J R4 R A R S TR R Bk & 2023 45 3 TR

TREB—FFHAEHRSHIEFRRES
2023 £E58 3 FREME

20234£9 B 30 H

EEEEAN: TRESEEFRAH
EETEAN: PEIESITROERATR
WEXEHBE: —O=_=F#+HA=+FH



IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

§1 EERFR

BN N F 2 S ARIEARIR S A SR AR E B Bc 3 R PR B
HOREN, FEH A B FCeME L R AN T8 B 2R AN ) SO AT THAT .

S AUE AN E LR RAT B A PR A m AR P A B 5 R E , T 2023 4F 10 H 23
HE T ARG H 55 fhn . ERALRAEGRESEANE, RERZENEAT
fERERACER. 1R UM E KR,
HE G IRV LIS F . B0 5T 1 SR ) B AE B AR T, (BN ORIE B
5T A o
FE MR SRR I AR R I . TG R, 430 TEAF 43 58 sk b
120 ) S AR S AR S5 00 B 1

ARt S BOR ARG

ARE A 2023 /£ 7 A 1 Hilg® 9 30 Hik.

&

§2 HEEMIBEMR

B4 R TR R R G

4 F A0S 017615

HegiafEr A FLTIFF IR

Fea AR 202341 H 18 H

W IR EE S AU AT | 412,530,949.96 13
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%




J ORISR R A R S TR TR Bk & 2023 S5 3 R

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

P 300 TR 25 R <10%+ A B M i E AR 85
b £ b i L2 2R >6% + - W4 e CEVED Fa il %

x85%

ARG R A, KU s SRR T
e MeUTr AL e, KT BREEREE

AN P T BB bR B, 2 T s B AL )
NIRRT BBEhR . T R DA K S S U
ST Sl R R R, BRI T 7 e Bl
KRBT GEEBTT 54T T+0 52 5, B Ak
ANBETRERIE PR, P B nl BER DL LE A BEE N
RIZLRBEA Il « VR KBS (TR B ) e X 3k
BRI AR HEBOENLE TN 5 H A
HE DT AT RE R A RS (£ A I 17 A s R T 5 7

JRUBSE AL 2 R




IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

Hetts ok — i MV Eh PE UKD 2%,
B S IN P He 4R HAT B
=N o [ TR AR AT I A TR A 7
NIE S RFE G W EE G | P e B R E IR | 1R B — R R R
’, A A & C
R
TR A 3 4 2 A%
017615 017616
i
Rl D N AN
405,723,390.79 13 6,807,559.17 15
)43 AL 0

§3 EEMFWITIMESIFERI

3.1 EEMFHR

AL ARG
e 5 A
(202347 H 1 H-2023 £ 9 H 30 H)
FE % br
JURZEAERA | )R 2B R
BE A R& C
LA S 7 -7,519,007.93 -132,475.13
2. A IR -12,265,501.86 -211,916.40
BT~ 45 3k <5 3 BHUA JH1 A ) -0.0302 -0.0311
AR BT 1HE 387,853,490.94 6,489,558.23
5 R Tk <5 4 A0 0.9560 0.9533
e (D Pk eV SHE b AR R NN 5 21 &2, 1h A3
J5 BRI K AR T BT A5
(2) AT IR RS AR RN BT HAMN (AEARM

fEAZ B 2
LA S EAE S

) FHERAH I B IR PO 322K i AR50,

AR A 1 2 s B 2



J ORISR R A R S TR TR Bk & 2023 S5 3 R

3.2 EEHERI

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

1. TREZB—ERFE RS A:

. . | kSRR
o | TP | RERECEL |
Bt DU e | EMElE | L | 0—0 | @—@
ZO o AR
@ EHE))
@
SFE A
J}fg* ! -3.06% 0.23% -0.11% 0.14% -2.95% 0.09%
T~
Ez“ ! -4.58% 0.27% 0.70% 0.13% -5.28% 0.14%
HiEE&E
[F] A= Rk -4.40% 0.25% 1.07% 0.14% -5.47% 0.11%
B4
2. T REH —EFFHEE C:
. . | kSRR
o | L | RBRECEE
B B U e | BEws | | 90— | @-@
O S HhMEZE
@ EHE)) @
SFE A
Ejﬁ* ' -3.16% 0.23% -0.11% 0.14% -3.05% 0.09%
‘ﬂ‘ ;/\
’}fg“ ' 4.77% 0.27% 0.70% 0.13% -5.47% 0.14%
HiEESES
[F] A Ak -4.67% 0.25% 1.07% 0.14% -5.74% 0.11%
4

3.2.2 HESSRAEMUIRES RTHAMENE KRR LSRG th R
R HI R

7R A B — A R G AR R T
RIHAHE I KR 50\ 4 LB HE S a2 1 1 S A8 Foxs e 1
(2023 £ 1 A 18 HZ 2023 4£ 9 H 30 H)

1. TREB—FERFEHRE A



J ORISR R A R S TR TR Bk & 2023 S5 3 R

2.07%
1.38%
0.68%,
0.00%
-0.69%
-1.28%
-2.07%
-2, 76%
-3.45%

-4, 14%

-4.83%

2023-01-18 2023-02-02 2023-04-14 2023-05-27 2023-07-08 20=23-02-19 2023-09-30

|- remm—EnamRs. — MEEE]

2. ITREB—EFAHRSE C:

2.16%
1.44%
0.72%
0,00

0.72%

-1.44%

2.16%

2.58%

360%

-4.32%

-5, 04%

2023-01-18 2023-03-02 2023-04-14 2023-05-27 2023-07-08 2023-08-19 2023-09-30

|- rezm—spaiesc — LERE|
e (D AESEFAMEWN 202341 H 18 H, ZHEER SRH—F.
(2) RIEGEOWINEEEFRERG 6 M, @O HE AN &5 ™ i & H )
Fra AR e a A RHE .




J ORISR R A R S TR TR Bk & 2023 S5 3 R

4.1 B2 (RESZLB/NH)

§4

HEAME

GO T
FIRRELM, 7K
THE R IR
G AR T
PG, 7K
EEPTIR ALIE SR 4%
RRENEEL
RS ARG
e B VR & A UE TR 4%
RREENEEL
H; RE TR
L

AR |
srmmm | .
4, 5% — ol 9]
(R | BAE | o
A | B
FHL LS
PR
TUE 54 7 2 4
RegM, TkIE
&R RS
TUES 5 Y 4
e o WRISGE, TREREL, £
#ﬂﬁﬁﬁﬁﬁé A7 Hp I E 2 48 9 5 kA
%ﬁA%gfﬁﬁ ETS o WAT LB B A B
e e AFBGEGIE, WRHER AR
i SR SR/ A B 25,
st B SEG A TR TLR,
EER 7 H - 2o P /\E /\Qé

L [E R, TN E
SEHARAREELH,
FWEE S TTRERGS
UM S A et S A L U U
202141 H 12 H% 2022 4 3
H 15 H).

T LARER A g B H e 2 w2 7 B AR B
2AEFF ML SCEN GEZFFIEELENMES . WF. SPEEA LML

B BIMNE) HIAHRHE -

4.2 BEANRE AR EEIE T E B3
AR A, AREEE NSRS (hie N RS EREF R S k) 5K

PSP E AN CIN

7

B At S U A5 S AT AR SRS E s AN WSS H S




IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

B RR B 4 Ji D RS P
SR K 7 o AR 1 P 5
INECang=E M= R PRESSIIE =

BV, ARG R S b, OIS TR A
SBEEREM, EMFERERFA AT N, e

4.3 AFPREHETHH

4.3.1 AP 56 ERPATIE R

DA IR BB AR AR, INSRAT 5y ) FOHA T (0 N B T
R SEI AT 2 5 S AT AL, PRIUE T2 5 SR R S B o

FERCHE I N A G 5 T, 2> =) L TP PR B 46 30 1 e A3 B A
B H A IR GIAR A AURIE T Fl 5k g, BT S A PRGN T L E E ik
S I B BRI T E L P R R o AEAC Hy I RE A, AL 5 BE
L1 N 0 e = 7 7 VNI 3 T 1 1 PR/ 7 M U 7 = R ol ot
5 RS B S PR 42 1] el 30 T 5 5% 52 S AR G xR B AT G i R AT S A A T, S
ILAR % RGO op XS s RE A K W 1500 WE E M 58 5 S5 A R R A AT i 2 A
%, SEBLER BT IR 12 )5 426

AN, BB AT 5 6 BAPATH ORI, ARFHSEA G2 7 AF
X, RRAEARTA LTI 5 I

4.3.2 REZHIT RN EIHHA

ARG, RAFE NG REAES 5L HAT ML S+, [FH RN
AL oy S B IR BRI AE Gy B I %I 277 24 H B B 1 B%HIAE B354 23 Ik, Hir 19
PORFEE AL 0T 24 G DR 08 SRR 7 A A A & R AR R A3 2y, Hoak 4 RONANTR]
k4 20 VST TR 2H 4 TR) R 32 B S AN [R) 117 R AE B S R A2 5, A Rk 2 BRI E JBAT
THARET

A AN, REIMAE:EA TR EA L1538 2 MR i fik (1) 575 58 5

4. 4 REWINESHIBH KB AZIED T

2023 SE=FJE, RIRATILHBOVER, HNGEETERAL, RITHE, BIEK
BIEIZ PR DR IR T35 0o U, ATIIRILSRSY, [ E Sl 5 Bt a5
W EAT, ForlatsoEm. BAKE, MlRIGmEE, WatHRms. kiijim,
TR EE, TN RFSAEAA AR S AR, 1A, mfbE SR



IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

HA&— € EME-

KRELE, HEFAOREE 7RISR, BiRia i, Ha AW/ Ei
M ARy, BT BOR T M E TR, A ORRE TR s i AR R s B 5
oy AR RS, AT B T, AR RN R TR AL AT A A
Ve, EEORB TR, BATIOAR RS, A 858 ae i aCIR BGRTT 17, 4@
THE G RIRTIEYE, Z4EZ R, IRIHEBHEBNCE.

I

4.5 MEHAEESKNSEIR
AWEIHN, RIS A BEREESMHIREIEK R N-3.06%, CRIESMHHIHEIEK
FN-3.16%, [EH ST AR 3 % N-0.11%.

4.6 WMEMHNESRAE ANBEESR > HERE B
I, AR M BLES: A TAE H S 0B A NECE A 0 A8
ERPHHERT LT .

§5 BMEAEWE

5.1 MEFREEHR-AESHNR

CE 95N s
ha=? I H EH(OT)
¥ 151 (%)
1| BEE#HEE 62,820,860.68 15.75
Forr: 38 i 62,820,860.68 15.75
FAEAEIE -
2 | FEEWRES IR 327,368,821.16 82.07
Hrr: iz 327,368,821.16 82.07
B SRR -
3 | HeERE -
4 | SRRATA S -
5 | EANIRELET ™ 395,771.29 0.10
Forpre S 2RI (1 SR B -




J ORISR R A R S TR TR Bk & 2023 S5 3 R

& Rl T e
6 | HATERME R LA E 4,222,928.52 1.06
7 | HAb B 4,060,759.14 1.02
8 | &if 398,869,140.79 100.00

VE: BURS $5 8 A iE o s BB AT B A FUMEA 14,624,494.13 T, (4
B EE E 3.71%.

5.2 MEMRITATW A RIIBERRAS

5.2.1 MEHIREATI KRB ARZRRAE

e P35 A Go | LA

fEEB (%)
PNV 7/ NN < 4 38,458.00 0.01
. 264,216.00 0.07
C |#lE 24,520,921.83 6.22
5 HL 7. #TT. RS SR A ] )

N4

E @3k 8,841,625.00 2.24
F bR mEE 864,586.00 0.22
G [imishn. g AmEEL - -
H {37 ol - -
| {5 B RS AR R S5 10,256,947.72 2.60
J [l 896,000.00 0.23
K |k - -
L [FHSE AR 55 55l - -
M [RFEERF TR B AR AR 55 - -
N 7R BRI AT e it o L 318,928.00 0.08
O BRI BHAH AL RS - -
P HH - -
Q |DAFIFE2 TAE - -
R [ib. #E MRl 2,194,684.00 0.56
S A - -

10




IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

&1t 48,196,366.55 12.22

5.2.2 MEHIRETI D RHBRERERESRAS

1Tk 25 ARME (NRTD b JE A TR EHE ] (%)
e 1,896,741.21 0.48
JE AL B 1,147,955.13 0.29
Tk - -
A H H A TG T 7 b 4,270,035.21 1.08
H & 1 2% i - -
=97 DR fi - -
oty - -
ERSEFYN - -
RSN 5,670,508.35 1.44
NG A4 - -
55 = 1,639,254.23 0.42
it 14,624,494.13 3.71

T VA B2 SRR RS O 1 [ Bdl A AT M 23 Sebm it

5.3 MEFIRIE A RYME ST 18 BRI HEF BIRT 2 B R B R 4

RS T
Fa | BREAN Ji5 ZE 44 FR Hm(K) N FEME (D) 1 AE L)
(%)

1 601390 Fh ] A gk 600,000 4,092,000.00 1.04

2 300054 S Ay 160,000 3,353,600.00 0.85

3 600570 TE A4 HL T 100,000 3,245,000.00 0.82

4 01024 PRF-W 53,500 3,085,507.93 0.78

5 00700 P A I 9,200 2,585,000.42 0.66

ERp/ERE

6 ooges | g@a 150000 |  1,896,741.21 0.48

7 603267 P87t 30,000 1,856,700.00 0.47

8 601668 S Sl ESRE ) 330,000 1,824,900.00 0.46

9 688088 W R 44,100 1,790,460.00 0.45

10 300773 S 1A SR A 100,000 1,787,000.00 0.45
5.4 WMEWREESBFHSRAEEBREHE

B b RS T
s 525 i N FAME () i
A LLHI (%)

1 EEX s 1,106,548.47 0.28

11



J ORISR R A R S TR TR Bk & 2023 S5 3 R

2 | JATEE

3 | &g 40,799,321.96 10.35
Hodr: BORPEERE 20,509,589.04 5.20

4 | IFiFF 249,097,064.38 63.17

5 | Ak AR B SR

6 | IR 30,416,232.25 7.71

7| WEfE (RATAEHRAD 5,949,654.10 1.51

8 | [FMLAEE

9 | Hifth

10 | &it 327,368,821.16 83.02

5.5 MEWIRIEA RYME ST 138 IR/ HEF BYRT T4 R B3 4

EE S0k
s | e i K HE RO ARMACT) | BHELLE]
(%)

1 175829 21 [E%r 01 300,000 | 30,614,400.00 7.76
2 188433 L% 07 300,000 |  30,276,075.62 7.68
3 190203 19 [EJF 03 200,000 |  20,509,589.04 5.20
4 138597 22 £ G6 200,000 |  20,459,037.81 5.19
5 138806 23 H# G1 200,000 |  20,404,876.71 5.17

5.6 REFIAREA RME SEEF T FE BN EEF IR+ 4 B SCRHESR B R

EE

AT G AR T IR AR RFAT B SCRFIETR

5.7 MMEFIRIZ A SMHE oy e 37158 LU K/ HE P BB T4 Bt 6 R B A
AREAMERRFFA SRR

5.8 MEHIRELA ARYME 5 ST #E BIA/NHEFF IR LA BUE S Bt P 41

ARI AR IR AR A BUIE .

5.9 MEMRAEST R KIBIHIBR 5 16 0t i B

(1) I oA 5 A R 3609 05
(2) ARIE G At 15 WP AT AR 532 5

12




J ORISR R A R S TR TR Bk & 2023 S5 3 R

5. 10 B ARAZEEHH K B FUHHRIZ 5 F I A

(1) AFGARE WA RS E UL .
(2) RIS E N RIATE U5 .

5.11 FrBAEMEME

5. 11. 1 ABEEHEMETTHIESFIIRAT F Ak, HERE IR0 A R A " RS
G ] I HT— 45 N G 32 2 o [N ERARAT 2 SUAT AL T o SEZRIEZR A A BR 2 RIAE AR 35 i
il H A — 4 P9 ¥ 52 2 [ AN BRI AL o 38 RIS PR A W AR i H A
— A P R 52 B o EIE B 2 AL T

AR G0t IR AR AT B IR F5 1R B B P SR AR I 15 M SRVR R B R & A TR 1Y
TR B BIR R Ah, ARSI A AT T4 TSR 0 RAT AR R
ISR, B S ] H AT — AR B AT DT, AT R .

5.11.2 A AN, HEEHBIIAT T4 B 5 DU AR 8 5 R E 1) 4% 12e i 52
& .

5. 11. 3 HAMBEF=HI AR

] 2R &F(T)

1 17 ORAIE 80,697.40
2 | BGIEZRE R 3,888,497.57
3 | MYSUEA 91,564.17
4 | RIYCRE

5 | NHCHIEEK

6 | HARSHGK

7| fEESEH

8 HAth
9 it 4.,060,759.14

5. 11. 4 MEWRFH KA THERPE AT #7350 4

2

et B 4 | ASHECT)
1HE LB (%)

1 127032 AT AT 2,424.539.73 0.61

13



IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

2 | 113065 | &t | 2057,082.74 | 0.52

5.11. 5 #REFARAT 148 = AL il SZ FR 75 DL A 1t B
AFE AR R AT+ 44 BEER AR IE S IR TG DL o

§6 JFHAEEHHEF)

AL A

. TR | TR ZE A

HREA HRAC

0 5 S AT A B A0 405,672,601.17 6,796,845.46

i 7 T D) 2 4 g 47 0 50,789.62 10,713.71
Polc: R SO SO ) < B [ 3 -

et HA A TR S S AR RS A (fy

WA BL “-” 5D '

A SR 3 <5 4 0L 0 405,723,390.79 6,807,559.17

§7 ESEEACHERREREFEEEN

71 REEEANFHERESHFRHER
AR I B BEARFF A AL &0 3.

72 BREEBEANZHBERREIALEEST VA
AN, EeEEAAFAEIZHE A E G B 18R sCESE AR S G 1)
oL

§8 #AXMHFEZR

8.1 &#EXMHHEF
(—) FREREMNSEMT R 2B — 5 R S ANIE R 5% 3 S SR 1
() (T RZE—FFA RS TEA R R SRS SR

14



IR — R TR A ANIE SR B 3 4 2023 £58 3 B E

(=) ()RS EHAG PR A 7 I 40k 55 500 )
(W9 ()R 2 —EEA RS ANE SR LSS i)
() R

8.2 FFHU A
JIN TR IX EIMKIE R 15 RF E bR 4R 31-33 1

8.3 HI AR
LARER: REF BN A oA R, a4 TA SR SL S Bt
2. A ). B BN AR www.gffunds.com.cn.

JTRESEEARAF
—O==#tA=+4AH

15



