I RBZOAEAND A ARG RS Tk E (FOF) 2024 4E5 2 T4

JTREDREANN A ARG EESTREE (FOF)
2024 fE558 2 FREM G

2024 4£ 6 A 30 H

HEBFEN: TRESEEAFRATA
EETEN: PEREHTBROBERAF
WEXHHB: —O=lNELAT/\H

1013k 15 11



| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

§1 EERFR

REEH AN FHF S MEFRIEAR G TR AR AL E . R T IERRR B
ORI, IR AR RS AT 58 B AR AE AN ) K BT

REE NP ERERITRO AR A FIREA LS FME, T 202447 7 16
HEE T ARG DRI S5 HENR  FERMMB A S IREENE, TRIER A BT
FEREMRCE ., R FIERRIR B BRI -

e BN R DLMCSEAE . B UR S SR U8 B AT P 2 57, (BRI,

G EHF.
B WA SR ARB AR LI F A R, F o E A BB v sk i b
120 ) S AR S AR S5 00 B 1
ARt S BOR ARG
AREHAE 2024 44 A 1 HilgZ 6 J 30 Hik.
§2 EEMMER
B4 R JTRIZAORILEASND H R RS (FOF)
4 F A0S 011752
HegiafEr A FLRITF I
Fea AR 2021 %4 H 27 H
e IR S BUAA | 3,526,274,123.12 {1}
Bt Hbx A F G A PR ) UG T R R B 7 I 2 1 [ S A
bl A A A T T IR R AN R B
B B R S G, 4 B ) XU S AR R R T 3
WIS AR EAUE, )4 s 4 0 e 1 K AR fgk
1A .
PR A RIEGIEFMATT T Hal b, Z&BORH. T
R, FHHEET YR EES, RIEE5EIA




| RBZOARIEAND AR AR S

I BOS R B i R IR 0L, W BEE fi5%
B g NI 4 S SR BT BB LU AT Ik s i AT I
.,

b 457 b i v H14iF 800 TR 35 % >60% +HH fi-25 & A M (BB 45
Holi s % >60%.

PRSI i 4541 AFEG RAE M eI E, HIUR S SRR 7K
P TR MGG IS, T A
4o

EEEHA TRESEHARAF

T o RARAT I B IR A ]

I 7RI AMILIE NS A #
HIR4E (FOF) C

IR IR SN B B
HiREG (FOF) A

MR BRI HI
011752 011753
iy
WA AR T8 S
3,177,412,858.66 1 348,861,264.46 7
) 4 B 50

3.1 EEMEFER

§3 EEMFSEIPMESHERI

RIFLi 4 (FOF) 2024 R4 2 =L

Hhr: NRMIG
e 4
(2024 4E 4 H 1 H-2024 £ 6 H 30 H)
F B S e bR

ITRBAOARESNH | TR L RIE SN H

FrHIRSE (FOF) A | ¥FAIRE (FOF) C

LA S 7t -57,209,862.26 -6,543,913.55
2.7 IR -64,044,426.77 -7,223,348.54
3 MB35 55 4 A 20 AR SR ) -0.0199 -0.0203




| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

4RI 5 1E 2,437,875,815.05 264,280,124.57
5 AR H: 3 A 0.7673 0.7576

e (D R i SHE i AR RA NN 5581 & Iz A, thA %A
J& SEBRUS & /KA T B8 T

FEE S AIASN . BeEtla . Ao (NS 2 et
AR A 9 2 S Bz

(2) AT
RTINS ) A PR A PR (L5 U 0 4,
AR S AR 2

3.2 BEFERI
3.2.1 EESHHREMKREER SRS LB RS R R R

1. " REOMRIEANNARFHRSE (FOF) A:

NZ5E83%
S K | skt ”
N i | D - S 2
BB ] FhnfEz | AR o O—® @—-®@
EAQY) B2y TN
@ EAE)
@
i £ =4
Ef ' -2.57% 0.68% -1.08% 0.40% -1.49% 0.28%
\ﬂ, L/\
E%/ M -5.26% 0.93% 0.47% 0.51% -5.73% 0.42%
oE—F | -15.25% 0.80% -4.39% 0.46% -10.86% 0.34%
E=4F -24.24% 0.79% -14.27% 0.52% -9.97% 0.27%
HE&E
R4 | -23.27% 0.77% -12.61% 0.51% -10.66% 0.26%
B4
2. T REORIEASN AFEIRE (FOF) C:
. | kSRR
ey | BRSO |
o FE | | RHEdR e
B N KhrEE | R o OEE) @—@
O ] HbRiE 2
@ EAE)
@
i £ =AY
Ejz ' -2.66% 0.68% -1.08% 0.40% -1.58% 0.28%
\ﬂ_ _\‘/\
Ezt” M -5.44% 0.93% 0.47% 0.51% -5.91% 0.42%
E—% | -15.60% 0.80% -4.39% 0.46% -11.21% 0.34%
HE=4F -25.15% 0.79% -14.27% 0.52% -10.88% 0.27%




| RBZOARIEAND AR AR S

RIFLi 4 (FOF) 2024 R4 2 =L

HEEG
7] A Rk

4

-24.24%

0.77% -12.61% 0.51% -11.63%

0.26%

3.2.2 HESARAEMURES RTHAEE KRR LSRG bR
RAF KR

PRBL A F N A £ (FOP)
B KR S M B R s 1 340

(2021 4F 4 A 27 H% 2024 £ 6 A 30 H)

1. " REMUEEASN BRFEIRE (FOF) A:

3.31%
0.00% A By
-3.31%
-6.62%
-0.93%
-13,24%
-16,55%
-19,85%
-23.17%
-26,48%

-29.7%%

2021-04-27

2021-11-07

2022-05-20 2022-11-29 2023-06-10 2023-12-20

|— &L e BRERE (Fop) 4 — DERE|

2« T REOAREANA HREFRE (FOF) C:

2024-06-30




| RBZOARIEAND AR AR S

RIFLi 4 (FOF) 2024 R4 2 =L

3.38% , :
0,000 | b AIRAL
-3.38% ' 1l
. '
e " Ir'll.-l.'f}I J'ﬁk b |IIJ / l hIL;\r‘J‘I'.’;‘.IL‘.‘l \ o
1014 { J \ L \ A
-13.52% \ ""»fn"". .r"
%JI',J
-16.90%
-20.28%
-23.66%
-27.04%
-30.42%
2021-04-27 2021-11-07 2022-05-20 2022-11-29 2023-05-10 2023-12-20 2024-05-30
|— mEBLESA BEEES (For) ¢ — IERE|
§4 BHEAWME
4.1 BE&AE (BESLBPNH)
EAREEEWE |
e emmmp | 7
HR %% — NI Ui
%2 fEHR | BAE P
H3 | B
AIEGHIFREGET; 7K Wit dc s, G eEmt, K
LIk B IR A B 4 A IR R 5 R I
¥4 (FOF-LOF) [)34: WAEFS o AT E 2 2 UE 7
S, RIS R JBe A A R 2w 5E B o3 A
R A B b e 4 Jifis S JE AT A E it 2 i A 4
(FOF) M)Az, |- EHRARA A B ES
RZratEsi2 BHir— R 2 57
Y | FRE RS AR EST | 2021- | 16.2 | FlEME. HEGLB, R
B | B4 (FOP) M4, | 11-19 IR R HEERE
TR AR A T RA g rh A4 (FOF-LOP)
& %4 (FOF-LOF) i) FEZH(H 2022 6 A 9
e, TR EENL H% 202346 H8H).|~
N AR IR A A RANIE T E WA P is 1R
EHise (FOF) 14 e M E e b e
S JURIEHEMERA (FOF-LOF) R &4#(H
RS M E SIS 2021 4 11 H 2 H % 2023




| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

(FOP) mitgan; |- F11 H 1 H).
KFE HirH B 2045 =
Ehﬁ%@ LY gav

434 (FOF) Ayt
ﬁ%ﬁ;fﬁﬁ%ﬁ@s
MAEE RS S
hi4 (FOF) MEES
P BTN E R B A
b

T LARHR E A g IR H e A w2 75 B AR RS H
2AUETF ML & SCGEM GIEFR e EPIMES . WH. mEEEANR LML
RBEBIMNE) HIAHRHE -

4.2 BENNHRE R A AR S IZE R T 15 0L A 3B

ARG WIN, AEGEBEN RS (PN RISMENETR R GREIR) FaK
PRI R G A RS U NS E RS IE, AW EH
Lo UPS YU R e b e s B ot TP U 1 & Kl A A S B2 T P B S il i IE SR S AN
POR Mz . ARG N EGBIEGEE M, EREEReRFA NPT, e
I B8 BT S JVR I S e 5 TR R R

il

4.3 APFREGERHH

4.3.1 AP HH ERPATIEN

N FEREIE SRS SRR R R, INSRA 5 A IR B s, SR
o SEIF AT N R 5 S o AT EAS,  PRIE P55 JE N SR

TERL T VUSR0S 7 1T, 2 W) ST T AR 1 4 R 0 R A B B 4 R AR LA
&, BETA A IR R AR AR T A R &Ik P, B H A S BAERALER AT LA E
T, IS BRI T B I Tk (AR T . TERE Sl b, R 5
74 ST /e 1 7 R o 1 W 0111 /NS 7 V5 1= R .
TR 5 RIS A 230 DX RS 47 1) Bl o 5 B3 58 5 B e #9358 5 i R R AT SN M 4 K
e, SRR KU S RS s R OB I R . WAL 5 SR AR ST
MR EAEAZ, SRt KUK ) 2 fe

IR AN, LR A28 5 il FE A PAT R R AF, AER A G 23] T A
X, REAARAIARFIAE 5 F I



| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

4.3.2 FEZHITRNEIHA

BREWIN, RAFE NITEREAES SRS ATF M SH, FH R
AL oy S B W BRI 2 By B e g7 24 H S &) 5% A B 36h 9 Ik, ¥INTREL
BT A R S R AN A A A R AR R AL 5y A R A R o e JE AT
THALRET .

AIREIAN, RRIUATE S AT R8-S BN AT 5 IR 250 K 577 58 5 o

4. 4 WA ARSI R AIB/E T

2024 FE R T IAE G AR, MRS =G AT M. 4 H NRTEE A
SRR Hol s A s MRS R R 3 R, A AR I — % e, i
WA EE BN . BEJETEBORFILF 500 R BTN R ZERRIWHm T, 1%
KRR R, 5 A NI R, N EERIREOR, TR IR S LRI
Pty HIANER . BHERIRAE “ RIES =07 RO WAMRHEE Sk Bk A AL
R BRFA, 5 M= SRR AE FE AT b oA B S A ARSI R P s [V, 9 SRORAE =
s AN RS T 2RI 3D N RIS . i, 4 A NAERAT IR KGR 5 3
VARE, B JSAE VT 4 T HRCA TR FINLAAIIC B 75 SR HE IR S R4k ek bk, BARRINEB A
Gk

A AR, ARG IR WM AR, XI5 K S e 1 bt
AT RIS, BT SN TS ERACRIN B, R RSN ZR AR R4 T 1 51
B8, EMMERE, RSB mS GALatT, BARKME S mR K,
RSP RIE . SRl B2 TSR, B R BRI P R AR [
RIEGHE T, AFEEDIAGRESM R AEES N T, LT 25 5E 3 14 fii
B EPRIESE L, ARG E R SIS SRR T RS2, £
YRGB G AT E
4.5 MEWINE SNSRI

AIRE N, AES A REESHEFENKEN-257%, CRELSMHFIFENK
ZK-2.66%, [E) BAMY S b A FE I 2 2 N-1.08%

4.6 MEWNEERFE ANBERE SR HEE B
I, AR M BLES: — A TAE H S S0 B A NBEE AR — A ANBE



| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

B HEAR T LT A e .

§5 BEAEFRSE

5.1 EMREZEHRHEHEML

I
7
e
CIk
i
T

P i H w8 (o)
FIEEB (%)

Horr: i - -

FAFESEAE - -

2 | HeT 2,504,174,387.58 92.29
3 | MR BE 131,608,186.17 4.85
Horr: iz 131,608,186.17 4.85

B SRR - -

4 | REEET - -
5 | &RfiTHEMKE . ]

& Rl
7| RATAERMG &A1 77,479,680.74 2.86
8 | HAhwt™ 174,024.35 0.01
9 | &it 2,713,436,278.84 100.00

5.2 REFRBTVRHBRERZHE

5. 2. 1 EWIRET W RHHABEREAE
AIEG AR T IARR AN

5. 2.2 MEHIRBAT WA RSB B E RERRAS
AT AR HIAR AR R A B BB B B A B




| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

5.3 MEHIRIZA SHHE b 2 & T 13#E LL I R/ HEFF BB+ 42 BER R R A 40
ARSI AR IR AR R IR

5.4 MEWRILFIF EFDRNBHFRRAE

i 34 R
FF5 Fif N FUHE(T)
A LA (%)
1 | ExRfi%
2 | JATEE
3 | &g 131,608,186.17 4.87
Forr: BUR I SR 131,608,186.17 4.87
4 | i
5 | Ak AR BT SR
6 | HIHESE
7| AIEA (RIS
8 | EhkfFe
9 | HAth
10 | &1t 131,608,186.17 4.87

5.5 REHIRIEA RYME G E S H 158 HBI/NHEFF B8 T4 B 4505 B 41

i

5| SRR R AR B (5 2 IHMET) e
=R a1

(%)

1 240304 24 1k 04 700,000 70,188,136.99 |  2.60

2 200203 20 [E7F 03 600,000 61,420,049.18 |  2.27

5.6 MMEMIRILA RE SEET™1#E BIK/ D HEFF BRI 8 B 7 SRR 5 5

e

AT G AR T IR AR B SRR -

5.7 MEWIRIL A SLYME b ZeS 37135 LB K/ HEFP BB T4 Bt IR B A

ARIE ARG RR TGSt 2)E

10




| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

5.8 MEIRIZ A SHME b 2 7™ 13H LI K/ HEFF BRI T A2 BUIER B B 40
AT AR T HIARARFFARALE.

5.9 MEHARAZEERBERRMBBILR 2 1B
(1) ARHE AR IR ARRFAT e 11 52
(2) ARG ARET N RIAT BRI 5 -
5.10 FREWIRAZSHLTE B B FUH 3L 5 1% 50 i 4

(1) AEESARETHIARRRA E G
(2) AREEARMRE N RIATE U5 .

5.11 HEAGREIME

5.11.1 WA, AEEEB TSR RAT ERRPE I I LR A, )b
Gl H AT — SE N RZBIATHETT. AT

5.11.2 AREGAIMRE WA RBHIE, HIEAFAER G AT+ 42 B2l A e A
5E [ 45 e IS 2R R 1 DL o

il

/

/]>T
%

5. 11.3 HAMBEF=HI AL

] K EHO)

1 A HARES 10,908.04

2 | MWOEFFEH K

3 | MR

4 | RYSCHLE

5 T AT R 8,687.82
6 oAt S GR 154,428.49
7| fERETEH

8 | Hith

9 ait 174,024.35

5. 11. 4 MEWRFEH KA THERE) AT #7350 4
A FE G AR A5 HAK R A T H B v #5755

5.11.5 IREHIRAT 148 B A E Ul S PR 1% O K Ut A

11



| RBZOARIEAND AR AR S

RIFLi 4 (FOF) 2024 R4 2 =L

AT G AR IR AR A B

§6 EHEPHESE

6.1 HMEWIRIE A RME HBEESH=HE IR/ PHF R T+ B S HE W4

iy
FH 4
HEE | EEA
. HeR | #HeL | BET | FEW | ARME | B/rEg | MEE
fi i = o) (J8) fEtef | ANEE
(%) Valiik=}
PRI FE
I
Sz
IR E
" LA | 108,956, | 158,227,1
,E,_‘:} ] ] ] ] =
1| 0ooils gﬁAﬁ sl | 875.88 75.15 5.86 =
JmRW
s LA | 86,010,8 | 143,810,1
:ﬁ'f»i / ’ ’ ’ ’ =
2| 270022 j’;ﬁ ff; It | 67.88 71.10 5.32 =
=
TREZ |,
Z37 | 50,512,0 | 139,347,5
j( N 7<T y y ) ] ) =]
3 | 002943 fﬁ T | 19.24 07.48 5.16 =
=
TR,
YR | 23,552,3 | 97,318,43
‘\‘\/35\ A e =Y I} ] ] I =}
4 | 270008 l;ﬁ'iﬁ it | 79.02 0.11 3.60 =
=
JURA] | WZ4A | 52,657,5 | 96,152,70 -
S | 072 T ewac| Fimat | 5980 4.19 3.56 =
JURH
TAEE | WA | 49,3933 | 91,323,38 .
6 | 010236 | wopwmy | JRigst | 6299 | 883 3.38 =
hsia)
2= C
ITRE | L,
. Y% | 60,740,8 | 88,043,81
= = AT = ’ ) ) ’ =
7 002132 %/Em st 14.76 0.99 3.26 P
JTRE | L,
YR | 39,563,3 | 86,932,47
H] N jtf ] ] L] ] . =
8 | 270006 %giﬁ FFm | 18.53 0.81 3.22 =
=
I RAT
YR | 50,742,9 | 86,922,70
27002 N o e s 22 =
? 002 {éjﬁi& FRGR | 71.01 9.34 3 =
=

12




| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

10 | 270021 gf?gf RAT | 24,527,0 | 72,489,77 » 68 o
ﬁ W TR | 7624 3.83 : =
6.2 JRX G AFAREFEN TR E
AR A He. 2o AR SEM
T H 2024 £ 4 J1 1 HZ 2024 | NLURE PR SRIRTT frEr 22
H6 H30H et
AR G EE TR
A 2 200.00
éﬁé;%i R 12,076.22
MR R SR
Wi A B B B 5 7 873,842.82 479,919.77
)
?Eﬁﬁggﬁ ’T f)ﬁﬁ 6,595.739.55 4,970,492.20
?Eﬁﬁgﬁﬁfﬁfﬁ 1,151 885.24 863,353.28

o B R A NS B IR S B NSO E R N SRR AL
PAR I I A F L E CAF N TSI B SIS S AU E, ERIDR &
OGS AS I GOt 15 B 2 S O AR A I B 2 e B o B RV 40 5 O AR . 9 7 545
.

R RIE I AR A RN E, HRaeEH &
A E B BRI S WO S B A B AR, FE SR NSNS B g b 2k S I
PERFEA I E SRR R i o WU e T R S I E A R E NS AR ST

=
2
an
hed
bt
S
_H.
ot

FEHIE B R A RS (ETF BRAND, B 28 i BB J3E R B AN R i 2%
Wz [m] B CF HEAH SV BB B U B A5 2058 B SIS, I 0 Nk 18 7 O R[] 2
AN BRSSP S, e B S R AE SR O BRI 4 E A R

FEPAT, BRSSP AR B B B2 e R IR A G B 5

6.3 AMEWIRE REE R ERERYHES
AN, RIS PRI T e R R A B SaE)r  5HMEEEE I
ZAEREER. AFREEMHIFRA AR MRS R RS WEE R RET.

13



| RBZOARIEAND AR AR S

RIFLi 4 (FOF) 2024 R4 2 =L

§7 JFRAEEH LS

AL

ITRZROAIESA | TR RE A

H H¥FfREG (FOF) | A¥rfiRA (FOF)

A C

A 7 S A < AL 3,267,426,368.35 362,977,894.02

i 55 3 1 1) 25 4 R A 47 i 321,705.29 19,234.51

P AT O SO T e < S B [ 43 00 90,335,214.98 14,135,864.07
et FA A TR S S AR RS A (fy

B BA -7 1)) ' '

0 S IR 5 A B0 A0 3,177,412,858.66 348,861,264.46

§8 E&BFHABHERRERRFEEEN

8.1 ZE&EHEANFHAESHBRIIHER
AR I B BARFF A A &0 3.

82 H&EHEANZHEARERHLESTZ VA
AN, EeEEAAFAEIZHE A E G B, 18R sEESE AR G 1)
oL

§9 HENHER
9.1 BBEXHHEHR
(—) FENEW M) REZ ORI H R E R AR &R S (FOF) 3
LR

() (RN AR R G IR &Ik E (FOP) e HTH)
(=) (7 Rk E B IR w3k il 55 KN )
(W0 (R OARIZEN ARG SRS GG (FOF) FE& 0



| RBZAOAEAND A ARG RIS IS (FOF) 2024 4E5 2 TS

(1) FEE A

9.2 FAIUHL A
oM ER X B E AR 1 SRR E bR R 31-33 £

9.3 HEFFR
LA REFAEENN A 5 A R, a4 TA SR SL S B,
2. A ). B BN AR www.gffunds.com.cn.

TRESEEARAF
—Oo-m&EtH+/)\B

15



