JTRIETIEKOIR S ANIE SRR A 4 2023 AR 1 R

ImRBEEKBEENESREES
2023 fE5E 1 =EHRE

202343 A 31 H

EEEEAN: TRESEEFRAH
EEFREN: PERERITROBRAH
WEXEHBE: —O=_=F#lyA=-+—H



IR BT AR S BN R R4 2023 R 1 AR

§1 EERFR

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 NP E RAERAT AN A IR AR AR S FME, T 2023 4F 4 H 19
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
BE IS A G AMRE I AR I . BT UG, 0 (e E R B sk wir b
A AHIR R AR B S AR U 15

KA RIS FRIR A H 1.

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

&

§2 HEEMIBEMR

B4 R TR B K IR A

4 F A0S 010534

HegiafEr A FLRITF I

Fea AR 2021 %1 H 27 H

e IR S AL | 2,678,135,787.03 177

o 038 FE A HH RS () B itk g AT 408, S A 0F
PROE A LR, TR G B 1K AR (R A
FEHE S 5 [ DA BB LA o VP Y Y, AR 4

N PR B A TEASEE . Frcst LB I A E K
UESF T e BEFAT LRGN, A BT IREE
157 IR B (ML E

N3 FilE 800 FEHIL 25 H x40% + FilF & I Fl 2 %

2



IR KIRS

RUF AR 54y 2023 R4 1 ZEERE

>65%+ N\ [ Mg HIF AR (FE) >6%.

AI R R A IS, HAUH RS RS K =T

A AL 7 R AR
iR AR S, TR ENISE.

HEEHEAN e H A S A A
EEFEEN [ A RAT A A TR A ]
NEaREeN e e
" IR KRS A TR KRS C
IR E AR

010534 010535
g
i Nl

2,583,455,423.42 1y 94,680,363.61 17
FR) A7 LI 0

§3 EEMFHIENESIFERI

3.1 EETEIER

A ARG
e A
F 0 S5 R (2023 41 H 1 H-2023 £ 3 A 31 H)
JURBIEIEKIRE A | TR KIRSG C
LAHI S LIt 16,228,265.95 536,634.58
2. A IR 51,383,686.71 1,804,137.10
3N 335 4 4 A0 A< TR 0.0195 0.0186
AR BT 1HE 2,526,434,387.47 92,088,040.33
5K I - 3 A HE 0.9779 0.9726
e (D Pk eV SHE b AR R NS 5 21 &2, 1hA 3 H
J5 BRI K AR T BT A5
(2) AT IR FE S AR RN BT HAMRN (RS ARM

fEAZ B 2

) FHERAH I B IR PO 352 2R i 1 R0,

AR A 1 2 s B 2



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

EARI A S EAR S A

3.2 BEEHFERI

3.2. 1 ZEMFHEH KR LIS RHNLS AR 2R K LR

1. T RBE KRS A:

‘ | kSRR
Lo s | e |
e | TR e | ampigs | 0 o 5 | 90—
R4 RS TN S o — _
EQ) o iz@m el
@
g =A
Ei: ! 1.96% 0.36% 2.77% 0.32% -0.81% 0.04%
\TJ_ _\A/\
Ez/ M 2.83% 0.42% 3.60% 0.40% -0.77% 0.02%
Tk -1.00% 0.53% 1.18% 0.44% -2.18% 0.09%
HEESE
[F] A= Rk -2.21% 0.50% -3.58% 0.45% 1.37% 0.05%
4
2. T RBEEKIES C:
. RS
ey | PR [ bgREE |
e | IR s | e | COOE | 5 5 | @-@
I EX RS TN fm. s — _
ZQD ® i@@ TR L
@
g A
’}fg ' 1.90% 0.36% 2.77% 0.32% -0.87% 0.04%
‘ﬂ‘ ;/\
Ef/ M 2.69% 0.42% 3.60% 0.40% -0.91% 0.02%
k5 -1.25% 0.53% 1.18% 0.44% -2.43% 0.09%
H¥EEE
[ A 2 -2.74% 0.50% -3.58% 0.45% 0.84% 0.05%
24

3.2.2 BEESEFAEMIKRES R HHER KRR KH 5 RS LB EER R
RRHNH
RSB KIR A BOIE SR 4R Bk 4
BT E I 2R 5L S LS R I A 2R 11 77 50 A 0] L 1
(2021 4F 1 A 27 H% 2023 4£ 3 A 31 H)



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

1. TRHEEKIES A:

5. 12%

™~

A
if
I;\[ I1|\I|I|I | g’ ,
4,55% W

3.06%
1.53%
0.00%
-1.53% |
-3.06% | /
-4.59%,
-6, 12%
-7.65%

-0.18%

2021-10-19 2022-02-28 2022-07-10
|—reoEekRs. — s

2021-01-27 2021-068-09

2. T RVEHKIRA C:

2022-11-19

2023-03-31

0.14%

4.61%

3.07%

1.54%

0.00%

-1.53%

-3.07%

-4.60%

-6, 14%

-FB7%

-0.21%

2021-10-19 2022-02-28 2022-07-10
|— &g kRac —ERE|

2021-01-27 2021-06-09

§4 BEAME

4.1 RE&EH (RESZH/PND)

2022-11-19

2023-03-31



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

w4

AT &5

A FIR

GRIA
=P

BT
=P

IEZF
Ml
FRR

L

FIEE MRS
By TURR R RE
Pic Bk & U
WREMEES
By BT RCE

2021-
01-27

2023-
01-20

25

e, &bt FE
H ] IE 27 B 2 Mk MOl iE
Bo VAT 2AIE SR P B HE
ER AL P 7 AR Sk b A
HaaH, ITRESEHAR
UNGIL IR AR At P SRS N T
BBt T HRR TR B E
R RBETH) S, |
KBRS AL F R RIS
e (H 2014 4212 A 24
H# 2017 /£ 11 H 9 H). |~
RABNHT % R S B IR A A
R EEELELH(H
2016 4F 8 [ 24 HZE 2017 4F
11 H 9 H). 7RSI E
RV C B A IR 2 5 0
GH4 LM (H 2016 £ 9 A 23
H# 2017 £ 11 H 9 H). |~
R BN 1R A TR 5 $ Tt S
SRELH(H 20193 A 1
H% 2020 £ 8 A 11 H). T~
R A RS B IR A
WHEREEEEELH (8
2019 £ 3 A 1 H % 2020 4E 8
H 11 H). T RMMEFRIEA
AHEFHR RS RS A (H
2019 4E 4 H 29 H % 2021 # 7
H 16 H). |~ kBEZia g ih A
BEMIEFRERERERES
FI(H 2020 £ 10 H 21 H&
2023 4E 1 A 10 H). )~ R ¥l
WRKIBEGMIESHR TR SR
SZF(H 2021 4E 1 H 27 H
£ 202341 H 20 H).

2=

2021-
05-20

2023-
01-20

74

YA, TR, FFEH
] IE 27 43 8 gl MV AE
WA R B R AR AT A A FR
NCITEERTL V-G SR WS ESS LN
Bt I ACAIE 27 A A BR 2 =) B2




] ORI G BNIE R R A 4 2023 FE5E 1 FEE

FEEESA R R 2k
WREH, REFEFFEIRE I
IR AW 5 2 & B85 = )
WRAH, T RESGEHEAR
ANF B R E R A K
BRI RR A AR
BHEIEZH(H 2021 4E 3
H 9 H%E 202341 A 10 H).
7R 3 KR A B E 5
BHEIEZLH(H 2021 £ 5
H 20 H&E20234E1 A 20 H).

N S e
B 7RI E
VAN QTIE LY, § Y
UEFF A T R 4 1) 2
SLM, TTRICE
=N E IR
77 8 R R IR 4%
RERENRERES
By TRICH 4
&SR i 2 B R
[N = g S
HHEELEH, K
2= HALfUE I
fiigr Bk Sk 27
BRI ES
B, TR R
i BRI R 0
SMREAE; |
S R R AR SR
BRI ESR
L I W T
JIr 0-4 4F- Jei> 80 fiit
TR ORI T 5
SMREAE; |
K 1-5 £ E TP
1T iR Fe HOIE 7 4%
BRI EEL
B, RBUERMES
Rl 53 5 5 AR UE 5 4%

g S AIES S A

2021-
08-27

10 4E

ks, B, FE
Hp IR 2 5 5% A ol IR
o MR REESEHARA
) [ I A T R R R AT
DT WREH, TR
ZHRIGEMERAIEHEK
BRI ERESAT(H 2019 4 1
H 10 HZ 2020 4E 2 A 11 H).
7R AR A5 I B UE I 4% BE
SHEZAP(H 201941 H 10
H% 2020 4 2 A 11 H). T~
Rz nl 4R RS A B IR A
IEHERREERESLH(H
2019 4E 1 H 10 H % 2020 4 2
H 11 H). T REERELE
RBEMIEFRREEEES
H(H 201945 A 21 H % 2021
F1H27H). TTREMRIE
i B IR A MAE SR % B 4
S4M(H 2019 45 H 21 H
£ 20214 4 A 8 H). J7KILC
JRE € W TR 5 A kR =R
FA RIS IS (H 2019
F5H21 HE 202149 A 22
H). J"RIL% 6 AN AERIT
T £ 27 B R S S XOIE 7 4% B 2
G ELT(H 20194E5 A 21
HZ 2021 4 10 H 14 H). T~
AL BT 5 2 B R
NIEHFBRAERE RS S (H
2019 4E 5 A 21 HZE 2021 4F
10 H 25 H). 7 &KIEX% 31 H
SE B T8 23 B ke SUAIE 73




IR BT AR S BN R R4 2023 R 1 AR

oI SIS L (H 2019 4
1 510 H&E 2022 4£ 7 A 11
H). I"RILE 3 ANAEWIT
T Aot 23 Y R S IE 23 5 % 2
GG (H 201944 H 10
H% 202341 A 10 H).

HISCRH e, EEEEd:, #F
A EIE J5 5 58 2 ik Ak
. AR RIS EEAIR
IR FE R SEFRAIE T 51 s WL

RIS HIEE G2
By Rk E
RGN E RS TR

- > Fe 3 .5.1 @S =

mic | Famaene | 08 | | | KEBSERIR (il
Gl [RBACHT | A s

i LU R O

ZRETR G HIE SR

78 WL s (LOF) #4423 (H 2020 4

2 714 H&E 2022 4 11 H 24
H).

TE: LR A U 08 2w o B SR H .
2AETF ML SCGEM GIEFR e B ES . WH. mAEEAN R LML
AMEEBIMNE) HIAHRHE -

4.2 BENNHRE R A AR S IEE R T 15 0L 3B

AAREWIN, AEGEBEN RS (PN RISMENER R GTREIR) FaK
PR AR GG R S S RABEA RE SR IE, AFWSEEH
Lo} UV R e b eV E B o vt TP S 1< & Kl W o B2 T B S ol i R E SR S AN
VORGAMN 2t o ARG WIA I SIBE SR G, TRFEEETAE AN RIT A, e
IR B8 BT S JVE I I 5 R I RE

4.3 ANMFRGETHRH

4.3.1 AP HH ERPATIEN

N FEREIE R SIRNE . SRR R, ISR 5 A IR s, SR
i SEIF AT R 5 S o AT vEAS, PRIE A P55 JE U SR

TEAR 08 LRS00 Py S0t 7 T, A 0 ST T P 1A R 3 A P R B
PG A AL TR (K L AUORIE T A 7] 41 12, R A& S BAERAE FI AT L E £k
R, O B AR P A T A A 1 B AR T . IERS Sy R, ess B LR
“BFIERSG. A thse. HeBI A EC. SR &P mEN], APAmE R4 . Sl TR
5 X R S DR 92 ) B ST 4 28 B RGN B A8 B I REHEAT S W 9% e T, sk

8



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

WA B DR ) 2 e B s ) FEAZ B 5 B B S B S A IR AR (R ST SR A
%, SERLHEE KU 5 1.

RGN, BB AT 5 6 BAPATHOL BRI, ARFSEA G2 7o
X, RRAEARTA LTI 5 I

4.3.2 REZHITRRLTIHRHA

ARG N, AR A REAES S5 s T, [FH R
A2 oy AT e B BRI A By Bl i iR = H AT RN 5%IMAE 5 3547 6 Ik, ONTREL
AT AL DA SR R AN AR & R A I A AE 5, A7 RIS 2 BAL e JRAT
T HAREFR

ARG N, RIS GH W BT 5 A st ik 1) 57 H A2 5

4. 4 REFNE SRR RENBIE T

ALK, ENEU SR RIRMEIRES . — T, FE AR R iR
Bt X, 5 RBMRIIRATE S, FIanEE . B, R T B S 5
— U7, M KRS I (e KR KA SUSIERT S LT U ek
T, 1A% 2 A E AR EETERcE, —. SRR T 5585 7 KR
WG, Pt T I R (RIS 2 T 25 b 25 A DR 58 14— 2 271 S 35 AR S0 A
THRMBOR. AN, ERAREFE, BAVRIH= 5 B MR8 R 5w KA &
TR MIT AR . SUFE I AR — BRI RIS, —FE &R HA T
Edk, JPUR 300, HHHIE 500 BUNMVARFEEKIE BN 4.6%. 8.1%. 2.2%: ATVLRE,
THENL AR G BTSRRI, E . R EE . RATE AT LR IE S
iie Mg, SRR g T M, (5 A FERIARE TRIF G 40
IRFIE IR BORIEAR PR, Ko 26 Bl 52 52 5 ¥ 9 55 43 B 52 L MR = 3 R T

WEMN, BT, HEBEGFHENG TN, a7 AT E AR
aoB FE . FRSATMICE . firim, AERFRENESHTRE, RE
W4T B R R AR, SRS TR
4.5 MEHAEESHNLGRI

BEIAN, ARG A BEESMAHEIE KA 1.96%, C BB HHE B K
O 1.90%, [FIHL ST LRI R RN 2.77%.



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

4.6 WMEHNESFHFAE ABRES R = HEE UL
A, AT AR HOGESE A TAR H R e i AR AN — i N el
WG T HHEIR T LT i .

§5 BEAEFRSE

5.1 EMREZEHRHEHEML

B dsh oas
JP5 i H &)
1] EL.A51] (%)
1| B #Ess 1,298,687,969.74 48.52
Hodp: i 1,298,687,969.74 48.52
FAFESEAE - -
2 | B 1T 1,132,084,264.48 42.30
Hrpr: fizz 1,110,916,782.29 41.51
B SRR SR 21,167,482.19 0.79
3 | &I - ]
4 | SRMATAE IR - ]
5 | RANIRE T 114,467,044.00 4.28
Forpre S 0 1 SN IR 5
e e ' '
6 | WATIERMGEEEMEETT 130,791,412.89 4.89
7 | HAth B 330,412.48 0.01
8 | &if 2,676,361,103.59 100.00
5.2 MEHREAT R BERTAE
5.2.1 MEMREAT WA RHKIFEABRERELHE
i G T

i R IZS ARE o)
R k25 ~ehrE o (%)

A . ARG H Dk 19,721,985.50 0.75

10




] ORI G BNIE R R A 4 2023 FE5E 1 FEE

s g 65,223,353.64 2.49
C [filligl 931,995,141.64 35.59
5 jlijj\ NI W Y 1 P 18,071 986.48 0.69
E @30l 8,982,619.92 0.34
F R ARSI 6,549,837.56 0.25
G |[KiBizky. fEmmgEL 6,626,036.54 0.25
H |15 F DOl 26,032,158.00 0.99
| (5 BB ARG BREARRS 24,890,821.20 0.95
J Rl 119,545,530.64 457
K [l 4,639,905.77, 0.18
L FH SN 55 55l 4,802,418.40 0.18
M [BFEEAIE FRNE AR RSl 61,599,727.75 2.35
N KRS IR 35 it 5 HE 2,365.01 0.00
O |J&RMRS . BHEAHARR S - -
P B . -
Q |BAMMLTAE 3,831.37 0.00
R [3Cfb. 1R EMER R 250.32 0.00
S |4k - -

it 1,298,687,969.74 49.60

5. 2.2 MEWIRBATI S R BT RERRAS
AR I S AR T R OR 55 S e B BB A B SR

5.3 REHIREA SRYME S E S H 158 B/ HEFF B8 +42 B R 45 5 B 4

R g
F5 | BEARR iR E A B () N e E (On) VR L A1
(%)

1 603833 KRR J 873,900 | 105,549,642.00 4.03
2 603801 SHFEE 2,193,780 | 70,420,338.00 2.69
3 600519 Pt EdE 37,601 68,433,820.00 2.61
4 000568 PP 240,801 61,353,686.79 2.34
5 603259 24 R 1 537,367 | 42,720,676.50 1.63
6 000651 M 7 HL 2 1,079,100 |  39,656,925.00 1.51

11




] ORI G BNIE R R A 4 2023 FE5E 1 FEE

7 000858 FAR 186,570 36,754,290.00 1.40
8 603008 A 1,057,500 33,152,625.00 1.27
9 600036 AT 925,325 | 31,710,887.75 1.21
10 000333 EHIEH] 518,040 | 27,875,732.40 1.06
5.4 WMEWREFESEBFHIRABREBRRHE

» B RS T

s 5 2 e A () i
THE EL B (%)
1 [ ZK Aot 75 ; .
2 | RATEEHE - -
3 SR 7 927,574,579.83 35.42
Horp R SRl 655,267,522.45 25.02
4 VA7 75 121,167,586.85 4.63
5 | v sE e 10,026,382.51 0.38
6 Hh IR A 41,425,336.99 1.58
7 B EGIEE L) 10,722,896.11 0.41
8 EINIZES::A - -
9 | Hiih - -
10 | &it 1,110,916,782.29 42.43

5.5 MEHIRELA ARYME 5 ES T #E BIA/NHEFF BT F4 fR3r 305 P 21

3L S
JFe | fEEE fiRFF 2K e (5K AN SR E(T) 1 L1
(%)
1 220411 22 &k 11 1,500,000 150,859,150.68 5.76
2 230401 23 ¢ ) 01 1,500,000 150,371,835.62 5.74
3 220308 22 3 08 1,100,000 110,504,191.78 4.22
4 2320005 2:?_}%_' ] ﬁ/]:!EE 1,000,000 100,170,000.00 3.83
1T =& A5t 01

5 138807 23 HE G2 800,000 80,505,407.12 3.07

5.6 MEMIRIZA RME G ZEET - IFE LB/ MHERF BRI+ 48 B SRRIESR U3

B 20

i

IEFF Y

UEZF A4 R

A (1)

M EOT)

(IR B

12




] ORI G BNIE R R A 4 2023 FE5E 1 FEE

FAFELEE
LY,

1 112911 A 10A 210,000 21,167,482.19 0.81

5.7 MBEHRIEA SME G ES T 13#E LB/ NHERF HIRT 144 51 6 B 85 91 40
AREAMEARRFFA SRR

5.8 MEFIARIZ A SHME o2& 7™ 13#E LLBI K/ HERF BB A2 BUIER 3 B 40
AT AR T HIARARFFARALE.

5.9 MEHARAZEERREPRBBI LR Z 1B
5.9. 1 EHIRARSH T KRB R B Kr A48 25 B A

A NN S

R i e AU [ ARMEE | o,
(L) 3(ot)

AR BRBE (D) -

FREHE S B R A I 25 () Gﬂm%Lg

FREFE 1 B 5 AR I SRAMEL AR B () %Wﬁ%g

T ARG ARG WA KRR P15 1 5%
5.9.2 FEEEF BRI KB RBOR

A Fe <5 T BB AR I DM A 2 v IR S 2% SO VRO AT AR R i o ASTE ST
BB U B SR, DL IORE Y B 1, BRI R4« 38 0 i BRI M
TRTLE 4. AP A B AT, BRI SR G 25 T B 1 52 55 Rl
Ao AR, AL GBI BRI BT & REE I BT R A 1.
5.10 #REWIARAZ S BB ) B U 3L 5 50 i

5.10. 1 Z<3 E G S B R B 3K

AL S AEUHAT [ BB BT, AR KU AT BN, DAEHIRE A B H I, 4
BN G A RECE R B BRI, LA R G 0T, SRR A . %5
ERRIIII A2, TR I AR A E, MR A i e v U, S
S 7 K IR B
5.10. 2 R RIRARE SR N E R E OB HE
i | 2 | BeR | aamiE | ARnmEE | KRR

13



] ORI G BNIE R R A 4 2023 FE5E 1 FEE

IS ]

A FMERS BEG T (o)

[ o HH T e s AR 2 (o) 28,706.21

[ U BB A A o623 (o)

VE: ARFES AW IR RFE FH A
5.10. 3 AHE G HFE LA

[ 65 3 B B A AL G I AR B T SR S R A A TR, AR
T HREHERE, fEm T EIE R R AR

5. 11 HEAEMEME

5.11. 1 AREEHREMF T HIEFF I RAT B, EHRB IR B A R A Fl Rk &
i i) AT — 2 N sz 2 BN BARAT 20 SAT AL 1T o WROUR 5 S A A A R A Al AR AR
Fr gt H AT — 4 N 1 52 2R o AR o B ERAT B A R A F R 5 Gl H AT —
O P R 52 3 R AR AT ORI B B D 2 R AT R A 5

AL G X FIR EARRAT BIAH SGUE T B 3% 0 PSR AR I 147 6 AH VR E I S 2 4 TR 1)
TR B IR RSN, A S AT AT IR AT B A IR
FRIISLGE R, BTEMR S ] H AT — N 2B A TR ST AT T .

B.11.2 AR AN, HEHTEIIHTT 44 M SR DU H RS R R e 1) 4% 1 1 55
HITEIE o

5. 11.3 FHAMBF=HI AL

] ey FHO)

1 FHIRES 323,232.55

2 | MWOEFFEH K

3 | MR

4 | RYSCHLE

5 | SUCH K 7,179.93
6 | HARSYGK

7| FefERR

8 | Hdib

14



ORI KR A TSR B

4 2023 HE5E 1 BRI

9 &1t 330,412.48
5. 11. 4 #EWREFE BT B K 535 4
&%
55 A (e 2y s e E (OT)
1$E LL 1 (%)
1 113052 Pl F Ao 3,563,581.59 0.14
2 128034 TLAR B 2,826,117.93 0.11
3 120002 18 H1 )i EB 2,547,687.25 0.10
5.11.5 WP HHR AT+ 48 B 2= AR Ui 32 PR 1 10t ) 1 B
AFE G AR AE FAR T+ 2 I SE R AFAERIE 2 BRI
§6 FHHAEREMHLIED)
BT
I H IR KIESA | RIS KIESC
15 B HA) 2L 4 4 A0 2,688,339,537.24 98,393,054.91
i 45 S 30 1) 35 4 A HR A 47 0 1,232,359.93 370,014.94
el A 1A HATE) 32 4 R e [m] 47 25 106,116,473.75 4,082,706.24
i I R 2L S R o AS B A (A
B b LL <27 A
e W AR 5L 0 AU i 2.583,455,423.42 94,680,363.61

§7 ESEFEABHERREREAFZSER

71 REEHEANRFHEEESHHRINIEN
AR N B B R A S A

72 ZEBEHENCHBERRERRAREER 5 HH

AIMEWA, EReEEAAFAIBHEA S G HIE.

fH L.

15

G ] B S S AR 3k < 1)



IR BT AR S BN R R4 2023 R 1 AR

§8 FAXMHEXR

8.1 BEXMHHZ
(—) R EEM SN R SR IR A BIE 5 18 W R S S 4 1 U1
(=) (7R EIBKIE SRR IR S e G FH)
(=) ()RR BA R W) F IR ok 55800 )
(PO (R IR G BUE A R S FEE 0
(L) EEE A

8.2 FFHU A
JoMN TR X EIMKIE R 15 RF E R 4R 3 31-33 1
8.3 E X
LA REFAEEN R 08 A, a4 TA SR SL S Bt
2. /A ). R4 BN M AE www.gffunds.com.cn.

JTRESEEARAF
—O==#lA=+—H

16



