& 2 RE I 52
2024 4E5E 2 2

MmHsEE
=R RS

2024 £ 6 H 30 H

HEEFEN: BEEZRELSEHARAA
EELREN: XEBRITROGERAA
WEXHBER: 202447 H 19 H



[ A RN R TR T 2024 4R 58 2 TR,

§1 EEIRR
BN I T o A S RAIE AR TR R AN A AR R A iR S BRI B
TR, IR R BTSSR AR B B AT
HE AR N ASBARAT B A IR AR AR & S FRE, T 2024 4£ 07 A 18 H
TRT ARG h I 5538 . P E R IR A0 SN, RIEE N R
BT 8 S R B IR .
JE B R DRSS AT B0 S R U A B A F e W, (R R

& E A

>

I

HEW L FWGIFEARER LR REZI . EH R, T E A IR R aT N
AT R e AR B ) S 1 IH 1

A IS ER R E

AMERIE 2024 42 04 H 01 HA&ZZE 06 A 30 H ik,

§2 E &2 R
HE & fRIAR & & 22 R IR 3R
4 FARG 003422
B SR (W LT i
e A FAH 2016 4F 12 A 27 H
s HA AR F 0 B A 4,715, 358, 714. 07 43
%% H b TE A% 8 1) RS RN 4 R 5 = e v s ME R kb B, 0
A R R 457 b A B UE I e E B3R .

P Mg AFE LB AERNIE T N A A B e 3 . TRIMBUR

A B HORRGL R SR, 2 B A R
FEH G R ML ES, IFEREH 8RB
Pl o P BN AT BT AR, X 2 48 B 4L 5 REAT

M B
b 435 b s L v T RKIBHAFHFNZE (BiJE).
R VAL 22 4 AAE AILE N MW IHIE S, BRSBTS b B KU

Filto AR B < (1 T ARG AN UL 2 AR T IR SR A 2 4 VR
ARG MR MEE.

AL YN ] 3 22 R ik 4 PR R A 7

EEEEAN AT IBARAT Bt A R )

B> G A S TR RR ] 5 22 R A B A [ % 2 R B h B
B P E WAL 5 AR 003422 003423

e WK R T8 20 R 4 1) 3 A 1, 325, 833, 711. 85 43¢ 3, 389, 525, 002. 22 {7

B
o
p=il
H
-



[ A RN R TR T 2024 4R 58 2 TR,

§3 FEM S MESIFHERI
3.1 XEM&HEIR
A NRm
4 AT (2024 4F 4 A 1 H-2024 46 A 30 H)
B &R bR — .
S (5] %5 % (R VR R 15 7 A 575 % AR VR R 1% 1 B
1. A 2 s B 26 5,712, 602. 38 93, 512, 644. 39
2. A AR 5,712, 602. 38 93, 512, 644. 39
3. AR EH i E 1,325,833, 711. 85 3, 389, 525, 002. 22

VE: A CSeEE FR R e AR BN BBt iRas . AU RS A e E AR S e )
BRI 2 LS AR, AR A L se Bl as i EAI A et i 22 shlieas, Tt mmiig
SR MR RA LS, Bk, A feirER et n%, A8 0 SeBl o A R ) @200

v
&,

3.2 & HERI

3.2. 1 O PUFE W F K I 5 R0 57 L R e a8 28 (0 LE L
[ A 2 R ENA B T A

o L& @ﬁ&ﬁ% g%wg% ﬂ%gﬁ%@& D-® °O-®@
) HEZEQ | HEREEO | MESEE®
itk =4H 0. 3962% 0. 0020% 0. 3357% 0.0000%  0.0605% 0.0020%
T EANH 0. 8582% 0. 0024% 0.6713% 0.0000%  0.1869%  0.0024%
it Fi—4F 1.7621% 0. 0020% 1.3519% 0.0000%  0.4102% 0.0020%
%= 5.2077% 0.0016% 4. 0519% 0.0000%  1.1558% 0.0016%
o kR 9. 6882% 0.0033% 6. 7519% 0.0000%  2.9363% 0.0033%
Eiiii;;;f? 19. 7829% 0. 0039% 10. 1398% 0.0000%  9.6431% 0.0039%
4
| 73 22 R s R B 1 B
oL LIS @@&ﬁ% Ml £ Ll s 2 ﬂ%%@%@& D-® O—@
@® FHEZEQ | HEREEO | mEREED
Tk =1H 0. 4561% 0. 0020% 0. 3357% 0.0000%  0.1204% 0.0020%
it FNAH 0.9788% 0. 0024% 0. 6713% 0.0000%  0.3075% 0.0024%
k4 2. 0067% 0. 0020% 1.3519% 0.0000%  0.6548% 0.0020%
o Ek = 5.9607% 0.0016% 4. 0519% 0.0000%  1.9088% 0.0016%
o %A 11. 0049% 0. 0033% 6. 7519% 0.0000%  4.2530% 0.0033%
§i§§i§§§E? 21.9497% 0. 0039% 10. 1398% 0.0000% 11.8099% 0.0039%
4

T 2023 4 1 A 16 HAT, Akeh 05l 1% A 857 R e 4T 2023 45 1 7 16 HiZ,

A Fk 3 HTHSEUR RS IF4% H 45 5 9 2 S A

3T 11|



[ 7 22 v R 52 T 2024 4R 55 2 BEFHRGE

3.2.2 HEL A RAEFUREE R i E K m B3 K H5 R B S e R R i
35 i it

B 22 B3 ) BE A S5 T 38 S 55 U5 U Ml £ HC A5 B SR 2R ST e 5 S SR -2 HUE)
20. 00%

18. 00%
16.00%
14. 00%
12. 00%
10. 00%
8. 00%
6. 00%

pe

00%

[\ 8]

00%

o

00%

2017-05-20
2018-03-04
2018-07-26
2021-04-29
2021-09-20
2022-07-05
2023-04-19
2024-06-30

2016-12-27
2017-10-11
2018-12-17
2019-05-10
2019-10-01
2020-02-22
2020-07-15
2020-12-06
2022-02-11
2022-11-26
2023-09-10
2024-02-01

—EFRFEAENEDAZRTFEANGESE — EFRRENEDAR IS ENE S

E 22 B8 ) BE B B3 T SR SE 5 51 U Ml £y HC 450 B0 SR N 28 S e 55 S SR 3w U E)

22.00%
20. 00%
18. 00%
16. 00%
14. 00%
12. 00%
10. 00%
8. 00%
00%
00%
00%
00%

Lo TR S TR =

2017-05-20

018-03-04
2018-07-26
2019-05-10
2020-02-22
2020-07-15
2020-12-06
2021-04-29
2021-09-20
2022-02-11
2022-11-26
2023-09-10
2024-02-01
2024-06-30

2016-12-27
2017-10-11
2018-12-17
2019-10-01

o4

|— EHZRFHETRRIWEENGEE — EERFBFHETBR T8

EF | 2023-04-19

i
=

3

e AESEESEFEMRHN 2016 412 A 27 H, #BAESWESEFRNE, AEE A
AR H 6 AN A EE e A4 BT 2 A BB AT ik < ) 5 T 1508 Y TR AN R B BIR 1) R A SR 405
AR B < 2O W ORI 2% 0 B8 7 P B LU B T 5 Bk A TR 2052 - s I 2016 4F 12 /1 27 H & 2024
406 A 30 H.

§4 BHE AR

4.1 ZZLH (RESLB/PNH) FH

BoAT O 11H



[ A RN R TR T 2024 4R 58 2 TR,

FEA T & (S 2 BR[| 4F 55 M\
ERBW | BT A EFR

wa | WE B

mimf7e sk, 2002 4 7 H % 2003 4 9 AAE
ZWRATIE AT B A, 2004 4E 11 HE
2008 4F 1 AT AT BAT R &AL 5 0,
2016 4F 12 2008 4F 2 H & 2013 4 12 A{EFRLHEER Y
i | REEsH 27 | - 224F |Bi. HEEZT, 2013 4F 12 AN EH 24
ﬁﬁﬁﬁﬁmAi&ﬁﬁﬂ%E%A%@
WA T 2 R A B T g de . B A 2 Ak
e 1 117 3 5 4 R0 [ 5 2 O 25 54 e £t 457 73 AR
PRI L o T,

E: AR APOAREEERARH . UEFF ALK S SGEMATIE P2 CIEZR Mk A 53 54 8 22 5
%) IR RAE .

4.2 REPFRAESBEHN T EHR A

WEIAN, RESEENEHEST EFRTERESTE). FF RN TR i 3
REHEAHFD) LA IFEE IR E, REWETE . B 5100 5 )4 2L
BAEFEE B =, LR R G 3 at F, NS ERFE N RE KR 8. ARG
AN, ARSEESEESM, MMEETE K & R 5 S B A AR 2 AT M.
4.3 NP BE UL
4. 3.1 AP G H ERIRATERL

WEMN, ARSEHNZHEHAT T GEHFRERESEH AR AP SH ERS

BEILY FAFSERA TR GHEH E. ARG, AEERERREFNEHIALT
THAT N

I

4.3.2 REZZHIT ALY H

WA I, A g R R AR R EL 3 G I i AR R (R R AL S AT s HA
FEFT A SR HE S 5155 B R JF a4 [ H R R 28 5 A 50 1) .00 58 by B i
ZAETF 2 H SR 1 5% 15T .

4. 4 4R 5 W N E g B K AsE i
2024 4 2 FE, EPNEMEGHRERITRL, 57 H RPAEF A2 5 A
. ZEIEWAMEFFBUR LSRN R TER M OUE I T AR A5 FBUR
SRR, HRAT )T 7 B A R AL A TF TS R R BN sl B i B i it
ARG 2t R KR TATHIH 5F KRR R g . 58 B AR PR A 558 IR R

F 5T 11




[ A RN R TR T 2024 4R 58 2 TR,

RAEA -

2024 4F 2 AR S RIFAMESR DRI, IR, SeARRe% ) WS
Mo DUARA & 2 &MV E ZAES, RIFIE SISl e SRt BI5E,
2SS90 R IR ITERZ/RAIE N b S P a2 A i T I S K T o i N k)
MWCEI PR H bR . AEHRECEN . WAl EvE RIF, AT — B 4T T RIFH)
Fefifh.

4.5 MEHARESKI SRR
AR B EFH 2 R A DR A IS FUHFER RN 0. 3962%, AR %W E#
ZARTRAER T B (LS A E UL 3 208 0. 4561%, [EIHL SR REHE RS 22N 0. 3357%.

4.6 MEM AR SFHFHE NBEE S 5™ §E5 T Ui o
p

§6 RFHAMRE

5.1 REFRESH=HEHNR

K5 i H & ) d AR S B E] (%)
1 I 5 WAL 7 52 % 3, 458, 659, 379. 14 69. 38
Hrp: fiize 3, 458, 659, 379. 14| 69. 38
BEPESCRRUESR - -
2 PEANRE ST 1, 520, 289, 093. 75 30. 50
b ST R 1 SN R B Sl B - -
AT fE R E & AT A it 6, 269, 352. 32 0.13
4 | HAhB ™ 132, 429. 13 0. 00
it 4, 985, 350, 254. 34 100. 00
5. 2 # 5 HA 5t 35 1Bl U il % 4% 10,
F5 it H o IR T EE B LR (%)
1 7 30 A 57 2 [ g i % S A 0.22
Horbre W =X e g i % -
e i H &8 (o) b B T AE M (%)
2 e 75 HH R A5 27 0] e ik 5 4% 265, 106, 640. 82 5. 62
Forpre S = E] e ik B - -

VE: AT G AR ) P91 [ A e R A o O < B A A BB AR S I A S S H R R R
A B A L AR PR T BT P
5155 IE 151 W 1 B8 e R I 2 B 719 (EL Y 20% ) i B

F el o 11|




[ A RN R TR T 2024 4R 58 2 TR,

AN e < AR YT A5 55 I [ D FY % < R ORI B 7 1 A 20%.

5.3 ZE& B RHEG T HRIRIAMR

5.3. 1 BE A AT M ARIREAE N

= N
R IR B 4L &1 39 42 B R 88
i A P A5 2 AT R R A 3 PR e e 91
i T A A R 2H A T 35 7 A B R A A B 25
REFARTAEG FHRKIARET 120 RIFHUH
B A AR B R B 4 AP 2 3R R A BR R T 120 K.
5.3. 2 MEB KRB RA G FI R B 247 H 4
. = FIHPR B G AL 4 B | SRR 1o G A 4 Y
ik TR PRI (0 | PR (%)
1 30 KA 36. 61 5. 62
o R RAFEEHIE T 397 K MTFE A A5 - :
2 BOR (&) —60K 1.09 -
s R AT 397 K IV B R R it - n
3 BOKR (F) —90 K 36. 36 -
o RARAFELHIE T 397 K IVFE A A5 - n
4 POKR (&) —120 K _ |
Horp: RIARAFELHLE T 397 R TF B F 2 - a
5 120 K (%) —397 K (£ 31. 66 -
o RIRAFEEHTE T 397 K ITFE sl A 2 - .
&t 105. 72 5.62

5.4 REHARFEA S FHRRFSINEL 240 RFER Y
AN G A A S A BB AL T R R A R R AR 240 RIS DL

5.5 MEHRILFTF MM A RIBFHAEAS

F5 5197t WRA (o) | HESTE S EE ] G
1 [ K fi 77 - -
2 JAT IR - -
3 SRt 7 1, 323, 592, 601. 98 28. 07

Horbre BUR 4 Rl i 1,323, 592, 601. 98 28. 07
4 k25 - -
5 i Ml 5 T g % 55 - -
6 S A - -
7 [ MV 17 B 2, 135, 066, 777. 16 45. 28
8 HAth - -
9 &t 3, 458, 659, 379. 14 73.35

e B2S

T O 11T




[ A RN R TR T 2024 4R 58 2 TR,

|10

ol A AL RIT 397 10V B RIS |

5. 6 &R B R ARA o 2 & B 7= 135 LUK/ HEAE BB+ 48 B 4503 B 4

75| i fii 7 44 FR fiirdE () FERRA o) | HEESTE=FEIE (9
1 | 112303207 |23 & MVARAT CD207 6, 500, 000647, 084, 385. 85 13.72
2 | 230421 23 Rk 21 4,100, 000|417, 342, 616. 66 8. 85
3 | 112303206 |23 £V 4R 4T CD206 4, 000, 000398, 227, 789. 10 8. 45
4 | 112403132 | 24 & \V4R4T CD132 3,000, 000297, 604, 149. 48 6. 31
5 | 112496983 | 24 27 44T CD026 2,000, 000[199, 818, 882. 96 4. 24
6 | 112409101 | 24 & #47 CD101 2, 000, 000197, 080, 756. 79 4.18
7 | 230431 23 42k 31 1, 800, 000182, 949, 628. 94 3.88
8 | 220332 22 3k 32 1, 600, 000162, 750, 375. 33 3.45
9 | 210218 21 EIT 18 1, 500, 000152, 950, 188. 11 3.24
10 | 230211 23 EHFF 11 1, 500, 000152, 248, 578. 51 3.23
5.7 “WTREM” 5 “WMABAEE” HEEE T =HERIRE
i H i 15 175 45

4t 1A P O 8 P R 4 G AE 0. 25 () —0. 5%[a] fI IR 3L 0
i 5 P IR 25 R A v B 0. 0828%
i 30T A i R ) S A 0. 0061%
TR A5 HA P9 AN A H i 29 8 1) 4o {8 1) 7 5P 3 0. 0234%

R P S B R I XHEIE B 0. 25%1F AL B
AT g AN T BT A A A A7 A 1 P ) A8 XHER B 0. 25%15 I .
T 5 P IE 1 2 B O 48 LK B) 0. 5%1E L i B
A e < AR T YT A AR A I Al 1 R PR 48 XH{ELIE 3] 0. 5% 1% L o

5. 8 G HIR MR A o 2 & B 13 E H B K /MRS B BT 48 B SCRRIES R R

K

AHe G A IR AR KFAT 57 SCRFIE S

5.9 WMHEASHEME

5.9.1 &M I7EU

AHE S R PR ACETAR, BITHA A R EASEN AR B IR, 442 52 bR 2 9 2% 18 3
SENES R 544, EHFRIAR IR AR, & H RIS
{8, FE 4 TR AR 204 B 46 4 ORFF 1. 00 JG.

5.9.2 AZEERFHA +HZIEFHRTERSTHPRET HIAPERERIILRAE, =K
EREmMF B —FARBATTER. LTEE

o8l o 11|

A 3 < >R [ 5E A B



[ A RN R TR T 2024 4R 58 2 TR,

AT AT AT AU TR W RAT AR, B SOT R ARAT AL 1 1 G ) H AT — 2
52 B R e B R LS R S I R AR T s SR ARAT IR0 A PR 2w AE A o g ) H
AT — 5 N 8 A2 2 P BN RARAT AT AR ST I3 2 R SR ARAT B A R 2 =] AE 31 75 G
Hil AT — NG 22T R iR E R AR 2 T H

Famin EEHA R RE R EZONCERR. HENRRAT T4 P E
BE Y FVARAT AR T G ) AT — 68 N 8 52 21 [ oK < B B SR M R TR AR T
o [ AR R FREARAT AE 4 75 G ) I AT — £E A B9 2 25 T I B E R . R e
EHE RO E R BZONCERR. P EANRRAT TR E AL RAT
137 BR 2 ) £E i 35 G i) BT — 48 9 B 2 B30T EBLR . U7 SR B E B . Ty
WM EM R, oy NaERHT. X EE ). e B e85
WITRE R EZONCEREF. ESHEE. PEANRRAT T SGE1TBER 1
JUSHP

A A B FARAT A SUE TR 4 B RS P A A M O EE I R S e
IR EER . B LR RS, AT BB AT+ 42 IR 57 10 R AT BRI 3 $U e
RTINS A, BER S gl H AT — SE A 2B A JTE DT, AR

5.9. 3 HARTE = Ak

Jr5 EA & (o)

17 AR UE 4 -
JSEYCIE 5537 B K -
LR -
IR UAT HH ) 2 132, 429. 13
FHoAth RLYSCEK _
5 e 2 -
HoAth _
&t 132, 429. 13

CO [N | |01 | |W ||+~

5.9. 4 BHE AWM G MHER H A SCFRIRE 5
W DU AN BRI, 73 T A5 4 T2 8] AT REAF AR R 22

§6 R AESHH D)
RV
i H E & 2 RN F B A [E & 2 RN F 55 B
e W W) 2L 4 0y B A 1, 143, 400, 040. 68 5, 454, 422, 029. 73
R4 1A 3 ) 35 4 50 F 40 2,769, 877, 908. 70 47, 555, 661, 072. 32

F 9T o 11|




[ A RN R TR T 2024 4R 58 2 TR,

25 HA 3 ) 3 4 508 B 47 2, 587, 444, 237. 53 49, 620, 558, 099. 83
e HA R 3 4 BB A 1, 325, 833, 711. 85 3, 389, 525, 002. 22

Ve A0 0 PO < R B LA AR MR M N AR A, < TR ] 47 A e i B0

§THEEBEANCHERRERBEAREST 5 WA
AR A AR G B AR A RS,

§8 WMB B E R HAMEEFR

8. 1 REH N E—KREHERFAERES OB LH X R SAET 20951
# i 25 HA N R S L (AU A L 5 HIR RE A AL S
%

P 54 (Y LA
= |5 ) I R [l B 5
U s 20uin i i . - FEAT (3 "
x| 5 ‘ e g g Ee (%)
i IX ]
bl

20240401720240402, 2
It N 3, 516, 594, 483. 38 16, 620, 418. 57| 3, 000, 000, 000. 00| 533, 214, 901.95| 11. 31
" 0240530 20240603

2 20240605 0.00[12, 012, 889, 850. 73|12, 012, 889, 850. 73 0.00] 0.00

A
A

7 iR XU

ARHE AR AR P LR SRR A B e UL B BRI 20%) T, AT REAEAE R AN [|] KB, R 3 Bt
EPBN . ook, PUERB RS, " RET Bk S MBRIRERN, AR T RS IER s,

R NGRVECLISEE A . SR ST B A RS HY R B, IR SR ICE R R AIE /IR I 5k
B ad

8.2 WMBHRERKRNEMEERR

T
§9 HBEXHER
9.1 BEXHHEF
9. 1.1 o [ VE W 2tk vhe (] 75 22 AR VR ) 3% 1 17 3 35k 4 S5 42 11 S0 1
9.1.2 (EHZEHRAETHTHESESSR)
9.1.3 (HEAHZEAF 1TSS i

9.1.4 FEEEI IS EAA . B LR
e W [ 75 2 RS A B2 T T3 37 2 4 70 48 e AR b P 55 1) & T 4
9.1.6  HEIE M 2 E R p HAh o4

©
—
ol

#
S
p=i
P
=




[ A RN R TR T 2024 4R 58 2 TR,

9.2 FFHH =
[E 7 2 R & B H A R A A, Mk JE R T P X & ml KA 28 5 Be 28 v 45 ol
2511 2

9.3 E
9. 3. 1 BV E] A 1) A 2 =) 5 9% 2 ]
9. 3.2 B AA F] I 3 A ] HE 4 A OG5 B www. gsfunds. com. cn
9.3. 3 RIT AN A 2RSS HBIETER: 4009-258-258

EHEZRESEEFRAA
2024 ¥E T H 19 H


http://www.gsfunds.com.cn/

