73 LR -3-5

FBUR e R i

HREBOESF R EE

2021

5

54

B

Fj:&tl:

2021 £ 12 A 31 H

BEEEFEN: BEHFEZRESEEHARAFA
BEEEEN: PEBITROERAH
WEEHHE: 202241 H24H



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

§1 EERAR

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

HEGAEAE N EARAT B A PR A R R A R S S FRE, T 2022 4 01 H 21 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
.

SRRSO AR IR AT A IR, B 7E R 3 3 T

A4 DR AR A O SR 45
A I 55 VOB R 2 R i
AR5 WIE 2021 4E 10 A 01 H2E 12 A 31 Hik.

2

B
5

g

4

§2 BE&= RN

F 4 TRIFR [ 75 2 i 3-5 SEE e a5

K4 FARAY 009581

R (S L RTFF IR

s Cile Ve | 2020 4F 12 A 11 H

i IR B 4 0 B A0 7,746, 692, 302. 70 f

% Hir ARE @ R B AR BE, AR R % 0 2% FH 2 BT IRTS S AR (148 L
AEBLER) Ak [l 3 SR PR i 2 5 S R B R 22 R B /M

R A 1. FEEL R SR s

I NTE RO, FER AR R R A S w53k, %5
THRIR Bt B A AR YE RSN R ) et 77 A2 3 AR 5%, B
AR T E AR, HiE AR R BOA RS G R AR B B8 7 AL
LS BN B A48 B A AR ER o

2+ PRERIRZE H AR AN
FEIEFTIRROLT, AL F 4B R H 2R ER i 88 P 1) 2 X B AN B
i 0. 2%, EANERER R ZERSHIZE 2% LA A o BRI 1 8 Hic g i 0]
RAEHA R ], B e R B PR BRI I T RV,
S EBNNCRICE BT, 8 SRR IREHE— DY K

b 25 b A S U HRA5E—3-5 SRR PE 4 A5 8 B0 28 R+ 95% R AT 1 A7 R &R (B
J5) *5%
RS WA 2 R I ARIEG N R FE B 4, LTI XU AP A S e (T I 22 A A 4

REMEE, mTROIWSEE. AR TREEE, RNt
SIS, FRERTh61-3-5 FECRIE SR AR EL XSGR LS
FRITEBUTTRAL K 65157 T 21 & 1 S S 45 AEAH 81

% 20 k11T




E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

REEHA E 2R EEEHER AR

BHEFEEN o EERAT R A IR A

TE A RIEE W EEE TR | E A2 R i -3-5 B R A B 7 2 R fii-3-5 FE e i HR 2 O
B I AL B A 009581 009582
*&f§%ﬁﬂijiﬁgﬁfgﬁg§ézﬁg 7, 668, 639, 123. 08 78, 053, 179. 62 1
135 S i

§3 FEWMFEIPMESIFERI

3.1 EEMEIEHR

Bf: NRMJG

J2 B 55 Fa b WA (2021 4 10 H 1 H-2021 4£ 12 A 31 H)

[ 75 22 v i -3-5 SE G TR 5 A|E 73 224 TR 5i-3-5 SE G iR 3 ¢
L A E s I 2 62, 588, 498. 61 67, 375. 46
2. A BRI 98, 515, 530. 04 159, 684. 84
3. L35 B 4 A ZUAC B R 0. 0156 0. 0393
4. JHAR LG 0 1 7,933, 390, 226. 23 80, 674, 120. 36
5. BAAR FE G A AiE 1. 0345 1. 0336

e AW CSLHMGE R RS A RO . #eBtilat . HfbioN CRE 2 i shiias)
TUBRA R B 5 A, AR A ) O SE B R i A 24 e a2 sh Ui «
FIRE G\ ESHRIR A OISR A N SIS TR, TS G B8NS Bl it K1 2
T T

3.2 EeFERIN

3.2.1 EE&MHPFHEN KR KI5 RIS B Al 2 2 1 E R
[ % 22 R A5 -3-5 AR i FE 4L A

. T B K R A ML &5 bl e 3 v M 25 bl 3 Bk UL
WB [eEsR@ T O O-® | @@
HZQ WHEKO | MEREZED
HE=1HAH 1. 45% 0. 06% 1. 46% 0. 05% -0. 01% 0.01%
LR H 2. 96% 0. 06% 2.97% 0. 06% -0. 01% 0.00%
ok—5 4. 41% 0. 06% 4. 69% 0. 06% -0. 28% 0. 00%
HAENRE
ii}*é%i 4.77% 0. 06% 5. 45% 0. 06% ~0.68%  0.00%
X 4
[ 7 22 R 5 -3-5 SF & iR B C
. X TR K R A ML 45 b 3 FE | MU 45 bb 3 SR HE U
B REMKRO| | T O-0 | @-0
T WEREQ | HWEHRHEED®
HFE=1MHA 1. 45% 0. 06% 1. 46% 0. 05% -0. 01% 0.01%
T EAMH 2.94% 0.07% 2.97% 0.06%|  —0.03% 0.01%
ot k—4F 4. 32% 0. 06% 4. 69% 0.06%|  —0.37% 0. 00%

% 30 Sk 11T



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

HEE& A

4. 68%
G e ’

0. 06%

5.45%

0. 06% 0. 77% 0. 00%

3.2.2 HESHFAEMURES RiHHEN KRR LH 5 RS LRl

AR

El 2B oP 3 bS8 B T T 3CA S5 T8 M S S A5 Tl A Ml £ PO AR B SR O SR FEah B
B S 3= E

A0%
80%
20%
60%
00%
40%
80%
20%
&60%

O O = = M W ow bk &k O

00%

|

!
S

)

5

L

2020-12-1

2020-12-31

2021-01-20

2021-02-09

2021-03-01 \\

2021-03-21

2021-04-10

2021-04-30

2021-05-20

2021-06-09

2021-06-29

2021-07-19

2021-08-08

2021-08-28

2021-09-17

2021-10-07

2021-10-27

2021-11-16

2021-12-06

2021-12-31

—EFRFRPE--SFHEHERHAR T REIGKE
—EHFRFEPHE--SFHERIEHAR NI S ENESE

Bl 2B oP i 358 B T 75 30 B3 18 M 5 S A5 Sl A Al £ PO AR B SR O SR FEah B

B S 3k HE)
5. 40% _
4. 80% __ et
4. 20% = ,_\M/
3. 60% e R Ve
3. 00%
2. 40%
1. B0%
1.20%
0. 60% | /“f‘.,k""'-/-b__,..- e
0. 00% el \ﬂ‘ﬂd—f"’r
— — =3 o — — (=] [=1 (=3 o~ o~ o o o m— [ [ - = —
T 1
T L PP EEREIEIEEERES ST T
— EHFRFRPHE--SFHEHRIEMCR IR EIERE
— EFRFRPE--SFEEREHCR T S A E E
H: AREEEEFAEMHN2020 4 12 A 11 H, HBARSHEESEFME, HEESAH
R Hild 6 AN H WS E 1 # % 4H & Hu B R & 2 4 A B o0 T By el A% 25 BR 1) A R 2058 o
B O A PR A5 T A L B LA S R B R 2 - s H DR 2020 4F 12 H 11 H & 2021

12 A 31 H.

3.3 HAhigts

F

=



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

§4 BEAWME

4.1 RELE (RESLHE/PNA) FH

A4 0 e 2R IR | 25 A

u}
(s i FERER | BEH R

!

g, wid, HEE. ST E NG
P PR A F A BB, BT E A
TR 22 M Al A5 4 78 B T8 5 28 ke =iE
ARG B Rk aifi 3 N H e
TR BRSO F 3 7 3 4 . B e
2020 4 12 1 BRI M R T G EE LR
¥ PEes 1 - 114 |16 MHFFE IR ARNIER VS, B
ZARFR-3-5 FEBUR M &R H0E 5%
Tih g, ERAZRERE TR INRS AIIE
FH RS B R iR A R R %
4 E L REER 6 A H REE 6 AIE
J7 1 BTk 4 M [ A3 2 R Aa AR 6 N H R IHIR
ARIEH RS S,

W, B G A R B
I 2019 4E I [ A7 22 PR3k G PRAT B4 7]
FTIE A, WBHHRA . BT

. BT 2 B AR (R 5
o [f o | 22ORBI s e w35 SO
] 28 H

R S5 0 M« U 552 BB 3 1
RSN RS 5
RS BRI 6/ F A O T4
I BT,

AR HIOYEE & A R AR R H B 3 8 PR AR AR H . GRS MOl 85 SCREA
Il GIEZF MO R EINE) BIARHE -

4.2 B NXRE A A EE S E M ST 15 5L A 5 B

WEN, AREEN BT QEFRRESE)  (EAFZRPH-3-5 4
BUR M 4 AR B0 B S S A ) A DGEEEM IR E, A B LT
F BRI R B A RS B, AR S AR A 2Rt NS B
ANVERBE KM . AREIAA, REGBIESEEM, MAEE RS G RN EH
B A AR m AT

4.3 APRGERHH

#
1
=
i
=



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

4.3.1 NP G ERHITER
WA AN, ARESE IR HMAT T GEFREESE AN 5 g S
LY AR | E AR SRR . ARG, NEEREREEF RIALNT

4.3.2 REZHTAREHHHA

RN, AT R A A R HN R I G AR R AT N BA
FAEFT AR A G Z 50285 Bt 20T 5a 0 7 H ) 28 5 AS D (1 #3028 5y B it
ZAUETF 2 H A & 1 5% 5 «

4.4 5N E SRR B RENIS S M

VU= [ e Br R 5 A0 I AR I S o TG DRFFIITE,  HH AR Y], fhen 200)
APGEfe, oA R oA prielig,; -S4k a5y, G RAaTrg K. fsh A
BURITIE, AW EIsers, SATERAEEMES Ay, BNFER, RATI R
BEAE S AKIRREE IS, 2t 2B IR A RS T

DO A DU Z LA T AT 10 AGF i Bl 7V BON IR %, 11 A4
ATHESS, WamR, W URATIR T BRSNS A )R, FEA T LBUR
g AR g Al by, et R0 M 12 ALK, ERNSHF A TR E
WAEHTBL IR i RIF R G o AL SRAT T B v S AN AR B 5 LIS 4 B8 A fa i AR 1Y
HRE, Bl Raksin ~, BRI,

BEIEETT I, AR VIIREAEEG FFARYE it 77 A2 AR AR Zh HEAT /M
FIRE, ARCEEIL T RHR R R ER .

4.5 MEHNESHNLSRR

B E A AR E 2 R 5-3-5 FEBUE R A SEE AN 1. 0345 JG,
ARG B AR A E K 1. 45%; BRI IAR E 5 2 R fi-3-5 F B4 fii
TRE C HEMAUFE N 1. 0336 76, ARG HIE S M AU EIBRKEN 1. 45%; STt
FEAEWCRT Y 1. 46%,

4.6 MEMAZRSFHFE ABRES T HETE LY
Teo

§5 WBEHEGHRE

%60 JL 11



[ %5 22 fR b it 3-5 SE BB A

R 2021 455 4 TR

5.1 MEMRESH~HEHR

g

e (o)

R B BB (%)

Ba $5 5

Hrpe JRE

BB

[ VAL 2 3¢ B

7,794, 523, 000. 00

97. 24

Horr fiigs

7,794, 523, 000. 00

97. 24

B SCRFIE SR

A Er e

B RIAT A TR

KN IR Gl B

69, 415, 474. 71

0. 87

Horpe WA BN IR

Sl B

F

PAT RS A G

3, 395, 805. 65

0. 04

o Bt

148, 586, 118. 40

1.85

it

8, 015, 920, 398. 76

100. 00

5.2 WEHIRZEITIL T RIVEE

BHE

5.2.1 |EFREATI RN RE

AR T HIARARRFA B

g

5.2.2 MEMRIBATIL S R A BER T KT

I AR
5.3 JIRIZA RMME b B & T 13E E I K/ M HEFR R B R

FARARAR BT HE BB S -

i

k]

5.3. 1 MEFIRIEA AMHE HE ST F#EHIR/ M HEF AT+ 2 BRI YA

ARG T HIARARRTFA B

5.4 MEMREF S MM RN GFRRTAE

g

77 b Al

NfeiE o)

e R R E ] (%)

1

[ X it

AT R

w [ D

SRl

7,794, 523, 000. 00

Hrb: BORME SR

7,794, 523, 000. 00

Al i 77

Al Je YT 5 7

A

BN,

7

O |00 ||| O

HAth

ait

7,794, 523, 000. 00

Ed

7

7

3t

110




E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

5.5 T HIRILA SRME 5 E T 3E B RN HEFF BIRT 1048 i 27 B 5 R 40

Fe | BRI | BRAR | BE G | ARNME GO | HESETEERE G
1 200212 | 20 [EJF 12 | 12,000,000 | 1,225,440, 000. 00 15. 29
2 150218 15 EJF 18 | 9,100,000 | 940, 667, 000. 00 11.74
3 200315 | 20t 15 | 6,100,000 | 624,823, 000. 00 7.80
4 160303 16 £ 03 | 6,000,000 | 611, 760, 000. 00 7.63
5 150210 15 [H7F 10 | 5,300,000 | 555, 122, 000. 00 6.93

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

k]

I AR AR RFFA B SRR

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B Al
AIEEEAMERRFFH SRR .

5.8 T HIRILA SRME 5 T 3E LB R/ HERF BT L2 BUES 5 A48
AR EAME ARG

5.9 MEMARAR SR B ME MR ZE LU
ANH G AR T IR AR B UL

5.10 BRAHESREMRE

5.10.1 AEEHRHH +LZIEFRRITEREHR T HIAMRER TR FE, =
FERE R HAI—FENZB AT R LTHIER

5 TP B BT AT A4 IR B RAT BB B E AT AL S A, s AR
Gl H AT —SE N 2B AJFRE DT ALTT.

5.10.2 EEREWRT+2 K%

=)
ERA

e A FIRE R

ARG HB AT BB, BB RS G FUE & ik I 52 P 2B

1

5.10. 3 HALBEF=HIAR

P R &8 (o)
1 [FEHRIES -
2 |NGEFRTEE K -
3 | MYSRA -
4 |RRLE 148, 586, 118. 40
5 MUK -

#
o0
=

pes




E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

6 [ FHAhSBGKR -
T (e -
8 M -
9 |&it 148, 586, 118. 40

5.10. 4 REWIREFE KA T H B K T R 55 40
AT AR T IR AR FFAT AL T 58 I ) m] e e f5i 07

5.10.5 MG HRA 4 BE P AERE R FRIF ORI 3
AT AT IR A1 44 I 22 vh AN A7 AR 32 BR A (s D«

5.10.6 #EA SRS HHEKFHACFHIRE
WU IR, 3T A1 & TE T 8] o) REAFAE R 22

§ 6 B EHHRSN

B
S E & 2R fi-3-5 4F | EH AP HR-3-5
B & fita s A B TR EL C
ik 15 AT A A A 5, 749, 652, 254. 71 4,201. 54
% 25 13U ] 5 4 Y U 4 0 1,919, 009, 971. 86 78, 076, 528. 72
U T ) 35 4 U ] 47 AT 23, 103. 49 27, 550. 64
T I R R S 4R 0 R i 4 (A Ak LA “=7 351D - -
i T SR 5 4 B A 7, 668, 639, 123. 08 78, 053, 179. 62

VE: R A 2 e S I Oy B Z0R B BRI B, i < A D ] 0 5 e 48 A7 0

$7 REEEANZHEERERHALZSRBNL
B PNARE N R T AR

§8 MBRE RN AMERER

8.1 WEMIN A —RREFEESHB AL BT 20%591F 5

m T I P T B L B T BRI
P 34 L ‘
el i byl | pms
i R | pss i 20% f;qz; {EF'{;; fg wanm | ’é(’o/f
o FRy S 1 X ] i Shioll ke
f’]l 1 20211001720211116 1, 249, 498, 000. 00 - -1, 249, 498, 000. 00 16. 13
N
A

#
O
=
*
=



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

77 bR XU
ARIEGIERAG I LR — R R H R B S AU RSB I 20% 15T, T BEA7AE KB ]
%m& HFBEESREBES . A, PR EERRE S, 6B MERIREN, AFF
S IEEIEE.
BEG N DO . B iR ST 6 R U SRS PR 7, I SR 284 it fRE
H/IN B3 BB VAL

8.2 MBRE RN HMERRGER
T

§9 FEXMHEXR

9.1 HEAEXHFER

9. 1.1 R ERIE M 2L 5 22 H 5 -3-5 SR BOR I & Rl FIs 0 5 3R 4 38
R SCAF

9.1.2  (EHZRFfH-3-5 FEERME SR AR B R R RS RS E )

9.1.3 (EHZ R F-3-5 FEGRM SRR EGEH R R 4

9.1.4 FEHEENS TR B

9.1.5 HREHAN EH O i -3-5 FFBURME SRl FE BOIE S5 7 2 S 1 i e i
A BRI

9.1.6 1 [EE 2 R HAR SO A

9.2 FRIHHAR

] 75 2 Op i 4 i B IR A W), Motk : b T PRI X 4 B R 28 5 e 2 AR 7 25 0 2
SHE1LE
9.3 BEREFR

9.3.1 EDVIFA] A AR F] G A

9.3.2 AR E LA L A O E S www. gsfunds. com. ¢cn

9.3.3 IRITAAFE RS HIEIER: 4009-258-258

EEZGEEEHARAA
20224 1 H 24 H

% 1000 3 11



E A7 2 b 5t 3-5 F B TR R 2021 H56 4 TR

Bo11og 11

=



	　 
	§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
	5.3.1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 
	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 


