B % % Or B bn kg R A E
BeRRERIEFREES

2023 55 4 2

RS

2023 4 12 A 31 H

EEEEN: BEFZAESEHEAGRAH
BETLEN: T RBITROERAF
WEEHHR: 202441 H20H



[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

§1 EERR
LA TN 1T 4 SRR T R A AT B R SRR R
TR, T A A M BLSE . WA 5 AR B B AT
HEGHERE AT RAAT B A PR A R AR S S FIRE, T 2024 48 01 19 H
ST AR I S8R R B R SR AR, HIE R %A BAAETE

l

REMBGCE iR P VERR IR B BB -

He T E KU PO S E . B 5 i R N E EAE 2R e 5, EALRIESR
G ERA

HE T EN G IFFAMRERIH AR . WA, B0 E A BB 1w N
AT AR FE G I FR S U B 45

AR A 55 T REAR A 1

AfERAE 2023 4 10 A 01 Hi2® 12 A 31 Hik.

§2 BE&= RN

FE 4 TRTAK [ 77 22 {3 H br SRS TR A
Feo ARG 004818
e (WY KL TFF R
e A FEMH 2017 4 10 H 24 H

e AR B A BUE

282, 966, 351. 35 11

BB H AR

AHE G IE I RIGIE 2 R BBk, AR Gr R
PALTHRRE ST, BRRIZE T I BRI L&,
FEA AR TS T, & B R e BB SR A 07
SERRBUTHILES], PR R . MMERR B,
J14 SEBUE B R R E A I H s

HEE 2R G 0 7 R ST T 5 T B
B ATAHLIL &, AR, P28
WBSIE, iR AN B ST R %
1T M4 TR RS LA S T B LU, )% P8 et
2 0 K SR A 1

b 23k He e e VTR 300 J5H01 R T X60%+ 1 T 4 (AR B0l 2 % XA0%

PR RS AHE G RIS, U AR 2k T A R 2 7 T 8
MBS SIS, KTRENES, BT
I/ AR 8

LT %5 2 & S A IR A )

EHAERA I RARAT A R A )

R 5 4 1 B R [ 75 % (5 RS I A A | [ (AR SRR A

% 250 3k 121




[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

A

C

FED HIEE KA 5 A

004818

004819

T IR I 7 S 2 < 4 B

91, 206, 148. 44 1

191, 760, 202. 91 3

§3 XEMFRIFMESHERN

3.1 ERMFER

ghr: ARt

& s j%ﬁ%fwyﬁwﬁlaﬂgiimff{a)\
[ 25 22 0R H AR RIS IR A AT A | B 2R H AR SRS IR A KL C
L A s I 3 316, 845. 71 561, 430. 85
2. A -3, 986, 083. 83 -5, 546, 648. 62
3. L35 B 4 A ZUAC B R -0. 0393 -0. 0282
4. SR B B = 1 E 105, 300, 726. 40| 219, 584, 742. 32
5. AR FE S A B FE 1. 1545 1. 1451

E: AW O SLHMGEE R A A IR RO . #eB e . HofbiN CR S 2 Seiir a2 shiieas)
TIBRA R B E AR, AR A ) © e i A 2 S A2 shiieas o
a0 L N DR SR S NS B SR 1 5 R AN D EE 4 S N DM T L 6t <

T ProET .

3.2 EEHERIN

3.2. 1 B MBHER KR &I 5 RN 5 B A e 2R i R

[ 77 22 Of H bn SRS TR A Rk A

Mk g b A Sk v
‘ TR K R b ML 45 bl 3 S e -
e [REEKEO » " Wi EhrEZ @ O—06 @—®
=0 I EESE)
@
HFE=1HA -2. 26% 0. 95% -3.67% 0. 47% 1. 41% 0. 48%
TEANNH -8. 66% 0. 89% -5. 65% 0.51% -3. 01% 0. 38%
o E—a -4, 81% 0. 82% —4. 87% 0. 50% 0. 06% 0. 32%
HFER=F 1. 88% 0. 70% -16.77% 0. 67% 18. 65% 0.03%
TEHE 68. 25% 0. 98% 20. 69% 0. 72% 47. 56% 0. 26%
H3E4 5
15. 45% 1. 06% 6. 72% 0. 73% 8. 73% 0. 33%
ERER S

[ 77 2 O H Fn Sk T 5 Rk ©

371 3t 127




[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

Mb &5 bl s ek v
TR K R b ML &5 bl 3 S e -
MrEr PEEKERO » " Wi EhrEE O—06 @—®@
=0 EESE)
@

HFE=1HA -2.29% 0. 95% -3.67% 0. 47% 1. 38% 0. 48%
TEARTH -8. 70% 0. 89% -5. 65% 0.51% -3. 05% 0. 38%
o E—a -4, 91% 0. 82% —4. 87% 0. 50% -0. 04% 0. 32%
HFER=F 1. 57% 0. 70% -16.77% 0. 67% 18. 34% 0.03%
TEHE 67.51% 0. 98% 20. 69% 0. 72% 46. 82% 0. 26%
H3EE 5

14. 51% 1. 06% 6. 72% 0. 73% 7. 79% 0. 33%
ERER S

3.2.2 HESSFAEMURES RHHMEM KRR LH 5 RIS LRl

R R

B 22 TR B A5 w8 SRS S AT A BL o TR A S 20 55 1 301 sl £ B AR 3R SRl 3k S & 55 e 5K 3

=+ H_E)

40.
32
24
16

-16. 00%
=24

-32. 00%

2018-02-19

2018-10-13
2019-02-08

2019-06-06

2019-10-02
2020-01-28

2020-05-25
2020-09-20
2021-01-1¢

2021-05-14

2021-09-09
2022-05-03

2022-08-29

2022-12-25
2023-04-22

2023-08-18

| 2017-10-24

|
23
o
¥
m

51| 2018-06-17

REE SR RAZITABEIGKE —EFERERS

i

&R

il

LZRARTHI SRR E

ps

2023-12-31



[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

B % 22 PR B AR 0SSR & K ASC R T -8 59 55 U8 0 e £ AR RO B8 S i I5 L R 3

= H B
40. 00%
32. 00%
G i TWW w%w ;
i h
16. 00% rJ w«f\t' Iﬂvl'\ l'JJ"""",'u""I.uN'mp‘.‘,'l A\l
8.00%{ , =t P fh
I A m‘lﬁ-wf*’l‘f% ! ¥
0. 00% /J] f
2 " \l'n“l x /
-8, 00% "n‘}] "Wt )
E ; [/ ATL
16. 00% W \ Mfu "lf‘“f
-24. 00% ’1‘. el
i
~32. 00% W
=t o~ M~ o o o o4 oo Ly (=1 L =+ o~ w o o~ [Te] o oo -—
L & b & & b Z T @ E EOELTLOEOLE E &
SE SRS EEEEAS EENEE N
|-|i|ﬁ£1:‘i’:§ﬁ REESAZRECREITRHEIEKE — EERFEFRERE E‘%‘EEG%i‘I‘ﬂE%&FEL&ﬁﬁ|
E: ARSREESAFRAEMHN 2017 H 10 H 24 H, #HEARENEEAGFRME, BEEEH
Rz HiR 6 AN H AT R BT A& HeI 7 A 2 4 A [R) 0% T80 55 i B RN 45 55 B il ) R4 e

ARIE G O HILE R ST P e & L & 5 e 5 28 B H AN 2017 5 10 A 24 HZE 2023
F£12 H31 H.

§4 BEARE

4.1 RELE (RESLBE/NA) FHir

EARRES R SE IR | 2 Mk "
BEBE Trmam [ mmom | R be
GRbAmi4, 2005 45 1 A& 201545 A,
(PR R S A R A A 4
Ji SRR B ZH P, RELMEI, 201546 A
B B 2017 4F 10 A TN E# 2 RIS E AR AR, EE
GISINEE gt o4 - 174 | FLRESEHAIRA R ER T,
SR R F JRE A T B A, [ R B A I
ST RUESF 3 BT 5k 4 | [ 75 22 [ 5 2 fR H bR ok
W& R AR B IR A B AR R R 4 e Ak 4
RenH,

E: AR AWOAR A FARH . IEZEMLRE SGEMATIE 2 GIEFF AL 63 4% 8 B 5
) BIARSGILE -

4.2 BENIHRE A A E S E M T 1F 5L 5
AN, AIESEHN T QEFFRGTEEEIER). (EF 20k B AR sns R 5

& 571 3t 127




R A7 22 £ H AR SIS IR 5 R 2023 SR 5 4 R

BB IR AR R SIS A ) RIS BE, A s =
5 SRR RSN A BRI (R e, TR A KR RO BERE |, N i

ANERBAM T AREIIN, FAESEESIEGH, AMAEERIES G FRME
e B A 2 MAT

4.3 ARG ERHH

4.3.1 AP35l B AT I

WA AN, AESEENHEPAT T GEFRRESEEA T AT 5 EE S
B AN HE AP BRI . AR, AEAESF R H M A LT
AT N
4.3.2 RERZGHITAHIE Y

AN, AT R AR H A Y G AR K R A AT 8 BA
FAEFTA B 52 55 fr T a4 1R H I 10 38 5 A B/ 1) B30 28 5y Rk
ZAESF 24 H BASE 1 5% I o

4.4 WMEHNES BB RIEAISED

2023 FEPUZETE, MEWKITEORE, BN EWETFHEARPE, FFERsEsr, W
&k PMT 8 HOELL A AL Tk X (8], AR Ak#m. ENE5E HR
TG T RA L AT E ), R K BURRR SR 123 THE O R
MHESNIE LR TE , RE AT R I BRTIE, ol w6 s Tim B, (A BT
JEJAERFTE AL SEoCHREN B W TS 36 55, HZ=E T k 4. 53%,

WA N, BN A BRTIREAESS, IESEHRERIE 3000 S8HCH, FiEgids
Tk 4.36%, YR 300 FEECF B 7.00%, ADNVARTEEL T Bk 5. 62%. AT MARECERIL T,
BE25AEY) . SRAB AV ST ML AR SOk B A, et RN IR 5T B A a5 S AT A
KGR JE A .

WE AN, B AR 2k B bR RS B G 1 22 DIAR IR e W e A A & B I H s, AH
BT E—iREH, BTN, RS eAAATIRT . TEATACE b, 4ERET 200
i 17 B 452 F) 32 PR RURS SRR AE, AT VG E LA s . BT L IREFRCEAT A
*.

4.5 MEMAZEESH SR



[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

AR R [ A5 22 Ok H AR SRS TR & A0k A JE & 0 B E N 1. 1545 7o, ANk
T IEE A BRI A R 02, 26%; B ZR A T IR [ 75 22 Ok H s SRR 45 e € 2

&
2%

/|

4.6 MEMAZRSFHFE ABRES B HETE L
Teo

§5 WBHEGHRSE

5.1 EMARESH=HEHIL

PR E N 1. 1451 g0, ARG A S AFE N KR -2, 29%; Mgt th itk
N3, 67%.

i H

w8 (o)

L R B EL B (%)

A i 55

248, 296, 526.

68. 70

Horr B

248, 296, 526.

68. 70

BB

[ 5 YA 2 $5

63, 125, 061.

17. 47

Hrb fiid7

63, 125, 061.

17. 47

PSRRI

S iR

ERbATA AR

TN A Bl 7

Horpre SEWrRI IR RN IR 65 il B

HAT A S & (e At

49, 807, 850.

HAh 5™

181, 110.

it

361, 410, 549.

5.2 MEMARIEATIL R BE

BHE

5.2.1 MEMREAT LA KM ABRREREAE

=
AL AT ARME G 7 HE G BB R (%)
A PR MRS B - -
B[R - -
C [k 235, 449, 626. 33 72. 47
D |HJI. T B SOKAE PR AR RO 32, 207. 85 0.01
E (&l 27, 114. 84 0.01
Foo ek mEHI 63, 890. 40, 0. 02
G [prlizk. CREAIREL - -
H o |[fErE ol - -
I [BEAfEHR. BWAAE BHEARMRS L 203, 160. 03 0. 06
T [aERk - -

b
-3
=

ps




[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

K |tk — -
L FBTAIR 55 k55l 3, 058. 00 0. 00
M RHER AN AR R S5 12, 477, 858. 98 3.84
N KA BRI A S5 A B 18, 824. 22 0.01
0 |[FRRS . BEAHARIRS - -
P B - -
Q | AR TAE 20, 785. 86 0.01
R [3Ctb. RE MR - -
S |GiE - -

At 248, 296, 526. 51 76. 43

5.2.2 MEMRIBATI D RIBREBR R RERRTAS
AT GAR T WIAR KRB R BB S -

5.3 HARIZARYE S EET =R E LB/ HER AR E 8 5 B4

e | A EAR ([ HE B | ARhE O | HEESTEFEHERE] (9
1 688519 FAEHTH 590, 000 15, 198, 400. 00 4. 68
2 600285 B 24 880, 000 15, 056, 800. 00 4.63
3 603997 U Ay 951, 900 12, 822, 093. 00 3.95
4 603859 AR RHL 330, 000 12, 450, 900. 00 3.83
5 002801 WOy 520, 000 11, 310, 000. 00 3. 48
6 002637 e Rl 1, 000, 000 10, 730, 000. 00 3.30
7 603050 BHR A 543, 260 9,751, 517. 00 3.00
8 605222 FEC L FEL 2R 500, 000 9, 640, 000. 00 2.97
9 002085 PAEY 1,939,971 9, 583, 456. 74 2.95
10 688678 ST HE 500, 000 9, 205, 000. 00 2.83

5.4 REMRRBEHFMRFAFRNFEHFREAS

e i 77 i A ARME o i B T IFE L (%)
1 B X fii 77 61, 150, 989. 04 18. 82
2 AT IR - -
3 SR - -

Hodr: BURMESRL - -

4 kg7 - -
5 A Ml 6 T % 55 - -
6 T R - -
7 AT (Al as e fii) 1,974, 072. 53 0.61
8 AV A7 B - -
9 HoAth - -
10 At 63, 125, 061. 57 19. 43

5.5 & MR A R E HES T 1#E BN EF KR I A RS SR B 4

% 85l k121




R A7 22 £ H AR SIS IR 5 R 2023 SR 5 4 R

e | g fFEam  |(HE K | ARME O | HEETESEELE] (9
1 019678 22 [Efi7 13 300, 000 30, 352, 438. 36 9. 34
2 019703 23 [E it 10 155, 000 15, 720, 057. 53 4. 84
3 019709 23 [Efii 16 150, 000 15,078, 493. 15 4. 64
4 118043 GERA 16, 270 1,974, 072. 53 0.61

5.6 MEWIRIEA RMME b2 & T ™1#E LR/ HEFF BIRT+ 44 B 7= SCRAESR IR H
k]
AT AT IR ARFFA B SRR -

5.7 MEWIRIZA SME o 2 7™ 135 LI /N HEFF BB T4 St IR 4R B Al
ARG HRRFFH SRR .

5.8 T HIRILA RMME 5 E T 3E LB R/ HEF BT LA BUES 5 40
AR EAME AR BGIE.

5.9 MEMRFE ST R KB 5 18 DL it B
AT AT IR AR R AR I B2 -

5.10 HEAEMEIE

5.10.1 AESHEKI +LIEFNRITERAFRTHIWBER I TLRFE, &
RGP HAl—FNZBIATBI. ATIHER

AR GBI RT T AUETR R AT BT, ARSLHERS S AL (R [J) A4 IR 2 =] 4
0t G ] AT —4F A B 2 RIS BE TR AL T T IR R R A B B PR 2w
WL 3= BRI A7 PR 2w AE 3R T g i) H R — 57 Py 8 2 B3t 7 B SUs BT B AL
Ty TR T A A A A PR 2w AR 3R 5 G ) H AT — 5 A B 52 20 R (1 AR 1

AF G BIR TR RAT BRI IGUIE SR AR BT ARE 7 S AR A S e
IR ESR . Bk EIRTARSS, AL A H A AT+ 4 UES7 (R AT EAARAI A e
FRIISLSR A, B S gt H AT — N2 A THEDT. AT,

5.10.2 ZEEREMI T ZRERTENEE S RAMENEILERE
G R BEE T, B 2 e R RUE & I B 2 A SR

5.10. 3 HAWBEF=HI R
F5 SR &/ ()
1 7 HARES 28, 487. 98

H:H;
O
=i
H
®
=1




[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

2 |MUGERE K 148, 527. 38
3 MR -
4 NMIRE _
5 MU EIEER 4, 095. 00
6 ARG _
T |FEREEH -
8  |HAth -
9 &t 181, 110. 36
5.10. 4 #EBIRFFE 0T F AR o] 55 B (57 557 B A
ARG R FFA AT B B o] B i 57
5.10.5 RE R4 B AR UE 52 PR 1% O 8 3 B
AT G AR S AR AT 44 I 52 A AN AR LI 52 BRAB
5.10.6 BHEHAESIRE MHERHAR L ZHR IS
HF&EIANER, 20z M5 &0 6 0] g7 R %,
§ 6 FHAREEMHEZ)
Bfr: 4y
7 EHZRERRIEREGR | EEZEERRIEREAS R
i H
i A R C
i 3 A 3 4 i 94, 249, 782. 74 197, 898, 064. 07
i A 30 1) 35 4 A R ) 47 40 19, 383, 863. 07 45, 269. 50|
O - A 3 A R) R 4 B [m] 47y 0 22,427, 497. 37 6, 183, 130. 66

I 5 ST 18] B 4% 7 AL B A (4 ARk
UL -7 3D

T AR S S 1 LS

91, 206, 148. 44

191, 760, 202. 91

VE: R A 2 e S A Oy B 2R B BRI N L, i < A D ) 05 T 8 47 0

§$7 R&EEANCZHERTREREAEZSBN

7.1 ZEEEAFHEEEZSHIRHER

AL

i H

[ A 22 Of H br SRS TR 5 K
itz A

[ 2 {5 H bR SRS R A K
#C

A AT E A AR S G0 3

10, 001, 350. 14

BT I IE] SN,/ DU A

7 JYT A 1) S L /B [ A A7

A AR E B AR e 03

10, 001, 350. 14

21070 3 o127



[ A7 2 Of H bR IS IR 15 AR 2023 SR 4 TR,

ity (%)

e T I R FF AT 1 AR 32 < 0 000 2 2

3.93

7.2 ZEEENZHERRERRFEEZ 5 A

A A, AN RIS HEH RS A e

§ 8 MEHIRKEAREERKERERFAHHFENL

FEAT YA RALHH o | R 4
5 H A GRS | EeA0H| REMTRN |HERHE| KLY

H A5 (%) Hofl%) | W
o \FHf %4 10, 001, 350. 14 3.53| 10,001, 350. 14 3.53 3
LM NEREEAR - - - - -
o 2% B - - - - -
e IN T - - - - -
/\4@ - - - B -
AR 10, 001, 350. 14 3.53| 10,001, 350. 14 3.53 3

§9 MR HEHFERBEHNHMEEREE
9.1 MEMN B —RAFFHESHHLFIE BB 2068 1F 5
- 0 I R e 0 AR s R R A
" FE A 5k 201 ) ‘
A 5%
ifﬁ%‘ﬁﬁﬁ%ﬁﬁ%% ﬁg Zg jﬁ% FEE | E (%)
fy e ) X 1] ‘ ‘ 8
1 [20231001720231231[87, 971, 849. 01 0.00 0. 00|87, 971, 849. 01 31.09
Pkl 2 [20231001720231231(79, 357, 987. 46 0. 00 0. 00(79, 357, 987. 46 28. 05
3 [20231001720231231(84, 811, 102. 54 0. 00 0. 0084, 811, 102. 54 29.97
AN - - ] - ] - ]
o R A

&M

AN S A YT PN L I R — PR S A B < WA B BRI 20% 0T, AT REAEAE K AUBE (Bl
(RS I 7 B i sl . BeAh, HWUMIERBEE LR, W) e T Sk G U IR, ANH] T4

IEHIEfE.

S BRI LOSEAS A B2 ST R BN P B 07, IR RIBCAT R0 It ORI
HNBEBE I AR

9.2 HMBREFRNIMBERER

o

§10 #EXHFBEF

#

=




R A7 22 £ H AR SIS IR 5 R 2023 SR 5 4 R

10.1 EEXHEF
10. 1.1 A [EIIE B et v [ 2 22 O B bm SR R 76 IE B VR 5 B RS I o 5 o 4
SR SO
10. 1.2 (EZ 20 B br R R B IR A 8RR R R e S
10. 1.3 (EZ 2R B brskng R B IR A 8K e 2OE 4% 5 S A i)
10. 1.4 JEEE NS TRl B R
10. 1.5 a5 BN B 5 22 0k H bR sk mg RIE G B R & TR AE IR R A G AE TR €
AR b R 1 S T
10. 1.6 A EIIE 22 ZER 1) HoAth S

Eﬂ
~

10. 2 FFRCHE R

] 73 2 Op it 4 i B IR A W), Mok« b s T PRI X 4 B KA 28 5 e A AR 7 25 0 2
SHE1LE
10. 3 EREF R

10. 3.1 BV [A] A BACA B o 9% A )

10.3.2 BFEANE Wb AL M E R www. gsfunds. com. cn

10. 3.3 $RITARAEE ISR : 4009-258-258

EHFZREEEHEFRAA
20244 1 A 20 H

Bo1200 o127



	§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

	§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
	5.4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、
	本基金投资的前十名证券的发行主体中，福立旺精密机电(中国)股份有限公司在报告编制日前一年内曾受到生态
	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 
	7.1基金管理人持有本基金份额变动情况 
	7.2基金管理人运用固有资金投资本基金交易明细 

	§8报告期末发起式基金发起资金持有份额情况 
	§9影响投资者决策的其他重要信息 
	9.1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 
	9.2影响投资者决策的其他重要信息 

	§10备查文件目录 
	10.1备查文件目录 
	10.2存放地点 
	10.3查阅方式 


