] 22 RSNk 28 5 BT IR BOIE TR R B k4 2023 4R 57 4 R %

ERPIEHNERZ SRR LSRR EES
2023 58 4 FEWME

20234 12 A 31 H

HEEEN: BRESEHAFRAF
EETEEN: HERITRHERAT
wmEXEEH: —O_NE—-A=+_H



[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

§1 EE®RSF

SN 2 N ORUE AR & B BORASE AR R 3 1 5 PR MR Bl st
U, PR AR B L VR A e R AR AR AN ) A AT
HEFE NIRRT RO AR A FREAREERAE, T 2024401 H 1I8HERKT
AR M 5 FE AR SRR B H GRS SN, RERRA SN EERERICE. &
SRR B ORI

F 5 N R U ARSAE L B o ) J U R 38 ) 3
A

LM S AR IR AR SR R, B0 1R R sk
A RS U A

AAR s I 55 BORERZ H 1T

ARG 2023 4F 10 A 01 HEZE 2023 4F 12 7 31 Hik.

7

E5, EARIERE—E

HIT A48 ]

§2 EHE RN

B4 fAAR [l Z& HHUE ANk ETF
Iy M TRTAR ER ETF
B4 A 515210
5o ARG 515210
HeBIEMEI 385 BAFF IR
Fea R 2020 4E 1 H 22 H
4 B R 4 I A 1, 030, 226, 070. 00
S PREEAR IR H, 18 SR IR i B A IR R AR 22 1) B /N
BBt Hbz
1t
L. BRSNS 2. fAFESRIER Bt sRns: 3. iRl
P R M 4L BUTSCRRUERRCGEORNS . 5. ARSI ER
W 6. RlPES E LB A 1 B s
b 45 bl A B AR Bk 4R Al 2




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

AHE T SR A A, H PO ER e UM XS AT v T
REMEE. firHEeMmiEmiigits.

P i R AE AT HO AL G, BRI e A IS, BRER IR
ERTEHG  HXA RIS et R S AR KRBT RAE I T A A &
T DR AL 2 e AR AL o

B AL N [E RIS E AR A

HEFLEAN FH R AT IBEAR A7 PR 22 7]

§3 FEMFERMESFERN

3.1 FEMEER

Bfz: NRMIT

Bt K =y

e
(2023 410 H 1 H-2023 4 12 A 31 H)

LA EL e ot

-70,727,484.15

2 A

-73,152,263.16

3T 28 2 < 3 UA
Al

-0.0651

4 IR 5 1HE

1,229,234,916.50

5 AR, G 0 WU

1.1932

A (DAL R RS A R BN . 8B aE . HABIRN CRE& 2 i a3k
) FHBRAHIR 2 RS PO B2 2% Ja (AR A, AR 9 A ) O Se B as n B A 28 fe i

{E A2 B 2k -

QPR HE e SHER ARG NN EEE 5 2 e A I3 A, TS R SRl ai K1

E- S Rk

3.2 B HFERI

3. 2. IFMREWIE S BUFHEM KR KI5 F LS LB R A 28 &R i H AR

EIERILEIS
RO

BB

NZoa=a 5

FEIEK | kSR
FEHEY R

HppERE | HEdElaR O-B @-@
HbrERE

@ G
@




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

HE=AHA —4. 76% 1. 00% —4. 96% 1.01% 0. 20% -0.01%
TN H -2.35% 1. 02% -2.52% 1. 03% 0. 17% -0.01%
o4 -5. 05% 0. 99% —6. 89% 0. 99% 1. 84% 0. 00%
TE = 4.12% 1. 67% -5. 71% 1. 69% 9. 83% -0. 02%
iiﬁgg 28. 32% 1. 60% -1.27% 1. 67% 29. 59% -0. 07%

3.2.2 HEG A RABURES Rt EM KRR RH SRS LR E#E
Wi 3 FR AR B T EL AR

[ 28 IR AW R A2 5 B F TG TR BOIE 7 B B 2k
SR KR 5L S PR R R ) e 550 EE

(2020 4F 1 H 22 HZ 2023 4F 12 H 31 H)

135.82%

120.73%

105.64%

90.55%

75.45%

60, 36%

45,27%

30.18%

"y
15.09% Y,
u\ s f _,\.v“.‘ ~J \_(q_
Ly W

W

A
. by fnd W ey
| Ak o o Y™

0.00% Y /
b w

”dfr.

-15.09%:

2020-01-22 2020-09-17 2021-05-15 2022-01-10 2022-09-07 2023-05-05 2023-12-21
|—EFEFiEmseTr — lEgE]

E: AR FAENH A20205F 1 H22H, ARFESIENRDSHECHIGRN, & 05~ &t

BIFr & &R E

§4 EEARE

4.1 RELHE (REEEE/NA) N

A | W% FEAIE B 2 P IR TETR Mk A




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

{EERH # AT H bR
7
ilE 500 i £ B AT R
Fa% Arrowstreet Capital (3£
5E . [ E).2019 4F 12 A E 2=
ZHIE B4, DIMERR. e
P Hiiz HBHFE 2022 4F 1 H i EE
fiy ZRHIE 500 FR B SR AL IE
ETF. WREENREEZEH, 2022
ZRPIR 11 H AT E AR e A
300 $& Hh 32 i AL S B ik
K FREOE R R R SRS
5E [ 23, 2022 4F 12 Hig (T
ZRENE [ Z2 R 300 F8 B F $50t
HraeE R4, EREIEHREIRIRE
RER FRBOE SR 4 (LOF).
# [ 22971 300 F5HH 5 ALIE
(LOF) K RE e, BR LIEsE
. EE A8 Gy B FF TR B0 5 4%
EEA Brhe gy B 2R EIE B P AT
s E WARBOE I 4 . 22
frlk g B E A 4 8 A7 Mk 48 20iE
EHR | . 2023-05-10 - 9 4F T3 4% Y SR A E AR YR 300
& EiE 18 5 TR W 2 By BT i AR
gh BEHHRBRRENEESR
ETF. [ B, 2023 4 2 AATEZ
IR HIE 1000 1 58 SR <8 By Y
300 $& FECHE B 2 % 5 4
. H (LG22 B, 2023 4F 5 H i
Ze [ IE ST [E Z e Bk 22 5
J55 FECHE B 2 7% % 5 4
frlk g A 22 AR R AL 5 BT
. = Ji% R Fi B S A% B O 4 1)
IR F4 223, 2023 4F 6 H il
300 3 A [ 22 Bl AR F8 H0E 77 #%
o SR S 4 (LOF) fFk 44,
ETF. 2023 4F 8 H i/ E & F
ZRHIE E A i P9 Hh [ A Ak 52 5
1000 AT i AR BOUE 77 4% B
sk 4 (QDI D) (3423, 2023
S 11 AR AT E 2R R
ETF. [ N2 5 BUIF s 48 HOiE
ZHIIE FRGIHEM RS LT,

LS




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

ETF. [#
ZeHIE
R
ETF. [#
ANk
LR R
(LOF)
NNEES
HHIE A
5 N Hh
A 4
. ETF
(QDIT
INESES
T
= IN
ETF 1)
&z
#

L. SEAR AR FWATES AR Qs ARl o A e H, EEREE S, I H By
EaFEERH
2+ UEZF MR & G MIEBHE I RAT ML 2 (AR L E

4. 2 B AR 5 3 P9 A 2 iz AR A ST A 1 O AR 5 B

KAREHIN, ARSEBNARET GEFIE). GEFRERESER). (ESEHEAF A
ARG AR R A RIEEEIRE , R I GRAEESERNHZ2E, &F
WRSEAEHT S BhIUR 5T SR IR E CRA B8 N VA ok 45 R U A7 BRI Y g 37, FE 42 1)
S IR Bt B O RFAT NSRRI . AR N, AR GIZEGRE M, RKERELL SN
WA NF R AT N, REAENRLZ S BT RIASZ 2RI 5 S HABEAT A, [FEHK
r S HERG. e, AR SARGE AR HAR ST BRAG5 AR
Pl 1V i ) BNIVAS DK S PR S o e ST NI S VA e (P S 1 PR S = 279 NI FR e (N [
EEAMEENIERR, ARREBE R SER

4.3 NG ETHH
4.3.1 NV 5 FIATIE
KGN, RIS N U (FRRR IS T AT AR 5 T S5 W)



[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

FRIRE SRR, ST FRD A 08 DRI ol ) P2 RTRURE s X 8 B 49 PR 450 8 XU R B KR 1A T
gz, ARSI RS AL 2 (8 R H RS S, R R IR AT e 3 B A1 58 5 FM] 2
BIE IR [R) H R0 52 5 » B DR O 1 6 AR T BER PR T AT 2R e MR 2L 5, DS Vi M) 2 ik AT
4.3.2 SEHEAZ AT NI T ]

AR AN, AEE G G AT B BN P B AR BB 2 5 R R AR KR H R I3 5
ARG WIN, RAEDATEGA T RSB 2158 5 FM i & 7 52 5 o

4.4 REWHNESHRE RIS SR I U A
4. 4. 1 RS A B 4 5 R SRS AIE AR 43 BT

VU A BEY Pk, FIEFEECRN B 4. 3%, R 300, HHHIE 500 F1AFAE 1000 3% =57
Ko e ADAEFACRIEE B 7. 0%, 4. 6%A1 3. 9%.

VU= R [ Y BRI AREE Ny, 36K — G, M= Bt — 0 Tsthn . [V BR B A
Yy, PARICEEE O, ShoR E SR A BR, RO EFRIREA T A L. HAak
SERTHEA IELE, HHSHEM AT, Hidl PMT FE EIBIRAELZ F. A BRE™E, #%
T AR i PR T B, T T R T DA BT BT 32 IR Z0 RN DL 55 0 3 S (R P
JRH o
4. 4. 2 A5 WA S SR I

AR G AR HA P IR 5 4. 76%, [R5 Lk e A 2 3R 4. 96%

4. SEBAX BEMET IEFTHRATLERKEERE

FEVEMHREAT ORTHR T, ORI TR B2 C 2 BN — IMBCROBR B B R . DU
Xt A A B DAL TR T 4E — DR AT NS T o £ — RINFER AR T R R 5L
FE L ASEE . AT )R, BRATHI T A S e A

KNIV B2, 0L B RS XS SR, A et (B C 22 i i »
i A% Bl

4.6 MEMNESTHE ANHEE ST EE WA
o



[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

§5 BWEASHRE

5.1 REWRESHEHEHMR

S BT
FFs i H &% (o)
EeA1 (%)
1| B 1, 225, 480, 371. 15 99. 11
Hodpe SR 1, 225, 480, 371. 15 99. 11
2 | s BT - -
Horp fii27 - -
B SRR - -
3 Rl ks 4t - -
4 | ERMTA IR - -
5 | FEAREEET - -
Forre SEWr IR SN IR 5 4
e _ _
6 | AT R AT &5 10, 318, 390. 93 0. 83
7| HoAth T B 682, 325. 49 0. 06
8 | &if 1, 236, 481, 087. 57 100. 00

Ee (D) ERBCEER A AR B A I .

(2) WA, AFEZ HREANEES: AV S8R FiA AR O0SE R, JE e B AR
PEAE AR LA B 2 RIAH O RS B ] BE XS R ORI AT AT B, S8 i i P & B
AT, AAFAE R 2 s S A A I 258 Sd s iR oL IS IR, AR eSS 5iaE
ESF Al 55 15 BRI 2 Se i (B892, 325, 905. 007, o ke B 1 (ELEL B 9 7. 51%,

5.2 MEMRBATW A RMBERKAE
5. 2. IR BHZAT L R A B ERRA S

(] RS

>

SHE o
el (%)

2 B HE

A VIO NI ON:: N4 -




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

B KA 7 -
C ) 695, 080. 71 0. 06
D | . BTy RS BOKAEFERIE R 7 -
E eS| A - -
F LR FE 19, 537. 20 0. 00
G ASHB . AP 13, 981. 41 0. 00
H EXRIE-2v e - -
I E R AR B EARIR S - -
J |4 - -
K Al - -
L LG5 RN 45 AR 25l 3,058. 00 0.00
M TR NI N4 11, 178.92 0.00
N KA, PRI A FE B 3 H 8,932. 82 0. 00
0 Ji B SS « AB AN HAth iR 55 - -
P HH - -
Q DA TAE - -
R SCA L R E A R - -
S e - -
At 751, 769. 06 0. 06
5. 2. 2B E LT W RHBEARER KA S
A 75 NIRHE GO ARSI
Eefl (%)

AR PR AR il - -
B [RH 76, 819, 598. 06 6. 25
C |l 1, 139, 937, 532. 03 92. 74
D | B RS BOKAEFE AR 7 -
E g5 - _
Fo A&l 7,971, 472. 00 0. 65
G |ZiEisHn. GAEF Bl - -
H o (g A moll - -

SRR RS BRI RS

Exftl




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

K [FHr=k N -
L |5 AN 45 IR 55k - -
M B TR AR 55 N -
N KF]. R L5t i PR - -
0 |JERIRS . 1EHAH AL RS N -
P HFH - -
Q |PAEMISTAE - -
R |34k BRI FL - -
S |&E& - -
S 1, 224, 728, 602. 09 99. 63
5. 3R E AR A FME 5B & T = E LB K/ HEF IR 8 5 B 4l
5.3. 1 I RIREBEXRARME SEEEF=H#ELH K/ DHEFHTT+2RE
w4
b 34 WP 1
5 Ji% SEARAY % 2 4 R o= () A E o)
{E EL 1 (%)
1 600019 T A 20,433,302 | 121, 169, 480. 86 9.86
2 600010 AR 82, 151, 162 119, 940, 696. 52 9.76
3 000932 TSR 15, 889, 861 81, 832, 784. 15 6. 66
4 600399 E7 LR 6, 048, 815 58, 794, 481. 80 4.78
5 000708 HE RN 3, 874, 272 54, 394, 778. 88 4. 43
6 002318 YRR 2,622, 761 52, 140, 488. 68 4,24
7 600282 R A 11, 810, 786 43,699, 908. 20 3. 56
8 601005 PR ER 25, 690, 609 35, 709, 946. 51 2.91
9 000778 MR 9, 169, 900 35,029, 018. 00 2.85
10 000709 TR i 15, 846, 300 33, 752, 619. 00 2.75
5.3. 2 IR T A R E GRS R #EH K /NEEF KI8T L2 R R
w4
b 34 P 1
s Ji% SEARAY % E2 4 R o= () A E o)
{E EL 1 (%)
1 688563 FAE ISy 1,038 62, 788. 62 0.01
2 688548 IS AR 4,048 51, 612. 00 0.00
3 603296 U ESTN 593 46, 105. 75 0.00
4 301526 [ B & 44 9,723 43, 267. 35 0. 00
5 688549 R E 4, 294 34, 738. 46 0. 00

10




] 22 AR ANk 28 5 BT TR BOIE TR R ik 2023 4R 57 4 RS

5.4 WMEHIREFSF A RMRFRHAE
AT EAIRE IR AR A 6T7

5.5 MEHIRILA SMHME 5 T3 E LB RN HER R BT 1048 6 55 B 5% B 40
AT AR IR R A 677 o

5. 64R & IR I A FOYME o B & B & LB RN BT+ 42 B P2 SCRFIESS
BB 4
AFE G AR WIRARFFA B SRR -

5.7 MEMREAARNE SRS E#ERARXNDNFEFHIT LA R SR EY
il
ARG ARG WIRRFFA LS

5. 8RR L A FOYME 5 2 & 7= 8 FL ) K/ HEF BT T A3 BUIE R 3% B 48
AT AR IR AR FFA AL

5.9 MEMRAZERENRBHER ZE LU
AT AR I R I B

5. 10 R E IR A ESHH 1 E R HHEAL 5 1% 0 Ui

AR G AR 15 1A R B O
5. 11 BA AWM
5. 11, 1 ACHR 15 01 356 4 BEWR (OB 4% 10F 55 (0 S AT 3 A 5 i W88 0 1) 7 VP 1 B AR
il BT — 42 B A TR T, AL ST 0L
5. 11. 2 SEGH R ORI+ 4 BT b, A 4R Tl L 6 & TR 6 B B2 2 T 15 0
5. 11. 3FAth B = Hy &

R 4R &% GE)

11




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

1 i ARIE S 271,911. 96
2 MISGIE B H 2K 359, 073. 86
3 NIl N
4 NS B _
5 AL HR D R -
6 HoAth SR -
7 R 2% -
8 HoAth 51, 339. 67
9 ot 682, 325. 49
5. 11. 45 BIKR FA B Ab T 55 B B0 i vl 4 e 5 57 B 40
AFES AR WHRK A T #6505
5. 11. 5 &G BAR AT+ 42 B = AR I 52 R 1B 1t 1 16 B
5.11.5. 1 BARISEH B B + 42 I B2 A7 7R Uit 38 52 BR A% 15 Y 10 BH
TR E | HESEE | WEZ R
5 5 ZE AR AL % 2244 K
A E o) {H ELA51] (%) 3 B
@i
1 600010 CLEN Ay 12, 990, 496. 00 1.06 | HEMEH
it
@i
2 601005 AL 8, 074, 510. 00 0.66 | HEMSH
it
@i
3 002318 IALHERE 4, 542, 580. 00 0.37 | W&
it
Hphi@ iS5
4 000709 T AN Ay 3, 936, 453. 00 0.32 | HELH
i
i@
5 000708 HRAE N 2,278, 692. 00 0.19 | HEWEH
e
M@
6 600019 FRBAD 1, 859, 055. 00 0.15 | M%)

B

12




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

@i
7 600282 Ry 1, 696, 450. 00 0.14 | HELSH
Hlm
@i
8 000778 NS 1, 437, 084. 00 0.12 | HELH
i
@i
9 000932 TESZAN kR 1, 224, 670. 00 0.10 | S
Hlm
@i
10 600399 IR 873, 828. 00 0.07 | HifELSH
Hlm

5.11. 5. 2 BARFRAR B B B T 42 I B2 77 7R U 38 52 BR A% 4 4 10 BH
TR E | HESEE | WEZ R

s B SRS B SE A4 FR
A E o) & EL 1 (%) L B
1 688563 At I 4y 62, 788. 62 0.01 BB E
2 688548 ] A 51, 612. 00 0.00 BB E
3 603296 L ES TN 46, 105. 75 0. 00 e
4 301526 [ Br 2 #4 43, 267. 35 0. 00 B e
5 688549 FrE 34, 738. 46 0. 00 BB E
§6 FRAEEHHZD)

BpL: Hy
AH A HH IR 3 4 1 A A 1, 167, 726, 070. 00
5 FA H ) 25 4 HR D 238, 500, 000. 00
Tl AR I 1) 3R 4 D [m] 4 376, 000, 000. 00

075 J 3 1) i < 7 A2 3 473 0

A

HAHAAR I 4 1 00 i

1, 030, 226, 070. 00

§7 EE&BHEANZHERRERRFEEHER

71 ZEEBEAGFEEESHIRHNER

ARG N A & E B RIZH A BRI A &

AASEE

o BEAM

WK, AREEHNREF




[ 28 IR S 5 RO TR UIE BOIE F- BT R 4 2023 450 4 s

7.2 ZEEBENZHERREEREEEEST 5 A
AN, ARG LGB ARSI B B S IR ARG

§8 HMEREFLRNHAMBERRGER

8.1 HEMIN A —HBEHFAE SO H HLBIE B BB E 20%H) 1 It

A WA R 0y B A I O IR R HE S50
wRHE ESREE i A . .
F e BiIA 2 8 it %2% $§% el | REEGE | WAL
20%F) 7] X i) ke ke
B 2=
ik AW Bk
by B
7 ?ﬁ ?t 2023 % 10 A 01 | 316, 84 12,757, 3 | 304, 085, 655
& ok 1 HZ 2023412 H | 2, 983. - 28 00 00 29. 52%
77 % B 31 H 00
5 &K
i Bk
P4
P it R A

ARG HEFA NG S TR, RTRE S R R O B A N KU [ 1 5] R 2 A B
P RS kit A KOS S o XU o

§9 REXMER

9.1 FEMXMHHEX
1. EZHIENERA 5 BTG TREOEF R R R E R &G
2+ AR A 5 BT AE BOIE SR 3B 2 AT Pl
3v R UET EZR P UEMN A 5 BT GIR BOE 7 5 5 2 et R
Ay R AR S A
B VEHHE ML EOR 2% A HoAh SO

%

=l

9.2 fFRuh S
ARIESEHNERESEHERAT P AR S —— WO XA F® 18 5 8 S5
BRE 15-20 2.

14




] 22 AR ANk 5 5 BT CGRHE BOIE T R B Sk 4 2023 SR 28 4 R

HEFENERT

9.3 ER TR
ARG N 54 B S AT AR AR RE G A N A m) Wt B
2 FIRSS H G ELG: (021) 31089000, 400-888-8688
w PR (021) 31089000

oyaE] Ptk http://www. gtfund. com

HRESEHRARAT
—OZlE—HA=+=H

15



	§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
	§4  管理人报告
	§5  投资组合报告
	§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
	§8  影响投资者决策的其他重要信息
	§9备查文件目录

