[ 22 300 FRBUIESF BT L 5 2023 £E5F 2 /AR

ERIPIE 300 IBEIEHFREES
2023 £ 2 ZFRE
2023 £ 6 H 30 H

RETEN: BREESEHEARAA
EEFEEN: FPERITROFRAE
REZHAY:. —O=#tA=-+—H



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

§1 EE®RSF

HE N 1 0 S FORIEARIR S BT R R E R AR 1R SRR
B E KR, A B S RN e B R A E AN ) S E A T AT

FEEE NP ERAT RN AR A AREAEESRLE, T 202347 F 19
H S 7 AE P 5 fabn s RIS A GG F N, PRIERZ N2
AEAERRICE 12 S PERRIA B B R IE N -

HE G R AWCSAE L B R ST SR N B A e R & 0, (HAVR
FJE 4 — e

A WA S AR AR R I . BeH RS, 5 R B v sk
T N 240 ] S A < IR AR S U W

AR A I 55 BORL R 1T

AR HIH 2023 44 A 1 HiEZE 6 H 30 Hik.

§2 EHE RN

He 4 fRI PR [ 229 300 483X
Fe4F A 020011

A2 G AR 020011

Y (B L RTFF IR
&G RAH 2007 £ 11 H 11 H

0t AR e <5 7 00 0

1, 304, 003, 642. 11 4y

Bt Hbx

AT ia F LAsE e 01 B AR I FR B R 507 %,
T A PR AR B 2 SRR A B A R T B, 05
PR A FE B (B 1Y R 5 L S B R T £
H PR R ZE AL 0. 35%, SEHLXFI IR 300 f
B R

1. ARG EEHNERRE S, %I
J A3 IREAE IR 300 i 4 () 2 HE R E AL Fa AL 12




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

PG YRS i i A AR Ay e o A T
s G o ELEEAT NN, OB DR < 1 FR U T
[0 A 5 <3 BRI A 1Y) 8 0 B R, P e SR M
HEEHAN R G HATIE S I, DS
X R ER 1R 22 R AT R o

2+ FFIEREIESBR g

AT SR ARYEAR BE H b, 2k X BERHIE S B A
IR AT FE R, BEATAFFE IR AL

NZsaa e i 90% X Y 300 i i a5 2 +10% X ARAT R VA7 3R UK
JRUBS AL i R ALE ARFEG B T v AR R IE S5 $ B ik 4 it P
AL UN [ e e i B TR 2 7
WEFEE A o [E AR AT it A PR 7
;EAQ FIEER [E 23713 300 T4 A [E Z&97"3 300 $5 %k C

TR RSN S
it

020011 005867

WK Rk &
A7 LS 5

1, 285,978, 353. 64 7 18, 025, 288. 47 47

3.1 FEMEER

§3 EEMFRITMESIFERIN

b ARt
G- a=g
F 0 5 Fa bR (2023 4E 4 A 1 H-2023 4 6 H 30 H)
E )R 300 $55 A 229K 300 5% C
1A O e oi i 7,132,527.69 88,214.77
2 ASHF -41,448,400.75 -581,869.93




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

3BT 35 35 4 3 B A HH R -0.0324 -0.0356
4 AR IS T e 1,110,001,383.37 17,574,614.00
SIARE AR E 0.8632 0.9750

T (DA eI R a3 AR o BB . AR CNVE 2 e (E42
L) FHERAR O B FANE FBAE R % 5 OB, AR DA ) O SEBUR R in = AR 399 24

BB R -
QPR SHE bR A O FEA NNW B ) 2 e S I A, T N9 A SEFRIR s
K EAR TP Ey

3.2 BEFERN

3215 M EHESHBTFEE KR KIS RS LB AR 2 1 LR

1. ERIPIE 300 55 A:

. . . N N b4 bl s e
gy | DR | SR | e Yﬁq;ﬁ = ;‘; 6 O
X NN . . fm. BN — —
® FREZEQ | HERZEERE .

HE=4NH -3.64% 0.77% -4.62% 0.75% 0.98% 0.02%
TEESNNH 0.54% 0.79% -0.62% 0.76% 1.16% 0.03%
A4 -10.35% 0.92% -12.87% 0.89% 2.52% 0.03%
TE=F 6.11% 1.12% -6.44% 1.08% 12.55% 0.04%
P T 30.04% 1.20% 9.70% 1.15% 20.34% 0.05%

%/\A &
i*ﬁzfé%g -0.50% 1.51% -17.18% 1.45% 16.68% 0.06%

% %

2. EHRIPIE 300 8% C:
. . . X N Mk 4 bl s e
i KR | ER KR | gt " ngz*L z;‘; O—® O
X —vn o N RSy VN — —
® FREZEQ | HIREEO @

TE=MH -3.77% 0.77% -4.62% 0.75% 0.85% 0.02%
TEESNNH 0.28% 0.78% -0.62% 0.76% 0.90% 0.02%
A4 -10.80% 0.92% -12.87% 0.89% 2.07% 0.03%
HE=F 4.52% 1.12% -6.44% 1.08% 10.96% 0.04%
TR HAE 27.62% 1.20% 9.70% 1.15% 17.92% 0.05%
ETiE C 2%
fﬁ\%’y’iﬁiﬁé\ 19.15% 1.19% 1.99% 1.14% 17.16% 0.05%

322 BESEFREMURESRITHAERKRERZ RS RHLSE L BE A 2E R AR E)




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

A EL
[l Z2 7 300 FRBOIETR #5151 3k 45
ST YK 3 5 M 7 PR RS A R 1 I A o0 L
(2007 4 11 H 11 H&E 2023 46 H 30 H)
1. ERPH 300 F840 A:

30,48% Hl
20.32% ;‘ | 4
N

10.16%:

oo | ’\W

-10. 16%, M ﬂ
J I

-20.32% N

-30,48% W f I R A
\ l“: 'I||'|‘4\ [ "Ll.

401, E4% ' !

Whes

I
Mo
.'I"h.' I"‘ Tl

50,80% | |

-60.96% i

-71.12%
2007-11-11 2010-06-19 2013-01-25 2015-09-04 2018-04-13 2020-11-20 2023-06-30

| — EFEiPRz0045 5 — PR |
Ve AESMAFAEMH N 2007 4 11 A 11 H, AIESENNHBROWILRN, %50

H R E L BIAT & A RIZ00E

2. [EZREIE 300 5% C:



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

67, 10%
28.71%
o0,32%
41.94%
33.595%
25,16%
16.77%

5.35% “}\

0.00%
-8.39%

-16.77%

2018-04-16 2019-02-26 2020-01-09 2020-11-21 2021-10-04

| — EFirRz00f5HC — PR |
e (DAEESHAFAEMHNN 2007 4 11 H 11 H, KESEANNHECHLE R, &
T % 7 e B LT S B R 208

(2)H 2018 5 4 H 16 Hik2, AREGIEIN C I A0 T 73 ) 1 B X L ) 2k A

2022-08-17 2023-06-30

§4 EEARE

4.1 RELE (REEEBE/NA) N

ARSI EEHE |
wa | ms i ‘Eﬁégﬂk B
FEREHE | B EHIN
EEN i+ A . B AE R
HIE Arrowstreet Capital (£,
500 f& 2019 4 12 AN EZRE 4,
K IR . B4 T Eh
N 2022 4% 1 H AT E 2= HHiE 500
e 0029-19— i B 4 o Y IE J3 R B 4 10
KPR | EW 20 - 8 & L2, 2022 4F 11 Hiddk
iz A [ Z& e ) i3S AT
fan £ Gy BT 1k =48 BOUE 75 #5878 5
i SWREZLH, 2022 4 12 H
ETF. T HAT E 2RI 300 F6 BGIE S
EEN B4 EREUEHT REIRIR
VAREN EIRBCOEH AR I SE (LOF),




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

300 fi& [ Z2 978 300 F8 F 38 5 A IE 75
i B e ERLIESGARS
G eS| R AR BOE R R H 4
Z=H ] 22 [EIE F5 7= 47 Mk 48 $0iE
WEHT K i, EERIES G4
REVR JEAT M8 B I3 #5% 7 AL 4 A
RE [ 2271 300 38 55 S 2 S 7Y
A FF i 8 B 25 #9524 1)
(LOF L2, 2023 4F 2 A ST
DNES| [ Z2HE 1000 36 98 55 08 <2 5
Z=H AP i B B 52 R 3 4
U (3L 44,2023 4F 5 HAL3E
4 AT B & R B AZ 5 BT i
JEAT AABHE F 7 e A E 2=
N&E] HHIE IR R 22 2 BT s Fe R
. H EHFHREREENE S,
=k 2023 4F 6 H e E =)
IEZ WRIGFOE S ¥ i 4 (LOF)
& (IE- 25 N

ETF.

[ 2=

PR

300 &
. H

Z=H

iE s

Hp=

17k
Fal.

[ 2=

PR

300 38

O TR

&

ETF.

[ 2=

HRIE

1000

W5

WS

ETF.

[ 2=

HRIE

ek




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

ETF.
ESES
HE
R
ETF.
ESES
il
M di
el
(LOF
)
&4

i

e 1 BEACAEER FUWATEAE QIR A ml e £ H, HiEEeaH, (&
PAHWI R e R .
2+ UEZFMEIE SCGEMAT I 2 GIEFRA ML N S BERE BIMED HIAHRAE -

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

AARE N, AREGE BN GEFRIE) o GEFREIESR) « (&
EEEAF AT H RS E L) A RIEEENNIE, METEed R
AR A28, RE WG BRI, RORIRE R HE NG a5
JEUE BN IE Y2 e B0, AE PR RS A 2tk E DM AR oK R 2 ANl
WA, AREBIEGEREMN, RREREFERSHIFRAANFRIT N, REENA
AL T BRI AIAS 24 R RAL o S HARIE AT 9, 15 S48k S HERA L 52 %8,
A SARGEHAPTE B AR G5 WA E 5 AR B 8%
Th xR, R PRI R AL AR, IRl R AR TR, KO
EEAE e NIEIA R, A RRBERT NI AR .

4.3 APRGERHH
4.3.1 AP 5 ERPAT 0L

AARTE N, ARHE G BN AR Sy (RS 05T 3 5 BLA /] A1 2 5 il 2
TR R MIRHIRHIE , I ™M 1) A3 XIS 28 f1) ) BE RIS, X 48 349 A 50
DS AN B XS AT A RAZ ], AR A B A 2 R H /58 5, ™
REE LT HE S BN 28 5 AR 2t izt 1) /) H S 1152 5 » B DR O3 3o 4o BT B

8



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

P s e MRSt G, VISEHiuR] m g is .
4.3.2 FHAZ AT AN I M

AR TN, AT AT G B A HA BB 415 R A KRR H
BRIFAE Gy o AR AN, RKIUASE A ] (e 3 BN AT 38 5 AA ot fan ik 1) 57 W

A5

4. 4 RGN ESHIBE AN SR
4.4, 1 Rt HH Nk G B 0T SR ATIZ AR 43 A

TEEAREEG TERES, FUFRK 2. 16%, KEARRYIR 300 2k 5. 15%,
H AL FRAIE 500 2 5. 38%, /NELARERHIE 1000 Rk 3. 98%. M T &G EE &L, i
R G5 N, B AN R REF 47, i N8 R ILASMIVEAT 1 . BARTE
TR MR, BTN, AL DLUAERHE AR T AR S R AR
(R, 3%, MR RREEAR.
4. 4. 2 I N S DL SR I

ARG A RAHRE I I E Y K3 -3, 64%, [RIIAMK 7 LU B HEUR 28 %2 N
4. 62%.

ARG C RARE IA N A B3 -3, T7%, [RIAME 57 LU B HEUR 28 %
4. 62%.

4. SEBAX BEMET IEFTHRATLERKEERE

AT B IIRTH B IR R LB R I3 (A% Lo 1) o 5 B8 T BCRACRAS R Y R 5 20
T, QR REERFELN A, IXARKAE L EREM 155N XU (i 4 -
PR S BB, B SMEBCRITIERE 71, 8N RIECE “41
B REEHES) A BOESH IO BRILZ AN, AT AE NSRRI Y, ViR
RERABENL=

4.6 MEMNESTHE ANHEE ST EE WA
T



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

§5 BWEASHRE

5.1 REWRESHEHEHMR

- oy ik 4 e B
5 B gE| &8 ()
[y A5 (%)
1| BEEERHE 1,048, 278, 805. 83 92. 32
Hodpe EE 1, 048, 278, 805. 83 92. 32
2 | FEW AR BT - -
e fizz - -
AP & SRl - -
3| REEE®R - -
4 | ERTA R - -
5 | ENIRE ST ™ - -
Forpre W= R0 1 SENGR
6 | RATERG H LT EA T 86, 754, 676. 81 7.64
7| HiAt & B 494, 544. 36 0. 04
8 | &t 1, 135, 528, 027. 00 100. 00
5.2 EMRBATU ARV BERTAHE
5. 2. IR EILAT W RHBEAREREAS
R L Al Goy | A
sl (%)
TV S NN N+ 4 - -
B ERHI 7 -
C |k 1,007, 380. 43 0. 09
D (M3 #T1. R BIKA TR
NI 35, 447. 47 0. 00
E |25 10, 516. 15 0. 00

10




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

FfoR A 29, 569. 58 0. 00
G |Rilizi. CAEMHERL - -
H [ fa ol - -
I |5 B A&, A E BERRSH 67, 149. 40 0.01
4 - -
QY752 Y4 - -
L ST AR 25 55l - -
M BFE R E AR R S5k 14, 394. 48 0. 00
N | KR BRI A 3L R i B 62, 048. 60 0.01
0 | ERIMRS. BEAEARRS - -
P BB - -
Q PR TR 23, 782. 86 0. 00
R Ak R AR IR - -
S gie - -
&t 1, 250, 288. 97 0.11
5. 2. 2B BHE R IT W KRB ARERHRAS
R e A G|
L (%)
AN /N 7/ NN G- | 4 11,721, 559. 95 1.04
B RAb 40, 793, 003. 78 3. 62
C |filliglk 591, 587, 645. 95 52. 47
D By T, B SOKAE PRI Y
N4 31, 245, 466. 06 2. 77
E [l 24, 838, 981. 57 2.20
F R ARSI 3,488, 729. 31 0.31
G |l SEAIEk 32, 630, 449. 30 2. 89
H [fErE sl 1,071, 202. 00 0. 10
I |5 BA&h . ARG B RS 52, 036, 392. 88 4. 61
J [l 214, 485, 189. 05 19. 02
K |5 H= 15, 697, 057. 95 1. 39
L [FH S0 R 25 R 55l 9, 790, 690. 50 0. 87
M [ BFERE TR E AR R 55 10, 217, 116. 41 0.91

11




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

N IR ISR it 5 L - -

0 RS ST H A AR 25 Y - -

p HE . -

Q PAFA2 TAE 6, 006, 685. 55 0.53

R A KRB RGIRMY 1, 418, 346. 60 0.13

S e - -

&it 1, 047, 028, 516. 86 92. 86
5. SHIKRIEA RME HZEESHE = HFE LA K /DEEF MR E R %A
5.3. 1 iR HBREXRA RN ESESEEHEEHK/NEFHETH2RE
g
SR e
Fa | BREEAR Ji% 22 44 e () | aniE Oo) 1AE L)
(%)

1 600519 wMFE 34,771 | 58,797, 761. 00 5.21

2 300750 TR AR 146, 180 | 33, 444, 522. 20 2.97

3 601318 SR 600, 438 | 27, 860, 323. 20 2. 47

4 600036 HERHRAT 685, 985 | 22,472, 868. 60 1.99

5 000858 FA 107,623 | 17,603,894. 11 1.56

6 000333 el 272,518 | 16, 056, 760. 56 1. 42

7 002594 SRIBL 50, 302 | 12,991, 497. 54 1.15

8 601166 MAVARAT 805,812 | 12,610, 957. 80 1.12

9 600900 KITH Hy 542,498 | 11,967, 505. 88 1.06

10 600276 6 Fiij = 24 247,479 | 11,854, 244. 10 1.05
5.3. 2 iKW BEZHARMEERZRESR T 1HEHF K/ DHEF T LA RE
L

R
B9 | AR iR E A BaE () | aniiE oo) T AE LG
(%)

1 688249 A 6, 220 112, 333.20 0.01

2 301488 = BURH, 2,618 104, 144. 04 0.01

3 688472 IS 5, 294 90, 209. 76 0.01

4 301202 BH Iy 3, 060 79, 009. 20 0.01

5 301261 1H T k5 2% 1,973 72, 803. 70 0.01

12




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

5.4 MEWREFSFBFDRNBFREAE
AT A IR ARFFA 5157

5.5 EHIRIEA RMME HES T 13E B/ HEF R ET T4 R 5 B i 4
AL EAME AR REFAH 57

5. 63 & AR A FOYME o He & B 3 E EU B R NERF BT+ 42 B P SCRFIESS
BB B 4
ARSI AR IR AR FFAT B SCRFUE SR

5.7 MEHRILA RHE SE ST HE LB/ DHEF R R L4 5 &R R Y
il
AF G ARG WIRARFFH SRR -

5. IR & AR A FOYME o B & B rE H 5 K/ R4S B R T A2 BUIE BBt B 48
AT A AR ARFFABGIE

5.9 MEWKRASEE BRI 5 1K 0L i 9
ASHe AR A R BEBEAE B

5.10 R FHIRAZ S 1B E R R 5 1EF 0L v
ANH AR T I AR BB E G 2
5.11 BEAHASHREME
5. 11. 1 AR5 A 2 AR BT O AT -+ AEZR AT B4R (Br “DliRAT” o “4H
FIARAT” A B S 8 SCHUR I RSN VA W 8 A 1) 32 5 R 2 A A1 o 2 i)

Al — 2B AITHEDT AT

PV ERAT BT i 23 SCHURE PR DRl 55 77 B i S o T FIUN 5 R A2 v o L 2
RIAZN FE b, P E I SR T s S R OE PR AR IR 55 AR

13



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

FeaEAS R G E L RSB S IR S RS T AR AL AT
Gy AT AT Ty T (KI5 5 B s 0o S B JE R AROR A 8k s 7 R 10 % P 4R AR
LPR FZ E b 55; AU LPR M2 B0l 55 RAZHUE BEAT 0 R B 62728 ol
B BB EE P TR IE AL Sy B BTAAT RN 607 FidFiX
PR FAUEN; BUE B RS RIS T 37 34T BT E R 5 17
BEAT HL T2 5 A Rl 5 223 0 SCHUR AR AN RS s T URS: B8 AR T )™
HARH; RN G EIERATITHEE R, 22U AT AT

PR HRAT AT IR 2 SCHUR BRI N2 DRI 22 s - i 3 DAL E TR “ =
B ARG BATR D SCHVESEA SRS B IE: S HEAE S mvr]
B K (B DY BT S L RIS SN TP SLAF B AN s o L P T [ 58 587
Bevt I H (s 5 e bk DERIE ST AN R s BEHT I A A R SO 1
R TRGTH TR RAT AR IEER AR YR E AV, ST e i 15
DY AR S e Ll BRIV B e A Y T E e ks 1R AR IR
N BRI SN S5 I A S RE R ORER MY 55 R bt I R (4 L B A
I, S22 EHUA 2T AR

PARIUR AR AT IR A AL I AT T BN AR,
S L A R U R 4 ) 5 WAL i o £ K S A,
R R AR 7 A SR B . AR BT A A 14 24 A7 BRER T

Z

Jlo
5.11. 2 FEEHEMAT HBIKED, BARETBEESSFMESEREEL
AN IO o
5. 11. 3FAth B = Hy &
s | B &8 O
1 A7 ORIE 14, 430. 76

2 | MWCIESFE R -

3 I A A -

4 | MRS, _

14




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

5 IS UAC FR A R 480, 113. 60
6 oA SR -
7 RS H -
8 HoAh -
9 i 494, 544. 36
5. 11. 43R5 BRFFA 1040 T 55 B 3 1 v 5 e £ 35 B 40
RIS ARG FIR AT A 7] 555
5. 11. 5 BAR AT+ 42 B 5= P 7 LR A0 52 PR 15 I fr) 156 BH
5.11.5. 1 HiIRFIEH B E /T + 2 B E P AR IEZ R IE 5K U B
AT G ARG FAR P8 B0 3% 05 7+ 44 I S TR AN AR It 18 52 BRAE o
5.11. 5. 2 BARFAR B B% A T 42 I ZE b 77 R U 38 52 PR AR 1 4T 4 BH
T 52 PR3 o _
HERETE | AR
75 I SRS | B SR AR 1A et E .
B AL %) | UL
()
1 688249 R 957 112, 333. 20 0.01 | HriksieE
2 301488 VR H 93, 721. 68 0.01| MR
3 688472 i 4l 07 90, 209. 76 0.01 | HriksizE
4 301202 BH B 79, 009. 20 0.01 | M Fh%k
5 301261 ERN 72, 803. 70 0.01| MR
6 301488 ZE VR H 10, 422. 36 0.00 | HrixsiE
§6 FRAEEHHZD)
AL
i H = 2R 30078 5 A [ Z2 YR 30045 % C

A A S IYIAT] < A7 B

1,277,246,503.53

15,107,952.98

e ST ] e < A5 DU £

49,978,409.26

8,367,563.86

P IR TIN5

41,246,559.15

5,450,228.37

75 Y130 1) 5 < 3 70 A2 B 13 0

AR T T R 3 7 A

1,285,978,353.64

18,025,288.47

15




[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

§7 EE&BHENZHERRERRFEEHR

71 EEEHEARFEREZSHBRNE R
ARG INAREEEBENRIZH A BB AT S BMEAMRELIR, ARSEHA
REFAARIEE

7.2 ZEEBENZHERREREEEEST 5 A
ARG I, AT SRR G BRI HI A 3R e R i AR &

§8 #HAEXMHHER

8.1 FEXMFER
v RTRZHEE R SRR (ER S IEF R S S e i A N K& kil
It
2 HEZYTR 300 FRAGETF RIS
3+ EZEPR 300 FRECIETFHR R e ILE U
4y S I N R A I
5+ INHHEMLER 25 A 1 HoAth SCA

il

~

i
—
>V<‘:

8.2 FFIBHLR
AFEGE N EZRIESE A RA R A S —— BT H X A 18
58 SHEFE S RE 16 FE-19 .

FGAEE NMET

8.3 EREHFR
AW ARIE GBI & B AT AEAR RS AR Wk EA 5
% PRSS LG (021) 31089000, 400-888-8688
FPUREIE: (021) 31089000
oya] k. http://www. gtfund. com

16



[ 22 300 FRBOIESF BT L 5 2023 £E5F 2 TR

HEZSEHEAFRAF
—OZ=§tA=+—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

