RSk FAPARREMEF R R ESE
2024 FF2FREMR T
20244F06H30H

HEEETHEN FHEAKFEEEEHFRAF
EEAEN - FEIHRITBROERAF
WEEH H 20244207 H19H



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

Hx
B1 EEEIRTR vttt ettt e et a et b et b e et beRe bt eRe e R e Re b e ae et sReae b sae et eaeae s eaeaes 3
Y T 3
R oy I o Y O 4
Y B oy 1 = 4
e o L 1= TR 4
L= NG - = 6
A1 EESR (BEEBIH/IE) THIID ettt ssssssssse st ssesesssssssssessssanes 6
4.2 EBANREH N A RSB EBERTFEBIUI B e 6
R B v /11 < TR 7
VR Rl o R 1. B (4 1R 7
A.5 G BIPTEE B IINEIE R .ottt s s s ettt s ss s sttt sbssese e s st tsssassessssnsasans 8
4.6 REFNEESFANSEES BB ETE VL oo 8
LS g =1 & TR 8
5.1 FR A BRI B IR TE L BIEI ovvevereeerrerereeeesesesresestsseessssesssssessesssssssssestesesetesssenteseseatsssensasens 8
PR Td R TR | X1 ) st = = O 9
5.3 & IR A RWME G EE BT F=3E BN HEF B RT T B IR ER T .o 10
5.4 B BRI RFN BB BB LLD oo seses s s essesanas 10
5.5 & HIR A RWME GRS T F=3E BN HEF T B FFR TR .o 11
5.6 & BRI A OME (5 E S BB E B/ HEF AT 2 B = I RHER R R ......... 11
5.7 | &5 HIRE A RME SRS FF=HE LB R DR T A2 R ERBE P ..o 11
5.8 5 WK A UWME 5 ZEE 7= E Ho Bl KN B BT LB BGER AL ... 11
5.9 MEHRETESH T MBIB IR GBIV oo, 11
510 REHIALSE SR ERERIATERZ BIBILVEIT oot sesesesesssnes 11
5. 1L B B AR B BT vttt e s s s s s b et st eb e sese s s enesenes 11
IR a0 G 0 - A i ) TR 12
§7 HEEHEAB A AE B EBRIBEARIE R IEL oo s s s s s s nanas 12
VAR ot Y ol e A r ) G L=t 12
YRR 6N e TRl s i 07 A L . RO 13
LR Ik g ey A M= e = A 13
SAMEHNE —RHREFAESHFHAIERITEIL 20%HI BB oo 13
IR 5 s ey A N = O 13
L I v ;1 = B - S 13
L - S 1= - 13
LI Y = U 14
LT T3 - v 14



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

§1 EERR

BB NE RS LEFORUEANR S P SR AR BOLE. R SRR
BRI, JFX AN AR RS AR YR SE B AR AN ) B OE AT T AT

g FUE N E TRERAT B AR A FARIE AR S FE, 1202457 18H
ST ARG PRI S5 fRbs . S ERIAREH GG EFEAR, RIEEZNE AL
REBOCE RS PERRIE B ORI R . kBN RV DOWCSEAE L B AR 5 A S
IS A 5, BEARIESR: & — € 84 2SO AR ARRERIL
Beot A WU, B R AR H 350 B8 R SRR A 4 D] 1 AN I g R4 S D 5

AR I S5 SRR G T

AR I H20244F4 H1H 2 £20244E6 H30H 1k

§2 H & N

B4 TIFR [53]1 7K 3 54 BH % 22

Fee EARY 015627

e S (WY L RIFF

HEeERAMH 2022409 H 23 H

i R S HUS A 135,685,214.164}

b b E@%%ﬂm@@ﬁ%f,ﬁiﬁéﬁﬁmﬁ%%
B, FRECKHIRR e M Bt Ek .
A He i I e B AR E P AT AR S S BTV, 2R
GO EMATH . BOK . 11735 105 2 MR DL
FAEF T RS, PR S, % %%

p— 72 [0 VAT 2 AR RIS, 7 45 % LA IR o S BBl PN,
EN R RHEGPRE. fFEEERE
B o AR T (PR SR B HE I SE BTG . SRR
BEHMEG  BE P SRR UR SRR BT SRS A I B B TSR
B ] S 07 4% SRS

N ?F?%soo%‘éi@&cﬁfx80%+‘rﬁi$'é§w&c§§$x5%+
- E [ 5 i 0 s 2 x15%
KIS N EERUE S BT 5 4, AU a5 22 Tl
B 7K i TR A B G i MRS g

ARSI 2 AR AE e

AN SR PR BT A I 5 5 S P T A PSS, R T i
BB DL N R AR BB AR 1737 1 LA

30, 14




T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

LA Ty W) B8 222 S i SR ARG AT XU o A B < T AR AR

R H 73 BE g B B T B B FRAN R ik 4
PR TR, ST IR R B

BN [543 7K T2 o 4 FEA TR 2 7]
HELE N o TR ARAT I A R A A
)@ o B e 4 1 F 4 TR FR [ 15 7K = 5L H % 22 [ 4 7K = 54 P 1% 22
N & 2 34 1 A8 SRS 015627 015628
il I3 GG AT A
REIA TR AREIIE | o0 s 214160 0.00/

il

§3 EBEM FIetrMESHERI

3.1 EFEMFIER
A NRMT

T E S Ak %&j&ﬁﬁ(zomﬁmﬁ 01H - 232‘4$06H 30H)

145 7K = 5LBA % 52 145 7K =F 5L BA I 52
1A 5 IR & 2,911,224.02 -
2 A -2,953,627.53 -
3.0 25y e ey BUAS S A -0.0217 -
AR Fe B 557 1 E 103,509,272.86 -
5 AR EE S A E 0.7629 0.7629

Ll AH$E20244E4 H1H 220245E6 130 H, EidEEe WV SHRIRA B E &h HEFH A
WIWBAZ 5 & (TS (ldn, o Ieml 255, Th 3% YA SE PR 7K 7 22

ISRk

TE2: A O S s AR 2 e A AR O« BBl

HAtN (A2 e fEAL S

ez ) FHERAH O 9% A ANE FIIRE IR SRR (At AR Dy A 2 se Bz i B 2

Fepr a2 S -

3.2 e ERIN

3.2.1 BEHBUFEN KR RIS RS b BE R H R

158145 7K = 5AFH e 52 AVFHE R I

T
i | ot | 0
o pite | DA SR
B B \ HhaEZE | B s
#O o bR
@ Z4€)) @

06 | @®

Ay, F14m



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

HE=AH | -2.78% 0.99% -1.05% 0.63% -1.73% 0.36%
HEANMH | -1.50% 1.28% 1.60% 0.76% -3.10% 0.52%
o E—F -12.48% 1.15% -7.38% 0.74% -5.10% 0.41%
EE

A -23.71% 1.00% -7.18% 0.80% -16.53% 0.20%

15845 7K = 54 FH Bt SR CHHE R B

| Mgt
. , FEMEEK | kgt ‘
N ek | | e
IWE KRhrEZE | HEER - O-B® @-®
=@ @ %G KRR
@
TE=E=AAH -2.78% 0.99% -1.05% 0.63% -1.73% 0.36%
U AN M| -1.50% 1.28% 1.60% 0.76% -3.10% 0.52%
o Fe—4F -12.48% 1.15% -7.38% 0.74% -5.10% 0.41%
HEEE A
f - 23.71% 1.00% -7.18% 0.80% -16.53% 0.20%
Ao G VE SR

3.2.2 BEEERAEMURES R IHHMEH K RRE KI5 RMLS R A s 2R
BHILLE

B HFLIEREAR R EE R E S Etr B i E R R ER tE
(2022088 230-20245E 085308
9% -

0%
-5
-18%
-27%%

—35%

_45% T T T T T T 1
2022000023 2022M2028 202303028 2023008/25 20230025 2023MZE268 202403028 2024/08/30

- ElfERFELPARTA - LRI R

b
(%2
=
bid
=
=



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

EliEkFLIERECE R ES R ES M E iR Al R R At E
(2022088 230-20245E 08 5 308)
9% -

0%
LT
-18%
-27%

_35%

_45% T T T T T T 1
2022005023 202212026 2023003028 20230068025 20230025 202312026 202403028 2024/06/30

- ElfERFLPARTC - IR E g

§4 BEHEAMRE
41 BEBE (RELGHINMD) Fo
ARSI |
emmmr | T
W4 % e 1
IR B |
A | W
RIKF SO, UL
57k e A R ¢
AR B L DTS
WU AU AT,
PSS TR,
W | Aekenm | D08 |22 ESTATIILR, A
EAERTIHTIR, B
Ak AR
AR AL . T
P, S AR I 5
e A5 MOLH R

4.2 EEASHR G N A RSB EMA T EF KB

EWIN, S EBEAARE WSS B ST JEE BN 2 g 5, AN
FEA B S AT A AN AR ATy, 78 RS AT I TR 52 N 9 2k e R A AN TSR KR
o HEGEHNES 1 (PRI EIEF BT GIE) S A SR ENERL . %5

e, 141



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

GG A R T o B 22 BN TR MBIH AL A I LU BIREE 15T TR SRR A 2 AR AL IR
i, FEE BB & 2 A R ANE AR 2K

4.3 AP BE UL
4.3.1 AR 5l BRI BAT B

RGN, BN TWIESE GEFR T REESE A R AP 5 55 W)
M EANEIR (G R FERSEHEA WA T ATPZGEHING PSTER, %
SN E T 51— i R R i35 38 B 25 E 8, B RGN TAH 4,
H 1077 AT G AT RS T, AR & NS B AR A SRR B
FHT BBRFE . ZHPAT G50 BLS 3hAH 5C 1IR T 45 B A P 0 £

REEHANS RISV, B RIS Moz e, X F85 iligfs, &
AFPATEF LGN, HRA R R A A L F IR, LRI, wmm
Je LR AR TE I JE A B A B A T A P A BCAS B & s P T HRAT IR i, L& H
IR 5 %6 F- 4 RN AL, TG Bl Y T RS H A I A% A Fe ks ST H
17N, REEE BN Ll EE A BRI, AR T AT R R AR AN X
A8 5y 65 R AT A L .

AW, I8 R AR P AN A 3 2 2 TR s R 2 S L Rl [l 3
5y FR [ AE 5y 138 5 N HLRIAE B M 22 384T 0 T, 8 B HE N AR R VAR P28 55 AT H
I8 TR O o

4.3.2 REI 5T AR T ULH

RN, B G ZH A S5 TT AR A, FE R BCR K
HUAFAEA AT RE- S BN A 152 55 FUR 2§63k 45 (0 57 6 58 50 AT 9

BB ENE N E B S BR A GRS P 2P e 7 H a3 2 3z 6 51, R
HH IR AZ B ) BRI A By B i A% UE 77 2 H BRAC & 5% 1 DL o

4.4 5N ZEE B F RIS IBIE ST

20244F 55 — 2R FAESETR T 18:2.43%, I R 300580 T #:2.14%, Gk Rk 5 T 2:7.41%,
TS P E T 8:12.27%, T35 sh LK, (H R AR E T i s 1 1) 1S 21 7 22/ -
W& s = BUR MEFEEH &, BURIH S5 EAE, RE. K. P& LI
o BUR BB R AR T A A O SR B, (H 2 PRE 2 LR G, PR
BB, BEEENAFIEKNEE . N FERIE, @17, B RAHSE
W AZEIBH . BER L SI H R e LR B = R D A i, S BT I T K 4
Mo, RIS BT IR R

THEERSHEAL, FEME TR FKHE. BT B, BT XL
0. g5 SUIRSE AN ) e s RS FITC B o X T 2009 9 i AT E 3 54Tk, AR R SRk
e tbB R ER, NILgElr TR EE: TS A s i i S ORE B AR 75 SR K A AN

70, FH1am



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

iy (B R OREE A /7 5R I =I5 A R =] I WO e — D S, i E = RTS8 R AL
PATTHEZ BT R I8, HAad = ngii %, HarfhEL T 5L b BRI oA,
M AT SR AR 3% LA, P ABAIRE i e Sk A K B A Bl
TATME 32 2 T A ERARH BT LS AR AN 2% H 1 B R SR (BT, & AT Mk B4R REAT
e SR L, BATION A Tzt T BSEM Mo+, RERSHAFCEAE T
KINRAEER T 77, T BRI OS5 .

45 |EHAESHILS RN

B A IR IS K 3 5L BA I SE AR S AL 0.7629 70, AN, &I
S B EIG K N-2.78%,  [F]HAMY &7 b A 3 A 26 R O -1.05%; A 2 4 5 0 R [543 7k
F oL A ZECE S AR BB N0.762970, A AN, BRI SMEUFEIEKE SN
-2.78%, [AISHI 2 H 3 v A 25 %8 -1.05%

4.6 |EH AR ESTFE ANBRESH - #EE I A
T I R I BLESE = A AR H 5 e AR AT N B AN — i B 2 e 5™
AT LTI s its .

3>

§5 HEARHRE

5.1 REWAREERHEHMN
He BB |
?"'::7' I)ﬁ E ﬁ‘z\%ﬁ(j—ﬁ) llflj;ji J\)M‘E/] Hﬁﬂ
(%)
1| BEHR® 94,403,749.57 90.66
Hrp, AR5 94,403,749.57 90.66
2 T - -
3 [t 5 WAL i $8E T 6,036,292.33 5.80
Hrh. i 6,036,292.33 5.80
B RIS - -
4 | HEBERE - -
5 | &RbiTA R -
6 SENIRAE G Rl e 2,000,000.00 1.92
Horpre WA T SN
R G Rl Bt
BATH MG R &6
7 " 791,985.00 0.76
T
8 | HAthztr= 894,351.04 0.86

8T, Fh141



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

9 &1t 104,126,377.94 100.00

VE: s BE A g AL R s A oA E 9 N IR 16,475,939.207, 5 AR HE EL
H6.26%.

5.2 REMREATIW D RHBEREAE
5.2.1 MEARBIT L0 REHNBERRAS

A5 (&3] AR EGT) o 4 B P A LU (%)
ARG AR B ik 10,148,472.70 9.80
B | KWk -
C | fliE&lk 66,647,137.90 64.39
D 03 33 BRTUROK 8,426,971.70 8.14
Az PRI B T

E | &5k -
R A EEN -

s ATIBIZH i AR )
|4

H | (EmEAEmOl 908,362.00 0.88

| e, AR 1,571,342.50 1.52
FEAR MRS T

b | &Rl -

K | sk -

L | FSE AR S Rl -

M | BT AR )55l 225,523.57 0.22

\ K]S BRI He it )
B

o JE RS ABE A AD )
R 25k

P | #HEB -

Q | DA TAE -

R | Cfb RE ML R -

S | &b -
At 87,927,810.37 84.95

5.2.2 MEAREBATIL A REERERRBERRA S

o, F:14m




T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

1725 ARMENRT) i B Y PR A L (%)
A H A2 IV 7% 2,854,041.63 2.76
ERSES N 800,876.70 0.77
SEERTIN|E 2,821,020.87 2.73
A1t 6,475,939.20 6.26
e DA B IR AT s (GICS)
5.3 R EFARTZ A SCHME 5 S B = G LB RN HEFF BET 42 B S5t B4
¥ . i _ b B4 U
o J AR I 5 A4 R B (K) A RMEGT) B (%)
1 | 300054 o AR 410,900 |  9,319,212.00 9.00
2 | 002714 WO Ay 143,000 6,234,800.00 6.02
3 | 600011 e Re [ bR 577,000 5,550,740.00 5.36
4 | 000596 EEial 23,934 5,051,749.38 4.88
5 | 002475 SEARE B 113,800 |  4,473,478.00 4.32
6 | 002837 LA T 202,263 4,326,405.57 4.18
7 | 600519 MG 2,700 3,961,953.00 3.83
8 | 600584 KRR 123,799 3,925,666.29 3.79
9 | 601100 ERVAT AN 79,900 | 3,721,742.00 3.60
10 | 002050 —Ae R 188,600 |  3,598,488.00 3.48
5.4 R EWRILFF B DR FHFRELHS
o s B B T
75 fii g7 i b AR EOT) B (%)
1 E K 97 5,385,105.28 5.20
2 Je AT 4 - -
3 LR - -
Hodre BORME S Rl - -
4 (0|4 liess - -
5 Al KT Rl 5 - -
6 Hh SR - -
7 Al (AT Ag 457D 651,187.05 0.63
8 EiRIZza: - -
9 HoAt - -

10T, FL14T




T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

10 a1t 6,036,292.33 5.83

5.5 & IR A YA o He4 B i Ho B R/ R AP RO BT T A2 B 305 A

7 e e e _ o 4 T P
o iR 5157 2 PR HE G 2 SUHE () EHET ()

1 | 019727 23[H fii24 31,000 3,156,390.27 3.05
2 | 019709 23[H 16 13,000 1,320,299.59 1.28
3 | 123107 Tk FQEE it 5,160 651,187.05 0.63
4 | 019733 24[ {702 5,000 505,365.34 0.49
5 | 019631 20[# 5705 4,000 403,050.08 0.39

5.6 R G IR A YA o H & 5™ 18 LB R/ NER P B BT 42 B P SCRPE SR B3R R 4
AFE G AR AR R 57 SHFIESF -

5.7 BRI A S YA o Heg B i HO B K/ R PP RO AT T 45 5t R B S A 4
WRiEREE R E, AEEAS5RERITT.

5.8 & IR A YA oG He4 B M H B R/ R AP RO BT T AZ BGIESE B A
WS ERLE, ARSI EPALRE .

5.9 i EHIARAH ST H R RIE 5 B 0L Ui
AT G ARG WA R FF A B/ I 5 20

510 MEMARAE SR EHEMRB XA B LA
AT G ARG WIARARFFA B G 0529,

5.11 A A HE HE
5.11.1 ZERH AT IEF R RIT EARERE SN LR RERE T B —FEHNZE L
FHEBT. AT R RS U

A EE RS B R S R B R R R AT H S “ATBUE T e 7 i
VAR RAT EARRI AT A, EREEFHAMBREEA, Hd N ESRRN+4
EFR M RAT ERBEA BRI I LR ERNEE, MR EERERE Hil—ENZE A
FiE . AT .

5.11.2 A HE &I T4 BEEARE HE A FIIE S EBEE.

5.11.3 H A = H B

117, FL147W



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

P 2 EH(T)
1 A7t ORAIE 5 24,914.16
2 IS F3 18 7K 860,686.00
3 I AT ) 8,750.88
4 VUL @RIpSS -
5 JRZHSC HR 3R -
6 FAb I K ]
7 oA -
8 At 894,351.04

5.11.4 R AR KA HIAL T3 B i T S B fit 72 B 4

i (e AL 57 44 ARMME o) 7 3 4 B PR VA EL (%)
1 | 123107 15 IR 5 651,187.05 0.63
5.11.5 HEBIR BT LB EHFAEREZRE R RHA
AFE G AR A AR AT+ 2 S ANAE AR IE 2 BRAE I
5.11.6 BB AH ARG M B A SCFH R E 4
AESGH TS TAWIERE, Sz MEE& I B geFER %=
§6 M RNE LS HED)
HAT: Ay
5145 7k = 5LRH A% ZEA 515 7k 3 5ABH I ZEC
e W) 3 4 A U 136,993,765.27 -
45 0 3 ) S 4 o HR D) 3 0 9,317.53 -
Jolie st SR A 1) 3 4 A S [ 47 0 1,317,868.64 -

5t S ) 3 < 35 73 22 Bl 4
CHr e BLe-" 3851 )

0 ST AR S < 03 B0 200

135,685,214.16

§7 ZEEBANCHEFRERBLAESHER

71 BEEEANFEFEESHTRINHER

127, L1447

LN VARG



(5315 7K =F- 54 FH i S2 AR S5 50 5 9 42 2024 4F 55 228 ik 75

115 7K = 5L P B 57 115 7K = 5L PR B SR

et AT BN AR
w

0t ST B SN FR O S A7 A - -
7t ST ) S H JOBE ] 47 A5 - -
T WUR S BN SR A AR
w

A S R FF AT B AT 5
EE s (%)

20,000,000.00 -

20,000,000.00 -

14.74 -

12 REEHENCHERRERBEALAREER S WA
RGN, HEEEH RIS HEA TR R AR .

§8 RMMBRE BRI MM EEF R

8.1 & BN B — R B 1A B S iy B L 3K B B T 20%0 ) 1B 5L

# WE N B RSO WEKRFEREHN
%
% | e mEitk
% | o 135 3| 8 2 T HAH) 03450 FH ) 403 %50 VEE [5] 43 %51 FrE 08 a5t

| 209K A X [
21|

20240401-20240
wl o 30,000,050.00 ; -|  30,000,050.00 22.11%
P 20240‘2032'20240 27,999,000.00 ; -| 27,999,000.00 20.64%
PR AU

ANHE AR ST BB — BT AT B L3 B B B 200 (K 1 T o iz B — BB RS LR FT e S B 1R
BN KU+ g sl 1k RS S5 S XU o

8.2 LI B H IR LA EE(E R
T

§9 FENMHEZR

0.1 BEXHEZ
1. EIE M 2ttt 5045 i = BARBH i 22
2. (TS 7K 3= 5450 s 2RI 5 4% W 3k
3. CIAE 7K 3= 5450 i 2RI 5 4% W 3k
4, RGN AERUE #T E ik i &

~

BRSBTS

H|

EFH#
Hes
FEET

JI/AS=E

9

’

Gt
&
&
y

i

5

137, FL147W



T2 45 7 = B BB SR TR 3 45 T ik < 20244F 55 25 FE AR i

5. B B S TR HEAE
e

OB AL 55 SR

(o3}

N

9.2 71U /R
LN HEFLE AL

9.3 EPHFR

RIE7 ST
B

BB E R AR BUE e, AW AR K RS E AR A .

I H S 4006070088

oy Wk http://www.gtsfund.com.cn

B Gk FEHESEHEFRAA
20244E07 B 19H

147, FL147W



