R EZORIEASN A RFEIRG (FOF) 2024 45 2 M

LHEZOUEANNARFA R EE ST

¥4 (FOF) 2024 455 2 2

=R

2024 %206 A 30 H

HEEBTHEN: LHREESEHERGARAT

EEEEN: PRIEFRODERAF
ZEHEB: 2024407 H19H



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

§ 1 HEER®R

""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""

 RSEEAWERS. EERERE R R, R R
R, PP AR AR A R B RS T '
ORI AP EIES R WA TR A S SRS, T 202447 A 17 HEHT
MRS R PRI, H AR, RIES R A
M S K
 REEKELLRSE M. BRI R AEAE S, RIS
SRR ,
MR RERR I B, BT R
AT S B .
N L T L

AR WIE 2024 4£ 04 A 01 HEZE 2024 4 06 A 30 H 1k,

____________________________________________________________________________________________________________

PN

iim LA E OIS A A IR S (FOF)

et

R 014222

iz .

o | R

Eoh

R4 | 2023402 H 21 H

H

ey

W)

sy | AR UBUI BV HEAT KV RCEL, AL G A 7= S B s

MRS, MRS KK TR R AL (R MR 1
HFIRANTE IR R, 36 R V7™ i K A

iy | I TR RS €L G PR EL A LR RV CRRELNHLT A%

g | RELTs BUVRSMG. BURBIGORN . GUSBEVERNS . R SR e
PR RS . FoP IR 4 T, AR A R S R A A £

2o fL17



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

(7T R R ik, R IR IR S A A — IR RIS XA — RS IR L & 47
(PIEEAR, EPEAZ O A .
kgl | HHIE 800 iR HU AG Ze X T0%HEAEFR BN GE % (RIRIEE) X 10%+H it 45 & 1
BOEUE | BOUES 2R X 20%
AFEGNBETE SRS, HIUH XA K T d R & rh e A
A | e e, KT REMNEE RS,
SRR | RS DTS ICE AR R S, KNG BB AL T R BRI BEE AR
T 37 1) 55 DL % 58 5 ) 56 22 i SR AR A UG
BEE |
ICR LS PR A BR A T
PN
%ﬁ% WS IE S B A R A ]
(EPN
TEs
HIHL LN E ORI AN AR RA DN E A% ORIE S H R RA
(154 (FOF) A (FOF) C
TR FR
&
HIHL
- 014222 014223
v
5
KTE
Iy ok
P 120, 068, 054. 05 156, 578, 357. 21
AR
(1)
§ 3 FEM SRR MELEFERI

3.1 FEMETets

Az NRMIT

B P g L0

A HA (2024 4F 04 H 01 H - 2024 4F 06 H 30 H)

ICINE R OARIESA A B
B4 (FOF) A

ICINE O ARIESN AR A
R4 (FOF) C

i

1. A CL s e 2 -1, 162, 343. 96 -1, 616, 243. 20
2. A IHF 1 -1, 237, 128. 70 -1, 790, 241. 39
3. S 34 4 Ay HUAS B A

T 22 3 4 A3 BA 3 ) 0. 0097 0. 0111

4 AR B HE

102, 190, 246. 24

132, 362, 930. 46

5. IR G BTHE

0. 8511

0. 8453

e 1. A CSBGR R R S AR IO . BB AU ORE A e B AR 3L

F3m L7



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

a ) FHERAR S S HIAE RSB R A B AR, AR Dy A 39 L se B e n_E A 28 fed
fEA -
2 Prid W SHE bR A OISR NNWEEE 5 2 e I A, TS A SEFRIR e 7K1

LT KT
3.2 EEIHERI
3. 2. 1 EE M HFE KR K S F LS LR AR F A L

ICEHREZORES N H AR E (FOF) A
. | MkgREEs:
p—— W | gk %& g
BrER ié%@ ik | G | s | -0 | -0
- o) %O -
@
TFE=A4
A -1.32% 0. 67% -1.27% 0. 64% -0. 05% 0. 03%
LS
A -3. 26% 0. 73% -0. 13% 0. 80% -3.13% -0.07%
Ek—4E ~12.93% 0. 69% -8. 35% 0. 74% —4. 58% -0. 05%
HESH
A AE & H —14. 89% 0. 64% -12.79% 0.71% -2.10% -0.07%
wmES
LI ERZORIES N H AR S (FOF)
s | gk
ey | EEE | LBHE
B . WK | Bl | OE6) @—-®@
akﬁ@ {E£® $® K*ﬂ‘/ﬁ%
@
gE=A
r -1. 45% 0. 67% -1. 27% 0. 64% -0. 18% 0. 03%
LA
A -3.50% 0. 73% -0. 13% 0. 80% -3.37% -0. 07%
Tk -13.37% 0. 69% -8. 35% 0. 74% -5. 02% -0. 05%
HEEH
[FARH -15. 47% 0. 64% -12. 79% 0.71% -2. 68% -0. 07%
LA

3.2.2 BESAFAEMURES MR THFHEM KRR LIS RIS
He e 28 AR [ LR

&

p=i
H
[EY
~N

=




LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

LCHRERLREANNAFARS (FOF) AR ENEKES R Sl %) i E

2023-02-21 1+
2023-03-13
2023-03-31
2023-04-21
2023-05-16
2023-06-05
2023-06-26 |
2023-07-14
2023-08-03
2023-08-23
2023-09-12
2023-10-09
2023-10-27
20231116
2023-12-06 1
2023-12-25 |
2024-01-12
2024-02-01
2024-02-29
2024-03-20
2024-04-10
2024-04-30
2024-05-23
2024-06-13
2024-06-30

| — CFsfuitdsTANERS (FOF) AEWHERRE — CRERUNESTARERS (FOF) AFR ISR AR

CHRERLEEANNAFARS (FOF) CRiFEHKES Rk S5l s 3 %) i E

2023=03=13
2023-03-31
2023-04-21
2023=05=18
2023-06-05
2023-06-26 |
2023-07-14
2023-08-03
2023-08-23
2023-09-12 4
2023-10-08 4
2023-10-27
2023=11-16
A023-12-06
2023-12-25 |
a024-01-12
2024-02-01 |
2024-02-2
2024-03-20
2024-04-10
2024-04-30
2024-05-23
2024-06-13

2024-06-30

=
5
ca
=
1
o
ca
=
ca

| — CFsfhuiliETAERRS (FOF) CEWFEEFE — CHERLESTARTRS (FOF) CEWIEE AR

W AREFOCHINA (EEEF) A%z H (20234902 A 21 H) &6 4MNH, Eoiigk
PR % T P il B L 7 A B R 20 5E .
ARG B R E SR B 2 H R EE L SR

Fosm 17



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

§ 4 BHARE

4.1 ZEZE (BRESLB/NA) fHifhr

EARSMELZEBIE | TEMLE )

n = i

e B EIREE | EERm | R G ke
Hg. i,

P
BHOR A4
et
HAG K

(Universit

y of
Durham)
brRIT 54
3 i o
MY A <
UEFF % B0k
G ML B R,
LEDIN A
1%, #E
FOF 344
FRTE G A
NZZYIT
ARFEEHRE | 2023 4F 02 17 2008 %5 H
oM H21H %2012 4F 4
HAEHE o
UEFR% 5%
PR TR
A,
2012 4 H
%2017 4F 4
HAE %
AYRSR=BLIT/N
F] L BT
RiErdnezsiin
2017 £ 4 H
REE{ER RN
GE A
It A B A
B E
HOERE
. 2020 4F
11 A 23 H

ot
&
>
|

b
(e)]
=il
H
<
=



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

% 2024 4F 1
H 17 HAREIC
NE REMN
R = A
H A B
HRISE L
#H4 (FOF)
S SRt
BhFE . 2020
11 H 23
H % 2024

F1H17TH
RIS A
WA T %O
A=A H
ARG
LR S LR
4 (FOF)
HEZHP)
., 2020 4F
7TH28HE
SARICINE
7€ HbrH
A 2040 FL4F
ARG
LR Sl R
4 (FOF) 1)
REsH,

2020 4E 7 H
28 HEAAT
NS IR
H s H

2050 FLAFEFF
HHNRA M
RS
i34 (FOF)
2,
2021 4£ 8 H
5 H&EAAT
NG R
2 — R
HHNRA M
HEehise
(FOF) )3
SLM,

2021 £ 9 H

&

H

=




LR EZORE AN AFA RS (FOF) 2024 4E55 2 FERE

13 H& 41T
NN RN
R Y
Z Hbr—4
FHIWRES
LR Sl
4 (FOF) (12
S5,
2021 4F 11
H 16 HEA
RILINE &
BAE K
—EFRA
RERIE 4
Wi
(FOF) )3
G,
2022 4£ 3 H
15 H& 41T
MIN/NER Ay 4
[F] 4 — AR RF
HIARA
Rehise
(FOF) )3
G,
2022 £ 6 H
2 H&EAAT
MINNEE Wi
ik — - HF
HIARA
Rehise
(FOF) )3
G,
2022 4£ 7 H
19 H& 41T
TCUN & 1l
WK =4H
FFAEWRE
LR Sl
4 (FOF)
ReEnH,
2023 4 2 H
21 HEAAT
MINEE 2N
iS4 H
A RS

&

H

=




EAROMCIE AN HIFEIRSG (FOF) 2024 4£55 2 ZERE

RUFE G rp
4 (FOF) 1
LT,

T EERE ARG, O YEIRE” NEESEFRAESH, H CEEHT REE A F
UL E R .

FEEEESAR, HTIHM R CBEHIT o BRI A 7 Yol e IR H A
ALAER R

TSR AL 1 25 SO AT Blp 2 AR R

4. 1. 1 BRGFAERFR - EFET R B LE N £ S L E FNEEH N R IERL
VE: MUEARIRE IR, ATEE IR G 2 PR APTE AT AL S5 507 B R B 2 A I 1L
4. 2 BN A H SIB RN FHEH U

AEEGETENTEARIR G WP (he KR IR EESF BBt R 410) S HAb AR DGR
EML UM S e MASE S SR E, AEWSHEH . BT 5T 5 A SRS F R4
VP, AEFERAE R A b, RS AR N ORI R . A S TE AT

EATH, ARESRRBIERFEGH BN RIS A& ML E -
4.3 AR GBI
4. 3. 1 AV 5 B RIPAT 1B

AEGEH BTG FA . FRMREE SRR E R, AT 5 6
MAT RSB, HAR TS0 -

—. AEEEHNEL T WAL L EEIEARE, AP EBEEAFNE
AR TR . AR, DU BRI, BBRPUGR. S PUTEIRR
B IS SRR IR

« AR CBFERSE. RRARSET BRI, R RS A R A B 7 SR A AL AR
WA 5 RGN AT A Gk, S P BT 2 I AT E 1.

= A FERBHGHAT RIS BN ZE 0T, BARTER: FEARRREE D (HA.
BHW. 5 HAD Ry MAFLSF—UESR M 1728 5 P 2233047 TR . X TRl
TR IAE S, FARYR IR A2 5 AL . S5 i SE G e . 28 5 B RIAE by i 1) S5k
T EARIIHT, 25 AW 15 A7 EE R ik 1) Tl e

VWO X T RIS, WL 20 @ DR Mk X HBEELE
WA 5 e 50 B s ik«

b
(o]
=i
H
<
p=i|



OIS A RS (FOF) 2024 4E45 2 FFHRE

gi b, ABEGEHNETFERTOH R, B MRS, AT
T AVEGHIEE, AR T &R G RSN, AR ISR A2 5 6 RS
e
4.3.2 REZHIT AL TUH

A AN, AR ML A5 DL

AEHIN, AREEENEHNITARRAGTS 505N AN F H RIS
JRAZ B [ 0 5 Gy B IZAE SR 24 H RS B S%EOLA 5 K, SR G IR kg 5
HAA G R ERAR S . S EHNERT AR RS NI RUE AT 12, a2 A mi
ZHHE KHNEFELZITTHATERG M, RIS EANA A5 FUM) a ik 1) 57 3 28
AT N o

BEAN, AR 2 AR AL S B B R B R A B B M R P R, AR B
ANWNBBRAES SN K HMEZ T, MAEA ST T M. A
T A AR 2L 5 R D S 152 5 B S 5 S KR DL
4. 4 WA ES B RISAZE D

2 3 A LRI G, et iisnfe —FERE MMT. BEEAU TR — =28
£ 5 Al A HOE R S g A R 15-20%, R T 2 KR, Rt e
BURBUR IS P I =25 AR SR 28 i AR 8 T AT, S EHE 9t e bF &
SREE o EIR PR T BT 7 S S AT — s R S B, TS 158 KUK, S [m] 21 A 2 1
TRSFIPIRES o

FRERIT I AR INE L AR KRIE R, A E MK T A S IR A 2R, [F]
I3 2 B AT R R e R, BE— PN TN R E R R R, PR
AR RE ). BARTE 6 IR, AR DU IO 2 b BRI R B 6 T Bk
W P2 AN, ARSI UG R GR AR F R AL S T I BN L AR XS SR Z I 2, AT
ZLRISE B E 2R 1B S 3T R R A A B I BB A (B

BB =R E X T T BRI AR ORI, A TA AT E 5 B =9
HRIZNIIR . L5 TR S, FAOTAGEE B S AREE AW, i
TRFFADS SRR, RN SRR L. AT RS ik, HE R A
FERGE T AR BRI E E 2, BATVON T RS i 2 15 28— 3R T . fE4%
MG AL B BTRTSR T, AT GRS T R TR L=

i

F1om 17



EAROMCIE AN HIFEIRSG (FOF) 2024 4£55 2 ZERE

4.5 |EHHNRE LS KGRI

ARE IR E R OIE AN HFEAIRE (FOF) A AN EI KA -1, 32%,  [F3

GUL B R -1, 2T%, AR INCANE O IRE A ARG

I AN -1, 45%, [F BV ST LA HEUR s 32 -1, 2T%.
4. 6 MEHI N EESTFE NBERE ST #HERE B LK HHA
.

§ 5 BEAFTME

5. 1 IREHIREEH-HEEN

(FOF) C K4

s i H e o) 3 R EE B (%)

1 E R i

Hor: R - -

0 PRSI 218, 182, 002. 22 88. 10

3 B R AR BT 12, 288, 942. 33 4. 96

H: fige 12, 288, 942. 33 4. 96

BE7 RIS 7 i

4 [RE R - -

5 [GRLATAE SR - -

6 PENRESHT - -
o S = R ) SENGR

s o _ _

7 AT E &S 17,061, 292. 18 6. 89

g PHAREE 115, 623. 06 0. 05

9 (&It 247, 647, 859. 79 100. 00

5. 2 MEHIRFAT W RN B ER KA S

5.2. 1 |MEHIREITIL A RTABRERKA S

TE AT SR AR B R BT A 2

5. 2. 2 MEHIRLET L R BRER R R ER T AS
T AT S AR HIR AR A oE 5 s e -



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

5. 3 IR A SO o5 2 & 37 8 LB R/ HE PP R BB B 3 A 4

5. 3. 1 MBEFARIE A SOMME 5 Ze SB35 LB K/ MR BT+ 2 B B R

il

E: AREARGEWRRTF AR
5. 4 REWIRIEBMBF MMM T REBFHEAS

FFs 555 b ARMME G | HEESTEFEEELE] (%)

1 E PRz 12, 288, 942. 33 5. 24
2 AT YR - _
3 SRl g7 - -

Horr: BURMEG R - -
4 o A7 - -
5 Al J 30 R % 75 - -
6 Hh I SR A - -
7 AT (AT AZHLD) - -
8 [ b A7 B - -
9 Hh 75 BUR 5t - -
10 oAt - -
11 Hit 12, 288, 942. 33 5.24

5. 5 B HIRIE A oM E o BB §+{E LI R/ R AT LA R e S B A 4

LY

N R E
s RS fRF 2R BE (5 HE L
(o)
(%)

12, 288, 942.

1 019709 23 [E i 16 121, 000 5. 24
33

5. 6 AR A SOHME HE ST §+E HLBI R/ R BRI+ 48 B SCRFIES

BE B

TE A S GAR A WIRARFFA 5™ SCRHIESR -

12 71

17 7




LR EZORIEN N A A RS (FOF) 2024 455 2 ZEERE

5.7 MEWRLA RIHE SESE = HE AR DHEF R LA RSB RHH
H

AT AR WIRR A St w5t .

5. 8 M BRI A WM E 5 S H 7= E H ) K /NHE R I B T BGIE S Bt 9 40
E ARFE G AR AR BT

5.9 MEHR AT SH RN BRI 3L 5 B vt

T AT AR IORAR BT R ) B

5. 10 & HAR A S BB I B 53 5832 5 1500 v B3

T AT AR A R AR B [ 5 ) B

5. 11 HBA SRS ME

5.11.1

SR I P A SR AT 44 E 5 I R AT AR R N RARAT LR LR . R
SRUAESENR SRR ERGIES) FHEIRMAN ., B2 R R,
R W B IR BN T 28 5 B S A, skrE s ] 1 A0 — 4R N2 B A T8
5T AT HIE L.

i

5.11.2
RIS HER BT 4 BB G 4 & R 1 45 R B
5.11. 3 HARBE 2RI

Fs EAy i SR O

1 | FHRIES 107, 122. 58

2 | BCGESE HK _

3| RYBA -

4 | RCRE _
5 | MSCER TR 1, 505. 20
6 | HoAd K 6, 995. 28
7 | fERETRH -
g | HA -
9 | &t 115, 623. 06

5. 11. 4 ME AR KA KA T8 B 0 T #2851 35 B 40

F13u 17w



LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

T A S G AR S IR AR A AL T BV o] #5451 5%
5. 11. 5 & MR BT +44 BER A eIl 52 PR 1B DL I e A

T RIS PRARITA B

§6 HEHHES

6. 1 IR EHIRIE A RMHE G ST E I /D HE P BV AT+ A 2 S8 B B4

=5)E
FTEE
HESE | BEA
e | anth
HEER | EE&EH | BEH 3 HTreg | REH
Fe o) | E O
g i = Al | ARBE
(%) J7 i
PR
&
B
YR 19,709, | 20,525
1 010385 | Ffeid ‘ 8.75 | &
s 229. 19 191. 28
BE A
RRA
JCRIE YR 8,034,0 | 19,648,
2 006567 ‘ ‘ 8.38 |
o &R | FFat 81.75 | 953.74
=
ICINE
A E 1 EEapit 11,437, | 18,723
3 000925 ‘ 7.98 | &
KE8 | FFaet 710.02 | 531.30
22 A
arE | xHM 14,720, | 15,588,
4 512890 | ‘ 6.65 |
% ETF i 000. 00 | 480. 00
ST AN T 9,000,0 | 13,716,
5 515080 ‘ 5.85 | f
| ETF s 00.00 | 000.00
F1amn 170




OIS A RS (FOF) 2024 4E45 2 FFHRE

N1
MHA | 1AM 2,994, 4 | 12,136,
6 011066 | ‘ 5.17 | &
FELAE | AR 73.36 | 001.63
e
S|
YR 6,727,9 | 11,826,
7 519133 | HCRIK ‘ 5.04 | &
s 07.99 | 989. 46
ZjJ/tb (=]
AL
EEASRit 8,544, 1 | 11, 398,
8 010761 | &R ‘ 4.86 |
in &N 11.54 | 699.21
BE A
Gk e
BErelk
‘ L 4,573, 1| 10,541,
9 000727 | Ri&HC ‘ 4.49 |
‘ TR 44.46 | 097.98
BIREG
A/B
ILINE
NN SR L 9,132,4 | 10,048,
10 017593 ) 4.28 | 72
Mg | TG 20.09 | 401.83
% C

6. 1. 1 R EHIREA RIME GRS HE B/ DHEF T2 AT SRR
MRS R 2 S T A

T AREEAR A WIRARRFAT ATT SR IR BRI T R 2

6. 1. 2 MEWIRESFA NS AT FREAR BRIEF B R EEHFN
T ARG WIRARIFA AIT SR I BRI TR BB

6.2 HRZ 5 R FEEE LRI

KA Hr: 25 KA ESEH
WH 2024 4F 04 H 01 H % 2024 4 | NAREEAREO T
06 A 30 H Fe AR g
AR Gy Fk 4 e AR (1) R O B 8 643,91 )
o) T

o
p=i

FHas o 17

M




LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

SR B S dgeiu) CAEIE
(7B

179, 665. 68

40, 680. 63

LA S R N NS A
BRSSP O

35,067. 08

13, 331.90

A S R NS AT E
#3% (o)

592, 264. 10

86, 064. 05

A S R N ST
CE S,

101, 147. 72

16, 026. 05

MRS T B e R AL 5 B
(7o)

3, 703. 66

232. 40

2IAE Ty F e R 4 B
(JB)

162, 816. 07

75, 874. 59

T SR JE B A B SO IR SS9

PSR E B BSOAHEE S IR BT 2t

S FAE RN AR R R MRS OIHE, ERIRGHONEIRA RS
X5 58 38 < (A SE B 1R 1 DR FE A T ik S B < 5 (R 20 5 HAOAH N2 9 - AT SR 0 B AS

th

6. 3 R EWRA ME SR ERE RPN EM

T TG AR IR 2 G0 H A FH A

§ 7 A E SR A

LN VARG

i H

JR4E (FOF) A

LR EZOIEANN ARA | LR E RO IREAND A RE

JR4E (FOF) C

At SR 3 A AL A

132, 896, 459. 56

167, 479, 306. 37

AR I3 < 5 HR D )

92, 754. 10

32, 045. 48

U A A A By
W

12,921, 159. 61

10, 932, 994. 64

A i W R AR B

AR T R e 07 AL 20

120, 068, 054. 05

156, 578, 357. 21

Ve B RS LA PR N A, A B A T i A7

§ 8 EEEHANCHEARERRSEEHMN

8.1 Z&EFHARFASESHPRINFIL
E AHE G A BE G BN AR T RIS F A B e A
8.2 RS EHANCHERREREAR ST 5 WA

VE:

TE: A S G BN YIRS Y A B e B A R 4

§ 9 MR R R M ERE R

F1e ul 17 01




LR B ORIEN DS A AR E (FOF) 2024 555 2 BRFR &

9.1 HREWINE—REFEFEESHPLHIXBSE BT 2055 5L
H:

9.2 MERE RKIMERFE

To

§ 10 #EXHEF

10. 1 FEMHFEXR

L ERIE M AR B ORI AN A R IR A R & rp ke (FOF) B4R
G

2. LR ERORIEANA B R R A RIS IS (FOF) &8 H);

3. CGLINE R OMRIEAN HHA IR A RS 4

4, FEEREH LS GIRALLE. E R

5y AR PR B O R IE AN H A IR A R G rp 4 (FOF) 78U R F 9
AESTPNSS

6 A FEIE M & BRI HA SO

(FOF) FE&EWML)s

10. 2 FEHUHE 25
T IX A T B 728 B VRS R B A A PR A
10. 3 EFEF R

BRG] TARIESE NP AR TRL AR, os s34 8 AR5, www. 99fund. com
B, kTR SEHENE RS F O HETE: 400-888-9918 A fAHIS(E & .

IEHE R E IR A IR A

2024 4 07 A 19 H

o
S

17 T 17 T

N

~N



