EHxFEHFHR 2045 LR HRSR
REXREEPESE (FOF)
2021 FE5E 4 EEHRE

2021 £ 12 H 31 H

EETHEN: BLESEHEARAH
EETEN: HEBITROARAH
WEXEHERB: 202241 H 21 H



R HERHIA 2045 LERFA RS (FOF) 2021 4E58 4 R

§1 EERR

A TN 1 2 S ORI AR 3 Fr 3 BOR A R 3. 1R S MR B st
FEXF LA R MBS A MR B AR R AN T R B AT

HEEFRE NHRTHAT R A IR A RIARIE AL & & FBE, T 2022 4F 01 A 19 HEZ T AR S
I SRR HERIIAR R A G EFANE, RERRZNEAEEBERICE. RSVERRR e
#H K.

FEE TR AT F B ST SR ) A IS F SR S R 7, (AN RIERE & — e B

FEG NI SOFARILAREI . BT KR, BBt a0 BB ST AT 40 b i A
SRS LR LR

ARG AR M 5 R R Z

ARG WA 2021 4£ 10 A 01 HAERAE 2021 4 12 A 31 Hik.

§ 2 HETE MM
F 4 THIFR FoLge Hbr HI 2045 FLERA IR & (FOF)
FeFARUG 012512
HeiEE T A RLIRIFF I
HEEEFAEMH 2021 4£ 6 A 25 H
5 BAAR FE S LU A 10, 415, 998. 09 1>
5% H bR RIEG AR FEEREFM TR, B KR E, W& HbRH

e 3 S T P A B B8 7 A L, g 4 ST G B 7 RS AR A 1 R .
FAR H G, AR S AE ™ A2 KU (RT3 T, 8 SRBBOL 5 L
AERI BB (B4, 04 S & B0 1 K Ra 1 1

Bt R BRES 1. 7 2B LA, ARF ST HEE & FH T 25 8 156 a0 K
L=

1. HbxH HIseng

2. TN E R

3y AR SR

VNI E e

5. fdr B deng

6 PP SRR R s
7. XU SRS

W Z LA AE HE H (5 e U ' P AU 2 28 (1-X%0. 85)  +HIE 800 8 £l i F#X*0. 85
Forp X O BE T HE 8 BT A BT I ol A R HE 3 L AR 2 S 97
FEHARBCE LLB; W LS BB s, A G T B A 2 S B8 1 1
Je SR AL 85%, UK “Xx0. 857 BeiE AL 4 I B 7 H 4 Il S LR
FLAERCE, “1-X0. 857 € AR 2R I 5™ H 70 Fk 5 B IR HEAL
Ho AR XEVERHEF RIS AR A S

% 200 3% 13 ;W




I E BARH I 2045 FAERRE HATRA (FOF) 2021 4E58 4

JAURSE YA 2 AR AIE AFEGNIBETIIE S I 4 (FOF), A3 S 5P 25 UG AN T A 2
RACT R ERES, WEMESPES (FOP), mThAizMES. fit
Fp MG e (FOF), TR milpdke Mt i e its (FOF).
B&EHA B SLFE ST PRA A
BEEFEEN TR ARAT IR A PR A 7
§3FEMFHRIFMELSHERIN
3.1 FEMFEir
Hhr: Nt
Est il sy 7N WA (2021 4£ 10 A 1 H-2021 £ 12 A 31 H)
L AHA S H i 116, 002. 82
2. A HAFE 100, 762. 94
3. BT 35 5 4 A B A R ) 0. 0097

4. HR I & 7%

PRHE

10, 876, 633. 92

5. WIAREE G0 BTHE

1. 0442

E: (D A OB EEIR T AR BN BB

THBRA R SR RS AR A, AR A s B et n_EAH 2 fed (22 sh i as »
(2) L SHR I AN IR NN EEE 5 3 & BT, TH A5 SE PRt AT 241K

TR AT

3.2 HEFERI

3. 2. 1 Z& M BUFHEN K R &I 5 RIS R A ARl e 2 1 B

HAbBN O 2A fe i EAR B D

| | | e
el | R | gtk | )
I ! flEER | 0-0 | ©-@
@ 2O | BKE%e |
XD
HE=1MH 0. 93% 0. 63% 1. 86% 0.47% -0. 93% 0. 16%
L EANH 4. 44% 0. 68% -0. 24% 0. 60% 4. 68% 0. 08%
B4
4. 42% 0.67% 0.57% 0. 60% 3. 85% 0.07%
AT S

3.2.2 HESHAREMURE S RIHMEM KR LI 5 RS LB E A
R LA




R HERHIA 2045 LERFA RS (FOF) 2021 4E58 4 R

EXFEERAH20a5EERFAHIRS (FOF) Rt AEMKERSEMP L

BREAVERNT BEH N KE

(2021406 H258 = 2021412H31H)

8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
-1.00%
-2.00%
-3.00%
-4.00%

T'z_l__{_;
T
L:_;

X

A
A
|I| R | ,/‘ \"'I,

'v—-’NI '\\%’%%/L /\/\ &V /*/\ VJ/\/N\I \\}, {0y

2021-06-25
2021-07-15

2021-07-05

2021-07-25
2021-08-04
2021-08-14
2021-08-24
2021-09-03
2021-09-13
2021-09-23
2021-10-03
2021-10-13
2021-10-23
2021-11-02
2021-11-12
2021-11-22
2021-12-02
2021-12-12
2021-12-22
2021-12-31

— R B EM2045 R FIT RS (FOF) RS EIERE
— R FEEIFEH20450 FHFEHIRS (FOF) FitlkaEias

e (1D REEEGEFAERH 2021 4 06 F 25 H 2R HIARRN 1 4.

(2) I EFRMHEF UM BMLAE, AeEEeaRERDE 6 M NECH, ZalaiR

IS A < 1) % TR 7 G B LU 75 S R e R A E

3.3 HAbtEim
T

§4 BHAMRE

4.1 #4287 (BEEELE/ND

w4 155

EATE G R G2 IR | 1E 25 b

L

A | BEam | FR

PSS
F& SR
B E
BE

(FOF).
FESLFRE
2050 V&
(FOF).
LR
2% Fafi
FE
R R
4 (FOF),
B S R
R E

GG

B F Pine River Capital Management
ST, 2014 5 4 NN SEHE G B
AR AT, BT B s R 5
TG T AR, BUER G, 05
4, BAEESEMGE . HEEE.

2021 4 10 H

12 H B 104




I E BARH I 2045 FAERRE HATRA (FOF) 2021 4E58 4

H s —4F
A AR
4 (FOF)
Regr

IR KR (A T 71
BESCA I L 4 (2 T2 5 A M

(A TEATAL RSB T 136
o 55 AR 4 A H W 2 22

S} iizgmmﬁ;ﬁm”ﬁiif 104 [BIRAIRAHEA AE RV 4T, 2016 45 §
HIMA 32 i & # A R A F, $H4F FOR

HE T, DR 7 0 B3 6 MG
R EE 2 A i LT
Gk, AAEA MBI

E: (D BEERELBEE ERHN MEEERANH, WENIFEEEe2EY 2R
F” $RARE 2 =] e 8 ISR FY: “ R E 7 SR RYE 2 = P € A S H 39
(2) IEZFMLATE SGE GIEZRAL AV N R B R A BRIME D B RHLE

4.2 BE NI E PN AEEB RN TEHBR U

AN, ARIESENTHIENE T GEFRE) . GEFRHRBRESR) M ST EREM. (5
IR Hr H ) 2045 TUAERRA IR G R AGRAF G P EE (FOF) & RD AR L
FRRE, AEWIAEH . B 57 0 5 0 BEAE F B B8, A8 P2k s il AU i) Bt B,
BN HA NER B 2. ABEGBIEE S H RIS S FMEMLE, T
T FE B A A AR 3 AT N .

«—\+

4.3 A PR EGERUHA

4.3. 1 A VX 5l EKHATH R

WEHIA, BREEENRIUTIERS (ERRRERSEH AR A5 H LR TEL) M
NE AT HIEE, ST H G R PR AR ML R, IR EPARRER . 7
SR VORI St 5 B8 R SR T 2 A TIN5 385 58 8 58 S Vi B 3 2% 2858 5 IO 0138 AT 400
RS ITAR S FFEERIROR S, BORA T2 5 IR B SEBL; EId 1T RGN T #2555 3G
ITHE MR, AP E N EERRTARRAS.

4.3.2 R ERX HATAKE B
BN, RESRKERELHTN.

4.4 ME W AR S HB BRI AIE S
2021 4 DUZFPE [ A LB RA T M AT S WIE, BT BORIESLAE b A i F e ORI 5EfR, 12

% 500 3% 1317



RRRE A 2045 HEFE RS (FOF) 2021 F5 4 ZERE

AR 5 TAE W AT B 7RG R URR . BT B AR BOR, R DL
OB T2, TS50 5 A AR XU GBS 2 WD S, I 9% 7™ 7 M R S T S0 R R K PR AR A
GRS, BB EZE . BRI, BARTEENECEAT, E2an TRaMER iR, AR
RERGEH. s, BB IR, KERG CPT EIKFE LLfE R AL, Seibch 11 A #7115
JEE)) Taper, SRTMNRMBAEMAMIGIRE) PR LK. BT, 2R THEAEFH T MiE
SR ECR , DU IR S, B BURIRIES RS . RN, ARG UIR4ERF H br et

GAIEfE, 45t EARIRT 2022 FEafhE VE R G AR, FRAIR T R e R S N ST AR e

4.5 | E WA ES RN FERI
BAEAR G HIRA T GO BUFEN 1. 0442 J0; A& IR GO BUFEIE K F Y 0. 93%, k5
PLE R AE U 28 <0 1. 86%.

4.6 MG B NESHFE NBBESE - HERE Y
ARG REAIEE, ANEH.

SEBEHAME

5.1 MEHIREEHE=HEHN
75 i H & (o) b 3 S BT PRI ] (%)
1| BT - s
Hor: - s
HeHn 9, 315, 641. 41 84. 66
] 5 WAL 7 52 % 573, 080. 30 5. 21
Hrp: fiige 573, 080. 30 5. 21
TP SCRRIE SR - =
4 | RERBEE - s
S AT SR - .

6| B S - -
S ST SR 06 AR B e i

F

RATIE R G5 B 44 4 1, 100, 805. 62 10. 00
HoAh 7% 7= 13, 853. 32 0.13
it 11, 003, 380. 65 100. 00

5. 2 W& WIAREATIL A RAOBE R HAS

5.2. 1 &G WIRETIL S REEAREREAE
o



PR HArH W 2045 HAERFB RS (FOF) 2021 45 4 MRS

5. 2.2 | EBREATW A REBRER R ERRAE

Teo

5. 3 AR A SeYME 5 & F =1 E LI R/ N HEFP 0 B SR 3B B 4
5.3. 1 & WIRE A RAME GBS B 98t A /NERF BT+ IR 5 P 4

T

5.4 M & HAREMBIF P RAMER T A S

e i AHE G 59;;%%@: f‘ﬁ
1 X i 77 573, 080. 30 5.27
2 PAT EEAE - -
3 LR fig - -
Horp: BURTE SR - -
4 R ADie - -
5 Al B g % 55 - -
6 R - -
7 ARG (AT A2 #f57) - -
8 [F] b A7 B - -
9 HAth - -
10 | &t 573, 080. 30 5.27
5.5 55 BARIEA oM E &5 ZE B =3+ E LK N ERE BRI F48 it #8553 4
e | mmmE | mBsR | SR GO | ARE Go ﬁ‘f{fﬁ;g :
1 019649 21 Efi 01 5, 200 520, 104. 00 4.78
2 019654 21 [H it 06 310 31, 009. 30 0.29
3 019658 21 [H % 10 220 21, 967. 00 0. 20

e EHIR, ARGMEFE B 3 3 figz.

5. 6 & HIRIEA o8 & B S T E LUK/ ERF BRI+ B SCRAESF IR
B 4

Teo

5. 7 & RIRIEA oHE G HES T #E LR/ MEF AT I R BB

T

5. 8 M & FARIE A SLHME o H & B 13E P R/ NP B BT LA BUE B B4

T

H 7T O 13

=it




PR HArH W 2045 HAERFB RS (FOF) 2021 45 4 MRS

(3]

9 MERAR ST R BB 5 180 i B

- 9. 1 R BIRAE S BB MR S Mt B 4
p

(9]

o2}

.9. 2 A S R BRI SRS BUR
o

(9]

.10 & ARAE S BB K B R 5 18 0L i 3

(9]

- 10. 1 A3 6 f BB Bk
p

[S2}

.10, 2 IR AE ST B BRI R S MBt a9 A
o

(9]

. 10. 3 7 H#A B f 3 52 $ 5 VAN
T

(9]

11 BB A SRS

5.11. 1 AZSHBHA T BIEFK KT EARA PR T HIABRER LR EE, K
R & i D —FEA B ATHES. LTIRER

T 39 P AT BB KR A4 RS IR RAT BRI SR A, AR AR G AT —
FNAREE BB AR AT EARRZ B ATHETT. A1

5.11. 2 G H R4 BERTE HE e S RN K& EREE
AFE BB IIAT AR, B 2 RS ) A B i 2R P A R B 22

5. 11. 3 HoAt % =M R,

5 ZFK
17 H R IE 4 1, 099. 05
EYSCIIE 737 B K -
IMEidiiel -
ISR 12, 754. 27
JREYAT U 3 -
FoAth R N
Ry 2 -
Hofth N

&t 13, 853. 32
% 87 3k 13

&
L
9

O |0 | N ||| lw N+~

=



I E BARH I 2045 FAERRE HATRA (FOF) 2021 4E58 4

5. 11. 4 R 5 WIRFFH KA THBOY K] R #5357 B 40

Teo

5. 11. 5 % & ISR BT B 22 A7 FE Ui 88 52 PR 17 0 K 5t B

T

5.11. 6 BB A A5 bE A TR A2

T
§6 &P HESE
6. 1 & HREA M E GBS F = FE LA NEER BRI 42 S8
ESET
| RSB
Fa | BEeRE | BELR | BT AR (0 yYa il Go) FedEk DR
51 (%) "
L R
FH
& EAME (LT
1 002340 . 146, 720. 22 614, 508. 30 5. 65 Ha
T e iy -
R |, X
Vbl
2 001410 | Freedar= j‘*ﬁ?z}?ﬁk 102, 335. 52 548, 927. 73 5. 05 RS
Nires g
W EEL |, X
Vbl
3 519133 | *EIRZNE RABTTI 172, 885.55 521, 924. 19 4. 80) R
N 2V
=
SIS R | AR
4 003853 117,475.05 520, 226. 51 4. 78 ER
P A R g
s s S8 .
P oy
5 001224 | B%RIGHEC 2 137, 395. 400 512, 347. 45 4. 71 B
I
BRE
ey Py
6 003961 5%7ilt fi | REVRIFIL 126, 398. 47 509, 575. 43 4. 69 ws
FRREA A =
7 001856 REBR \RALFH 116, 369. 67 494, 920. 21 4. 55 SR
7 e R 7 T e ' H
I
=
M5 (E X
e | BRI N
8 310358 | #Hr&TFR 265, 023.42 488, 226. 14 4. 49 B
. =
=
THH & | LRI
9 001054 | 138, 895. 21| 475, 438. 30 4. 37 HR
AREA | R i
10 110027 | Gk |(RLRFFR| 225, 066. 31 449, 007. 29 4,13 s

B 9T 3k 13



RRRE A 2045 HEFE RS (FOF) 2021 F5 4 ZERE

I EIE & =V
A
6.2 ZX G RFREEETERNTHA
Hr: 5 kFFAEREEEEN
HAZR A 2021 4F 10 H 1 2021
i e mfﬂ fa H 2020 e\ i 2
SRR PR
MIARE G H e AR HIE R o 4, 793. 00) -
MIARE 5 F e e AR R R 2 (e 6, 708. 76 -
2 R A B 4 A I N S A A | |
%59 (o)
AR 5L 4 A N S A A 95, 969. 23 279 89
o)
ﬁ s
MR S R RN SO 1. 429. 39 60 15
L GI")
MR G E AR 5 PO 232. 94 -
YA G FE S A R B (T : .

VE: IR RS AR M RSO B R R e AR P R SRR SR IR B R A

S A FLE CAE NI AR G S B S BUFE, 12305 S AL IR SE G BTk S
KPR FF O DR IR AR B B i & B R 20 I B R AT ROE T RAR . RIEAR G S FHKL
» AIEEEHE PR B T AR G E BNE B AR S B o o AR B9, AL et
WA= B T AR AT AT I AR S B 78 70 AN 27

MG EBNIZ AL S I, b G S E B A & (BTF BRAb), B2l e
RN ELAH R TE H AR I 9 . B2 [m] 9% (R g B OO FAC N B 35 58 ik < AR BT 20
(IIBE [Pl R BR AN B MR S5 B 5 A B S AHOQH I B, e[l B ph B BN LR S, 0I5 )
H 7 A (R BE 0] 35 A% E B OO T NS B ik e HAM N BB 20 R IS Il B . A2 5 e AT 2 4
RN P E 7 AR I N S AR IR 55 B O T BN 2 B0 L [ A I el 3 (R B IR 55 B AR
e WU AN X IR AR B I SE B & B e A B R 205 1 9 R AT iAG 5

6. 3 AR 5 HFH M SR AE M E XM EH

AN hﬁm¢ﬁ1E%ﬁ%@%%ﬁ%ﬁ%ﬁkﬁ%%mmﬁnm@%H%%ﬁﬁ?«%ﬂé
B PEUME TR & RAIE SR R R i e B A R BTN ERD o 8 T A Se Bl S B3t B

i, LRI I BL ST R BN, 2k & B A I IR BT VE B, AR 42 ] BB UG
PR SE N HDAT G JFE A SRR A B I, RN R B4R R HbR . R NG SRR LSk
PRECHEAE L AR T S5 S AT M RLABAT

fEay

o

B

100 #1373



I E BARH I 2045 FAERRE HATRA (FOF) 2021 4E58 4

§7 TR AEEHFES

L ANG)

e ST < 03 A0S A

10, 415, 998. 09

o ST 1] 32 <5 5 HR 473

ol ST ) 3 < e T ] 73 25

T U130 ) 5 < 37 0 AR B AR A (A B

UL =T 38D

e ST SR, < 4 A0S A

10, 415, 998. 09

§$8 ZEBHEANCZHERAREREAEESHFI

8.1 £&EHAFHEESHIRINFIL

AL fy

T IR BN KR A A
Sk <5 3 20

10, 000, 450. 04

T T 30039 18] SEN/ H i A
Gl

75 300 39 1) 52 /0 [ A
i

T AR BN KR A A
S B

10, 000, 450. 04

T YIRS AT (AR 2 e )
WUE RS SRS (%)

96. 01

T AR BB A I A R I B P 20k 4 15 TR) B RIS AT R E S

H /SN LR BN B, TR (Rl /552 M5 e i 43 00

8.2 REHHANZHEAESREAR SRS WM

p

§9 MEWARRERABEERER SFEHIEL

i H SRR ISR

ESEER/ N IIEE S5

&L (%)

AL DAL

R B | AR BUK
B AL (%)

WA IR

rsgm A 10, 000, 450. 04

96. 01

10, 000, 450. 04

96. 01 3 4

N oBL | be
B g N M
HH?’
=
p
uﬂf
|

\n i
|
AN
i
a4
N
|

o1l 3 137




RRRE A 2045 HEFE RS (FOF) 2021 F5 4 ZERE

R

FHAib i i ] ~ i

&t 10, 000, 450. 04 96. 01{10, 000, 450. 04 96. 01 3 4

=

§ 10 M EE IR HMBEERFR

10. 1 R & W A B —REFFEESH LA B BT 205689155

N T A T (Y LT, TR
" T
i ks
W CRE S B w0
B3 \ K B8 Hr
” 20%F] i (8]
i)

2021/10/01
fl 1 £ 10, 000, 450. 04 - -110, 000, 450. 04 96. 01
4 2021/12/31

R A

W HIN AL G ML 78— BB OB Hs 2 BRI 20%) 15 L -

ARSRAKE G n SR I U ARORE (] L 2R AR v e ], SRR < BN AT RETCIR SN AR IR 8 B8 7, AT R
X AR A A — R AORE s R DL N T BE 51 A Sk G IR AP R, A 1 B o B A 2
S IBE B I

§11 FEXHFER

1.1 FEBEXHER

(D) A EE 2T 5% 90772 BAs H I 2045 TR R & B R XL & e 4 (FOF) &
Tt AL S S
(2) (FEFREHIH M 20456 HAFEFA IR G AR E B E T34
(3) (FEsegrE Bhn I 2045 FAERRA IR GRS S S (FOF) FE L)
(4 (GEEFRE HAH 2045 FAFRFA RGN REIEEG P ESE (FOF) UM .
(5) BEEE NS TR AR B
(6) RN FE LT BAr HI 2045 FARFRFA WIR A AR N EE G h 4 (FOF) A4 1 &I
o

(FOF) 44

11. 2 FF7CHE 2
AL BCATEARH X 22 [ 1 1AM KT 21 S A5t [ R AR SR C JE S 4K 124 [R5 S & 45 3 TR A A

1.3 EFHFR

o120 3 137




R HERHIA 2045 LERFA RS (FOF) 2021 4E58 4 R

(1) PHEesify: Apnka e T/EH 8:30-11:30, 13:00-17:30. % H WAk EN, th]
1% TAR R SEEZ BN
(2) MshgE: JEEEE AWML http://www. jsfund. cn
PR S AAR A WA BE ], TR A A PG SR G B IR A ], % ) LR 400-600-8800,

8Kk E-mail:service@jsfund. cn.

BLESEHEFRAHT
202241 H 21 H

o137 3 137



