R PR PR RO SR A8 5 BT I a8 B I $5% 58 5 g RO IR Ik 5 2022 SR 57 4 T[4l

J R PR EIRB SRR R B B AT RO R R E &
REAKZEEE
2022 £E58 A FRM G

20224E 12 A 31 H

HEBFEN: T REEEEFWRAT
EERXEN: PEHRBEBITROBERAH
WEXHHB: —O==F—H=+H



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

8 HE#ETR

G N MRS RE FRUEAR S T R AR BRI E. » SRR
BYE ORI, FEXTH AP E S AERR AN e B AR AN I SOE R ST .

B FRE N P E AW RAT AR A PR AAR IR AR S FHE, T 2023 4F 1 H 18
HS T ARG P05 fabr . S E R A ARG FNE, RIEEZABA
FAERRICE . R PR s B R

FE S PN R ARSAE F L B iR B JR N R GE Y BE 4 T, (HASIRAE
Bl — e m

BERS GO ARE AR RTI . BT R, 78 1R R s nn
JSEAT A ] 15 A B 4 AR S U B

AAR A I % BERL R 2 H T

AREHIE 2022 4210 H 1 Hifg® 12 A 31 Hik.

& E&™mig

2.1 BE&7= Mo

B4 TR J7R IR RN Sk ETF B

He4r F AN 013162

S (Y FLRIFF I

FeaRARH 20218 H 25 H

WA AARIES MBS | 23,313,541.77

BBt Hbx A E ARG T B ETF, REIREDLS;
PORHEE ,  3E SR R B M 25 R R PR B R 22 B /M

PR A ARHEEGN ETF BeBei 4, FEELHE T Hix
ETF SEIUXT PRI TR BN SR A PR ER . ABE G T 5404
ASFE S B I K 2 5 L 43 L e e 2 ) 4 H 257 R
7 5 B R 4B 35 I 7 0.35% LAY, AFAL PRI R




IR AR TR B 28 5 BT IR IR T B 5k

ZEPEHITE 4% LA .

HAREAE: 1. B icEHeg: 2. Hbs ETF )%
MG 3. EEILTRMG; 4. RIS 5.
A A SR IR G s 6. RS RRIE SRR K
I o

V&% e Ak i

HEP IR LB S (AR a2
O5%+HiE HHAZ AR (Bif5) >6%

RS YA 2 AL

AHe O ETF BB &, US55 HUSC s = VR
GMEE. e 5RmniEe. Ae
NARER A e, HA SRR DLRARTITE 5L
FITARER 1 B 52 T S ARABA RO WA 2 RS AT

A R T BOEAR BEER , S1H is oE
AN I PR K di 62 TN &' v a Y (TINIT EB 7 /AL &
Zy B 55 22 St R Az, B s IR T 3 M
WS BORRI RS G T3 SEAT T+0 [RIF42

Gy HISA A v kg bR ], P B e vl g

UL A BRCE ORI AN BB+ TR RS

GEZR PN T] e xS 3 5 BRI R iE AR

B BOEHLE 22 S HANE BUR R RIS (FE
I T AR TR T, OB A RE IR A2
Gy» WEIANRE SN S, R REAE R e MBIk
WD 4

HEEHA [ mRFEE AR A E
HEETEN [ AT I A BR A H]
FEARFEENEEEE | P d bR | 7R R AR
T Sk ETF BERE A SLETF B C
NIEAHIESHAZ SR

013162 013163
g
WEMAR T B4 | 15,356,413.18 1 7,957,128.59 15

3

SRt I 4 2022 F 5 4 TR




IR AR TR B 28 5 BT IR IR T B 5k

473 L 0

2.1.1 BRESEAENR

I ARR

ORI SRR S A8 5 BT G SR BOIE 7 5L BE
A&

Fe ARG 517350

Heia e 5 5 BFF IR
F4ERARH 2021 %5 F1 20 H
%§%ﬁ£WMﬁ#x O

FrrE 202146 H 3 H
BEEHNA JTRIE G A IR A
FETEE NAIK Hh [ WRAT A A PR A 7]

2.1.2 HRZEE =M

Bt Hx

SO IRERPR TR E, 18 KPR A 2 AN PR R R 22 A
Mo FEIEHEILT, ANHeE iRt H e m
A G 5D G LAk v 2 T ) ) 35 BRI 0t 125 2
IZERHE/INT 0.2%, FALERER IR ZE AT 2%.

s
oy
o
&

AFh G FECRBUGE A E W1V, RIL AR A48 B ak
Tl CEAFFEIEUE) W R S A B M AR B X
WALE, JRIEFR IR B CEAAFEIEIE) &
HAE A BATHN A B AR s 10 B2
BBEAMG; 20 BUFBRNG, 3. AR BT BE K
s 4y BT SCRRIEZR R NG 5. S 5 FRNHIE
I3 i AE LV 55 SR

M 455 LE e S v

HAIE PR AR Sk 1 Kl an

IR AL 2 A A

G MUK SIS B TR AT
L RIS ST NG, AL G IR

&
B, FEERHSE R HVARENS TR Z R I,

SRt I 4 2022 F 5 4 TR




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

HA SR EL DR HIfa B AR R 13
FEABKERD RIS AL 20 R AL o

8 FEYUFHERMESTERI

3.1 XEMEIER

A ARG
e 1
(2022 4£ 10 H 1 H-2022 /£ 12 A 31 H)
FH 5 Fabn
JURHIEFEER | TR IR R
o3k ETF Bz A oSk ETF BEZ C
LA C B ot -103,205.09 -56,933.75
2. IR 999,869.20 519,534.79
B F- 15) 3 < 3 BHUAS HH1 ) 0.0650 0.0642
4RI B 5 1E 11,126,420.89 5,749,671.40
5. IR T <5 4 B0 0.7245 0.7226
e (1) Frid SV SHabn N ESEREA NGBS 55 M &R H, T
FH 5 SE BRI AR K F ZAR T B A 507

(2) A2

EAR A o

REE AR RN . BB s
) FNBRAH I F AN P RRAEL 153 5% O AR

I EA Se a2 S e

3.2 ESIHERI

3.2.1 B MBUFENRK R RIS R LS B R A i 2 i L

1. JORFIEFHER L ETF BRE: A:

N85
. FEEEK | kgt o
. X ERLES . | FEAER R

o B Rz | R . OEE) @—®
O REFEZE

@ EAE)
@
E=4 9.89% 1.80% 10.39% 1.80% -0.50% 0.00%

5

- AN CRE A R
ASARE A 2 s B




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

H
YN
Ei/ M -9.78% 1.57% -9.47% 1.58% -0.31% -0.01%
o k— -26.41% 1.81% -26.62% 1.83% 0.21% -0.02%
HE&H
[F] A= R4k -27.55% 1.64% -28.88% 1.66% 1.33% -0.02%
24
2« T RHEPHBIER L ETF BEX#E C:
NA5 i
. . FEK | gtk o
N d | O O | e
M B N RhpEZE | Hdblas | OEE) @—®
ZD ® %6 RIEZE
@
o2 = A
’gi ' 9.83% 1.80% 10.39% 1.80% -0.56% 0.00%
N
Ef’ M -9.86% 1.57% -9.47% 1.58% -0.39% -0.01%
o5 -26.55% 1.82% | -26.62% 1.83% 0.07% -0.01%
HE&H
[E] A= %5t -27.74% 1.64% | -28.88% 1.66% 1.14% -0.02%
4

322 HESESRAEMBPRES RTHEE KERS) LH 5 RS LB AR R
EAF LB
IR AR MR R W Sk A8 5y B i BRI 15 B e 4 ke AU 4
BRI 2R 5L S LR I A 2 1 77 S0 A 0] L 1
(2021 4£ 8 A 25 H# 2022 4F 12 A 31 H)

1. T RHIEPEERR L ETF B A:




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

4. 17%

0.00%:

-4, 17%

-8.34%

-12.51%

-16.68%

-20,85%

-25.02%

-29.19%

-33.38%

-37.53%

2021-08-25 2021-11-16 2022-02-06 2022-04-29 2022-07-20 20=22-10-10 2022-12-31

|— mEmiEPERR TR L — R

2« TRAEPBRBSEK ETF B C:

4. 17%

0.00% 1 |-

-4, 17%,

-8.33%

-12.50%

-16.66%:

-20.83%

-25.00%

-29.16%

-33.33%

=37 . 49%

2021-08-25 2021-11-16 2022-02-06 2022-04-29 2022-07-20 2022-10-10 2022-12-31
|— M ERDPE R AR TF B — LS R

o AESEOCHANESAFAERG 6 ANH, B0 S5 A & 15 ie & gl
T EAR GG AT RHE .




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

8 HFEARE

41 EELE (HEESLE P TN

fEARRE & 1) 5
SEBMAR | iEEM
H A x|
G W FIR | BiEH | IR W
H HA HA
A HE 4 I I PER A, LT,
SR, T FEA IR 2 15 78 5 4l A
RPIEEEST WAE . EAERINESRE R
TRHOE A BRAAR R, HEHEE
e EHA R A A = S it o
(LOF) ¥ T, TTRELSEHEERAFA
e, FEEE KA R, T
IR HHEAE RIGUE 100 F8505) JuE 257 4%
AT 5y BT IR ESFEESZLT(H 2015 4
R IR 10 A 13 H% 2020 4£ 5 H 25
RS H). T~ K FIEE ST 8 505 2
(3 4% EHREREEE LT (H
H; Tk 2015 4 10 A 13 H % 2020 4£
WEARIEAZ 5 8 H 25 H). J7&KHik 800 %2
I Te 5y TFF s A8 B 77 4% 5% 2
A QT iy EHEZM(H 2020 4 4 H
Hea R 2001 13 H % 2020 4£ 11 A 30
DEEK | BEEERN 08.25 134 | H). JTRPIERIEIREIRE
e, UL RN B S
J7 R HIE 100 ZF(H 2017 £ 7 H 31 HE
Lo BAFFTR 2021 4F 6 A 17 H). "k
AABHOIESS WE A48 E B BB B i
BRI E RUEFHF R TR &L (H
LR, 2017 £ 8 H 2 H# 2021 4E 6
IR HRAE 100 H 17 H). TRHIEETRK
L5 IR FH H 2% 8 B0 b OE 55 1%
KIBFOES BRI S ZLTI(H 2017 £ 9
B RE K H 13 H#%E 2021 £ 6 H 17
U o H). J7 R F4E 1000 45 %7
EMEEZE RERIEHFBREEREESL
M Uk HE H(H 2018 4 11 H 2 H=E
HEP PR 2021 £ 6 A 17 H). |7 RIE
Jr 28 5 BT iE 100 48 B 5 % &
R E IR (LOF)Z423(H 2020 4 5

H 26 H&E 2021 £ 6 A 17




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

k42 H)o.
o, TR
R H 257
W AE 55 BT
Ji = \Fe BOIE
RS
342
o, R
R/AM PR
HwkAZ 5
I FE
BOIE S5 B %%
RemiE s
g, TR
[EIE BT RE U8
TEHIBAE )
RIF i Fe
BOIE S5 B %%
e mIE 4
Z 3L 3
HHIEBHT 2
FENV AT o 1Y
VAW G VEEE A
UEF 4% 7 gk
G AL Uk
B S
S5, )
R ERIE S
(SR
BT i Fe
B
R PRt
SRS
o TTRIE
TEBRETR 4=
LI AT o 7Y
AN SRR
UEZ5 4% 8
G ke APk
eI 4 1 3
LB, T
& FRiE 1000
R TATFF I
AIREOES




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

BB

FerH;
ERlEragtl
FlpsEse

TE: LR A B U H 08 2 m) 2 S B B H .
2AUETF ML SCGEM GIEFR e EPIMESE . WH. mEEEANR LML
RBEBIMNE) HIAHRHE -

4.2 HENXR G NS B A TE 18 L8 B

AR, AREEEE PN RE T (e N RIS ENEF R ) 5H
RAFBHEM SR GG R SRS R S IE . ARE WML
FIS B R ST R U B A IS P B B, AR A R ) KU B 2Rtk b, B A
R NHERERA G . ARG PN ESBESEEGM, TIRFESRA MR
N, B BB BT G RO S R R AE

4.3 APRGEHHA

4.3.1 A3 5 B RPAT BN

N E SRS B R URAR R, INSREE 5 A FO A N ], 9F
IS SR AT A AR 5 S B M vRAl, DRIE A28 55 J5 R SE B .

FERL T VUSRI Py S 7 T, 2 W) ST T AR 1 4 R A 0 R A B B R AR LA
FE, BRHG B TAR L ACRIE T A R &k e, B A S BAE R AGE H AT L
H SR, IR AR AR T A A T B R T . TEAC S R, g
Gt Een AR AR e UL SR PRI, AP TR A

<o i TR 5 XG0, 7 S AL 42 1) Bl e i 4 9258 ) 2R G xo % B A8 oy a AR AT SN M A
e T, SR TE R ) rh KU ) G e BB IS B S A T
(R BHST M S FEA,  SEIIAR B XU B 4 S 45 i

BAREIAN, IR A AL S R AR BAT IS L R AF, ARHREAEGZE T A
FRAE, REAEARAIA DT HIZE 5 F I

4.32 RERZGHITANIER U
RGN, RAFR T EREHAES E5NZ ST 2T s, RikE
[7) H S 0] 22 53 BRAT 3D [ B A8 By B I i 25 24 1 BT & 1) 5%V AL 5

10



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

ARG N, RRIUATE G W] B8R EA QT 52 5 A 2 4ini& (K 7 5 38 5 o

4.4 WENZE S KBRS RIZESHT

HAIE P PR R R R Sk He B P IR = Hh T 373 B 50 R T b R
RN Z MR Sk b A FREAE IR B A,  DUR MO IR T A R
3k A FRERMBARI. 1B ETF BERE, ARESEERE K PiE)y s
BRI ETF,  [RIN SRSE B &% 7 g, RE IR ER R 2

2022 4 4 =T A RTTIBARRR Y BAT, VPR 300 Fa# BTk 1.75%, ik 500 4
¥ Bk 2.63%, GDNEERIE ik 2.53%, JHERRHS ESLIRH Bk 10.90%. TR
R 2K A R B I8 S5 DA S BUR SRS, SRS R, iRiE. E 0.
R, BRAERR B Z

It 5 151 P 7 328 BBOR A0 Ak DA B R = R A B, 2023 4F 42 35 [l A E 15 A A5
MR GEEGT LA S RIG ARG, ST Al T 0 R X 3. R RBEE Falg K
BUR IR, 2023 471 7 E 50 HACNGE R KT, SO 28 5 5 5 [ R R
W, rEh ARSI T SO A EE S

BERRIBEH, MEA, RES ST FZR, AAEXNEREEH
HORRE L R R g B AR AR AR, B AR IR AR AR AR A AR A

4.5 HEHARERESFNL SR
AWEIAN, AFEE A BHESMDHIHEIEK RN 9.89%, C HBIEE M EIFH 1Y
K% 9.83%, [AHLST LR FL S N 10.39%.

4.6 MEBNESTHFE ABBRE ST 1#EME RN
ARG REAE G HEEARREHAR, SRAEMAR=F, ~EH (a5
FAEFF R S e F g B INED) BB+ — SR BB E

& BEASME

51 EMRZEE-AEGHER

~

i ik 4 B R

] i H EH(OT)
¥ EL 51 (%)

11



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

1| B . .
Forpr i - -

FFESEIE - -
2 | BeiR 15,970,048.53 93.60
3 | FERE R - -

6 | KAREEET™ - -
Forpre S 2RI (1 SE N R B
Sy ' '
7| BATAERMG H &A1 1,073,685.65 6.29
8 | HAthztr~ 18,551.34 0.11
9 | &it 17,062,285.52 100.00

5.2 MIREHE BInEE YA

CF s
R ne | B | ARE | B
H 4 4T \ | SN B
2 K| (&) | A

(%)

R AR R R R i 25| TTREE
1| SkRSBIFHRIREGE | 7,7 | BT | AR | 1597004853 | 94.63
IR R & G

5.3 MERRIBATW A RNBZZRAS

5.3.1 M BARTAT WL R ERTw A A
AFE S AR AR KRN

5.3.2 MEMIREATI - REB R ER AR ER RS
ANFE G AR WIAROR 35 A A BB BB A B SR

12



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

5.4 REWIRIE A SME 5 BES T 1#E IR/ M HEF R HT 4 BEE SR R 4
ARSI AR IR AR R IR

55 MEMRL WA RNGFBRAE
AT AT WIARRFFA 657

5.6 HREWIRILEA SRME GBS #E HFIR/MHEF R T A B R R W 4
ARSI AR WIRAR R 657

57 MEMIRIZA RME GRS T #E HBI K /NEEFRIRT 48 B SO RS 85
e
ARSI AR IR AR R B SCFFIESF -

5.8 MERRLARNE SEEFHEFIR/NFFRIT LA REBREAA
AREAME AR EIR

5.9 &R A RE HES T 138 BN HEF KT A48 BUES B B 4
ARSI AR IR AR R BUIE

510 MEMREREESRBEWRIBH R BB A
(1) REEG AW IR KRFEA BRI TR,
(2) REEGAMAE WA RIAT IR T 5
5.11 & WIR AT S B 1 E BRI 5 B0 Ui B
(1) RIS ARG WIARARA E
(2) ARFEG ARG WA ABEAT I i 5222 55
512 BBAAMEME
5.12.1 WA HN, AEESBENAT-TRIUEHRN AT FARAEEE L RHE, )
Lol H A — AR ZBIAFF T AT
5122 REESARME WA RS, FICAAAER T+ 2 2 5 G A R
ST 1) 46 4 J S5 R T 1 0o
5.12.3 HABE =5

FPs EL EH (L)

13



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

1| FlifRiESE 765.59
2 | RIGIESIE H
3| MUBA
4 | RNYCHE
5 | MHTHIEEK 17,785.75
6 | HABRIK
7| R A
8 | Hih
9 | Aif 18,551.34
5.12.4 & HIRFFH KA T H BN W #8535 BT 40
RFE G AR A A AR FEA AT IR ) 4453 75 o
5125 REFARET T2 B R FFAERIE R FRIE 5L U 9
BB AR AR KRG
& FBRRELHBHR)
WAL A
o JURHEPHEIRR | TR TR HE AR
HORSKETFIGEA | HOKETRERRC
ety ST ik <5 A AL A0 14,954,930.28 7,671,506.11
e ST 170 258 < e F ) 1,329,831.83 2,761,275.03
PR: R SO0 300 1) e <5 e B [ 53 928,348.93 2,475,652.55
sty AR B S AR A R SR A (M
B> L -7 1))
i IR Ik < A7 LI A0 15,356,413.18 7,957,128.59

14




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

g ESEBEANCHBEERERELEESHRL

71 REBHEAFHAEESHBRIIER

HAr: Uy
A5 B AR BN R (1 AR 4 0y 0 10,000,400.04
45 3 HH 18] SN ER D S 0
2 5 JU 309 1) S 1 /2 [ A7) 45
i 5 IR PN FRA (A I & 4 10,000,400.04
RS PR B AL S0 A0 5 2 4 S AL 42.90
Bl (%)

72 ZEBENZHERRSRREES 5 WA
AREWIN, REEHEAAFEEHEATEE G B, R LSRR R ¢

IS L
8 MEFRRERELRELSBENHIELR
B m | Ea e | k| Riaeey | REGPUK
15 ] B | AR | B | e ap | WA
B A1 e 15
e N\ [EH %4 | 10,0004 42.90% | 10,000,4 42.90% =4
00.04 00.04
4 A TH N\ B i i ]
A5
L4 N\ R i i :
N L i ] ]
Hith : i ] ]
&1t 10,000,4 42.90% | 10,000,4 42.90% =4
00.04 00.04
9 HMBEERENLMEEEA
0.1 $745 1 P A — I H R 2 4 VA L9 B BRI 2096 S 1
B3 SR T e R I T I EE R A

15



R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

i i
S TN
L | kB | | e | R | L, |
B9 | boonmnti | o | mm | om0 | TOEEU Ty
X [
10,00
20221001- ' 10,000,400.
WL 1 20221231 o§2o. - - 04 42.90%
R A
T, e e TR Z T (L B SR 20% T 0L, th B T e
SRS UK AL
(D 3 T A L AEr I, /SR 3 1 AU ] T 2t 4 e 0

R BATHE R I AR RFE

@ TGO, S HE AT BETCIE DA BRI A% A I AR B < B AR B2
FRITBE AT FR A, AT RS R B U 5

3 AN BE BB [|] 5] A LA ], kg BN T REAR G 2k < 15 [F) 440 5 R T
G S0 S (e B 5 5 i < A [l PR, T RE R M 5 B 7 Tk [ M 55 B

@ FERFERHOLT, SBAAIETEE KB, ] (e T SRS G 5 BN IE & 0y 35
ANBEARAER 2 S FLE, HEIETTREm IR s /F Iy, 5HARR & & IFeE &
13 A RIS

© FEHATFRA NK SIS EHWEETRAT BER R R, 5520w LR s 5t
F ] e BT E L .

A 4 B NRE T 2 < ) R e AT o IOV R S BN, S8 s I XU 8 AL
i, PISEORI R A A 2

80 #EXMHEX

101 #FEXHEZR

(=) A EE R e T R TR HE IR R S 58 5 BT T AR BOIE F7 4% 55 ik
< R TR HE L 4 SR B 1) S A

(=) (RIS HSIR B SR 22 5 BUFF ISR BOIE S5 48 108 56 4 ke Uk
BEHE AR

(=) () R B GAE FIA PRA F) U 40l 55 R )

(TOD R AE EE IR R SRk 22 5 BFFIGRR BOIE S 4 08 5 45 Ok ke sUk %
FEFEE IO

GIDRFS Y- IR

() G BARRALT . B

16




R PR R RO SR A8 5 BT T A 8 B I #5585 RO B Ik 4 2022 SR 57 4 T4l

(B ZEFE NS B E . B

10.2 FF7icHh &
JINTHER X BN RIER 1 5 RF E B R 31-33 £

10.3 ERFFR
LA REFAEENN A 5 A R, a4 TA SR SL S B,
2.0 EE ). B BN AR www.gffunds.com.cn.

JTRESEHARAF
—O==#—H=+H

17



