FERERTEMAFHIEFRRES
2022 5 1 FRME

2022 3 A 31 H

BEEEFEN: BEHFEZRESEEHARAF
EEAEN: PERERITROERATR
WEEH HE: 202244 H 22 H



[E A 2 AR R ARG 07 2022 S50 1 R

HeEHNNHEF S LEFRIEARS raGR AR BOCE . RSP IERIE
FERS IR LS L HERA RN ¢ B VE AR IR ANl SOE AT DA

S FUE N RAESRAT B A IR~ mIARTE A L 4
HER T ARG P 5545 bs . HERIA B A S5

HR I

§1 EER

FEREBOCE. R T UEMRR B ORI .

BB R LLWSEAE M B0R 5T i Br J0  BER I H 2

— B

B

BGUFAMURILAR KDL .

20 B LA B < B4 55 U A

AT I 55

BURERZ H T

AR HIE 2022 45 01 H 01 HiE2 03 31 Hik.

§2 BE&= RN

B4 fRT PR ] 7 22 R B R P A AT 51 27
K4 FARAY 006773
%ﬁﬁﬁﬁﬁ LR R

& A A4 H 20194 1 H 25 H

ﬁiﬁiﬁ (g

4,071, 477, 606. 87 {71

% Hir

AN 4 B S BB P RIE SR A R A XU A R
LR AN VE AL b, 7SRRGBl S PR HE R 35 52
DECS

R A ARFEGAER T P BT B K BOBGR . 5% BUR RN
IIT LA SN A (R shAS B, SR AR UGS R 1 = 31
RS, FEAON. KB ICE R IR S |
A SRE . DNIFIR RS . A HOR BEReS . [BE R
WS SEF B PR, W T3 R A SR U A 2 i 4R AR A T
TP, ABALTIZD . BRI

b4 bl B I AIEG RS LRSS AP s (1-3 45 FEHGE R
*80%+— S E WIAF AR (BlfF) *20%

JA VAL 2 AR AIE KREEG G BN S 4 4, FLTUIICES AR KPR T
MEEAIE S, REMES, ST RMmgEE, B TR
T A R TR RS /R ol

EL - UN E 5 2 RS AR A

BHEFEEN [ R AESRAT IR A IR A

B o G B e KR S R AR E%ﬁ%%%*ﬁﬁﬁ#A| ] 75 22 R m o i A A fiii 97 C

8 20 3k 11

EEHFE, T 2022 4£ 04 H 21
ENE, RIEEZNBEAF

EH, EARIER

Beut A MRS, B R R BT RS AT M




[E A 2 AR R ARG 07 2022 S50 1 R

GRS AR INE

006773

006774

IR T R 0 2k &0y
(isY

3,631, 253, 972. 57 {71

440, 223, 634. 30 11

§ 3 EEMF AT SFERIN

3.1 EEMEIEH

i NRMIG

Sl s 7N WA (202241 A 1 H-2022 43 H 31 H)
E A7 RERP RS A | EHFZRERP A6 C

LA C s B 2 22, 209, 358. 97 2,317, 063. 07
2. A 14, 951, 292. 40 1, 320, 586. 31
3. AT 35 B 4 A7 B A A A 0. 0039 0. 0030,
4. SR B B = 1E. 4,042, 976, 905. 80 485, 519, 309. 29
5. AR FE S A B E 1.1134 1. 1029

E: AW OSSP R R A IR RO #eBias . HfbioN CR S 2 e a2 s as)
TIBRF R B JE AR, AR A © e B A 2 S A2 sh Wi as o
a0 L N DR SR S DN B SR 1 R AN A D EE S N DM T L 0 S

&THroET .

3.2 EEHERIN

3.2. 1 B MBHER KR &I 5 RIS B A e R i LR

[ 73 22 R B SR R A T 07 A

VK E K R | gt Ee i M ar b s R e YR 2
o B o " o OE®) @—@
RO | HHEEQ gt E46) RIrMEED
HE=ANA| 0. 46% 0. 03% 0. 63% 0. 03% -0. 17% 0. 00%
TESNNA| 1.51% 0. 03% 1. 43% 0. 03% 0. 08% 0. 00%
x4 3. 79% 0.03% 3. 32% 0. 02% 0. 47% 0.01%
EZAE | 10.47% 0. 03% 8.99% 0. 04% 1. 48% -0.01%
HE 4 A
11. 34% 0. 03% 9. 53% 0. 04% 1. 81% -0.01%
ARG A
[ % R B s i i 77 C
VK E K R | gt Ee i M ar b s R v YR 2
B B o " o O—B @—®
RO | HHEEQ g e 46) RIrMEED




[ 73 22 DR 2 2R T HE U7 2022 4R 5

1 RS

HE=AH 0.38% 0. 03% 0. 63% 0. 03% -0. 25% 0. 00%
HEANNMH| 1.36% 0. 02% 1. 43% 0. 03% -0. 07% -0.01%
E—E | 3.48% 0. 03% 3. 32% 0. 02% 0. 16%| 0.01%
HE=F | 9.48% 0. 03% 8. 99% 0. 04% 0. 49% -0.01%
HIiEeA R

. 10. 29% 0. 03% 9. 53% 0. 04% 0. 76%| -0.01%

4

cd

YR

A

3.2.2 HESEFAEMURES RHHEM KRR LH 5 RS LRl
AR

Bl L B2 AR P AE B 3R A B3 T S S 55 e A Mle Sy PO A B SR SR R b BT S S 383
L B

2019-01-25

2019-03-27

2019-05-27
2019-07-27

2019-09-26

2019-11-26
2020-01-26

2020-03-27

2020-05-27

2020-07-27

2020-09-26

2020-11-26

2021-01-26

2021-03-28
2021-05-28

2021—0?—28

2021-09-27
2021-11-27

2022-01-27

—EFRRGFPEEEFARTTAEBECE —EFEREGFPEGEHEFARTNISENEE

2022-03-31

] 3520 B 2 AR P AR T 25 C 813 T 1 S 55 e 1A Mle Sy B4t B SRS Sl e v 55 S S 383
L E

(')
o
I
—
T
o
—
(=)
o4

2019-03-27

2019-05-27
2019-07-27

2019-09-26

2019-11-26
2020-01-26

2020-03-27

2020-05-27

2020-07-27

2020-09-26

2020-11-26

2021-01-26

2021-03-28
2021-05-28

2021—0?—28

2021-09-27
2021-11-27

2022-01-27

—EFRRGFPEEGEFCRETAENKE —EFEREGFRPEGEHESFCENIESEWEE

2022-03-31




[E A 2 AR R ARG 07 2022 S50 1 R

F: ARERELSFAERHA N 2019401 A 25 H, #HBEARESNESGFAME, HEEEH
AR A 6 A H ARG (R 08 A4 LA 4 6 B 4 45 TR) O T W8 9 FRLRIA% 2 B 1 1 DR 405
A K B OGRS & IT5E 7 I B AT & R e B [ 20 - s H 109 2019 4 01 H 25 H £ 2022
03 H 31 H.

3.3 HAthigts
T

§4 BEARE
4.1 H42E (RELSZENA) B

A HE 4 (3 4 2 B PR | 3125 Al
FIRES | BEEE | FR

e | BF i

LA e A, A R N B B R
oy [ E YRR BRI T 0L L BB R T,
Yol F g B B PR 2 W) FOF 2 g 5058
RN, BT A 2 DR 29 5% v 4 5 o o 7
BB S . [H A 2 R FEL 39 1
HEWIT T G RO TR R ot Bk & L [ A %2
TREIRAL 51 i 77 USRI B Bk 4 L [ A %2
- 134 |REGSLE A BUEFR R i H G 2R Fa
Pl & RESR BB S . EAF 2 ORER I 6
AR IR & R R B S & L [ %
TR AL — 4 T e A ke 2T 4%
W A R sl Al il — eI
HES AL 5B B A [ 75 2 Or 22 i 2

iR KRR R 5 2 e
G5,

712019 42 H 19

] A
I 7 p H

B ne
N B
FE

B St

M AR E WA S G B SMI EE BRI F . ISR ML SGEMATIE 2 GIESF A
W R BEARE BT MED IR SSHLE .

4.2 BENIHRE A A E S E M T E 15 5L 5
AN, AEESEHEN T GEFFRGHHESR). (B2 RE R DR 6
FRUEF R GGG ) LHEAM SR EEN RIS, RE WL TE. B0
S e B AE AR e B, A8 7™ A4 il IR ) 2t b, 9k e R AR B K
Mo AREMN, ARSBEGEGMN, MMAAEERE S G FANSE LN
AH 5 AT N

4.3 ARG ERUH



[E A 2 AR R ARG 07 2022 S50 1 R

4.3.1 NP GH ERHATER
WA AN, AL NPT T GFRRERSER AT AT 54 EES
B AT E AT SGTEE . ARER, REEREREER RSN T

4.3.2 REZHITAREHHHA

RN, ARG R KA R O JE B i AR R B S A AT HA
FFAEFTA SRR A G S 5 G BT A IF 507 7 H B R 58 5 S B0 [V 0 42 5 B id
ZAUETF 2 H A & 1 5% 5 «

4.4 RGN E SRR B RENIS S P

2022 £ —FE, WHAL, LIRS, (R LA PE NG . BORK
TR AL Rl A B E BN 2, RS KAt — D Iaik . FshEAESR T,
NI HRIBGEHE, 1 A R A), AT MLF AT OMO 28 10 /M s, AR AT 3E—
B IRAEGMBOK TRKE &S 4 E I 6

I R R AR R IR G ER . | %t mE SR GEEE T, EN
BB RS, U 5L B s I Al s, R EGRE 2. % 2 H 385 H
YNGR, 2 ERFASIEIT RO AR, T ERAb IR, B3R TTIIT
JRAEE . A E AR AR 2. 86% A2, 3 H ALRRAE RIS AR 9 1R L e
RO UIE R BINSHZIEEIE, LB IR R, m s mi G kT
RATCAI R Bt = R R . RIRfHE 2 LR R, 2R ES . FHAFER
PRIt Ja A S A E AR T AT PR A, o B AL 7 RS (5 A il et 2 M AT
HENEFEP NG IR B, B 2 H DORIBIOR, B Gl KR8 Rl R
WehP s, JEOK TR RGBT, (5 A ZE R ERE .

BRI EI5 T, AsH 4 [ Wioa B8 E B E P A S ERE 6L BB S
ARG B R E GO BT SR E, SRR A AU

4.5 WEHAZE SR FRI

R AT WK E AR 2 R R R a6 0r A BRemAUTEDY 1 1134 7o, Ak
WAL S AHAHE IS KRN 0. 46%; BUEAIR IR B A7 2 R 8558 P AR Fifior C 2t
WUFEN 1. 1029 7o, AR IS0 HiaHEIE KRy 0. 38%; LSRR 2 50N
0. 63%,

#
o
=
pes
=



[E A 2 AR R ARG 07 2022 S50 1 R

4.6 MEMAESRFE ANBERE ST EE i Y

T
§

5.1 MEMREEH~HEHR

5 EAGHKE

i H

e (o)

R B B EB] (%)

Ba $5 5

Hrp: B

BB

[ VAL 2 3 B

5,471,937, 822. 52

Hrr: fiigs

95,391, 761, 937. 59

B SCRRIE SR

80, 175, 884. 93

A ER e

B RT A TR

CONIR A S B

b KR A SENR AR 4

AlBE

BT 12 A S (it

13, 826, 581. 71

o B

10, 902, 688. 45

it

5, 496, 667, 092. 68

5.2 WEHIRIZETIL T RIVEE

5.2.1 |EFREATI RN RE

BHE

g

AT A IR AR A SR

5.2.2 MEMRIBATIL > R A BER T KT

AT ARG IR AR R B E

5.3 JIRIZA RMME b EE T E H I K/ M HEFR R B R

,Xﬂro

I ARG IARRFFA RS

5.4 WMEMREMSF MBI RNRFERHAS

AgEE

=]

s 5155 A

KfehE G

e B

AL (%)

1 E X i3

J47 B A

wW | DN

SRS

1, 186, 116, 724. 96

26.19

Hrb: BORME SRR

294, 254, 060. 29

6. 50

Al iz

10, 387, 205. 48

0. 23

A b R ) 5 7

2, 159, 541, 465. 20

47.69

22 8

2,035, 716, 541. 95

44.95

N || O

WA G AZ A

875 3k 11




[E A 2 AR R ARG 07 2022 S50 1 R

[ VAT 5 - -
FHofth - _
10 | &t 5,391, 761, 937. 59 119. 06
5.5 A BIRRA RME G EEE 5= EE LU X/ NEER B RT L R 2 B 5 P A
P | figeag fiigr 2 HE (R |[ARME O | HEEFE S EERE] %
1 [ 102101117 | 21 Y6 KM MTNOOT | 1, 000, 000| 104, 267, 452. 05 2.30
2 2026002 20 JL=F44T 01 1, 000, 000|102, 606, 191. 78 2. 27
3 1012102929 | 21 K4E Bk SCP002 | 1,000, 000[101, 834, 630. 14 2.25
4 1042100301 | 21 ifiE £ CP005 1, 000, 000|101, 721, 863. 01 2.25
5 012105030 | 21 [ERFLEE SCPO13 | 1, 000, 000[ 100, 925, 232. 88 2.23

5.6 MEWIRIEA RMME b H & F1#E LR/ HEFF BRT+ 48 B P SCRAESR IR E

B4
e | IEFRARES WEFRLRR | $E ) | ARfME Go) | HEEE S EERE Co
1 183570 22 M Al 500, 000 50, 080, 745. 21 1.11
2 183420 fEAS 49A1 200, 000 20, 075, 479. 45 0. 44
3 183045 SRk 4 1L 100, 000 10, 019, 660. 27 0.22

5.7 MEWIRIEA SME o 2 7™ 13E LI /M HEFF BT T4 St R4 B Al
AIEEAMEHRRIB R T8 .

5.8 T HIRILA SME 5 E T 3E LB R/ HEF BT L2 BUES 5 A48
AT AR AR AR BRI

5.9 MEMARAR SR EME MM Z1E LU

5.9.1 AW MR B HBUR

ARG W], I e GO ST LOXES B E ORI, DAEIORED A 1, IFES
& E Gl B i A B T KB sh PE . Jsh PO, 8 2 ksl Sk B RS 5
WS HEAT AR, X Bes AR AT g U 6158 ) il AR AR T 4%, 4445 BR e BB
SRANBLBE H w o

5.9.2 WMEHIRARSH I EMH B CMH R HA

. o | AR EAEs) .
o LF R G| AR GE) ‘*ﬁ("%) R 9]
12206 T2206 -90/-90, 373, 500. 00|  —22, 373. 95 -
N RMEA B BEET (Ot -22,373.95
E R EA ARG o -4, 378, 440. 34
E R T B m A A R EARS) (o) 2,271, 740. 34




[E A 2 AR R ARG 07 2022 S50 1 R

5.9.3 AHE BB IIFN

AR, AT 1 R A5 0 B 4 BT BB A AT, R 4 s A DA S sk Bl
Vet # A — 2 RRAE T o 5 BT 55 D03 R i e R ROR L2, R e i KU
PRTH R IAR

5.10 HEHAEREIE

5.10.1 AESHEEKI +LIEFNRITERABRTHIWBER LR FE, o
FERERmA| H AT —FAZBATTET LTHHE

0 S A R S PR BT AT+ AR SR I AT AR B B E AT ISR A, BT
il H AT —F N Z B ATFRE DT LT

5.10.2 ZEEREMI T ERERTENEE S RAMENEILRE
SEERBIAH AR T, BRI RE & I B 2 A SR

5.10. 3 HALBEF=HIRL

5 2R s o)

)
d

17 HRIE 4 1, 897, 843. 50

JS7ISCHIE 73 Sk -

JS2UA A -

ISR -

IR FR O 2R 9, 004, 844. 95

FoAt MG _

FHoAth _

0| N[O |O1 | | W (D |+~

&1t 10, 902, 688. 45

5.10. 4 5 HRKEA HAL T e B I o] 3 e it 23 B 4
ARSI AR IR AR B AT 577 o

5.10.5 & HIR AT+ 4 R AP AR Ul 52 PR B L Y 5t B
ARSI AR T R A A4 BB SR R AN AR S PR DL o

5.10. 6 BEAGIRE LR HASCFRRE
WY& LRI, 3 T2 A0S & T (8] ] REAFAE R 2

§ 6 JHHAESHTRS
il 4

i H B % 2 (R OR P AL 5 A | E 2R (R B R R L

%90 3k 11T



[E A 2 AR R ARG 07 2022 S50 1 R

C

e T T HIAT) 2 < A1 20

2,967, 003, 030. 83

341, 669, 473. 48

e 7 5130 18] i < F O 3 0

2,311, 671, 960. 34

339, 877, 320. 66

Bl - 1 ST ] e < A B [ £ 50

1,647,421, 018. 60

241, 323, 159. 84

i 5 ST 18] 3 % > A2 S A (4 Bk
UL -7 3D

T AR S S 1 LS

3,631, 253, 972. 57

440, 223, 634. 30

§7 ZEEHEA
AP A 1 A A 4 B A A

§8 MBRE RN AMERER

8.1 MEF MW B —RBEFEESHBELAIAT BRI 200895

o

i

oy

AR

8.2 MHBERERKMHAMERRFR

p

§9 FEXMHEXR

9.1 FENXMHFHEX

HIEA R ERBAESFL

9. 1.1 o ENIE M St A7 22 R o ok th R T om AIE IR I B 2k e SR 1 LA

9.1.2 (HEAZREETEMGF IR R LS
9.1.3  (EAFRIRER IO G ML B RS 0

9.1.4 FHEEEIH NS EEAAE. EL IR
9.1.5 R HAN E 75 22 O B o0 5 2 TR F5 4 0 3 70 F 58 AR 9% 75 1

B T

9.1.6 HENIE M & R M H A S

9.2 fFHHH R

g a D)

] 75 2 ORI B AT B 23 ], ik - B 5 Tl PR X e Rl R 28 5 B 8 28 7 55 Y

25 k11 2

3 B AN

0.3. 1 E LN Iy B 26 ) 65 e 2

o100 o117



[E A 2 AR R ARG 07 2022 S50 1 R

9.3.2 BN E) WA B 34 A E B www. gsfunds. com. cn
9.3.3 RITARRFEF RS HIETEH: 4009-258-258

EAZREEEHEFRAR
202244 A 22 H

Bo11mn e 11m



	　 
	§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 
	3.3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 
	4.4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 
	5.3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 

	§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 
	§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 


