[

TR FE MR GEF AR R RS
2021 F£F 4 EFRE

2021 £ 12 A 31 H

BEEEEN: BEHFEZREEEHARAH
EEAEN: PERERITROERATR
WEEHHE: 202241 H24H



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

§1 EERR
LA TN 1T 4 SRR T R A AT B R SRR R
TR, T A A M BLSE . WA 5 AR B B AT
HEAFEE N E BT IR A FRE AR S AR, T 2022 48 01 7 21
FUR T A P B 5 4007 . VR IR BER LS S S 2%, (RIE SN A7
ERRALE. RS IR B B R

BB R LSS M B 5T SR s BRI S g 58, (HAVRIES:
&R
B RN STFACREARAKER I . BB XL, BBt H AT BB ST

K
-2 8] 5 AR i 45 R 4 S B A5
AR I 55 TR R T
AR WIE 2021 4E 10 A 01 Hi2ZE 12 A 31 Hik,

§2 BE&= RN

FE G RR [E] 75 22 LR 22 N Al A5 i
FeE ARG 006919

FegiafE i LRI
HEEeAFEMH 2019 4F 2 H 20 H

T A 3 17 s A 2,126, 232, 279. 79 3

BB H b AN S DR B I Bl DA R ™ WA ] RS (¥ S Atk L, S AR 30
I BE B, 4 Nk e B A7 SR BB 257 LB v 1Y) 24 S
it DA R IR 58 Bl

Bewt s AT G AE PR BT PP B [ SCBOR B T BUR R 20 M A SR 2
MG RIS ERER, SR IBRULEC T i) s P 5T s, 2 A4
RIET OB ANE . WIBR SIS . AR AR SR . NIk FE5G
T BB RIS | [ A S S B BT B, R T 7 A R IR
i R 2R AR EEAT O, ARALMISh . B

Mk & Lk higia (et fEfulkai R

RS AL 2 R AIE G N T RIE E, HPIEE 5 AR T R A & TR A A
& AT RmIpAEE, 8RB T i PR B s / U
an o

SEEHAN E 7% 2RI E AR AR

HEFEN T B RAARIT B A IR A 7

§3 FEMFRIFMESHERN

%20 3% 10m




[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

3.1 ERMFHER

Bf: NRMJG
Sl K s AR (2021 4F 10 A 1 H-2021 4F 12 A 31 H)
L A O S 28 15, 128, 978. 45
2. A 18, 284, 376. 39
3. AT 35 B G A7 B A A A ) 0. 0105
4. SR B B = 1 E 2,197, 925, 924. 23
5. IR E= & A BFE 1. 0337

T AW O S RTR I AR BN . BBt . HABON CA S A i AR shiioas)
THBRAR SR AR E, AR A Cse B i A A fe a2 shiias . BBkl 55
R AEIERA NZ SIS, TSR B SE BRI AT 2R T I s 8y

3.2 EEHERIN
3.2.1 B MBUHER KR &I 5 RIS B A e R i R

‘ ‘ b4 bl s
HHEIEK R | B EEKE | SRt ‘ -
i B - ‘ HER 26 R bR O—B @—®
@) EZE® | HRZEEREO ‘
HZD
HE=1H 0. 99% 0. 02% 0. 60%, 0. 05% 0. 39% -0. 03%
LR H 2. 15% 0. 03% 1. 44%, 0. 05% 0. 71% -0. 02%,
x4 4. 11% 0. 03% 2. 10% 0. 05% 2.01% -0. 02%
H3E4 4
10. 71% 0. 04%, 2. 68% 0. 07% 8. 03% -0. 03%,
ARG A

3.2.2 BESAFAARURES RIHFENKRED EHE RS HERE A R
RRFHI LR

&
=
pi
=
=



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

] 522 B 35 Fo 2L T2 S5 100 M -5 S 5 Tl A e £ B A5 B SR i R SR i I S, S 3
E2]

11.00%
10. 00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

- O = N W ke OO -~ 00

i AReEE
AR Bk 6 AN H AR

1,
\,

2019-06-10

2019-08-04
i | 2019-09-28

2019-11-22

2020-01-1¢6

2020-03-11
2020-05-05

2020-12-1
2021-02-04
2021-05-25
2021-07-19
2021-11-06
2021-12-31

— 2019-02-20

EE 2019-04-16

Wt

| 5

REFMA G GSZ IR EIECE —

Eg 2020-06-29
¥+ | 2020-08-23
*” 2020-10-17

]

|

4| 2021-09-12

—0— 2021-03-31

AL FESF R

S
[
&
=
Bk

hul

AT G O U A RN 5 IR 7 I B PR AT
#12 H 31 H.

3.3 HAhigtzs

SR HE BT SRS

BREAERHAN 2019 02 H 20 H, #@EARESWES AR E, HHEEAH
[i] 2 T~ 45 % Y L N 4% % PR 1) ) 7 DR 20 58

pu}

SEFEZE B HBN 2019 4 02 H 20 HE 2021

T o
§4 BHEARE
4,1 RE&%H (REESLH/PA) TN
AR 4 2 IR | 12 Joll .
;{ — H
B WS T rmAm | mERm| @R bt
TopfEdet, 4, AR 2k R
SEEARAT, FIERS R, IR
G AT . A AT | [ R T
BhFE ., FEULEBMLTE, 2019 4F 11 AMMA
[ %5 % [ S A T 4 B A A 0 4 2 T
BB, BT [ 75 22 (R 48 R Al e AE 2
FHAM12021 £ 3 H 15 . . " .
ﬁﬂ%ﬁéﬁﬁ Q;H : 134 [ d . W A S

Bt a4 | [H A 22 PR A i Al — AR e T
AT IR A R AT AOUE F5 48 W 4 | [H 77 2R
AN A 66 N H € B BUIE SR
PG B A 2 AR B A A FH Al i i 25 BLE
FR TG | B 2 ARG AL [ R A5 5
TR F5 45 08 2 4 1 [ 77 22 R 2R 2 Al 5t

#




[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

| | | | PR e e R |
PE: EIUE DA S AR AR R FL . S &SGR T 2 M
WA G EEE AR IR AL

4.2 BENIHRE A A E S E M T 1F 0L 5

AN, AEESEHN T QEFRGHHE SR (EF 2 REMAL G
RN B SR e G ) MIARIEHERIE, AH WS E B 5
JE W BEAIE R R B, R P2 ] XU (R 2l b, O e AR AT N SRR KA
mio AWMEHIN, AREGBIEGEEN, MAEEcESGRNRFEZSMBFAA
A 2 AT

9»

4.3 ARG ERHH

4.3.1 AP35l B AT I

WEN, ARSEHENRIAT T GEFRRESER AT AT SH KRS
B AN HE AP G R . AR, AEAESF R T HE M A LT
AT N

4.3.2 RERZGHITAHIE Y

AN, AT R AR H A Y G AR R A AT 8 BA
FAEFTA B 52 55 Fr o IF a4 IR H I 10 58 5 A B0 1) B30 28 5y R ik
ZAESF 24 H BASE 1 5% 5 I o

4. 4 B BN SR H RIRAZAED BT

A, HESNENE 52 B T B R BT S, AERHEE v PR R R R K
BAGHARRIAIR, CELHEIRmY), WKL, RS IHEyse s, KM
ATFR IR, WMECRERvirs . EAZGFEHAR, OB RRIE
of, SR TGO, SEIR KA, e RIS S B T B B BRI ROR A
YR 5. PPT M KRR CE I, CPT 4EFERAr, BYIEEF b, i
AV o FEARRATREAT 158 RFEAE, BT MBERART Wis. RETF S BT RIE K
S E R IRR, BRI EE TR .

VU il o i AT, 7 midnd T4 DAL BRI B B BE I, - il 2k
BB RGOS T R ARE I ZOR B Tk, @aE gk R ik
BlAafE

% 50 3% 10m



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

PG BYERF P R A, FFE L3 FARmELMAREONE, JFT 12
F D IRALAT R4

4.5 MEHAZSHLSGRI
BRI WARAIL SO FEEN 1. 0337 J0; AR S0y KRk
0.99%, Mg b FEHEIR 2N 0. 60%.

4.6 EMNEESFAEANIEE ST~ EWE A
ARG BN, AKE4H 2021 4F 8 A 27 HE 2021 4F 11 A 24 HfEEES: — 4
TAEHFE ABERT A ANHEE.

§5 WAEAGKE

5.1 MEMREEH~HEHR

P e &H ) B ST (%)
1| B - -
Hrpe - -
2 | el - -
[i] 5 WAL 7 $5 % 2, 537, 765, 000. 00 97. 23
Hrp: fiize 2, 537, 765, 000. 00 97.23
B SRS - -
4 | BB - -
ST AE ST - -
6 | ENREERHT - —
Horpe SEW R S8 N R B 4 il E i |

ﬁ
AT MG H &G 11, 761, 048. 29 0. 45
HoAth 7t 5= 60, 498, 655. 46 2.32
&t 2,610, 024, 703. 75 100. 00

5.2 MEMIRZBATIU A RIREREAS

5.2.1 MEHRBATW A RAFAREREHS
I GAMRE RRIFERE .

5.2.2 MEMARIBATI D RIBREBRRRERRAS
AIE AR IR AR A I BB SR SR

5.3 FARIEA ARYHE & E ST A AR/ B R B 5 4l
ARSI AR WIRAR R IR

% 60 JL 101



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

5.4 MEMREF S MM RN GFREAE

o - o . i 4 BE PV HE
F5 i 75 s ~RUE G el (%)
1 K fii 77 95, 661, 000. 00 4.35
2 JAT AR - -
3 LRt fiig 1, 005, 154, 000. 00 45.173
Horp: BURM &Rl 262, 287, 000. 00 11.93
4 ki 322,213, 000. 00 14. 66
5 Al A g % 55 170, 335, 000. 00 7.75
6 A 603, 417, 000. 00 27.45
7 AT (Al as e foi) - -
8 EiRIZEa:N 340, 985, 000. 00 15.51
9 HoAth - -
10 | &it 2,537, 765, 000. 00 115. 46

5.5 T HIRILA RMME 5 E T 3E B RN HEFF BT 1048 £ 257 B 5 R 40

o e s e o . . AL
e | R ing fiigr 2R #HE (5K ARME o o ] ()
1 1928037 19 AZIARAT 02 1, 100, 000 110, 737, 000. 00 5. 04
2 190306 19 #EH 06 1,100,000 | 110, 462, 000. 00 5.03
3 102103343 21 FE AL MTNOO4 1,100,000 | 109, 703, 000. 00 4. 99
4 2028015 20 PO ERAT /ML 01 1,100,000 | 109, 483, 000. 00 4.98
5 210207 21 [EJF 07 1,000,000 | 101, 050, 000. 00 4. 60

5.6 MEWIRIEA RMME b2 & T ™1#E LR/ HEFF BIRT+ 44 B 7= SCRAESR IR H

k]
AIE AR IR AR IR B SRR

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St IR 4R B Al

ARIEGAM G IARR A5t E)E

5.8 T HIRILA RME 5 T 3E LB R/ HEF BURT LA BUES 5 40

I AR AR ARFFA B

5.9 MEMAKRAR SR ENE MR ZIE LU

ARF AR AR RS EH AU 5L

5.10 BRAHESREME

5.10.1 AEEHRHH +LZIEFRRITEREHR T HIMRER TR FE, =
FERERF HAI—FNZB AR LTIIER

57U 3L 10m



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

AR G BRI ET T A UETR R AT EAR T, SBERAT R AR AR R R K
BRATAEAR S G ) H AT — 5 A 8 52 2 rp N RORAT B 0 5247 A L ARAT R e M B A 2
R AR BRI NI AR T MOVARIT RO A IR~ ] i i HRAT e A BR 2 Rl E R
G ] 1 AT — 25 P9 8 32 21 P N RERAT B 23 SCAT IR AR

AT G IR A RAT BIR SRUE T B BB R SR ARE e A7 S A VA A I S R e
IR ESR . Bk EIRTEARSS, AL A H A AT+ 4 UE57 (0 R AT EAARAI A
AL SRR E, BER TS ] H AT — N B ATHEDT. AT,

5.10.2 ZEEREMI T ZRERTENEE S RAMENEILERE
AR EAME ARRFFA B

5.10. 3 FHAhBE =%

E B4 &% O

A7 H AR IE 4 39, 159. 79
I SCIE 55975 B K 35, 693, 145. 73
A R -
JREYSCRI 24, 766, 349. 94
JSZHS HR R -

o}
di

FoAt NG _

e 5 _

HAth -

O |0 || |O1 | |||+~

&t 60, 498, 655. 46

5.10. 4 REWIREFE AL T H B K T R 55 40
AT G AR T IR AR I B v e e foi oz

5.10.5 G HIRAT+ 4 BE P LR FRIF O 5
AR IARRI TSR

5.10.6 #EA SRS HHEKFHA S FHIR I
WY LR, 23 T2 A5 & 1T (8] ] REAFAE R 22

§ 6 JFAEEHHRSN

B
s HA ) 35 4 4 400 1, 560, 422, 684. 46
e 1090 A 25 4 L R A A0 573, 274, 849. 17
ke AR5 H A E) I G R R [E] 43 A 7,465, 253. 84

H:H;
0
=i
H
>
=i



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

A JHHA 7] 3 S PR 0 AR Bh i B (A Bk sb BL “=7 3E 31D =
s HA A 3 4 00 2,126, 232, 279. 79

T R T P T 4 R U3 A 21 R PR BT RN N AR AL, i S [ 473 AR e e

$7 REEHEANZHERRERHALZSHML

7.1 E&EEANFHEEESHIRINHER
B HAAME N RBRH A&

7.2 ZEEBENZHER RSB ELEST 5 WA
ARG WN S E B ARIZHE A R e A e,

§8 MR EH RRHNIMEEFE

8.1 EMIN AR EFEESHH AL BT 205591 5

% R T R S R L L s R R R e
%

Frf S &t ) X

H 3 54 N

| pe | s mit 20w 3] T BE e | DR
2k NN 1% 1170 1170 (%)
7l AT [a] [X (7]
f’-jL 1 20211001720211231 1,483,972, 101. 31 - -1, 483, 972, 101. 31 69. 79
A
A

7 bR U
AN S AR TP L I R — PR S AT B < A B BRI 20% 0T, AT REAEAE K AUBE (Bl
IRz, I B e ERE) . BEAh, HUASR ARG, A6 S B eI N, AR T
FE M IEFIBIE.
S BRI LASEAS . B2 5T R BN P BE 07, IR R I R0 Tt ORAIE
HNBEBE K AR

8.2 MHBERERKMHAMERRFR
p

§9 FEXMHEXR

9.1 FENXMHHEX
9. 1.1 H [FEE M b v [ 7 2 R AR AN A5 153 2 B AIE I3 450 TR Ak < S AR 1 S A
9.1.2 (EAZRFMAGHTFRUETF R T I I E 5 1H)
9.1.3  (EFF L RFEMAGFTEF UL S E 0

59U JL 10m



[ 75 2 R ZR AN AL 5157 2021 SE 56 4 RS

9.1.4 FEEEINNSEAE B b
9. 1.5 i WP [ A3 22 DR ZE N Al 51 57 L UIEI7 B B 2k e AR 4R 28 AR B9 1%
)

9.1.6  H[EIE M 2 B R HA SO

9.2 TFHUHA

] 752 O e < B BT B A ), st A6 s Tl PRI X < KAl 28 S e it 2R v 45 rh o 2
SR
9.3 ERFR

9.3.1 EIFA] P BIA A B 5 2 A

9.3.2 BFSRAL PG R G A OGS B www. gsfunds. com. cn

9.3.3 RITAL A RS HIEHER]: 4009-258-258

EAF 2 RESEHEGRA R
20224 1 H24H

o100 o107



	　 
	§1重要提示 
	§2基金产品概况 
	§3主要财务指标和基金净值表现 
	3.1主要财务指标 
	3.2基金净值表现 
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较 
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较
	3.3其他指标

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.2管理人对报告期内本基金运作遵规守信情况的说明 
	4.3公平交易专项说明 
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明
	4.4报告期内基金的投资策略和运作分析 
	4.5报告期内基金的业绩表现 
	4.6报告期内基金持有人数或基金资产净值预警说明 

	§5投资组合报告 
	5.1报告期末基金资产组合情况 
	5.2报告期末按行业分类的股票投资组合 
	5.2.1报告期末按行业分类的境内股票投资组合 
	5.2.2报告期末按行业分类的港股通投资股票投资组合 
	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4报告期末按债券品种分类的债券投资组合 
	5.5报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细 
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细 
	5.7报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细 
	5.8报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细 
	5.9报告期末本基金投资的国债期货交易情况说明 
	5.10投资组合报告附注 
	5.10.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.10.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.10.3其他资产构成
	5.10.4报告期末持有的处于转股期的可转换债券明细
	5.10.5报告期末前十名股票中存在流通受限情况的说明
	5.10.6投资组合报告附注的其他文字描述部分 

	§6开放式基金份额变动 
	§7基金管理人运用固有资金投资本基金情况 
	7.1基金管理人持有本基金份额变动情况 
	7.2基金管理人运用固有资金投资本基金交易明细 

	§8影响投资者决策的其他重要信息 
	8.1报告期内单一投资者持有基金份额比例达到或超过20%的情况 
	8.2影响投资者决策的其他重要信息 

	§9备查文件目录 
	9.1备查文件目录 
	9.2存放地点 
	9.3查阅方式 


