] ORISR G RS BB & 2023 4E 5 2 AR

TR KRS ISR AR S
2023 £58 2 FEW G

2023 &£ 6 A 30 H

HETHEN: | RESEHFRAA
HEFAEN: PERERITROHERAA
WRELHHEB: —O==#FtHA=-1H



] ORI KIR & RS BB 4 2023 4E 5 2 TR

§1 EERR

B E N F o M FEFRUEARR & TR AR IO R IR L
EORIIR, NI A B L A M R e B AR A ) B B AT

BEFEE A E RAESAT RO A R A AARE AR &S FHE, T 202347 5 18
HEM T ARG PRI S48 Fs . 1P ERMAL ARG ENE, HEEZA BT
TEREBOCE. R IR B H R .

Fe B RV LAUSEAS F . B R B 00 ) BEARE F R T, (RN ORAIE £
E—EHF.

FE AR SRR AR KR I . TG A, 435 TEAE A3 58 e sk i b
120 B B AR S R S U0 1

AR I 5 BERERE

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

§2 EH&EF=RBR

B4 R TR B KIR A

B4 AU 010534

S Y (Y FAFITF I

FeaRARH 2021 1 H 27 H

G FIR B S AUSET | 2,614,745,805.53 iy

P 038 P ARAH KU A SER_E3E AT 0, b & 5F
PROE A LR, TR 4 B 1K AR A
TEHE G A I8 DL S E L AT R vr iy N, ANJE 4

e KX ZMAVEIAEE . BT B I A (K

. TS T BT B T, O ML T ISR
55 S 4 2B 7= (L

NS {anse 31 HIE 800 F8 $ I 25 % x40% + FHHIE 4 5t F Holi 2

2



] ORI KIR & RS BB 4 2023 4E 5 2 TR

x55%+ N R MG HIAEAAZR (BE) x5%.

RIS SR G HHE Sy, HTTUHUCES SRR K i T
MRS MGIF RS, IKTREEMNIES.

HA JURIESE AR A A

A o [ R AR AR AT AR AT B ]

JRURSE AL 2 A A

i

s
gﬁ &>
[an
i

i

TR A G 4 (5 4 T
. R e R s A | RS KIRS C
VN
TR 4 G L 028 S AR

010534 010535
i
MEMA TR SES

2,491,819,851.72 i 122,925,953.81 i
63 201 24

§3 FEMFEIPMEEFERI

3.1 EEMFHER

A NRTTG
e 1

F I S4B bR (2023 4 H 1 H-2023 4 6 H 30 H)

IURBEIE KRG A | TR KIRS C
1AHA 2 S -53,818,164.63 -2,073,569.39
2 A F -37,074,487.01 -1,534,490.11
3LV 35 5 4 4y B9 AR R -0.0146 -0.0151
4R EE SR A 2,400,406,664.46 117,700,412.49
5 IR E e A 0.9633 0.9575

A (1D PRI SHE A B RAA NGS5 3G & A, 1h Ak
FH G SEBR S as KT EAR T B A8 -

(2) AIACT LI I Ta BB AR BN . BB HAheN (RS A et
EAR SRS F1BRAH I 2 I AIAE FH BB 2R J5 B AR, AR g A 3] 2 S i 2



] ORI KIR & RS BB 4 2023 4E 5 2 TR

AN BRI R

3.2 BE&HEFRN

3.2.1 ESMPRENKE RS FHN S LB 2 2 L
1. JTRIGEIMKIRE A:

. | kS AR
| e | gt |
N RS o | R
B B RinEZE | AR A O—B @—®
O ® %6 RIrfEZE
@
Eﬂi—' -1.49% 0.33% -1.00% 0.32% -0.49% 0.01%
j— /\
EJE 0.44% 0.35% 1.74% 0.32% -1.30% 0.03%
k5 -4.37% 0.41% -2.60% 0.37% -1.77% 0.04%
H3EEE
[F] A= Rk -3.67% 0.48% -4.55% 0.44% 0.88% 0.04%
24
2. T RBEHEKIBE C:
. kSRR
o R | s |
. X [ERES o | R
i B KR | R o O @—@
O ® %6 R
@
ot de = A
Eji ! -1.55% 0.33% -1.00% 0.32% -0.55% 0.01%
N
iggi’\' 0.31% 0.35% 1.74% 0.32% -1.43% 0.03%
4 -4.61% 0.41% -2.60% 0.37% 2.01% 0.04%
HEE&E
[F] A= Rk -4.25% 0.48% -4.55% 0.44% 0.30% 0.04%
24

3.2.2 BHESAFAEMURESRTHFER KRR LS RS LB R #E

RAFH LR

TR BHE AR A RIE R R B
SUHTHEIE R 5 S B o 5 (10 77 52 H50 LU

(2021 &£ 1 A 27 H&E 2023 46 H 30 H)




IR IR G RIE T3 BT & 2023 SE 5 2 LIRS

1. [TREEEKIES A

5. 12%

4,58%,

3.06%

1.53%

I '|"‘l|h|
0.00% 1 f j*‘r leu Im, '\‘/Np b““JJ" 1
| ' ‘/W]

-1.53% |‘|

-3.06% \r'fh" I'.fll v ! A

-4.59% I ﬁ'qn‘] L N J h L“’ f
¥ |

6. 12%, ( | -l H'II|/ ||‘| r| |||}

-7.65% | \ JJ

-0.18%

2021-01-27 2021-06-24 2021-11-19 2022-04-15 2022-09-09 2023-02-03 20:23-06-30
|—rsoEeKRs. — s

2. TRBIEHKIRE C:

0. 14%

4.61%

3.07%

1.54%

0.00%

-1.53%

-3.07%

-4.60%

-6, 14%

-FB7%

-0.21%

2021-01-27 2021-06-24 2021-11-19 2022-04-15 20=22-09-09 2023-02-03 2023-06-30

|—retekRsc — Lasg|

§4 BHAWME

4.1 HELH (REGZI/NE) i



IR KIRS

RS R R4 2023 4E55 2 ZEERE

EARENE |
pompg | 7 “
14, % LT YT _
R | BHE |
Ha | H
Sk, EHEmL, T
¢lﬁ#xﬁﬁ Ak MO AE
SLE 'i{ff—ﬁﬁéf@?@ﬁ{ﬁ/\
7 B 5 U 2 A A BB AR
P ST . BHALH. R
fi@ii%;ﬁ %%ﬁﬁmﬁﬁé@ﬁ#&
il s akiwiitss kS S8 FI(H 2019 4F 1
o (L o2 H 10 H % 2020 42 2 A 11
B, RICEEA H)s RIS 1
H 58 BT 2 70 WIS LTI(H 2019 4F 1
AR 3 A 10 % 2020 % 2 A 11
A AT, | DN & LAk S A e
AR — 45 BT o S 1 2 X
e 2 s e SR (9 2019 4F 1 H 10 H % 2020
BRI S E2H 11 H) RERRE
ST, [ 2 Rl M B VR £ B AIE 35 4 e 0 4 I
R T e GLI(E 2019 4 5 A 21 H
9 S5 I #2021 % 1A 27 F)s IR
A AT, 1| 2001 M RIS B R A AT e
P& ﬁ%%%%ﬁ%@ 08-27 - 10 4 | EE IS A IH(H 2019 4F 5

TEFR 4% 08 4 11 2
GHB; TR
s RUE S % 3
SIS, |
R EHEEE AT 0-4
FE A 80 iR
HOF BT 4N
e, TRF
fit 1-5 FEFF47 65
FHARHOE S
SIS, T
KBRS Rl o
TR R 4
(3 40 1

H 21 H&E 2021 44 H 8 H).
7RI RE € BT IR 2R AL R
ERIEFHRRES RS
(H 2019 45 A 21 HZ 2021
F9H2H). TRILZE6A
H & BA T i 2 2 ke =0HIE
FI TR SR &4 (H 2019
FES5H21HE20214 10 A 14
H) 7 RIC S BATF U5 257
HERRAIEFRTEERES
ZH(H2019F 5 H21 HE
2021 4£ 10 H 25 H). J"KIC
23N H o B AL ki
NIEHFREREEELH(E
201941 H 10 HE 2022 % 7
H 11 H). J"RICE3IANHE
HH I A5 25 21 R ke 2RI 23
BREFEZH(H 2019 F 4
H 10 HE 2023 1 A 10




] ORI KIR & RS BB 4 2023 4E 5 2 TR

SPP

M SCRHSEE, BB, fF
2 » AY 7 N /\

KIS e ARIRIE S EL I B ool D
N, E . AR R AEEE AR
T B VR TR e 4 o8 F AT R R BRI AL 5L s AT
e | e et | 2023- RSB RN . B
HSCRE | Bk < ) ik s 22 B, - LA | S e e e
A O — B VE 01-20 ﬁlzﬁﬂ:j'by_\'\ rﬁﬁm&ﬁiﬁﬂﬂ(
IR A B RETR . L A T 3T S L 7 e A
m%ﬁAggji (LOF) #:4:2F1(E 2020 4
R 2 A 14 B 2022 4 11 A 24

SPP

TE: LA AU 08 A 5 o B SR H .
2AEFF ML SGEM CIEZFiE GBI ESE . WFH mPEEA R LML
AMEEBINE) HIAHRHLE -

4.2 BEAFRE A A Z S FR 5 LR 3

AAREWIN, AEEGE BN ROES (PR ANRISMENER R G &) &A%
ERERPSSINE oA CINIE St R TR RSP S S AP Ca ® R L P W N sa D DS ER
YR BT 0 SR U ERATE PR B, R T AR A B KU O B |, DR e AR A
POREBAN 2t ARE A S IESEE M, M ERERE AT N, e
IR B8 BT S8 JVE IS I 5 R I RIE

4.3 NP5 EIRHA

4.3.1 AP G HI ERPATIEN

N FAREIE RN AR TR R, INSRAE Sy A FCER T P, JEE
o SEIF AT N R 5 SR o A v EAS, PRUE A P55 JE U SR

TEAR 08 PRS0 P9 382 1) 7 TH 5 8 W) ST T T 045 % % 34 P o) 4% R AL
PG A AL TR (K L AUORIE T 7] 418 1, B A S BAERAE R AT L E £k
S, I RCR BRI B R L s AR T . (R G R, eag b i
“IFEARSE . g Lse. LBl e SRESFET IR, AR RIES . SR TR
5 RIS TR S IR 32 ] o SR I R 58 B R BN HRE A8 5 i R AT S AR e T, Sk
B A (2 rp XU 15 s RE A% BB X408 BT A0 38 5 25 A AR (kST I 22 A
1%, SEIRAE AR (1 5 42

AR AN, R A2 5 i FE A PAT RO R AF, AR HE 23T A



] ORI KIR & RS BB 4 2023 4E 5 2 TR

X, RKRAEAETA QT2 5 FH I

4.3.2 RHEZHAT AT A

FAREIN, BAFETIAEREHES S0 HI AN ST, [FH R
A2 5y AL B FRIA A By B i AR 2 H SR 5% 1052 5 364 28 IR, $ouR %K
BTG DB s f B AN & R MR AL S, AR 2B € B AT
T AR

AAREWIN, RRBUIAS: A 0] 5E R EA Q-T2 5 A 2 4iiE K75 38 5 -

4. 4 &N ES BB R RIE/ES

TEFZLOK, PMI ARMAE 49%MT, (KT RAEZ: T, HEUL—. ZFHH
BERHIRR —FEAES . A, —ZE 2 TR 23 e A AMEER &R,
PRIt = 2 B 2 G R 3 LU A 59 7 — AR B T ) 1

AT R RGN RHBERTEMIEFT, A BRI 2 5 2 i
SRR, ZERETR 300, I 500, GDLAR FRERIE 250N 5. 1% 5. 4%, 7. T%;
ARG, . R Ka. AHFEATLERIER R, FREE. SmTOE
HFMEL ERPHE, LM FEREL TSRS, WA, Ik
B FEIESE T ARAAE AR A TNT AORSZ B RS BRI . — 2R, fiidksltos, Wi
AT, R LR 2P R

TR, MGV AR AT U, T BRI R R IE S,
UEH AR RO AL RARAEFFAAR, G773 4E5F 7 ARV S B B ems . 45k 77, [
ZUFBURAN R NI B EE O 2 —, BRI AR FE O IR EF T AR AT LI
MLE. [N, ZEBRZRTAT, N7 —& A ER I E . Fidr k6 NAR 5
FF i A SRR AGE— DT T Ak . 55, B HE N SRS B AR T A B3 1 220 B
Ak, ER AR S RCE .

4.5 WEMAEESRLSTRA
AIREN, AESE A BEESHFFENKZERN-1.49%, CRELSMHFIFENK
FN-1.55%, [EIRDL SR LA L REUL 25 2 N-1.00%.

4.6 WMEMNESTFE ANBERESH T HERE B
I, ARG AR M BLES: — A T H BSO8R A N AR — 0 A8l



] ORI KIR & RS BB 4 2023 4E 5 2 TR

BB HAHERT LT e .

§5 HBEHAAME
5.1 REMRESEH=HEBN
B 3 4
FF5 HiH EH(T)
(¥ L4511 (%)
1| B 1,367,458,783.03 53.19
Hodr: EEfK 1,367,458,783.03 53.19
FAFESEIE - -
2| [EE A IR 989,762,672.89 38.50
Hrr: fizz 968,406,622.21 37.66
B SRS 21,356,050.68 0.83
3| &R ; ]
4 | SRLATAE IR ; }
5| EANRE LR - -
o SRR 1 SN IR
G ' '
6 | BATAEIMA S & At 128,258,836.71 4.99
7 | HAth B 85,654,906.83 3.33
8 | &t 2,571,135,199.46 100.00
5.2 MEPFRFATW A R B ERTHE
5.2. 1 MEBHRBATVLARHBEABRERTHE
oh 4 B i

(VT

GRIESl|

~feE o)

EEEB] (26D

A PRGBS B il - ;
59,214,126.00 2.35

B XAk




] ORI KIR & RS BB 4 2023 4E 5 2 TR

C | 909,682,752.71 36.13
D ijj WD IRAREFERAL 168,250,099.00 6.68
E (&5l 2,375.51 0.00
F [t mEEI 29,133.72 0.00
G @iz, efgAmEEL 37,897,678.00 1.51
IS EREEREpIE 3V Q4 - i
I (58 E . PR BHOR RS 24,899,937.84 0.99
J &Rl 35,914,246.00 1.43
K |5 Hu =l - -
L[PG AR 25 g5l - -
M [BFERE TR AR R 55 42,750,767.25 1.70
N K] FEEAT A H 35t o #I 88,817,667.00, 3.53
O |FRIRS . EEFIH ARSI - -
P [HH ] ]
Q |PAERMM TR ] ]
R [3Cfb. R EFIGR - -
S GiE - -

&t 1,367,458,783.03 54.31

5.2.2 MEHARBATRIBRER R ERRAS
AR He AR IR AR R I8 I A OB BB SR

5.3 WMEWIRIEE A AYE HES T 1#E IR/ D HEF BRI+ B R 5

SR g
Fa | REAR Ji EE AR (k) 2N B (T)

THE EEBI( %)
1 000513 TN EREE [4] 3,576,600 | 139,165,506.00 5.53
2 600519 DEAE A= 53,900 | 91,144,900.00 3.62
3 600323 IE IR 4,691,900 | 88,817,667.00 3.53
4 000895 R R 3,547,500 | 86,878,275.00 3.45
5 600900 KAT HL 7y 3,194,400 |  70,468,464.00 2.80
6 000858 TR 385,000 |  62,974,450.00 2.50
7 000568 VaPA B 257,000 | 53,859,490.00 2.14
8 603259 2 B e 685,867 |  42,736,372.77 1.70
9 603833 RRIR 2K & 438,600 | 42,017,880.00 1.67

10



] ORI KIR & RS BB 4 2023 4E 5 2 TR

| 10 | 000333 | ER%EH | 696,100 |  41,014,212.00 | 1.63 |
5.4 MEPRZBEF MR FFRBELE
B B
FFg fii 25 i A A SLMEOT)

HHE LI %)
1| EE b - -
2| TR - -
3| ERbfis 335,600,786.94 13.33

Hdr: BORPEERI 253,305,509.38 10.06
4 | DIfiFF 408,340,580.95 16.22
5| Al AR B - -
6 | TR 183,447,049.65 7.29
7| WEf (AT RS HAD 41,018,204.67 1.63
8 | EhlkArs - -
9 | Hdib - -
10 | &t 968,406,622.21 38.46

5.5 MEWIRIEA RME o 2 & F ™ 13H LI K/NHEFF BT T4 B 308 A 40

A g B
P | gl fii 7 4 K HE G A FANEOT) 1HE E A
(%)

1 230401 23 4K 01 1,000,000 | 101,038,739.73 4.01
2 138807 23 HE G2 800,000 |  81,515,261.37 3.24
3 220411 22 KK 11 700,000 | 70,912,665.75 2.82
4 220202 22 [HFF 02 700,000 | 70,903,076.50 2.82
5 1928033 | 7 E'j f)%”— 500,000 |  52,151,189.04 2.07

5.6 WMERIRIEA RME HES T HHE B/ RRN 2 B SCRAESF 3R

B4
F5 | IR | EREAR | BEE(D) ~ AT o
IFHEEE B (%)
1 112911 | F A 10A 210,000 | 21,356,050.68 0.85

11




] ORI KIR & RS BB 4 2023 4E 5 2 TR

5.7 MEMREA RNE SESH T FE LGN NMEFRET LA SRR A
AIEEAMEHRRFFH SRR .

5.8 REFARIZ A SMME o7 & F =58 L) R/ HEFF R TL44 BUIE S 38 B 40
AT AR IR AR FFA B

5.9 MEMRSEETRREKIBIGHIBZ 5 1B 0L it B

5.9. 1 R&EHIRAT SHH BRI B 35 A5 28 B 4

iz

K

S EN

“4E
(1)

NI EAR
3)(0)

PR 1 B

1C2312

IC2312

-44.00

-52,132,960

.00

219,480.00

ATk i
e B
KA LI
37 AT A
&, 22
% b AR
T H 543
EORTRI
KAE, K
BEATAEAZ
5, FEEt
(RN
 [RR

IEEPS)

IM2312

IM2312

-55.00

-71,275,600

.00

-747,112.90

JE o

PN el Ul
ARl b
KA LI
37 AT A
&, 28
i b AR
L HELE
ERTRI
KAE, R
BEAT IR AL
5, FEE
(RN
o [FR i
HIAR I

iE o

IF2312

[F2312

-120.00

-138,499,20

0.00

239,607.10

PN S i h U
ARy b

12




] ORI KIR & RS BB 4 2023 4E 5 2 TR

LA 2yt b
T35 TR
W, 22555
& b DAFEA
i H &4 %
BT RIH
KANE, K
HATIE R
5, FEGtt
BT & 34
& | A
kPSS!
5E

N FUMAE AR B LB A () -288,025.80

Ji% 8 A O % o A B 25 (OT) -33,725.40

I e M TR T A A R E AR S (On) -288,025.80

5.9.2 FAEESHFBHEP KB RBUR

AR F 4 T BB AR I SRR A 2 v FE R M 2% SOV AT AR Rl i o AT S B
DR RS B A SR, A ORMEDY H N, R BLR SRR AR . A2 5 im ki i
RIS 2. AR e T4 R ISR BT IALAFE R, RS B I 25 R B (1 58 5 1
Ao RGN, AREHB AR & REE I BB AR E H 1.
5. 10 EWIRAZSHIR I E AR 5 H RN

5.10. 1 AR E MBI HBUR

AT G AEREAT E GUPI OTBCBE I, ARGE X S H I, IEHIRE N EE AR, 4
BRI BT H MBS A, DR Bl o, R 225
RIS 2, A AR E AR, BRI A & B, S
BB IR YRGS T .

5.10. 2 EWIRAE: SHH # H A 7GR 28 A

FFaE TAWE | ARUMER | XSRS

R 275 T o | B G U

RIEERT

] {57 4 T 1)

-102,165,00 R A e
-383.050.00

0.00 ’ A IR M AR

TN F)

j%o

TF2309 TF2309 -100.00

13



] ORI KIR & RS BB 4 2023 4E 5 2 TR

NRMER S SEE T () -383,050.00
] 57 # D B e AR 2 (o) -194,664.00
] 57 #A D #c e AR B A e fE 423l (o) -383,050.00

5.10. 3 AHIHEGIARBHE -
[ I BT e vt vt M AR O 7 AR S AAARAIER TR, AR
THEHERED, Rm THERE KRR

5.11 BBEHESREME

5. 11. 1 ARE GG AAT T A UETF AT AT, EZRE LUET A R m ik
G ] 1 AT — £ P9 5 A2 21 BN RERAT 20 STAT I AR 1T

AT G IR TR RAT B SRUE TR I 35 BT R AR 7 A4 5 M SRV A I S R e 15 TR Y
FOR o B BB TSN, AT GG HAR AT+ 44 UEZF B R AT EARAICA I
AR, B S Gt H AT — AR B THE DT TR .

5. 11. 2 A N, eI BT AUAT+ 4 I SRR H B 2k < 4 R L E 1Y) % e P 52 e
5 .

5.11.3 HARBE =M B

FFg E S &H(TT)
1 17t PRAE 5 36,254,003.67
2 YIRSk 49,393,075.09
3 INtidivel
4 SRS
5 JRE AT FR K 7,828.07
6 FoAth RESER
7 2
8 oAt
9 &t 85,654,906.83

5. 11. 4 REWIARFFEE AL TH O K T 5657 A 40

SR TN

o) A (TETEA N 2~ ICMMEGT)
fE EE (%)

14




] ORI KIR & RS BB 4 2023 4E 5 2 TR

1 113584 K fiit 6,360,123.09 0.25
2 128105 KA it 6,242,572.60 0.25
3 113037 S 5 5,228,606.85 0.21
4 113033 I 5 5,227,458.90 0.21
5 123128 B R 4,247,808.22 0.17
6 123076 58 ) B A5t 3,111,328.77 0.12
7 128129 AR A5 3,038,806.85 0.12
8 113056 R ot 3,035,330.14 0.12
9 123106 1ESH A 2,521,500.49 0.10
10 113052 PV FE A 1,017,130.68 0.04
11 113065 T H fot 987,538.08 0.04

5.11.5 MG HRAT 148 R P AA7ESUE 32 PR 1B 0 A 5 A
AT G AR T IR 42 B A AETE S PRI DL o

§6 JFHAEEHAES)

B iy

i H JTRBIBIKIREA | TR KIEESC

15 S AT B 0 A A0 2,583,455,423.42 94,680,363.61
A FR 4 6,395,523.79 33,337,862.09

T 7 1913 )
1

Pol: AT o SO 3D ') e < B [ £

98,031,095.49

5,092,271.89

5 S B 2 < AR o A B A (4

WAL “-7 )

A ST AR 5 e A A 0

2,491,819,851.72

122,925,953.81

§7 ESEBEANZHEAEREBREEZSEMR

71 REEENFHAESHBRIIER
ARG I B BEARFF A A S0 3.

72 EREEHEANZHEAFREEREAZES 5 YA
AREWIN, EeEEAAFAZHEAA B e G B, R B SEA R 61

it

15




] ORI KIR & RS BB 4 2023 4E 5 2 TR

§8 HEXMHFHEX

8.1 RAENMHHERF
(=) AP EEIS SR R ISR A B J5 4 08 B S SR 1 S0
() () R KIE A ANER R SRS A )
(=) (7RI B TR A W I I 4k 25 R )
(PO (] RIS ANE R BRI S FTE P 0
(Fo) VEREE A
8.2 TR
JUIMTTEER X EMRTE R 15 ORF E B 8 31-33 #%

8.3 EHFT
LA A P AT BN A A 2R A, R A 42 TR 2R SE AT A
2.0 A s AR N M E www.gffunds.com.cn.

ITRESEHARAE
—OZ=#tHA=+H

16



