& [E HIE 500 8 om A E R B 34 (LOF)

T0 AR 4 R

2023 4£ 12 A 31 H

o
Gk B>

iy

g

>-

EE
m
=

m
=
~

w B ST AR A

Hh [ ARO R AT AR A7 R )

o
prel
O

2024 7 01 H 22 H



§1 EE®S

I AT IR A 7 (0 S L FOREAR RS T 85 B 771 R
e VERRIR B IR, FFxt H A A A S R PEAT e S v R A
ol B

oE
3 S
EHJ{UH
o

SHE NP ERART R AR A FRIE A LSS R E, T 2024 4
1 H 18 HEM T AIRE TS Hate. i ERMAB A GMEENE, 7
IEE N BT BACHE 1R FHERR R 8 RN .
] e A A R ) 2 T LA SEAS Y L 0 ) g 19 D ) 7 S P
WrE, EARHER S — B
SRS AT A RRD . BEE R, SR E Rk
SR I ] 15 A S R S U T
AR M BRER G T
AR EHIE 2023 4F 10 H 1 Hig A 2023 4F 12 A 31 Hik.




2.1 HEFEKIEFMN

§2 EE&EFRBER

F 4 TRIRR & [E HHiE 500 fe g sn (LOF)
Y N TR 500 3558 LOF

4 F A 161017

Faia e EARIPI G
HeAFAH 2011 10 H 12 H

e IR 2 &y Wi
il

3,400, 265, 532. 78 1y

ARBE GO sR R  SR AR RO 5, AR JISRR IR 500 R HudtAT
A RERERR SR E, BB IEAT AR R A &

Bt Hx S ], )% ST RS MR s, ok B
e K (.
A AR T TR, TEER
S BRI, EITRE AL £ DR I ) bR o 1 3
KU A, P 2 e v R 7 R P A

I ST . I 4t RS B IR P % 2 e

L LB K3 0 L B 2 ) 0 350 BRS040 {8
k0. 5%, LEALIRER B A 7, T5%. A4 ARIIE L.
% E RSB R . 7 HE SR IE S SN« 5 S
o T H T LB SRV L R
o T R T 1 1% GBS 2, SR T
R R ENES, RTRE R B

R P 28 2 PV 4 i, BT S5 128 5 T 1 &
W4 RIS 5T

RNy N E

EAIEA AR TR G AR AT

TR BES MRS | BT 500 BEEE | o s

o oot ST 500 S5 AR (LOF) C

=N =

;Eﬁﬁ%ﬁ%W®5mﬁﬁwF -

TRA GRS | TR I -

fﬁﬁ% 161017 161021

R T T A

& [ B

3,016, 318, 242. 03 {7 383, 947, 290. 75 {1




§3 FEMZEHRNELSFERI
3.1 FEMEZHR
A NRMt
AR (2023 4F 10 A 01 H-2023 4F 12 A 31
T ST EN

& [E HiE 500 F8 I ng
(LOF) A/B

= [E HE 500 FEE R
(LOF) C

1. A s2B RS

-189, 260, 848. 86

—23, 628, 966. 39

2. R AH

-173, 072, 230. 68

-17, 138, 533. 13

3. IR 42 2 <y BUAS J A1) -0. 0573 -0. 0460
4. IR B e B 9E 6, 391, 291, 930. 18 810, 095, 278. 56
5. IR FE S A E 2.119 2.110

e RIS SHR IR AR RAA NINW B 7 3 G 5005 (it 8k
< H) N B ] B | ik < e 9 55, T N Bl T Ja S Bl i 7K P AR T P 91

A S I R 2 e A AL L BB . AN OS2 Se i EAR 3
et ) FHBRAH O B FHANME P BB 2R IO AR A, A SUTRE D9 A3 L se B i =
A2 S E AL B 2

3.2 H&EHERI

3.2.1 EEfrHsERKER RIS RS LB R HE

(1) EHEE 500 fe¥i: (LOF) A/B

Vil Y ERLES NZ5ER% Mk g5 b e 3
[FES é&% KhEZE | EEREs | BRGEEERR | O-0G @-@
@ ESE) HEZ@
HE=AH -2.62% 0. 76% ~4.12% 0. 82% 1.50% | —0.06%
TENNH —6. 53% 0. 77% -8. 56% 0.81% 2.03%| —0.04%
Th—4F -2. 08% 0. 75% -6. 09% 0.78% 4. 01% -0. 03%
k=R -3. 77% 1.03% ~11. 25% 1. 03% 7. 48% 0. 00%
pU I T 63.51% 1.21% 35. 80% 1. 22% 27.71% -0.01%
HoeOE
Eii%izggﬁﬂ 163. 22% 1. 45% 60. 68% 1.48% | 102.54% | —0.03%
% %
(2) EEHE 500 ¥FEHIEE (LOF) C
Vil Y ERLES gtk | kg bbi gk
[FES %D RhEE | EfEREs | BRGEEERR | O-0G @-@
@ EAE) HEE@D
HE=AH -2. 68% 0. 77% ~4.12% 0. 82% 1.44% |  -0.05%




TN H —6. 64% 0. 77% -8. 56% 0. 81% 1.92% | —0.04%

k4 -2.27% 0. 75% -6. 09% 0. 78% 3.82% |  —0.03%

HIL 402k

M HER -16. 60% 1. 02% -18. 85% 1. 05% 2.25% |  —0.03%
é\

3.2.2 HESAFEMURES RIHFEN KERE KIS RHLES LS4
Wi 2 2R AR [ L AR

(1) HHEeE AR UK E E FHE 500 4580858 (LOF) A/B Hea Rt EIE K
FRARE) N F 5 R 257 b B UL 7 R AR B0 10 EL AR

240.00%

220.00%

200.00%

180.00%

160.00%

140.00%

120.00%
100.00% "Al
) y A
80.00% h’w‘ﬂ R M A N
1 ‘ 4
60.00% / ! ‘-“\"W

40.00%

20.00%

1 o o 1 i i e oot

20.00%

2012-01-01 2014-01-01 2016-01-01 2018-01-01 2020-01-01 2022-01-01
— & Bl FpiiEs001E #dt i (LOF) A/B — LLA%EtHE

e 1. BUEHETR 2023 4212 A 31 H.

2 AREET 2011410 A 12 H&OL, @a#e MH, 20114510 H 12 Hig
201244 F 11 H, @SR S B~ 8 & e 4R E.
(2) BHESAEFA LIRS B HAE 500 5085 (LOF) C £4 BitiEIg KR
AR 2y ) I 5 R Y 257 L e B 0 A AR Bl i LU R



0.00%

4.00% - ' | )
- T 7 P,

10.00% f N | [ Y IP‘"

o A
;‘x&ﬂ N
2.00% l

12.008% ' , ' !

14.00%

o , PR
20005 v \'

22.00%

24.00%

2021-09-01 2021-12-01 2022-03-01 2022-06-01 2022.00-01 2022.12.01 20230301 2023-06-01 2023-00-01 20231201
— & ] Pl so0fE O (LoF) ¢ — bl

e 1. B HN 2023 412 A 31 He
2. AFSEH 2021 4£ 8 A 19 HENIN C 4040, FHIEE 12 SerfE 2 154,



§4 EEARE

4.1 R&EL£H (RESLHE/PNH) fHH

EAFEERIGE YR | IE2F

44 %% - Mol ]
fFER H #H BAE H
R
Hmohte | ARE4LI | 2011-10-12 — 19 | fit:, ¥AFE BN E
&L HIRA TR E AL, H
i 2006 4E 7 AMANE E S5 H

HIRAT, DT R 5
AR S AN S 2B Y iDIBE N
HERH, BSHEIMETEH
i, B 5iEs
BRI s

] 5 < B A P50 B B R L R
AT E EES TR E LSS
. [ 2011 4 05 H T s H
HHIE £ 4 B i AIE SR H B
EeREsM, H 2011410
H AT & B HFHE 500 4850858
RIUEZ7 1% 51 5 4 (LOF) 24
#; H 2018 4F 05 AT = H
R 3 A R e i SR IR I 4%
WREHESLT, H 2018 4F
05 H & AT & E HiE 1000 FE%L
Bl ARSI R AL (LOF)
e, {2018 407 At
8 B M EEAE LIRS
RO G &40 |




2018 4 12 J AT 5 [ MSCT
R A o 368 i A i B I 7
B RGRGEH, AAES
Mok B 4%

4
%
=

>t
i

=

m
i
4> >
o\

2011-10-12

21

[, AT AR PR B AR
bR Barra 2 (MSCIBARRA) /&
T, ErsRE PR T
F /7] (BarclaysGlobal
Investors) KA F 3 =8
AN SN =TES B S A LY A
W5 H 2009 4E 6 A
B EESERARAR, T
B G IA A,
G, AnSEHEEE; W
TEEEERAEH, FTE
HESFRERRELH, H
2009 4 12 H s EH R
300 HYSRUF I R R e 4
H; H 20114 10 H#fEEHE
HIE 500 F5 Y 5 AL IR IR T
54 (LOF) 42, HfAHE
& DOk BEH

%

o
e
& &

[
s
N

H

2014-11-19

14

fit, H 2010 4E2 HIMAE
S EHARAR, PifEE
EUF . e, A
G, B ST
I SR B, SRE

SEH. B

AL BB AR

o
oS
nvkj
e
=~
= m
N




A DUEE B ESEIR R
AL B S e R A
G4, H 2014 4 11 A#EfT
B BR300 35 IE 4% B 5
LM, H 20144 11
FECAT & [E FRAE 500 Fi8 H o Y
IEFF R 4 (LOF) 44

H; H 2014 4 11 AEEEE
H IR LA i O s RLIE SR 4R BT
RERRe2HE; H 2014 4F 11
HERAE FUEZRIRAE 5 B Tl
FRHCIE SRR T I I G 20 3
H 2015 4 10 H &AL B _FiE
L3482 5 RIT TR B 7 12
RHRGPEES RS2, A
2018 4 05 H s EH ik

1000 5 HO s AL UF F 45 T k4
(LOF) 441, [ 2019 4
01 AT = E MSCT [ A %
5] 7% 3 48 0 5 AL I 5 45 T
GG, H 2020 402 A
AT & [ B Ak b S = AN H
FEA W R S A B VR A RS 1
WREESEH; H 2022 4
11 H AR E ik 1000 fiidk
SRR SR 4 B B B

B, BAREHOLBI% .

e 1L EIARIH I RRIE 2 =] ok i e RESAE H I, AR IR YE 2 =]
SEHIES H Y BTSRRI B v RS R .
2+ UEFF AL ATE G EIER 2 GEFEGLENMES . HF smPE

8




NN G BB BRI MED) BRI E o
4.2 BEANREHNEESEIEENFEHBRLAUH

AR, S A AT BR A w9 s FE FPE 500 FE 8o o ALIE IR #5151 Ak
& (LOF) U BN AR LI (P NSRRI R Bt i) (R AR
MBEREZFER) « CEEAFAIE 500 550 5 UL T 5 3 & (LOF) e & F) YLK
A RIEEEMAHUE , ARG A5 M SRR o1 i s BT IS A B 587
LU AT Bl A0 70 B B XU, 0 DRk < 8 77 ) 22 4 IR TSR 3k < B P i e Ui
mAHM, EEREHETTEA RGN LIS S FRRHIE .

4.3 AP GETHH
4.3.1 AR GHERPATER

ARG E HAMRAEAARIE N EDR, & Lol HlE T NEK (AT
EILINED » XUESF I — 117 3 B W T 8558 Gy AH SR BORIE 58 3 b s $0ER aR
B ZHPAT GG SFER G B, SUTHATER S, FE
il B B B . FERIE . 3R AE R I DR & AT R SR8 SR 1
FERZ oS, IRIFSHE ML R R FRTfm] AR 1. — Rl
Y, EIEARHELC I I AR, X ORIKTT B A% A 28 SC P SRS 2100 B 5
M REAT 2 20 — ity @RS KGRI ELE . o0 T K
BAUEHE, XBARN . 2250 TR R AT B stz i3 20
FE L5 TR AH R BEAR O BIAE 5 77 ) T eh e 03], ARAT I T 58 S kg 10
FOMEVEAE S 1 R BB AL A B R H A58 5 5N BRBIAT N, ARZR: il 1% il
TR AR, AMFHET, S TRBEM S, @EZH 2 HERTA S~
EEAT AL B, 20 [ e BAE KA RIA S, X R R REER ]
FHFF G ARSI, L AUEIE A 5 RGCRHUFEIR . A N IA B4, HhiR A5t
P H T B AL o SR VP0G SR 05 T B AR AL 1) A — SR AR i I 52 2 H
(I TR] A2 2 A 0 32 5y (1 5 B 0 A v, ARSI TR & DR (L B 3 H
5 HD BIZREEATEAZ 5 i viAG S o 1. 81 AFPERE 5 I F 5 2 i bl R 48,
X BN PSS 5 IR G AT AT o e vP i, TR Riiae A 5% 4. IR K
Bk, JFEATFRRAS SR BER. 678 [\ ASE EIE



Lefd]— g2 HE A RAEGRINZ DTN, BRI HE LT, KIS E R
MU DL EESRAN O M S ERVERE, IR 15 MR BRI E I . 2.
BN G i S e KSR R A AT, FEERK, B8
BT e, IR, UL JRE . ARG I 2w R 2 e ™ A% s 2w
FRAFAE WL, AR I S AV 52 5 il FE R IE L o

4.32 REXHITANTIRHA

AR E AN R RIS L HITN.

NN B B B BB A AESE S Fr A T SE IR H a1 32 5y W2 Dy T i
TIANARA G5 MR A G ), KGR B 7 R iR, H
BL 14 WRIFH 8152 55 BRASEUD 1) HI0 58 By B i i UE 27 24 H S & 5% Ot .

4.4 GBI AESHH R RRAZ RS

10 A USRI E ORMERE, SINESMESINE, Tk T#, HREX
BURH G ETE AR, — 7, 9 HH=EHm@ W N7 Wi e aE R
SURTIME, B4 U R 45 U 5, 4R T 3000 A Sy — 5 TH, E T
I TR s O DA RS R Rp 2 R ) A R XU 98 7 BB T Il 4
FREEIEEF ETF, 2 MACEGRR M &, T lE MG 2 22, & R a5,
PHRHER 3000 s E. 11 7, WEAMRIRPUE M7 T I E AR, HERNS
FEIMKRMRGE, TR . — O, LR 11 AEEmE, H PMI. 9F
AL VNS Z BRI T BN, TigeEmh AR S IEGE RS, SEhiRE s
[V Y 35 SRR AR T 3 4 BES R 77, A B PR BE A BRXRG B8 7 St 53— J7 1T, 10

AGTEERRE 9 ARG, OS5 gEy K. BB wEyE . #
0 CPT THP%. PMI HE[RIZRAGER R 45, B8 YA E MR M, 7 Fimi=
2177, iR BN, 12 1, SMEE ST, AEANSFE 5
PR B MBCEPIREUR, T HENFIK. —J7, KBE 12 45 Hiz
AR, BN S A KB R I B B B e, sk g% s 5
Jit, 11 HENAGFE IR U ZE, CPT A PPI [A] EEEKIE XU K #LflA
A1 F A S AT TR LB s b 7= 4 B S 4k SRR, S48 A M AT A BB RAR
W%, 7 FimE=Z 2/, Mnsie T EBIHENHIIK. AdpEs A BN X
AR BIHIN, 2023 Fh 5 AT H AN RR 1l i e A

10



MARKE, 2023 4F 4 Z2FF FAFLHE N 4. 36%, YR 300 R 7%, Gk
6Tk 5. 62%, HIE 500 FEEUT Bk 4. 6%.
FEREH b, RATIREER B AL SRS BEA T $5 5 R XU & B, FR SR EER 4

4.5 5 ARSI SR

ABIREW, RNESHFIFEE KR A/B HHN-2.62% CZHN-2.68%, [FHL
GBI E R R A/B N4, 12%, C A4 12%.

4.6 WMEHAERSHH NBERES T HERE RN
AN He G AR T I 75 U AR SIS T

11



§5 HEAESWSE
51 MEPFREESEEZHEIFMN
o i H G () 5 35 G R P I BB
(%)
1 | s 6, 731, 510, 546. 51 93. 21
Hr, R 6, 731, 510, 546. 51 93. 21
2 | [l i et 229, 707. 05 0. 00
Hrp. iz 229, 707. 05 0. 00
“Fi%ﬁﬁ — —
3 | e EEH — —
4 | GRbRTAE R — —
5 | ENRESRE = — —
Horbe LW =R ) S5 N IR B B
o
6 | IRATAERMEEH &AM 46t 475, 807, 681. 88 6. 59
7 | HAth B 14, 239, 079. 81 0.20
8 | &it 7,221, 787, 015. 25 100. 00
5.2 WMEWRBITUHRARERKRHE
5.2.1 MEHRBEBRRZITLSRHOBEAREREHE
s . LA |
Nz GRS At gy | TR TR
A Zz\ *A‘\ q&\ @j.[_/. - i
B | KWk 339, 353, 207. 93 4,71
C | ik 3,467, 441, 487. 63 48.15
H R
D jkjj I UK P AR 98, 470, 018. 66 1.37
E | @50k 9, 217, 004. 40 0.13
F | #ftk e 237,171, 197. 00 3. 29
G | ilizki. GEREEEOLY 42, 589, 768. 51 0.59
H | 1 gk 21, 786, 776. 00 0.30
—‘:?A%\ A\ [] "‘:“%‘ ‘ K
I JE L. ARG B AR RS 477, 634, 026. 75 6 63
J | &Rl 521, 832, 335. 61 7.25
K | BHuE 59, 629, 422. 06 0.83
L | AR AR 55 AR S5k 155, 916. 00 0. 00
M| BRI 5T R AR S 54, 152, 720. 69 0.75
N | KB PREEFNA st i 21 11,573, 580. 00 0.16
0 Eﬁwﬁ\@ﬁﬂAm%%& — —

12




P | #E 23,937, 360. 00 0.33
Q | PAEMt=TAE 7,601, 223. 00 0.11
R | 3CHb. RE R R 102, 452, 639. 47 1. 42
S | LA 66, 336, 466. 13 0.92

ait 5, 541, 335, 149. 84 76. 95

5.2.2 MEARBPRBRE AT RIFARERTAE

o B HL % |
FeR (ALK At oy | FEEE I f‘@m]
A sz 1;)I<\ q&\ @_\J_k - -
B | FHk 46, 475, 576. 16 0. 65
C | #illid&k 860, 592, 791. 59 11.95
Y Aj?\t@ A} '%/:: 4\‘_‘ [] /:H\:

D jijj A BRI 4,759, 774. 00 0.07
E | &% 1,514, 970. 00 0.02
Fo| bR el 5, 580, 426. 50 0.08
G | Zilisk. OREFBEEDL 1,294, 081. 41 0.02
H | EmEAgEglL — —

é‘g\ /—\‘ A *:‘E‘ > A
| iEquéﬁw BAF RS B HARIRS 175, 905, 939. 62 5 a4
J | &Rl 9,571, 799. 80 0.13
K | EH= 26, 765, 413. 56 0. 37
L | FLBEAIRE 45 MR &5k 8, 023, 497. 20 0.11
M| BFEERF 7R AR S 14, 083, 918. 54 0. 20
N | KR FREE RN L FE 5,651, 201. 29 0.08
0 | FHRIRS . BEFHANARS — —
P | #E o —
Q | PAMSTAE 554, 826. 00 0.01
R | Xtk RE R R 29, 401, 181. 00 0.41
S | && — —

&it 1,190, 175, 396. 67 16. 53

5.3 RIRE A RME GBS T EE BN R R SR 4

5.3.1 #MEHIRBHEIRFEZ A oME G T A E IR/ MR RIRT 42
EREHA

7T
| R AR HE D | Aagit op | e R

1 | 000630 |4FEH 27,435,700 89, 989, 096. 00 1. 295

13



2 | 002128 | HLHZREVH 6,218,250 88,734, 427. 5() 1.23
3 | 000513 | WNEREEH] 2,391,381 83,722, 248.81 1.16
4 | 600582 | KHuifHY 14,841, 7700 80, 739, 228. 8() 1.12
5 | 000559 | J7In)%ki 14, 205,608 73,727, 105. 52 1. 02
6 | 600998 | JLJMIE 10, 415,206 73,010, 594. 06 1.01
7 | 002152 | Hiizi@E 5,685,394 69, 702, 930. 44 0. 97
8 | 002185 |*EREHY 7,964, 836 67, 860, 402. 72 0. 94
9 | 002422 | BH&Zgk 2,214,006 64, 316, 874. 3() 0. 89
10 | 002600 | 4%z & 9,376,800 63, 387, 168. 00 0. 88
5.3.2 REHRBPIRBRFL A R E G HEE T =@ E AR/ T B2 R
EREHA
| it st mm g | SRR OD ) ARSI
0
. 56, 573, 667. 1
000338 | ¥ELEsh 7 4, 144, 591 5 0. 79
. 49, 634, 520. 0
000725 | AT A 12, 726, 800 0 0. 69
; 46, 371, 230. 1
600489 | &4 4, 655, 746 6 0. 64
A 29, 523, 198. 0
000100 | TCL R} 6, 865, 86() 0 0. 41
- 27,932, 497. 9
600406 | [ H B 5 1, 251, 456 2 0. 39
54 HEFHRZBESFHMIRAIBRSFHRELAES
Fa fi 7 i Fh ARME Go i Fi 4 BE 2 e LA
(%)
1 K i 75 — —
2 P47 =R — —
3 SRR — —
Horp: BURME SR — —
4 &g — —
5 A K5 Ak — —
6 S — —
7 Al E A (TS #efit) 229, 707. 05 0. 00
8 ] b A7 B — —
9 HAth — —
10 | &it 229, 707. 05 0. 00




5.5 W& MRLA ME GBS T 3HE LB KN BB L4 B $ R A 4

I e i | RS
g | g 1595 44 Fx g () o e E (o) L ()
1 127102 W2 Aot 2,297 229, 707. 05 0. 00

5.6 WERLARYNE HESH = E G/ MHEFRIHT 48 B~ SCRAESS

BEYH

T ARG A IR ARIFAT B SCRFIETR -
WEBREA E S B SH T HEHIR NPT LA SR REY

5.7

i

P A AR AR R B A
45 1400 SO o5 L KNP 00 48 BB

5.8

E: ARSAREARRF AL,
5.9 WMERAEESH R AIBARB BRI HFHO U

5.9.1 & WIRAE: S B AR BT R G5 28 B 40

T AT S AR B R RIS AR T
5.9.2 AEEBFEBBHRAREBOR

5.10 &R AZESH B A E BRI S FH v
5.10.1 7 3 E A L 5 3% BUR

AREEGIRER G A RMZE, AR RIET.

ARG EFRLAE, ARG E U

5.10.2 1 5 R A H &4 B A9 B30 B 1o o A 453 28 B 4

TE: AT AR S IR RSB E AU 6

5.10.3 7 H#A E 5t BA 57 L B8 VAR

e G AR A AR A A% AT o
5.11 R HAEGHERE

5.11.1 B B A E S B HAT T4 IR B RAT AR PR B B I E#R TR
WE, BERGHBI T —FEARBATTER. LHREE.

15




T AT e BB R+ 4 RS (R AT BB B E MR 1SR A, B
FEAR T G ] H AT — A B ATHEST. LTI

5.11.2 A E SR RKIE + 2 BERT@E N EE S FME K& T RE,
0T YT AT S BB IR R 44 I SR P A A R e JB SR I A ISR

5.11.3 HAth % 7244 5%

5 LA EH O

17 H PR 4 431, 067. 96
ST 55 K 152, 884. 88
I AT JE ) —
YR S, —
I WA R e 3 13, 655, 126. 97
FAh R USCER —
HAth —
it 14, 239, 079. 81

RO N[ | O] WD~

5.11.4 R 5 W RFFH B AL T O 0w e e £ 27 B 4
TR S G AM S WIARARSFFAT AT e B R ) S e foi 07

5.11.5 & & W R AT 48 B A FEUE PR B 5L K 1 B3
5.11.5.1 JARIEBEH AT+ B BEHFERUEZ FRFE LKV

TE: A A S IR TG EAS BT AT+ 44 B 22 b RS A YAt A2 R 1) e 22
5.11.5.2 BRI AT T4 B = T AFAE Sl 52 PR 5 5L A Ui B
TE: ARHE A AR BB BE AT 1044 52 i RS AT it 32 BR i 52

5.11.6 BT A SR & Mk K HALSCFRIRER 2

DRI 5 N SRR, 430 L 228 o 7L o 4 A 5 T2 54 1 T
RETFAE %

16



§6 FFRAESHBEZ)

BAL: Ay
HiH & [E thIE 500 F8H3 0m & [E T 500 F8 e ag
N (LOF) A/B (LOF) C
e HH AR JE 4 47 R0 i 2,999, 878, 668. 76 310, 937, 251. 07
45 HA 1A 7] 35 4 2 JR 40 40 148,073, 711. 29 113, 504, 752. 55
A H I ) 35 4 R [ 45 43 131, 634, 138. 02 40, 494, 712. 87
5 HH 8] 3 4 35 42X Bl 47 A _ B
(&b LL “=7 3EF))
e P HH HA R 3 44 0 2 3,016, 318, 242. 03 383, 947, 290. 75

17




§7 EEEFEAGHBEATRERRAESENL
7.1 EESFEAGEEAESHEFRINFHR

Bpr:
i BRI BN AR S A 12, 657, 866. 18
i HA R E] SN/ FR ) e A 0 —
i 2 3 HA T <2 o/ VE (] A 47 00 —
s B RS BN A A I &4 i 12, 657, 866. 18
i BIHAR R A AR S M8 5 2 & S m At s o 0.37

TE: SN/ B S LA BBE . BN AT 2 /TR [R] 5 e i 47 0
7.2 ZREFHEANGHERRSBRARS 5 A
VE: AH AR I G 08 BN RS P [ 58 < FH B B SRS AR Sk 4

18




§8 RMBIERERRHIMEEFE

8.1 MEMANE—REHFHESHBLHEB ST 20%H 1H 5

T ARG AR WO — R R FH AT 2 S 0 AL B s I 20% 115 .
8.2 HMBHEHFRENHMEERFE

KR EN, £ESEHEAERFS L —XSUHERGARE I &R, &
sReAEE 2023 4F 11 A 22 HlEREEEREEEE, FHEKRSREEATHREE

s RE. B S IS EEAT 2023 4 11 A 23 HRAMW (FEEEE
ARAFRTEHPEBN LT NE) o

19



§9 #EXHFEXR

9.1 FENHEZR

—_

N
3

4.
BN
6+

+ P E R o I UL [ IR 500 FREOE s AR SR 4% B8 3k 4 (LOF) B9 30 A
& FPIE 500 5 K0 o A UE TR I B B 4 (LOF) 2 5 A

& EHIE 500 8 B R AR SR £ BB 4 (LOF) B MY

H R M 2 A VR e PR e AT PR ] 1R SCA

= FE HIE 500 45 B 9 RUIE SR BB 5L <5 (LOF) W 55 ik AR R M
e S A AE B E AR T 38R R A T T

9.2 FEUMIA

E R B HRE S5 XD KIE 1196 ST Ip Ak —fE 27-30 =
9.3 EFHFN

B AR BAA BER], TSRS I N EH A S E AR A A
R HL I : 95105686 4008880688 (4 [EH 4 —, HKEiE ) A A P bk

http://www. fullgoal. com. cno

EEEEE AR AT
2024 4£ 01 H 22 H

20



	§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 自基金合同生效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

	5.3 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 报告期末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 申明本基金投资的前十名证券的发行主体本期是否出现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、处罚的情形。
	5.11.2 申明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


