E3RAPIE 500 EHIRRBIF SR AEE
2024 FE A FHERE

2024 12 A 31 H

EEBEN: FHRESEHARAT
EEHEN WBEIEHROERAHE
Wk HEF: 2025 4E 01 A 22 H



AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

§1 EERR

e
I

Fxs

HRI -

FEE R DONSE(E L Bh iR St 10 JE U BER IS B R & B e, (BANRIE S G — e LR

BRSNS KR AR R BTA R, $ 08 TEAE 5% 55 ok SR 1 AT 48 ] 5 A4
S AIEESTNIR U

AR S TR R G # I

AR W E 20244610 H 01 H2 £ 2024412 H31 H 1k

BRI EF  LE R REAR T PR R EIL . IR P IEMRA B KRR,
WA LS R AN 58 B AR EA ) S0 DA

BEAUE NEIE B A R A FIIRIEA IR & S FIE, $20255F01 H 21 H B 1 A i
FIE S5 FE AR PRI R A SRS S NE, REERZNENMERRICR. RIPUERRSE

§2 HE RN

AL AR AE 500 FE B BR Y
4 FARAY 009613

S (e LTI TR

e FAMH 2020 4£ 07 A 01 H

T IR I e A B 0

95, 643, 852. 97 1

A G NIERAR B s R I B, AEXS bR AR B AT AT RER
RIge s R LAl b, S5 S IgoR R R sh s, S RBGs T

E SAgER FRIFE B RIS A . AT G TR B S I KR 5
2t LU AR A 2 T (1) H 350 PR O 25 P R 28 RHE AN R I 0. 5%, 4
IR R R ZE AN 7. 75%.
AFEG N EEARBE R I A, TERR 14E Bk 3 B A 2
— fithh AR A AR S AT ML T B R A AN EE 2 AT S B R R,
) D74 AT F ] FRER 5% 22 1 At b SR EDGEE A 1) i B 45 i
Ml 435 bl A FE v HIE 500 F5EIS 35 28 X 95%+RAT I A7 B 5 B2 X 5%
S 25 AF G NI AR HOG SR A G, FLTUII XU Al 2 = T 0%
miigis. mAEHNES. BAMES.
A== IN RIS A TR A
BEEFEEN TEIEAE SR B A PR A 7]
B o G A i ik R AR AR ARAE 500 FEEUE AL A | _EARAPIE 500 A C
B I AL B A 009613 009614
WE MR T B O RESMMHUSA | 55,880,210. 21 4y 39, 763, 642. 76 {7

AT, 11w



EARHIE 500 FREOY IR UE SR BB I G 2024 5 4 FRERE

§ 3 EEMFBIFMESIFERI

3.1 EEWEHEH

Az NRmot
_ WA (2024 4 10 01 H-2024 45 12 H 31 F)
LEMX B AR AIE 500 FEECEERAL A | _EARARAIE 500 fEHG R C
L A s Bl a5 8, 866, 504. 29 9, 549, 280. 88
2. AR AE -222, 398. 37 -233, 402. 36
3. AT 35 35 4 4 B A HA i -0. 0037 -0. 0039
4. PR 4 5 = 14 E 55, 919, 956. 29 39, 264, 690. 52
5%%%%%@@@ 1. 0007 0. 9875
- A ER FR A S A TARE N . BB EE . HARIRN CRE A RIMEAR S D kR
ifﬁ?%%ﬁﬁFE’ﬂé%%ﬁ AHARE A 2SI s i B AR e E AR B A
2. FIRIEG N GHRARA B IERA NN B 5 FE G 1 S T o A, v N2 5 Se Bl K~ 24K T P
HIHF
3.2 BEHEREN
3.2.1 BEMBHENKRE KSRV S LS K a2 K Ee i
FARHHIE 500 $RFOGET A BERI
; w2 | 1 522 s V&7 dse s
HE®
E=AH -0. 29% 1. 74% -0. 23% 1. 93% -0. 06% -0. 19%
i EARA A 13. 92% 1. 74% 15. 13% 1.91% -1.21% -0. 17%
itk —4E 7. 13% 1. 63% 5. 40% 1. 73% 1.73% -0. 10%
ik =R -16. 86% 1. 27% -20.91% 1. 33% 4. 05% -0. 06%
HIE 4 & A 0.07% 1. 22% -1.72% 1. 26% 1. 79% -0. 04%
FARHHIE 500 $RFOGER C BHERI
. I | LK | St iﬁk:&;?ﬁ S
©) HEZEQ | #REEO |
HE®
Tk =1MH -0. 35% 1. 74% -0. 23% 1. 93% -0. 12% -0. 19%
i ERAH 13.77% 1. 74% 15. 13% 1.91% -1. 36% -0. 17%
U 6. 83% 1.63% 5. 40% 1. 73% 1. 43% -0. 10%
U B -17.58% 1.27% -20.91% 1. 33% 3.33% -0. 06%
H A4 E A -1. 25% 1. 22% -1.72% 1. 26% 0. 47% -0. 04%
ke =4
e RIS NGB E N FIE 500 FRERR 2 X 95%+ERAT I M ARG F1I 2 X 5%.

%

2T, JL117

A




AR I 500 15U IR IE SR B 4 2024 4E A 4 TR

3.2.2 BESAFAAEMUKES RIHHEMKRRD K E RS LA a0 R R LEE

AR A ES001 SO S B 0 L -5 5 5 A 25 20 st 480 L
(2020£078018-2024%E128318)

40.00%

20.00%

0.00%

-20.00%
-40.00%

20200701 2021/053525 2022/0419 2023703714 2024/02/06 202412431

— ESUPERORAENA  — LSRR

AR A ES001E SO S IC B 0 AL -5 15 5 A 25 20 st 480 L
(2020£078018-2024%E128318)
40.00%

20.00%
0.00%
-20.00%
-40.00%

20200701 2021/053525 2022/0419 2023703714 2024/02/06 202412431

— LE#PESOOREUNERAC — SRR

E: AFEEEFRAEKHN20204E7 H 1 H, BESERAEZRHE6 MHWARCH, &o g
BTG e B LB 7T & 2 B R L 5E »

§4 BEEAMSE

4.1 R&LE (RESEE/NH)

3T, 11|



AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

EAE eSS

5
HH

4 B4 ol ] A o
[n]

wme | B |

LA, T KR EEAS
5.5 | HEWHITOISEIRS . 2023 4F 1
| T R AHE 500 5 H0E 8
LI A S e e s i L8

SH [E # e 2023-01-31 -

LA, PR S S
Rl TR (47 57 A AR Bt
Fo)~ FER T AR T
TR ATIFERE TG, K
REEEEEMTRESHS
et BEUBEHEL., £es 14.5 | B, mEEMHFAA. EeE
Bt 202370920\ = e | mgs. 2023 4 9 HHE(E LA
HHIE 500 #5805 BUIE F5 4% Bt
FHEF G, 202349 HiH
A ERRH R 3K ) XU S B AT T
VR A BRI e e
,

e L AR A AR H U — B 0L TR A AE g 2 H s A e 28 B 5 & R AR H R
L, WAEER H O e A FA R .
2+ AEZF ML & SCEMAT ML B AR E -

4.2 EIEAR Y A a5 5 00 A B

WEHIN, ARSEHAHIEN Che N RICAERE R 5 R Gih) RHARA IR EE
IEI 2 RUE IS A FIMLE, AFWEER B, BUE Tk & 00 U A B 2 8 57,
NFEG O AT NBER BRI 2. REHIN, BRERBEEHEGSARENMEEERNAE, T
PAEI RJBAT EE A R AR B0 T 2 e 0 BT AR 23 AT

4.3 APRGERHRH
4.3.1 AP A HIEKPITHELR

WE I, AT GEFREREERA R AP SHERFEL) HRME
oA E) A BRI AT A8 5 SR, il RGN LA 77 3UAE & AR R 158 5 (AT, R
RIIAFRBL A & Z AR AT AE S IR DL

4.3.2 RERLGATRAME T

WEHIN, AR EEENEH NI RS RS 50585 A5 7 H R A58 5 RAg
B [ L AE Gy B %R S 2 H S B 5% B, AN E Hoth T 8 5 8B A 752 5 FI R 28
B REZHITN .

4T, L1




AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

4.4 MEWHESHRF RS ET

2024 SENFFE I BAME RS, 1T LI THEHLSE AT ST AR ILEE, B m Ok
BRGNS P AT AW TS . TS b, R SRR BEPESCE . ENFIERT, DT EREE
Bk G, FRZEHBREN, EHEREME . 70 b, DI R,
Bl 22 I 7 B, 12 AT RSB AI i T IR IE B . SLE KM, FEB0E SRR A8 R RAFI
B 55 T H .

R E R E, ARG AL 500 FRBONSAE TR A stk &, AR BN Z T IR H
i, B TT, A RAEHIEREARZE AN B AR E L 7 R A R SRR A A

4.5 MEHNES ISR

R R WIOR EARAAIE 500 FE R s A A FE i BUSE DY 1. 0007 JC, RGN, ZREE0
BUFHE I KA ON-0. 29%, [FHDL SRR HE R -0, 23%; R IR _EAR IR 500 45 £ o
R C I MBIFEDY 0. 9875 78, AN, 1ZIFIESMHUFEE K FN-0. 35%, FIMLSTEESE
HEN 25 90, 23%.

4.6 MEMNESHE ABBEET = HERE BN
AR A, AEEREI (AT FRIEF RSB R BIME) B0+ — U 2 e
WA NECE AP AN B 3 B HER T 1T 0 7 EAE AR TP R TS .

§5 BBEAGME

5.1 MEFREEH-AGHNR

F5 i H EH o) AR B EE B (%)

1 L7 B 89, 427, 571. 97 92.90

Hodr, = 89, 427, 571. 97 92. 90

HE BB - -

I Wik 5B - -

;H\:':F': 1%# - -

B SCRRIE SR - -

B - -

BRI AR - -

TN A B 7 - -

Forpre SEH Rl ) SN R AR
ERh B

7 AT RS H &S5 6, 436, 246. 68 6. 69

8 Hopth B 7= 397, 157. 95 0.41

Hom, 11|




AR AIE 500 FEBOH IR SR I 4 2024 4R 4 TR

| 9 | i | 96, 260, 976. 60 | 100. 00
T ARG A WA AR A 0 I s I E 2 G ML B s
5.2 MEWRIBATIUHRIBRERETAE
5.2.1 MEHR (FBHEB) TS ENEARERTRAE
o kR Aot (o) Egéﬁl’; f‘ﬁtm
A Y3 N N 4 346, 072. 00 0. 36
B Kk 5, 550, 997. 00 5.83
C il b 44, 955, 602. 09 47.23
D 1. #T7. BRARROKAE =R RO 3, 987, 096. 00 4.19
E jEiitN4 1, 696, 350. 00 1.78
F iR AMEE 1,671, 178.00 1.76
G ZIIEH . G AEFHREDLY 1,479, 759. 00 1.55
H {1 Aol 875, 799. 00 0.92
I &R RS BRI 5, 507, 646. 00 5.79
J a4 5,900, 179. 00 6. 20
K s i =l 1, 362, 490. 00 1.43
L FEL BRI 45 R 25k - -
M FF2ERE T AN E AR 55 - -
N IKH S FREEAN A FE it 4 R - -
0 JE B AR SS  AG FRT At AR 251 - -
p HE - -
Q DA T AE 728, 433. 00 0. 77
R Ak R E AR R - -
S ZiE - -
it 74, 061, 601. 09 77. 81
5.2.2 WMEMR (BB BITUSRBABREREHES
T
L L Ao | o R
A Y3 NN i 4 839, 641. 00 0.88
B PRI - -
C il 3 . 7,520, 044. 28 7.90
D CIVANIE WA NI /S W& S s iAo AN | 4 131, 784. 00 0. 14
E jEiitN4 363, 263. 00 0.38
F it R AMEE 3, 023, 636. 00 3.18
G pabliibe e Tl a4 334, 456. 00 0.35
H R Rk e - -
I GRS ARG BRI 1, 382, 134. 60 1. 45
J xRl - -
K s i =l 1, 106, 224. 00 1.16

#
o
=

o
=i




AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

L AT AN 45 AR 5k 664, 788. 00 0.70
M PRE= 20 W B N & |4 - -
N TKF] L IR FE i i B - -
0 RS B FEA = Al R 45 Y - -
P HEH - -
Q TARMFE S TAE - -
R A ARE R R - -
S e - -
it 15, 365, 970. 88 16. 14
5.2.3 MEBREATIL > KRB RBRERERTHE
ARFE G AR A B AR AR AT 18 1 B 2T 2 AL 35 R %
5.3 MR A RWE HZEE T EEEFI R/ EEF KR R B %A
5.3.1 MEBRBHEBREZARME SEESE = EH K/DHEEF AT+ 2 B E S T H
HEHE
R e A mELH | HER® | AnnEce | O tﬁ;g)@ﬁ
1 600096 =R 78, 400 1, 748, 320. 00 1. 84
2 601168 PUERH Y 105, 800 1, 700, 206. 00 1.79
3 688122 PR S 36, 840 1,577, 488. 80 1. 66
4 301165 B X 2% 21, 600 1, 559, 520. 00 1. 64
5 600968 NE iy g 364, 700 1, 557, 269. 00 1. 64
6 600583 Il TR 281, 600 1, 540, 352. 00 1.62
7 000039 L] 196, 500 1, 526, 805. 00 1. 60
8 300724 TR 24, 000 1,517, 040. 00 1.59
9 002532 pNIIEEN% 190, 900 1, 502, 383. 00 1.58
10 000683 T7E M FEIR 252, 400 1,410, 916. 00 1.48
5.3.2 BRI EZEA RME 5 ES B 1#E B K/NEERF BIaT L4 R E B S i
HEHE
R e A mELH | HER® | AnnEce | O tﬁ;g)@ﬁ
1 600827 B Ay 104, 700 1, 144, 371. 00 1. 20
2 002546 TR T 254, 900 1,103, 717. 00 1. 16
3 603577 4l 118, 900 950, 011. 00 1. 00
4 603995 FERANE T 49, 500 905, 355. 00 0.95
601113 YA 225, 100 877, 890. 00 0.92
5.4 MEPFREFEF AT ENBREFREAE

4
AEEG ARG WIRARFFA 657

5.5 EHIREA RMME HES T #E B/ HEF K ET A R S B 4
AT A AR R FFAT 77

b

=
pie:
=




AR 500 FEHOH SR RIIE S S 4 2024 4E5E 4 TR

5.6 MEHIRILA RHME G E ST 3E B R/ D HERF BRI 48 B SCRHAESF R

il
AEE G AR WIRARFFA B SRR TR -

5.7 MEMARILA RUME A B S F = E B/ RET T4 5t SR 5 I 40
ARG AREWRARFFA R )R-

5.8 EFHIRIEA SMME G ES B 13E B/ HEF BT T A BUES B B 48
AT AR AR R A AU .

5.9 MEWRASEE TR MBI 5 1K 0L i 9
5.9.1 MEWIRAR S HEKIBIRHRIF MBI HA

o Y FER O | ppmmmon | MR e
S2) o)
AR R EF T GO -
V! }‘xﬁvrw%& () -1, 145, 206. 52
TR SR A A o 01 3 o) -

5.9.2 AHESHT B KA HBUOR

AR G BB IR W BOR AR S RS B B0, LEIOREO N Y, BB PR ki . 25
ERACAR I B A 200 A HE 0 e R AR U1 B AOATATA A AU oy 3 R e 5 D PR SR (R A0 B
(KI5 5y A AN BRER 1R 22, T8 BT RUBRER b3 148 £ H 1

5.10 MEWARFEERF KB FUHR3Z 7 1F 0L A
AR G AR AR AR B I 39 3

5.11 BEAGREME
5.11L.1 AEEHFHM T B IEFHRT EEANZIRER TR AERREREI B —FAZ
BIATFHEST. ATIRIETR UL

AF GBI ZALTRHRAT EAR T, A ST M AR I A0 A PR 2> ] H BUAIR 75 19T A ot
ISR AT DL AT+ 2R R AT %¢,¢llﬁﬂkﬁéﬁﬁﬁbh%ﬁ
PR PSR P RER B0 A7 BR 24 =) HH DA 0 58 G 1) AT — 4 P 52 80 A5 P8 1) 24 O 8 D B 111 14
fHit. Zo0Hr, LIRFEIRHETF RGN AEAR AT AT G XHIETF 3 5 R SRARL PP 45 A AH 5%
PHEM SR G R ZOR. B B TEIEAL, A BINAT T A2 UE TR MR AT AR & G ] H A
—EENEARZB AT AT

8T, 11T




AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

5.11.2 FEGHBHIRT- 2 B T & & FIHLUE 1% 0 i R 1 L A Ui 9
ANT G BB IR 42 I S A R R < TR R ) 5 I P SR

5.11.3 HAhFEF=HER

Fe K &5 (n)
1 17 HPRAIE 4 -
2 MIRGIE S TE H 3K -
3 I UL ) -
4 IR RS) -
5 AL HR T R 397, 157. 95
6 HoAth S UAER _
7 HAth -
8 &1t 397, 157. 95
5.11. 4 MERREFA BT F A B T #5 B {7 55 B 41
ARG AR TR R EFA LT BRI T 457
5.11. 5 MERIRAT1 % B = A LETIE 52 BRAB 17t f) 14 BH
5.11.5.1 BRI E R 42 R E HAEEZ R E 7 8 Ui B
ARBE G ARG ARG EIFE 7T+ 2 B P A I A2 BRI .
5.11.5. 2 HARAMRE A0 .48 B B o A7 7E Ui a8 52 PR 17 190 PR 156 B
AR G A AR A A T AT 1148 B S P AN AR I 32 BRI
5.11. 6 FHHEHRE RERMHMCFHR B
R & ANEE, BHEAEHRE P2 M5 &R R E.
§ 6 FRAELEMLHZS)
Bfr:
AR FRAE 500 ¥R R | AR APIE 500 FEEY 5E
A MC
i A ) 2 4 0 i 57,081, 623. 13 72, 946, 899. 30
A5 A A o) S 4 i R A 4 40 12, 798, 095. 78 33,713, 110. 86
P R A3 IR S 4 A VR [ 47 40 13, 999, 508. 70 66, 896, 367. 40

o, 11




AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

i I R R B A 2 AR B . (A a2 DA -
“_» iﬁﬁ”)

e W R S &y AR A 55, 880, 210. 21

39, 763, 642. 76

T RS LR B BN B, B B A e A A
$7 ZeBENZHERFREREAESHER

7.1 ZR&EHEARFHFESHBRINEN

AR N S S BRI A A S

7.2 ZEEEANCHERREREAE ST 5 UIH
Al it S A B <A BN RS T B e B A R <

§8 MBI ERRNEMERFER

8.1 MEWIN A —RREFAESHFLFIEIBGED 2058915 5L
AT AR A S N B — PR R B < L 1 TGk B B L 20% R O -

8.2 MBRE IR HMERFER
o

§9 HEEXMHEX

9.1 FAXMHFER

Ly A EIE 2k v a7 FAR FRIE 500 8 H5 i BLIE F5 4% 05 2 4 ¥ S0
v CEARAIIE 500 FiE 40 s R SF BB AL 3t 5 5 H))
v CEARAHIE 500 FEH808 98 RIE S $5% BT 2k S FEE P 0
v CEARHIIE 500 Fi5 40 5 AU 3 BB BE G40 S5 U 45)
RSB S BR LA B UR
v AR A R I M s M T AT B R (A A

S O e W N

9.2 FFRHLA
ReBEEN ReILE NN

W
S
p=i|
*
=




AR IR 500 FREGG IR IE S # BT EE 4 2024 £E5F 4 FERE

9.3 &R F
BRETEEVNENERSEHAN . RETE NG SR,
WG ARE PSRN, fERAAREEHEAN, BRELE: 021-60231999, 2] Mk

www. boscam. com. cno

TRELSEHERAF
—~OZ-HHFE—H=+=H

#
=
H
=



	§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

	§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


