JURIER ZAH R R A RNE R 3 4 2022 F58 4 FJEHh

TRER=1HARFENREGHEIETSRES
2022 £E58 4 FREM G

20224E 12 A 31 H

EEEEAN: TRESEERFRAH
EETEN: PERBHBITRODABERAF
WEXEHY: —O==4—H=1+H



JURIER ZAH R R A RNE R0 3 4 2022 58 4 BJEHE

§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 .

B FRE N P E AW RAT AR A PR AAR IR AR S FHE, T 2023 4F 1 H 18
HE T ARG H 55 fhn . ERALRAEGRESEANE, RERZENEAT
fERERACER. 1R UM E KR,
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 2022 4210 H 1 Hifg® 12 A 31 Hik.

&

§2 HEEMIBEMR

B4 R RIS =A A R AT R &

4 F A0S 011192

HegiafEr A FLTIFF IR

Fea AR 2021 %8 H 17 H

IR EE S AUSAT | 131,132,434.44 4y
AN 5 T P 1) XU AN DR R % 7 U B 1 1 A

P T AN [F B e R A &, R
IETERIAR N2, ISR SIS 4 B 7= 1K AR fgk
e
N S R T/ enty o Y NN E AT A A TR

PR A LR R AL b, AR A B AT BT AL 4 5t
LA R fa iy, oy BT AN IR SET 4% 2R 98 7= 1) Tl 34 5%




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

m, VAR iR bt T LR SRR
AR RIBE BN AR, AR RSS2 7 1) AU I 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
FRFATHIH I SRR E GLR s sk a
WEBCEEAT) - 1. EMATF R (1 GDP K,
CPI E#H. M2 H4axf K- FAEKF, FFRKFS
EHRE) 5 2. AEREER TR aRSEAE
W AFRANEEKE RS 5 3. BURRER (ol
BOR . BRMBOE. BUBOES) ;4. s ER
= (At MBCR I SRR Ol UESR T I B 4 TR
T DR

HAEMSE: 1. KEEE; 2. BRI kg,
3. MEZEHCR NG 4. SRbATAE IR S

V&% A Ak i

VPR 300 $8 H0 35 K x15%+ A B T e A2 45 5
IR 2 R >6% + FRIE 4= 15 48 B 2 % >80% .

RS AL 2 R AL

ARG A, AU s SRR T
iz MeTr A e, RTREEREE,

AN P T BB bR B, 2 T s B AL )
N EBEI . RIS T B DL S S B
ST Sl R R R, BRI IR T 7 e B Bl
KRBT GEEBTT 54T T+0 52 5, B4
ANBETRERIE PR, P B Al BERDLH L A BEE
RIS (TR B ] e X 3k
BRI AR BN TN S H A
HE DT AT e R A RS (£ AT 7 A s R T 5 72
N, BEIEAGEIEE A S, RSN SE W, A)

e R — € BB TE D) 55




JURIER ZAH R R A RNE R0 3 4 2022 58 4 BJEHE

R IN IR e S P R A
i IN b [ g AR T A PR A
TR FIEEWEEE | pgms = g | T RIEE=A A HEH
oo RBE A H&C
TR 3 4 128 AR
011192 011193
i
WS WK T B K4
125,408,597.25 1 5,723,837.19 14
345 2 5

§3 EEMFWENESFERI

3.1 EETEIE

A ARG
e 5 A
(2022 4£ 10 H 1 H-2022 4 12 A 31 H)
FH 5 Fabn
JURIEZR=A AR | JRIER=A AR
NGRS HAVRA
LA S 7 858,392.97 33,242.35
2. IR 653,155.97 24,483.04
3L 35 5 4 A AR AS A ] 0.0049 0.0039
AR BT 1HE 126,689,162.75 5,750,470.34
5 IR Hs e 3 B 1.0102 1.0047
e (D Pk SHE b AR RAA NGS5 281 & 2 A, thA A
J& LB AR KT AT P A T

(2) AW LI TR R AR RN Feotdlas . AN OS2 e
EARB R ) FHERAH O B I ANE PR % Ja R0, A D A 39 2 Sz iz
BRI s rE AR B

3.2 BEFERI



JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

3.2.1 EE&MHBUHENKERILERIENLST LB IR K Lh

1. TRER=AAFEWRE A:

. | kSRR
Lo s | e |
o VPR . | R
B B N RindEzE | bl | O—® @—®
O ® %@ RFRiE %
@
g =
Ez ! 0.40% 0.42% 0.92% 0.28% -0.52% 0.14%
T~
Ei/ M -1.99% 0.44% -1.05% 0.24% -0.94% 0.20%
o Fe—4F -3.23% 0.47% -0.86% 0.27% -2.37% 0.20%
HiEE&E
[F] A= Rk 1.02% 0.42% -0.11% 0.25% 1.13% 0.17%
B4
2. T RIEFR=ZNHEEHES C:
. | Ik SEE AR
| R | el |
o VEE B K . | R
BBt o BbrEZ | R | O-—B @—-@
O ® =@ RFRE %
@
g A
Ejﬁ ' 0.30% 0.42% 0.92% 0.28% -0.62% 0.14%
‘ﬂ‘ ;/\
Ef/ M -2.18% 0.44% -1.05% 0.24% -1.13% 0.20%
k5 -3.62% 0.47% -0.86% 0.27% -2.76% 0.20%
HESS
6] A= Rk 0.47% 0.42% -0.11% 0.25% 0.58% 0.17%
245

3.2.2 BEESEFAEMIKRES R HHEN KRR KH 5 RS LB E R R
ERF LB
JURAESR = A AR R A BN I R A 4
LI 2R 5L S LS U A 2 11 77 50 A 0] L 1
(2021 4 8 A 17 H# 2022 4F 12 A 31 H)

1. TRER=AAFEHRSE A



JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

2.12%

4, 10%

3.08%

2.05%

1.02%

0.00%

-1.03%

-2.05%,

-3.08%

-4, 10%,

-5.12%
2021-08-17 2021-11-09 20=22-02-01 2022-04-26 20=22-07-18 20=22-10-09 2022-12-31

|- sEx=1BRaless —Eak]|

2« TRER=AAFEHRS C:

2.04%

4.04%

3.03%

2.02%

1.01%

0.00%

-1.01%

-2, 02%

-3.03%

-4, 04%

-5, 04%

2021-08-17 2021-11-09 2022-02-01 2022-04-26 2022-07-18 2022-10-09 2022-12-31

|— I xiEE=1AHEERSC —LEEH|
T ARG ERENE 6 1 H, B0 ISR % 1 5 e & Hpl T




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

§4 BEAWE

4.1 B2 (RESZLBNH)

(LA 4 3
SEFYIR | iTHMA s 1
4 IR %% — i
fEH | BEH | 4R
HE |
R, ZBEmt, &
G Al A v IE 25 B B Gl AL
ST, R EFS. SAES RIS A R
BHLIE R AFIFE R HHIR. R
A E R & 75 25 B 155 25 B 5 4% ¢
RO L% S B 42T (H 2014 4E 9 A
e S 29 H % 2015 4= 4 A 30 H).
gl TRE P 5 A5 TR R A5 5 RATE 95 4%
SR HE P44 AT 2012 4 9
FRT S F1 20 H# 201545 H 27 H).
e S 22 B IR SR 1R AR 4% Ak
[ R A E— G HESZT(E 200448 1 1 27
GRS FER N HZ 2015 4 5 H 27 H). |~
BRI RESTHRTNHESES
A AP, Z¥(H 2014 4F 1 7 10 H=E
S5, TR 2015 4E 7 H 24 H). " KRR K
T 51 75 2 I 15 1 117 30 4 HE e 0 T (1
e | UESRRBERE | 2021- 154 | 20144 1 A 27 F & 2015 4 7
57 LS4 Z | 08-17 H 24 H). 7 RERRATIE
HR; TR KBS S AT 2015
RATES 6 H1HZE 2016410 H 24
B G ) R % B R RO i B
HGAH T RAEFIER R R LSS %
RAEAE—4F H(H 2016 4F6 H 17 H %2 2016
HAMRS 11 A 17 A). JTRERL
RT3 % REREF LSS
AR = B(F 2013 4F 10 A 22 A%
S8 RS 2017 4£ 10 A 31 H). " R%
i R 5 [ % 4 £33 TRUAIE 25 B
53 B0E HeEFRES2M(H 2016 4 11
FAR RS 18 HZ 2017 4F 12 7 22
ik 2o F). |~ RE 2R AR A BE
TR T BRI A AT 2016
RS 2 H 4 HE 201942 H 14
2 H). T RBHERAGERERS




JTRABR=A A A RS

RUE AR K4y 2022 R4 4 ZEEWRE

AHEFHR R RS RS2 (H
2016 £ 11 H 2 H% 2019 4
12 H 23 H). " kiCH 31N H
& BT A5t 25 2 ke =RAIE 25
B R a4 (H 2018 4F
10 A 16 H % 2019 4£ 12 H 23
H). 7 kS FE4if 5 5 B
FREREHEEH(H 2018
£10 H 18 HFE 2019412 A
23 H). J7kscR A fii s 2
WHEHEEEEELHE(H
2018 4F 10 H 18 H & 2019 4E
12 H 23 H). )7 k% RGN
BRAMIEFEEREHE S
£3(H 2019 £ 2 H 15 H&®
2020 £ 1 A 7 H). JT R &
REMIEFR TSR LS
PH(H 2018 4 10 A 18 H&
2020 4 4 A 20 H). " Kk 5tE
a5 ot 75 BUAIE 5 4% R Ok 4 3
G2 (H 2018 £ 10 H 18 H
%2020 %£ 5 H 28 H). "k
TE L8 JH It 7 2 ke 3K
IEHERREERESEH(H
2019 4E5 H 21 H% 2020 4£ 5
H 28 H). | R EFL A
FIE R R R EE S L
(H 2012 £ 7 H 19 HZ 2020
F£6H12H). |TKEREE
@ﬁ%ﬁ%%@ﬁA%@@
2019 4E 5 H 21 H % 2020 & 7
H 1 H). ITREZRATIE
FREFEEIESLF(H 2015
F3H 25 HE 202145 A 13
H). J-RIEEANADHFEE#
REMIEFRBEESESS
FH(H 2020 4F 11 H 4 H £ 2022
F£4 A 14 H).

T LARHR F A S HR H I A w2 75 AT RS 3

22 ML H & SGEM GIEZR R 2 E W E T
SR EEHIMNE) BIMHE -

WHE WPEHEAN AN

4.2 HEEANHRER A FEEIBE-MTEH KA

8




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

ARG WA, AREEEN RS (PN RIS ENEF SRR S EE) 7K
FHE RS GG R SIS UM B R SV AU UE . AFEWSEE
BYRR D 0 R 0 BEAE P AR B8, AR PR G KU (Al B, RS B A A
PR . ARG WINEEBIEGEREM, EMERERFT AR, e
IR B8 BT S JVE L I 5 R U RE

4.3 APREETHH

4.3.1 AP 56| ERPATIE R

DA R ENIREE L B R AR AR, INSRAT 5y ) FOHA T (0 N B, T
AL SEI AT 2 5 I TRl PRUE 2T 58 5 SRR S B o

FERCTE I N B G 5 T, 2> =] AL T 7™ PR B 86 30 1 e A3 B A
B AL B BAR K L IR T 2> 7] 4 3k e, B4 & 2 BEAE BB B N AT DL 3 8k
S I B BRI T Z A P R R o AEAC Hy I RE R, AL 5 EE
L1 N w7 7 N &5 T 1S 1 PO/ 7 M 7 = R ot L
5 XU S PR 12 1 i 3l 150 B 58 5 RGeS #5858 G i R AT SIS 4 % T
IR % DRSS P XU A5 ] s FE A Il W B0 0 F 9 I 38 5 5 A AR IR A ST s B2 R
%, SEBLER BT IR 12 5 426

AN, BB AT 5 6 BAPATE O BRI, ARFHREA G2 171
XHE, RRAEAETA LTI 5 I

4.3.2 REZHIT AN TN A
RGN, RAFAETHEREHES SN S AT Mo H, REAER
H [ 7)1 58 5y fAS 5L/ ) BRI A By Bk ad i IR 7 24 H BAS T 5% A 5
ARIEIAN, RKIAFESH T 7 F B 158 5 R 2 ik 10 7 8 58 5

4.4 REHNE SRR RENB o

2022 FPUZFE, SE) - RKHERIH T, B 1 i ERK 5 675 & A I &
JEIER o WA IR, A Z=EAR AT RESE — AR F I (8] 79 mlo (E L RE 0
&, EWSNETFEAE T RIS B, 1 E L M E SRR bR . IRETTH, R
EIRBUR AR RS, BT R, IR TSR T DR BRI B AR
SRR, TR SR IR IS IR A P Bl . fig7 )7 i, e /Mg T AT )5 K



JURIER ZAH R R A RNE R0 3 4 2022 58 4 BJEHE

5L, R A2 B H AR AT BRI B <k [ He R (KB By

WEWIN, AREERFE YR VR e, L RCE T, (i x il
AT VARAT . ERAESCREG L], S T AU, A TARATLE S b iR TT
T, FRA AR SR A YRS P KRS () B i, JESE TR B JE AN SR S 5RnS, % E
BER > WA B R A T RGR AL B, FATRE AR & 1R AT B B HON IR
1A o

4.5 MEHAEESHKNSGEIR
AWEIN, AFEE A RESHHIHEEKF N 0.40%, C RIESMHHIHEIHK
K 0.30%, [FEIEANESE IR R 2 N 0.92%.

4.6 WMEMANESIFAE ANBEEET = ERE B
I, AR M BLES: A TAE H S 0B A NECE A 0 A8
ERPHHERT LT .

§5 BMEAEWE

5.1 MEFREEHAESHNR

CE 95N s
ha=? I H EH(OT)
¥ 151 (%)
1| BEE#HEE 46,266,709.65 34.83
Forr: 38 i 46,266,709.65 34.83
FAEAEIE -
2 | FEEWRES IR 74,572,720.83 56.14
Hrr: iz 74,572,720.83 56.14
B SRR -
3 | REeRERE -
4 | SRRATA S -
5 | EANIRELET ™ -
Forpre S 2RI (1 SR B -

10




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

A

6 | WATARMGEH & T e 11,894,909.29 8.95
7 | HAhwg 110,758.83 0.08
8 | Aif 132,845,098.60 100.00
5.2 MEFRBATWARHRERRHAE
5.2.1 MEBREBATI A REEN B ERFRHE

. P B i B T
ARG Tk ARME o) B (%)
A PR AR B -

. 7,717,000.00 5.83
C [Hli&E 24,188,466.14 18.26
5 iﬁ\ﬂﬁ\%%&miﬁﬂﬁ@ 5,701.000.00 430
E @&l .

F R EE -

G [i@ish. g AmEEL -

H {7 ol -

| {5 B AR A E AR R S5 195,991.89 0.15
J [l 4,397,500.00 3.32
K |k -

L [FH BRI 55 e 55k 3,804,000.00 2.87
M B} TR E A AR S5l 223,069.56 0.17
N KF PRI A 5t B, 39,682.06 0.03
O BRI BHAH ARSI -

P |#H -

Q |DAFE2 TAE .

R [t #E MR -

S A .

&t 46,266,709.65 34.93

5. 2.2 WMEHIRBAT IR ER T RERRAS

11



JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

AT AR IR AR FATIE I B BB S R SR

5.3 WMEHIREA SRYME G ES T 1#E B/ HEFF B8+ 4 B R 8 R A 4

] . B RS T

P59 | AR % SE A4 FR HE() | ~frifECT) |
A EL (%)
1 600938 H ] VA VH 300,000 4,560,000.00 3.44
2 601166 Ml 4RAT 250,000 4,397,500.00 3.32
3 603300 RN 2 600,000 3,804,000.00 2.87
4 600216 W2 300,000 3,507,000.00 2.65
5 600256 I I REVR 350,000 3,157,000.00 2.38
6 601058 IR 300,000 3,006,000.00 2.27
7 600346 IEWAPSESE 180,000 2,795,400.00 2.11
8 603995 EEEAIE) 100,000 2,783,000.00 2.10
9 300415 i 150,000 2,656,500.00 2.01
10 600803 By 150,000 2,415,000.00 1.82

5.4 MEHREFRF BT RIFRFRRLEHE

\ B RS T

F5 157 b n M E (L) i
FEEE(%)
1 [ ZK it 55 } .
2 AT IR - -
3 &Rl 10,243,219.18 7.73
Horp R SRl 10,243,219.18 7.73
4 VAT 5 41,191,010.97 31.10
5 A H B - -
6 Hh IR A 19,990,615.34 15.09
7 | AIET (IR HAT) 3,147,875.34 2.38
8 EINIZE::A - -
9 HAth - -
10 | &it 74,572,720.83 56.31

5.5 MEFIRIE A RYME HEEF™5E IR/ BURT T4 e B0 948

e

(G

fiFr 4R

Bz 5o

~ et iE
(o)

IR BB
ERIER=A L]

12




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

(%)
1 175675 21 #H % 01 100,000 1Q357536§ 7.82
2 149410 21 R 04 100,000 1Q31&728; 7.79
3 149418 21 HH 02 100,000 1Q2642462 7.75
4 188000 21 @ 01 100,000 1Q24&498g 7.74
5 180211 18 EJT 11 100,000 10’243’219'2 7.73

5.6 MEHIREZA RMHE G HES T FELLHIR/DHEF IR+ B SHRRER IR E
e
AT AT IR ARFFA B SRR -

5.7 B IRIZA SOHME o 2 & 37195 LB K/ HEFF BB T4 St e IR B3 W A
ARSI ARG IR AR I Tt

5.8 MEWIRIRARME A EE B = 15H HF K /AN BT B BUES B B4
ARG ARG IR KR FEE BUIE
5.9 MEHREAREESRF MBI BB I
(1) ARFEE ARG IR AR A Bt i IR
(2) ARFEG AW WIN R BEAT AR T2 5 -
5. 10 R WIAR A F L4 B 1) B BT 538 5 5 1 1t B
(1) ARFEG AW WIRAFEA [ i 41 52
(2) ARG ARG WA AR BEAT G522 5
5. 11 FHAGHREMHE
5.11. 1 AREEHREWF T HIEFFRIRAT B0, EFIFREAT. DOl RAT R M A IR
O3 ELEAR 5 Gl H AT — 45 P B 52 30 b B AR AT ORI B B 01 2 B YR H AL (1 A
T o IRINTT HAR AR B BR A FIESR &5 gt H AT — 42 N 8 2 B 7 2@ s i = . 157K
5 )R S ML AR T

13




JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

AT 0 IR T AR RAT B IR TR I B B8 R RAE P A4 5 M VR A I S e 5 R 1Y
FOR B BB RSN, AT BB A HAR AT 2RSSR AT BRI B
ISR E, B S it H AT — AR BIRTHE DT AT .

5.11.2 AREMIA, Fee I BTRIHTT 44 AR HBUE H 2 5 R E 1Y) 46 38 R 52 1
I .

5.11.3 FAhBEF=H Bk

55 L4 FR SHI(OT)

1| FHRRIEE 30,553.84
2 | BGIEFRTE R 79,537.60
3| BISURR

4 ML EIDS)

5 | RHCH K 667.39

6 | HARNHK

7| AR

8 | Hft
9 | &t 110,758.83

5. 11. 4 #REHIARFFH KA T H B KW H B fi 37 P40

B oIt 4 B
75 oY TIF PR 2N B (T)
1 EL 1 (%)
1 110059 VR R fit 3,147,875.34 2.38
5.11.5 H|EBRET T2 BEPFETESZIRE R P H
AT G AR S B AT+ 44 B 5% A AN AR I 52 FRAB 0
§6 FHREEMLBEZI
HpL: 4y

JURER=AAF | JORER=AHR
AIRGA AR AC

T H

14



JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

2 A A L & 10 A s A 141,246,459.22 6,542,458.91
R 1A 0 A 2L 4 5 B T 47 540,892.49 66,942.71
Jele o J A TR) 35 4 R e [B] 47 0 16,378,754.46 885,564.43

e IR B 4k 2B it (4
gL, “-7 1))

e WA R B &0 A i 125,408,597.25 5,723,837.19

§7 ESEBEAZHEARERREEZSEMN

71 BEEEANFHEES LIRS HR
AR N B R A S 3.

72 ZEBENZHEARERREES 5 WA
AREWIN, EeEEAAFAIBHEA e G . R LSRR R ¢ 1
fHiL

§8 FAEXMHEXR

8.1 FENMHE=
() PERERSTEM B R = H 1A R & BT vt 3k e 52 AR 1 S AF
(=D (I RIER=A A ARG BRI i e a
(=) (TR E HA IR w T SE gk 55 HUn )
(IO 7 RAEZR = A Frf R & RUIEZR R 0 5 B8 1)
(1) A

=

P

~

8.2 LS
oM R X B E AR 1 SRR E bR R 31-33 £

8.3 EIHN
LA A REE LS R R ot A B, T4 AR 2 S 55 A
2. A s 4 HN M AE www.gffunds.com.cn.

15



JRAB SR = A A F A R G RIS 5B 4 2022 R4 4 TR

TREGEHEARAF
—O==%—H=+H

16



