LR 500 A2 5 B Fe 2L
IR RES

2024 4

—
N
f—a

547

=5

ER &

2024 £ 12 A 31 H

EEEEN: BLESTEERAF
EEFEN: PTHERBITRGARAH
WEXHHER: 202541 A 22 H



F%SCHiIE 500ETF2024 4R35 4 FPER G

SEHEANNEF S LEFREARE TR ERICE. R

§1 EERR
SRR R R,

TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

I N B BRAT B A PR A FRE AR & S RAUE

F 2025 01 A 20 HEK T A

WE I S5 Aahs . IFERIMBEAGIREFNE, REERABR AR BICE. ®RPER

TR B BRI -

e N AR U ABSEAE S B ST L I BT IE B 57, (HANMRIESE & — e &AM

RV SUFARIAREI .

e S AN AR LR

BURAT RS, BB AE A S35 DR SR LA 48 B B3 A

A% TR RS H 1.
A RAE 2024 4F 10 A 01 HAZE 2024 4F 12 A 31 Hik.

§2 ZE&7= MR
4 TRIR 32 SZHRAIE 500ETF
N TR HE 500ETF
S 4 ARG 159922
L Y (S 52 5 BT
eGR4 MH 201342 H 6 H

0T IR I A7 AL A

5,222, 676, 765. 00 17

BB H AR

A AT ARG HAC T, KR RN TR EL, B SRR 12 12
AR R 1R 22 1) e /ME o

ANHE RS A R AL, B 58 42 AR I 18 200 Bl IRE A A S AL
P R SR AR AL, AR b 10 8 A8 0 e S HA L ) A2 Bt AT
*H[ivﬂ%%o BRI IRIGE DL CnisitE R D S BOCEIRAS 2 R
fe SR, B TR AR I B PR AR JEI e B 5 ISR I, S BN
He R P FAt PR B B RS 2 R B A B A &, DU RIBRER bR I 1
Ay B

AR G F B R A 8 P O A8 AN 0. 2%, SRALERER IR Z A
BT 2%; ASIE G TSR BRI SO A 2 b [RNIE I 2 SRV IORT A
R i BRI ﬂﬁuﬁﬁm%h%%ﬁ&ﬁ%hﬁﬂﬂh itk
J O AR SR IATAE TR o AR S BB BT DR AR UG 7 2 ) i
Wy, LSRN H i, Iﬁﬁhﬁmﬁﬁ SO ER I B AR B
45

AT 740 R FH AR B S IAT AR I BRI S B A S5 TR R 1
52 5 A IR ER IR 2, K 34 ROR Edbs 18 50K H I 5

b & H L i

FiIE 500 FEL

DS YA 2 4 AR

ASIE N BEE R AE Gr,  FARIYIT 3 XU AN YIS a2 v TV 1 TR
% 200 3% 13




F%SCHiIE 500ETF2024 4R35 4 FPER G

EAN i tE

L.

AI G NTREY R 5, WEhERER

PRETEEUR I, BAT SAR I FE B SR R BT AR = 3
AL PRUBSE AT 2 AR A

REEEHA LS EIAR AR
HEHEN [ BARAT B A IR A T

§3 EEM FIRIR NI SFERI

3.1 EEMEIR

. NRIT

BRIV EEREN

G (2024 4E 10 H 1 H-2024 4 12 H 31 H)

1 A L SEI I A

1, 242, 203, 968. 71

2. IR

—b6, 546, 440. 43

3. BT H3 G 0 AUA A i)

-0. 0165

4. IRF G

PRHRHE

11, 936, 840, 336. 47

5. WIARE G HTHE

2. 2856

e (D AP RFE S AW RN . BB

HAte N O 2 b A2 shiicas)

FHBRAR I 57 RIAME R RAE A5 3 (1 AR, AR A o se Bl an in_EAA 22 se (e AR B o -
(2) BN SHEAR A BIERAA NNEAZ 53 &R ST, 1AL SERRIL T KT 21

TR A
3.2 HEHERN
3. 2. 1 HESMBHEN KR K H 5 F LS i R I 2R B BB
Wb g s L
HHEIE KR | EBKR | it ‘ -
i B o HlEER | O—0 @—@
® MEEQ | HRZEEO i
HEZ®
HE=4H —0. 47% 2. 02% -0. 30% 2. 03% -0. 17% -0. 01%
TFEANNH 16. 29% 2. 00% 15. 84% 2. 01% 0. 45% -0. 01%
ot —4E 6. 89% 1. 82% 5. 46% 1. 82% 1. 43% 0. 00%
o =4 -18. 01% 1. 40% -22. 20% 1. 40% 4. 19% 0. 00%
ok fE 20. 92% 1. 37% 8. 70% 1. 37% 12. 22% 0. 00%
H 3 45 1A
88. 92% 1. 57% 62. 63% 1. 58% 26. 29% -0. 01%
ARG B4

3.2.2 HESEFAEMURES RIHMEM KRR LS RS AR

Fo3u 3 131




F%SCHiIE 500ETF2024 4R35 4 FPER G

R R
SE3PUESO0ETF R AE KR SRV L R B e 2 FRe% B st = B LU

(2013402 H06H % 2024412H31H)

210.00%
180.00%
150.00%
120.00%
90.00%
60.00%
30.00%
0.00%

M

2013-02-06
2013-09-22

2014-12-22
2015-08-07
2016-03-22

2016-11-05
2017-06-21
2018-02-04

2018-09-20
2019-05-06
019-12-20

2

2020-08-04
2021-03-20
2021-11-03
2022-06-19
2023-02-02
2023-09-18
2024-05-03
2024-12-31

=
T

0
o
T}
(=}
<
—
o
I3
—
ES

HIFS500ETF &ita{E

=4

K —

it
b

=]

SPES00ETF R hIr Ak el 2 |

e HERREEFMHEE R BNZE, ARGHEEERAENHE 3 M AVECH], 2R
IS A < 1) % T 5% 7 G B L R S R e S R

3. 3 HAthigtn

T

§4 BHARE

4.1 RELE (RESEENA) N

EARREIRE SR iF5 Mol "
WEOBF Tomam mmnm| GR ke
pie SN
SR
300ETF B¢
B (LOE) S FIRT 1A S R A
i(;;i/; (IA-Clarington Investments Inc ). &
SoriE 24 ST MR IR/ 7] (Frank] in
i [500ETF B 2016 £ 1 A 5 ~ 18 4F Templeton Ijv‘estmerjﬁs Corp. ). 2007
g H F 6 Hif)\;ﬁ?%%é&ﬁﬁﬁiﬁj&ﬂ V=]
LS Tiﬂﬂ?#uﬁ:ﬁ@ﬁl& R TR, ITR
e %f%ﬁ‘z\ééi!i Eﬁjk:;ﬁ?iélz, HAHE N
b B Tk IMEREEE,
HHIE
ASOETF Bk
R

p=i
H
p=i




F%5E il 500ETF2024 4E4 4 ZEPE IR

H

PN
SRR
50 FE%L
(LOF) . 3
SEYRIEHE
AT
120ETF. 5%
SEYRIEHE
AT
120ETF B
e 5Esep
il 500ETF
PR
YN}
50ETF. 3%
SRR
Al ETF
7SR A
A ETF
(QDIT).
F& SEHIE
g RelReiNI
50ETF. 3%
SEHIEHT
REJRIR %
Fa¥ 3L
HHIERH
Bk
50ETF &
EE 57
SEHIEYE
Rk tg
Hokk .
F SR
2000ETF
F& SR
KA
ETF 72
Bz ek
B A1
RIRSH)
PRI A7
FEIEAT I
ETF

202149 H 24
H

10 4F

2014 4 7 A I\ FE L & EHA R A A,
MEFBHEE S T T AR, TS24
B, bt A, BAESEMOLER.
] 5 £

=

=



F%SCHiIE 500ETF2024 4R35 4 FPER G

(QDID),
7% SEHPIIE
A100ETE
7% SEHIIE
A100ETF
KA
R
e (D HERSEHN AR ARG FRAH, ERAREERSEHK AT a7
FRARAE 23 7] HR 8 0 8 ISR 5 “ B AE F 0 SR AREE 28 =) oo i 2 I A 1 300

(2) AEFF AL SCRMAT I 2 A R BE -

4. 2 HHE ARG HIA A EEB/E B TS U3

AN, AREGEHNHEEME T GEFE) GEFRBEHESE) L& IEEN. GF
SEHIE 500 A2 5 BT I AR BOIE T R R R g ik A A AEARAR S ERE RO IE , AB SEE
HI B 57 i SR U BRAE P2 B 87, A7 AR P i XU 2Rt B, AR S iR AR B
KFs . AFEGIZEE BTG RFEEMAEE G S R REMAE, oI H e n 8 A AF
i AT

4.3 AP G E R

4. 3. 1 AP 5 ERPAT B

REHIN, BEEEEATRRITIFIS S GEFEVR S B AR AT 5 HIE SR
AT NEAFPZ G, BT AR TS B ARSI RS, PSR REE 875
S YU St 1 SR T T S5 A P ROML S ST 56 3558 5 910 P P 442850 5 1 58 S AT 4
PR HITRRE ] RREERIBOR B, IR A2 5 RN A SEIL; L IT RGN T 55 77 itk
THE R, AT N ERTE AL

4.3.2 RERZ AT N ETUH

WEWIN, AR T ARRAEGSSZG A a5 H, [ H RIA5E 5 A8 5
AL Gy TSR 24 H S S 1 6%, At 1 Ik, ARk 4 40 2 B 2H 4 [ R 452 7% SR s A
T AL RIS AAE Gy RRIUAN VA8 5 R 2t FisAT

4. 4 {E N E SR E RBERIEESHT
A F A PRI /NG 500 F8 %, HRIE 500 FaHrh A A B IR YR 300 FEEUR A K Tl
(EHEA BT 300 LIS, MATEHES SRR 500 R B SR, it R E A B it

ANTIAE A A I SR A R I o AT 4 2 R FH 2H A S ) SRS S0 24 1 5 A SR AR 4 (1) BR ER A
o671 137



F%SCHiIE 500ETF2024 4R35 4 FPER G

FEH, SEILEEE AT H AR,

[ PG 2, 28 5% 7E 5 K 0 B ISR IR A 25 o B 9 T 24 H LR A AR K BRI
KI1, WA, 2 10 Al PMI s 7= Fogil e BU e 2 RATAS, Mk dahrti R
MR E o [RIET, RIS B % =k EPMT A 9 H 1 53. 3%k FAT 4 54. 5%, o B = Ik ameh i)
B R, 11 YRR BORSORB S W, W BRSNS, A 1a8oRg T ARy
S EATES: RN AMEMEARZ R Aol a7 AN, B DT R A 8 H BRE RIEIT .
ZHRFEILFEERT, 11 H0ENy PMI U BT, S2ELE =AM BT, 12 A, ZEEET
BRIk, e TIsem, PMT B 7V BOVB R IR AP 8805 BT e AR S R
ik, BN ANV AT R IOUT 5K i SR AR A A FRE A . A2 5F, 10
F A BkIE My PMIS AN H R R BT, RH 5 [ S AN X 256 B S, RISy 43R 1T Mg 4T
AP, 4878 6 H DORRREE T AT W fil b B s prdAs . 11 J J5 Rl & K sog 7f
2, HERZIA R, SEEHEY PUT RREE[RIT, TR X E 0] H B R PR .

AAREHIN, AFEE HIIRERRZED 0. 03%, FAIRERRZEN 0. 47%, e RLE R H
BIPRERRZE AL 0. 2% FR 1 .

4.5 WEHAZESKNL SR
BE A RIS AR E N 2. 2856 J0; ANH T WL & 0 A E 3G K N0, 47%, Mk5i
Eb 35 FE HEUR 25 2 N —0. 30%.

4.6 MEMARSTAE ABRES T~ HERE Y
o

§6 WAAEGIMT

5. 1 REMREEHHESHMR

e Tt H &H G b 3 BT PRI R (%)
1| B #Ess 11, 776, 161, 374. 66 97. 89
Hrp: e 11, 776, 161, 374. 66 97. 89
e - -
] WA 7 45 7% - —
Hr: iz - —

BE S RRUE SR - -
Rl L A - -
S RATA R - —
SN IR 4 i % - -

Hodrs SE W] I ) S N IR B 4 i 5% - -
BT

p=i
H
@
p=i



F%SCHiIE 500ETF2024 4R35 4 FPER G

NN

=
BATAE O Es J & A1t 149, 328, 877. 10 1.24
Hoph 5 7= 104, 003, 650. 20 0. 86
it 12, 029, 493, 901. 96 100. 00

T BERBB A RO E A S TR B AR A A

5. 2 WEMR AT R B ER R AS

5.2. 1 EWRBEBEZTUIRPRABRERRAS

g 1725 ARHE o) i 38 & W P I E L B (%)
APl ARG B vk 68, 023, 776. 77 0.57
B ERAMK 413, 196, 654. 87 3. 46
C [hili&k 7,311, 673, 666. 62 61.25
HLJ. #00. R SOK AR
D gt 432,518, 958. 47 3. 62
E (@5l 128, 027, 383. 70 1.07
Fo R EE 280, 754, 455. 57 2.35
G [z, SAEATIRELY 179, 856, 279. 35 1.51
H  fEmaEgol 37, 225, 488. 29 0.31
= . = ;
I é;fifg%”‘ik?#ﬁn{a£§i§7kﬂﬁ 1,033, 805, 062. 87 8. 66
T el 1,219, 285, 668. 35 10. 21
K ik 150, 578, 662. 14 1.26
L BT 55 k55l 102, 471, 314. 98 0. 86
Mo R TR IR S 81, 757, 514. 23 0. 68
N KR PR A L it B 56, 896, 110. 29 0. 48
0 JERIRSS - B AHAD RS - -
P A 28, 126, 840. 00 0.24
Q |PARISTE 68, 258, 517. 36 0.57
R . B MERR 153, 955, 439. 54 1. 29
S &xE 28, 530, 891. 26 0. 24
At 11, 774, 942, 684. 66 98. 64

5. 2. 2 MEHARPRB R EATUSROFARZRRAE

45 b5 ANRME OB o 3 4 BT P g L B (%)
TN v SN NN G- | 4 - -
B R - -
C [l - -
b BT #T. BRR BK A= AN

BRI - -
E @yl - -
F o bR MmZEEN - -
G poilisf. SREAIEENL - -

=
pes

=




F%SCHiIE 500ETF2024 4R35 4 FPER G

ERERIE Y4

& AR AR BRI
S5k

<Rl

i =l

1, 218, 690. 00

R BRI 7 55 I 55l

s NS4

KA FRIFRT 2 Pt o P

i B SS  AE A EL A IR 550,

A

PA RIS T AR

S R H AR AR L

| "o |v|lo|lZ2I=|10 1N |—

i

27

it

1, 218, 690. 00

5. 2. 3 MERIREAT WL KRB E R R R RS

T

5. 3 FARIR A SOMME o H B = 3E LU R/ I B R B B A 4

5. 3. 1 REHRIEBIKE LA FAME 5 E ST §+E EL BN AT+ B

Bt B4
e | BEAR | BREAR ([ BE B | ARNME O | HEETESEEIE] (9
1 002625 HEHAR 2,527,760 120, 826, 928. 00 1.01
2 600418 LR R 2,928,086 109, 803, 225. 00 0.92
3 000988 T RH: 1, 688, 351 73, 105, 598. 30 0.61
4 002384 RIKEE 2,292, 344 66, 936, 444. 80 0. 56
5 300339 TR A 1, 331, 300 66, 604, 939. 00 0. 56
6 600157 TR AR REYR , 274, 300 63, 739, 053. 00 0.53
7 600839 DY 1| KT , 195, 300 59, 784, 645. 00 0. 50
8 002797 HE—ahlk 7,042,573 58, 805, 484. 55 0. 49
9 600487 FIGH , 314, 340 57,072, 934. 80 0. 48
10 301236 BB 957, 267 56, 201, 145. 57 0. 47

5. 3. 2 EHIRBIRIH A FOMHE o5 F S 37 H bR NEE P B AT 48 B 4R

BEEAA
Fa5 | BRERE | BELZKR |HE B | ARME Go) | HEEEFRELE (9
1 400174 R 3 3, 046, 725 1, 218, 690. 00 0.01
e WEWIR, AESIEFE Bk 1T AR R R
5. 4 MEHIRLMBEF M RIHAFRRAE
9T 131




F%SCHiIE 500ETF2024 4R35 4 FPER G

T

5. 5 METARIE A RME L ZE W =13E LI R/ M HEFF R BT LA B IR B 40
p

5. 6 MEWARIE A RMHE G HSF P 1#E AR/ HEF R RT 42 B SCRRER IR R
K
p

5. T MEWIRIEA RIHE S HESF#ELLFIR/DHEFRETLAL RERBEHH
o

5. 8 MEARIE A FME o 2 & 57 15E b K/ HEFP O B TLA2 BGIE S 3 B 40
o

5. 9 MEHARAR SR EMRBB X A B LU
5.9. 1 EHIRAZSHH FIIRAE R S Kr R A4 25 B 48

. s . N RMEARE) "
N S BeR G/ SAmEG | O ("ﬁ) R 34
1€2503 102503 131/148, 695, 480. 00| -8, 578, 686. 15 -
N FMHEA B B AETE O -8, 578, 686. 15
Rt A DT B A & (o) 68, 485, 456. 99
IR A TR R A A OB A5 (JT) -86, 345, 206. 15

5.9.2 AR ESHB B RN RBUR

AN BRI G, BB TR BRI A I Bl i . A EE G BB B I BORAR
P R BN, CLEMIREDN B, BRI SO R RRR It & 4. ARERTE
THR R BN B BRI 0, H e T 2 2k e I IRGTE B 2, A Aot insh it
B, SEHLERERAR R BB H AR,

AT R T AR, X SRR R IAR AN, JRAF G BEE I BRI BT H AR .

5. 10 5 HAR A2 S B 9 H U 3L 5 1B 0L v A

5.10. 1 A3 B I s 8L B BUK
o

5. 10. 2 T B HIRAE SH B B T 52 35 QAT 20 B A

1070 3L 13 ;W




F%SCHiIE 500ETF2024 4R35 4 FPER G

T

5. 10. 3 Z<3 H R 8RN
oo

5. 11 BBEHASMEME

5.11. 1 AESHRE KT HBIESF K RAT EEA R T MM EMITLR AR, =K

EHREHEB HiI—FARBATTER. LTHFEE

S N ARSI G BV M- 600 S AT S H LA 0T

WE i H AT — N RZBIAIFEDT . LTS .

5.11. 2 ZEHWFWET+HABMERTE N EE S FME N S IEBFEE

LS E, B

AF AT+ AR, B IR A R UE 1 2 e B I 2 A RS

5. 11. 3 HANTE =

5 e s o)

F
d

A7 RIE S

19, 870, 431. 84

ESCIE S 17 Sk

84, 133, 218. 36

B2 A

JS2 YA JE

JS2 AT F TR

Hofth SR

HoAh

(N[ |0 | |[W ||+~

#it

104, 003, 650. 20

5. 11. 4 R EHIARFFA B4 T8 BOW 00 I R 8555 FA 40
o
5. 11. 5 G HIR AT 142 B F - A AEUE 52 PR 1% Ou ) U A

5.11.5.1 AP ARIBEB R 0+ 48 = A FERUE 2 PR 1B DL B
o

5.11.5.2 3R E SRR H i T4 = A7 FE LS 32 PR 1% O A o B

BRI | HEEEE | MEZREN
Fe | BREARN R ZE A4 FK B .
oME o) HEEH (%) 1 BH
1 400174 R 3 1, 218, 690. 00 0.01| E RFIEH

5.11. 6 BEA G E FRERHALSCF BRI 2

FoILo L 13




F%SCHiIE 500ETF2024 4R35 4 FPER G

§6 A EZES 0 HE)

B fy

T S5 < L A0

2,813,069, 931. 00

I ST ] 3 <5 5 R DI 3 0

1, 280, 600, 000. 00

ol T T 11 e < B [ 40

2,003, 400, 000. 00

T 7 S TR 2 B R 0 A2 B A (A ek

UL - IRAD

3, 132, 406, 834. 00

T ST AR S, < 1 A0 A

5,222,676, 765. 00

§7 H&EEANZHERRERRAESHR

7.1 B&EEAFHFEESHHRINIER

7.2 RSEENZHEARSREALREEST 5 A
o

p

§8 IR HEHE R RN HMBERER

8. 1 REMAB—BRERFHESHBLPIERBGEIT 205H1F 5L

n AR5 10 PR A e S L R ARG S e s
g P
5 245 E 45132 ) :

S i i it N A
A e | mamy| il REL\ ey | B9
ES o (G 18 (g (%)
51 20%F] Bsf ]

IX ]
Wl 2024-10-01
¥ 1 S 924, 288, 152. 001, 386, 432, 228. 00 -2, 310, 720, 380. 00 44, 24

2024-12-31

7 AR U

TN AR G ML 7 BBEE i HOA BB 20% 815 L -
ARRATE SR W B AU [ Fe A rh REm], A8 BN AT RETCVE S AR BB G 58 7, T RE
X AR B ™ A — RE ARSI s R 15 0 T RE 51 A S RV B XU, A A 2 452 B [ B e 47
SCRPTREIRTER I 54> 7 #5532 ELARE (] i A ik g 4 60 > AR H HH I A R A N B AN
200 N\ B 3 G5 HEAR T 5000 37T, M T RE I e A 7 el 5 H A 5 6 & I el 4k

e ARSI,

§9 ZEXFEZR

o120 4E 13750



F%SCHiIE 500ETF2024 4R35 4 FPER G

9.1 BEXHFHEHZ
(1) EIE 2 A v 57 S HHAIE 500 52 5 R ISR BOIE S5 5 1k 4 S AR 1) S A
(2> (FFSEHIE 500 22 5 BF IGIR BOESF B R HE S G A )
(3) (GESEHIIE 500 22 5 A GAR BOIE S5 B v SR SR U A3
(4)  (FESEHIE 500 22 5 BUFF IR HOES B R HE ST E 0
(5) FgE BN TERALA L B
(6) 35 P9 57 S HHIE 500 32 5 BT IO BOIE S5 #5045 A 75 1) %5 U5

9. 2 FFHE &R

D) JEFHTEIRE X 22 [ T/ RAT 21 S bR EBRE SRR C S R 120 RS &S Ia IR A
.

2) JLFCHT PR IX T AT | B 1 Bk [E e YrARA T BB FE 5 ML 253
9.3 &EF AR

(1) Pidif: AR RN TAEH 8:30-11:30, 13:00-17:30, FHEH A4 dh &, WHn]
2 LA K Enft.

(2) Mufiti): FEEEEAMIE: http://www. jsfund. cn
PR S ARG WA BE i, AT AR G BN FE IR A B A PR A ], LG 400-600-8800,

&k E-mail:service@jsfund. cn.

RERERSEHARAA
20251 H 22 H

13| 3L 13 ;W



	§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

	§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


