J R KRG — SR R A TR Bk & 2023 S5 4 TR

TRBHE-FHAFHRSHIEFRRES
2023 £E58 4 FREM G

2023412 A 31 H

HEFEN: [TkESEEFRAF
EEFREN: HARTROFRAF
BEEHEY: —O=NE—H+H



RS — SRR TR A IR SR DT 4 2023 R 5 4 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 .

BEFEE NHRRATRM AR A AR AR S S FHME, T 2024441 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 AR — R R G

4 F A0S 017096

HegiafEr A FLTIFF IR

Fea AR 202341 H 18 H

IR EE S AU AT | 410,272,946.91 fy
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%




IR SRR R S IR R Sk & 2023 S5 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
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

HARB ORISR 1. KRR IE: 2. firi
TANS: 3. IR TIRNE: 4. SRUATA AR TR
I o

VIR 300 $5 H 35 % <15%+ A B Tt e A= 45 5k
IR 2 2R 56 %+ HRIE 415 8 B 7 % >80%

V&5 A R i

AR A R G, HAU s XS KT m T
R GG IR, IR TIRCE R E.

AT G BB T OB bR ISR, 21 e s AR AL
I INPSECa e N a7 g ot N R 27 [ AL SR B
VU 25 222 S el SR B A XRG4 T i T 3 e e 5l
RS AL 2 R AL BRI GEBTT354T T+0 [ se 5y, HAEA
P AN BETR R PR A, P i e vl RER B LE A JIRE
NRIZARI AN Eh) RS (AN AT REXT
G BFIGETE KRR L BB NS H
AN BT AT BEAT SR KUK CFE P BT T A s R T B0 15
N, BEIEAGEIEF AL S, BBASRE RS2,




IR SRR R S IR R Sk & 2023 S5 4 TR

A RE R B AITE DD 25
£ B

FEEEN JTRBEEE AR AR
HELEN FHRIARAT B A7 PR~ 7]

J7R RS R R

A

J7R RS R A R

&C

017096

017097

243,792,160.01 17

166,480,786.90 15

§3 EEMFHIENESIFERI

3.1 EETEIER

HA: NRTG
e 5 1
(2023 4£ 10 A 1 H-2023 4 12 A 31 H)
F B S e bR
ITRFIE—FRA | T RARIE— R
RE A BEC

LAHAC S 2t 1,478,918.84 842,360.19
2 AR -2,681,566.22 -1,990,539.17
3143 25 4 A B A 10 1) -0.0110 -0.0120
4RI 5 1E 239,004,915.89 162,592,163.16
5 IR H: & A Bl E 0.9804 0.9766

T (D Fridk eV ESHE b MR NN 5 2 e &3, th A3
Ja SR PR R KT AR T T AT

(2) AW IR T 2 AR BN $eBtdleas

HAN ARG 2

EARB R ) FHERAH O B I ANE PR % Ja R0, A IR D9 A 39 2 Sz iz

AN SeHE AR B R



IR SRR R S IR R Sk & 2023 S5 4 TR

3.2 EEHERI

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

1. JTREGHEH—ERFE RS A:

. RS
o | TP | RERECEL |
B B U e | s | | 90— | @—@
O ® %@ RFRiE %
@
/N
E;E* ! -1.11% 0.18% -0.17% 0.17% -0.94% 0.01%
SN
Ei:” ! -1.48% 0.18% -0.46% 0.17% -1.02% 0.01%
HIEEE
[F] A= Rk -1.96% 0.18% 0.49% 0.17% -2.45% 0.01%
=4
2. T RRBRE—FEFFHESC:
‘ | kSR
o | L | RBRECEE
B B U e | BEws | | 90— | @-@
O ® =@ RFRE %
@
/N
Ej* ' -1.21% 0.18% -0.17% 0.17% -1.04% 0.01%
‘ﬂ‘ ;/\
Ei/‘ ' -1.69% 0.18% -0.46% 0.17% -1.23% 0.01%
HieE
[F] A Ak -2.34% 0.17% 0.49% 0.17% -2.83% 0.00%
RS

3.2.2 BEESEFAEMIKRES R HHER KRR KH 5 RS LB EER R
RGN B
IR — R VR A AR S R R 4
FHE I 2R 5L 4 LS 0 A 2 11 77 50 A 0] L 1
(2023 4 1 A 18 H# 2023 4F 12 A 31 H)

1. "REHE-FERFREHRS A:



IR SRR R S IR R Sk & 2023 S5 4 TR

2.08%

1.56%

1.04%

0.592%

0.00%

-0.52%

-1.04%

-1.56%

-2.08%

-2, 60%

-3.12%
2023-01-18 2023-02-16 2023-05-13 2023-07-10 2023-09-06 2023-11-03 2023-12-31

|— reipn—Enammas. — MEEE|

2. I"RRBHE—EFAHRS C:

2. 20%

1.62%

1.10%

0.55%

0.00%

-0.55%

-1.10%

-1.65%

-2.20%

-2, 75%

-3.20%

2023-01-18 2023-03-16 2023-05-13 2023-07-10 2023-09-06 2023-11-03 2023-12-31
|- renE—spalesc — LERE|

VE: (1) AREEFAEKOANAN 2023 4E 1 H 18 H, EHFEN &AM —4F.
(2) AEGEOCHNRESEGFARG 6 NMH, HO0 WL R 5 005 7= 1 & H ]
A AT A A KE -




IR R — R PR A AN SR B 3 4 2023 4E5E 4 BRERGE

§4 BEAWE

4.1 B2 (RESZLB/NH)

(ARG |
pompg | 7
B4 4% e TN 8
(| W |
Al |
PN
. kISP
O S Ve 1
# :
%ggﬁégzﬁ PR, SR, B
SE 2 4R 4 [ 3L ] IE 25 45 5 2 S MR IR

oo BT B R RAT LS

N3 K LIV B e et
sl TR TRRARAT WIS 5 o

it RiGHC RS | 2023-

wEAK U TR H A | 01-18 14 4 Iifﬁ%?@*a@ﬁ!m
POV WEEEPaeas M TR =
&ﬁﬁiﬁ#&“ R AT PR ) B 2 BRI 3 | 4
TR GAI, RIS TR
st R R
@%&#&ﬁ%ﬁ TR
R E, AT
N B T A 4
H
s LYERH A B H R A AT SIS H

2AEFF ML SCEN GEZFFIEELENMES . WF. SPEHEA LML
B BIMNE) HIAHRIE -

4.2 BENXRE RN A ESE R FEH L3

A A, AT HNROEST (R N RGN BRS04 %
ARG e E R B RSV IIE, A s (E
B D 0 R N BEANE P AR 8™, AR P AR R G KU (AR A, NS A A
PR A L. ARG WINEGBIEGEE M, EMERSRFA AT, e
M B8 BT 57 SV S I e 5 R B E

9»

4.3 ARG EHHH

4.3.1 AP 5H ERPATENR
AR BT BRI R, INRAZ Sy ) ORI AR SR, SR IE

7



IR SRR R S IR R Sk & 2023 S5 4 TR

RESER AT 2 5 S AT AL, PRAUE T2 5 SR R SE B o

FERCHE I N A G 5 T, 2> =) L T 7™ PR B 46 30 1 e A3 B A
B AL L BAR K L IURIR T 2> 7] 4 ik e, BBt & 2 BEAE SR B N mT DL 3 8k
S I B BRI B T Z A P R LR o fEAC Hy I RE A, AL 5 BE
L1 N 0 e = 7 7 VNI 5 T 1) 1 PR/ 7 R 7 = ol ot L B
5 XU 7 8 PR 42 1) 113 5 #5558 ) SRR R BE A8 oy it R kAT S M 4 R P, sk
IIAS B IR 1) 2 e R s ) FEAZ I R 5 B B RS B S A IR AR (R ST i S A
%, SEBLHEE KU 5 14 .

RGN, BB AT G 6 BAPATH ORI, ARKSEA G2 7o
X, RRAEAETA LTI 5 I

4.3.2 RERZHITRKIE TG

RGN, ARFHNAREAEGS 5 GIAIT5Em s+, [FH KA
A2 oy A B BRI A By Bl i 1% RS =4 H RS R 5% 1A 5 354 19 IR, $uE %K
AR AL IR 08 SO 75 AT A AL & K 2B W A1 38 5, A S-Sk G 2 PR 58 JB AT
T HAREFR

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

4. 4 WEWINES IR REABIESHT

2023 AEPUZRE, WAL PR, W R R R — s vhy, 5T R IR S o
JE T, W28 26K P B AR R I N FE 5 o B T AR TR AT, B R 4 4k T8I K P
AT, SERIAERKIE TAT)S, Ahas A bRARE 5, S &b 5T R I
—EMEIRIAER . W7, WEBEBERAET K JIE B, 2023 4F DU 2= 25 4 4 ol [ 451
HHMN 2024 FFE—FEIFHBB R TR, BKA4EEE, REFH
TE MG 2 I R R AR R, TR SEBURIFF S & LR BUR BB A A Tl
SHIZBT AR WD R o FRAT TR ST M = BUR S ) SOV BUBSGR K i) o 220 (458 = 95T 7E
Frgz, BRI i e S MR RN, — 7, KARE . . e ™MK
i e L A B AT B A SR T AR s 5T, M A AR SR R
# CRN AT, b7 BBURT ) - 3 U SO T W A 2, ™ e b R Ol (R I S 0 R 5 il
(ELHL =36 R AT R TR, S B Al i ORBR B LA B R A ot S 47 2 ke 3 —
ST MFEIRAE -



IR SRR R S IR R Sk & 2023 S5 4 TR

WA HIN, BigRilsy, BAVEVIRET AN, & RO P i AT TR,
FIE BB W i R — & EAT, BRI IR B o AR IR = 2 s 22k, 3K
MIVs4ERF LA A R PP S U E R GFA GRCE . B i il o, 2023 SEPUZ LA
EH/KT DA TR B, FATFFELIIE TSR R BRI 0Tk
BERIAOR AT, BATHFERE] 75 R S BRI I IR/ AR R . 3+ R i AR
KIEFAT, AR EF TSP UMAAEBGRINT R, EPRERL G, ik
AT ERAT ) R Y T 3 2 180 A A ) S8 A% JR o X 7 B35 DA A 0 L g
PATE VI SGEBER A A R BT R s, S0 e R A TR R KT X T
o LA R PR A MV AR S AT, 3AT T35 FE IR A0 38 i B AR A 2 L R SRR BTN L =
2023 FFPUZREE, BATHFFEAEMBAT 70, G T —SEARTRRE . 5EUE
DFRIR LR A 99 SRR IR, Xk RSk o RO AR RO JEAT T BE I o VAR B, 3RS
YEFF T KT BIRLES B AL, XV B TNT 4552 28 T2 0% 99 2 05 AT ML AT L &,
[FIN 2R SR T REYR . LA E Q2 KR T AT L. By, FATII4ERR LAMKHE
W F R BT HAUA LR RO P, TCE LU AERFAE BT, SRR 28 S HAh AL
{EREER VAR B JIE gl e

4.5 WEFRES LSRN

ARSI, AMES A S S AIE A KR H-1.11%, C KM a4 K
S H-1.21%, AN 25 E B S HE N 26 % 9-0.17%.
4.6 MEHINESFA \HBRES VPG EHE

SRA RN, A4k I IS TR F RS e AR R AR
Se WS EIC T BT e .

§5 HREAEGHRE

5.1 MEHREERAEHNR

~

i ik 4 B TR

] i H EH(OT)
¥ EL51 (%)

1 | U HHE 89,211,151.57 18.43




IR SRR R S IR R Sk & 2023 S5 4 TR

Horpre i 89,211,151.57 18.43

FFESEIE - -

2 | B AR 1B 367,302,311.25 75.87

Hrr: fizz 367,302,311.25 75.87

B SRR - -

3 | REeEE - -

4 | SRLATAE MR - -

5 | ENIRE SR - -
Forbr ST R0 11 SN IR 65

SR ' '

6 | WATHERMEEEMEETT 2,782,945.73 0.57

7 | HAth®E 24,817,512.30 5.13

8 | &it 484,113,920.85 100.00

VE: BLRR H 5% Ak s B AL 5 B s A FeA BN 16,884,654.79 TG, k4
B A ] 4.20% .

5.2 MEMRIATW A RNBEERRAE

5.2. 1 MEHIRBATU D RIIEABRER KA S

el

RIEl

~RefrE o

SE PN
BB (%)

A

7N NN N 1R 12

Rl

bl

47,923,748.24

G I V78 N S W&\ SE ST 1 9 VA
NI

I

LRI

676,083.79

0.17

ACEIB . AT IR EOL

2,828,000.00

0.70

T (@ |[m|m

i
1 AR O

10




RS SRR R A IR R R &

2023 5 4 R

| (5 BB ARG BREARRS 2,564,614.00 0.64
J Rl 8,858,782.50) 2.21
K [l 1,427,708.00 0.36
R4 3,476,000.00 0.87
M [BF0 A RS 2,410,558.14 0.60
N KF . FREEAI O 3 i HI 19,002.11 0.00
O |FRMRE . BRI AR5k - -
P H&H - -
Q |PAEMATE - -
R [ofb. #E MR 2,142,000.00 0.53
S [GiA . -

A 72,326,496.78 18.01

5. 2.2 MEWIARBATI S RIBR BT RERRAS

1Tk 25 ARME (NRTD o FE 4 BT IHE L] (%)
AE YA 1,170,002.52 0.29
JE A4 R - -
Tl - -
A H H A TG T 7 b 1,883,052.66 0.47
SRR 949,718.56 0.24
=97 DR f - -
G fih 6,840,021.69 1.70
5 EEOR 977,086.40 0.24
L% 1,943,751.28 0.48
NN 3,121,021.68 0.78
= - -
it 16,884,654.79 4.20
VE: Lo SR B 2 R A 1 [ B ad B AT Mk bt

5.3 MEHIRELA ARYME 5 ST #E BIA/NHEFF BT822 B 5= 13 Bt 21

SRt e
5 | B R SE A4 FR (k) N UM E () 1 AE L)
(%6)
1 600919 TLIERAT 1,032,050 6,904,414.50 1.72
2 300408 =IEEH 141,100 4,155,395.00 1.03
3 002643 JiE A 223,700 3,711,183.00 0.92

11



IR SRR R S IR R Sk & 2023 S5 4 TR

4 002027 I IAR 550,000 3,476,000.00 0.87
5 000708 HE RN 245,000 3,439,800.00 0.86
6 002475 ALY A 96,100 3,310,645.00 0.82
7 300124 AR 52,000 3,283,280.00 0.82
8 02380 HhE HL 1,200,000 3,121,021.68 0.78
9 002415 T FE AT 88,400 3,069,248.00 0.76
10 002352 =47 i 70,000 2,828,000.00 0.70
5.4 WMEWREFESEBFHIRABREBRRHE
» B SR Y
F5 157 i b n e E () i
FE (%)
1 EEXiit:s - -
2 | TR - -
3 SRR 83,356,174.58 20.76
Horp R SRl 22,273,856.55 5.55
4 Al 120,801,460.16 30.08
5 Al e S Eh 7 - -
6 Hh IR 4 163,144,676.51 40.62
7 | AR (RIARSHRAT) - -
8 N2 - -
9 | Hith - -
10 | &it 367,302,311.25 91.46

5.5 MEHIRELA SRYME 5 ST #E BIA/NHEFF BT F4 fR 3 305t P 41

b 34 B
F5 | i it 2y g (5 o8 e E On) 15HE B
(%)
20 HEIRMAS
1 | 132000012 Moo 300,000 |  31,099.760.66 7.74
2 2128023 | 2 qﬂgff”’b 300,000 | 30,635819.67 7.63
e
& 47
3 2108024 | 2L EPO%E” 300,000 |  30,446.498.36 7.58
22
4 | 102281205 | TS 200,000 |  20.422.596.72 5.09

12




IR SRR R S IR R Sk & 2023 S5 4 TR

| 5 | 138756 | 224K Y5 | 200,000 |  20,318,158.90 | 5.06 |
5.6 MWEHIRILARME &S = A BIKNEF BT+ 2 3= SORRE R B
B4

AFe AR T IR AR R B SRR

5.7 MBEHRIEA SME GRS T 13E LB/ NHERF HIRT 144 51 6B 85 91 40
AREAMEHARRFFA SR

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

5.9 MEHRAZESRENRBHER A B LU
(1) AFEEAR T IR ST B 0T
(2) AEEGAMRE N RIAT BRI 5 -
5. 10 REHIRAZESHLBE 1) B G 532 5 F 00 Ui B
(1) A GAMR G WA RS E U T.
(2) AEEARMRE N RIATE U5 .

5.11 HEAGREIME

5.11. 1 AEEGHRBTMET+HUEZBAAT ik, P ERATRGERAR . PERAT
Py A R 2 ) A 75 4 ) I T — 5 P B 52 3 [ o <l B A L R LR R LA (5
JE b E BT OR B B R 012D HUAL T o A [EARAT It A PR W) A4 o g o I T —
A B S22 N RARAT AR

AT A IR TR R AT BRI RUE TR I B BT R AR 7 445 5 M QTR A I S R < 5 R Y
TR R B RSN, AT G I H A AT+ A4 USRI RAT EAARA A B
ISR, B S S BT AR BIRTE DT TR .

5.11.2 AN, JEEHB AT 4 IR Rt DUH H I <6 TR RILE 1) % e P 52
I .

5.11.3 HAREF=HRK
5 A2 FR G ()

1 FHARES 18,531.88

13



IR — SRR R S T TR RO

4 2023 HE5E 4 RS

2 | BICUEFRIE ALK 24,777,445.77
3 | M 21,524.65
4 | RICRE
5 | MUK 10.00
6 | HAdRIOK
7| FEETR A
8 | Hith
9 a1t 24,817,512.30
5. 11. 4 IREHIRIEA WA T8 B M T 3545 25 09 40
ARBE G AR IR RS AL T IR I T e it 55
5.11. 5 #REWIARAT+42 BT A AR 7E 8 32 PR A% L i L B
AR FE G ARAR A AT 48 S -P AN AE RUE 52 IR AR 0 o
§6 FFHAEEHHEF)
WAL A
A JURASIE R | TOREE
HRAA WHIRAC
0 S S AT) e <5 3 0 243,750,029.19 166,474,608.33
e ST TA] 26 <5 e F 47 50 42,130.82 6,178.57
Pi: A ey ST 1) e <5 i B ] 47 3 -
Wit S IR L SR A R BB AR (i
B UL« B '
0t H SR T <5 7 00 0 243,792,160.01 166,480,786.90

§7 EEBEBEABHERREEREAZEEENR

71 EREEHEANRFEEEESHTRINIEN

14



IR SRR R S IR R Sk & 2023 S5 4 TR

AAR T I B B R FF A A &0 3.

72 REEBEANZHEBERFRERRERZRESTH YA
AREWIN, EeEEAAFAIZHEAA e G P, R LSRR &1
Rl

§8 FEXMHER

8.1 FEMMHHEX
() PFENERSTEM T AR — 55 A MR & ROE TR IR 5 & SR I 3
(2D (R — R A R S RN R R it e &
(=) (TR EHA RN w TS gk 55 HUn )
PO (T Ahai —SE R SR & RUIEZR 4R B 2 e F R T 0D
(4 R

N

==

\

-

8.2 FEiUHh i
JUM T EEER X BN RE R 150 [E bR 3 e s 31-33 £

8.3 ERHFR
LA REF SN ) oA R, a2 TA SR SL S e
2.l A ). JE4E BN www.gffunds.com.cn.

TRESEEFRAA]
—O=E—H+H

15



