JRAEE NS H F5 A R S RIS 55 I 5 2024 R4 4 TR S

TRIEEAT ARSI SRES
2024 £E5% 4 ZRERE

2024412 A 31 H

HEEEHEAN: |TRESEEFRAH
EEFEN: TEBITROARAF
WEXEH: —O=-HE—HA=-1+—H



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

§1 EERR

BN N F 2 S ARIEARIR S A SR AR E B Bc 3 R PR B
HOREN, FEH A B FCeME L R AN T8 B 2R AN ) SO AT THAT .

BeHENZERITRO AR AREAEESFRNE, T 202541 H 17 HE
% 7 ARG M 2 fabn . AR A ARG AN, RIER N B EERE
BicE. SRR B R
FE S AR N R LACSEAE T B 5T 1 S U4 B RS B B 4 B 7, (HANGRIE S
5T A o
FE MR SRR I AR R I . TG R, 430 TEAF 43 58 sk b
120 ) B AR S A S5 00 B 1

AAR A I % BERL R 2 H T

AR E 2024 £ 10 1 Hilg® 12 F 31 Hik.

&

§2 HEEMIBEMR

B4 R TR ANA H A R A

4 F A0S 010036

HegiafEr A FLTIFF IR

Fea AR 2020 £ 11 H 4 H

IR EE S AU AT | 338,307,221.05 f¢
AN 5 T P 1) XU AN DR R % 7 U B 1 1 A

P T AN [F B e R A &, R
IETERIAR N2, ISR SIS 4 B 7= 1K AR fgk
e
N S R T/ enty o Y NN E AT A A TR

PR A LR R AL b, AR A B AT BT AL 4 5t
LA R fa iy, oy BT AN IR SET 4% 2R 98 7= 1) Tl 34 5%




JORNEIE SN H R R A NE R0 3 4 2024 F58 4 BT

i, YRR R fiE BT LR AR RSB
AR ACT AR B, ARGE RSB A XU A 2
MEREAT RIGHCE, #E SEmB - I E s, Jhid
I HEAT R 5

VIR 300 FE AU 1 2 <15%+ N R Tk i 1E AR 453

b & ek
A 2t 3 6%+ HHIE 42 it 78 B 2 % >80%

ARG A e, HAU s XS T
IR ER7 R M i 2 i e (AN & SRR
AT ] BB T OB bR ISR, 1w R E AL
RS AL 2 R AL il SIS SRR I AL A 5
YU 25 22 S R B R AU, B AV i T 3 B A e 5l
BRI AR TEA RS OB B 42 5 HANE

TR BE T R A XU &5
HEEHAN ITREEERARAT
HEFLEN RT3 A IR A 7]
TR REG IS | pom@AN a7 RIEE A A
o BE A BGC
)@ R S AR
010036 010038
g
WEWAR T ey REtse
286,535,571.54 4 51,771,649.51 15
AT A7 0 S

§3 EEMFWIEMESHERN

3.1 EEMEIER

A NRMT
35
B E S LA (2024 4£ 10 H 1 H-2024 4 12 A 31 H)
JURAEENANBREA | R EBEANHRRA




JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

HRA A RS C
LA C eI 2 15,266,669.65 3,187,223.50
2.7 IR 4,511,518.10 901,638.77
3 IOA -5 o e 3 A A1 0.0147 0.0154
4 IR IG5 7= 1 331,865,363.28 58,960,368.21
5 R H: A B 1.1582 1.1389

TE: (D pridk eV EHE b AR NN 5 2 1S4 2, thA S
Je SR BRI i K P AR T A B

(2) AW TE R AR BN B otllas . HAiN OS2 e
HARZN R FHERAH O B I ANE FHRAE R R (R, AR D A9 L Szl aat
EAI R SerEAR S A

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

1. JTRIEEANAFEHRS A

. . RS
st | TS | i .
B B U b | BEws | | 90— | @-@
EO o ARz
@ (3
@
S = A
Eit* ' 1.06% 0.53% 2.13% 0.31% -1.07% 0.22%
S _\A/\
’%7&” ' 7.11% 0.54% 6.48% 0.28% 0.63% 0.26%
k5 8.55% 0.48% 10.66% 0.24% -2.11% 0.24%
oE=4F 10.45% 0.37% 11.71% 0.23% -1.26% 0.14%
H¥EEE
[ A 2 15.82% 0.32% 17.83% 0.23% -2.01% 0.09%
24
2. T RIEBASNAFEHRE C:
. ‘ | kg
o | TG | St 9%4&*
B B SO e | BEws | | 90— | @—@
EO ) HAREZE
@ ESE) @




JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

g =A

Ef ! 0.95% 0.53% 2.13% 0.31% -1.18% 0.22%
N

;52’\' 6.88% 0.54% 6.48% 0.28% 0.40% 0.26%
Tk—F 8.09% 0.48% 10.66% 0.24% -2.57% 0.24%
HE=4F 9.12% 0.37% 11.71% 0.23% -2.59% 0.14%
HEEE

[ A= Rt 13.89% 0.32% 17.83% 0.23% -3.94% 0.09%
BL

3.2.2 BESERAEMLRESRITHAMEH KIS AL RS bR HE s

REFHI LB

7R AR N F A RS BRI R B R 4
FTHAE KR 50\l 43 LR R 2 28 10 S B Hoxs T 1
(2020 4= 11 H 4 H % 2024 4£ 12 A 31 H)

1. JTRIEEAN AFEHIRS A

18.20%

16,38%

14,56%

12, 74%

10,92%

9.10%

7.28%

5. 46%

3.64%

1.82%

0.00%

2020-11-04

" |r"
'k

Y
[ MJ.'

. LT .Y
(v AR
\'\r "

o 'p‘.»ln W

m i)
LY

1 !

2021-07-15

2022-03-25 2022-12-03 2023-08-13 2024-04-22 2024-12-31

|—r#iEilEs AEEERSL — LEE|

2. TREEANTARFEHRS C:



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

18.50%

16.65%

14,80%

12.95%

11.10%

9.23%

7.40%

5.95%

3.70%

1.85%

0.00%

2020-11-04 2021-07-15 2022-03-25 2022-12-03 2023-08-13 2024-04-22 2024-12-31
|— % lEEsBRataac — hEsk]|
§4 BEAME
41 BEGH (RELZINE) Fifr
PANi’s
%i%ﬁm% -
LTI
14, % L T )
AT e
A | AW
O KT LT, TEE AR
ii%%gﬁii& Wk, AT S £ 52
S AL MEESS 8 AEAE SR ER A7 5
oA, [ (ﬁ\ﬁ%*ﬁﬁﬁ%%%m, BEFR -
AR % AR TRA R AT
B IE A I 42 e Wi B 58 AL 220 [F]
s |, o oap | 20220 | .| 166 | W BB HLAL Y SR A
A 2 B 04-14 E| &4, ELI&@&%\%BE[JEL
o HOHIE L0, T R
TR R S
I S Ve 1 JURRLE 2RI ) BB 5
e o 5 T S5 6 o 0 4 22
e 40y v sl 4 4770 ﬁﬂ(g 20224 H 29 H £ 2024
) B £ 2 H 22 H).

T LR E AR, ERAM NS SRAERHERARH, <&




JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

R AR A SRS H . SR AEE RS g B A e B, fEHR H
AN BAE H Y70 53l 2 =) 2 1 BSAT H AT RS H 39
2.AEZF ML ) SCREA T BEIE I 25 S AT W S FH S HE

4.2 BE ARG A A H S IEE - T 15 0L 3B

ARG WIN, ARGEEARGES (PN RICMERETR R EIR) FaK
PRI AR S G R BEH S U A R GRS RIME,, A WRSAE I
Lo} PSS R e b e s B ot VP S 1< Kl A RS i P B S il G E SR S AN
PR AM L. ARG EEGBIEERE M, EREEReRFA AT, e
I B8 BT S JVE I S e 5 TR e

4.3 APFREGERHH

4.3.1 AP 5H ERPATIENR

A F B LR I R R AR, NGRS 5 o FCEA Y B N s R, IR s
1o SEI AT 9 R 5 SO B A A, ORIE P38 5 J U ) SE 3L

FEAR 08 VRS0 Py S0t 7 T, A W ST T P 1AL 3 A P R A B AR A
PO A AL BEAR L AR T A 7l 41 e, B A G HAERALE I  r] L H E
R, O AR P A T B A 1 AR T . TEAC S AR, e sg B R
“BRRMLSE. s thse. WBIEL. SR PE-IEL, AFomsniesd. S
5 Rk 7 0 XSG 42 i el It 4% TR A8 B RGN R T 5 I AR AT S 45 R T, s
LB R (0 2 o UG R s REA% B T L T B A8 B 5 A TR IRk T W 4% A
%, SELBLTE AU 1) 45 .

ARG HIN, IR AFAE 5 il BE SR PAT 1B 5L R AT, AR HEZ T A
XE, RRAEAATA AT 12 5 F I

4.3.2 REZHITARELTUHA

AAREWIN, AAFE TIAREHES SN 5 RIT5Ei s s ®, JH &
A2 5y FRASED W FIA A8 Sy RS 2 H AR 5% A8 5 30 13 1R, 909464
AR AL D08 s 75 B A AL & K 2B W A1 3E 5 A R Bt e B e JB AT
THALREY

AAREWIN, RRBUATE G W] B8R EA QT 52 5 A 2 4ini& (7 5 38 5 o



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

4. 4 MEWANESHEH RIRFIBIE T

2024 FFPYZELE, EECEEFIRFEEL, &0 R EIEEIL 100bp, (H[F K4
Zethh 1 2025 fERIE B TR Sl . R PR E, T UYL E 7R 2025 4 H) 0
WS I FEBCR IR o 33X T 3 36 [ 4R T i s 2 Sy AT T3 100bp,  dias
FMRBEE AR . ok, ERWEN RSB, meTm e AR, R
A RITCIRECRIESF . ZFN5T0 “HIRRS” f2m, HERAE 10 HA) bUs FRBEA
R .

MEATTIKE, BOREHTTZE KRR A T i 32, BRI B8 BUR T R
DIRGH, 5 SR S M BEGR VA H B L . KSR BT R IR, i i B R 5
GREERI RS Baatilgt, SEARMAAKK FAREBIUA IR, NI EAT 1
B KB

WA AN, Girdii, HEE8RA ThEAHSSEREHG ST EECEY
B, @SN 1 R A SRS (RO . B TT I, 2SR T I AL
BEAT TR BURAE, 1E 10 A& S0 5 SOZENIE, A HT4ERE T o 6 A2 K
o FEATWECE T, AERFOEM/NERAE, EEEE TR SR AEYEA SR,
JCRE T TMT ORGSR, BGHF 173 90 A0 A B AR R

MIHFANE IR, 5 B B P e o BERG N 1 Ak JLAF Hh [ 41 57 S5 O A 1) P
W, WiESEM T 2025 FMHAES . BECKRE, KMERIRATI IV BOBGE 2 —
A CIETFHM SRR, Er R IR e BRI BUE T & RS I 4 0 O
A5, AT I B A FH 7 e R 3 BE A GRS R OV Y SRR PTREBE N EE
XTI A E L TR FEAR AR I OR e S5 U 8 i W] R SE A R TR B KA
i o 2025 FEAHXS I E 1 A2 77 BURF RS TR0 55 O AT 1 BRI, 77 BURE A0
RIKENATKK T fEIZ 0B, X0 I ERKEF MD F—e . Eihp=
XU RSN B — E A E .

MRKT =k E, HitPEKFOSHENT “BAX” , e A E E N5
BRI, TR RS TNELWIRE. HARFRINE R G 2 WERERE, HATr IR
FZERE A Z#TC 1 B A 2 I AN E R AR RS, FRAT TR 4k S m s AR . LB AL
WEKE, BRI TR R m R S AR R SR T 27, 302 5T BOR AR OG I TUT
HWHA T HEZ BRI FATA N AMEZE 2025 A5 117 3 1 RS YR as b 4T [T



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

. Behh, ATy 2025 FNRMICR BB, VeRAh Rk E N E.

4.5 MEFNESHNLESRIA

At AN, Al A RESMNHIFEIGKEN 1.06%, CREEMHAEEK
N 0.95%, [RIHIYSR L A HEHEUR 5 %N 2.13%.
4.6 MEFNESHFE ANBRESH = ERE Y

WG WP, ASE S AR M IES: A TAEH BSO8R A N a0 A8
B B EICT LT T e I

§5 BEAGRSE

5.1 MEHRESHAHEHR

B I A W
JP5 I H SHI(T)
¥ 51 (%)

1| Baa st 113,006,405.18 27.96
Horpr: %38 113,006,405.18 27.96
FAEAEIE - -
2 | [ s IR 266,338,825.85 65.90
Hrr: fizz 266,338,825.85 65.90
B SRS - -
3 | HEREE - ]
4 | GRbATA S - -
5 | SRANIRE v 15,999,015.76 3.96

Forprs S m e 1 SN IR 5
e e ' '
6 | RATAF MG H AT &5 6,084,938.63 1.51
7 | HAth Bt 2,718,483.72 0.67
8 | &if 404,147,669.14 100.00

T A BT I I P s AL BT A I 2 fe i {6 0y 54,757,856.45 T6, ik

9




JORNEIE SN H R R A NE R0 3 4 2024 F58 4 BT

BrE IR E L) 14.01%.
5.2 MEBRBATIL R EREZHE
5.2.1 MEP KRBTV RABAREREHES

. Cew . i B4 T e
ARG eyl ARME o) B (%)
A [, BRL HRL Ik -
s g 6,251,327.72 1.60
C [l 45,652,107.37 11.68
5 iiui&b\W%ﬂkkiﬁ%Mwﬁ 35.715.26 001
E [ 12,104.78 0.00
F R mEE 1,363,346.34 0.35
G sz, A ARELLY 2,430,023.76 0.62
H |15 Dol -
| & B AT AE BRI S 655,639.94 0.17
J Rl -
K |k -
L [FH BRI 55 e 55k 14,241.79 0.00
YR ¥ N\ 1,638,752.10 0.42
N 7R BRI AT e it o L 185,088.83 0.05
O BRI BHAH ARSI -
P #AH .
Q |BAMMtLTAE 10,200.84 0.00
R [3Cfb. 1RH ML R -
S A -
&t 58,248,548.73 14.90
5. 2.2 MEHREAT R RERF R ERTAE
(&S ARME (NRTD i B4 T B ] )
CEA - ;
JE AR 2,537,349.60 0.65
Tk - -

10



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

e H A TETE B 16,169,399.23 4.14
BN EE T 11,299,169.66 2.89
EIT PRAE 12,511,541.24 3.20
Zfilb - -

5 EHER - i
RTINS 6,950,856.24 1.78
YN 5,289,540.48 1.35

i = - -

it 54,757,856.45 14.01

T BLEIP ISR T2 ISR AL A [ Bil A AT Mk o0 SR b

5.3 MEWIRILA SYME G ZE T 7™=13E LI K/ EEFF BB+ 42 BRI R A 40

P S g
F5 | AR iR E A B () o S E(OR) VEE L)
(%0)
1 00780 G| R AT 460,000 7,752,806.88 1.98
2 688139 HEIREY) 210,000 7,392,000.00 1.89
3 00700 Jos TR 4% 1% 18,000 6,950,856.24 1.78
4 688617 HREST 14,000 5,212,620.00 1.33
5 01801 A 150,000 5,083,959.60 1.30
6 300832 el 68,000 4,817,800.00 1.23
7 06186 [ A 900,000 4,542,226.20 1.16
8 688169 13k B 18,000 3,947,220.00 1.01
9 000975 L 4 [ R 250,000 3,842,500.00 0.98
A H [ o H
10 01071 na 1,000,000 3,704,160.00 0.95
yaliraiin
5.4 MEWRERGESR B RAFEFREHE
L » B e S Y
5 15 2~ FUMHE () i
1HE ELB1(%)
1 X i g5 20,285,927.12 5.19
2 | RATEEHE - -
3 SR 10,282,984.11 2.63
Horb: BURM 4 - -
4 NI D 102,016,105.76 26.10
5 | fviE e s 10,018,531.51 2.56

11



JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

6 | TP 123,632,848.77 31.63
7| AR (RIS HRARTD 102,428.58 0.03
8 | [FhLAEE

9 | Hftk

10 | &it 266,338,825.85 68.15

5.5 MEFARIL A SYME i 237155 HLB K/ EEFP BB T4 e 305 A 40

Sl g

Fa | g 15155 4 7R e GG nFME () Vi Ee

(%)
102300425. | 23 Ik E

1 B MTNGO2 300,000 30,700,315.07 7.86

2 115456.SH | 23 H1k Y4 300,000 30,556,525.48 7.82
102280442. 22 Wzt

3 B MTNOOS 200,000 20,714,876.71 5.30
102280921, | 22 Eheit

4 B MTNOOA 200,000 20,712,613.70 5.30
102002145. | 20 ZH#sIm K

5 B MTNGO2 200,000 20,408,608.22 5.22

5.6 WMEREARME S ZEEFT = IHELRHK/DEEFR T2 B LSBT

EE

ANHe G AR T IR AR RFAT B SCRFIER

5.7 MEHIRIEA SMHE & E G T 13E BB RN HERF BT 144 5t & B 8% 91 40
AREAMERRFFA SRR

5.8 MEFIRIE A RYME & ESF™ 138 IR/ N BYRT B2 BUIE B 3 91 48

AT G AR T IR AR FFABGLE.

5.9 MEHRAZERENRBHER BB HLUHA
(1) ARHEEAMR G IR R BeE L

(2) AREESART N RIAT RIS -
5.10 REWIRAZ S BB ) AU 3L 5 H 50 i
(1) AREEAR G WIARRRAT B G

12




JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

(2) AEEARMREHINRIATE U5 .

5.11 FrBtAEHEME

5.11.1 AFEEHEMAET T RIEHIIRAT A, 8 BB R R G R A
TEMRAS Gl H A0 —4F P ¥ 52 2007 (4 55 FII 2 0T S B AT BB = 46 I A LA 1Y)
SORTT

ARG 0] bR A AR R AT B AR I3 IR 43 58 TR SR AR 7 155 6 A SRVE R I R R 4 (R 1Y
TR B BB TS, ARSI H A AT T 4 UESR 1 RAT EAARAIH B IR
ISR A, BUER S g H AT — A Z B AT, R TTIEE.

5.11.2 AREIAN, FeHHBERIHT T4 A H IR A 4 & R 1) 6 0B I S
[R5 o

5. 11. 3 HAMBEF=HI AR

JP'5 4R EH(OT)

1 17t PRAIE 5 64,314.10
2 R HSCHIE 25 37 LK 2,567,743.80
3 IvEidiial 39,935.81
4 | NYCR]E

5 T AT R 5 46,490.01

6 | HARSHGK

7| fEESEH

8 | Hit
9 | &t 2,718,483.72

5. 11. 4 #REHIARFFH KA T H B KW H B fi 37 P40

B S A o
s figs i dr 2R s e E (OT)
HHE HL 1 (%)
1 118034 B BE 5 £t 102,428.58 0.03

5.11. 5 #RAEMIARET 148 B A 7ERUE R PR O i A

Frs | RS | REARR | WERZRES | SRS | REsZR

13



JRAEE NS H #H5 A R A RIS 5B

FIARIME | FEEI(%) | i
(7t)
1 688139 | HF/RAEY) 7,392,000.00 1.89 Ej{i;ﬁ:
§6 FHAEESHIMTE
B
ORI AR | T KEES H R
TiH
HIREEA HHIRAC
15 B HA) 3L 4 4 A0 A0 383,125,984.93 86,344,197.25
45 330 1) 3 4 50 HR V)47 0 16,287,565.53 1,849,684.17
el A 1A HATE) 35 4 R e [m] 47 112,877,978.92 36,422,231.91
i W R 3L S PR BB A (43
b LL <=7 IEA)D
5 BAHA R I & 4 05 0 286,535,571.54 51,771,649.51
§7 EEBEHANCHEEREREAZEEEMR
7.1 REEBEANFELEESHHZEBN
NG S I B SN S SN S A TN
72 ZEEBNEHBEERERBARER FHA
AIEHIN, HETFHANFEIEHEA TS G HI. T8 0] 5L S2 AT 4 1)
T o
§8 BEXHHEZF
8.1 #EXMHBEF

(=) W ERE 27 M) T A E S

HEAMNAFEERES

14

RUUETR P53k 5 53 R K S

4 2024 FE5E A4 BERGE




JRAEEANAS H #5 A R S RIS 5B I 6 2024 R4 4 TR

(=D (I RIEEAN A AR S R R R et e a )
(=) (T REEE A R w IS ek 55 )

PO AN A A R & RUIEZR R 0 B8 10
(1) FEEA

8.2 TR

JURATM TR X EMRIEAR 15 0/AE bR R 5 31-33 1%

8.3 BERARN

LA A SR FE ATEENVN (A S 2 A b, AT 4% AR 2 W SE L B
2. A B . FE 4 F NP www.gffunds.com.cn.

JTRESEHARAF
—O=-Hh&E —H_-+—H

15



