IR HE G 2577 )k 58 5 BT I IR BOIE SR #2058 R < 2023 4E 55 4 TR

TR PUERIHETE L 3E 5 B AR BOE R B R E &
2023 S5 4 FEWE

2023412 A 31 H

BEEEN: TRESEERRAH
EEFTEN: FEHETEROHFRAF
WERHEH: —O=NE—A+H



JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

§1 EERR

HE NI 0 JOE FORIEARIR S BT R E R 2 1 SR
B E IR, B S RN e B R AN ) S E A T AT

EERE NP ERITRN AR A AREAESSRHE, T 2024 41 7 17
HE T RIS P05 Fa0R . R R A S E SN, RIEEZNE
AFAE R RICE R S PERRIA B B R E N .

B R LAWCSAE T B IR S SR N A e R & 0, (HAVER
WEEE S —E B .

SR SRR I AR E I BRI, PR e/ I sk
T N 240 ] S A < IR AR S U W

AR A I 55 BB R 1T

A HE 2023 4210 H 1 HiEg® 12 A 31 H k.

§2 EE @B

B4 faTAR I RAH 2] ETF
N TR ¥y
XA 515120

el 515120

Y (i A8 G B
Be& G F AR 2020 4E 12 A 3 [
AR B S El | 6,657,993,564.00 17

SOEEREAARAARE, B SR ERIER b 28 S AT BRIER TR 22 fix
M. EIEFHOLN, RIS P EhHm A& 1)
(A G K A 5 b B Ak v 2 T ) T 85 R B o2
FERIZEXHME N T 0.2%, FACIRERIRZE AT 2%.
A< FECRAGE R E ML, B AR AR EH %

i aAER

S
N
o
IR




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

i i ARG S EA A i PR A B R AL 15, TR AR
PR R BB e e AL AR Bl AT HE L P A 2
AN B 5B T b I R RS i B 6 1l A T ) B
BIAMIG T2 B 13 ELIK 90%.

Ak & B I 1T 2457 Ml A B0l s 5
AEE R A, KB S e TR A R
& AEMES 5 MIgEES . RS TR

RS AL 2 B, EECRM S B HIRIRES FITa A LI,
HA S5hriase DR fa BRI 1 7
FRACL R PRRSE AL 2 RFALE

HeEHA JTRFEGE A R A A

HETEAN AR AT et A R 22 7]

T AR AUETF fRIFR N BT 25 ETF”.

3.1 EEMFE

§3 FEMFEIRIMEEFERIN

BA: NRMo

e 4

F M SRR (2023 £ 10 A 1 H-2023 £ 12 A

31 H)
LA S 7t -116,828,186.08
2 A -94,869,814.24
ST 35) 35k 4 3 AUA ) -0.0146
AR FE G B 15E 4,107,218,547.23
5 IR H: & A Al E 0.6169

TE: (D priddE e sdabn MR A 72 2 e 5 e, itA
P e SE bR AT AR T I 81 KT




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

(2) AT LI RIS A AR BN . RS HAN (REA
FEUMEAE B R ) FHERAR 5 9% A ANE FUBAEL 157 % Ja (R, AR DA ) 2 5k
Pz i A2 e EAR B U

3.2 R&EHERI
3.2. 1 BEMFFEN KR KIS FEHAN 5 L8 U am 2R A L&
N4
\ ‘ N%is4 o
‘ ‘ T {E 1 o AR HEUE
1HE 1 o B FEUE o
Bir Bt " KRR N mx | O-6 @-@
KEO | g o
T =) PRifE 2
®
@
SFE A
%—35*' -2.11% 1.40% -1.96% 1.40% -0.15% 0.00%
A _\A/\
gf”' 0.82% 1.39% 0.72% 1.40% 0.10% -0.01%
HE—4FE | -11.17% | 1.36% | -11.91% 1.36% 0.74% 0.00%
oE=4E -39.92% | 1.76% | -41.53% 1.77% 1.61% -0.01%
HESS
FEARGE | -38.31% | 1.74% | -35.58% 1.77% -2.73% -0.03%
B4

3.2.2 HESEFREMUNRES RIHHMEM KRR KL RS B4

i 2 R 22 ) Y EL AR
R A BT 2 b AT 5 BTG R B T 3 B A

R K AR 5 G L I 2 22 ) S s L]

(2020 4F 12 A 3 H# 2023 4F 12 A 31 H)




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

25.00% |
L U
o) '.' -.I r'||| ' h'|IIIII '. Ifll L
14.00% I | I'r'l I | ll. ,I
7.00% u I -"J'T'I ! "1 KN
| | I Y
0.00% { ¥ 1'IF ‘-. ;-F }I'-r
||| WI-J,I
-7.00% .
\ | f
-14,00% '| . |1*‘--| I' \
"y A "
LA h. |",' ILJ'II LH! ,k.rjl II \Pﬂ"'-r-‘ Fl 1
28.00% AW 1’; A M'-rrl ) Il»\ Py .
-35.00% I '-,;- o ‘]-, I N"‘.
'|1|‘|-.TJ
-42.00%
2020-12-03 2021-06-09 2021-12-13 2022-06-18 2022-12-22 2023-06-27 2023-12-31
|— r#tigzseTr — bERig]
§4 BEAMRE
4.1 ZEZE (RESLH/NA)
FEA I 5
ESF
4 28 PR HRR
14, 5% —— i
fEHR | BT
IR
Hi | B
RIEGHIGLR, T ERGAE, G
KR HEAE BEAZ 5 BT I £, A T EESR BT A
HARBUETF R B 1 e MAVIEF . EARRY
Sge M R PIEE UEZ7 {5 B A R A = AT 7
BEAZ 5y BT T AR HE R, PEESEHEARA
FFR Ak G A AR A PRI 5L, TR
HEerREeaH; UK e E AR A dh
DIE | E 100 ZHRIFHA | 2020- | ) | SEUERIGEHRTR L TR
K| TREGIES A e 2 | 12-03 ERAIE 100 F5 R I ZR
ez TR AIIE 100 RIS AH(H 2015
82 o B ISR HOIE S5 10 H 13 H % 2020 45
Pt Sk kR SRR A 25 H). T RAIEEST
SHEEEE, |TRE B P TR R B
RSB RE R 25 L AL 5 7Y HEEZH(H 2015 4F 10
TR BOIE 77 5 5 H 13 H % 2020 -8 A 25
EHEELHE, JTRT H)- )& HIE 800 22 5 1Y




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

UEI T 25 7=k AT 5 BT
IR RO T 4
Rt & r it 4
S R ENE S
O 22 5 BT A Fe 44
WEF R I S e A 4
S, TR ENE
B REVR ZE Hath 2SS BT
IR RO T 4
Rt & r it 4
3 TR HIIE 1000 22
5y BT i R H e 22 12
BRSNS LR, |
R HAIE L ET S A 5 2R [
32 7 BRI Fe B0
FHRREEW LS
W, TR EIERMEIAR
K22 5 R FF i $R H0IE
FHRREEW LS
H, ORAES SR
AT il 38R 5 BT
G =R s e
R, |k BiE
BRI K 22 5 BT
SABHOE R e K
P A LS
7R IR e A
J& AR [F1 4R 23S 52 T s X
FRBGIESF R B R 4 Rtk
NKER SN REL
B RO SRR A2
it}

FF IR 8 HOE 5 #% v 3t
GG 4I(H 2020 F 4
H 13 H% 2020 4 11 A
30 H). JTRHIERTRIA
ZE 3R M ke E 2 R
WHESEEZF(H 2017
7 A 31 H#E 2021 4F 6
H 17 H). " kKHiE44s
AR B ki 5
EHREHEEesRELH
(H 2017 -8 A 2 H&E
2021 546 A 17 H). |7k
HIE 4 Fa KO L AR 1R 3
Y e SR o 5t 4
ReE2H(H 2017 9 A
13 H# 2021 £ 6 H 17
H). & HiE 1000 $5%¢
Y e SR o ot 4
REELH(H 2018 4 11
H 2 HZ%E 2021 4 6 [ 17
H). )~ & EIE 100 $8H6E
K HEFLE (LOF) LS
H(H2020%5 26 H&
2021 46 A 17 H). |7k
HRIE R T FR BOUE 2R R
4 (LOF) E&ZH(H
2020 £ 8 A 26 H % 2023
2 A 22 H). JTRAE
VSRR LA 5 MY
FF 8 Ol 5 #% 9 3
GIEZTH(H 2021 £ 5
H 20 H%E 202347 H 25
H) )& PIEY R R
e Sk 52 Ty B i FR 2L
E 5 $5 % 2 4 Rk = C Bk
BHESFE L (H 2021
£ 8 H 25 HAE 2023 4F 7
H 25 H). " KEIEYS
8 A8 5 BT T 4R
BEHEHRBEREEESR
H(H2020%1 H20H:
2023 4F 12 A 13 H).

VE: LRI H A g B H e 2w o 5 ISR B H .




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

2AEFF ML S SCE GIEFREGEENMESR . WH . SZEEAN A
WA G EE BINE) I RIE -

4.2 BENRE Y AR E B TE 0L E 3 B

AR N, AFESE PN (P N RIS ERESF 50 a5 ) 45
(EPSERE P E S e DINE S £ E TR EE R PSS PR E S W RSNV P S Sa
SEAE M B ST R N BRI IE 3 G B8, A5 R 1 i KU R 2tk -, Dk
S AR AR BN 2t ARG W EIZE RGN, ERFEERFAA
A AT N, S BRI E BT & A R E & R UE

4.3 A PR ERHH

4.3.1 AP G H ERHAT IR

AT R I R R SRR R, NGRS Z 4 BOER T ) R R,
Il I S AT AR S S BB PR, PRIUE T3S 55 S5 R SE B o

TEHRLTE PRS0 P9 38 1) 7 THI A ) S 1 T [ 58 5 4% 39 R ol B S A% R AL
HRE, B A R AR L AURIE T A F) &Ik, B H AL BAERALE A
ATDLE RS, P AR R T A I S I B LR T . 1R G i R,
s By B IR A S . IR AR SE . BRI SRS THTIE I, AP ED
PR 4 o il AR 55 DU 30 IR 425 1] B I 43 9558 5 RGEX R A & i AR
TEEAT S M 4% S TS, SR 0 IR ) = o X4 1) s R A B T e 3 L AT
JeRE Gy S AR ST W SR A AR, SR BE U 1 g e b

KAREHIN, FRAFAE G 6 SR PATIE O R, ANFERHRFRHAEGZE T
AN, RKAEARAFTA AT HIAE 5 FH 1

4.3.2 REZHITARETRHA

AREWIN, AAFCN A REAES S5 H T2 =ZmZ s T, FH
S RIAE 5y BRAS I () B30 58 S B I AZAIE S 24 H BRASS B 1Y 5% 22 5 36 19 UK,
BINTE RO A AR BT 20 G DR 08 S 7 A A A& R A IR A 5, AR FE 4
HAEE JEAT 1 ALRE R

AR IN, RKIUASE G A W] e 3 BN 728 5 A 2 Hnis (10 72 58 5 o

4.4 REHINE SRR KBNS ELHT

7



JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

AN 4 PR (IR 1) 2 I BT 24 7 ML A 80, 2R BN IR T 3 £ B K
QBT 2R I BT A FHIES R, EEURNEIE 50 R B ARERM LT AR TERE N
GHOREAS, DU B AR T 3 A 24 Pl b T A FIE SR (AR R B . 18 ETF 34,
AN 2k S FOR AR B A B BT S, i AR T B2t b S b F e ) 7 2R R
TRHFE AR F 58 2 B HINE TSR, REFIRIRER IR ZE.

72 B N R kg K BOR A W& L TPO 5 28 BEAAAR G L A Tl Al 5L A TSR =] T
WA T R A TR T, AR RR)E K, HT 3 25 A 5
2023 4F 4 R RIRIR ol as . Fodr, U 300 FEECTH 2R 7%, HHE 500 1
HUR Bk 4. 6%, GDARFEEC T 5. 62%, HOFAIHTZ IS T Rk 1. 96%. BFZ
FEAT\BER AR AT B 5E 2 f ) R DRI BRI EE TN, AT
H . AR TR EEAN CE I B, Tl T Iiis & B 5 G S 00 24 %
REK, FEO0H 248 SR WAL AR RD, %o b 36 [ A0 26 ki 2 e b s, [
N BT 2 A AR SR AT S AR T R

BGOSR, AN, AEEE OB & R, AR
I F B2 ] A B B 5 A, 8 VR AR i R R AR AT U A

4.5 MEWANESHILSGEHR
AN, ARIEE I AHE Y K 2 0N-2.11%, [F3H S b sk v Ik s %
H-1.96%.

4.6 REMNESFFAANLREST - HEREHH
I, AR M BES: A TAE AR &M A A NCEAR A A
B B G R AR T LT I s s .

§5 BEAGHE

5.1 EMRESTHEHNR

SE 5 ok

Frs i H EH(OT)
T EE 551 (%)

1 | % 4,099,963,075.28 99.59




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

Forpre i i

4,099,963,075.28

99.59

AR

[ 7 WAt 43 %

Hor: fiids

B SCRFIE SR

DA dris

HATAERRZE F 6 1 4 il

15,536,356.63

0.38

oAt 5% 7~

1,511,045.06

0.04

it

4,117,010,476.97

100.00

344,078,355.00 7T, (HIE4 ¥ 1EE ) 8.38%.

5.2 MEMIREBATI A RIORERRAS

E: (D BRI SIS R B A AR, 1 5.2 & THIA S
AR AR A A 1
(2) AFEG AR WK S 5 5 Bl Uk 25 A5 b 55 1A IE 25 10 2 SR B

5.2. 1 REMRIBTW AR FARERRAS

AR

AehE o)

2 B HE
el (%)

A

7N NI NN |4

KAk

fill i k.

3,133,885,000.43

76.30

CEWA I V78 NI S W&/ Q& S 169 A

N4

SN 4

R AMEEN

240,298,505.42

5.85




J R HIE G 2

32 ST

IR HOE T R &

2023 LE 4 MRS

NN

I IE

>

()

A i AN EL

o

I~

13,981.41

0.00

b
I i Al

%

I
E
|
<

NG TN IR

AR S5k

34,352.05

0.00

oA

P il

AL A 55 ik 55 Mk

AT B ARG

725,709,579.58

17.67

KA IRIFRT 23 3L B i B b

19,002.11

0.00

JE B RSS  ABFEANH A R 55k

HE

TPAMM2TAE

A AR AR R

»mw |0 |O|T|0|Z|Z2|r | X |«

e

it

4,099,960,421.00

99.82

5.2.2 REMARBATI D RIBROER TR ERRAS

I A

SRR R I8 L i

Etangib)ive

5.3 MEMIREA RWE SEST = #E IR DNHTFRET 2R RS TR

34 B
5 | REARR | RESR HE(1R) 2~ FUAHE () A H A

(%0)
1 600276 ER Y] 9,135,126 | 413,181,748.98 10.06
2 603259 24 i Rt 5,434,097 | 395,384,897.72 9.63
3 300122 HRAEY 5,242,185 | 320,349,925.35 7.80
4 300142 KRR 7,025,387 | 165,166,848.37 4.02
5 000963 EREEY 3,834,407 | 158,974,514.22 3.87
6 002422 BHE 2k 5,156,933 | 149,808,903.65 3.65
7 600196 HREEY 5,549,395 | 138,901,356.85 3.38
8 300347 IRy 2,285,396 | 125,628,218.12 3.06
9 603392 TiZEHEW) 1,662,674 | 124,916,697.62 3.04
10 600079 N G 4,996,091 | 124,202,822.26 3.02

5.4 MEWIREFS A RNGFBRAS

RIS AR AR RFFA 77

10




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

5.5 MEHIRIEA RME HEE T 13E LB/ NHEF R BT T4 SR 27 B R B 40
AT ARG IR AR I 57

5.6 MEHIRIEA RME G H S F ™ 1#E AR/ HEF RIRT 48 B SCRRES:
B4
AT ARG AR AR R B SCFFIETF -

5.7 MEWIRIEA RME S HE ST 1#E AR/ HEFRET LA R ERHE Y
|
AR EAMEHARRFFA SRR

5.8 MEMIRIEA RPE HES T 1#E I T RRT T A BGES B B 40
AT ARG AR ARFFAH BGIE

5.9 MEMRAFEETR R KBTI 5 1B 0L i I
(1) ARG AR IR AR KA s 2
(2) ARESARE N ARIAT BRI -

5.10 REWIRSESH T K E IR B F Y
(1) IR G WA RFA E G
(2) ARESARE N RBATE G5 -

5.11 BEAEHEME

5.11. 1 AFEEHEMATHRIUEFH I RAT Bk, AEBE LR R A "R S
St H AT — N Y 2 2] BIEIESRAC 5 I AT T

ARFEER FIR FAARAT BIHE DUE TR BB B TR SR P A5 5 A RV A I R 5
FIRE SR . B FIR RSN, ARFEEH 1 IR AT T & UEH R AT A %A
DI IS R A, BTEIR S it H A — N Z B AP T TSI .
5.11.2 AIREIAN, FEEHETT AT 144 B A H I 3 4 4 TR ) 4 38 I
SEEERITETE .

5.11.3 HABEF=HIR

5 s SHI(T)

1 1 HARIES 715,839.88

11




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

2 I WCIE 7 Bk 621,067.89
3 32T ) ]
4 IVl ]
5 JS2 AT ER K -
6 FoAth 2SR 174,137.29
7 i ] -
8 N i ;
9 a1t 1,511,045.06
5.11. 4 & FURFFA KA TR BRI FE B35 4
ARG AR AR R I AT 1 A nT 4 6 97
5.11.5 MEHRAT 4 KR AR RS ZBRIF AL LA
T 52 FREy o B
HEEE B | RIESZ IR
Py | REARD | REER | Bl \
B FHE L BI(%) | fEoL i
(1)

1 000963 | #E%4REEZy | 31,803,966.00 0.77 %@@ﬁ
i 52 PR
2 603392 | JiZE/EM | 30,645,527.00 075 | TembDiL
i 52 PR
3 600196 | SALEEZ) | 24,421,771.00 059 | MLl
i 52 PR
4 002422 | RHMEZGdr | 19,788,860.00 04g | TeALEIL
ikedls
5 300122 | k44 | 15,619,716.00 03| eI
i 52 PR
6 603259 | ZjEAREME | 13,678,880.00 0.33 %@@ﬁ
ikedls
G V2
7 600079 | AfEEEZ 7,356,074.00 0.18 %jﬁﬁﬁm‘b
1 327 PR
Eh e 02
8 300347 | FIgEEZ 7,239,549.00 018 | THLLIL
ikl
Eh e 02
9 300142 | IRFRAEY) 7,104,722.00 0.17 %@EE”‘“
i 32 PR
Eh e 02
10 600276 | fEIHIEEZY 1,230,256.00 0.03 %@EE”‘“
i 52 B

12




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

§6 JFHAZEEHHES

HAL Ay
25 B A AL £ 00 A s 5,984,993,564.00
2 3 ) 5L 4 5 HA 4y 1,777,000,000.00

Pe A e ST 1) e < R 1] 4 5 1,104,000,000.00

e S B 2 5 O AL B . (A a2
w\ ((_” iﬁﬁu)

T IR 2 e A AU A0

6,657,993,564.00

§7 ESBHEACHEAREIHAEEHRL

7.1 ZREEBEANFAELESHBENENR
AR BN G N R R AT S0

72 ZREEBENZRABEARERREEEH Y
AN, BeEEANAAABHBEA RS G . e e LsE At
EHEDL
8 BMERERRNEMEERFE

8.1 MEHA B — R ERHESH B BIAZ 55T 20% K 1F 5L

R TR 5 B ML R AR 2 L

- ROEGHN | T

senl | e | SODSEE | | TR R | e | g
i)

R

i 17

25 7=k 20231001-2023 | 1,218, | 183,00 | 72,80 1329 0435

T o M 1 1030,20231205- | 843,5 | 0,000.0 | 0,000. ’81,007 19.96%

TF 20231221 81.00 0 00 '

5 i

% i

13




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

BR
e 2Bk
I

7 iR U

WG, RS BBTE R AT LA B BB I 20% K 16 00, FH AT 2L
%%ﬁﬂ&igﬁﬁ.

v AR AN EEBOER I, AN [ EUEE [ R e 2ok e B s AR
&@ﬁ%%ﬁ%&ﬁ%m

2. EMRRTEOL T, BG5S BE O] B T0TE DA B A% S ) AR B0 KR 45 0% 77 DAL 3 35 1)

Welml F, ] REH SR BN XU 5

3y YN KRB R 5]k BRI ], B4 BEON AT REAR I I 4 A R 24 8 e 5

S ST TSE [ Bl 3 4 42 52 e R B [ R, T R s Mol 45 9% 8 R [ o 5% 7 3L

4. FERFETRS LT, ARG R E],  AT RS BUARIE & 057 U A L S iR A

NBEARREH LB FZ)E, HeLvaemminiEiat 7. 5HMEEE I &Ik

ﬁé%ﬁ%%%;
fﬁ%%ﬁAﬁA#ﬁ$W$ﬁﬁﬁﬁ%%%N,ﬁﬁ%é%ﬁﬁ%ﬁ%%&ﬁ%
REFHA BORTETERL o

iﬁéﬁﬂkhﬁﬁ (R R0 HR e 3 A7 B VA R A BN, e 38 sl KU 3 0L

i, VISEORI A AP 5

§9 HFEXMHEXR

9.1 BAEXMFER
() R I M et A AR R B 245 77 Ml 22 5y BT IR AU T S B 2k 4
= bR

191

(20 (R AUERSET 257 W38 5 BT BOE TR R i R e 2k &
(=) TR AUERSH 24577k A2 5 B P IRGRER B 27 85 o8 2k e 308 B30
(P EEE A

(F0) FEEEE NG B B

N FEEFEE NS Bk fE . Bk’

E[
~

}

9.2 TR R
JUNITITHE BRI BEHE AR 1 5 R El bR 3 s 31-33 14

9.3 AERHR
LA AR R E TAEEDI (B S 2 2 B, 7] 4% T A 9 ) S A2 B A
2. A . B BN HE www.gffunds.com.cn.

14




JR I IR 257 M A2 5 BT TSR BOIE 7 5 Rk 2023 4R 57 4 TR

ITRESEHEARAF
—OZ=NE—A+H

15



