S A U IS A AT 8= N il e i YA o (BRI i e DR EB 7 i i
RABPATHEANZZ G, WIRA R R HEAE KL A —IEZRn, 2RO, E
Lot o B R UAE - B AL TR AP A oy s W FARAT IR 7 B8, iy
BONIE I A G % P hI AR LA, A% S T KOS e A% 2 ek s X T R
VAT, FEEENEIEARAICIE . OB BE 0, RS SR AL R i AN
XF A Gy G R BEAT T 3 B o

WEHIN, B AR A R BB 415 2 R W o 38 22 57 ELRE . S R 1) 22
GR35y 5 G W HULANAZ Gyt Z AT o0 RS BRANAR R IUIEAR 22132 5 AT H
LS H TS DL o

4.32 RERZ BT AR TR

WE N, BN ARl S5 T IS IR, e EEARKE
DAFAEA W] RE T BN A V58 &3 FOR 28 ik S5 1 e W S8 AT N

S NN BB S RS A A AR 5 P o~ I 3E A IR H S 1 58 2 B g i, R
IR A D ) A AE By B U S 24 H A 5% I 1 L .

4.4 |E AN EE KRR RSB ES BT

2024F U2 [ FZE4E 1K0.46%, 1R300 50 T 262.06%, Al MV AR 45 T #:1.54%.
L TOH IR R JG, BAETHKEEY, ERAMEECAERIE R T, Fa%RE
VR, PRAEATIE AR, RHERRK BRI KR T A A . p S . TMTEE
RPCEkIEE AT, b=, SRR EZEATERIEE K.

KIS B RS b, FE M=, —Rimn T8 B AU A Bm 5 4
71, AT DARRSEERAT A TF 1 Ak, X B B R, BB AT DR AR A A 5
“RmE TSR, MEBAR, SRR A, X ER IS A A] DU A K
e rilas; =omm T Zairhst S m Lk, X0 R v AR — e
froaead



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

VU A G AR B R AEE, BT IR BE BN, ARIEAXHKERIE, &6
THT, NG CHUAn . R TANR SRR YT, BORAER R, LRIEER
RIgEsl, WzBEhER. REARNK, WahtEENwEe, BOREIMARN, BARZGFEAMR
AR T G B e N E, (HR B KRG AT A . KIEREL &
S i 3 S B A 7 AT AR R SOR S B A TS R B FTHAE 5 AT T BURSCHF N 8RR
HraAaBTE, RAR AT ACE M, EEACE TR EL Ke. 1.
BRG] 3 5 UK

4.5 MEBHNES KGRI

BRI AR S K E D ATE S BB N 1.12327T, RS IHN, 2840
WA 3R N-3.15%,  [R] L S5 LR SR IR 5 R N-0.24%; 28 R 45 BA K [543 7k - %
WFCIHE & B N1.102000, AEIAN, 1%L M H0E K% N-3.25%, [FH
A G LA AE I 7 2 4-0.24% .

4.6 RGN ESFFE NEE S F - 1#E G WA
T I R HGESE A AR H R AR N AN — i AN BE e 5
HERT LTI 7eE .

85 WHAGHRS

51 REHREEFHEHMN
s 5 ) 3 A R 1 LA
(%)
1| B 688,646,004.16 93.59
Horprs 2 688,646,004.16 93.59
2 | BRem%
3 | BlE AR 1T 43,208,863.70 5.87
Hre figy 43,208,863.70 5.87
B SCFFUESR
4 | mEERE
5 | GRMATA T
6 | EANRELEBTE
Forpre SEWr = =1 g SR
TR 4 A T
7 ﬁ%ﬁ%ﬂ%ﬁ%ﬁéé 3,955,844.06 0.54

58871, #13m



{5 7K F= 240 RIE I B IR &

HUF SR R 420244 55 A R 15

8 | HAh#™ 8,596.82 0.00
9 | &it 735,819,308.74 100.00
5.2 EARIZIT WA R B ERTREE
5.2.1 MEFREBATI KM BENREREHE
B A7 253 2 S E (D) ob 28 4 T P VP LU A (%)
PANNN I 8N /NN N 4 20,149,514.00 2.75
B | Kk
C | fili&lk 553,171,276.64 75.58
5 W7, #T7. RASOK
A PRI R
E | &350k
R A Z AN
G iﬁ@ﬁ‘ RN 41,752.26 0.01
H | Bl
| ;;i;jg;ﬁjk#ﬁ%ﬁ 87,663.02 0.01
J | &Rl 61,066,949.00 8.34
K | Bt 52,124,074.00 7.12
L | FSEAR S RS
M | BEEERE AR RS 2,004,775.24 0.27
\ IKH]S IR FE it
b
o JER RS BEEFNFHAD
;&4
P | #AH
Q | PAAIREETIE
R | XXt BEMBGR
S | %A
At 688,646,004.16 94.09

5.2.2 MEHIRIZT L KRB ER R R ERRA S
AT AT IR AR R B8

XZ‘\‘




[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

5.3 MG WIRIE A SONME HZEE T 13H H B K/ I HT 148 B B B B 4

J¥ . i . i J 4 BT

o I ARG Ji A4 R = (%) 2~ b E () L (%)

1 | 300750 TAEEAR 199,400 | 53,040,400.00 7.25

2 | 002179 HROG 1,320,929 | 51,912,509.70 7.09

3 | 600036 A HRAT 1,172,800 | 46,091,040.00 6.30

4 | 600519 BMFE 29,835 | 45,468,540.00 6.21

5 | 603338 WriLsh 71 609,605 | 39,331,714.60 5.37

6 | 002475 ATV R 868,496 | 35,399,896.96 4.84

7 | 600048 RHA K & 3,550,300 | 31,455,658.00 4.30

8 | 300054 Sy 1,158,200 | 30,136,364.00 4.12

9 | 002371 6774 76,400 | 29,872,400.00 4,08

10 | 601689 A A 447,938 | 21,948,962.00 3.00
5.4 R EMRLHRS MM TR BRBRELE

o . . b B e

5 fiie 77 i A A i (o) B (%)

I 2K 53 77 12,634,137.67 1.73

2 JAT Y - -

3 LRtz 30,574,726.03 4.18

Hodr: BURME SR 30,574,726.03 4.18

4 k5 - -

5 i M 1A i % 5 - -

6 Hh I SR 4R - -

7 AEEAR (AT AZ e fi) - -

8 [ Ml A7 - -

9 Hopt - -

10 At 43,208,863.70 5.90

5.5 &G HIRIE A SAME HE ST 1$E b/ NERF I HT T4 520 B Al

Flo, I
R | AR | BE G | ARIMEGT

o | PR TR - ARG e (o)

1 | 200405 204 k05 300,000 30,574,726.03 418

2 | 019749 241 {5715 78,000 7,860,540.82 1.07

$107, #13m




[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

3 | 019706 23[H 713 47,000 4,773,596.85 0.65

5.6 & WIARIE A SOE G ZEET =1 LB/ B RT 48 B SCRRESR BUR 4
AT AR IR AR I B SCFFIETF -

5.7 R EWIRIEA RNE SZEEH = 1#E L FIX/ NPT LA St &R IR A4
R ERAE, KREASHTEEBT.

5.8 M EFARIL A YA o 2 S5 15 HLI R/ Ry B R 48 BOIE LB B 4
IR ERAE, REENSHPOERE,

5.9 MEMRA R SBRHBRBHIRZ H B
A G AR IR AR FFA BRI 5540

5.10 i 5 HIRAE G B 10 E R 1232 5 1% I v B
WRAEREERAE, AR S5 EUIRNRE,

5.11 T HAHEBHE
5111 BEBERHLIEHNRITEASEET I IR AEREH Hir—ENZEA
FFist. AT B PR AE T U

I EE S . EXSmn B SRR AT H S “4TBUb T R
FIAH R BAT R AT AR, ERSEHANMBREEN, WEPHNARESH R+
ARSI RAT B, SR ERAT I A PR A IR 2 g i) H AT —4F 4 5 52 2[5 5K 4 bl
B R AT .

AT G5 B E AR AT R AT IR SR B R SRR A7 & A ml 3 s B o e » B Bk
Wk, BB NRKRIIAIE &IV HIRT+ 2S5 00 R AT 448 B BUAS 0 R 8 5 11 &
W, SCERE g Hal—EN 2R AT A TIETE.

5.11.2 ZEEHI & B EARE HEE S FE F BB EE.

5.11.3 AR BE =14 %
JF5 Y FK EA(T)
1 7t DRAIE 48
2 LSCIEZ7 T HK
3 INEdiieil
4 IS
5 JREYAT A ) K 8,596.82

F11T, #13™W



515 7K =E M4 R I T B VR A AR J B 3 4 2024 4F SR A i

6 HoAth ST

7 HAih
8 it 8,596.82

5.11.4 R EIARSFA HIAL T B0 80 7T ¥ #5135 BA 40
ASHe AR IR AR R AL T He B v e iz

5.11.5 |EHIRET+ 2 BREHFERIBZIRIE LB
AN AR T R AT A4 BB A AN S IR DL o

5.11.6 BH A S E LR H AT RBRFR
AR TS AN, 2B A ST 18] /] Gef7 £ B 2=

§6 FHBAE SRR

AL
[R5 7K F= P4 A [R5 7K F= 4 HHFC

i T ST A A A 774,471,903.19 103,636,921.55
i S0 0 1) 2 i Elﬂ V) 173 0 52,802,778.44 1,270,673.90
s R FH S 1) 25 4 A e [ 43 0 225,132,245.34 54,490,661.83
i 5 HA S [A] B G 47 40 22 B 47 300
i 3g > BA-" 3551
i T ST R 2 <5 A LS 0 602,142,436.29 50,416,933.62

§7 E&EHNZHBERRERESESHNL

71 BRE&EHNFEEES LIRS HNR
AN, BEEE ARG AL SR

12 BR&EENCHBERREREALARES 7 YA
AMEWA, REeEHEARIZHEA RER AL,

§8 MR EE SR M ERER

8.1 M E M B —REFFHE SO B EX B BGEIT 20% 1 5t
T I AN AE B — P BT R AT 2 e 0 L4508 21 BRI 20% ) 15 L

F127, #H13m



[543 7K ZE M RIS T B VR & B I U 42024 S AT E IR

8.2 B B H BRI M ERER
T

§9 ZFEXMEF

9.1 HEXHHEZ

P ENIE I 2 HEE RS K TG RIE L B VR S

(B AR F 260 RTEC B IR A BUIF 4%

CIRME K R B IR & AR 4% 7%
- IRE BN TER E R T P EE ST
v RS NS TAHE . B R

v EESFEE NS B HEAE . BN

[EEN

CDU'IAOOI\)
/4

9.22?)35%)5
SEHEN. EETE AL

9.3 A HFR

Fe GBI S

PR E ARG Bara s, alEisteE AR K EReEHEARAA .

#IHHLTE: 4006070088
aE] PE: http:/Awww.gtsfund.com.cn

RfEkFEEEEHFRAF

i
&
=
piss
&
=

20254E01 H22H



