bH

b — 4 e

FEMRSHEET
(FOF)
2024 £E5E 2 2

\

\7U

B

2024 £ 6 A 30 H

HEEEAN: PRRESETEFRAF
EEEEN: LEBERARBHRITBROABRARE
REZEHBER: 202447 H 19 H



TR —F R IR G e i (FOF) 2024 455 2 AR

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEAF LA A A BLSEE  HERAER E BA A A AN  B A AT

FEEE N BB AR R RIRAT R A IR A AR A S & RAUE, T 2024 48 07 H 18 HE#
TAIRE I SR P ERAR R A A MG ENE, REEEANBNEERRICE. 37
PEFRIR B 5K IB I -

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE RS & — @ A

B N BUFAMCER I ARAKRIL . BB MR, FoEE AR H B R SR A LA 2 B 13 A
e RS IR

AR I 55 BORER Z 1T

AR AE 2024 4E 04 H 01 Hi2 % 2024 4F 06 A 30 H k.

§ 2 &7 M
& faix HCR ik — A RS (FOF)
e TR 013761
B Y (Y LTIFF
F&ERAH 2022 4E 3 H 24 H
T JHAR B S 4 3 A 54, 492, 934. 07 {7
ot Hw KGRI RS, RIERTT 2 M EAAE KL

S FFAE AR R AHA BT 7, 7 M PR BB 2H 5 R )
HIPR T, FRIEE T AR

P SRS 1. REBE R B RS -

TERRE PR E T TH, AL 3 BR8P~ e B 2R
BE (SAA) FHEEA T =L E Sl (TAA).

I P L SR (SAAD S PR 2 4 K A 2 3 A Bl
RIS, RIS S BRI S B LA K T Bh
RPEHIIE A TEACPIE — 1R BRI O . AREEE IR
TEE L E RIS (SAAD K AT Py I S A5 25 117 3 1 XU A
ARHIE R, B ZEE T EMBUR . S5 AL ATk
RIEEH . TR, $5s ARSI i 55
7, DB mEmor, #ie K EmsaiR, #TH
R K2 = B

AR T P~ HE RS (TAD RIESELER T
T T T IEIA > Z U . B IETfabs. 1%
BURA . RIS [ERRZER, REEFERE
S I I AR R b, AR BRI T T A 1)
AR LA T %o} I 4 5% 2 W P2 2 A B s K B4 % Lol g

20 3k 13



TR —F R IR G e i (FOF) 2024 455 2 AR

ITHIENA TR, R ER A SR RIS RS H
PMEAKAE R IR . SRR T A E, AREGRAE
A T 7 I B T SR BN B I B AL, g3k
R A [ 417

2. FEEHTIHR -

T AR A SR, AT AN R ) 45
pRREAT IR, RS HIESERZE.

AV £ b AR HiIE 800 Fa Al 25 2R X 80% +HARATIE A HAI 2R (BiJ5)
X 20%

IR W28 4 AT KREEGNREGTIFE GRS (FOF), KUK 5 T st &
ThiFRs g e, firiiits, MTimiked
B, Bmmie, RTREMEe RS, REHY
B ARGIE AT IRGHEROEAR S, I AHBBOE
PUR R B ET . SRR T 370 5 LA R 58 S H
SR R ORI A U

FEEIA Hh R 4 A FEAT B )

REIEAN LRI AR R AT R A IR 7

MR I AR

R 3% —AE A VR (FOP)| B R ik —FE A TR & (FOF)

A C

R PRSI S

013761 013762

IR N R 2 Sk < 40 U A

47,996, 345. 05 3 6, 496, 589. 02

§ 3 EEWM SRR SHERI

3.1 EEM &R

Bfr: ARt

B ek ‘ﬁ%%(@mﬁ4ﬂ1aﬂmy£wqmﬁ)
HHRKR IR —ERFE RS (FOF) A|HRKEIR —FEHFEIRS (FOF) C
IR N IS s -62, 043. 30 -19, 039. 85
2. A HFE -180, 720. 05 -39, 369. 30
3. AT 3505 4 A B A R ) -0. 0037 -0. 0061
4. AR L 4 0= 1 42,922, 644. 43 5, 704, 149. 50
5. AR I 1 A E 0. 8943 0. 8780

T LA O S B e fia ik e AR SN . BT aE

HAtle N (ANE A SEZE S a1

B AR G 9 A R BB R 5 B AR A, AR D A 39 L Se B A9 28 Fe (i A2 sl i as
2. EIRIE GV EFEARIA CFERFA NG 5 2 e I, TN SR SEFRRIR e KT 24K T

plk G

3.2 BEHERI

3. 2. 1 ZE&MFIHERKR K H 5 RN 57 LB A e 2 1 H g

% 300 3L 137



TR —F R IR G e i (FOF) 2024 455 2 AR

PR IE—FERFA RS (FOF) A

b4 bl s i v
‘ T K SRR G L 3 L U o
e [REEKERO B " W EhEZE O—0 @—@
HEZEZOD & ELE)
@
HE=EAH -0. 46% 0. 81% -2. 58% 0. 66% 2. 12% 0. 15%
LEANTH -0. 90% 0. 98% -1. 28% 0. 83% 0. 38% 0. 15%
o k—F -8. 55% 0. 82% -9. 48% 0. 75% 0. 93% 0. 07%
EE SAsaE
~10. 57% 0. 64% ~15. 87% 0.81% 5. 30% -0. 17%
XGRS
HHIRR R IR — R IR S (FOF) C
Ml &5 b L v
‘ T I K R AR 5 b FE U -
B [ EEKEO » WKz O—0 @—@
HZEZD I EhE1E)
@
E=AH -0. 66% 0.81% -2. 58% 0. 66% 1. 92% 0. 15%
AN A -1. 29% 0. 98% -1. 28% 0. 83% -0. 01% 0. 15%
o4 -9. 29% 0. 82% -9. 48% 0. 75% 0. 19% 0. 07%
EB St
~12. 20% 0. 64% ~15. 87% 0.81% 3. 67% -0. 17%
HERGEE S

3.2.2 HES & FEMRES RTHHMEWKRZZ) LIS RIS R R
R HI R

=
pes

=



IR R —FE A IR S B &R 4 (FOF) 2024 F58 2 FEHE

FER B IR —EIFF RS (FOF) AS it 18038 -1 3 5 I8l A Mle £ HCAS R SO 3R o i 55 92
SE e HCE)

3. 00%

0. 00%

=3. 00%

=6. 00%

=9. 00%

-21.00%

2022-03-24  2022-08-09  2022-12-25  2023-05-12  2023-09-27  2024-02-12  2024-06-30
—HPREE—FHBES (FOF) ARWAEEKE —PHSE—FRHERES (FOF) ARG ERGEE

FER B IR —EIFF RS (FOF) CELit- 1838 -1 3 5 I8l A Mle £ HCAS R S8 OB 3R 2 i 55 92
SE e HCE)

3. 00%

0. 00%

=3. 00%

=6. 00%

=9. 00%

-18. 00%

-21.00%

2022-03-24  2022-08-09  2022-12-25  2023-05-12  2023-09-27  2024-02-12  2024-06-30
—HPREE—FHBES (FOF) CEWAEEKE —PHESE—FRHERS (FOF) RNl EiEREE

§ 4 BHEAMRE

4.1 RELE (RESZENA) i

EARFE SR GZ IR | 150l -
EREW | BEam | FR

POAT A BN T3 7 2 AR s A AT IR 7] 4
SR EE B, Pz N IR A R
ik ez 2023-04-10 - 114 | m) BOR$EBE AL 40 55 7 150 9 B B 2
PR AT, 2018-06-04 JnA Hh RKIE 48
HAWRAR, PHERHEEH.,

FFHIE (B ST | 2024-02-27 - T DR E RS EAT IR A R AT

< o

wa | B

50 137



IR R —FE A IR S B &R 4 (FOF) 2024 F58 2 FEHE

2020-12-08 NN FRKIE S E FAH R A
a, JHEER A

T 1y AR H AT AR H O — S DL P e A FfE e 2 H s iz e 20 P B 3 & R A2 H i
HIEIL, AEER H O A FA R

2~ EZF MO SCE GIEFRAE G2 BN ES ., IS PO B MO 5 B P50
SEAHRIAE o

4.2 BN R E A AR SEE M E 1E A3 B

AN, ARGEHNREME T QERRGIEEIE) LSSt AR gi e
& A SOEERER IO RE, AEWSHEH . B, BUE T, BUE THha 0
BANE e 5™, MM AR E AR . AN, SRR E BT G0 REM
A G FRME, THEEM. RIBATEE GG R B0 3 22 a0 BT AR 2479

4.3 AP G E R

4. 3.1 AP 5 ERPAT B

ARG I, ASESE AT RARIR GRS A A T AT BT SR KA
A NI OGS R, MR FE i, BT RSE. ZHPAT S5 SIS, il R
GIAIN T8 77 AL IR TR PSS S A FHAT . ARSI, AT H T8 5 il BE A
TR AT IB 0L R AT, AR H G Z A AFAEIEAF5E 5 B 7 fanik i 1% 100

4.3.2 RERXHIT R ETHH

AAREWIN, AR T TE RS A E S 505 I ATF RN S b, FH R A28 5 R b
() 8300 38 5 B S 12T 2524 L BSSHR) BRINAE B3 3 UK, A b S 41 4 BRI 43 e S mis 75 B 2k
(IR IS 5, 2 7 R iR 5 5 4 B AT A S B R -

AAIRE AN, KRR IMASESA P]RE- T B A2 ) AR s 4k (1 e 22 5

4. 4 REFAE S KRR NIZ BT

CRE TS RIE VER, 4 AAEREE Bk, 5 TR RS TR 6 HK, —FE b
UESRSC R B2, 43%, IR bty — e b gL 2, (LRIFSEEIERSS: 4 H R RIS 3,
A LR GDNARIR A AR IL, NTERSEAT RS A R 5 A LR R i
R MRS TR, TR Tk, A Dowl /i RS Beig R ks 6 A higdA st
TR TATIRA, /NTHEBRIEROC, (B2, QAR FRE IR A/, 7R BRI 6 i 1

Foeu 3 131



TR —F R IR G e i (FOF) 2024 455 2 AR

FREGE THLATR . WREESRE, “REEASRS. R, HARRRIARR R, 4
Sl 3K 7. 12%. 3. 93%. 2. 21%, EE 2000+ HE 1000 ARG R ELE 2, 25 Rk 11. 89%. 10. 02%.
7.41%. WHE—ZATIKRE, BT, a0, diskhm. Hx. fyRIRL, 720k
Bk 7.59%. 5.31%. 2.74%. 2.33%. 0.72%, H AR NEE, HbhLia. HHERS . LEH. &
W, HHEHLERIER K, 205 FB-25. 39%, -20. 38% —19. 81% ~16.21%. —14. 06%. [E P}
WA AEFF A TiMs R, SERAE 4 H BN takse Bk, WRIR T A i, SEoctRdlnlif s 4k 2k
b NR AN BRI ME, BEmMEG, MR, EMRAEY, EFaRmiiiE.

AREEGET IR LIS, HE e TG IaR, AB s, 17k, Kb =
ANYEJE R A RS2 IR P s, DAMATESR ) beta (B9 IR Ah 1, 58 AR B AE Gk R 1) 1K
alpha. M ZZREREIBITMRANG, H I FREHEMBO S B EUERS T — e @ aas . A7
SORSEREFIZORNE, RSSO RS, HAM AT ST RNFIET, SHRFHGERSER
B IE R BTk .

4.5 MEBNEES KGRI
AAREWIN, 4 A RO HFE K -0, 46%, [EHIV ST A B e 5 8 -2, 58%; Fidr
C R EIY K2 N-0. 66%, [FHIV Gt AL R 35 2K -2, 58%.

4.6 MEHNESIFA ABRESH ™ ETE UL
AR U P 2 e TS T

§ 5 BEAGIME

5. 1 REBIRESH=HEHMR
e it H EH ) A R BB (%)
1| Bt - -
Hop: i - -
FEGT 45, 398, 662. 53 93. 16
] 5 Wi 7 % 2,850, 933. 15 5. 85
He: i 2,850, 933. 15 5. 85
B FFUESF - -
DRl K iy - -
G AT A SR - -
SN IR 4 il gt - -
Fodpe SEWraR IR I SEN IR 8 4 5%
I—Q;:
T | BT E AT AT 463, 471. 44 0.95




TR —F R IR G e i (FOF) 2024 455 2 AR

Hoph 7= 16, 482. 64 0.03
it 48, 729, 549. 76 100. 00

5.2 MEMIRBAT WA RPBERFAS

5.2. 1 MEWARZATLRABARERRES
AR HE A AR AR R R R

5. 2. 2 MEWIREAT I REB BB R B E R R A&
AF GAIRE AR AR T A B

5. 3 FIRAZ A SMHE 5 H & T 1#E LR/ HEFF I BRE B R I 4

5. 3. 1 MEFIRIEA FMHE o ST 7= 18 LB R/ N HE P R BT+ R 1R W A
AR GAREIIRAR AR -

5. 4 MEWIREF MM RN GHFR R A S

Frs 7% ol ~RehE Go) e HE ] o)

1 E X i g5 2, 850, 933. 15 5.86

RAT S - -

w | Do

ERlGE - -

Hrp: BURMEERL - -

il i - -

Al FE YRR B 5 - -

T - -

DT NCIESi) - -

[F b AF B - -

O |00 (3| |01 |

HAth - -

10 &t 2, 850,933. 15 5. 86

5. 5 MEFARIZ A A o 2 & F™13E LL I K/ HEFF RO BT L4253 R B 40
e | B | Gimal [ BE 6K | ARNME Oo) | SRS EERE (0

1| 019727 | 23 [Hfk 24 28,000  2,850,933.15 5. 86
5. 6 W FHIRIE A RME 52 ST 3E HBI KM HEF R BT +48 B SCRRES U3

K

ARHE AR AR ORI A B SCRFIESR -

5. T WEHIRIE A RME G E ST E LA RN RIRT T4 57 & R85 4
AREEARREWIRARFFA R R

5. 8 T HIRIZ A SRMME 52 T 7™13E HeB K/ HEFF B BT L2 BUERE BA 20

% 87Ul 3L 13




TR —F R IR G e i (FOF) 2024 455 2 AR

A AIRE AR AR FFABUL
9 MEMRA RS BB KBRS B 0L

- 9. 1 MEFFRAZS BB I AR R A 157 B 48
ARG R T AL I B, MULIAE A -

()]

()]

()]

- 9. 2 AHESHF B B R BOR
AR AN R T A S SRV ], MU A IE R

()]

10 MERFE ST H KB IR 5 1B 0 i

()]

10 1 I E AR BB BOR
[0 5 A A e e O R e S

ol

- 10. 2 |EFIRAE S BB HFH R R R B4
[ S AN T AR e 8 e, M

()]

- 10. 3 HE AR BB
[0 A A e e O R e S A

5. 11 |EHAHRE E

5.11.1

ARSI BB IR RAUETF A RAT BRI S AR S E ML R A, BRI g H
A —FENZ R AIFETT. BTTIE.
5.11.2

BUEAIR G IR, AR BRI

5.11. 3 HARE =R,

e B S & G

1 17 HARIE S 8, 852. 21
2 |MUHERTEHE R -
3 |BSA -
4 MR -
5 |BEUSCHI K 2,723. 68
6 [FHALRIGKR 4,906. 75
[ -
8 AT 16, 482. 64




TR —F R IR G e i (FOF) 2024 455 2 AR

5. 11. 4 AR TER B4 T 5 BOW B T R 855 FA 40
ARSI AR AR T AT AL T F I ] #4555

5. 11. 5 AR AT 148 B A E Uil 52 FRAB L i) 1 A
AIE SR IIRR AR

5. 11. 6 BRA G & FHERF A FHEIR I

ARG A RPY & TN R R, BT A iR R B B B LA ) 43 T S AT
REfA LR 2.
§6 HE&EFES
6. 1 &5 HAREA R E HES T = 1#E e K/AHEF R+ 2 E ST HA
EEET
| FEEE
Fa5 | &N | EeELR ﬁﬁﬁﬁ1%ﬂ%ﬁWb®ﬁﬁﬁ(ﬁﬁWﬁmtA%§ﬁ
51 (%) "
VB
H&
5 7715 K R L TR i -
1 014728 iR " 3, 656, 710. 05 3, 499, 471. 52 7. 20 i
FR IRR 5587 (32 20 T i
2 005765 1, 730, 787. 43| 3, 235, 707. 10 6. 65 i
sERAC R =
FRRRAT R A (32 2 R i
3 016312 4,243, 561. 58] 3, 203, 888. 99 6. 59 2
W4 C = =
A5 AT T | L Tk
4 002980 1,568, 422. 01| 3, 138, 412. 44 6. 45 BN
T 2 = T -
5 77 12K 1o i .
Eul/sPill
5 019034 %Uﬁﬁ?%é%ii’g/ﬁﬁi}?b& 1,431, 357. 16| 2, 305, 057. 57 4,74 w5
#k C g
R IR A A B 2 i
6 166001 2,067, 489. 47| 2, 277, 546. 40 4. 68 2
BALORAl xR b e
5 7153 4 B L T
7 001018 599, 859. 61| 1, 871, 561. 98 3.85 BN
HIRG = ’ -
5y J7 1539 [m) B L i
8 011649 1,962, 331. 26| 1, 814, 371. 48 3.73 %
wEEa A ® -
HRAEZER R X
271 o1 )
9 161834 %ﬁ@ﬂ%iﬁié?"’ﬁ?ii?ﬁk 1, 123,672.45| 1, 618, 088. 33 3.33 i
(LOF) A *
HH R AP X
=71 o1 )
10 002685 ﬁ%%ﬁiﬁﬁ%@a"’ﬁ?i}?ﬁk 1, 240, 759. 06| 1, 335, 304. 90 2.75 B2
B A *

o100 L 131



IR R —FE A IR S B &R 4 (FOF) 2024 F58 2 FEHE

6. 2 M7 RIFHE AR % H

Hd. 25 RFFAEREEEN
H
55 *ﬁﬁ%%giﬁgi;5§2”4uﬁﬁﬁA%ﬁﬁ%E@g
a0k
AR Gy B A R A R T 2R (e - .
M HARE 5 3 4 A R [R] 2% (e - .
MIAREA RS AN S AT
s o 28, 530. 15 14, 702. 33
SA AR RN AR 135, 093. 17 34, 947. 94
#H )
SRR RS RN 22, 658. 36 5, 824. 70
#H )
%%?%%i%%ﬁ#i%i% 47079 |
#H (I0)
6. 3 A E WA NESERERNEREWEG
RN, AIESFA IS R KA E R0,
§ 7 FHREES DTS
B Ay

GiH HRKEIE—FERERA HRKEIE—FREERA
* (FOF) A (FOF) C
i WA 4 0 40 e A0 50, 108, 991. 73 6, 573, 154. 53
i S B ) 2k 4 FR U 47 00 40, 378. 81 43, 528. 83
Rk - i HH R 1] 2 4 5 82 [R] 430 2,153, 025. 49 120, 094. 34

/I\u “_» iﬁﬁ”)

T ST B B4 o A B A (4 Bk

T SR < L 0

47,996, 345. 05

6, 496, 589. 02

e SR

ARGIEE NS/ YN ¥ T

B [e 473 L A 4 A 0

§8 ZEEHEANCHERREHRAESHNL

8.1 & EHANFHAESHIRINFIL

L DANG)

T H

FRKEIE—FRA RS
(FOF) A

FREE —FRA R
(FOF) C

T AT B A e 3

10, 000, 000. 00

75 IR SR/ R i 3

5 5 I3 I S H /[ ] a fy

T IR BN A AR 1 0

10, 000, 000. 00

% 11U 3k 13



TR —F R IR G e i (FOF) 2024 455 2 AR

e SR 5 A ) AR B e 0 00 o ik < A
MAELH] o)

T KN/ HIE SRS A B B NG, S/ TRE (Rl 2002 e it 47 4

20. 83 -

8.2 & BHANZHEARERR ARSI 5 HA
AT E BN A TC A I8 B AT 5 O

§9 MR EE RRPFIMEESFR

9. 1 REMNE—BREFRFAESHBLHIE R BRI 20681F 5L
T A B — B A e A L A AR IR B T 20%F) 15 0

9.2 MR EE R M EERGER
o

§10 FEXMHHEZR

10. 1 &EXHER
L. R — R R AR G rp e 4 (FOF) MGHEHE S
2. (PEEEERFANIRARE SRS (FOP) EE&ER)
3. CHRREGE FRA RSP IES (FOF) L&)
(PR 4R R AR &Pt E (FOF) fAZEUHR)
By FEE RS BRALAE . E R
o AR I AE R ERE S SRR A B ATFEER I S T A

N
7/

(o))

10. 2 F7780HE 2
WA EW NI AT

10. 3 E A

PR AT BRI e BN 3 (www. zofund. com) B[, BAEENLIN ] Py B3 & BN 0 A3
Pt G B 1 o

BB ARG RS, ATEHARSEENPRESEHARAR:

% RS R ELAE: 021-68609700, 400-700-9700

o127 L 13T




TR —F R IR G e i (FOF) 2024 455 2 AR

IR SEEA TR AT
202447 H 19 H

13751 3L 13

=



