| RREA AR R S TR Bk & 2023 S5 4 TR

RBEFRHEHRSHIEFRRES
2023 £E58 4 FREM G

2023412 A 31 H

HEEFHEN: [TRkESEEFRAF
EEFREN: WRARTROHFRAF
BEXHEY: —O=lE—H+H



IR KR MR A AN SR B 3 4 2023 HE5E 4 BRERGE

§1 EERR

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 .

BEFRE NWHRAT I A IR A AR AR S &M E, 202441 H 17 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

AREHIE 2023 /£ 10 H 1 Hifg® 12 A 31 Hik.

&

§2 HEEMIBEMR

B4 R TR R IR G

B F AR 016528

HegiafEr A FLTIFF IR

Fea AR 202344 H 6 H

IR EE S AU AT | 220,330,177.49 £y
AN 5 T P 1) XU AN DR R % 7 U B 1 1 A

P T AN [F B e R A &, R
SIEAE MBI 22, TR SLIAE 4 B 7 1 K R
HE.
N S R T/ enty o Y NN E AT A A TR

PR A Z PR R AR b, FIW 2 WA BB AT BT b 2 0F
LA R fa iy, oy BT AN IR SET 4% 2R 98 7= 1) Tl 34 5%




| RREA AR R S TR Rk & 2023 HEE 4 TR

m, VAR iR bt T LR SRR
B ACT A BN, AR KRB 7 1) AR S 2
TEHAT RIGHCE, #iE & Em i r-mE g, J+iE
B HEAT R

FEBE N I SRR MR I SR T T, AR B 25 525 JE A
TR AT R SR O E LR s SR
R -

(1) ZEMATFHEE (0 GDP KR, CPI E#H.
M2 [0 KRR R KEHERE) |
(2) HMEFZR T BAEGEAKT. Eiia e
FREE KGNS

(3) BURKE CWWEECGR . B fEcR .. Bl
FE)

(4) WENMEF R (N5 MBERM TR 17
MRS TRGAE

HAR G g G 1. KRB IE: 2. Figrik

IS 3. ORI GIRN 4. GRATAE IR

I o

- i AT E Gl TEE0IE 2 80%+ iR
N5 a'e % 300 TR AIN A F ><15%+ A b H 0 (48 AL 4R Al 2

H>5%,

ARG R A, AU s SRR 5 T
ez MeTr A e, RTBREEREE,

AR PR T BOEAR ISR, ST BOE L
il N IR B hR T i I R L R S S
VU 55 7 S SR A A DRI, 355 7 e T 3 BB A e 3l
BRI GEB T SAT T+0 Mg 5, HAA
i AN LR R PR AR, P B Al RER B LU A I
NRIZARIRCAN BB )« TEAR RS LA s Al fext

2

IR AL 2 AR A

3



IR ARG

B & RIS ) L EIRGELE N 3E 5 H
AN B AT RE A SR B ARy CFE PR BT 7 2 AR T ) 17
EER S, WRAG AN,

ﬂﬁ%%ﬂ% %E’J/}mﬁj} TEHKA) iﬁf
RN [TRESEHEARAF
REEFEN W ARAT IR AR A5 PR A ]
TR PHEEMESE | e ERERE | REE—FERHERE
i A C
TE% & 138 5 AR

016528 016529
i
A K T o %34

78,278,932.73 13 142,051,244.76 15
(RT3 0 S

§3 EEMFWIIMESIFERI

3.1 EEMFHER

RUE AR 54y 2023 R4 4 ZEERE

Hhr: NRMIG
e 4
(2023 4£ 10 H 1 H-2023 4£ 12 A 31 H)
F B SR bR
JTRIRE—TFRAR | JORRE - EREIR
& A AC

LA L 2R 182,774.47 190,661.37
2. A -889,948.12 -1,755,190.75
3 IOA 15 F5 < 3 BUAS A1 -0.0114 -0.0124
4RI B B 1 E 76,819,258.63 138,992,031.02
5 IR I Bl E 0.9814 0.9785

Vi (1) FrRRESIL SHR bR ER A AN DR 55 4 1 % 5%
RS R LSRRI
RS AR RO . BB a

J& SEBRIk

(2) AHIC LB

4

TEA

HABWN (A2



| RREA AR R S TR Rk & 2023 HEE 4 TR

EARACEE ) FHERAH O B FHAME PR K 5 BRI AR Dy AR 3] O sealiieas in
A sepEAR S A

3.2 EEHFERI

3.2.1 HEEMAUFENEKE R ILE RIS LB R L8

1. TREE—ERFFRE A

kGRS
o | PR | MEEREGEE |
Bt U e | EMEls | L | 0—0 | @—@
KO ® =6 RRREZE
@
P = A
%—zt** ' -1.14% 0.26% -0.21% 0.17% -0.93% 0.09%
\ﬂ_ */\
%j‘“ ' -2.43% 0.26% -0.54% 0.18% -1.89% 0.08%
HEES
[ A= Rk -1.86% 0.23% -0.27% 0.17% -1.59% 0.06%
4
2. T RRE—FEFHERSEC:
. . | kSRR ER
oy | AT St
e U e | s | | 90— | @—@
EAQ)) ® =6 REREZE
@
>3 —_= /N
’%7&— ' -1.24% 0.26% -0.21% 0.17% -1.03% 0.09%
S LN
gf” ' 2.62% 0.26% -0.54% 0.18% -2.08% 0.08%
HESE
FAEMGE | -2.15% 0.23% -0.27% 0.17% -1.88% 0.06%
0y

3.2.2 HAEEAFAMURESRTHHMEN KR LIRS LR R
KRBT R

TR R TR RS IR R B A 4
R 5\l 4 LR R o 28 10 1 S Foxs T 1
(2023 £ 4 H 6 H% 2023 £ 12 A 31 H)

1. ITRBEFFARE A:



| RREA AR R S TR Rk & 2023 HEE 4 TR

1.35%
0.50%
0.45%
0.00% | -
-0.45%
-0.90%
1.35%
-1.80%
2.25%

-2, 70%

-2.13%
2023-04-06 2023-05-20 2023-07-04 2023-08-18 2023-10-02 2023-11-16 2023-12-31

|—r&E—ananRds — IEEE|

2. 'RBE—FEFHRS C:

1.44%

0.96%

0.48%

0.00%

-0.48%

-0.96%

-1.44%,

-1.92%

-2, 40%

-2, 88%

-3.36%
2023-04-06 2023-05-20 2023-07-04 2023-08-18 2023-10-02 2023-11-16 2023-12-31

= &E—aHERAC — LEEH]
H: (D) AREAFAEZHYN2023F 4 H 6 H, ZHER SR —E.
(2) ARGEOHINEEEFAERG 6 N, B0 HERIN %55 ie &t
Fra ARG A RME .




IR KR MR A AN SR B 3 4 2023 HE5E 4 BRERGE

§4 BEAWE

4.1 B2 (RESZLBNH)

EARFEERE |
prmpm | T
w4 % — Molk wi B
R | BT e
HIF | B
RIS, Pramit, R
AEEMHEEE A I Z 47 5 B el Mk
s JTREBERG UEFS . B R Bl 5 4 7
Pie B VR & A UE TR A PR 2w A FE R 9 02
VLA [ 4 2 [ I s A 4 2 FE Bh FE L [
A % i My JURFR | 2023- | 12 4 SEW AR BT A TR IR
T EA RS RS | 04-06 v A 25 5 S5 TRUAIE o 5
BREEMEES LA 2020 4E 8 1 5
M JUREFE G H% 2021 £ 8 H 19 H). |~
RE SRR 0 42 1) KREZRBEHUEFHRTRE S
Her HELH(H 20207 A1 H
% 2021 %9 H 16 H).

T LR A S B H e 2 w2 5 B AR B H
2AEFFMEE SCEN GEFFEEELENMES . WF. SPEEAN LA
SUREEFINE) BIHRE -

4.2 BENXRE RN A ES SR FEH L3
AN, AT HNROEST (R N RGBSR BB A k) S5 %
AR S G e E U B RSV IIE, A s (E
B D 0 N B P AR 8™, AR AR I KU (AR A, NS AR A
PR A L. ARG WINEGBIEGEE M, EMERSRFA AT, e
I B8 B BT S RVE LS 2 e 5 R RLE
4.3 AFREETHH
4.3.1 AR 55 BERIHATIH
AR BT B R R, IR AL By > ORI A ER SR, SR IE
LSRN AT NS 5 S B A, ORUE 152 5 SR U SE 3
FEPC G IR N A 1G] 5 T, 2> FSENE 1™ R B8 86 30 2 1 B R 43 O A



| RREA AR R S TR Rk & 2023 HEE 4 TR

B AL BRI LIRS T 2> 7] 4 3k e, BB & 2 BEAE SR B N m] DL 8k
s LB R BB A R B B BT IRRFE . TEAC SR, R By LR
L1 N i e = 7 7 VN 5 T 1 1 PR/ 7 M R 7 = ol ot L B
5 XU 7 8 PR 42 1) 1< 3 5 15 B A8 ) R E #R BE A8 oy it Rk AT S M A R P, sk
IIAS T IR ) 2 e R s ) FEAZ I R 5 B B S B S A IR AR (R ST SR A
%, SEPLHEE WU F e 1.

RGN, BB AT 5 6 BAPATH ORI, ARKSEA G2 72T
X, RRAEARTA LTI 5 I

4.3.2 RERZHITRKIE TG

BARE N, ARFE FIAEREHES SRS A0S T, [FH R
AL oy AT B BRI A By Bl i iR SR = H RS R 5% 1A 5 354 19 IR, $OuE %K
AT BT DA SR R AN A & R A I A1 AE 5, A RSk e 2 BEAL O E JRAT
T HAREFR

ARG N, RIS GH W BN T2 5 A et ik 1 57 H 2 5

4. 4 P EE S AR IR ALZ AR

2023 FPUZFE, filidegg)asm, KA mARRII L0, SSBERADR & M
BURK A B S IEA TS E % BB )G, i RNEsRiR %, il Al
FOCRP AR OUE R AT, EOHAR 1 A ANRT . E5ILFK, St mBsksZ 20
RLR, BIEmBR, MR AR O AT, MBS R I,
{EE ML PMT £ 10 AR R R A2 LT, SRR A2 H e 5 77, K Al
A 10 HIRHI tbhh, B iimfrst Tk, G M T, R R ek, A%t
Kb A S R B A . 2F0RE, fili A deig)asm, KinflRdk LET,
A e S AR AT

WEWIN, AEHVIREST S80I, SORa o B BAN], BImEHR. KA
WER G BEM R E R AR, 80 1 X AR E .

JEH TR, KOMFKETTE, S BAbRARE R, OSSN
ARSI . AT, MBI TR A1 B, 2023 S5 A 1 FE A 22 2024
T EIIGE DI RS TAF R ™ BURAE 7 SRm BOT IR, AP IKRE, &
] s 3t 7 37 1 I 25 10 R R A 1 T A R e, K2 H B i T 3 O R e B R A

8



| RREA AR R S TR Rk & 2023 HEE 4 TR

IR AR RE . BUCKE, SMFEIIR, SNBSS, 6T FIrAEL
Wit B P %, HERMBEREREEEN, BORK I TZAFEAENE, BT st
Rl e — e SEAEYE .

4.5 WEHANEESHKNSEDR
AR IR, A4 A RES M T EGK 2 N-1.14%, CRIELSMETIHEK
FoN-1.24%, [EIH SR LA L HEIR 35 2 N-0.21%.

4.6 MEWNEESFE ANLERESH - IHERE B
A, AT AR HOGESE A AR H R e B AR AN — i N el
B R PHHERT LT .

§5 BEAGHSE

5.1 MEHRESHAHEHR

B B TSN ond
JP5 I H SHI(T)
¥ L1 (%)

1| Baa st 61,232,483.04 20.94
Hodr: i 61,232,483.04 20.94
FAHEAEIE - -
2 | [ s iR 223,426,332.37 76.42
Hrr: fizz 223,426,332.37 76.42
BEP SRS - -
3 | HEREE - -
4 | GEMTA SR - -
5 | EANREEHT ™ - -

b SR 1 SR B
S ) '
6 | RATAE MG H AT A 4,319,989.31 1.48
7 | HAth B 3,380,339.27 1.16




| RREA AR R S TR Rk & 2023 HEE 4 TR

#rit

292,359,143.99

100.00

VE: AR P OB L M I A RN 9,763,532.69 UG, (4
B E EL 4.52%.

5.2 MEMIREATW TR ERRAS

5.2.1 MEP KRBTV ARKBARERELHE

. et s . o 4 B 1
R A5 ARME o B (%)
AR RS B Dl 761,820.00 0.35
. 2,451,420.00 1.14
C & 33,459,942.75 15.50
D iﬁ‘%ﬁ‘%%&miﬁﬂ&@ 1,223,050.00 0.57
E |5 748,100.00 0.35
F R AR E 971,028.80 0.45
G [rlEisH. g mENL 1,318,120.00 0.61
H [EmEFE DOk -
| (5B ARG BREARIR S 4,557,217.80 2.11
J R 2,759,545.00 1.28
K |55 H =l 1,317,020.00 0.61
L |[FH BRI %5 RSl 83,690.00 0.04
M [BFEAIE FERNE AR R 55l 999,896.00 0.46
N KA FREEAT O B it H -
O |FRIRS . BIFHARS -
P #HH 122,400.00 0.06
Q |PAMH2 TAE -
R |3, RE MR 695,700.00 0.32
S [GiA -

At 51,468,950.35 23.85

5. 2.2 MEWIRBAT W R B FRERRAS

GRES]|

NRHE AR

3 BB B ()

10




| RREA AR R S TR Rk & 2023 HEE 4 TR

e R - -

J A4 KL 654,354.28 0.30
Tk - -

A H H A TG T 7 b 583,179.75 0.27
H & 1 2% i - -
=97 DR fi - -
Zfilb 453,218.74 0.21

5 EHER 3,238,866.52 1.50
RTINS 3,580,013.04 1.66
N A1 255,119.05 0.12
55 = 998,781.31 0.46
&t 9,763,532.69 452

T BLEIP IER A2 ISR AL [ Bid A AT Mk 20 SR bn v

5.3 WMEHRIEA RYME S E ST ™58 HBIR/NHEFF BB +42 B8 B A 41

R i e
F5 | AR iR E A () n LM E () TE E )
(%0)
1 300161 Terpg s 110,500 3,966,950.00 1.84
2 00700 JP& I i 9,500 2.527,628.82 1.17
3 600519 "MNFE 1,000 1,726,000.00 0.80
4 600941 2 50 13,100 1,303,188.00 0.60
4 00941 2 50 3,000 176,169.17 0.08
5 01810 INKEER]-W 97,000 1,371,292.10 0.64
6 000837 Z LR 125,000 1,343,750.00 0.62
7 002520 H &KL 160,000 1,052,800.00 0.49
8 000725 WARETT A 250,000 975,000.00 0.45
9 002241 ORI AR 42,000 882,420.00 0.41
10 00981 HES E fr 48,000 863,881.40 0.40
5.4 MEWRERGESR B RAFEFREHE
‘ B R ot I
F5 525 i b n M E (L) i
THHE ELB (%)
1 FEXii:s 16,525,185.93 7.66
2 PATEEHE - .
3 &R 7 21,039,232.78 9.75
Hob, BUORM 4R - -

11



| RREA AR R S TR Rk & 2023 HEE 4 TR

4 | IFiFF 91,739,764.37 42.51
5 | Ak R T o5 16,395,947.54 7.60
6 | PHIEE 74,542,275.18 34.54
7| W (AT RS 3,183,926.57 1.48
8 | [FhLAEE

9 | Hftk

10 | &if 223,426,332.37 103.53

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

B ot O
JF5 | figr g fii 77 24 K HE Gk A e E (L) 1 LL A1
(%)
1 | 185481 | 22 it G1 200,000 | 20,504,380.27 9.50
2 | 138709 | 22 %% 10 200,000 | 20,295369.86 9.40
E] 4R 47
3 | 2108010 |2LTHHRAK 100,000 |  10,534,439.34 4.88
22151 01
4 | 2108021 |2t LRHRAK 100,000 |  10,504,793.44 487
22151 01
23 We &It
5 | 102380966 | 10 100,000 |  10,426,265.57 483

5.6 MEFIRIEA RME &S H = #E AR/ EEF R4 B SRRER R T

EE
ARSI AR IR AR B B SCFFIESF -

5.7 REFIRIZA SMHE b B 3 7158 LU K/ HEFF BB T4 Bt &R B A
AREAMERRFFA SRR

5.8 & HIRIEA SYME 5 E ST 138 HBI/NHEFF 80 T A BUES B B 28
ARSI AR IR AR R BUIE

5.9 MEWKRAES TR HIBIHIBR 5 16 0t i B

(1) AT AR WA RSFFAT e di 02
(2) AREEARRE N RIAT BRI 5 .
5.10 REHIRAZSHT I B UL 5 F 5 b ¥

12




| RREA AR R S TR Rk & 2023 HEE 4 TR

(1) AREEAR G HIARRRA E G
(2) ARG ARET N R EGUHE S .

5. 11 HEAEGMEME

5.11. 1 AREEHREWIF T HIEFFHRAT B, BIRIEFRMAR A A ERAT
et B 2 R LE R A5 i) H AT — 4 P 852 31 o N RORAT B A SCAT AL T o SR FR1E
I7 A A PR m) AR T ) AT — 55 N 52 2 [ M E B R AR T . o E AT A
A7 PR 2 B LEHR S G 1) R — 4 PN 8 52 380 o5 il B A R el LR HE LA (e
EERAT R IR B E B ) WAL

AR 4%t 3R AR AT HIAR SAE 55 (K F5 8 W SR 3 4 6 MR SV R AT B 35 4 5 TR 11
FOR . PR ER ARSI, ARFEE AR BT HARAT 44 UET7 IR AT EARAIH A H I
MIIAL G, BUER S g H AT — N2 B A TG ST AT .

B.11.2 ARG HAN, FEEFL VM AT-T42 B A H IR B 4 IR R 1) 4% 14 2 2
T o

5.11.3 HARBF=HRK

] 2R GA(T)
1 17 ORAIE 27,248.51
2 | BICIEZRIEHE K 3,341,665.47
3 | MR 11,425.29
4 | RICRIE,

5 | NHCHIEEK

6 | HAbRIGK

7| FERER

8 HAth
9 it 3,380,339.27

5. 11. 4 #REHIRFFH Kb T He By AT B Befi 37 A 40

A e B

- R BT | ARMEGT)
L)

1 118031 K 23 #A5 610,450.36 0.28

13



IR FEE —FRE RSB HR RS 2023 F5 4 ZEHRE
2 127083 L % A5t 448,421.44 0.21
3 110064 A 443,856.66 0.21
4 127045 WO 151 340,265.92 0.16
5 127072 o S ATT 338,261.78 0.16
6 123149 A AT 252,568.14 0.12
7 123107 R aVE i 164,553.11 0.08
8 127084 Wi T %% 2 155,403.55 0.07
9 123161 o IR AL AT 151,722.82 0.07
10 110047 L A5t 142,700.47 0.07
11 113054 kol AT 135,722.32 0.06
5.11.5 WP HHARAT 48 B2 A AR U 32 PRI 1t ) 1 B
AR FE AR AE R AT+ 4 I S TP AR IE 32 PR
§6 FHHAEEHEHTEZS)
BN Ay
S JTRREFERR | )RR R
Al
RBEA RAEC
i GEPIIB S A TPSE] 78,168,605.52 142,045,320.07
2 A A R 2L 4 50 HR ) 40 i 110,327.21 5,924.69
el A 7 1A HATE) 35 4 R e [m] 47 5 - -
e W ) S S 3R 2B i A (4
kDL “-” A
e W AR B A0 AU i 78,278,932.73 142,051,244.76

§7 ESBEACHERREREFEEEN

71 ZEEBEARHEEEZSHIRIER

At

S B B R RFA A A BT

72 ZEEHENZHERRERREEEI 5 WA

AREWIN, e

EENNMEER

14

sHEABTE G HIE.

B ] Bl S S AR 3 4 1Y)



IR KR MR A AN SR B 3 4 2023 HE5E 4 BRERGE

§8 FEXMHER

8.1 FEMMHHEX
() PFERERSTEM T KR 75 A WR G ROE TR R G & SR I 3
(=) (R E —ERE PR E BIE R S SR & & )
(=) (T REEE A R w IS ek 55 )
(WO (T Reda:— R R & RUIEZF R e3R8 1 il
(4 R

8.2 FEiUHh &
PN ER X BN RE AR 15 5 [E bR 3R 31-33 #%

8.3 EMHN
LA R F SN [a)  Th A ], ]2 AT I SE S B
2. A B KR4 F NP www.gffunds.com.cn.

TRESEEFRAF]
—O=E—H+H

15



