IR EERUMEAG R & T IE TR Bk & 2022 458 2 R

RIPEBRMER SRS HIEFRRES
2022 £E58 2 FREM G

2022 4£ 6 A 30 H

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



IR EERUME A R & TR TR R Sk & 2022 458 2 R

§1 EERFR

e NI E F 2 G B OREAIR & T RN AE B BC 2 1R S RIR sl
HOREN, FEH A B FCeME L R AN T8 B 2R AN ) SO AT THAT .

BEFEE NP ERITRM AR A AR AR S S HME, 2022447 H 18 HE
% 7 ARG M 2 fabn . AR A ARG AN, RIER N B EERE
Bic . R I MRk B BRI .
FE S AR N R LACSEAE T B 5T 1 S U4 B RS B B 4 B 7, (HANGRIE S
ERA
FE MR SRR I AR R I . TG R, 430 TEAF 43 58 sk b
A AHIR R AR B S AR U 15

AAR A I % BERL R 2 H T

AR EHIE 2022 4F 4 A 1 HigZ 6 A 30 Hik.

&

§2 HEEMIBEMR

B4 R IR R ERS B

4 F A0S 011908

HegiafEr A FLTIFF IR

Fea AR 2021 %5 H 25 H

WA IR GBS | 1,436,497,524.76 177
A% 35 < AE A A 1) 2 RS I OR 4 R A R B PRI

I HIHR T, 0 2 7] BAT MV AR i B AR T AT IR N
SRR, KEIEN, SR B K
ey .
FEHE S 5 [ DA BB LA o VP Y Y, AR 4

PR A PR A TEASEE . Frcst LB I A E K
IESF T e BEFAT LRGN, G BT ISR




IR EERUME A R & TR TR R Sk & 2022 458 2 R

155 SO T 7= (L o 735 PR B R i s i 2
T, AEEGHLRGH BN N R BT U S
FeE: 1. ZMAETFHEZE (41 GDP K2, CPI &
M2 [ ZERT KPR R 23K HE R4
2. fhERE iR E AR BT A R
EIBRAERE) ¢ 3. BURKER (W BEoR. 1
MHEGK. BUIRBCES) ; 4. WsiERER (ntkm
BURM SN ESL UEF M 5 SR .

VPR 300 FEHI i F >60%+ A B T I HE A F5 4

Mk 457 b R i v IR 25 23 >0% + R 45 A R CRVED e Bl o
#>20%
AEEG RGNS, FIUH &8 & KRS 7K T
iR e ., GRS, MTREMES. &
HE B TUSBOE R, ST EoE LS
JRUS AL i A AT R G HR T BEEARI . i3I DL AE 2 ) 45

7250l R IR A RS, BRI T 9 e e s ek
RIS TSRS HEBGE AL 22 5 HANE

e o i KU 2,
R IN I e A R B TR A
I FF S AR AT I A B 2 7
IR RFE G TG | P yp R RS 3 IR | R Y VR A 1 TR
o & A &C
T B4 B 4158 5%

011908 011909
o
WEMET B RS

1,107,524,769.63 1/ 328,972,755.13 {1
1 A




IR EERUME A R & TR TR R Sk & 2022 458 2 R

3.1 EEMFER

§3 FEMFEIINESFERIN

A KRG
5 A
(2022 4£ 4 A 1 H-2022 45 6 A 30 H)
FE S e hw
JURIPHSIRIMERGIE | TR SR E R E
R A RAEC
LA C S 78 -79,718,112.45 -23,979,098.60
2. A IR 121,773,370.63 35,677,581.53
BB 12 5k < 43 B AS S0 1) 0.1091 0.1071
4RI 5 1 E 888,985,880.29 262,900,279.74
5 IRk <5 4 B0 4 0.8027 0.7992
H: (D FrdiEe SR A SR RA NS 5 S & Iz A, thA %A
J& SERBRI K AT B B T

(2) AW s 452 S A A SN . BBL
) FHBRAH O 3% AN P BRAEL 453 5% (¥ AR

fEAZ B 2

EAIA 2 e EAE S

3.2 BEFERHR

iy HABRN RS
A AR Sy A A S E i &

7y

3.2.1 EEMHBUHENKERILERENLS LB E R R Kt

1, TRIPBENERERS A

. . N5 R
o | TG | st ﬁ{zﬂ&
BB S gz | s | 0T 9-0 | ©9-®
EAQ)) ® =6 REREZE
@
g A
’giﬁ ' 15.81% 1.93% 5.07% 1.14% 10.74% 0.79%
N
Eiﬁ/ M -5.14% 1.95% -5.36% 1.21% 0.22% 0.74%
o -20.17% 1.61% -11.86% 1.02% -8.31% 0.59%
HE4ES | -19.73% 1.54% -10.78% 0.99% -8.95% 0.55%




IR EERUME A R & TR TR R Sk & 2022 458 2 R

[ A= Rk
B4
2. T RIPEBIEROHERSIZIEA C:
| kSRR
e | TR | MR |
N FER | | HeHERas
B B RyrfEZE | R o OEE) @—@
O S HhAEZE
@ EHE))
@
g A
Ezt* ' 15.71% 1.93% 5.07% 1.14% 10.64% 0.79%
\ﬂ_ ;/\
%j” M -5.33% 1.95% -5.36% 1.21% 0.03% 0.74%
oE—F | -20.49% 1.61% -11.86% 1.02% -8.63% 0.59%
HEEESE
[ A= Rk -20.08% 1.54% -10.78% 0.99% -9.30% 0.55%
B4

3.2.2 BHESEFAEMDKRES R IHHERKELF) KH SRS LB EER R
EAF LB
IR IPSIRME ARG R IR & BN R R 4
BRI 2R 5L S LR 0 A 2 11 77 S0 A 0] L 1
(2021 4F 5 H 25 H% 2022 £ 6 H 30 H)

1. T RIPEBFEMERILERS A

3.97%

0.00%:

-3.97%

-7.95%,

-11.92%

-15.90%

-19.87%

-23.84%,
-27.82% 1
-31.75% \[ YA AN

-35.77% |

2021-10-05 2021-12-11 2022-02-16 2022-04-24 20:22-06-30

|- FErE RN EELE S, — DEEE]

2021-05-25 2021-07-30




IR EERUME A R & TR TR R Sk & 2022 458 2 R

2« TRIPEBHREMMERLIRS C:

4.00%

0.00%:

-4,00%

-7.99%,

-11.99%

-15.99%

-19.98%

-23.98%

-27.98%

-31.98%

-35.97%

2021-05-25

2021-07-30

2021-10-05

2021-12-11

2022-02-16

2022-04-24 20:22-06-30

|- FErgEnEELEac — DEEE]

E: ARG eSS FAERS 6 M, OIS ARN BI05E B & LI RF

BARE G R RIE .

§4 BEAWE

4.1 B&LH (RESZHENE)

AT AR FE 4 1) 3
SL IR WEZE Mol
| 1 H
Hw s (FH | BS{EH | SRR W
H 1 HH
ARHE 4 )AL KR — s, B, A
SLM UK H [ IE 27 B 2 ek MOk iE
R RIERC o ML) RESEHERA
BHIRA AR TR R BT R L RS
FI R IRESE H. TR ZHTRIGAERS
o FIRE a4, | 2021- ] 14 45 TEHH R SR SAH(H
| RASER | 05-25 2017 4£ 1 H 13 H & 2018 4F 6
PR AT H 25 H). " REFRIREIE
FrP R4 K H‘E eI SLI(H 2018
HHE 4 23 E3H20 HFE 201945 H 21
IR IE T H). " RA /N IER AT
2 W AR IEFRTEEERESEH(H




IR EERUME A R & TR TR R Sk & 2022 458 2 R

TR 2018 £ 5 A 23 H % 2020 4F 2
PSR Ll H 14 H). TR ABIHIRE) R G
R o [ fCERG M RH k 4 5
i Slaewieins G2 (H 2017 4£ 10 H 24 H
o e #2020 48 H 13 H). 'K
PSR Ll i R IR A BRI B R
I RMER ReREZLH(H 202041 H
VR A BIE 20 HE 202142 A 1 H).
TR R
SRS
ﬁﬁﬁ%&
lﬂfﬁﬁ%
S LB
S TR
SRR e TR
HANEH
TR A2
K Zse]

TE: LR A B U 078 2 w2 i B B H .
2AETF ML SCGEM GIEFR e B ES . WH. mAEEAN R LML
AMEEBIMNE) HIAHRHE -

4.2 BENNHRE R A AR S IEE R T 15 0L 3B

ARG N, AEEGE BN ROES (PR ANRICM ENER R G &%) Ak
FHEM LI &G R e F U B R GVEH SR LE , A WsE
L) UV Y)Y R e b eV E B ot TP S 1< & Kl W o B2 P E - S ol i R E SR S AN
VORGAMN at o ARG A SIBE GG, TRFEEETAE AN AN, e
IR B8 BT S SV I 5 R I RE

4.3 A FRGETHH

4.3.1 AP HH ERPATIEN

N FAREIE S RNE . IR RS R, ISR 5 A IR B s, SR
b SEIF AT R S o AT vPAS,  PRIE A T5E 2 SR 523

TEAR 08 LRSI Py S0 A1) 7 T, A 0 ST T P 1A R 3 A P R A B AR
PR A BT AR (R L AUR IR T w308 i, 30T 4 A G BRAE RS [l P AT DL 32 4
R, O AR P A T A A 1 BT . TEAC Sy I R R, ess B LR

7



IR EERUME A R & TR TR R Sk & 2022 458 2 R

“BPRESE. A tide. ELBIBC. SR FA RN, AP RBie <. el
L5 XU 7 8 PR 42 1) 1< 3 5 15 B A8 ) SRR R BE A8 oy it R kAT S M 4 T P, sk
ILAR % ARG A9 3 rp XS s RE A Ik W 1500 WE E M 58 5 S A R R A T i 2 A
%, SERLHEE KU e 1.

RGN, BB AT G 6 BAPITH ORI, ARKSEA G2 727
X, RRAEARTA LTI 5 I

ri

_H

4.3.2 REZHITRRLTIHRHA

ARG N, AR A REAES S5 AITEns T, [FH R
A2 oy AT B B BRI A By Bl i iR = H RN S%IMIAE 5 3545 7 Ik, BON9REL
AT BT D SR R B AN AR & R A I A2 5, A7 RIS 2 BAL L E SR AT
T HAREFR

ARG N, RIS GH W LSBT 5 A a ik 1 57 W22 5

4. 4 WEHNES R B RIEFZBIE T

[l — 2=, FERE A bl T, 4 7 B A AL i A SE LR RE 11.1%,
J B 28 7 5O 245 0 32 BIBORFE IR . S AT A PR s), 9 e & b 5% 5
KBRS Mt . KSR RS BAT, DLRSE B D RO mil K s D iR S E, A i
MR T332 3 1 — M. 5 HITAR, ZEIERTE A B 20 EL s » Jo BRI 3
iz, ETEMSS R ENE. ERAFHERT, H%. KE. B
BRI, ENLTITEET5, A B AR Rk,

6 H LUt NIEE T3 B, PMI EE [RISAR 2R By, R o 7 SR i (4
SN, BERENFR L. AFEPHEAKRR. NSENEKRE, EEFEE
R nE ETHY, G0 2012 £E 4 FEREL 2016 4F 4 ZFRF LK 2020 4E 2 FRE, A RAEAE
HAgEommm Eahae. ENmRsiERs, ZOE KA 2R BN, 520
MLF 4% FFAERTIH, BbAh, 5 41 LPR R T AR . BUREE NV WA B,
WBBCETI A ET), B ETACH S, FEE 7 AmESWrEl. EibJ7
T[], I X 40 T B s i HHIZ D 3 25, 75bp RMER 2 AR IS8 BE i TG, REZ
REER 1S S IEAE 28, 52 2000 £E 1 2007 426 [H 58 5 5B AU e, ) 2 2 AUk
BOCATHIE S, SRAUR S FAM AL B4 Rk T .

PRAETTTH, ARG TR T U SR 2T R B L, S T

8



IR EERUME A R & TR TR R Sk & 2022 458 2 R

TR EAT MY B

4.5 HEHAE SNSRI

AAREWIN, AHE A SRRSO EE KRy 15.81%, C 3K

KE N 15.71%, [FHNL G bR N 35 K N 5.07%.

4.6 MEWNEESFE ANLERESH - HERE B
A, AT AR HOGESE A AR H R e B AR AN — i N el
WG HHEIR T LT i .

5.1 MEMREZSRHEHFI

§5 BEAGHSE

B AHTHE LS

B I A W
JP5 i H &)
¥ 51 (%)

1| B 1,082,852,524.14 92.55
Hodp: Emfie 1,082,852,524.14 92.55
FAEAEIE - -
2 | BEE 1T 28,638,095.75 2.45
Hrr: fizz 28,638,095.75 2.45
B SRS - -
3 | HEREE - ]
4 | ERLATA AT - )
5 | ENIRE ST - -

Forprs S m e 1 SN IR 5
S ' '
6 | HATHEIMA A ST AT 47,391,367.86 4.05
7 | HAhwg 11,127,377.46 0.95
8 | &if 1,170,009,365.21 100.00

T AR B s OB AL B I e SUHE Y 436,117,883.40 76, i gk

9




IR EERUME A R & TR TR R Sk & 2022 458 2 R

G PR IHE L 37.86% .

5.2 MEMRETATW A RIBERRAS

5.2.1 MEHIREATI D RKBARZRRAE

. Cew . i B4 T e
ARG eyl ARME o) B (%)
A [, BRL HRL Ik -
B [RA )
C [l 484,757,998.25 42.08
5 B0 T0 RS OoK A Rt )

NG
E [0 .
F R EE -
G [idishn. g AmEEL -
H |15 Dol -
| & B AT AE BRI S 285,637.67 0.02
J ik 65,712,125.00 5.70
K |k -
L [FH BRI 55 e 55k 19,959.78 0.00
YR ¥ N\ 51,049,813.48 4.43
N K PRI AT A 5t B, 24,378.42 0.00
O BRI BHAH ARSI -
P #AH -
Q |BAMMtLTAE 44,884,728.14 3.90
R [3Cfb. 1RH ML R -
S %5 -

it 646,734,640.74 56.15

5. 2.2 MEMIRBAT W RSB B HRERRAS

GRESl|

NAHHE AR i

G AR (%)

JE AT

Tl

10




IR EERUME A R & TR TR R Sk & 2022 458 2 R

e H A TETE B 244,891,011.13 21.26
H 98 2 i - -
EIT PRAE 129,216,840.12 11.22
Zfilb - -

5 EHER - -

A % 62,010,032.15 5.38
N4 - -
2Rl - -

&t 436,117,883.40 37.86
e DA bR 2SR AR [ b F AT MY 5 SR 1

5.3 MEFIRIL A SYME b 2 B 7™=13E HL I K/ HEFP BB+ 42 BRI R B 40

I 4 B
Fa | REA i 52 24 K HE() | ARUMEGD)
E L1 (%)
1 601012 PRk 43 e 1,359,428 | 90,578,687.64 7.86
2 000568 PN EE 314,700 |  77,586,138.00 6.74
3 600519 wMFE 34,500 | 70,552,500.00 6.12
4 002572 RIAEW 2,476,988 |  68,117,170.00 5.91
5 300059 R E 2,585,784 | 65,678,913.60 5.70
6 02269 2 W) 1,061,000 |  65,148,203.16 5.66
7 00700 i TR i 204,600 | 62,010,032.15 5.38
8 02331 Ry 989,500 | 61,519,503.71 5.34
9 000858 TR 290,400 | 58,640,472.00 5.09
10 02015 HARR ZE-W 447,800 | 58,553,679.14 5.08
5.4 MEWRIEMSFAFHIRPBSFRELE
B oIt 4 B
75 fiiF7 i Fh A RUHET)
FRE LB (%)
1 | ExRfFE 28,638,095.75 2.49

2 | RATEE - ;

3 | ERiTE - -

Horb: BORMEER - -

N
T
=

NAnies - ;

5 | kIR B - -

6 | IR - -

11



IR EERUME A R & TR TR R Sk & 2022 458 2 R

7| AT CAraz

8 | [AMLATH

9 | Hit

10 | &it 28,638,095.75 2.49

5.5 EHIREA RYME G ES T 1#E B/ HEFF BT T S 8 R A 4

s | R
Fr farim | s | s ao | 2 Vo A
(ou) (%)
1 019658 21 [Ef5% 10 281,000 28’638’095'2 2.49
5.6 W EIAEA RHHE HE ST E B BI/NER AT+ & % SR
B

AR AR AR R B SCHFIETR

5. 7 REFIARIZ A SME by Fe 3 7158 L K/ HE PP BB T4 Bt B R B3
AREAME AR EIR

5.8 REIARIZA SHME o 2 3™ 195 LU K/ HEFF BT A4 BUIE R 3 B 48
ARFE S AR AR AR R BUIE.
5.9 MEHFREAESRE R BB
(1) AREEG AW IR R FEA 6 1%
(2) AFES RIS WA R VEAT AR IS 5 -
5.10 MEWIRAZESIF K B FIH 3L 5 B0 v
(1) AFES ARG WA RFA B
(2) AFEE RIS WA R VEAT E I 5 -
5.11 BBAAMEME
5.11. 1 ABGH RIS IR AT 4, IR A PR =) 2EH 35 i) 5 Al
— 4 P R 2 3 [ K T B LR I A

12




IR EERUME A R & TR TR R Sk & 2022 458 2 R

AT 0 IR T AR RAT B IR TR I B B8 R RAE P A4 5 M VR A I S e 5 R 1Y
FOR B BB RSN, AT BB A HAR AT 2RSSR AT BRI B
ISR E, B S it H AT — AR BIRTHE DT AT .

5.11.2 AREIIA, Fee I BTRIHTT 4 AR BUH H 2 5 R E 1Y 46 38 R 5 1
I .

5.11.3 FAhBEF=H Bk

JP'5 e & H(T)
1 A7t PRAIE 5 250,065.66
2 R HSCHIE 25 37 K 9,264,907.95
3 IvEidiial 656,876.58
4 | NSRS
5 TR AT R I 955,527.27

6 | HARNHK

7| AR

8 | Hft
9 | &t 11,127,377.46

5.11. 4 B HIRFFH B AL TR BRI w B e £t 27 B 40
I AR IR AR FFAT A TR B R T e e fii oz

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

§6 FBAEEHTZZ

AL A

i JURIPEERAERS | TTRIPIETRIMERS
)\

HRAA HIRAC

A5 T S ST < AL A 1,120,248,181.74 336,600,883.88

13



IR EERUME A R & TR TR R Sk & 2022 458 2 R

5 B30 ) L 4 5 R 40y 4 14,230,979.67 3,522,599.64
Dale R AR TR) 32 4 R e [B] 47> 0 26,954,391.78 11,150,728.39

e IR B 4k o RS . (1
gLl “-7 1)

2 HA R L 4 1 B s A 1,107,524,769.63 328,972,755.13

§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
(=) A ENIE RSV E T U PR AN (B R L VR A5 B AIE I3 3 8 B 4 S AR I LA
(D) (T RISIEMER R R G BNE R R R R S S 4 )
(=D ()R AL A PR A m) s Uk 40l 45 R )
(VO (T~ RIS RN E RIS BNE SR R R SFEE 0
(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.

14



IR EERUME A R & TR TR R Sk & 2022 458 2 R

JTRESEHARAH
—O==#tH=+H

15



