REXEMARBLERABIEHFHHAES
2024<F FAFH R G
20244E12H31H

HEFTEN . REKEREEERRAA
HEETEN XVBRITROFRAF
6 Hil:20254E01 H22H



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

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 9
53 REHRBRAAMELSBES T = FELGAIR/NEFOI+ B ERFRLA....ccoveveeereennens 10
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 ......... 11
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 = 13
LI = - 13
T 1 = - 13
TR 36 )= N 13
TR L1 = W 13

i
N
=i
o
i
w
=



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

§1 EERR

EEEH NN EF S LEFORIEARIR S 8RR BOL R »= SRR g
HORWBE, SRR E ST AER PR 52 B R AN ) R A T AT

BEAEE NOWARAT IR A IR A IR A& G RIFE, 7202541 H21HE#%
TARAE RIS Fe bR R ERIAR R A AR EHENE, RIEE N BN ER
CH. PR R . e P RIE O SE . BR S JE )
M AL, EARERE —2RA . BEMEEVSIFAREL AR, &
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

B & TR {5 7k F= 24 Tt

HL ARG 010064

A (e S LEARICDID A0

e Cile Y Ve R 20204£09 5 23H

i 5 WK I 4 40 B 300 652,559,369.911/
FE TR A AR I S6 A b, ARIES T iz 52K 4

547 =R Rl TR BV AL AL, 04 SRR 4 8 7 i
R e B .
TERATIE R, BETIENNZOE T2
AR, BB deta bR, B AFE S
X B BR AR KRBT P G B L, 3 AR X
U, mimmshie. B IIK SN R A U

P % g AN G IR S 7 5 R LA 2 AR TR B
PEIIE L 24 L GDPSYH 1) X &R, FH ECPIFIAR
FUHE RSP RIEAT R o AT 4 I SRS 5
AR W=R 1 SN 405 1 NI TTE s s 1 i
FESCRFIESF B UT RIS IR AR HH DR 4 0 5K

A b VIR3005E HU 25 K x65%-+_EAIE [H i 5 Hlie 25 % <3
5%.
RIEGNIRA TS, FLTRHAU a5 A TR KU 7K 7

JARS AL 5 4R AE mT iR ML R ES, (BACT I S AR
&

3T, #13

=



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

HEEHN {5 K EH AR A A

EEFEAN MV ERAT B A PR A 7]

T @ oy 2 4 ) FE S TR RR [B45 7K E 4 HFA [E{5 7K E 24 C

@ FFE e R S A 010064 010065

k15 BAR N I8 7 L S 1) 4 A

;D R TIRA TR | o 110 436200 50,416.933.621);

)\

§3 EEMEHBIRAESFERI
3.1 EEMEHRIR
A ANRMIC
_ 45 (20244210 HO1H - 20244212 H31H)
FET &I — —

[R] 15 7K = M AEA [ {5 7K %A C
1A s Bk 25 32,393,847.54 4,148,649.99
2 A HAF -21,168,312.65 -3,010,961.67
3INACT-35 3 A B A FH A -0.0337 -0.0526
AR EE & Bl 676,328,684.47 55,561,381.30
SR IE S BIFE 1.1232 1.1020

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. A C eI

Rk AR EON . BT

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

15 7k F= XA E R L

NS0

X FEBEEK | LgilbE o

o g | | ks
BB o bz | G | -3 2-@

1) o %3 N

@)

HE=1H -3.15% 1.81% -0.24% 1.13% -2.91% 0.68%
TENSTH | 11.15% 1.79% 10.61% 1.07% 0.54% 0.72%
o 9.00% 1.49% 12.88% 0.86% -3.88% 0.63%

4T, #13T




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

HE=4F -14.99% 1.20% -8.03% 0.76% -6.96% 0.44%
RESEH 12.32% 1.14% 2.16% 0.76% 14.48% 0.38%
. 0 . 0 -Z. 0 . 0 . 0 . 0
RS
545 7k FE N CHHE RN
| kSR E:
e | PR | Mg |
N EERES . | R
B Bt N RhnfEZE | R o ®-@ 2-@
RD N FhRE 2
@ ()
@
HFE=1H -3.25% 1.81% -0.24% 1.13% -3.01% 0.68%
HEANNH | 10.92% 1.79% 10.61% 1.07% 0.31% 0.72%
ok 8.56% 1.49% 12.88% 0.86% -4.32% 0.63%
U -16.01% 1.20% -8.03% 0.76% -7.98% 0.44%
HeA
HEEEE 0000 | 114% | 216% | o076% | 1236% | 0.38%

ERES

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

BHTHE

40% -
30% |
20% -
10% |

0% |

-10%

BisFFERAR it #ESEES SR EER D ELTHE
(202045088230 -2024F 128 310)

-20%
2020009723

T
202140511

T
20211215

T T
20220728 202303008

- BiEkFramA - At A

W
a1
=
N

/l

#
w
=t

T T
202311018 20240527

1
202412031



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

BisFFEARCEHFES EESHEHEE fii =R P ER A
(202045088 230 -2024F 128 310)
40% -

30%
20%
10%

0%

-10%

—2”% T T T T T T 1
2020009023 20210511 20211215 20220728 202300308 20231018 20240527 20241231

- BliSskaFr<ance - dbsmbtsE g

54 HFE A%
11 RSB (RIESBEN) B
ARSI |
pomyp |
44, s sl TN T
0| B | o
A | Ew
A E R
S AR, BUERL K
e AT A R
v S S, A
| 2020- SEZ LSS, S A
AR Yk PN R R e 09-23 - 144F A A T A TS
WFSE 0. RS B I A
SEEE. [EfE. o, R
RIS 2 Vb 24 Ml
VL.

4.2 EEANNIR G WA EE SBERATERLAI VA

WG, EEEAARBE WA B s S A e 3, A
FEARFE R S OB AR 2 HIAT 0, A2 KOS AT P R AT 52 B A2 e TR AT AN R KA
mio FEGEHAESY 1 (R NRIEMERETF RS GE) NHAMA B AN %3

60T, $137T



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

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 SR R I — 20l WA 3758 5 S5is 8l Il RGURN TAIES
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

HE NS IIEE T AR HA R ML 1 4T85 B g i v,
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 ENEMEMARISE OB BO i 0, AR S5 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 M A5 5 B2 S I HURIAE Sy e ZZ EAT 0 A, 28 B AR R BVBRAR AP 5 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 8/ B B 38 B R AR 35 24 H A B 5% 1 1 o

4.4 R EHANEE R T EEAZIES BT

20244F 5 U2 FUES74R 17K0.46%, 1 iR 30046 5T #:2.06%, ALk 5 T 2:1.54%
ELTOA IR R G, BT KRR, ERMEECERIE R, E8R%
TEER, PRANEATIE S AR, RS IR IR R TR A . B T TMTEE
RYCERIRE AT, b=, SRR RS ERIEECK .

AIEGAE HA RS b, BRI, — R T7E 5% 3 U A B e 4
73, W CARRSEEEAT LA F Al IR A B S AR, R AT UL B A
“RAmIA TSR IR, EBAR, AR Ak, IXE S B S HAEE AT DL A K
FasE U as s = mim T2 s ks S A B Rk, X B SO A ARt —
st

W
~
=
H
=
wW
=



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

VUZE AL SRR R O R R T, BT TR BOR, MRAE A Xk, & 4G
THT, e 7 HUAnh . R TRINRSB NS DT, BORRX R, LRI
Idkzh, MismiahicR. REARK, WaMEBOTEry, BOREMBL, SR RAH
A B T1E 77 2 e I a], BT 3 B RE B M7 R AN R . KIE R, =
S ) 3 S5 i A 7 AT AR I SR R B R, T R B T HE 5 ST R BURSCH T BiE
WAz BT, RIASE AT ACE E M, EEECE TR E L Keh. .
HTREUR ey v 1 3 5 U

4.5 ME BN E S KGRI

HEE R BME K F AR SN FIHEN1.123270, RGN, ZREEH
BUFEIE K R N-3.15%, RIS LR SR IR 25 %R N-0.24%; #2435 3 R [543 7k F %
WFCHE &0 A E N1.10200C, AMEMN, %2R SN H0HE N K2 N-3.25%, [FH]
b 457 L B v U 2 R -0.24%

4.6 HEHAESTE NBERE S H P 1#ETE Y
IR DG SE A TAR H R e B NEeE AN — 0 B 2 e 5
FEKT LTI eE .

85 WRAGWME

5.1 MEMKREZEESHZHEH R
F 4 iR P |
(%)
1 | B 688,646,004.16 93.59
Hrr, g 688,646,004.16 93.59
2 | EERE
3 [i] 5 AL 2 % % 43,208,863.70 5.87
Hr. fiiz 43,208,863.70 5.87
R RHES
4 | HEERE
5 | &RMATAE MR
6 | LANBRESRE”
Hodrs ST 2] I SN
IR LRl P
BRATAE R 25 T44
7 ‘Eﬁﬁﬂﬁ AR ENEE 3,955 844.06 0.54
T

S8, #137



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

8 | HAhTE~ 8,596.82 0.00
9 | &t 735,819,308.74 100.00

5.2 MERIR AT R R ERRHE
5.2.1 MEWREATWRAFIEANRERRALES

A5 1Tk N FHME (L) i J 4 BE PV HE E AR (%)
ARG RRL Bl Dl 20,149,514.00 2.75
B | Rk
C | #illigk 553,171,276.64 75.58
5 . 0. R K

A = FIAE R
E | &3k
bR A
s iﬁiﬁﬁ\ AR EL 41.752.26 0.01

H | Bl

5 EALR AEAE R
| Rl 87,663.02 0.01
SRl 61,066,949.00 8.34
5 Hu =l 52,124,074.00 7.12
BRI 55 il 5l
LA FEAEAR MR 55 2,004,775.24 0.27
IR AT A FE
B

JE R RS B RN A
i:E 4

HE

TPAEMA2 T AR

A ARE AR IR
oih

ait 688,646,004.16 94.09

S|Ir| x|«

o

nw|lx™|O| o

5.2.2 REHIRIZIT L REBREREREREA S
AT ARG WIRARFFA B IOEREE

SO, #137



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

5.3 & WIARIE A SOYE 52 ST E LB KM HEF I ET 38 B S R 4

¥ , i _ i B T P
o I EE ARG JIE B A4 TR K& (%) A FirE () G (%)
1 | 300750 TR AR 199,400 | 53,040,400.00 7.25
2 | 002179 HL G 1,320,929 | 51,912,509.70 7.09
3 | 600036 AR RAT 1,172,800 | 46,091,040.00 6.30
4 | 600519 Dl e 29,835 | 45,468,540.00 6.21
5 | 603338 WriLa 609,605 | 39,331,714.60 5.37
6 | 002475 AT R 868,496 | 35,399,896.96 4.84
7 | 600048 oy 3,550,300 | 31,455,658.00 4.30
8 | 300054 SO A 1,158,200 | 30,136,364.00 4.12
9 | 002371 Blaprpc Sl 76,400 | 29,872,400.00 4.08
10 | 601689 AL ] 447,938 | 21,948,962.00 3.00
5.4 |EPRILMF MM RN FFRELAE
o \ . iy B 4 BT
¥ 5 i 7 i A AVIRIXIETT) L (%)
[ 2K fiii o5 12,634,137.67 1.73
2 Je AT - -
3 AT 30,574,726.03 4.18
Horbrs BURME SR 30,574,726.03 4.18
4 ki - -
5 A Ml B R B 55 - -
6 SR - -
7 AR (A A2 e f5t) - -
8 [ Ml A7 5 - -
9 FHoAth - -
10 it 43,208,863.70 5.90

5.5 M E AR SO E oG H & 57 18 EL /N HR P B BT T42 B 45 3 B 4

I [ hEbwrs
saim | mEsm | %E GO | ArfEce

al| P Skl " ARIECY) v o)

1 | 200405 204% % 05 300,000 30,574,726.03 418

2 | 019749 24[H 515 78,000 7,860,540.82 1.07

10T, #13m




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

3 | 019706 23 7713 47,000 4,773,596.85 0.65

5.6 R E AR A FME G2 & 57 18 ELI /MR RO RT 42 B P SCRAESF BOR B 40
AT A IR AR B SCFFIES -

5.7 MEARIE A SO E S HE ST~ #HEFIR/ DRI LA R R E A
IR G RAE, ARENSHEERT.

5.8 R & WIRIEA SYME 52 ST E LB/ HEF BT A BGE S 3 9 40
R EFAE, KGNS HPOERE.

5.9 MEWIRSE EB R KB 5 18 0L il
A e AR IR AR A BRI L5 4

510 R EHARAZ SRR K E R A F LU
RIS ERAE, REENSHEFUGIR.

5.11 A A M
5111 ZEBREM L IEHBRRTEARUER L RAEREF Hil—ERNZEA
FriB . AT R R ERERF A

HLER P ENES S BRSNS AR MNET AT H “ATER T e ” ME
Bl AH R RAT BRI AT AR, EREEEHNMBIVCRA, REHNARRESR TR+
YAEFRIRAT AR, FERARAT A G BR 2 FLE R ) H AT — 45 P9 3% 52 2 B X 4 i
BHE LR R AL

ARFEL S IR FE AR RATUE S5 (B0 U SRR P A A A RIS B B 1A o Bk Bid
TRh, G N R K IUATE 3V RIS W R AT R A Bl R 1 r
VA, BEHR S g H AT — N ZEATFET . AR

5.11.2 ZEEH BB ERE HEEE R F BB REE.

5.11.3 HARE =1
75 YR &H(TT)
1 77 PRI 4
2 RSCIE F7 7 K
3 Mgl
4 VLIPS
5 JREYAT H ) R 8,596.82

F11m, #13m



[543 7K E M4 R L B VR A BE SR B S 4 2024 BB A i s

6 FoA SR

7 HAh
8 &it 8,596.82

5.11.4 EHREFA B T8 A AT F 85 557 B 4
AT AR A WA R R R AT 55 I ) ml e 3 15257

5.11.5 |EFARET+ 4 R A AETIEZ R IE OLHI BB
AT G AR R AT+ 2 ISR T AN AETUE A2 PR DL o

5.11.6 B FEH S IE R AR 7R #
AT & IARIEE, IS &I 8] ] feA7 A2 R %

§6 FHBAE SRR

BAL:
315 7K F M4 HEA 15 7K F M4 HC

i T S AT 5 A B A 774,471,903.19 103,636,921.55
i 7 J0 A 1) s 4 i FR ) 47 52,802,778.44 1,270,673.90
P 0T SO SO ) o e B[] 73 5 225,132,245.34 54,490,661.83
i T S0 18] I 4% 43 AL Bl 43 80
(g P38 51D
i T SR 8 A AL A 602,142,436.29 50,416,933.62

§7 E&EHNZHBERRERESESHNL

11 EEEBAFEELAESHEZFEMR
KIE RN, FESE ARG AL S04,

12 ZEEENCHER RSB REEST 5N
AN, BB HARISHIEA TR AL E.

§8 MR EE SR M ERER

8.1 EWIN B —R B HFHZESHBULHIE R BUEIT20% K 1E L
5 J A AN AE B BB AT 2 e O W LG 158 1 IR S 2006 A 15 0L

#1121, #13m




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

8.2 M B H IR M EEE S
T

§9 ZFEXMEF

9.1 HEXMHER
1 A M 2 A5 7Kk 3= DA R V6 E B VR A B E J 4% B R W L I ST A
2. (B AKFEMHFRIGHERGAIES R GRS EEF) ;
3. (EUEATF D RIEAC B IR A ANE R RS TE )
4, A AN AER S T B iR B A
5. JEGET NS TR BB,
6. FEEGFEE NS TR B,

9.2 A /=
e N, EEEE AL

9.3 I
BT EN ARG AR, TSRS EE ARG KEESEHARAA.
i) HLif: 4006070088
aE] R http://www.gtsfund.com.cn

F{EKkERESEHAFRAA
2025401 8 22H

$13m, #13m



