EZ R RERAGHFRIESFREEE

2021 55 2 Z

RS

2021 #£6 A 30 H

BEEEFEN: BEHFEZRESEEHARAF
BEEEEN: BERITROERAH
WEXEHHER: 2021 7TH21 H



[ 75 2 R Z R AL 5157 2021 SE 56 2 s

§1 EERR
SR TN 1T o R AR AR S T ORI AT B R SRR R
TR, T A A M BLSE . VR 5 M AR B B AT
HEGHERE N AT B A PR A RRE AR & FRE, T 2021 48 07 H 20 H
ST AR I S8R PRI B A SR AR, IE S %A B TE
BEABAT R RSPk 2 KR -
A TRV LA T SR 5T 10 SR M BERIE P E  W, (ER e I

G—ERBA,

FHE AN GH AT AR KEEH XK, B E E/E BB R i N
A2 ) e A I G R HE S 1 R 15

ARG IS FRR AL H 1T

AEHIE 2021 £ 04 H 01 HigZ 06 H 30 H k.

§ 2 HEE7F MR

FHe 4 TRTRR [E 7 2 R F o Al i i 55
H4 FAG 007215
HeimE A LI TFF
HEeEFRAERH 2019 4E 4 H 25 H
W WIARE S ML | 2,959, 262, 158. 56 477
Ea =R 7n ARIEGTEIBR ARG 24 REFT I B DA S ™ b 2 1] XU 1 24l I,

IR E B R B, SO e AR SR AR S L B
AE 14 2 e A S AT RS e 1 50 B [m] 4 o

Bewt s ARF AT P T BT [ S BOBCR . B8 TR AR I3 A LR
FMZGFHIZNAERER, RAIRILES T r) L R s s, T EAHE.
KR IE RS IR HEE . AR RS . DN IR R sng . 7>
HICHCR SR [l B A S S SR BT B, X 37 [ i dieas 2
R A AR AT O, ARMLIN B BIAR U %

Mk & Lk AT RGBS HE N P s E (i) Rkt .

RS AL 2 R AFE N A G, HLHUIGEE 5 WS IR T R A 6 L IR A T 4,
T e, R T USSR e R AR U R/ XU i

HEEHA [ 75 % R e P IR AR

HEtEA e RAT I AT PR 22 7

§3 FEWMFEIPMESIFERI

3.1 EEMEFIEH




[ 75 2 R Z R AL 5157 2021 SE 56 2 s

Bz NRHIT

BB LN

HAERD (2021 4F 4 H 1 H-2021 46 H 30 H)

L AW S it

25, 285, 482. 12

2. AIHIE

31, 263, 019. 61

3. AL 450 38 4 3 BUAS HH ] 0.0106
4. AR F 4P Al 3, 044, 530, 621. 35
5. WK I e A E 1. 0288

T AW O SEHIL AR I A RSN . BB . HABISON OS2 e a2 sh e
BRSO 2 AL IO A, AR A s B s i _EA I 2 s i A shiic i

Mnb Bl A2 L AN R S E DN Z B A D R g P AN A EE S S N M TR L 6 N -
&THroET.

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

N d%ﬁf&%ﬁ SR gt BRI -6 O—@
HEQ | #HNEEO | WEREZED
HE=AH 1. 04% 0. 02%| 0. 45%| 0. 03%| 0.59%  —0.01%
TEARMH 1. 59% 0. 03%| 0. 65%] 0. 04%| 0.94%  —0.01%
itk 2. 64%| 0. 03% -0. 20% 0. 06% 2.84%  —0.03%
gif EEEE 6. 37%] 0. 04%| 2. 51%] 0. 07%j 3.86%  —0.03%

3.2.2 BESAFAARURES RIHFENKRED EHE RS HERE AR

A L
EE] 55 e B ZR AR 6 T T 2 S 15 1L M 1 = 55 Js A Al £8P 4R 6 o 0 Bl S ) 5 B S 3o
2]
6. 30%
5. 60%
4.90%
4. 20% fffw////Aq
- 1
3. 50% P
2. 80%
e
2. 10% X e
! Jﬂ’{\nmr/”"'ﬂ
1. 40% ’
" N .\JJ-
0.70%{|
0. 00% A
[Tyl [ ] 0 0 L 0 [ 0 s a] o o o~ = o o o (=3 o4 [ T el e |
[} (=] — o (=) — [} (=] — o (=) — o (=] — o (=) [} (=] (=] o
- T S R S - N =T T - T -
(e ] (=) (=) (=) -— -— -— (== ) (=] o o (=] o -— -— -— (=) (=] (=) (=] (=]
O
— — — — — — — o o4 o o o o o4 o4 o o o o o o
& &8 &8 8 &8 &8 &8 &8 & & ¥ ¥ &8 &8 & & &4 & &as&«
|—@ﬁ§ﬁ$¥@%% %ﬁ%ﬁWti—Eﬁﬁﬁﬁ%%ﬁﬁ%?ﬁ%%%&%ﬁ$|
5 3T 2k 9



[ 75 2 R Z R AL 5157 2021 SE 56 2 s

T AREREEFAEMHN2019404 A 25 H, #HEARESNESERAMNE, AREEER
A FS 6 N P AEERE 4 B U 2H A LU R 6 < [ % T 15 3 TR RN 8 5 PR A1 PO DR 20
AR B < O S A TR % T B 7 I B L BT B e A TR 2058 - 7 F D 2019 4 04 F) 25 H & 2021
06 H 30 H.

§4 BEARE

4.1 RELE (RESLBE/NA) FHir

1T AR 4 B & B ARR | 32 Mol
FEEHE | BEES | FR

i

TP, . BT AR R
SEEARAR, RS . BHTR,
HEL MY, B2, BEiGBEa s
BhEE . FECGEHMZE. 2019 4F 11 A
[ A7 2 PR3 G AT PR R A2 e 2
B, DUE A & IR 25t i 27 AR 7
Aﬁﬁiﬁﬁémzmﬂﬁwﬂw B BﬁziﬂJ%EU%ﬁ%ﬁ*%% i TR 27
2 St H BB HE G AR S PR 2R T Al — AR T
TR 5 R RS SR T B B3 G [ A7 &
B ANl 66 N A WIT IR o3 AU 2
B [ 2 Rt o £ AL AT
TR E B LR AR AL R 6
PR 5 15 B 2k G A [ A 2 DR 2 e Al ot
FROE R A SRS,

M AR E WA S G B AN EE BRI F . ISR ML SGEMATIE 2 GIESF A
NIFNAY/ ¢ = LPIS M EP SV

i | BF

4.2 BENMHRE A A E S E M T E 15 0L 5

AN, AREGE PN IET GEFBRREESE) « (EHF R RERA G
FRUEF R G IS G ) LA RIERE R RIE, AEWETE. S5
HRYEVIIKESE itb ey =47  gaM sy s & il A S B v O SE S i TES RIS S S FN
Mo RGN, AREBIEGEGM, AMFERRES G R E S NHRa
AH 2t AT

4.3 ARG ERUEH

4.3.1 AP35 il B AT L
WEN, AESEENHEIAT T QEFFHR R RS E AR 2138 5 il

K
i
4o

5400 3k 91




[ 75 2 R Z R AL 5157 2021 SE 56 2 s

BILY A2 w6 E B A A ARSI o AR ], AP E R E A i AN AT

4.3.2 RERXHIT R ETHHA

WG I, A A R A BRI I H 6 B G 0 P i AR R 1 S A S AT s AR
FEFTA R R ES 5I05E 5 AT 5ah 8 H R R A8 5 A H80b ( $ 28 g s i
ZAEZE 2 H A & ) S%HITEIE .

4.4 REHINE SRR B RENIS S Hr

WEIN, EANLGIRERFPIES, HREAEGEETS. HIKERRE,
RS AR I 5 R4 o, M= BB b . BUORTTH, BT Bk ik
FEAEHER TS, WGP RE, NN PER AR, PPT e, EIfFRFA CPI
ST, N 52 BB .

“FEGF TR L TR, BB . RS PUIEE RIS E, RYE
PeSCRahtE s Bidr BAT WSROI R AL Z), AT 2 R BURAE, BRYERr P IEA
W R ALK

4.5 MEHAZSHNL SR
BEARREWARAIL SO FEEN 1. 0288 J0; AH A HARE 4 0y 4 1 KR K
1. 04%, Mg B FEHEIR 75 2N 0. 45%.

4.6 MEMAZRSFHFE ABRES T HETE LY
Teo

§5 WBEHGHRE

5.1 MEMREE T =HEHNR
F5 it H &% O S R BB (%)
1| BT - -
Hop: - -
RewT - -
3| EDEW AR 3,013, 293, 000. 00 92. 70
Hrh. fid 3,013, 293, 000. 00 92. 70
BEE IR - -
4 | REEEE - -
LR ATAE SR
6 | ENREL T - -

#
=
bii
O
=




[ 75 2 R Z R AL 5157 2021 SE 56 2 s

Forpre SEaCal A 1 SR\ < i 557

BATH RS B & 51T 202, 744, 054. 04| 6. 24
HoAth % 7= 34, 707, 173. 66 1.07
it 3, 250, 744, 2217. 70 100. 00
5.2 MEBRZBITIWHENBERTAHE
5.2. 1 MEPFRBITU S RNBEARERTHE
RIS ARG AR R FFA .
5.2.2 MEBRTBITIE A RMERERERERRAES
ARIEG ARG AR AT AIBIRIERE TR EHRTHE
5.3 BIR#EA RUME HELE = #E LB K/ HEF R B8R 5 A
ARFE G ARG AR R FFA .
5.4 MEYPREME AP ORI SRELE
s R d ol ARME GO mi AR A P E LR (%)
1 [ K fii g5 - -
2 J47 B - -
3 ERfiTE 2, 624, 743, 000. 00 86. 21
Hodr: BURYES R 937, 887, 000. 00 30. 81
4 kA - -
5 b B v 5 - -
6 2 - -
7 AT CRTAZ #f5) - -
8 ER e 388, 550, 000. 00 12.76
9 HAth - -
10 | &it 3, 013, 293, 000. 00 98. 97

5.5 T HIRILA SRME 5 T 3E LB /N HEFF BB 1048 £ 27 B 5 IR 40

e | s 157 4 PR HE Gk | ARME o 7 BT B T (%)
1 180211 18 EJF 11 2,000,000 | 203, 520, 000. 00 6. 68
2 1820065 | 18 #hifE4R4T 03 | 2,000,000 | 201, 860, 000. 00 6. 63
3 1828019 | 18 “F224R4T 01 | 2,000,000 | 201, 780, 000. 00 6. 63
4 2128012 | 21 R #4T 01 | 2,000,000 | 201, 760, 000. 00 6. 63
5 160404 16 <& 04 2,000,000 | 201, 580, 000. 00 6. 62

5.6 MEWIRIEA RMME & H & T ™1#E LR/ HEFF BRT+ 48 B P SCRAESR IR
ok

I AR AR RFFA B SRR -

5 600 3k 9T




[ 75 2 R Z R AL 5157 2021 SE 56 2 s

5.7 MEMARILA RME A E ST E ELFIR/NEF AT T4 St R 5 I 40
AREAME AR EIR

5.8 & MR A M E G ES B 1#E HFI /DN R I A BUES B 40
AF G AR T IR AR FFARGLE.

5.9 MEMRFE ST T K E UL 5 1% 0L i
I AR AR AR FA E AU

5.10 HEHAEREIE

5.10.1 AESHEEKE +LIEFNRITEREABRTHIWBER LR FE, =
FERERmE| H AT —FAZBATTET LTHHE

0 S A i S PR BT AT+ AR SR AT AR B B E AT IS L SRR A, SRR
il H AT —F N Z B ATFRE DT LT

5.10.2 ZEEREMI T ERERTENEE S RAMENEILRE
G WA BEE T, B RRE e  FRUE & I B 2 A SR

5.10. 3 HAthBE =
F5 B &8/ o)

17 H PRAIE 42 -
EYSCIIE 5 77 B K -
YT R -
JREYSCRI 34, 707, 173. 66
JRZYST HA ) K -
Fopth B2 YSEK _
Ry 9l _
HoAth -
it 34, 707, 173. 66

5.10. 4 REWIREFA AL T H B KT R 557 A 40
ANF AR T IR AR FFAT A0 T 5 I ) m] e e f5i 07

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

5.10.5 G HRA 4 BE P AERE R FRIF ORI 3
AR IARRFFA B

5.10.6 #HEA SRS FHEKFHACFHIRE
WY LR JRA, 23 T2 A5 & 1T (8] ] REAFAE R 22

70 3k 91



[ 75 2 R Z R AL 5157 2021 SE 56 2 s

§ 6 JFAEE MRS

B
ik 15 A A A i 2,959, 262, 151. 11
75 30T 1) 36 4 HR A 47 40 29.19
O T S A D) e i D [ 47 3 21.74
T I R R S 4R 0 R i . (A Ak LA “=7 H %)) -
i T S R 5 A B A 2,959, 262, 158. 56

VE: R A 2 e S A Oy B Z0R B BN N B, i < A D 0 5 T 8 A7 0

$7 BREEEANCHEFRERELEESHEN
R RS R BB AR S

§8 MBRE RN EMERER

8.1 EMIN AR EFEESHB AL BT 205591 5

e T WP T Gy B LT I o R R A
N T ol e | e N B
= 2 il
5 |77 | mimt oowmont AR i o | OOy )
MLl 1 20210401720210630 2,564, 099, 755. 17 - -2, 564, 099, 755. 17 86. 65
S\ - B I — - -

72 R XU
RIEGIERAG I LR — R H R A B S0 B0 R8BI 20%1E T, nTREA7LE R AL [E 11
W, HSBOESEEE ). thoh, PUHRTTEEE S, WA S EE S MBRIRIR DN, AR T 54
MIE B 1R,
BEG N R U LSS L B R 5T 6 R U SRS FH R 77, Il SR 284 it fRiE
AN A ARG

8.2 MHBERERKNHAMERRFR
Teo

§9 FEXMHEXR

9.1 HEXHHER
9. 1.1 o [EIIE B 4 b v 1 7 22 DR 2 SR A5 1 2 B AIE 5 4 R ik S S AR IV SO A
9.1.2 (EHZRERAGHFAUEF AR GRS ST
9.1.3 (EHZRERAGFIF RSB R ST E 0
9.1.4 FEEEENS TR B
9.1.5 f M A 22 R 2 SR Al At 151 7 B AIE 7 4R 08 R S AE 16 8 SR H IR 1) 2%

s

% 8ul $£ 9l




[ 75 2 R Z R AL 5157 2021 SE 56 2 s

N

BN
9.1.6 = [EIE WS 2 B R A SO

9.2 TR

] 75 22 DR o < B PR ], bk« B iy Ik X < it oK AT 28 - o 4 2 e 45 H o 2
S )E
9.3 HHTR

9.3.1 EDVIFA] A BIA A =] e 2 A

9.3.2 BRANFMERIES T mAHREE: www. gsfunds. com. cn

9.3.3 RITALN A% RS HIEHEW: 4009-258-258

EAFRRESEEGRAF
202147 H 21 H

b
©
=i
piss
©
=i



	　 
	§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

	§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 
	§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 


