J R IR i T REAE 5 BT TR AR BOIE T $5% 58 J  BRHeik & 2022 4R 5 2 Rk

JORFIEEE TRER 5 MBS R B A S &R
&
2022 58 2 FER T

2022 4E£ 6 A 30 H

HEFHN: T REEEEAFMRAA
ESEEN: TEBITRBBERAF
HEXHEY: —_O_=FtH=1H



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

8 HE#ETR

G N MRS RE FRUEAR S T R AR BRI E. » SRR
BYE ORI, FEXTH AP E S AERR AN e B AR AN I SOE R ST .

BEFRE NASRBRATRM A R A AR AR S G E, T 2022 47 H 18 H
ERT AR IS FE bR IERIAI R A S ME NS, RIEEZNERT
fERERACER. 1R UM E KR,

FE S PN R ARSAE F L B iR B JR N R GE Y BE 4 T, (HASIRAE
Bl — e m

BERS GO ARE AR RTI . BT R, 78 1R R s nn
JSEAT A ] 15 A B 4 AR S U B

AAR A I % BERL R 2 H T

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

& LR
2.1 B&T= RN
He TR 7k AR TR ETF %
B4 FAAHS 005223
Heiafk iR L FRIFF I
FeaRARH 201842 H 1 H
A IR G AU | 7,863,686,031.64 177
547 RN AT FER T T B ETF, S5 EREE Ik

B TR IREL,  JyoRSTIUN AR 048 B PR A B9
JEE RN R R 1R 72 e /M o

Erdige AFE N ETF RS, TEENRHE T His
ETF SEIUG AR TR E0M S % IR IR . 72 IR 00
T, IR ARIE S I KR 5 S




J R RS i T REAE 5 BT TR BOIE T #5584

SRS

I PR 45 BRI i 2

R A fE I AE 0.35% LI,

FEERER IR Z PRI E 4% AN

N RE I TR B 25 2 0596+ AT i A7 2R
R BiE)6%
JRUBS AL 2 e i ARG ETF BRHeE 4, HAR ETF N SR A0
G, ARIELHOBU R 15 TIN5 8 TR 4
&, BHEREESRMNZES. AESFEH
BT H bR ETF BRERFRIOTE AR, U S5 b5
FROHE B LA 0BT A2 10 5 S T 3 A A ) XL
SUUELEZ0S
HLE A PRSI A IR AT
HEFEA ASBHRAT IS0 R4 ]
NRPGIEEHIERTE | g s TR ETF | SRR LR ETF
% B A et C
PRSI 005223 005224
i
5 WK TR 4
3,522,271,975.88 117 4,341,414,055.76 7

A7 0 e A

2.1.1 BArEERAIFR

J7 IR TRE AT 5 BT T AR BOIE 77 5B 2k

H4 A 516970

o S (T2 T g I

HEeAFRAEMHE 2021 46 H 23 H

Fe AR BT HIE SR A N
RS RS 5 B

il

i H I 2021 4%£7 H5H

HEE N LK TR I AR A T

2022 fEH 2 RS




J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

HEE AN SSIRERAT LA AT PR 22 7]

2.1.2 HirE &7 5B

SREPREEARIOTRE, I SR R i 5 R AN R R R 7
Mbe FEIEFEIT, KRS S EHETHEN
VA I K 2R 5 25 Ll A R v 2 T (¥ 357 R A 25 12
HIZEXHE /N T 0.2%, FAHIRERIRZA T 2%,

ARFE 4 FBURIGE A W, R HERR 148 5
A3 H (R e B OB M i AR B AR R L, P AR
P BRI RS e B R PR AR Bl AT R L ) TR 2
P SR BARGHE: 1. R (BEERIIE) %, 2.
R RRANE: 3. B SRR R B Ng: 4. )
FRIATR R Hems: 5. S 5REREIES B AL %5 5k

BB Hx

Ak G e AL RS TR fR A

ARIEG BRI G, NSl m TR AR
& GBS SR MmgiE . RS HIREH

RS AL 2 R B, EECRME B HIRIREbS FITa A LI,
HA S5hriiase. USRS R IR

AR R DX RSE AL 2 AL

8 FEMFEIIMESHERN

3.1 XEMEHER
Bfr: NRMJG

e
(2022 44 A 1 H-2022 %6 A 30 H)
PORHEREE TR | ORI TR
ETF I#E A ETF k# C

T ES S5 AR by




J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

LA S 7t -11,405,459.84 -15,304,547.77
2.7 IR 43,474,781.06 58,296,494.02
3 M- 151 55 4 A A0AS SR 1) 0.0115 0.0130
AR FE G 5= 1E 3,044,289,608.58 3,728,780,809.16
5 AR Tk 4 4 205 0.8643 0.8589

E: (D priddtanl

5

FJE SEB s KT EAR TP o

(2) AL FE 2 AR SN . Betlieas . AR CRE 2 e
HAR B R FHERAH R S AN PR E IR % A (A8, AR v A 0 2 s B
I EAS O SehrE AR S R -

3.2 EEIFERI

LN R SR E DN AT G Bl R Y 0 P AN

3.2.1 ESMPUFENKR KIS FHML St L BEE A 28 ZR A LR

1. JTTRPEERETE ETF BHE A:

. \ kSRR
et | PRI | gt ﬁwjm%
— Ryyas 2. AL
W U | bR | EdEdcE | O-® | @—®
EAQ)) ® %6 R
@
S - /N
gz— ' 1.55% 1.75% 0.81% 1.76% 0.74% |  -0.01%
A LN
Ez” ' -2.50% 1.86% |  -3.11% 1.88% 061% |  -0.02%
o de— 16.11% 1.62% 17.98% 1.65% -1.87% -0.03%
E=4F 10.33% 1.37% 2.39% 1.41% 7.94% -0.04%
EE s
[F] A= R4k -13.57% 1.40% -26.88% 1.42% 13.31% -0.02%
EA
2. ITRPEEETRE ETF BEE C:
| kg ER
o | PR | NER |
W ER DU e | EMENE | L | -0 | @—@
O ® %6 RIpfEZE
@
S -/
Eﬁf— ' 1.50% 1.75% 0.81% 1.76% 0.69% -0.01%




JURHPUESE E TREAS 5 R G IB BOIE 5 e B 3 S i 3 4 2022 4R 58 2 el
‘ﬂ_ _\A/\
Ef/ M -2.60% 1.86% -3.11% 1.88% 0.51% -0.02%
o k— 15.88% 1.62% 17.98% 1.65% -2.10% -0.03%
k= 9.74% 1.37% 2.39% 1.41% 7.35% -0.04%
HESH
[F] A= R4k -14.11% 1.40% -26.88% 1.42% 12.77% -0.02%
B4

322 HESSREMLRESRIHFEEKRZZ) KIS RS LR S

KA KR
R IR TR AT 5 BT I R BOIE 7 5B 2k Ik &
RUHHEIE R 5 ST BEE a  f10 J7 S B S5 LE

(2018 422 A 1 H#%E 2022 46 A 30 H)

1. JTTRPEERETE ETF BHE A:

0.00% {) 4
-4,32% : le
B.64% | i
-12,96%
17.28%
21.61%
25.93%
-30,25% I'II Wi f]r.-"
34.57%

-38.85%

-43.21%

2019-07-24 2020-04-17 2021-01-10 2021-10-05

[ TR THEETFHEE — LEEE]

2018-02-01 2018-10-28

2. JTRPIEEETE ETF BiEE C:

2022-06-30




J 7R AR A TR A 5 T TR F O R 8 IR S I 4 2022 4F 5 2 TR
0.00% 11 f
-4,32%, : Ip,!. i
' 1 |
B.63% “ﬁg |'.'| J|,1| tM‘ Mb( I\
pI | |- I |I
_12, 059, 144 i
12.95% Lll "|||‘| r'w ‘ J |H’ ‘“J .uﬁ %
-21.58% | \1 [ |Il | ! *1 Irl.)l l FL |I ’].’ h [‘L
O W W
ap— Y l Lr* 14" | M M
o ** WA | g
-30. 22%0 |IJ.' h 1‘,\. J q{
-34.54%%
-38.85%4
-3, 179G
- - |—r£%1&5@1fzﬁﬁ%ﬁc —ﬂéﬁ%ﬁi - -
8 EBEBEARE
4.1 E&&H (FELSLENA) FHh
FEATE 4 1 2
SAMHIHR | RN
w4 HR% it B
IR | BAER | IR !
H e H
ARF EEWeA, FHEmt, FF
GoM; ) A H B HIE 23 35 78 3 ol Aol
KHPE4TE W GAETT KESEEE
FREARS R /NREIINE S = T /3= g
BT T B B S ETE  b
FeHGIE % . ETF 3 4 Bh 3 3 i 7
A S B Ty TR HIE R B E D E K
TE AL eLH; | 2021- 14 45 Ji& 2 AL B RO Tl BOIE
T RiE4dE | 07-27 FA R SRR R
B RHEARS e (H 2018 4E 4 A 19
oy B8 H% 2021 £ 6 A 29 H). |~
FREOIESR % ROHIE FE TR FR HU R i
A Sy NIEHFRAERER LT (H
i 2018 % 2 A 1 H&E 2021 4 7
a2 H 26 H). J7RHPUE RS
;TR P R R R 2 RS 5 BT i




J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

IEAERZ
MERE SR it
VARISG= = E 1
EZF R BT A
A B S
M TR
IEAERZ
PAAE 5 R
VARISG= = E 1
EZF R BT A
4 R Uk
Ei i B
SLM, T
KPR
P 5 Al
VARG R 1
UEZ7 4% B A
S B S
M TR
HER R
L5 B TR
AABEIETR
o U A
S B S
M Tk
WE TS
BT
B 0%
e S 5
HHIEZE TA2
5y B
FRBOE S
ey A
NP S
1 HE 4 4
My RS
HEFRE
BRI ke
FUFFFHE T
e S 7
2 TR
&Y

REGE R R R e A H
(H 2018 4F 4 H 19 H % 2021
F 11 H 23 H). TR/
Mk 300 A2 5y A Tl = 4E £iE
FREREHRELHE(H 2019
£ 11 A 14 HZE 2021 4F 11
H 23 H). 7kl 300
L Ty B T FE HOUE 2 7 %
ReBEgEREeRe2H (8
2019 4 11 A 14 HE 2021 4£
11 A 23 H).




J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

R TF s IR
TR IR
M e
H; ITKRE
AL 51
TS
PR G
EE 2 S
SLH, T
RHIE g
TR 5
T E
UEFF 1 51 ik
NS
M TKE
AR R
UEZF T H
4% (QDINY

Sea

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 HEANXRENEZE BRI FEE R

ARG, AREE N RET (PRI ENETF SR &R 5
FAFBHEM S G A R 2T S U] B35 R i R, AR SR
FIS B R ST R U B A IS P B e B, AR R R KU B 2Rtk b, e B A
FIANVER A 2. AR IS s E SiE G, M E e RA AR & AT
N, FEE BRI G R A & G R B UE -

4.3 AP 5EIRHH

4.3.1 AP35 B RPAT BN

N BRI R PR R, INSRAE 5 A EC IR A ], 5F
I S AT A R B ATV, ARAIE A SRS 5 5 A S B

TERL T VUSRI PSP 7 T, W) T T AR 1 4 A 0 R A B B R AR LA
FE, BRHEHB AR D ACRIE T A R &k e, B0 A S BAERAGEH AT L
H AR, AR AR IR TR A A 1 B IR T . AR Gl AR, g

9



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

R 1315t 1K N 11 < 71 v L 1 PN 2 i T W A B LV S A =R
< TR g X S R 2 ) 5 G o A B 5 ) 2R SN BB B B T R HEAT S 4
LoV, SEBLECTE S 12 rp RS P s FE A% b 0 BB . BT AL o A Al RE
HIMAT MR SRR, SRR TR XU ) T e 1)

RGN, ERR TS HELSAPITIEL R, ARNSEAERZE T~
PR, RBEAARTA LT HIAE 5 S

432 RER BT AT

AREWIN, RAFREFEREHESSNZ L ATZMZHF, FHKR
18] 38 5y BRI R BRIl 22 Gy B AR SR 2 H BSE R IY 5% I3 5 36A 7 Ik, 4k
KO A BT AL A DR S 5 AN AR A & R AE MR A5 5, A R A
JEAT T H AR

ARG AN, RKRIMAHES A 15T BN A FAE 5 AR 2%k 10 7% 58 5 -

4.4 HREMNESHRERBANSIEST

B8 ETF BREEEES, AEESTRIBHACE SRR, FEFEAT RKHRiFEE
LA ETF RARBUS IS, (MR mFEE R I AR REx e R B L i 4 PR g e
[ 45 P50 4R AU ERSOR A R b, B D R R S IR ERR

2022 4F 2 TP, KIERMEIME, WM EALE, WAk, Bk R
ST AN AR KRB RSSO T A AN A% IR [ AT BT R U A o A A T
o 2 ZERER] A E S ISR AE RS, EBEE [ SR I B i, [ A B
ERBFr L. BRSO RAMPEE SR, 2548 PMI = HIEEN 4 A4 42.7
FAE 6 Ami 54.1, RUBEEFRLN BT BORR M IIAE AR, REZTH
SRR HRRA . A Iisa i, ik ahioR, ke ¥ Bk 4.50%,
RUE TR Lk 6.42%, B FEE Lk 5.68%, ikt TR LK 0.80%. HRAE
E X gt REdE SR, 4 A% 6 H@ES0LR S iEsTa%0 7 52.7. 52.52. 56.6,
R HE @ AT AR S RV S A BT Ial o R (it L Gk i R B A iR, R
B o 308 A R IR R AR S, @O E MR B IR IS S R B2 R, AR T ORI i
T BRI AT, HE NS R RREBR, PRI KR B A 1 547
LUK IE KA, EERKALEREENFRZ —.

10



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

4.5 WMEMAES VSR

RIREIAN, AKs A RESMTUFEN KRN 1.55%, C KIS HHIFEHY
K3 1.50%, [RIHL Gt #EUN 75 % 0.81%.
4.6 MEFNESIHFE AGERESH = HERE VL

WA, AFEEARHIUES — A TAE HES M HRG NEE A = H A
HRE VAT T T uiE % .

& HHEAEARE
5.1 IREMRFESH=HEHEMR
B 3 A W R
JF5 i H &)
¥ L4511 (%)

1| Bl 6,051,009.00 0.09
Hodp: i 6,051,009.00 0.09
FAFESEAE - -
2 | BEEWE 6,419,553,943.43 91.37
3 | e R - ]
Hr: fiige - -
B SRR - -
4 | REEHRE - -
5 | SRbfTA R ; ]
6 | ENRESERHT - -

Forbre ST R 1 SN IR 65
S ' '
7| AT E AT AT 462,650,855.99 6.58
8 | HAthBt™ 137,849,905.31 1.96
9 | &it 7,026,105,713.73 100.00

5.2 JIRBE HirZE A

11



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

EE %
¥ R | iafE KA B
He G HR ‘ | EEA -
5 ENCR VSRV (J6) {E LA
(%)
PRI | | 25| RS
1| SRIFRaEE | LT | A | EEAN | 641955394343 | 9478
U Bt Jk -] st A H]

5.3 WEMREATIW R ERRAE
5.3.1 MEARLEATIL A R B ABRES T A S

SE i
B O e L
(%)

>

i k253 VN

=

A R R #. sk
B Xk 77,240.00 0.00

C [filli&k 317,224.00 0.00
BT, #T). RAR SORKAE PR RTE
14

i 4 5,585,231.00) 0.08
TR AT
AZJEIE . B FIIEEO

15 ALY

5 EAER . AR B AR IR S
SRl

S i =l

BT AR 55 IR 55l
BFEEHIE TR A RS

KIS A 8 318 it B B 71,314.00 0.00
JERARSS BRI AR 45k
HE

TPAR S TAE
AL ARE R R

W)

I | M |m

O |Tv |0z |2 r R |«

12



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

&t 6,051,009.00 0.09

5.3.2 MEBIRBATI S REB BB R RERRAS
AR I AR AR OR 355 A S BRI BB A B SR

5.4 MEWIRIE A SAME S ZEE =3 E B/ HERF R HT 48 B B R B 4

o 3 4 R
75 | B JIE ZE A4 R HE(R) | ARUMEGTD)

THE EL (%)
1 601668 Hh [ 3 5 129,400 688,408.00 0.01
2 601669 Hp ] 86,400 679,968.00 0.01
3 601390 Hh ] H Bk 109,800 674,172.00 0.01
4 601186 Hh ] gk 51,900 410,010.00 0.01
5 601117 Hh [E] {2 41,400 389,574.00 0.01
6 601800 Hh [ 7 39,800 369,344.00 0.01
7 601868 i [E g 146,400 346,968.00 0.01
8 601618 v [E HH R 80,600 282,100.00 0.00
9 600039 VO )11 % AF 21,700 228,501.00 0.00
10 600170 iR T 60,300 182,709.00 0.00

55 HMEMIREFF WM RNGFHRAE
ARG IRREFA 77

5.6 MEWIRIE A SMME 5 ES T E LB/ HEF 8T .4 B35 B B 4
AFE G WIRAR R 657

57 MEFIRIEA RME G E ST FE AR/ EEF R4 B SHFER R T
EE
ARSI AR IR AR B B SCFFIESR -

5.8 RERIRIE A RME S ZEE T 5E LB K/ HEF R RT .45 5t SR B3 A
AREAMERRFFA SRR

5.9 HEHIRIEA SCMME G E ST 38 LI R/NERF R8T 042 BUIESE 3R B 40
ARSI AR IR AR A BUIE

5.10 455 HAK A 4 B VR O IBL I 5 5 L B
(1) AIEGASE WK AT

13



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

(2) AREEARMREWINRIAT BRI 5 o
5.11 MEFARAE S K E FUA KR 5 O A

(1) AFGAMR G WA RS E UL
(2) AREEARMRE N RIATE U5 .

5.12 HHH GRS MRE
5.12.1 AEEEHG AT A IESRI AT BT, R TR AR A R ERS
Y] E AT — 4 PN ¥ 52 B SIS . MO RS T MO S AR £ BT
N R E DAL T .
AR G5t B3R F AR R AT M SRS A 5 R U SRR R A A M IR L R R £ A
TR B BB ARSI, RIS BT FAR AT T A USRI AT E A A H I
IS RIAA, BRI AT — N B AT AT
5.12.2 AR AN, FEE BT AT 144 B SR O 4 () R0 ) 8 0 i 5
IS T o
5.12.3 HABE =M B
5 ey i EH(T)
1| AR 1,016,932.86
2 | PBGIESSTE SR
3 | MEA
4 | MICHE
5 | RHCH K 136,832,972.45
6 | HABRIUGK
7| FERETR A

8 HAih
9 &t 137,849,905.31

5.12.4 R FHIRFFA HILL T e BT i T 45 5t 5 B 4
AT AR T IR AR RFAT AL T YT vl e e 517

5.12.5 # & BRI T4 IR = AR I8 32 PR A A B T B

14



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

AFE AR WIR AT+ A4 BEER R AR IE S IR TG DL o

& FHAESHIES)

AL
5 JURHIEREE TR | R TR
ETFECHEA ETFEK#EC
i T ST AT < A A 3,567,678,923.60 4,130,562,562.79
i T S0 S 1) e 4 i HR ) 47 78 1,481,360,891.42 4,659,073,906.20
s AR S0 T 5 < A e [ 7 0 1,526,767,839.14 4,448,222,413.23
P SRR L SR AR S AL (fr
Wik LA “-7 3HA)D
T S IR 25 4 A A0 3,522,271,975.88 4,341,414,055.76
g EESEEEANCHERRERELESEN
7.1 ZBEHHEANFHEESHIRSER
FLA
AR E BN AT S i 10,000,800.08
5 7 S TR] SN HR ) 2 4
5y ST 1) S HE /R [ 6
i AR BN AR 5 0 1 10,000,800.08
R IR FRA AR B S A B i AL 0.13
Bl (%)

72 BREEBEANZHEAREIHLEESTZYIH
AREWIN, REEHEAAFEEHEAEE G . R ECEESEA R &

It L

15

,blj\



J R IR i T REAE 5y BT TR BOIE T #5258 S Rk & 2022 4R35 2 TR

8 FEXHEX

8.1 H#ANMHEZR
(=) FEER M R e R g AR FE B R AR JR 4R 08 4 5 AR 1 S
(GE
(D (R PR TARAS 5 PR BOE R #5 0 H S e L G e 4 5 [R))
(=D (7R A4 A PR A F) s U 40l 55 R )
(VU (T FPE R TARAS 5 PP G R BOIE I3 #5804 )
(F) R
(%) EEE VS FEEALE B
(-B) EEFE LSS ERALE . B HUR

8.2 TR A
oM TR X B RE AR 1 SRR E PR R 31-33 £

8.3 HFHX
LA R F SN (A e T A ], ]2 AT I SE S B
2. A B FE 4B F NP www.gffunds.com.cn.

[T RESEHARAE
—O=-_%#tH—=-+H

16



