R IEAR AT 5 BT TG IR BOIE J7 5B Bk & 2023 455 1 /4R

J R FIEAE AL 5 B A BOEF SR & &
2023 £E58 1 FEME

202343 A 31 H

EEEEAN: TRESEEFRAH
EETEAN: PEIESITROERATR
WEXEHBE: —O=—=F#yA=-+—H



R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

§1 EERR

SE NN E R KEFLRIEARIR G TR R O 8. 3 I
R B R, I A AR BT . R IR AN SR M AR E A B B AT

HEFRE NP E THRATR A RA AR A RS SR E, T 2023 4 4
A 19 HER T AMRE PR & fabr . BERMARRHEREENE, RIES
WA B R AT 1% S PR IR B R
S B BN R LLCSAE F L 80 R 5 1 S U BN s B 277, (HANR
F 4 — s B

IS SR ARE IR R E I BRI, BE G EE 3% sk
T LA 4 5] 552 A e 4 RO FH B2 1 A 45

AR I & TR R R T

A IHE 2023 £ 1 H 1 Hig® 3 H 31 Hitk.

%

§2 EE&EFHGMR

FE 4 TRFR IR R ETF
5 N TR &4 ETF
He 4 TG 512980
T AN 512980
HEIEE 77 = T I
HeARENH 2017 412 H 27 H
WE RS EUSE | 5,687,924,439.00 /7
‘ IR PRI TR E, 18 SR IR O 25 P A R R
% His
/IME
AL FE R L, RIZIEPR A8 207 1%
i arie . 11 B AR e b LA B A i e B B A A, FEAR B

P AR RO i S HA B R AL B gt AT AR L A 1 2




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

A FE L BT TR 1R F8 B3 B B 2% 30 A 1% B4 B
BIAME T A E 20 90% HAME T &34 %
77 1) 80%.

b &t B [7 301 P UEAR A i Al 2
ABE GRS S W v TR A A
& MAMES S MTgES . AEERM TS

RS2 AL 2 R SHVAREFR TR BRI, BA Shrffas. L
L i) Fi B AR (10 T 52 T 47 A AL ) XU WAL 2
fiE.

A JTRBESE A RA R

HELEAN o [ R AR AT A A BR 2 )

T RIS AR RIF O ML I ETF,

3.1 EEMEIER

§3 FEMFEIRIMEEFERIN

Hpr: NRMo
e
F WSS R bR (2023 £ 1 H 1 H-2023 /£ 3 H 31
H)

LA LI 2 127,134,368.15
2 AR 1,715,912,466.35
3LV 355 4 4 2 A SR 0.2368
AR 5 1E 4,801,081,411.07
5 R H: & Bl E 0.8441

TE: (D priddE e sdabn MR A 72 2 e 5 e, itA
P 5 SE bR AT AR T I 81 7
(2) AT LI R RIS A AR BN . R HfN (A




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

FEUMEAE B R ) FHERAR I 5% FANE FHUBAE 157 5% Ja (R, AT DA ) 2 Sk
Pz i A2 e EAR B U

3.2 H&HERI
3.2, 1 B BYR (0K 3 J 0 5 T 9 e v U 5 22 0 E
WSk
Wy |
o || s
Y I
BB Ky ki | 00 | @@
=0l I s |
T bl
®
@
E:?L;E/I\ 40.94% 1.84% 41.14% 1.86% -0.20% -0.02%
5)‘31?3/*\/!\ 60.23% 1.70% 60.68% 1.72% -0.45% -0.02%

ok 26.63% 1.78% 25.03% 1.80% 1.60% -0.02%

oE=4E 6.79% 1.68% 0.26% 1.70% 6.53% -0.02%

NP ik -16.57% | 1.77% -25.47% 1.79% 8.90% -0.02%

flkst
FERVEH! -15.59% | 1.76% -24.25% 1.78% 8.66% -0.02%
4

3.2.2 HESSRIAEMRES RTHAMEN KRR K H S RS LB E 1
e 2 R AR ) H LL B
IR A IEAR AL 5 BT TR BOIE I3 $ 5E He 4
FUHFE G K 5 S LR AR s 2 7 S e #Aon LE 1
(2017 4F 12 H 27 H% 2023 4F 3 H 31 H)



IR EAR AT 5 BT G IR BOIE I 5 A 4 2023 458 1 Rk

6, 26%

0.00% 1 [y

-6, 26%,

-12.51%

-18.77% 8 '”‘; ' ILra,-vr.“..‘.-"ith.l lal'" III r
-25.09% Y s ﬂl k JJ 'Ill )‘L |
-31.29% |' " / lﬂrfill t M |'ﬂ1m
R ! M [
37.54% \F / w*'.l |'-d'\14'ﬁ
-43.80% Vo
w
-56.31%
b h |;J;2z‘q:mz—mﬁ~ _—il{éﬁg}’ﬂ - - -
§4 BHHEARSE
4.1 LM (REESLH/NAH) F
FEAR KL 1 2
WEFF
G4 PR HARR
w4 B 5% — Mok i FH
fEER | BHME
R
H# | B
AREGHEEEH,; | KA, &
R HPUEAR BREAE 57 BT +, FrEH EIE TR
NIBROETF RIS K M MLEF . EARRIN
a5 e R B N e 2 WEF 15 B A PR A | i 7T
B JTRHIE 100 &2 5 T, HERSERARA
R TR HOIE ZR $ % H AR AR, TR
HeEMResH; TR HEEE AR A A M0
PE | AE 100 ZHRIFHA | 2017- || o | SEREAEHI, )R
K| fRECER R R e kR | 12-27 RIE 100 $5 2070 ik 774X
WIS S e S RESHESA(H 2015
H )R EE S £ 10 H 13 H & 2020 45
Jr A8 oy B TR R Bk H 25 H). 7 KFUEEST
FRE RS ISR RGN A A ST
B TR IR H 2 ReZH(H 2015 4 10
WV AZ gy B T e 25E H 13 HE 202048 A 25
FREHRENIESS H). " & ik 800 %2 % 7




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

By TR FIE AR FF X 48 FOUE 75 B % 3
T KA 5 RIT TR TS SHEZH(H 2020 F 4
AR S A S B’JJ@E/\ H 13 HZ 2020 4 11 A
S TRENERRE 30 H). " RHIERTRIA
i%m&%ﬂ%mﬁh ZE ¥R O ke UE 25
AR A S B S RIS SAF(H 2017
S TTRHIEAE 2 7 H 31 HE 2021 4F 6
PV AR 5 R I F e £ H 17 H). " KFiuE44s
UE 5 5% J 4 ke Bk S EHE O Rk
BRENRESEE; | EHFEHRREERESAEH
K BENIE AR A 5 (H 2017 £ 8 A 2 HZE
R I B BOIE 77 7 5% 202146 A 17 H). ™k
REPEESNRES HHIE 4 $8 K B A8 TR 2L
B REERTREE G e SR I o 5 4
FLAZ &7 B Tl B 2 HEZH(H 2017 4 9 H
WEF % 9% 3 4 e UG 13 HZE 2021 4£ 6 A 17
BRENREZE; | H). & 1000 5 %L
R HEP SRR Rk R SR I o 5 4
L o TR E IR S HeEAM(H 2018 4 11
Lot ok R 2 H 2 H%E 2021 46 H 17
SRS LEHE; TRF H). )& EIE 100 F8EGE
iIF 1000 52 5 RIT ik 46 FF I E (LOF) R 2
AR e S TH(H 2020 4E5 A 26 H&E
2 FREUR AR 2021 %6 A 17 H). ™k
Z 3 HIE R T $8 B0IE 7 5 5
4 (LOF) &4 ¥(H
2020 % 8 A 26 H % 2023

2 A 22 H).

VE: AR AR U 08 A = 4t BRSO
2AEZF MNLHI S S GEFIEGAEIMES ., Wd . SZE AR
WA EE BIMNED IR RALUE -

il

4.2 BEASREPALZ ST FRMTEH 3

ARG WIN, ARG E N ET (N RIEMERETF BRI GE) &
ARIEEEM SIS G S F RIS A SRS RIIE , AR5 W
SeAE S BRI R N BEAIE IS g 087, A5 RS 1 1 KURS: R Btk -, Dk
S AR NBOR A 5t ARSI SIS E A S, EmFEERAA
HMEREAT Iy, FEE B IR & A AR e A R BIHUE -

4.3 A PR ERLH



R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

4.3.1 AP GHIERPITHELR

NEEE IR TR AA AR, INGERAZ Sy o3 BOIA T B A R R,
FFIE S AT O AR S RN B o A v, DRAIE 22152 5 B 0 (1 SE 3L

FERCTE LI N A 1R 7 THD, 2> W) L 17 PP PR 45 5 6 30 1) P B4R TR AL
i, BTG AR AL AORIE T 4w e o, BBt 4l & 2 BAE IR
R ULE ERF, H I BERAR A3 5 2 aeid s s LR . R S iR,
S Gy R T AL . kAR de . EBIAMIC . SREPEIE I, AP RD
PR o el LRE 5 URS B S IR 42 i) P I B 52 By SRR R R il e
BEAT SN M % S P, SRR BT AR A 3 b KBz P s FEAZ I I X 50 B BRI
JeAZ oy S A URE AR, M ARG A%, SED B8 X P 2 1

AMEIN, LR AT GG LSEPATRL RE, ARKRSEH G221
NVXIRs s RKRAEARRIART 15 5 FH I

4.3.2 REZHIT AT

AIMEIA, AAF T REAES SN S A sEmse s T, [
SRV AE Gy AT B BRI E By Bl 1 AR 77 24 H BAE &) 5% AE 5356 6 X,
B NAR R AR B2 G R 5 55 S TR AN A A S R A R AL 5, ORI B
A E AT 1AL

AN, RKIUAIE & T RE S BN 2142 5 MM 2 Sk 1K 57 852 5

4. 4 WMEHNES T RIS RIE/E DT

AR HE 4 PREF RIAR A& AR R 2, AR ECR B AL AT, MATIEH 2%, (5
BEARAT A, BT 50 R G AEEARCH) A R AR, L EAT I 2
IR S . (N ETF 34, AIEEW 4k e TR IR bl sh % sems, 1408
WRYE T RS SRR B NERSE, SRERE AR A 8 2 S R TR RIS 1k,
REFFRERER IR Z

2023 4F 1 = A &R IAREUE I 4k, )R 300 8% Eik 4.63%,
ik 500 5% Eik 8.11%, GMVARIEHE Lk 2.25%, R EEFE R E Tk 41.14%. %
WK S AR ZE IR . AIGC HR LA SEABRHROL Bt 34 m1 1555 2 o R 35
W, fEEEACR T RIS . FARH KB, E G, A TE IR R K 2%
BgHL2, EIPRR ST ERIREES T, AT AR N A e A B iz

7



R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

Tto BT HrRAT WA TN HE 2 75K, 52 U050RS i i XRER AT IS AT B2 92
THTMPIE BRSO ON . FLIR, 2023 47 5 B A AR AR T i il G 52 7508 4
S, AL AENAE TR, FERRAT LB BRI R TR M A e, &
A, AIGC IR KO NIRETE, NSRS, 7 BT8R
B BT 2w FEAE R, AR AR B SAT ML AR R

HE ISR, WG A, ARSI RIET S RZOR, INEX R E
HH R e (m] R sty i T 45 AR, Ja AR RE i AR R AR AR KBS

4.5 WEHAZESKIGRI
A E AN, AEREESMOTIHEIE K EN 40.94%, LSRR IR
%N 41.14%.

4.6 WEMANESHFHABRES T HERE N
WE N, AR MPLES: A TAEH R e h3ra AE A O A
I 2 A T L (5K o e Ty R O -

§5 WHEASHE

5.1 MEMRESHHEHR

B e BT
F5 Wi H EH(n)
H LB 151 (%)
1 | BGEEHR® 4,784,100,639.61 98.08
Horp. Az 4,784,100,639.61 98.08
HFAEAEIE




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

Forpre ST R 1 SN IR

xR e
6 | WATHAMGEHEEMEET 36,506,902.89 0.75
7 | HAhBE 56,992,479.19 1.17
8 | &t 4,877,600,021.69 100.00

A BRI AR B AR E A, T 5.2 IE T B TR
BAGKAL G E

5.2 MEMIRBATI A RPBRERFAS

5.2.1 MEMRBATU D RNENBRERRAS

AR

RSl

~ICHHE o)

2 B IHE
el (%)

A

PN NI 014

Rl

il 3G b

70,015,423.53

1.46

L. T, R R OK A = AL
\

361,603.20

0.01

S|4

77,329.12

0.00

bR

e

LB AT B

I | & | m|m

ERERE 3784

FEME R AT A B EOR IR S

2,973,219,056.44

61.93

SR

Sl

AT AR 55 Ak 55 b

657,163,397.51

13.69

BHABE FOMBAAR Sk

KA IRBRT O3 3L B i Bk

65,998.34

0.00

JE R RS BRI AR %l

#E

PAEMMt2TAE

O |T |0z |2 r| R |«

A AR E AR ROl

1,083,196,583.47

22.56




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

& 4,784,099,391.61 99.65

5.2.2 REMARBAT I RIBROER TR ERRAS
AT AR T AR AR R A S 7 0 5 B A B 5

5.3 MEWIRIZA RMHE G HEF ™ 1#E LLFIR/ M HEF R+ 42 BEE R R 4

B e
F5 | REARN | RELR = () N FAMHE () TR {E LA
(%6)

1 002027 I ARAT 54,203,765 | 372,379,865.55 7.76
2 300418 Bt Y% 6,755,362 | 316,015,834.36 6.58
3 002555 =t HER 9,511,630 | 270,605,873.50 5.64
4 002602 LRSS ] 37,267,492 | 224,350,301.84 4.67
5 300413 T LR g 5,352,064 | 199,310,863.36 4.15
6 300058 WA R 17,803,741 | 170,203,763.96 3.55
7 002624 SEEH I 9,694,573 | 165,001,632.46 3.44
8 002517 TE LY 2% 12,292,800 | 148,865,808.00 3.10
9 603444 T E A 305,160 | 145,488,081.60 3.03
10 002195 — = 40,911,700 | 136,235,961.00 2.84

5.4 MEMRL MM RNGFBRAE
AIE A IR ARFFA 57

5.5 MEWIRILA RMME GBS 7138 IR/ HEFF RIRT L4 57 3 R A 40
AT ARG AR REFAH 557

5.6 MEHIRIZA RME b B & T 13 E LI K/ EEFF BRI 48 B SCRE SR
B4
ARSI AR WIR AR FFAT B SCHRFUE ST

5.7 MEWIRIZA SME & B & T ™13 E LI K/ EEFF BT L4 Bt BB
A

i

A G ARG WIARARRA

TR

\3

5.8 B HIRIEA RME (5 E G T3 E HBI /MR BB TL 48 AES 3 B 40
AT G AR IR AR FFA B

10




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

5.9 WMEWIRAZE SR F WL A B A
(1) ARHE ARG AR A BE T
(2) ARIEGAMR G HINRIAT BRI 5 o

5.10 HEHWARFESBERHIEMIARZ H B LU
(1) ISR WA REA E G
(2) AIEEARMRE N RIAT B G5 o

5.11 HEHEWHEFHE

B5.11. 1 I, AEEE T RT -+ 2SR I RAT BRI 1 L Z A
et gl AT — N AR Z B AT DT AT .
B.11.2 ARG HAN, FEEHEVE T 144 I A H DR 4 IR0 5 1 4 i i
T o
5.11. 3 HAhBE =k
¥ 5 e EH(T)
1 A ORIE 493,253.37
2 S HCIE S T 5K 56,386,212.22
3 2SR
4 IVEY SIS
5 JSZUSCH Tk
6 Hofth REsK
7 e H 113,013.60
8 Hopth
9 At 56,992,479.19

5.11. 4 MEWRFFE KT BT #7350 40
AT AR 5 W R AR AT 54 I ) AT 4% e 15757

5.11.5 & HIR AT 48 B AP AL Ul 52 FRAB L Y i A
ANFe AR T R AT A4 ISR R AN AR S R DL o

11




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

§6 JTHRAZEEHHLS)

AL
i T S AT 5 A B A 8,066,924,439.00
i A5 1A 3 1) S 45 i HR ) 3 00 1,236,000,000.00
U: A1 ST I 3 < S e [m] 47 0 3,615,000,000.00
e WA TR BE S 35 0 R B A (A b
PL“-” 3D
i T ST IR 2 4 B 20 5,687,924,439.00

§7 ESEHEANEHEAREREALEESHER

71 ZEEBNFESESHIRINFR
AR WA R B BRI A AT &

72 ZEHBENZHEA R SRR AEST S A

185

ARG WIN, BEEBE A HEA TS G Il R B LsE AR

BRI DL

8 MHREERROIMMERFE

8.1 MM B — BB E IFH E MBI BIIEE| B0 209 115 L

s WA A 2 S I AR IR A R e
e R SR
%:“jf o | WPURSIE | | R | E | | e
-~ i 20% M | A | & m) N ) )

(] [X. ]

IR
E &
T o 3,963, | 133,28 | 1,195,
T = 1 2023%2%11'2023 653,2 | 5,900.0 | 482,4 2’933’326’7 51.01%
& FiE 80.00 0 00.00 '
Ee&k

12




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

2 2 Ik
e

7 bR A

AN, AT AR — BB A O B E 2 sl 20% A 15 00, H AT A S5
FRIRFAT IS 3 B

@ MR EFH AU ELBOER A, ASTBEETE F OB [ 7] 5E 200 Bk & B = is AR
SATER I AR 5

@ FEMIRTEOLT, He s BT BETC I DL B R e I AR Ik < B8 7 DA #5584 1)
WBE[m] FR RS, R REAT R B U 5

Al BE B [m] 5] & A ], < BN AT e AR 2 < 15 [R1 240 52 DE B2y
S JUP VB ] B 45 42 52 ik < (G [l R TR, AT BE S M5 B 3 B2 (Bl 55 F B

@ FERFENOLT, HADRIBBE KB, AT RE - BOA L & 507 MUNIE &0 B R AT
NBERARREW 2 G FLE, bl fgelimi fiatE . SRR eGP &Ik
HEGRFNL;

© FEHITRA NK I s WCETREAT BRI, R RS m Al R s R ot 3
A RESIA BORTEERL .

ANFe o BRSO 22 i B R B AT o IR R S BN, e sl I XU i AL
i, VISCORIFFAT A A 2 o

§9 BAXMHER

9.1 FEXMAHFHER
L rp BEIE S S TR AR BEAZ 5 BRI di8 BOIE T3 43 58 2k e 5 4R 1) 3
ft
2. (7R A UEAL TR 5 BT R O T L R R e 3t & )
3. (R APIEAR AR 5 BT AR BOIE SR 5B 2k S FEE 1030
LRFENSYIRY
5.2k B L S5 BT B LI
6.2 AL Nk 55 BRI AE . B LI

7

9.2 FRUh =
JUMTTHEER X EIMGE R 1 SRR E PR RS 31-33 £

9.3 HHN
LA A T AL E I R R ot A B, ] 4% AR B ) S &5 B
2. Wb Er . S BN HE www.gffunds.com.cn.

13




R AR IEAE 5y BTG IR BOIE SR 53 B 3 4 2023 455 1 /AR

JTRESEHAFRAH
—O==NA=+—H

14



