[ 22 ik Y st s e R S RO IR BOIE TR 3 B A < 2024 4 A IR 74

EFREHIENEREEFER G HARRBRER R EES
2024 FEHHHRE
202446 H 30 H

EEEHEN: ERESEHEGMRAF
HEEHEAN: BREFREERAF
HEZHER: —OZNFENA=1TH



] 28 P IE P H iz = AT B T TG AR BOIE F2 P10 3 4 2024 AR AR S

1 BEERRKHZ

1.1 BERR

FEERARER S, EFRIEAR S G R AR R R, RS UEMRR R E KR, I
XA LS . HER IR 58 B AR AN ol SO VR ST . At iR CEe =2 TR B
SERR TR, FHEFRER.

FIE NEFIEF B IRA FAMREAR RS S RLE, T 2024 48 08 28 HEK / Ak &b
(IS5 Fabn . EERIL. FUEBCRE R WS SiHRG . BRAAMESAE, ERZNERE
ERBOCE . 1R T IR B R .

BB PR R CLCSEAE T B iR 53 (0 SR A8 B 2 G 07, (EANDRAE R & — € A

F W AE SR AR ARRERI . 550G WK, B0 EAE BT TR AT N AT 4 B 10 A ik
EAOECE VLR LY NSk

AR TP 55 TR R O

ARG HIE 2024 4201 A 01 Hi2 % 2024 4 06 H 30 H k.



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

1.2 B
I R R I B T oo 2
L1 BB BB oottt ettt ettt ettt ettt ettt ettt eeee 2
I ik OO OO 5
2.1 FEGETETRBETIL oot naes 5
2.2 FEETFEERTEIH oottt raes 5
2.3 FEE BT ATNIEGTEET A oo 6
2.4 B IRFEFETTI oot 6
2.5 FABATTEHERE oottt nees 6
3 BB IR AIZE G IR I .o 6
3.0 FEEL BT ZEFTEFR oo 6
3.2 FEGEVFMEZRII oot 7
B BB IR oot 8
4.1 FEGRETENTLIEGELRTRIEDL oo 8
4.2 EHNSFHRAE AN AT S VEERFE I UEI e 9
4.3 FHASIRE N ATZBTEIIETRVEI oo 10
4.4 BN HRAE B P 54 143 B8 RIS A BRIV oo 10
4.5 EHNNFZIMETE WEFFTT I BATIE BB EIEEE (oo, 11
4.6 FHASIRE NS EEFEESEEITATUEI oo 11
4.7 FHNST RS I I SR I BCIE DL ITVEI oo 11
4.8 AN E NN ARG RFA ANBEIE S T2 E TEETE IV s 11
S B B AR oo 12
5.1 AN AT SFTE NI FAETEIL T I oo 12
5.2 R AR AN AL S TSRS . HETHE S FE A BCE S LB 12
5.3 FEE AST A AR A 0 555 BN AR E S HERATEBE R R B s 12
6 LEBMEETIRE CGREBEITE) oot 12
0.1 BEFEAUTIZR oottt 12
0.2 FUTEZR oottt 13
6.3 TFHETZARTIIZR oot 14
0.4 FRIR PV .ot 16
T BB B IR oo 34
71 BRI G B TR L ATE I oo 34
7.2 A TR AT ML I B ZE R 2T oo 34
7.3 BARIZ A S AR o5 B4 0= B EU R /INHE Y B TG RS2 A BE B A e 36
7.3.1 JAARIBEAL BT o oA o5 B B 1B LU0 RN BT A I SR A B A e 36
7.3.2 JHARARARBL BT 4% o SO E o5 B2 B0 7= 1B LU0 RN B BT A I SR A B A e 37
7.4 A5 A B ZE B A A L KRBT oo 37
7.5 B R AT 25 R B R B LA oo 39
7.6 HIA L N Fo A B o F 4 B P i B A O /NHE P T A4 TR BT B A 39
7.7 BARIZ A oM AR o5 B4 0= B FU R INHE R (R BT B8 P SRR SR BB B A e 39
7.8 A HAAR L SOANME 7 4 B P2 B LU N HE T AT LA S S B B BT B A 39
7.9 HAIRIZ A SR o5 564 0= 1 E EU R INHE R AT A BOERE BT A oo 39
7.10 5 WIARAIE ST A E A TS DB DEUEIH oo 39
T A B L A AR S BT oo 39
Ak = T N 1= OO 40

3 3TFE 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

8.1 WIARIEGANFIFI NS I BUIIFIT NGER oot 40
8.2 TR T B G T B3 A oo 41
8.3 ARG TN MM FIFFA ARFE S IIITE DL oot 41
8.4 HAAR LG I A B MOV TR A FF I IS S 3 B0 5 DX TR I D0 e, 42
O FFRTRIE GBI FET ...ttt 42
10 B R I TR oottt 42
10.1 FE G AR BTIFIT A TET UL oo 42
10.2 REEEHAN, BEEANNTIIRSTRETITMERANFED 42
10.3 WRIEGEIN FEW= . FEEFEE WSS IURIA oo 42
10.4 FE G P TMEIEIEEIZE ettt 42
10.5 G AT B T IS T EE S5 ITIEIIL oo 43
10.6 HHN. FEE AL BB E N R ZFHE BB TGO oo 43
10.7 FEGFLFHUETE A T 38 2 B TCHITE TR oo 43
108 A EE JCTEAE <. 44
L1 BB Sl B T oottt 44
L11 B ST T oo 44
T1.2 FFTBHLET oot 44
T1.3 BB 7T e 44



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

2 EEFN
2.1 BEHEAFEMN
H G A FR ] 2= HIE N iz i = R AE 5 BT TGRSO S5 F vt A

4=

4 TR [ Z& HriiF N HZE 4 E 5E ETF
N TRTRR iz ETF
H 4 FAG 561320
T oA 561320
e iaE 2T 5 RFF T
e EFRERMH 20224 11 H 30 H
FEEHA [E Z2 i 4 A TR A )
HEFLEN EEIEFBR B ERAA
s BAAR JE & 0 AU A 89,369,000.00 {7
I A R B2 AN5E
Fe BT RS A 5 F RS A 5
i H# 20224 12 A8 H

2.2 BEE& MY

5t Hbr S IRERAR TR R 36 SRR 2 MR R R 2 K MK

(NN Stane s

AT E BRI s R ME, RIE bR 1048 Bt I S B E Fy e 2k 4 i
SRR G, JERYE AR A B B S A AR B T HEAT A L A T
B RRFERIG B Cln s d B I R s e e R AR AR B L ity IR E 1 T H
S E A AR M A FAT N TRt 25 SRR
BN TCVE F HR AR R 48 0k e S B AT [R5 TR B, i s B ORE $ %
AT, RERRREORZ .. EIEHETIREI T, AR MR
] F i A2 a8 oK 25 SRR i 2 2 P 26 0 AN I 0.2%, SR BRER 1R 22 AV i

Bt s 2% o BRI PRI 5502 o] R0 0 8 46 i HL Al PR 2K B0 B v 25 2 A0 B % 22
ok R R, J A PN IR H 5 B I 2 A BRI A B L BRI —
LZI NN

AIEEIEAEIE R, AR IR BN IR A S O T A AR T XU
HLAR U G R R AT AR R, S BN 2 R & BT A AT
s ML SE IR, AT A FR R SRR 1 S SIS S AR S Jl IR #E AT 1A

2. FPILFRUEIRBERMS s 3. FUFIRBIRNS; 4. AR AITR A i
BeBLRMG; 5. BT SCRFIETF SRR RS s 6. R I BT B sRms s 7. AbER
55 RO E I3 H A3 B RS

AV Z L AR HHIE A i IS R R as

28 R AIE ) TR R A, B LTI R T KU KT i R S A A
& BF ARG MM &, ARG NREMES, TERM%E2E

ST 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

S, BRERARIFE R, USSR RS A5 b 1 3 B R AL (1 T 3 41 45 (1
PR A o A A AL o

23 BREFHEANMESITEEAN

IiH FEEEHA FEFTEN
R EZRESFHAR AR EE IS A R A A
44 XI| [E 4 31
B E -
e R HLTE 021-31081600%% 0755-22940163
Uil PN " .
L~ IS A xinxipilu@gtfund.com 03339@guosen.com.cn
B RS HE (021) 31089000, 400-888-8688 0755-61897778
&R 021-31081800 0755-22940165
TR B X 20048 i 10125
VE Mk FE (R BERZEEX | BEEIERRETSEE N
TR KIE 1200522225 Z
I AX AT 18585 BRI HE H X AR — 1255
I Hihk B o
M5 B KE15-20)Z ({5 4 AR 1945
IS B S ) 200082 518000
EEREFEAN & 18] 5 Tk g yb

2.4 fERBEHTR
AR G0 58 (A5 B P R A AR A4 R CUEZF I )
Y 4 PR S IR ST BN LI X R http://www.gtfund.com
FETTILO X A% 18 5 8 S S KE
o ‘e o
S 15:20 EARVRIE ST A GFT

2.5 FAbMERER

73 H ER) INA ML

TN E AL HERER S ILSHARTUEAR | BRI XA 17 5

3 EEMFRIEMESFERIN

3.1 EESTHEEENT S
SEA, NETT

3.1.1 HARBEEMIgts WEH (202441 H1 HE 202446 A 30 H)
AHA B SE Pk A -2,207,146.65
LRI 8,881,285.30
TR 35) 38 4 A AR S R i) 0.0865




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

AHR AL 350 4 R 2 9.91%
AIABE S AR B E KR 10.53%
3.1.2 IR BT WEHIFR (2024 4E 6 A 30 H)

b1 NI e o T -7,409,585.81
FHAR AT 7 T I 8 3 200 -0.0829
i TR E L ] 81,959,414.19
WIR B M HHE 0.9171
3.1.3 RiHHIR#ER WMERIA 20244 6 A 30 H)

REem R THHEIG K& -8.29%

TE: (DA O S A 15 25 A AR O L 35T UaE - FethloN O 2 fe (B2 sl iicas ) 4

A < B HT RS FHIRABL A5 % S5 R A, AR 9 A C s Bl as i A 2 fe i (A2 sl it

QPR S SHE bR A CIEFFA NINW B 5 8 e 5 I AL, TN LS SEFPRIR R 7K T 241K

THHECT

3.2 HEFEREN

3.2.1 EEHBUHENKER 5 RSt B AR F i H

gt | PRI g | AR

] — v B Ayl 2. —

B B %D RIS " L&% w | EEEERE | O-© @—®
@ " EH0)

TxE—"H -0.30% 0.99% -0.60% 0.94% 0.30% 0.05%

TE=1H 6.69% 0.93% 5.59% 0.91% 1.10% 0.02%

TESNNH 10.53% 1.00% 9.39% 1.00% 1.14% 0.00%

A4 1.16% 0.90% -1.01% 0.90% 2.17% 0.00%

REHFE
i@;in -8.29% 0.90% 9.51% 0.92% 1.22% -0.02%
% 5

3.2.2 HESAFERURESH PR THHMEH K R2Z KI5 RS R AW R AR F) K H

5

] 2= HIE N iz B R AE 5 B G R BUIE R R T i 4
1380 BT Y KR 5L g P s SR v WA 35 R T S #Aox) B 1K
(2022 11 A 30 HZE 2024 £ 6 A 30 H)




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

4.90%
] |'l"l AR
0.00% '“‘Ln
-2,45% | p
-4,90%
7.35% |
-0.80%
-12.25%
-14.70% ¥

-17.15% _ o

-19.60%

2022-11-30 2023-03-07 2023-06-12 2023-08-16 2023-12-21 2024-03-26 2024-06-30
|— EEpilriisn T mer — |

Er (D ARESREFRAERH N 2022 4 11 A 30 H;
(2) AEEHEC N6 NH, £ 6 NHECHS RN, SUE7HE TS EFRZE.

4 BEARE

4.1 EEBEHARESLEIEN
411 EEEBARLEHESNEZR

H RSB A RA R T 1998 43 H 5 H, 22 k2 Uk 57 [1998]5 = SCHEHER)
HHRAE e EEE ST AR Z — AREMBEAN LI ART, AriE oy L, e
R ARINEA 73 A7

WA 2024 46 A 30 H, ARESEHAILEE 266 RIFMAIEH RS, Ao, RIESEH
N T 2004 FFARAF 4 [H Ao (R AL S PR AL CRIE G BT B B, Hl B 2 EREE S
MR A 2007 11 H 19 H, AEGEHNGFGFE SRR EHATIK. 2008 2 /] 14 H,
ARG E NSO B IR R 2 5 = H % (P D M EAFZ —, T3 H 24
He i ENEM SRS SR B LR % (QDID Biks, H6 7 A5, ik, F&. L/
HI AN QDIT 2545 B 55 W %

412 E&4H (RELLH/N) RESLHBERH N

3 8T 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

ETF. HZE+
iE 1000 M55
Hm% ETF .
ZE P E ANk
ETF. HZE+
UEME R ETF.
[ = A AR 45
# (LOF).
RHER
A Ak
ETF (QDID.
[ 22 FEHL A%
N ETF {134
7

ARG I 4 27 .
4, % (B W ‘Eiéﬂ L
EEREEE | B4 H
i A . AR T Arrowstreet
[ 22 FFiIE 500 Capital (SE[E)D. 2019 £ 12 Al
FEAGTITN NEZREES, TR, e
ZHEA HIZ HEhH, 2022 4 1 HAEE RS
% 7 ETF . iE 500 Fi5 038 5 BYE F7 0t S 4
E 229 300 L4 2T, 2022 4F 11 Hil AT
FEAGTITN ] 2= HRIE Py HE i 3 R B BT
2R IEHT BRI G R RIS S I B S e
RETREL H, 2022 5 12 H R FAT E 2= )R
(LOF). H# 300 FRBOIEFF LT I . B 2R EHIE
FiEA s g MR ERBEF RS
NZE o (LOF). EZIE 300 5508548
#_FiFsES RN R R4 EH R FIEg A%
ETF. EZE) Sy BT TR EOIE S R T 4
T 300 5% 2% EIE 5 Hh 7= 47 Ml 48 $00E 55 #8 %
] 22 [E11F b B4 EREEE ORI
Lo | AT R IE 25 P58 3 4 R0 [ 28 97 I 300 1
R mageyg s00 | 2221130 ] V| i e 5 A RO ST
5 TR B RIS T AT, 2023 F2 A

EHAE E ZE I 1000 658 508 AT
5y BUFF i 2 B F5 4% 3 4 1
R4, 2023 4F 5 AR TR
Z& RN A 5 BT I s BOUE
I 5 0% R 4 A [ 2 A UE SR 2 5
BT e e BOE F7 45 B8 ik 4 )
&2, 2023 4 6 HRAITEE
BNE AR e BOIE 4% B R 4 (LOF)
L4210, 2023 4F 8 AT
[E] 2% Pl 7 3 3 M [ A Ak A 5
R R e BOE R B 4
(QDID FFE4&23, 2023 4 11
H R HEAT B 22 e A2 5 2
TG BOE 5 B T R 5 4
SR,

FE: 1 SRACHEEH WIATES R H e A Rl e B H, BiERE e, ERHBv RS

[FA R H -

2+ UEFR AR A8 SCREMGEEE R S AT Wb 22 A SGHLE

4.2 BEEANREY WA LSS TER LT

ARG WIN, AEESEHEN R (P NRITAEIESE) . (b N RIS ERETR &% 52

5 9TIE 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

RN GEFHRREEEHAF A TGRS EL) S RBMEMORE, T Ees
FIMHSEF R HAE, ARG B0t SRR RS B3R N A iE A e 45 7 U #LAE
FEE BT, AR R AR EON R NSRRI KA 2t AR A, ARSIEESEGM, RE
AR FE ISR NFR TN, RRENTZ S BN 25K 5 KA AT N,
5 S Lty e, e, ARG SAREGEHAPTE AR ST A s 5 A5
IR TE . A ExE, FE B R R LIS E, JRE R AR TSl RO R
fRaNIEIA R, ARSI AR SVE R G -

oy

4.3 BHANR & AP35 18 L& 35 U
4.3.1 AP 5 EHIHAT R I

AAREWIN, AESEHENHEET (EFREERSEHERAR N TS HERFEL) KK
FAE I (1 P A XSS 2 1 1 E AR, 0 3% M1 (380 8 XU A A B XU Rt AT A gl
NP I E B P B BB AL A, DI B A s ik AT N

AAREWIN, A FXDESEIAZFREWE A AFRNEE S (DHA. 3 HR 5 HAD) ArEE
WA RIS AL [F 17058 5 (A 5 N 2 EAT oo s KRR S T2 5 I A 5 AT N

43.2 RERZ BTN ET LA
AIREWN, AREHARESER SR A BE A G R RAE KPR H KA 5. ARE
WIN, REBAIESG RSB AN T SRR EE N R E L S

4.4 BRI P S B SRR AL SR I Ui B
4.4.1 5 A B S B SRS AIBAE AT

2024 EH—F L A B BLRIEN S — AR AV RIS BATH, LIERHus 3 2635 %
mo /N BB IREEEA FRRE BB TS L, ANERR AR, IR e TR BRI
Ho FAHI, TEIEIGEETF MR B, Winimahtk ez bam, FOoBmE. A B EX
g s, FAEFRHORIEICE 3000 MK,

TR A BRI, BEUSEREGE FERIES . IR 300, HHIE 500 FHTHIE 1000, 43 AE
AR L NMERRE, SEEHHIT R, EREF IR RIRELL, FFERMEE, Wik
TR, TRRETFE RO, TR BRI, (A B SR
M= B AT R SRR SEINR . IWIAMEE, EESU UMD R B, B I1E A S AR T,

10714k 4570



] 28 P IE P H iz = AT B T TG AR BOIE F2 P10 3 4 2024 AR AR S

11 37 B i P 4 55

EARERRCRE, FIRTRERSE G MR 0.25%, KALARR I 300 FEEMTK 0.89%, K
Kbtk rp S BCRAEHE B e 500 Tk 8.96%, /NELBCRALTEHHE 1000 T2k 16.84%. Rk E, L3
ERIEEAOARAT . Bk, AHE. MBS Ailra S s 0 AR SR, RN E
FIONTHENL. FSR T th s . BEAEMSE: KUE L, mBE R R ARRT SR

4.4.2 WEPAESHNSEIL
AR FE S AR A W I K % 10.53%,  [F3MY G7 LA R R 2 0N 9.39% .

BEANERES IR RATWEH KR ERE

BEDJUR AT 7 R, SR e R AL, s BT AL, B R
WEFFSE— RIVESE, HRA AT A B BB PTR80S BT A T S B
KIRE, EJUERIEMERAFAE, —&RFIU RA T PR R R R,

I &, el S T3 R BOKEE DL A o T 52 XU (i S PRI, = ZR R ARt
ARG AR S S BRI S o M0/ EEI A2 IR TS, X 2L ZRSEFH A0, BB AN AR
RARATREATIIR AL o

4.6 BEANREPAZESEEEFSER WA

ARG B AZ M A A S, WA AR R, IFHDE TSR L. fiEZR R
REENGTREEMEMR TN RE, FATARE, frESAEERNARSGH. RSN
MREEMEBCRHILERITHITER . AFMEZ R2HEEIZE N ARG AIT R B
SHE AR AT TS & T, WRAFEERATLN . S ZE SRR ST
Wbz e Ll ST He LB UY O S E A BEEE BT R A SCMITE O, PR ZR R ik IF PR
FRFE AR . BT AFAEARTE R 2a R, — I LA 5 Al i e KA e U

4.7 EENR 3 P SR E 2 B L A U
BEARMRE YR, WRIEATE ST SA R SERE A, ARG IO R 7 B H i AR S Y
ZAlbE

4.8 EHATEANAZE ST ANBERE ST HEIE B3
T

114k 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

5.1 HEMNEESITEENEATEHEILEY

RN, EEEFB DA RAT (RURARGEE N PRy (R N RILAERE SR 5% 51 5
BE) KA RGFEEM A E M IR A RINAE, WE. ROTHET 7 REEEE NS, M7
FEAR FE AL A B A AR 2 AT 9.

52 FEEANREN NS ZERRBEEATE. FETHE. FEIEEELU
WEHIN, 8 NRGEA SIEAE N E Mk & & RMLAE, X e BAAEAR R G IR 5
iBfE. BT EEMTHE . RS NEE SO TT IEEAT T AR . B

53 EEANEHHRE M FERSFNENRE. EHNSERRRL
FEE NNE AL 7 AR W 55605 HER B 555 BRI, N AR ARG
B IR PIEMRIRECE E RN

6 FERMFIHRE CREHTH)

6.1 BEFEMMHE
S EAR: ERAE A RIS R 5 B G R BUE R R R R 4
WiEaIEH: 2024 4F 6 H 30 H

A ANRMG
. AHAR LEER
® 7 s
202446 A 30 H 2023412 A 31 H

/i g et
Mm% 4e 6.4.7.1 1,855,606.69 840,328.24
R &6 9,211.76 9,180.02
FHRIE S 18,601.94 125,226.76
TS R e 6.4.7.2 80,257,395.03 90,822,177.72
Horb, BREEHE 80,257,395.03 90,822,177.72

R

I

B SRR R

neEEE

HoAth % 5%
T ARl vt = 6.4.7.3
SENIR S G il gt e 6.4.7.4




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

IDALSEEIEN

21,729.19

YA

Y AR

I

o B

6.4.7.5

Bt

82,140,815.42

91,818,641.93

T B

AHIR
2024 6 H30 H

EEER
2023412 A 31 H

fi ft:

SRR

AT oy M < R A7 £t

7L St o

6.4.7.3

S H [0 0 < i 7 K

IDARRGEIE N

IS AH I [

LA N AT I

35,738.87

40,965.82

PR 2

7,147.78

8,193.16

A5 65 1 55 9

JSLASS L ot ) 5

AR

JSEAS A

B HE BT B 4 A5

Hott g5t

6.4.7.6

138,514.58

198,322.31

TGt

181,401.23

247,481.29

B

PR =5

6.4.7.7

89,369,000.00

110,369,000.00

AR 73 BE A

6.4.7.8

-7,409,585.81

-18,797,839.36

R AT

81,959,414.19

91,571,160.64

TGN 5™ Bt

82,140,815.42

91,818,641.93

vE: fRE#HUEH 2024 £ 6 H 30 H, BEE&MHUFE 09171 T, HEEMEUSET 89,369,000.00 17 .

6.2 FliER

St AR EZR RN I 38R 5 R EE SO R R R 4
AR 2024 4F 1 H 1 HE 2024 4 6 H 30 H

A NRMIG

A5 R HA ]

i H M-S 204£1 H1HE 2231 H1HE

202446 A30H 20236 A30H
—. BB 9,225,967.63 -6,888,166.71
LALE N 5,327.45 38,391.02
Hrp: f23FEIRA 6.4.7.9 5,327.45 38,391.02
el U N - -

5 13003L 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

B SCRAE SR A BN

FNIRAR b Bt YN

R ESSAON

24 (B BLe-IR )

-1,887,020.39

1,343,333.24

Horp: BEESHGE

6.4.7.10

-2,886,177.21

-573,109.88

il

fF AR IR

6.4.7.11

PR SCRRIE SR B Wik

U S Era g L&t

fiTA L H Y ok

6.4.7.12

PRI i

6.4.7.13

999,156.82

1,916,443.12

b BB R

ARSI kbl
5D

6.4.7.14

11,088,431.95

-8,289,965.75

405 (B R L — 5 3 81))

5IHABRN (KL S 3851

6.4.7.15

19,228.62

20,074.78

W: =~ BMESCH

344,682.33

613,512.46

BRI

223,004.41

423,677.54

TLER

44,600.92

84,735.46

R 55 B

BBt e 2%

N W [N

- RS

b SEH R R3S

6. 15 A B 2K

7. Bl N

8. HAth?H

6.4.7.16

77,077.00

105,099.46

= AEEH (THREHU-5IH
;2D

8,881,285.30

-7,501,679.17

k. PRl gt

MU, #AE GFTible-"53H5)D

8,881,285.30

-7,501,679.17

. FHAhLR A HIBLE

7N~ el a sl

8,881,285.30

-7,501,679.17

6.3 FHEFELFER

2t AR B ZR IR A s i AL 5 T G R BOIE R e S 4
AR 202441 H 1 HE 2024 4 6 H 30 H

fr: NRMIT

A3
i H 20244F1 H1 HE 202446 A 30 H

TS | A A |

314714k 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

— IR
200

110, 369, 000. 00

-18, 797, 839. 36

91, 571, 160. 64

L AR
%re

110,369,000.00

-18,797,839.36

91,571,160.64

ENPS TTER
S D U
“" B

-21,000,000.00

11,388,253.55

-9,611,746.45

(=), Lk
i LA

8,881,285.30

8,881,285.30

(T, A4
B WAL 5y 7
B A B (g
AU Tl
FHSD

-21,000,000.00

2,506,968.25

-18,493,031.75

Hrp: 154l

2
A

22,000,000.00

-2,681,576.99

19,318,423.01

2
A

-43,000,000.00

5,188,545.24

-37,811,454.76

(=D AWy 2
S IESE NG
Fic ¥ i 7 AR 4
RS GF 3
FERCDBL <=7
F5D

VO AHIIAR 19 5%
}iz

89,369,000.00

-7,409,585.81

81,959,414.19

AE BT LA )
iH 20231 H1 HE 202346 H 30 H
SElES RETBCFIE BHREE

%%%ZJ:§HEE7K{$“ 242, 369, 000. 00 -5, 650, 811. 57 236, 718, 188. 43
%;L_jigﬂgﬂ%ﬂ{$“ 242, 369, 000. 00 -5, 650, 811. 57 236, 718, 188. 43
g
= A HAE AR
s & g > LA 21,000,000.00 -18,940,286.51 2,059,713.49

7 S
%IELE' g)pﬁ il - -7,501,679.17 -7,501,679.17

(D, Ripst4
W B 5 77
R AR E 21,000,000.00 -11,438,607.34 9,561,392.66
BEPE g BL o=
S
o, 13645 139,000,000.00 -11,405,460.13 127,594,539.87

1574k 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

s -118,000,000.00 -33,147.21 -118,033,147.21
»

(=D A 2
S WA N
Fic A 7 A i
WAL (B
PRI LD =T
H51D

VO AR 5T

o 263,369,000.00 -24,591,098.08 238,777,901.92

R B I 45 ik 3R R A 40
AT 6.1 & 6.4, WEIREFH FH AT ANEE:

REEEANNIIA: 25, EEXUTERTIN: 1%, I asAN. Rtk

6.4 REMHE
6.4.1 FEHAFNR

K] e HE P B2 i 3 R SE B 2R T8 AR OE J 5 8 A < (DA R R A k) 2 o [ f B A
R 532 (LA R fTRRHp EIE WS 27)iE M8 VP AT [2022]2313 5 (ST 1T [ 22 ik oy s i 8 4S5 R
RIS B S5 B B S A ) T, RERESE AR ARIKE (PN RILRERE
FLBTHEEE) A (E 2R e A g i E RS 5 BFISGR BUIE SR R IR S HE S A ) ST AT 5
Fo RIS RIFBAIES, FEMRAE, HRROLEENOFNER SR I FEART
879,369,000.00 T, MyZe A K E R £ 1T 55 BT CRe IR 38 A 4K T8 7K T8 H R 56 5(2022) 5 0939
SRR T AL, £ EE I 2 R, (E 2R e IS 3 5 BT AR B I £
GG EFD) 12022 4 11 A 30 HIERARL, Hea & F AR H 5L S0 #UE 0y 879,369,000.00 43
WM, TTNWTEF LT EESHH . AESHESEHINNERESEHARAR, HELHT
HNAEGIER R A RAF.

2 _FIIESR A Gy Fr(CA T AR B AZ ) B AR IR W e 15[2022]327 50k, AHE 4T 2022 4
12 H 8 HE A2 FTHEAc 5

R (e NRITANEIESR B R ) M (R 28 ik Py stz iy 32 AUAE 5 BTG R B 27 4%
WREREEF) WA RIE, AReT TR TARRNTE S0 B AIERIE) . &l i i (& 17

16714k 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

FEARIE) . S AF U SEELIE B H bR, ARk e m] D BA B T ARAR A FE BUS0 Be (A5 AR AL AR R At
Hh IR 2 SO VPR A BT B . AFFEEAE) s fir (A E A ST SR ki, AR
PIPRATIIR G AR 0T BUR R - BUR TRV G FRIEREE . AT G157 (5 0 B 58 5 T 4 460)
AR IR TR B IR R IRE) BEERIl . BT SCRRIESR . RNMLAE R BRATAAR. i)
FRIIBE. BT i TR DL R A s IR M 2 o VF Ak e 350 B8 10 LA e T B ((H AU & EIE
SMRIE) e AT GRARSEEFEM I E S 5 R M REIE SR T 555 . ARG HB TARi T
B Ay PN #6328 BT IBE PR 58 77 EE AN T AR IR B 2k < B 1) 80% HAME T2 G B 7 13HEL I 90%,
VEARF LI E 1T 52 BR A A TERR AL o AT Sl S AR BE HE Dy ik Py s i AR Bl e 22

AT G PR BN [ 2 3 A A PR A W) AAIE 0 H AR ETF,  ZR4RRROL T F 2R hilE A iz
i 5 FBUAZ 5y AT T e B I3 $5 58 0k < A sIBRF 2k < (LA fT PR [ 28 P e A i i 2 R ETTF BB
Feg)o FEFRPAEN I 18 ETF B S NRARIT RN &, #5 Hin 5 AR, K

REBHEEE BB T AR

[

AR S5 AR AR B ) 2 BN [ R B G P IR A 7] T 2024 48 8 J] 28 HtbvHEAR Y

6.4.2 STHRRIIGn HIZEA

A FE G (I S5 AR A IR BGHE T 2006 47 2 15 H & LUS SR AT IR (Al 2 vt ) — e A o
T B IEAASTHAEN L (B B SR R T AP E ) K AR SR AE (P A ARl e it
AEN) R ERE R 2 A 1 GIEZR R S 15 2 3 XBRL AR 3 5 <4 SR 5 M A R 5>) .
(R IEZF BB 2 el 2 (LA R fai ke b B 2 ol Wp ) WA 1) GUESR BB 2 v S 35 46 51D (H
Z& PR A iU e 2 A B RO TGS BOIE TR BBk ik & 5 [R)) ME W S54RI 6.4.4 FT 517 ¥
FEEM 2 A B3 el Bl 2 A AOAT R E B Fe VR 2 AT b s 55 5 VR i i

WA 5540 A% LA SR 28 9B At ] o

6.4.3 BOEANY S vHHE N K FoAh A SRALE FAI 7 B

AHE g 2024 FEPEE M FIRERAT A A 2 THENIZOR, HSe. Fe 8RB 7 AT § 2024 4
06 H 30 HHIIM55IRELEL Iz 2024 4F 01 F 01 H % 2024 4F 06 H 30 FHHIIA) A 2878 BUR AL 53 7 A2 5))
[FVEZEESERSE

17004k 4570



] 28 P IE P H iz = AT B T TG AR BOIE F2 P10 3 4 2024 AR AR S

6.4.4 AMEFFTRAKSTHESE. Sttt SH0E—HEEREH B3N
AR ITR AR ST BER . Sl 5 &L — W RS M — 2

6.4.5 ZHEEIERULHA
A FE G AE ARG A 1) TC A B IR 2 T 224 5 OE

6.4.6 BLIA

FRAEBCER  E RBE 55 B R M Ai[2002]128 5 (ST IR F# $5 B Jk < A7 S A AT i et ) e 801 )
WABL[2008]1 5 (SR TAab Frf3 B TOUE B AE R . MABi[2012]85 5 (kT St EH A A KR
LLRZE A NP AR B BURAT K R U@ ). W BE[20151101 5 (RT b mii 24 w8 208 22 54 A
NP BIBURA 5 )@ A8 R WMBL[2016136 5 (50 T2 I HHE T2 MU A3 e 0 18 A8 A5 1K e Py e 6 )
TARL[2016]46 5 (ST 1 — 20 Il 2 T4 T 5 O il Rl < LA SRBCR K R ) T BL[2016]70 5 (5%
F AU DL AE R S8 B ECR A @A) . W FL[2016]140 5 (ST IIRa&EL =Pk #
B % B AR 2% S AR R BRI AN ) AR [2017]2 5 (OG T B2 7 it S8 (BRI SR AT O i) R 1) b 70 38 )
WAHE[2017]156 & (R T BB = i AR IR B B AN ) . WFL[2017]190 5 (TR & Bt 7™ 1 1
T AR 5 1 (A3 B S PR 0 ) B AR I B AN 52 55 44, R BRI TA 7R a0 F

() BEM e E R PR AR ERNAAT Y, LBE T i OV EBIBN . B 7 b

NS E G IR TR R NS E RN AT Y, G R S BT, 1R 3% AR R G g g
fER -

XHIESF SO L G B IE 2k SRS B 22 . B IO R E B, X [ s 37 BUR
AR it R AR A SN R AR . B i B IS 8 B 7 Sh BRI DR 55, LA™
A AL A A N e B B

(2) Xk MRS T H UG ROURON , B4 SESLBEE L B =M, IEEERIBE L LA,
7 IR RSN Je AR SON s EANE L AL T A5

(3)xf 2k e A ) ALl o AR MO B i RAT 555 R A M A ) 2 < SEASH AR IR ARG 20% 1)
NP EL . X g N BT A F BB AT, FFROUIRAE 1 DA UNE 1), HIKRE
LLR PR A NS GNBL AR A0: FEBOHIRAE | M A BLEE L EE L)W, Ziz 50%1H AN Rgh

% 18Tk 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

BUFA 8 REBCOWIRRGEE 1 4F 0, Rt AT ARt Xtk e Ry (K B A =) IR B, 4% 51
IS AN, IR EIR RS T ANEE, RO R B AR H R T, AR R AL
FISN GRS DA% 50%TH NARL 38, EIRFT348— & H 20% B THEN N T8

(4) HeE I HBER% 0.1% B RGEANBER A Z EITE R, SRANBEEAE SR SR A 5 B e R . AR5
WHBCES . BB S5 B R AT 2023 SR8 39 5 CRTICPAEOIESR 22 5 ETERL I A~ 1 ), H 2023 £F 8
H 28 H, EFRAC 5 R St IR .

(S)ARFE G R T 4E P Bl B0 B B INAN 3 5 280 IR0 S A 9% 12 18 S PR a4 (e B A )
BB TS SN

6.4.7TEE X RETE KULHA
6.4.7.1 KM%EE
Hpr: ARG
B ENHiFN
2024 46 H 30 H
T IAAE K 1,855,606.69
2T Ag 1,855,099.20
s NERLE 507.49
e WAL R
S N N
s RETHERLE
Hoe MR 1 AHUA
IR 1-3 S A
FEER 3 AL E
HAh A7
S N N
hh: RETHERLE -
it 1,855,606.69
6.4.7.2 R G EE&REF"
Hfr: NRMIG
EN PN
A 2024 £ 6 H 30 H
AR A IS ARE A M EAE)
gt 2% 81,747,066.85 - 80,257,395.03 -1,489,671.82

%19

=

3L 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

W AT 18]
37

it

B SCRFIE S

e

HoAth

it

81,747,066.85

80,257,395.03

-1,489,671.82

TE: BB A ARG (AN B ER BT (1 28 Fe i (E04%) 5 PR B AR I

6.4.7.3 RSB/ T
A HE G AR A WA OR ToAT A SR B 7 7

6.4.7.4 ENREEREEF"
6.4.7.4.1 FHENREERBEF=HRKKH
AT G AR A HAARTE SN IR B 4 fhigt p=

6.4.7.4.2 HRE W=\t 5 W32 5 AR R 55
AN G AR A HA R AR R I W7 200 R A2 5 A LS B 55

6.4.7.5 HAmE =

AFE AR IR T A B

6.4.7.6 A5

fr: NRMIT

i H

AR
2024 46 H 30 H

oA 73 78 22 5 B G ORAIE <2

oA+ ] 5%

AT IESS AT 2

A 22 5 9

15,616.67

b 5%

15,616.67

2 20013k 45




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

AT E T3 .
INZREIESS -
Tt 2 H 77,077.00
I ASE AR 45,820.91

it 138,514.58

TE: AT BACGRIE BB R AT ABL e B 07 s A S e, B A 5 S B SR A B

IR SR AR 2 22 3 DL B AR B 1 0

6.4.7.7 4L
SR A . ARt
A
H 20241 H 1 HE 202446 A 30 H
HEmE () K THI 4 %
FAEER 110,369,000.00 110,369,000.00
A H 22,000,000.00 22,000,000.00
AR A (A S IH ) -43,000,000.00 -43,000,000.00
AR 89,369,000.00 89,369,000.00
VE: U E I, IR 1 G 4 AR S B /) HR D T [ B AT ) %
6.4.7.8 R4rEF)HE
A ANRMG
TiH ESL 4 A S 4y KA A
AR -4,396,252.29 -14,401,587.07 -18,797,839.36
A HARAY) -4,396,252.29 -14,401,587.07 -18,797,839.36
LRI -2,207,146.65 11,088,431.95 8,881,285.30
N B e T TRea A H(
ARG 1,220,487.96 1,286,480.29 2,506,968.25
Hodr: FE 4 HIEHR -1,196,479.97 -1,485,097.02 -2,681,576.99
HE 4 B2 [A] R 2,416,967.93 2,771,577.31 5,188,545.24
A HA E 43 B A - - -
AHAR -5,382,910.98 -2,026,674.83 -7,409,585.81
6.4.7.9 FEkF BN
A ANRMG
5iH A
20244E 1 A1 HZE 2024 46 A 30 H
AR BN 4,871.30
& WA KA RSN -
HoAth A7 2] S U _
EHE AT SR BN 151.69




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

HoAh 304.46
&it 5,327.45
6.4.7.10 RERK T2
6.4.7.10.1 BERZW TN EH AR
A ANRMG
5iA A
20241 A1 HE 20246 H 30 H
% SR N as—— RS EE M RON -2,034,672.17
% L5 B WA s —— T [B] = N -851,505.04
s AT B —— FR W ZE RN -
J ZE R A ——F 2 AR ZE A URN -
&1t -2,886,177.21
6.4.7.10.2 BRERFWER—LEREZMIEAN
A ANRMG
A

i H

202441 H 1 HE 2024 % 6 H 30 H

2 H RS AL A

15,525,526.40

Uk S HH ISR A S

17,533,225.26

ke 225 B

26,973.31
SESE SRR -2,034,672.17
6.4.7.10.3 RERFWRE—BEHEZMIRA

Bhr. NRMt

i H

A
20244E 1 A1 HZE 202446 H 30 H

B 1] < 0 U0 A A B0

37,811,454.76

6,361,799.76

32,301,160.04

k. 225 P

e[| ZE AN RN -851,505.04
6.4.7.11 R FWI
AFE L AR AN T oA .
6.4.7.12 frAE T B
AFEL AR AN AT A T KA.
6.4.7.13 RFIKZS
Bfr. NRMt

| i H

A3




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

20241 H1HE2024F6H30H

P SRR B A R A 2

999,156.82

Horp ETF ARG AMEIRN

BTG A A R

it

999,156.82

6.4.7.14 A e EZE W

pz: NRMIT

T H 4475

AHA
20245E1 H1H £20249:6 H30H

122 5 VE < b ot 7

11,088,431.95

— IR

11,088,431.95

i 5

B SCRFIE R R

— A

RaEE

— it

27T A

— B

3. HAth

Pl IS <R O SO AR B A
T 394 E

it

11,088,431.95

T ARG A S THYIIE A S A AR S 45 28— A SR BT TP AR TR B AU AL I A SUHE AR B

=il
BX

6.4.7.15 AR
B NRMIG
5iA A
20244F1 H1HE20244F6 H30H
G B2 [ BN _
ETF #{047 a 19,228.62
ot 19,228.62

TE: ETF B A SN R HR 550 8 R A W] DAL B A7 s U AR i, AP AR B I R 5K
PR SENRRAS 5 HOE A E AR Z 80, o AR s A i 5 AR SR AR Sl AR AR S H 5 B A Al

E I ZH

6.4.7.16 HAhFHH

Az NRMJT

73 H

A3




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

20244F1 H1H%E20244F6 H30H
HH o 17,404.66
15 B Wiz 2 59,672.34
EZF A 4 -
it 77,077.00

6.4.8 HABM. EF-fMFfERBAEEFHAIULH
6.4.8.180F EIf
HEHRSNGERH, AESHLIEPEESE FI.

6.4.8.2 Br=AfRE HEE
BEM SRR L H, AFEESIHTTEPEE R = 3% H 5.

6.4.9 KEEHFRR
6.4.9.1 A5 WITEAERE B 8 RELM B KRR FR RIREBOT R AWK B
AR 7 JIAEAE 28 1) e 2R B He A B KA 5 56 R SR B R R AR AR A

6.4.9.2 FMEHI G H S R KRER 5 15 KT

KT 4K SAEE IR
2 e AR A A ESEA
FE 6 P 3 5 5 B TR I M 54 0
SRIERBEIS CHZEPIE NS BTF R | A4 0L 408 B S 4
B ™)
R R AR AT CEEIEE RN A RS

Ve TR RIS 5 9 TE Ml 2540 B Y e — R 2T

i

6.4.10 A3 5 H & 4R BT IR I SRR T A 5
6.4.10.1 B RECT R 5 R ITHHATIR 5

6.4.10.1.1 RERZ 5
Swih. NRmx

EN A AT B 1]
202441 H 1 H %20244F6 H30H 20231 H 1H 2202346 H30H
IR TT 445 EEpi]e 2 3
RS 4 EE S FRAL S B S
B Ee 5] B Ee 5]

3 24714k 4571



[ 7 HHHIE Py 1 i A

2 5 BFF AR B F 0 08 3 4 2024 AE AR TS

| i |

27,659,184.40 100.00% 107,278,980.89 100.00%
6.4.10.1.2 BHER 5
ARG AR A JH N S b R B AT LG A () 25 SR JE i SRR U7 3 S B e AT RUIERE S
6.4.10.1.3 fEHER 5
ARG AR A JH N S b R B AT bR A () 25 SR G i SRR U7 3 B B e AT SR A8 S
6.4.10.1.4 R EEAL 5
A AR A JH PN S b A B AT L A () 35 R 8 e SR I 32 5 BT AT R B RE B o
6.4.10.1.5 NATRBETT T4
SEif: NRm
AHA
e £y T 2024 4F 1 H 1 H&E 2024 46 H30H
L g o7 4 1A 4 15 4 A 5 JH R NASHA
4 wEmwe | R PN oA
ESFEN®S 17,436.87 100.00% 15,616.67 100.00%
AR AT LRI ]
R — 202341 H1H 2202386 H30H
F TR YT ARG | | RN
4> BEmE | 7 T e it
ESE RIS 61,203.42 100.00% 33,258.35 100.00%

EiREZHE TN EATE GG BN SX I A,

SEEA IR DT mWSCIUIE S 9% A2 T 9 i 301 s

2. ZE S RS
5555

6.4.10.2 SERIT RN
6.4.10.2.1 HE&EH%H

DA R H o S 61

Y L B 0 S YT AR 3 e S HIE I $ BE i T R A T 345 B

Bhr: ARt
A AT H )
T H 20244F1 H1HZE20244F6 A | 202341 H 1 H£202346 H
30H 30H
R AR IR R 4 N S A IR B 2 223,004.41 423.677.54
Horpe NSRS IR 43 2 20.67 -
IS4 HE G BN IR T 2 222,983.74 423,677.54
e SO BN BRI 4% iy G EE 0.50% M IR, B H Rit 24

A, A3 HitHEARN:

25T H 45T



] 28 P IE P H iz = AT B T TG AR BOIE F2 P10 3 4 2024 AR AR S

HE PRI =710 — H S H =3 E X 0.50% / HFE K.

6.4.10.2.2 ELSIEH

Bhr: ANRmM
A AT B A )
T H 20244F1 H1HZ20244F6 H | 202341 H1H £ 202346
30H H30H
IR A R RS AR 44,600.92 84,735.46

M SORIEEIEE NFEE P20 — H IR 5 E 0.10% M F 3R itg, BHRIETHH
J&, FAST. HEARN:
HItE R =0 —HEE 5 E X 0.10% / 8 RE.

6.4.10.3 5B AT ARAT H FNL T 6353 (& BIW) R &
AR FE G AR A 1Y R b FEE T Y PR 48 oA SR BB HE AT AR AT 1] [E) b T 3 (R 3 (B TR D) AE 5

6.4.10.4 FRERTT BH AR & HH N
6.4.10.4.1 HREHAZEEHENEHEE REBFAEERIEL

AR A A B b A FE AT LA 18]35 2R O AR B 4 TR N8 FH [ 8 S BB AR B R 1 0L

6.4.10.4.2 MEHRBRESEEAZIMIEMRBEF BREARESHIBN
A KL G AR A IR B AR B DR 38 TO I L 88 TN 2 A A S B 7 4% 5 AR B B A
6.4.10.5 HREBXAIRE KRIT KRB B4 A BN

A AR
A b R L A i)
RERTT 4R 202441 H1H%20244F6 1300 | 2023417 1 H %20234E6 H30H
AR R EFEPNSTION AR AR EVEEIISTION
FEEIESS 1,855,606.69 4,871.30 | 4,417,217.73 14,512.83

T ARESHHRATAS B S NEEIER R, ZAARAT RN R TR

6.4.10.6 AESTEAHPNSERET R IR BN
AT G AT AR AS ] K b 4F P T LY 30 R AT 0 AR B 3 B 2 5 e AR RS IE 25 1 s T

6.4.10.7 AR 5 I Ui B
A H AR WITC AR U B A S I AE 5 T

5 26714t 45771



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

6.4.11 FiESEER
AN I G AR A A Y TEF T A T -

6.4.12 R (2024 £ 6 A 30 H) AEEFFHMMBZIRIES
6.4.12.1 FEAEHT R A8 RIES T 3R FEE HvE 2RIk
SHsr. NRMIG

6.4.12.1.1 ZIRUFZFHH]. M2

% R | R
EZE | AEZE | D | IR | BRSE | W | WERAY (R | R | A
L RN el Pk | BN (6 B | BB | BE | &IE

BT
68869 | A | 20240 | 6 4 HisE 1.688. | 3.613.
ALiE A PUE 1 1086 | 42.51 | 85.00 ]
1 3 4-02 PLE Vi im 10 35
2R
BT
68870 | HH | 20240 | 64 HisE 2.526. | 3,025
Ez,f K R CUC 1569 | 18.79 | 161.00 ]
9 R 1-31 PLE Vi im 09 19
2R
BT
68869 | 20240 | 64 HisE 2.018. | 2.839.
e FROBEE o s 3185 | 90.00 ]
5 3 3-06 PLE Vi im 70 50
2R
peive

60334 | Bl | 2024-0 | 6 N | BiwE

19.18 | 22.66 42.00 | 805.56 | 951.72 -
4 i3 3-13 PLE JiiE

IR

s

60337 | B | 2024-0 | 6 NH | BiE
38.18 | 38.90 24.00 | 916.32 | 933.60 -

5 ot 1-17 PLE JiiE

Z IR

B

60338 | JKEE | 2024-0 | 6 NH | BiE
1 il 6-19 PLE Jiis

SRR

2335 | 25.13 34.00 | 793.90 | 854.42 -

B
60331 | phdL | 20240 | 6 NH | BiE
2 HTHE 1-04 PLE Jiis

SRR

29.02 | 25.36 32.00 | 928.64 | 811.52 -

TE: Bl DAk e SOT BRI ™, R _E B T —Fh s SN AT B Bl . Horn
G AF N — RN B B AR, RS 5 BT A R BT AT IO RLE , FEB

327714k 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

ETRZE IR AANGE B B il e N AR E S S5 _EWIRECHET B, B BEERAC H
FH BT H 2 18 ARE H L,

6.4.12.2 HIRFEHE KR EB%RIE 2 RRE
TR HE G AR A AR R R I A5 A0 52 R R 22

6.4.12.3 BRI IERIMER 5 /AT I s
6.4.12.3.1 AT HH3HR IR 1E B
A G AR A HAR TCARAT 18] T 3 153557 1E B A 34 O 15755

6.4.12.3.2 X 5 i iiafR 3R 1E R
AFE L AR A AR TEAZ 5 B T 3453557 1E B A R34 0 1555

6.4.13 &R T BEXK K EHE

6.4.13.1 XU BB LG

RIS B TR A LG, H PO & U XS AT B b TR A A4 . i 4 Be
TiHEE . RESARBONIES, FERA T2 S H H R8RSR RHE 545 1
FRECT RAE M T 1 B RR R AEAR L . ARTE G B8 H bR S BRERAR AR AL, 18 SR PR R M
B R ER B R 2 1 B/ M

RIS EHART 2R GRS NESRBIFEMNAREHE S, HFHERFEM
3 ) ARG R A B . P SRR R R S . 7R ) 2 LR R R A R
25, e AF H G E R & AR B RS B EV SRR, — 2ol g 5 5
B B A5 TR R, > ) LA T IR 5 BB 5 ol U B T A I I s g, Al
Gl AIEE KSR —3E, SR e o2 R . BT RS BRAE KU . A R RURR: S R 288 5]
(R RE, I ) 20 m) 5 TR ARG 2 2 DA o o ) RS AR YO0 o IRy 7 S8 AP A M 5% 0 i B ¢
Ko, EAE. %, GEHES LI AL,

AN i (10 5 4 TN 0ot i L 1 SRR 5 B vk A S o P TR S R A AT IR T i A
U5 o XU = A R RT B 2k o A SE TR BT IR A B HH R, BB IR 45 2 1K) B P2 R s R ) 288 XUy 452
SRIIEE . TNE ST MR, MRAEATE S I B bR, 45634 Vi iria H & ml T HRAHE
ISR E R AR AR . B, EE IO EAAR A, e KR SR (R BR BEFIAR N B S AR, ST
SEHOKT B P R HEAT W B . AL RIVE A, JR@ I A BL R, K U s ) 7E W 2R SZ IR Y A

3 28714k 4571

S



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

6.4.13.2 15 F X

15 F KR A2 HR 3 S 7E 2 5 i B T BRI 22 G W F R JBAT B L0 TTAE,  BlE HE 8 AT e 7 2 R AT A
WIEL . ARSI BIAA BN, 3 EOEE S B BRI AR RS o

BB 1) B 4 B NAE A B R 58 3 F I BB IR AT T 040 (R VPAL o A B S I ARAT A7 A7
JBE A 4 AR N B IE SR F S0 T HOG B SR B I RAT IOFE K P, IR S5 HRAT A A DR 1
5 RS AN E K AFEE LR 5 FTEAT 1058 5 35 Ao RS B0 45 5 IR 54T A B A8 2 5 F 56 ik
UE S5 A ORI B, B 24 R P B MR /s ZEARAT I RNV Tl 3380 4T 58 B i 5% 58 5 ot T3 A7 4
PPA X IE 2738 #7204 T B ) LA 1) A L 1435 FH XU o

RIS (3 A TN T RS AR, 3 R R R4S R S A SR I S R AT
N5 F AR, H3E I 3 o #5 98 LA AR 1005 FE XURS: -

T 2024 6 H 30 H, AREERAEHEGIRHEIH 0.00%2023 412 H 31 H: 0.00%).

6.4.13.3 BN HE XK

BN R IR I 8 J 4 7E JEAT 5 4 B A7 050 D 1) S 55 e 38 ) B S R Py KR o AR R 4 (R R B R X
Risk AR SR RA AR, HTHGRFREMNE, SEAREEH LN ERAERE, SUKZ
BT AR, AT 3 P 443 2L WS 2 25 A 1 8 508 2 1 IR

12024 5E 06 H 30 H, A R AH 43 8B e w05 0 S 20 29 € 2 H 50— H LN A
S, AT RE ] e A (7 5 ) TR 1B E BH H BASTE R, DR K T AR AR R A B & 2 B I 4

i

6.4.13.3.1 & N AR &40 A B 7= IR 3 1 XU 434

AFE G M HE AL G B M I PR rh T A 4% IR (A TR SEBRIE 4R B B g (R H A D) B (A
FE5E S IR UE F 5 08 i dt 2 1 XU A B ) S R 2 SR %) A D 4 40 & % 7 I W 20 P XLz
ATREEE, AT RO R R T A G I AL R S R BE R bR L AT I 52 BRI 4 5 R R L 451 A
Je A AE RIS 18] P9 A I RE A0 0 456 PR bR S T B PR Bt AT RS A I AT 237

AT BT RE A UE A EUE SR 28 S BT E1li, HARIR A FEARAT I RNL 13558 5, ¥ 43 H 4 B P il
R 52 BRI RE B i LIS 02 WM 6.4.12. BEAh, AL G AT i 32 0] W £ b 8 72 05 Rl N
R SRR TR, H ER— A RS R RN A RIME . ARESFHBRET
TN SZ PR = I AR & T A A 5 4 T P Y 15%

[, AR 45 () i 4 A B S@ I 5 B 43 W0 [ 58 5 B H 528 50 ISR s IR IS
JE UK AE Ty 0 T [0 55 R« A4 RE ) BATAT AP 45 HEAT b B R BRI A 5 e pg IO HE N B, DA K

3 29714k 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

XF AN [ FR 58 T 0 TSI it 52 5 00 RE A B AT 2 2 R R A e ™ M A B A < AT [ D 52 B R B
PR FIAE G0 T2 B o EAh, AR 4 W 56 68 BN . 7 308 [ D A2 ) 49 ot B . AR o 4
fil PR 8 SO A BRI R KT R IS 9 i 1 RURSIR DL 5 4 22 3l DU DR S 4% 2 Fe BT 5 A2
By IR S AATF LT B 7 i S IR 2 O I AR T2 AR D9 52 5 % T 0T Jeadt [ml 52 By ip, -l 43¢
S8R K BT EEOR S e [R) 4058 (R BV R — 2

6.4.13.4 T XS
T 3% RV A2 6 8 4 P 3 4 T L A 2 o (08 B R SR B & 9 B IR T Ak T 3 % 2R A0 A TR 2R O 28 50 T
RABEE AR, AL FE R« AN RS AN Ab AR A% XU

6.4.13.4.1 FIRR G

R 2 X A2 4R 4 Al L 2 T A (8 BRI 40 2 T 3 R A AR B i R AR B B R . R R Bk
S TR BT AR 5 LT B0 SO T BRI, H bV S 26 28 4 i TR OE T I
AN S5 30 1) 285 SRR 117 37 0] 5 53T A B AR SR I U B 0 1 R o A i 4 ) i 4 A BN 5
B G TN (R SR URR R B AT %, Rl I AR R AL 1 A5 vk T R B R AT
B RIS SRR RER > SR B MG R AR, BRSO A EVE S I 4

TEAEIR KR T S TR R A . AL S R R BUR M 35 7= BN AT A AE HARIE
G REEA %,
6.4.13.4.1.1 F|ZR X ;w0
Bpr: NRMC
AR
1 FEPIH 1-5 4F 54FE ANt R it
2024 %6 H 30 H
e
Mm% 4e 1,855,606.69 - - 1 1,855,606.69
- Y O 9,211.76 - - - 9,211.76
FHARES 18,601.94 - - - 18,601.94
TS R e - - 1 80,257,395.03| 80,257,395.03
wre it 1,883,420.39 - 1 80,257,395.03| 82,140,815.42
1 £5t
A BN AR T - - - 35,738.87 35,738.87
MATHEE B - - - 7,147.78 7,147.78
HoAth A7 457 . - - 138,514.58  138,514.58

230714k 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

Uik Ti¥seay - - - 181,401.23| 181,401.23
| R AR gk 1 1,883,420.39 - 4 80,075,993.80 81,959,414.19
AR
2023 12 A 31 1 LA 1-5 4 54FE A=t &t
H
wre
Uil 840,328.24 - - 4 840,328.24
- O 9,180.02 i - - 9,180.02
7 HRE S 125,226.76 - - 1 125,226.76
T o V& Rl e - - 4 90,822,177.72| 90,822,177.72
IR B K - - - 21,729.19 21,729.19
R At 974,735.02 - 41 90,843,906.91| 91,818,641.93
1 £t
A BN AR T - - 1 40,965.82 40,965.82
MATHEE B - - - 8,193.16 8,193.16
HoAh A7 45 - - 4 198,322.31 198,322.31
i fo it - - - 24748129  247,481.29
T 2R AR ke 974,735.02 - 1 90,596,425.62| 91,571,160.64

T R PR AARSE G B LK O E, R4S 20R0E AR R F3TE i H B0 H 21

REFLSK,

6.4.13.4.1.2 F| 2 X 1) S80Ik Atk AT

F20244E 6 H 30 H, KRS FFAKIZ G MR E A ME 4L
12 H 31 H: 0.00%) , HFHHIHARGENTAZS

FD .

PR ELE A 0.00%(2023
VAP ICE R (2023 4 12 H 31 H:

6.4.13.4.2 SMIC X 6x
AN RS A T 4 i T L PR Fe AN MR 8RR SR B 4 22 DR AN Y R A8 Bl T e 2B 98 s Fy XU
HIRTA %72 K B AN R ity IR TG 38 K A XU

I 4

6.4.13.4.3 HABMHE R
FLABAN IR A2 Fi 35 4 T 477 Sk 1L 1 2 S A1 B AR SR B 4 978 1 TR B T 32 ) R RN ANV 2R DL A
(T A0 4 R K AR B T R AR IR SN XKy o AR FE G F R T B8 5 ES:, il i e Ab A k& X

331004k 4570



[ 7 e Py 1l iz A T2 2 S ROT iR

BOEF IR G 2024 F 1R 5

SRR T ANIES R AT TR H B 2B G DLBURF PR F IR0, ] BESRIR THIESR T B AR B 52

o
A Gl I BT AL (R 2 B PR A AN A XU, A i e 4

P B AL L B R

HATH P E . WA, AREMEESEHNG HXN ARSI FFAMIER ML E, ez
Mg 7 VAN B 4 AT XU B 5, ALFE VaR(Value at Risk)Fi A 55 S a8 A% 35 4 0] I AV 0 A A XU

SIS ] S bR RS HEAT ERER A Ao

6.4.13.4.3.1 HAbHr#s X0

AL ARt

AHAR FAEER
2024 £ 6 A30H 2023 412 A 31 H
i H b 34 ¥ R
n R E FEEHE L n R E TH L
] (%) (%)
T g VE A b Bt e — I S R 80,257,395.03 97.92 | 90,822,177.72 99.18
T oM et T — e %
Lo EE et s — &%
A A P — PO R 52
/\’f&
&1t 80,257,395.03 97.92 | 90,822,177.72 99.18
6.4.13.4.3.2 F Ak XU i BURYE 4 BT
% Bk gt LA S v A1 i HAth T 3 AR B AN AR
X% = A AR R H 24 0 e 1 E
o (. AR IO
AH 2 XU 25 & 1 AR ) PN AEREE
v
20244 6 A 30 H 2023 412 A 31 H
b g e R vE T 5% WINZ) 406 W%y 445
Mkt b e FE UE T B 5% /2] 406 /2 445

6.4.14 A fotiE
6.4.14.1 &R T B A RMETERFIE

NFAMETHELSRITRIZ UG XA RE T E R 5 R A 5 2 SR A A TR 1 5%

JERHRSE «



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

B 2R MFEBE P B A AR ER T 5 B R R B A .
SRR BRES— R A ELAMH O 587 B 5 B HR B R 1 W R (R A A
FJR U RSB B A5 AN ) I A

6.4.14.2 FEMIARMETENESMM TR
6.4.14.2.1 ZFREXREBMTEKA A

A, NRMoo
\ A LAREER
~RMETHES RETENER
2024 6 A 30 H 20234 12 A 31 H

FH—EIR 80,244,365.73 90,758,219.55
HREIR - -
/N 13,029.30 63,958.17

&1t 80,257,395.03 90,822,177.72

6.4.14.2.2 A RMERTRE B X E K EKRES)
AHE 4 DL S EUR 2 R 2 A 3 B IR AR H OIS 2 R T G 4 R B s

S TAUES 2 5 i L IR AN 5, 4 I KR I 22 5 ANV R (B Tk ik A5 I 128 2 A
W) BUR TAEATFRATERE N, ABESA L TAEMH 238 5 WK B 38 5 AN BRI ) &
W5 SO T8 A D R SR 257 ) 2 SO (B BN B — 20 AR £ (8 8 b SR S W0 8 iy N A%
FARMEM AR, §58 H R A6 A SOMERE 5 RO =R
6.4.14.3 FERFEERI LLA SO E THE I SRl TR i Ui 9

T 2024 4F 6 7 30 H, AFEEGARRAIERFLER LA RME T B/ 2023 /£ 12 H 31 H:

).
6.4.14.4 AR R E TR SR TR KA
AL SR v R < R B 7 R A7 £ 3 A4 LSRR TN A < R e, LK MBS 4 fedy

EAZEIR D

6.4.15 7 BT EARA 40 2 vHIR R 75 2 U B 1) HoAh I
(1) HEEH
FARS AR, AL IR SGBIO ABUN 19,318,423.01 G, FHA a4 LUK S AT

FEZEK 15,951,627.20 JTF LA &S24I HIIAEK 3,366,795.81 T

(2) BREEE WAL, BE R 7R H AR G0 7 B U] A A EE 2 T

333004k 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

7 HBERHAESRE

7.1 IRBESEHAEGHR

AL ARt

me | wE o SRS ss Avanii]aa
B (%)
1 ETES 4y 80,257,395.03 97.71
b R 80,257,395.03 97.71
2 B - -
3 Ii] 5 WAL $5E E - -
Hrr: iz - -
BE7 SCRRIESR - -
4 el ks ariy - -
5 SRATA ST - _
6 TN IR AE il B - -
Forre SEW =1 ) SN IR 6 4Rl ] ]
B
7 BATIER MG E &A1 1,864,818.45 2.27
8 At 25 0 5% 18,601.94 0.02
9 At 82,140,815.42 100.00

T IR IR SR A ] IR AR A E I

7.2 HEPRETIL S RBEERTAS

7.2.1 SEBEEFHRBATWDREIBABRR R AS

EHEEAL: ARt

i 3 g B A E L A
(%)

A R ML - -

(%] RIE S N e e

B [ KWk - -

3 34714k 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

fill i b

LT 3T REROKAE T R R

I

HER Rl

1,343,230.00

1.64

ALiEisk . A REAIRELY

76,627,505.93

93.49

T | |™ |m T O

18 IOl

L]

5 RARR . AERE SRR R SS

—

B4

Sl

MG 55 R 55l

2,272,884.00

BHERT AR 55k

IKF L RIS AN 28 Lt B FE Y

R MRS BRI AB AR S

HE

DA TAE

AL RE AR SR

©n |7 O " |0 |z |8 |& R

U

I
o

7.

oy
‘_—‘F’

80,243,619.93

97.91

7.2.2 BB HEARETIDROFEARERRAS

AL ARt

o 7 3 G B PRI LL

e ATk 5) AYI X
(%)
A ﬁ\ *ﬁi\ EF&\ @_\J_k = -
B PRI _ -
C |EEy 7,322.25 0.01
D [HJ1. #T1. R KA PR R R, - -
E |&50k - .
F A MEE . -
G [idiisk. SEFMEgEoY - -
H  |[fEmEMERL - .
335714k 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

&AL BRI B RS 6,452.85 0.01
ol |4 - _
J5 Hl - ;
BT RIT 55 IR 45 L) - _
BHEHFFEAH AR S5 - .
IR PRGN L B - -
JE AR SS  ASERAN H A AR 55 - _
HH - _
TA RIS TAE - _
AR AR E AR R - -

—

—

w |®m 0|7 o |z |Z ||~

i

13,775.10 0.02

op
:l!-«

7.3 FRIEA FMME 5 ST B LR/ I TR B B A 4

7.3.1 FAIRIEHERE LA RPME 5 E S E BN R K BT R BRI R W4
SN ARG

i B 4 BT P

e | R Je 2 A4 R HrE (k) AVIIXIES

fELEAI(%0)

1 601816 HOP R 2,382,200 12,792,414.00 15.61
2 601919 Oz 633,639 9,815,068.11 11.98
3 002352 =92 i 242,922 8,669,886.18 10.58
4 601006 K 872,300 6,245,668.00 7.62
5 600009 FigHLY 123,562 3,984,874.50 4.86
6 601111 Hh [ [ 462,100 3,410,298.00 4.16
7 600115 [ R AT 849,600 3,406,896.00 4.16
8 600029 R TS 535,247 3,152,604.83 3.85
9 601872 AR 323,380 2,732,561.00 3.33
10 601021 FRATT 48,400 2,726,372.00 3.33
11 600233 [ZpGRESE] 171,308 2,680,970.20 3.27
12 001965 FHR A 2% 203,300 2,411,138.00 2.94
13 600026 HH iz Vi 137,900 2,152,619.00 2.63
14 600018 B 277,218 1,602,320.04 1.96
15 601000 JE 1L 293,970 1,381,659.00 1.69
16 600704 /TR AUN 309,500 1,343,230.00 1.64
17 600153 ‘R 149,100 1,331,463.00 1.62
18 601156 AL 63,100 1,284,085.00 1.57
19 002120 BRIy 144,193 1,116,053.82 1.36

336714k 4571



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

20 600004 Hz % 117,700 1,115,796.00 1.36
21 603885 T 87,940 966,460.60 1.18
22 600755 JE T TH % 131,300 941,421.00 1.15
23 601880 LHs 747,950 919,978.50 1.12
24 601598 W[ iz 156,500 881,095.00 1.08
25 601298 H s 69,600 665,376.00 0.81
26 600377 TR 49,100 618,660.00 0.75
27 600350 IIF N 67,100 593,835.00 0.72
28 601228 s 149,878 457,127.90 0.56
29 001872 A 22,851 439,881.75 0.54
30 603056 TR By 30,825 403,807.50 0.49

7.3.2 FARPARI R A RME 5 E S H 138 BN R BT R BER R W4
SN KRG

i B4 BT P
Fe | R Je 2 A4 R HrE (k) AVIIXIES
(EERVIE)

1 6388691 Al Ay 85 3,613.35 0.00
2 688709 SR 161 3,025.19 0.00
3 688695 SRkl g 90 2,839.50 0.00
4 603344 L 42 951.72 0.00
5 603375 U 24 933.60 0.00
6 603381 TR 34 854.42 0.00
7 603312 P LT RE 32 811.52 0.00
8 603004 SRR 44 745.80 0.00

7.4 WE AR ER R A G HE RS
7.4.1 Rit TS HE H ARG 713 E 2% BT 20 2 KRR A
BN ARTIT

o B 4 Bt
5 JE ZEARHS, J 25 A R PN YN X P A LA
(%)
1 001965 HE AR 2,527,712.00 2.76
2 600026 HHOzE i 2,440,376.00 2.67
3 002352 i =42 i 2,380,846.00 2.60
4 601006 KZE 1,847,961.00 2.02
5 601111 Hh ] [ A 751,941.00 0.82
6 600115 Hh ] 2R A 486,199.00 0.53
7 601021 FRATT 415,253.00 0.45
8 002120 FIIA By 288,876.00 0.32
9 601156 AT 200,747.00 0.22
10 000089 EYIHLIA 175,316.00 0.19

337014k 4570



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

11 002468 SRR VST ] 160,391.00 0.18
12 002010 A B 160,118.00 0.17
13 601816 PR/ATERTS 138,453.00 0.15
14 001872 AR 119,941.00 0.13
15 601880 LHs 39,150.00 0.04
16 688709 BT 25,135.38 0.03
17 688695 SRkl gris 20,119.71 0.02
18 688691 JE A7 16,821.42 0.02
19 603375 B 9,086.84 0.01
20 603312 UL RE 9,025.22 0.01

TE: SRANEWHL RN S (RSP LA EE) 181, AFH MR 5 A

7.4.2 RIFSEH SHE HIFIE ST 9 E 2%BHT 20 B HIRE A
SRS ARMTT

o B 4 Bt
5 Ji AR JI 25 AR A BTS2 H 40 FE A LA
(%)
1 002352 Jii =42 5,908,653.00 6.45
2 601919 iz i 1,361,595.00 1.49
3 000089 WL 1,129,351.00 1.23
4 002468 SRR VST 1,099,902.00 1.20
5 002010 FEA A B 963,799.00 1.05
6 002120 IR A 717,699.00 0.78
7 600009 i 587,401.00 0.64
8 600029 TR 438,463.00 0.48
9 601872 FHE AN 381,113.00 0.42
10 600233 [ZBGiBESEH 363,469.00 0.40
11 001872 A 286,487.00 0.31
12 600018 IEEM 222,301.00 0.24
13 600004 Hz % 203,560.00 0.22
14 600704 V=R 200,717.00 0.22
15 600153 R A 200,189.00 0.22
16 601000 JE 1L 177,408.00 0.19
17 600755 JE T TH % 161,358.00 0.18
18 001965 FHR A 2% 159,229.00 0.17
19 603885 AT 129,687.00 0.14
20 601880 LA 128,158.00 0.14

TE: SR LS S S (RS A R LA B ) 3181, AN BRI 5 B

7.4.3 EARERRI A BB E R KB B
SERA: ARMTT



[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

SE R RIS A () A 12,229,543 .46
SEHREE RN (RAE) B 15,525,526.40

T RNERRA . 2 BSR4 SR A . (A F A e DL K ) 3151, A% 8
HRAE S T -

7.5 BRSSP RS REAE
AT G A WIRARFFA 555

7.6 SPARAE A SOAME o 2 B 7 15E LA R /N AP B A T2 (2 45058 B A
AFE G AR IR RFFA 555

7.7 BRI MBS B HE LU KRR BT B SORAES B A
AFE AR IR ARFFA B SRR SR«

7.8 RERIZ A RIME G HE ST #ELEIR/ DT L4 R &R BRI 4
ARG WIRAR A SR

7.9 FAREE A FOMME o H S B B B R/ P B AT A8 BUIE B3 B 4
AFE G AR IR R FFABGLE

7.10 35 HIR AT B H 0 G 32 5 18 DL Ui B

AFE AR I AR BB E G52

7.1 FHRAEWEHE
711 A P B G 4R B (T 48 TE 5 0 R AT AR AT ok M 1 S R A SR A ) I —
EZBIATFETT. A TIIBN.
7.11.2 B R BRI A R, AR T AR R E A B R AN L
7.11.3 FHR HAR &I B =4
Bhr: NRMIT

i TR A

1 A ARIE S 18,601.94

2 VLSS

2 39714k 4571



[ 7 HHHIE Py 1 i A

2 5 BFF AR B F 0 08 3 4 2024 AE AR TS

3 2 i A

4 S 2

5 JSZHAL F 5K

6 R LINEVEN

7 Fr e 9

8 HAth
9 &t 18,601.94
7.11.4 HAREA WA T35 B B 0 v B i 2R I 4
AL G AR WA R KA v i
7.11.5 BRET48 B 5 P AR I8 52 BR A% 1 B 1 B
7.11.5.1 BIRIGEIF AT 42 B B o AR AR R 52 PR 1B HU i 16 B
AT G AR AR AR B T A0+ 42 I S P AN AR I A2 BRI O
7.11.5.2 BIRFIRI BRI F 42 B B P AR AR i 52 PR 1B L i 16 B
GHEAL ARt
TESZIRE 0 | SRS | AR
s Ji% ZE AR Ji% 2L A4 R
N RME B ELA51(%) 19 1 B
1 688691 it Ji 4y 3,613.35 0.00 | SHTRE T
2 688709 AR 3,025.19 0.00 | SHTRRE E
3 688695 w4 2,839.50 0.00 | HTRREE
4 603344 A 951.72 0.00 | SHTRRE E
5 603375 Sl 933.60 0.00 | HrEBE
8 EEMBRFAEANER
8.1 HiIREEMEHRFE AN LFENGH
BT Ay
ESREPNELT 3]
e IRk e e NN Iz
% URAER &S | % Tis Bk
A AP K4 )
) Gan | e | S B A
i ERER X ESRER g
CilEal! i =i i

2 4071

3 4571




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

20,343,63 56,043,5 12,981,852.
1,879 47,562.00 22.76% 62.71% 14.53%
8.00 10.00 00
8.2 IR EWEESR+HLAFEA
s FrE N4 FK A A () b7 b TS 4 B A
1 JRIES AR AT PR F 5,375,370.00 6.01%
2 TE EATIN
2 j{”@&ﬁ%mﬁ"EA 4.796,528.00 5.37%
3 7 IEUESS A R A 7] 3,907,772.00 4.37%
GIEIGEHIE e
4 i — R E RAE AT IR 2,637,000.00 2.95%
PR 2 ]
iR R EHER A
5 F — B EE R 11 SAASE 1,600,000.00 1.79%
D A S
6 B 1,010,000.00 1.13%
7 W= 1,006,000.00 1.13%
8 B 1,000,000.00 1.12%
8 W 1,000,000.00 1.12%
8 FEI 1,000,000.00 1.12%
[ 2 HiE N iz 4 T R AE
- Sy BT I FR BOIE F7 5 52 12,981,852.00 14.53%
e R AR 4
v ULEAE B T B SR Sl g 5 A PR BT A B _R i m R AL 42 M i
8.3 HIREEEFEARMMUN REFFEEEHFH
TiH EERYISE (M E ) 7 3 G A7 A EL A1)
HEEHNITE M N LA AR S 0.00 0.00%




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

8.4 MIARESEEHNKMLA RFFH AT AR S BHEEXREKFHR

i H FrA RS nHUS RN EEXE i)

ARFEPEBN R F SR
=
Al

/A
. 0
WEFCER T T s AR AT &

AHE R G A A AT A S 0

9 TEAEEHHE)

AL Ay

HESFAEME (2022 411 H 30 H) H4 4500 %60

879,369,000.00

At ST UIA) e <A A A

110,369,000.00

AR 75 I <5 L R 4 0

22,000,000.00

Pl AR T D R [ 473 5

43,000,000.00

At A e AR B

AR S IR e e 47 B

89,369,000.00

10 EXRFHER

10.1 EEHHFA ARESHRN

WA, ARSI SR ERFA AR R
102 HEEFEA . EBEFEEANLTIREREH I THERANERS)

WG, AHESE I NERNFRF AT

202443 H 27 H, ABRESEHALA T (ARESEFHEAMAR SEEFHLANALTEAE)
GARFESEHNE ) JBEF 2B PRSI EHERED, A ERER AR SEH, HAERK
AN BAT B A HIAS .

202447 25 H, ABRESEHANLRM T (ARESEHAMAR SLEHAATENE)
SABRSEMNE ) REFLSE LIRS HBGRY, BTSRRI E ARSI B A

WG, AEESFRE NN LIRSS AR R EERANFLF),
103 BREGEEAN. EEM=. ESEE VST

WA, RIS TW KA A E G LI SBEF A B RN SRS E A e
P FESHTEL S A VR A F I
10.4 F S BRI R

WA AP, AT ST SRS T U

3 42714k 4571



] 28 P IE P H iz = AT B T TG AR BOIE F2 P10 3 4 2024 AR AR S

10.5 FESHAT B vH ST 5 FT B

RN, ARTE SRR T IR S5 B 2 T IS5 I o H KB T RIS 5 BT CRepR il &
OB
10.6 EEAN . TEARKLBREEA R ZHEERLTEBR
10. 6. 1 & FLA SIS R BN ARG AT Ak T 5515 100

AAR N AL G BN SO O N TGS R A A T A O
10. 6. 2 B8 N SIS R BN G AT sk T 5515 100

AARE N, AT SFEE NRFRE LS5 H0 T S A 5 S U BN 51 T S 8 A AL T 4515 100
10.7 B G FAUESR A 738 5 BT HIH RIEH
10.7.1 EEHFESRA B R 5 BT AT RESRFE R ESAHFR

SRERAL: NRTIT

5 B S LAY %27 R A <
5
i s = I =P s
BRAH | T o L R L &Ik

e FNAL 40 SERAT S < SN

H 2
WU EL A5 EEfl

& UE 77 4 27,659,184.40 | 100.00% 17,436.87 | 100.00%

TE: e AL ALK PR bR -

(1) TR, FER;

(2) WESIRDLRLF, BTN 55 R b3 mon 28 7] 22 EIRDUARE 5

(3) LEAT NI, R —F NI EREME E1T A

(4) WHREBATE. T™4%, B EERNIsnIRE, I REH 22k Ss 1 e B R 0 20K

(5) AR BABEGRBIFLRE ST, BEMMT . 2xti . & WTR BL A A 2 B & (1 50 1 2 AR TR T 3 #r
AP A SR SAESF e 1Al M AT OB el iy DL R AT S BUIRSS:  REMR IS SR
Frg 2R, ML il .

PR AL AR ST A R RPN S T B AT UGS TG DL B PREE R, FF 538 AL Al
FARRAERT S H1 2 w0 55 81 T3 AL IE SR 24 W) 58 5 AL AR B L CEudm i e A4 o S i R T )
%), g,

okk

10.7.2 EEHRESR A TR 5 BITHAT HAESR B R KH R
SRS ARMT

(e [ W22 5 BLIEAZ 5
A | 6T | RS | e JRAZ e 2 HAL

B EE N




[ 28 HPIE P 12 A AU 5 BT TBGRAE BUIEZ= 3 BT 2 < 2024 4F IR

PSS W) AT L WE AL S5
BT LA BT LA YT LA
YRS - - - - } _
10.8 FHAhE KFEH

12 E W EE H

Fe = | FEP R .

/‘H

A N o e85 A TR /N
1 E$ SHRAMARARAERAARER | mirsem) 2024-03-27
=
11 #EXHEZR

111 HEXMHEF
1y ST T [ 28 P Ul A M i 1 A 5 B T i R BOIE S #  AE i Rt 2
2. EZRHIE A IS 32 5L 5 BT IR BOE S R R I B R G A
3. 2R e i IS 12 R S BT IR BOIE 5 R AT X
A R P A R - TR
SNINPRESPSTE S EETEN RS

o0

11.2 7780 S
AIESEHNERRESEHARAT A A—EHRHITOX AP 18 5 8 SEE KE
15-20 =,

HEFE NET I AT

11.3 EFEF R
W ARG BN F 00 4% A SO TR AR A TN A ] B
2RSS H U ELR: (021) 31089000, 400-888-8688
PR (021D 31089000

AaE]HE: http:/www.gtfund.com



[l 2 FPIE A 12 A 2 AU 5 BT BGRAR BOIE YR BT 2 6 2024 4 rp IR 05

ERESEHEERAT
—OZ#ENA=1+H

B 45Tk 4570



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 净资产变动表
	6.4 报表附注
	6.4.14.3 非持续的以公允价值计量的金融工具的说明
	6.4.14.4 不以公允价值计量的金融工具的相关说明


	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.1 期末指数投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.2 期末积极投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的国债期货交易情况说明
	7.11 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1基金份额持有人大会决议
	10.2基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


