HR S ERRIRIEF R E RS (FOF)
EHHEE VAP

(202055835)

gegm\. (Q) FRESEEARAT
ESHEA: CRITRAERAT

—OZ=0%+=H



PAR A BB A R 5

BankofChinalnvestmentManagement

0 £ 3= OO 3
BETREBIY  t BB s 4
T P 0 . OO 9
L S - 1 OO 16
FEILEETY 0 FEEIING oot 33
Fry a0 S - 2 ) 35
HLs AT ..o eesseesssssees s ssessssssssssssessssssssssssssssssssssessssssssssssssssssssnnne 41
5 )\E o 8 5 = OO 42
IS FEB BRI R oo sess s sssssssssssssessssssssnne 43
I S L Y 1 OO 44
1107 PR 3 1 g £ Lo 1L OO OO 53
i1 I OO 55
e e S - S g e - OO 56
L S 1 gL LT OO 61
o il I ) B o OO 63
o AN il I 1 =0 € - 64
FrEs o BEEARIIRE, KIERBEE P IER e 70
AN R S 5 NSO 73
R T SR 3 NSO 76
R e SR L 11 3 OO 77
Bt e 11 O 85
P iy gl B Ay L 99
Tt et S Y (¥ Tt T N - OO 112
At o 1111107 S < W =2 5. OO 113
BoAHE E{EE AT IR e K ]y VO 115
e AN B OO 116



PAR A BB A R 5

BankofChinalnvestmentManagement

HERR

A4 p EEIE S 2010 4F 8 H 19 HAEMVFA][2010]1134 5 S #ESE4E.

BB NSRS, dEf. o, RS RA P ERE R & dE, H
H ERIE M S ARG AR AAE, FEARIHOO AL S I B AT R SR I ORAE, 1
IFREABLTE T AT B AR

REEGHL G T RIMES T3, FEE I NS MIES: T Ao S5 R 3R =Rk al) . TE4R T
Sar, BORCH N T ARASEEI SRR, 7 A SRR R, BRI,
XA (BRI iR L. BEEEHR AT IR NI R, PAESHTTILES, Tk
THIE G P I B 2R o AT 10 3 BERUG —R B R BT I —FXUR, BRI X 15
FARBG . 28 G55 sl U, R A RRE R HRFR RS, EFEHE AT I AU . V%R
R BOAR RS, —RAEEERTA R

P AT AR, B E A (BRI A RAA L A S UL 15

FE IS A TR H A KL

FESE PRI HRIR ST URSAEH] S IS0 BRI PGS FFE 5™, (HAPRIER: &
—ERF], WAIERARIE

A HHAESE U BT N AR H 2020 4E 11 H 30 H, A %0 S 8uEAME LI E H A
2020 49 H 30 H (U5 EdERE w11 o ABRSHLE NP EERRITRNARA R CEZ TA
TS TR I 5 Fabs . PR E RIS AR 25




PAR A BB A R 5

BankofChinalnvestmentManagement

HURSFRRIRIEF RS (FOP) HEEiHIEL
FE—I5: &5

AHFU U (PEANRITNEEFRRE) UM (GRVE) 7). (R ANRILM
ENEF I EE) (BARRIFR (BEEiE) 7). GIER RS EEHINE) (DA (I8
TEINED ™) QEFFHRBTRSHEEHEINEG) (CUNRRR BHEINED) 7). (ISR
SeERPEEEINE) (URRIRRe (RRIERINEG) ™) (ISR B i)
PEXBSEEEALE Y  (BAURERR CRshEREEERUE) )« (CARSENURS E S MIES %
PEEAATINEGY  (BURERR GRATINED )« TSl (GRS NI SR MIE R4 5%
EHITINEG) ARFBAERD)  (URfaRRe GERD ™) A EEEIEL L (R eBRES
RS (FOF) EE&aF)  (MUFERRC CGEEEF) ™ RW5.

S BB NREAHZ UM -BAEAEETEEICER. R PURRR s R, JE RS
Ve HERRE SEREVEARIIIER ST, ARG RAMRIEASH S I W] (0 B0k iR SR . A
EEHENBA AR A ASRBRAEATH S B PR S, BSOS A S5
AEART AR B Ui o

AU PARIEAIE N (GEea ) W5, HFEPEIER S, e a R e
BENZIEBA LESHRFAS . RN AR (e aR) BUSEEmEmE, Byt

SR NS G RN HFN, RS BAT A S BIRWH 2 & R A AA AT

5, IR (EEE) « (BREER) KA RIE AP AH S BTN TR
SO BHFA NIBRIAN LSS, NPFAD] (BEeE D .

I R E A S e ARSI B B S BUS K1) 50%, (ErERkEiaffid
T A DAL < B [P S5 7 P B e ik B B 1 50% 1IER b

TSR T 2 s PORMEE N 5 5T EOR, B (R RBERINE) etz Hik
—HERIFHIRPIT




PAR A BB A R 5

BEa: BX

BankofChinalnvestmentManagement

FEASHSF WP ERARSC T B, FITRE AT LN & X

RS
BEEeEMREA S
Fe L7 i ORI

EEEI

(FEE1)

(ML)

(5 BB INED

G (AP

TR R AR SIS RS54 56 42 (FOF)

TR S E AR A

fah B @ AT IR A IR A

it (PR BRRIR IR 1 5T 4 (FOF) £ 4
AEfTA RUETT FiRb e

FERA SN SRR N AL S 2T 2 (PR AR IR 542
BHEES(FOPFEE L) SAHZITE WM IR A RS Fkh 72

15 CHEIRABRRIE IS5 T 5 S (FOPFHZE I 15) K ILTEH

18 (PR EREREIE S BPT A G (FOR) B &M AR B A1)

18 ChERAERREMAL S B 5 4 (FOR)SE & i VORI ED) Je L

W

Tarh BB TA RO ARSI TR FNEH SR, 7k

R AT IO LA S AR B 5 TR 2 T E 0RO YeE L Yl

plipIIE

182003 £ 10 H 28 H&H HaeE A ANRRERSHZLZASE L

RSP, B 2004 4 6 H 1 HASERiK (hHe N RILFIERIES:

PR EARY BT HAH U s T

fEENEE 2 2011 47 6 H 9 HAAG. HIF4E 10 H 1 Hit2 st
GRS R BTN BITAHIO HA R T
farP ERIE N 2> 2019 4F 7 FJ 26 Hiifi . [F4E 9 H 1 HSE (AJTF

SRS Bt B 45 B LR H TN BAT LT FARH (L )

Eir

e EREM 2T 2004 45 6 H 29 HAfi. HIFSE 7 A 1 HERsLitin
G BERIE I INED) BT FAE S s

B FNAEEE

(st XS B E ) farpERIER 2 2017 42 8 H 31 Halfi. [F4E 10 A 1 HEZiEn (A

TSI ISEIE TG S i I RS B BRI E ) B AT AL
AR T



PAR A BB A R 5

BankofChinalnvestmentManagement

(AT M%) ferh R 2T 2007 4F 6 /1 18 HAG. HIFE 7 H 5 HEsLtim
CEREE AU B B MIEF B BT INED B R ATHLIAS
HAWHSH FET

] FRh R N AN E (DO S H 00, A RS R AT EUX
W TREHATIEUX K BB HIX)

FHEE & FRh ENES R I B R sy

AT EERN 4R E AR A E AT B B R R

E AN TRE AN E B R BRI L

HeEFHHEN TR A FIZR, RIS SR A BRI ARG AR R,
RS EHN BEIE NESMHHA A

MBS FRIRIEAT SFANEIE AT B TIESF B SR BN AR

PR FRUGETT IR SO GIE S R 1 AR P ARSI S N &
TREMEC AP SRR AT SRBUR T IS T AT S bR
Flk A B AR AL

BB TR BB WU BBTE A ARSI BB LSRR
Hh ERIE M 2 SO VI SR B S X A BN B K

SRl EEEEPN TR S RAES R SVEIS S e AR A

FEHELSS RAEEE BB E MBI E A S, R
IS R, IRl et ARSE G BAtE SoEE
LErare & s

ERGELIR RIS E AR AT

HENUY TR BB DU & G M) A b RIS s M A LA 2% 1
PR S T I SRS E BT 73 E o
P AP 55 AR LA

S R TR ELAH U A B O S B LR A B A5 0

NS Rk, 8. I TSRS, BARA AR
BT M AVE B SR AR EC S B L ST AR A
TR RBARTREIA LIRS A A AN

AN RIPEE LA LSS HIBUN o« B A0 A Sy rh AR e P
AR ) s PR B AT IR A ) RA RO P B G L A 5
I

AN ] TRAF SRR (261, AL S AMIESF IR R RS

A & B ARSI USRI R U $RAMsEs
JES i P PN L ST



PAR A BB A R 5

BankofChinalnvestmentManagement
B i el e e T e e e e |

BEAMTEA

HE K

BT H K

HeaRARH

1FEEY]
EIFS
H
TAEH
JHH
TH

T+n H

gLl

N2

I

Iz [m]

Rt

e ipitrdzeapdl

TRAF IR MIUE R, B EEE AT, Toist el
SRR SS IR U SEAMTE N G FEE NaksE.
BRI
FEEICEE EN U R B N TTALI . ICRIFFA I, RS EATE
B A BRI ARSI K
TR BB ATFALI IR BN IBILZ A U S A
RIS KA AR R
TREL SRR RRENEE Sk A RIRUE R, He g B
HSTHE N U SS FOF A P BRI 2 B i S T El5e e, IR
Hh IR > P A Y 39
HRMEREeEFRZIERR IR, eV rEHEE

AR EIE & & 2977 LA S H
18 FHES MUK 2 AR RGN 2 HIERHE, RS
3 M
TeE a RN ELZ L T RIASE IR
fRAH
fRATA
18 EIRESRAS S T IRYINESRAE S PR IE R A2 5 H
TR NP A e LAl 35 1) A H
TR B URFE RIURE I T S R BE N FR A | JBE (el s Al 5 FRAE 1R T
TEH
8E T HESE n AN LAENAESE T H)
TP H S s FR B[] e A 2 5 [ ) B
TRAERE S RIN, SBNHIE IS e BT
TR B ARG, BERYESE G4 FIAHE S0 S A E HiE
WA SEHE AR BIIAT
RIS A FAERE, HENIRA NG FRUE 2R
S A AT

RIS R AR NAEATE S AN RIS AL 1RSI A2 SE 45
e SRR AR (B
TRBG NI A KA EN IR RIS, 20 R HIEE |« 0
Leataor 3G A B U TR 020 0k HAE R NS R BT
P Bl 58 AT B i< FR U RS ) — RS 58 05 3

>.

fB;ﬂi



PAR A BB A R 5

BankofChinalnvestmentManagement

SEJUCAE

RN L

W]

FRATE S AN, S gy o] FH 7 (T8 ] R i £ L o L3

S PR ) R ) L B IR P U R A U B B i e R

T N AU R AR E— P H 3 e B AT 10%

fRARMIT

TRIEEEHBIRLAA] B2 BUFFE. BTG, KIS

22 BATAAFRE S ANC i . HAR SN Az &

WA= R A AN B F R 24

TREE I BRI IIES S BUTAERA R S GBS R &

ABE R ELE AT

TREE SO AT A NIZEASE & & AL 8 BN R A 2 A 5 R

SEMIGAE, R HRPA RS ST e RS mH

PO NGB H iR —Se g S U p B 8 1D 45 5

HAbT RS AT N

PR TP < T B A TR e, S T AR e B R T

o KSR R AL A I T o A e 2R SR B JBE (] )

BB, AR X B AT AR AR, # iR

WAV AN AR E IR TR

R BT EME 25 & T BUR I

FRTHR H B B R A5 H 3 Al 2

TRV G B M BT UME, DA R G BN S0

BHE R

R BEIE M 236 R (10 FH DA T {5 SR (X A FE VAR et e TR

PR CEOFRRE G BN . ST ARl R 2 &

HL TR ) S5

TSGR FENLEIUL. TCESHE. ikt HAER & &

R E A EEENBEZ HERER, AEEER

FNTCIE RS B AT AR S A RIFUETF, AAREAR T

K IR RHAR E AR E L RS WAL, KR BURMER . Bl

ez AL QYRR EHANE AR SRS Al R A A

UEZFAE S AR IR 3 B 152 5

TRUESRRAT NPT A T (1 2 BRs 2 R B e B0 R i (EL A 2t (1

FEFIARSERERCSERAIATE, S S AL R BRI 1K
NEARIERER, GREANRTEEIIRA. Bk, SRR

(i
HER

(WY



PAR A BB A R 5

BankofChinalnvestmentManagement




PAR A BB A R 5

BankofChinalnvestmentManagement

By NRER

ARIEG AR T EIMER 1, B NABMES TR s SR &= sl . A%
SRR I R T I N, — R A Bea I — R, EFER R {5 R R
B TSI RS R ME P RS, AT RS VRS BR RS

1. ZESRE—BRMK

(1) FZE A

FIZR RS RAR B T HEMAEFTERS B TBOR. MRS TR R RN SEOR RAR
B 17 5| S PR IE ZF AN AR RE 7R JEL PRI SR o ) XRS5 5 B8 o R AR B U RIS e A
P AR

ARG F R AR TR B SR AL S, KT ok LG, i A%
R FEAERTERIf, U2 KU AR AR

(2) fEHR:

15 F R FR 35 RAT FARERAZ 3t RS s BT S RO A BE 2 AR
AAF BRI —fekii: EGIE R IT DWEAE, He s U s B, bR /g
XHTMPPRA TS T I PO AT . BEAL, G RAT A5 AR Feth 25 555
AR T 2k

REGFER TS, BT 200rseys, ERREAHENER. B&RRHAETh, &
RATAE T HAT— 2 (A2 S 06 o1 FH RS, 35 4 BBl I ™A% Bl s 22 5 i T el XU o

(3) LG

SER XA R PRFER I SIS A . 24X TR R — R TS, s = 45 R
T EEAT TG, RS RAEL), Sar= iR . AREaKE E R %
VIR ARG — AT 455, DUBEs X .

(4) B

TRBNE AR 3= B R R Sl ot =R DL Sy LR T SO P 1 AR BN K UK . TEIRBITEA
SEMIERT, EEEHAATRE TR (A BB SR A A, I I Sl i AR
oMo FHTIFBGREE G I EER, B R — 8 I LU LSS L IR, sl KU
5 BT N B [ 1 B R 08 T B AP B [ R 5 A XU o

REEGALTIN R EEONSAMNES:, AR, (HRIERFR TR N TR o A
NEER S BOSEARIEY . ARTEEE TN LIRS SR AT, e M ERA =1 L
PRANTFRRTIRI,  ZEIZPR NG B P A T I 4: LU B4 S UES AL

() JEEFN., TlmlZ2HE

AREES N IR HEE RN 2 WARSES B H 3 B A AR R 52



PAR A BB A R 5

BankofChinalnvestmentManagement

(b) HUBEHE T35 L B I e XU DA

REEGA BT RIS T B REFRDENER SR TH, A5EEC S EIER 22
T E A VR R S [ X B RS B U SO E M SR A A 558k (5 ETF) , fELC
55 IR 228 B DU M 5 ARV 6 o (0 B X B DXL T 370 A RATAEERAZ 5 (R SR
PAR AR Bl Suhity TR, s ioese i A Gt s ol R0 B A b i A2 TR AN rh [EE
A FVFASE G A e TR RIS A EERIEE B3 BRI, Tid7iE Y
FERGR s IBAET ATE . P s s RO R AT, IR T BB R R SR K, (RIER: %S
REATIEE[EN LR . M TG L T BRI R LRSI 2, SRS R ToIR AR, TR
UEES a2 U MW | T E TINS5 U B sl i W £ 13 i I T 7 v 0 L v
AT 4%, BRI TR OUN, BB SRS TR AR ISR, R szt X
BRI, ORI ST I EVEN

(c) AR E N AT AN I U i R T

NP EAISERIE L N T REAR LA XU, ke B B AAE NSO BN BRI (m] A 37
A7 HEBSA DR ST BTN IR B B 7 T AT OV 7 AR B R e o] e B L AR Bl
I, ATBERIBGHS 7 MAENSE (] | SiE K AV #S WBe [ T el ot Wk e LA et 1 R — P B e S0 0
PR IRE ] R PR Al I S i B A, PRI 2 DL S o ELURE [l (AR SR A€

(d) sghtis FIRTEANE R E B TR R SO B i e R

R ANG SERETENNE B, ERITER R A TAAIRTIR T, TR
PR IEEEFRINZIE, GEiaMB IRt TH, X8 e s ST IE R, 1E)v%s
SETHIE T HREE RS B HBR . AKE SR XU 2 T R AR EAR T

(1) SESF PR AL A F 375 s

(2) EHFHEAZIER] HiS 5

(3) FELZSATIBEIRIFI;

(4) WSCHURE SHIsE a5

(5) EFHEAME;

(6) FEBEM;

(7> PEREM 2 E R AR I

EVAURE [ 155 1F T STt e WA I ] SRS A 0 e [ ol o e[| BB o 43¢
TR AT PR 3 TR e FRE R T SR P T LA S U P50 T ELAURE Bl RO RE SR L5 » 2SI A 7>
NBTAE IS [l PRI, < AR AR A A\ SRS (IRl FRE RV e RS A, — T T RT RERZ B
a5 7 T AH A MR TSI AN BRI RON o 4 S AE 9 AN F 7 JBE [ g I )
SERER,  FRRIRE [ (R B A0 AT AANREQSIRRAS AU ml, B 1%t B Srimah - AL seminoh,
R SEAR SR 73 A PR AL B o 224 STt X U [ LA e v B — 5 2 S 317 0P T i ]

10



PAR A BB A R 5

BankofChinalnvestmentManagement

VR, AZ0BER] E it e AR BE A TR RIS R] BRI TOVE AR AR A, — 7 THI v e
Wi 5 B (Rmahte, 53— T TR AR A M TS sh %o s v E R 52 o

ST 15 52 TR I PR B 2 ST IS IR T 6 T S R 3 o AR S0 B 00 T e 2
(5] 7 Bl A 2 S AT I S I S TEMAIAR R L 58 o 7S BT 152 I el Hh idl, Pt — 7 THI AN BETE
[FIHEEA0, FTRERER B SR, 53— 75 PR AR M T 20k B0 4 1B g somi) s 7SI
T AELR SIS RN R I, 0 AN RE U RIS AR Rk, Bk TR R st AR A,
TURIEIR FRITH 3 (A Bl o

USCERR R 1) 2 P 5 T R P 1 AR S0 B 10 T W 3 PR ANIRE [ % FR AORE DR 25, X e
R I/INT 7 H R B AR LG T H AR SRR A 0 30 S A B e PO 2 ] 9

EFEE A IIETEE AR S UL 100 TS B S A E B TE R ORI 8 . A S 5 5 4
AE, FEEAEEEN 2 R IUAE SR SN2 R R B 154 52 2 4 R A IS [ PR a5 (i e, 43572
(RIS U AT TR o

L R A R TR I R TN, A B AT DA AL S (B SR RS e b L
PR A3 4 DR A R0 P DT S [ 7 95 B B0 (7 P e (g e A e AR BE 4 A i
FARLIHE )5 T S B R BB [ (R 53, DLORI HAhAE A AR as o 72 S B3N E 1Y
TSR, LR KEN S AT 2 SREE S PAATIFE ETE, SRR & T E AR, R
(NIRRT Bl P e € S (O SR AR W N G G T[S 5 SNt = i Sl 2 B

(5) T

TR TSI AT L), Bilan: FIZ, JEE. MR SN IR
T 5 REHES A AR AL, PR R AT e

(6) EHLAJRS:

EHNRR GRS 2B RS I AN E S B R RSB HIEERR, Hes
R TR SRS ERE A S B AR IR REARIFINT, iR
S ai KT

RIEEGHEATHA F EEIME AR N A BT N, (AT G2 B/ N IL ]
EHESME, BRSSP N R R

(7D HRAER:

PR R RIS LN R, NONIERRIEE & RGN, BHIMBFH5IK
TURIIRE . LA A TR 5] AR AU

O 5 THZ GG R4 R TEERG IR TN,

@ RGN Z 5 R G5k RA RS s o

@I FA T RS EER MBI E S B ST 28 =7 OISR 5155

ST RS 2] 2 BRI DL N A

Ol AW TE T S ARG AT

11



PAR A BB A R 5

BankofChinalnvestmentManagement

@%f PFEEEERUAT A AT R IO S RIRE . ST RRERI N XU AL
(8) &Rl E T HPH A
SRR TR XA S LB, BTN 2 A IEAR ) e sl P S i
AR AT AR KA . QDI R T3 TAARMITR. i), i), L R A St
PR IR TR . TSR A: THEAAR, SmoRiassdik, Eiigminiks
RIS, AR BEECARIZY, AR S BER T Him TR 4.
ARFEGHL T B RATAE TR H IR TR, AR, EEamd e, i
SRR 25T BORAT RO B R A TR
(9) KIRAE 5 A
RGN AR A T IR R R, TR S TS AE—E %5, M
SERFZ LSS 5HMAEEF .
AL R ARG IAT AT KRR G A FHNE, A RE s X .
(10) 4> RS JRU;
G RS IR R i ER T P BN T A < R R R S O HE R 1T 5 R 1 R
RIEEGH FERR T H RS, RAOERERNEMITE TAFRZEE e, Ak
SHHE R E N IMRERIGET A RS RS XRS5 N
(11) FOF /=i A R
S NAERIEE FOF S AL A 1T, WG IR FRER R IIRERE FREE T et i
W&, (RS IS A RIS AN,  FTLART eS| — e AR .
REEEE N W5 = R S IR R & 5 A SR E S A TR RO LR 2R
WA, WRBAEE IRV, KRS A0, 7R R B B R A1
(12) UEFFE TR
A BEHE DA U I L IS . MERIESRE T, R G5t F 07 (RIERAEAN T
L, WIS AT RETIG B IOV ESAFUE SR PR 2 A HE SR G R, T35 4
FERAERR.
ARFE G BN TR AT, S IRES BRI L RAT S AR 5 1 D XU
(13D 1F [y 3 [ ey JRU s
[l Fig— 7 [l ) 5 — 7 R IE SR SO, S IRTE i e AR SR e H A RASEAS
FEE A I B[R] — B S RS o FERIEAE 55, A8 5% T 75 AT R RV 45K b0 B H & S R AN Re
ATATRREREE B X5, TN JE G B PN B I AN R
RFEG R AR RS ST, U AR R ISR RRR, DA IR 5 T g
STHEE N
(14) AFESIEHSAF RS G R IR S8 AU RS RUSTAN T BEAS— S5 XU

N

12



PAR A BB A R 5

BankofChinalnvestmentManagement

ARFEG ARSI B ATE RN ERAFE IR R TG L Bl ET
e B VEREIR , AR T — T I T A S i K RS S A o B AL
PR TN ELAH U A HAR S B R ARHE A DGR AN A AT RS TAN, AR
HURIR IR 7V AN ], DRI B LR XURS: A5 A5 e i SO b B R RFHE (3R
RTTREAELEAIR], 8 NG AR TGN T4 HRAS B MU I EER S8 BUXR AR SZ B8 ) 577 i R 2
)R PC A o

(15) HERK:

OlFr. BRKEFESEATHAFEREAIHI, Ko™ EEHERTTINET, AsEmE4S
WK

@&RTTAHENL. AT e, AR L B S S A B B Az RE 7T LM R
[, AIRESX G AN

@ HAESMF B .

ARFEGAE IR IR KRBT 78 (VA L RN AT ) KRS R B St , 4R E
BNGTT, — EHIURARS, R  RECHH L kA ot i XU o

2. EFREBEHIERR R

(D R

KGR HINEF R UANR MY, TSRS R EARNTY, XEdignae A
[l L AT . RITEIX AR, TRl e B E = R R

N T G FRE AN A TR A, AL SR AN A2 15 B4 (SWAP)
DU At — 162 p [ERIE i 2 A P TR AT A T BRI A T 2R (R AR A

(2) WgHhiTsm AR

T ARG KR TIEIMERT), ISR SRR 22 BCER, Bk, BUNEL
R XA G 5L SRR . JEEEE. TSI S i HIERL 5
IR ETCIR IR R PR ARIRE PRI S ] 5% s [X A 54 A Sk 2 TR AR R K. ATk
PRI T B 2 T B AN JEAt, MR IR AT st rT e = T
RETY, WA K.

(3) Wil o W

RIS REAIR IR . ST, BT A TR N K
JEATER . HIEEAMES . AR . AR SRR R, SR T T A0 R AT e Tt
THEAT . JEA, BT B AT S A E R AT RS T BT, IR HTY )

BB ITEAE XU
ARSI BENAG WHX T 5 B R E AT R A, SREH ISR Z, M BB,
PERZR M

(4) BUAAK:

13



PAR A BB A R 5

BankofChinalnvestmentManagement

BUE RS e T B K IR . B8 ek, PR, X R BB S B KR
Ak, ST ST R S R T AR 1 KUK

AFEGHI 2R, BIHARRNEGEG . 2B E AN RD) (BFRERINRE. K5
FANEEE AR, HAT BN ARG TS SRR T SR 08 7 b 1 B B R B 2 (R S T M

AHEGE B NAE PRI NI AN R SCRE T, B YDGEHERBUR . SRR IR
AL B HT G ATTIAISAN, i BV S AT 7 e B A R

(5) BuAE I A

BURE I RS2 48 T3 08 1 2K sl X AT RE R Lo i, ELin AR BRSO A% 0 %t
AT SATNRIEA A 5 RGBT e DA S A S5 i U s A SR AN S o

TSI R BB T HOAE IS T A I E X, RN 25 DI5GHE S B X R
TR R .

(6) Bl As:

FERR S E B X AT, F&E . X BSEAEAE, IR, FE. 2
ARPFEI R T MBS SRR G, AETIHIRL, 24T A e A0 R 2 31—
TERCI . A HIX RSGEANZRLE FTREAAL, B LA E I  rETT, Brbln] gedi
255 E RGN A T A BB Y & 15T 24 H AR T A MR 1

AIEGAEFRIFINTTIAIN S F 5 T SRR (R S FEBANTE AN T,
SIS AER S R B T R S5 A AR

(D SHZHE RS

STHZE R T2 RAR T 2R S T HE B B E T S, & s i s P,
MKRSSICE, B3 RAR, BRI RIRGHIELR, HAGURET, & hEdE 2k, FIE
THRERSE. T H T8 E X0 AR HEEETESIN ST B, WS iie e
TZEAERUEAAAE — € £ 7, 1T e FECL S BN A w) ZARE 1 AT ME PRI = A i 22,
M5 AT AL T R R o

AIEG B F A S MRS ST LA BT 7 A% B kel S VA% SR o

(8) X

RIS BT & B X R AR R R, S ECEEA BT 2 BIR S E A R A
REIEH AT, AT IR R T e .

ARG AN H R S U2 R [EE B 2 R BESRIE RS T2, B A8 Z b T2 A
JRS:; FEAE BT IS S IR MR P A% L IR S AU & TR 5 N ARIAT, [FI 2 ) DG EAH
] SR it DX VR SR R AR A, AT AR5 N S L SRR 2 RS o

(9) I i K

ARIEGHAERALE T B, A OEESER . BRI N ARAE

U] REXT AT M BRI T KGRI, TR AR 5L S X B U R o

14



K S E A R )
BankofChinalnvestmentManagement
P e e e T e e e e e === |

m—

(100 H:eHE NEAMTE NS

H I NEIMTE NSRRI ST NMESMTE MR SRR, TR AR
I, R RE . BEIRE. IRMEISE PR, SRS 2B,

ANHE AT VL1 S U2 o [RE M e P BRI ™R PRI PR ST NIBIMTRE AR
BRAI RS

15



PAR A BB A R 5

BankofChinalnvestmentManagement

By EERHE

—  BEBH
FEIE R - I EMA S, ST AT
MG, ISR A R A, RIS Y

)

PRI, B - TR BT
20, BRI IR

/

iy

. BHuEHE

AFEIE T2 T B A RiFpuE vt TR, AR5 OS5 ENE R 2285000
I BRI A T SR 1) B Xt X MR U BV E T BEA M A S 8 (BAR ETR) , f£EC S
e EIE R 2B U e VA6 1 i ) L X B X IR 25 T 3 AT R AT FIHERIAE 5 (RIS s LA
Ffiigrs Bl Bemmidg TR, A 05 T 20 Gl slof S0 3 1) Rty A= T B AN EE
S RUVFASTE AR BRI A Bt TR, o A s B UL UG SOVFAS IS AR R FL e i, e
EWMNEBATE ST G, 7 LR AL B .

ARG HEN: REGRRESIRAMCT ARSI 1) 60%, GBI £ —FLL
WIIBUN B AME T RS 5= EHER) 5%, HAISAAEEE ST E AR IRIEES. SR

KEE.

= BEES

WERFPRPEAL DT . MEBCRAHIIT, WD ERREATT . & L EATHA AT WA
ERNIIMT, AE ARV A ROC B AL e 07, N R O— P BN, M 2 et st 4l
PR HE R GE XL, SEmi & KSR R e . Leoh, ASbeimidhsiddt e, i
AR, B PO E SRR IR F A,

Mo, e
1. B MO SR
RIEGTER I E R R E HG . 52 R R I E . 5 2 R A
P NI Lo A R PR 2H TG B A G R 8 7 LA R S A e R S . AT 7 7 T B s o
K 1 .
B 1. HREIRRIREE(FOF) W E L BRIt~ = &

16




PAR A BB A R 5

BankofChinalnvestmentManagement

*ﬁéﬁﬁ%iﬁ(mm)‘

REHTRLE

(1) KRB E— AT B 5% (AssetAllocation)

ARFEAAE RGP HL B2 TR ST B i N i B A S RGBSR, I8 i R 5T
MR GFBOR, (EBRESE PN EMATFBACRITT TR, AT AIEEBIREE . Fr a5 K
T TR RS G RS AE, A R HI XS RIRTIR T, 8 H e e E AR A 7 SN e St
B E AL

ARIEG RN SRIE ZA G AR AT s, RAEmAIE, Fahth, fEKr, %5
FAEAT N, TSR RBIATEREHIN, Sais S (FedModel) BB HE &K 53
FPAERGTA AT LS TR TN, sl vt & i oA

(2) a5 Hl

ARFESAER BRI P 3T TR At T W PPl B O DR B e & 8
PR s — IR e A A A B IE AV A S A R ™ i, AR
e BRI S A JR R R, XA, ATV SR KRS e e S S, FRAGHIAE DL A AL AT
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