[ 55 2RI IR 300 32 5 B A T8 #
EFHRREGHRERES

2020 5

v 43

=R &

2020412 A 31 H

HeETHEN: BERRESEERFRAA
EEREAN: PEHRVBTBREERAF

WEE W HM:

202141 A 22 H



[ 7 2797 300BTF Bz 2020 4E48 4 MR E

§1 EERR

HeEHANEF 2 LEFHGEARR S TGO BC . RS LR B

ORI, R A A B s
BB N b B RAT I A BR 2 AR A 2
HE R 1 AR W 548 hn . i ER IR B S

o VR RN 50 B AR AR A ) BB AT .
A EBE, T 2021 4F 01 A 21
ENE, RIEEENERT

FERERC . IR YRR I B KR

B PRV DLICSAE T B iR 5T 0 S D RN IS P 2k 4 8 7

G — e,

Fe Mg

y AEANPRAEFE

GUFARIARRRIL . BEBAT S, 55 AR AR H 45058 R SR B

-2 ) S A S AR S B .
AR A TR 5% TR R 2
A EWIE 2020 4 10 A 01 HigZ 12 A 31 Hik.

§ 2 B MM
2.1 BEEKXFMR
B G TR [E] % 2 {3 iR 300BTF Bk
B4 A 000613
B 4ia ey LTI
& A A H 201446 A 5 H

e SO AR e < 3 AL A

4,004, 698, 395. 40 1y

BB Hbr

W R T E AR PR 300 &2 5 M R FR R B R R A 4,
B PR ERAR 4R ZRI Y R 300 FRE R B, 1B 3K ER R R A PR
Z /M

0% W ARHE G FBALE T H AR ETF, J7 (F455E & 7 B I AL S 5% H br

ETF, A& A S5 HAs ETF g,
b 237 bl 5 L PR 300 F8 HUS a5 % X 95%+ARATIH WA AR (Bif5) X 5%

JRRS WL 2 AR AL ARFE G W B AT 22 5 BB SO S &, BRER P IR
300 F &, RIS A REAES AR T FR BT RAE T 3% H A 1RSI 2
REAEAHA o
A HE G TR T 4 Bl 2 R 0 B B AR 4, LTI 25 A T XU /K
mTRERES, MAMNESSRMTSES, B TRIRE. &
TS & 1 R 4

EEEEA [ 5 22 fR i 4 HELA PR A 7

BEEEN Hh [ R R AT B 5 R A ]

W AEET 2018 4 8 H 13 HEAUHE 2RI 300 28 55 BTF IS 48 BOIEF7 4% 7% 3 G e ok

F 27 11w




[ 7 22 PR 300ETF B 2020 4F58 4 R

&
2.1.1 BnEE&ELXBMR
G AR FE] 73 22 OR3P R 300 A8 5y B il a8 Bk 7 o Bk &
4 Y 510380
LS (g < 5 BTl
i a A F AR D018 E 1 H 19 H
R B T IR 2R 5 5 IR 5 B
T H 20202 H 7 H
B el YN [ 3 22 (R 5 4 LA PR A 7]
SR N Hh (5 AV R AT B A R A 7
2.1.2 BinEE&=MH
7t Hbx S5 IR AR IO FR 0, 8 SR PRI 25 5 R R A A5 2 1 e /N o
0% S RS G o s) NIEEk S, KT HNE, B I
E bR K48 H b 1) B HEACE R AR B e Bt A&, JFRIEhR 45
RS A Wi B A L (P A8 A 4 A AF N R R o > FIUIH B 3 e 2 1
RIS B R AR 3R . A3 AL 55 AT NI, BRI 36 4 ) FR )
[ 45 XoF A% i 45 R B b PRI 0P 28R T R SR R I, B DRI e
WA L BUR BN AN I, B At S5 PR BOIC VR RO A R
b BT BN, i BN T DO % 5% 20 8 B AT 0 4 AR E A
PR, T A4S 45 % A  S55 IR I b R FR 2
M 257 b 5 ik o PR 300 FEHL
A WAL 7 R A AL G B IR R S, TIUP XS 5 0N & TR & 6 i
RS S RMm L . AR SRS E HIEIREE AR $E 5L
PRI, BA SRR LR a5 AR 3R 00 i 52 T 37 AH A
1) RS WAL 2 R AE
§ 3 FEMFSEHRMESFEEIN
3.1 FEMFIER
Bfr: ARt
FEIM % FE bR & HA (2020 4F 10 H 1 H-2020 4 12 A 31 H)
L A A C S 2 128, 053, 765. 06
2. A AE 654, 904, 250. 99
3. IIAY- 35 5 4 A A S A1) 0. 1520
4. IR I 4 97 vl 5, 382, 955, 513. 32
5. WK B S aidHE 1. 3442

E: AW LI s i S AR BN . BeBtilas . AN O A SR E AR S i)
TOERAR R B Y (AR, A A Dy A 300 2 se B iie s I _E A K 24 Fe (L A2 sh il
ERES SRS AR A AL 52 S A IEA, TSR BB Sbr i K1 2

8 300 3% 113




[ 7 2797 300BTF Bz 2020 4E48 4 MR E

& F BT 5807
3.2 & HERI
3.2. 1 EE MBI EHMKERESHBVS LB AERE R L
‘ b G b g
FEEK R | B EEKER | LGt ‘ -
i Bt - ‘ TEUR 23 2 R OE6) @—®
® PREZQ | HREEOG
HEED
HE=AH 12.93% 0.93% 12. 90% 0.94% 0.03% -0.01%
TENNH 24. 85% 1. 25% 23. 83% 1. 28% 1. 02% -0. 03%
o de—4F 27. 48% 1. 34% 25. 86% 1.36% 1. 62% -0. 02%
TE=E 31. 63% 1. 25% 28. 11% 1. 28% 3. 520 -0. 03%
oA 46. 66% 1. 17% 38. 11% 1. 18% 8. 55% -0.01%
H4 5
138. 09% 1. 42% 136. 48% 1. 43% 1.61% -0.01%
RS

3.2.2 HEESHFFAMURES RHHER KRR LHE RS LB E AL
m R FH R

B LR SR 300E TR B 38 82453 18 4 4 S 55 Jol S0 Ml £ DA B0 S5 0 3k S o) O 32, 5 3=
H_E

160. 00%
140. 00%
120. 00%
100. 00% ,f:{.,

I .
80. 00% f o
f ] I
. i 4l
60. 00% ?i‘li.;ﬂ N -

40, 00%

20. 00%

5

0. 00%

2014-06-05
pR
2015-02-12
2015-06-18
2015-10-22
2016-06-30
2017-03-09
2017-07-13
2018-03-22
2018-07-26
2018-11-29
2019-04-04
2019-08-08
2020-04-16
2020-08-20

2014-10-09
2016-02-25
2016-11-03
2017-11-16
2019-12-12
2020-12-31

|— [E LR IFRB00ETFRE R EINKE — IﬂﬁEﬁ%"}Fi?fBUUETFHH%%i‘l‘ﬂhéﬁﬁé}&l&ﬁﬁ|

E: ABEGHFEEEFET 2014 4 6 H 5 HAN, #“EARSHNESGSFNE, BEEEHLE
R HGEE 6 S AL G AR R 4 5 LB AF 5 2k < A 50 T 3BV B AR BEIR B I A7 R E . A
B OISR S B R E LB S e B RZE . B HBIN 2014 4 6 H 5 H % 2020 4

5

o~

7ok 11|

~ 7N ~



[ 7 22 PR 300ETF B 2020 4F58 4 R

12 A 31 H.
AFET 2018 4 8 A 13 HELRUNEF 2 LRI IR 300ETF Be k4.

§4 BHEAME

4.1 BE&4HE (RELEZLBE /M) #Hh
F 4 13 4 2 BUIIR | 22 Ao
wr | gy [EREEMEELIE S
AN | s@am | ER

B

RS, W TAE. 2009 4 10 H &
2012 4 12 A ER T b [ E b £t R A
"], EEEAL AR, 20124E 12 H &
2013 4F 11 AR T KB EESEHARA
A, AEIREAHITT A 2013 4F 11 HMA
[E 77 e RIS A TR A AR R &4 1
BhEE, PUAT E 2 R R 300

22 5 BT R BOIE S5 15 0 ik S e fe o
G, EH H 2 AR HAIE 500 38 5 BF AR 5L
2015 4F 3 7 20 UEFF$ B e 4x, [B 73 2R Ik 500 28 &) B
PR ) O b R MR S e B R, 1
LR HAIE 77 2 7 M F8 Ho o RE SR
B H A 2RI 300 32 5 BT Ak
BOUE F ot i 4 B 75 2 AR B IR QML AR
B % 88 38 5 BT i e 75 18 8 2
& EH AR ERE QDR o AR Ik 88 &2
5y TP IR HOIE S 8 W S S e i &
FE %A 2R E 6 AN H R RS BE
FHEUG RS EHH,

VE: ATUAE WA A B SRR ORI . TR MO & SCE AT & (IS5 M
N BB AT R INED 1 H A o
4. 1. 1 HiIRFAERF B E H IR R A E K B e S B F B K™ 5L

4. 2 BE NN E N AR E Sz EEH 5 0L AU

WEHIN, AREEHENHET GEFREEER) o (EFZRPER 300
GRS EOETF B B Ak R G R G G F) R A A RE I E, AF
PSR STAE . B DT A RS B RS AR 2R e B, R R I ) XURS R 2tk b, Dk
WA NERE KR ARG A, ARSIBEGEEGN, ArEEcEEER
A1 2 5 0 A5 A AR 2 AT

4.3 NP G EITULH

X
(@]
p=i
P
—
=
b=



[ 7 2797 300BTF Bz 2020 4E48 4 MR E

4.3.1 AF3Z 5% BERHATIE DL

WG, ARESEENEHAT T GEHRREIESEHAF A TS HEE T
B A w58 B A A8 G AR ORI BE o AR Y, AR AR T 158 3 ) i IR AN A
A AT N
4.3.2 RE BT KT H

et BN, AREE G AR R A VA A HL R 4 0 P 3 AR R I S A S AT B
FAEFTE R A EZS SRS 5 P AT 50 R H R 17 58 5 BRASHU/D 1 HIA A8 b & i
ZAUES 2 H RS & 1 5% 1S TE .
¢4ﬁi%W§$%&§%%ﬂﬁﬁﬁﬁ

WA N, AL EIF, BEIBEARIEE. AE SN EER ETF 1)
e G, TELE R T H AR ETF SEIU6Y 45 a5 v 1) 2525 IR B

% J G IR R 22 R IR R ORE LUK H b ETE AR 48 25000 i B9 o 1 3 BB A 2 R
NEAT AT ER R, Wk —E MR RZE. AESEH K= ITT
B, 8IS 1 SR e v RN R ER R ZE AR R . JFH, 8 HIRER SR A
bR AR BRI B, S A D0 R B e A BT R
4.5 MEF AES KNSRI

BEARREWARARESMEFEN 1.3442 Jo; ARG RSB EI KRN
12.93%, g3 LB E a2 12. 90%.

4.6 MEY A B SFHFE NBEE & T E T Ui

W

T
§5 BBHAWSE

5.1 REWAREEHE=HEBMR
5 i H &H (6D RS ST (%)
| R 119,314, 918. 77 2.22
Horpr: R 119, 314, 918. 77 2.22
2 | BHeEHE 4,961, 299, 002. 30 92.15
3| T A A A - -
Heb: fii - -
B SRR - -
4 | REREEE - -
ST AE S B - -
6 | ENIREEET - -

b
o
p=il
P
-



[ 7 2797 300BTF Bz 2020 4E48 4 MR E

Foepre ST mI 0 ) SN GR A < %

}iz

BATHEF MR LA SE T 300, 764, 121. 88 5.59

FHoAth B = 2,733,612.83 0. 05
9 | &t 5,384,111, 655. 78 100. 00

5.2 MEMRBITW R RERFAE
5. 2. 1 MEFIRLIT VSR BEARERFKAES
o LK) ARHHE G S
1 (%)

TN /i /NN G- 4 1, 650, 373. 20 0.03
B R 2,592, 919. 60 0. 05
C [Hli&k 64, 928, 589. 76 1.21
D W) Ty R KA PR R R

N4 1,723, 763. 00 0.03
E &5 1, 881, 160. 00 0.03
Foo R AR 912, 632. 60 0. 02
G [iEiEH. SiEMmREk 2, 237, 693. 00 0. 04
I E IR - 7 |4 - -
I 5B AR A AE B R R 55l 3,503, 979. 91 0.07
N N4 31, 433, 079. 40 0.58
K |k 3,726, 701. 00 0.07
Lo [FELSEA 25 R 55l 2, 245, 593. 00 0. 04
[ R L W B 7 N & 4 732, 876. 80 0.01
N PKFIL BREE RN Lt - -
0 |JERARSS . B3R AR 551 - -
P |HE - -
Q |[PAEAHSTAE 1,111, 415.70 0. 02
R 3. RE MR 634, 141. 80 0.01
S |%E - -

&t 119, 314, 918. 77 2.22
5.2. 2 MEHIRFAT VSR BRBAREREREHS

AT G AR AR R FFA @ B I B R R A G .
5.3 MEHRIZARNE 5 EEF = HHE P KDHEFF Rl T2 R EREHHA
FE | mEAE | REAK | HE B |ARHHE GO 59;%%:(; )@‘EW

1 601318 o P2 73,200/ 6, 366, 936. 00 0.12
2 600519 v\ e e 2,845 5,684, 310. 00 0.11
3 000858 i RO 17,000, 4,961, 450. 00 0. 09
4 000333 EHEST 37,800, 3,721, 032.00 0.07

87T 3% 11




[ 7 2797 300BTF Bz 2020 4E48 4 MR E

5 600036 AT HRAT 70, 400/ 3, 094, 080. 00 0. 06
6 000661 KA m=H 6,800 3,052, 588. 00 0. 06
7 000651 LR 40, 300 2, 496, 182. 00 0. 05
8 600276 1E i [2% 2 21, 180 2, 360, 722. 80 0. 04
9 002475 ATV 34,579 1,940, 573. 48 0. 04
10 600887 Rl 42,005/ 1,863, 761.85 0.03

5. 4 WEMIRIEBIFF MM KNSR EA S
AR ARG AR ARFFATF

5.5 W EWIRIE A SLAME o5 2 & B 8 LU /N HEFF IO B 48 R o 4508 B 4
AN AR S AR ARFFA 657

5. 6 W EHIRIE A SME 5 Z & B (E LB R/ R BB 48 B STRAIESS 8L
K

AR ARG IR AR AH B HRFIESR

5. T WEWIRIELA RME S HE SR HEHFIR/NERF KT T4 R REE A A
AEGAMEWRARFTFA SR

5. 8 WEWIARIE A SME 5 ZE B 7™ 13 E B /R P OB 42 BUERR B4
AR I G AR AR AR B

5.9 MEMIRLAARMNME S EEH = HEHHIK/NFFRIET T BEES B R ALH

i 2 4 Y
s | EEAk | EERM | BN | BEA AfHrE o) e ER=A ]
(%)

[ 77 22 {7
B 77 ZRUER | BEETR | R H M p
. Il?iézg§;j7k ij;jaiﬁ )g?f?&;ii F4 | 4,961,299, 002. 30 92. 17
T
- A R 2 7]

5.10 IR EMARA RS HT R P BB 5 B O A
AN AR TG IR AR T A LA B2

5. 11 ME B R AT S H M B F 3L 5 18 B i 9
ARHE G AR AR AR R A [ 0 5%
5.12 H|BFH AWM G ME
5.12. 1 MEFAESHRENI TR IEFRNRT EABREHEEHIILRAE, K
EREmE Hi—FEA B ATFER. &7,

5.12.2 REBHMA T HKEF, BARRBHES SR E S EREEZHH

B =




[ 7 2797 300BTF Bz 2020 4E48 4 MR E

5.12. 3 FHARTE F=HI R

P 2 FR

e (J8)

A R IE

225, 861. 85

I SCIE 77 5K

2,349, 273. 09

82 WAL A

JS2 A S

68, 731. 25

N7 YA E

89, 746. 64

FoAts SR

e 9

HoAt

O |0 [N | |01 | WD |~

#rit

2,733,612.83

5. 12. 4 R EFARFRA BIAL T B A0 ] 5% #6237 W 4

AT G ARG WIRARFFA AT 58 I R e 65155
5.12. 5 R EWR AT +48 B IR rp 7 AR UL 3 52 PR 1% 0 /0 Ui B

AN S AR T IR AT 44 B SR AN AR IR IE 32 IR TS DL
5.12. 6 B A G & MER AR FHRH 2

M TP AR, 73 B2 A & v T2 (8] 7] REAFAE R 2%

§ 6 TP A E MWD

B fy

7 0 4] 2k < 1 BUEL A0

4,417,023, 369. 43

I T 300 30 ) 5 < FR D 0

9, 850, 516. 15

Ve AT TSIk e < A D ] 47 00

422,175, 490. 18

A 55 ST 18] B < 7 23 A2 B B (A G
A EL =T A

e S S R 3 < 1 AL

4, 004, 698, 395. 40

T AR S P 4 e H A 47 0 £ T B R BN A, B [ A A R e A

T ReBEANCHERRERESESHNR

)
W BN ESE AR TEAREE.

§8 WMRBEERKRNHAMEERFR
8. 1 REHNE—BEERAESHBLH AR BGET 20%H1 5L

i 45 3 PR S O A

| mERREEESER |




[ 7 2797 300BTF Bz 2020 4E48 4 MR E

¥
FE 45 55 4 A L 1 : .
%ﬁﬁw;ﬂﬁ%ﬁﬁﬂw ekl U T[] g | DO
B 1 0 2 1

% - e B B e (%)
- f 1 X ]

il

f,-JL 1 20201001~202012314, 221, 143, 460. 44 —1380, 000, 000. 00(3, 841, 143, 460. 44| 95.92
7N

A

A

7 A R

AREE GG WA L — B3 Fr B e HUA B SGBT 20% 1T, AT REAE 7E KB [l
R, FHFBEESFERE S . o, MW&%%kEE,Tb@ﬁ%éﬂﬁﬁ%ﬁ$,Kﬂ?
SR IERIBE.
B4 B PN R VE LLWCSEAE . B R 5T i JE N A IS B B B B, IERR BUR U AR AE
N B A AR

8.2 WMBRERKRNEMEERR
T

§9 BEXMHER

9.1 #BEXMHHEHZF
9.1.1  F[EHIE W &4t vk [ 5 22 AR IR 300 8 BB 2 45 68 ik 4 S R 1K) A

9.1.2  (EZHZLRYIR 300 38 5 B IFIR BOE IR 5 0 ik S R I 4 B & 45 7))
9.1.3  (EZAZLRYR 300 38 5 B FF ISR BOIE I7 $5 07 Jk S R B S FE 45 B L)
9.1.4 FEEIN S FREAA . B LR
9.1.5 RN E A2 R 300 52 5 B IR HOIE J5 4% B Ak I AL A R e
AR b4 B 1 & T
9.1.6 1 EIE i 25 25K 1 Hfl o
9. 2 A R

] 5 22 ORI 6 B IR A W], bk - A6 5t 7T T 3 X 4 il oK AT 28 5 B 8 AR i 55 L
2 511 2
9.3 B F N
9. 3. 1 B E] A A 2 7] 5 9% 2 1]
9. 3.2 B LA F] W vk A [ 4 A A5 B www. gsfunds. com. cn
9.3. 3 RATAR A E] % ) 55 AR FE MY . 4009-258-258




[ 7 2797 300BTF Bz 2020 4E48 4 MR E

H

=i
N
/

EEZRESEEFRAF
202141 A 22 H

=



