HRARESR HHIE 500 A2 5 B TR BGIESF

REEE

2024 F3F 3 2

S

2024 %9 A 30 H

BEEEEN: PREFREFRBROERAF
EEEEN: BEBITROERAF
WEEHHR: 20244 10H 25 H



FR4RIIE 2 HAE 500ETF2024 4E 55 3 RRFHR 4

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B R ABSEAS S B BT (R UV BEATIZ P 6 B, (HANMRIESE & —E A
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

R ER IR

A 55 F R RE H T
ARERH 20247 H 1 Hil2E 9 H 30 Hiks

§2 EET ML

K& PR HARE S HIE 500ETF

A T FR BOCI500 ¥ {7 fi#k: HHES: 500ETF
B4 Y 515190

R (yaad 22 5 B i

HEeEREMH 2020 £ 4 A 30 H

A R I 3 A0S 0

69, 466, 080. 00 1>

Fe5E Hbr

B IRERAR TR BOR DL, 38 R R (i 125 AN BR B R 22 i) fie /M o AT
1R S BRI (2 2 (R B XL AU E 0. 2% A, SRALERERIR 22
FEHIAE 2% .

B BRI GE A B A%, B 58 4% WA (10 18 B ped e 2E i B
BUE F e e R AL G, IR AR 1R O BB S HL AL L (122 3
HEAT AN B

TR RO A B A R BT R A7 i i A O 38K« 3 L5 4T D
G PR 3 < Y P O 0 S ) 45 0o A e < PR B Y i 00 AR 8O PT E ok R
MaRR, B SRR DL S BUR S YEAS R, B AR R S BOe kA
RO A ERERAR I P AR, H G B K I Bt AR oty B R
ABARTA A ST AT AN, WS B AL & R R AR (1 45
#.

Ak &i Lk

HRAIE 500 F8 B R

RS WAL 2 I

AHE A TR R A e, L TIUN 0 URS: T o TR S T A
e ST Mgd e, RN A G 5 IR 8t 4,
K58 e B HNVAREAAR TR ECR L, BA SRl R br 45 800
AR I B S A AR JRURS WA i AL

8 200 3k 12T




FR4RIIE 2 HAE 500ETF2024 4E 55 3 RRFHR 4

FEEHAN R [ PR uE 27 e A R 22 7
HEHEA FH I RAT AR A PR 2 )

§3 FEMFRIFEMESHERN

3.1 ERMFER

Az NRMJT

BB LN

AR (202447 H 1 H-2024 49 H 30 H)

1. AR 2 sk o

=344, 970. 71

2. A AH

12, 145, 762. 69

3. DT 2435 < AR S 1

0. 2050

4 AR B A

82,172, 892. 83

5. WAL S A B

1. 1829

e 1 Prid B SHE IR A OISR A NNW B 5 2 G S W A, TN S TS SEBPRIC R KT 2

iSRRGk

2« A E LB R fE 3 S AIRLE N « Bt ikas . AR O E A B Aeshiieas ) 41
BRAR OS2 T IR A, AR Dy A9 2 se il as n_EA I 22 se i E A2 sh il as

3.2 EeFERI

3.2.1 ZESHFHER KR RIS RIS B AR 2 2R 1 LR

‘ NG5S
HHEIEK R | EEK R | gt ‘ -
i B - o R 2 R bR OE6) @—®
® WEZQ | HIEERG ‘
HZ®
TE=EAH 16. 45% 1. 98% 16. 19% 2. 00% 0. 26% -0. 02%
SO ANAN & 10. 23% 1. 63% 8. 65% 1. 64% 1. 58% -0. 01%
ok —5 2. 02% 1. 56% 0. 92% 1. 58% 1. 10% -0. 02%
= -16. 05% 1. 28% -19. 15% 1. 29% 3. 10% -0. 01%
HIE4& 5
18. 29% 1. 24% 9. 88% 1. 26% 8. 41% -0. 02%
R A

TE: ST EEBEE y hilE 500 5%l as %,

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RS LRl
R R




F4RIIF S FIE 500ETF2024 4E48 3 ZEF IR

FHERUEZR FFUESO0ETF 3R vHfEIE I 32 5 [R) 1)k 451 bb e ik o i 1 3 6 D S ZE 5 %) LG I

49. 00% /11
42, 00% |
35. 00% H*n’.’ WW
28. 00% W W
21. 00% Wy le r’ ) /H ilﬂerMMIV [ *1 N]ﬂuw
14. 00% \- \ I. :
=y ﬂd;P > Jih‘u‘”mﬂl :ln ’—'P ;&t‘ﬂ:\‘j
0. 00% |- ) 4 \M\k
-7.00% II ulﬁﬂ
~14. 00% 'y
| S 4RAEZ P IES00ETF R it i K — o 4RIEZ TPIES00ETF Bt B 3 iia |
B AEESEFT 2020 44 H 30 HA%.
3.3 HAhits
E: T
§4 BHEAWE
4.1 ZE&ELHE (BFELSLE/NA) FHN
AR S HFESLIFIR | 1% M 5
H Ia} — H
WE | BF T m i [ mEnm | eR Lk
sKEEG LA, PEEEE, B
W e ML BE A% . 2017 45 7 H E 2020
5 AR TFIL %I EEHARAR, I
AE7= i S B 45350 7= S B L ETF 8 %
A FHENE, 2020 4F 5 A A
o AHE4112020 429 H 15 ~ > [ FRiE R A A B A 7], DA R ERIESR A
e H MR RS 2 B TFE GRAB BGIE R R S R
ERBERESESLH, PUEPERIESE D
iE 500 22 5 BYFF i R BOIE F 3 7 3 4
FRARIE SR HHIE 500 22 5 R i et 48 BGIE
FR TP 4 P RIESR AR RS
YR G RS 5 A S S L
WA, mEarcAE, hEEEE, SEBHE
%\ %é—z}}\ﬂk’ﬁﬁ%o 2012 4 1 A& 2016
. AH 42021 46 A 8 B 164 8 AFIR TR e EHAERAA, #H
§ HeaH H RS2 T, 2016 fE 8 HE 2019 £ 7 H
EIR I 22 3 S B IR A ], T4 5
E5ENRERRAT, ETF #&Iuns




FR4RIIE 2 HAE 500ETF2024 4E 55 3 RRFHR 4

B, 42, 2019 4F 10 H AP 4RE
bRUEZE I A BR 2 7], AR PRI 4 5
VRA TR 0 L 4 L PARIE 25 i 28 R T
it B VR A AR R T3 4 L PR IE SR &2 8L
TR AN R R R SR ELH, TS
EELES ETF $8% BIBA 7 57 N S ARIE SR
BN AE 5 B I S B e % T R 4
rRARAIESR HIE 500 32 5 BT G IRBGIE
FREHE L PRIEHREER G T 5#
RILGFE LT,
v L. BT ER H MRS A w6 e f A H I, ST H AR YE A m A e e H 1 E e
S HPEIRH AN 4 A R A 20 H 35

2. IEFE MO ETR SGEMN GEFRELEVMWES. WFH. SPEEAN R LML G

INED) IR RINGE -

4. 1.1 BARGAEREZ R E ETHRIR B LB N2 2 B F A2 K7™ R
E:

4.2 BRI A A EE S E M ST 15 L A 5 B

ARG, AREEE BRI (ERFRRAESE) S REHEM ARG, Hi5E
VB R SVEHSFIIIE, AFWSEE M B se i R N B AE S 507, E1%
BRI T, e B A NSRRI, ARSI R JBAT 2 & FUR I I 1
.

4.3 ARG ERHH

4.3.1 A PR EH ERHITIHR

NTIRIEA R EHRARRBEHAEH/R AT, RIPEEESZEMNG, AEeE AR
GEFHRRIERE) - (AITFEIEFREGEHAMEEHINEG)  GEFRRESEE
A AT R REI) SEREN, B3 7 (B EBS ATPZHERINE) « (BE
BV 55 52 A O A SR EBINE) SN TR MRBIEEAR R . 2 m T SR LA A% % T
FERRLE, SR, SFN—RTHE. “RHH T 5SFRGEHEES, EEARFBRN. B
oM BRI L HPAT BTG E RS B ST . B TR A 1 ST IR A B 7T
SCRE, BRI ST BT SR, S5 A ST SIS 5 HF S M, BT M E AT A S ST ST
HfAME R, WS HOEAT B W2 T, RE T AP 5
FIERAE . RIRERZ AR FE AL

D>




FR4RAIESS: FIE 500ETF2024 4E 55 3 ZR R 4%

NE B RAE A BRI, AT AT RS AT . T ITEHE ST,
WA HIA R U 7 5 ORIRAS 5 DL S 2R 1R AE 55t 1R A S0 AT 9

WEIAN, AFXSELUAFEWRIN . AR EEGOT o 1HA SHRS 5 HRD 2
A EBNARREHEFALZS IR EZ . SHrEREY, ARSI A 70 S5 54l
BNV R, AR L AT

4.3.2 REZGTARETIHEH

RGN, AR TIAREHES 50 S ATFENZ S H, KRR H A5 5
ASHUD (R B A Ty B AZIE S5 24 H B AE B 5% L

AN, RAEBUAIE A W e EA R T2 5 MR 2t ik (K 57 4 58 5

4. 4 W RIS I H RIRAZLED BT

=R AT BRI SRR BUR I &, TS EOR I BUBR B0 3, o Dra i
o BEAARRL I, HIE 500 FE A Bk 16. 2%, AT hEEKT, IR 300 FEARRE, 5T R4 A,
S5 T QIMVARAR o 075 0 A0 FE B0k I SRR ORI = R AT WO AR IR Sl THEEL. BE24, K
Tt AT A e . B 9 AR, HHiE 500 FEEGRBN T &R 24 1, & =5 960k
F AL

AIE AN — REBE T HIIE 500 MR EH ™ dh, R 4REL FORIR B I BT Hems, R 58 e R 1l
IREREFAR ARG, PR S A ), ARBRRIX ik < PG (] L Rl 7 R e S5 PR 2 0 R R R R R
ORI, FRASEGIRERRZ, BB E R — eI L 500 F5 8035 TA..

4.5 MEHAZSHLSGRI
HEAR GRS OB 1. 1829 Jt; ARG RS MBI EN K F N 16. 45%,
2 LU R U 2 %N 16. 19%.

4.6 MEMAZRSFHFE ABRES B HETE L
ARG WA AAAEELE A TAE H 2R R AR T 200 A B2E & B 1#E KT 5000
JiTeiE %

§5 WHAGHRE

5.1 MEMREEH~HEHR

Fe T H SH (6D bR R B (%)

1| Blaasi 81, 541, 953. 33 98.98

N




F4RIIF S FIE 500ETF2024 4E48 3 ZEF IR

Horpr R

81, 541, 953. 33

98. 98

BB

IF1 5 WAL 2 45 B

Hrp: fige

B SRR IR SR

S iR

ERLATA AR

SFNIRAE Bl 7

Forbre SRl 1 SENGR 1 G Bt
F

AT & &A1t

795, 628. 34

0. 97

HAh 5™

44, 114. 75

0.05

it

82, 381, 696. 42

100. 00

TE: RSB A SRHE A S TR B A (A

5.2 MEMARIEATIL R BE

BHE

5.2.1 MEMRIBHERE LTI RIFEARERRAE

AL AT ARME G o 8 4 B P IR A5 (%)
ARG AR B D 511, 068. 00 0. 62
B ERAK 3, 682, 591. 00 4. 48
C [k 50, 628, 795. 52 61.61
BT #T7. BRR oK A=
D - 2, 690, 457. 80 3.27
E [k 755, 319. 00 0.92
Foo B mMZEE 1, 784, 558. 54 2. 17
G PRk G AHRENL 1, 539, 701. 00 1. 87
H o {EmE Aok 286, 102. 00 0. 35
. 5 RS AR AME BRI 6, 224 036. 30 .
2l
T KR 8, 559, 282. 85 10. 42
K |EHu=E 1, 102, 983. 00 1.34
L [FGTAIR 5 g5k 635, 726. 00 0.77
M RHEER AR 5 750, 401. 40 0.91
N PKFIS FREE AN FE i B 361, 066. 50 0. 44
0 JERIRS . AEFAFH ARG - -
P B 139, 425. 00, 0.17
Q | PAERFE TR 574, 341. 42 0. 70
R [pCfb. fE MR 1,174, 330. 00 1.43
S iR 141, 768. 00, 0.17
ot 81, 541, 953. 33 99. 23

5.2.2 MEMARBRB B LTI RAFEARERRAS

870 3k 12T



F4RIIF S FIE 500ETF2024 4E48 3 ZEF IR

RS

KA Co)

i 3k B HE ELA] (%)

AN NI S N4

R

i3 k.

B T IR SOKAE
BRI

s

R FIZ AL

ALl IE . ARG ATEREOLY

—| o |™| ™

EREEIELV 4

—

5 R A AE BRI
55l

<Rk

s il

R G AR 55 1 551

BEART U AR 5k

KA PRI 22 S s BE b

i R S5 A AN HAth e 55k

HE

DA RS T AR

SR AR AR AR L

n|IJ|lo|v|o|lZ2|l=2|C = |YH

22
CRe

it

5.2.3 MEMRBATI o RIBREBR BB ERRAS
T ARG GEE R OB BB R BB, TR BUR

5.3 JIRAZA SRMME b & W 13E EL I K/ HEFR I B R

AgEE

5.3. 1 MEMRIEBI KA M E G E ST E B KN R BT+ B

Bt B 4
e | REA ELA ([ HE (R | AROME O | HEESTEEERS] (%
1 300502 B 5 s 8, 400 1,091, 748. 00 1.33
2 002028 BRI 7, 300 539, 470. 00 0. 66
3 600418 THER S 20, 700 519, 156. 00 0. 63
4 601058 FEECHFCHA 31, 200 500, 448. 00 0.61
5 002625 HEHEA 17,900 447, 142. 00 0.54
6 002340 KK 60, 900 434, 217. 00 0.53
7 600066 FIEEE 15, 800 416, 330. 00 0.51
8 000988 TR 11,900 415, 548. 00 0.51
9 688169 EP Y R x5 1, 450 402, 984. 00 0.49
10 300394 RFdfE 3, 980 399, 990. 00 0.49




FR4RAIESS: FIE 500ETF2024 4E 55 3 ZR R 4%

5.3.2 MEMIRPRIE LA M E 5 E B H H KR R BT T 48 B R

L
Fe | BREA WL ([ HE (R | AnME o) | EHESEEEELE
1 400174 hR 3 44, 600 0. 00 0. 00

5.4 WMEMREMF MBI RNRFEHAS
T ARREGAIREWIARARFFA I

5.5 T HIRILA RME 5 E T 5E LB /N HEFF BT T 48 i 27 B 5 A 40
TE: ARH ARG ARG IR

5.6 MEWIRIEA RMME b2 & F ™ 1#E LLBIR/NHEFF BIRT+ 48 B 7= SCRAESR IR B
ok
T AREEGAREG WIRARFFA B SRR I BB

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BB T4 St IR 4R B Al
o ARFEEAIRE IR RO RSB

5.8 REFARILA RME A E ST E ELFI /N BAT LA BUES 3 A
TE: AR AR AR R A BUESR 5

5.9 MEMAKRAR SR ENRIBHI LR Z1E LU

5.9.1 MEWIRA RS BB MR WAL RF AR5 21 B 40
s AHEAWEWIAK A R A %

5.9.2 AESBRBIPROBHEBR
AT ARG IR AR R BRI, ORI BEEOR

5.10 MEHRAES BRI BEFHRZ HH RN

5.10. 1 AR EFIHB I FBUOR
AT BB R WA E G5, AR BUR .

5.10.2 MEWRAE S BRI ERM RSB HA
TE: ARG N RS 5 E U TR

5.10. 3 A3 E 5 B ST B M
IR e 4 R i P A A4 [ £ 3 £

#
O
=i
H
®
=1



FR4RAIESS: FIE 500ETF2024 4E 55 3 ZR R 4%

5.11 BBRHAESREME

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIMRER TR FE, =

FEREmF HAI—FENZB AR LTIHIER

T S BB K A A4 UEZR AR AT EMORA B E M ISR, AR IR gl H A

—HENRZEIAIHER .

5.11.2 EE&REWRT+2 K%

5.11.3 HARBEF=HIR

AT IR .

=)
ERA

e A FIE )RR R
ARIEG R AIAT R BEE T, AFAERTE T8 2 6 RIS % i JBe 22 P 2 A B

—

b
dl

BT

A7 PRIE

6, 410. 91

IESCIE S 1 5K

WY A

YA 2

ISEAGAEN

oAb SR

92

37,703. 84

FoAt

O ([0 [N | |O1 | |W ||+

it

44, 114.75

5.11. 4 REWIRFFA H4b T HBOA K AT ¥ B 5 A 4H

TE: A AR AR RIS A AL 5 O I T #4051 57

5.11.5 & HIRAT 14 B P AR Ul 52 FR1F 00 Y 5t B

5.11.5.1 3R K I B -4 B e 7 ZE L S WA
T AREEG A BIR TR B 3 A1 2 W S AT I 52 BRI 52

5.11.5.2 5 HIRARR B BT 144 B A A7 AR IE 2 R O ) e A

g

B AR

B S K

TE SZ R (12

s o)

2 4 B
fEEL] o)

T A2 PR O
!

1

400174

FK 3

0. 00

0. 00

FERE

5.11.6 HEAGWMEMIERF SR H S
IO TN B SR, 300 2 15 2 T 00 2 6 T B A7 8 R 2%

§6 TR &0 A E)

o100 o127

AL




FR4RIIE 2 HAE 500ETF2024 4E 55 3 RRFHR 4

s HA A 35 4 4 A0 59, 466, 080. 00
i S0 A 35 4 L FR A7 5 12, 000, 000. 00
Dok: i S TR 2 4 s [ 43 i 2, 000, 000. 00

5 ST 1) B S PR AR B A (A R
/DL “=7 )
it A HH AR 3 4 4 A0 i 69, 466, 080. 00

§7 ZEBEANCZHBEARERRFEEFRL

7.1 ZEEEAFHEEEZSHIRIHER
T AR A E IR AR S

7.2 BEEBEACHERRERRAESTH AN
VA5 0 A 0 R R B B SRS A

§8 B HE R HMEEF R

8.1 ME MW BB EFEESHBELAIAT BT 20055

B W R B ey B W R S
7t

S 4 A3 AT ‘
w| | |TOEREGELO e R o |pw
| e 20n | o | T
g frg B e X ] ‘
i{]L 1 120240701-20240930(54, 151, 380. 00j4, 100, 000. 002, 117, 100. 00[56, 134, 280. 00 80. 81

7 bR A
ARFE G T AFAE B — PP A A LA B s 20% 0 1 00, Wl 7 7471 R AR AT Re A7 AE KU
(] L 25 EARURE (o] RS, 389 3 <A BN RO SV E A B g AU, < TN AN G [m] ) A2 B
AT N AT REAE I e B 13 B 52 BIA RIS I B 7 A ORI Bl . A SE G BN 5 IR S AR DA K R
WS B < A SR BERI AN, 3 G PR — P B A b T AR S vy, (RTINS 5 R A s DR XU 4
AU, IR gEm 3 g AT AR 2 1 PR3

TE: AR AR PN B — BB R AT B e L B R A IR B R 20% )1 L.

8.2 MHBRERKMHAMERRFR
P

§9 ZAENMHER

9.1 FENXMHHEX
Ly A R M v A S SR M R S A F

Bo11m o127



FR4RAIESS: FIE 500ETF2024 4E 55 3 ZR R 4%

BB S5 BRI AE LA

7o A NI 2 BRI HAh SO

9.2 TR
R 6 WIAERGALE NS, RS R & BN AR

9.3 &R
oo B TSNV (A G B & ), 0 nT 4% A 3 W S & B .

4R B PSR e A PR A F]
2024 £ 10 A 25 H

o120 12

=



	§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 
	3.1主要财务指标 
	3.2基金净值表现 
	3.3其他指标

	§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 
	4.4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 
	5.3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 
	5.4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 
	5.10报告期末本基金投资的国债期货交易情况说明 
	5.11投资组合报告附注 

	§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 


