BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

AR iR R e B ENES R R E S
2023 £ 4 TEHE

2023 4£ 12 A 31 H

HEFHEAN: EFRESEEGRAT
EEEEAN: BEIEBSROERAF
WEEH HB: 2024401 H 22 H



BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

§1 EERR

R W ANER S LEHRRIEAR S PG A REOCE . R SRR B E s, I A
BIESME . HERRVEAN SE B AR AN ) S TUE

FeE NEEIERBRM A R A FREA L S FME, T 2024 €01 A 17 HEZ 7 ARSI
FARPR IHERMMBRA GG ENRE, RIERZNEAAERERICER. R FUEMRE BCE B E-

R E IR SEE R SR 5T R N BAE 3G 58, (EAREREG —E /M. EEr

ARSI ARIARRRIL . BB UL, BB FEAT H BE5E o3 AT A 4 D) B A 22 < (141 S A A5

AR IV 55 BERER A i

A EHIE 2023 4 10 H 01 HAZ % 2023 4F 12 H 31 H 1k,

§2 BRI

2.1 BREEXRIFH

B G TRIRR I 05 T {8 R e £
W M TRTRR HAIE fi

e AW L 164401

A (S LT
HEE&ERAEMH 2020 £ 12 H 18 H

07 IR I A B A

78,528,611. 11 1i

BB H AR

A FE G BB PR AR I FEH P UE R L Fe A, i A
EEBHAR R OERAWN, R RFEEESFEEKES VS
B I 2 1A) I 1 350 R A 2 R B e B AN £0.35% ), 4
BREFRZEANET [4% )

AFe R B A IR BB B T ik, SIS BEAR 1
FRHCH ISR AR IR B B R AL, FFIRYE RS 95 Bty
i e LB AR AL BEAT AR T B, LR AR AR ER AR A FE K. A&
L < A0 71 A7 1) < Y T 5 BB R A R B R 22 ) T
T RS AR R B LA BB R

2T R BB P R BE B AR R B MR LA AT N
I, B Rl < Y Y DA R B o] 45 5of AR e < BRI 14 8 ) RS AT
BEAF RTINS, SRR LE R IR TS UL 3 BRI EAS 2, Bl
JE PR 3 BOEEA RO RN ER AR R 20N, B8 BN AT DAY
B A B HETE AR, SRR R 2 .

2




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

AR FEE 1A BB I KR 5 R L G L s S v 3 KR 2
V) 1) 1 34 BB 8 P ANl 0. 35%, AR EREF R ZE A 4% .
40 R 6 250 G it D0 18 2 L A DR 2 S PR O 25 P R R R
ZEBIS PR VIR, A HE N SR B A FE A i R i R0 M
FE BREFRZER BT K.

1. 7= B e

N SEIRERERRR (AR EUI T AR, AEESW UMK T &~
TFELIRT 90 % 1 LU AT 45 B2 T4 I i B8 m p i B L %38 it %, I
TRFFAME T IS P19 E 5% I &S B H A —F LA
B 5 o

2 M BT

(1D BERFHEHRE
AREEEEECIAN, S IRER RS A 15 1 FE R 6]
BN, TEJIRERER R Z /MU AT T, ARHE S REUE
B WIRr DN 2 (PN % N b 2V R i € o ) e
S Ath 7T 3 R 2K 1T TG 9246 i B50A g SIS 0y 18 K% T A 1)
HI BT 1 R R sl HA R i R B I G R R, AR 4T
DARYE T A DL, G0, KRS =3 7E S i,
DUHATE R (1 XS RS2 IR 2 Y, RESR/NERER IR 22

(2) BEHRTHEHEE

R 4 BT R 32 11 i S A8 B A K AR A 1 48 B R 1 B FE AR
FE AT AT AN A8, AT S AR A V2 AR v 3 5%
LR FR G IE R AR Z I . BT I A (R R S AR Ak, X ik
ATIE IS R, DALRIIE JE 4 03 A0 (36K 6 5 b I i Bl 2 2R 1)
(1) 5 FEE TE R S RN ER R 22 /M o 2 458 B ARG 100 1 1)
BVEREAT 0T, IR IR BN 1 R AL AN BEKS P RE R FH & 3 7 1k
FRER . BT 2R TR IR $1, I 4 v] BEA RE 42 18 Ak
U AR Rty e, B4 & R A B ik SR B AR

3. AR TR

AR 4] DR YR sl M B 7, SR A H A — 4 DA IR
IEFHATICE . ARSI TTAARRAH A b T st
WS, AR I HT s FE A Bl 17 20 AT 5 4 W A SR 2 A
th, FEFIAGEMHEA, HITAFHFER.

HHTIE {7 Ml U B S X 95 %6 + R AT N B IS AR R R

b £ b A BUS) X5%.
AR ONBERE A G, BR R U R AT PO 2 7K P e T

UL S T REMESE. FEFHEES MR E. FNARE R
By, WA EREARKIIRECRIL, B SRR LS AR R
PITARER I 23 =) AHABL AR AURSE A B AL

SEEHEN I H IR 6 AT PR A ]

3




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

G | E S B IR A

§ 3 EEMFHIPMESHERIN

3.1 FEMFHER

Hhr: NRMJG
ESt JlE N WA (2023 4 10 H 01 H-2023 4£ 12 A 31 HD)
L A el e -3, 362, 866. 72
2. A HFE -1, 648, 916. 03
3. BT 3515 4 A B A R ) -0. 0208
4. MR IS T =1 59, 830, 223. 35
S S R ] 0. 7619
H: O ERES ST R A EFEREA NANWEAS 53 S S Ik, 1 A\ 2 G SERR IS K 2K T gl

v
QAW C I s FrHE S AR . et AN O & A et B sl at) R 5% 2 FA AN
FIREAUR G BIR B AR A ] S B s in B A A se il A2 sh Wi «

N

3.2 &R ERI
3.2.1 EE&MHIIHEE KR LH 5 RIS LB FE R 3 R A R
N nae
GHERK R | pEmKE | Wmbgse | T
BB N o S Wl s % b | D-0 @-@
® £ | #sxe |
He£@
HE=NH -2.62% 0. 80% -2.26% 0. 80% -0. 36% 0. 00%
o ENNH =7.26% 0. 77% -6. 82% 0.77% -0. 44% 0. 00%
o -13. 45% 0. 75% -13. 64% 0. 75% 0. 19% 0. 00%
TdE=4F -28.07% 1. 06% -33. 43% 1.07% 5. 36% -0.01%
3 4 2R ke
24 -28. 33% 1. 05% -33. 79% 1.07% 5. 46% -0. 02%
s

3.2.2 BESHRURE S RIHFEEKRRZ RE 5 RS B R R Z K L



BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

-1000%

-2000% H

-30.00%

-4000% H

10:00%

000% H

1
2020-12-18  2021-06-20

— EEHERILEEEE — LEiEEE

1
2021-12-21

1
2022-06-24

2022-12-26

1
2023-06-29

1
2023-12-31

M 2020 4E 12 A 18 H (CF4H)D i, ARIEEHADY “ Al M b @B WA B IE TR R i 5 a7

§4 BEAMRE

4.1 RELHE (RESZHEPA) i

FEATE S G 22 PRI IR

IEZFM

1% .
o " Ay | e | CLER e

P, ik

Wit SATHT4R R A

2020 4 12 SIS, 2015 4F

i RS A 18 H B 94 |6 HINBEAEFELS

EHARAF, PHER
Do WL, BUER
GIE-S<3SLip

H: O EENEFEEEHE, HEIRE RS ERAERH, "EARH 7 s 2 5 e i e B i
I, xttEAE R e 2, P H A7 BAE B W7 70 AR R AR 2 =] e 52 A B PR gRS

.

@UEZE ML 8 S AT b 22 FIAR R RE

4.2 BEANRE P A S EESEERM T EHB KA

5




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

FAREIIN, AEGEHNEET (hHE NI ERER 5 k) M A LN A&
(A ) MBEAAIK[EREROME, AEWEM . BRSNS BN A& 0™, 5™ 4%
P RS (2L b, NIRRT NSRRI . AN, REIsFRIA VA, BABEREER
AN BRI GIEHR Bt ] RIS & BRI S & & R AE -

4.3 AP 5T

4.3.1 AP 5 HIEKIHATEDR

AAREWIN, ARGEHATRAT QEFRFERSE AR AP HH EHRFEL), sEEHNH
B RE, I RGN TS AL 55 AT AR5 5 A P AT 2 PR 8 B A AT 2
SABRAS .

4.3.2 BHIR BT RETGR A
REEA T AR WA RAETE R AT ARG BN B4 1 NS B G S A 5 51058 5 BT
NFFEEM T H R A5 5 S B0 1 BRI A2 5 B A e 6 2 24 I Jss B £ 5% 1510

4. 4 5 WA E SR RIS RZE 01T

=FFREUCR— RINFELTIBORI S 6, FRBERE RN, @it A NI 7 — N RIRIZLE,
HIRE R A A, AWAEFRAL, FHOMBIAR. b Rest THESWE I, SRR
“CHRFERA LT K, BOR CUIERIRRRRE ORI, DlEbeRE. Sean)al, 2 AR TRTUE. R
Ko RRENLIIECE, AR R, IRE. WREE BRSO, AW E AR A R A . EaRil
5 WSS T ) SR SR, A 8 St AR 1) W BB R AR A ) 07 TRIBOR,  In s L H B AN A G
Fo” 2022 RS, JERIH SO RPE A 55 10 T2 ZR RIE T2 5 RIR IR, A5 25T M AE L R s
M & e, EREHEAEIZDETE. Ak, SN P RRFSHR R A B 5 S AT B AR T
Bommrhd, W8 H 1 HZE 12 A 31 H, JbRBeItit sz 1800 14, WX Hidzig s & — & il
(H 25 18 B UM A [ AT TR B 5B AR RIS 18], AMBRAE 2024 SEAFAE IR AT REPE . JRE )R
T, SEEZGIE 59 XA 2 PR IR SRS SE B AR B W 8 B SR ], XA AT 3% i iR AR R B, T
[l Y2 3F R AT IS AT RES IR 5 & i T 2T 2 5o s BRI rEa vl E A REAK S
PRI AN R AR BB AE I N AT 2206, o AR 2024 A7 BLUSR AT ARG DU &5 g, Bnit



BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

TP AR BRI R, AT T ESATENAR R R ZEERSMNT, PiEER i E VI
PR 2.3%%, ANFEETFEE2.62%, RIASOVG L ECREAE, FEZFRBEOHCH R MEERE, A RHRHE
PEAT BB . #kuk 2023 4 12 H 31 H, SRR AEE PE (TTM) A0 29. 78 £, AL i DAk 20
RLAEZI0N 17. 38%, HARXS T4 1] FE i 28 2 1 XU A i ik 0. 80%, AHXS IR 51y HL i 52k 93. 88%H I 3]
B FRIIHLAREE, AT RATHE B BAR, SIRATENRI MR B EARSCH, 2
EfR R AR BRI R VN LRI B S . 2488, A MR H I AL ET BB RN, "H1is
AR, W FEA RS E %S EIEMEIER S “F b, TR TSI BT
I, T e TR e SR I Bl XS TR ER KB SKIN i T 5, BRR BN, (B T e 507
FATMAT S, BRI

TERN—MERETE S, ARG — B BRI, 14 SO bR I FR B A RORES, R
ARG AT, IHEE S S5 H R, Fhi R % AT . AT SRRSO R
I (R B A T AR A0, 0 428 By J A7 T A5 2 A L], TE NS MAAR HE S BT IE /E I 0 K B v A
“Hn TR HEAT G, Al 2 A SO B ST — R IR, B DT R, S R R
Ml 257 L 5 A R SR R O 2 P8 R IR 22 B M R RIS RB A R ATk — 5 1L S5 1 i 25

4.5 WEHAESHFNL SR
BRE A WA AT IR (e PR B S AU ME AN 0. 7619 JC, AMREHIN, FEESMAHER KR
2. 62%, [FIHMY G b e A v 25 RN -2, 26%.

4.6 MEWNESFTFA ANBEE SR HETNE UL
ATEGAME I, AR PSS TR HEE S G ABCRE A 1 A S B P IS T
EIS WP

§5 MEAGHE

5. 1 MEMIREE T~ HEHNR

e e £H o) R S B ER] C)

1 Rt 56, 663, 304. 70 94. 17
Horp: IR 56, 663, 304. 70| 94. 17,

2 PEEET - -




HHE TR P UEAE R b8 BORAUE SRR B 5 4 2023 4R 58 4 TR RS

3 [l PR 1, 708, 895. 89 2. 84
Horb: fiigr 1, 708, 895. 89 2.84
BEFE SRS - -

4 RERBEE - -
5 é@ﬁi%&ﬁ - -
6 NIBAE Gl vt = - -
ﬁ¢ S 7 2 ] D P SN IR 5 4 i - -

T HUT ARG RS AT 1, 690, 569. 58 2.81
8 |[HAhwE ™ 107, 693. 95 0.18
9 &t 60, 170, 464. 12 100. 00

5. 2 WMEHIRZIT W R ERRAS

5.2.1 MEHRBHE BT U ROFARERRAS

(e

&S|

~ReHE Go)

b IS T E L (%)

=

Y SN e 4

7,620, 748.

75

12.74

KA

il g b

32,101, 733.

82

53. 65

SV VAN S WY N sy 11 VAV 4

3, 483, 753.

74

5.82

fESTNA

HERFIZF B

2, 305, 880.

60

3.85

TEIEH . A HEEOL

ER eV e 4

E AR BAEAE R

LBORR 55k
4

Lyl

AL G AN 55 R 551l

BHEWT FORBANR 55

2, 207, 259

IKA S ISR > 3L i i B

6, 916, 906.

JE RS  AB B A R 55 M

e

DA TAF

2,027, 022.

b RE AR R

n|I"mlo|v|Io|lZ2l=2I0 "9 H|IZEoTD| OO O|®

Gits

it

56, 663, 304.

5.2.2 MEHRBREBE AT U RIFEABRERRAS

T




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

5.2.3 EHREATW D RIBRER R RERRAES

T

5. 3 WIRE A RHE G H ST #E IR/ NP R RE R R W4

5.3.1 AR R %A SO E G H S T @5 HL I R/NERFF AT+ 42 R 3 4

FFa | RS JB SR A FR e R | oMl o) | bEE T EHE S o
1 603392 FREY 10, 905 819, 292. 65 1.37
2 1001269 YT 13, 880 741, 886. 00 1.24
3 [300761 SR A 33, 580 704, 172. 60 1.18
4 1002100 REED) 79, 200 694, 584. 00 1.16
5  |000895 R R 25, 620 684, 310. 20 1. 14
6  [600873 e 69, 300 661, 815. 00 1.11
7 1603477 SREVIT) 17, 499 655, 687. 53 1.10
8 1000963 HIREZ 15, 800 655, 068. 00 1. 09
9 1002714 WO A7 15, 759 648, 955. 62 1.08
10 (002252 iR 81, 000 648, 000. 00 1.08

5.3.2 BRI B 1A SRHHE o FS B 7 1B bR/ BT A R B 3 4

T

5. 4 MEMIRE M MO ROFAFRRAS

5 fiie 75 A ARME o i B S R E ] )
1 X fii 7 1, 708, 895. 89 2. 86
2 AT ENE - -
3 | &R - -
Horbr: BURME SR - -
4 | lkfiEFE - -
5 |k g AR S5 - -
6 SR - -
T |AEf (AT - -
8 [ M A7 H - -
9  |HAh - -
10 |&it 1,708, 895. 89 2. 86
5.5 EBREA RME HEES T =R E A K/MNEFR T LA R B E A
Fe | figead it 4 K B (5K ARME GO o JE 4 T R

9




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

LB (%)

1 019709 23 [Hfi 16 17,000

1, 708, 895. 89

2. 86

T RIS IARDEFA UL LR

5. 6 ERIRIE A RMHE G H SR #E AR/ R RET T2 B SCRRESR 80 40

T

5. T EHIRZEA RIE SHESH#E AR/ DHFFRITLL RERBE A

Teo

5. 8 MEWIRIE A FMME 5 S B 1$ 48 L KNP B RT LA BUE S B B 4

T
5.9 MEMRFE SR HI BRI 5 F Ol A

5.9.1 ] FHRAEE BB I AR KR S5 21 B 4H
o

5.9.2 AREH BB BB R BUR
o

5. 10 M EHIR A RSB BB GR35 H 0L i A

5.10.1 AR EFE AR BUR
T

5.10.2 | EFIRA RSB H K B FH SRRt a0 B 4
T

5.10.3 A3 H AT B R N
o

5. 11 BFEHAHE ME

10




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

5111 EE&EHREM B IEFKRT EEAPPEE R TR FERER SR BT —FEANR
BIATFES. ARTTUEEA
AT GBI AT T AU B RAT ERA NS WO A LR A, SR S i) H AT — N

FINTTEDT ARG .

5112 BERFENH +HBRERTEHES S FME R SERBREE
ARI BB AT 44 IR SR SO T e B RDAE 1) S5 JB S

5.11.3 H A B = Bk

5 e &8/ O

17 ORAIE 4 42, 654. 26
SR 25775 Bk 39, 065. 22
ISthdivel
SRR -
7 AT 25, 974. 47
LAt S YSR
Atk -
Gt 107, 693. 95

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

5.11.4 R EHIRFFH KA T B R T H e 57 BA
o

5.11.5 R B HIARAT+48 B R AP A ESRE Z IR B S i B
5.11.5. 1R H T+ B R A ETRIE SZ IR AL A i B

o
5.11.5. 23 R ARAR B 3 By Fo. 42 IR 22 o A7 R 8 32 PR 18 10 A Ui B
o

5.11.6 BEA GG ME R FHAB S HIRER S
G NI eR DN s ) BT R R N e Db

11




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

§ 6 JF RIS MRS

AL
35 S I A B 80, 451, 468. 39
i 45 SO 30 1) 45 i HR ) 43 0 1,990, 564. 89
e R U 1) i 4 i Bz [ 47 A0 3,913,422.17
e WA ) B G R A . (s b B “=7 311D -
e B R JE 4 0 B0 300 78,528,611. 11

§$7 ZEEEANCHEAERERHAESEIL

7.1 R&EEAFHEFESHHRINIER
o

7.2 BR&EHENZRHERRERRFE S5 WA
o

§8 MR HEE BN MEERSR

8. 1 IEMIN BB REFHESHBELAIXBI BT 200K 1E
o

8. 2 MR & R M ERER
o

§9 HEXMHHEHZF

9.1 FEXMHEZR

(1) RS M P 3 e b v BT L P U e B 7 Ml 5 ORI T3 5 08 e S PR S
(2) CHTHITIR AR e AR ISR 5 B 2k 3 & 5 A

(3) CHIHEITUR P AEAE e b 4 BRI BB 3 S8 70

(4) FeeB BN BHALE . B

(5) BIHEIFIR e A R Ml 7 SR IR SR #5582k e e i 0 1] 5 30T o (0 i

12




BT 5 UE A R Ml A5 O IE SR 58 k< 2023 F 5 4 FREIRE

9. 2 FFTHCHY £
S Nt PN e PN

9.3 B AR

(1) ¥ IAE B ) G B B, T T AR 30 S ST Ep

(2) FEHFR ARG PG EE, TEWAR S AN S EHAAIRAR, &R i
4001-666-998

(3) BEHRE U RIARFEGE TN AT MGG, Mik: www. ghkyfund. com

IR &S A PR A A
2024 4F 01 A 22 H

13



	§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


