JRERFT RS RE JR 3 LA 5 2024 SR 4 ARG

TREFRFHIEFRREE
2024 E58 4 FEMRE

2024412 A 31 H

HEEEHEAN: |TRESEEFRAH
EEREN: PERITROFRAHE
WEXEH: —O=-HE—HA=-1+—H



JRERFT RS RIE JR B B 5 2024 SR 4 AR

§1 EERR

REEH AN FHF S MEFRIEAR G TR AR AL E . R T IERRR B
ORI, IR AR RS AT 58 B AR AE AN ) K BT

RETE NP ERAT RO AIRAAREAREEFAME, T2025F1H 17 HE
B 7 ARG I S fEAR . ITER ISR A GG FN R, RIER N EAAERE
{EATvE= NP S VB E R i S it T

e BN R DLMCSEAE . B UR S SR U8 B AT P 2 57, (BRI,

G EHF.
B0 ST AR IEAKRRI BT KK, B0 7R AR AT
120 ) S AR S AR S5 00 B 1
ARt S BOR ARG
AR E 2024 £ 10 1 Hilg® 12 F 31 Hik.
§2 EEMMER
B4 R T REFH 7
4 F A0S 017475
HegiafEr A FLRITF I
Fea AR 202347 H 25 H
PG AR IE S BUEET | 804,936,093.85 17
TE TR 2] U RN CR B B2 = In 2 1k Bk -, Jdid
% Hbr TG ECE , IR S 4 U e 1 RS AR (Y
fi.
ANFE G AERE T 7 W G B AT IS TR 5% 6 T 45
—— ZRNE R B b, IR A B AT BT AL i & 5
JEL A R a5y, Ay BT AS IR SE X6 4% 2R W8 77 1) T 34 5%
M, VAR B R M LR R




JRAEF AR R A 2024 4R34 ZFEERGE

AT .
SRSV 4

TR

B A RIS B AR, AR AR
MEREAT RIGACE, M SEM SR E g, JhE

1. KBHEHE; 2. finfk
BN, 3. B E ENS, 4.

B I XS

ERAATAE T iR BT

-T2 S E CRE) T8 E0 38 K >00%+ 1 I%

b 457 b R i v 300 45 A 2 ><79%-+ A B i bH A 1 48 A= 48 Bl 2
3%
AEEG AT S, FIUH &8 S KRS 7K T
Tmiigpie, KTREGHES MR ENILSE.
AREEEG AR T, 2 im i@y T

JRUBS AL i A AT PRI VAR T R DA R AE 5 B A 7
SR IR AU, B R T 3 A Ik B B KT
PR VS HEBOEA L T 28 5 HANE T ] RE
i SR IR 56

HeBEHA JR G AT PR

HEEEAN (R R AT A A PR A 7

;Eﬁﬁ%ﬁ%gﬁm PRI A PR C

DS 017475 017476

i

WG AR T8 o k4
506,034,778.69 i 298,901,315.16 1y

3 00

§3 TEMFHEIFMESFERI
3.1 EEMEE

AL NRMIT



JRERFT RS RIE JR B B 5 2024 SR 4 AR

5

F2 B 55 b (2024 £ 10 A 1 H-2024 4 12 A 31 H)

ITREHRZ A JTRER S C
LA S 28 26,136,251.58 13,671,580.47
2. IR 14,224,418.11 7,343,502.93
3 IOA -5 o e 3 A A 1 0.0220 0.0198
4RI B 5 1 E 534,411,079.46 313,785,996.12
5 IR I A BHE 1.0561 1.0498

TE: (D Fridk eV EHE b MR RA NN 5 2 e &2, thA S
Ja SR BRI 2 KT AR T T AT

(2) AW TR R AR BN Feotllas . HAiN OS2
HARB R FHERAH O B I ANE FHRAE R R (R0, AR D A5 L S i aat
EA A SeHEAR S A

ps

3.2 EEHERI
3.2. 1 ZESAFHERK R LIS RS LR A 2K LR
1. JTREFH5F A

‘ | kG
e | N | b |
o FEEK | | RHEdR e
B B RhfEZE | R o OEE) @—@
O ® %6 RERfEZE
@
3 —_= /N
Ei— ' 1.24% 0.39% 2.35% 0.16% -1.11% 0.23%
N
Ei” M 5.78% 0.38% 4.85% 0.14% 0.93% 0.24%
k5 6.94% 0.33% 8.68% 0.12% -1.74% 0.21%
H¥EEE
[ A 2 5.61% 0.28% 9.20% 0.11% -3.59% 0.17%
B4
o FEREK | EEE | gtk | kgibE D@ D@
>4 N e e BT e - -
O RinfEE | FEHERES | RS




JRERFT RS RIE JR B B 5 2024 SR 4 AR

@ EHE)) RIrEE
@

ot =A

J}fg ! 1.12% 0.39% 2.35% 0.16% -1.23% 0.23%
T~

;52’\' 5.55% 0.38% 4.85% 0.14% 0.70% 0.24%
o —4 6.49% 0.33% 8.68% 0.12% -2.19% 0.21%
HESS

[F] A= Rk 4.98% 0.28% 9.20% 0.11% -4.22% 0.17%
B4

3.2.2 HESAFAEMURESRTHAEE KRR LKL EFRBLS LR

RBZHI R

1. TREF B A:

TR U RS I B A

RIHPE G KR 5\ Gt bR i 22 1 g s A #ont b ]
(2023 £ 7 A 25 H# 2024 4F 12 A 31 H)

9,38%
8.04%
&, 70%,
5, 36%
4,02%
2 68,
1.24%
0.00% ||,
-1.34%
-2,68%

-4, 02%

2023-07-25

2023-10-21

2. T REHS C:

2024-01-17

2024-04-14

2024-07-10

|—rEgEiEE, — 18R]

2024-10-05

2024-12-31




JRERFT RS RIE JR B B 5 2024 SR 4 AR

9.52%

8. 16%

5.80%

5. 44%

4,08%

2.72%

1.36%

0.00% (b,

-1.36%

-2, 7 2%

-4.08%

2023-07-25

2023-10-21

2024-01-17

2024-04-14

20=24-07-10

|—r&gnEsc — hEs4E]|

2024-10-05 2024-12-31

T AREF WS ERAENE 6 N, EEMERIN 205 i & LpFF

EAE

4.1 EE&EH (RESLIE/PNE)

& FA RE -

§4 BEAME

L
L =L
S IR
44 % —— Ak i
o | s |
Hw | B
AR es KLt hEEE, TREE
B SR R i, 5 b B R 4
VA S B O M MOVAE 5 o S AEAL SORAT %
SIS LH, | AL TSR 5 B R
RATENAD A A P e 5 5 S A5 B IR
IR AANER B | o 16 | EEBGE LG5, (6
WE | EemIESLE, | T - | FEUCE B R Y eI
I & S e S LHE A L
Ery A8 SOAIIE 20 WSS, AT A
CoB, R G B A R T R 2
G PR SR A E FOASEI ML TR, [ R RIS A
Ery A8 SOAIE 20 {55 RAE 5 BB R S HE S 2
2, WA HH(H 202244 H 29 H % 2024




JRERFT RS RIE JR B B 5 2024 SR 4 AR

| R | | |#2A20).

Ee LS EEReEH, EPRHIV RS RN HAERAERH, <&
R AT A SRS B XtERARE R 2B e I, R
A BAE B0 Jl 36 2 7 2 5 B4R H AT RS H 39

2.IEZ7 AV 25 SO A [ I 4 S AT ML Bir 2 A S E

4.2 BENXRE N A ZESEERH T E O3 A

AN, ARG EHNRES (RN RICH EIESR B0 k) 50K
FHNE R G A TR S TH S U] S A R VAU I, AR ISEAE
YRR D 0 R N BEAE P AR B8, AR AR G KU (Al B, RS B A
PR A M. ARG WINEGBIEGEREM, EMERSRFA AT N, e
M B8 BT S A SVE L I A TR U RIE

4.3 ARG EFUH

4.3.1 AR5 ERIHAT E

DA IR BB AR AR, INSRAT 5y ) BOHA T (0 N B T
LS AT 2 5 S AT AL, PRUE T2 5 SRR S B o

FESL BRI PN S 1 5 T, 28 w1 A B 50 B 3 A PR R R B AR L
B AL BRI L IR T > 7] #6308 e, Bt 4 & 2 PRAE BB B N AT DL 3= ok
S I B BRI Z L R HRE o AEAC Hy I RE R, AL 5 BE
“BFEARS. g tide. EEBIDBC. LRGP, AP SR iE <. el TR
g RS A R 0 DR 42 1) (e e 4 T 52 T R G BB A8 S i AR AT S M A S T, Sk
IUAR % XURGE ) F op XU s FE A S W 1500« WE E R 58 5 5 A i R R A ST i 8 A
%, SEBLBCE WU 3 5 12 .

AN, BB AT 5 6 BAPATE O BRI, ARKHREA G2 17T
XHE, RRAEARTA LTI 5 I

4.3.2 REX BT AKERHHA

FAREA, BAAFB N ERRHES SNSRI N ST, FH R
A2 5y AL 1 BT A By B I IR 2 H RSCSSRA 5% A 5 36 13 IR, $OuER %K
AT BT A DA SR 7 AN A & R AR I A1 A2 5 5 A7 R AR B 2 PR B AT



JRERFT RS RIE JR B B 5 2024 SR 4 AR

T AR
AAREWIN, RRBUIAT: A 0] 5 P EA Q-T2 5 A 2 L 1 573 5 38 5 -

4.4 RGN E S HIBB KB /R

2024 FIUZFE, REKMBAEFEREEMREE, 24 R EIREEZZE 100bp, HEFINH
25T 2025 SFWIE I BCRTES] . RN EIREE)E, TS E A 2025 42100
B T BRI R o XA B 1 3¢ [ -4 I i as % fe i _EAT 13 100bp,  Yad
R BEIRLET I . ik, KRB EEEI B, wetmaii e, R
A RITCTR BRI . 52215870 “HLRNL” 5Em, HBE 10 A8 L iR
R

MEN T RAE , BORVEMTTZE SRRSO T iz 32, BRI B8 I BORVE AL
NI, JE SRR STE M BUECR VR LTS D RSB IR BIKE , i 2 %5
RELRIRS; B i, SEAMARSN EARERUTE, DNEMEBAETE
B K

WEWIN, 6FdE, HE TR TP EAMEERERG ST GEEEY
B, AEESIIN T AR SE RSO . B i, A HRAE T DL FE AL
BEAT T UBRAE, AR 10 AWNE HIREJa SZETINE, M ardEss 1A vk e s e ik
o FEATWECE T, HE RO /NEREE, DREFFA 7SR 2555k,
RAF T TMT AARERAR SR, B9RF 1 S A d AR RS €

MIRFSMEIRAE 5 B B 2 o SE RN 1 AR LR A [ A1 51 AU O A )
Yo, WIHWEEN T 2025 FHH DR ). HEPRE, KM s —
A “JE T SR, AR SR SRR BRI S T3 48R DN P IV O
A, BAT I B I 5 g A5 3K B8 T GEE R IROUL Y SR T REBE N B
BRI AR T IR AR T ORI S AU 5 i v 5 5E AT R T O [ A KA
i o 2025 SEARI I E 12T BUR B 5155 I ESEAT 1 BRI TREE, 07 BUF S L
RIKEN AR T Reig b g, X0 AR B A (MDD F—E 8. Hr=
Xt B BRI R — e A .

MR KE, HErHERGICEEN 7 “TANX” , Toi b E E NG
PRI, EREARFRRLHSEE . HAERINE R G2 M EsE, HTrHR
A ZEAME IR Z2 #0015 FT B R A2 B A EDR AR, BA PR 4R S oi KU B . M ELER



JRERFT RS RIE JR B B 5 2024 SR 4 AR

WHERT , BT IR MBS AR TR B e (T 2, 382 5 8BRS TUT
HHEA T EZERMAEN . AT KR 2025 FA a3 1 MR an FE 2T [ W
. Ak, FATNTY 2025 ENRMICRBBEIINK, VaeRA TR E N E.

4.5 MEFNESHNLESRA

At AN, Al A RESMHIFEIGKEN 1.24%, CREEMHAEEK
HON 1.12%, R S7 b A R HEUR 25 %N 2.35% .
4.6 MEFNESHFE ANBRESH = EE Y

WG WP, RS G AR M IES: A TAEH BSO8R a N A8
BT EINT DT I g e .

§5 BEAGHSE

5.1 MEHRESHAHEHR

B B TSN ond
JP5 I H SHI(T)
¥ L1 (%)
1| Baa st 164,098,094.14 16.03
Hodr: i 164,098,094.14 16.03
FAHEAEIE -
2 | [ s iR 820,902,165.60 80.20
Hrr: fizz 820,902,165.60 80.20
BEP SRS -
3 | HEREE ]
4 | GRbATA S -
5 | EANREEHT ™ -
Forpre ST =R 1 SR
S )
6 | WITHEFMGEHEEMNEET 21,117,165.67 2.06
7 | HAth B 17,479,652.09 1.71




JRERFT RS RIE JR B B 5 2024 SR 4 AR

8

#rit

1,023,597,077.50 100.00

VE: AR AT H I s B ML 3B B A S (A 79,890,211.63 TG, (4
B EE EL ) 9.42%.

5.2 MEMIREATW TR ERRAS

5.2.1 MEP KRBTV ARKBARERELHE

A

A7k

~feE o)

SE A TR
EHEEE] (%)

A

VSN NN K2

Rl

13,803,600.00 1.63

fill i b

62,344,282.51 7.35

RT3 BRSO A
NI

L

HER A EN

b IERE il 4

8,060,000.00 0.95

T O |1 |m

15 A O

5 R RS BRI

B4

il

G 55 Ak 550k

FBHERT BRI

KA FREEAN 2 3B

JE RS BRI H AR R S5

#AE

PAEME S TAE

B AR 4

»w|D|O|T|0|Z2|Z2|r | R |«

oA
o

it

84,207,882.51 9.93

5. 2.2 MEWIRBAT W R B FRERRAS

GRES]| AHE (N R

BEPAEE EEB (%)

10




JRERFT RS RIE JR B B 5 2024 SR 4 AR

RETR - -

J A4 KL 8,119,518.72 0.96
Tk - -

A H H A TG T 7 b 15,933,999.86 1.88
SRR 15,689,895.72 1.85
=97 DR fi 20,025,800.21 2.36
Ll - -
EESES N - -
RTINS 18,535,616.64 2.19
N A1 1,585,380.48 0.19
5 Hu = - -
&t 79,890,211.63 9.42

T BLEIP IER A2 ISR AL [ Bid A AT Mk 20 SR bn v

5.3 WMEHRIEA RYME S E ST ™58 HBIR/NHEFF BB +42 B8 B A 41

P S g
F5 | AR iR E A B () o S E(OT) VEE L)
(%0)
1 00700 P A I 48,000 | 18,535,616.64 2.19
2 688139 IR 500,000 17,600,000.00 2.07
3 300832 el 195,000 | 13,815,750.00 1.63
4 688169 13k B 39,000 8,552,310.00 1.01
5 000975 L 4 & R 530,000 8,146,100.00 0.96
6 01801 (Epvazty] 240,000 8,134,335.36 0.96
7 01818 H4am 800,000 8,119,518.72 0.96
8 002352 =42 i 200,000 8,060,000.00 0.95
9 00780 [FIFERAT 450,000 7,584,267.60 0.89
EEJ_.H N s
10 00168 7 ,;‘:i@ﬂ;‘ 130,000 6,837,879.36 0.81
5.4 MEWRERGESR B RAFEFREHE

\ B e S Ve

e 525 i n M E(OT) i
THHE ELB (%)
1 FEX s 34,036,256.25 4.01
2 | RATEEYE - -
3 SR 10,082,646.58 1.19
Horr: BURM 4 10,082,646.58 1.19

11




JRERFT RS RIE JR B B 5 2024 SR 4 AR

4 | IFiFF 724,868,307.97 85.46
5 | Ak AR B SR

6 | PHIEE 51,914,954.80 6.12
7| AIEEfE (R[S

8 | [FhLAEE

9 | Hftk

10 | &if 820,902,165.60 96.78

5.5 EHIREA SRYME G ES T 1#E B/ HEF BT A S 8 R A 4

b B
s | e i K B Gk AfehrECT) | AHEL]
(%)

1 | 149825.5Z | 22HiZi01 600,000 |  61,354,869.04 7.23
2 | 185683.5H | 22 % Gl 600,000 |  61,241,917.81 7.22
3 | 185393.5H | 22 4HilF G2 600,000 |  60,906,558.91 7.18
4 | 115104.SH | 23 iffil 05 500,000 |  51,067,616.44 6.02
5 | 185903.SH | 22 3£ 01 500,000 |  50,901,430.14 6.00

5.6 e HIARHEA R HE = UK R R4 P S R
i
AT AR A 7 SR
5.7 e WA A SOOI 4 = BRI R BT 1 44 Bt R B
ARSI IS B
5.8 R WK A FOYME 35 TP HEBIK /N HR R 0B T A AU A 4
AR WA .
5.9 e WA AEE G BB B AR A 52 58 R B
(1) I 4R HARRH A IA 5
(2) B AR I T I 55 53
5. 10 54 Aok A B B A6 R 000 52 S5 08 00
5.10. 1 K1 B A BB
AT BB EN , RR R AT, LSRR L H i, 25

12



JRERFT RS RIE JR B B 5 2024 SR 4 AR

EREMATICH MBS BHWr, X GTFim it KAWL 225
R B S 40, W RoR A& KA EIE, BRI B A & R XS, Sealdt
B IR IR E I E .

5.10. 2 5 HRAE S H K E 6 51 A m A

o 5 R GAME | ARUHEA | KETE bR

(K132 (o) z) o) i

N RMERB BFE T O

[ ot DR e e A MU RS (Jo) 36,158.86

[ 57 {3 D B A A A e fE 483l (o) -441,600.00

T RIS ARG AR AR R E U6
5.10. 3 AHEMRHLEE PP

[ G b e vt v e M AR O 7 R S AAARAIER TR, AR
THEIHERED, RE THERE KRR

5.11 HEAGHREME

5. 11. 1 AEEHBT AT AIUETR RAT BT, RMEZFRMARA T EEIES
A A5 PR > I AEAR 75 i 1) AT —4F N B 52 31 rh BRI 2 AL 9T o BT IR A IR 2
FIAE SR T i E AT SR N 2 B N RERAT 20 AT AL T

AR HE RS B3R AR AAT B SRAIE SR I B D SRR PP A7 B A SRV R I ik < TR
FOR o B R EARSN, AL GBI HARHT -+ 4 UE TR 1 RAT EARAIA I
ARSI E, B S St H AT — AR B RTFE DT AT .

5.11.2 AIRE A, eI BT RIHT+ 44 R AR HBUE H 2k & 5 R E 1Y 26 308 R 5 1
HITEIE

5. 11. 3 FHAMBEF=HI AL

F5 L4 FR A (L)

1| AR ORIES 359,680.19
2 | BGEZREHE K 17,113,118.23
3| RNURA

4 | RIYCRE

13



IR R ISR 4 2024 4R 4 RS
5 AT R e 6,853.67
6 | HARSYEK
7| fERETH
8 oAt
9 ait 17,479,652.09

5. 11. 4 $REHARKFFA 04 TH B 0 W] e 557 A 40
AIE AR IR AR FFAT A TR B n] e e f5i 7

5.11. 5 #RAEMARAT 148 BT A 7E Rl 3 PR 1% G ) L B

Uit 32 B &R o o
TS | AR
55 I AR | B SR HR 1A et E \ .
B HHE B (%) | 1
(o)
i
1 688139 HIRAEY) 17,600,000.00 2.07 Ejﬁi%
=
§6 HFHAEREMHLIED)
B
T H I REFFFRA I REFFRC
15 B HAA) 35 4 4 A0 A 1,143,797,371.99 623,184,060.17
45 330 TR) 35 4 0 HR A 47 0 114,539,895.76 80,136,996.51
el A 7 A HATE) 3 4 R e [a] 47 5 752,302,489.06 404,419,741.52
i I R 2L S R S B A (A
B b LA <27 A
5 A A R I 4 00 0 506,034,778.69 298,901,315.16

§7 E&BBEABHERREREAZZEEENR

71 EREEHEANRFHEEESHRINIENR

14




JRERFT RS RIE JR B B 5 2024 SR 4 AR

AAR T I B B R FF A A &0 3.

72 REEBEANZHERRERREREESTF YN
AREWIN, EeEEAAFAIZHEAA e G P, R LSRR &1
Rl

§8 FEXMHER

8.1 FEMMHHEX
() P ERERE TR R ST o5 MR 5B 3 S A 1 S
() ()7 REFi AR R B R e R e a [F)
(=) (TR EHA RN w TS gk 55 HUn )
QDR OAY & Xk ez it i e S rtan =47 N Q)
(4 R

8.2 FEiUHh &
JRABTMNTHEERX BN KIER 1 SRR E R 18 31-33 #%

8.3 ERHFN
LA REF SN ) oA R, a2 TA SR SL S e
2.l A ). JE4E BN www.gffunds.com.cn.

TREESEEFRAF]
—O=hfE—H=+—H

15



