=

AR FE 500 32 5 BRI,
FREBCESR B HES

2022 4

.
.
f—a

512

3

2022 %3 A 31 H

£ig=)

BEEEFEN: BEHFEZRESEEHARAFA
EEAEAN: PERVRITEROGERAT
WEEH HE: 202244 H 22 H



[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

§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

HESFEE N R E RO ARAT I IR A FURIE A S S A R, T 2022 48 04 7 21
FUR T A P B 5 4005 . VR IR BER LB S S 2, (RIE SN A
ERRALE. RS IR B B R

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
AR WIE 2022 4E 01 A 01 HA2%E 03 A 31 Hik.

2

& E
5

g

4

§2 BE&= RN

FE G RR [ 75 2 - ilE 500ETFR

7 THIRR 7% 500

R B 510560

SeaiafE R 2 5 B IR

FeaA F A 2015 4E 5 H 29 H

i 45 R I 4 1 0 0 174, 318, 687. 00 {4

7t H w SO PRERAR TR, 38 SR A 2 B

P TR AEGRNTE WS SRS, R AE N, B i

FERR IR E0H R EAL R R B I BT AL &, PRI AR 145
U B HALHE 1A AT A B

b 4 bl i i v FRIE 500 $E %
IURG WAL 28 R E AFE G NI EERIIE 4, TR S T s TR A T 4. fif

IR SR & ARI G R e B VAR B R 18 401
KU, BASWHERS. UEARREEH ORISR T A

RS YA 2 AL o
HEEHA [ 75 2 R e P IR AR
HEEA T AR ARTT B AT IR A 7

§3 FEWMFEIPMESIFERI

3.1 EEMESIRIF
Hfr: NG

&
=
pi
=
=i




[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

W 55 R RAEH (202241 H 1 H-2022 4¢3 A 31 H)

L A B S -19, 782. 64
2. A BRI -39, 627, 435. 06
3. L35 B 4 A ZUAC B R -0. 2284
4. BRI G 07 1 242, 498, 056. 60
5. HAAR G A A8 1.3911

T AW O SEHIL AR I A IALEYON . BB HABISON O A e a2 sh e
TIBRA R B 5 AR, AR A © e i B A 2 S A2 shiicas o
Mnb Bl A2 L AN R S EWANG R Z B A D R DU 0 P AN 2D EE £ § NI M TR U6 N -

&THroET .

3.2 EEHERIN

3.2. 1 ZEMBUHER KR &I 5 RIS B A e 2R 1 R

o VREBEK R | PEEK R | gt idE | Mgt b R vtk O—6 O—@
® EZQ | HILEERO | mERMEE®
HFE=1HA -14. 07% 1. 49% -14. 06% 1. 50% -0.01%| —0.01%
TEARTH -11. 14% 1. 18% -10. 96% 1. 18% -0. 18% 0.00%
it —4F 2. 26% 1. 06% 1. 13% 1. 07% 1.13%  —0.01%
HFE=F 17. 17%] 1. 35% 14. 01% 1. 36% 3.16% -0.01%
AR 4. 50% 1. 35% -1. 20% 1. 36% 5.70% —0.01%
AT
Eij%;;g;;l ~35. 59% 1.66%  -35.91% 1. 69% 0.32%  -0.03%
% %

3.2.2 BESAFAARURES RIHFENKRED EHE RS ERE AR

R FHI R

=
=
pi
=
=i



[ 75 225 500ETF2022 4E4F 1 ZRBFR 45

B -2 ek SESQ0ETF 82 it 250 T8 28 <. 3 55 J51 M le 5 43 B8 SR i 3R el 15 3 58 38- s HE )

16. 00%

8. 00%

0. 00%
-8. 00%
=16. 00%
=24. 00%
=32. 00%
=40. 00%
=48. 00%
=56. 00%

2015-05-29
2016-06-25
2017-03-14
2017-07-23

2015-10-07
2016-02-15
2016-11-03
2017-12-01
2018-04-11

o
o4

o]
—

oo
—
=
(o]

2019-05-09
2020-06-05
2021-02-22

2019-09-17
2020-01-26
2020-10-14
2021-11-1
2022-03-31

[H | 2018-08-20

[— E% 2R PIES00ETF Rt EKE — 5

FZR{RIFS00ETF it &

i
et

HEWL

Bt

—— 2021-07-03

e ARIEESHFEESEFET 2015 4 05 A 29 HAER, AR SEH

s

eHFME, BEEEH

Rz HtE 3 AN H WA G R B 21 & EU B 177 & 3k 46 [R) o T F 089 B R4 2 BR i1l 1) R 20 52
ARFE G OSSR S T P B R A 3 A R 25 . s HE N 2015 4£ 05 A 29 H & 2022

F03 A 31 H.

3.3 HAhigts

TCo
§4 FEAWRSE
4,1 EE&ZH (HEESLH/NH) #HH
AR ESHFEESLFIAR |F% M "

N — H

N e Py R s
ZEREseAd, . 2009 4 10 H & 2012
fE 12 At E E bR S p A IR A R, AFEE
AT PTEEE; 2012 4F 12 A% 2013 4F 11 Hik
IRFKEESERARAA, TR BT
2013 4 11 A A E A Z RIS E AR A A
4 (TR TP, BT E A 2R IE 300 2 5
A [0 201545 290 - 1345 IR IS EOE B R R S B 4 . HH %

Z3

PRAIIE 500 42 5 BT F R BOE TR 5 5 2k 4

[ 73 22 ORI 300 52 5 T TRGAR BOIE S #5058
Fery A 2 AR EHE GV AR ARG % 88 X2 5 Y
TR BOE B . EA 2R+ 6 4
AFAINR G RIS 5tk . A 2R PilE
PHETR 300 22 5y BT TR AR BOIE I $5% 58 2k e Al

% 4ut Sk

107T




[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

[ 75 225 A e Y sV 300 22 5 BT R e EiE
FI ARSI SA R,

E: ARRAWOAR A FARH . IEFEMLRE SGEMTIE P2 GEFR MO 35 RE B )
1) AR SHLE -

EEANRE B NEZESIBEEM T E R A

AN, AIEGEHN T GEFRBHEEE) « (EAZRPIE 500 52
SRR BT R R i e B o B [F)) S AR VA A LRI E » A WSS A5
YRR ST R N8 B A AR 087, AR P RS R 26t B, 9k & B A A
WORE M e AN, AEFIBIEEGEGN, AMEEE G R H A &
TR N2 AT

4.3 APRGERUH

4.3.1 AP35l B AT T

WEN, AESEENHEIAT T QEFRRESEE QR AT E TS
B AN HE AP BRI . AR, NS FE R H M A LT
AT N
4.3.2 RERZGHITAKIE Y

AN, AT R A AR H A W G AR K R A AT 8 BA
FAEFTA B 52 55 Fv o IF a4 IR H I 10 38 5 A B/ 1) B30 28 5y R it
ZAUESF 24 H A E 1 5% I o

4. 4 B RIS HIIH RIRAZLED BT

WEHIN, ARSI HESREGHR, REIEEARIEE

I 4 BRI VR 22 1 B B IR SRAS  SE R 3 S 1) RS P AL B i 8, I R B AT T
W EhENER, Wik g MEREARE .. ARGEHCKHEL I FB, didd=
[ SR R e R BRER IR ZE AR IR (K5 . JF B, 38 H ERERSE PR & S hn e 8ok
BURI RS, 0 M DA R A% 28 P2 BT 2%

4.5 HEWANESE LSRR
BEAR G IR ARE SN 1. 3911 70; AR IS T E K %N
~14. 07%, MG LR FEHEIR & R N-14. 06%.

% 500 3% 101



[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

4.6 MEMAESRFE ANBERE ST EE i Y

o

§5 WAAGKE

5.1 MEMRESHHEHR

e i

e (o) R B BB (%)

1| AR

240, 975, 612. 68

99. 28

Horr: R

240, 975, 612. 68

99. 28

HERH

[ 5 WAL il 4

Hrpe i

B SCRRIE SR

4 | R

EROMITAE i TR

6 | KANREERE™

o KW el B SR ONGR A 51

HATAEARR G S it

1,737, 479. 77

Hopb g™

8,307. 41

it

242,721, 399. 86

5.2 WEHIRZETIL T RIVEE

5

BHE

2.1 MEPRBERRZT LA RKBARERRAS

b5 1Tk ARME o) ok 5 4 P 1 L A3 (%)
A M AR B vk 2, 896, 596. 80| 1.19
B [RHIL 12, 523, 436. 96 5.16
C [l 139, 431, 387. 06 57.50
D= W BN -7 N /S W& € S 1 29 VAN 4 8, 565, 363. 20 3.53
E @yl 4, 659, 171. 80 1.92
Foo bR mMZEE 8, 481, 445. 83 3.50
G pLimishn. G aEk 6, 557, 552. 72 2. 70
H o {EmAE ol 1,419, 134. 40 0.59
I (RS BAEAE BRI 19, 310, 454. 69 7.96
J R 18, 633, 651. 78 7.68
K ek 7, 850, 917. 80| 3.24
L GRS 55 IR 25l 2, 799, 463. 00| 1.15
Mo R R AR R 5 938, 916. 00 0.39
N KR BB et HE 1, 896, 552. 84 0.78
0 |[ERMRSS . EEAHA RS - -
P B - -
Q |[BAEMMSTAE 501, 465. 60 0.21

p=i|
piss



[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

SO ARE R R 2,914, 769. 00 1. 20
A 1, 595, 333. 20 0. 66
&t 240, 975, 612. 68 99. 37

5.2.2 MEMARIBATI o RIBREBR TR ERRTAS

AT GAR T IR KRB B BB S -

5.3 WIRIZA SMME b 2 & T 1#E LI R/ D HEFF I B R

g

5.3. 1 EWIRIBEBIE A M E G S B r#E LB RN PRI AT+ 48 B R

A

P |REARE| BEAR | #HE B | AanE o o7 JE G BT B ) (%)
1 600522 | KRB 106, 200 1, 805, 400. 00 0. 74
2 000733 | #RIERHE 14, 400 1, 632, 960. 00 0.67
3 002340 KR 190, 978 1, 600, 395. 64 0. 66
4 600256 | JICREVER 183, 600 1, 505, 520. 00 0. 62
5 600157 | JKZSHEIR 887, 600 1,473, 416. 00 0.61
6 688005 | ZH FHY 10, 900 1, 410, 678. 00 0.58
7 600188 | ZH REA 35, 600 1, 364, 904. 00 0. 56
8 000723 | SEHRREYR 102, 300 1, 310, 463. 00 0. 54
9 601615 | BAPBHEIRE 58, 900 1, 305, 813. 00 0.54
10 300363 | fHiE K 13, 100 1,266, 115. 00 0. 52

5.4 MEMREF S MM RN GFRRTAE
AT EAME WARRFFAH 657

5.5 & MR A RE HES B #E G EF R A RS SR B 4

A ARG RRIFF A 7.

5.6 T HIRILA RME G E & B 3B E I KD HERF BT+ 48 B SCRRE S L5

e

AT AR IR R I A B SCHFIETR

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

5.8 & MR A SRME G ES B 1#E HFI/DN T RRT I A BUES B 40

A ARG R AR FFA B .

5.9 MEMIRFE ST R KBTS 5 16 L i B

o7 4t 107




[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

ARF AR AR AR B G  52

5.10 ME MR A EEBF 1 E FUH 3L 5 1F 0L v A
AR AR T IR AR B % [ 5 B

5.11 HEHAEREIE

5.11.1 AESHEREKI +LAIEFNRITERABRTHIWBER TR FE, =
FERERmE| H AT —FAZBATTET LTHHE

0 S A e S PR BT AT+ AR SR AT AR B B E AT TSI A, SRR
il H AT —F N Z B ATFRE DT AT

5.11.2 ZEEREMI T+ ZRERTENEE S RAMENEILRE
G WA BERE T, AR 2 e R RUE & I B SR A SR

5.11.3 HABBEF=HI AL

5 SR &8/ O

17 H PR E 42 8,307. 41
EYSCIIE 57 77 B K -
AU -
SR 2, -
JRZYST HA ) K -
Fopt B2 YSEK -
FoAth -
it 8, 307. 41

5. 11. 4 G HRFEA AL T H B I o] 3 et 27 B 40
I AR IR AR I I T H B I v e iz .

)
d

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

5.11.5 & HIRAT 14 B P A E Ul 52 PR B L Y 5t B
ANHe G AR T AR 44 BB R R AT AE T A PR DL«

5.11. 6 BEAGIRE LR HA ST FRRE
WU LRI, 3 T A5 & T 6] ] REAFAE R 2

§ 6 B EHHRSN

BT A
s HA ) 3 4 4 A0 174, 318, 687. 00
i B0 A 35 4 L FR A7 A5 2, 000, 000. 00

HH;
0
=i
H
>
=i



[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

ek: i S R 2 4 s [ 43 0 2, 000, 000. 00
ﬁiﬁﬁﬂﬁAﬁﬂﬁmh@ Pﬁﬁ&%“ﬂﬁﬂ> -
s A AR 3 4 00 174, 318, 687. 00

§7 R&EHEANZHERREREAESBEN
A A R e E AR A &

§8 MR HEH RRHIMERFE

8.1 WEMIN A —RRWEFEESHH AL BT 205591 5

T P P e B L B T R I
% YN ‘
BB o | FRESGAS) o il | el (3 b
N wa | pg | FABE PO
Es) B/‘JEH‘ ]‘E—J IZ: I‘ETJ gl Ul Y 0
Mt |- - - 1 - N N
NUE - - H — —
/ﬁ\:’f’@, ! 20220101720220331 170, 286, 286. 001, 150, 000. 00 -1171, 436, 286. 00 98. 35
R

AN R AR YT P9 L I R — PR S AT B < WA B BRI 20% 0 T, AT REAEAE K UBE (Bl
EI’JJXLB@, I FBOEE G EEE) . BLAh, PR ARG, A6 S BEE e RN, AR T
EHIEF B,
S BRI LOSEAS . B 5T IR BN PSR 07, R R I R0 It ORI
FNEBE I A

T EIREA TS AZ 5 BT — 2tz kN, e 3 28 5 B — i sz

8.2 HMBRE RN HMERGER
T

§9 FEXMFHEXR

9.1 HEAEXHFER

9.1.1 FHEUEM S HEMEE 245 HE 500 58 5 BT IR EE R IR 54
(S

9.1.2  (EAFZLRHIIE 500 52 5 BRI TE BOE 4% BT F e F & [F)

9.1.3  (EZAZRAIE 500 22 7 RIS HE HOIE 748 BB SR E 0

9.1.4 FEEEEAS TR B

9.1.5 AN EAFZLRHIE 500 58 &) B IFBIR BRI #5552 4 A 45 08 A

59U JL 10m




[ 75 22 £ FiE 500ETF2022 455 1 ZRE R &

PR R AT
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
SR
9.3 &EFHHK

9.3.1 EDVIFA] A BIA A =] e 2 A

9. 3. 2 FFAN A G2 [ J 7= AH S B www. gsfunds. com. cn

9. 3. 3IRIT AR E %) 5 L TE . 4009-258-258

EAFZRESEEGRA R
202244 H 22 H

3 O100T 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报告期末指数投资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报告期末指数投资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 


