KBIARR AT KRB ER SIS SRR S
2022 SF58 1 FEWE

2022 £ 3 A 31 H

EEBHEN: KBESEHEARAH
EEEEAN: YEBRITROERAF
WEXEHHR: 2022464 H 22 H



KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

§ 1 HERIR

G I\ (T2 A RE AR 5 IR AR R B 15 P WA Sl IR
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

HE A AP EATIR A IR A R A S S A TR, T 2022 4F 04 7 21 FUATHG T AH S
SRR PRI A S SNE, (RN E AR RITR. R PR
#E R

S R LIRS (5 PR« BRSNS R e 72, (TS & 2 R

HES A SRR AAEI . B AR, 484 1 1F B0 s ol I 7400 i
e FNGERE AT LR

A 5 R R

AR IE 2022 4F 01 H 01 Hig# 03 A 31 Hik.

§ 2 &= MR
Fe L THFR KB IRBRAT IR A (QDIT)
4 FAUY 080006
oS (Y RLIRIFF IR
HEeERAERH 2010 45 A 26 H
e BRI S B 40 19, 303, 065. 16 1/
e =k N AIEL FELR T EBRIEETY, RGBS, &

WS TATE, IFAE IR E BB T A IR A F,
KL TR 7> AR GHE KGR K H b s[RI AE R 5T [ X
XA E b, AR AR BT, 150 i
JRUE, JE SR HE G B R A E M1

P TR AIEGHHERAGIMERA T H B NI EAN E

T BRI E A T, 8 Black-Litterman
P L AR ST T E T A B L, 7EAT

i, ia HAeRRE IR AOEIE M, BETEE NP
AT ANE S, RIS .

b g b Sk v JEE AR 3 HE R 1 SR AL BE 48 %0 (MSCT World Large Cap
Index)
XU WA 2 HRFAE ARG NBER IS, R TRERNES, 5T

MM EE. RN, AL HERREERIERH
AL, BR T RS S A UESR B A IR T I
BN Z A, AT IR AR B Hr%

Sy PTG, S8 A0 T 3750 P T W PR I B0 B B o EAh, il
THREEFSHX T2 8, KSR THE R T

F2u 12 W




KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

BETIES.
HEFTHAN K I 4 S T A R A F]
HELEAN Hh [ ERAT B A BR A 7
A1 A A W4 FR: BANK OF CHINA (HONG KONG) LIMITED
BrEFLE
. 8 AR T E YT (B IR A A
§ 3 XEM ST MESFERI
3.1 EEMEHR
Bpr. NRM
Es IRy N WA (202241 H 1 H-2022 43 H 31 H)
L AR s s -926, 874. 89
2. A A -5,016, 618. 72
3. ALY £2) 38 4 4 A HH A ) -0. 2746
4. BIRFE & =1l 22,131, 611. 78
5. WK I S B 1. 147

e 1 iR SHaAR AN IR S0 B N NW B 5 2R e A T3, 1A 3% A SEFrik

i AP EAR T B A5y

2. FrAEdE# IS 2022 4 03 H 31 H.
3v AWIC I R FR A S AR RN . BERtiEE . HABRN CRE A RMEZ ) FIRRAH
KR G BIAA,  AIARE AT S SE B I A 2 e AR sl Ui as

3.2 EFERI
3.2.1 BE&MBIHEM KR R H 5 R HANV SR B R 2R 1 L
‘ Wb g s L
FEMBRR | PEMKER | LSRR | -
i B - ‘ HlRE R | O—0 @—@
® WHEZEQ | RO i
HEZ®
iFE=AH -19. 45% 3. 78% -5. 21% 1. 23% ~14. 24% 2. 55%
T EAANH -26. 00% 2. 93% 2. 40% 1. 04% -28. 40% 1. 89%
ok -32. 77% 2. 32% 9. 85% 0. 85% —42. 62% 1. 47%
SR e = —6. 52% 1. 72% 46. 68% 1. 29% -53. 20% 0. 43%
kA —4. 18% 1. 49% 67. T9% 1. 09% -71.97% 0. 40%
H 3 45 1A
20. 21% 1. 19% 192. 44% 0.99%  —172.23% 0. 20%
AR B4

b
w
=i
pies
)
=i




KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

3.2.2 BESAFAMMUNRES R IHFERKERZ R HE RSB R

R

KEFFERITULIR S (QDI) R EHE K 3.5 ) H b 4 P B 2 v i 28 R i) ) S TE % B

210

180

150

120

0

60

30

0

E: BEAREERMNE, EReFHANDARe G RN HEANN AN RA s

00%

00%

00%

00%

00%

00%

00%

00%

1,,
A m"f

WW%%ﬂMMKWﬂWM%

M@W

& & 8 ¢ 2 5 2 & ¢ & S 8 & 2 5 5
% 3 T2 LR & N & ; &
A S G S S A A S O T 3R

] R R R R R R R RARRR IR R RERB | L& R E

|— K BFHRITUE A (01 1) Bit A MMKE — KBEFFRTIRA (01 D) Bt E Lg%

kb

W& RO . B IRAS ATl STV P B & e 2 T Y205
§4 BHEAME
41 HEBHE (RELZFNAD Fif
R Iz
i 4 % IR ﬁi@ B
IR B AN
I A, Ik MK & T
BRI AT LT, K% FPE 800 49 B ER S, B
HORE% B85 4 (LOF) 42638, Ko . #4F PineRiver
B GESR A S (LOF) JE4 VR A R
G, K EIE 50 JEEGES VLS SVHEIT, B
(LOF) B8, KBE 100 EEGE% 0 A el TR
i PRI, KA 300 HREGER, AR, 1%
B ke (oo e, Kasbied |0 F < 1a e ks
W | B S R R S (LOP) 2 PR VAT W3 AL 24
OB KA R % A TS 4 ARALT, 2017
Ve (LOP) HAATT, KB R TI (2 A K I
T T A A T ST A A,
P I A I 2 e S ¥ AE3E G2 TR
GO, KBRS B A LA R R m,
P S PN
o400 12 W




KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

e 1. BRFEGZPREIR H A AT B IR 2 5 P i E ROIAE H A RIS H
2+ “UEZFMNAERR” mf “HIEZR ML 1S SGEA GEZRL AN 5 B E B IMNED RIASRLE -

4. 1. 1 JIRFAERER - E BT MR B LB N E-S 2 E FNE K™ ML
T ARGARE W LR S A BT S 5™ & BT B R 2 B

4. 2 RGN ARSI F-A T E B O A

AN, ARGEHNRALIE GEFRTIE %) LHES TSN A gh &
(A A A S AT A O UE , RSB B B 9 S U B AT I8 P i <
AV St E g ANt E S SOV E A i TES RPN S N =Sl F R e Sk e S i TS s
AHIZE AT A -

o>

4.3 AP HERHHA

4.3.1 AP 5 ERPAT BN

BAEHIN, ARPHRHAT (ARIATZSMN) STHE, EM5. RS 0. 25
PATEEAIT, AT FEREAS, GFARES . HRAA. RIEREIIRI%,
=R

WEFESCRE, Anl N IR a L=
FF & EIA RSB .

BRI GIRE, AFFATHRIRRER R 2OT TR ASEE AT, S REHAGEM
TEAR VTSR A R P, T SE AR VAL A BE T AR . RAR W& 4 B ST B LS B
b B | T

ESPIT, A FSATEF R B HIEE, ARSI R A2 5 % PUT BRI 5 -
2T ERIE CAFIATAZ SN WHE, NS, RETTRIEER S REATFEHER: %
SNAE 5y, ORGSR SE TR TR, RHIEAS 5 BAT I A 1

BB HAT NS 5T oRAl, A RIS R, WERERE T, KIE (AR A TAS S an)
(R, FR. BhASMEA AR B A R, JFAT M IRAY, L 1 A R AR AR R
R, A FHE R BT SR A A IR P

AmNE S 4 NFERFZ ST TR, THERN R . IR,
fEEFNGH 0% BAEACE X 1 H . 3 Hy 5 B S BT T A%, KRR R A TR 5 K 254
AT

\
b
I

mWFFCER IR TUER, A st 4L 22 BRAE 2 Rt



KB ERATIIR S (QDIT) 2022 4E45 1 ZREHR 4

4.3.2 REZHITNHE T

AIREHIA, AARE FIAREAES S50 S NAEMZ ST, REIFEH RS
AL (R B Ty A AZAIE S 24 H SR 5%EE 5 -

AN, REIASEGA TP B Q-T2 5 A i far s (1 7 H S S AT .

4. 4 WEHHNES KR T RIER SR U A

4401 HRAE TN R 1 R RN ALE R 4 A

et 1 P9 [l B R BRI R AT I W 22 [ T BRI AT, 2523 OECD 5128
i A RIS A 5 T s d s SR 1 38 e R TH S UM 2 . [E PR S Buh b R — P HEm 1 R
RIS AN A, RS BRI AR WL 2 O, ARV AR (b4 I P e 1 2 354K, X 423K PP
A1 CPT TRt — 20 MR AT KU o RS B T S it e RS e B8 XU Al 4 T s — 5 s i, L B
REWMANZ BRI, RN T HASHELL T 2R e 7RG - U i) 73 i
ISR, I 1k R AME (¥ 4 B @ A0 (R R IR T fe B2 B A AR T U R
PRI Z B R D), IF Bl TIRECT RS MR S L, B —VORE TR R, EHE5IR
T ENE R E I EIER AT T U E BB S, R SRS T A REE . BN
P LG & 207 AT DA IR B R AN E XS, B AMEAS S DL R K P (0 S BTSSR 5 B 5
MRS A Ml A B I 7 1) AR HE— 5 BB, R SR A T 3 1 B I T IR sl P S P T 8
B ARTHIX — K T At I B AN T AR R

05 0 P A JE < B S A T SR MBI 5, E T 7 AR A PO RS B R
J FLICI S RS SS0 SkEAT T EAC, JREMACE T ER BRI A A

4.4.2 REHIANEEEHDLSER

BWEARRE IR, AESHEFEA 1. 147 76 ARG PEES HFHEIE K FH-19. 45%,
GBI HEI 28 2 5. 21%.

4.5 |MEH AR ERE ABREEFT = ETE U
AJEEH 2019 4 3 7 1 HE 2022 4 3 7 31 HIE HBLES: 60 A TAF HEE T #ER T
5000 J3 T, A gE BN O o IR SR i AR B Al R T 5

§5 BBEHAMRSE
5. 1 A RIRE S A5

75 i H &8 (NRM) b3S S BT EEL ] (%)
1| BT 20, 448, 101. 54 83.21

oy

o6l 12 W



KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

Horpe W

19, 642, 715. 06

79. 93

Do

HEEIE

805, 386. 48

Pl LR

HERBT

[ 5 WAL 5

Hr: fid

Vi XIS

4 | ERRTA SRR

Horpre iy

LI

AR

BUIE

5 | EANRE e

Hrp:

T

K 3B ) SN IR B

il B

s TR

T L AL M it

4, 069, 036. 74

16. 56

56, 246. 54

0.23

6
7

8 | HAhH =
9 | At

24,573, 384. 82

100. 00

5.2 EMIRAEZANER GhX) IEFTHIIBRERAFERIERE 2

Ex X) AfRE (AR i R & T E R o)
Hh [ A 19, 642, 715. 06 88. 75
% [ 805, 386. 48 3. 64
ot 20, 448, 101. 54 92. 39
5. 3 MEBIRIEAT W KRR E R RIERRAS
N e
K ARIME NRTIE ijif””%ﬁ
A5 MR 55 5, 784, 855. 97 26. 14
A H o AR TS o 7,692, 625. 22 34.75
H 9 o i - -
AE TR - -
SRl 254, 434. 11 1.15
=T PR fE - -
Tk - -
FEBAR 6, 714, 483. 12 30. 34
MR - -
5 e - -
N |4 1,703. 12 0.01
it 20, 448, 101. 54 92. 39

T AR IERMEERATIL > FebnitE (GICS).

T 12 W




KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

5. 4 JARAZ A SOMME o F S 5 7= 19E ELABI R/ R PP B A . B 3 B 4

5. 4. 1 MEFARIEA SRUME G 2 S5 8 HO B R/ R U HT 48 R R EAEIE

ey &AL
HEE
F%_‘ /Z‘\\Ej% /\_‘ fr y Ay ~ N e N — N /\ I VR =Y
o e NEIGFR | IEFRR | BREIE | FTEEZE = NRME (N | BPEE
) (Fp30) i K1 G [X) (%) R 18 L 451
(%)
Alibaba s
Cro fa] EL B 09988 FHAE
1 Hold?ng LIk g o | HEEE 16,450 | 1,495,538.94 | 6.76
IN=
Limited | FHRAH 2
Alibaba
Crou [i] B ALk
! Holdl[i)ng SE M | BABA US | 2505 | 2H 360 | 248,646.29 | 1.12
IN=
Limited | FHRAH e
Xiaomi 01810 HHEAE
2 | Corpora | /NKREEH] HK K5 | HEEE 152,065 | 1,719, 167.72 7.77
tion At
JD. com AR 09618 HIBIL
3 In'c % 43 45 PR ” KA 5 | hEEFE 8,170 | 1,550, 472.70 7.01
' VNG it
1D, con R H Y ik
3 In'c B AR | JD US wiks | EH 252 92, 577. 32 0. 42
' VNG T 5 H
03690 HEIE
4 | Meituan | ZEH ” KRG | P EEE 12,450 | 1,571, 104.79 7.10
it
Tencent . HIIE
& 1 425 1% | 00700 o i
5 | Holding i§§§2§;§z o B 5y | hE A 5,040 | 1,529,538.91 | 6.91
s Ltd At
3 VE
NetEase .| 09999 ki ‘
6 e W 55 2 ] K A Ty | A 10,850 | 1,265, 362.13 5.72
’ it
2 1
NetEase N Wﬁﬁ
6 e W 5 A® | NTES US | wiFd | £H 270 153, 729. 92 0. 69
’ =5 B
Kuaisho N
u T o024 | TSI
e . N,
7 chnolog RFRHE HK KRG | HEEFE 23,550 | 1,417, 166.98 6. 40
. it
Sunny kT 02382 BIE
8 | Optical | Rl (% - KRG | HEEE 11,230 | 1,148, 473.69 5.19
Tec | 1) HIR Bt
o8 12 m




KRR BRAT IR A (QDIT) 2022 4E45 1 ZRPEHR 4

hnology | ATl
(Group)
Compa
ny Lim
ited
Semicon
ductor
Man e
S E B s
ufactur B 1 % | 00081 FREIE
9 | ing In " G | HEE 73,430 | 1,020,729.24 | 4.61
| HE A R | HK
ternati |  _ Bt
/N
onal C
orporat
ion
Haier
. Smart R K 06690 FUEIE
Home Ji A PR FARZ G | P EE 45, 450 938,097.29 | 4.24
0 HK
Co., NG Fr
Ltd.
P A BT FRIE R 02500 2 24 1 R

5.5 EMAREFFEHAER S RNBEFREAS

T ARG IRRSFA 57

5. 6 R & HIARIEA R E S E ST E H IR R T4 BUs B B A 4E
T AEEEAMRE WIRRFA 557

5. T MEFARIZ A RMME G 2 &3 E LI /D HER IR+ 42 B SHFESR R R

Gk

T ASTEEAR I WIAR AT B SRR -

5. 8 MEWIRIZ A RMME G H & F 138 IR/ HER FIRT LA SRATA M B 9

|

E: ARSAREHIARRTA &

5.9 EWIRIA RME 5 HE S 7= 5 E LB R/ BT+ 2 S 3R I
e ACHE AR IR R R R ST

5. 10 BEHASWEME

RRATAE .

5.10. 1 AEESBEHIT TR IEFKIRAT EESHRE HIREER T REE, &

29

w3k 12 W




KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

FEREmB H i —FARBATTET. LTRFEE

ANt 0 A AR BB AT A RS R RAT AR T A ISR A, e AE R g i) AT

—EENRZBIAIEDT. AT

5.10. 2 ZEHEF MR +4 BERTE N EE S FME RN SIEBEE
FERGRIATTABEE, BRI UE IR e L N R .

5.10. 3 HABTE P HI AR

S K e (AR

T
d

A RIE

PSCIESS i 5K

B2 A

JS2 YA JE

JSZ AT FE TR

56, 246. 54

FoAt MR

Hfh

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

#it

56, 246. 54

5. 10. 4 EWIRFFR B4 T8 B K0 T ¥ 5t 55 FA4H
T AIEEARE AR RFAT TR BN TR G (RIS,

5.10. 5 A HIARAT 14 B T - A AE Ul 52 PR O ) UL A
TE: AT GAR T WIRAT T4 2 A SR 2 RGO -

5. 10. 6 BB A SIS ERIFALSCFHERH S
O TN RR, 43002 5 2 30 T A7 TR R 2%

§ 6 FFAEEHIRF)

LSRRG

T SIS < UL 0

19, 991, 039. 54

I ST ] i <5 5 FR DI 3 0

3,157, 417. 40

Uol: T ST 1 < B 450

3, 845, 391. 78

I 757 S 18] 22 e U7 70 A2 B A A (A5
UL <= IR

e ST, < 4 0 A

19, 303, 065. 16

§7 ZEEBNEHERRERHEESTH VA
Vs ACHE A I B 4 BN IE 4T Ve SR VAL O .

o101 12 7



KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

§8 MR EE PSRN MEERFR
8.1 RGN E—RRFFAHES OB LHIXBIEGEIT 20%KFHL

B T W S BT L o WA B eI

VR

» FEAT 5L 4 004 EL 151 ‘

#H H i3 53 . N

S e | o0 ;g Zg gg HHBE a0

* 1] 6] ‘ ‘ ‘

ML 1 20220112720220331 3,914, 643. 70 0. 00 0. 003,914, 643. 70 20. 28

| 2 20220101720220331 5,112, 820. 51 0. 00 0. 005, 112, 820. 51 26. 49
R R

AIE AR WA R R E A EN ﬁ%%tﬁ2%%h%,%ﬁ%$%ﬁ%ﬁkﬁ%@
[BIAKEGR, AR AR CAE: EAUS B Fsh e 5 1 E R AT 5000
JITCIAI RS+ 2 g A B KRR i 30 XU, A B e < i o KF&QHV AT e B CRES H I
[l BEAT IR, PRY N RBE A

8.2 BB PR MM E LS B
AT G I TR 5 R H A AR

§9 BAENMFHEF

9.1 FEXMHHER
1o REIAER ST R SRS L IR & BRI 35 ik AR St ST
2. (CREMEFE UL RS IER G RIE R R SRS EF)
CREEFAER ST ML R EAS IR IR & RO I 2 S FEE D)
CRAEFAER ST AL KBRS R IR A BUE - R B I S R U )
AR
v RGNS BRI B
Ty FEEFE NS B LA B LU

w
/

N
7/

(@]

(o))

9. 2 FERCHN A
B AT SR T B BN 1 70 A M R/ 50 4 FEA8 A IR T

9.3 AR

B T RIS S BN P A N/ B G FOAE A CE TN/ SR 4 BN LI i o e 25
B S SO FESCAT TG, BV TR B BN (A 9 U1 46 25 SRR S R s S E

PR E X ARG BN, A S B A KR S A R A .

PRGOS 400-888-2666. 010-86497888.

E VIS S VA



KR ERAT IR & (QDIT) 2022 £E55 1 Z=E4 s

MHk: http://www. csfunds. com. cno

KBESEHRFRAR
202244 A 22 H

o121 12 0



