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R At 119,246,619.92 - 1,301,191,397.32|1,425,745,248.
5,307,231.33
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Uik
NAHEH K - - 41 16,221,535.74 16,221,535.74
A I [ 2k - - - 1,865,667.25 1,865,667.25
MATHE RN FR M - - - 1,845,989.27| 1,845,989.27,
NATFEE 77 - - - 307,664.88.  307,664.88
AT R 2% 3% - - - 205,664.390  205,664.39
AT F B - - - 28.47 28.47
HoAh A7 £5 - - - 889,145.59  889,145.59
UikiigsSan - - 4 21,335,695.59 21,335,695.59
) 22 S0 sk 119,246,619.92 1,404,409,552.
5,307,231.33 1,279,855,701.73
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Tt B VAN 4 EAT XU BE &, 04 VaR(Value at Risk) T Ar S5 el 1 A< J 4 T i A9 ZE s XU,

SN R] A R RS BEAT R R A2 A o

7.4.13.4.3.1 HARM#E XS O

ERERAL: ANRTT

AR EER
20234F 12 A 31 H 2022 412 A 31 H
34 o
TiH
YRR BRI
N R E AN
18 L 451 18 EL 151
(%) (%)
T g MG R — I SRR TR 906,611,808.88 90.85 | 1,301,181,074.00 92.65
O R - o
T oA — e R i
RTAE S b = — BUIE R
&t 906,611,808.88 90.85 | 1,301,181,074.00 92.65

7.4.13.4.3.2 FARA#E XS B BURAE T

Bk Bk 2 L A 3 v A A T 3 A A AR
X BT R H 5 4 BT e
Emam (A NRMio
AH IR ARG AR 2 1 AR Bl PNIE N AR
I3 BT

2022 %12 H 31 H

W) 59,574,331.93
Jik/>#) 59,574,331.93

2023412 H 31 H

W) 45,021,542.86
Wk 45,021,542.86

Ak G LA HE BT 5%
Mk S LA IE R B 5%
7.4.14 ARMHE
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7.4.14.2 HFEKUARMETENES# TR
741421 FEXREMTERA RHHE
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\ A HIF LAREER
NRMETHRESRITERER
2023412 A 31 H 2022412 A 31 H

FH—EIR 861,597,594.22 1,304,293,604.92
=3¢ 64,126,015.78 -
BE=EX 45,014,214.66 2,194,700.41

&t 970,737,824.66 1,306,488,305.33

7.4.14.2.2 AR EFTREKE K E KR S)
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XFFUESRAE 5 i LT R A, o B RS R 52 5 ANE BR (R R A5 I (52 23 A
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PR AE SO TRLR A R BE AN G T2 A S B FIN S — R U FEAR ik 1 5 b R F A AN T 0 8 A\ A
T M ERIRERRRL, i AR B EEANG TR 2 SCENLIR 28 — SR B2 S =R IR

7.4.14.2.3 BEZERARNMERT LS HEH
7.4.14.2.3.1 BEZERARNWEKBT A HH

Hfr: NRG
BgE| A
2023 4E 1 H 1 HZE 2023412 H 31 H
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(e Erdn i S %
HiwI % 2,194,700.41 2,194,700.41
2 HA ) S 49,999,981.01 49,999,981.01
M ISR - -
HBNFEZFEIR 3,115,000.15 3,115,000.15
HHE=FEIR 11,816,060.94 11,816,060.94
= ﬂﬁﬁﬁﬁ%?‘ 1,520,594.03 1,520,594.03
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et ;E{i% g}ﬁ;zﬁa 1,520,594.03 1,520,594.03
TEAFARER
WA RS B 2
CHA)
AR R A 45,014,214.66 45,014,214.66
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LN Ty =3¢ 3,825,036.79 3,825,036.79
HHE=)JZIR 79,411,345.13 79,411,345.13
éaﬁﬁ%ﬂﬁ%gihn9i§; -21,724,521.90 -21,724,521.90
At ;5;;2;;%22 -21,724,521.90 -21,724,521.90
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(HEH)
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EMZEIR /N
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8 BREAGHRE

8.1 HIAREEFALHER

HI T e 5 2 fe

SRURAL: ANIRTIT

5 i H ok AL BT (%)

1 B2 5 % 906,611,808.88 90.11
Hrr: RE 906,611,808.88 90.11
e ey

3 ] WAL 7 43¢ % 64,126,015.78 6.37
Hrr: fizr 64,126,015.78 6.37

BE7 RIS

4 TR

5 e AT A SR

6 TN IR A 4 il % 7=
Ferpr: SB[ 1 SR
E LR

7 ?Erﬁiﬁu AREN 35,112,014.63 3.49
it

8 HoA #3057 224,315.39 0.02

9 &t 1,006,074,154.68 100.00
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RN —SE R TR A IE SR BT I 4 2023 SE4FEJE R i

R EY A St R IRI
(%)
A VIS NN X 2 8,388,000.00 0.84
KAl 1,203,761.88 0.12
C bR 780,669,241.79 78.23
b BT\ ) R B OK A= ] ]
AR
E jesiin4 3,180,000.00 0.32
F LR 19,537.20 0.00
G ZIEIEH . CAEF Bl 73,078,335.64 7.32
H 15 A - -
| E BB AT AVE BB R 4.380,000.00 0.44
Za4
J SRl 14,263,322.00 1.43
K S5 el 21,406,440.63 2.15
L BTN 55 R 25l 3,058.00 0.00
M BEAIT TR H ARG 11,178.92 0.00
N KR PG A 2 e 5 it 2 8,932.82 0.00
o) JE BB S5  AGEEAN A iR 25 - -
P HaE - -
Q PARH 2 TAE - -
R Ak ARE R R - -
S G - -
At 906,611,808.88 90.85

8.3 HARAZA SLMME G ZE S =B LB K /ANEE R I TR B B R A 4

SRR NIRRT

R | OmERE | REeRk ) A T
1B EE A1 (%)
1 688513 SLARAY) 1,058,136 67,487,914.08 6.76
2 600388 PREEZNIS 4,728,800 60,481,352.00 6.06
3 603612 RiBRE 3,600,000 55,404,000.00 5.55
4 002843 5 et 2,065,065 53,488,892.50 5.36
5 603181 2EHRH 4,690,496 51,267,121.28 5.14
6 603128 HFA Y 6,000,000 44,340,000.00 4.44
7 300218 il 3,200,000 43,360,000.00 4.34
8 601058 FEeRh 3,500,000 41,125,000.00 4.12
9 002865 I8 Ay 430,000 33,316,400.00 3.34
10 688310 LAY 1,092,000 32,650,800.00 3.27
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11 300702 KT 1,500,000 32,565,000.00 3.26
12 002940 e ) 5 1,364,759 29,628,917.89 2.97
13 603565 S REALY/H 3,490,201 28,724,354.23 2.88
14 000902 Bried: 2,000,000 22,780,000.00 2.28
15 600325 B R A 3,097,893 21,406,440.63 2.15
16 300636 [EFI 24, 1,900,000 20,026,000.00 2.01
17 002903 FIHHE 774,400 19,785,920.00 1.98
18 600521 e 2l 1,300,000 19,071,000.00 1.91
19 300657 SMMEHF 880,000 17,063,200.00 1.71
20 601208 KR 1,350,000 16,713,000.00 1.67
21 002028 BIFHEA 320,000 16,652,800.00 1.67
22 002236 K0 862,068 15,905,154.60 1.59
23 000739 A 1,000,000 15,390,000.00 1.54
24 688531 HEBCRH 130,000 13,140,400.00 1.32
25 688357 e man 245,904 12,710,777.76 1.27
26 002812 BEER Ay 200,000 11,364,000.00 1.14
27 002942 AR Ay 572,491 11,249,448.15 1.13
28 002250 b Rl 1,530,000 10,908,900.00 1.09
29 002312 NI e igs 1,500,000 10,725,000.00 1.07
30 000895 KR 379,500 10,136,445.00 1.02
31 000776 I RAES 651,800 9,314,222.00 0.93
32 300761 SEARAY 400,000 8,388,000.00 0.84
33 002965 FEERHL 200,000 8,234,000.00 0.83
34 002459 AR 350,000 7,252,000.00 0.73
35 688698 GO 186,150 6,411,006.00 0.64
36 300059 RIS 352,500 4,949,100.00 0.50
37 603806 A T 200,000 4,854,000.00 0.49
38 601137 A4 300,000 4,659,000.00 0.47
39 600050 RSeS| 1,000,000 4,380,000.00 0.44
40 601117 b 500,000 3,180,000.00 0.32
41 603306 R 50,000 1,355,500.00 0.14
42 688347 HEHT 3 7] 31,721 1,334,185.26 0.13
43 600938 HH ] 57,404 1,203,761.88 0.12
44 300274 FH ' FLYE 10,000 875,900.00 0.09
45 688332 rhORHE TR 5,870 442,715.40 0.04
46 301566 R F L 5,755 162,891.85 0.02
47 688563 Abt A 934 56,497.66 0.01
48 688548 JARAAE 4,048 51,612.00 0.01
49 301526 IR 9,723 43,267.35 0.00
50 603296 HEHER 478 37,164.50 0.00
51 688549 L 4,294 34,738.46 0.00
52 688543 E R4 T 410 22,919.00 0.00
53 688652 AR 416 21,736.00 0.00
54 301525 fig e BH% 266 21,668.36 0.00
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55 301371 HUREE 564 21,195.12 0.00
56 301558 =& 1,458 19,537.20 0.00
57 688627 FERIL 222 19,473.84 0.00
58 300904 alies) 304 18,705.12 0.00
59 301488 R 262 18,101.58 0.00
60 301509 Il AR 266 16,553.18 0.00
61 688612 J83 422 16,023.34 0.00
62 601096 e R 3,918 15,907.08 0.00
63 301393 ZINAEY) 260 15,436.20 0.00
64 601083 B2 1,263 13,981.41 0.00
65 301510 R 396 13,863.96 0.00
66 301507 AR 851 13,488.35 0.00
67 688602 SR 1,066 11,789.96 0.00
68 688719 Z R A 194 11,659.40 0.00
69 301508 S RINN i 419 11,178.92 0.00
70 301251 JBUR 321 11,103.39 0.00
71 688653 AT @A 648 10,361.52 0.00
72 301528 2R 148 10,198.68 0.00
73 301261 1H TR % 198 10,068.30 0.00
74 301202 B B 177 306 9,730.80 0.00
75 688716 S A 267 9,716.13 0.00
76 301413 G 164 9,543.16 0.00
77 301500 KR TR 455 9,504.95 0.00
78 301516 ERB I i 604 9,368.04 0.00
79 301519 o R By 442 8,932.82 0.00
80 301568 B 246 8,752.68 0.00
81 301459 FR A 208 8,286.72 0.00
82 688720 SRRy 165 8,223.60 0.00
83 301517 [SIEESSP 185 8,082.65 0.00
84 301578 JRZEEE 118 8,061.76 0.00
85 301548 FHERH 136 8,022.64 0.00
86 688429 i B e Y5 346 7,331.74 0.00
87 603062 F Ik 126 7,284.06 0.00
88 301529 1R 182 6,894.16 0.00
89 688648 EHIFRE57 303 6,493.29 0.00
90 603004 SR 195 6,082.05 0.00
91 301456 B ® e 185 5,622.15 0.00
92 603107 AR 292 5,311.48 0.00
93 603193 T A A 303 5,047.98 0.00
94 001306 B G5 64 4,823.04 0.00
95 603075 Ry 182 4,242.42 0.00
96 001358 M RHTHI 87 3,841.92 0.00
97 603231 REHEH 161 3,466.33 0.00
98 603276 TEEHTH 134 3,333.92 0.00
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| 99 | 603373 | iR | 88 | 3,058.00 | 0.00 |

8.4 MEHINBRESR T A SHEKRZES)
8.4.1 RIFEA LA RIS = HH 2% BRAT 20 4 KIBSE B 40
SRS ARt

7 IR 4 Bt
5 i SRS i SR A PR EN LS DN 7= A LA
(%)
1 002843 Ze 5 e 100,391,127.97 7.15
2 002865 Bk oy 96,375,113.38 6.86
3 600388 YJREEIRIS 76,003,455.00 5.41
4 603612 KK 66,967,647.39 4.77
5 002903 FIEE 58,488,842.28 4.16
6 603565 B 53,182,516.75 3.79
7 600732 R NSy 43,520,283.00 3.10
8 300702 RFWAHy 41,840,887.25 2.98
9 300657 SLME BT 38,594,831.33 2.75
10 688531 HEBCRHS 34,034,994.92 2.42
11 002236 KAy 31,408,167.56 2.24
12 002940 e e 29,033,915.51 2.07
13 601058 FEeHeHA 28,622,783.00 2.04
14 002459 AR 25,195,678.00 1.79
15 600325 R AR 24,999,996.51 1.78
16 600521 LN 21,666,996.00 1.54
17 688472 B By 20,491,192.77 1.46
18 002812 B A 19,884,690.00 1.42
19 603377 KI5 I 19,230,300.00 1.37
20 000893 DIRES]I7S 14,938,511.00 1.06

TE: SRAEPHL RN EH RSN R LA HR) 35, A REHRA S .

8.4.2 RITEH SHE i IHIH & B 1#E 2% BiAT 20 4 IR BI4E
SRS AR

o B 4 BE
¥ JE A Ji SR AR AHA RS S FEHE L
(%)
1 300657 505 W 74,219,117.53 5.28
2 000739 & 2yl 67,520,474.59 4.81
3 002436 MeAREHE 58,297,155.80 4.15
4 002843 T ety 55,844,596.71 3.98
5 300260 BTSN AL 39,470,447.61 2.81
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6 002250 PRA R 37,525,892.68 2.67
7 600732 % A 37,432,460.45 2.67
8 000902 B+ 34,053,113.00 2.42
9 601668 Hh [ 23 32,300,500.00 2.30
10 002903 FIHHE 32,125,714.00 2.29
11 300636 [EFI 2, 31,193,634.08 2.22
12 000683 TP REYR 30,347,564.10 2.16
13 002865 PRk Rt Ay 30,198,819.65 2.15
14 300059 KT E 27,246,006.23 1.94
15 601636 VAR [4] 27,053,889.00 1.93
16 300095 ATy 25,972,146.30 1.85
17 000938 EPiians 25,242,067.44 1.80
18 000792 Ry 24,975,013.00 1.78
19 300007 PUBFRHL 24,930,303.96 1.78
20 601868 Hh [E R g 23,520,000.00 1.67
e RSB M S (RSB DL AS =) A, AFIEMKZ 5T .
8.4.3 ENMX M A B0 B 32 H A R TSN S
B NRMt
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FNPBEERIEA (REED B
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SRR NIRRT

P55 {57 i Nl o 4 BT A E LA (%)
1 [ K fii 57 63,472,972.84 6.36
2 | RATEHE ; )
3 | &Rk - -

Horbre BUORME SRR - -
4 | kfEFE ; )
5 | R S5 . )
6 o ) S A - -
7 AR (AT A2 i) 653,042.94 0.07
8 [F] MV A7 5 - -
9 FHopth - -
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10 it 64,126,015.78 6.43
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P NRMTT

B 5 . b7 G R PR
Fe (e gz 24K B (5K) VIR AXIEN e
H LA (%)
1 019703 23 [H i 10 316,000 32,048,633.43 3.21
23 MG
2 239945 {f :;. 200,000 19,964,684.62 2.00
Dl
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8.12.4 HIRFFE AL THBOA R T B2
ARSI AR T AR FFAT AT 5 B 0 e e -
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ERA YRS A %
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B Ze M —FFF A
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A C
REE&aRAME (202149 H 23

1,062,673,604.61 784,719,962.75
H) F& A aias
AHR A IRk 4 4 20 A0 1,020,492,762.14 735,279,031.99
AR B3R <5 e R Y 3 4,142,739.60 2,543,870.11
e AR B3 <5 L RE [ 47 400 179,371,042.73 151,323,488.65
AR SR A R B 4 E
AR R F 5y B A0 845,264,459.01 586,499,413.45

81 ERFEETR

111 EESHHRFE ARSI

AN, ARG TG A AR R
112 Z&EHEAN. ESEEANENIESEERITRNERNERS)

WA, ASE 4N E K NFES T

2023 £ 7 J3 19 H, AFESEHARA T (ERESFHA WA A @B EHAREEAL)
GARBEGEHNE N\ EHEFLE - RS UGET, PR A FHEEARE S E AR 4R,

202349 H 8 H, AREESHHARA T (HRESFHAMA A @B EEAREEAL) , &
AIEGEINE N REFLE T =RUCGHUGEIE, SRS A AL G RS2

2023 2 9 3 28 H, AESEHARA T (ERESFIARA AR TEFRKLE L agmfy
NBEATERKINEAE) , SARESEHAL Ve EFLE - HURSWEHBGEL, BELZ LA
B EARSEHANERK, BEMERBRERNEITEEKIEG.

WA, ABESHE NN LTRSS I E RN FZZ T .

2023 4 4 11 Hitd, BRjS & ARSI NP FRE iR S0, A £ R =LA A
KRIAE, WSS E AR TR G R N R P FE 4
113 BRESEEAN. EEM. EEFRELSHIFR

WA, RIEELY L ARG EEELIESIE P E RN SRR SEH A, e
SN S A VR VA S0
11.4 BB H RIS

AN, AT BB SRS T

368 Tk 71 7T



[ 2RI —E A IR S BRI PR B R & 2023 SRAE R i

115 AESHITHIRSTHIFESFER

AHE G F G A TR AR AR ORI S W K E h R TS5 B CREBRF I 500 SR AL v IR Ss
R 45 4 B ST AR BEAE 2 V1T 55 BT (X 49 100,000.00 TG -
116 BEA. BEALKBREEN R ZEERLTEER
116.1 BEARKERBAEEANRZBERLT S/

AR S A N R e R HEN TG S A A T A
11.6.2 FEEALKARAEEA R ZBERLTNEHN

AR S B SR N B i G N 5 T S A A T A5
11.7 ESHRIES AR5 BITHIA RGN
11.7.1 ESMAUES AR5 BT T BER BB RS A ER

SRR ARTIT

. B 5, BESRHE T 14
-
o 2 5 20
BEAR | ik
BAEW | mASE | e | eukm
e
ity e L
IS 1 : - : :
HZRUESR 2| 2,446,079,989.45 | 100.00% 1,796,878.57 | 100.00% | -

Ve FE AR AL I AR v A «

(1) BAMEE, 525 RYf

(2) W5 IRDLRGF, I 55 8bn B A 7 2B IR DU E

(3) &EAT MG, Rl —FNILEREMLETN;

(4) WEREEERTE. i, R @efnEmiE, JFaei et aiaff e R 2R,

(5) A BABERKIN TR ST, REAIN « 4t 52 ISR LA AR 24 S B 5 T 2 A Bt 204
Il S SRS i A A A (i i it DL R i s Bk SS s REMRIESE SRR
Frog 2R, RMEL Tk

PR 2 ARIEXT SIS A R AEA) & TR B . BT USSR B RS R, 15& 58 5 Al
FIRRHER, 12 RSO 55 B 119 H AL P IE SR 24 w28 5 Jo A AR TR A i L CRL A R R 42 P K iR R T A
), I nmdtiE.

11.7.2 ESMMUESS A RZE 5 BT AT HARIESR 3% AR 0L
G AR

%69 Tk 71 T



[ 2RI —E A IR S BRI PR B R & 2023 SRAE R i

515738 5 [ 52 5 BUIEAE 5
ST i =Gl SE=EL
I AR
FRASGA | SRS | AR | TR AT 42 A UERCAE
B L) A e 151 B L)
AR IESF -
N 57,506,127.; 100.00%
11.8 HAhE R4
=] N TR RE W FETT A E P 5 H
L EZRESEHARAF ST E T AR | CPEIEFR). (L 9023-05-11
NIFRAT A BRI A HEFFAIR)
, | ERESERARATREERAARLA i 2023.07.19
&
| EameEmmAnk T |Gl s
PR AR " CIEZ HAR)
s | EREEERARATSAERARELA i 2023.09.08
&
. iii%i@ﬁi@ﬂ%ﬁﬁ?%ﬁ%@ﬁt P EREAAD) 2023-10-10
. ERFECEEARAF R TE TSR | (PEIEFR). (i 9023-10-17
ANTFRAT A RIA UEZRAR)
8 ERFECEEARAF R TE TR | (PEIEFR). (B 9023-11-04
ANTFRAT A BRI A UEZRAR)
82 FEXMHEFR
121 #EXHER
1. KRTHET EZRGENILE — R IR & AR 55 RSy 2
2. [EZMFAMIE R IR G AR R B R e R e 5 F
3. HEZRIGEMIE —F R A R & BLIEF B 0 I SR Wil

4 IR WINHGEE BRI A

5. EENEME R & AR AR S

FI0TIL 7L



[ 2RI —E A IR S BRI PR B R & 2023 SRAE R i

12.2 FRiH s

ARG N ERESEHARAT A A—— FHFHIT OX AT 18 5 8 SmSEAE
15-20 )2.

eI NEAT.
12.3 &R

AR ARG E N o8B CH T EARRE S E N AT M EER.
PRSI (021) 31089000, 400-888-8688
ZPEAFHIE: (021) 31089000

AN ME: http://www.gtfund.com

HEZEEHARAT
—OZE=A=+NH

FILIETL I



