[ 22 AR R 58 5 BT IR I TR B i < 2024 450 3 R %

E R PR R AR GRS BES R TR S
2024 fE5E 3 =EHE

202449 A 30 H

HEEHEN: BRESEHAFRAA
HEEXEN: PEIRRITROERAE
WEXHE®: —O-NE+A=+HH



[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

§1 EERR

SEHANNESE S REFRIEARIR S P GO R B E . 1R T UMb B K

I, JEXTH AR S R RN 58 B AR S DU

e EFE N E TRARIT R A IR A FAREA L &G FAE, T 20245 10 423 HE
B 7 A I SR b A HER DB AL G E N, TRIEEZ N E A REFGL
R PR IR B KRR -

e PN R VI LAIBCSEAR S R 5 1) S DA B A2 ] 2
A

FG R AR GIEARE AR LI B A W, 55 R 33 sk
ARG H U .

AT WSS SRR G T

A A HAE 2024 4F 07 H 01 HZ % 2024 4F 09 H 30 H ik,

E5, EARIERE—E

HIT A48 ]

§2 EE RN

He 4 TRAR [ 2% FPIE R ETF
A TR Bioi ETF

e FAURY 515220

3 o AR 515220

G ig (77 A 35 BRI TR
e a R 2020 4F 1 H 20 H

e AR B A0 AU A0

2,639, 176, 918. 00 17

BE PR RIAR G 38 SRR ER i 20 5 AR B R 22 ) e

BevE H bR
.
MR ANG 2. FHUIRERVERI: 3. GURRA
Beve o Bl A, VPCRRERRVORNG: 5. RSN %
W 6. AL ERL 5 A4 SN
N Care bR




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

AHE T SR A A, H PO ER e UM XS AT v T
REMES. GinMEEME T,

PR HAC e I AT HO AL G, BRI e A IS, BRER IR
BERIEH  HXA RIS s AL S AR KR BT RAE I T A A &
T DR AL 2 e AR AL o

B AL N E R 5SS A TR A A
HETTEAN o R ARAT Bt A1 PR A W

§3 EEMFHEHENESFHERI

3.1 XEMEER

b ARt
, . 1 14
TR (2024 457 H 1 H-2024 429 A 30 H)
1A L SE A 7 -58,109,377.81
2 AR 158,206,935.60
3L 359 6 < 3 A0 AR 401 R 0.0662
4 IR FL B A 3,405,660,525.37
SR IS BUHE 1.2904

A (DAL R e S A R BN . BB aE . HABIRN CRE& 2 i a3k
) FHBRAHOR 2 RS PO B2 2% Ja (AR A, ASIRE 9 A 0 O Se B as n B A 28 fe iy
EAR B -

QPR HE e SHER ARG NN EEE 5 2 e A8 I03 , TE B R SRl ai K1
E S Rk

3.2 &R ERI
3. 2. IR E WIS A BHUFE N K K5 R LSt B R AR 28 R ) EL
N A5
FEGK | ST
HEIE K Fe AU as
BB HhrdEZ | R O-® @-®
O b
@ =)
@
MEEAA | 4 44% 1. 89% 2. 10% 1. 94% 2. 34% ~0. 05%




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

S ANN & 3.81% 1. 69% -0. 74% 1.71% 4. 55% -0. 02%

ok —5 16. 07% 1. 55% 11.35% 1. 57% 4. 72% -0. 02%

HE=F 20. 38% 1. 92% 3. 18% 1. 94% 17. 20% -0. 02%
HEeLR

ii;z @%E 179. 33% 2. 00% 89. 98% 2.07% 89. 35% -0. 07%
Gy %

3.2.2 HEE A RIAMRES R ER KRR R 5FRMLS 24k

Wiz 2 F AR B i EL AR

[ 28 IR R 22 5 B F TG TR BOIE 7 B B 2

STHFEE KR 5 S B e o 5 P S 500 EE

(2020 4F 1 H 20 HZ 2024 4 9 H 30 H)

193,869
172.32%
150, 72%:
129.24%
107.70% flj

B6,16%

| I
|[l|| ’7‘ W FM‘ | Jr._',i \"h'
£4.62% |' |

J JRI
4 4l
Lm
o “'NH

Ll,’p'.!, e
A i

43.08%
21.54%

0.00%%
4

Wi
P el

-21.54%

2021-02-13 2022-05-26 2023-03-08
|—EFEFiEEEETF — IEEE]

2020-01-20 2020-10-21

2023-12-19

2024-09-20

e AREESEFAENH N20205E1H20H o AFESFENN HEGERE, #I05Be & Ll

§4 BHEAME

4.1 BE2E (BEELB A i

AR I <5 ) 3 G 22 P A PR ETR Mk
A | B
GRIAEE BAEH B

W




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

HO

HD

HlZerh
ilE 500
faH
L
ZeHIE
W iz
i = L
ETF. [H
I
300 &
Ha
L
ZeEIIE
Hraeis
RER
44
(LOF)
. E#R
ERIEA
g8
1745
. H
Z& i

=
gie

ETF. [H
I
300 &
. H
ZeEIIE
55 =
1745
. H
R
300
R R S
ETF. [H
ZRHIE
1000
TR
S
ETF. [H
ZeHIE
Wk
ETF. [H

2023-05-23

il - B A . B AR R

Arrowstreet Capital (3£
[E),2019 4 12 A A EZE
B4, DIMERR. e
FHENFE . 2022 4 1 H i FE
ZRHIE 500 FREOE SR AL IE
BN EET, 2022
11 H R HAE E AR R A
Hh iz By 32 RAZ Sy BT TR
FREOEF R TR SRS
23, 2022 4 12 AT
[ Z2 R 300 F8 B F $50t
R, EREIEHRERIKE
FRBOIE SR 4 (LOF).
[ Z 9 300 F5 $ 1 5 RUIE
B HEISE . FHR LGS
52 oy BT TR AR HOUE 75 #7
Brhe gy [E 2R EIE B e AT
WARBOIE S T 4 . [ 2R
B E A 4 8 A7 Mk 48 0iE
SR PV S A E ZR IR 300
4 9 S WS 5L Ty BT iR
BIEHHRBRRENEESR
1, 2023 4F 2 AT EE
HHIE 1000 3 55 5 1 A2 5 B4
TRk 3 F5 HE 77 4% 9t 0k 4
FIFE 42T, 2023 4E 5 ik
HAT B = FPHIE AN Bk 2S5 7Y
TRk 3 F5 HE 77 4% 9t 0k 4
A 22 AR R AL 5 BT
Ji K Fi B S A% B O 4 1)
R4, 2023 4 6 AT
A 1 22 A b Al 48 e 75 #1
Brd 4 (LOF) fFk 44,
2023 4 8 H A et H 2=
E 7 6 P [ A A 5
BT 788 BOUE 75 5 %
4 (QDID) {244 B, 2023
11 H R e E R e L
N2 5 BUIF s 48 HOiE
FRGIHREMESET,




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

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

H

T 1L SRARRAER ESATES AR e A R e A e H, EEREES R, EIRH
EaFEERH
2+ UEZF ML 2 SGE MRS RAT ML 2 A R RILE

4. 2B B NSRRI P A 2 i AR AN S £ 1 O A 5 B

AREHIN, ARGEHENHEIET (P NRITMERESRED) . (hfe N RIEMERES:
B ER) . QEFRREEEHAF AT HIEEFEL) SaREERBE, ™
Ry 3 A AR SR B2, AB WG B3t SRR R BB N AER
S8 B U A BRI PR e 7, AR A2 ] KURS: (K Atk DR NSRRI 2. AR S A,
AREGBIEEEGMN, RRAERFRSOBIRAAMBEITN, REENELZS . BHQ15
FIAS B ICHRAE 5y R FAt i AT Ay, A5 BAEE S i) L HERf . o8, ARG SAREGERAIE
B ARG 0 R A ARG LA TT . 2 PR, g BTN R ST
B, JREE R R B AR RO B A A IR R, AR AR EER R .

4.3 AP G ETHH
4.3.1 NV 5 FIATE
ARG, ARESEENCHET QEFRRESEHAG AP 5HERESEL)



[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 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 IEPINESHR B RIS SR I U
4. 4. 1 ARt T PN e 1500 SR RIS A o M

9 H 23 HAlt A B2 R By ssass, FiFsas— B kmi 2 A 30T, SARiA 3] T 2689. 7
Mo 9 A THMEZEEER, ANRTICHEEDWEEM, HIEHBERRME T —exm. 9 A
24 H, EFIpEAT R R AT 22, WAL m iR R RGN, [FNEA T — &R
HUEEBUR, SRR 5 DR, IR mECE TR, SRR Tt e KR,
BUR ERRSABIRR T TGO, T RS Rans gk, A RS, 9 4 30 H |
EYCT 3336. 5.
4. 4. 2 et WIN EE e L g

AR ARSI IR E I A0 4. 44%, RN S LU BCHE I AR 2 2. 10%.

4. SEE A EMETF MEFTH RATIERH K ERE

ABAEZE T T AL+ — BB R A » T30 9 AR — RIVBUREEAR D2 H e B
Ja B2 10 R T BEORTEAE W OB Lo B8 T BCR AN BB RE S 5 0 O 17 3 R B I A% 0 [
o EHEANRKIEF IR R B RS AT IS, A it — DS . e BBk AT 1S
2, SRR R L T ORI A, TR TR RO (R, KUK s (] B I KT SR L,
WEE LB R I BL, B eI BN, U5 B LR R0 B T R AR
FBLBETT 1M

4.6 |EMNESHE ABEE ST = EE WA
o



[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

§5 BEAEWE

5.1 MEHRESHE-AEGHR

S BT
FFs i H &% (o)
EeA1 (%)
1| B 3, 393, 107, 596. 18 99. 55
Hodpe SR 3, 393, 107, 596. 18 99. 55
2 | [EEE R - -
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 7,617, 785. 44 0. 22
7| HoAth T B 7,854, 034. 61 0.23
8 | &if 3,408, 579, 416. 23 100. 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
REIAT . AAFAE R 2 fis S HAB A I 2958 Sim s O IS IR, ARG S 5

AR5 LD 55 HE PR B2

5.2 MEWIRIBITW A RKBERRAS

5. 2. IBURB R IBAT W A R BE AR ERRAHES

(] RS

2 B HE
el (%)

A VIO NI ON:: N4




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

S IRA

il g b

168, 540. 64]

o O |=

LT 3T REROKAE R R

es!

jEsN4

LR AN

ALl A REAEREOY

- (& |™

A8 Ol

—

5 RAER . RS B AR RS

144, 754. 04

B4

Bl

MG 55 R 55l

BHERT TR AR 55k

IKA S ISR 2 3L i i

JE R SS < AEBAIE A R 55

E

BAAIH S T AE

= o | O = |= [ = Y

A RE RS

wn

=
gia

fif

313, 294. 68

0.01

5. 2. 1R B B HRAT WL R IIT N B =4

g iy

AR

GRIE S

S

KfehE O

=

SR A AT |
el (%)

VIO NN <14

R

2, 824, 569, 751. 19

i3l

276,573, 887. 37

B O IR ROK AP R RO

278, 340, 883. 94

S|4

R FE

13, 304, 995. 00

A B AT EOI

il

- |[& |m |m o O |W

ERFIELV 4

SRR RS BRI RS

Exftl




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

Dl

A GEANR 55 e 551

BEARTTEAEANR 55k

KA ISR 3 i i B

JERARS BRI AR AR S5

HE

PRI T AR

= |& |Tv | |=z |= | | =

SR AR AR AR L

wn

NN

I
op

2

oy
:‘F

3,392, 789, 517. 50

99. 62

5. 3R G FARAZ A AHME G S 738 IR/ R R B R R B4
5.3. | FIRBHBEHA RME SE ST HE LR DRI 2 RER

AgiE

B o R 4 TR P

5 Ji% SEARAY % 2 4 R o= () A E o)
{E EL 1 (%)
1 601225 ok e R 13,347,288 | 368, 118, 203. 04 10. 81
2 601088 SRRERpikc! 8,063,406 | 351,564, 501.60 10. 32

. . 191, 777,79
3 600157 IKZEREVR X 256, 982, 239. 94 7.55
4 600188 N HEYR 14,782,458 | 246, 867, 048. 60 7.25
5 000983 Ly 7h AR 23,422,217 | 223,916, 394. 52 6.57
6 601898 R e YR 15,138,029 | 223,285, 927.75 6.56
7 601699 W INRE 9,877,814 | 174,343, 417.10 5.12
8 600985 bics |4 8,847,385 | 159, 341, 403. 85 4. 68
9 601666 AR A 12,268,702 | 134,464, 973.92 3.95
10 600348 HERH Ay 14,901,854 | 126,218, 703. 38 3.71
5. 3. 2 BRI B 4% A o8 (5 2 & = 1E HL ) K /N EERR B R FLA2 B 8
AgiE

B o R 4 T PR

s Ji% SEARAY % 2 4 R B () A E o)
{E EL 1 (%)
1 301551 ToRAL I 652 82, 080. 28 0. 00
2 688692 TR K 175 51, 353. 75 0. 00
3 301611 BTIELY %57 804 24,071.76 0. 00
4 301536 BRAEH 481 18, 936. 97 0. 00

10




[ 22 AR JBER 58 5 BT IR BOIE TR R B Sk & 2024 SR 28 3 R

5 | 301565 | dewim | 711 | 14, 696. 37 0. 00

5.4 MEWIREFFBF D RNBFREAE
RIS AR IRRFFA 57 -

5.5 WMEHIREARIME SRS T #E B DHF R R LA RS R 4
AT EAIRE IR AR A 6T7

5. 61 H HARAZ A SHME 5 S 738 IR/ N HERF R BT 148 B SCRAESS
BB B 4
AT AR IR AR I B SCHRHE SR -

5.7 MEWIRIZA YA GBS T =3 E LA /MR R ET T4 Bt S BB
|
AT EAREWIRARFFA RS-

5. 8T & WIARIZ A RYME 5 & B 7= 8 H ) K/ HERF 8T LA BUIE B 3% B 48
AT AR AR R A AU .

5.9 MEHFRAEEREWRBH X ZIF BN
AEEG AR I AR BB BRI BT

5. 10 R EF IR A ESHH 1 BRI 5 1E 0 Ui

AR G AR 15 1A R B O
5. 11 B AR &5 e
B. 11, 1 ACHR 15 1 356 4 BEWR (OB 4% 00F 55 ) S AT 3 A 5 i W88 0 1) ST 5 VP 1 B AR 5
il BT — 42 B A TR T, ARSI L.
5. 11. 2 SEGH R ORI+ A BT b, A 4R T L 6 A TR 46 B 22 2 O 15 0
5. 11. 3FAh BE 7= Hy B

] 2y i &H )

11



[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

1 A7 H ARIE 4 198, 111. 38
2 IISCIIE 7577 B 3K 7,655, 923. 23
3 A ) -
4 MRS, _
5 I ER ) R -
6 oAt S UACER -
7 FREpE 2 -
8 HoAth -
9 & 7,854, 034. 61
5. 11. AR5 BIR TR B0 T8 B B R mT # e £ 35 BA 40
AL G AR A AR FFA o (555
5. 11. 5 &G HIR AT+ B E AT 52 PR IB L 56 9
5.11.5. 1 BRI B B Al 142 M B2 P AA R0 18 52 BRI 150 i 4 B
ARBE G AR ARG EI 7T+ 2 B S P AN I 32 BRI .
5. 11. 5. 2 SRFURBL B 5T 142 R B2 7R L 38 5% PR 175 100 A 16 B
TERZIRER T | HEESTE S | MEZIRE
s Ji% ZEARHD Jii 2L 44 K
e E Oo) 1B EL 1 (%) 19 1 B
1 301551 TeE AL 82, 080. 28 0. 00 B e
2 688692 B E 51, 353. 75 0. 00 BB
3 301611 Fa[F Al 24,071. 76 0.00 BB
4 301565 oA 14, 696. 37 0. 00 B e
§6 FHHAELEHEED)
Bfr:

A S IUIA] e < A7 A

2,455, 676, 918. 00

0t S 1) 2 < 5 FR 47 A

1, 073, 500, 000. 00

Pl b SO 30 I s < ik [ 47 5

890, 000, 000. 00

12




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

035 3 1) i < 7 A2 3 473 0

AN T I R I e A

2,639, 176, 918. 00

§7 ESEEANCHEATRERRARESHIL

71 EE&EHEAREEESHHRINFER
ARG A A S EHARIEH A R SRR A S BERMEIIR, REEEHNREF

AAREE.

7.2 ZE&EHEANEHABERRERHFEET 5 W4

ARG WA, AEEG NS RS H A 3SR E.

§8 HMEREFHRNIMBERGER

8.1 WMEHIN R—B R E FH ML BIX BBk 20% )15 5t

W BN B S0 BB WS AR RSN
% A S AL X
ol FERESHEL | s | gy | o
FH) Fe ik B ol i i i S [ 473 01 Frf 03501 13 5 b
20%I77 s 18] [X [&] > ”
E Z&
UE
T b M
Van ?2 ;ﬁ 2024 4F 07 H 01 | 803,26 | 156, 78 178, 068, | 781, 983, 306
8 %k 1 HZ 2024409 A | 5, 948. | 6, 000. 29. 63%
" . 642. 00 .00
I ® 30 H 00 00
#* &K
e =0 Bk
B4
PR AR XU

BEEE O AEEA NG T T, TR R R Sy W A N KB (8] 11 5| A i e A B

Pesh S kit sl 1 RS S5 2 U o

§9 FEXMFER

9.1 FAENXMHEFR
1. EZRAPIEE R 5 R T HOE R R & 2 e 5 F

13




[ 22 HHIE R 52 5y RO TR U E BOIE F- 5T R 4 2024 458 3 s

2 EZ AP UERER AT 5 BT IR BOE 7 5 5 2 e L8 Wil

3« RTHET E R ALK A 7 RIT MG BOE T 5 3 A S E A R
4 0 I NI RR S T T

B VEHHEMESR % A H A SO

9.2 FFRHLR
AEGERNERESEHARAT AWM G —— B HILOX AT 18 5 8 S
BKRIE 15-20 )Z.
R E MEPT

9.3 HRGXR
ARG BN s F 00 4% A SO TR AR JE A TN A W] B )
2RSS H G ELR: (021) 31089000, 400-888-8688
F PR (021) 31089000

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

HRESEHEARAF
—O-mgEt+HA=+AaH

14



	§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

