JRFEFIGFRUESF T S (LOF) 2022 £ 4 FRJEis

T REBEFRFRES R ESE (LOF)
2022 £E58 4 TR E

2022 12 A 31 H

BEETHEN: | RESEHARAH
EEXEAN: PEHRBRITERNDERAF
WEEHEM: —O—=%—H—=+H



I REBRGHEFR RIS (LOF) 2022 4555 4 RS

§1 EERR

He G PN S o S R ORUE AR & T R AMEAE R B 8 iR SRR Bl
HORIS R, RIS L A MR 8 AR A ) B BEAT

HGIEE N EE BRAT A A PR A mIARYE AR S e, T 2023 4F 1 1 18
HE& T ARG RIS Habs . i ER IS A SR E SN, ERZ AT
FERERGCE, R YRR B BRI

BB A LLISEE M BhiR DT A SR U8 B AT 2R e B, (EANfRAIESE

—ERAM .

B S ARRILAR KRR BTH KK, B FHTEVE 43 TR RT
AT BRI A B A AR S U 1

ARG I 55 SRR E O

AR HIE 2022 £ 10 A 1 Higs 12 A 31 H k.

§2 EHERENR

B4 RIFR EFfi% (LOP)

Py TETRR fﬁ T F| LOF

4 F AN 162712
WA, RIEGEFRERGEZHEN (=4 R
PAIH, S P D5 2 A AN R B G S il A 6 45 3 201,

HegiafEr A (A FEAEE S 122 5 Ja i R YINE 7 58 5 it
e SR P S N B e e M b G v
(LOF)

FeaFEMH 201148 A5 H

IR B S AS AT | 423,382,016.30 17

o E TR ) UG ) Sy, AR 3= Bl P A
M, 5 B NIRBERR AR AR E 1 Tk SR b




I REBRGHEFR RIS (LOF) 2022 4555 4 RS

BHEHEM R, A8 SRIE B B IR ARG

ARG LG B NINEM AT S FlIRE
Fi B REGEERIZR, AT ) 5 W 22 5%

Bt s e FFRIE RIS E 2555 KT
sl AT ARG AL, AEATE S IRTTE RN, e
FRGHIECE LB .

b £ L A T HIE A i Bl s
A m T RoF A &, HPUY XS AU 2t =

JRURSE AL 2t AR A At e, RTREMIESMPEM IS,

DNUEZF BB 3 < m R B AER XU, it ol o

4T P o e e A TR A 7
SR A [ B BT I (0 A TR A 7
TR L 10 3 4
. P REAIEE (LOP) A | RIS C
VN
TR G 4 10 5 P
7 - : ] R EH LOF
#
TR A G S 17 5 AR
162712 007235
i
s R TR S
421,708,626.68 1y 1,673,389.62 15
OBy AL A

§3 EEMFSHEIPNESHERI

3.1 EEMEE
A NRMIT
35 1
FEE S HR bR (2022 £ 10 H 1 H-2022 4 12 A 31 H)
ITRERIFS (LOF) | T REBEFFH C




JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

A
LA C S 2 -1,529,458.41 -7,989.66
2.7 IR -16,897,757.67 -68,488.08
3 IOA -5 5 e 3 BUA A 1 -0.0340 -0.0353
AR EL G 5 P 1E 617,336,196.80 2,419,419.45
5 R H: A B 1.4639 1.4458

E: (1) gk SHaha AR NANWEAE 5 2 & 250038 . TE A B
Ja SRR et KT AR T B K

(2) AW s a5 2 A A BN . BBl . HARR (g2 e
EARAC T ) FHERAH O B FHANMES P IRAE 25 Jm OB AR Dy A< 3 2 sealiieas in
A sepEAR S A

3.2 EEAERI
3.2.1 EE&MHBUHENKE R ERILS LB R R K L

1. JTREMNFZF (LOF) A:

. . | kSRR
e | IS | e ﬁyéq&%
W Bt U e | EMElE | L | 0—® | @—@
RO ] HARE 2
@ EAE)
@
o=
E‘f ' -2.26% 0.17% -0.14% 0.08% -2.12% 0.09%
‘ﬂ‘ ;/\
Ei“ ' -2.52% 0.18% 1.56% 0.07% -4.08% 0.11%
o — -2.60% 0.18% 3.49% 0.07% -6.09% 0.11%
HE=E 5.06% 0.31% 12.66% 0.08% -7.60% 0.23%
o2 e 18.85% 0.25% 28.71% 0.07% -9.86% 0.18%
HiEE&E
FIARGE | 108.53% 0.30% 70.64% 0.08% 37.89% 0.22%
4
2. T REFMRZ C:
Py—— HEMEK | bgithse | gk
W B z@ FARMEE | HAek | HEakzs | 0-@ | @—-@
@ ESE) R fE 2




JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

@

kg A

Ezt“ ' -2.35% 0.17% -0.14% 0.08% -2.21% 0.09%
e

%j:/ M -2.69% 0.19% 1.56% 0.07% -4.25% 0.12%
ok —5 -2.95% 0.18% 3.49% 0.07% -6.44% 0.11%
E=4F 3.96% 0.31% 12.66% 0.08% -8.70% 0.23%
HESS

[F] A= Rk 8.28% 0.28% 17.54% 0.07% -9.26% 0.21%
B4

3.2.2 HESAFAEMURESRTHAMEE KRR RS FRBNLS LR

REZFNH
7R ER R AUE R T RS (LOF)
R AHE I K2R 50l 47 LR MR a8 28 1 1 S #4ox) T
(2011 48 H 5 H% 2022 £ 12 A 31 H)

1. TTREFMES: (LOF) A:

122.24%

110.02%

o7 . 79%

85.57%

73.34%

51,12%

43,90%

36.67%

24.,43%

12.22%

0.00%

2011-08-05 2013-06-30 2015-05-26 2017-04-19 2019-03-14 2021-02-05 2022-12-31
|- £BHES (o) & — USR]

2. T REFRIMS C:




ITRERGIFRUE S B RS (LOF) 2022 450 4 Tk

18.75%

16,88%

15,00%

13.12%

11.25%

0.38%

7.90%

2.62%

3.75%

1.88%

0.00% 1N

2019-04-19 2019-12-01 2020-07-14 2021-02-24 2021-10-07 2022-05-20 2022-12-31
|— r&RfEsc —Esg|
§4 BHEAME
4.1 ZeLH (BHELSLHPNH) FHH
AR 2
G iiF>
Wi s &4 iij[ﬁﬁ WEFE Mk -
fEER | BT H F PR
H # it
PN S RFEL L, it FE
SR TR Hh ] IE 25 #5535k ik MOk iE
W5 H Bt o GRS REESEHARA
I RUE SR ) [ 5 YA 28 R 7T 0 s IR
TR A LR SR S g ], T
S TR 2R R 5 AR 55 35 0 O 4
R —F5E RE&4P(H 201148 HS5 H
poge | TR | 2014- ] 184 | B201448 4 H). )RR
RIEZ# %% | 08-05 ZhiF MR T SIS
B S ZH(H 2013 46 H 5 HE
2 RN 2015 4F 7 H 24 H). | KHH
it A i 75 A RIEE B R A TOIE SR %
RUEF# % 5% REeHELM(H 2016 4 12
B S H 13 HZ 20184E 1 H 11 H).
2 ORI 7R 22 O [l iR VR A BRI 2R )
& — 98 P44 (H 2015 4 5




I REBRGHEFR RIS (LOF) 2022 4555 4 RS

TEI o A
WEZR 4% Bt
SIS
B ORI
18 4~ H & ¥
TEI o 7 A
WEZR 4% Bt
SIS
B TTRICE
3 HEIT
I Eie it
i AE R
e S ES
SR TR
HUE A
F 4%
PAEr S B
A 5
G grietif7lpSY
Zp it

H 14 H&E 20181 A 12 H).
Ik E B RERE RS ANE
BRI ST ST (H 2015
415 H%E 201843 H 14
H). |7 RICE —4F 8 HHITF K
fii s M F R G HE L
H(H 2016 &4 11 H 28 H=
2018 4F 6 A 12 H). |~ R
[ % 48 57 f5t 75 2R IE 27 4% B Ak
SHEEP(H 2017F 2 H 8
H 2% 2018 4 10 A 29 H). r“
R EA R fE TR A TR 4%
HeRe2 P (H 2017 4 8 H
4 H% 2018 4 11 H 30 H).
70k 22 i 1Rl ik ROE I B IR A
RF AR R SIS 2T (H
2016 £ 7 H 26 H % 2019 & 1
H 18 H). T RICHE— 458
TF A5 5 LA 75 $5 % 2 4
GZ4P(H 2017 426 H 27 H
#2019 4F 1 H 18 H). 7K
2 7% A VR A BYAIE 2 % BT S
SREZH(H 201545 A 14
H%E 2019 4 1 H 22 H). |~
KRG 4R RS i B R A
EHFHRERERSLE (A
2016 4=8 A 19 H % 2019 4 1
H 22 H). 7RI 34 HE
FH I A5 5 B ke 2RI 25 5
BRI S L T(H 2018 £F 6
H 13 H#% 20194F 4 H 10 H).
IR P R i ot o B IE O #
YA & 44 (H 2018 4F 10
H 30 H# 20194F 4 H 10 H).
7R B A g B UE SR #% BT
SREZLH(H 2016 £ 11 H 9
H% 20194510 H 29 H). |~
K AR 10 4 E 58 5 BT
AR FIE IR 8 T A S A 4
ZH(H 2018 £ 3 A 26 H&
2019 £ 10 H 29 H). J k&
LR A S A A
H423(H 2019 4F 11 A 20
H%E 202047 A9 H). |7k




I REBRGHEFR RIS (LOF) 2022 4555 4 RS

1P — 4 5 BT 8ot 27 AL R
FRRFEEISAT(H 2017
1 H 6 HZE 202049 H 29
H). Tk s g fii £ 27 A4 E
FRRIEGIE S LI (H 2019
12 H 4 HE 2021 4 10 A
25 H). J7 KBRS b i it
FHIEFHRRESE S ST
(H 2019 4 8 H 14 H % 2021
12 10 H). TR KA
kR VE I B IR A AUIE SR R
HeERe&2H(H 201542 H
17 H& 2022 46 2 H). ™
7)(/?%%9@11\7') 3'? lﬁﬁ&{ﬁ
REFEZT(H 2019 4 3 H
21 H&E 2022 %7 A 11 H).

J7RAC R 34 H o Wiz
RURGE ARUE R R TR S S
ZPH(H 2019 £ 4 H 10 HE
2022 428 A 23 H). |~ K 5F|
Al A5 15 75 BYAIE 57 3% o5 3k 4 3
G4 (H 2019 7 H 24 H
%2022 48 H 23 H). 'k
TEBH = AN H e BT T8 ot 27 Y
RERUEFRE IR GHEEL
H(H 2019 £ 11 A 21 A=
2022 %F 8 H 23 H).

» LRI F A< s B H 1 A CERREY 3 AR
2AEFF ML SCEN GEFFIEELENMEF . WHFH. SEEEA R LML
B BIMNE) HIAHRRE -

4.2 BENX R E RN A ES SRR FEH I3
A A, AT HNROEST (R N RGN BRS04 %
PRI AR S G S SR BSE RRSEA R IE, AFWEEN
YRR T 0 N B PR e 8™, AR P AR R I XU (R SRR b, OB S A A A
PR AL . ARG WINEEGBIEEEE M, EMEReRFA AT, e
BT A A R IR A R AUE -

(i

&
7
&h

=
%
9»

n>

4.3 APFREEHHH



I REBRGHEFR RIS (LOF) 2022 4555 4 RS

4.3.1 AR 5 B RIHAT E

A AR BT B R AR R, INRAZ By o> ORI A R AR, R IE
RESRI AT NS 5 S B B A, ORIE 152 5 JE U SE 3 o

FEP G PRI P AR D5 T, o~ F AL T ™ AR 58 86 300 2 1) P2 S AR DR AR BRI L
B A B GEARI  ORIR T wl e e g, BT & A BAE ARG B N R BLE E
o I B BRI s ARy A Hy e, R RAZ 5 Bl 44
“IELSE s tide. BT EC. LRGP RIEN], AT ECIR TR . e LR
5 PR 0 RS A2 1 1<l 3 #5552 B R Ge TR B A8 S i AR AT S WA R T, Sk
IR BT XU B rp B A5 ) REAZ KB X e Bt W FE A AE 5 55 A A AT I A
%, SEBLBCH WUS (K2 5 1 o

AAREWIN, BB T A5 B APATIR O R, ARMBREA G2 T A
X, REAEMAATRIZZ5HHEI,

4.3.2 REZGITARETHHA
AAREWIN, ARFR FIAREHES 5N~ a5 s H, RRAR
H S 158 55 R AT B/ 1) B0 A2 By B A2 IR S 24 H A &) 5%I1 5 5 o
AAREWIN, RRBUATE A W] 582 EA Q-T2 5 AN 2 4iniE (K 7 528 5 o

4. 4 REFAESHIHE REMBIEMT

2022 FEHEPUZRRE, FriiUlad %58 TAT 5 KIE EAT, Wi g rifl, F20Ka)
DR 3% 5 25 IBOSR R b P BSOS (R 8, DA R ARAT B U T I (R AR e sl . RS & 10
AR, ZEUFBIRESHED), RATG AR ML TR, 58mANRITEN ., firiid
SEECE R R, BRI AT, HohE GGG F 0 I AR R T AT
DISRBHG. 11 A hf), By REBOCRA ™ BORAH 4k H 0B B, ST A0 Rk
R T TUH R IHER, B EGRA TR A3 7 —Em. 11 A¥iF 12 A
Ji, iR 2 IR EAT, RIS AT SR TR 10 B8 <0 tH S5 )3 B AT R AR SR, T
BT R AT, o s ARG R ATICARIZL. E 12 AJK, RS R Y
MRS e BRI 2 B A, Gir i A TR . BACKRE, Bl Rk
NE L, RiEFHE . & 2022 =R, 1 FEME G BAT 25bp £ 2.1%, 10 £
El {5z 147 7bp & 2.83%, 1 “FHAEFFfi LAT 35bp # 2.24%, 10 FHIEFFfi _EAT 7bp
 2.99%. [AIR, TR, FIETEEUK 2.14%, IFEFE Bk 2.2%, AR 6K 2.53%.

9



JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

WA, 2RI, A G ORER R R RS2 B A R I AW SR AR 4l 15
GRS . WG, AEEEEVIRE 230 A, FEHLIE R 7 AL

e~ RE-370

4.5 MEFANE SNSRI
ARG, AFE AR

M BFEIE KR N-2.26%, C 3

FoN-2.35%, [EHANL SR LA I vE IR 25 % N-0.14% .

4.6 MEWAESHAFANBBRE ST = ERE R
I, AR M BLES: A TAE H S 0B A NEEE A 0 A8

B HHERT LT e

§5 BMEAEWE

5.1 MEFREEH-AESHNR

5

e BUFTHEIE K

B 3 4 R
JP5 i H &)
(¥ b 451l (%)

1| B st 671,035.00 0.09
Hodr: i 671,035.00 0.09
FFFESEIE - -
2 | BEE 1T 728,262,405.12 99.16
Hrr: fizz 728,262,405.12 99.16
B SRS - -
3 | & EiE - -
4 | ERbATA SRR - -
5 | EANREEHT ™ - -

Forpre ST RIS\ IR
S ' '
6 | RATAE MG H AT &5 5,451,337.66 0.74
7 | HAhwg 38,361.42 0.01

10




JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

8 | &t 734,423,139.20 100.00

5.2 MEWRBAT O RPIBERRHE
5.2.1 MEBARBT U RABARERTHE

SE AT

" Ny ADIWiTY i
AR, T ARIE (6D fEELH] (%)

A L ARG Bl

B [RA L

C |l 671,035.00 0.11
B0 T0 RS OoK A Rt
b

s

ftR A=)

b ey I e |4

EX R IE L4

5 EARH . A BRI S
SRl

S =l

G 55 iR 55l
FHEWE 0 R A R 25

IR FRBEAN o3 0t

JE RS . B FEAN Ho At il 55l
HE

TPAFRI S TAR

Ak AR AR IR

oia

L3 671,035.00 0.11

w|m|lO|lg|lolz|2|rR|le|—|T|® |Mm|m

5. 2.2 EHAREAT A REBBER R BERRAE
AT AR AR F5 A SV BB BB A B SR

5.3 MEFIRIE A RYME HEEF™E IR/ N T BIRT 2 B R B R 4

11




I REBRGHEFR RIS (LOF) 2022 4555 4 RS

b g T
P | AR Ji% ZE 44 HE() | ~fhECT) |

HE ELBI(%)

1 603688 1 G Aoy 5,000 656,600.00 0.11
2 301277 R 500 14,435.00 0.00

5.4 MEPFRERHEFBMSERFREHE
34 T
75 375 fh AN RME(T) i

ERED)
1 [ K5 - -
2 | JATEEN - -
3 | &mfiis 91,519,575.34 14.77
Horb: BURMH 4R 91,519,575.34 14.77
4 | TR 242,082,566.58 39.06
5 A 5 M A 5 220,476,580.82 35.57
6 S 162,200,147.40 26.17
7 | AT (AP AT 11,983,534.98 1.93
8 [ MV A7 H - -
9 | Hft - -
10 | &if 728,262,405.12 117.51

5.5 REHIREA RYME G E S H ™38 HBIR/NEEFF B8 T4 5545 5 B 41

SE ot e
, o U armE |
5 A e | HE G . VEE L)
(n) .
(%)
22 R 50,201,687.6
1 072210132 CPOOS 500,000 ; 8.10
22 7 ik 50,163,112.3
2 012282618 SCPOOS 500,000 3 8.09
22 IRAHE 50,076,876.7
3 012283974 SCPO03 500,000 1 8.08
4 210312 21 3EH 12 400,000 41’072’120'2 6.63
22 6 R&EH 39,991,967.1
5 012284154 SCPOL0 400,000 5 6.45

12




I RERMGHFRAERE IS (LOF) 2022 F5F 4 ZEIRE

5.6 REMIRIZA RME G EE T = 1#E LB K /NEEFRIRT 48 B SRR 85
e
ARSI A IR AR A B SCFFIESF o

5.7 MEHRIEA SMME G ES T 13E LR/ NHERF HIRT 144 5t 6B 85 91 40
AREAMEHARRFFA SRR

5.8 MEFIRIZ A SHHE o 2 7™ 1%#E LB K/ HERF BT T 42 BUIE R 3 B 40
AT AR T IR AR FFARALE.

5.9 MEHARAZESRENRBHER A E LA

(1) AFeGAM G WIRAR KA IR 5T
(2) AHEEGAMR TN RIAT BRI 5

5. 10 REHIRAZESHLB 1) B AN K32 5 F 00 Ui B

(1) AEEGAMRETHIARRRA E G
(2) AEEARMRE N RIATE BRI 5 .

5.11 HBtAEMEME

5. 11. 1 ARBEEGHBMHT T2 USRI RAT A, [ MR B BR 2 = ZE 4 35 i 1
HAT— A S 227K %R 77 R BHIRT S B VU R AL 1T . A gk AT
FEAR A Yo 1) B — 4 P 0 52 380 o [ ERAT ORI M B A8 PR DA > LR LA R A 1
ARG IR 3R R AT IR SRS I B B U SRR P A5 & AR IR R S 4 A A
TR B PR EARAN, ARTEE BRI FARTT 2 UE SR 1R AT AR AR A
ISR A, e E g AT AR B ATREST. R TTIETE.

5.11.2 AREIAN, FeHHBERIHT T4 B A R A 4 IR 1) 6 0B T S
HIE I o

5.11.3 HARBF=H R

P HRR A (L)

1 A AR S 27,575.10

2 | MIWCHEZFTE S

3 A A

13



JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

4 | RCR)E. ]
5 | MWCHIEK 10,786.32
6 | HARRK ]
7| AEETE A -
8 | HAh -
9 &t 38,361.42
5. 11. 4 MEHIRFEA AL TR BRI I H 85 A
Sl iohs
P 5 i RS | ARMEQGD)
1HHE 151 (%)
1 132018 G —ik EB1 6,782,535.35 1.09
2 113057 HER B 5,200,999.63 0.84
5.11. 5 REHAR AT+ 48 = o A7 AR T8 32 PRI V00 1 i B
AR I G AR i AR 44 SR TR AN AR R 52 BRI 100
§6 FFBAELHHELF)
AL
. o E%éﬂfﬁ#(mi R
A 7 S S < A AL A 576,124,697.58 2,113,191.34
5 5 HT T I 5 5 R g 47 3 2,017,148.09 66,810.28
PRl: e T I 2 < et B ] 47 400 156,433,218.99 506,612.00
A5 WA IR R S AR BB A (1
BomA 1L “-” 5510 ' '
1 T ST 3 R s < A AL 421,708,626.68 1,673,389.62

14




JRFEFIGFRUES T S (LOF) 2022 £ 4 FRJEis

§7 ESBEACHERREREAZEEEN

71 EREEEANFERESHTRIER
AR N FE B BN R R AT S H.

72 REEEANZHABEAREIFAEESTZYIH
AIEIA, EeEHEAAMAAEIZHE AT E G B, 18R sEEsE AR G 1
RV
§8 HMBEEFRRNHMERGR

8.1 MEMN B — R ERH E ML FIA B BET 20%HF 5L

AT
H U 4 S R ﬁmﬂ*gﬁ sl
vk S TYNe
Fen) | wensssmE | mw | o | omE s | B
B9 | boonmnti | o | mw | om | TOEEL Ty
X ]
2720
1 20221001-2022 7114 ) i 272,071,146 64.26%
1231 .78
6.78
B 1358
9 20221001-2022 04 3;0 ] 135,804,
1115 5.02 305.02
A
T, I e B T B T G L 0 B SR 20% T e, BT R
PR U L

@ BB FA NG LLBOVETI, ASHEEE I ORHIE [ R] e 200 2 e 51~ a4
PAFEARI™ A BT 5

@ MmO, HeaE BT RETCIE DA A B A% B N AR LA <

WBe el F AT REAT R I XU 5

@ 2l B8 B ] 51 A AU ], < BN AT BE AR 3k < 15 [R1 240 52 DUE By
SO IR ] BT 4542 B2 R < (R RE (] FR GRS, R E S M A5 B 3 Tk e M 55 7 B

@ FERFEROLT, AT E KB, 7] fe T SRS G 0 AN IE & BT A
NBCEARBEH E G FLE, e nlfeminfe g/t i, 5HMEEEIFsE & 1E
WA RSN

© FAEHATFRA NK SIS EHWCETREAT BRI, RS0 3G B R st
A BEIIA BORTEE L .

AN 4 7 BN RE T < ) ORI e AT o TRV R 5 BN, S8 Rl I XU i P AL
i, PISEORY R A A2

577 LAR #5851

15




I REBRGHEFR RIS (LOF) 2022 4555 4 RS

9.1

9.2

9.3

§9 FEXMHEXR

HENHEF

LA RIS S T R R A ANE S R 4 (LOF) SIS
2. (T RENGF AN H R4 (LOF) E&A1R)

3. (I REFIFF A B4 (LOP) FEE ML)
4. FEEE A

5. BEEE IS TEREHLAE B HIR
6.FEBFLE NS AT B LB

TR R

JUHITTHEER X B ORIE AR 15 CRF EBRT 37 B 5 31-33 #E

E 7

LA REFHAEENN R 0t &, a4 TA SR SL S Bt
2. A ). R BN MR www.gffunds.com.cn.

JRESEHARAT
—O_=%—A_—+H

16



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	§8  影响投资者决策的其他重要信息
	§9 备查文件目录

