2024 4

.
.
f—a

542

HHERESF HIE 500 A2 5 B A Fe BIE SR
BEE ST

SiEa T

LS

2024 £ 12 A 31 H

BEEEEN: PREFREFRBROERAF
BEEEEN: BRBITROERAF
WEEHER: 202541 H22H



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

§1 EERT

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

HEFE NHRRT RO AR AR REAIEE S FME, T 20254 1 H 21 HEK T AMWE
I S5 FE R . IR E R IR A ARG ENE, RERERNENMAEREICHE. R IR
#E KR -

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AAREWIE 2024 410 7 1 HiEg= 12 7 31 Hik.

§2 EET= MM
2.1 REFEKIFHR

AL fRIE 2 FE 500ETF BE% R4
4 FARAY 008258

S (e LY RTF R

s ile Ve | 2020 £ 5 H 14 H

e AR B A BUE

70, 453, 888. 52 11

BB H AR

R ARG T H s ETF, SR ERERAR G H B K ER
5 2 R ER IR ZE K /M . AR G 77 P AR i
(3G KA 5D 1 POk 2 8] A 50 R B i 120 P ) 4460
{EZHI7E 0. 35% LA, FEALERERIR ZIZHI7E 4% A

ARGy BTF BRiEHE G, T A i ki = i i 2 <
BB T H AR BTE . BRfR8 Bl i i A 26 25 Rl 7 e it
AT BN AR R BT, SEIR L 47 FL BTk o ) B2 R
ARG VG B SR . H AR ETF Bt oems . B i ay
PERMG BRI RMG . IR BT B SR . 587 S HF
UEFR BT SR S Rt BT A1 b AE 55t A ll 55 50, DA
AT RIIRE a .

b & HE B

HHAIE 500 580U 25 2R X 95% AR AT % BAAE 2R I F 28 X
5%

IR W 2 RFAE

K4 g ERIE S5 HIE 500ETF (et 4, 3 @it £
BT A ARIIE SR HIE 500ETF SR SZBUGHAR il 551 5 1R
Bio B, AFEERSERILE FiE 500 58K HARE
Z7HIE 500ETF [ B2 UIAH OC o AR I & KA~ 35 XU
AP G R TR AR 4. MRS LT

8 20 3k 11




FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

4.
FEE AN HAR [E PRk B4 A IR A F
EEHEAN AR AT A A IR A A
B o G A R ik 4 R AR FARESS F1IE 500ETF B4 A\t ARIES FrilE 500ETF BE4% C
T B R A AL A 008258 008259
o WK T8 70 G FE S 1y LS 54, 350, 931. 78 7 16, 102, 956. 74 4

2.1.1 BREESEXRER

G AR FRARIE SR FIE 500 28 5y BT A B S 3 0 5k 4
4 ARG 515190

ey (Ui 5 I TR

LA RN H 2020 % 4 A 30 H

e ETMIEFZ ST | EFIEFRZ S P

i H 2020 4E 5 H 27 H
LS TN 4R FRER [ PRl 25 B A PR A 7]
LS FEE N AR FHREARAT I A BR A H]

2.1.2 BRELF R

BBt Hbx

K EREAR IR ECR I, 1B REREA W B AR E R ZE N i/ Mb . ARE4
14K H 3 BRI S R LB R HIAE 0. 2% LA, SRR ER ER R ZE 151 E
2%LAA o

BB SR

AN B EERIUGE B HIVE,  RI S8 A% bR (10 1 280 sty P 2L R S AL
AR e R, PRI AR B BRI & A AR B AT
LEIVATEE C8

A HUEBORA O A B R RO B RSB M LLERAT O
G [R] S <5 14 R DU R [ 58 30 A ke < R A P i 0 ) 20 SR T E AT SRS i

I, BRI LSRR I DL S BURSIPEA RN, BHAR R R S BOCEA MR
AR EA AR R A, BB B K B BB AR B et AN BT
A B 5 AT AR, NI AR BT 21 & B M BR A R FR 2

M & Lk i

HHIE 500 FE 8ol %

XU HAC 2 I

NI TR AR A, IO U S B e TR S R it
SF AL SN, RN ARG NG R GTE S &, R
e B HITRIRERS IR BRI, B SR B L R br 4R 8O ARER 1
e S AR AL RS A i

3.1 EEMEKEH

§3 FEMFRIFMESHERN

A, NRMoo
B AR (2024 &£ 10 H 1 H-2024 4£ 12 A 31 HD)
B SN
S FRARIIE S HE 500ETF Beds A | A 4RE S FiiE 500ETF B4 C
1. A C s i 2 -151, 168. 73 -54, 983. 31
2. A HHF -187, 331. 41 -357, 980. 20
3. AL 451 38 4 3 A HH ] -0. 0035 -0. 0232

8 30 3k 11T




FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

A IR B G B 1 E 62, 468, 625. 40 18, 353, 267. 28
5. WK A A E 1. 1494 1. 1397
1 TR RS SHER A EIEREA NNWEEE 53 &SI, 1h %% G SEbril s /K2
(ST TIE
2. RO SLIU G TR S AR BN . HFE . HARN CAEARMEZ R 1
FRAH G2 G 480,  AHARE A B 2 sel e 35 i _EASHH A se i E AR sh il as .
3.2 HEHERI
3.2.1 ZEMBIFEM KR EKHSFEEL S B FE AR 5 R K L
rRERAIE 7 HRAIE 500ETF i A
Mb &5 bl s B v
VR R K R A ML 5 b B S
B | EEK RO Wi EhrEE O—06 @—@
HZQ I ERESE)
@
HFE=1H 0. 14% 1. 84% -0. 23% 1. 93% 0. 37% -0. 09%
TEASNH 15. 25% 1. 83% 15.13% 1. 91% 0. 12% -0. 08%
it E—4F 6. 55% 1. 67% 5. 40% 1.73% 1. 15% -0. 06%
HFER=F -17.98% 1. 28% -20.91% 1. 33% 2.93% -0. 05%
HE 4 A
14. 94% 1. 20% 3. 81% 1. 25% 11. 13% -0. 05%
ARG A
Hr 4RI 2 FIE 500ETF Bz C
Mb &5 bb s Bk v
VB 8K R A b &5 bl 3 B
B | EIEK RO Wi EhrEE O—0 @—@
HZE@ l§E6)
@
HE=EAH 0. 17% 1. 83% -0. 23% 1.93% 0. 40% -0. 10%
TEEASNH 15. 23% 1. 83% 15. 13% 1.91% 0. 10% -0. 08%
TE—F 6. 42% 1. 67% 5. 40% 1. 73% 1. 02% -0. 06%
= -18. 40% 1. 28% -20.91% 1.33% 2. 51% -0. 05%
H¥EEEH
13.97% 1. 20% 3. 81% 1. 25% 10. 16% -0. 05%
ARG B4

i Mgt E=RIE 500 5 B0

§ Hx95%+ERAT 1 AT 3K B ) A % %5%.

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LRl

o4 3k 11



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

AT R
SPRLIE 5 o IESOOE T I I3 A SR i 4 fE 98 1 5 15 [ Ll 208 b A 2 3 £ 1 9 7 94

it b
49. 00%
42. 00%
35. 00%
28. 00%
21. 00%
_ -
14. 00% kA A Wy T
a | |.d
7. 00% oo
) f N
0. 00%
~7. 00%
-14. 00%
~21. 00%
=<+ — m W wn o &= M~ 8 s = oW M~ Wyt e M~ W
- = 22 O O O ™M ™4 ™4 ™4 ™ @ e = - O @ O @ 9o oo oM
r & L L5 & &L F L LT T L LI LTI
(= R = = I == R = D S < I - B = B = T == T <= R o == B« B = B
L L L T I T T L% L% 5435 E 3L i 3
5 DO . N . IO " N i IS i DN i N i N i NN i RN i NN+ N o NN . N " N e I i S i N i I i |
o o o o o o o o2 o o o o o o2 o o o o o O
o N NN NN NN NN NN NN NN NN NN NN NN N NN NN

|— sh4RIE “PIESOOETFRAIEA R T M E — PRI PIESOOETFRAEAR T S I B i %

FRERUIEZR FFUESOO0ETF X2 C R T E S 135 Rk 25 b ek M A 2 22 0 ) S 7 E 3

bk

42.00%

35. 00%

28. 00%

21. 00%
_ "

14. 00% el e

4. 00% " Kf\q n

7. 00% fr

0. 00% | f
v f

7. 00%

-14. 00%

~21. 00%
=<+ = @ W wn N D M~ b s = am M~ W N M~ W N
- = DD DO O O ™M ™ NN e - DD Do D2 M
Tz XL L L 3 L E 3T E LI LI
(= B o R S = N = R o R o = T o EE o R O < R o N <= R i = D = T o R o S ol
3 L f r 1 T T L% L4 &% &L T LI
o NN NN NN NN NN NN NN N NN N NN
a2 2o o 9o o o oo 2 o o o o 2 o2 o o o o 200 O
Lo IR o I o I o R ot N o o N o A o N o I s A o I o IS o [ o I st NN o NN - N e A i |

|— h4RIE “PIESOOETFRAHECR T2 M E — chiRIES PIESOOETFRAECRE T A i %

E: ARESAERAENHN 202045 H 14 H.
3.3 HAhits
w: k.
§4 EEANWME
4.1 ER&4H (HEELH/NH)

ARSI S LTI | &Ml .
B H
BE | BE i [ mEnm|  aR vt
Tk 2 (AL 4 2020 £ 9 H 15 - T BkER, WA, PEESE, S

Y I )




FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

g H WEF  FE 4 MOl 4% . 2017 45 7 H & 2020
5 AT e BB AR A, I
7= it B AL 5530 7 2 B ETF #2958
PRIL G4BT, 2020 4E 5 H DA AR
I PR Z7 e A R A =], AT R e R4
AR AZ ) B I SR EOIE 7 48 B B 4k
I I S IS 2 B, BT 4R IE 2
iIE 500 A2 5 BYFF T BOiE 7 #5 E  4x
HARTES: FIE 500 28 &) BT $8 E0iE
TGRS L & L PSR O AR AL
YDA G =R QT ot A e e S T Aok L8

TE: 1 AR H ORI 2 7 60 52 S B8, SR H O IRE 2 =i e 1O feis H 3 Bk
2 B H Dy 4 R A 20H 5

2+ UEFF AL R SCEM GIEFR 2B ES . WF . SPEEN G RN 5B B
INED IR RINGE -
4. 1.1 BIRFAAERIER B E T RIRE L8 K5 &2 28 7 8 2 A7 A iF o
E: K
4.2 EEANRE YA AESIE/E B T5 U

AAREIIN, ARESEBATARET GEFRERESR) S REREM LRSS
VB R SVEHSFIIIE, AFWSEE M B se i R N B AE S 507, E1%
MRS RIS T, NS B NBEOR B A i, AMAEREMECR BT AR
o

4.3 APRGERHH

4.3.1 AP35 B AT I
NTIRIEA R EHARRBTHAEH/R AT, RIPEEESZEMNG, AESEHANRYE

GEFHRRIERE) - (AITFEIEFRFERGEHAMEEHING  GERRRESEE
A AT R REI) SEREMN, B3 7 (BUPEBS ATPZHERINE) « (B
BV 55 52 A O A SR EBINE) SN TR MRBIEEAR R . 2 m] T SR AL A A% 1 T
FERRLE, SH5E. SN — R, “RimZ 5 SR EHES, EEAHEA. i
FEHT BRI L HPAT BTG ER TS B ST . B TR A S ST IR A B 7T
SCRE, BERBIA TR B R, X5 TSRS 7 FF S MR, BT MR AT A S ST ST R
HPEMFEREZ, LA EIATEEIED . B ZMITPMELE, fRIE T A5 1
FIERAE . RIRERZ AN R FE L.

N B EE AT GR BRI, AT A TR ST N RS T,

S5

% o6m 11

D>

ot
=y
=y



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

AW, R AR 5 7 ORIRAE 5 LS 528158 5355 F IR A AT

WA, AR FELUAFEIRIN . AR RGO o 1HAN. 3HRS 5 HRD &
B A F AL F 058 S IR A M 25 i S A e R, A4 I 8 w0 & # B4
BATX R, AR af L AT
4.3.2 RERZHIT A ETHHA

RiREWIN, AR FIARBEHES S5 SATTREN A ST, RKAER B RI05E 5
A [ AN T 2R S5 24 H R RS 1 5%

RIREIAN, RRIAIE S W e F BN A28 5 AR sk (4 575 22 5 o
4. 4 R I I B SN I A 3BT

VU AR IR, T 500 FREUUEL 0. 3%, AbTAHXF P& /KF, 58T )% 300, 4
AiRds, 59T 73454 Al HE I YR SRR IE 1E ST R I = RS AT o T EBFE L i
BB, FTTRRECR B = R AT WO EEZ . IR SORTREIR . A d)m. #E 12 HE, ik
500 FEECRBN LR 26 fi%, AbTick 25 =4 95% 247 0 o 4k HA A bk A0 B B — R B3 5
W, B B THENUTAL S HONER T, BB SRR lAE . A EATLANME TR

ARFEGAE S — BB T HIE 500 FEEC = i, K AR SRR IR B B SRmg, P sy A
FrTA, RSNk r FRE [A] 43 R B S DR R R SR B R R vy, AR BRI
7, BB R A AR R HIIE 500 FRER T H
4.5 MEHANESHLSERR

B AR WK P ARIE S HPOIE 500ETF 6 A RS0 E N 1. 1494 7, AR WIS 040
MG EN 0. 14%;  [FHYDL S HLBHE EU 28 2605 -0. 23%. A8 A4 5 IR rARAIE S5 HHAIE 500ETF
BRHE C B AHE A 1. 1397 0, AR IS M AU E K A8 0. 17%;  [FHL ST AR
1 F 0. 23%.
4.6 MENNEEHH NGBS W3 E TG

ASFE G I AR IR S T A AR H RS AR T 200 N BEE 4 57 HEAR T 5000
JITCIITE T o

§6 REHAAGWE

5.1 REMREEFE=HEHER
¥ 5 T H &H o) AL A B BRI B (%)

1| B - -
Hrp, r2e _ ]




FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

FHeHB 75, 370, 236. 45 92. 86

3| FE i BB 5 .

Hrr fiizs 5 -

B SRR SR 5 -

4 | BRIt . s

ERLATA AR : 5

6 | ENIRE G - i

=

Forbre SISm0 1 SRR 5 Gt

\3

'~

}_LL

BATH RS B & 61T 5, 605, 202. 11 6.91
HAth %t p= 193, 620. 91 0. 24
&t 81, 169, 059. 47 100. 00

5.2 MERZITIVWHRHNBRERERAES

5.2.1 MEWARBITULHRHBEAREREHE

VE: ARG AR A AR R R T R

5.2.2 MEBFRBITV S RNBRERERERTHE

VE: AHESIEVE E R A IS OE R R, M BUE.

5.3 WIRIEA RWME HESFT 2 5 E B /N EER IO B S 1 % B4

5.3.1 MEHREA RUHE 5 ZEE T =R E LB K/ NHEF R RT+ 2 B =8 % B4
VE: ACHEG AR A IR R IR SR

5.4 WMEMREMF MBI RNRFEEAE
T ARG WIRARFFA G

5.5 & MR A R E HES T 1#E G EF KR A RS SR B 4
T ARG WIRARFFA G .

5.6 & HIRIEA RME G ES T #E LI RDHEF KIET+ 48 B SOFIESR 3
R
TE: ARHE ARG AR RIFA 5 SCRFIESF 55

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St IR 4R B Al
TE: AREEGARE AR RTFA R RmBH .

5.8 & MR A M E G ES T 1#E HFI /DN RRT I A BUES B 40
TE: AR AR AR A BUESR 5 .

5.9 MEMREA ANME SRS T FE IR DNTFRET+2E SR HH

#
o0
=
ps
=



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

_ _ HEER T
=) I 7 K| EET ety N 4
F5 HEZRR | HEeRH | BIEFR EELIPN NFAME (JT) 8 ] (%)
rRARAIE
AiE 500 B
HhAR [ bR
) 1 N 1 ‘
1 SOBGE |y | BT e | 75 370, 236. 45 93. 25
B S
ES v A
H 4

5.10 MEWRFEEBRHIBIPRZ HH RN
5.10. 1 REWIRAZE SHI BRI R A5 28 4
TE: ARG AR G AR A B B35t

5.10.2 AEEBEBIYPRNBTEBUER

RIS ARG WK R RAE IS, TOAI LR B
5.11 MEFRARESBREWERY B HERIH
5.11.1 AEAEMFARTEBUOR

R PTG AR FE E GO, TOAR RO

5.11.2 REWARAE S BRI ERM RSB WA
E: ARSHREHARS S EH G55 .

5.11. 3 AHEBEAFRBZ LN
I B 444 R 90 R A R A5 B 0
5.12 HRAESREME

5.12.1 AESHENI +HAIEFNRITERAHR T HIMBER TR FE, o
FEREmF HAI—FENZB AR LTIIER
T P S B A AT T R AL TR A RAT ER R RO E ML R A, AR ] H Al

—ENZBNIHEDT LTTIEE.

5.12.2 EEHHR M+ A BRERTENEE S FME K& 1R E
A GBI T AR, AFAEBCR Tll 2 & R RLE SR B SR e 2 S IREER

5.12.3 HARBE MR

F5 b4 &/ o)

1 17 H PR UE 4 5,025. 51
2 |NGEFRTEE K -
3 MR -
4 MRS -

£
O
=
b
=1



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

5 |BYSCHIEEK 188, 595. 40
6 ARSI _
7T |HAh -
8 |&it 193, 620. 91

5.12. 4 MEWIRFFHRIA T H AR AT 3 #5574
VE: AR AR WA R AT A I 0 T R e 5%

5.12.5 REHIRAT 14 B IR F A ETUE Z PR 1% LA i B
T ARG A5 WA 44 RS T AN I S R R

5.12.6 BHAGWEMIER ISR H S
BT DU & TON BSR4 302 i 2 T 00 2 4] ] B A7 1 R 2

§6 TR &0 A E)

AL
SiH HRIEZR HIE 500ETF BXHE: | H4RIEZF HiiE 500ETF B
A C

i T S AT 4 A B A0 52, 943, 495. 24 9, 656, 562. 87
i H 30 ) 5 4 A R ) 47 40 10, 492, 648. 11 12,416, 476. 19
U - A B A V) S 4 e TR [ ] 41 9,085, 211. 57 5,970, 082. 32
ik 5 33 () A 95 2 AR Bl A A (4 B

ALl “=” A l l
ik 15 A R S8 A i A 54, 350, 931. 78 16, 102, 956. 74

Ve BRI S LA R B ONAR A, A B A T 8 A7

§7 ZeTEANCHERReBRREESHFR

7.1 ZEEEAFHEFESHBRIHER
T ARSI EA R A S

7.2 BEEBEACHERRERRAESTH WA
T AR A5 0 P O R R 4 B B B SR A

§8 RmBEE RRNEMERE R
8.1 HEMAR—RBEHFAESHHFLBIEE BT 20%891F 5
PE: ARIE QAR I B BB R S O L KA A B SR 200 .

8.2 MHBERERKNHMERRFR
7

o100 o117



FRERIIE SR HIE 500ETF Bt 4> 2024 455 4 B

§9 FENMHHZ

9.1 HEEXMHHER
Ly o IR M e T R ARAIE 27 RAIE 500 32 5 B O IR AR5 $5 B 3k e e e S PR M it |

2+ (HPARIUEZR HIIE 500 22 5 BB TR AGIE R I B 2 S Ak & R A [F))
3+ (P HRHAIEZRE AR 500 52 &) U TSGR AR BOIE SR 35 58 2k e IR 8 S0

4. TR

5. R PAKNL S BREALAE . B
6. FEEFEE NADL ST SRR HEAE . B
7o o EE 2 TR ¥ A SO

9.2 TR
He 4 TN FNIE ST NI AT -
9.3 &R

BB AT AR T IO (8] 3 A 5 BN B P08 AT P e 2 A (], th ] B SR i S PN B

4=k www. bocifunds. com £ [5 .

R E BRESF AR PR A 7
202541 A 22 H

Bo11m e 11m



	§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 
	3.3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报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细 
	5.10报告期末本基金投资的股指期货交易情况说明 
	5.11报告期末本基金投资的国债期货交易情况说明 
	5.12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 


