REAEXBERBLERABIISFHAES
2024<F FAFH R G
20244E12H31H

HEFTEN . REKEREEERRAA
HEETEN XVBRITROFRAF
6 Hil:20254E01 H22H



515 7K ZE DR RIS T B VR & BN S I W I 42024 5545 R

H%
LN = £ S 3
VA - Tt 2 3
I o =g ey I B O [ 5 N 4
R o - 1= N 4
KIS = < 4
L O = = 6
4.1 BES2ZTE (EDSZRTE/NVH) TBT1 orrerereeersesesessssssesessssesssssesssssssssssesssssessssssesssssssasssesssssssssases 6
4.2 ERANBREHNEAESIEEERFEBERAITI. oo ssssssssseens 6
W RN vl L 7
VW o[ B O bR g 0. g 1Dy (a1 S 7
4.5 REBARIE B HIMBRTRID coooeeoeeeeeeeeeeeeeessessesesesesesesesass s se s ss s ss s ss s ss s sssass e sns s ne s sesssessesnessesanens 8
4.6 REHNESIEEABRE ST B ETEE VI I oo sseeesessssessssesssees e ssessesesesans 8
LR & 2 = 8
R sz o - T 8
LI B3 e\ [ X - ) e @ T 8
53 REHREZAAMELSBESE = FELHAIR/NEFOI+ B ERFRL....cooveveereeeree 9
W s e D ol o g 1 10
55 REMRBEAANMELSEE R = HELH X/ NEFNIT LRGSR TIRA......coocoveereeenens 10
5.6 IREMAKRZELAANMELSEES R = HELH X/ NEEFOI+R2E = FHESRERA ......... 10
5.7 REHRBRAAMELSBESE = FELARXNEIFNIARRSBRERA. ..o 11
58 REHRBRAAMELSBES T = FELHAIR/NEFNI A BT TR 11
5.9 IR EHR ARSI BRI IR HA TS A S B TR B cooveoeeeeeeeeeeeee e eeesesseeesseessseesseessessseeesseseseeees 11
5.10 IR EHAK AR S R B E TS 3 S B T BB oo seeseeseseeesseesseesssesssesssesesseeeseeens 11
Lo I i R = D A 11
TR 20 - v < ) 12
YA -5 5 Y R TR et o 7 2 5 o A 12
71 BB A E AR DB ANIE I e rsssss bbb s bbb sesssasssas 12
YR - T o YT L B g 6 N ks L . (R 12
L IR R 0 s = = N 12
8.lIREHNE—REAZFEESHELLHHARISBIT 20%ATTE T .oooeeeereeerreeersneeessneessseeessseensans 12
IR E S = R = 12
LI = - 13
T 1 = - 13
TR 36 )= N 13
TR L1 = W 13

i
N
=i
o
i
w
=



G5 7K 3= U5 R TC B TR B IR S 15 58 JE 42 2024 4R SR A AR 75

§1 EERR

REEHANERS REFRIEAR G R AR R EIL . = FIERIAEL

RN, HH AR ESIYE . R AN e BV A AN ) R % A BT

BEAEE NOWARAT IR A IR A IR A& G RIFE, 7202541 H21HE#%
TK&%$%W%%ﬁ\@@%%ﬂ&%ﬁAﬁ%%W§,ﬁﬁﬁﬁﬂﬁTﬁfﬁﬁ
108, IR SMEGR S R, e K CUBSEE . B 57 10 S50 H
Mz A&, HARIEES mﬁﬂ REERE AN GHARILARREKI . &
A RS, 55 AR AT W AR T R S A AT 20 ) e AN & R S U B A

AR I 55 FRLR A U

A I H 2024210 H 1H 2 222024412 H 31 H 1F.

§2 H &7 Mo

R RIFR [R5 7K = D4R

Fee A 001965

S (e BLTTF I

EeERAENRH 20174206 21 H

i BAAR J2 4 0 A0S B 298,079,001.36//
TE TS 125 1) ARG Y J ity A S il RS A e

0 B AR BLE, 7804235 em T B ER SRS, 5
G SIHIL IR 4 BT (1) AR E G A
A FE LR A0 M A 72 M 5 3R 8 L 1% 1T A B
FILH EgriiigEHERER, AWML, M
MR E AL S RS SR %L
i, Dhipe K PR B M PRI B 2 A I XU, o 80 %

FETE REME HAEMTRE . doh, ARTESRERFEL AT & A
5558 S B B AU M 42, 3 S M i A 2
VA, ARG F R UL E RS . IR E R
W& iR DTG . I de B PR R TSR G . BLIE % 5%
P

G L ::mmﬁﬁ% 7 %8 x 65%+ I 1iE [ 53 i AU 25 %6 < 3
AEEETRGHNES, BT, b

A WL 2 AR TR 2 117 25 4 it o, 90 308 XL AR S A 7 v T
i RS Mi ke, KT REMIESE.

S3M, #137



515 7K ZE DR RIS T B VR & BN S I W I 42024 5545 R

HEEHN {5 K EH AR A A
EEFEAN MV ERAT B A PR A 7]
T @ oy 2 4 ) FE S TR RR 45 7K E LA [ 15 7k D4R C
@ FFE e R S A 001965 001966
k15 BAR N I8 7 L S 1) 4 A
i;,ﬁ AR nBEEHHE 166,724,378.901} 131,354,622.46/}
§3 EEMEHBIRAESFERI
3.1 EEMEHRIR
A ANRMIC
_ 45 (20244210 HO1H - 20244212 H31H)
FET &I — - — -
[R] 15 7K = M4 UHEA [ {5 7K - M%UHC

LAHAE LB 25 -3,190,453.61 -2,080,269.73
2 A HAF 17,383,554.33 2.229.089.72
3INACT-35 3 A B A FH A 0.0821 0.0139
AR EE & Bl 283,095,844.33 221,354,913.32
S5 AR IE S BIFE 1.6980 1.6852

VEL: AMH3E20244F10 1 H £20244F12 A31H, FiRIES G r NIEIE S M TG
NN AE 5y e - ik B (Blhn, s, Ben 204 , i N3 H G SEhriicas K

ER TP

2. AW IR TR A A AEYON . BBt

HAtHN OINE 2 fe a2 )

et ) FTERAE < 9 FAME R 150 % e O AR, AR Dy 239 E se Bl iie et fn_E AR 3 2

FEUME AL B 2k

3.2 HERERI

3.2.1 BE AR AN KR &I 5 RHNL S LB A 28 R i E

5145 7K F= M PRAGHE R I

NG aaq

X HEIEK | Mgt o

- dsre | O | | ks
BB o bz | G | -3 2-@

1) o %3 N

@)

HE=1H 0.06% 2.95% -0.24% 1.13% 0.30% 1.82%
HEANNH | 23.47% 2.76% 10.61% 1.07% 12.86% 1.69%
T E—4F -9.25% 2.61% 12.88% 0.86% -22.13% 1.75%

4T, #13T




5 7K E U R I B R &

Pii

IS S

UESF PR H 4 20244F S AZS B 4L

HE=4F 3.66% 2.00% -8.03% 0.76% 11.69% 1.24%
ok 39.64% 1.79% 7.77% 0.80% 31.87% 0.99%
B4 A
@Ei;z ﬁ_ﬂ; | 69.80% 1.58% 23.82% 0.79% 45.98% 0.79%
X 7
[E45 7K FE PR CIE R I
. | k&b
Vo | TP | RRECEE
G Lo | ke | s | | @@ | @@
RD , FhRE 2
@ ()
@)
HEZAH 0.04% 2.95% -0.24% 1.13% 0.28% 1.82%
EANNH | 23.42% 2.76% 10.61% 1.07% 12.81% 1.69%
o Fe—4F -9.34% 2.61% 12.88% 0.86% -22.22% 1.75%
o =4 3.32% 2.00% -8.03% 0.76% 11.35% 1.24%
o 2= Fiok 39.04% 1.79% 7.77% 0.80% 31.27% 0.99%
HeA
i;g%/ﬂ\ 68.52% 1.58% 23.82% 0.79% 44.70% 0.79%
X 4

3.2.2 HE S FAMURE S RTHMER KERZ) LSRG B Al R4

BHTHER

115%
92%
659%
45%
23%

0%

(2017088 210-2024F 128310)

BiEFEXEAR T HEBES AR Wi E [ RER thE

-23%
270821

T
20180711

T T T T
280802 202000802 202110008 202211108

- BiEskFrEa - At E

W
a1
=
N

/l

#
w
=t

T 1
2023204 202412031




G5 7K 3= U5 R TC B TR B IR S 15 58 JE 42 2024 4R SR A AR 75

BisFFEA~RCEHFES EESHEHEE S G =R P ERHE
(20 7TE B 21H-2024F128318)
115% -

5%
89%
45%
23%

0%

—23‘% T T T T T T 1
20MT0S2T 20180711 2080802 2020008002 20211008 20221108 20231204 202412031

- BlisskaFr<lkEce - bmiEE

54 AT A
11 REBE (RESBEND) il
ARSI |
pomyp |
i 41 % LAl T o
| BE | oy
A | A
5B R AR
Wi, BUER(EACE R4
A IR AL AR A
ST, BT S
o B Akl CHIRAHO
i | Asesenn | 00| | | BT LR
VAT I A 7 BT
o, EEACERE SR
A F BB
M L PO
Vi M4 ML RSE,

4.2 EEANNIR G WA EE SBERATERLAI VA

MBI, HEEHEAARF WSS B 500 IS A e 5, AP
FEARFE R SO WA AR 2 K470, 8 KU AT P RT3 B A2 e AR AT A R KA
o JEEEHANMT T (PHRENRICMEIEF SR GIE) AHA B A 123

60T, $137T



G5 7K 3= U5 R TC B TR B IR S 15 58 JE 42 2024 4R SR A AR 75

SEEEE R E o FGEIRAN TR T 2H G I ECBIREAE | 5% B iR SR 2 4 PR
i, BB HPIRT &R e a FANEAE R 25K

4.3 AP G TR A

4.3.1 A3 5 B RIHAT I I

WA, REEEATIMVESE QEFHRRHERSE AR AT 56 R FE L)
SFMOREEE MM (REKFREEHAWRA A A TS EHINE) SR, %
MVEBE N B SRS R — 2l WA 2l 358 5 S5is 8l Il RTINS,
T AT AT AR o i, DA fRIE B B VE B I A RIS SR o
FoorHT. BRI I HPAT S WS SEB B E B S AN SR A T 15 B T X A5

R LN RE S TR TN 8 T 6 R il T L A e (B R 2 IR B E
RAFPATEFLZGHIEE, IR R H ALK A s, 2RI,
fLo LBl B EAE SR AL T AP Be s i s X FARMT e g st, e
HENIE IS A 5 o T AR AL, PR B T R IR i & Fe ks X E R
VAT N, e ENEEMARISE OB BC ik 0, AR SR A AL R i AR
XHAZ 5y 4 RIEAT T 7P

WG, IR AR XA R BBt 4 5 Z RN W ot A0 22 5 LR S Rl 1A 52
Gy R A 5 B2 S W HURISE Sy e ZEHEAT 0 A, 8 BN R R BLBEAR 2 A 2 AT
LS H S DL o

4.3.2 FER BT RN T T

WA, B AN LS S5 5 SRR, REEHARE
DUFAEA T RE S EBUR AT 5 AR S ik S R W 28 BTN

B HNTE T E M ST H G 5 I AT se i 7 H 1 528 5 B 77 i, &
HH RS A 5/ F) BRI 58 B R A 35 24 H RS B 5% 1 I o

4.4 4535 3 P B 4 (O REVE SERE RIS AR SM A

20244 PR, AMIFRES b, EREENHITILH . 12 MR E25BP, 744 HUM, M
TAE T 2025 I BRI, DUZRREL0MF MR R FF4E FAT, StRi4.644%, HEFIZY
Ko EAOTE, EMOH FAEHIE T M THEBGEZ S, W50 KRR,
ANPUZR R G BRI, F AR L8 L TE, 1R 59 RS HORIR 47
2J5, VR RIERES A, Rk, CREERN.

GBI, SR ONET, T L, UYRIEHE DR KA T, BRI
YRR N L. PUZRRE T E MR R R 14T, AHBIEZRIE, 765N T
BURTZE, IR, BSrT e Bt 4 ¥ T 20244 A% B R R A R TIL 58, DUZR P 111
BE T ST i



515 7K ZE DR RIS T B VR & BN S I W I 42024 5545 R

4.5 |EBNES PSR

B IR PG K DGRAR S0 B4E 91698070, ARG HIN, ZKEE 0
BAEIE K % 0.06%, RIS LR IR 35 % 8-0.24%; 8 2 4k 45 HA AR [543 7k 3= %
JRCH S HIF{E N1.685270, AREIAN, ZRELMBIFHENE KR N0.04%, R
5 LA S IR 3 R N-0.24%

4.6 AN ESTE NBEE S F - #EE A
T A AR BBESE — A TAE H R e s A NBCR AN i N B R 5
AT LT e .

85 HEAGHRE

51 iR HIREEF=HEHMN

e 5 D) ol JH 4 e BT 1) Ll A3
(%)
1| Bt 494,995,819.73 93.81
Hrp: 2 494,995,819.73 93.81
2 | BEeH®E - -
3 | BEW R 27,302,793.75 5.17
Hrp: iz 27,302,793.75 5.17
B SCRFUESR - -
4 | REBEE - -
5 | &RMATAMELTT - -
6 | EANRELEETE 630,000.00 0.12
FHorre S = R0 B SN ] )
IR G

7 fjﬁﬁﬁ%ﬁn%ﬁ%ﬁ/ﬁé\ 4,222,280.08 0.80
8 | HAhH™ 484,170.33 0.09
9 | &t 527,635,063.89 100.00

5.2 MEMREATW A RKBEREHE
5.2.1 EHIREATIL R BA R ER T A S

AR

Ak

~IMEGT)

o 2 4 B HE LB (%)

A

VI NN QN2

oL

=

H
&
=H




F{E K F VR TEC ER &

HUF 5 R 420244 F 55 A E 4R 2

KAk

fil| il

337,235,285.91

66.85

HL 0. BARROK
GV 1L I A4

SN

R A ZF N

6,999,900.00

1.39

ACIIS KT B AR B
14

41,752.26

0.01

R IE V4

SRR BRI A
AR 55

87,663.02

0.02

B4

Pl

AL GE AR 55 A 55k

S|Ir| x|«

AR FEAMBAR R 5

137,865,948.54

KFIL PR Lt
=i

o

JERARSS  EEAT AL
S5k

#AE

PAMES TAE

12,765,270.00

AL AR E AT AR

nw|lom|O| ©

Gt

At

494,995,819.73

5.2.2 |EPAREIT L REBREREREZRELE

ARSI AR T AR AR AT B B B 5

5.3 ME AR A FOHME o2 & 7™ 15 ELI R /NER P BRI+ 42 R SR W 40

i Z2 AR

e ER AL TR

HE(R)

2~ fe e ()

EE A
EEEB (%)

301080

[ERE 2

1,100,050

48,556,207.00

9.63

300558

DEZY

900,090

48,541,853.70

9.62

w| N[ |d J

688198

(EYS7=rg

357,000

38,916,570.00

7.71

SO, #137




515 7K ZE DR RIS T B VR & BN S I W I 42024 5545 R

4 | 301393 ZINAY) 747,054 | 29,814,925.14 5.91
5 | 605369 PR ERST 950,040 | 26,677,123.20 5.29
6 | 688131 G R 2 717,685 | 25,621,354.50 5.08
7 | 688117 XA 990,000 | 25,413,300.00 5.04
8 | 688293 L3873 BV 687,000 | 25,061,760.00 4.97
9 | 688046 ZiRAEY) 1,830,000 | 23,515,500.00 4.66
10 | 301367 A 306,040 | 19,280,520.00 3.82
5.4 EMRLFSF B IR FHRELAE
o » . o B T e
75 fiii 75 i 2 e E (o) L (%)
I 2% 53 77 26,341,074.52 5.22
2 PAT = - -
3 LRl - -
Hodr: BURME SR - -
4 {5 - -
5 Al 4G SR BT 77 - -
6 HH S - -
7 Al LA (A AZ #ef5t) 961,719.23 0.19
8 ERIZe - -
9 Hop - -
10 it 27,302,793.75 5.41
5.5 IR EHRIE A SAE HE ST E AR/ HEF BT LA SRR A
J¥ e . i _ i B T e
o ey g7 44 K e (5K AR EGT) G (%)
1 | 019706 23[E 713 129,000 13,101,999.86 2.60
2 | 019733 24 [F {7702 95,000 9,681,556.71 1.92
3 | 019740 24[E {709 20,000 2,025,267.95 0.40
4 | 019698 23[F 3705 15,000 1,532,250.00 0.30
5 | 118051 (G 5t 8,000 961,719.23 0.19

5.6 M EFARIE A SO E o 2 S5 18 EL /N R RO BT 42 B STRAESF SR B 4
AT AR WIARARFFA B SCFFIESS -

10T, #13m




[ {5 7 F= 2465 RIS T B VR B B UE SR 4R B 2024 SR A R o

5.7 & WIRIEA RE SEEF ™ 1#E L FIX/ NPT LA St &R IR A4
RERE G RAE, ARENSEHRERBHE.

5.8 M EFARIL A YA 2 S5 15 HLI R/ Ry B BT 48 BOIE LB B 4
AT ARG IR R FFABGIE

5.9 MEMRA R SH R KBTI 5B A
A SR IR AR FFA BRI 5540,

510 R EHARAZRER T I E BB 5B UH
RIS ERAE, REENSEEFUNGIR.

5.11 A A M
5.11.1 &R B+ L IEHHRT E AN ER I I LR AERSEH Hir—ENZR L
FriBst. AETTHE B SRR T UL

AR EIE S S BRSNS ISR M A B “ITBub e ki
FIAR S RAT FARRI AT A, EREEHEANBIUERN, REHARERRTIT+4
ER I RAT EARBA PR E ST L R E NS, HEa RS RS Hir—FEN 22 A
}I:IL.J\ N &1'J 9/] rlEJ &,

5.11.2 ZEEH BB ERE HEEE R F BB REE.

5.11.3 HAME =14 %
5 YR & H(7T)

17 RIE S 237,748.69
SCIE Z7 T FK
IVidivel

VL &IPS

J AT EF K 246,421.64
FoAth REGR
FHopd

it 484,170.33

| N]J]O|OA | B W|IDN]PF

5.11.4 R EHIRFFA HIAL T 7 B B T 8 85t 5 A 2
ARSI AR T IR AR RFAT AL T2 YT w] e 5157

F11m, #13m



F{E K F VR TEC ER &

RUES B

20244 BB AT RS

5.11.5 R EHIR AT+ 48 IR 2 A AR TIE 52 BR 1% 0 B 1

AT AR R AT+ 4 IR TR A AL

HERQUN SN

5.11.6 HTHEA AW G MR KA SCF#HR IS

A T DY A N R AL

WA &

§6 FHBAE SRS

THIZ 8] T BEAFAE R 72

BfT:
[ 455 7K = LURA [ 5 7K D4R C
e HHHA ) 2 4 47 R0 i 244,368,835.60 215,217,095.39
25 1A 1 TR 25 4 5 HR 40 70 61,136,943.52 57,765,312.54
Dol A3 P 3 A 1) 3 4 i T[] 4 138,781,400.22 141,627,785.47
5 0 [a) 3L 4 v 70 A8 ) 473 i
(%ﬁ@&H-ﬁﬂ)
A5 B R R 4 40y 5 2 166,724,378.90 131,354,622.46
§7 REFTEANBHBERREBREAZEESENR
11 BEEEHEANFEFELESMHHTINFN
BIREWIN, EEEHEARTAARRESHH.
12EBEEENZHEERERBARZREST 5 HA
AREHN, EEEHARCHEGRERRARS.
8 EmEHEA IR EMEESER

8.1 MEMANBE—BERETE ESMHH LA RSB 20% K F M
# AR TP A S RS A I R IR A S A
§ o | RS
% | o | PUBHISHEE S 45 T [ 3450 FH I AR 5

N 20% 1] i 7] [X 7]
]|
f; 1 2024112;41_20241 63,219,869.35 28,725,085.95 31,391,752.62 60,553,202.68 20.31%

72 AT R

AN Al T ST HH LR — BB A i A L A B B R 1 20% A TE

AN XS e B Bl XS S5 1 DU o

g R BT U LA T fE S

B

8.2 M B BRI M ERE R

#1121, #13m




G5 7K 3= U5 R TC B TR B IR S 15 58 JE 42 2024 4R SR A AR 75

T
§9 BEXMHHEZR
9.1 £EXMHEZR
1. WP ERE Y S HEHE RS K 2408 RIGC B TR A TE R 89 3 45 r ) Sk
CEAE K FE MR RIEI ER SHNE R R SR EEH) |
CIRE 7K 32 2408 RIE I B IR & BHIE R R S S B i)

v B EE LSS TR HESE . A

2
3
4 i A ERUE T B35 A T 1
5
6. ZEEFLE AL B HEAE . B

9.2 TR HE K
HEEE N, EEFLE AN

9.3 R AR
BREXNAMRE AR, TENESEEARGKERSETHARAR.
i HLIE: 4006070088
NwE] L http:/Awww.gtsfund.com.cn

RiEKkEESEHARAT
2025401 8 22H

$13m, #13m



