JOR BRSO A2 5 ROTIGI R BOIE - 3 B S I 4 2023 SR 57 3 /4l

- R B SEE FAR G B BRI FOE S R R S Bk
H&
2023 £E58 3 EFEWME

20234£9 B 30 H

EEEEAN: TRESEEFRAA
EERXEN: PEIEHBITROBERAH
WEXEH: —O=—=F#+H=1+HH



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

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 .

BEFRE NP E L RAT A A R AR AR S & FHE, T 2023 4 10 H
23 HEM T AME RIS abS S ERIMAR R ARG SN, RIEEEAR
AFAEREBRICE . R PRI 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

AR EHIE 2023 4F 7 A 1 Hig® 9 A 30 Hik.

& E&mn

2.1 BE&7= Mo

e 4> fRTAR 7R EEA S ETF B

He4r F AN 012629

S (Y FAAITF I

HEeaRAMH 2021 4E8 H 9 H

A RIS HUEH | 1,609,056,231.63 £

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

PR A ARH4N ETF Bt 4, FE@ERE T His
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
B3 29 RE A B 1 7E 0.35% LAY, AELERER R




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

ZEPEHITE 4% LA .

AR VRIS HE: 1. PP M E RN 2. Hix
ETF #75e0%; 3. JREHRTIRNS: 4. fAHE5EIE
BB 5. IR BTRNG: 6. RAR IR
IO 7. BIPESCRRIFSR AR VIR 8. S H#;
R UIF 2 A b 5% SR

Mb 435 bh A R FEIE > A2 Fis B0l 25 26 >05% -+ HAA7 2k Fl 2%
(BiJ5) >6%
PSS 28 R AIE AFEE N ETF Bt e, W5 S TIRG

- PR E S RmTIE. AEENIE
MR, BAEWIEE. BB HIREET
R (A BEER T 3R AL XU A 23 AL o

HEFHA IR A A PR A A
HETLEAN o E LR RAT B A R A ]
B PEEEIERT | R EEE SR | TR B S
i ETF Bz A ETF Bt C
@ R H AL HAR
012629 012630
i
WEMHR TR SRS
715,805,102.76 17 893,251,128.87 15
S TPSE

2.1.1 BArEERAIFR

e SR J R EIEA A Py 22 5 RIS R IR S 45 5 4
Fe TS 159801
FaiatE A8 o BIF I
g A RARH 2020 41 H 20 H
RERBLLTIER | s 55
oy Fit
EriE 2020 42 A 18 H




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

BB AR RS E A RA R
HEE AN o R R AR AT AR AT BR 2 )

2.1.2 BAREE= i s

SR EREAARHOARE, I8 SRR 2 AT R R 1R 2 A
Mo FEIEEFILT, ANHeE il it H e m

Bt Hx o o
PRI A 2 5 b 21 P AL M 22 T) £ 1 250 R i 12 2
Mg xHE/ N T 0.2%, FALEREARZE AT 2%.
AHk G FECRHGE B W1V, RIL IR A48 B ik
i Fi BRI RSE S A A i PR A S B A 5, TR B
PR IR R 1 e AL AR Bl AT HE L ) 8 2
ane

ASHE ARG T W R4 BB P S 46 32 By JBE 1) L A5

AMET RS BB ) 90% HAMIC T AR I 4 L 4 %

P21 80%.

b4 L B 1 FEIE 2= T4 P Bl o 2

ARG BRI G, RS SSRGS B

& MBEMELSGHRMNIGES. AL NIRH

JRUR I 2 R AE Fedy, TEERH GRS RN TR LI,
HAE SRR EL DLRFRIFR SRR R i 3%

FRABLFRD JRURS UL 28 AR ALE

8 EEUFHERMESFERI

3.1 EEMEHER
A AR

35
(2023 4£ 7 1 H-2023 4 9 A 30 H)
PUORBENE: SR | TR BEE S A
ETF B&% A ETF B C

T EY S5 AR br




IR BEIE A AR A G BTG R B R 1 R SR S L & 2023 4E 58 3 R
LA S 7t -5,763,358.23 -6,961,135.53
2.7 IR -41,908,825.93 -48,727,614.13
3LV 355 4 4 B A R -0.0594 -0.0596
AR FE G 5= 1E 416,432,465.31 516,329,497.71
5 IR I A BLHE 0.5818 0.5780

TE: (D Prid e SHabs A ERE R NAWEEE 5 2 5 Ts . THA

F 5 52 bR s AP A T o B -
(2) AL FE 2 AR SN . Betlieas . AR CRE 2 e

HAR B R FHERAH R S AN PR E IR % A (A8, AR v A 0 2 s B

In_EARIH A SN EAR B 2R

3.2 HEEHERI

3.2.1 ESHFIHENKER LIS FENL S LR 2 R0 H
1. JTREERESEE 5 ETF BiE A:

. X | kg
et | PRI | gt ﬁ{gﬂ&
— (A 2. JID‘
B B U mbnaEE | eS| O-® | @-®@
EAQ)) R
) EHE) @
S - /N
Ez— ' -9.19% 1.38% |  -9.37% 1.40% 0.18% |  -0.02%
A LA
’%z" ' -16.20% 1.62% | -16.66% 1.64% 0.46% -0.02%
o de— -6.06% 1.65% -5.51% 1.67% -0.55% -0.02%
HEES A
[F] A= R4k -41.82% 1.78% -44.70% 1.82% 2.88% -0.04%
A4
2. T REVEESMNF ETE B E C:
X | k@it
o | PO | R |
B B U e | Eezs | | 0-® | @—@
O REFEZE
) ES6) @
o =A
E‘f ' -9.28% 1.38% -9.37% 1.40% 0.09% -0.02%
T FEAAD -16.33% 1.62% | -16.66% 1.64% 0.33% -0.02%

5




] R ERIE ARG A2 B T GRIR BR300t 3 e i i 4 2023 2230 3 =R
H
o k— -6.35% 1.65% -5.51% 1.67% -0.84% -0.02%
HE&H
[F] A= Rk -42.20% 1.78% -44.70% 1.82% 2.50% -0.04%
B4

322 HESAFRERLRESRIHFEE KRR KIS RS LR S

R R
IR EIE A T ARGES A8 5y BT T BRI $ Bt B I B
ST E I 2R 5L 55 L I 2 2R 11 77 50 A A 0] L I
(2021 48 A 9 H# 2023 49 A 30 H)

1. T REVEE S H ETF B A

4.88%
0.00%
-4.88%
-3.76%
-14,64%
-19,52% A

-24,40% ! \ ~
-20,28% \ VY 1l
34, 16% 4 ! Nk
-39.04% R b ,| Py

-43.92%

2022-04-28 2022-09-05 2023-01-13 2023-05-23

|- M EEEE ST AETFREL — EEE]

2. T RENEE ST F ETF BHE: C:

2021-08-09 2021-12-18

2023-09-30




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

4,87%
0.00%
4 37, I-Il"'l :'.I ||'i uI',|'.
-9, 74% |,-’I'1 1 i
/ 1r~-\|"'lI l i
-14,61% Wi
I /l
-19.48% b [ i
-24,35% C
'I‘-.I |r'-’". i il :'-'
-29, 225G | A | [ 1 |
| .4 .'Ilt I"|,‘*‘I|" Wy ﬂ' 1 \
-34.09% i | | WV
_38,06% I' I-lll .", |>\'| ) I.‘-I _U‘-"I"'. Al v { ".,'b"/ I"."h L\;"Jlf“.
0 | .,.I-II I_‘l I{; v l",f.l‘.r" W '-,I L
-43,83% Y y N N,
2021-08-09 2021-12-18 2022-04-28 20220905 20230112 20230523 2023-09-30
|- EEEESE T SRR S — LEEE]
g BHEARE
41 HELH (RESLB/NA) fh
EARENE |
srmgr | T “
R4 % —— Ml B0
R | BiE -
H# | H
AHEHFEEL BERGA, ff e,
By R IEAR FEAT T EIE IR #5254 ik
A2 5 BT TR 2 WAEF . EARRIINEZR 5 &
UEFR BTk S ) 3 AIRAFBE TR, e
ELM; JURTIE B A IR F BT AT
PR 5 BT K W, TR E AR T
TRBOIETF B 3 & PR B LR, T
g | OSBRI | 2020\ | | RIRIE 100 SEHGM AR SRRE
LM, T kH | 08-09 P &R A (H 2015 4
ilE 100 52 5 BTl 10 H 13 H% 2020 4£ 5 H 25
IR BT B 2 F) TR I BE T 4R #0032
SR LH; ) e &R R 2B (H
KHHIE 100 38 55 Y 2015 4F 10 H 13 [ 2 2020 4
TR HGE T4 8 H 25 H). JkHiE 800 &2
Y g MRS Ty R TF 36 e T 5 B 2
HemEea; eApa (8 2020 £ 4 H




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

IR ERIE - S A
A2 5 BT I e
BOE S BB 41
HEegM, TkH
WERLHT 2572 AE 5
R I B BUIE S
BREEMHEES
H; TR ERIE#RE
T4 Hb AT B BT
AR BOE %
REeWIEELH,
IR ARG 27
N AR EiE i & =
BOEIF R IR
I R A 2
S TR ERE
FREIRE BT 5
R I R BGIE S
Pt 4 ok Bk
BERENEES
B TRHIE
1000 = & ik
A EOUE T3 4% 7 3
SRS EH, T
R HRAIE [ g A i
R IEHRAZ 5 AT i
AR B S B 7 3
SHFEGLH, T
K EUERMI B R K
A2 5 BRI TR 2L
HEFR BT L 1 2
G4, FREHE T
R R

13 H#E 2020 4£ 11 H 30
H). T RHPIEETRRGEH
YRS IR J #0243 4
£(H 2017 %F 7 H 31 H&E
2021 £ 6 A 17 H). "k
WA 48 @ B R R HUA R i
NIEFHRERE RS L (H
2017 %8 A 2 H & 2021 4 6
H 17 H). JTRHPIESTRK
FH L 2% 48 208 Rk =R 2
WIS I EZLH(H 2017 £ 9
H 13 H#E 2021 4 6 H 17
H). I & HE 1000 5%
RERIEFREREEXES
P(H 2018 4 11 H 2 H=
2021 £ 6 H 17 H). | RI&E
iE 100 Fi5 #0iE F # w4
(LOR) 4243 (H 2020 4 5
H 26 H%E 2021 4 6 H 17
H). T & IEEE T 8 B0 5
KR4 (LOF) &4
(H 2020 4 8 H 26 H % 2023
2 A 22 H). JTRFEY
WER B e Sk 52 5 B Tl X
RBUE R R E S S S
(H 2021 %5 H 20 H# 2023
7 H 25 H). JRHHE)
PR B I Sk 52 5 B T X
T8 BOE 77 45 5t 5k 4 ke UK
P SIS AT (H 2021 4 8
H 25 H#%E 2023 4£ 7 H 25
H).

T LR F A 2R H I A = 2 75 B AR RS H 3
2AUETF ML SCGEM GIEFR e BN ES . WFH. SmAEEA R AN

B BINE) HIAHRHLE -

4.2 BB RENAEZEEEENTFEH R

ARG, AREEE N RE T (PN RIS ENET R 5D 5
FAFBHE S G A A ST S U] B 55 R SR E . AR S
FIS BB SR SRS BAE FIBE g B0 7, A8 PR P XURG R BE i 1, D9k e 0




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

FAAT NVER AR . AR IR S EEE G, EREEERA AR @ 1AT
N, e EHA A RGNS

op
|
=
e
s

4.3 AR GE DA

4.3.1 AP35 BRIHATHEI

NA RN RE L BT R SRR R, NSRS S Sy FO AT (K N B, JF
M SE AT A 5 S R TR, PRIE AT A 5 SRR S B o

FEFR BT RS N BRI D5 T, WL T 7™M AR 150 % 5% 30 e ) B8 e 43 8 45 AL
B, R HE R BIAR L AURIE T A w) &k e, B &2 B A RBGEH AT L
HERE, R AR & EL S R . ARG RET, FRsg
Gy e Ao . Al SE . eI BC . SRETETR R, AP EiR B R A
<z TR 5 DRSS e B8 S XL 42 1 G 43 B8 5 oy 2R G X R B A8 B i R AT SN M
LT, SO BT AR g b RSP ) RE A P B I XS 35058 L I R 58 5 55 A
RIS WS SR AE %, SCBLE BT XU I 3 i 2

ARG N, ERATEG G ESAEPATE I B, ARPREAGZE TR
PR, REAEARTAS T2 5 ST

4.32 RERZHITANEH U

RGN, KRR T AREHES 5N 2 s T, FHx
7132 5y BRAS D I FRIA A8 By B i UE S 2 H A B S%sE 538 28 ik, H
19 JONTEHCRAL BT AL A RHBR SRS / A AR & R B A5 5y, FoR 4 O8N
AT 2 0 P B ) 2L T DRI BB SRS AN TR i R ZE K S RIAE o, R A e e A
EBAT T H AR

ARG N, RIS GH BB T A5 A s i ik 1 7 H 22 5

4.4 WEHNES IR T RIEIZESHT

NI G BRIER HUBR ) A2 ERIE P S AOS Ao 38 8, AR BN A P AR 8L
it i, BERRAIRSE A B A F R, SRE R A BT
AR B AR B HIRI . 1E08 ETF Risk e, AR e E BB R EIELGf ETF,
(AN Sk FR BB BB RS, RERRRIRER R 2=

2023 F 3 FE, EIREMAT HIRAARRALE, Hifi TR MEBURE



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

AR, REB MRS R I T — e R, Horb, YR 300 $R%0T %
3.98%, HHIE 500 FE# Tk 5. 13%, GIMEARFEEC T ER 9. 53%, FEEC T ARECN L 9. 87%.
S R AR WA B AR DG B i i, 2023 4F B4R Se [ HE N BEAF I B
RERE GRS T AT A S B, BEE ARG PMT fabn e LA E Y 42 5%
U EAT, Akl R 6 AR Ll i D IO . ARk, BEE S ERE
SRS EAT DA RCSE BRI R RCRAE TS, SO 2 S AR BRI i B i S
.

BERBUSETTH, MEWN, KBRS E S FER, AR EHH
R R R g B AR AR AR, B AR AR AR A A AR A

45 MEHAZESKGRI
AWREIAN, AEE A BIESMHHIFEGK R N-9.19%, C KIS HIFE Y
K FH-9.28%, [E] ML St EL A FE IR 25 2 N-9.37%

4.6 MEMNESFHFA ABBREES T 1HEME VLN

WG, ARG AR IS A AR H R & 0 B A AR AN T A8
HHE T AT LT TS .

o

& BEASME

51 REMRZSH-ASHER

B R4 R
F5 iH EH(On)
11 LB 151 (%)
1 | sk 7,139,465.00 0.75
Horpr, A% 7,139,465.00 0.75
AR
2 | HEHH 871,712,065.92 92.07

3 | [l e 5 B%
Horb: fige
B SRR TR

10



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

o SEW IR A I SR IR B
SRb e
7 | ARATAE RS H A A A 63,269,187.76 6.68
8 | HAh#Er= 4,650,345.32 0.49
9 | A&t 946,771,064.00 100.00
5.2 BARBH HArE S
L4
FF Heg | BIE ~ e AYRaEs
H G A FR \ \ (ERLPN B
=1 FH | AR (JB) 18 L 151
(%)
IR EE S SR A W@if@% JURIEA
1| X5 RIFBGRHIE Xg MIF | EHEAM | 871,712,065.92 | 93.45
K4 &N NG
5.3 MEWRFITIL R BERTHE
5.3.1 A HARAT L3 KA A R ER T AHE
3SR
R0 1Tk 25 ARME (B 1 L A1
(%)
A . BRL . b
B KRB
C |k 6,592,980.00 0.71
D [, # 1. R SoKAEF=FfE N
N4
E (@5

F A

G iz, i iEEuL

11




JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

H [fErg Aok

| 5 BAEH . ARG BE AR RS 546,485.00 0.06

R4

Gl

AL GE AR 55 Ak 55 b

BHABEFEEBARAR S

KA IRIFRT O3 3L B i B b,

JE B RSS  ASFEAN oA R 55k

#E

TPAMM2TAE

A AR AR

»w | |0 | |0o|Z2|Z|r R |«

e

&t 7,139,465.00 0.77

5.3.2 MEHIARBATI S RIBR BT RERRAS
AR I G AR AR OR 355 A S BRI BB A B2

5.4 MEWIRIE A SME 5 BEE T 3E IR/ HEF R HT 48 BB 5 B 4

R i e
F5 | AR iR E A () 2~ FUAMHE () TE E )
(%0)

1 688981 S ENES] R 14,000 716,100.00 0.08
2 603501 TR Ay 5,500 511,830.00 0.05
3 002371 b5 8] 2,000 482,600.00 0.05
4 688012 kU] 3,000 451,650.00 0.05
5 603986 JE 5 B 4,500 443,700.00 0.05
6 002049 20 5,000 436,000.00 0.05
7 600584 KR 10,000 305,000.00 0.03
8 688008 T LR R 6,000 298,200.00 0.03
9 300782 £ ARk 2,500 291,750.00 0.03
10 600745 ISP~ RE53 6,500 283,725.00 0.03

55 EMREF MM TRNMFRRAS
AFE SRR IR AR 657

5.6 & HIARIEA SCMME G B3 E LA RN HRF BT T4 25 5 3 B 40
I A WIRARFFAT 6157 -

12



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

57 MEHIREA RME G E ST IFELAIR/DEEF IR+ 8 R SHRRER IR E
B2
AT AT IR AR FFA B SRR -

5.8 MEWIRIE A SRME S EESH = #E IR/ M HEFRIET T4 St SR B3 A
ARSI A IR AR I 5t

5.9 G RRIEA SMME G E G T35 LI RN T T4 BUE S 3% B 48
AR GAME AR ARG

510 MEPRELESEERBIBH R HHB LA
(1) AREES ARG AR AREA B
(2) RIEG ARG N RIATRIE AT 5 o
5.11 & IR AT ST E IR 5 B0 v
(1) ARG ARG WA R FA E
(2) RIEG A WA AR IATE BRI ) o
5.12 BHAEHREHE
5.12.1 AN, AIEESBENATHLIUESR M AT EARAEEE T ZAE, )
Ll Hat—F A RZH AT T 4.
5.12.2 AHE AN, FEEEBE AT T4 B AR IR H i G G R R ) 4 08 i S
ITEIE o

5.12.3 HARBEF=HI %
55 e EH(T)

1| AFHRES 196,882.13
2 | RIGIESE HK
3 | RUBA

4 | RICRIE

5 | MHCHIEEK 4,453,463.19
6 | HARIGK
7| FERESRH]

13



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

8 HoAh
9 &t 4,650,345.32
5.12.4 #HEWIRFA BT 7 B i T B 5 35 B 40
ARIE G ARG TR R FEA AT 5 B R a] L i 5
5.12.5 MEWARIT LB EFFAERBEZIRIEH WA
AFE G AR S FAAR T+ 4 I SE R A GBS BRI
S FRREESDHED)
BT
g FORENEESEE | TR EREE SR
N
FETFERIZEA FETEER#EC
e 15 A 3 440 AR A0 690,755,828.66 738,262,214.08
2 33 1) 5L 4 5 HR 4y 98,065,227.36 526,032,257.34
Pol: s HA HA 1] L 4 o s [ 4y 40 73,015,953.26 371,043,342.55
i 5 HIH R B R o AR sh A (1
b L “-” A
A5 A AR I &y 0 2 715,805,102.76 893,251,128.87

g EeEFEACGHBERREREAZERER

71 REEHEANRFHEEESHHRINIEN
AR A FE B B R AT A A

72 ZEEENZHBERREREEREEFYIH
KGN, REFEAAABHBEAREE GA) HIE,
HIfE -

14

(5] B K S AN I



JOR BEIE A SRR A2 5 ROTIG TR BOIE - 43 B S I i 4 2023 SR 57 3 /Al

8 H£EXMHEZF
8.1 Z#EXMHHEHZ®
(—) FERE e & EAIE N SRS 38 5 B TF IR 8 B 25 7 98 ik 4 1t
eI & S S

>

(20 (R EE AR 7 22 5 BT TR I I 1 B 2k e I ik e 2 A )
(=) (T REEE A R RIS k55 )

PO € IR A48 532 5y BT FE HOIE 57 $5 B 2k I 2k e 8 WD 30D
(1) FEEA

() FeGEH VST B bR

(B FEEHE NS TR B

>

8.2 TR A
oM TR X B RE AR 1 SRR E PR R 31-33 £

8.3 HFHX
LA R F SN (A e T A ], ]2 AT I SE S B
2. A B FE 4B F NP www.gffunds.com.cn.

TRESEEFRAF
—O==%t+H=+4AaH

15



