| ORB ARG RIS BB & 2023 4E 55 2 AR S

TREZREHEFRRES
2023 £58 2 FEW G

2023 &£ 6 A 30 H

HETHEN: | RESEHFRAA
HLEEEN: PEIESRITROERAT
WRELHHEB: —O==#FtHA=-1H



| R LI E RS BB 6 2023 FE 5 2 TR

§1 EERR

B E N F o M FEFRUEARR & TR AR IO R IR L
HORE, FE0H A B FCeME L R AN S8 B AR AN ) S AT AT .

BEFEE AN E T EAT RO A R A AR AR &S FHE, T 202347 18
HEM T ARG PRI S48 Fs . 1P ERMAL ARG ENE, HEEZA BT
TEREBOCE. R IR B H R .

BNV AR SAE F . B IS I S 0 B A 4 B, (HAN{RIE S
&R

BE 1 A S AR AR R I BTA KK, BoE# R AR R AT
240 ] 1 A B 4 )4 55 U I

AR I 5 BERERE

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

§2 EH&EF=RBR

B R TR
He4 F A0 001115

Y (ST L TITF I
e Cilecy Ve Bl 20153 H25H
AR B S BUSET | 144,658,683.35 1

FE M A ARG AT DR K7 B 7= st P Al |, AR
S RGBT RCE, AR BE A e A
B g 5 KR BE 7 v 78 0 F2 3 AR Vs 2 IR 5 BT AL
= SR G SR e 1

RIEGEEMAET &l b, S5B0RH. 1
Pt s W, RIRERNI A REES, WRIELs HA
IR BOS B M R AR B DL, XHBEER . fi5F

BBt H AR




| R LI E RS BB 6 2023 FE 5 2 TR

AN S5 RSB 7= 43 0% LA A T ks T BB R
LIHLIRE B 73 BT 4 ARG, 42 v 22 e AU 1 2 i P

Q2.
zS

Il o
o 30%x 3R 300 F5H a2 +70%x HE 4 it i 20l
b 257 A e v
ARGRIRGIES, KA & KA F
IR AL B RFALE Mk E MRS, RTREMES, &
b R A e XU 35 <62
HEEHA TR EHAIRAF
HEITEN B TR R AT et A PR A
TRyFEeN LR s
" JTREZIRE A JTREZIRG C
i
T P G 25 AR
001115 001116
5
Wh WK T 8
69,440,698.83 17 75,217,984.52 1}
PRI 43 AL

§3 EEMFWITIMESIFERI

3.1 EEWM SRR

Bh: NRMt
i 5 3
FEM SRR (2023 %4 A 1 H-2023 £ 6 H 30 H)
ITREZRE A ITRE RS C

LA &SI -556,764.19 -657,684.42
2 A SHA]E 193,613.12 129,826.75
3LV 355 4 4 20 A SR 0.0026 0.0017
4 IR FE G 5= 15EH 92,855,063.02 97,805,233.22




| R LI E RS BB 6 2023 FE 5 2 TR

5 IR E 0 8lHE 1.337 1.300
Ee o (D) PRV SHabr A RA N NEEEE 5 2 a5 Tigt , Th ATk
I J SRRl 2 K SF AT A g B .
(2) AT LI AR TR IS AR RN . 8IS BB (RS A RN
TEAR SR F1BRAR G 2 FANME FHIRAE 5 2R 5 IO AR A, A AR A9 2 Se B

EAIA seprE AR S A

3.2 EEHERN
3.2.1 EE&HBIRENE KR K5 FEES B E R R LB

1. JTRERZERE A:

. | kg
g | VRO | Mg |
N EL[ERLES o | RGeS
i B KhpEZ | FEHEI o O @—@
ZO ® %6 R E
@
oE=
H 0.22% 0.26% -0.17% 0.24% 0.39% 0.02%
Y
}géi’\ ! 1.52% 0.25% 1.93% 0.25% -0.41% 0.00%
o —4E -4.77% 0.29% -1.24% 0.29% -3.53% 0.00%
U e 10.98% 0.28% 7.65% 0.36% 3.33% -0.08%
oERHE 27.07% 0.27% 24.09% 0.38% 2.98% -0.11%
HEESES
[F] A= Rk 90.38% 0.43% 33.61% 0.42% 56.77% 0.01%
245
2. T RERRE C:
. | MkgEEES
e | VRO | Mg |
N E[ERES e | RS
B EX R | RS o O @—@
EA()) © %@ B EE
@
oFE=
H 0.15% 0.26% -0.17% 0.24% 0.32% 0.02%
‘ﬂ‘ _\A/\
}533’\ ' 1.33% 0.25% 1.93% 0.25% -0.60% 0.00%
k4 -5.18% 0.30% -1.24% 0.29% -3.94% 0.01%
oE=F 9.74% 0.29% 7.65% 0.36% 2.09% -0.07%
o 2= FLo 24.48% 0.27% 24.09% 0.38% 0.39% -0.11%




| R LI E RS BB 6 2023 FE 5 2 TR

HESE
[F] A= Rk 62.32% 0.36% 33.61% 0.42% 28.71% -0.06%
B4

3.2.2 BHEESESFREMLIREE R THMEHKERF L5 RIS b EE R
AT B
TR IR G BN T R 4
B R 5L S LU MR a5 2R 1 77 5 A A 0T L 1
(2015 %3 H 25 HZ 2023 % 6 H 30 H)

1. " REZRAE A:

105,275

04, 74%

54.22%

73.65%

53, 16%

202.63%

42,11%5
fl fin
v],"l" T "‘nn.l

31.58%
21.05%

10,52%% Mﬂ'\‘mﬂu o .-'/

W i PJMW"AI 1‘,,_,.<-~.«-'\.\_,.r'-4w.-” v MWML
1| -’” \ W
d

0.00%:

2015-03-25 2016-08-10 2017-12-26 2019-05-13 2020-09-27 2022-02-12 2023-06-30
|—r£ExiRas — LEEE|

2. T RERZRE C:




| R LI E RS BB 6 2023 FE 5 2 TR

68.68%

61.06%

23.42%

45, 79%

38.16%

30.53%

22.90%

15, 26%

7.63% r"

0.00%

-7 63%

% Wy s
I*f w“ o

2015-03-25 2016-08-10 2017-12-26

2019-05-13

20=20-09-27 20=22-02-12 2023-06-30

|—r&E=gsc —EEE|

§4 EEARE

4.1 HELE (RESZE/N) i

w4

HRA S5

FEAS T & 105
&4 AR

IEZF

R | B
H | HY

MLk
IR

L

HIETS

PN S B S s
IR S i g AR
B QA e e S
S TREBEER
3 RVR G AuE SR
A S B S
By TR 1-3
T ETHT R TR
UEZF R TE e 4 1) 2
S TRICAK
— 4 M R
R UE SR
B IR S e il
JTRICE 3 NAE
IR R A ok
FUFF TSN

2021-
05-13

11 4

MRS, T, £
A7 7 (S 55 3 2 5 0k Ml
T B RS R R A
ARSI LS & W
RTINS 5 R




| R LI E RS BB 6 2023 FE 5 2 TR

e, JRIE
2 18 N H e HIF
JR AT BLIE TR 4% 5E
S ieal

e LARHRH AT B R B4 A 7] A BT RIS H 3.
2AEFF ML SGEM CIEZRik GBI ESE . WFH. mAEEA R LML
AMEEBIMNE) HIAHCHLE -

4.2 BEASHREHA A ZE ST FRM 5 U3 A

AAREWIN, AEEGE AT ROES (PR ANRISMENER R G &IR) &A%
A IR e A IR B 5 U W] A AT A i S R E s AR RS
L UPSS Y)W E S 2E b eaVaE B ot A TP e 1< £ i AW oA O B2 M PR EA S it Vi IES RE AN
PORGAN aE . ARE AL S IESEE M, EMFEREERG AR IT N, e
UBCRE BT B ORI & A R R RLE

=

/]>T

4.3 AP ERBH

4.3.1 A PG H ERPITIENR

N FREIE SR AR AR R, ISR S A EC IR B Py, Rl
1o SEI #4795 SO B A A ORIE P58 5 J U] ) S 3

TEAR 08 PRSI0 P9 382 1) 7 THI , 8 W) ST 1 T 045 % % 1 P o) B 4% R AL
PR A IR BT AR (R AUR IR T ] 4308 i, 30T 4 & A BRAE B 9 FT BL ) 3 4

, S B AR A T A A H AR . TEAS B I AR, aE B R
“BRRMESE. s thde. WIS SR FE-IEIL, APoRssiasd. S
5 XU 7 0 XSG 42 i el e 45 A8 ) R R A ) SRR AT SN WA 4 I T, Sk
I IR F Z r JXURGA% l); A I I R 0 . IR 9 X 58 5 S A TR PR A ST M %
%, SRR AR 1 5 42

IR AP, IR AR 5 il AT O R AF, AR E 23] T A
E, RN 1A 5 F I

4.3.2 REZHITARETRHA
AAREWIN, ARFETIAHREHES SN 5Em s s T, JH A
A2 oy AL B FRIA A B B i AZ IR R 2 H SR 5% 52 5 364 28 I, $uR %K



| R LI E RS BB 6 2023 FE 5 2 TR

AL BT AL PR 08 s /5 B A AL & K 2B W A3 5 A AR e PR 8 JB AT
T HAREFE
AARTE N, RRIUA T G A W] BEREA Q122 5 A 2 & 7 % 28 50 o

4. 4 REWINE S IR REAMBIED T

2023 5 2 R, FUlEH 7R AT, W R MTUE, KR
R 2022 FARRAKY, SRBEIRBN K 3R R B AT P S E S5 M B MBGK A . 24
7, 2 I IREEAT IV R gy i 5, Wi~ BEUNRT . &
JRAZ B A P B SR B A R E 8 . AR, £ T 1 FREEIUREZ G, BT
AE 4 A e e Bgstt, SRS EIE T, SRMBERTm, RATERAFR
£ 4 AR, T AT B BRI S A BUN BT R THE, RATAE 6 H iR 1 BSRA
B, R A R R 2022 FAR A . 6 HR, SRS KA R . 55 e i SO 55
HAERERERm, Simi e AR/ NE EAT, EIRBEEILEER. 2FkE, fifiRi
SRY, W R TR . MadTii, 2 BRI AREEn, 2h T RAm A, 4
A2 5 AR /e T T, 6 A i Ra i KGR TSRS TR, T3k —i
N Ak, HEN S A, TMT ASGRBEGE, ARG PEAT AR R U .

WEWIN, GFdiE, HEFe AR EYIR SR E AUV E, JhE it 1
DIPRALAT K BT T, A AR LERE A Ve G SR B AL, AR AT 1Y
A A G B AL dh Al

4.5 WEMAEESRLSTRA
AIREN, A4 A BESHTIGEEKZERN 0.22%, CRESMHFFHENK
TN 0.15%, FEIHDIEST E A I UEN 25 R N-0.17%.

4.6 WMEMNESFE ANBERES T #ERE B
I, ARG AR M BLES: A T H BSO8R A N AR — 0 A8l
HERIHERT LT T
§5 WHEASHE

5.1 EMRESFTHHEHEML



| R LI E RS BB 6 2023 FE 5 2 TR

3 4 A
FF5 i H & H(TT)
¥ EL 31 (%)
1| B 44,060,904.62 17.89
Forr: %38 i 44,060,904.62 17.89
FFESEIE - -
2| FEER IR 198,518,613.34 80.61
Hr: fige 198,518,613.34 80.61
B SCRHIE S - -
3| ReEERE ; ;
4 | ERATAE SR ; }
5| SENRE LT ; ]
Horpre ST R0 1 SN IR 65
ST ' )
6 | WATIHERMEEEME&ETT 2,940,943.27 1.19
7 | HAhwE 746,295.44 0.30
8 | &t 246,266,756.67 100.00
5.2 MEBREAT AR BERRAE
5.2. 1 MEFRBATVARKBEARERTHE
S

(T

GRIES]|

~fefE G

BB (%)

A R MR B Ik - -
. 3,672,846.00 1.93

B Rk

C |EEs 26,752,005.82 14.03

A} %i\l\‘ A} ‘n\‘\/:: D;H\:

D I BT B BORE AR 1,960,800.00 1.03
NI%

E &5 1,913,484.00 1.00
fit R FAE 316,421.00 0.17
TimIEH . AR HEEOL 1,048,000.00 0.55




| R LI E RS BB 6 2023 FE 5 2 TR

H |[fArE Mgl - -
1 ((EEAER . ARG BB RS 3,891,151.80 2.04
SRl 1,963,056.00 1.03
Gl 1,802,049.00, 0.95
GRS 440,251.00 0.23
B 5T A RS - -
IKF . BRI A B it i B - -
JE RS  AEFAI AR 45k - -
HE - -
PA RS TAE - -
Ak ARE AR IR 300,840.00, 0.16

T AN
o - -

&1t 44,060,904.62 23.11

wn|® O (" |0z |8 |0 |R |«

5.2.2 MEMRIATI A RIBRER R ERRAS
AFE AR IR AR AT I8 I BB B B SR

5.3 WMEWIRIE A RYE G EE B 1#E IR/ D HEF BRI 2 B R 8 4

B SR g
Fa | IREAE i B AR HE(R) 2N RME(T)
THE LB %)
1 300308 Hh s i) 9,500 1,400,775.00 0.73
2 603019 HhRHE 27,000 1,374,300.00 0.72
3 688110 IR A 37,697 1,360,861.70 0.71
4 000651 M1 A 36,000 1,314,360.00 0.69
5 002384 RIKEE 50,000 1,295,000.00 0.68
6 600489 R o 117,700 1,215,841.00 0.64
7 300124 CNEAR 18,600 1,194,306.00 0.63
8 601601 S 45,200 1,174,296.00 0.62
9 603611 1By 44,300 1,166,862.00 0.61
10 603589 H-f-7 22,800 1,125,180.00 0.59
5.4 HEBREBSHMSRNFEFRBELE
B - o
75 i 7 b Fh A RMMEGT)
HHE L %)

1| EEf6F : ;

10



| R LI E RS BB 6 2023 FE 5 2 TR

2| RATER

3| &Rbfize 20,716,860.77 10.87
Horpr: BURVE &R 10,025,819.67 5.26

4 | RS 101,826,484.39 53.41

5| dkE R BT g

6 | IS 73,871,845.61 38.75

7| AT (AT AS R A5TD 2,103,422.57 1.10

8 | [EDLAFH

9 | Hiftb

10 | At 198,518,613.34 104.12

5.5 REFIRIEA Y E HH ST E R/ BURT T4 G 33 40

e ke

e | ey DA AR e (5 n M EOT) HHE L 1)

(%)

1 2028051 Zoﬁﬁgﬁ”ﬂ( 100,000 10,691,041.10 5.61
R
19 h4E4E

2 101901359 MTNOO? 100,000 10,446,495.34 5.48

3 152253 19 %% 01 100,000 10,413,021.92 5.46
21 B B /K#%

4 102102076 MTNOOI 100,000 10,401,117.81 5.46
R A 4]

5 2180009 215 %L?’*’H 100,000 10,268,902.47 5.39

5.6 WMEMREA RMME HES T HHE HBIR/NEEFF BA 4 B SCRAESF 3R

S

AT AR T IR AR R B SRR

5.7 MEMREA AN E SESEFHELFIRNEF R LA RSB RE A

AEERREWRRFFARER.

5.8 EHIRIEA RN E SESH = HFE LI/ FRT LA BUESR 3 48
ARFE AR IR AR R BUIE

5.9 MEMAKRAR SR BB R ZF LU

11




| R LI E RS BB 6 2023 FE 5 2 TR

(1) ARHE ARG IR AR A G5

(2) ARREESAREHINRIAT RIS -
5.10 MEMRAESHRE K EFIAER 5 H RN

(1) ARHE AR HIARRRFAT B G

(2) AFEGANT WA REATE G5

5.11 HEHAAMEME

5. 11 1 ACHE G SRR S RO RAT IOl L 25 R T e 1 W A 7

st gmit) AT — 4 N G S22 07 g B R . R BN RARAT 24T

SIS

HHE PN

ANH X IR AR RAT (AR SGUE T (K5 B8 PR SR 3 5 5 M SV AN I 2 < 15 TR 11
TR B R EARSN, AHL GG HAR AT+ 44 UETF 1 RAT EARAIAA I

ARSI A, B S i H AT — AR B R TTE DT AT .

5. 11. 2 AR I, eI BTAIAT+ R SRR B 2 & & R € 1) & I I 52 e

TG T o
5.11. 3 AT R
Fee e\ EH(OT)
1 A PRAE < 40,847.09
2 CIEZ7 9 Bk 703,248.73
3 JSZUS A
4 JSZHCR)
5 VALV AN 2,199.62
6 Hop SR
7 2
8 HAtb
9 &it 746,295.44
5. 11. 4 G HIRFER BIAL TR I mT e £t 25 B 40
) 27T 1395 44 75 NRMECT) | RS

12




| R LI E RS BB 6 2023 FE 5 2 TR

{8 ELH1 (%)
1 113065 FE 1,086,291.89 0.57
2 113052 PN &= 1,017,130.68 0.53
5.11.5 HEWRIT+ LR EFFAERBZIRIFLRIUH
ARFE G ARG FR BT+ 4 I SE R AFAERUIE 2 PR
§6 FRAESMEHZH)
BAL:
I H ImRBEZIREA ITREZREC
5 B HAW) 2L & 0 A0 A0 78,500,496.60 77,568,953.99
5 HA HATE] J5E 45 5 Fp 4y 158,309.02 86,332.42
Joli: P ST 1) 5 4 L VBE [m] 43 0 9,218,106.79 2,437,301.89

T I R 22 e AR o AL S A (4
WL “-7 )

0 S A it <A A0 A0

69,440,698.83

75,217,984.52

§7 EE&EHEANCHERERERRFEEFMN

71 ZEEEANFHEESHBERIIER
AR A JE B B RS AT S A

72 REEHEANCHBEAFREIALESTZVIH

AAREA, HEeEEAAFEIEHBA S E G B B e sLsE AR S 1

oL

§8 RMBRERRNAMBEERFS

8.1 MEHN B R ERHE M B HIE BT 20%K1F L

Bl 0 S A 15 B A AR AL AR L

| R AR S 4

13



| R LI E RS BB 6 2023 FE 5 2 TR

Fl W
B R a0
| s | omw | e | owmEe | | s
5 | aboontomita | o | o | @ | OEEU] Ty
X I
48,00
Bk | 20230401-2023 0.000. i i 48,000,000. 33.18%
0630 00 00
R
T, AT e R BT 1 L B BT 20% T 0L, T LT e P
FRORET R T L
D B F A A BRI, AN B B TR 20 3 4 Ui
T 2B A e K

@ fEMIREOLT, ﬁAM@AT EICTE LA BN A% A I AR 3 355 4 % 7 DU #5552 1Y)

el H i, ] REHY R Bl XU 5

@ AN EEE KBS R 5|k B R], JE A PNV REAR IR 2L & A [ 20 e te 50

L%ﬁ@i%%&%ﬁ%MﬁE$m,T%%W&ﬁ%ﬁ@&%bﬁ

@ TERFEBOLT, SR % %ﬁﬁ RE FEUARRL & T AL S Bl

NEE AR A RL e, el ﬁ”%ﬁLﬁﬁﬁ 5 H A I 4 G I &k

oA FEHE;

(DfﬁﬁﬁﬁAﬁAﬁN$W$ﬁﬁ THRER RN, FARSMHE RSN EE
R A BRIETEAL -

1§}£é? PN N0 5 4 ) R HR B AT J PP A FE S BRI, S8 R 1 RS E L

i, DI R AR 2

§9 FEXMHER

9.1 FENXHHEF
1A EE S ST R R 2R A BOIE 45 0 B S S 4R 1Y S AF
2. (T RRZIREBIEHF R R ESE S A )
3. (T RIS E I TR A A R RS %5 U0
4. (I REZIRE TR RS EFTE U0
SIEEE A
GBS TR DA
THESFRE NS AT B

9.2 FFHH R
N ER X BN E AR 1 5 0RF E bR 3 31-33 #%

14




| RRZIRG RS B 2023 4E 55 2 TR

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

JTRESEHEERAH
—O==4¢tHA=+H

15



