5071k kR 500 FREGEF T E S (LOF) 2024 £55 1 Y

57516 500 FRBUESRHEHE S (LOF)
2024 SE28 1 ZFHRE

202443 A 31 H

EETEN: BhEEEEEARAR
ESHEN: TERRRITROGRAH
WMERHEH: —O=NENA=+H

1Tk 16 7



57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

8 EE#ER

HE NI 0 JOE FORIEARIR S BT R E R 2 1% SR
B E ORI, AR B SPE L AR e B AR AN 1) S OE A 5T

FEEE NP EEERT RN ERAFREARES S FME, T 2024 4 4
A 18 HE 7 A& H M & fabr. SEEMARRASMESAE, RIERE
A B RO 3 SRR B 8
G HR N ARE LRSS FH B B 0 S 005 B RS P B 4 B 7=, (AR
R G — e f A

SR SR ACE IR R E I BB G R, PR S E/E 3% sk
T LA 5] 2 A 4 RO FR B B 15

AR A I 55 BB R T

AR A 2024 4F 1 1 Bz 3 H 31 Hik.

\

kbtﬂt

® &R

B RAR 5y )15k 500 f54 (QDII-LOF)
I M eI BR Fr3 500LOF

XA 161125

el 161125

Y (i AR, EAiHEEN (LOF)

Be& G F AR 2016 4E 12 A 2 H

i 7 WA Tk 4 3 2L B0 250,082,606.02 {3

B PR RS LU U, 1B SR ERER (i 25 5 N R 7 R

BV H b ‘
R RME.
KR4 L TR 5 A BT, BB AR
‘ HEHC PR TR 2L PR BRI B L 2, AR
BEVE o0

38 b PR 5 KD A7 P L 8 S A FL AR B 0k e 52 4 Bt
PARAT MR RE, ) 5R AL R R R 22 42 A A




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

A% LYY, I ER B i 1 28 08 AR 1) 1 250 {8 4% i) 42
0.35% AP, = ZEHE B SR A0 47 B 7 e B SR . L
b AP TE SRES  [] E YAL il RN B T T 3 TR

Pk
BB IS B RMAT A W BRI AR

PR 500 F5 H0c e R (fd A AL BV 37 50) >05%+ik
A7 R 2R (Bl E) >6%

b & B

A B R TE O &, OIS S Ui e KT T
REEE. iFReERMTYEE. ARETHE
K P 2H B S ] SR AR I 21 1) 5 A SR SE B A
A S ER R, BT AR 1 Bo AL MRS
aFFAE . A G B SR EIE SR Y, /R
RSz LA S S5 4 T 32 1 AU

IR AL 2 A A

It
il
N
>~

Gy ik s G E AR AT

s
& | &
o
I
>~

o RS B ARAT IR A7 BR 22 )

FLHHR: T

v Eraae il
I EL

YL 4 FR: State Street Bank and Trust Company

BN PR A \ ———
R AT

TEAGFESRIFEETAR | 5 J7iAFRYE 500 F8%k 5y 77 1585 500 H5 %k
(QDII-LOF) A (QDII-LOF) C
N HFEEHRZ B | 161125 012860
WEMARTE D HEESEH
246,841,342.59 1% 3,241,263.43 1)}
(sl

A 1L H20214E7 H19H 2, AL 38 W CHRAM B, 48 & A H 42021
HFTH20H.

2.5 J7 % b 50035 % (QDI-LOF) AR A B Mif 4 (43 44 A : 161125)
T AZKZE T 4 (4 A0S - 003718), 28 A ARIA S 7R AZE N R T AR 44 U R ;
5y 7715 k5500454 (QDII-LOF) CHCEANR MM (fr#14Kh%: 0128600 MC




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

RETLINCAAH (pEARES: 012861), =& H AR FIRCZE N B M FifCad .

8 EEUMFEIINESFHERI

3.1 EEWM IR

Hpr: NRMT
e

(2024 4 1 A 1 H-2024 4 3 A 31 H)

F B S FR bR
57715653 500 fa 4k | 5 Jiikhn 500 $E%L

(QDII-LOF) A (QDII-LOF) C
LA C S s 5,150,836.60 75,462.70
2. A IR 41,405,003.13 644,478.44
3N 33 5 < 3 A0 A TR 0.2045 0.2012
4 IR I BB 1 E 570,532,321.69 7,419,291.11
5 R B & 0 B 2.3113 2.2890

T LPTid ke EHR b AR NN 5 2 1 S TR, Th A
HJE SEBR s KT AR T P s 0y
2 AW C B at FR AR B A IR BN« sl HAb N CARE A et
ARSI R SRR < Bl PR FIBAR 45 2% I RO AR A0, AR D9 A 9] 2 sz ailie
a1 _E A Fe (B AL SR o

3.2 EEHEFRN

3.2.1 A EWRESHBUFEH KR KHSF NS LB F AR 2
5 ikt 500 $54¢ (QDII-LOF) A

. | kG E
e | VRS | Mg |
o ERE | | R
B B . RBinEE | BRI s O—6 @—@
EA()) N RhREZE
@ ESE)
@
SE A
’}j&* ' 9.77% 0.62% 9.82% 0.61% -0.05% 0.01%
‘ﬂ‘ _\‘/\
’}g%’ M 20.03% 0.67% 19.96% 0.66% 0.07% 0.01%
o 30.77% 0.70% 30.26% 0.70% 0.51% 0.00%




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

E=4F 42.00% 1.04% 40.64% 1.03% 1.36% 0.01%
o 2= ok 90.07% 1.31% 90.08% 1.28% -0.01% 0.03%
HESS
[ A= Rk 131.13% 1.18% | 137.64% 1.16% -6.51% 0.02%
245
5 755 h ¥ 500 #8# (QDII-LOF) C
N0
X ‘ FERK | Ikgitbi e
| tEm | D T o | S
i B RinEZE | AR o OEE) @—®
EAQ)) ® =6 RhREZE
@
ot g =
Ez ' 9.67% 0.61% 9.82% 0.61% -0.15% 0.00%
‘ﬂ‘ */\
Ei/ M 19.82% 0.67% 19.96% 0.66% -0.14% 0.01%
oAk — 30.29% 0.70% 30.26% 0.70% 0.03% 0.00%
o =4 - - - - - _
R - - - - - -
HESS
[ A= Rk 33.73% 1.06% 33.60% 1.06% 0.13% 0.00%
B4

3.2.2 HESARAKPRESRITHIUFHER K IR REE RS

BEAE W R T HER

5 77155 500 6%t (QDII-LOF) A

5 7 bRE 500 FREGIE R B4 (LOF)
S EE KR 5\ L B S vE I A5 R 1 T se AT EE K]

(2016 £ 12 A 2 HFE 2024 423 H 31 H)




577 IR 500 $REGE S RIS (LOF) 2024 4R35 1 ZRE RS

138, 30%
124, 47%
110,64%
1] ‘Im
05, 81%
f\ ' Y
£2.08% ﬂﬂ‘ l | f
63, 15% | i
55,329, . ri-'r" '
f fl
41,455, A i
27 6E% 0 o\

s

|1.|ﬂf|l II

i
13.83% =
mﬂ“‘ﬂ.”ﬂ

0.00%

2016-12-02 2018-02-21 2019-05-13 2020-02-01 2021-10-21 2023-01-10
|— B E500i54 (0DII-LOF) & — BEEE|

577155 500 #6544 (QDII-LOF) C
(2021 %7 A 20 HZE 2024 %3 A 31 H)

2024-03-31

39.12%

30.73%

26.34%

21.95%

17.56%

13.17%

8.78%

4.39%

0.00%

-4.39%

-8.78%

2021-07-20 20220101 2022-06-14 2022-11-25 2023-05-08 2023-10-19
|— B At iRE500184 (aDII-LOF) ¢ — EEEE|

2024-03-31

TE: 1L H20217 H 19 H2 , AF: e B CRO A3, 404 B B\ H Ov2021

FTH20H, B B AR SR AR bt S b A ST 5
2T G L ST EE B R H O AR T .

3. A AR MG IR, AFILEHHUFHEIEKHV131.13%, R



57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

S FE RN 25 K N 137.64%; CRIES M HURE N K 2R N33.73%, RIS
B HE R 25 R N33.60%

4.1 ZE&2E (RESZLHE/N) Wi

g HEARE

ARSI ESHE | ik
w44 HR %% PR MLk kL]
FERHE | BEHY | FR

EEFE,

T FAE,
HAEHESE M
W ¥
AREEGHR SR, 5TiEH T8 2 AR
UEEAhH [ B 50ETF Bk 17 (5D
% (QDID. Gy istEARMY A
PAN mFﬁ%EQmD\%ﬁﬁﬁ i, AhfE
LING %Eﬁﬁﬁ(an\%ﬁ¢ %ﬁﬁ;%
oaN | TBAEEE (QDI-ETF). 575 | 2023-09-2 ] 15 4 | HAEBTE
(i EEA R ETF (QDID. % 3 B A R4
ooy | PEHERESh [ IR 50 L3, Fit:
| (QDU-ETF). 5 J7ikbrif(z BWATHA 5
SR AE% (QDI-LOF) K] ik &y
LM, 5ikwrE s Agpak=g= il
(FE) ARAFREESH Fen,
TUSRABT T
B (EED
ABRA w] JE

S5,

T LR EEEeal, HEPH I e RANH, “BEH 7
DARAE 2w pRE W E FOMRRS EL Xt AR BESE 2 B, R - AN
A H 70 TR AR 2 7] e i € HUBSAE AN RIS H 3.

2AEZE ML SCREMAT M B2 AH SR E
4.2 SEAMSRB I A S G IR A BT R W R B R A

AT G ARPHHE BB o
4.3 MEPNEESEEERNFEBRLIH

ARG N, AFESE PN T GEFRBREEGER) S50 EREL X




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

o

SAR S U AT R SR RE , URGE Ty, ST
RNMNIR G, AEWEAE M B 5005 s BEAE L 587, fE
SHURTHR &, NEEMERA ANORE KM ARG A, Eeiafk
M, TP E R AR A 2 14T 9
4 NP HET Y
ATPAE Gyl E AT 1B L

A GBS E @A L AVEAL BRI RIS S i
R, BLRB AR A M 7 BT R B R A T X A AN R R A, DS piva R i o
AT B RN E 1 AT L )93 DA BIR B A 3 8 o o e B B AN TR A2 )
S, BB o) RGP AT G, RN 41 T 37 1) 58 5 s s
WG BT, USRI IR AT XRS5 B AL & ARG, 2738 S il
JE B AT DL R 5
4.4.2 REZHITARETIUH

AIMEIN, AT ARRAEGS SNSRI 5Em s H, FHX
1) 32 5 RS B BRI AE By B i i UE 77 24 H BSS &Y 5% 38 7 4L 10 ¥, Horp
8 VONTRECRE A I BT 24 & P B SR 7 A AR A & R AR R 5y, 2 RONA
7 22 < 20 PR PR ) o R B B8 SRS AN RV T A 2B ) IR RV 3 B AT R e BRSO 3
JEAT T #HHLRE -

AR IN, RKIUAEEGAT W] HE 3 BN 2758 5 A 2 S (10 72 58 5 o
4.5 GBI S IR HISAL SR A

AT G EREAARE 500 FEH, AR B A S E AT 5 P B B TE R OR 1) 500
FKRE AT A, R E AR E A7 IR R I AR S IS N A &
FERH e R, B e S bR B0 8 K A0 R f e 2 Rl S A F A S i SR 30
A, FEARAESR BN e 2H 8 S LA E 1) AR Sl T E AT A N 4 o

2024 F—F, KEAFRIYT K, BObEKme), RlRYEFRA. 5
[ St E I e Eer skansh, Bor TRLEIRTA e Bk, 2024 & 1 AN 3
FHIPIR I A BUS 2 U EATYERFICR I A1 2% A AR [X ] £E 5.25% % 5.50%2
AR, ISR A RUUE 2 VO IR R 20 Y KA | i I 53 T 700,
SRIPEAE B TS AR RS SO AT TR 45 S G S s ko S P 3T, o A 2 2 ]l 2

E

Craty
fox

B
=
=
%

o
=
B

il
ERrNE

J
i

)
)

\

:-hr-h
S
p—t



57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

Hko MR AFEEER, KRBT BB 2024 FENKH 3 KR, 14
HERIU5 T, By e 2023 VYRR 2 HLN AR K SGE, BT x sk
AEEEMTUY, #HES) 1B aim Bk, Frilf 500 fREAEIR S A E R, Hp
el AEM LSS B BORSFRR R DI R

FIRE, T3 0 A 982 56 BB AR KT R SEIBC ik B2 T BCR IAE 17
PRI, BT R A T3 R ML, B2 5w i 2
ANRESNSCBE AT A BR BT 0 L 1Y B B B3t 500 5 i) e e 23 7] K 2 2
PAEAT ML Bk e Sk A =], AR RIIZERE B, AR 500 F Bk Il 4k H W R i
I S 44 X GDP [k . FEEERFEAL I BT AR LA R, b 500 454K
77 i AR KA A 0 R AR LB HE T A

ARG WA, G (0 IR F s R, AR SR PHsEd i b s R e i
[, MERFREE TR R I B s, AL T OB B R BEOAN B < R AR B I, S 55
S A BEACSOR B b o AN D BRI R 72, JIRIRER R ZE f /MK

BB WIR, AHee A RESHHFEY 2.3113 Jo, A4k &I A E
FEC Y 9.77%, [R5 LB #EUR 25 %20 9.82%; C 2KFE & Al 7y 2.2890
T, AR PR A E K AN 9.67%, RV S LA EIR i %y 9.82%. 4
ERER IR 722 0.13%, £ FIRUE I B ARSI VEHE Z A .
4.6 WEMNESHFHANLRESH T HERE RN

AN, A AR H IS A TR B B SO A AR AW —H A
L 28 A Y i (=K 1 s T RA I O i 2

H

& BRAGKRS

5.1 MEMRESHHEHR

B L4 R

e T H SHE(NRTIT) N
P EE A5 (%)
1 &S ERaA 468,558,269.70 75.06
o, A% 458,680,643.84 73.48

FESRIE

Lo




577 15 500 FEROESHF LRI 4

(LOF) 2024 4£238 1 ZRfE 475

P54

9,877,625.86

1.58

. i

\

H

N
S

LIl

BGIE

IR B

ST
4L

e SEWT X ImI P SE NGB A e i 55 7

s TA

WRATAE MG AT 5

it

104,445,292.60

16.73

Fofd gt

51,243,388.56

8.21

At

624,246,950.86

100.00

5.2 |MEMREZNTER GLX) EFTHHBRRERFIERIERE 0

Ex X)) AR EN R TT) b3S T P E e (%)
F [H] 468,558,269.70 81.07
&1t 468,558,269.70 81.07

E: LEZFE X)) 3%
2.ADR. GDRIZWEAFFESE

5.3 WMEMIRBITIL I RPBERFERIERTAS

AR I T AE BOAE S5 58 5 FITRA 7€
UEAS B 40 HJHIE 758 55 I 7€

17k 25 ARIME (NRT | HESHESEIE] (%)
Re it 18,441,098.26 3.19
ok} 10,965,519.94 1.90
Tk 41,049,854.91 7.10
AE 00 7 1 B b 48,494,369.36 8.39
WA T VH O 27,923,911.41 4.83
TR fiE 58,214,233.68 10.07

10




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

Gfih 61,598,412.51 10.66
5EHEAR 138,891,524.97 24.03
HLA5 IR %% 42,217,789.08 7.30
A 10,186,401.26 1.76
5 e 10,575,154.32 1.83
&t 468,558,269.70 81.07

P DA R A ERIT L FehniE (GICS),
5.4 HRIZA RWE 5ES T BE LB K/ B 25 8 5 B 40
5.4. 1 MEHRILA RME S ZEES T =18 E AKX MR RT 2 R E R FE

FEUER B 4
Jir
- # | iR TP
B aagsk | sk | s | IR | B B0E D AR L) B
= (B30 (rh fi%h 7| G| B NI 1B LEA
0 | X) (%)
7
2
Hr
ik
p | Microsoft | k) MSFT ?E £ | 11,159 | 33,309,708.74 |  5.76
Corp AF | US ” 7~ ’ ORI '
T
Vi
i}
2
Hr
ik
IR | AAPL %
2 | Appleinc | 2 i | £ | 21,836 | 26,566,782.50 |  4.60
7] us %
T
Vi
Jir
2
NVIDIA | 3¢ | NVDA |
3 Corp i us | % FE | 3,716 | 23,822,377.47 |  4.12
T,

11




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

Amazon.com
Inc

AMZN
us

13,777

17,631,750.87

3.05

Alphabet Inc

GOOGL
us

8,914

9,545,542.19

1.65

GOOG
usS

7,463

8,062,164.72

1.39

Meta
Platforms Inc

META
usS

3,328

11,465,592.65

1.98

Berkshire
Hathaway
Inc

fise
i IR
WEg

BRK/B
usS

2,752

8,210,838.03

1.42

12




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

|

%

%
2

It

Eli Lilly &
Co

Lok

LLY US

A4
4]
_i/

M2

1,206

6,656,669.20

1.15

Broadcom
Inc

i
Ay
AR

A7

AVGO
us

I8 ok i B o OF & S| 8 st S

e

666

6,262,920.11

1.08

JPMorgan

10 Chase & Co

JEAR
Kid

JPM US

A
4
ik

g

e
5

It

4,373

6,214,594.93

1.08

Vi AL P FIEZR AU S0 2 3 17 3 A
5.5 MEMREFRFEHER D RIGFRRAS

A AR IR AR R 77

5.6 REHIREA RME SEEF T #E BN P BRI L4 s B 3 B4

A AR RAR R 77

5.7 MEHIRIZA RME G EE T SE LB RN BRI 48 B SCRRES:

B A

AT AR IR AR R B SRR -
5.8 MEMARIL A SAME S E SR F1#E AR/ EER BB T2 SRATA B

AR

Frs AT A 2

A b A2 R

/A\

e | A

NN

i

13




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

(AR | iE
(%)

S&P500 EMINI FUT
Jun24

1 e b

VR MBI HJE U A A A E, <A AT A TR B 5 E
Jri - H G S 4 SR SR A RIS T g S e SR A R
FITETE, WOk FARAT A T H I B3 50 IR A Su 08 DASIRAS J5 10 3 g, 1%
BN . RIS 1A e (528 3 4 858435,290.71 00, LS RS & 4.
5.9 MEMRLEARME HSESHFEEFIRDEFRIT 2 ZSRE A

RIES ARG R R FFAHS .
5.10 ¥BAEIMEME
5.10.1 ARSI IATHLIUEFH I RAITERH, META (Facebook) 74k 2 1]
NI 514> (EC) & . META (Facebook) 7E4H it gl H T —4F P ¥ 52 5]
R IR BRI I = AR T o AR A F FEAR S k] AT — 4 P R 52 3 E
HOHZNE (KFTC) Mkbil. BMAEARMREANBPINERTES R BRER A
(EC) WA . BAAEIR S k] H AT — N G Z2NEE AR P BER
S RRERE A EIRE R S (KCC) 4. SEFAFIEAR S 1 P bl 08 15 5% 4
5WmE R (CMA). IR R 2 (EC) M. SERAFERE G| H T —F
A2 e EE G2 RS (KCC). BRIZR G4 (EC) AbYi. IR A IR g
W H AT —4FE N 8 2 2L E F)AE (DO, EEBER SRS (FTC). EEM
AT RI 2 4R (BIS). 3 EIABGHRAME B =4l /p A% (OFAC) FIZEEH
U (IRS) 1A 11 o SV Eysgh 20 ] 7E AR 425 39 P9 5 [ B BI85 2% 51 22 (FCOD.
LA SR RS (FTC). MKBEZE RS (EC) .
RIS NIREA IS, PR EARPTRATINIES: BRI EUR M %, B BT A
ATUE I3 A 08 TR SRR PP 4 - 2 w4 W 1 BE AR R
B bR A b, B BN SR R A G P R (R i 44 R (9 AT R A HH B A
BRI LR, BUEIRE g H AT — N2 B A TR BT AT AT
5.10.2 AFESHE T AT 144 ISR R G TR R e 1 4 R S
5.10. 3 HAE =Rk

FPs HRR (AR

14




577 15 500 FEROESHF LRI 4

(LOF) 2024 4£238 1 ZRfE 475

1| AR 4,457,303.98
2 | PGIFSR T SR -
3 | REfSUEA 237,519.18
4 | RICRE. -
5 | MCHIEK 46,548,565.40
6 | HABRIUGK ]
7| HAk -
8 a1t 51,243,388.56
5.10. 4 MEFARFA AT R BRI T 824
AR AR HR AR R AL T RO I W] e 05207
5.10.5 HEFARI 4 BREHFAEREZRFB N
AR G AR A AR AT+ 48 I S TP AN AR i d 2 PR A% L o
& FBAESHBHES)
AL
A 577 k5500454 | 5 7 IS kR 500454
(QDII-LOF) A (QDII-LOF) C
ety ST 3k <5 A AL A0 205,147,335.45 3,318,537.52
1 P T 1) 22 <5 e g 47 00 51,110,171.61 136,441.46
Pe A e ST 1) e < A I 1] 47 0 9,416,164.47 213,715.55
5 S B B AR B A
g/ LL <27 $HE)D
A TR 3 <5 A L A0 246,841,342.59 3,241,263.43

R AL 5 AN R A A

AR Z) & CRN R A4 & CIFETT i #i

AT A %

KTl A% ECRAH

g E&EEHANCHEAERERRAZEST SN

SE ARSI A B . BEE

15

SEARFE G AR




57k kR 500 FREGEF IR F S (LOF) 2024 55 1 FEHA

8 FEXMHFEF

8.1 H#AXHFHEX
LA EE o AE T 5 7k hn 500 FEHGIER % 55 (LOF) JEM At
2. (G J7iEkRE 500 FEHGIEFRTIHEE (LOF) &G F);
3. (G JrikkrE 500 FREIEFA RS (LOF) R WHL);
4. (5T HE 4 A TR F) s AL M 25 U )
5. B 55 GRS LA ATE LR
8.2 FFIBHL R
J T R X BRYLBTIMER VL AR #% 30 51 JHARAT KK 40-43 #%.
8.3 EH
P I ) G 2R A ], AR mT g A BRI SE A A

S REEEBARAF
—OZNENA=+H

16



	§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
	§4  管理人报告
	§5  投资组合报告
	§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交易明细
	§8  备查文件目录

