7
3
Rt

RIEmAILIE 3 MHREHRESR
HeFiESE (FOF)
2021 £ 1 EERE

\

2021 3 A 31 H

HEEFHAN: BEFRZRAELSETEAGRAF
EEEEN: PEERBITROERAF
WEXEHHE: 202144 H 22 H



[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

§1 EERT
e G R HE N IS L S ARAIE AR TR VOB AR E M AT B R SRR R
TR, T A B L YRR A S R R A 1 R T AT
B S FEA o [ A BEARAT AR PR A AR A S [RSE T 2021 4F 04 H 21
HATAZ T AR I 25 4047 . I R IR R AL AR 2 2%, (RIE A AT
TERBACE. RS MOR B E R
4 AR ARSI 5% B U AN F R S, R S

&R
B RN STFAORIAAKER I . BB R, $HH AR H B R SKAT Y

4

K
AT BRI A B A AR S UL 1
AR R 55 TR R i
AEIAE 2021 4£ 01 5 01 Higz 03 A 31 Hik.

§ 2 F&7E A
FE G TR [ 77 22 R SR AR ik 3 N HFrA RS (FOF)
4 FAUUY 009151
HEiEE A LI RITF IR
HeAFREMH 2020 -8 H 6 H
A5 AR FE S A 933, 345, 284. 97 13
#ew B AFEEEH] AT X EERE B, 4@l &3 RIS KRR I E
HEARNRFE S bR e, Sl & V- R SR g b K .
0T R AREWRE“H BN WGP RES “A ik i34 itz

Mai, FEED T SERES T TR E. ReRUIE, 5
S A IE R DR S XS P e R T

NiEs a3 LR () 8B R FxT5%+ Ik 800 5 AU 2 %E#20%+—4F 1]
SE HAF A A x5%
JRBS A 2 AIE AT R A TG LG, PO s AN RS e T B T 2

e ARG A G G G R S B G, 0T R
SMBERE ST RS,

HEEHEA [H % 2RIk e A IR AR
HEEAN [ B ARAT B A IR A W

§ 3 EEMFSIIAMESIHERI

3.1 FEM &
spfr. ARG




[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

BRIV EERELN

WA (202141 H 1 H-2021 4¢3 H 31 H)

1. AR C S ss

-3, 520, 514. 06

2. AR

-11, 675, 327. 76

3. BT 213 & 0 BUA A

-0. 0121

A4 AR B HE

980, 133, 073. 81

b. WIARTE S0 B

1. 0501

e AW O SEHL TR A IALE O . Bestia . HARIRON OS2 fe (i A2 sh it )
BRI 2 S AR, AR A L Se B R I A2 Fe i (AR s as
EREE G SHR A OIERFA NZ GG, TEA RGBS bl K12

1% Fis 5T
3.2 BERERIN
3.2. 1 BE&MHREEKREE SRS LB R R L
k455 i
HEE KR | IENKER | gt R
Bt HER 25 K b O6) @—@
® MEEQ | HRZEEO
HZ®
E=NH -0. 46% 0.41% =0. 30% 0. 30% —-0. 16% 0. 119%
ot ENNH 4. 07% 0. 33% 2. 35% 0. 26% 1. 72% 0. 07%
3 4]
5.01% 0. 31% 0. 73% 0. 25% 4. 28% 0. 06%
AR A

3.2.2 HESFFAEMURES RTHMEW KRR LI RS B fE i s
RBZHI B



[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

El PRSP T A IFF RS (FOF ) 2t -1 2 55 5 1A Al 88 HOAR BRI 3R

8. 00%
7.00%
6. 00%
5. 00%
4. 00%
3. 00%
2.00%
1.00%
0. 00%
=1.00%
=2.00%

|’"“--‘_\H\
|M"'I\/-\ '/L
lo \"
4 Yo \
"l
al
' A\ -
\ A
f/\“ v p—
A oy N
" \
~ L—j \/'a““‘/ L
| "\ . \,
/—f M | N A
U o N
A — \p
L~ A S
BT N AP =
- LA e o
-ad .
b —_—
oL 2 — M W M~ ooe O o % Mmooy o — ™% 0 o —
o = M — N O = N o= N O = ™~N O ™N O = ™ = o~ ™
[ | | 1 | 1 | | | | 1 | | 1 | 1 | | | | |
W@ ow W e o O O O = = N N = = o M
T T T T ¢ I T T TIOTTITIOTIIOTII?TTTEIT?TT?TECT
o o o o o o o o o o o o O = = = = = = = =
IS - = = = = = = = = T = T = S S T T R~ T < I S I
[ T = T S o S o S o N o S o S o S o S = S o S o S = S = S = S o S = S = S = S =
ST < T < B o B o B o TR o S S R I O < R N o N A < I < - T s A < A < A

—EFRFRERMEITBHFEES (FOF) REiaEBicE
—EHFRFERERMIETARHEES (FOF) ZihlStlmE

e AEESHEGEFAHE K 2020 408 H 06 H, #BAFESHIIESSFIE, HE:ES A
R HEE 6 AN A G IR B AL A B 7T & ik i 1 R) 5% T 3505V Bl AN 8058 IR AR RO A7 SR 20 €
AR I < O HA A RN 5 I 7 L B LU A B 2k e B R 2. 7 FLIOR 2020 4F 08 5 06 H 2 2021
403 731 Ho

§4 BEAME

4. 1 RE&E2HE (RESLIEPN)

w4

IR %%

FEARFE SRR GZ IR | 1F5 Ml

IR H 3]

BALHW | R

B

gk L [k e P

2020 %8 H 6
H

sREMESRA, ERAEmL, 2009 48
HZE 2019 F 1 HmtETHEANE
R AR AE, NFE-E, A6
B, [ R A S A AR

124 2019 4F 2 HMAEZZIREEE D™

PC B AT 2 2 AR SR RS AL 3 N H ¢
AHRARNES RS (FOF) fIE%G%
TR {EFRE Hbr— R BR & 2R
RESTESE (FOF) HELH,

E: AR AWOAR A FARH . IEZEMLRE SGEMTIE RS GIEZR A 3 B R B 75
%) B RHLE -

4. 2 BEAX R E AL Z S FEM T ERH A3 A
AN, AESEHN T QEFRGTHEER). (B 2R 3 4

%470 3k 10 1T




[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

ARG MRS TEE (FOF) EeHF) MMM EREMIIME, AH W
KPR BIRUR ST R BAIS (R A e B0, R PR G KU (Al B, O
WA NSRRI 2t ARG N, ARSI EM, AMEEE A FA
A S BRI 2E AT 9

S

4.3 ARG E R

4.3.1 AV 56| B RPAT BN

WA AN, AESEENHEIAT T GEFRRESE A 7 AP 56 EfE T
BILY M RE AP AE AR SR o AR ], AR F BB E A A L1
AT N

4.3.2 RERZ BT RN TG

E AN, ARG AR A EE I H A LG 07 1 i R M e W 2 47 8 B
AT R HEZ 55 Fr AT 5607 7 B R 0a) 38 5 S /b B SRl 28 by & it
ZAES 24 H S &) 5%HITEIE .

4. 4 |5 A E S KR RSB E DT

—FE, Mmlimies EATE, B AT R BICH R AT W Sk A B A R AR T s
e K, IR EAT MBGREL AR L3 BUN 8 T3 SRR T 2k P IEsE R IR,
[l B mECRYER P, fori R R BT

IR AR R AR SR, RS AT E, SIS I W et

4.5 WEHAESKNL SR
BREAR G ARARRESMHIFEN 1. 0501 76 ARG SHFFEE KRR
~0. 46%, Mk bb A FE R 7 0. 30%.

4. 6 MEHINEERA ANBEE & F ™ E T 3

oo
§ 5 MEAHAEGIRE
5. 1 REMREEET=HEHEMR
e i H &% (n) R B BRI %)
1 A 2 5 % - -
b R - -

o503 101




[E & R sk 3 AN A FFAIRE (FOF) 2021 55 | ZEHE

902, 631

,467. 94

91.99

59, 575

,875.00

6. 07

59, 575

,875.00

6. 07

B SCRIESE

AR

SR AR BT

KNG Rl

Horpre SKWrsIRIA SRR 5

-

=

G

5%

PRATE A H A e it

17,345

,657. 58

1.77

HAh 5™

1,629

,436. 68

0.17

it

981, 182

,437. 20

100. 00

5. 2 MEHIRIBAT WA RPRERFEAS

5. 2. 1 MEHIRIATW A R T ARER R LS

I EAME RRIF AR .

5. 2. 2 WEWRIBATW A RIOBEREBR R ERRAS
I AR AR AR I OB B .

5. 3 MEWIRIZ A RME G HE S F ¢ E AR/ D HEF IR+ 42 B R R B 40

AR GG RRIF AR .

5. 4 MEWIREF MM RN GFR R A S

e

i

%

A fif

S AV |
L (%)

1

EESiE

RAT S

w | DN

e GE

59, 575, 875. 00

Horb: BORMEERLG

59, 575, 875. 00

b fiF

Al R IR B R

TSR

AT (AT ACHAD)

[7) My A7 H

FoAt

At

59, 575, 875. 00

5.5 I EHIRIE A FME o5 G T3 E LB RN HEF R BT T4 R 2 5 3 B 4

(e

TR A K

g 5

AReME Go

i
AR EL] (o)

% 670 3k 10 1T




[E & R sk 3 AN A FFAIRE (FOF) 2021 55 | ZEHE

| 1 | 1ose04 | HEJF1805 | 592,500 | 59, 575, 875. 00 | 6. 08 |

5. 6 MEHARIE A RME G2 S F ™ 1#E LU FI R/ HEF R RT 42 B P SCRRER IR R
B2
AT AR IR AR FFA B SRR -

5. T MEWIRE A RIHE HESF - #ELLHIR/DHEFRRT LA R ER B H
AIEEAMEHRRFFH SRR

5. 8 B HRIL A SRMME G EE T3 E LB /MR BB T4 BUE B 5 B 48
AT EAME WARRFFABGIE

5. 9 MEWIRFEE TR KBTI B 5 18 0L i A
AT G AR AR AR A el 5

5. 10 R EHIRAZ S HH I H G R 5 F oL i 9
AT AR T IR AR R B UL

5. 11 {BAEWE ME

5.11. 1 AEEBRH KT B IEF K RIT EE LR T MBI ER TR AL, K
R E g H T —FEARZ B ATTES . LTREE

e S A R e BB AT+ RS I RAT AR B B E A TSR A, SR
G il AT —SE N 2B AJTRE DT ALTT.

5.11.2 ZREHRE W+ BIRER B HES & FIME R FIEREE
I SR IR AR R IR

5. 11. 3 HAWBE =1k,

5 4R & (o)

A7 PRIE 4 3, 480. 35
INEISCIIE 737 K -
IvAidlas] -
JRE AR S 1, 259, 337. 27
IR AT R I 3 366, 619. 06
FoAh RIS -
R 2 _
HoAt _
it 1,629, 436. 68

pr’
d

O ([0 [N | |01 [ |||+~

BT 101



[E & R sk 3 AN A FFAIRE (FOF) 2021 55 | ZEHE

5. 11. 4 I HRFFAH BIAL T4 B 0w e et 27 B 40
AIE AR IR AR FFAT A TR B I n] e e f5i 7

5. 11. 5 AWK AT 14 B R FERUE S FR1E L Ui A
AH G AR HIARAR A B

5. 11. 6 HH A FMRE MHERFH A SCFHIR IS
el LS TN Y S s Y Py SRS = e o Pl T N ey =S

§6 EeTEE
6. 1 |ERIARLA M E S B ST 1#E LB RN R4 2S5 5 4
hET
¢
PR RS AIR B0 HEME HORRIME O F@E%A%;ﬁ
IO/
i L
B
[ 77 S PR A o ‘
1| 004279 'lﬁijffﬁj ™ | mFF A 84, 325, 558. 16100, 178, 763.09 10, 22 &
A=)
[ 75 22 PR A I .
2 | 004225 'liijffﬁf i T RITI|90, 894, 853. 80 99, 975, 249. 69| 10. 20 =
A=)
[E % 2 R a5 ‘
3 | 004405 'lzjfE%: " s TR [85, 995, 038. 94 99, 565, 056. 08 10. 16 2
2]
[ 77 s R ‘
4 | 004756 'lzjifﬁj "By TR 84, 875, 452. 000 99, 151,503.03  10. 12 2
2]
[E] % 22 (R A B ‘
5 | 004760 .¥iﬁ " eI [T8, 695, 372. 77) 98, 369, 215. 96 10. 04 2
2]
[E %5 22 R R
6 | 001932 lfgﬁfﬁ%%@%Wﬁmj%Jmﬁ9Wﬁ%ﬁ%j9 9.99 v
PLIkIR G
[ 75 2 DR ‘
7 | 004258 légfjﬁa%%@%mﬁgn%amLM9zm&m4m 9.97 2
Y=
€7 SR e e ‘
8 | 004301 ";i;fffj f PRI (85, 337, 860. 19| 96, 704, 863. 17 9.87 =
Y=
/ 72 WSl
9 | 007837 'l;%iéﬁfégﬁ% LRI AL, 282, 708. 85 43, 763, 799. 65 4.47 &
Ao A
[E| %5 42 (R o
10 | 000931 !!;%3I%E%i?? L TITFI 39, 096, 869. 42 42, 255, 896. 47 4.31 &
& 4l e

6. 2 LI oy RIFA RS AN

i H

AHAFHA 2021 £ 1 A 1 HZE 2021
F£3 H31H

Ho: 25 MR REEEEN
UK N RIS i B
e ER A

8T I o101



[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

AR Gy e e AR I R 2 () - -
MEAAE 5y B4 e A L[] 2 () 262, 107. 33 262, 107. 33
Y HAREAR AR ) R SCA A
k552 (o)
AREE HE S AR I B S A B
% (JB)
MREE A AR N SR
% (JB)

Ve AR SRRSO IR ST T NSRS NSRS SR R i
e G RZE CAE N AT AP R RSN S MHUE, ERIREHONL AT S0 i 52
B ISR RE O 1 DUR IR I BT I ik S 5 (R 240 58 AR N 3 AR TS 7 0 AR

IRGEARTIEHEIM AR S ERNLAE, ReFHEANG R e PRS- R0 E ST
BB G A WO R B S B PR, R G AR RGP RS PR A STE
Fe G P RS S R ROFEE O . G EH NS AR GV Rl B S E BRI EK (ETF BR
A1), N2 i B SR TE FR O EANS IR I B L B AR R 55 2 S AR 2

6. 3 ARG WIRFA RS R AR E KW

1,416, 993. 91 1,416, 993. 91

295, 854. 91 295, 854. 91

x.
§ 7 AR E S HET)
BT A
15 B A3 4 A AU A5 546, 063, 507. 19
15 HA A 1] 35 4 oL HR D47 51 620, 115, 786. 37
ek S HA A e 35 4 L E [B] 47 5 232, 834, 008. 59

i A R] 2 S5 0 B B B (3 B
/DPL =7 )
15 A A AR I 4 A B A 933, 345, 284. 97

VE: 0 TP i P U3 A R P ST RA N A B0, e < B [ 73 0 5 T 8 S 43 01

§8 ZEBHEANCHERREREARZSH AL

8.1 REBHENGFHARESHHZNFI
R T HAAMR G N R A IS

8.2 & EHNEHERRERT ARSI H WA
AARTE N HE R B RIS B A R e A A e

§9 MR EE PSROEMEERFR

Foom 3 o101



[ 7 Z RIS IE 3 DN AFFERS (FOF) 2021 &5 1 RS

9. 1 REMNBE—BREFRFAESHBLHIE BB 20681F 5L
p

9.2 B EE RK M EERGER
Teo

§10 EEXMHER

10. 1 FEXHFEZ

10. 1.1 A R s otttk B A 22 R SR ARk 3 /N RFA IR & AR & B4 (FO
F) ZEEE M)A

10. 1.2 (EHZIRERE ML 3 M HRFERAERES T EE (FOF) E&EGH)

10. 1.3 (EZHF2OREmEIE 3 DN H R RS R E SRS (FOF) FEE 0

10. 1.4 FEEE IS EAsAte: . =g

10. 1.5 RGN E A 2R FIEIE 3 DA RA ARG A S A4S (FOF) 78
T e A b4 R 1 %% A

10. 1.6 A [EIE s 2 B R i) A ST

10. 2 7770
] 7522 DR A 4 BT PR ], Mk b 7 PR X 42 b KA 28 SR AR 45 0
2 511 2
10. 3 EFE AR
10. 3.1 BV ] P B A 2 7] 5 2% 2 )
10. 3.2 B A W 2 ] 5L 4 7= AR DG (S ;. www. gsfunds. com. cn
10.3.3  JRITA AT %) RS G TE N . 4009-258-258

EHEzRrEEEBFRAA
2021 4 H 22 H

107 3L 107



