IR HIEAE BEAE 5 ROT GRTE HOIE I3 5 B 0k R i AU 6 2023 58 2 /Al i

7R PEARHAE 5 BT A TR BOE S R B 2 & KR Bk
H&

2023 58 2 FHEWR G

202346 A 30 H

HEBBAN: TRESEEEFRAA
HEFHEN: PETHRITBROERAE
WELXHHB: —O==FtHA=-1+H



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

§1 HEERR

HEERANE RS LFEFIEARE R BAFEEECE. REERR
ol BRI, RN IL P I B S L RN e B R AN ) B T AT

BEFEE AN E T EAT RO A R A AR AR &S FHE, T 202347 18
HE T RS P M &8s S ERIMBEHEMEENE, RIEEKANER
FAERRILE. RS IEMRR B KR .

FEE TR DO AE F . Bh R 57 00 SR ) RS P B W 7R, (HNBRAIE

E—EHF.

SNSRI KR BEA KR, R FENE R IR T JR T
S22 ) 52 A 5 4 (1 S B A5

AR I 5 BERERE

AREHIE 2023 4F4 A 1 HigZ 6 A 30 Hik.

§2 EE&TMIN

2.1 &7 RN

B4 TR 7R UEAR S ETF Bz

B4 AN 004752

FEIBIEIT R FLTIFF I

o FEMH 201841 H2H

A WK S BE | 2,673,291,642.69 17

A =R ARG FEOE R TR T Hix ETF, S IRER 1
RAL AR ER R (i 28 B AN ER AR 22 e M

ot R A4 ETF B4, TEO@ENRHE T HiR
ETF SEILX AR FE K B3 IR . AN )4
AR G v 3K 6 5 4 L A i vk 2 TR 1 T 24 R
7 O 5 P P A SHE S I7E 0.35% AN, AFALFR IR




7R AR B Ty BTF IR IR I3 43 0 5 o Rk SN AR 45 2023 AR5 2 TR

FEPSHILE 4% L0

Ml 5 L e e RIE 4 B0 2 58 95 % HARAT VG A7 R 32 (o
JE)x5%

XS 5 2 A AE4N ETF BEBERE S, R S8 o TR A 7

RIS 5 TN . A AiE

WG, B SERRHEE. DURAR TR
T 22T AR SR 2 A

e IN PR A TR AT IR A A

HEAEEA TR ARAT R A PR A

PR RFEREIEER | i AL 8 BTF BB | 1R PHEAE I ETF B

g7 A C

DERE S e 004752 004753

f5

WE R TR k&
473 L

1,053,921,159.32 14

1,619,370,483.37 13

2.1.1 BRZEESEARER

EAPK

IR PR AL 5y RO I IR HOIE TR 5 B

R TS 512980
HELIEET A& G BITF IR
He A RARH 2017 %12 A 27 H
%ipﬁimmﬁ#x LR R
EriE ] 201841 H 19 H

S E PN RIS A PR
HEFEE NAA R o ] R ARAT B4R R )

2.1.2 BiREE =R

Bt Hx

SR BRERARAOSRE, 18 SRR AR (i 20 P AT R R R 72 B




R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

M
ARH G FEORIGE A G S, R IEAR 8500 R
3 B BORE RS FA S A AR B R R AL, TR
e PREIHR R 1 B AN B 1788 By AT AH RL P 1 2
R ACHE G B T I35 5O I I 45 R I £ L1
AMETFFEE T 19 90% HAME T A4 2 4 5 7= 1)
80%.
b 453 s ik v [7 9 i A B i 2t
RIS RIS, WS S Ua TR A B
G i MES SR ATEE. ARG
JRUBS; AL 2 AR SHNEIREAR TR SR, B Shsmies. Ll
bR B T AR 00 5 117 7 A ABL I XIS Wi 2
i
§3 TEMFIIEMESIHERI
3.1 EEMFER
Az NRMIT
5
(2023 %4 A 1 H-2023 £ 6 H 30 H)
FE 5 by
J7URHIEAEIE BTF B | 7R HIEAE 1 ETF BX
A C
LA & S 7 103,955,505.98 102,280,287.77
2 A IR 113,172,219.79 53,396,588.93
3LV 3525 4 A0 AR SR 0.0802 0.0360
4 IR B 0 1 948,846,246.50 1,452,510,322.96
5 IR FE e 03 BHE 0.9003 0.8970

T (1) Prid e SHa b AR NN 5 2 e 1S3, A
G SRR KT AR T B A ey



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

(2) A SEHR FR I AR SN . Bestlieas . AR CRE 2 b
EAR B R FHERAH R AN FRE IR R A I A8, AR v A 3 2 se i e
I EA 2 e a2 SR -

3.2 B FERI

3.2.1 EEHHUFEE KR KIS RINES R A s 2R R

1. " RHBPIEAELE ETF BEE A

. | Mk gEER R
ey | TRERIK | g |
X ERLES o | R
i B RhrfEZE | R o OEE) @—@
KO ® %6 By TN
@
i E=A
Ef ' 6.07% 3.08% 5.79% 3.09% 0.28% -0.01%
AN _\‘/\
%2’ M 47.45% 2.50% 46.85% 2.51% 0.60% -0.01%
o5 38.29% 2.03% 36.72% 2.04% 1.57% -0.01%
E=4F -3.60% 1.77% -9.72% 1.79% 6.12% -0.02%
oA 10.86% 1.76% -1.52% 1.79% 12.38% -0.03%
HE4&E
[F] A= R4k -9.97% 1.74% -18.54% 1.77% 8.57% -0.03%
B4
2. TR ETF BCE C:
. | Mk gRER R
ey | PR | b |
EXERLES o | R
i B RhfEZE | R s O—6 @—®@
O ® %6 REREZE
@
it £ =4
Ef ' 6.02% 3.08% 5.79% 3.09% 0.23% -0.01%
\_\_J_ _LA/\
Ef’ M 47.31% 2.50% 46.85% 2.51% 0.46% -0.01%
o5 38.02% 2.03% 36.72% 2.04% 1.30% -0.01%
oE=4F -4.17% 1.77% -9.72% 1.79% 5.55% -0.02%
o fE 10.35% 1.76% -1.52% 1.79% 11.87% -0.03%
HE4&E
[F] A= R4t -10.30% 1.74% -18.54% 1.77% 8.24% -0.03%
24

322 HESESRAAMURES R IHFEE KRR RIS RS ks

5




R A IEAE A2 5 ROT IGRTE BOIE Z7 5 B 2k R AU AL 4 2023 R 55 2 AR s

RN
7R AEAR AL 5 B TR BOIE 7 3 08 B 4 R e s B 4
S E I 2R 5L S LR R MR I AR 2 1 77 5 e A0t L 1
(2018 41 A 2 HZ 2023 4 6 H 30 H)

1. TRAPIEREE ETF B A-

5.83%
0.00%, | |

l 1
5.83% Y | A

-11.67%

' - |
17.50% . AR 'J .'Hl T ! 'I J)‘ ||‘{|
| i |
-23.34% || L\ . [ | I"‘N‘JJ‘\f 1"".| Hlﬂ |
-29.17% i ey '\

|
i g ( fl l.|‘ [
25, 00% b 1 : \
hl J | Irf“\‘

401.B84% § J
1/ W‘ W]
46 BTYs J | J_ull"
\y/
52.51% Y
2018-01-02 2016-12-03 2019°11.02 2020-10-01 2021-08-31 2022.07-31 2023-08-30

|— i eTr B s — SR

2. JTRHHEAEE ETF BRE: C:

5,86%
0.00% I

-3.86% |
| l' iy Im Pt"lll'|

-11.71% .
(1
\ U
17 579, ; 1 Wl ”
1,

-23.43% ! | {
TR ALY

-29,20%: II ‘l I - ) f I||| |,.
35, 14%, i ‘ IWI' lv"dj k LL . |

-41.00%
-46.35%

|
-52.71%

2018-01-02 2018-12-03 2019-11-02 2020-10-01 2021-08-31 2022-07-31 2023-06-30

|— i RETr R g — SR E|




R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

4.1 EEZHE (RESLHE/PA) FifN

§4

BEARS

EARBEERIE |
somym | T
4 B4 — MLl Ui B
fEHR | AT IR
Hi | Hi
N S B S BEK A, L5,
B R IEAR FEA A IR 25 5 B 2 4l A
X5 B IR AL WAE . EARINESRER
UE 508 i 4 1) 3 BRAFWI A, HEESE
E4H; JTRYIE EHA IR A & P2 ot
100 %2 5 B X T, TTRESEHARAF
FRBCIE R T 4 e KRR R T
I LH, K RIRIE 100 ¥8 %07 G UE F7
HHIE 100 38 5 F BRERESZLF(H 2015 F
IR EOIE S % 10 H 13 H & 2020 4£ 5 H 25
R g R e Y. TR FIEBE 7 48 505 2
SR e L, | EHERRELERESLH(H
R EIE P AR 2015 4£ 10 A 13 H & 2020
T 5 BFF TR 5L £ 8 H 25 H). T RHE 800
UE 508 i 4 1) 3 22 5 B ik X Fe e g5 5
LM JTRHIIE R eI LA (H 2020 4F 4
BIBZ SR | o A 13 F 2 2020 4 11 A 30
DHER | IR EOE SR 01-02 - 144 | H). W RPIUEETRIRETR
BRENESL R AR SR % Bt 3 4 4
B TR HUEY HE SZH(H2017F7H3IHE
REH S22 5 Y 2021 £ 6 H 17 H). k¥
e HOE S 4% E 4= F8 2 S RL R B ke
BRENEESL RUFH R IE LIS LT (H
B 7R ERIE#RE 2017 4 8 A 2 HZE 2021 4F 6
JE 25 A2 5 T H17 H). "R IE2 K
T TR BOIE SR Bt FH Ha 2% 8 B0 kb SOIE 55 1%
REeWEesn; BREREZLF(H 2017 F
IR IR B 2 7 9 H 13 H&E 2021 £ 6 H 17
A2 5 T i T H). J7 & HiE 1000 5 $ 7
A AAE Y a RERIEFRAEEREES
U I 4 1) H(H 20184 11 H2 H=E
G2 TR ENE 2021 £ 6 H 17 H). |7 RiF
e GRS 2S5 Y iE 100 f8 L 25 % % £ &
TR HOE IR 4% (LOF)#: &4 #(H 2020 4 5

IR IR 1Y

H 26 H % 2021 £ 6 A 17




R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

Rear; RE H). &P UEE ST FaH06IE 5
UEHT VR 2 AL B E4 (LOF) 4%
Gy B e HiE (H 2020 4 8 H 26 HZ 2023
T TR R 2 H 22 H).

Bzt et e
B TR HUEY HE
R k22 5 B
TR EOIE S 4%
A Sl G N
B iR e il
IR HAIE 1000 32
5y BRI IR HOIE
S A A
g TRPIER
A AR AR BRI AL
5y B IR HOIE
s A T
S fREUR TR

PRyl

TE: LA A U 078 2 7 o i AR S H .
2AEZF ML SGEM GIEZrR e E M ES . W IR ML
AMEEBIMNE) HIAHICHLE -

4.2 BEANREHARE B EENTE BRI B

ARG WA, AESEEANHRET (PENRITERE SR k) 50
RAFRHEM S G A R 2 S U] B35 R e SR RE . AR E IS
HIS BB Do JE S BEAE I BE g B0, A8 AR P UG R SR F, D9 e 0
FAA NVERGORA i . ARG NS EE G, O E R ERA A M AT
N, FEEIBUE EAT G R A G R B UE -

0

4.3 AP 5ERHHA

4.3.1 A PR GBI ERBATER

N IR LR I R R SRR R, NSRS 5 4 BT 1 A A A, O
I SR AT M 5 R R AT VT A, RIE AT A2 5 SRR SR IR

TEFL BT USRI P ) 5 T, 2 WS T ™R (4 45 4% 308 P o] JBE B 4% R AL
FE, B ALA R BRI 2 AU IR T A 7 %1k e, B A G S BRAE B AL A AT L
HERSE, BRI ERERELS N HE MR B S ERF, fksg

8



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

Sy IR A B i, BBl RS, SRE-PaE R RN, AP R R A
<R R DX T L 0 RS 42 1) o JE o 48 B3 52 ) R G 5 B 58 G i AR HEAT SN A%
PSGTE P Sk &g W vt o SpR N il PR A B BU DU K i N ) W &' 7 e o W
OB, R, SR BT XU () 5 i 5 o

ARG A, R AR S B PAT RO R A, ARNREAGZE T
PR, RBEAARTA LTI 5 S

H

4.3.2 REX BT AR T

AREA, AAFRE N RREAEGS SN2t sehse s h, FHX
[ 32 57 PR AC B/ 1) LA 22 5 B iR 7 24 H S &I 5% K38 5 44T 28 Ik, IO
TRHCE AR BT A& R BT SRS 5 B A & R AR A2 5, A R e PR
SEJBAT T HARE .

AARTE N, RRIUA T A W] BEREA Q152 5 A 2 4ini& 7 % 38 50 o

4.4 WEWAEE KRB RIS RIZIESHT

ARG BRER AR K 2 HE AR AR 2, AR HCR AR AT, IFTIETH 2%, (58
BARATE A, SEBCRNET 50 R GAEEAR G A RIS S, AR AT LA w]
MEH . 1R ETF Btk 4, AL G 2B R PR B ETF,  [RIIN Sz Boib g
AR NS, RERIRERRE.

2023 4F 2 BEFEE BRI RE L I, AFFBERERTES, SNxEE
L MR Bg, AR EE, i TSR R EUL AN R Rk,
E D H—GATIARE Bk, b, UK 300 FREC N 5. 15%, HHiIE 500 FRECN Bk
5.38%, GNVARTEE T L 7. 69%, HURALEFEE LK 5. 94%, 2 Z=E, RIFARCT K
MR ATGC EACAT Wb B A I 2 DL A AR Bl S 35 [R B 55 2 B R 3, AR TR
R RIS . BARM R, %, FEIRIRS RRe: AR E RO, WA
MBERZF MG ST, AT A A B4R T, ATGC B R sk fe
AR BIEAR) RBEA IR, SR TR SRR AL, BRATE LR R R K
RTINS 2023 4ET B A IRCEE AR T i A 2 8 RS, AP AL
WEARIEAT T A i R s, Bl A 55 30 A s B K . 5
MBS IEHIEE, SN PTE Fis et b, 2023 555 R, AR
KA. ffa, AN, AIGC HIRK RO NG, N SR BRST,

9



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

WA BT GEARPAR OGB4 ®] BEAER A A FAR B SAT WL R A R
BB lETrm, RGN, AR MR IE T A FZOR, AR E
HHHRI e (m] e sl i T 45 AR, Ja IR i AR R AR AR KU

4.5 WEHNESFDLSRIR
AIREAN, KFELE A RESHPFIFEYKERN 6.07%, CRIELNHIFEY
KZHN 6.02%, RIS B IERER S F N 5.79%.

4.6 MEWNESTHFE ANBEE ST HEE B
WG HIN, AR e R HIESE A LA H RS 0@ NECE AR 0 Ak
HRETIMER T LT AT .
§5 HEASME

51 wEMREFESH-HESHEL

o 4 M

75 i H SH(OT)
11 LB A5 (%)
1| & 9,556.41 0.00
Horr, @ A% 9,556.41 0.00
FHLAEIE - -
2 | ReEWE 2.279.407,683.94 88.88

3| e Bt - -
Hrp: figz - -

Vi FAE% : :
4| MERE : :
5| GEATERBY : :

7 | BRAT R B A AT 147,738,158.01 5.76

10



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

8

Hopt 557

137,533,530.85

5.36

9

#it

2,564,688,929.21

100.00

5.2 KRB HinZ e A

75

HE PR | IR

e (VA"

AR e B
A LL
(%)

J R AR
AT 5
ULPIDI &N
FRHOIESR

B e

& =5
EHAR

A7

2,279,407,68
3.94

94.92

5.3 REWIRZITWA RNBERFHE

5.3.1 MEFAREITIS REBABER A S

A

eS|

~feE o)

EE =l ions
A LA
(%)

A

VSN NI N1 14

PR

@

fill i b

o

W77 7. BRI K A P2 R
b

L

AR AT

ACEE . AR ATHEEOL

T Q|7 |d™

15 AR

5 R AR BB RS

3,971.30

0.00

SR RI4

R4

AL AR 55 Ak 55 b

3,367.87

0.00

BEAB B AR

zZ |Z ||~ =

KA FRBRAT O B0 i B

11




R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

O |JERRS . BEAHAR RS
P HH
Q |PAEMME T
R oAb, EHER R 2,217.24 0.00
S %G
et 9,556.41 0.00

5.3.2 MEMRIBAT A RIBREBR TR ERTAS
AH G AR WIRARFATIE I B B R R SR

5.4 REHIREA MR G ST EE B RN HERF R4 B R4 5 A 4

SE 0 g
Fe | REA Ji% 52 44 HE () N UM (D) 15 AE L]
(%)

1 605168 = NAT 33 2,836.02 0.00
2 002555 =L H# 40 1,395.20 0.00
3 002739 JIIEHL 52 84 1,053.36 0.00
4 601098 Hh g AL 90 1,044.00 0.00
5 600037 MAEA 2 78 648.18 0.00
6 000676 B Ry 90 630.90 0.00
7 603000 NEM 21 613.20 0.00
8 600637 =7 W Bk 72 563.04 0.00
9 300058 WA EhR 55 531.85 0.00
10 600373 H AR 9 119.88 0.00

5.5 MEMIREFFFBF RN GFRELE
I AR WIRA R 557

5.6 1REHIREEA MR G E S T8 LB RN HERF BT T4 2455t A 4
AFE A WIRAR R 6157

5.7 WMEHIREA RME GRS T HHE B NEEF R4 B CRAESF R
HA 20
ARSI A IR ARFFAT B SCFFIESF -

5.8 MEHRIEA SIME HE ST HEFIR/NF IR LA BB IRE YA
ARIEEAMEHIRRFFE SR

12



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

5.9 &R MR G E S T E LB R/ANHERF BT T SRS 5 B 41
ARSI AR IR AR R BUIE

5.10 RE IR AFESHTE BT B3 5 1E 0L Ui
(1) REEG AW IR R FEA IR R
(2) AFG A WA AR BEAT AR W T2 55 -
511 REREAZ SR FNE MR 5 HB A

(1) ARHE ARG HIARRRFAT B G
(2) ARHeE AR N R BT E BUR T 5 o

5.12 BEAGREME

5.12.1 AFEEHRFERIETH U RAT ER, =BG RHER B A A IR 2
) 7R AT 8 i I IS 2 ST R A A

A F G0 IR FARAT HIAH SRR Z3 B 4% BT DR SRR PP 45 & M VAR I B 2 4 B TR Y
R B FERSL, AT BT FANAT 12 UE SR R AT F AR AR A H I
CERIISLSIAE, B il H AT — AR B ATHETT . TSR

A2.2 AR BN, RGBT AT A% B SRR IR H R e R E ) 5 18 IR SR PR

FF5 EA s EW(On)
1 fEHIRIES 412,253.41
2 EACIIE 779 Sk 124,700,342.47
3 JS S A)
4 ISR B
5 JSZUAT FR K 12,420,934.97
6 Fopth RS
7 R 2 H
8 FHop
9 #it 137,533,530.85

13



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

5.12.4 REHIRFFA KL T F BT T 5 #5557 B 40
AT AR R AR B A AT 1 YT ] e 48 5 77

5.12.5 5 R AT+ R AP A AETRIE SZ ER A 0 Y i B
AN H G AR T IR 42 B R A AETLE S PRI DL

§6 TR E MR

BhL: iy
. ITRHUEAEEETFEL | )R AL BEETFER
A F:C
A ST 35 4 4 A0 el A0 1,969,493,005.92 1,138,139,067.41
15 SO 30 1) <5 e HR ) 3 0 571,239,017.65 2,554,914,077.76
e A0 e SO S0 1) e e e T[] 7 00 1,486,810,864.25 2,073,682,661.80
e WA S S 4R 0 B B (fy
B BL -7 1)) '
T ST R 8 A 0 A 1,053,921,159.32 1,619,370,483.37
§7 EEBEANCHERREREALEEEN
71 EESEBEANFHEEESHTRIBR
B
T ) E BN R AT S 40 10,001,200.12
i A5 1) SN/ ER I A i -
i 7 A ) S R /62 [ 43 26 -
i AR B BN AR B 6 1 B 10,001,200.12
5 BT AR AT R AR 8 4 3 20 o 2 S A B 037
Bl (%)

72 EEETHEANCHABEATREEFAES 7 YIH
AMEA, REEEAAABHBEAREE GA) B, BERECESA RS

14



IR R B AZ 5y BT G F BoiE I3 i o i e e i 4 2023 AR5 2 FRFE RS
SRR
§8 MEMAERBRAESERERESRFFMHIEN
A D | B A | R R | R | KEDHUK
55 B BB | RS R | B | B | BTEPRIIR
=il Eb 51
HEEMANBAEES | 10,001,2 0.37% | 10,001,2 0.37% =4
00.12 00.12
REEHM NS REH - - - -
N
RN\ R 15,464.0 0.00% - -
8
AR - - - -
HAh - - - -
&1t 10,016,6 0.37% | 10,001,2 0.37% =4
64.20 00.12
§9 HBEHER
9.1 ZEXHHEZ
LA R S S ) A P e AR A 5 T T i AR BOIE R 5 5 3 4 R il IR 4
5
LI A
2. )T R UEAE AR 7 BTT TR BOIE I 1 7 3k 4 e e e =ACiD)
3. T REEEE A PR A J TF I Sl 550D
4. ()7 KRR 5 B T O R 1 R 5 4 K AR SR T )
SIFEERE I
B TR B PR
73EFEE NS TR HLEE . B R
9.2 FFJHh R

JTRTREERIX B KTEZR 1 5 ORFEER 7 Rt 31-33 #%

15



R UEAR AT 5 RO G IR BOIEZ# 5 B2k & Ao AU AL 4 2023 F 55 2 RS

9.3
LB REEFEENN R m, Walig TA RN SEE
2. b A B FE A BENMHE www.gffunds.com.cn.

ITRESEHARAE
—O==%tHA=+H

16



