& Z IR R B R R G BB AR
EHEHEFESES (LOF)

2024 4E 28 4 2

=R e

2024 £ 12 A 31 H

HETFHEN:. BERXRESEEFRAA
EEFREN: |TRBITRBARAFE

mEZHHE: 2025 &

1 A22H



[ 5 R SRS R IR S (LOF) 2024 4E45 4 FRERAE

8l BEERR

B RN (V36 2 2 B S ORUE A I 8 SR AR A R R B 1% I R OR B
HOREE, T A AR LS L A R 8 B M AR AN ) R A BT AT

BEFEENTRRIT R A R A A RE AL S SR ME, T 2025 4 01 A 21 H
SR T ARG P S HR AR R T HE MG ENE, RIEE N BT
MEEACH R PR IR B R .

Fe i TN RV DLISAE Y . B 5 i S D A B RIS F R 577, (BN RAIE S

& ERA .
ESHEAAMGIHFARERIH AR R R RTA K, i35 7E /R AR R AT b
T4 R e A G AR S B 1

AR 5 R R A

AW E 2024 4F 10 F 01 HAEE 12 H 31 Hik.

%

® FHE = HBEN

AR 5 75 22 R RS I VR & (LOF)

A TR AR [ % 1% LOF

B4 EARG 168002

R A (W BRI TR

e EFEA A 2017 4E 9 A 27 H

45 WK 5L 4 AU 212,936, 193. 08 43

F % H bR AT RRE 18 2 AP L BTN, F8 0 A2 98 AR F T 3 A )
BN, J15 N RS B A N\ A i Rl St bl A e v (1)
e AL 88

P % R I 857 o B s

A FHE 4 1) T 7 T L SR S M R M L R S R R
BHATHEIG S, RIEEFFER. 200 %7 s RS U 45
W&, e ARNBEESHEPRE. ik, Rhlg LA
R emh T RG], g sRER e %R mﬁ%%iﬂ

ﬁo

- BB SR

$% m%?ﬁﬁfﬁﬁﬁ?mﬁﬁ&¢mﬁﬁﬂ o S
ﬁ%ﬁﬂé%ﬁﬁﬁﬁ@ﬁﬂ$ﬁ%ﬁ%%%\Wﬁﬁaﬁ
AEE A FEAREEE . M EBA L, SR A IS 0 25 A B A5
BN RAEIERAER, EFEARIEMENATLRE, ¥
WA G ARSI, @il EREtEsr, H5EEIR

O\ P AR T 3 BT 0 Sz b 8 20 9, il A ) R ) Bl B
B 2 #T, YOG AR SRR RE Syt . KR 45k

o2 o121



[ 7 AR SRS R IR S (LOF) 2024 4E 55 4 IR

K BOsEa MBI, AraHEEEK T A,

b 47 B A PR 300 FREU L R X50%+h iR A (et fEHiiai & X
50%
JRJ; WA 2 A AAE AT IR AT, KU M B X & T 5 T

B, P s, MTREMES, BTEFREEED
{1 A/ XU it Ao

AR 47 0 AT
KRN R EATIR ATR 7)
[ o AL 5 FE IR A

FRASEGNERRE | WARRE R (0 8|
R A e 5 9 [ A 2 LOF -
INER S E AR INE 168002 022124

ﬂ:/ﬁ é %\ SRAN
i& D A,E;K—F)Eﬁ ARSI 212,934, 234. 87 £y 1,958. 21 1
fsY

e ARIEEES A F R ARSI BRI E, A E M E 2017 45 9 A 27 H 2 2018 4F
9 H 271 Hik. H 201849 H 28 Hilg, [E7 2 (R HIGHE 1% R 5 e B IR & RAE TR 5T 3 G e e
ERTFSEAREES (LOF), JEGARRAR Ty [ 75 22 R SRNE Kk R A IC B R & BOUE AR 4k 4 (LO
F)”, AN LG RIFR ATy « A7 2 AR M RE 8 R & (LOF) 7,

AL H 2024 49 H 3 HARH R C KBS M, MR HLH B, C RIS MR

BRI H AN 202449 H 12 H.

8 FEMEFEHEMELSFERI
3.1 XEM &R
A NRMIT
. AR (2024 4F 10 H 1 H-2024 4F 12 A 31 H)
=B % 5 bR e T
[ 75 2R SR M kS 1R VR & (LOF) A|E 5 2R Ems ks 1 R-4 (LOF) C
1. A 2 sE Bk 2 36, 367, 967. 02 167. 44
2. A A -21, 757, 828. 46 -97. 14
3. AT 15) 3 & 0y B A R 3 -0. 1066 -0. 0781
4. JAR I & =il 339, 610, 814. 07 2, 250. 64
5. HHR 3 & A E 1. 5949 1. 1493

T AW O SEH a FE R A IR RN . BB as . AR OS2 fedrE AR S e
THERAR SR B Y (AR, A A D9 A 300 2 se Bl ie s I _E A 24 Se (L A2 Bh il

b | A27e L N R SR NS B Sl iR T A F P N A DR S S NP N L o0 S
T Fras s

3.2 & EHRI



75 BRI AG IR IR &

(LOF) 2024 255 4 R

3.2.1 O BUFEN KR KI5 FIR L 57 bR A i as 2R i LR

[E 5 2 (R SRS AE IR VR & (LOF) A
b4 Bl A
‘ E K | g |
W KR U L iR | ©O—® ORI
WEED | HEREERE 2@
HE=AH -5. 79% 2. 30% 0. 29% 0. 86% -6. 08% 1. 44%
SUR A= 1. 46% 2. 25% 8. 42% 0. 81% -6. 96% 1. 44%
Tk—5F 9. 16% 2. 05% 10. 35% 0. 66% -1.19% 1.39%
gE=F -43. 30% 1.78% -6. 18% 0. 58% -37.12% 1. 20%
i FAE 26. 34% 1. 86% 5. 21% 0. 61% 21. 13% 1. 25%
HeoE4
Eii;iagéiﬁ 67. 28% 1.61% 12. 86% 0.61% 54. 42% 1. 00%
5 %
[ 7 2 PR RIS R VR & (LOF) C
Ml 45 b s
‘ KR | gt |
B eEmkEQ ” wkEERE | O—@ @—@
WEED | HEREERE 2@
FE=ANH -5. 86% 2. 30% 0. 29% 0. 86% -6. 15% 1. 44%
RE&EHFE
Eifyﬁggéﬁﬂ 14.93% 2. 60% 12. 45% 1.02% 2. 48% 1.58%
Gy %
3.2.2 HE LA FAEM VKIS Bt EIE K R AR K25 F L G b i I e %
AR Be s
GED 4 < B DL o A SRS (LOF ) A B2 18 20 e 290 S5 S0 0 alle il U o 3k, S b SR 29 o 6 S
St b
210, 00% {| 14"
180, 00% || ‘JT J}'{Hh.' ‘h\*
A
50, 00% {| | [ 4' -l qu
120. 00% || '1‘:“ W WK h
M | .
0. 00% {| YW ]
{ l\.'"ljl Hlﬂ
60. 00% {| ,.-'Iﬂ P Wi, n.r”"'r )
) L |
30. 00% Ji'__.ﬁf-ll L. P K"I
MM'm ) R e —_.l...1mvp - e o]
0. Q0% {[=Soemm g eV e ‘ o R
5 2 8 ®» 8 9 g 5 ® 5 2 3 o4 B M NG - @ =
R R R
T
(=1 = = (=) L= L= = (=) ] = = = = = (=) = =] = = (=)
[ EFRRERMEES (LOF) ARTHMIMEKS —EHFRRRBEMRES (LOF) ARTL MR EHES
o471 o127




[ 5 R SRS R IR S (LOF) 2024 4E45 4 FRERAE

R A e P el B SRS (LOF ) CSLitme D0 45 20 5 S ) e iy 0 A 300, S b, 6 s oy 5 s,
sk 28wt HE

32
28
24
20

= O B @ R D

o
=

00% -

00% 4

00%
0o%
00%
0%

00% 4

00% 4

00%

i | 2024-09-12 7

# | 2024-09-18

==

2024-10-06

2024-09-24
o | 2024-09-30

20241012
2024-10-18
2024-10-24

2024-10-30
2024-11-05

2024-11-11

2024-12-23

2024=-11-17
5| 2024-11-23
2024-11-2%9
2024-12-05
2024-12-11
2024-12-17
2024-12-3

Ll
3
%

e AREE G
ARz Bk 6 A

H 27 H&E 2024 £ 12 H 31 H, €3

He.

AFEH 20249 H 3 HiEg & C BB S0,

Sy

H it

B
S
i
=1
iy |

=
mm

FIARE N 2017 45 09 H 27 H, #HEAILL

G H R 2024 429 A 12 H.

.—,
|
=
*
=

i
=

$

EHF L REEWNEES (LOF) oBirdl s i 5

GHEME, BRS

B BT AL A P T A 2 < ) 5% T 450 R 9 Rl AT 430 PR ) (A SR 405
AREE GO AR F B B ISR e e RN E. A K

SR HN 2017 5 09

HEMBERHB N 2024 49 H 12 HE 2024 4£ 12 H 31

IR E LSO, C KA M BLFRit

3.3 HAhFE AR
x.
S EHARE
41 B2 (RESZEAE) B
S M AR | % hol N
e B A mEam | R vt
P, Bl ARSI 5
B, 2018 48 3 7N 45 2 (0 4 B
HIRAT, JFAAT IR . ot
HAH1202 12 N
P ﬁAjE OZfaja . 64 (LBNEL. TLAE A g R R R
A B AL A RS (LOF) iF %4
5 3 o 1 52 (M 20 A T
ST ¥ 3 3 207

e ARBUH A AR I 68 30 A R IR R 3

5

* 12 7)

IEFRF MK & SCREMAT L P2 CIESR A




[ 7 AR SRS R IR S (LOF) 2024 4E 55 4 IR

<

N RGHAEEEIRE) I RE -

4.2 BEANIRE AL E S EEANTHEBRIUHA

AN, AEEEBHIN RS (PN RIEMEIER RS EE) . (Ef
ZARSRIE RS 126 RV B IR & BUESR R B R (LOF) FEE &) S AR R E R
MIRRE, AR WS F A5 B 5000 SR S BRRE AR 2 e B, P A% 42 ) XU )
Feflh b, NFESMERERA NBR R 6. ARG N, AEEEESZEEM, A
A AE i Sk G A TR AT 35 5 et R A AN 2 14T

4.3 AP BE T

4.3.1 A3 5l ERIHAT 1 5L

e WP, ARG B R GURI N T 45 7 2UFE 55 2R b 1 11 58 5 A P
17, TEREPAT T GEFEERESE A A ARG HERSE L) FA w6 E 1A
S AZ T R SR E

ARG I NN 8 7 B B AN R B A AT T R 38 S 22 b, R
R [ 1, B FHG N ZERZE, 7T T ofiks. S0, RREHE
IR EA K 4 5 N A FR ) S [ 48 0 AL TR A I 1) 38 5 A 22 5 T O

4.3.2 RHEZ ZAT AKIE UL A

WA HIN, ARG R KA SR E N B P &R RN R E 2T . &
WEHN, RRAEZRSFHENEHROIARRAG S 505 AT 5e 0 7 H
AL 5y AT 1 BRI A2 By B IR 7 24 H AT B B%H G T o

4.4 5N E SRR RSB ES T

2024 FEPUZRL, WipBAREITRAE, YR 300 AEML R DU 2= R A s . 4Tk
EARK, AT —FAT I K, MR EE . e BT AT S R kR
L 10%, TSEA R A R AR S ORI 2 R R IR ERE L 8%, SR T AT 95 B
52, FRIREIVER ST, XA LR E T T E R GRS

AN BE G AE VU 2R (34 2 BERAETE XS 2025 4R AR . JREJET, WIHRah LT
MBOR R R KRR F A, AT R b G a8, FnlE Al e #
BT 1), AHE G AR VU= FE AR AT JR) %07 7] o AT 2 A BR iR B B R T [ 22
—, ARIEGFNE I I RFELIZ RGN A AT J7 [ B B bl o o Al B4R 0 [ B = #50m

e 4t 127



[ 5 R SRS R IR S (LOF) 2024 4E45 4 FRERAE

SR B LI ENE, AESE I E TAT AR 5 WS % s hl 2 .

4.5 MEMAESHLSRIH

AR S WK E 72 R RS IR R A (LOF) A & MAUFE N 1.5949 J6, A
et 3 A A B K B -5, T9%; A A AR A5 1K (B 77 22 (R SRS RS IE TR A (LOF)
CHG M AIFE Y 1. 1493 JC, A w113 5 0y i (E G 4 3 -5, 86%; b 47 bU At ik 1
Y28 # 0. 29%.

4.6 /RE B NEESFA AN EE S HEHE A

Too
S BEHAEWE
5.1 MEBKRESEHE=HEBM
5 i H & (6D GRS ST (%)
| B 305, 181, 468. 06 89. 28
Hrp R 305, 181, 468. 06 89. 28
2 | BER® - -
3| [ E R R 22,176, 684. 00 6. 49
Hrb: figr 22, 176, 684. 00 6. 49
B SCRRUESR - -
4 | m&eET - -
S RLAT A SRR - -
6 | KNREEmMT™ - -
Forpre ST R0 1 SEN IR B S B - -
BATAE G E R AT &5 9,981, 927. 73 2.92
8 | HAhwEr~ 4,499, 971. 90 1.32
&t 341, 840, 051. 69 100. 00
5.2 MEBIRIBITWF R B ERFTHE
521 MEBRBAT LA RNBENRERFAES
AR A7 M2 53 ARME GO i 4 BE P E AT (%)
A ARG R vk - -
B LR - -
C [k 272, 480, 798. 78 80. 23
D [T, BT B BOKAE R AR - -
E @yl - -
F iﬂkﬁmﬁ% - -
G B G A EOLY - -

=
=
S
=




[ 5 R SRS R IR S (LOF) 2024 4E45 4 FRERAE

Ho [EfE RO - -
I e PGB AR RS 21, 882, 591. 28 6. 44
T [ERlk - -
K | =k - -
L [FESEAIR 55 R 55k - -
M REEERETRIEOR ik 55k - -
N KA EREEAN A it - -
0 |ERMRS . EFAHARNR S5 - -
P |HAE - -
Q | PARAH S TAE - -
R 30, RE AR R - -
S |EE 10, 818, 078. 00 3.19
&t 305, 181, 468. 06 89. 86
522 MEPIRBATL RN EBRERFREREHE
AR G A IR R R R R
5.3 #45 BAR I A SOMMEL o5 4 7= (B B /N PR B BT 4 R ST A
F5 | REAN | RELR | #E B AE (Jo) i B L (%)
1 600760 | HATIL K 618, 900 31, 390, 608. 00 9. 24
2 300502 B o B 267, 700 30, 940, 766. 00 9.11
3 300394 | KFiEAE 329, 000 30, 057, 440. 00 8.85
4 300593 B AE 2,674,912 29, 959, 014. 40 8. 82
5 002025 | fii K HEES 449, 600 21, 832, 576. 00 6. 43
6 300395 e 4R 560, 500 21, 080, 405. 00 6.21
7 688629 | fEERIH 596, 643 19, 981, 574. 07 5.88
8 600150 | H[E AN 500, 549 17,999, 742. 04 5.30
9 601989 | FEE T 3, 680, 100 17,701, 281. 00 5.21
10 002180 gh Bk 574, 600 16, 186, 482. 00 4.77
5.4 MEMIREHF MM TR ASREAHS
F5 fii 75 i Fh ARhE o) G B E L (%)
1 i 77 22, 176, 684. 00 6. 53
2 P AT - -
3 S - -
Horrs WU 4 R 5 - -
4 AT - _
5 Al K B B 5 - -
6 i S - -
7 AR (R 2 i) - -
8 [ A7 - -
9 HoAth - -

#
o
=il
pis

=




[ 7 AR SRS R IR S (LOF) 2024 4E 55 4 IR

| 10 | it | 22, 176, 684. 00| 6. 53]

5.5 & IR I A SOME o 2 37 5 EL I R/ INHE PP U B T 48 B3 4803 B 4
P | Biss | BiRaR | HE G | arihE Oo e T E A (o

1| 019740 | 24 [ 09 219,000 22, 176, 684. 00 6. 53
5.6 & IR I A SOME o 2 B 135 EL B /N HEFF BRI+ 48 B SCRAIESS 81U
e
A I G AR WIAR AR FFA B SCHRRIESF

5.7 M E IR IEA SOME o5 2 & B E LB /MR OB 48 St e R R B A 4
RIS ARG PRRFFA )R

5.8 & IR A SO o 2 B 3E b BI R/ INHE PP B 48 BLIE 35058 B 4
ANHe S AR AR R R B -

5.9 &5 IR A B S BB LR A 53 5 1 L Ui
AT G ARG IR AT A BRI

5.10 | EF IR AZE SR K B FUH 3L 5 18 Ol Ui
ARFE G AT IR AR T A E T

5.11 H ¥ H AW ME

5111 FESREMA T RIEFKRTEAEAHRES HRFEHERITLRAE, K
FEREmE HAT—FA R ATFEST LIRHE

AT G BUHT T AR TR B RAT EAR T, AL A AT BR 2 R R R T g ] H A
A A A2 B AT G5 A 2 @ T IO AR T s AESE S B A AR B A R A F AR
5 G i) AT — £F N R 2 BIUE RS S AR s o AN B R4 A PR 2 ) AE A T 2 ) R
—EN BB BRSSP R4 T

AN EE 0 IR T AAORAT AR AL I3 O 5B RO FE P 5 & M ORI A e R e
I EER . B EIR TR, AT S BB AT 4455 B RAT AR A A P
FRIIST A, BE R S g H AT — SFE N Z B ATFE DT AT,

5112 &R B+ L BERGEBNESS RN &G EE
S G BIIRT A2 IR, B BB kRS A U i ER P A IR

#
©
=il

312



] 75 2 SR A L TR

(LOF) 2024 255 4 R

5.11.3 F Al B F=H Bk
Fe 2R S (6D
1 7 HRIESE 1,089, 211. 49
2 I YSCIE 23 B3k 3,391, 016. 05
3 IS WAL % ) -
4 INELEAIDSS -
5 IS YAC R D) 2R 19, 744. 36
6 oA 8 ek R
7 R %% H -
8 HAth -
9 &t 4,499, 971. 90
5.11.4 R EHRFFA B4 T3 I BB vl ¥R 35 B 40
ARG R TR AR A A T F I IR A i 27 .
5.11.5 #E B R BT 145 i B2 H 72 38 52 BR & 10 1 4 B
AR I G AR B AT+ 48 1 52 A AN AR 7 18 52 PR ) 1 I o
5.11.6 B FH A & MR HAh e HE R 3 4
HFNsBARERE, 20 M5 &1 6] geff ez,
S FRREESH LD
AL
5iH E 5 2RISR IR IR A | B ZIRIRISFS IR G
” (LOF) A (LOF) C
T ) I 4 0 A0 A 121, 203, 215. 11 850. 00
2 HA 3 [a] L 4 5 Hf 0 104, 943, 970. 06 1, 108. 21
ok - 4 30 $0 e 2 4 R e [ ] 4 13, 212, 950. 30| -
5 HA HA 18] 3 4 3 4 A8 sh fn A (A s 2 i ~
u “_» iﬁ\ﬁ”)
5 JH 3 R 4 0y 0 A 212,934, 234. 87 1,958. 21

VE x0T T PA B < R A A A 2R PR BT AN N AT, e < [ 4 e e A 0

FEHEEHENCHEEREREAEEENL

WA AN B S BN RIR T A4 .

8 R EE IR MERRGEE

8.1 AN E—ERERFFESH LA SR 20%H)1F 5L

o100 3% 12 7



[ 5 R SRS R IR S (LOF) 2024 4E45 4 FRERAE

Wi i A= IS EEE - Sl g TR L A A AR A HE S 10
e ﬁ%%ﬁ%é%ﬁw%ﬁﬁﬁ%ﬁ%% FH ) R [l T B b
Ik 20%1 B [a] X (7] 13 %t g 13 % (%)
BUK |1 20241015720241231 0.00/ 70,077, 195.01|0.00| 70,077, 195.01|  32.91
N - - -l - - -
L S PaN s

I GAEIR I LR 3B R R Oy BUA B BOE T 20% 91512, W] REAF A KA

[l K]

WK, S BEE GRS A, PR E LR S, TR S EOE SRR RN, AT HE e

HIE % B 1E .
LA PN R DL SEAE SR o7 1 A BRI 4 5, R SR IO R it AR e
N A TE R A
82 M HE RN EMEEFR
T
D EBEXHHEHFR
2.1 BBNXHHEF

9. 1. 1 o [FAIE M 2 b of [ A 22 R SRS g 18 R 35 T B VR 5 RAIEZR 4R R B 5 SR I S

4
9.1.2 (EHEZREIEAG % RIGA B RS HIFRRERE S (LOF) E4&EH)
9.1.3 (EAHEZIREIEAG % RIGA B R S MIFFRRERE S (LOF) FLE D
9. 1. 4 FEEI NN AR B PR

9. 1. 5 4R 75 I A [ A5 22 R Mg R 18 R G G B VR & RUIE SR R BT 3k (LOF) fEfR%E

BEAR _E 35 R B A5 I T
9. 1.6 [ IE 2 ZOR A HoAth SCAF

9.2 FIUHE &

[ 5 2RI S A R A, Hull: Jb T I IX & ml KA 28 5B f 2R i 45 0
2511 2
9.3 &R

9. 3. 1 B Mk [a] N ) A A b 2 25 )
9. 3.2 BEANT ML L7 A EE: www. gsfunds. com. cn
9. 3. 3IRATA LN Z A Ir 55 LG HE W . 4009-258-258

=
-
S
=




[ 7 AR SRS R IR S (LOF) 2024 4E 55 4 IR

EEZGEEEHFRAF
202541 H 22 B

o127 o120



