JREEM 9 A FFA G RIS 5B 6 2022 S5 2 TR

JTREM 9 AR A BRSFEIEF R RES
2022 £E58 2 FREM G

2022 4£ 6 A 30 H

EEBHEAN: [TRESEHEARAH
EEREN: PEHITROGERAFE
wEXRHEY: —O=_=FtHA=1+H



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

§1 EERFR

REEH AN FHF S MEFRIEAR G TR AR AL E . R T IERRR B
ORI, IR AR RS AT 58 B AR AE AN ) K BT

RELE NP ERATROAIRAAREAREERAME, 7202247 H 18 HE
B 7 ARG I S fEAR . ITER ISR A GG FN R, RIER N EAAERE
{EATvE= NP S VB E R i S it T

e BN R DLMCSEAE . B UR S SR U8 B AT P 2 57, (BRI,

G—E R A
B0 ST AR IEAKRRI BT KK, B0 7R AR AT
120 ) S AR S AR S5 00 B 1
ARt S BOR ARG
ARE A 2022 424 A 1 HilgZ 6 J 30 Hik.
§2 EEMMER
B4 R JTREEA 9 A AR I i
4 F A0S 012330
HegiafEr A FLTIFF IR
Fea AR 2021 %5 H 24 H
WA RSO | 2,261,126,567.12 fr
TE TR 2] U RN CR B B2 = In 2 1k Bk -, Jdid
% Hbr TG ECE , IR S 4 U e 1 RS AR (Y
fi.
ANFE G AERE T 7 W G B AT IS TR 5% 6 T 45
—— ZRNE R B b, IR A B AT BT AL i & 5
P K3, o BT AS [RIBUR G %2R 8577 T 3 5%
M, VAR B R M LR R




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

B AP FIBEBEAN AR, AR RS 57 ) AR WAL i 65
EHEAT RIEICE , WE A& M Bl & e, JhE
I FEAT R

TEBE N I SR MBI S T T, AN 0 25 525 PR A
R BT R SR B G I o
RGBT « 1. EMETFEZE (W1 GDP 2,
CPI E#H. M2 M4axt/K PR KR, KPS
EHRE) ¢ 20 HEFE G EARAGE KT
bl AFFESKENE) ¢ 3. BOERER (i
BUBCSE . TR MBOR. BUBOES) 5 4. JshER
= (B MBCR I SRR DL SR T I B G ik

WA .

HE-B A s CEED FRE0IR A 3 >87%+I X
Mk 457 b e i v 300 FEHUM AR R <10%+HHIEM BEEZE AR (AR

M) Y aE % 3%

AHe e R A G, AU as SRS KT T
Wi, RTREGMES. BEEREEE.
NI eI T BB bR B, 2 T s R E AL )
NIRRT BB RS T R DA K S S

Sty AR RS, BRI T 3 A e s A
REIRR: GBI T3 SEAT T+0 [ 52 5, HXSAM
ANBETRERIE PR, P B Al BERDLH L A By
RIZLRBEA Bzl < VR MBS (TR B ] e X 3k
BRI AR L HEEBOENLE TN S H A
HETT AT e R A S (£ AT 17 A R T 5 7
N, BEIEAREIEE A S, RSN SEH, A)
e K — € BB TE D 55

IR A e

FEEEEAN JTRFEESE AR A A
HELEAN RS ARAT Bt A PR 2 7]




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

TRAREEHESHT | Rtk o AFREH | T RER 9 NG
T T A H4 C
TR 4 00 3 4 i3 5 A%
012330 012331
o
WEWR T B RIES
279,166,589.43 1}y 1,981,959,977.69 1}y
F) (452 0

§3 EEMFWHIEMESIFERI

3.1 EETEIER

HA: NRTG
e 1
(2022 44 A 1 H-2022 546 A 30 H)
F B S Fa bR

ITREMR O MNHAFA | TTREMR 9N AR

Btz A Wifsiz: C
LA S 2k -298,130.76 -7,374,279.82
2 AR 5,383,103.95 58,941,792.63
3143 25 4 A B A 10 1) 0.0324 0.0287
4RI 5 1E 295,726,384.42 2,091,445,977.92
5 IR Al A 1.0593 1.0552

T (D Fridk eV EHE b AR NN 5 2 e 1 &3, th A3
Ja SR BRI 2R KT AR T T AT

(2) AW TR R AR BN Feotllas . HAieN OS2
HAR B R ) FHERAH O B I ANE PR R R, AR D A 39 L S izt
AW S E AR S A

3.2 BEFERI
3.2.1 EE&MHREM KR KSR LS LB IR R K
1. TTR&EMR 9 MAFE RS A:



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

NG a9
> Nl =4 s

il | DR OKBRERC T s
ES RhrEE | BEERGEE o OE6) @—®

KO ® =6 RAREZE

@
g A
%j‘ ' 2.97% 0.28% 1.76% 0.17% 1.21% 0.11%
\ﬂ_ _/\
%j” M 0.88% 0.24% 0.61% 0.20% 0.27% 0.04%
o Fe—4F 6.04% 0.21% 2.00% 0.17% 4.04% 0.04%
HEEE
[ A= Rk 5.93% 0.20% 2.46% 0.16% 3.47% 0.04%
BL
2. T RER INMBAFBEHMRF C:
NG
y il = 25

pepp e | RS RBEECT s
B KA | R o O—6 @—@

EAQ)) ® =6 REREZE

@

>3 =/
’g%— ' 2.89% 0.28% 1.76% 0.17% 1.13% 0.11%
A _\A/\
’Hii” M 0.71% 0.24% 0.61% 0.20% 0.10% 0.04%
o Fe—aF 5.66% 0.21% 2.00% 0.17% 3.66% 0.04%
HiEESES
[F] A= Ak 5.52% 0.20% 2.46% 0.16% 3.06% 0.04%
BL

3.2.2 HESERAMURES RIHHMEM KRR A E RS R
RRFHIHER

JUREEAL 9 DN AR IR RUIE SR I BT A &

FUHAE I K2R 50\l 43 LR R o 28 1 7 5 B Foxs T 1
(2021 45 H 24 H% 2022 £ 6 H 30 H)

1. ITREM 9 MAFHEBS A:



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

£.08%

5.41%

4.7 3%

4, 06%

3.38%

2.70%

2.03%

1.35%

0.68%

0.00%

-0.68%

2021-05-24 2021-07-30 2021-10-05 2021-12-11 2022-02-16 2022-04-24 2022-06-30

|— &gk B afREss — sk

2« RS 9 M ARHEMMS C

2.71%

5.08%

4,94%

3.81%

3.17%

2.54%

1.90%

1.27%

0.64%

0.00%

-0.64%

2021-05-24 2021-07-30 2021-10-05 2021-12-11 2022-02-16 2022-04-24 2022-06-30

|— &£ BEREsc — LEE4]
e ARGECHINESSRARE 6 N H, @0 I RN 5 05 1e & H R




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

§4 BEAWE

4.1 B2 (RESZLB/NH)

AR (3
SLEPIR | EE M
ag 4% =y
s " e | maen | e ke

H 34 1

AN Hk G 5k
AW K
S (A piet
RS BB 2k
EHFEER
B, T kiagE
—ERAH
RS
BB G

H WAL, R
HAGI, RS, TR,

N T [ E 25 B 3L 4k AL
%%%?A . AT EE S I G R
ﬁm%%i NFREAH, EIESA R
Sl GRENGIE 4 tes: MECE A
5@»5%@ 2001 S o TN T BB 5, 2K
E¥¢%€ 05,24 LA | EEASEAGIR AT RS S
:H: “%Ai_f;_ﬂ“ﬁ i IE\ %q&JﬁAé\Hﬁ’ ?E‘]%_‘i‘;a;;l;
R &2 ST IR A R A L
BPE 4 e
E@ﬂ/\é}}@ IELI&JE.BE!IJ‘D\JIEL\ rﬁ%%fm%
R TSI S5 #5144 22 (19

JTREE
s 2021 41 H 12 H % 2022 4F 3
TR IR A 15 ).

HRNEH
e S B
SLM UK
R A
UEZF BT A
SRS

N A\ VAP e
L, RET”

R digtiIsEan
it

T LARER E A S HR H e A w2 5 B AR B
2AEFF ML SCEN GEZFRIE S ENMES . WF. SPEHEA LML
B BIMNE) HIAHRHIE -



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

4.2 EEANHE PN EZESBEEMTE B 5

ARG WIN, ARGEBEARGES (PN RICMENETR G EIR) FaK
PRI AR GG R e S U B R GRS RIE, A WRSAE I
LRSS )Y R e b e s B s VP S 1< & Kl A RS i P B S i i E SR S AN
PR AM L. ARG WINEEGBIEERE M, EREEReRFA AP NT N, e
I B8 BT G SV I e 5 R I RE

4.3 APFREEHHHA

4.3.1 AP 56 ERPATENR

A AR BT B R AR R, INRAZ Sy o> ORI A AR P, R IE
LS AT S 5 KON R VA, ORAE 215 5 SR U [ SE B

FESLTE RS N AR R 5 T, 2 WAL 1A% PR B0 6 30 ) S R R B AR L
PR G B GEARI ORIR T~ w5 g, BT S BEARPNEE N AT BLE £k
o, I B BRI B A R s Ry RS H e T, P RAL 5 Bl 44
“IELSE. s tSe . WIS EC. LRGP RIEN, AT BECR TR . el LR
5 DRSS 0 PR 42 1 1<l 3 $8  22 B) BR Ge T R B A8 G i R AT SR WA R T, Sk
I BT RS B rp B A5 ) REAZ KB X e BT« W T A AE 5 55 A A T I A
%, SEILHCH WU K3 5 11 o

AN, BB 5 HI S APAT 0L R, ARKSHEA G2 7 AF
5, RREAEMA DT 5 FH I

4.3.2 REZHITARELTUHA
AAREWIN, AAFE FIAREHES SNSRI s s ®, JH A
E 5 PSS R BRI A Sy B I IR 27 2 H RS R S%IIAE Z 38 7 Ik, HOuTR A
AR AL A0 S 5 B AR AL & R B )AL 5y A3 RA B e PR 2 JEAT
T HAREFR

ARG N, RRBUATE G W] B8R EA QT 22 5 A 2 4ini& (1 7 538 5 o

I

4.4 WEHNEES KR RIEFIZIES T
AT, Wil T2 MG EOE S A TE P 5, 25 1N — B mEs,
HEE4 ARG ESVUEMEIE ST, ZHRWMBERHESY, SIEEHE S-SR E,



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

BT B T s S, b BT B AT B S R, A R A S A PR
R A ER BB T 3K, AR AT E IR AL T P SERGR LTS L R 2 S K e T
Fe ot dh Fi e S AL

AR, Frdim, AEGOEEN 7 EA AT R ARG 5 ORI T
HE B ASNFIALAT: BT, ARHEGAAE 4 R AT EsE e ioK-r, £
5 H AP s RHEE ERAKCE, ATk BEEONEY, ATEATO A = 5%E 10%
I TE) . RSN, ALEEOY R A 15 B s %, 3HE Y5 S

JEEEARR, FRATIII B2 < T 5 T ¥ PR IV BORE B e DF UM AP R 2501, 1041 B
T BCK R T2 Y, e 2R TR R S — e I EAT IS 0. AR 4k tb
BHESE, SEm s E AT, BHREEA ANELE.

4.5 MEWNE SNSRI
BARE AN, AHEE A BESMHHHEHK RN 2.97%, CRIESMHHAENK
N 2.89%, (RIS b A S HEUR 2 RN 1.76%.

4.6 WMEMHNESRA ANBEESTHERE B
I, AR M BLES: A TAE H S 0 B A NECE AR 0 A8
B THHEMRT LT e
§5 BMEAEWE

5.1 MEHREEHAEHNR

CE 95N s
ha=? I H EH(OT)
¥ 151 (%)
1| BEE#HEE 468,659,732.06 17.44
Forr: 38 i 468,659,732.06 17.44
FAEAEIE -
2 | BEEWRES IR 2,135,305,719.24 79.46
Hpe fige 2,080,313,943.56 77.41
B SCRFIESR 54,991,775.68 2.05




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

3 | & - -
4 | ERATAE ST - -
5 | ENIRE SR - -
Forre SEHraE e i) SRR A
SR ' '

6 | RITFEMGEH S TEET 28,144,785.74 1.05
7 | HAthwE 55,262,623.95 2.06
8 | &if 2,687,372,860.99 100.00

5.2 MEWREAT A RAIBERTAE

5.2.1 REMRBATIWA KRB ABREREAE
. e e . ARG T

b5 GRS ARME o) EHL (%)
AR AR B Dl - -
. 5,543,744.00 0.23
C | 368,127,638.06 15.42
5 iﬁ\ LN W A Yy 1 1.046,000.00 0.04
E |5 4,696,000.00 0.20
F s ey 404,000.00 0.02
G [Ri@ighn. hEAmEEL 9,318,000.00 0.39
H [ Bk - -
| {5 BRSPS B AR RS 13,986,652.00 0.59
J &Rl 47,837,900.00 2.00
K [l 2,258,798.00 0.09
L R SRIR 55 Rk - .
M [BFZEF 5T A AR R S5 10,207,800.00 0.43
N KR PREEAT A L5t i - .
O |FRIRSS . MBI H Al IR 55k - -
P HE - -

10




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

Q |BAM4TAE 5,233,200.00 0.22
R [3Ctk. A& FE Rk - -
ZiE - -
&1t 468,659,732.06 19.63

5.2.2 MEHIRET I RHBRERERERRAS
AN FE B AR S IR R R 8 o R P R SR

5.3 WEHIREA RME G ES T 1#E B /DNHEFF B8+ B R 8 R A 4

i o B ST
P59 | AR % SE A4 FR HE(k) | ~reiECD) |
HHE EL1 (%)
1 600926 BUINERAT 1,100,000 16,478,000.00 0.69
2 300827 FEEHEA 270,000 13,810,500.00 0.58
3 600893 iRz 300,000 13,653,000.00 0.57
4 300395 JEFI 1 300,000 13,500,000.00 0.57
5 603997 U Ay 1,229,931 13,381,649.28 0.56
6 300054 WO 600,000 12,702,000.00 0.53
7 603985 I Ay 412,200 11,599,308.00 0.49
8 300745 ik B 200,000 9,976,000.00 0.42
9 600038 B A 220,000 9,944,000.00 0.42
10 002013 AL E 800,000 9,880,000.00 0.41
5.4 MEWREGESBMHSRAREBREHE
\ B P S g
F5 525 i b n M E (L) i
HHHE ELB (%)
1 H X i g5 - -
2 AT 2 - i
3 SRl 211,627,408.21 8.87
Horb: BUORM 4 161,450,884.92 6.76
4 Al 953,531,652.08 39.94
5 Ay 4 3 Eh B - -
6 Hh 2R 4 711,307,143.55 29.80
7 T EGIEE L) 203,847,739.72 8.54
8 | kA - -

11



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

10

2,080,313,943.56

87.15

5.5 EHIREA RME G ES T 1#E B/ HEFF BT T S S R A 4

IS T
. s e oo | o N E X
5 AR TR | HE (5K B 15HE EL )
(7o) .
(%)
1 175631 21 JtiF G1 700,000 71’977’179'; 3.02
21 HR 51,642,980.8
2 102101704 MTNOO2 500,000 ) 2.16
21 [E K HEIR
3 102101474 | MTN002(% 500,000 51’620’249'2 2.16
R
21 LY 51,594,723.2
4 102101863 MTNOO3 500,000 9 2.16
21 FpAC I 51,553,104.1
5 102101499 MTNOOG 500,000 1 2.16
5.6 WEHARIEARMNE &HEETFHE LA K/ PNEEF BRI+ 42 B2 S RRESR R R
HA 41
34 Y
5 UEZFARAL UEFR 2 5 =MWy | ARMMEQCT) | FHEEL
1 (%)
1 2189478 | 21 %It 15A2 be 300,000 | 24,864,193.97 1.04
21 PR TIR
2 2189491 5A2 b 200,000 | 12,788,321.32 0.54
3 2189543 21 2 3G 100,000 | 6,170,178.74 0.26
4 189746 PR7A2 100,000 | 5,861,766.41 0.25
5 189978 e 21 11 40,000 | 4,015,915.62 0.17
6 136491 =15 6A2 100,000 | 1,291,399.62 0.05
5.7 MEBREA RE S ESFE = HE A K/MEFRT Ha RSB B R Y
ARG ARERRAFFEREE
5.8 MEHIRIRA RVHE 5 EE T = E B K /NEEF IR B2 BUER % B 41
ARIE G ARG FAR AR A BULE

5.9 MEMRAEST R KIBIHIBR 5 16 0t i B

12




JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

(1) ARHEE ARG IR AR BT
(2) ARG ARET N RIAT BRI 5 -
5.10 HEHRAZESB RN E BRI H L3

(1) AHE G AcH i W A 554 R 0 55
(2) AHE G AcH 5 4 A3 07 R 0 5 55

5. 11 HEAEMEME

5.11. 1 AREEHREWIF T ZIEFFRRAT B, EFIFRBRAT. HELR RRT
FEARAS ] E AT — 47 P 85 52 31 b (5 ERAT ORI B B 2% A 2 LR EH LA R A 5
AT IR FE AR AT BAH SGUE IR B HE BT AR P A7 6 A VA A I S B 6 TR 1Y
TR B IR AN, A ST AT AT IR AT B A I
FIISL G, BEMR S ] H AT — N B AT ST AT T .

B.11.2 AR AN, HEHTEIIHTT 44 M AR DU H R 8 R R e 1) 4% 18 1 5
T -

5.11.3 HARBF=HBK

JP5 4R EH(OT)
1 17t PRAIE 5 258,857.73
2 IR 77 Bk 34,514,976.49
3 | MU
4 | RYSCHLE
5 T AT R 5 20,488,789.73

6 | HAbRIGK

7| FERER

8 HAih
9 &t 55,262,623.95

5. 11. 4 #REHIRFFA Kb T H B i AT B Bt 37 BA 40

A e B

R AR HBLH | ARMEGTE)
VeI L 191 (%)

13



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

1 110057 AR it 29,576,746.31 1.24
2 113052 2ol Aot 26,411,434.57 1.11
3 113044 N i 16,576,828.49 0.69
4 128048 TKAT A5t 13,913,333.77 0.58
5 113050 A R 9,814,722.19 0.41
6 127039 JbHE ot 9,512,711.10 0.40
7 110079 PR it 8,769,768.77 0.37
8 127052 Y - £t 6,971,656.44 0.29
9 113619 iz Aot 6,760,750.71 0.28
10 123077 AT H it 6,307,965.75 0.26
11 110075 A L it 5,593,482.74 0.23
12 127038 ] T 2 £t 5,302,864.86 0.22
13 127040 ] 2R 7 £t 5,159,894.79 0.22
14 113048 mn RHEE ot 4,472,846.58 0.19
15 110043 Too ot 4,126,958.36 0.17
16 110053 TR it 3,149,486.99 0.13
17 127036 — A5 2,478,985.27 0.10
18 110081 V5] 2 At 2,463,681.64 0.10
19 110073 [l 5% £t 2,139,996.71 0.09
20 127042 5t i 1,660,458.16 0.07
21 113634 HISR e fiit 1,397,947.95 0.06
22 128119 N 1,268,780.47 0.05
23 128075 TR A5 1,229,358.90 0.05
24 110082 TR A5 991,374.03 0.04
25 113516 TP AR Aot 956,038.36 0.04
26 127045 W £ 840,433.93 0.04
27 128034 VAR fiit 735,026.96 0.03
28 128133 Ay I Ao 504,363.40 0.02
29 113024 W 5t i fiit 299,415.41 0.01

5.11. 5 5 HIRAT 48 B P AAE Ll 52 PR 1E SL A Ui A
AT AR T IR 44 BB R AN AETUE R PR L o

§6 FBAEEHTZZ

il B
i PRI HEA | 1RO A
i WIBEA Wi AC

15 B HA) 2L 4 4 A0 A 145,822,511.18 2,105,339,833.43

14



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

5 B30 ) L 4 5 R 40y 4 167,470,027.37 36,057,133.55
Dale R AR TR) 32 4 R e [B] 47> 0 34,125,949.12 159,436,989.29

e IR B 4k o RS . (1
gLl “-7 1)

2 HA R L 4 1 B s A 279,166,589.43 1,981,959,977.69

§7 ESFEANBHERREREARZEEN

71 ZEBEAFHEESHTRIIHER
ARG N B BARFFA AT &0 3.

72 BREEEANCHBERTREIFELESTZYIH
AN, EeEHEAAFAEIZHE AT E G B I8 R sEEsE AR S G 1)
oL

§8 HEXMHFHEXK

8.1 #AENXMHHEZ
(=) HENE R VRN R AR 9 AN H R T B UE SR 4 0t B 4 S B 1) ST A
() (T REM 9 N H R MG AUIE R R R A I 65 )
(=D ()R AL A PR A m) s Uk 40l 45 R )
(WO (T REM 9 A H R A6 ALIE R4 R R SR E W0
(FD EEE R

8.2 fAHUH R
ORI R X B OB AR 15 ORI E B 7 i 31-33 1

8.3 HFHFR
LA SREHETAEE N (A % 0k 2 ), ] 4% TA SR g L B
2. EE ). R BN MR www.gffunds.com.cn.

15



JREEM 9 A FFA BT RIS 5B 4 2022 S5 2 TR &

JTRESEHARAH
—O==%tA=+H

16



