] 77 22 Ok I 2 kAR R RG i 88 3 % &Y
TR BEBOEHRREHEE
2023 £ 1 FERE

2023 £ 3 A 31 H

EEEEN: BEFEZAESEHEAGRAH
EETEN: PEIEEBRBERAT
WEEHHE: 202344 H22H



[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

§1 EERR

HeEHNNEF S LEFRIEAIR S raGRAFAEEBICE. =R FIERRR B
HORER, JFRTH AR RS R PEAN e B ARAE AN ) BOERT DT

HEFE NP EIEF R A IR A FIRGE AL & FRUE, T 2023 £ 04 A 21 HE
B 7 AR R S Ha bR ITHMERIIA A GG E NS, RIEE N B AL E
Bac#E. R EMRIR s BN .

BB BRIV LA S5 . SR 5T SR N BAE P 2R e 5, (HAPRIES:

&R

BEENMAASIAREHARKI. IR, 0 AR BB AR B
AT 20 ) B A S AR S U 1

AR A I 55 BORLR T

AR A HIA 2023 4£ 01 F 01 HiEZ= 03 A 31 Hik.

§2 BE&= RN

FE G RR [ 75 2 ROk 1% 8BETF
N TETFR BIF Ik 88

e FRG 159804

LR (Wi 2 5 BT TR
HEEeAFEMH 2020 4E3 H 4 H

T R I < i 0

105, 899, 676. 00 i1

BB H Ax

B IRERAR TR A BRSO ER IR ZE K R ME

~

BB

A i 32 R AL B2 1) SR B 3 24 1) 8 A SRS DA B 4 ML ER b
IFRE, SR G BB H b . RIS AR 5 2R I S H A EE by 2
EMIER BTG, HARIEAR 115 B0 IR S H AL (A2 B ae e 52 %
PALEREAT AR . AEIEHE IGO0 T, 1l At 4 H R
A B L (R A0 E AN 0. 2%, FERERIRZANEE 2%, W0 R4EH
A D) 2 g At PR 3K 3 SRR B v 125 PS8 A BRI R 22 . AR Vi ),
< PN LR H A B i E G B R S BRER IR ZEHE— K X
T SR AEAN AL+ TRE AR PR A Tl 18 3 P A B 1) 45 % 25 15
UL, FBOREE G IS 2 8 BRI B 2T, B DR] ik < F) R D AU [e]
SR A KL G BRI A48 B ROR AT REHT AR, B A i DA S 5508
A BRI ER AR B FR BN, B BN RT DO $ B A A A AT
T ASE MRS, TS P 4L A B MR AR R 4R E

Mk & Lk

FE IE ) M AR A i 88 FiE 2K

IR WAL 2 I

AN R SR YRR O < FAT v PO XU 55 i TIUYIMAC B (1R ALE
HLAU S AN U s e BT Tk . i R AR A A S

%20 3% 10m




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

o ARG T BRB T bR TREUS B K sk A b, BT ShR e
iﬁl LUK A 1R 6 BT AR I i S5 T 37 AR AL 80 XU YA i 45 A

HEEHA [ 75 2 R e BT IR A R
HEEA S IETR B AT PR 2 =)

§3 EEMFIBIFMESHERIN

3.1 EEMEKEH

Bf: NRMJG
B AE e WA (2023 41 H 1 H-2023 43 H 31 H)
L A O S 28 -128, 946. 33
2. A BRI 20, 417, 561. 91
3. AL 35) 35 4 A B AR BRI 0. 1945
4. SR B B = 1 E 135, 084, 378. 84
5. HAA I & A0 B8 1. 2756

T AW O ST R I e A IR E YN . BB . HABISON O e a2 sh e
FBRAHSC Z AL IO A, AR A s B s i _EA I 2 s i A sh il i -

EREE G SHRI AU N SR FIRAL, TS A BB S8 PRl i AT 22
&TProET .

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

‘ Mk G b g J
HHEIEK R | AR | gt
M B o IR 2 bR ORE) @—@
) EZQ | HIEERG »
HED
HFE=1H 17. 87% 1. 07% 18. 08% 1. 07% -0. 21% 0. 00%
TEANNH 24, 45% 1. 24% 25. 18% 1. 25% -0. 73%, -0. 01%
TEk—8 5. 83% 1. 62% 6. 22% 1. 64% -0. 39% -0. 02%
HFE=F 33.61% 1. 65% 28. 48% 1. 68% 5. 13% -0. 03%
H3E4 5
27. 56% 1. 63% 7. 34% 1. 72% 20. 22% -0. 09%,
ERER S

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LBl
AR

&
=
pi
=
=




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

B -2 Pt 9 AL BOETF 82 -ih-5h T8 2 S S 55 J51 10 Ml £8 B4 B SR i 2l He vl 15 B8 5 3o He
El

54. 00%
45. 00%
36. 00%
27. 00%
18. 00%

9. 00%

0. 00%
-9. 00%
-18. 00%
-27. 00%

7

}q “Wm

A
™

hﬁ*\}"“r'“ql
W ) N _r
vy

i

M
1 Wﬂ Wn
+
WJ

\

H’“ f ¥ LA W

\ﬁﬂﬁf H uvwﬁﬂﬁ %

| / at N lvﬂ Iphﬂ 4
STA oW ALY
LTI | N \ f

*I J‘I N oW ||_H/|' \|

|

=+ o4 (=] [+ =] O =t — — o M~ uy o (=] [=] oo O =+ o [=1 -—
(=) (=) o o o4 o o o4 Lo - Lol - -— — (=] (=] (= ) (=] o o
O I
(=] (=] (=] (=) - — (=] (=] (=) (=) Ll — (=] (=] () [a=) o — (=] (=)
Ho&H L& L 4L L Lo+ ‘13 1 I 4 4 L L f & 5 I
o [} [ ) o4 o o4 o [} o o4 o4 o4 o [ ) o4 o4 [ ] o4 o od
[=] (=] (=] o o o [=] (=] o o o o [=] (=] o o (=] o [=] o
o o o o4 o4 (] o o o o4 o4 o o (o} o o4 [} o o o
|— B 2 REIMERBBETF i A K% — E% 2R OIA8%BETF Ritll BB W %|
REGFEEAFERHN 2020 4203 A 04 H, #BEAEESNEES SRS, AEEEH

A2 S 6 S H AR e B BT AL 6 LU BT 65 2 <o [ 5% - F B8N B AN B8 BR 1) ) A DR 205

AN O W RO 2% TR 7 T B B A 3

03 A

31 Ho

3.3 HAhigtzs
TCo

EEFEZ5E . KR BB 2020 4 03 A 04 HE 2023

§4 BEARE

4.1 RE&LE (RESLHE/PNA) FHi

w4

HA S5

AR B <5 1) ik < 22 PGP

R H

B AE H 3

R

EZF Ak,

!

st

2020 7 3 H 4
H

13 4F

A, AT R E E bR PR A =
BT A A KBRS EHARAF
SrEh TREREFT 5. 2013 4F 11 HinAE %
RIS E AR AR, IS L)
o, Eeam, PUEEF 2RI 300

A2 5 BT TG B 7 $5 0% Ik 4 B Jk

& E 7 22 AR HIE 500 58 5 B e 5
WEFF T 4 B 2 ORI 300 22 55 Y
TR SR EOIE TR 48 BT L 4 L [ 73 22 0k [EHIE
B AR % 88 22 5 U I He Bk
TR o e E AR 2R 6 A H FA
IRARNEHRRR I L | E 2R IE T
IR 300 A2 5 BUFF I Fa BOiE - 4% B 5 4

=il




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

M E 7522 PR IR HER 300 52 5 B
SFEBIOIEF5 15 00 5 S I 4 1 B 7 22
R B R R & LR %t &
Hear,

ffit:, 2010 4F 3 A& 2012 4 11 A4FH
[ [ PR &l A PR A FIREF ;2013 4F 2
H % 2014 4F 6 HAEHEE = EHIRNA
PRAFIZZ S0 2014 46 H % 2015 4 5
FAE T R R Ak CHIRE
f) #2015 4E 5 HInAE

o [FEEW 202 83| g [FEBEEEAARAT (LR
4 A I, FLAE 75 2 A Pl R R 300 52 5 7

TR SR EOIE 7 48 BT L 4 L [H 75 22 0k [EHIE
BV AR % 88 28 5 B R Fe Bk
TG4 | [ A3 R HIE 500 52 5 B TF
T BOIE 75 45 8 ik 4 R i 5 AN [
LR EE QAR H AR i 88 22 2 Ik
AIBOE R RGP A SRS SR,

e ARIR H A TR B R AR R H B 3 A8 PR A BOAR IR 3, GRS ML AR 25 SCBEA
ke GIEZR MO 53 B4R B ARED) (AR SSHEE -

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

AN, AIESEHN T QEFRGTIEEIE) . (EG 2R EERNER
FRG L 88 2 B BT IR BOE TR W B ke 5 R A A AR SRR A B »
AEWLSTE . BRI N BEAS VR R B, A8/ R XU 1 2 B, O
R A NEOREAN . ARGWIN, ARSIEFEGEGMN, MifEkEe
1 TR 35 2 < A AR A AR 22 AT 9
4.3 ARG ERHH
4.3.1 A3 5 il B AT I

WEN, ARSEHENHRIAT T GEFRRESERAT AT S KRS
BILY A2 mE B~ P AE AR SR o AR ], A AEAE
AT N

m
o
=
¢
2
EX
&
1
5>
-

4.3.2 REZGTARETIHEH
A AN, AT R A AR H A W G AR K R A AT 8 BA
FEFT A SR A G 2 51285 B2 T st [ H s 58 5 A b 1 B0 28 5 B il

# 5

=i
H

1071




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

ZAUESF 2 H A & 1 5% 5 «
4.4 5N E SRR B RENIE S M
WEIN, ARG RS GF, REIBEARNTEE
AT G ERIER R 22 1 2R B H R BRI 373 3055 R 2R 5 R I oA IR L i - T

SRR O BOREEAER R, WAk @ HIRER IR 7 . ARG EHE IR BT
B, HRE S 1 S R R IR BREF IR EAM R R . JF H, B HERERSERRA S
SFr R BRI RS, € 0 T DAL BR A i 88 P2 BT 6

4.5 WEHA R SR SR

BERIRE R AT SMBIFEN 1. 2756 J6; ARG RSB EE KRN
17. 87%, MbGTEEBIE#EI 22 3 0 18. 08%.

4.6 MEMAZRSFHFE ABRES R #ETE L

T

§5 WBHGHRE

5.1 EMRESH=HEHIL

i H

e o)

2 e B ER] (%)

1| BBt

134, 076, 052. 42

99. 14

Horr B

134, 076, 052. 42

99. 14

BB

[ 5 YA 2 A5

Hrb fiid7

B SRR IR SR

S iR

ERLATA AR

TN A Bl 7

Horpre KRR RN IR 65 i B

BRI A e it

1, 155, 368. 62

HAh 5™

8, 778. 29

it

135, 240, 199. 33

P TSRV G TR B R R

5.2 MEMRBATI A RIRERTHE

] AT ARME Go o7 3 4 B A EE ] (%)
A PR PR H. dlk 2, 348, 168. 93 1. 74
B PR . -

#
o
=
H

,_.
o
=



[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

C [zl 93, 229, 795. 01 69. 02
D[S ATI R OKA PRI R - -
E @yl — -
Foo bR mZEE 2, 389, 028. 00 1.77
G piEisf. CEMEEol - -
H o [ AE DOl - -
I (EEAE. AE RHE ARSI 26, 645, 933. 48 19. 73
J Rk - -
K |k - -
L SRR 55 IR S5 5, 047, 241. 00 3.74
Mo RFEEBF R RS 1,941, 847. 00 1. 44
N UKFRI PR SR EE = -
0 |[ERMRSS . EEAHA RS - -
P HE - -
Q |[BAEMMSTAE 623, 970. 00 0. 46
R b fE MR 1, 850, 069. 00 1. 37
S e - -
St 134, 076, 052. 42 99. 25
5.2.1 REMRBATW 3 RAERERERERTAE
ARG AAR A WA AR AR
5.3 EBIRLA RE & EE B = FE LR/ T AT+ 46 B = B B 4
P |REARE| BEAR | #HE B | AanE o 7 JE G BB R (%)
1 300502 5 80, 600 3,909, 100. 00 2. 89
2 300058 | WEtaothr 406, 600 3, 887, 096. 00 2.88
3 300136 | f54EiEfE 149, 000 3, 117, 080. 00 2.31
4 300068 | FEABHLIA 130, 400 3,016, 152. 00 2.23
5 300212 VS 75, 800 2, 867, 514. 00 2.12
6 300017 | WITERHE 375, 800 2,702, 002. 00 2. 00
7 300088 | KAHEHE 377, 200 2,644, 172. 00 1.96
8 300296 ) . Ak 370, 000 2,519, 700. 00 1.87
9 300633 | JFILEEST 45, 400 2,513, 344. 00 1.86
10 300451 | B EEE 219, 120 2, 405, 937. 60 1.78

5.4 HMEMREMF MBI RNRFEEAS

A G ARG R R A 7.

5.5 T HIRILA RMME 5 E T 5E B RN HEFF BT 148 £ 257 B 5 A 40

ARG IARREFA 77

5.6 MEWIRIEA RMME b H & T ™1#E LR/ HEFF BRT+ 48 B 7= SCRAESR IR H

% 750 k10T



[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

ok
I AR AR RFFA B SRR

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al
AIEEAMERRFFH ST )R .

5.8 T HIRILA RME 5 E T 3E B RN HERF BT L2 BUES 5 A48
AR AW ARG

5.9 MEMAKRAR SR B MR ZE LU
AT G AR T IR AR 02

5.10 ME MR A EEHF HE FUH 3L 5 1F 0L i A
AIE AR AR RSB E AU .

5.11 BEAEREIE

5.11.1 AESHENI +HAIEFNRITERAFRTHIWBER TR FE, &
FERE RG] H AT —FAZBATTET. LTHHE

AFEBB AT BUETF I RAT B, AU S HERAE BRI AR A Al
b RSB A A7 BR 2 R AR 5 G ] H i — 45 9 8 2 B3 7 B AR T SR 2
RRIBAE BB A7 BR 22w A 5 G 1) H AT — 45 3 8 S BT IEOQ AR T W R AR
VRN T3 B A A7 BR 2> =] AE SR 5 g i) H A — 47 A 8 52 B b [ 55 M B A B 2 By o LR
SRR AP ST

AN B gt B IR EAORAT MAHRIUE SR R R SRR P A S M ORI A I A &
IR ESR . Bk EIRTEARSS, AL A H A AT+ 4 UE57 (0 R AT EAARA A e
PRI G, BRI S g H AT — SN R B ATFEDT. AT,

5.11.2 ZEEREMI T ERERTENEE S RAMENEILERE
SERBIAH A BEE T, B SRE  E e  FRUE & I B 2 A SR

5.11. 3 HAWBEF=HIRR

F5 B &/ o)
1 17 H PR UE 42 1,524.78
2 |MUGEREHEAK 7, 253. 51
3 MR -
4 NMICRLE -




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

5 |NUCHRIEER -
6 [FHAd G _
T |FERERRH -
8  |HAth -
9 Bt 8, 778. 29
5.11. 4 REFRFFE WA T BT B354
ARSI G ARG FAR AR FEA AT B 0 n] B 5 7
5.11.5 MEWIRAT+L R EFFERESZ R 1F U3
ARFE G AR A BHAR B 44 I ZE R AR RUIE 52 BR 5 10 o
5.11. 6 BHASHEMER A ZHIR IS
& T ANWIER, 202 M5 &1 6] g 7R ZE
§ 6 FHAREEMFEZF)
Bfr: 4y
i AR 3 4 i 105, 899, 676. 00
i A 30 1) 35 4 A R ) 47 40 2, 000, 000. 00
ok: i S0 R 2 4 s [ 43 0 2, 000, 000. 00

e 7 I 1) e HR AR B i B (4 Bk L =7 381D

e T I A I < 0 90 i 0

105, 899, 676. 00

§7 ZREEEANGHERRERRARESFNL
At A 2 < B R IS Y A B e A B

§8 MR EH RRAMEEFE

8.1 EMIN B —RREFEESHH AL BT 205591 5

HE P e A O L AR R T
vk S BB . -
BUORH| | ESGRID) iy W L e
s | st oo | e w | s [T
Tl X ‘ ‘ ‘ '
TIE - - - - R
ISNE - - - - T
HAth | 1120230101720230331/95, 000, 000. 002, 000, 000. 00[2, 000, 000. 0095, 000, 000. 00 89.71
A R

AT AR I LR — B R AT R e BUA B Bl L 20% 95, AT REAT A KA (el
MRS, I3 BOEE I ERE) . BLAh, HUMBEEERE, A6 EEE SRR, AR T

59U JL 10m




[ 5270 k5 %k 88ETF2023 4F45 1 ZRAF iR+

BB IEH I AF
B PR VE LLBERAE . B S SR N SRS IR G B 77, RIS Rl i fRAIE
HNBEBE ) A i

T R RS A B i SN, MR A A S B — i i S

8.2 MHBEHERKNHAMERRFR
Teo

§9 FEXMHEXR

0.1 REXHHER
0. 1.1 v [EIE Wy 2t [ 4 2 A5 EIE NI b SR 4 88 28 55 BT AR BT 25

ran e B

9.1.2  (EZFZ R BEUE SR H Ak 1% 88 52 5 BT TG HUIE T+ 4% BT H G H <
=G

9.1.3  (FEZFZ R EUEBMVAR Bk 1% 88 52 5 BT TR BUIE S X BT AL 4T
B

9.1.4 FE&EI IS ERAAE. BT

9.1.5 #i N E 2 0k EEGDEAR H Ak 1% 88 58 5 BT TR AR HOIE 77 4% 55 ik
GIETEE SR BRI S TN

9.1.6  H[EIE 4> R HoAh S A

9.2 TFHUHA

] 72 O e < B BT B A ), bl AL Tl v X < i KAl 28 S e it 2R v 45 rh o 2
SHE1 R
9.3 ERFR

9.3.1 EIFAE] P BIA A B G 2 A

9. 3. 2 BRSRAL T Pl A5 Bl 42 7 i A G E B www. gsfunds. com. cn

9. 3. 3RITA A2 55 L TE e . 4009-258-258

EAEZAEEEHARAR
2023 4 H 22 H

o100 o107



	§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 
	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 
	4.3.1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港股通投资股票投资组合 
	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股指期货交易情况说明 
	5.10报告期末本基金投资的国债期货交易情况说明 
	5.11投资组合报告附注 
	5.11.1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、
	5.11.2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
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明
	5.11.6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 


