J ORI 300 32 5 BT TSR BOIE J7 $5% 58 ik ke & 2023 4R 55 1 TR,

R F/NMENY 300 32 5 BT MASEHOUESF R B SR E
&
2023 £E58 1 FRM G

202343 A 31 H

HEHEBEN: T REEEHEFWRATA
EEFLEN: FERVBITROERAF
WEXEHBE: —O=_=F#lAHA=-+—H



J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

8 HE#ETR

G N MRS RE FRUEAR S T R AR BRI E. » SRR
o RIS, XTI A I S . AER RN S B AR AN ) BB A AT

B FRE NP B RARAT AR A PR AAR IR AR S & FHE, T 2023 4F 4 H 19
HS T ARG P05 fabr . S E R A ARG FNE, RIEEZABA
AR E R IEPRIA B BRI -

FE S PN R ARSAE F L B iR B JR N R GE Y BE 4 T, (HASIRAE
& —ERA,
BERS GO ARE AR RTI . BT R, 78 1R R s nn
A T4 5] TS A e i R S U

AAR A I % BERL R 2 H T

AR EHIE 2023 4F 1 A 1 HiEg® 3 A 31 Hik.

& E&mn
2.1 BE&T= MmN
B4 AR 7R A INE 300ETF HBdz
He4r F AN 270026
S (Y FAAITF I
HEeaRAMH 201146 H 9 H
WA RIS MBS | 70,767,960.28 1
% Hbr I A AR o i 4 B P AR T Nl

300ETF, SEFERERFR TR R RN, 18RI ER (i
R AN R R AR 2 A MK

PR A AF 4 Jyrh/Nilk 300ETF BédE 4. /il

300ETF /&R FH 58 4 B il B 5 12 SE LN /Al

300 W& R AR B ERER b BN IR A 4, AT




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

E AR T R/l 300ETF SEHL bR 45 %
MR IRER . ARG TP ARG FEEK R
b 25 bl 5 v 2 T £ 357 SR A 125 5 4 7E 0.35%
CAY, AL ERER R ZEIEHITE 4% LA . AR RE S
T2 [a] Hh /N A olk 300ETF 3 4 3 BRI 7E — 2% 17 37 5%
SErf/N ik 300ETF BASHE 4> [ £ (14 FH L [ % A%
B4 BRERAR I TR B SO T R SR IR L Bl T
SRR (R0 R B 3 R A VR R R IR R A TR
MR AT AN, EEES A DR A G
BATIE L%, DARRRERER IR 2 . B T Rng
G 1. BRCE RN 2. HbR ETF R E
s 3y REEILTEIRNE s 4 AT RN .

Mb 45 bl g e v HR/N ARk 300 14 FE E A 25 2 >05%+ER AT IE HH AT
AN Z (B ) >6%

RS WA 2 R AIE KL ETF Biedt 4, XA & TR &1
e, mFpMEsSRTHgEES. KEES N
POMRL, FERZF TR/ 300ETF, BALH
FrRIFEE. LLAAR I H8 B AR 1 I 2 T 34 AR AL
4 XIS UAL 2 R ALE

FHEEHAN IR R TR TR A ]

HEFLEN i R MY AR AT B A A PR A &

TR BIEEHIIEET | Pkl 300ETE | )% F/M il 300ETF

T BA% A Bfz C

@ R H AL S AR
270026 010432

i

WEMK T B HIES
68,643,325.93 15 2,124,634.35 15

FEAISE

2.1.1 BEipZEEEARB MR




]I 300 52 5 BT TR AR BOIE T #5758 4

SIS 2023 E5E 1

F AR

e IR N 300 22 5 BTSSR HOIE 5 5 A
Fe ARG 159907

He g e 5 5 BFF IR

F4ERARH 201146 H 3 H

Wepm bmriEEE |

o RYIEZRAE 5 P

b E 2011 £ 8 H 10 H

B G N AR [ S A TR

FESHEE NATR o [ VAR AT B4 A R A )

2.1.2 HRZEE =M

Bt Hx

R IRERPR IR E, 18 KPR A 2 AN PR R R 22 A
M

W
N
&
&

ARHE G FECREUE AT ML, BIHZ AR A48 ) &
3 FB (R e S FORL A i AR B AR R AL, IFAREE
A A B 15 B R 1 AR AT R I R

ARHE G BT T AR 1 HE BB e 2 4% 39 B A7 e 11 Ll 451
AME T B HE B 95%.
G AR BT G B I R 5 L G LUk i

It 2%.
JEAT AR LA P S5 W] DME AR DGR AT A TR, DA
I SR 4 1) 4%
G AT A TR A2 AR
A AENIRERRZESE N B, AR TR EE AR
FLAF TR JBOREE G (% 55

RO BRAAE Z Ik

FEIEFAROLR, A%

Z 1B H 28 R O 15 2/ 0.2%,  SFALERERIRZEA
FEVEHNE AV DL, B A

ROE Hbr e (IR A8 PN P AR G

M 45 LE e S v

Hh/NinE 300 % FE %

IR AL 2 A A

A NERM IS, WSS e TR &1

&~

G 5tk e . AR NIRER




IR ANl 300 A2 5 BTG R Bl 27 45 B

SIS 2023 E5E 1

F AR

Her, FEERHI B A S HIEIRERR KfE Al
300 UrisfE AR, B Shsiia g
FRBOIT AR I i 22 T 37 A DA RS AL 2 R AL

DAY

3.1 EEMFHER

8 EEMFHEIRMESFEEIN

b KRG
i
(202341 H 1 H-2023 43 H 31 H)
Bt SR it

RN RN

300ETF Btz A 300ETF Bk#% C
LAH S 7t -22,586.14 -1,636.63
2. A3 5,598,072.23 69,970.17
3. AL ¥4 4 A AU AS A ) 0.0809 0.0403
4R B TR1HE 91,073,815.47 2,802,303.33
5 R Tk <5 4 A0 1.3268 1.3190

FE: (D FridEES W SHabr NG IEREE NS 5 541 & T, Tk
FH 5 S BRUA o K S AR T B 51 47

(2) A E eI
) FABRAH IS Bl RN FH DR 453 5% i 1 A2 00,

a2 B 2

In_EAS 2 e a2 S e

3.2 EE&BERU

R AR RN . BeBlicat -
AR A A S A

HARBN (A2 fetir

3.2.1 BEEOHFENKR LI 5 FRHNLS B A 2 R i H

1. TR H/hieNk 300ETF BEHE A:

K
£D

B B

EIERR S
PR UETE
@

WSt | kSR
Febdheat | ekl
G e




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

@
o=
Ef ' 6.44% 0.82% 6.95% 0.84% -0.51% -0.02%
N
Ef/ M 7.46% 0.99% 8.12% 1.02% -0.66% -0.03%
o k— -1.54% 1.23% -1.51% 1.25% -0.03% -0.02%
R =E 25.35% 1.27% 21.40% 1.29% 3.95% -0.02%
oA 9.01% 1.38% 4.35% 1.41% 4.66% -0.03%
HE4&E
[F] A= R4t 32.68% 1.52% 45.09% 1.53% -12.41% -0.01%
24
2+ T R/ 300ETF BEE C:
. | kSRS
ey | PN | MRgREE |
N FEE | | MRS
B B N RBAAEZE | HEAEEE | O—6B @—®@
O ® =6 RFrifEE
@
o2 = A
’gi ' 6.40% 0.82% 6.95% 0.84% -0.55% -0.02%
N
’gi’ M 7.36% 0.99% 8.12% 1.02% -0.76% -0.03%
TE—4F -1.74% 1.23% -1.51% 1.25% -0.23% -0.02%
HE&H
[F] A= %5t -8.06% 1.22% -9.47% 1.23% 1.41% -0.01%
4

322 HAESAFREMURES R FEEKERD KIS RS LR
RBZHI B

R /N 300 22 5 BUF TG R BT R B 2k e ik 4

B KR R M BRI S 1 L H

1. T-RH/Mk 300ETF BEEE A:

(2011 46 H 9 H% 2023 4 3 A 31 H)




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

139.34%

121.93%

104.51%

27.09%

59.67%

52.25%
34.84%
17.42%

0.00%:

i gl
¥

-17.42%

-34.84%

2011-06-09 2013-05-27 2015-05-16 2017-05-04 2019-04-23 2021-04-11 2023-03-31
[— i b lhsoonTr BiEs — VAR ]

2. [ R/ 300ETF BEE C:

14.72%
11.04%
7.36% .
3.69% LR f ]
0.00% L |
-3.68% Ly i
[ I\W
F.30% | f / i
A L
-11.04% f I P"l .'ﬁ'-. iy t
T\
-14,72%, ' v
-18.40%

-22.05%,

2020-10-30 2021-03-26 2021-08-20 2022-01-14 2022-06-10 2022-11-04 2023-03-31
[— &5 hilksooRTr B EC — LS 2]

8 EBEEAMRE

41 HELE (HELSLE/PH) RN

EATERINIE | I
R 1t
e o SHIME | M o




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

G
H 35

BAE
H 35

IR

s

AIEHHEZ
o RESEE
A A TR R FE AL
IEF T4

(LOR) 42

By RN
300 %2 5y B H ik =l
FREGE BT A4
HREZLH, Tk
HHEEEYH R AL )
R TR HOE 27
BREEMHEES
M JTRIEIE I
A &5
FRECE BT A 4
(QDII-LOF) [ H 4>
S JTRPIES
TR REIRAZ 2 R TITTi
A EOUE T3 4% 7 3
SRS, |
R HE A TR R A R
L5 B e L
EFR LT R 1 2
S4H; TRYIE
HetR ek 30 22 5
R i R BGIE S
BREEMHEES
B TRPUERA
&)@ T 5 BT
IR B S 7
R ELH;
IR HAIE AR AT ik
H 28 5 BT i
FRECIE R T 5 4
ML, |k
HHIE 44 AT I 2
A2 5 BRI TR 2L
WEFF I
KRR SRS

2Bl

2021-
11-23

8 &

Pemg, mAEML, A E
UEJ5 358 3 & b MMV AE S .
AL R E R A [ K e
P Ot . RS
B R A T 8 B Tt
FR TR AR R A
R F AL 5 BT Fe 2
EHBRRRELSESELHE(H
2021 4F 11 H 23 H & 2022 4F
12 A 21 H).

e LARRIH B A B I H W45 A 7] A B RS H 3.




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

AEZF ML SCEN GEZFERELENMES . WF. @PEHEA LML
PR EEFINE) BIMHRE -

4.2 EEANREHNEZEEEEEINFEH R

AARE N, A GE N (R NRIEMEIER IR k) &6
FRAFFE S G A A SE gt S W 8 A SR i SO I E . AR FE ISR
FI S BRSNS B RIS P B B, AR R R KU R 2tk b, D9 B e A
FFAANBERE AN . ARG AR SIBESEG M, TRFEREFA AR AT
N, BB AT G RIS & A TR I LE «

4.3 A PR GEHUH

4.3.1 AP HH ERPATIBDR

NEDE IR TR BT R RN AR, INGRAC S oy BOIA TR N B R, F
M S AT N S S R AT AL, PRIUE 2T 5 5 SRR S B o

FEFR BRI N BRI 7T, 2 FIESL 1 7™ (0 150 0% 45 34 e i) JEE e 430 8 45 ALl
B, B ERIRBIAR L AURIE T m) &k e, SRS BAE R BGEH AT LA
HERE, IR ARAERE R R E MR . T, FRag
7R 35 Sl T v N 11 111 v = 1 W el T DD W PN 7 LV @ A = R
< R g X B S T 47 ) il e 98 B 50 B AR G xR B A B T R AT S A
Lo, SEILBCTE S A rh XU R P s FEA b 0 BB . B AT AL B A AR
RO I AL, SRR BT XU, B = i 1 1

AREWN, ERRTZ S S APITIEL REF, ARKHFEAERZE T A
PRAE, RRAEAEA AT 5 H T

v

4.3.2 REI AT AN T Y

RGN, RAFEFIAERRAES 50 ATZ ML S F, AHK
[0 58 5 FAZ 5/ I BRI A8 By BB I i E S 2 H ARSI 5% I S35 6 Ik, ¥Ioh4R
RN TG R TR TR EMEMAGRAEN KPS, AREEEEENE
JEAT T H AR

At AR, REIMAEEA A BE T3 2138 5 M i ik 1) 5 558 5

4.4 HEHHNE SRR KBAZIESHT



J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

BN ETF BBk S, ARESFRIEOHSITORME, EERAT R/l
300ETF MAaBUsity a5, A4S hITa4, RIS ARAR S0 LA R 4 | < v e B ]
FHE, PRSI R .

2023 A 1 FfE, A R EEREREY . BE 1 FER, LIRS Rk
5.94%, VRIEATE Bk 6.45%, GDEERIE Bk 2.25%. TidgRAE T, H b RA& R
PUARGE (AR, FLrRyPIR 300 a4k ik 4.63%, ik 500 fi5 % Hik 8.11%.

2023 4 1 Z=FZ, /Al 300 8% Bk 7.31%, AR T KA. f8EHY
WFHA 1.29%, HLAFEF, RETHEHWERE. SFELR, HNEHFRFLE
2%, 2023 4F 1-2 FRE R EHESAL DA b e 5 55 5o U
S LLIIE /3 A 3.50%. 2.40%. 5.50%. HEF/NM IS AGKIERE 2 Ad
ANV JREFRHCK 89.60, BIEAF 4 AR BT 1.70, REH/ML A PR E A B
FAGE IR .

45 HEHAEESRL SR
AWEIN, AEE A RESHBIHENKEN 6.44%, C RELNHIFELY
KK 6.40%, [EIHDY St R IEREIR 25 %N 6.95%.

4.6 MEMNESHE ABBREEFT = HEE N

AP, RSB OR IS T A AR H 2R S0 B A N BoE AN — 3 A B
HRE T THMERT LT TS .

& BEAEGWME
51 MEMRESH=HEHM
3 4 M B
FFe I H &F(7T)
[ LLA51 (%)
1| BER st 1,501,732.00 1.59
Horpr: 1,501,732.00 1.59
TEFEREIE
2 | HEH 86,915,690.54 92.03

10



J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

3 | Ml as %k - -
H. fik - -
R RHIESR - -
4 | REEERE - -
5 | &RbfiTA % - .
6 | ENRELREI - -
o SEW R e A SR IR B
g
7 | ARATH RS H AT A 5,995,084.86 6.35
8 | HAh#Er= 26,307.97 0.03
9 | &if 94,438,815.37 100.00
5.2 BAREH HArE S
34
FF He | BfE . Ny I TIXIEN BRI
e 2 \ ‘ BN B
:=1 A 5 (B 18 L1
(%)
JURAVNRNY 300 B | i | e gy | JOREEE
et g | B | RGR |
1 S BT A HOE 77 ES EIARE | 86,915,690.54 92.59
PS4 g AN
5.3 MEMRBITW AR B ERFHE
5.3.1 A HARIAT WL 43 KA A R ER A A
34
R0 ATk ARME (B 1A Bl
(%)
A k. AR L Dk 48,094.00] 0.05
B 16,380.00 0.02
C [HiJi&Nk 1,074,691.00 1.14
D | /1. #Tu. R SR A= Rt W
N4 7,695.00 0.01

11




]I 300 52 5 BT TR AR BOIE T #5758 4

SIS 2023 AR5 1 FREIR

E @5k 8,942.00 0.01
F bR EE 14,907.00 0.02
G Pk, g AmpEL 42,578.00) 0.05
H (318 gm0l - -
| {5 BALH . AEAUE BHE ARSI 158,314.00 0.17
N4 77,162.00 0.08
K [FHr= ik 3,849.00 0.00
L |FBEAIRS 55 AR 45k 29,571.00 0.03
M | BHEAE T A AR R 55 4,351.00 0.00
N |KF. PREEAN A 5 i FEA 2,442.00 0.00
O |FERARS . BHEAHAAR S - -
P B 2,450.00 0.00
Q |PAEMHESTIE 6,016.00 0.01
R XXtk RE MG R 4,290.00 0.00
S & - -
&t 1,501,732.00 1.60
5.3.2 ﬁ%@*ﬁﬁfﬂﬁ%m%ﬁﬁﬁﬁﬂﬁﬁﬁﬁéﬁl*
AL AN S BAAR A 5 A Tk s S0 1 % R e 5 o
5.4 REMARELA ME HFE ST = 1#E AR /ANHEF BT+ 42 I = B 4
b R B
e | IRREAS J% S 44 = (%) 2> e A (o) VHE B
(%)
1 002594 S A] 200 51,204.00 0.05
2 002415 AT 1,100 46,926.00 0.05
3 002475 DALY 1,300 39,403.00 0.04
4 002714 WO B Ay 700 34,300.00 0.04
5 002129 TCL 3% 700 33,922.00 0.04
6 002352 Jig =92 i 600 33,228.00 0.04
7 002304 VETR A 200 33,092.00 0.04
8 002230 BERIR K 500 31,840.00 0.03
9 002142 TUERAT 1,000 27,310.00 0.03
10 002371 b7 #41 100 26,585.00 0.03

55 EMREBFF MM RN R AE

12




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

ARG IARRFFAT 77

5.6 HREWIRILEA SRME GBS T #E FIR/MHEF T A B 5 R B 4
ARSI AR WIRAR R 657

57 MEMIRIZA RME GRS T E HBI K /NEERFRIRT 48 B SO IR 85
e
ARSI AR IR AR A B SCFFIESF -

5.8 MEHRIEASRIE HEEF = HELFIR/NFRIT LA REBRREAA
AREAMEHARRFFA SR

5.9 ERREARME HES T 3E B HEF R8T B2 BUE S B B 4
ARSI AR IR AR R BUIE

510 REMRAEESR BRI BT
(1) AFEAR G WIARRFFAT B IT .
(2) AEEGAMRE N RIAT BRI 5 -

511 HMEWIRAZ SHHE K BB 5 H oL i A
(1) A GAMR G WA RS E U T.
(2) ARHEAMRE WA RBAT E UL 5 o

5.12 BBEHESIREME

5.12.1 ARBEE RV IIRT 2 USRI RAT AR, T IARAT B A BR 2 R ZE R A5 G
T — 4 A 5 52 21 o [E AR AT ORI B A B2 1 2 BUHCUR (HATLAG R Ak i

ARBE G0 R F A RAT AR DGR I3 BB e SRR 7 5 G A DGR R N S i 4 5 ) 114
TR B BIR A RSN, ARSI H AR+ R UESR I R AT AT A
EHTISL A, SRS g H AT B AT ST AT

5.12.2 A AN, FEEEBE AT T4 B A B IR H ik 4 G R ) 6 08 i S
15 o

5.12.3 FHABBE=HI

Frs K EH(OT)

13



J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

1| FlifRiESE 1,149.04
2 | RIGIESIE H
3| MUBA
4 | RNYCHE
5 | MHTHIEEK 25,158.93
6 | HABRIK
7| R A
8 | Hih
9 | Aif 26,307.97
5.12.4 REMIRFFH KIL T 5B T 555 A
RFE G AR A A AR FEA AT IR ) 4453 75 o
5125 REFRET T2 B R FFAERE R FRIF 5L U 9
AR BE G AR A AR BT 42 SR TP AN AR AR RUE B2 PR O -
& FBRRELHBHR)
WAL A
i IR AN J R AN
300ETFIF:HEA 300ETFI#C
ety ST ik <5 A AL A0 69,601,135.87 1,059,075.18
0 i 0 H0 ] 5 < R DI 47 6 1,768,863.58 3,205,005.73
PR: R SO0 300 1) e <5 e B [ 53 2,726,673.52 2,139,446.56
sty AR B S AR A R SR A (M
B> L -7 1))
i IR Ik < A7 LI A0 68,643,325.93 2,124,634.35

14




J /Y 300 52 5 BT TGRSR BOIE J7 #5258 ik DRk & 2023 4R 5 1 SR,

¥ ESHFHEANZABETRERESESENL

71 ZEEHEAREEEZSHIRIER
AR I B R A S0 3.

72 REEBENZHERERERRAEREESTH YN
AREWIN, REEHEAAFEEHEAEE G B, B LSRR R &
RO

8 FEXHEXR

8.1 #AENMHER
(—) HFEER ST R H /MR 300 58 5 BUT I e H0IE F5 #5 Bt ik 4 e ik
G SFEEISAT
() (TR /ARl 300 58 55 Y I IR R BOIE F3 5 % ik 4 B ik EiCi))
(=) (T R4 A TR A W I Ik 25 R )
(P (A7l 300 22 5 B FF i e HIGE 5 15 0 ik 4 B B 4T i)
() EHEE A
() RGNS BRI
(B EEFE NS EREAA B

8.2 UM R
I TR X EMKTE AR 15/ F EH bR g hs 31-33 1%

8.3 HEFEFR
LAV A . R E AT B (Al S SR A ), ] 4% AR 2 ) S 55 B
2. A ). R BN MR www.gffunds.com.cn.

JTRkEEEEFRAF
—O==#IA=+—H

15



