A 2RI SEE

2022 &5

542

=R

2022 £ 12 A 31 H

EEEHEN: BEFZAESEHEAGRAH
EETEN: TEBITROERAF
WEEHHR: 202341 H20H



H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

§1 EERR

HeEHNNHEF S LEFRIEAR S BRI AR BOCE. R T IERRR B
HORIN, FERT A AR RS L A 58 B AR AE AN ) S BT

HEE N CERIT RO A IR A FRGEA L G FME, T 2023 401 4 19 H
ST ARG P S EhR . ATHERIAMB A EMEEANE, RIEEZNEAFL
REMBCE. iR VERR IR B BB -

BB R LSS M B 5T SR e BRI B g 98, (HANVRIES:
e R

B HRAEN GUF AR AR AR I oA S, BB AR AR BT SR N,
20 B AN 2 e A S
AT I 55 BRER A T
AAREHIE 2022 4 10 H 01 HiE= 12 A 31 Hik.

—

o

§2 BE&= RN

AL ] 75 22 ORI F) B

K4 FARAY 003422

R (S L) RIFF TR

REeAFRAERMH 2016 4F 12 A 27 H

et B A F 4 47 800 i 40 3, 333, 392, 878. 56 {7

=N TE PR32 i) XU N AE 35 B3 7= B v i sl P (R itk b, 3R
P3Ol 2t Ll A R v ) A BT 4R o

R A AFEG N AEIRNIH I B N A0 B 2 A T L 3y B MR AR

Wl 37 5 e MSRROL AL F, 73 FAWTR 358
H 5t R LA, IFERE 5 8 S IBLB M AR U
a1 B VE AT KU RF AL, X i < B8 4L A HEAT AR 2

b4 bl B S 7T RBAAFERZR B .

TR AL 2 AR IE ARG RN TNIAIES, RUFFHTIE S A R RS
Fofr o AR5 4 P TR XSG R FRURA AL A T R B A B 4 L TR A
RESMFHAES,

REEHA E 5 R & A TR A

REEEN SCIRERAT AR A PR A F

N I3 R A R A T [ 7 2RI F 52 1T A [ 7 22 AR B2 15 B

B I AL B AR 003422 003423

i WK T8 70 G B 1 1y LS 40, 415, 243. 28 {7 3,292, 977, 635. 28 4%

B
=
b
=



H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

§3 XEMFRIEMESHERN

3.1 ERMFER

A ANRmo
i sk ﬁ%%fmmﬁnoﬁ1aﬂwﬂﬁfﬁg1a)
[ 73 2 ORISR B A 2 2 R IR 57 1T B
LA C s I 2 57, 106. 77 35, 547, 443. 93
2. A BRI 57,106. 77 35, 547, 443. 93
3. WIAR IS T 1A 40, 415, 243. 28 3,292, 977, 635. 28

E: AW O SLHMGEE R R A IR RN B as . HfbioN CR S 2 feiir a2 s as)
TIERA R G AR, AR A C el i in LA A sepir a2 shiieas, 5 mmmg
SRR BAERS, Ak, A ERSM A%, A] OSSR AAS 1A 1 e A

v
&,

3.2 EeFERI

3.2.1 ZEeHFrdER R KI5 RIS B ARl 2 HR i LR
[ 73 22 RS A B T A

&SR &S
N wEE R | ERE R | SRS | B B
B % @ 2O | BilsEe) MRS 25 bR OEE) @—@

HEEZ®
HE=1H 0. 3604% 0. 0022% 0. 3403% 0. 0000% 0. 0201% 0. 0022%
T EARNH 0.6718% 0. 0021% 0. 6805% 0.0000%  —0.0087% 0. 0021%
ok —4F 1. 4949% 0. 0017% 1. 3500% 0. 0000% 0. 1449% 0. 0017%

U 5. 4841% 0.0016% 4. 0500% 0. 0000% 1. 4341% 0. 0016%
U TR 11. 8472% 0. 0040% 6. 7500% 0. 0000% 5. 0972% 0. 0040%
HE& 5[
ERRE S

16. 6585% 0. 0041% 8. 1184% 0. 0000% 8. 5401% 0. 0041%

[E 73 22 R A B T B

&SR &S
N wEE R | ERE R | SRS | B B
B B @ 2O | Bl MRS 25 bR OEE) @—@

HEEZ®
HE=1H 0. 4206% 0. 0022% 0. 3403% 0. 0000% 0. 0803% 0. 0022%
SUR AN S| 0. 7931% 0. 0021% 0. 6805% 0. 0000% 0. 1126% 0. 0021%
i —4F 1. 7386% 0. 0017% 1. 3500% 0. 0000% 0. 3886% 0. 0017%
pU I 6. 2463% 0.0016% 4. 0500% 0. 0000% 2. 1963% 0. 0016%
U TR 13.1981% 0. 0040% 6. 7500% 0. 0000% 6. 4481% 0. 0040%
Eiiiizézii 18. 3514% 0.0041% 8. 1184% 0. 0000% 10. 2330% 0. 0041%

e ARG H TR % 455 e

% 30 k11T



H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

3.2.2 BEEAFAARURES RiH#ERRRED KH 5 RS ERE A R
RRFHI LR

B - 2o B FU TE A B 10053 TEOEC 55 5= 55 Jol A Mle 07 PO AR B SO B8 S b)) 5 9L S 302 HU )

16. 00%

14. 00%

12.00%

10. 00%

8. 00%

6. 00%

4. 00%

2.00%

0. 00%

<+
—
b
o
CI)
™~
o
o~

2017-04-21
2017-08-14
2017-12-07
2018—04—01
2018-07-25
2019—0?—05
2019-10-28
2020-02-20
2021-01-30
2021-05-25
2021-09-17
2022-05-05
2022-08-28

2016-12-27
2018-11-17
2019—03—12
2020-10-07
2022-01-10
2022-12-31

A

|- EfZRFHNETFARITZAEGEE — EERBFHEDAR LS|

B - 2B F) T M B 2103 T8OEC 55 5= 55 Jl A Mle 07 PO A8 B SR B8 S b)) 5 9L S8 302 HU )

18. 00%
16. 00%
14. 00%
12.00%
10.00%
8. 00%
6. 00%
4. 00%

2. 00%

0. 00%

- — <t r~ — [Te] M~ o [Ts] o o <t [ [=] uy M~ [=] [Ts] o —
o4 [ ] — (=] (=) (o] — — (=) o4 [ ] — (=) (o] (o] — — (=) [ ] (o]
I 1 N T
~— (=] [==] — (=) (=] — (=) (== — (=] [==] — (=) (=] (=] (== (=) (=] —
N T
— — — — — — — — — — (] (] o o o (] o4 4 (] o
(=) (=] (=] (=] (=) (=] (=] (=) (== (=) (=] (=] (=) (=) (=] (=] (=) (=) (=] (=]
o4 o4 o o o o4 o o o o4 o4 o o4 o4 o o o o4 o4 o4
[ Ef2RFNETERINENEE — BERRAFMEHBRI ISR %]

W ARESESERAMH N 2016 4F 12 A 27T H, #HEBEARESENESEGFME, HEESEH
A HtR 6 AN H AT S I3 T 4 A LI 75 A J 4 TR DG T 40 B BRI W3 BRI PO DR 2405
AR B AR & 5T E AT & R e B R 20 - s H 1Dy 2016 4 12 A 27 H 2 2022
12 A 31 H.

§4 BEARE

4.1 LB (RESLHE/PNA) FHi

%4t k110



[ 2 RN R B T 2022 4F56 4 ZRJE R

A4 1 e 2R IR | 125 ol

I A2
A BE e e mEnm | aR

W

Wi-ERFE A, 2002 48 7 A & 2003 4E 9 F
FEARBBRATA L AT S A, 2004 4F 11
H % 2008 4F 1 AR E AT SAT 54
225, 2008 4 2 H & 2013 4F 12 4F
. 2016 4F 12 H HLHAT G R, A ZE, 2013 4E 12
S e e T B e e e IR A A
BT RS L M, T E A 2R EeE
el HE 4 B 2R F T i 5
& B A 22 R T7 T T 3 2 4 N [ 5 22 fR
EIN RGeS e e s L

E: AR HBOAR S FAERH . RS SGEMTIL P& GIESF A 533K E 2 75
2 HIAHRME -

4.2 WREMNEESBEEANTEHR RN
AN, AIEGE NI QEFRBREEEE)  (EHF 2R G
Wit e G R KHEAM AR IE, AF WS SRR 5T e 2

BB, FE A% AR R ) FEAL b, RS B NSRRI 28 A4k
TN, ARGBEEREM, AMEfEiE £ [R5 35 2 e A AR AT AR 2 1A T
N

4.3 ARG ERHH
4.3.1 AP35l B AT T I

WEN, AESEENHEIAT T QEFHRRESEE QR AT ETE S
BILY A2 mIE AP AE AR SR o AR S ], ARG E M 2 (AN AT
AT N
4.3.2 REZHTAREHHHA

WEHIN, AR AR AL H S ZE S W 18 R R R H R 51T 8 HA
PR A G Z 50285 Bt A JF 5a 0 7 H 1 228 5 AS D (R #3028 5y B it
ZAUESF 2 H A R 1 5% 5 «
4. 4 W RIS R H RIRAZAED BT

2022 F A FEE PN EMATES WIS, MG Hl— e nw L iR, £
P ARANHI R 25 TS 5T AT AE B8 T BSRSAT i E R, BT iy smim s K i 4
FFikt. A FERBANFEE, RAEIEEN 1. 41%, 7 REVGHH 2. 04%. HTMTizx

o500 4k 1173



H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

SEVE I BE TR AR 4R A AT BORA R ML s . S B, 4 T2
| FHL P % 1] 458 DT 22 R M R 300 B3 7 i 3 e el At B S o 3 S 3381 AAA G A B (B
i R EYIIAN 1. 6%FE— BEph o 21 2. 5%, 1 AR AAA Z A7 B 2 R R T
17 2% B — ¢ EAT R 2. 6% LA E o REIIIR T, R A A R W R AR R TR
P RAAF AR R H IS AT, — SR R e R EATIREEE K. BiRE
2022 £F 4 FERGTFH  IH R — BURH

2022 5 4 F LRI G RAFAAMES BRI, 1R THERAT, S AT eI A
Pl R Grimah il . 2o E EAES, RIGIE R R REA G 7 Linsitt. ¥
WHE, RIS T MR BEN, S arrRade e, scil 17T ek,
mEtEA R VER) B bR, HEHIRFCEH . M EE REF, B BdE i
PLE. Blig 2 el 1 R,

4.5 WEHAZE SR FRI
At A 2 RSP BT T A 26 G B E IR 23 508 0. 3604%, A i A7
CARBFI LT B (S0 BUFE IR %N 0. 4206%, [F I SUEHEY RS %M 0. 3403%.

4.6 MEMAZRSFHE ABRES B HETE LY
T

§5 WHEAGKE

5.1 EMRESH=HEHIL

P i H & o i B BE PRI E ) (%)
1| ey s et 1, 950, 989, 514. 04 58. 49
Hrpe figr 1, 950, 989, 514. 04 58. 49

B CRFUE SR - -

2 PEAREEET 778, 105, 121. 12 23. 33
e S IR 0 11 S R B 4 i % 7 - —
AT IR G H &A1 581, 456, 946. 80 17. 43

4 | HAhw™ 24, 764, 727. 96 0. 74
Ait 3, 335, 316, 309. 92 100. 00

5.2 i A Z 5] e o B2 17

e 751 H G TR R E RIS (%)

1 75 T PN A5 [ i i 8 % 20 1. 58

Forpre KWK el Rk B 5
% 600 Jt 11




H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

g i H

& (8D

2 B HE
frkes (%)

7 IR A 7 [0 A it 5 AR

Forpre SR [l g it %

TE: AR A T I P9 7 [0 i B R A B

W B L LA ) g BT S A
535 IE [ ) 3 & RAUE S 228 3 713 ELHY 20%9 5 B
ARSI AR HA A 5157 1E [ A 1Y) B8 < R ORI B 1L 1 20%

5.3 EERBEAAFHRKLM
5.3.1 WEASFHRRHMELF L

BRI LE B D S RSB 5 H R B R

i H KA
it R #8502 6 P 35 30 4 A PR 49
i 3 PN 5 2 S 35 R s R A e 76
i 1 PN 1 2 B PR R s A R A B 22
HE BN B RA S FR R RS 120 REHLUHA
RIS A S AW H AR S IR A BT 120 K.
5.3.2 MEHRBERHASFHF K HR A LB
. - FIARR BT = e T | Z R 6T 5 4
7S GRS SR (0 ARSI ()
1 30 KPIA 43. 79 -
ot Fol AR 397 K IEFSF AR - -
2 BOK (&) —60K 14. 97 -
Hodr . Fol AR 397 K IEF AR AR - -
3 60 K (&) —90 K 34. 44 -
Hodr, ol A7 s 397 R ARSI AR - -
4 190 K (&) —120 Kk 6. 12 -
Hodr . ol A7 s AR 397 R EF AR - -
5 120 &k (&) —397 K (&) - N
Hodr . Jol A7 s AR 397 R BT A2 A . B
&1t 99. 32 -
5.4 MEMABRRAEG FHRIRAFLEMIT 240 KI1F MU H

ANH AR T WA BER AL B T I FR R AT SR R AR 240 RETE DL -

5.5 WMEMREMIF WA RN RFERHAS

5= 575 i WA A () b7 e TR E L (%)
1 [ X {5155 1, 496, 549, 644. 77 44,90
2 AT - -

NI Y

110



H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

3 SRlfiFF 51,018, 141. 61 1.53
Horpe B MESR 51,018, 141. 61 1.53
4 kg3 - -
5 Al R i 5 204,016, 613. 93 6. 12
6 TR - -
7 EiRIZEa:N 199, 405, 113. 73 5.98
8 HoAth - -
9 it 1, 950, 989, 514. 04 58. 53
0 Pl AT BT 397 B B
KRB HFE fi 7

5.6 A BIRIBMER A G 2S5 3HE L K/ NER FIRT+ B R 2 B A
| psm | mEaR ENE GO | Ramk Gb 5%%%’; f‘ﬁ%
1 229953 22 Wi = 5% 53 5,700, 000| 567, 737, 752. 07 17.03
2 229937 22 Wi = 45z 37 5, 000, 000| 499, 366, 634. 88 14. 98
3 229941 22 MEFLIE f 41 3,000, 000[ 299, 530, 461. 75 8. 99
4 112215494 | 22 RAEARAT CD494 2,000, 000[ 199, 405, 113. 73 5.98
5 229934 22 MEFLIE {3 34 1, 300, 000| 129,914, 796. 07 3.90
6 012282497 | 22 Z=H% SCP023 1,000, 000| 102, 130, 754. 13 3.06
7 012282672 | 22 Z=H% SCP025 1, 000, 000| 101, 885, 859. 80 3.06
8 220201 22 EJTF 01 500,000, 51,018, 141. 61 1.53

5.7 “BTFEM” 5 “WRBAE” HEMES R #ER IR
i H it 15 175 4

i 5 U P O 8 R B 48 S ELAE 0. 25 (55D —0. 5% (a1 R EL 0
i 5 A PN R R 1) A v B 0. 0740%|
i 5 A PN DR 9 R 1) B AR AE -0. 0483%
i 5 A N A AT E R 20 5 %) 4 04 170 7 BT 34 0. 0209%|

R I A S B R A B IX E) 0. 25%1F 5L 5 B

ARF AR HA A AR R A S i 5 P R A £1) 0. 25%TH L«

R 39 P IEw ES FE HY ZE NH{ELIA 3 0. 5% 15t U B
AN o AN T A AR A I A 8 PEE O 4 XHELR ) 0. 5% O
5.8 & WIRIEHERBRA o5 2 B 713 E U R/ HEAR BURT+ 48 B SR IE SR 40 B
k]
ANHe AR T IR AR R B SCRFIETR
5.9 WEASREME
5.9.1 BE& 1Mk
AT G R MR ALY, BRIV RLLSE AN BRASBIZR 1% 52 Pl 2525 fe 2L

% 8ul & 11T




H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

KA S, EHRRIR AR, & H TR R . AST 5K H 18] 5E 00 B
{6, ZEEIKE G HUHE L2 PR EF 1. 00 JC.

5.9.2 AEEHBNA T HBIEFNRTEFAPRT HIPRERIILRARE, BE
WERE BT —FENZBIATTER. LTRIER

A BB MR+ AU M A AT BT, BEZOFPRIRAT. T ERARTRAG AR
O P AEAR A G i) AT A B2 B [EARAT DR 6 B8 B 2 5 2 LR LA R Ak
s A AR ERAT IR A PR 22 R R G ] AT — SR 9 8 2 B35 B BUR AT A
[ B AEHRAT e 00 A7 PR 2w AE 3 25 2 ) H Rl — 47 P9 8 32 Bt B SV BT B AR 715 P E
RAARAT Bt A PR w) A4 25 2 il I T — 4 N ¥ 32 2 SO0 E R AAL ST A E R
HEARAT Bt A PR m] AR T i AT — 4 N 8 2 B BN RARAT 23 SCAT AR

AHE g0t IR AR RAT B SRUESF (358 SRR 7 A S ORI A L R e e
IR EOR . Br EIRTARSL, AT GBI HAR AT+ 44 UE 7 1 RAT EARAIR A P e
FRITSLSORA, B & gt H AT — SN 2B A IFHEDT. AL,

5.9.3 HAEHIR
s

EA s &8/ o)

17 AR IE 4 -
YT 25375 B3R -
FEYSCRI S -
JREYAT HA ) K 24, 764, 727. 96
HoAh SR -
R 2 -
FHofth _
it 24, 764, 727. 96

5.9.4 BWHEASIREER A TR
WU IR, 2T A5 & T 6] ] REAFAE R 2

DD || |OT | WD+~

§ 6 JFRAES MBS

B

T H [ 7 22 PR F) 52 T A [ 7 22 GRS F) B2 15 B
i SRS 2 4 3 B0 15, 434, 675. 78 4, 624, 200, 323. 19
i T S0 3 1) 25 4 HR ) 47 47, 247, 699. 66 36, 329, 422, 547. 65
i T S0 S0 1) 25 4 IS [ 47 22,267, 132. 16 37, 660, 645, 235. 56
T BB R R < 0 A0 40, 415, 243. 28 3,292, 977, 635. 28

59U 3L 11l




H 75 22 R R R £2 T 2022 4R 58 4 ZREHR S

§7 REEENZHEARERESESTH W

WE AR e EEARIEHBEA R & A E.

§8 MBRE RN EMERER

8.1 ME MW BB EFEESHB LA BT 20055

E B ok B &

7 J PN A 2 A AR AL

W IR A R S U

an 3¢

Frf 4
375 L1
sl
L 20%
s 1] X
[

LR
G

I [e]
{GEl

FEA A

ag i
EE %)

!

2022100
1720221
010

1,093, 461, 693. 80

871, 566, 028. 33

1,965, 027, 722. 13

2022110
2

3,501, 548, 714. 27

3,501, 548, 714. 27

2022100
1720221
010, 202
21026, 2
0221028
7202211
01,2022
1201720
221231

1, 111, 840, 893. 14

3, 506, 295, 718. 51

3, 500, 000, 000. 00

1,118, 136, 611. 65

33. 54

2022110
3720221
129, 202
2122372
0221229

-| 3,004, 148, 995. 99

3,004, 148, 995. 99

2022101
1

2,000, 572, 680. 55

2,000, 572, 680. 55

2022101
1, 20221
102

4,251,691, 884. 41

4,251,691, 884. 41

- >

77 R RS

#

=

=




[ 2 RN R B T 2022 4F56 4 ZRJE R

ASIE AR I PN H BB BB AT 2 e 0 AR B BRI 20% K15 1, RT BEAAE AL [B] ) XU,
I B EEEN . A, PR B E B )G, 7] 6E B BRI, AR T e IR IR,
BE G H R LLCEAE H . R 5t 10 SR T B AT IS F R 4 B 7=, K SR I S Mt (RAiE Hh /%

BH K EVE .

8.2 MHBERERKMHAMERRFR
T

§9 FEXMFHEXR

9.1 HEXHHER
9. 1.1 P [ENIE I St B 7 22 RS A B 1 1T 7 2 < 3 4R 1 S0 A
9.1.2 (EAFZREBALE Mk eI E )
9.1.3 (HZRFRREHFGE TR SFEE 0
9. 1.4 JEEEE NN FEREAE. E PR
9.1.5 R I PN 75 22 CRA I BT T 3 25 A 48 e S A b4 3 10 &% T A
9.1.6 HEE 2 BRI H AR SO

9.2 TR

] 75 2 R 4 B PR A ), Bbohik : BT AR X < b R AT 28 5 e 48 2 e 45 HH o 2
S E
9.3 EFHRX

9. 3. 1 E MU A] A FI A 28 ] G 9 A 15

9. 3. 2 B AN T MG [ EL 47 AH G E B www. gsfunds. com. cn

9.3. 3 TRAT A A A% Ik 55 HaTE HE ). 4009-258-258

HHZRELEHEGHRA A
202341 H 20 H

Bo11or 11w



	§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基金份额净值收益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收益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报告期内本基金运作遵规守信情况说明 
	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报告期债券回购融资情况 
	5.3基金投资组合平均剩余期限 
	5.3.1投资组合平均剩余期限基本情况 
	5.3.2报告期末投资组合平均剩余期限分布比例 
	5.4报告期内投资组合平均剩余存续期超过240天情况说明 
	5.5报告期末按债券品种分类的债券投资组合 
	5.6报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离 
	5.8报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细 
	5.9投资组合报告附注 
	5.9.1基金计价方法说明 
	5.9.2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、
	5.9.3其他资产构成 
	5.9.4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交易明细 
	§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 


