[ 7 e Py 3 iz A 2 R By RO RGBS BOIE T B B 3 > 2024 455 4 /AR s

% FFE A e E L 5 AR ARSI R EE
2024 ££55 4 ZRERE

2024412 B 31 H

EETEAN: ERESEHEARAT
EEFEN: BRBIEFROARAT
WEXEHBE: —O-HE—HA=-+=H

H1Tidt15 ™



] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

§1 EERR

FEBE NI S R ORUE AR 5 B SRR R BT 3 1R S Bk B R
W, PR A AR B L R AN S R R AR AR AN ) R AT

B NEEIES RO A RA R R AR S AR L%, T 2025 401 H 20 HEZ T
ARG P S5 FabR  IPER IS H A F NS, RIEERNEREERBRICE. %
TR AR Bl ORI -

HE B TN R AT A« BRSBTS U BRE B B 7, (AR RIESE & — 8
R

FEG A SR A AL I BT KUK, Bt #7013 0 PSR Bl A T2 )
ARG SR .

AAR s I 55 BOR R E i

AR HIE 2024 4 10 A 01 HEZ % 2024 48 12 A 31 Hik.

§2 EE @B

FE & THIFR [ Z& FhiE Py HZE i 32 8 ETF
Yy W (B 81z ETF
F 4 FACY 561320
T ARG 561320
SN (bW = 5 T IR
HeAFREMH 2022 411 A 30 H
s WK FE S 0 A 84, 369, 000. 00 7
B IR AR IO FR L, 18 R PR R B R AR R 2 1 B
s =k
k.
1. JREEA T SR
= . AREFERHBEENE, BRI 580 i &
IR

PR e B R R AL, FFAR AR IR BB I S
B AR B TREAT SR B o (B DRURFIR AR O Cln iy i




[ 2 A IE P iz H

AR 5y RITTTEGIR BOIE T 3 BT & 2024 S5 4 T4l

KHIER . B B AT L it BB 1 1 A i 2
KA B e~ AT N TgRashtEA 25 FEAR
B o BN T VA% AR 1048 B0 1S BB AT [ 20 1
I, BEGE KRR A G HATIRA, RERICERER
ZEo AEIEFWIAEOLN, ARG H XS] HArgiask H
P RRIER i 8 P A B AN L 0. 2%, FFERER IR Z B
2% AR bR R K ) 00 O R A PR 3R 5 U R M 25
FERERER R 2200 PRV, Ik S BN RCR IS B i
BERUIRER B B L BREFRZEHE— YK

PSS a e (Suwi b UL ANUE ik SR v s sa Ui R ST B
TR T RS, AR LA B R A R, S
BN % I e WA AR 2 0 e A0SR0, JEAT P
RUERETT 5 S X AR DR sty e 2t AT R 2

2. FFICPEIEIRBERNG; 3. BRI BioRmg; 4. nrEEHfi
FF ] WA I BT RMG: 5. B SCRRIEF AR B3R 6.
ARSI DR BB SRS s 7. Bl BT S R R RS AR BB SR

NiEad e i HhAIE A s i Ol Al R
ARFE G JE TR, PS BT s A T AU K
T TREHES ., MR miike. AEE
IR WAL 2 4 NAREM LG, FEORMI S RSN, BRESPR TR AL,

PR MAC B R ALE 45 s PR 48 50 AR P T 47 2 45 PR KRS
i FFAEAH B

H RIS EHARA A

oo
B | B
I
e
p

s

I 5 TES e d A BR 24 71

3.1 EEMFHER

§3 FEMFEIPMESFERI

Bfr: ANRMo

L EWM AR br




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

(2024 42 10 H 1 H-2024 4 12 H 31 H)
LA C S s 1,681,605.48
2 A HF) -3,167,086.70
3BT 34152 4 3 A A HA )i -0.0372
AIARIE G 15 E 82,374,823.15
5. HIAR e G 4 A4 0.9764

E: (DA O S st fa s G A RRUEIRN . BFE T AN OS2 et EAR S
) FHERAR G 2 FANE RS E 2R AR, AR A O SEBUR R in A1 24 Fe fir
A E A -

(e Ak L I N K T S s DN B S B St R B 5 P N S S ER N L 6 ¥ S
TR TPy

3.2 EEHERHN
3. 2. 1AM GRS M FIFHEN KR K5 RIS LB St v 2t R 1 L
NZ5 {5857
FEIEK | kgithE
SELERILEIS o ‘ FEEI
i B RhrEE | FEHER o O-6G @-@
ZO FhrUEZE
@) =2E))
@
TE=1MH -3. 46% 1. 35% —4. 48% 1. 35% 1. 02% 0. 00%
T ESNNH 6. 47% 1. 28% 4. 50% 1. 29% 1.97% -0. 01%
A4 17. 68% 1. 15% 14. 31% 1. 15% 3. 37% 0. 00%
H 45 [A
-2. 36% 1. 00% -5. 44% 1. 02% 3. 08% -0. 02%
o sy G e

3.2.2 HESSFEMURE S RTHMEW KRR L HE FHNL S B
e 2 FR A B ) HE AR

K] 7 Pk A iz A A ) ROF TR BOIE TR 5B 2k &

STHHENRK R 5L ST PR R i 24 7 S 5506 HE P

(2022 4 11 H 30 HZ 2024 4 12 H 31 H)



] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

4.90%

245% (| |

0.00%
1l

-2,45% "

-4,00%,

-7.35% |

-9.80% Ui

-12.25%

-14.70%

-17.15%

-19.60%

2023-08-11 2023-12-16 2024-04-21

|— EFmiffthERImer — b

2022-11-20 2023-04-06

2024-08-26 2024-12-21

T ARSI E AR A N2022F11H30H , ARG H @GSN, S35 i &

FBIAT & S FZE -

§4 BHHEAWRE
4.1 E&41 (RELSZH/NH) FHih
FEARFE G I - 2 B IYIR EZE ML 4E
e | B i B
AR H 1 AT H PR
ESE Bl WF 9T A . AT IR
Ik 500 Arrowstreet Capital (3£
fa 2 [E).2019 4F 12 NN EZE
LI INES| e, DMEAR. BEs
ZRHE B, 2022 4F 1 H#EAFHE
Wiz Z& HIE 500 F8 i 5 T IE I
oo | AR B G A B, 2022
RS ppp g | 2022711780 ) 104 411 AT E 2R e
ZRUPIR Hh 3z iy 32 AL 5 B TR
300 4§ FRECIE TR BB L G 0 B
i 2P, 2022 4F 12 HEHT
G S| [ 2291 300 FEHCIE R %
ZeEIIE R4 ERENEH IR E
BB BHOFF RIS (LOF).




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

RESR [ Z 79 300 $5 £ 5 RUIE
AL KRS BREIE%E
(LOF) 52 5 B Tl AR HOUE 27 1
NESES BEdk 4y B 2R R AT
EREA WARBOIE SR # vi e 4 . [H 22
&) B UE At 4 0@ A7 Ml T F0iE
17k 45 S P S A EZR YR 300
. H 14 5 SR B 2 T BT i AR
& iE BOEHFHR R RSN R SR
Zie B, 2023 4F 2 H AT EER
ETF. [ FrE 1000 M58 SEIEAS 5 T
ZRIPIR FF i F B 5 % A 4
300 #& fFE 4200, 2023 4E 5 it
. HeAT [ 2= P HIE AN Bk 28 5 1Y
ZREE TR R Fe HIE 77 4% v O 4
55 Hu = A 2 R R AL 5 BT
17k 5 T B 2 5 B I
. = Fee22 T, 2023 4 6 H R
ZRIPIR AT [ Z& 01 VAR 38 K 2 4%
300 14 Brd 4 (LOF) fFk 422,
o TR B 2023 4F 8 HgafeftE =+
ETF. & UE A s P H B A 5
Z=HIE T T A8 HOIE 77 4% 5% 2
1000 4 (QDID) My K420 34, 2023
o IR fE 11 H T E 2R UL
S a N2 5 B s A8 HouE
ETF. [® FRAEEHHESEH,
Z&HIE 2024 4F 11 AR EEZ L
ek ik 50 Bt HR A R EAGIE
ETF. [® FRAEEH R SEH,
Z&HIE 2024 4F 12 ARIFTEERE
HEaR i r ] ] A 5 s B AL
ETF. [® Y TF e Fe BOIE 7 4% % O
AN SR E ZRAEAE A B HL R 5
HRAEEL A 5y B FF T AR BOIE 2R 2
(LOF) TR,
NESES

HHIE A

TP Hb

A 1

. ETF

(QDIT

PNESES

HHEAL




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

i IN
ETF. H
ZRAGiE
50 J%
e
4N
EZRE
I
Il A
T
ETF. H
ZREA
A g
EhE:
ETF )
ez
i

E: L AR H RS AR H SR AR R A B, EEERe2 R, (EEH Dy
ea AR .

2~ UEZF A SCB MR FE R RAT W b2 BIAH SR LRE

4. 2T AR 3 P A S IE A S A5 R L A 5 B
ARG I, ARSEHNRESY (P NRITEIESE) . (e N RIS EES
B EEEE) QEFREREEHEA R AT SRR SR F4 RIEREMIIE, ™
RISy IE A FAE SR B, ABEWSEN . B35t SRR R BT N A5
SN E B ANE P B B0, AR RS ARl E O R NSRRI . AR A
AREIEEGEEMN, REREBRFREREMHIEGARRIATHN, REENFELZS . GATY
A2 RIRAL oy K HAME AT, 15 S Ry e, 528, ARG SAREEHAIE
B A ST SR G S ARG ZE 0 IF AT X, B AR ST
B, JHEER R BVEEIE A O E AR NI R, G RUIRBERIT AR EERG .

25
HiniN

4.3 AP ERHH
4.3. 1 P I AT 1

AN, ARGEENRIET GEFRE S E A R AT 5 H i TR
FRIRH ORI , TP P PAY 8 DU 42 i o] P2 ANJAEARE , 0 25 205 (R 5 5 XU AT B XS EAT



] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

ooy RS s et RN T Era e e 1| El = DA R 7 PR s STl e 8 5 O AN R Z R L
SIE A IR H S RIS 5 5 B DR O 156 Ao I B AT 2 e AN B 2L 65, DIV A s kAT
4.3.2 FHEZHATNIL I

FARTEIIN, A HARFESEBNTE B AR B H A AR A RHA H S22 5
ARG N, REIAIE A B REA T2 5 AR 2SS A5 22 5

4. 4 REHAAES BT SRR A SR 3
4. 4.1 AR I P R G BB R RIZ A AT

10 A 8 H_EAESREGE T 3674 1, T RGBS BEJE HBL T KIE R IR 1Y
FE A BRI T SIEE Y . EAETREE 3200 £ 3500 s, PUZERE K 0. 46%.
KA, o, AMEIIARE, Y% 300, HHIE 500, HHIE 1000 PYZ K B4 5 2. 06%, 0. 30%,
4.36%. NP, HHMEW, TR NI T HERa L, KRR, R
T KA, A ERER T K
4. 4. 2 RE ARG AL SR I

IR HE G AR W N BV K 2R3, 46%,  [FIIIL SR HL A R 25 2 94, 48%.

4. SEEANEMETF EFTH RATVESKHERE

JE B 25 4F, SLARLDT I i PR A AT RE SE AN IR . 12 F HIT b R 5 TAE 2 WO R
TIRIRIE S § N7 AU 3 TAE 2 . ISR B 5B AT 30 s, Aol
BT SR AIRA5 0, SEREZR T AR E MY AT R — MELAFR T TR

WK 2T, AR IR, (SE SRR R LA T LR B T 1. N ER, 5
[ > S AR A R B, BRI B P TE AR )T

4. 6 MEWNESFHFE ANBEREE T 1HEME UL
o

§5 BHEAGHE

5.1 EMRESTHEHNR

Frs i H E# Ot) i

&
CIK
N
=
=




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

LA (%)
1| BLaR s 81, 916, 555. 84 99. 21
Hrpe B 81, 916, 555. 84 99. 21
2 | EEWGER R - _
Hr: fiir - -
B SCRAIES - -
3 pre ety dny - -
4 | R A R - -
5 | ENBREHEEAT - _
Horre ST R 0 14 5K N3 5 4
i 7 7
6 | BATHERMGEE AT 636, 861. 03 0.77
7 | HAbB I 13,377.72 0. 02
8 | &it 82, 566, 794. 59 100. 00
VE: LR SR B 4 R B AR A A
5.2 EHIRIATVW KRB ERTAHE
5. 2. IR FE AT U RHNRARERELH S
RS 1725 ARME GO ARSI
Eefl (%)
A A& MR i el . -
B Kb 7 -
C H3E 15, 424. 70 0. 02
D | M. By BREBOKAEFERIER . -
B I - _
F LR A E & N -
G b NI e 1R A - -
H FE 15 AR, 7 -
I SR BAERE BEARIR S 7 -




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

B4

Bl

BRI 55 I 55k

FHAWT FORBAR MR S5k

KA IR N 3R B

o |=z | =

JE R SS < AL ELA R 55l

vl

A

PA RS T A

=~ |&

A B R

5

N>

A}

#it

15, 424. 70

0.02

5. 2. 21 B BHEAT WA RN B E R R A

(e

4,

TAEEA

S A AV |
el (%)

PN NN ON:: N 4

KA

il gl

o [ O |

BT O IR SOR A P AR

el

SN

R E

1, 609, 586. 00

LB EREAHEEOL

77,363, 761. 14

= |[& |™

AR O

—

5 R BATAE REAR RS

Rl

= |

R4

—

AL AN 55 i 55l

2,927, 784. 00

BHEEWTFORBAR MR S5k

KA ISR 3L i i B

o |= | =

JERARSS  ASFEA A AR S5

A

PAFH2 T A

SR AR E AR SR

10




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

w2
SF
i

op
:l‘—/

81,901, 131. 14

5. SR EWIARIE A SYME 5 ZE T E HLFIR M HEF R BEE 8 R A4H
5.3. 1 JARMEHB T IEA RME G2 ST 5+E I RN HEFF VAT + 42 B &

Bt A48
4 T
P | REA JE SR AR o (%) A fehrE o)
fE L (%)
1 601816 O R 1,970, 300 12, 137, 048. 00 14. 73
2 601919  RBI 651, 339 10, 095, 754. 50 12. 26
3 002352 el 245, 722 9, 902, 596. 60 12. 02
4 601006 K 932, 000 6, 318, 960. 00 7.67
5 600009 A% 187 126, 962 4,335, 752. 30 5. 26
6 600029 TS 550, 347 3,571, 752. 03 4.34
7 600115 [ R 873, 600 3, 494, 400. 00 4. 24
8 601111 Hh [ [ i 382, 600 3, 026, 366. 00 3.67
9 001965 AT A B 208, 900 2,914, 155. 00 3.54
10 601021 FRMLT 50, 000 2, 883, 500. 00 3.50

5.3.2 FARBURB I A RHME 52 S B FH LB /NP AT T4 B

Bt HH 4
B b 34 BT P 1
75 Ji& ZEARAS Ji% Z2 44 FK He (1) 2~ eiE Oo)
fH ELf1 (%)
1 603072 K AOREA 642 7, 896. 60 0.01
2 603395 ARy 110 3, 934. 70 0. 00
3 603205 /R R 63 1,723.05 0.00
4 603391 FIR G 27 1, 116. 45 0.00
5 603310 FAEHTA 42 753. 90 0. 00

5.4 MEMREFFAFTRNBFRRHAE
BB SAARE RRIFH 57

5.5 MEHIRIEA RME G EE T HE AR/ NHEF RIET 14 G55 B R B 40
I AR ARARFFA 67

11

99. 42




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

5. 64 H AR A SOUME o 2 & B 8 HL I R/NER P IR+ 42 B SCRFIESS
B A
AT AR IR ARFFA B SCHFIE TR -

5.7 MEWIRIEA RME GRS T #E B/ MHEFHIRT L4 5t & B Y
|
ARGARERARITFA SR

5. 8RB AR A FOHHE o He S B 3E LU R NER I I 144 ACIE S 3% A 40
AFe AR AR ARFF AR

5.9 MEMARFEESRFENBIEH L5 E I U
A HE S AR Y R BRI 3%

5. 10 MEFRAESHF I E MR 5B A

AT G AR A5 ) A % R 1
5. 113 A R E
B 1L 1 ACHR 55 1 HE S 45 B AT+ 44 UE 55 IO R AT 3 M 5 e WA A 948 1 37 S VR 25 B A0 75 4
il AT — S B A PR 3T b 0L
5. 11. 2 FEE BN+ 2 B2, B BT 3 4 A TR M E % I TR P 2 AR S DL
5. 11. 3HAth B 7= 4 B

Frs ey i A (o)

1 FHARES 13, 377. 72

2 Sz UE S SR -

3 JS2 ST BEA -

4 JS2 RS, -

5 JSZHAC FR K -

6 Hopth S HSCER -

12




[ 4 oI P 3 2 S 5 RO IR R HIE 5 B B 4 2024 4E 565 4 e o
7 TP ] -
8 HoAth -
9 it 13, 377. 72

5. 11. 43R S IR FFA HIAL T IO ) T 5 #5335 B 40

ARSI GAR G AR T A v B it 77
5.11. 5 & HRAT T4 R AR RUE 2 FR1E LA T B
5.1L 5. 1 JARIEB BRI+ 4 BE AT IE Z PR IE DL R BB

AT AR AR B B AT 144 I S R A A I

SZPRAE L

5. 11. 5. 2 FARBIR BT 7 T4 IR h A AR T B2 BR 1 L A 5 B

WIESZRRE ) | HEESTEE | RE IR
P i =S i ZE A TR
A fepE o) 1B LEA5 (%) 1t 1 B
1 603072 RANREAH 7,097. 10 0.01 EINERERS
2 603395 ANy 3,934.70 0. 00 B e
3 603205 {8 R 1,723.05 0. 00 BB e
4 603391 VAR 55314 1,116. 45 0. 00 B e
5 603072 RANREAH 799. 50 0. 00 B e
6 603310 FAEF 753. 90 0. 00 W
§6 FHAEESEHHELS
Bpr: py

At I 1 A

89, 369, 000. 00

ot 33U 1) 5 4 . R W47 00 2, 000, 000. 00
Yok: T A A3 G R [A] 43 A0 7, 000, 000. 00

075 Y1300 )5 < 95 70 A2 Bl 47 A0

AR T ST o A A

84, 369, 000. 00

§7 EE&FEANEHERREREAEESER

71 BEETEARESEERIRNHERL

13




] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

AR E AR S FHNRIEHEA R EREARE BERREIR, RAEEEHIREF
AARE,

72 REEEANZHEAEREBREZST S YN
RIREIIN, AEESHIESEIARIZHEG RS TEARES.

§ 8 HENMHFHEXR

8.1 FEXMER
1o RTHET E 2 ik N i is i 1 RS2 5 BT TR AR BOIE S % 5 R e e M e =
2 EZR AL A s a3 AE 5 BT GRAR BOIE 7 5 e 2k e 5 [F)
3. EZHIIE N ia i £ AL 5 BT IR BGIE TR R 0t B T X
Ay R I IR I A
5. VEHHEMLER & A A H AR S

8.2 TR

ARIEGE N ERIESEHATIRA 7 Ip A S —— R X AV 18 5 8 S5
SKE 15-20 2.

FEEHEE N

8.3 EAN
B MATEGE N 0 & B SO AT AE AR TR B BN w) Wt B
7% FUIRSS FRat HLE: (021) 31089000, 400-888-8688
&P HAURHLE: (021D 31089000

ANFEIRE: http://www. gtfund. com

14



] 8 I A St i A T USSR IR BOIE S B R 2024 455 4 AR

ERESEHARAF
—O=HFE—H=+=H

15



