HAFZRERMZRSHIERREES

2022 4E 28 4 2

=R R &

2022 %£ 12 A 31 H

HEFEN: BEERRAESEHEARAA
HEEREN: PEHRITBRGERAF
WEXHHB: 202341 H20H



[ 7 AR R R R G 2022 4R35 4 MY

§1 EERR
e 4 TN 1 9 I AR BT AR R R AR R IR B R T M R B
TR, 0 A B L D 5 B R B B AT
FE & FLE N EARAT A R A TR A SR &S RE, T 2023 48 01 H 19 H
ST ARG PRI S 3R R R ROR S A IR S 2, (RE S AL B AR TE
L. 55 P ok 2 TR -
e 4 TN RV DLV P . 8D e S U RIS R e W, R R S

& E A

FEEPT NG HAREH AR SRR KRG X, FHE AR R e SR ™
-2 ) 152 A ik S (R 4R B2 U A 5

A IS ERRE

AIRERH 2022 4 10 A 01 Hi2ZE 12 A 31 Hik.

§ 2 B R
4 TRIFR [ 75 2 R R 2R A
L F ARG 005043
L BT LT R
e A FAH 2017411 B 1 H
2 4 A oA 35 4 103 0 4 25 63, 183, 856. 79 {7
#wt H by A FE Gl R R A B AN, AR RS B
AR I ETHE R, 1BRIE S H =K AR e G 1E .

P TR AFE G e m S g A S A 1T 7R 4 BT 2 4 b AR

IR Y, VEA T I I ARG RSN 25 28 B 1Y
WY a8 55 R, dE B B E AR BB R . RS
KRB, AR DR R A KU AT AR FRE 1) S Ak
b, R BEHESRERE. ERRFTREL, X
HA& R 2 AL G PE N “ERRRLFE” QIR AR
Iy, PLoEH BB RT - ECE, AR HRE T
M HEREE ™ Lo R R T
Sb, AFEGHERNEE R BATAE TR, #b R ed
A PBE RS . I BRI

b £ A PR 300 FE IS A 26k T0%+HHHIE 4> 5t 8 A1 R 28 430%
JR R WA 2 AR ALE I IR GG, U AU XU & T Bt

Wigke. fiEREe, RTBCGEREE, BTiERH
8 2 e A P v A/ RS

FeEHA | A 22 (R B < B TR A )
EEEN AR AT I A7 IR 7

F 27 11w




[ 7 AR R R R G 2022 4R35 4 MY

& 7 P I B g TR

[ 75 2 DR i BB AR G A

E 73 & DR | BB AR 5 C

& A 5 AR

005043

005044

et R R J 0 G 1 4 LS

5, 725, 647. 25 iy

57, 458, 209. 54 1y

§3 EEMFHBIFMESFERIA

3.1 FEM &

. NRMIT

AR (2022 4F 10 A 1 H-2022 4 12 A 31 H)

e
SRkt ] 7 2 O BRI A A 75 22 fR Ak Bkt 2R A C

LA 2 sE ik s 341, 500. 59 3,239, 920. 03
2. AIHAE 868, 554. 04 8,277, 116. 66
3. IR Y8 52 4 A A 1)) 0. 1490 0. 1413
4. WIR B 07 1HE 7,968, 707. 25 78, 580, 442. 78
5. JH R B S A 1.3918 1.3676

E: AW SH s fi R S AR . BB . AR ORE 2 fe (a2 s e
TOBRAR O B Y AR, A A Dy A 301 L se Bl lie s I _E A K 24 Fe (L A2 sl
ERE W EFR AR AL S RSN, T ARG SR SLhrii s K 2

& T Fro %

3.2 e ERI

3.2. 1 EEHHUFHE K F KI5 R0 57 Rt a8 4 1 LE B
[ 77 2 R BERt AR & A

NS a8 i
‘ T 38 K R AR 4 bl i B v o
et [EEEERO . Wi EhrwEZE O—06 @—®
HEOD W FEG
@
HE=ANHA 11. 04% 1. 60% 1. 29% 0. 90% 9. 75% 0. 70%
AN H -0. 58% 1. 44% -9.21% 0.77% 8. 63% 0.67%
k5 -16. 00% 1. 46% -14. 45% 0.90% -1.55% 0. 56%
ok =F 30. 50% 1. 64% 0.97% 0.91% 29. 53% 0. 73%
X HAE 38. 68% 1. 42% 7.23% 0.91% 31. 45% 0.51%
HEE S
39. 18% 1. 40% 7.63% 0. 90% 31. 55% 0. 50%
RS

Il 73 22 O fi FERL 22 VR 45 C

3T 11|




[ 7 AR R R R G 2022 4R35 4 MY

M 257 Bl g 3Rk v
VR A 38 K R AR S b i S v
et [EEEERO . Wi EhrEZ O—06 @—®
HEQ W FEG
@

HFE=ANHA 10. 95% 1. 60% 1.29% 0. 90% 9. 66% 0. 70%
AN H -0. 73% 1. 44% -9.21% 0. 77% 8. 48% 0. 67%
4 -16. 26% 1. 46% -14. 45% 0.90% -1.81% 0. 56%
HE=5 29. 32% 1. 64% 0.97% 0.91% 28. 35% 0. 73%
XA 36. 35% 1. 42% 7.23% 0.91% 29. 12% 0.51%
HEE S

36. 76% 1. 40% 7.63% 0. 90% 29. 13% 0. 50%
ERE RS

3.2.2 HESARIAENDRE S RTHMEN K RRI KI5 RIS R A a8
RAEF I L

El -2 FRopl B R SR -5 A St oi T M 12 S 5 Tl 0 Ml £ DR AL B SR B BE SE B I5 8 S 3

120
110
100
{0
80
70
60
50
40
30
20
10
0
-10
=20

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

E

:

Py
e

Jyh%fwﬁf
!

W w

o,
L“"m‘\ JR‘N“JM

pT

1
M e l_,.fIM ttr\P‘-"L;“‘nI' N‘”‘\_XW
G’Wl I.HI. Mt

wur”-.\/“'[

o
uf,\)““\.

""’h||

[N
Tl "‘\mm‘ o

2017-11-01

2018-05-18
2018-08-25
2018-12-02

2019-03-11

2019-06-18

2019-09-25

2020-01-02

2020-04-10

2020-07-18

2020-10-25
2021-02-01

021-05-11
2021-08-18

o

2021-11-25

2022-03-04
2022-06-11
2022-09-18

2022-12-31

3| 2018-02-08

R=1®

R ERAARITRENKE — B RRERANZEARTI SRS kEE]

b

o~
p=l
B

p=i|




[ 7 2 (RAERERL 7RG 2022 TR 58 4 RS

Bl - 2o BBl - 503k -5 C S 3 L 38 S 30 55 Jol A Al £ DA 0 S5 0 58 S 6h I 32, 5 35 b

110
100
90
80
70
60
50
40
30
20
10

=10
=20

E

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
UU%

00%

001

i

r; how ,ﬁ
'

\ |
Varast

m “W
.-’r»«» Wﬂmm«w W\ K“*\{JM

P"uﬂzf"

N

2018-05-18
2018-08-25

2018—12—02
2019—03—11

2019-06-18
2019-09-25

2020-01-02

2020-04-10
2020-07-18

2020-10-25
2021—02—01
2021-05-1
2021-08-18
2022-09-18
2022-12-21

Im%wm
3| 2018-02-08

i
%

E

EREFEACE IR MEEKE —

H

EFRREZRBFRESCE TS

B | 2022-03-04

=

@ﬁ 2021-11-25
EE _
W 2022-06-11

B

i

P
i
e

e

R HGE 6 A H AR SRR R A LB 2k &
A Jk < O A TR - IR 7 e L L AT

HEAFEKH N 2017 F 11 H 01 H, #ZBEAESHESEFRNE, AR eGaH

7] 5 T BT VAN BE BR ) A SR A5 .

HEEeHEZ%E B HBN 2017 45 11 A 01 HE 2022

#1231 H.
3. 3 HAIgtr
T
§4 BWAMRE
4.1 EZH (RESZH/NAH) FiH
T AR o 38 4 20 TR | 4 25 Al ;
I H
A BE T rwn | menm| GR ke
fii-EF st A, 2012 4E 3 N ANEE R4
A RAT, EHF5R. 2016 49
F4 112018 4 16
m&%iAjg ﬁ;H - W0 4E [\ [ 2 9 R 4o A5 35 LA A, AE BT
R B BT [ 7 22 5 ) 22 0 & A 24
WA ZM,

NN

e AEERH WA IR S48 PR AR AR IR H . AESR MOl 35 S MAT AR B 2 CIEZE A
ABRRAE F M) A RAE -

4.2 BEANNRE WA A E SIB VRT3 15 5L AU
WE N, AEEeE N QERR B ETE) . (HAF 2 RERM ARG

TUE 5 ¥% B8

5

501 11

EAED) SHABH SR EE MRS, ABE WL T A BT

Wi



[ 7 AR R R R G 2022 4R35 4 MY

JE U FRAN IS VR 3L G 7=, A0 TRAG 42 ) XU I B il b, 3k S iR SR i KR
o AMEMN, AREGBESEGIN, NEAES RIS G RN EILSMHEEFEG A
I35 AT N
4.3 AR GE T
4. 3.1 AR 5 ERHRATE

WAERN, RIESERANRIAT T GEHEHRRRESEHEATATRZ S H ERES
BEILY FAF S ERA TR GHEH E. ARG, SEERERREFNEHIALT
LT N

2Ny

4.3.2 RERX HITARETRHA

WA I, AR g R R AR R I ELE 3 g I 0 U ARR (R R AL S AT s HA
FAEFT A BB 52 50585 Fiv o~ ¥ a4 1R H I 1) 58 5 A2 e /b 1) B 52 oy Bt ik
AR 24 H B & 1) 5% TE .

4. 4 WEH RS KB F REFBES T

VU, BEWy. it an THENREGHE. 10 Higisdms, K
B fh 2 ORISR, H R EZAREE) N NS AR HEAN 1L A, RGBS, i
MR 5. PEEES 11-12 A BEBOR IR, i RS mirdt—S 674,
& &R G N B BT, SRR SRR, R A TR, 12 A8k H
U RN ATRILE, DRI REREZEEEONRIZL. 10 H D4 34,
BB T W ENSEATRIERT. 11 AL, )58 7552 5 1T 2R 42 i AR Xt
RIE.

M, 11 A5 12 AWmEn 7 winshittrd N rlea 28 S 117, sl
YER 22 1015 F A R R I SS TR R, I E G s % X [A] AT 15bps Zid, 3 4F
AAA {5 R I a6 26 o 2 T B IR FE 400 100bps, E R ZERZE T L mfi. BE 12 A
did), Ui e RC B AK PO a6 8 e ke A 0N, 15 F GiUScas 2 47 3& M B &
5 [E1VE 40bps 24 .

BB AE b, B TR RS R (AL B, RO A BE AR A He e, BRI
B DR FRAE X (e 2 AL 28 B ALK o ZRFEN, BEAE TR, [ B 3 o A o EE ]
BEAT T OHROR RS, RURE 7T a N O ORI KR M. 4 b, S RIRAE R BT, A
SR MR B RO R . FR O BN S B G, 1E Y FRK T 3 A s R T T

% 600 3% 113

Bk



[ 7 AR R R R G 2022 4R35 4 MY

BB 11 AR, BEEZZTZAE, AR 7P RIPBAGRE SN, &
B v AW K beta KM FH 4

4.5 MEH NEE LSRN

R E AR WK B A AR R IR S A B M AUFEN 1.3918 o, A
B AFEIG K E 11, 04%; B AR WK E 5 2 R FER =R A C HEE M4
H4 1.3676 Jo, AIWREIHESHHAEE KRN 10. 95%; Mg LB MEW R Z N
1. 29%.

4.6 MEY AR SFHE NBEE S 5™ §E T Ui o

TCo
§ 5 WMEHEHME
5.1 EWHREERTHEHEMN
e i H S (o) HEE SRR ERE %
1| B 68, 441, 792. 28 78. 50
Hdr, = 68, 441, 792. 28 78. 50

2 | ReEE - -
VN

3| I e B B - -

Hop: fiids - -

Yo RS - -

YT - -

B RMAT AR 4R - -

6 | KANIREERE™ - -

Forbre ST IR A IR SEN IR 5 <l 52 7 - -

7 | AT HERRGE RS AT 15, 024, 633. 00 17.23
HoAh % = 3, 716, 869. 38 4,26
9 | &it 87, 183, 294. 66 100. 00

5.2 WMEMIRBATU A ROBERKAS
5.2. 1 MEMKRBATUA R FEABREREAS

AR 17k 5 ARME o IR B RE ] (%)
ARG AR B, il - -
B [RA - -
C |k 43,502, 261. 80 50. 26
D Wy BT B SOK A AR R - -
E @5k - -
F bR ZFE 16, 440, 230. 48 19. 00

87T 3% 11



[ 7 AR R R R G 2022 4R35 4 MY

G [KiBiEH. CiEMEL - -
H o (EmE ROl 701, 000. 00 0. 81
I {EEARH . PARE B IRS 1, 249, 600. 00 1. 44
T &Rk 1, 410, 000. 00 1.63
K |k - -
L |G 25 M5k - -
M R R EOR AR 55 4,079, 700. 00 4.71
N KA BB Lt F - -
0 |BERMRS E3EAH A AR 55 - -
P E - -
Q |[PAEAHSTAE 1, 059, 000. 00 1.22
R [ RE LR - -
S |&%E 5 -
&t 68, 441, 792. 28 79. 08
5.2. 2 MEHRIAT AR BREREREREHE
A B AN B R A s I I 52
5.3 BARIZ A SOAME 5 2 & B =18 E R /N R B IR S 4R 55 A 48
5.3. 1 MER KRR RUE & EE T = E AR/ EEF R+ 8 R 28 54
FE | ORERT | REAK | KR 0B |ARHE GO %ﬁﬁfg fﬁm
1 603939 w2 89,982 5, 744, 450. 88 6. 64
2 603233 RSk 127,976 5,067, 849. 60 5. 86
3 688139 IR AW 62,046 3,927,511.80 4. 54
4 300760 LR EST 10, 700/ 3, 380, 879. 00 3.91
5 300357 KRAEY 50, 000, 2, 755, 000. 00 3.18
6 300122 BRAEY 31,000, 2,722, 730.00 3.15
7 000963 R 50, 000 2, 340, 000. 00 2. 70
8 300896 RFER 4,000 2,265, 400. 00 2.62
9 603259 24 B el 25,000, 2,025, 000. 00 2.34
10 688212 WAEN B 30, 000, 1, 964, 700. 00 2. 27

5. 4 IR GBI R MF D RNAFHRRAE
AH AR IR AR KA 657 -

5.5 WEFIRIE A RME GBS T E LB R/ R KB T4 Bior 80 B 48

AHE G ARG IR RFFA 7

5. 6 WA WIR LA SAE 15 2 & B 7= 13 E LI R/ HEFF BT 148 B SCRPIESR 42 3t

K

5

8l 11

7t




[ 7 AR R R R G 2022 4R35 4 MY

AH A IR AR KFAT 577 SCRFIESE

5.7 EHRE A RME G EE T HEH A K MEFRT L R EAH
RIS ARG RARIFA )R

5. 8 W EWIRIE A SMME o5 2 B 7= 5 b ) K/ HE PP O B 48 BUIE 3 38 B 4
AN I G ARG AR ARFF A BULE

5.9 G HIR A HE S B K Ba 53 5 5 Ol i B
AT G AR IR AR 35 A I 46 91 B¢

5.10 HEHRAE BT K E GBI 5 H L4
AT G ARG IR AT A EH AT

5.11 BEH G & E

5.11. 1 ZESHBMET TR IEFHRIT EAAHRE HAKRERIILRAE, K
FERE ) HAl—FE N ZB|ATFER . LTIREER

AT G AT A UETR AT BT, KRS 25 5 BB A3 BR 2 =] £ 3 5 2
] H T — 5 A 32 23 5 T 7 B PR AR s TE 24 W RRAEHT 2 T R It A IR
) AE AR G ] AT — 5 A A B BRI SR A 5 BT AL T s TE 8 24 WY RE AR 25 01 A B4y
A7 PR 23 =) A5 3 4 1) AT — 48 A A2 31 o [ I S MR B R R B UR LA ) A
Tl AR K2 5 B I A AT PR 2 = AE 3R 5 G il E A — 48 P 8 52 21 1 5 [ ol JR ) Ak 11 5
i K2 B BB A7 BR 2> =] AE I 5 ) H A — 42 9 ¥ 52 B ER S AT BERGE = I AL 1

AN FE 0 B IR AR AT B AR ORUE TR B BB R e A S A OVE IR R e
IR EE R B IR AR, AT B I AR R+ 42 R 57 B0 R AT B B e
ARITAL S, SAE SR S g 0 AT — N B A I ST, AT .

5.11.2 ZEB RN TR RERGTEHES & RN E N ZEREE
BB RIRT T A SR R, O B R e R e 6 2 B SR o A IR

5. 11. 3 FHAh B F= 4 Bk

e B &H o)
1 17 th ORIE 4 20, 185. 62
2 NEWSCE 2795 FRK 3,670, 637. 67
3 | BER] -
4 RIS R -

B
©
p=il
P
-




[ 7 AR R R R G 2022 4R35 4 MY

5 AL BRI R 26, 046. 09

6 HoAth B WAk _

7 PSR H -

8 HoAt N

9 &t 3, 716, 869. 38
5.11. 4 MEHRFA WL TE BRI W EEMmIRHEA

A FE G A 5 BA R R R AL T 5% B I AT B 5 5
5.11. 5 E R T4 B EH FAE0 8 52 PR 15 KU B

AR FE G AR A AR BT+ 48 1 52 H R A7 ARt 3E 52 FR 1 15 O
5. 11. 6 ¥ HH &G B ) HAb SCF /R 4

HFIEBEANRRE, 20z M550y me A rREE.
§ 6 FAE S LMD
Hfr.

T H E A 7R ERRFRES A | EBEZRERRFESC
e T W W) 3 S 4 AR A 6, 228, 319. 81 61, 054, 309. 15
e T 33 1) L 4 SRR A 431, 666. 20 2,470, 776. 98
ok - F% 15 330 ) 3 4 o e [B] 7y 934, 338. 76 6, 066, 876. 59
i I ) 2 AR R B A (A B i |
BLL =7 JEH]D
2 3 R L S R 5, 725, 647. 25 57, 458, 209. 54

Ve AR S P9 < R B LA AR MR N AR A, < TR ] 7 A P 48 L B0

$7 ZeBEANCHEBEFRERBAESF R
Fe G NI I R IR AT G

§8 MBRERKNHMEZESE L

8.1 REVNE—REAEFFEESHI LLHIEB ST 20%H) 15
# 5 AN B A 2 S M FAR S WS AREFEEREEE N
7/—»
9 R 54 A5 :
H A 54
?i e | iR BEE B 20% {fg ig ﬁg FraEmE (W ah (%)
;E Hy i 61 % [ 3 45 R R
1‘2 1 20221001720221231(30, 494, 002. 85 - —-30, 494, 002. 85 48. 26
o107 JL 11



[ 7 AR R R R G 2022 4R35 4 MY

P

7 R RS
AR AR AR T YT P L BB IR B AT A e AR B B 20% 5, R REAE A B [B]
MRS, JFSBEEEEERE . BhAh, HUREEE RS, W] 6e 3 2k SRR, AT
) IEHBAE
BB PRV DARSAE T B0 5T 00 SR UV BRI FH 2 e B0, IR R EUA R T fRE
N S A .

8.2 EMBRFRKNWEMEERFR
Tc.

§9 BENMHHEZR

9.1 FBEXHHEX
9. 1.1 [ E i o v [ 75 22 OR 4 R 2 Vi I 0 450 Wk < S AR 1 S A
9.1.2 (HEHLGEFRFREMIEHABRRELEEER)
9.1.3  (EHRHRAEREFHFR A RO A R ESTE 0
9.1.4 FEE&EI NS TRAM . B
9.1.5 R WP E 5 22 R Ad BRI A BUIE S5 48 W8 B S TR 1 e I LB EE I &%
TR

9.1.6 i [EUE M & R A H AR SO A

9. 2 TR R
B 75 2 R 5 e B A TR 2w, Huhk : 36 5t v PR3 X oK 4T 28 5 B 48 7 55 H 0
2 5tk 11 2

9.3 ERE K
9.3.1 ENMI ] P BIAR A T b 9 A R
9.3.2 BFEAL ] W uh A HE G AR OGS B www. gsfunds. com. cn
9.3.3 JRITAATZ RS BIEHEH . 4009-258-258
HAEZRESEHEFRAH
2023 41 H 20 A



