HAEZRREILE 3 MNHEFHESE
HeHESE (FOF)

2020 5

43

=R &

2020412 A 31 H

HEFEN: BEHRZRAEESEHEFRAA
HEEXEN: PTEHERBITBROFARAAE
WEXHHR: 202141 H 22 H



[ % 2 AR SIS ik 3 AN A FFA IR G (FOF) 2020 445 4 ZFJEiks

§1 EEER

HE G NI E 2 N R A P8 R TE R B 8 1R SRR B
HORMBRE, X H AR LS AR MR S B AR A ) B T AT
B N E @ BRAT IR A IR A AR AR S & FHE, T 2021 42 01 A 21 H
ST ARG PS5 Fahs . FER IR R A G MEFANE, RIERZAFEAAFLE
REMRICH . 123 PRI B BRI

4 A BN ARV DLCSEAE L B SR 5% 0 S D0 R G Y R 4 W, (EAN ORI
& BB .

B ESHEARBIARRI . A KK, 55 #1085 0 R
A 200 ) 1 AR B 4 AR SR U A 5

ARG I 55 GORLR it

AR E I E 2020 4 10 H 01 Hig® 12 H 31 Hik.

§ 2 B& =R
FE 4 TR AR E & 2 R RSk 3 N H FF ARG (FOF)
4 F ARG 009151
HEBEE T A LT i
e A FARH 2020 %£ 8 H 6 H
e B WA S S0y A 00 546, 063, 507. 19 1>
% Hbr ARFEEAEFEH AT RS L mE F, g dnd &3 R0 R8P~ il &
R IRA S AR, SCILE S 5 N Fr e g .
P A AIEEREE“H EMF” WR7ERES “B Nk B934 Rk

M&iE, KEEarSE /oMy TRTRE. R RURE, &
i A 3 DL A XU B Al AR

b 25 b T RTZRE (Sti) 48 Bl 5 +75% HlE 800 Fig i i A +20%+— 4 1]
SE YA ] 2 x5%
IR AL 2 e I A IR A I Ak g, HURIC R A KU = T B T T A

TGP e, RSN b e, (0T BOER A
MR EEHEE.

LA 6l 5 % e B A IR )
IS b [ R AT I B )

§3 EEMFHBIRMESFERIA

3.1 XEM &R
AL NETIT

i
Do
p=i
p2
S
b=




E 7 R g Atie 3 AN ARG (FOF) 2020 4R35 4 R

EEW 55 6 bR

AR (2020 4F 10 H 1 H-2020 4 12 A 31 H)

LA 2 sl as

12, 161, 343. 41

2. A JAA

26, 376, 758. 90

3. ALY 38 2 & i UAS I A

0. 0459

4. IR IE B 1 E

576, 068, 773. 42

5. WIAR I G BUHE

1. 0549

v A C S R 4 2

TOERAH O 2% i ) A2 3

R
& T o5

3.2 e ERI

SRR . BeBtiieas -
A AR A C se B in A 2 fedr e A2 shileas
N&DiE LN ES RPN B AR IO P AN A E D A - O S T

HAbe N CRE

3.2. 1 ZEHHUFEE KR K HE RS R e 2 5 Hh

2 FeprE AR S D

K E

b G b g
FEMK R | BEEKR | g
B B ‘ HREER | O—06 @—®
® WHEEQ | RO
HEZ®D
o E=AA 4. 55% 0.23% 2.67% 0.20% 1. 88% 0.03%
HEE A
5. 49% 0. 24% 1. 03% 0.21% 4. 46% 0. 03%
ERGERES

3.2.2 HES A RIAEMURE ¢ RTHHMEM KRR 3 KI5 F LSt B A i
R B

B PR E LR 3- T A IFF RS (FOF ) 2-it>3 148 = 2 55 Ja] A dle #5 HC AR 38 SR R

5. 60%
4. 80% A
4, 00% ﬂ_\//\/\l
3. 20% /\'\,J\/"\f\;
2. 40% A/
-
1. 60% //EQL/
""\/‘ .
0. B0% /\/‘\/,-—J\\J T
o _ - A
0. 00% -’”“‘\\J//_ N . N o
0 = A M, e — e
~0. 80% Ny ﬂ/- A
-1, 60% -4 e
-0 o (=] M (o) (=] = -t — o u o o~ [Fe] o o el o o -— -—
o -— o (o] o -— -— o (=) o — o od (=] -— -— od (=] -— od o
2 2 b & & s s s dddddI I I LL & &
o o o o o o o o 9= = = = = = = = = = — —
L = T S O O = S O = = N & &
o4 od od o4 o4 od o4 od o4 od o4 od o4 od o4 o4 o4 od o4 o4 o4
(=] (=) (=) (=] (=] (=) (=] (=) (o] (o) (=] (=) (=] (=) (o] (=) (=] (=) (o] (=] (=)
o o (o] (o] o o o (o] o [ ] o o o (o] o (o] o (o] o o (o]
— EEFERFRERMIEITBHAERES (FOF) ?VI'P%TE t'ci

—EERARRREIARBERS

5

3 O3 10"



[ A 2R A ik 3 N AFFARS (FOF) 2020 4E55 4 = RER

e ARESHESGFEAMHN 2020 428 A 6 H, #&IBAESNESEGFIE, AEEEH
AR HE 6 AN H A R e 930 BE 2L 4 B B4R 5 22 < 5 [ O T 50 Y TR AN e B BIR 1 R A7 SR 405
EARIRE WIRA L G2 B ARE

§4 BHEAME

4.1 RG22 (RESZLE/NH) FHh

(EASE & 0SS 23 R | 2% Mol
ERASM | mEam | FR

A | B% WL

Tk EMES A, B, 2009 4 8 A
2 2019 4F 1 H HER T BN FE O B I A7
BEAR, NEFMEE, A5, [
TE W AR 28 B 55 A B AR . 2019 4F 2
2020 4F 08 A H N B 75 22 {3 3 4 B 7 i B, AT [

06 H 7 RIRIS L 3 N H BRI & AL 5t
G4 (FOF) FME%A 2R fafsrE
P — A R A B ke A e e 4
(FOF) &4,

E: AR HWOA RS G RN RIS SCEMATIE P& CIEZF Mlk A 53 B 2 5
%) IR RIE -

4.2 BE AN E PN R E S /EEM 5 H AU

WA I, ARREGE NS GEFFREEEE) . (EA 2 REmERE 3 4
AFANR G M Eeh e (FOF) EEaF) KHMARKEFREMIME, A5 W
SESFAE . B ST R R BAE AR B, AR R U R S A L DRt
WA NER A A i ARG, AEGEESEEM, AT RIS RN
P 2 A WA AR 2 AT

4.3 AP TR

4.3. 1 AP 5 ERPATIHE L

WA HIN, AEESEEN AT 7 GEFRREREEE AR AT 5 6 S
BILY AR = HE AP S ORI . ARSI, AR F BB A A A1
ZoIT N

4.3.2 RERX BT AN ET UL

b
S
p=il
H
=)
p=il




[ % 2 AR SIS ik 3 AN A FFA IR G (FOF) 2020 445 4 ZFJEiks

AN, AREE e R R A EFE X
AR A E S 505 AT 5EhF

ZAUETF 2 H BSSE 1 5% T .

4. 4 G N BRI AIZ/E 4B

WU, FE A5 e s 2 05

&

B
H &

W 7 3 AR K B S S S AT s HAS
[ 52 5 B AS /0 B BRI AE oy el i

B MBCKENAIEY , [FR RATRIAA S S,

ARG PR, BRSEHESIBT — 3 W BORI B Rl . B i 137 i, 5% BRI v L,
SRR S, EEVEE N E N RIS, KU IRE, AABRFERA, TR
Vi AT, AERFESRIVERFAE . BRI, AR T, s R KIE BAT,
JRRATIE I AT W B BB &, R R FFEL T AT

A R BT NS, KRS AT E, T se Bl e et

4.5 MEHNES LSRR

BEAWE HARAESHBEE A 1.0549 J0; AHE AR L M8 E K E R
4.55%, M@t tb B FEAER I TN 2. 67%

4.6 MEH A B SFE ANBERE S T 1#EE Ui

T

5.1 REHREEEHEHN

§5 BBEAGHE

Fis 15 H

e (o)

2 e B B (%)

1| Bas

540, 895,

31, 855,

31, 855,

#
RO A AR R
s

6 | KNRE T

f_l_

Forbre ST RTS8\ 3R B i B

HUT BRI 51 e i

1, 208,

799. 66

0.21

8 | HAhwr~

8, 554,

110. 12

1. 47

it

582, 513,

305.43

100. 00




[ SR S A 5 A RAIR A (FOF) 2020 4658 4 B REfi 7%

5.2 REHREATIU T RHKERRHAE

5.2. 1 fEHREITL 0 RPFEABRERRAS
ARFEGAMEWIRRFFA B

5.2. 2 MEMIREATIL A R BRBER TR ERRA S
A ARG IR AR A BB

5. 3 WA IR I A SLAME o5 2 & 3™ 18 EL A K /INHE PP IO B 48 B 45038 B 4
AT AR AR AR R A B

5. 4 GBI REITF P RNBFHREAS

o o b _ o R R E
75 5 75 fi Fh namE o Bl (%)
1 ] K it 77 - -
2 PAT 5 - -
3 S e 31, 855, 221. 90 5.53
Horbre BURTES Rt 31, 855, 221. 90 5.53
4 Ak iR 75 - -
5 A M R R T 55 - -
6 S 4 - -
7 AR (Al 2 i) - -
8 A M A7 - -
9 HoAth - -
10 | &t 31, 855, 221. 90 5.53
5.5 MEMRIZA AME & EE&F = #1E L BIK/DEEFF AT B2 iR w4
- e o e . i R B
5 fi A A fii 77 44 1 e (5K ARME o) 5 H ] (5%
1 108604 T 1805 315, 930 31, 855, 221. 90 5.53

5. 6 G HIRIE A RME & F e B E AN EEF KB4 B SRR R R
K
AH G A IR AR KFAT 57 SCRFIE S

5.7 EHRE A RME G EE T HEHH K MEFR L RERTEAH
IR AR RFFAT B 28 -

5. 8 W EWIRIE A SMME o5 2 B 7= 5 b ) K/ HEFP A BI T 48 BUIE 33 38 B 4
AN I G ARG IR AR FF A BULE

% 650 3% 10 3




[ SR S A 5 A RAIR A (FOF) 2020 4658 4 B REfi 7%

5.9 G HIR A S B K M5 5 7 Ol i B
AT G AT IR AR A B HITT .

5. 10 #& R R A Z EB B i B 5 5232 5 1 Ol v B
AT G ARG IR AT A EH AT

5.11 BeFA AR EIE

5.11. 1 AEGHBHI+ZIEFHRT EAFPRE BB EWIILRAE, K

FEREmE HAT—FEHNRBATER. LWNHEE

et I 2 e BB A AT R UETR  RAT ER B PR E SIS R A, sk S

i) H AT —F A Z B AT b i .

5.11.2 ZEBRRMNA +BRER BB HES & R E &L EE

AFEGAME WIRRFFA LR

5.11. 3 HARFE F=HI Rk

75 B i B o)

1 17 ARAIE 42 3, 075. 47
2 N WSCUE 7537 B 2, 400, 000. 00
3 YA J5E ) -
4 Il ilps) 390, 051. 90
5 JS AT HA ) K 5, 760, 982. 75
6 oAt SRR -
7 5 e 2 -
8 HAth -
9 &t 8, 554, 110. 12

5. 11. 4 5 HIRFFA B4 T 5 B 00 7T ¥ B 5 35 BA AR

A G ARG IR AR T AT I T He e i o7

5. 11. 5 % BA R BT+ 48 B 22 o A7 75 U 18 5% PR 1% 10 B 154 B

A ARG AR RIFFABEE -

5.11. 6 B HAH & MR H M cH# R ;4

W DU TN JEUA, 73 B2 A5 5 T T2 (8] AT REAF AR R 22

§6 HEehESE

6. 1 MG RIELA RME S B ST FE U HIRADHRF AT+ 2 ES B R A

BT 4L 10|




E 7 R g Atie 3 AN ARG (FOF) 2020 4R35 4 R

EGET
e
ﬁgﬁﬁkﬁéﬁ
Fg| EE&ERE B & 42 EW?ﬁFﬁM@ﬁ%&&ﬁﬁﬁ(m}Wﬂ@bk%ﬁﬁ
1 (%) »
YRR
4
AR | LRI,
1 004279 IR R AR (R }Fmess, 359, 884. 1474, 314, 808. 11 12. 90 2
/tbl:l A fﬁ
: S |3 EL T
2 004225 .fﬂ%ﬂj‘ﬁ ﬂ:ﬁi%,344,422.3371,817,837. 17 12. 47 2
RE A =
| 75 2 A R IE | L T,
3 001932 RAF LR R I | R %5157, 344, 146. 8071, 255, 836. 81 12. 37 B
RIkIR & iy
| 7 a5 | LTI
4 004405 .#ﬂﬁﬁjg %ﬁi46,494,327.6953,459,177.98 9.28 7
BA A G2V
[ 75 2k fa s | AT
5 004301 .’%ﬁﬁ“ RE %ﬁk43,842,534.6850,502,215.70 8. 77 B
BE A =
t 2 YT T
6 004258 I R A3 (R0 }szlo, 587, 334. 4245, 969, 214. 96 7.98 2
/tbl:l A fﬁ
[ SE SRR
7 004760 .fﬂ% fi R }Fﬁi%, 331, 817. 0142, 849, 540. 81 7. 44 =
BE A iV
AR T LRI T,
8 004756 FIA LA (R }Fﬁi27,213,172.4931,289,705. 73 5.43 2
/tbl:l A I—Cﬁ
[ 7 22 R B ) | 329 T T i
9 002720 | . 5 16, 482, 106. 8919, 251, 100. 85 3.34 2
58 AR £ 55 A 2y =
[ 75 22 fpFa 2 | AT
10 | 002148 .%ﬁ% RAOBFH 8, 441, 868. 5818, 040, 273. 16 3.13 =
RE =
6.2 YHX G AFEEETENTH
Lrh, % g =g
AHIH 20204£ 10 A 1 HE zozoﬁ‘qj kf“g’&ﬁﬁ%%f A
i H %12 4 31 A DA N ORBE T B B B 3
ErEA R %
AT 5 B AR B FR 2% () - -
MR 5 F 4 A B[Rl 2 (6D 31, 671. 56 31, 671. 56
\//E; 2 ﬁ oy AW S W,%
e H%?ﬁiéﬁiﬂﬁﬁiﬁéﬁ . 808, 99 . 808. 99
R4 (o)
ﬁ ﬁ A—‘rI
SRR R R R R R 853, 245. 43 853, 245. 43
#H(I0)
‘,,E: - ﬁ = I S poran
éﬁ%ﬁi/ﬁﬁimgiﬁﬁg 188, 090. 97 188, 090. 97
L GI®)
MR G H T AR R (OT) 15, 566. 15 15, 566. 15
W MRS AR N ST BRSSP, N AT R . NS SR, SRR
LR AR RSN E S A RA T RMEEA . Z =02 AR EEIEEESN

M £ R0 T M B T AR 7 0

AR

S BUFE, CAEAR RS PT R HE G B iHE P ik



E 7 R g Atie 3 AN ARG (FOF) 2020 4R35 4 R

B, AR SRR .

RAIEH BB ARG ERANLE, ReEEAAENEEP RSV R RFANE SE
B2 o U e P R S B S, REE ARG EE PRSI T RANA S TEN
e < P8 0 WA HUHES < < ORI 9 o B TN YA 3 < W # ) T A 2 1 CETR
BRAND, N B TR O HAN USRI B . JBE [l 3 (B DIE R . e S U 5 45
UYL, JE TR G B B ] S R AR L B IR ST B AR A S, JLrh W gk L T[] 8 AR SRR
I JSEmT I 4% A E AT, BB IR 55 9l AN ik 4 TN A3 B 2 e Wi I R 3 B AR 4

KA g
6.3 AMEMFENES RENE R MEH

Tco

§ 7 A ARE S LT
Hfr. Ay

15 1A HA W) 5 4 40 B A 596, 146, 096. 50
e 15 1A HA 1] J2E 4 S0 HR 47 5 63, 395, 786. 99
el s AR A B HA (] FE 4 R T [R] 47y i 113, 478, 376. 30
e S TR) 2 3R 2 AR B A B (A U0 i
DL “=7 A
e B R I 4 AU A 546, 063, 507. 19

Ve A0t S0 PO 3 B R B LA S M R BN AR A, < TR [ 7 A A i A0

§8 HEFHANZHBEFRERTAEEHENR

8.1 ZE&EHARFHAZS HIRIIHR
EE BRI G AR A A S S .

8.2 ZGBHACRHEFTREBRREEEST 5 WA
AR EMAREEEAREHBEA R H A EE.

§9 WMBBEERRNHAMEERFR

9. | REHNE—BRERFFESHPLLH XD EGET 20%5 5
T

9.2 LM B E RKHHMEREL

9T 4L 10



[ % 2 AR SIS ik 3 AN A FFA IR G (FOF) 2020 445 4 ZFJEiks

§10 #EXHE®

10. 1 2 EXHHEX

10. 1.1 o [EE s e v [ 2 22 OR SRS A 2k 3 S 4547 R & B e B 4
(FOF) ZEEE ST

10. 1.2 (EFF2ORERNE 3 M HFA PRGN E S EE (FOF) EE&5F)

10. 1.3 (EAFZ ORI 3 DA B &R A &P e (FOF) F8 10

10. 1.4 FEEEI NS SR . B R

10. 1.5 R&WINEF 2Rtk 3 MH AR AR SR E (FOF) 78
T8 58 AR b BRI % A

10. 1.6 o FEIIE a2 2SR I H A SO

10. 2 FFHHE R
[E 7 2 Rt G B B A IR A ], Mok b5 0 P I X £ ml R A7 28 5 B B2 1 45 0
2511 2

10. 3 E R F R
10.3. 1 BV [a] A B A2 7] 4 9 A 1)
10. 3.2 B A A m) W uh 28 ] B < i A 9% A5 B . www. gsfunds. com. cn
10.3.3  RATAR A A% IR 55 Ho i ). 4009-258-258

EHFRESEETRAR
202141 A 22 H



