TEAN B R —E R IR & (FOF) 2024 4E55 2 ZRTR

ILHRERRER—FERFF RS MES PR
4 (FOF) 2024 4E35 2 EF R

2024 %206 A 30 H

HEEEHEN: ILAEERESEHROGARAF
BEEHREN: REBITROERAA
ZEHEB: 2024407 H19H



VR RN R —FE A R4S (FOF) 2024 4E45 2 FFHR

§ 1 HEER®R

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

 EAERANENE. SWERS TR R, AR
R, PP AR AR A R B RS T '
RO AKERTRARA RIS AR, T 20005 7 H 17 KT
AR R I AR AL, R ATRE N, (RES AR 17 KR AL
M S K
 REEKELLRSE M. BRI R AEAE S, RIS
B,
MR RERR I, B, BRI
AT S B .
N L T L

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

____________________________________________________________________________________________________________

§ 2 HET= WA

WS |

2.1 REFHEAEFN

JE 4 TR L &R — R A RS (FOF)
F4&FARES | 015221
BB spmgra
=
%ﬁéﬁi 2022 4£ 03 A 15 H
BMH
A5 AR
G A B i A 150, 446, 372. 15
(3)
AN HE 4 AR (45 B8 RS AT K S PR B, I8 A 2 S5 At XU KT
e d=p s FHUCEC RO S 2 A, TR 45 78 XUS FE AR Fr R P sh M AT T, JBsR
&P B A
AFE L T ERE RIS B A E NS . SRR CEREAR
P TR T A% REITs VNG ) I S T oRms . iR W oemg . ml ot Je =2
P P SR L P SRR SR P SR XU P SR
Na5a S
R i 00 sl e X TS -+ £ Bl X 30
SRS WA 2 $ﬁ$%@m£%A¢ﬁﬁ,hﬁ%ﬂ%ﬂW S T R 4
s FeMBE MRS RIS, KTREMES IS,

2o fL17




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

ARFEET] IR TS AR I EE, TGS @ AL H] T R B R, #%
AR T3 B DL 58 5 B ) 5 22 S i SR A e RS
HEEHEN | ILRERESEHER A IRA A
HEELEN | BERITROERAF
Iy Fk N . N .
f’igfﬁ RSB R RS | R AR
;? A (FOF) A (FOF) C
R ES
EMAE 5L | 015221 015222
i
WS
JE R H 4
O 63, 828, 084. 72 86, 618, 287. 43
(f1)
§ 3 FEMEHEIRMESIHERI
3.1 XEMERIR
A ANRMG
B Febs A3 (2024 4£ 04 A 01 H - 2024 £ 06 A 30 H)
ICAE B R —EF AR | LA E PR —E A R
4 (FOF) A 4 (FOF) C
1. A 2 sl -861, 606. 35 -1, 235, 283. 87
2. A HAF]E 349, 945. 20 389, 296. 28
SIZ A1 3L 4 \"'ﬁ /ﬁ

;ﬁMﬂ$¥P%%%%p$H%U 0. 0054 0. 0044
4. WIR IR 4 5 =1 E 54, 215, 129. 10 72,900, 705. 43
5. HIR I 4 B 0. 8494 0.8416

e 1. ARG R RS AIIRLERON . B Etlias . HAN OS2 e B AR 3k
2D PR S 2 PR PRI 02 O AR, A BRI A A4 1 2 SB35 A S Fo 4y
(ER L E

2. RS SHERR A O REA ANNGBRE 53 &4 A, TG SRR KT
BT oI T

3.2 HEHERIN

3. 2.1 EEHHEEE K KI5 RIS LB 2 R N HE

CA & BRIk — R A RS (FOF) A
B | s | paien | gk | vgikk | -0 | 0-o

F3m L7



LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

WRKEQ | #KRhp | Bk | EEkE
=0 (B hREZE
@
gFE=A
. 0 . 0 —1. 0 . 0 . 0 . 0
H 0. 58% 0. 58% 1. 95% 0. 57% 2. 53% 0. 01%
U AN
A 1. 09% 0. 69% -0. 39% 0. 72% 1. 48% -0. 03%
A4 -7.52% 0. 67% —7. 44% 0. 65% -0. 08% 0. 02%
HESH
A% H -15. 06% 0. 69% -11. 40% 0. 73% -3. 66% -0. 04%
HES
L E R Bk —E R R A (FOF) C
o | kSR
s ragE | kSt et o
" WEUFE | L e s | FEAENCES
i Bt i 22D WRRbR | REAEIRE - OE6) @—®@
225 N NN
" =0 (B @
gE=4
A 0. 48% 0. 59% -1.95% 0.57% 2. 43% 0. 02%
xR
A 0. 90% 0. 69% -0. 39% 0. 72% 1. 29% -0. 03%
x4 ~7.89% 0. 67% ~7. 44% 0. 65% -0. 45% 0. 02%
HESH
FAZH ~15. 84% 0. 69% ~11. 40% 0. 73% —4. 44% -0. 04%
HES

3.2.2 HESAFAEMURESHF R HHER KRR KL SRS HE
Fe e 2 R AR EN I LER

&

=
H
<
=i




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

LHEREER—FHFFGRS (FOP ARHFEEKES R S 2T b E

o Z T 5 5 i = - R s =
g Gt B D R BR oGS e EL Se dm Dnopo BB B B SR R i am il
o3 - i L] o L3 = — (= ] —_ o3 = u =] e [+ o — o3 —_— o o - 3 [1-3
@ 2 b 2 & & o - b o8 o ob o2 5 s o2 - s onos o2ow g
1 1 1 1 1 1 1 ) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
o =] o3 o3 o3 =1 =] [ ] o o o o o3 o3 o o3 o3 o o3 - - b 4 - - =+
2 2 2 2 £ 8 2 8 8 82 85 28 8 %5 83 8 8 =3 =323 2
& &8 3 § 8 358 § § 3 3 & 3 8 § &8 3 ¥ o403 I FF I I I
£ § £ &8 § % &8 8E 5§ E S 8 E 88 & 8 & 8 8 28 8 8 8 g 8

| — CrFElfER—FHRRE (FOR) AZWFHERERE — CH=EREE—FHARS (FOF) AR RERIEE |

LHEREER—FHFFGRS (FOP) CRINFEEKES R S Z x0T L E

9. 00

o Z T 5 5 i = - R s =
g Gt B D R BR oGS e EL Se dm Dnopo BB B B SR R i am il
o3 - i L] o L3 = — (= ] —_ o3 = u =] e [+ o — o3 —_— o o - 3 [1-3
@ 2 b 2 & & o - b o8 o ob o2 5 s o2 - s onos o2ow g
1 1 1 1 1 1 1 ) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
o =] o3 o3 o3 =1 =] [ ] o o o o o3 o3 o o3 o3 o o3 - - b 4 - - =+
2 2 2 2 £ 8 2 8 8 82 85 28 8 %5 83 8 8 =3 =323 2
& &8 3 § 8 358 § § 3 3 & 3 8 § &8 3 ¥ o403 I FF I I I
£ § £ &8 § % &8 8E 5§ E S 8 E 88 & 8 & 8 8 28 8 8 8 g 8

| — CHEENREE—FHTRS (FOF) CEWHERRE — CHEiUBERE—FFRRS (FOF) CErEEAlEE |

W AREFOCWINAR (EEEF) A2 H (20224203 A 15 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 E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

§ 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
ARFEAHRE | 2022 4F 03 17 2008 %5 H
&% H 15 H %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 E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

% 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

&

p=i
H

=




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

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

&

p=i
H

=




VR RN R —FE A R4S (FOF) 2024 4E45 2 FFHR

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|



VR RN R —FE A R4S (FOF) 2024 4E45 2 FFHR

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



LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

4.5 B AR SHLESRI

AR W B AR IR —E AR S (FOF) A RMHFEIEK %A 0. 58%, [
SRLLBCRE I R 2 - 1. 95%. AR S WL BB R — R R A (FOF) C 2R AUAHA
FER AN 0. 48%, [ HIL 57 U R AEUR 25 9 —1. 95%.
4.6 REFNESHFEANLBRESH = HFERE BB UHA

o

§ 5 BEAFTME

5. 1 IREHIREEH-HEEN

75 e &8/ O S SR (%)
1 PEER - -
Hor: R - -

0 PRSI 120, 509, 173. 60 94. 58
3 [EE A AR R 2,539, 037. 67 1.99
H: fige 2,539, 037. 67 1.99
B RFIESR 7 i

B 4 il
7 AT E &S 4, 340, 836. 78 3.41
g PHAREE 28, 437. 42 0. 02
9 (&It 127, 417, 485. 47 100. 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 AR AR R R OB BB

Fa1ol 17w



LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

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 2,539, 037. 67 2.00
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 2, 539, 037. 67 2.00

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)
(%)

2,539, 037. 6

1 019709 23 [E i 16 25, 000 2.00
7

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 E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

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 21, 989. 92

2 | BCGESE HK _

3| RYBA -

4 | RCRE _
5 | MSCER TR _
6 | HoAd K 6, 447. 50
7| FERESEH _
g | HA _
9 | &t 28, 437. 42

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

F13u 17w



LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

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

ERE
FHEE
HESE | BEA
e | anth .
HEN | EE&EL | BIEH 3 HTreg | REH
Fe NGO - WG
g i = AR | AREE
(%) J7 i
PR
&
LINE
A GESE E2Eaki) 8,118,6 | 13,290,
1 000925 X ‘ 10. 46 | #2
KF@ | FFE 71.99 |  266. 05
B ZE A
LINE
YR 6,607,4 | 9,623,8
2 006259 | £LAIY ‘ 7.57 | &
s 99. 71 23.33
KRG
g
o RY R 7,668,1 | 7,985,5
3 010385 | ik ‘ 6.28 |
TR 18. 61 78.72
BE A
CNE
‘ RARL | 4,457,5 | 6,610,5
4 014833 | f&ER ‘ 5.20 | f&
T 61. 67 63. 96
&C
HRE | A 2,590,4 | 6,335,4
5 006567 | ‘ 4.98 | &
JCRWE | FFER 34. 68 26. 10
F1aw 17w




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

ic iR
& A
ILiE
- RAM | 5,562,3 | 6,155,8
6 006647 | HLitfit ‘ 4.84 | &
HFA 47.24 49. 69
% C
I e
R 5,247,5 | 5,792, 2
7 017043 | dRBAfr ‘ 4.56 | &
‘ R 86.38 |  85.85
HiRE
AN SO ' 7 5,400,0 | 5,718,6
8 512890 ‘ 4.50 |
W ETF | TPt 00. 00 00. 00
LN
WE | RAM 5,060,3 | 5,567,8
9 017593 ) 4.38 | &
M | PR 08. 53 57. 48
7 C
5753k
| RAEL | 3,715,2 | 4,904,0
10 110025 | BIRAT ‘ 3.86 |
T 26. 40 98. 85
WiRE

6. 1. 1 |MEHARELA RIME HES K= AHE B KPP+ R AT EEE

R RHE S B R SRR B 40

T RIS WIRRITA QI SRR BT B 5
6. 1. 2 IREHIRESFA N EMW AT HFRERMBHIEF R ESHR
T AFEGAMR A WIRARIFAT AT SRS BRI T BB &
6. 2 JRZ 5 KPR S ER M

A Hrr: 25 RFFAEESEH
WH 2024 4£ 04 H 01 HE 2024 4 | NAKEEAREOT T
06 H 30 H BRI 2
YA 5y Fk 4 e AR (1) R B
. 9, 050. 56 -
B
AT Gy B e ] B
- 6, 020. 32 1, 174. 05
B
YRR a7 A I N SCAS 4 R 13,987, 67
Bk o) R T

Fisul 17




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

IR S S R R N

W o) 321, 096. 69 153, 205. 16
MR R S N SOAHT

W G 54, 652. 04 27,021. 87
IR G R B R 5 B

o) 1, 106. 69 349. 25
2L Ty T e R A B

o) 128, 975. 51 84, 598. 00

W RS A RS BRSS9 RSO TR RISCATEE Pk MR B A
e FAE AR AR R RS MRS IHE, ERIREHONEIRA LS
X5 5% 3 < PR SE B R 17 DR A 9 ik S B < 45 (R 20 5 HAOAR I 9 - AT SR 0 5 As

t

6. 3 AR RH MR SR ERE R EL

TE: RIS AR WA RS E .

§ 7 A E SR AR

L VANNG)

CHE BB — AR

CHE BB — AR

fil

A 4 (FOF) A 4 (FOF) C
AR A AR 2 4 47 A i i 65, 916, 646. 63 89, 795, 466. 21
AR EE 4 0 R A 47 - 137, 345. 16
T AR 2L S e B[Ry
2,088, 561. 91 3, 314, 523. 94

AR R B AR B A

AR T AR e L A0

63, 828, 084. 72

86, 618, 287. 43

T B RS LA R N A, A B ] T 8 A7

§8ESEEANCHERRSRELAEERENR
8.1 ZEEHARFAAESHMRINFIL

VE

8.2 & EHHANCHEAREREARE S5 W
T TR G BN IR IS H AT R B A e &

§ 9 MR R E R M EEE R

9. 1 EHA B —REEFRFHEZSHBLLLHIEDEE T 20%H1F 5

*: L

=

16 7L

=

£ 17

M

ARG IR HAAMR G HIRIEHE A e w AR,




LR E R EIR —FE IR S (FOF) 2024 4£5 2 ZERE

9.2 MERE RKIMERFE
To

§ 10 #EXHEF

10. 1 #BEXHE=
1. B ERE Y S DR & R R — R IR S AR S e S (FOF) BRI S,

2+ (LINERREIR —ERA MRS R E SR RE (FOF) REEF);

3. (LI E R —ERA RS A SR E (FOF) FEE T

4y BEEEHA G R BRI,

5 A NI B AR R — S A R A T G P & (FOF) ERUE T B9 i
M-I A T 5

6+ IR 2 BRI A SCA

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

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

DS R B I A IR A

2024 4 07 H 19 H

=

17 i k17 0y

N



