I

FE M ERFEIES R R EE
2024 £5F 4 FER T

2024 £ 12 A 31 H

HEFHEAN: PRESEHEFMWAF
EELBAN: PREITROERAF
WEXEHHB: 20254601 H 22 H



RS GTF 2024 5 4 FEMRE

§1 EERR

HEE AN 2 S AR S IR A A RIS 8 R S M RR B E KR,
FEXT LN BRI B S L VA A 2 B AR AN ) %A TAT

FEIEE NPT IR A IR A A RS AFE G FRE, T 2025 4F 01 7 21 HE% T AR
TS5 FE bR IHERIAMLEAEGIREENE, RIERZABAAERERICE. ®FVERRIE
S DN it

R R UE LLSAE F SR 5T ) JE 0 A8 F A S F R 58, (B A PRI & — e A A

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
e EE AV LR

AR I 55 BORER 2 1T

ARAREHIE 2024 4 10 A 01 Hi2 = 12 A 31 Hik.

§2 ZE&T= MR
F 4 TR T2 SE i
e AW L 002988
R (S LT
HEE&ERAEMH 2016 £ 7 H 21 H
A5 TR B S BB 780, 190, 343. 84 1
ot Hbw TEVETEB R AT N, S8R S b e, Bk
VK. fafd. Frsal.
Pt A AN P RfEmrMiE R Rn s &5, Ads

IZH B BN B A E R T T A A 2
ERTNESEIE T i E, TEARKNZG R RN
B RB BB, IRIE GG FEAER]AOK
FERE, PGS, BT ISE RSB TR
a R, G ARSI B BB P BL R R PR
o, HEATRRBTIE

A & e AR —HEHRATEMESAE BUE) +1. 5%
RSS2 45 AT AT GO R G, PO AN T XU 2 v T B

Mmiligie, HRTRERGHEEMBEEEE,

A== N -2 B 4 R AT B A )

BEFEAN AT I A PR A 7

B 3 I A I R 4 TR P E R A P ifE RS C
BRI GG 002988 020930
A BAR T8 23 2 4 R 5 762, 320, 808. 24 ¢ 17, 869, 535. 60 {4

§3 B FIRIr AR SIFERI

%20 k121



RS GTF 2024 5 4 FEMRE

3.1 XEM &

Az NRMoT
. B WA (2024 4210 A 1 H-2024 £ 12 A 31 HD
B LT E T = e
P E TR A PSS i C
L AHI 2 S 3 18, 967, 142. 42 748, 189. 90
2. A HHF 9, 316, 934. 83 150, 183. 05
3. I $5) 3 4 4 BA B A i) 0.0131 0. 0066
4. WRFE 4 % =1 E 810, 985, 356. 88 18, 976, 119. 50
5. FARIE S % E 1. 0638 1. 0619
LA SEE S FR A S AR SN . i as . HARKRON (RS A e e shlias) 1

R AR < 9 L AIAE FRTBAEL AR R B AR, AR DA 3] L Se B R in A 391 22 Se pir i A2 sh i as

2. rid e\ G A BFERFE NAWES )2 &S To TN 5 Sebrill s K2
KT F 55T
3.2 REFERI
3.2.1 BREMBIHEM KR R H 5 RS LB R R LR
P AT A
N &5 58S
HHEIEK R | it
B [ EEKEO i T 28 b OE6©) @—@
MEEQ | BRZEERO
HEZ®
TE=AH 1.07% 0. 30% 0. 79% 0.01% 0. 28% 0. 29%
I ESNNH 1. 69% 0. 24% 1. 60% 0.01% 0. 09% 0. 23%
it 8. 71% 0. 21% 3. 24% 0.01% 5. 47% 0. 20%
oE=8 6. 66% 0.27% 10. 36% 0.01% -3. 70% 0. 26%
pU R T = 17.99% 0. 35% 18. 55% 0.01% —0. 56% 0. 34%
H3E4 4
38. 76% 0. 27% 35. 93% 0.01% 2. 83% 0. 26%
GRS
P iE gy C
N&S 28
HHEIEK R | M gith it
B [EEKERO ‘ THE 28 b OE6) @—@
MEZEQ | BREEERE
HEZD
HE=ANH 0. 99% 0.31% 1. 05% 0.01% -0. 06% 0. 30%

Fo3u 3 o121



RS GTF 2024 5 4 FEMRE

JU AN | 1. 53% 0. 25% 2.11% 0.01% —0. 58Y% 0. 24%

HEEEF
R E S

3. 71% 0. 21% 3. 55% 0.01% 0. 16% 0. 20%

3.2.2 BESAFAMMUNRES R IHFERKERZ R HE RSB R
R KR

P AR TE 2R A B oS 18 3 S S 5 S A Ml £ B A4S S SR 3R G 5 S S 3 HC )
40. 00%

[y
36. 00% b
32. 00% ‘
28. 00% IM
24. 00% ﬂ(h,‘,)‘
20. 00% /\Vv/
16. 00% e

12. 00%

8. 00%
4. 00%

\

0. 00%

2017-06-10
2018-04-30
2018-10-09
2019-03-20
2019-08-29
2020-02-07
2020-07-18
2020-12-27
2021-06-07
2021-11-16
2022-04-27
2022-10-06
2023-03-17
2023-08-26
2024-02-04
2024-07-15
2024-12-31

2016-07-21
2016-12-30
2017-11-19

|— FRREHESARITPENEE — TROERSARIT LSRR E]

T2 W TE A C S b T Y = e 5 SR M Al £ B 4% B i 3R M b I 98 S Aok H B
4. 40%
4.00% |

!
I
. I
3. 60% ]
| T
3. 20% ‘ e
s
2. 40% P W
2.00% |.J‘\/\.\/‘I~ ’J\j/\,\‘ M ,,--""'-.. ||
° S '\.)/J \_— I[
1. 60% |-'\/ e /
1. 20% /\Nﬂ o /
— |
0.80% || A/ P N A
0. 40% {|f o
0.00% =
= o o oo o oW o M~ o [ — O — ¥y ] (=] uy [=] =+ o uy —
(=) -— (=) — (=] — (=] — (=) — (=] — [as] — (o] ~— o — o ~— [as]
T - S O O N
T £ £ T £T T 2 ¢ T ¢T T T £T T T LTI
=t =t =t =t =T =T =t =t =I =t =t =t =T =t =t =t =t =t =t =t =T
o o o o o o o o o o o o o o o4 o o o o o o
(=] (=] (=] (=] [a=) o o (=] (=] o o o [a=) o o (=] (=] (=] (=] (=] [a=)
o o o o (o] o od o o4 o (o] (o] od od o4 o o o o4 o

|— FRREHESORITRENKE — TRBERSCRIT LSRR %]

e 1 ARESEEAFT 2016 427 4 21 HIERAERG
2\ HIRAR GRS S FPE, FeE AN A e a R4 HESAH ARG
WHE BT EREERMLAE, BERGWRAEECERE S, &ML RN ST E

%47 3k 121



P E S 2024 4E5E 4 FFEIRG

ELBI R & & TR 205 s
3. ARFHESET 2024 4F 3 H 1 HIE C K040, C BRI 2024 4F 3 H 4 HIFWEH 1, AT LA
LLE C R HEA KM 2024 4E 3 H 4 HIFLE.

3. 3 HAthietr
VE: ASEE ARG P AR SR .

§4 BEEAIRE
4.1 #&2E (RELSZEND FiH

FEATE S G2 IR | E5 Ml
EIREN | BEAm | FR

e | % B9

WICPIE, WROCEE . SR T
T (o ) Al AR 4 P 553
AR IE, KRS
B4 B 3 B 2 46 FL 2018 4F 3
AN TS EMAIRAT, BUEA
B E B B i A B
IR P52 0 e 0 TR 25 4

YNEIRSEZ

ﬁzﬁi G VIR AR
e MR G, VRIS
i e Lamsron | g [WTHIUS WIS G. T3
ol I RS IS 5 s
i IS IER R R G, P ARG
e WD, P GBI
v e S B R . T 2

R R & T2 R
R MIETF R A P H % 1 A fr
ARG ISR B PRl
iR I R SRR e L EHE
Tt R AR SR 51 2k Ak
L.

Ee 1 WS EEReLE, B CEPRH NEReaFANH, “BERYT REL A R
SERIARIE H ) )R RAEE R G2, “fEIRE 7 M BRI 2 ml R 2w
SE A FIHESAT F AN RS H 3

2+ AEFEAL IS SCGEMTI 2 GIEFRAL MO G SR BRI A SCHE -

4. L. 1 IRFAERFER - E BT RIS R 28 1E &2 2 F 8 E 1™ W iE 5
L.



P E S 2024 4E5E 4 FFEIRG

4.2 BENNHRE A A S E MM T E 1B IR

ARG AN, ARG BN RIET (R NRISNERER R AR 54 IEHEM.
T ENE R S MASE SR S A FRE, AEWSEN . B35t 0 BEALE R e 0™, 12
TR P ARG A Al b, DR e B NSRRI i AR, AR EBIFRIESES

M, BAEREIESHBRA A SRR S ] LRSS BRI &
HEEFRPRE

4.3 AP HET A

4. 3.1 AR G ERBATER
WA, AESEHATERPIT T GERREESEH AT AT S HERSE L) M
3 1A A8 5 AR e

4.3.2 RERX BT RRT IR

AIE T AR A AL T AT N

WEN, IrEREAE S 5055 HT AT a0 R H R A5 5 s 1 028 5 BRI
ZIUEZF 2 H AR 5%,

4. 4 5 A SRR ISR (R0 A

VU7, RS MRk S — Bk, G iipthd NS, Mg R 40t
Dby T B AR R R, B INBOA R 2 WM b 225t AR 2 S8 AR R B Y T3 T
AR EAGHC. FHGUES ML, 9 ARBE GG, FERFZEB AR . mERERGE
B 2 AR E MR IH & 2 T3 5 bk, A RRFAEAR AR AT, RS AE I A
NI A AR BT, FIZEYERFERR KT . BE 20, AR T3 W B Lo AR AT
BEAT TR, JF B e s A RRsh ke AT 7B, SN mRsh B L . R B Oy
I, SRYERF PSR SR, FRENRAATE, TIPS i .

4.5 EHNESR SR

BWEAMRE WA T LRBEFS A S BIHE 1. 0638 7T, ARG M EMHUFEI KRN
L. 07%, [FHAIL SR B R v 35 5 0. 79%: AL AR5 AR T 2 & 155 C IOE & BV 1. 0619
TCr AR WS I KR A 0. 99%, [V SR LA HE I 25 % 1. 05%.

4.6 MEMNEETFA AHRES T IHETE RN
A A BRI BDES 20 A TAF QRS HHFE AHUE T 200 AL B3P0 T

Foen I o121



RS GTF 2024 5 4 FEMRE

F 5, 000 FICHITE -

5. 1 REMREEH=HEHN

§5 MEHEHE

o

75 H

w8 )

ol g L B Y EL A5

(%)

1

Rt 5 5%

70, 353, 903. 56

8. 47

Hrr: R

70, 353, 903. 56

8. 47

4 Y

[ 5 Wit #5 %

700, 520, 696. 84

84. 29

Hrb: g

700, 520, 696. 84

84. 29

BTSRRI

=N R
DAkl sy

R 2R i 1505

NIBAE gl B

20, 001, 609. 25

2.41

L

OB

S 3 D ) SN A < it %

AT RPN L M e i

11,975, 716. 25

1. 44

HAb 5™

28, 199, 262. 08

3.39

aif

98

831, 051, 187.

100. 00

5. 2 MEBIRBAT AR ER T HE

5.2. 1 REWARBITVWHRABABRERFLHE

AR5

eS|

AfehE G

G R HRE
Bl (%)

KRS B il

R

13, 914, 118. 00

1. 68

fill i b

27,782, 792. 56

3.35

||| =

7 BT MUK PRI
Rk

SN

5, 704, 657. 00

0.69

HERFIZ B

ALEIEH . RSB

ERX IR VA

H = (o

5 R AR AR RS
NI

R4

22,952, 336. 00

R4

AN 55k 55

=0 = |~

BHEEWTFORMBAR AR S5k

=
pes

=




RS GTF 2024 5 4 FEMRE

IKA S IASEA o LB i P - -
JE RS  ABFEEAIH AR R 25 - -
A - -
DA TAE - -
A B AR - -
) - -

it 70, 353, 903. 56 8. 48

5. 2. 2 MEFIRIAT W REBREBR B REREAS

T ARSI AR RFA U BB

5. 3 BRI A SMME o FE B IFE LB R D HEF R R B R A

5. 3. 1 |EFIRIEA FMHE oG Ze ST 7= 1B LB R/ N HEFF R AT+ 42 R B R 4

»n| " |lo || o=

e | BEARR | BELR (HE B | AE 0o | HEEESEREE] (%)
1 601988 b [ AT 2, 336, 800 12, 875, 768. 00 1.55
2 000333 EOE Pl 91, 400 6, 875, 108. 00 0.83
3 601288 LV ARAT 1,119, 700 5,979, 198. 00 0.72
4 601186 Hp [ gk 622, 100 5, 704, 657. 00 0. 69
5 601857 FF [ A7 633, 500 5, 663, 490. 00 0. 68
6 300750 T AR 18, 720 4,979, 520. 00 0. 60
7 601088 Hh [ A 96, 700 4, 204, 516. 00 0.51
8 300121 FHAHEZR 341, 100 4,123, 899. 00 0.50
9 601229 EERAT 447, 800 4,097, 370. 00 0. 49
10 601899 -y |4 267, 600 4, 046, 112. 00 0. 49

5. 4 MEHARZRBEF MF T RIRFRBRAE

¥ e 75 A ARME O i 4 TR E ] )

1 K i 7 16, 564, 701. 48 2. 00
2 JAT YR - -
3 SR 117,712, 843. 99 14. 18

Horp: BURME SR 102, 329, 142. 08 12. 33
4 A i - -
5 Al S B 110, 820, 120. 54 13. 35
6 O 375, 563, 769. 14 45. 25
7 ARG (AT A2 #f57) 27,065, 671. 33 3.26
8 [ VA7 5 - -
9 HoAth 52, 793, 590. 36 6. 36
10 it 700, 520, 696. 84 84. 40

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A
P | | BiRaR (B B | ARME GO | AESREHERG] G

1 240208 24 [EHJT 08 700, 000 71,768, 219. 18 8. 65

o8 u I o121



RS GTF 2024 5 4 FEMRE

24 fiil
2 1012482203| SCPO09 (FHfi1| 22 500, 000 50, 456, 558. 90 6. 08
¥5)
24 PV SUAN
3 1012483527 A 400, 000 40, 172, 778. 08 4. 84
SCP007
4 199082 | 24 111 %% 79 300, 000 31, 570, 267. 96 3. 80
22 'k
5 1102200170 R 300, 000 30, 898, 540. 27 3.72
MTNOO3

5. 6 MEARIE A RAME 5 2 S B =13E LI R/ HEFF BRI+ 48 B SCRAESR IR

R

T AT GAR T WIARARFFA B SHFIE TR

5. T WMHFHIRIL A SME o5 E ST 3E LB RN R BT T4 57 & R85 14
T RIS HIARARRA DT REI

5. 8 A MR A RME 5 E ST 1#E B RN HEF R BT A BUES B B 4
T ARGAREHIRARFFARGLE.

5. 9 MEWIRFE ST H K E I 5 1B 0L it A

5.9. 1 A3 H AT B I B BUR

AFe e DLE IR BN H DT R I G B2 5058, i B a4« 58 Zp s R 1 1 5 AT D)

5.9. 2 IREHIR AT SHHHIE M B Kr- AN 450 28 A

e 4 FR

e GE/
I

HLE o)

R A5 4t B

A ROHMEAB ST o)

[ 57 B D AR S (JT) -878, 891. 80
i R B AT A e EAR D) o) -32,514. 41

TE: AT AR IR E AU 5 6

5.9. 3 Z< A E f #H SR B VR

FIGZ HE GRS, 7R IUE NI G & FIRHR BT RR G, I~ A5
b5 FRI, LR < R A BSR4

5. 10 HE A AR EMIE

5.10. 1 AEEHHE KB TBIESF K RAT EEAHRE MR E TR AL, K

Foom o127




RS GTF 2024 5 4 FEMRE

FERE g BT —FENZBIATES LTHER

WIS EATRIA R A, ARG TR AT Bih, P EEATRMARAR. E
FITRARATAEAR S Gt H AT —E 2 2B B0 T T A T8 ST eliib A1

AT GG IR UESR B R P A5 & A SR AN 22 7] i BZ A 2K

5.10. 2 ZEHFMEI+LBRERTE HEE S MR SRR EE
S TIIATT A B, BRSO 2 e RIE R DA REEE

5.10. 3 HABTE P HI AR

e B &/ o
1 P RIES 422, 407. 69
2 \NMBCGEFREE K 25,211, 065. 89
3 | -
4 |RIRLE -
5  |MUHRIEER 2, 565, 788. 50
6 AR -
7 | HAd -
8 |&it 28, 199, 262. 08
5.10. 4 FREFIRFFH KA T 7% I B FT 8 e £ 27 BA 40
e i i 7 44 K AROE (o) b R B A L] (%)
1 113677 e 4,559, 801. 81 0.55
2 113054 ox )i 3, 586, 590. 76 0.43
3 113045 7= 3,553, 116. 81 0.43
4 110081 V) 22 5 ikt 3, 242, 053. 96 0.39
5 113676 5 23 BER 2,612, 366. 77 0.31
6 127089 B R A5 2,334, 238. 05 0.28
7 123131 BRI 1,584, 019. 59 0.19
8 118031 K 23 #fik 1,512, 366. 40 0.18
9 128130 BN AR 243, 088. 66 0.03

5. 10. 5 B WK AT+ BR P A7 LB 52 BR 18 O A Ut B
T ASKHE A A 44 B SR LI S PR R 5

5. 10. 6 BRA SR & FHERFA I FHIR I

B TS IARR, 2Bz ME & ReA R %,

§6 FFHE S HHRS)
L fy

o100 4k 12 51



RS GTF 2024 5 4 FEMRE

it H P s A P 5 iy C

i B AT 8 1y B A 683, 291, 775. 43 30, 473, 445. 93
I I A 1) 4 A R ) 47 40 355, 956, 004. 81 19, 969, 301. 96
R - i T BB ] 2 4 i B2 ] 4 0 276, 926, 972. 00 32,573, 212. 29

i 5 T 1A 22 <A o AL B A AT (A B
UL <= SRAD

S H I AR I 4 A A0S AT 762, 320, 808. 24

17, 869, 535. 60

§7 H&EHANZHERRERRAEEH R

7.1 REEEARFHAESHFRNEN

BT Ay
TiH Pz SR A P 5 C
et WIS N HIAR R 440 i 17,962, 279. 21 -

75 I IR) SR/ R i 3 -

57 I3 Ik 52 L /e [ i 3 -

s B RS N FE 1 AR R £ 40 40 17,962, 279. 21

5 VIR H5 A (A I o 00 o 2 i

2.36
AL (%)

e 1o HIA) I/ SN S A 20 P54 0

2. BEGE N EE SR GARSESE N CHRD /82 (A1 3% 4 HE ARk 40 532 100 B 0 1) 00

S

17

7.2 RSEHNZHERRERR IR S5 WA
.
§8 B R EH R HMEERF R

8.1 REMNE—BBEEHERFFES OB GBI 20559550
W T

8. 2 UM B R E LR MM EEAE B
o

§9 HHEFER

9.1 H#EXMHFER
(1) FEEE 2 W12 i A5 5 BUUE TR 43 B 3k G S AR E I AR S0

B O 3t 127



RS GTF 2024 5 4 FEMRE

o)
)=

(2) FREMEFFF IR R e S
(3) PREE TR P A & IEE
(4) A

(5) FgE BN B B A = S AL

H

=

9. 2 Tt R

PRI T A FH XA FH AR 25 B 5033 5P 22 gphrhot 34 2

9.3 HEFHFR

(D) BRE BNV ] S P A ], Hn 4% TAS SR L B

(2) HBEXNAREBWALER, JEARESERNFZESEEHARAR, 2RSS
Hii%: 400-800-4800 (fuKikifh)

FPrESEHARAF
2025401 H 22 H

%120

Dz

12 71



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	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 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 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
	5.8 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权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


