% 2 hEnE ARSI R EE

2023 FF 12

=R

20234 3 H31 H

EEEEN: BEFZAESEHEAGRAH
BEEEEN: LEBERRBERITROARAF
WEEHHE: 202344 H22H



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

§1 EERR
HE A TN I T o R AR AR S T R A AT B 1R R B
TR, T A A M BLSE . WA 5 AR B B AT
SAEE N R R RATIA IRA AR AR & A RBE, T 2023 4 04
A 21 HE T AR SR S48 hR . SRR SRS SN R, BN
BAMEAERATE . RSk 2 B KR -
A TRV LS P B0 S0 SR AN IS P B 7, S RHIE R

w

SE H

BB AN SR AR AR I . $0A X, $558H AT BB SR M
20 B A 2 e A S

AR I 55 SRR H I

AAREHIE 2023 4 01 H 01 HiE2= 03 A 31 Hik.

§2 BE&rE RN

AL [l 75 22 R 25 i A5 FH Al i 153 77

HeL F ARG 000931

e R (ape LRI

ﬁéﬁﬂiﬁa 201946 H5H

WA AR LS maURE | 507,279, 691. 14 43

% Hir ARG AEORRR T BN 1 DL A s i) ARG 1 Bt b, dl e e B

NEMSE S A TR A e Y R TR, JESR B IR K A E
15, J15 9k & 0 B A N SRAUE O S LA HE K5 i

R A AT AR A BT 32 BT [ SV BB | B T EOR BIR N i LA
X FMA TSRS IREE, R EEN RTINS, F A REH%E™
e B R . 15 R BT g . SR 450 SRS . AR B SEmE . 2 ila
ARG BRI ERG  ATAR R R TR . RN AL S AR R
TG ERBLE BB, X i T 3 S i S W a2 il 2 1R A8 A 1347 Tt
W, FHLB AR

Mk &7 HE B HE AIE G NGB PR G (et fREuias &
HVW 3 RFE AIE G EE, A 5 IR T IR R e TR A7
& mTRRmAAE, BT R B ST R PR U aE / TR
YIRS it o o
EEEEA [E 7 % R B EAA IR AR
EELEA IR AR R SR ARAT AR AT R 22 7
T AR T 2019 4 6 H 5 H & E 7 22 0r 25 28 45 P 2065t — 4 € WIT I 3 RUIE SR R i B

LEZILNTTD/

8 20 3k 11



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

§3 EEMFIatr A SFERI

3.1 EEMEKIEH

Az NRMJT

BB LN

AR (202341 1 H-202343 H 31 H)

L AW S it

3,554, 125. 21

2. A

11, 609, 353. 03

3. BT 53 Sy WUA IR

0. 0206

4 AR B HE

597, 620, 688. 3§

5. IR S0 B

1. 1781

T AW O SEIR IR ARSI ET . AR OS2 e AR sh i s )
TIBRA R B S AR, AR A ) © e i B A 2 e pir A2 sh il as o
ER R SHRI AT A N SR NF IR, TE ARG BB K58 Pl i KT 22

&TProET .

3.2 EEHERIN
3.2. 1 B MBHER KR &I 5 RN 5 B A e 2R i R

‘ ‘ NG5S
HHEEK R | BEEKER | SRt ‘ -
i B - ‘ S 26 R bR OE6) @—®
® MHEZEQ | HEREERE ‘
HZ®
TE=MH 1. 80% 0. 03% 0. 28% 0. 03% 1. 52% 0. 00%,
SO ANAN & 0. 93% 0. 06% -0. 32% 0. 06% 1. 25% 0. 00%
A4 3. 36% 0. 05% 0. 70% 0. 05% 2. 66% 0. 00%
HE=F 13. 89% 0. 05% 0. 98% 0. 06% 12.91% -0. 01%
HIE4 5 FH
21. 17% 0. 06% 4. 10% 0. 06% 17. 07% 0. 00%
GRS

3.2.2 BESAFAARURES RIHFENKRED EHE RS R AR
RRFHI LR



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

B 354 B L 35 TE R SR 3 S50 T3 S T 5 o] 1 Ml 85 O 42 B8 55 Ol B8 e ad B5 S e 3
s HOE

22.00%
20. 00%
18. 00%
16.00%

14.00%
12. 00% /
10. 00%
8. 00% f«\_p’/f
00% A

6
4. 00% i .}%—v—f‘nf\f-\\"k,f ]
pos” b e
2. 00% 7~ e b ,,__._,,J/W
P T Ldna et

0. 00% = 1 - e il il
[¥s] M~ o = o -t ~0 oo [« o = O oo o o =t O oo o —
[=3 — o~ - o [=} - o1 = o1 o - o1 [ o1 o - I3 [ ™
b b b & h b b b = b b b b L b b b b - b
(=) (=] - (=] (== (== [==] - (== (=) (=] [==] -— (=) [ (=] (=] -— (=] (=]
T
- = = o o o o o o o o o o o o4 o o o o o
(=) (=] [e=] D = (=) (=] () (=) D (=] (=] (=) (=) [ (] (=] (=) (=] (=]
o o4 o o o o4 o o o o o o o o4 o o4 o4 o4

|— EERREHERAGHESFEINAENKCE —EF2RIGEREHRHESENSHEH lli{ﬁ$|

F: ARERESFERH N 2019406 A 05 H, #HBEARESNEESSFAME, HEEEH
AR HE 6 AN H W AEERE G A BT & LB AT & 5 < 5 [R50 T B BE 0 LRI % B8 B # B SR 2058 .
AT G O S G RO & I 7 T B LA 75 B R <A TR 405 < R H 819 2019 4F 06 H 05 H 2 2023
03 H 31 H.

3.3 HAthigts
T

i

Il

§4 BHAWRE

4.1 RELE (RESLBE/NA) FHr

1TAR L4 (B A AR | 1% Mol
FEEE | BEES | FR

A | W%

YL

B FE2E o AT N5 B 7 B A R
NFIIL R, Mo R e B HA R AT
A WRGHBhEL, RS, WEE%E
LR 15 F A g BIE 5 3 A 4
[ 77 22 (R AR LAY [ 4R 457 27 BLIE 25 48 %
2019 8 H 1 B, EHFZRPA 1-3 FEIFAT 67
R (R - T e R R 4 WA (AR
T RLIE R R I 4 E 5 2 AR ZR 5L Al
R RIE R BR 3 4 L [ 5 2 (R 28 Bl 5t
— 4 WP g5 2 R ke IE 25 4% 7 2
& E 75 22 AR B AR 4l 57— 4 52 JA TP I3t
FRRERIEHF LRI eI S5,
TR AREEEM 2021 3 H 15 - 144 |2, IR T RIAFEF RS EHARA




I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

ResH H "), IAEAE 5 51 BEGE 01 JE A s |
FEAH, B E LB B G A
ZH. 2019 4 11 I E#H 2R3 &
A IRA TR IE S L BB, PUE E 5 %
R AL B S 4 v I 4 | [ 5 %
R A B I 4 [ 5 %
TR 2R 5 Al fit— 4 e T Ui 57 2 R e 3Q
IEH RS B R M4 66 1
H 5 5 AR 5 3 i 4 | [ 5
PR¥L a5 Al 53 2 BLUE 5 4% BE Bk 4 L [
F7 AR BARA [R5 55 B AIE S 4% % 2
& AE 75 22 R 2R 2 Al (o 5 BRI S 45 2
& EH 2R RR A s RAE R R
Ji 4 R [ 75 22 R A5t it 05 B IR 3 R
ReRenm

M AR E WA S G B S E BRI F . ISR ML SGEMATIE 2 GIESF A
W R BEARE BIMED A SSHLE

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

AN, AESEHN T GEFFRGHHE SR (B2 RS a5 Hai6
MR IR B SR e B R LHEARM AR IE, AF WML T E . BiR
DTSR S B AE AR B0, 8P AR 2 i S A 2l |, 2k A A N RSR
KAlato RGN, RESBIEGIEEM, AR A R0 3 3 00 AR
A NH 2 AT

4.3 ARG ERHH
4.3.1 AP35l B AT I

WEN, ARSEENHRIT T GEFRREEEH A AT 5 HETE T
BILY MR RHIE AP AE AR R o AR ], AR F SR E A A L1

4.3.2 RERZGHITAHIE Y

AN, ARG oA KA I H S i AR R B S S AT s HA
FAEFT A B A G Z 535 P IF a4 IR H I 10 58 5 A B/ 1) B30 28 5y Rt
ZAESF 24 H BASE 1 5% I o

4. 4 B RIS I H RIRAZLED BT

% 501 F 11

7N

p=i|



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

WA AN, BT 0 LG 2 FEI G2 50 52 I3 (1 AL S 5 T 110 i 55 58 B AT ik
2o —F AR IT L R AL AR o 18 B R ERE M B RR SR T 3 T, 3749 45 5 2 1 e
EESHIRIZI AL, ATRFEENEAAAE ) B MBI Br AR e B T 55 4 Ja /5 R 24, i
HEse s Mgy, JEREEBEAISGE, B NREREMMERE ISR, Bk
TR R 2 .

ANZEE = IR MLF BB OB A, = ] SRATHEAT 1 B, BEAR BT i AR
AR, ABETER S VLA R R B N Bl TR S AR T 2022 FERN
7T, SCHE S B Pt AT By ETF, DA S A R S A B BAT . i KmLE L
TR EAT NIRRT AR ER G, BARCT. T 2022 52 VY= (1 R MEE o8 — 2
JEAE F e ot A B R 10 AT IR B 1 TS AR R T8, 5 RIAZZ KR S48, I AR imiE
A R K

I THARIFF GG O A LG, IFARRATIRIRAT IR A3l
WLz, FFT 3 ABD RN Z R 2 BRI E 67, DRIFAL & B s e i [

BRI HE RN E

4.5 MEHAZSHLSGRI
BEARRE ARAILSMTIAE N 1. 1781 JG; AHE UL M8 H 1 K R R
1. 80%, Vg b FEHEIR 75 2N 0. 28%.

4.6 MEMAZRSFHFE ABRES R #ETE LY
Teo

§6 REHAAGWE

5.1 MEMREE T =HEHNR
F5 it H & ) S R BB (%)
1| BT - -
Hop: - -
FeRT - -
3| EDEW R 675, 445, 959. 77 96. 30|
Hrh. fi 657, 246, 667. 72 93.71
Y SRR SR 18, 199, 292. 05 2.59
4 | REEEE - -
LR ATAE S - -
SN IR A 4 R % - -

FHorpre KWW KN IR it

o

F
601 I 11751

#



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

BATH RS BT 51T 11, 174, 882. 01 1.59
HAth %t = 14, 763, 296. 78 2. 10
&it 701, 384, 138. 56 100. 00
5.2 MEMRZITUSRHNBERTHE
5.2.1 MEWARBITULHRHBEAREREHE
AREE G A AE ARR AR E.
5.2.2 |EFRBITV 2 RBRERERERTHE
ARFE G ARG TR AR I T I w5
5.3 WMEARLA RME HE ST E B K/ EEF IR+ 2 R ER T HA
RIEG AR E AR KA.
5.4 MEBREZFEHFAM RN EFBRTAE
T 575 ARIE o) b3 e TR E ] (%)
1 H X fii g5 1,013, 462. 19 0.17
2 P47 22 - -
3 Earidligsy 162, 861, 448. 16 27.25
Horb, BURYE SRl 51,072, 773. 39 8. 55
4 kiR 141, 326, 528. 77 23.65
5 Al J B b % - -
6 2 352, 045, 228. 60 58.91
7 R (AT RZ Hefoi) - -
8 EINIZea: - -
9 HAth - -
10 &it 657, 246, 667. 72 109. 98

5.5 & MIRIEA R E GES T 1#E LGN EF R I A RS S B 4

75 | Gy fiigr 2R HEKOIARNE o) | HEESTE=EIE] (%
1 [102282240| 22 ¢ [E % MTNOO1 500, 000| 50, 439, 698. 63 8. 44
2 102100557 21 FI A MTNOO1 300, 000| 31, 025, 063. 01 5.19
3 |102103348| 21 ¥y JH#ESS MTNOO1 | 300, 000| 30, 469, 602. 74 5. 10
4 | 112871 19 B4 02 300, 000| 30, 217, 269. 04 5. 06
5 1092280069(22 HE 4R4T — 2 %A 01] 300, 000 29, 930, 400. 00 5.01

5.6 MEHARLRA RME G ZEE B =R E L FIR /MR RT+ 8 B SCRRES R

B4

P55 | RS WERLRFR |(HE ) | ARfME Go) | HEEEEERSE Co

1 180692 RS 02 1 180, 000 18, 199, 292. 05 3.05

870 3k 11



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

5.7 MEMARILA RNE A EE T E LI/ AT T4 SR R 5 940
AREAME AR EIR

5.8 & MR A M E G ES B 1#E IR RRT T A BGES B 40
ANH G AR T IR AR FFARGLE.

5.9 MEMRSE ST T K E UL 5 1% L i

5.9.1 AW i M B BUR

A, A I E GUR BT U E OV RN, CLEIORE N E 1, JF4l
& B GG M A G T I R sl P« A PESENE 00, 8 2 kol Sk B IR 55 5K
WS HEATHRAT, XS PP S . AN e Y BT A2 5 AR XGRS BRE R B R
AN H A

5.9.2 MEWARAESET N EGA RIS R HA

I\ 7 Vil
1R 2 AR G/ SAHE G Aﬁﬁ’;ﬁ%ﬁ R FE A 1 B
N REAR B S AE T o) -
E AR ARG o 217, 772. 97
E i R B R A A A o) 84, 100. 00

5.9.3 A< fR BB #L B VR

AT, ARG E USSR AR AT EARXHETE, e i a R E)
PEFE R # AT — e BB E Lo R IR 35 T aE R e PERCR ML 2, X 58 U
T A .

5.10 B HAESREME

5.10.1 AEEHRHH +LZIEFRRITERAFR T HIMRER TR FE, =
FEREREG DA —FEAZRATTER. LTKHE

AT G BRI R T AU SR AAT A, N 552 A BR 2w AE 4 35 g i) H il
RN 2RI S R R AL T ARSERAT B A IR A T SR ARAT B A IR
R AE SR T G i AT P A2 B o R ARAT DR RS B B 2 o BRHLR H LA AR AR
IRSEBRAT IO A7 PR 22w AE 0 G 161 AT — 52 A S2 B35 FBUR AR T s R R ARAT I
DA PR W) AE AR G 1) L B — 4 P 0 52 B3 07 17 37 e B B R IR AR 5 s AR EARAT Iy

8 85 k11T



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

A PR mAER S g il AT — SR A 2 B30T N 2B BT AR T SRR ARIT IR A IR
) FEAR T 2 ) T — 5 A A2 B SO E BRI RO AL T e ARAT I A IR m AR
5 G 1) A — 4 N 8 52 30 P N RARAT 70 ST AL AT

AH NS B IR EAARRAT B RS BB R SRR 3 75 A RIE AR M e sk e
I EOR . B BB TARSE, AFE BT R HA AT A2 R SR R AT BRI A g
FRITSLSOR A, BAEAR S gt H AT — SN 2B A IFHEDT. AL,

5.10.2 ZEREMA T HRERETEHES S RAMENEIERE
I ARG RRIF AR .

5.10.3 HALEF=HIL

5 B4 &8 O

17 H RIE 42 16, 528. 47
JREYSCIE 25375 5K 14, 133, 310. 68
IRl -
M eiIS) -
JREYAT I 3 613, 457. 63
HoAth Rk -
R 2 -
oAb -
&t 14, 763, 296. 78

5. 10. 4 5 HRKEA HAL T B I o] 3 et 27 B 40
I AR IR AR I AT H B R v e iz .

o’
df

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

5.10.5 & HIRAT 14 B AP AR Ul 52 FRIF 00 Y 5t B
ARSI AR IR AR IR

5.10. 6 BEA GRS LR HASC FRRE
WY& LRI, 22T A5 & T (6] ] REAAE R 2

§6 FFRAE &AL

HLL:
ik 15 HH A A7 A A 605, 753, 130. 99
% 25 13 ] 5 4 Y g 0 16, 515, 677. 70
s T HA B ) s 4 A B [ 47 80 114,989, 117. 55
i 5 BB (] 5 S 4R 0 B i 20 (A B /b LA “— 3HA1), -
i T ST R 5 A B A 507, 279, 691. 14

890 3k 11T




I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

VE: R A 2 e S A Oy B Z0R BB N B, i < A D ] 0 5 2 8 47 0

§7 REEEANZHEARERELESFR
R RS AR BB AL S

§ 8 WMBRRFVRNHMEERR

8.1 EMIN AR EFEESHH AL BT 205591 5
p

8.2 MMBRERRNHMERGER
T

§9 #ENXMHFHER

9.1 HEEXHFER

9. 1.1 R [ERIE I St 7 22 O o A5 F Al Aot — 4 i€ TPt 25 B e e 45 e 2
GRS

9. 1.2 (HA2 R 35 H A G 7 AU I B R GRS 5 R

9. 1.3 (HEZF 2R3 a5 A5t 27 BLIE SRR BT L S AR E VL)

9.1.4 FEEEENS TR B

9.1.5 R AN E 7522 R 2815 F 2653 6 5 AL UE F7 4 T8 B S AE 48 e IR 4 RR
E/J%,Iﬁ/\ﬂ:

9.1.6 1 EE I 2 R ) HAR SO A

9.2 FEHGH S
[H 45 2R R HAR AR, bk LR X &K 28 SR BA R S+
D2EH1LE

9.3 &R
9.3.1 EMVI AN BIA N ] o B A B
9.3.2 AL w) kA ) B4R W AH S B www. gsfunds. com. en
9.3.3 IRITARLA % IS5 HiGEER]: 4009-258-258

o100 o117



I A7 22 PR 02 5 P S 1 07 2023 458 1 /R

EAF 2 RESEHEGRA R
202344 A 22 H

i

Follp 3t 11

=

N



	§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 


