BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

AR E T HRBEESREE S
2024 £5 2 ZEH L

2024 £ 06 A 30 H

HEFHEAN: iEFRESEEGRAT
EEXEN: BEIERROERAF
WEEH HEA: 2024407 B 19 H



BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

§1 EERR

R W ANER S LEHRRIEAR G PG A REOICE . R SRR B E e, XA

BIESNE . HERRVEA S B AR AN ) S DT
FEE NERIER R A IR A A REA I S FME, T 2024 07 A 17 HE&Z 7 ARSI
FARPR IHERMMB A GG ENRE, RERZNENAERERICER. R TR BCE = EN

S PR LIRS - B 5T IR N BEAZ I 2R 587, (EACRER & —EMA. FEH

AR SOFAMRIARRRIL . AT UL, BEBTE AL 35T 05 AT A 20 D B AN 2 < (R4 S 45

AR IV 55 SRR A i

A EHIE 2024 4F 04 H 01 HAZ A 2024 4F 06 H 30 H 1k,

§ 2 BT RN

2.1 BEEAEBFMN

He 4 TR AR AL E L
H 4 TG 164402
HeiafErr FL TR T
HEEFAERH 2021 401 A 01 H

075 IR I A7 AL A

1, 640, 184, 327. 34 i

BB H AR

AT G B BRI AR SR B AE TP AL E TR RS, ™
ERENEENR B AHRAR, WP RS EE R RS
SRk e 2 B F 22 PR A i 25 P R 4 XH{E A [0, 35% 1,
FIREARZEARBIT [4%].

AHe R B A IR R BB B 7%, SIS BEAR 1
BACP A MERCE M PR BB AL, IFIRGE AR I FE Bt
B B H AL AR AT A R R, DL AR ER AR 4R 2. A
L < A 71 7 1) < Y T 50 SR B R R R B R 2 ) T S
N DI RECS AR R BRI BRI R

ST BB P R R B AR B R BRI MR P ALSEAT N
I, B AT < Y DA R B o] 45 of AR e < B 14 1 R ) SR AT
e RIS, SR R LR R R O T BB PEAN 2 I, A
JR PR BUE AT RO AR ER AR R S, 2R e E BEN AT LAY
B S E R TE AR, SRR R R 2 .
ANk g 77 4 G ROR S I S LR HE R R 2

2




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

[ {1 H 25 BRI i 85 BEAN RS 0. 35 %, AFEREFIREAHIN 1% .
A 4 i i o) D) 8 R EL A PR 3R 3 B M 125 58 R R %
ZEREAE IRV B, R e BN R A B A it e e e e
FE. EREFRZERSE Y K.

1o B e SRS

NSEBLER ERFR TR BRI LB AR, AR UAME TRl 2t
BB 90 %6 A LA LB T B RO Bl i e e 46 32 pAr It
FHARFEAME T & 815 E 5% MILE0cE B H /£ —F LA
HIBUR 57 .

2 PRI

(1) BEERBTHE

AIEEIER N, S IARIHE A B IR S X
BIL RN, AETPRIRESRZ B/ MEITRTIR T, AT ] RIUE
5%, DR NEA . I8 B sl Az . s A 2 5%
LA T 37 R 2 100 I 92 A0 R A W S ol e S TR PR 4R
B s 5 BRE o B AR R i AR AR AR, A ]
CIRAE T 15 0L, S5 WA i, X2k el 7 A7 1 2 1 5
CISIAE R RE I XS AR PRI 2 Y, AR/ IR IR 22

(2) WEIBTHE R

AN 3k < P A S (10 J SR A B 2L R AR A0 o 11 i Kl A7 e B AR
H AR TTREAT AR B, AT SRR IR i AR 4% 5%
ELGIBR G, I Rl e 1 Ol BB R R R A8k, o it
AT R, DUORAIESE S (i 1 K AR S HR I F B0 2t 22 18] 19
FEIEA SRR BRR 22 /MU o 3 28 PR CRENS BRAR BB 3t 3 1k
BEAT 38T, AR DR SR R A A oK T RER T & #7155 5K
B BTS2 B IR A LU R, B < T REAS REA% IR Rt i
BUE R B, 2 eoft o R & BT I3 R4

3. Mg B

NI AT DURGE L sh P AR 22, R A — 5 DAY
IFRZFHEATRCE . ARSI AL A KR A H BT S R8st
SR, MRAE 2L TE oM« B < 10 20 i) 70 A 58 41 I AR OR ) 3 A
. RGBT EMBR, BT TRk,

HOIE 9T 2 T 28 R Hli 25 % X 95 %6 +ARAT N R s A7 K

b £ b A H#E (BLE) X5%.
Ak )E TR AL G, U A0 RS 5 e v TR A T A

S 25 S P REE SR Mg E. RNARG SRS, @
IEERERPR AT ECR L, BAT SARMIIRE L AR 4R HUIr AR )
O3 P AACLER RS 2 R AL o

A FUN HI TR < AT B A ]

HEHEN FH R U B A7 BR 22 7]

3




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

B G R I A R A TR RO FIR AT ZE T A B FFE R T C
NIE A I L35 P TR HLE T -

INERE AN 164402 015046

A5 WK T8 2 5 4 [ 451 s A5 1, 487, 480, 001. 11 ¥ 152, 704, 326. 23 f*

§ 3 EEMFSEIANESFERI

3.1 FEMFHER

Bhr: ANRMo
T b A (2024 4F 04 F 01 H-2024 4£ 06 A 30 H)
AT IR AT ZE T A A IR R ZE T C
L A s Bl i 6, 324, 969. 43 491, 368. 12
2. A A 48, 611, 944. 07 5,323, 604. 11
3. BT 3515 4 A B A R ) 0. 0322 0. 0332
4. WAARFE ST =1 1,223, 495, 814. 48 124, 416, 703. 53
5. JHOR -ty B 0. 8225 0. 8148

e O LB SHRAR A RA NN EEL 53 G AR, T A2 G SEhriicas /K-r 248 T Fr g

ey

@AW LI R F 2 B AR WON L $K5

oS

PR ARG IR B, AR A A 3] O S B i in B A A et A2 sh Ui «

P HARHN (82 Fe i A2 shicas) FNERAH 5 3% AN

3.2 B AR
3.2.1 B MHBUMEN KR LIS FIEDLST LB A 5 ) H
HI IR AT ZE T A
NAs 4 5E
FEIR R | PEEKR | S _
BB s ‘ felfzips | O-6G @-®@
R ! RS
) PREER) ({HignE<E) .
HE=MH 4. 00% 1. 46% 1.51% 1. 47% 2. 49% ~0.01%
HENMH -3. 44% 1. 72% ~4.99% 1. 77% 1. 55% ~0. 05%
xR —F ~17.82% 1. 43% ~17. 86% 1. 46% 0. 04% 0. 03%
o =4 -19. 83% 1. 70% -19. 07% 1.69% | 0. 76% 0.01%
2 A AR
-27.79% 1. 79% ~27. 98% 1. 77% 0. 19% 0. 02%
EX
I #E IR AT ZE T C
PEERKER | MEE KR | SHESE | kS
Bir B o el 54 et e | DG @@
| ® Bl | iaske | Al

4




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

HEEZ®
HE=1MH 3. 90% 1. 46% 1.51% 1. 47% 2. 39% -0.01%
T EANH -3. 62% 1. 72% ~4. 99% 1. 77% 1. 37% -0. 05%
ik -18. 14% 1. 43% -17. 86% 1. 46% -0. 28% -0. 03%
H 345 ARG
- ; . ? -24.97% 1. 59% -22.07% 1. 60% -2.90% -0.01%
£,

3.2.2 BESHRURES RH#EMKRRZ K HE RS LB 2 R R D K L&

AR AT ZE T A
200007
000
-20.00%
-40.00%
-50.00%
T T T T T 1
2021-01-N1 2021-08-M 2022-03-N 2022-09-30  2023-05-N 2023-11-30  2024-06-30

— BIEFEPRETA — ESHESE

HT AT ZE L C




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

2000%
1000%
000%
1000%
2000%
-300009%
0009
2022-01-27 24}22-'4]'6-23 24]‘?‘.2-'1 1-17 2025 -I'i}4-1 3 Eﬂ‘Zﬂ-lﬂE-ﬂB 2'{}24-Iﬂ2-ﬂ'3 24}24-Iﬂ'6-3ﬂ
— EEFERRETC — Lishies
E: L. AEEH 2021 401 H 01 HERFEA ARG AN E TR TS
2. ARE4H 2022 4 01 A 27 HilZ, 0 C IEE 40 A 15 B X 34D .
§4 BEAMRE
4,1 EZH (REESZLH/PDAH) fHH
ARSI REZ AR | 3
itk 4 1% IR\ B
R | mEpwy | WEER
IR, ZIN KA
+. B RS EH
AR A B 2 ) R TR S
WERAET ., BEihi%
HI BN, e
FEWFELT, ANA] | 2017 4 02
#3] i%if%iiA‘*] HZTH - 2U4E | (PR, BT
ARILICIIER IS FREEE: 2015 4F 12
Hhn R R v R 3 4
HARAT, WAEAT
WRE A, BEEE
WA, BT,

T ONEEEEEESH, HEREM VRS RAERH, " BAEH 7 IRYE 2 7 goE i 5E FEE
HI, e AR AR e 2 B, AR 07 AT H Y7 0 R AR A 2 ] D 1 52 AT IR 1

6




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

.
UL AL 35 SGE AT ML 2 FOAH R RE

4.2 BEANHRE A A E SZE R TE B

RGN, ARGEIRNTAEEST CPENRIEMEIEF IR EVE) SIS ISt an] . AJE 5
(A ) MBEAAIK[EREROME, AEWEM . BRSNS BN 2 & 08, 5%
P RS (2L b, NIRRT NBOR BRI a . AN, Res PR SVES I, BABEREER
AN BRI TIEH Bt L] RS & BRI S & & R R E .

4.3 AP G E R

4.3.1 A3 5 ) BE I BAT B

AARE N, AEGEHNARIIT QEFRRESEEHA R AP 5HERFEN), aHH N
FE T AR, St RGN T 4 b7 3L Ml 25 FR 4T P M3 0058 5 A T AT, 2 PRI A 38 i
SR A

4.32 REZ 5T AKIE RN
ARG T ARG NI EZ AT N AN EEEENE TR RHES 505 T
NIFFEN TR H A 5 FRAZ e R BRI 58 5 B e AT TS IR 7 24 H RS B 1 5% 5L o

4. 4 ] A E SR RSB ED BT

A B R i, EHEENIXRIAR G, 5 H UORENETHEEA Priise, Winlh it 2 i
T8, RS R e AT LS DA BB % DA R AR R+, Ak =2
AN E . FEAEONRRE ARG AN K ZE 28 R eI = I 5N, AT RAELT MTIE /IR
I /D HOR DR BEAE FF A2 R G K AOAT b, SRATTYE T S L I ACT o i 7 A — 25 1 2 IO N R B 3t
THEFE AT A E B E NS RS AL ERYE T BB ROE, KIvRr e s RisfasE, )
BRRZAE AR G EKCOP,  JF 835 ML ST

4.5 MEHNE KNSRI
B IR AT TR P T A e mAAHE Y 0. 8225 7o, AN, 1ZFIESMHIIFEE K

N 4. 00%, [F]HANY S LU IR HE S 25 2600 1. 51%; AR A B AT IR A L C e Alif{E N 0. 8148
7



BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

T6, AREAN, ZRES M EIG Ky 3.90%, RIS B A A 1. 51%.

4.6 MEMNESFA ANGEES T HETE UL
AFEGAMAE I, AR IUELE A TR H RS OB B A 1 NSRS B P T
EIS AP

§5 MEHEME

5.1 REMARESHHEHEMR

i H

e o)

i R B T EL B ()

B 2 5 53

1, 269, 644, 951. 61

93. 65

Hor: R

1, 269, 644, 951. 61

93. 65

ey

[ 7 A 5 %

Hre fige

BTSRRI

BaE R EER a7y

<ERRAT AR AR TR

SN IR R 5

Forbre SCIK Rl AR SN GRS < B 7

HUT R S 1 e it

83, 444, 642. 62

8

o fth 557

2,659, 324. 17

9

it

1, 355, 748, 918. 40

5.2 MEHIRIEIT W RIRERRAS

5.2.1 MEHIRBHEBRE TSI ROBARERRAS

Rt NS ARME o) BT E ] (%)
AV S NN O 4 - -
B ERAML = -
C |l 1, 258, 592, 668. 59 93.37
D [y I R BOKA AR R - -
E (25l — -
F R mE S - -
G |siEizf. EEAIEENL - -
H o [fE1E FE Ok - -




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

5 EAR . BATANE REAR RS

10, 971, 000. 00

Rl

Stk

BRI 55 I 55k

BEABEFEAEA MR S5k

IKA S AR > 3L it i B

JE R RSS « ABBEAIEAR IR 55

HUH

PA RS T A

A B AR

n | IIlOo|T|Io|l=2|l=2|C0 =N |—H|H

2

ZiE

fif

1, 269, 563, 668. 59

94.19

5.2.2 MEHARBREBE T U RNFEARERRAS

(N &S|

~fHME Go)

A B HRHE ] ()

=

A ML Bl

Kk

il & b

70, 783. 05

WL B IR SOR A P AR,

a4

R A E

LB EREATHREL

AAE R Ol

5 R RS BRI RS

10, 499. 97

Ei|4

Ll

AL G AN 55 Bk 55

BEABETEAEANR 55k

TR AN A LBt b

JE R RSS « ABBEAEAR R 55

oA

PAFIH2 T AE

SR AR E AR SR

| " o | |Io|lZ2|=|I0 "9 |H|IEoomm|Io|O|™W

Gits

it

81, 283. 02

5.2.3 REHIRET WA REBRER BB ERRAS




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

Teo

5. 3 WIRHE A RHE G H S F = #E IR/ NP R BRE B R W40

5.3.1 AR %A SO E G H S B @5 ELBIR/NERFF BT+ 42 R 3 4

FFa | RS JB SR AR e R | oMl o) | bEEE T EHE S o
1 [600150 o [ f A 3, 363, 317| 136, 920, 635. 07 10. 16
2 1600760 RPN 2, 846, 160( 114, 131, 016. 00 8. 47
3 1002179 SR 1D)i: ) 2, 835, 193| 107, 879, 093. 65 8. 00
4 1600893 fikzh 2,781, 778|101, 673, 985. 90 7.54
5 1000768 HHLTE K 3,476, 506 83,540, 439. 18 6. 20
6 600765 HHE AL 3,675,942 74,989, 216. 80 5. 56
7 002025 IPNGER 1, 308, 756 60, 700, 103. 28 4. 50
8 1600372 HHATL 4,912,006 58,796, 711. 82 4.36
9  |000738 iy eyl 2, 805, 722 56, 310, 840. 54 4.18
10 [300699 JLIEE N 2,068,708/ 51,366, 019. 64 3.81

5.3.2 BURB B LA RHE G E ST = E BB RN HEFR H 0 Fda IR = 3 5t B 4

e | e 4R WR G| bl Go |T e

B (%)

1 |688709 BT 1,045 19, 635. 55 0.00
2 |688584 A 866 13, 760. 74 0. 00
3 1688691 S B 4y 247 10, 499. 97 0. 00
4 |301566 prav il RS 576 9,774.72 0. 00
5 301392 TR 219 9,123. 54 0. 00

5. 4 MEMIRE M MR FEFRRAS

T

5.5 MERARIEL A RMME HE ST 1#E IR/ HEFF TR L4 RS 35U A2
o

5. 6 ME R A RMME HE ST 1#E IR/ HEFF BR8P SCRAESR 3R A 20

T

5. T MEMIREL A RIME SE SR IHE I R/MEFRET LA RS REE WA

T

10




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

5. 8 MEWARIE A RMHE 2 & T 1#E LL IR/ HEF B BT T A2 BUIER 3 B 40
o

5.9 M EWIRAREEE R BRI ZF 5L i ¥

5.9.1 M H AR AZS BB 10 BAR A L RF A5 2 FA 40
T

5.9.2 AEEH BB B B R BUR
T

5. 10 R HF MR A EEHF 10 B G0 3 5 F 0L i A

5.10.1 A3 H R B R R BUSR
o

5.10.2 1R & HIR A H S5 B 1 5 1 S Kp A0 4 25 BA 40
o

5.10.3 A3 H G B B R VPN
T

5. 11 IBAAWMEINE

5.11.1 EERHE M T B IEF KR EERIRMEE R IR FERAER SR BT —FENZ
B ATTHBTT. AR A
ATE GBI+ AU AT EARA A MBS M T 1 S A, sAE i S gt H AT — N %

FINTHEDT. ARG .

5112 ZERBEHH+ L RER BB HESAFME RN EEBREE
ARF BB AT A4 IR SR SO T R S RDE 1) SR e JB SR

5.11.3 A P24 R

Fri5 EN wH (o)

11




AR IFIR TP E T EOMIE SR R 3 4 2024 £58 2 TR

- ORIIE 8

186, 138. 05

I YSCIE 77 Sk

775, 251. 02

oA A

O YT S

AT F R

1,697,935. 10

LA MUK

At

R[N [ |O1 | = |W (DD |+~

it

2,659, 324. 17

5.11.4 HMEFARFFH KA TH B R T 8w

T

5.11.5 R & WK AT +48 B R AP AL SRUE Z IR B SL ) 1t BA
5.11.5. 1 RIB R H AT+ B R P A ETRIE SZ [R5 00 A 1 B

T

5.11.5. 2 R FRAR B B A T 42 B B2 P AR 8 2 PR 1B 0 i Ui B

SRR AR

e | meErn | mEan 000 ﬁﬁ REREC ‘ﬁﬁﬂ I i O IR L
1 |688709 BT 19, 635. 55 0. OOHT B It 52 fR
2 1688584 ke 13, 760. 74 0. OO it i 52 Fi
3 |688691 S A 10, 499. 97 0. OOFT it e 52 Fi
4 [301566 IS L 9, 774.72 0. 00PHT i it 32 R
5 [301392 b D =R 9, 123. 54 0. OOFT it e 52 fi

5.11.6 BB A ARG ERIFANSCF BRI
BT IARR, IS &

TIATREA R

§ 6 JFAREEH RS

AL
i H ROHEFFIRFIZE T A | ATEEFFIRTIZE T C

075 SIS <5 B A

1,527, 158, 582. 02

166, 177, 122. 20

0757 Y300 1) B < H D £ 8

110, 470, 343. 38

90, 023, 100. 69

12




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

Tl s HA 3 1) 35 4 e JE [m] 47 0 150, 148, 924. 29 103, 495, 896. 66
s W] R SR R B A (AR L “=7 351D - -
o I AR I 4 A 0 0 1, 487, 480, 001. 11 152, 704, 326. 23

§$7 ZEEEANCHEAERERHAEESEIL

7.1 R&EEARFHE AR SHTRNIER
T

7.2 BR&EHENZRHERRERRFE S5 WA
T

§8 M HE RENHEMEERSR

8. 1 IEMIN R —BREFHES OB LA BT 200K 1E
T

8. 2 MR & R M ERE R
T

§9 BENXMHFEF

9.1 FEXMHER

(1) FEIES B P Oy et v R U TP L ZE AR BRI IR SR R B O (R S0
(2) (RTEEFET AE TR BRI  R e d 5 [F))

(3) CHHEIFIR L F THE ISR BB AT i)

(4) BEEE BN TR EDLHIR

(5) HIITFIRPAZE LA IR SR B Sk AR i e ) 2% T2 o 14

9. 2 TIN5
BT AL AL Ak

3 EF TR

13




BT IR I E TR SO UE R 505 i 4 2024 525 2 FREIRE

(1) o IAEENMLIN [ PR &, A% TA SR SK R B
(2) BRFXAMRE BIARER, FTERATEGE AT TR S E A RN, &R i
4001-666-998

(3) BERE U RIARFEGE I NAF MGG, Mik: www. ghkyfund. com

IR &S A PR A A
2024 4F 07 A 19 H

14



	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金转型以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明

	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.2.1 报告期末指数投资按行业分类的境内股票投资组合
	5.2.2 报告期末积极投资按行业分类的境内股票投资组合
	5.2.3 报告期末按行业分类的港股通投资股票投资组合

	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.3.1 报告期末指数投资按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.3.2 积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细

	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策

	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价

	5.11 投资组合报告附注
	5.11.1 基金投资前十名证券的发行主体本期被监管部门立案调查或在报告编制日前一年内受到公开谴责、处罚说明
	5.11.2 基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.5.1 期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 期末积极投资前五名股票中存在流通受限情况的说明

	5.11.6 投资组合报告附注的其他文字描述部分


	§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
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


