HAFZRYEETRTTHES

2022 &5

W

=R

2022 %6 A 30 H

EEEHEN: BEFRZAESEHEAGRAF
BEEEEN: HTRBITROERAF
WEXEHEH: 20224 7H21H



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

§1 EERR
HE A TN I T o R AR AR S T R A AT B 1R R B
TR, T A A M BLSE . WA 5 AR B B AT
HE SRR AW AT B A PR A AR AR & & FRE, T 2022 4 07 7 20 H
ST AR I S8R R R IR SN R, B LN AT
BEBAT R RSP Mk B KR -
R DO S5 F L B R 5T 0 R A B RS P >, (R e J

g
e R
g

l

—

o

AN GUFAMRR L ARREKR I B o MR, BBE A IR BT R AT M
20 B A 2 e A S
ZS i a= el B dvig s F SR
AAREHIE 2022 4 04 H 01 HiE2 06 A 30 Hik.

§2 &R

Fe 4 TRFR ] 3 22 R 38 4 = 17

4 FARAY 001826

R (S L) RIFF R

s ile Ve | 201549 H 23 H

et B A F 4 47 800 i 40 7,677, 320, 494. 57 43

% Hir TE PR AR XU FH AL RR 58 7= B m i sl 1t ) Bl b, g4
SRAZ R 257 B I HE AR [RIHR

R A AIEGHAEIRN T B N AT E . T MBeE

BT B HRARBUREA] b, 734 AR A
FAEH GGG R 2R, IR E ISR AT
PR T AN KUSRFAE X 2 e B L A AT

VRN
b & HE B T FEHAF AR (BE ).
IR W 2 RFAE ARIEG AT MG, AR BT 5 & AR XU i

Fofto - AR g A ST KRS AN UM 2 I T B SR A B s VR
HREEMTF RS,

FREEIAN 5 2 R e E A R A A

EEEAN Wi AT A A PR 7

B o Gk A i 4 R AR 7 2 fri e s 1 A 752 R 451 m B
B I AL B A 001826 009790

o WK T8 70 G FE S 1 1y LS 4,785, 270, 332. 33 {7 2,892, 050, 162. 24 {7

TE: A E 2020 7 H 10 HERE K B REGHH, RERHEERL I, B IIEE 0

8 20 3k 11



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

SEhRitEARIE H o 2020 £ 7 H 13 H

§3 EEMFiatrMESFERI

3.1 ERMFER

Bhr: ANRmot
Btk %%ﬂaqy2$4ﬁ1aﬂm2%fﬂgoa)
[ 2R3 = 1R 1T A E A2 R & F 1R M B
L A s I 28 20, 619, 256. 02 16, 684, 196. 41
2. A BRI 20, 619, 256. 02 16, 684, 196. 41
3. HAR L4 Bt =1 E 4,785, 270, 332. 33 2,892, 050, 162. 24

T AW O SLHGEE R A AR RO BB

HAetfe N CORE 2 a2 shiias)

TIBRA R RS AR, AR A C et in LA A sepir a2 shiieas, T3 mmmig
G R MERAERS, Ak, A EZSM A%, A] O SIS AAS 1A 9 8 A

Vv
&,

3.2 EEHERIN

3.2.1 ZEeHHrHER R KI5 RIS B AR 2 2R i LR
[E 73 22 ORI R 5L A

, e | " e | MRS
g | ESGEE sl | waEsE )\ o o o | gl
/DD S/ o T =7 - -
@ WHEZEQ | HElREEE |
HEE®
HE=AH 0. 4827% 0. 0014% 0. 3366% 0. 0000% 0. 1461% 0. 0014%
HEAMH 1. 0322% 0. 0013% 0. 6695% 0. 0000% 0. 3627% 0. 0013%
k4 2. 1661% 0. 0012% 1. 3500% 0. 0000% 0. 8161% 0. 0012%
HE=4% 6. 8526% 0. 0017% 4. 0500% 0. 0000% 2. 8026% 0. 0017%
ETHE 15.0076% 0. 0030% 6. 7500% 0. 0000% 8. 2576% 0. 0030%
HeEE
51?&;2;;/\ 21.5193% 0. 0033% 9. 1393% 0.0000%  12.3800% 0. 0033%
2 2
R 77 4 R B2 T B
, e | " e | MRS
g | EEGEE sl | waEE )| o o o | ol
/DD S/ o T =7 - -
@ WHEZEQ | HElREES |
HEE®
HE=AH 0. 5428% 0. 0014% 0. 3366% 0. 0000% 0. 2062% 0. 0014%
HEAMH 1. 1526% 0. 0013% 0. 6695% 0. 0000% 0. 4831% 0. 0013%
N 2.4117% 0. 0012% 1. 3500% 0. 0000% 1. 0617% 0. 0012%
HEAR
Eii&i@géfﬁ 4. 8944% 0. 0012% 2. 6539% 0. 0000% 2. 2405% 0. 0012%
2 5

T AR SRR H R I S5 S

3.2.2 HESEFAEMURES RiHHEWR R LH 5 RS LR i

8 30 3k 11T



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

RRFHI LR

BB S TR 6 E B TR A S 10T TR 35 5 J51 1 Al £ B4 3 R K B8 SfE v 5 8, SR 3 HL )
22.00%
20. 00%
18.00%
16.00%
14.00%
12.00%
10.00%

8. 00%

6. 00%

4. 00%

2. 00%

0. 00%
o — o M~ =t =+ — — o O Ly (o] — o o] =t o — oo [=]
o 3 (=3 — o [=1 — o o~ [=3 — o o3 =3 — o [=3 — — 3
1 | ‘b I | | | | | | I | | | | | ‘b | | ‘b
o — [=] [ = — o r~ o4 = o o4 uy o oy =] o
(=] [=1 [=} — (= [=3 — =] (=] — [=] (= — (=3 (=] (=] [=} — (=] [=1
| ‘b ‘6 ‘b | | | | | | | | | | | | | | | |
uy r~ I~ r 2] o0 o o~ o o~ (=] [=] — — — o o4
— — — — — — — — — — — — — o~ o~ ] ) o o o4
(=] o o f=] (=] o o [=] (=] o [ (=] o o [ (=] o o =] [
I o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o o~ o~ o~ I o~ o~ o~ o~

|— EFZFBEFEMAZITFENEE —EFLRIBEFTEMAZ TV GEWEFE |

EE] 2 PR e S T T B S 1h 3 TR 38 S 55 J51 A ML £ B AR 38 SR o B e i 5 B S 3=k HL B
00%

50%
00%

5
4
4
3. 50%
3.00%
2.50%
2.00%
1.50%
1.00%

0. 50%

0. 00%

2020-07-13
2020-08-19
2020-09-25
2020-11-01

020-12-08

021-01-14
2021-02-20
2021-03-29
2021-05-05
2021-06-11
2021-07-18
2021-08-24

021-09-30

021-11-06
2021-12-13
2022-01-19
2022-02-25
2022-04-03
2022-05-10
2022-06-05
2022-06-30

|— EEZEEEERTERTFENEE —EFERIEEE ‘ﬂiB?ﬁ'lLiJinElliﬁi|

VE: AESIEESFAENH N 2015409 H 23 H, #EALSWEEAFME, HESAR
AR FR 6 N H A EEE G R #5 B ALA PG ARF -5 58 < 45 ) D% T 5 8 3 B RN 430 B PR ) P00 4 R 405
A B O A R & TS L B LU A A B A R A E

AEE4rH 2020 4F 7 H 10 HERIG % B RIS M, MIRTTH DN, B RIS LR
HHEARIGH N 2020 £ 7 A 13 He

§4 BEEAMRE
4.1 E&%E (RELLBH/NA) B

o4 3k 11



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

A3 3 4 22 R | 15
EIRAY | BERH | FR

w4 Wi

N
P2

=
dm|
&

WA RN 587 AT PR A =) [ B
WEFE 5L . 2013 4F NN [ 73 22 Ok 4 7R
2017 4 10 AIRAT, DFHEDITL G e BEhE
KL kg 510 - 114 BUEREGZREFEHR M T e. HE
TR EE IR M E . EE 2RI N
S BB B 1T 17 37 30 < I [ 73 2 fR 38
IR TR e b L

T AR H WA S G BARSMBER IR B . SR ML & SGEMATIE 2 GIESF A
AN AR BT MED) FIAHSSHLE
4.2 WEMNEESBEENTEHR RN

AEIAN, AEESEHN T GEFRHREE) o (EARZRIEeFRM
iR eRe ) MIMAKEBEMME, AEWLTE . BRI R NE
BB ERE G0, AR XS 25 Al b, 3G fidr A AR\ KR 7t . 4
WE AN, AREBEEGIEE M, AR A FAR 3 3% G 00 AR A AR 2
79,
4.3 NP 5T
4.3.1 AP35l B AT I

-

WEN, ARSEENHRIT T GEFRRBEEEH AR AT 5 HETE T
B A al i E R AP REEE . ARk i, AFAERE R E A m A A1

AT N
432%%?5%%%?@%%

WA, AREE G R R AR B VS I LN g W 7= 3 AR R I A S AT s BAS
FFAEFTA SRR A GZ SIS BT A IF 507 7 H B 58 5 S B0 (V) 3 48 5 i id
ZAUESF 2 H AR 1 5% 5 «

4.4 &5 HINE SRR B RIS ES B
AT, SREDEMK IS T rE BAT, BRA#EAE 3 AN 50bp J5, 5 HAT6 H 3OE
SN2 50bp A1 75bp, FFIERENGER, KA RAE 2 TR PR, 10 F5RAaH
M 2. 39% EATHE 100bp, FFEEAEh R Rt AR W is . [F A7, 3-5
A sl 2 MINEEE, “ShEFE" BOE TSP RE AT 4, 252
TR NG AT, S dabR A B, A0 ANTE 2 U 8™ AT o . ARIHE
FRIEHI RS, SREMBUTIKE 25 MBS ARHEL , 55 BOR Bkt

St

B O5U0 Ho11m



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

TEEMZy 2y &, 6 A4 B r=ay s Il— @ SO, oMl 28 Bt HH I B [ BRZE 42
TR RT, 4-5 ASmEFE kg, 5 Adpa B, HERSESA,
B EAME, BOREERGENE R 1. FERTE T RS B B, A
HEEMRAIHFAE, DROOT FIRZEFHIME 1. 43%, DROOT Z=JFHIMH 1. 72%, B EHML T
R, BUTE T R B A R S, 6 H BRI A &k 2] 6. 5 JILH
PistEf. FERIRIM B SR A T, FFERFZRRRE NAT, 3T AA fF BRI Z
WIS 2. 3% NATEIRM L. 8%PHIT: 1 A7 IR R NTEYI 2. 56% F4T 2 2. 3%
iplis

AHEEFRERMER T RN, EFRAGRIE, et DA R E, DR
WEREIFENARR . A E, GRS R IR AFLAT, RN, &4
B TH BZAFRAE R 8 RSBl ARl R 1 H AR K s TR T sh i,
FERBEN AU BN, RIFH SR RS RS E 1t
4.5 EHANZSKI SRR

AR A E TG 22 ORI S R R A MRS M BUFHE R %N 0. 4827%, A4 IHE
FRARIM G F I B RS M EIEI A 0. 5428%, [FHDLGHEHEIL 5 %N
0. 3366%.

4.6 MEMAZRSFHFE ABRES R #ETE LY
T

§5 WAEAGKE
5.1 MEMIRESH~HEHR

5 T H &/ o) b3S ST (%)
1 [i] 5 WAL 2 AR % 3, 396, 547, 031. 75 42. 36
e iz 3, 396, 547, 031. 75 42. 36

B SRR SR - -

2 PEAREERET 2,699, 310, 372. 13 33. 66
LA SR BT D ) SN R B G B 7 - -
AT RS H &G 1, 889, 655, 308. 01 23. 57

4 | HAhwsre 33, 075, 546. 03 0. 41
&t 8,018, 588, 257. 92 100. 00,

5.2 & WIS [ Wk 3R o0

R WiH HEE G B IFE R EE] (%)




[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

1 s HA P {5725 (0] Dl 5% 42 40 2.58
Horpe SR (e I i % =
. EE S R e}
5 UiH &8 (JT)
N ’ A KOG (%)
2 5 BAAR A5 5 [ 0 ik 75 4% 40 337, 020, 828. 83 4. 39
Horpe SR [A] I i - -

TE: AR A 5 T P9 57 0 i % R 0 5 ik

P EL A R g BT S A

{/—r
Eo

i %% 1E B i 3 2 RBUE 1S 2 & 3 7™ 19E 1 20%H 1 B

ANH AR T J A 57 A [ T ) % <

5.3 EEHRAES TR RIR
5.3.1 WEAESFHRRPREAF R

AR L

PRI LR i o 390 PN 5 R 8 4 o

BEHFHEL 20%.

i H

KA

e T AR P BT 20 5 S 3 AR IR

88

i 3T P P BT 2H ST R R IR e

88

e 3T PN 558 2L T S R A PR A IR

46

WG RN B EA S TR ARWRET 120 RF LU

I HIN AT 37 2 S B B AL G P 29 A R R L

5.3.2 REPRBEH ST IR R 747 Lol

120 K.

[ -2 30 A TR

B IIPR B 7™ o e 4 BE
FEFE R ] (%)

B IR D f5 o 2 4 BE
PEFERIEES] (%)

1 30 REAW

40. 04

4. 39

L I ARAF SR 397 KPR

2 BOK (&) —60K

6. 55

Horbre A7 SR 397 RIS A F A

3 PO K (&) —90 K

17. 27

Horbre A7 SR 397 RIS A F A

4 90K (&) —120 K

6. 98

o ol A7 SRR 397 R B A A

5 120 K (&) —397 kK (&)

33. 19

o ol A7 SRR 397 KRB A A

it

104. 03

1
S

WE AR A S TR R AT 240 RFL M
T S A A B T T 2k e P BT A AT R R A SRR

5.5 MEMAREF T MM R TR FEAE

240 K.

e 153 A

MERRA o)

e B

AL (%)

1 E K i g5

151, 043, 739. 75

1.97

2 | MTEHE

870 3k 11




[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

3 LRt fiig 439, 289, 630. 73 5. 72
Horbr: BURME SR 388, 091, 212. 05 5. 06
4 kg3 - -
5 Al R i 5 634, 972, 529. 91 8. 27
6 TR 30, 203, 607. 86 0. 39
7 EiRIZEa:N 2, 141, 037, 523. 50 27. 89
8 HoAth - -
9 it 3, 396, 547, 031. 75 44, 24
0 Pl AT BT 397 B B
KRB HFE fi 7

5.6 A BIRBMER A G EE B 3HE AR/ MR FIRT+ B R R R A

FFa | figrflny fiigrtr  [iEsE K REA (o) | HEESTEFEEE o
1 | 112108144 [21 F{54R4T CD144 1, 500, 000|149, 540, 613. 68 1.95
2 | 112118333 [21 #£E 447 CD333 1, 100, 000108, 981, 602. 19 1. 42
3 210306 21 3 06 1, 000, 000101, 801, 542. 17 1.33
4 210308 21 33 08 1, 000, 000101, 287, 374. 48 1.32
5 | 112119250 |21 {E344R4T CD250 1, 000, 000| 99, 892, 272. 72 1. 30
6 | 112215208 [22 RAE4R1T CD208 1, 000, 000| 99, 746, 746. 58 1. 30
7 | 112119274 |21 fEF424T CD274 1, 000, 000| 99, 684, 973. 31 1.30
8 | 112215270 [22 RA4R4T CD270 1, 000, 000| 99, 587, 030. 76 1. 30
9 | 112175104 21 E4R1T CD277 1, 000, 000| 99, 553, 319. 98 1. 30
10 | 112219081 |22 H =447 CDO8I1 1, 000, 000| 99, 473, 799. 32 1. 30

5.7 “BTEM” 5 “WMRBAE” g NEESH = #ENIRE

i H i 5 155

i 15 1 PN i 28 B (R 48X ELPE 0. 25 (85D —0. 5% (A1 K EL 0

i 5 A PN DR 9 R 1) A v B 0. 0956%,

i 5 A PN DR 9 R 1) B AR AE 0. 0377%

i 5 A N A AT E i 20 R %) 4 0 1) 7 ST 34 0. 0629%,

R A A 0 2 R ZEHETA B 0. 25% 1R 150 5 B
G 5 52 R 2 (B AR TR F) 0. 25%.
TR 3 N 1A 2 P 4B X ELIA B 0. 5%1FE 10 Ut B

AARE AN, AT T 5 4 A S FE I 4 HE AR 3 0. 5%.

5.8 T HIRIGMER LA o 2 B 19E LB /N HEAS BB+ 48 B SCRFE S L3

A A,

k]

AFH G AT

AT MRS

5.9 BRAESHMEWE
5.9.1 ZE& i A ERA

ANH G R R AT, BITHS R BLSKENASIR, LSRR R 5725 8 3L

AR RS B SRR SR

8 85 k11T




[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

KNI S, AEHLRRIR N, B H TR IR . AT BK H ] 2 1y B0
{6, ZEEIKE G HUHE L2 PR EF 1. 00 JC.

5.9.2 AEERBEHNAM T RBIEFMRTEEAYPR T HIABBERIILRAE, BE
WERE BT —FENZBIATTER. LTRIER

A BB MIRTH AU A AT BT, PERATRG AR AR LR RAT B
AR FEEEHORAT ERRAT RO ARAR . ERERITROARA . HE
FAARAT et A FR 2w A4 15 2 il I A — 4 4 8 32 210 b R ARAT IR I BB R A
B LR HH AL AR A T

FERITRM A RN AEERAT RO AR A P ERAERIT RO AR
HREBAT B A R A A R ARAT I A PR m] e 3R T g i) H AT — 47 A 88 S22 A
FARAT B AT AR 175

HAEERAT B 0 PR 2> =] A28 T ] T — 47 PN ¥ 52 1 [ 5K 3 M B B R Y
Ak il

BT AT B~ =] EEARAT B0 A FR 2 =] AR 3R 5 g il H AT — 47 N B 52 210
] F 55 B B 1 2 BRI LA FR A

THEHRAT B A IR w] A AR RAT IR0 AT PR IR IR 5 g ] H A —SF 8 8 %
FURRAT (8] T 352 5 Tl Blp 2 R AL

THEHRAT Bt A IR w] SR ARAT I A PR 2w AE 3R 5 g il H AT — 4 4 8 52 21 [
FHMLE B R RIAL T

BT A R~ A A B RAEARAT IRAR A BR 28w AEFR 5 Gl H AT — 4 A 8 52
B 5 BLSE BT AR T 5

FAEERAT B A PR ] SR BARAT A A BR 28w AEFR 5 Gl H AT — 4 A 85 52 213
77 BB R AR AT 5

AR ERAT Bt A PR m AR 3R T il H AT — 47 N B 2 RIS S AT EBENEA R . O3 T3
B R B AR

T HRAT I A7 PR 2w AE IR 25 G ) H B — 57 3 5 2 BITL Be R AL T

o ] RS AEARAT IBEAR A7 BR 2 W AEAR 5 G 1) E AT — 4 A B 32 B R S AT BUIE R R A
Hip

AFE xR AR RAT B SRUESR (M3 58 SRR 7 A S ORI A L R e
I EOR . B EIREARSE, AIE BT A HA AT+ AR SR R AT EARA A g

890 3k 11T



[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

PRI SR A, AR o g il

5.9.3 HAEHIR

A —ENZBIRIFREDTT. AT

T ZFR

w8 (o)

A7 PRAIE S

IESCIE SR I 5K

RYSCALE

RS AR

33, 075, 546. 03

oAb SR

iR

FHoAt

| N | |CT | WD+~

it

33,075, 546. 03

5.9.4 BWA GG MHER HAL SRR I
WY LR, 23 T2 A5 & 1T (8] ) REAFAE R 22

§ 6 JFAEE RSN

AL

T3 H

[ 752 R e E 5 A

¥ 75 2 R < E 5 B

0 TR 2 < 0 90 i

3,939, 989, 633. 88

2,911, 230, 725. 45

e 7 ST ] e <5 55 DA 3 80

16, 060, 520, 106. 44

1, 166, 530, 771. 85

e T T30 ] e < B ] 3 40

15, 215, 239, 407. 99

1, 185, 711, 335. 06

T AR S 0 LS 0

4,785, 270, 332. 33

2,892, 050, 162. 24

§$7 ZEEENZHBEFRERELEZSITH WA
W A LA N R B A S 4

§8 MBRE RN EMERER
8.1 EMIN A —RREFEESHH AL BT 205591 5

T

8.2 MHBERERKMHAMERRFR

T

9.1 HEENXMHFHER

9.1.1 H[EHIF M v
9.1.2 (EHELZREEF

H AR

v
H
4t
X
vl
& H
I
B 3
o)
)|

§9 FEXMHEXR

~




[ 5 22 R0 G 5 0T T 2022 AR5 2 TR

9.1.3 (EHZIGEERMHiHESTEHUD
9. 1.4 FEE&EH ST B
9. 1.5 R I [ 75 22 ORI 5 5 1% T T 34 5 e AE 4R 2 AR 45k B0 % T A
9.1.6 I EE I £ FR I HAl A
9.2 TR
[ A RS E AR AR, Hibik: AR PEIRX &Rl 28 5 B 28 i 45
L2511 E
9.3 EHR
9.3.1 ENVI[A] P BIA L 7] b 2 A ]
9.3.2 BN F M B 34 S A E B www. gsfunds. com. cn
9.3.3 HRITALN A% RS HIEHEN: 4009-258-258

i

EHZRELEHEGHRAA
202247 H 21 H

Bo11m e 11m



	§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 

	§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 
	4.4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 
	5.4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 

	§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 


