[ 28 ENIEBT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 L4k i

EREEEF IR ERBE B TEES (LOF)
2023 £ 4 ZFRE
2023 £ 12 A 31 H

HEEEN: BRESEHEARAF
HEEREN: PEHRITEOFERAF
wEXHAM: —O-NFE—A=+_H



[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

§1 EERR

B HE NN HEF 2 L FRIEAIR S PraBR AR R BOCE . R IERR
REE OB, XTI A AR SR L A PR AN S R AR AN BT T AT

HEE NP EEATROA RS AREAEEEFL%E, T 2024 4 01 A
18 HEW 1 AW I S5 48hs . HERMAMB A GG FANR, RIEEZ
WEAFAERR B HE R P IERRIA B BRI .

S B BN LSS M SR T (0 S 8 BT IS F 3 g 987, (EAMR
RS G —E £ A

BB AN GUF AR A RZ I BT A KK, BT H AR RE R
IS 58] 15 A e < R A B3 U B

AR I 55 SRR & I

A E 2023 4F 10 A 01 H % 2023 4F 12 A 31 Hik.

§2 EHE R

B4 IR 5] 72 [ UE T e RV AR 0 (LOF)

W R HREUEIR A LOF

4 AU 160225

A2 G AR 160225

8 RE (SYr T BRI

FeaFEMH 2016 %27 H 1 H

W RS MR | 1,531,969, 212. 85 £}

He5 H bR ARG B IRERPR I FR R, B R EE S AN RS
MV 257 L A R 1 2 ) 10 R i PR AR R R 22 A /)
1.

Pt A 1. TR 2. fPHESRirR T oRmng; 3.
SEW R R B T AT RS, 4. RARIITRR BT oK
W 5. TP SCRAIEZR BT RIEG: 6. BUIES B HEng ;




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

T FbEE 5 R BhGE UE SR AP BT R .

Mg e AR A [ UE Hr BE YRR B FR U 5 R X 95% 4R AT Vi HAA7 3K
FIZ (BLfE) X 5%
NS E e ARIE G AN EMIREGE 4, B T80 T XU A0 i
AU 2 IR SR $5E B2 2 il LTI 2 % 1A XL
KK FmTRAMES ., i MEe Mt Mgkt
%o
HEFHAN HZRESEHARA A
EETLEN Hh EERAT A A BR A
RS PIEGIIERE | [ 5 EER A IS AR | 28 EE S A RS 4R
K H (LOF) A # (LOF) C
NESRFEE I AR
160225 014997
fith
WREHAR N By S
1, 479, 039, 159. 02 1 52,930, 053. 83 1
FHEGR-TISE
§3 FEUFZHEHFESFERI
3.1 FEMEHER
A NRmoo
Eivaag i
(2023 410 A 1 H-2023 45 12 A 31 H)
F I Fehs
EZ&EER IR 4R | EREIEHREIRR 4R
¥ (LOF) A ¥ (LOF) C
LASHA 2 S22 -112,344,549.09 -4,130,021.60
2 A HAF -153,661,484.77 -5,555,203.29
3BT 35) 35 4 A A A HA R -0.1023 -0.0986

4 IR FE B B 1HE

1,833,606,758.04 65,260,011.94

SR G BUFHE

1.2397 1.2329




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

T (DA S B R a3 S AR o B8R AR CNVE 2 e (E42
EUEED  FHERAR O B FANE FBAE B3 % O A B, AR D A 1 O SEBLR R in = A< 399 24

MBS RS -
QPR SHE bR AT A NINW B 5 2 e S I A, T N9 A SEFRIR R
K EAR TP Ay

3.2 BEFERN

3215 M B HESHTOFEE KR KI5 RS LR AR 2 1 LA

1. EREEFEIRKRERS (LOF) A:

b4 bl s e
AR | EIE KR | gtk |
B B - on " y s ,i T 26 R bR OE6) @—®
® FREZEQ | HRZEERE @
HE=4NH -7.53% 1.39% -8.23% 1.40% 0.70% -0.01%
TEESNNH -20.76% 1.25% -21.25% 1.26% 0.49% -0.01%
A4 -26.23% 1.29% -27.51% 1.32% 1.28% -0.03%
TE=F -28.89% 1.92% -30.48% 1.96% 1.59% -0.04%
P T 79.93% 1.89% 61.29% 1.94% 18.64% -0.05%
ARG & 11.38% 1.74% 5.78% 1.78% 17.16% 0.04%
ﬁi&‘&ﬁ%é\ . 0 . 0 =J. 0 . 0 . 0 =-V. 0
2. EREIEFRFERERS (LOF) C:
b4 bl s e
FEIEKR | i EIE KR | Mgt |
B . o U ey | O—6 @—@
® FREZEQ | HIREEO @
TE=MH -7.60% 1.39% -8.23% 1.40% 0.63% -0.01%
TESNNH -20.88% 1.25% -21.25% 1.26% 0.37% -0.01%
A4 -26.45% 1.29% -27.51% 1.32% 1.06% -0.03%
H i C 2%
o EEZ -39.16% 1.74% -41.01% 1.78% 1.85% -0.04%

322 BES A RARUREES RHFEEKRRZ) LIS RN S B R AR R A2 3 1

He

I 78 B IR BT B IR A 4R BUIE SR 5 B R (LOF)

FIHFE G R 5L G A AE R R 1 P S e onr e B

(2016 57 H 1 H#E 2023 4£ 12 A 31 H)
1. EREEFRIEREES (LOF) A:




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

120.63%

103 40%

i |
R

51,70% i

34.47% lf‘h“l HI ﬁlrf | ﬂm ”H'J‘\
17.23% H\J \

0.00% : . v

-17.23% I l

-34.47%

-31.70%
2016-07-01 2017-10-01 2019-01-01 2020-04-02 2021-07-02 2022-10-01 2023-12-31

|— EREEIEFAER S (Lor) 4 — E
T ARESAFAERHN 2016 427 A 1 Ho ABEAENNTECHIL R, S5
HC B EL 45 5 5 R L5

2. EZEEUERTREIFIR 4R (LOF) C:

18.29%
12.19%
£.10%
0.00%
-6, 10%k 4
-12,19%
-18.28% [ f I :
-24,38% -
-30.47%
-36.57%

-42 B Y8
N

2022-02-15 2022-06-09 2022-10-01 2023-01-23 2023-05-17 2023-09-08 2023-12-31
|— EEENEHERAFES (Lor) ¢ — UERE|

He REGEFEAEMH 2016 4E7 H 1 Ho RIEGENDHECHE RN, K05
FE BTG AR E. H 2022 4 2 1 15 HlE, AEEEIN C FARHUIF 73 15 B XV
B AN




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

§4 BEARE

4.1 R&LE (RESEE/NH)

N = 8
{EARIE G 4L — “
w4 | RS PR e P
EIRH | &SR H
[ 2= i+ w74 . AT R
HRIE Arrowstreet Capital (ZE[EH ).,
500 & 2019 4F 12 HmA\E &4,
i JIEWIR . e L i,
g [ 2022 5 1 H AR E 22 HE 500
= Fig B3 5 R IE 25 $ W 2 4 1)
uEW AT, 2022 4F 11 HiLsE
Hiiz [ 22 R AIE Y IS R
a3 Ty B T8 FE BOUE 75 #% B A
i SHEESZLH, 2022 4F 12 A
ETE. L FHEAT [E 22978 300 F8 HIE 75
[ 2= oA . R EEHT RE VR
PR EFREOIETF % 34 (LOF),
300 ¥ [E[Z2 978 300 F8 H 38 5 A IE 75
i e B FIEEE RS
G eS| AT AR BOE R 4
2o 2 ZE | 2022-12- ~ 9 45 ] 7 IR 5 3b 7™ 47 b 48 20k
AT 30 Bt e, BRI G4
REVR JEAT Mk 48 HOIE I3 #5523 4 A
RE [ Z2 978 300 3 538 5 i A2 5 114
R FF i 8 B 25 #8952 4 1)
(LOF He23, 2023 4F 2 A LT
PNIES [ Z2HiE 1000 36 98 55 08 <8 5
Z=H AT 7 8 BOIE J5 4% 3 5 4
W (3L 44,2023 4F 5 HAL3E
4 AT B & R R AZ 5 BT i
JEAT AR HOUE F7 B R SN[ 2R
NI& HHIE R R 228 2 BT s Fe
. H EFHREEENEESEHE,
= 2023 4 6 H AT B = Ak
WESE WG HOE 45 Bt 3 4 (LOF)
& (3L 44, 2023 4F 8 H L3k
ETE. 1 B 25 R A i N s E A
[ 2= Mk AZ 5y R s X e BOIE 2 5




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

PR BHE4E (QDID) KL,
300 & 2023 4F 11 HjZ et B 22k
. H MLas N AE 55 BT i 48 B0
Z=[H FRERENRELH,

WEFs
Hhyp=
1Tk
fe%u.
[ 22
PR
300
CEY S

ETF.
¥ %
HE
1000
1 58
el
ETF.
¥ %
HE
ek
ETF.
¥ %
HE
B
ETF.
¥ %
0lIR1%
tfi

(LOF
). H
=
R
N
Hh
A4
b ETF
(QDI
D, [
=
HEAL




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

ELIN
ETF [
e
Z

e 1 BEACAEER FUWATEAE QIR A ml e £ H, Bl eaH, (&
PAHW R e R .
2+ UEZF ML A5 SR MGERNE L S AT L P 22 A R E

4. 2B NXHR & I A 2 S IB R 575 R OL I L B

AARE N, AEEGE BN GEFRIE) « GEFRBEIERER) © (&
EEEAF AT H RS E L) A RIEEENNIE, METEed R
AR A28, RE WG BRI, RORIRE R B NG a5
JEU U BN IE Y2 e B0 AE PR RS A 2tk DM A VSR i KR 2 ANl
WA, ARSBIESEREMN, RREREFERSHIFRAANFRIT N, REENA
FoAZ Gy RTINS 2RI 5y S AR AT O, 15 B35 S L R 2%,
A SARGEHAPTE B AR G5 WA E 5 AR B 8%
Th A, R PRI R AL AR, IRl R AR s R, KO
EEAE e NIEIA R, A RRBERB NI EiEa .

4.3 APRGERHH
4.3. 1 AP G ERHAT E DL

AARE I, ARHE G BN AR Sy (RS 5T 3 6 BLA /] A1 2 5y il
TEFEI) BIMHRIE, 8™ R 1 A A XU i ol BEATJACRE 6 2% A5 A% 1%
DS AN B XS EAT A Rz ], AR A [ B A 2 R H a1 58 5, ™
IREE LT HE S BN 28 5 AR 2t izt 1) /) H S 1152 5 » B DR O3 7 3o 4o BT B
P s e MRS G, DISEHiuR] m g is .
4.3.2 FHAZ AT AN I M

AR TN, AT G AT G B A HA BB 415 R A KRR H
SRIAAE S o AR A, RABUASE A AT RE T 22758 5 AR 2 4 12 1) 5

A5



[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

4. 4 RGN ESHIBE AN SR
4.4, 1 Rt HH N ik G 10T SR ATIZ A 43 A

WU A RRY T, BUEEECT B 4. 3%, UK 300, H1iiE 500 FlHIE
1000 X =32K. o ANMERIARERFEE M ) N2k 7. 0%, 4. 6%F1 3. 2%.

VU= 2 [l A B TR 4R 20 77, 34K — TG AC TR, M BOR g — 0 s o [ i
R AT, IR EE O, SRlnm E SR SR, R E KRR 5t
KT H RO o BNV EEARTNR A EL:, RIRasFHem M, Hlid PMT R
FIZRRE LN o A JBRKEMH, B0 K IR iFRRE: N R, TR T DL
PN 35 LRI AN LA 95 0 3 3 AR ARCEE P XU
4. 4. 2 I N S DL SR I

ARFEG A SRR WA B I K3 -7, 53%, [FEIINE STt BRI s R
8. 23%,

ARFEE C IR WA BB I K -7, 60%, [EIIML &1 tL BRI 8 R
8. 23%,

4. SEBAX BEMET IEFTHRATLESH K ERE

FECEMHIFEAT RIS T, ORI IBEH B an D4 il — BRI 2 UL
VU= M 0 b T 8w I DT AR SR IR 1 4R — AN R TR 5 . £ — R
TR BT AR T IR T H (5 0 21 et . SEAT S, AT T 3 A 25 hnjéa)
RAE.

FIAA T2 G2, FP Ik R R AR . X R i, R E
EAL TSI S IEE @

4.6 EMNESFH A ANHEE S B ERE U
T

§56 MEASHE

5.1 MEFREEHR-AGHNR

] s A (o) i 5

e
Gk
oy
H




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

1 A (%)

1| B 1, 789, 309, 940. 65 93. 73

Hope R 1, 789, 309, 940. 65 93. 73
2 | BE R T - -

Hpe fiigp - -

B SRR - -
3| H&EEE - -
4| ERbATA TR - -
5 | EANREERHTE ™ - -

Horpre W R B SENGR B

SR i :
6 | HRATHEF MG B LA &1 115, 848, 855. 99 6. 07
7 | HAh & mUB 3,918, 377. 75 0.21
8 | At 1,909, 077, 174. 39 100. 00

E: SN, ARES 5B AL 580 AN m s i, e

B ARIE IR EE I LU 2> =) AH 5 XU, 7 B ) JEE et A KRR 3E o i

ITEH, 5

R AP S BT, AR i 4ar1E S HARA I 2458 5 i s (1
Blo WMEWIAR, AIEEZSHRERIEUES LS B R E A RIE A

293, 650, 665. 00T,

5.2 MEMRIBITW A RNBRERKAE

34 PRV E LU 5] A 15. 46%.

5. 2. IR BTV RKHENRERBHE
~ _ b 34 R PR E
e N ARBME o) il
Eefil (%)
A R HR. vk . -
B Rk N -
C |l k 707, 180. 50 0. 04
D [H 1. AT BRAR KA = RIE N - -

10




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

A
E @5k - _
F R AR 19, 537. 20 0. 00
G il i HEEDY 13, 981. 41 0. 00
H [EmE sl - -
I 5B BATAIE B ARSI - -
J Gk - -
K |k - -
L [FHGTRI R 95 i 55k 3, 058. 00 0. 00
M B SRR AR 55l 11, 178. 92 0. 00
N | KR BRSO 3R it 3 8, 932. 82 0. 00
0 | ERRS. BEAEANR S - -
P HE - -
Q TPAEMMS TR - -
R Ak R AR IR - -
S b - -
&t 763, 868. 85 0. 04
5. 2. 2B BHE R IT W KRB ARERHRAS
. e B i B 4 Y 1HE
N 1725 ~NRHE o il (%)
AR RS B - -
B IH b 13, 704, 504. 84 0.72
C |filliglk 1, 750, 622, 498. 74 92. 19
D [y T, B SOKAE PRI B
N4 . _
Di:siin4 - _
P[RR Z gl 2 -
G [Lilishy. A HEENL - -
H (18 F ol - -
I & B BATAINE BRI S - -
J Rk - -
K

Btk

11




[ 72 [ UE B RE VIR F AR BOIE - 5 i R (LOF) 2023 455 4 4R

LA B AR 55 55l s -
M B EABE 7 AN AR AR 55k _ _
N IR ISR H it 5 R - -
0 JERIRS . 1BHE A HAR RS - -
p HE . -
Q TPAMMtLTAE - -
R A KRB RGIRMY - -
S ZZE 24,219, 068. 22 1.28
&it 1,788, 546, 071. 80 94. 19
5. SHIKRIEA RME HZEES = HE LA K /DEEF MR R %
5.3. 1 iR HEBREXRA RN ESESEEFHEEHA K /NEFHETH2RE
g
SR o e
Fa | BEEAR Ji% 22 44 e () | aniiE Oo) 1E L)
(%)
1 300750 T AR 1’626’73 265’588’102‘3 13. 99
2 002594 EL 3TV it 1’085’9; 215’023’644‘8 11.32
; 200194 A 2,443,42 154,281,958.8 g 12
4 002050 = 2’636’91 77,526, 947. 40 4. 08
5 002466 R 1’312’1? 73, 205, 462. 19 3. 86
6 300014 e RE 1’611’63 68, 012, 431. 80 3.58
7 002460 = LN 1’427’31 61, 091, 607. 20 3.22
8 002812 B A 940, 562 | 53, 442, 732. 84 2.81
9 603799 RN 1’612’02 53, 085, 662. 68 2.80
10 002709 FIG 1 %) 1’529’62 38, 364, 700. 44 2.02

5. 3. 2 MARBRB R AL A o8 o5 22 & B 7= 1 E B K /N HE PP I B 48 AR

12




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

S
B | RERT | REER | MR | ARMEGD | ELE
(%)

1 688563 WURE B4y 1, 501 90, 795. 49 0. 00
2 688548 TS AR 4,048 51, 612. 00 0. 00
3 603296 LIETYN 593 46, 105. 75 0. 00
4 301526 & fr & A 9,723 43, 267. 35 0. 00
5 688549 RIS 4, 294 34, 738. 46 0. 00

5.4 WMEHIREFHSF A RN BB LS
AL ARG AR REFAH 57

5.5 MEHIRILA SMME 5 T 3E LB R/ HER B BT 1048 5 55 B 5% A 40
AT A IR ARFFA 557

5. 61R WK% A FOYME 5 2 S B 8 LB KD HEF BT+ 48 B SCRFIESS
BB 4
AT ARG IR ARFFAT B SRR -

5.7 MEMREAARNME SRS E#ERARXNDFEFHIT LA R SR EY
4
AIE ARG R R AR SR

5. SR IR % A FOYME o5 2 7= 8 FL ) K/ HE A2 BT T A3 BUIE R 3% B 48
AT ARG IR AR FFAH BGIE -

5.9 MEMARAZERENRBHER A E LU
AT AR A R OL

5.10 R HFHIRAZE SR B I E R R 5 1HF I3

13




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

ANH AR T I AR BB U B
5. L1 B AH G E ME
5. 11. 1 AHR A I SR BT AT 2R R AT Tk (B “fe4idiiae” EMa
BB BT L SR A AR 5 G ) AT — 2 B AT E DT AT AT DL

fCHAMAE AT AT K 2022 4 11 ALK, 5RET#HE i ENACEHR AR
HMT DURF AT B IR A R R AE 2 BRI 5, S ediait 23,1 {4oe, H
RAZHE J I JBAT RBRAE 5 i R P AV B4 e X %%, B % 2023 4F 4 H 17
H.5 A 18 HA il AT S MR K 2 b 78 o WO A S0 R IR AE 5y 5 I

F, IR 24 M et LR B R B T
AR TN b A S 4 T AT T R AT RIBFSE, U LA A

JICAR AN gt B R A F R IS SR, % A ml B

AN o
5. 11. 3H A B = My Rl

FPg | AR &/ O
1 77 HH ORAE 4 64, 909. 80
2 ISCIE 277 Bk 244, 081. 99
3 IMidive il _
4 | BIRE -
5 I WA FA 3R 3,463, 709. 14

6 | ARG -

7 e H] -

8 HoAh 145, 676. 82

9 it 3,918, 377. 75

5. 11. 4R & AR KA KA T 5 B R T 2 e it B A
ARSI AR IR AR B AT 577 o

14




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

5. 11. 5 B AT+ 48 B 5% o AEFE T8 52 PR A 0 i) 15t A
5.11. 5. 1 HIRBE B R AT+ 2B P ETIEZ FRE LR 3

8

i SR AR

ive RN

BRIy
AR

(o)

i 3k 4 E
A ELA] (%)

TLIE AZ R

(RN

002594

EA ]

38, 253, 600. 00

2.01

R IE
I E
F s

002050

=AeEE

32, 869, 200. 00

R IE
I E
F s

002812

REERBL

25, 228, 080. 00

% R e
Itk

G ISR

002460

HREE A

23, 248, 960. 00

% R IE
Ik

G ISR

300750

R

21, 876, 840. 00

% R e
Ik

G ISR

002709

R R

15, 198, 480. 00

% R e
Itk

F ISR

002466

R

10, 086, 832. 00

% R e
Ik

G ISR

300124

MILIESN

3,453, 758. 00

% R e
Itk

G ISR

300014

oA RE

2, 3568, 980. 00

R IE
I E
F s

10

603799

R

922, 040. 00

R IE
ZrHHE
F s

5.11.5.2

SAARBIR IR B A0 T 48 R ER P A E T 52 PR

TR LAY T B

i SR ARG

e ZR AT

it
A R

(o)

i 3k 4 E
A L] (%)

TLIEAZ R

(RN

T

15




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

1 688563 WA B4y 90, 795. 49 0.00 | HrAx#iE
2 688548 ISR 51,612. 00 0.00 | HFriksiE
3 603296 HEERR R 46, 105. 75 0.00 | Frigsie
4 301526 [ B &2 A4 43, 267. 35 0.00 | FA%EIE
5 688549 H EES 34, 738. 46 0.00 | Hrixsie
§ 6 FFHRE S M)
A
E & EIEF eI 448 | EREEH GRS AR
i H
¥ (LOF) A # (LOF) C

AR T IR 2 e A A

1,518,895,713.85

58,520,490.48

5 ST 8] e < R DU 3 0

110,964,892.41

31,092,846.56

Pl SO T R < Dk 1] 473 0

150,821,447.24

36,683,283.21

075 130T 1) 6 < 70 A2 B 13 0

AR T YT R 3 7 A

1,479,039,159.02

52,930,053.83

§7 E&BHEANZHERREREFEESHER

71 ZEEHEAFHEEZS TR ER

AR AR B RIS H A 3 e AR A . EAIGE IR, AEeEEA

REFHAIEE

72 BEEBENZHABEAREEREEZSTH YA
RIREWN, ARESHESEEARSHEG RSB AES.

8.1 FEMMHEX

§8 HBAXHHER

1. EZREREHREER R B IR & (LOF) FEeG[H
2+ FEZEIEH IR E R EOE R R B AR S (LOF) FEE PN
3+ RTHET EZ EUEH BRI R 80 SO TF 3 B e A R T R

16




[ 28 NI BT REVIR A5 BOIE TR R i3k & (LOF) 2023 555 4 &4k i

4. i A IR A T
5. REHEMEOR % & M H AR S F

8.2 T
AREEGAE TN B 22 A IR A R A A i —— BT 1 X AP 18
5 8 S S RE 15-20 2.
HEFEE N
8.3 &7
AR MARESE BN, $0&A XA EARTEGE TN A A W 2.
% PIRSS H S (021) 31089000, 400-888-8688
FPEFEE: (021) 31089000
A MR http://www. gtfund. com

EREESEHEERAF
—OZlE—A=+=H

17



	§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  备查文件目录

