R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

AR RS ENER R R ES
2024 £E58 2 EH4E

2024 £ 06 A 30 H

EEEEN: T ERESEEHEGRAA
EETXEN: PEIHBRITROERAT
WREXEHER: 2024407 A 19 H



R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

§1 HEHERR

FE G NI 2 RO ARE AR T BRI AR R S8 R PR IR s K I8E,  JF H p
M ESEE . HERPER SE R MR AR AN Bl SO THAT

HEGFLE N E T RHRAT RO PR A FRIE AR A FRE, T 2024 4 07 A 17 HE T A4
I 5 F 5 FHE R R A G IRE SN A, RERRA B AL E. R P IERR IR B 8 R .

BB LSS B s i R E B AE R R & 0, EAMRIEE S — e s A FEEm
ARSI AR AR I BT R, B e EAE HH TS PSR A A4 ] 15 A G O FH S U 5

AR I 55 BORER 2 1T

AR AE 2024 4E 04 H 01 Hi2 % 2024 4F 06 A 30 H k.

§ 2 BE = MR

2.1 BREEXRIFH

Fe 4 TR R R AR i 05

e TR 003254

Y (Wi BRI EIS TP Gy

EeARARH 2016 4209 A 23 H

A5 AR S BB 12, 217, 693. 73 £+
AIEGARIE R A S L4 (RFFE =B E HLA b, @i ARk

& HiR R FRE R, g A S At Tl g B AE AN
(=Y s e ACIE{
A HE G I T RN 32 B LR N7 T A A
1. 7= B R
EREHRFRLE T, AIEGLEEGIEHEMENE &R FB,
TEF 7T 22 W B IR 22 A Btk b, 7 22 W 2835 o 30 o Ak By
BOFIARR K R . AW IKIEET AR, 2a0Es

B WiAREFE A AR VPl 2 A AR — BN S N AR 4 7E
KRB BT B 77 T UG A s T, PEAl AE SR B AR A Y
BRME, BE ARSI TR NERAIMEHERRE
7= B G B L
2. fFigF i B oRmE
A IR A 2 B AU A A I B g, [ A 2 DA
R AR NS . TS . BN . TR SRS SRR

2




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

#

3

ANHe EROREAT R U RV ST B B R IR B H IEE
PR AR ME PEAE BT I T, VR T B EE R BT
AR TR R RS AT AL SEGHLEA . EELEIBL. A1
WEENIFZ N, BT EAFMNE. 507 e &M 5%
WL, LB A b Bl A R A EL . B KW 25 Fihs, 18
S LA NS BB AR 55 (0 2 R i A P R AR B B

4, FEABIEIEBEBE R
TR, AR AERAWE TSR 1, i e 1k
T ANE BT AR S 0 2 R A LA S AT R
UEREAT R

5. BT BE Hems

ARSI et E U BB LB IR EDN EE H . ALK
o E G 5 i ML S i e v it o, 8
1 2 Sk A Sk B AR ME S SRS AT B OR (B, DURHGE A
e

6. B SCRFUESR AR R N

PR SCRFIE SR ELAAR B R B CSCRFIESF (ABS) (£S5 4K
PGTHCCRAHIESE (MBS) SRIESR e A G 5 X T I )
HORATHRA SRR S R SRATESE AR Kb
o e 2 M T S B0 2 S R M B 7 SRR IE SR O AEL IR R SR AT 0
s SR SR RIS T RS AR E A, PR BE™ 5
FFUETF AARDRT S (B 0 A N PR B R

b 45 bl A FE v H 45 TR AU 2 28 X 90%+I1 IR 300 F5 I A5 2 X 10%.
oy REEG N F RIS, UK S5 P e & T 08 m i 5
A WS 2 R EAE A AT 1 Y A
&, RTIRAME S MBI 4
AL UN AR & B AR A
EEFEAN Hh [ TRARAT B A BR A H]
INER e e AL R IR AR 95 A RIS AR i 95 C
IR AN A 003254 003255
5 AR N8 7 I 4 1 BB 9, 483, 204. 12 {1 2,734, 489. 61 {1

§ 3 EEMSHEIAE SIFERI

3.1 ZEMEER

AL NRMJG
A (2024 4 04 H 01 H-2024 4£ 06 H 30
B IE ST 5 4] 04 A 01 [ 406 A 30 H)
IR AR 5 A AR AR 55 C

3




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

L A E Bl s -25, 097. 46 -22,112.59
2. A HFE -100, 093. 61 -44, 050. 53
3. BT 3515 G A B A R ) -0. 0105 -0.0176
4. BIRER G T = e 9, 391, 506. 32 2,716, 093. 71
5. WIAR I S An HHE 0. 9903 0. 9933

T QLRI SHR A CAE R NIANEEAL 53 e 15T, TSR SRl i AT 248 T8l
ey

@AW E I s Fr R AR EWON . et AN (& A et B AR shilcat) 1R 5% 2 PR AN
PR SG BIAR B, AR A A 3] O S Bs ai in B A 2 se (i AR 3 Ui «

3.2 e F#ERIN

3.2.1 EEHFIHE KR KI5 RIHDL ST LB A 28 2R ) LR
R AR 77 A

. . . NZSE e
- BHRE | UONKE | SR | q}& 5| 06 | oo
I R o YN — _
©) FriEZ @ G EAE) @
R =AA -1. 05% 0. 52% 0. 75% 0. 07% -1. 80% 0. 45%
AN A ~7.75% 0. 52% 2.31% 0.09% | -10.06% 0. 43%
ok —4 -15. 81% 0. 62% 1. 96% 0.09% | —17.77% 0. 53%
k= -18. 47% 0. 62% 2. 00% 0.11% | —20.47% 0.51%
it AR ~16. 25% 0. 50% 7.21% 0.12% | —-23.46% 0. 38%
H S ARG
- g;/\ $ 60. 88% 1. 89% 8. 50% 0. 12% 52. 38% 1. 77%
45
AR AR 5% C
X . . X X b & bl et
e R | el | eiee | o oo | o
I EX FnR<SY N - -
® briEZE @) MW HEG o
" o He£@
iFE=AH -1. 14% 0. 52% 0. 75% 0. 07% -1. 89% 0. 45%
2R H ~7.91% 0. 52% 2.31% 0. 09% -10. 22% 0. 43%
k4 -16. 18% 0. 62% 1. 96% 0. 09% -18. 14% 0. 53%
U -19. 49% 0. 62% 2. 00% 0.11% -21. 49% 0.51%
ok fAE -17. 56% 0. 50% 7.21% 0.12% |  —24.77% 0. 38%
H 3L 44 FAE R
- g;/\ $ 60. 41% 1. 88% 8. 50% 0. 12% 51.91% 1. 76%
£,




HITHAETT Uit A 15 7 R UE TR 4 B & 2024 4R 55 2 TR AR

3.2.2 RS EFEMURES RiHHEH KRR KI5 RIS Al s R 2R )

ELER
AR IR AR 5177 A

125.00%
100.00%
75000
50,007

25.00%

0.00% Jmme— N T -

|

-25.00%

T T T T T 1
206-09-23  2018-01-08  20019-04-26  2020-08-11 2021-11-27 2023-03-15  2024-06-30

— FiEFERSESEA — LiShEEE

A HE TR S i 27 C

125.00%
100.00%
T5.00%
50.00%

2500
000% thmm N e ""

-25.00%

|

T T T T T 1
201e-09-23 2018-01-08  2019-04-26  2020-08-11 2021-11-27  2023-03-15  2024-08-30

— Rl HERSESC — LiShEEE

§ 4 BHEAMRE



R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

4.1 RE&E2E (RESZHE/PA) i

ARG HSZ IR | rx
w4 HH %% Iz -
Ay | e | CLER

G5, B T
Bl FL T L. 2005
7 A% 2007 4 8 AAF
R Ak B
FZPid; 2009 £ 7 A
%2010 4E 8 AfEdbRTK
b E EOE W R EE
FCHTHIT S0 BT 70 Bh 2 5
2013 4F 7 F % 2016 4E 5

A
5T gigziﬁéﬂ”wj ﬁiﬁgS S s | AR
" IR A2 7 R 2
AT s 2016 £ 5 H
% 2022 4 3 AATART 4
DRSS A PR A

A [ 5 AL Al $52 BE R AR
23, 2022 4 3 AN
AU 5 2 4 1A FR
A, BUEA F
BIE. EELH,

e OxEEREEReLH, KERHROVEES AR, "8 H 7 R 2 5 e i E R
HI, xftE AR AR e 2 B, AR H 07 A7 BT H 7 70 AR AR A 2 =] D 1 52 S AE H IR K
.

@UEZE ML 2 S AT b 22 A R HE

4.2 BEANRE PA S RSB EEMFEHB KA

ARG AN, ARESEHNARESY (PN RIS EIEF R A eE) M S IS . Ak &
(Fe A F) MEAAT IGEREMOMAE, AW BT 571 SR BEAE P2 89877, 6™ 8%
PR RS (36 b, Nk SR ANBOR KRR . AN, REIsFRR A S, A BER SR
AR TR B0 ] BB S A RIE A A e A R E .

4.3 PR GET Y




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

4.3.1 AP 5 H EKIHATEDR
AN, AREGEHNRHAT QEFRRRSEH AR A TS ERTEL), SEH MM
BERYiRE, Wi RGN T RSPy AL ML ST IR AR RIS 5 AT AT, AP X5 N B AT 2

SR EAE

4.3.2 RER 5T AKIE A
ARG T ARG AR EZ TN AN EETENE NI RAES 505 T
NIFFEM IR I IF5E 5 AT (1 .00 28 5 B A i 12 77 24 H SRR %I Ot -

4. 4 ] E A E S HIBB RIS NIZ DT

TR, EARETS BRRRUR IBENA R, B ZERICR, BLPER 300 AR RIS
PRRIESS, PLAIIE 2000 AR NEBARXTEE, Befilin AR W, Reol /& 2% iE B oo Bk e
NEESBCERD o P i R T, BT R AR BN B, Rl 6 A BN 1 PPS R AR LR AR
WA, RN HAE 6 A N4 T RIZI R .

MAEZF TR, SAT N —F LT MBUR & BOT IR K AR G RS, 4t 2 dion Ja B2
FREREAT SRR, AT TR AT EHFFEIHAE L.

X IR SRR IES, BAYERF —F R NEE, iSRG T, Beiiaiidh, KREB M A K 4k
Bt TN

4.5 EHNESR SR

BRSO TR 6 A S MHUAHA 0. 9903 76, AHREHIN, %S HBUHEHK
2 N-1. 05%, [FIHAN VSt LR 28 208 0. 75%; AR PR i IR M As i g C B8 A E 9 0. 9933
TC, AMERIN, SRS MFHEG KA1 14%, FEHMLST BRI %A 0. 75%

4. 6 MEAZESFE ANBEE ST a0 U A

RIEGAMRE N, REIES: — A TR RGO HA NBEAW — A AR,

ARFe G N 2023 4 12 F 19 H & 2024 4 06 J 28 HI%ES: 126 D TAF H G5 @ ER T LT /78, &
N ) EAARAE VR HE AN S i < R SR E AH OGS 77 38 bl b R IR B B B R o

§5 mAEWME

7



R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

5.1 REMARESHHEHEMR

i H

wH (o)

A

SMEFEIEL ] (%)

B a5

o S

B A

[ 7 A 2 5 %

11, 375, 863. 57

Horr: fi

11, 375, 863. 57

Vi XIS

e R

éﬂ%ﬂﬁinnfw{ﬁ

IR A Gl Bt

ﬁ¢:§%ﬁ@%%%Aﬁ%$@ﬁF

RAT 7K

ML A

351, 825. 73

8

At 557

1,371, 917. 06

9

it

13, 099, 606. 36

5. 2 WMEMIRIZT W R ERRAS

5.2.1 EWRET W RIBABRERRAE
T

5.2.2 MEFRBT U ROBBRBERERERRAS
T

5. 3 BRI A RMHE & E ST 1#E LI R/ HEF R RT 42 BRI B B 40
T

5. 4 EWIRZE I MM RO TR RAS

i 73

NRME o)

i 5

EHRE ] (%)

1

[ X 5155

4, 069, 328. 19

33.61

2

7 AR

3

R 7

Horp: BURTEGR

b i

A lb A Y R T o

TS

N | O | O

A (ATAZ D)

7, 306, 535. 38




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

8 [ER|ZEa - -
9 | HAh - -
10 |&it 11, 375, 863. 57 93. 96
5. b G HARIR A SO E G HS 5 7= 153H EL ) RN R Fr O AT 42 (R 5 B B A 40
e | W 4% B GO | ARbHE Go f;fﬁﬁz f‘
1 019709 23 [Hfit 16 20, 000 2,031, 230. 14 16. 78
2 110059 TR 8, 000 882, 202. 96 7.29
3 019741 24 [Hfi 10 8, 000 803, 425. 75 6. 64
4 019728 23 [E it 25 7,000 720, 600. 52 5.95
5 (113056 AR 6, 000 650, 755. 07 5.37

5. 6 EHIRIE A RMME & H S F = 1#E LLBIR/ADNHE P AT+ 48 B P SCRAESR 0% B 48

T

5. T MEHIRE A RMHE SE ST #E AR/ DHFRIT LA R E 4

T

5. 8 B FARIE A RMME o Z S 5™ 15H ELI K/ HEFF B B FLA2 BUIE S B2 B 40

T

5.9 MG RIR AR SR F KB AL 5 1F Ol v A

5.9.1 IR F IR A Z S BB 10 B AR SR S A 157 25 B 40

T

5.9.2 ARG B BRI B BOR
T

5. 10 R G AR A S5 3 1 B AU R 5 0 i 9

5.10.1 A3 H G R B R BUR

T

5.10.2 R EHIARAZ BB 19 E G R S A4 35 A 40

9




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

o
5.10.3 <351 5 3 B 5L B2 DR
o

5. 11 HEHEHMEE

5111 EEHFATBIEFKRRT EEAMFRE MR AERER G R BT —EANR
BIATFHEBT. ALTT U

IR, A SRR AT T A IETRER © EARF 6t GEZ#AUES 113056) 7 A HABIESR 1) AAT EARAIYI B
A HIRE TR, SR ] 0 AT E AR B AR T

-
AT GBI UESR BB SRR P A5 15 AR S A AN 2 =) il PE (0 K

5112 R&HENET+HBRERLGEHESSRME NS EREE
ARI BRI AT A% ISR B0 HE A TRDAE 1) S5 JB S

5.11.3 HABEE = Bk

Frg EA EH O

{7 HH ORIIE 4 8, 398. 99
SO 25 37 Bk 1, 362, 687. 43
INEdiel -
INireils) -
AT FR K 830. 64
ARSI -
HAth -
At 1,371,917.06

O || |O1 | |WwW (Do |+

5.11.4 R EHIRFFH KL T 7 B I w] 3% #5255 DA 40

| i 447 RO GO E%zﬁg f‘{m
1 [110059 TR i 882, 202. 96 7.29
2 [113056 HER 650, 755. 07 5.37
3 |113052 Mol Ffi 649, 306. 03 5. 36
4 [123132 [ e £t 448, 018. 15 3.70
5 |113037 AV 439, 212. 82 3.63

10



R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

6 123214 RERES 420, 401. 10 3. 47
7 1127049 T B 2 414, 010. 30 3. 42
8 113033 FIBE R 406, 636. 05 3. 36
9 |123158 T FREAT 341, 143. 97 2. 82
10 [113643 RIE A5 321, 764. 38 2. 66
11 |113653 7K 22 e fik 309, 133. 48 2.55
12 [113654 7K 02 #f% 305, 940. 58 2.53
13 |110064 AT 223, 167. 29 1. 84
14 (111010 DAL= 221, 341. 92 1.83
15  [128130 e M EEAT 215, 678. 90 1.78
16 [128121 57 1|5 AH 215, 674. 79 1.78
17 [118015 MR EEAT 214, 458. 63 1.77
18 {123210 15 AR Aot 207, 205. 81 1.71
19 [113641 ey g 202, 934. 03 1.68
20  [123113 il SR e At 110, 000. 00 0.91
21 (123202 FEJREL A5 107, 549. 12 0.89
5.11.5 & HAR A 144 B B2 TP A 7R Ui 8 32 PR A% 1 i 4 B
T
5.11.6 A S E RERHAMA LB E 5
T TNRR, S0z 551 a R E.
§ 6 TR ES D HED)
BT
TiH AR SRR A | BRI C
5 A A 5 4 A B A 9, 815, 756. 56 2,341, 946. 89
A5 T A 1) 5 4 s HH T A7 60, 479. 29 539, 728. 94
Tl Al A 1) 3L 4 R E R 47y i 393, 031. 73 147, 186. 22
e I R S 3R 0 BB A (b L “=7 351D - -
15 A HA AR I 4 A0 B A 9, 483, 204. 12 2,734, 489. 61

7 ESEENCHERREREARSHE L

7.1 BEEEARHARREESHTRNIEN

11




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

AL Ay
TiH AR AR 15 A AR S AR i C
et WIS N F A AR S 10 0 5, 783, 108. 33 -
st BRI B) SN/ HR D S A7 4 - -
st 40 1) Sz HY /e (] A7 4 - -
et AR S N FE F AR R 440 5, 783, 108. 33 -
el IR A AR S0 80 b 2 & 8 At s (%) 60. 98 -
T2EEBEANCHBEERSBEALSEESR F P
Tco
§ 8 MMBEEREBMWEMEBEERFER
8. 1 EHH B —REERFEESHHLLHIE RGBT 20%K)1E L
" et A A 2L S A Il WS AR FFE SN
%
K e %ﬁ%ﬁ%ﬁw% o ) ) ) o o
gl | L | EEIEE R 20% SR 4 HR e 473 25 T [ 7 00 RN
¥l N g4
4] B 1] X ]
20240401-2024063 47. 33
WK | 1 . 5,783, 108. 33 - - | 5,783,108.33 .
P R AU

L EAUBE [m] XU

(1) A BT HPIFRFA M BUE LB, AR E I EBUBR, it EoteE A g0a
BB UESR DARLA J: gk [l A B B 75 22, WP AR S O BB A A S A (AR B A RO R ) 5

(2) P55 5 3 A B < i A E R [ o A S 150 3 KAk [m] 51 L ], i
N REAR I 5 < 5 (R 20 8 DR 8 AE 5 SRR IRIER I 508 7 S SIS [m] i 7 45 4 52 ik S OB [ PRI, FTRERY
Wi 5 5% 2 IR [ M 55 (1 702

2. Bzl Uy SN 1R B G A R XU

AR KRB JG , 35 ARSI SE 60 > TAF H BB S #HsE MR T 200 A58 dEIk T
5000 3 eI, e NN 2 1A i [RAIE NS 2l iy R SR AR o T 58, ez (R . 5 HAb e S IF
FE LIRS GRS, JFAITREEMARTA NS BATR G, HARSE AT e I A SRS

3. sl MR

B — P 5% EUAURE [B] A RE - AN I e RIS TR YRR B R S K B F LARIXT, AT RE =7 A e B A 1
WIxE, 3 BCRANE XS ;

4. EURIUSE BT AT g 3 B g B MDD, 3 B SR S IR IS RESE AL e B [R1 20 RO BE BT H I S 505 3R
W% o

12




R IR ARG 1 2 R 7 P DR S < 2024 455 2 AR s

8.2 B EE RN M EERGER
p

§9 HEXMHHEHFR

9.1 FEXHHE=R

(1) A R M P 2 DA et v VT R AR 5 R I I B B 3 e B S 1R S
(2) (HIFITHIR R OO BRI R R e e A )

(3) (TR AL 77 RUIE 7 3 BT 2k S FEE W30

(4) BEEH A TR EDLHIR

(5) RIS AR 77 ROE SRR B 3 AR 4R R P B T 75 ) S A

9. 2 FFTHCHY £
LRGN, SEAHLE A kb

9.3 EHR

(1) $BEE IS (A G SR A (], ] 4% T A 97 S A Ep A

(2) BHHRAIRE BUAH SR, TTERARSSHARNETRRSEHARAR, &/ RS HEiE:
4001-666-998

(3) WHAE U M ASESE BN AR M, Mk www. ghkyfund. com

AV TR & S A PR A A
2024 4F 07 A 19 H

13



