] 22 AR R 58 5 BT IR BOIE TR R 4 2026 S50 3 R %

E R PR R AR GRS BES R TR S
2026 £55 3 =EHE

2026 4£9 H 30 H

HEEHEN: BRESEHAFRAA
HEEXEN: PEIRRITROERAE
WEXHE®: —O=AE+A=+tH



I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 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

eI N E TRARAT B A IR A FARIE A &G FLE, 20264 10 4 23 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 2026 4F 07 H 01 HAZ % 2026 4F 09 H 30 H ik,

E5, EARIERE—E

HIT A48 ]

§2 EE RN

B4 fAAR & Fe HEE R BTF
Iy N fI R B BTF [ 78
B4 A 515220
5o ARG 515220
HeBIEMEI 385 BAFF IR
Fea R 2020 4E 1 H 20 H

e AR B A0 AU A0

7,836, 676, 918. 00 13

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




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

NI e SR A S

e, ST R TR ACT & T
BAMMS, HRTIR

SRR,

P i R AE 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 RIS E AR A

HEFLEAN o R ARAT Bt A1 PR A W

3.1 XEMEER

w

FEMF It N EEHERI

Bfz: NRMIT

Bt R EK =y

1 14
(2026 4£ 7 H 1 H-2026 49 A 30 H)

LA EL e ot

57,041,056.74

2 AR 2,256,077,542.54
3L 359 6 < 3 A0 AR 401 R 0.2108
4 IR FL B A 9,843,796,426.29
SR IS BUHE 1.2561

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 -
QP E e SHR IR A OIS A AW B 5 3 e 1 & g, T\ 98 A SEBricas /KT
ER T
3.2 B HERIN
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 HppER | HEdElaR O-® @-®
O R
@ =)
@
AEEAH | 17.81% | 2.03% 16. 78% 2. 04% 1. 03% -0. 01%




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

S ANN & 3. 06% 2. 13% 1. 34% 2. 14% 1. 72% -0.01%

ok —5 22. 04% 2. 04% 20. 14% 2. 05% 1. 90% -0.01%

HE=F 22. 03% 1.71% 11.20% 1. 72% 10. 83% -0.01%

TR HAE 26. 56% 1. 87% 3. 05% 1. 88% 23.51% -0.01%
%/\A E

EW}E%E 193. 67% 1. 94% 89. 74% 1. 99% 103. 93% -0. 05%
% 4

3.2.2 HEE A RAEMURES R ER KRR R 5FEMLS R4
Wiz 3 F AR B T EL AR

[ 28 FRAIE R 22 5 B TF TG TR BOIE S I B 2k
SR KR 5L S PR R R ) e 550 EE

(2020 4F 1 H 20 HZ 2026 £ 9 H 30 H)

227.61%
202,32%
177.03%
151.74%

126.45%

101, 16% »N ,‘H ’J‘lr’t i'rhlﬂ,

s
e | | J‘{ flI ! r'ﬂu,ﬁr‘,wl .
50.58% .I.l 1!AI’P"'U RLY | ™ “r'rwmhv\'h W)

25.29% ‘,r'lf l’hﬂl

i r“i ,'l'fpl'

4
0.00% e

g

-25.209%
2020-01-20 2021-03-03 2022-04-15 2023-05-28 2024-07-08 2025-02-19 2026-09-20
|—EFEFiEEEETF — IEEE]

e ARESEFAENH N20205E 1H20H o AFESFENN HEGEERE, #IT5HC & L

FraEaRAE,

§4 BHEAME

4.1 BE2E (BEELB A i

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




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

{EERH # AT H bR

[ Zgrh i+ 7 . AT ER
iE 500 Arrowstreet Capital (3£
faHs [E).2019 4F 12 H i AN E %
CE I B, DIMERR. e
ZeHIE HEHEE . 2022 4 1 A EATE
N iz ZRHIE 500 FR B SR AL IE 5
fiy WRIESEESZH, 2022
ETF. [H E 11 AEHEEZRFIEN
ZRPIR Hh iz By 32 RAZ Sy BT TR
300 & FREOE R R R SRS
i 23, 2022 4 12 AT
CH e [ Z2 R 300 F8 B F $50 %
Z= EHIE R, EREIEHREIRIRE
HraeE FRBOIE SR 4 (LOF).
RER [ Z 9 300 F5 $ 4 5 ARUIE
# FEHEIH L BRLESS
(LOF) 52 oy BT TR AR HOUE 75 #7
NSRS Brhe gy B 2R EIE B P AT
EHEA WARBOIE S T 4 . 2R
&)@ B E A 4 8 A7 Mk 48 0iE
1748 SR BV S A E ZR IR 300
RS . B | 2023-05-23 - 11 4E 4 o TR R AZ by BT I R
Z& LilE BEHHRBRRENEESR
oh 1, 2023 4F 2 AT EER
ETF. FRIE 1000 39 58 55 1% A2 5y 1Y
ZRPIR Tk 3 F5 HE 77 4% 9 0k 4
300 f& MF 4223, 2023 4E 5 Hild
. H HeAT B = FPHIE AN Bk 2S5 7Y
Z= EHIE TRk 3 F5 HE 77 4% 9 0k 4
5 = A 22 AR R AL 5 BT
1748 Ji% 3 Fi B S A% B O 4 1)
. H F4 23, 2023 4F 6 H il
FRPIR 1 18 22 A b Al 48 HOE 25 #7
300 14 B4 (LOF) Ft 422,
o SR S 2023 4% 8 H i M B e
ETF. [ UE A s L A A 5
ZEHIE B 13k 3 A8 HOUE 75 5 55 ik
1000 4 (QDID) 244 B, 2023
o R 11 AR AT E 2R R
S N2 5 BUIF s 48 HOiE
ETF. [H FRAESHEESEH,
ZEHHIE 2024 4F 11 H & T E 240

LS

UE 50 A 8 BOH ke AGIE




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

ETF. [ FREESHEELH,
Z&HIE 2024 4 12 HEEHFEEZRE
R i e ] A 3 R A 5
ETF. [H R T8 A8 HOIE 7 #% F Jk
ANk S RN Z& 16 A A PR HE R 4%
LR R 2 5 BUFF T AR HOE 55 1
(LOF) TRENESEH,

NNEES
HHIE A
5 N Hh
A 4
. ETF
(QDIT
INESES
T
= IN
ETF. [H
ZALE
50 J%,
[EERAe
AL
R
i ]
FSETTAN
L
ETF. [H
ZRIEA
A B HL
W 15
ETF )
&z

H

T 1L SRARRAER EATE AR e AR e A H, EEREESH, EIRH O
e FEERH
2+ UEZF MR 2 SGE MRS AT ML 2 AR R RILE -

4. 2B B NSRRI P A 3 i AR AN S £ 1 O A 5 B

AR N, AR BN RS (PR ANRIEMEIESRE). (h e ANRIEMEIES
B EEER) . (EFRREEEHAF A TLHHEEFEL) SaREERmE, ™
Ry 3 A A SR B2, ABWSEEN . B35t SRR R BB N AER



I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

o A5 SR U BEAIE Y2 B 7, AR RS IR 3R Ail O N BOR KA 2. ARSI,

G REEBFESM A AT HN, REENELS . RATS

A IRIRAE 5y S H A RAT A, 15 SR it L e 8%, ARG SARGE A E

SEAID BN (LB A TN e o e e /AR R il IR 1< B ENIAS DK e = 2 T IN TS S v
RO BN A ISR R, A RIS A AE R

4.3 AFRGEWYH
4.3.1 AP35 B AT 1B

RGN, AEESE IR QEFH RS A T AT 5 6 R 3 B0
FRUARI I AE » St ™ % £ PA) 3 IR 42 o ) 3 R RE , o 4% 30 3 043¢ 8 IR A B IR AT
R, A RSN F R A 2 T H R A8 5 TR AR AL AT AR S SO A P32 5 RIR
B I ) H R IIAE 5 BAR AP 545 BT B B S5 e AR B 4L, DD SE R T R 2 4k AT 9
4.3.2 AL AT NI I

ARAEWIA, AR A RRAG S 5N AT ML S, FH RIS AL
e/ [ BTN 58 B BRI AIE S5 24 RS R B% A 54k 9 IR, TR B A B A A R
SR 5 LA AN A S R AR R T« AAREHIN, RKIIATEEE TR SBA N FZ 5 M
F R 41 (1 583 5 o

k

4.4 REHINES KRB KA SR A
4. 4.1 AR ST R S B B SRR AIE R A

2026 F=ZE[E, A BRI, ATHISURARER I R IR R UK . EUESR BT R R
6. 16%, BDLERTE, RHIZEHE 5 T2k 27. 80%H1 27. 98%. AT EHMLIAR, H 44K
B PEHATIREL PSEZARE o) Bk 16.82%, 10. 14%, 1 B4R # T8 (E R4
HUN B 30. 44%, A SAGE RN B 36. 55% o 5 S FEMIEL, WA R KB R4t
PR, A RBIGEER R BEN, MR R I E RN T KA, R, S
AR F PSR B 300, HHIE 500 ATHHIE 1000 ik ERIE 25 N-12. 49%, —17. 67%, —17. 15% .

[ 2T, SRS N TR ZE SRR ECN M. X S TR, (HE R
TR G = R R 5S, (ERTFIRE SR Z T2 1T R LA
4. 4.2 R WIS S L SR I

AR AR I R I % 17, 81%,  FIDL SR B B eI 25 % 16. 78%.

7



I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

4. SEBEA BEMETr ST AT ER K ERE

=N TR R, PO U R e 80X — . WA Z DT
AR, BRI Z 2 DA U BOR SR . SURRR, SO TR AT L@
FS ST — e kil Moh AT JEER I C B R, IR BEE & i, HfE
R AT RE T I 5 22 SMBEL 7). BFRER IR 2 WIS R TR, ARRREE R T I
SRAE 15 7218 24 (I 18] BT BE ) e NI BOR BR AR, R SCRF LS 2 e il 5 R, JF 1Sl Je
RNV R 52 H R R

4.6 |EMANESTHAE ANEE ST FEE U
To

§5 BEHAEHSE

5.1 HEWREEH-AGHEN

Y

Fr5 T H &H (o)
EEA51] (%)

i I

1 TR a5 9, 821, 342, 815. 40 99. 65

Hodr, e 9, 821, 342, 815. 40 99. 65

2| FEE R -

Hrpe fiigz -

P S -

3 SR -

I -

(1SN
g

5 | BRARE T -
Forbre ST [ AR SN IR B 4l

W

6 AT H & & 61T 32, 142, 669. 78 0.33

7| HAh S ImIgE e 2,633, 154. 02 0.03




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

g8 | &it 9, 856, 118, 639. 20 100. 00
e BRI AE TR B AT
5.2 MEWRZETWAHRMBRFERTAE
5. 2. IRRB AT A REF AR EREAS
o e B E

A A7 125 NIRHE GO
el (%)
A o RS B il - -
B Ak 3, 390. 75 0. 00
C 3l 1, 349, 199. 17 0.01
D | My, Iy BV ROKAE PRI RO 549, 873. 82 0.01
E jeisitn4 - -
F R R 8 -
G SIS BEAIEEL . -
i FE 15 Aol 8 -
I E A RS BRI . -
J Kol |4 n -
K Jr5 = b - -
L B AR 55 I 95l - -
M FLEE R AE AR S . -
N IKFI . BRI LBt Bl . -
0 JE RS  ASEEAN AR AR 55 - _
p HUH . -
Q TS A - -
R SCA L R E A R - -
s Lty - -
it 1,902, 463. 74 0. 02
5. 2. 2B T IZITW A RMBRARERRAE
A 2] AIME G i B4 B
Eefl (%)
AR PR AR, i - _




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

R

8, 958, 340, 611. 57

91.00

& k.

718, 342, 785. 57

7.30

o O |=

) BT REROKAE R RO

142,712, 572. 16

1.45

I

LR AN

AZilIsH . B EAERELY

A8 Ol

5 RAER . RS B AR RS

S

|

&
Bl

ML GTA R 55 AR 55l

BEART FEAEANR 55k

Z = |0 | = |

KR SRR 23 3L B0 ER

-}

JE R SS < BRI A R 55

HH

BAAH S T AE

= (& |

SR AR AR AR L

N

A}

=
ZN

&1

+

9, 819, 395, 969. 30

99. 75

5. 3R B FARAZ A AHME G E S F 7 3E IR/ MR R B R B4

5.3. 1 HIRIBEB R I A SO E o 2 & 7 5 E L XD HER AT +48 B =4

AgiE
3 b 34 BT P 1
s Ji% SEARAY % Z2 44 R o= () AR E o)
fH LB (%)
X 1, 036, 257, 988. 6
1 601088 i [E ph g 21, 685, 979 A 10. 53
1,032, 110, 350. 0
2 601225 B P AL 39, 650, 801 ] 10. 48
3 600188 2 REYR 43,742,316 | 850, 350, 623. 04 8. 64
114, 577, 63
4 600256 J I REYR 6 764, 232, 832. 12 7.76
601898 R e YR 46,731,331 | 644, 892, 367. 80 6.55
000983 Ly 7h AR 72,674,802 | 470,932, 716. 96 4.78

10



I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

601699 M e N 30, 462, 858 | 459, 684, 527. 22 4. 67
601918 A AU 39, 729,537 | 448,546, 472. 73 4. 56
600985 HEAE Mk 27,418,032 | 435,124, 167. 84 4. 42
10 600348 HERH B 46, 169, 144 | 409, 981, 998. 72 4.16

5.3. 2 MIRMB B K #H A RME S E ST #E AR D HEF R LA RER
B4

3 o7 3 4 T P
s Ji% SEARAY % SE A4 R o= () A E o)
A Ee (%)

1 001248 SR BT REIR 58, 873 549, 873. 82 0.01
2 301666 1 1, 220 403, 990. 80 0.00
3 301660 B SR 28, 853 346, 524. 53 0. 00
4 001399 HEHMB A 6, 488 126, 580. 88 0.00
5 001246 JIE) TR 2,178 109, 096. 02 0. 00

5.4 WMEHIREFSF AT RN RFRTAS
AIEEAR T IRARFFA 557

5.5 REFIRIZA SRMME ok B F 7 5E LB K/ HEFP BB T4 B2 4058 B 40
AIE AR IR R FFA 7

5. 64R IR A FOYME b5 2 S B 7= 8 HL B /D HEF I BT 148 3™ SCRAIESS
BB A
AT AR IR R A B SCHRRIE SR

5.7 MEHREAARNE SESFHHERARXDFFHIT LA R SRR EY
|
AIE GG R R ARSI

5. 8RR LA FOYME b5 2 & B 7= 8 FL I K/ HEF BT LA BUIE R 3% B 48
AT A IR R FFAT B

5.9 MEHMRAZESRENRBH R ZE LU

11




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

AT GAIR T WIN AR BB BRI B

5. 10 REWIRFEEB BN E R Z H LA
AR G AR T PO AR B R 5%

5. 11§&%

AEHE M

5. 1L 1 ASHE e B B8 (K B+ 44 UE S (1 5 AT S5 MR R DA 45 8 9 1) 3 5 ) 8 B 4 o5 i 1) I

Al — 2 B A IFE DL

5. 11. 2 He e BB I HT 44 B

5. 11. 3HAR B2 MY B

bR L -

s B TR R < TR 240 A R ISR P Z AN DL o

Jri5 ER S &H (o)
1 17 tHARIE 4 1, 140, 243. 00
2 JSESCIE 7797 5K 1,492,911. 02
3 IStebeil -
4 ISR S _
5 T H I K -
6 FoAth SEYSCHK -
7 oAtk -
8 ait 2, 633, 154. 02

5. 11, AR IR KA I Ab T 5 O T #4527 B 4
AT G IR AR FFAT AT

5. 11. 5 R & IR AT 148 B = FF AFFE T8 S FR % L i U B
5.11. 5. 1 HIRIGHBR BT+ 2 B E P ERE Z RIF LB

TR 52 PR 545 1 MRS TG | AR
5 JI% SEARAY % 2 4 R
A E o) & EE 1] (%) 3 B
1 601088 F ] A 54, 359, 231. 64 0.55 e 2%
5. 11. 5. 2 HIARFURIL B 5T L2 R P AT I8 2 R B B A i B
TR 52 (R 35543 1 HIEES T | B IR
s JI% SEARAY % 2 4 FR
A E OT) {8 EE A1 (%) 1 BH

12




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

1 001248 I ET RE IR 549, 873. 82 0.01 HR B E
2 301666 A 403, 990. 80 0. 00 HR B E
3 301660 B Ak 346, 524. 53 0. 00 BN Sk
4 001399 BORHR 126, 580. 88 0. 00 g
5 001246 VAL I lAd) 109, 096. 02 0. 00 B e

§6 JFRAEEHHZD)

AL

A S IUIA] e e A7 B

10, 578, 676, 918. 00

07t ST 1) 2 < 5 FR 47 A

8, 914, 000, 000. 00

Pl b SO0 I s < ik [l

s

11, 656, 000, 000. 00

T I 1) 3 < R A2 B 477

i

AN T I R I e i A

7,836, 676, 918. 00

§7 ESEEANCHERRERFAEEHI

71 ZEEEAFEEZSHIRNER
ARG W N AR G E B ARIZH EA BRI A S BMEARELIR, ARSEHIREF

AALEE

7.2 ZEEENZHERREREEEST 5 A

AAREIIN, AREERIESE ARG A 7SR R AR,

§8 RMBEESFNEMEESR

8.1 #HEWIN A —BBEHFAE SO LB B BT 20% K 1 It

AN AR T P9 T e A R 1A B B R AT A e B L A5 3 B B 20% ) 1 L

9.1 FEXMHHER

§9 RAEXMHER




I 28 HHIE R 52 5 RO TR UE BOIE 7 55T 5L 4 2026 457 3 s

1o EZR PR A 5 I TR B S I B & 2 e 5
2+ R AUESER A 5 I T A IE BOE SR BB AT o
3y R MET EZR R R 2 7 BT IR BOIE SR
Ay R AR S A

B VEHHE ML EOR 2% A HoAh SO

Qﬁ
o
ﬁﬁ E?

SEM R

9.2 TR
AEEGENERESEHARAA A S —— B HUL A X A 18 5 8 Sk
BRE 15-20 2.
BB FEE NMEFTEI A G T

9.3 BRI
AR RARFE SN & B A AR FE & N =] G B A
PRS0 #ETE: (021) 31089000, 400-888-8688

Z PR (021) 31089000

NE]M3E: http://www. gtfund. com

HEESEHARAF
—O=AEt+H=++tH

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

