RAEMBRET

AR A =R A R

slEEPEE (FOF)

2024

5

5 4%

i3

P 4

2024 4£ 12 A 31 H

HEEHEAN: REMRESEEFRAT
EEFREN: PEHERRITRAERAF

& &AW B

2025 £ 1 A4 22 H



RA M T P42 B =4S (FOF) 2024 55 4 ZERE

§1 EERT

A TN 1 2 S R ORAIE AR B BT BORI A AE BB 3 1R S Mol B Kt
FEXF LA R M LS A MR e B MR R AN T R B AT

FESFCE N P E @ BT A A RS ASE S A RME, T 2025 48 01 H 21 HER T A
Wt M S5 FebR . TE R A AWM EEN A, REERNBEAFEERICE. RSIER
AN g

FE G TR A SEAE F BB BT SR 0 A B AN 18 F B R 7 (EANRUERE & — s AR

FES M A BOFARR AR RE I BBAH KK, Bt 7EE HH BT DS BT BT 24 Bl 5 A
SRS R LR

ARG O 5 SRR T

ARG 2024 4£ 10 A 01 HRZE 2024 4 12 A 31 Hik.

§2 & HMN
FE 4 TR AR B 7 P 7R 2 H s —4FEIR & (FOF)
F 4 F A 009884
H e s RLIRIFF iR
HEEFAERMH 2020 £ 9 A 9 H

075 AR I e 47y B 0

334,211,699. 11 1

B A bR

FEAEHI RIS ATIR T, A& 3 2E A e ) v i &
S, JIREEG B AR RS (2, A BB TR
TR K.

ERA— RIS THREEFRET RN IESE, KEEEMA
P RY ) H bR R SRS G, I I A TR A 2R
[i5] 5 WA e 28 % 77 SRR IR 28 0 e K AR (e (i
AT e — VAR H bR RS A 4, 32 S0 ) IR i e
RS R DL BRI, EE NIRRT EMAET R EE
. BURFI . T ARRMK G LR S KRBT R
ey RS At LSRR 2R, WA 2 2 B = A HEA 2 28 1%
P2 B BRI R 51 g, AE— 5 0 B N TR A R SR Bt e B
FIEEA, A S 2R 557 o LU IX TRl I 7E 20%-60% 5 [ o
AEERAWA XA R (CHA BAREIIE 12%) 1
Black-Litterman B A/E N T F=He B,

b £ B

VYR 300 FEEOI 25 2. X 35%+1E A 2 A P8 Bk 25 28 X 5%+
WS 2R 4R B R R X 55%+1 AE s A A I R (B
J5) X 5%

PSS 2 AR

5t FLPYI 2 e T RSz 7K
RTBEER S, REMEeTRE, T HUrRR




RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

& it ehie., mlipie kIt miEeHh
Hedpo AN, AT H AR 2R B G ik G U
AOPERE, BEW]L R, R L REAA T
mis, BOUSEELRE F bR G

A== IN RAEMRESEHERAF
REEFEN Hh [ RERAT R A A PR A
i e aoon | e qo e
TE O RIEEMAZ 5 RY 009884 017398
HRAE HAR T J@ 20 2 5L 4 (14 A5 s A 321, 507, 035. 04 {7} 12, 704, 664. 07 %>
e H 2022 4 11 A 17 Hig, AESIEINRA IR E TPl 7€ B i =R a IR G R & &
& (FOF) Y RMAT, Y RIS M BURE A NFRE ST Sl 55 W L 1 B A o
§3 FEMF I MESHERIN
3.1 XEM &R
A NRoc
WA (2024 4F 10 A 1 H-2024 4F 12 A 31 H)
T+ 2 55 Fa A RAE MR B 7Pl 772 B AR IR A | IR NI 7 P 7 B Ax =R A
(FOF) A (FOF) Y
L A S se Bk s 7, 142, 643. 09 276, 040. 03
2. A A -2, 810, 427. 6§ -94, 988. 63
;ﬁgz;ﬁ%{ﬁ%%ﬁ -0. 0086 -0. 0079
4. AR B4 5 1E 284, 697, 509. 52 11, 342, 433. 7§
5. BAARHE S A A E 0. 8855 0. 8928

. OPrREES SRR AOERA NS 5 7SS T, T A9 SERR e K22
& TF oy,
@AW O LI TR FE A AW . B URas . At A& A MBS 1
BRAH O % FH RS R IR 2R J5 IO AR, A IR AR 30 S B 2 B AR A Fo (B AR Bl 2t -
OAFEEH 2022 4£ 11 7 17 HiE2, MMRAEMRE T P78 Hir =4RE (FOF)Y e

AR WIS AR AG, AEAK A A 2K, Y RBRESOT, VEBIES LA S,
3.2 EFERN

3.2.1 & B EK R &5 EHNLS IR RS 2R A LU
AR T P 72 B s 4R G (FOF) A

TR I A R AR{ ML 557 U B0 4 b 45 L e
BrBr [EE R RO O©) @-®
1iZO) Wi KOG | Was R bniEzE

8O3 3 U



RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

@

TE=AH —0. 96% 0. 69% 0. 49% 0. 64% ~1. 45% 0. 05%
T EAAH 4. 01% 0. 67% 7. 14% 0. 61% -3. 13% 0. 06%
otk —4E 5. 58% 0. 59% 9. 28% 0. 50% -3. 70% 0. 09%
U o -12. 31% 0. 58% -3. 12% 0. 46% -9. 19% 0. 12%
H#4 4

-5. 66% 0. 57% 0. 49% 0. 46% —6. 15% 0. 11%
R R A

FAE AR B 7 P ir 722 HAr =4FiR A (FOF) Y
Mk g Eh s i v
VR AE B K R PR & b e S v -
B EBEKRO \ Wi R HEZE O—0 @—@
HZ@ I EHEE)
@

HE=EAH —0. 86% 0. 69% 0. 49% 0. 64% -1. 35% 0. 05%
TFEANH 4, 21% 0. 67% 7. 14% 0.61% -2.93% 0. 06%
ok 6. 01% 0. 59% 9. 28% 0. 50% -3. 27% 0. 09%
HIEE A

~1. 75% 0. 50% 6. 35% 0. 43% -8. 10% 0. 07%
ERGER S

T AFEEHL ST U EIRHE Sy IR 300 FiREii st 3 X 35%HE AR LR A TR A R X B SR B 4

ol ai X 55%+1 FHIEIAF AT & (BLJE) X 5%,

3.2.2 HE S ARAEMRES R IHMER KRR R 5 RS RE A
R R



AR T P72 HAR =R G (FOF) 2024 5 4 ZEHRE

RAENRET FWIE HAR=ZFRES (FOF) AR ULM K355 I8 A Mk o HO A Bl
K 28 HK B 5 5L Sk 35 O B

12.00%

M\
9. 00% H(\f l‘m
6. 00%
3. 00% Mr- k*'\u ity

0. 00% W *-l'h'lr‘“ M.ﬁ.”
3. 00% MJ'\M wl‘»‘ﬂ N |f1

~6. 00% | \ Jf‘%‘ 1‘“\ » o (il
~9. 00% ) M\“"’\“# "u"-.uxf ™

~12. 00% h%q f(w

~15. 00% ‘\r

2020-09-09
2021-02-20
2021-05-13
' 2021-08-03
i| 2021-10-24
2022-04-06
.| 2022-06-27
2022-09-17
2022-12-08
2023-02-28
2024-07-04
2024-09-24

}|2020-11-30
2022-01-14
2023-05-21
2023-08-11
2023-11-01
2024-01-22
2024-04-13
2024-12-31

—Eétﬂu%ﬁﬁ—r%i]ﬁﬁah FERE (FOF) A?mﬁ%{ﬁiﬁ“ﬁi
— REMBERTEHFEBR=ZFERES (FOF) ARSI ERESE

RAENRET FWIE HAFR=ZFRES (FOF) YR 00M %355 I8 Ak o HO A ol

WA A AYH YL e oo B
8. 00% ,
6. 00% ,-’l“ . rz._r
4. 00% ~, VL
I'a \Y‘},\.n\ e A N |
2.00% {f- 5 f B T N
w S TN ﬂ W WA «m
0. 00% {|-f " u Mo,
oy, v/ ﬂ‘ﬁ N “M A
—2.00% {14 v/ 'DWEM ’ \lkJ(J My .' A J lIM"'I ‘k«""
~4. 00% WV WW el N
~6. 00%
-8. 00% jﬂ\
-10. 00%
~12. 00%
~14. 00%
P~ [ u P~ =0 uy uwy =t 6] o] o — — =] (=] o =s] [~ e I o
— o o — od (=] — o (=] -— o o — o ™ o — o [ R B o]
O
— -— (=] (=] (=] (=] (=] (=] — — — (=] (=) (=) (=) (=] (=) (=] — = T
N T T T
o o o o o o o o~ o o~ o o~ o o o o o o o (o BN o |
(=] = D (=1 (=1 (=1 (=1 (=1 C) C) (=] (=] (=] (=] = (=] = = o o O
(o] (o] od (o] od (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] [t I ot B ot |

— REMSERTEHFEBR=ZFES (FOF) YR SHEBKE
— REMERTEHFEBR=ZFERES (FOF) YRS ERESE

E: AREAFT 2020 4£9 H 9 HAM, AREECHIEESAFAMHEN 6 NMH., iz
GILER, ARERIE N E BT A LS R AHEERE A B R RN e, AT

2022 4F 11 A 17 HiE8n Y 2440,

§ EHEAMRE

4.1 Be2H (REEZLE/N) M

(IR SIS 2T HIR] % holl R
i H
HE | BE e [aenm| aR ved
S AEEG|2022 8 H 15 1 4 bl AP 2 e A L P DR S T
T ez H BN . 2013 4E 9 A% 2016 455 A




RA M T P42 B =4S (FOF) 2024 55 4 ZERE

PR, BT
i 0

10y
I,

1E _BIFUESRZE 5 Fr 52 AT 0t Fe BT 44T
WEFE 51; 2016 4F 6 H & 2020 4E 7 H ZEH])
MR A R A ) FOF 5 9% 40
fEEBI 65T Ny FOF $Epe &5, FOF 5
G, 2020 4F 7 HMARA RIS
EHARAR, IETRER SR, A
FIPEE RS D1 2 A RSB A
AR TR R A FE 3 B ] 4%
RURBRSMR. AEEH. H 2022
8 ARASIERAENRETIERE
HAs — R R & R S i 4
(FOF )\ BRA IR T 77 2 B s =4
FAERAES RS (FOF) EE&24
P, H 2021 4 12 H % 2024 4F 6 H{HH
AR E 6 ™ HFa R4
i g (FOF) RE4H,; H 2021
£ 9 A& 2024 4F 9 H AT RAE IR HEZY
2 BAr H Y 2040 =R HIVR & A3
G4 (FOF) F&Z4H,

(AW

i

AREEEH)
2
#. FOF

£ Il
s T

20237 H 7
H

15 4

PUNREE B A A, 15 FiER Mk
. B 1995 4F 7 4 2006 4E 8 DY )|
KEFARHUM; H 2006 45 9 HE 2009 4 4
AESE B RS8R TAE AT+ 5wt
55, [ 2009 4F 5 H & 2016 4F 1 A 78 H
HRIEFR A PR ITATA 7 ST 78 O
EE MM, H 2016 45 2 H & 2017
1AL BB R E A R A RE
P, [ 2017 4E 1 H & 2022 4F 12
HAE P2 4 1A PR A =T FOF # %%
SR 2022 4F 12 A DN RAE I AL 4
PARA R, WAE FOF M, K& i
BRI R IR B2, e
LB RRBE AR EEEH., H
2023 4 7 H BAHAFRAE N B T P47
FE B AR RS MRS S
(FOF) « RAENARAE = 6 A H 2 BT o
A4 4 (FOF-LOF) 2448, B
2024 4F 6 H &5 HAERAEMBFERFE
HAx H I 2040 =45 R & B 4
H4 (FOF), RAENRBAKACE 6 N HHH
AR AR R4S (FOF) 423,

T O LBERH . B H IR AR G4 B SR 1A S IS .
@UEFE ML SGEMAT ML 2 R

% 600 3t 14

i



RA M T P42 B =4S (FOF) 2024 55 4 ZERE

4.2 BEANHREH N A ZE B EEMTEBK A

AN, BB B AR T (PN RIS EESF 5 3k 150 S A R
EM S FUE NS ERMLE, AEWSEEN . SRR ST 0 PGS R G 00, fE ™ kg 1%
AR RIS T, N AR NSRRI . ARSI, BEEia R SIEE I, T

FRE AR AR 2 AT
4.3 AP GERUH

4.3. 1 AF 3 Gl BB ATIE B

NEEREAAT GEFBR RS EH AR AR HIER TR » 28 T A7 AT 5L,
IR R BRSNS BRI — R . R S A SR E S S, R
BRI WHFE T, BBPSR. AT MRS RS RS, TR AR
AT LG PATHR R

NTIWNZ S, ~FlAM T ZH RGP AT ZHRET, fERL K IARLIATH B
RGREIRAT V24T BLAh, A FHAR A RBG A S Z K H R AL 5 .

XTI Gy, NAESEERATRITIAL 5 5 T RE 3 5 & AR T 5a i 58 53 (22 53 53 Bl
B, RERBBHETEATHZHN S W TEH 0 HAmH . AEATFRAT B H IS
PAA A 44 (AT RS 5y B BB G G BAE A by BT MO HWRE S B S L B Inks i, &
al IR AR L SE . EOAB 23 T A S DX 52 5 45 SRR AT 23

AR N, AT TNV AE 5 AT B R I BT, RABUFAEE R AT 5 R
O] F A7 2 o

4.3.2 R EZ 5T AKE U

N A RS R A FSCR AL E 2 B R H A5 5, 2R IE AT BE BN 258 &AM e i (14 7]
A& G . AREIN, RIESRAKATRRFHE LS B, MAETARBEAES 50
P JT SEA 1R H S 10 52 5 RS 52 fA) B30 B AZ R i i AIE S5 24 H S B 5% TE L«

4. 4 )5 W AES KR HRRRBIES T

VUZRRE, REU TAER BRI “ERIIIRIRM 2%, SRmisidat, 2y RKENFER”,
St CIEEETEAMM IR MBOCR” , SRR EREE TR, BORRAE B . M, BRI LT
FHRMERLN A TR, (ABAZFREEES, $§THRIH. ErHE ST, NEREK
AR RALEVE, FUFSE & TR5EERE Bk 0. 46%, YR 300 F6EC T2k 2. 06%, AR G4
B 1. 54%. WIS TEHOKRE, EUEMEREEEERE TR 1. 82%, FEEMKHEEEEE TRk 3. 45%. AL

BT U



RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

BimE, figEmin kg Lk, hhi—g&kaaet CafE) R Lk 2. 23%,

AREENFEREG: AR EZH, HE kSRR 5 i L) & 7B E XK
5 AR XU TEC B R T, JELH A OB s 8 20 R XURS B A 17 B 5 TR0 T 8, S B 22 i A3 SRS AE
UGG MAMR K EREERT, BOVBREE SR o R airriEe, H
RITZH 5 r i P 22 < O TC B AR AR O . B0 00 B B AP RO it o 1. IR B2
FEWZERE AT AHEN S, AT TRIAT LN R, B AR N ) 2 WA
AT R T A T AT A .

ARHe it — AP HHR G FOF, JEH Iy, T4 iz s Aesl, ST BRE R
ARV O IR B, I H A SR AR AT S e Bl B, ORI S AR E
P, 25 s A AR,

4.5 &P AESKN FRIR

AR WK AR IR T P 77 2 B AR =R A (FOF) A [ & BUFEN 0. 8855 Jt,
A BAE S A0 B E I KR 0. 96%,  [FHDL S bR MEUR & 20 0. 49%; BB AR BRI
PEINERFE T P IR B AR = AEIR A (FOF) Y (S MaF N 0.8928 o, A IR 40414
K -0, 86%, [FI DSt LRI HEU 2 F A 0. 49%.

4.6 W E Y AR ST AHEE SH - HETE R
AR N AT S AAFAEESE A TAE H RS iR a N AT A BCE a5
BT HF .

§ BREAGRE

5.1 MEMREEH=HESHEN
P WiH & (o) B ST ER ] (o)
1| B - s
Hop: iR - .
2 | BEWE 276, 820, 480. 79 93. 2
3| BhEW R BT 12, 151, 607. 67 4. 09
Hrp: fiige 12, 151, 607. 67 4. 09
BEPE CRFUE SR - .
4 | RERBEE - ]
S RATA SR - s
6 | ENIRE ST - s
Hrp
F

5%

o SR R A SN GR £ <

% 8T 3k MU



RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

AT ARG H &M &5 7,919, 818. 81 2. 67
HAth %t = 60, 586. 58 0. 02
&1t 296, 952, 493. 85 100. 00

5.2 MEMRFATIL Y ROBERFTAS

5. 2. 1 & HIREATILS REPFE AR ER B A S
VE: A S A RS AR R R

5. 2. 2 & WIREATIL > R B B RER R AR

T AR S AR A IR RS A BB B TR

5. 3 BRI A o E b Z &R E LU RN B B B A

5.3. 1 & BIREL A SRME S EEF= 1 H EBI/NEEFF BB+ 4 B B R A4
E: RRERRERRFFARE

5. 4 i & HIRIEMIR A R BFR R A S

s e 75 i ARME o R B E L] (%)
1 K i 77 12, 151, 607. 67 4. 10
2 JAT YR - -
3 SRR - -
Hrb: BUORM SR - -
4 kA5 - -
5 A Ml B R B 55 - -
6 S e - -
7 Al (Al S #f5) - -
8 [F) VA7 B - -
9 HoAt - -
10 it 12,151, 607. 67 4. 10

5.5 W& MR A R E SEE T HEWE M BT LA Fs R R A
Fe | iR EAAK | BE G | ARNME Go) | EEEREELE] (%9
1| 019740 | 24 % 09 120,000 12, 151, 607. 67 4.10

5. 6 ] & MR A B SRS T HE WHIRNF BRI 48 B SCRRER 3R
BA 4
T AT GARTE ARG B SRR

5. 7 & IR A R E S EE T HE BN RIATI4 St BB 4
E: AREARGEHRRFAHE)E.

% 90 3t 14

=




RA MR T P52 HAR=4EIR 4 (FOF) 2024 4E3F 4 ZERE

5. 8 & BRI A YA o 2 & 7 13#E b R/ HEFF B AT LA BUE S B Al
T ARG YRR FFABGLE.

5.9 M & HARAESH T KIBFIAHEZ 5 18 0L i
5.9. 1 & WIRAEEE KB KF S MB28 B
T ARSI HIARR A IRARHILL

5.9.2 RIS EH B HREBUR
AR EEA M ARAEHE S A [ R R A SR OB SRS . LIPS, (SR IRES, ARSE RS
SRR 5

5. 10 R 7 M AR A S5 B 10 B B 532 5 18 0L Ui

5.10. 1 A<391 H it A 52 B B AU SR
AN < I R A J e () PP WD [ G B R L B SRmG  UBIRR L (5 2RSS, A AS
HEGIEAZ S .

5. 10. 2 3 T B R AL & B B 1 BH T 5 5 A0 o B 4
TE: ATEEAR S AR R [ £ 1 52

5.10. 3 2 3 H i HA S BB AP
ARG A WA FA E {5 A 17

5.11 #%E H WM

5.11. 1 AEEHBHET+ B IEFHRATEEARE HIRRERILRAE, N
R G G D —FEARBI AT LT RHEE

NI BT+ A AETR AORAT EAARAIARA DU AR TS0 5 B, sfE SR 7 g AT
—HENRZB|IATTETT. AT

5. 11. 2 &R FHRI+4 R TR RS & FIAE 1% R
A B AR IR R S

5. 11. 3 oAt B P &

75 E S &/ o)

1 |[FHRIES -
2 |MCERIEE K -
30 | RBER -

o100 3 147




RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

JS2 SRS,

32 AT FR K 60, 586. 58

FHotbSYGR

HAth

o ||l |o|x

&it 60, 586. 58

5. 11. 4 3R & B RFFH Kb T B 0w e e 27 B 4
TE: AT GAR T WA RRFAT AT 5 B A T e e i 77 o

5. 11. 5 R 7 B R BT 142 B 3= FP AR Uil 52 PR 1% 1 B i B
T AEEAMERRFFAIREE.

5. 11. 6 ¥ B A S 5 Mk AL SC R B
HI TP ARR B, 2B M & T (8] ] R R R %

§6 RE&FES
6. 1 MEHRBRARME GESH = FE L K NEER AT+ 2 S8 HA
ENET
%/\ﬁ@
5gﬁﬁi§i§
Fe | ®RERE | RELK @Wﬁﬁz%ﬁ%ﬁ(%~&ﬁmﬁ<ﬁf@%@tk%éﬁ
Bl (%) "
VBT R
H&
LIRS (BT,
1 400030 ?F%iff”“ 7~ ﬁzb;?ﬁkl7,079,702.9323,467,511.83 7.93 B
57 7
G (RARTF R
2 003978 N 21, 460, 561. 8322, 366, 197. 54 7. 56 HB
FaFEfi T A = H
IEE X
e 1w | LTI -
3 050027 | fr4lifiifi " 15, 802, 010. 0618, 196, 014. 58 6. 15 75
s
# A
| R A (R RITRL
4 020089 - 12, 786, 640. 0916, 035, 725. 29 5.42 %
577 B = "
HiE P (B2 T
5 217022 *”ijfLJk RETTI 8, 432, 890. 3615, 355, 450. 06 5.19 ER
f5id5 A =
PRI s
6 006624 | MM EARIE . 6, 352, 954. 51|15, 330, 314. 53 5.18 ER
B A *
VLB (2 2% |3 T T
7 008186 #f£;1 & [RAETFI 7, 509, 038. 09415, 193, 787. 53 5.13 5
BE A =
KAG S H) | 3L I
8 015039 i 35, 611, 839. 51|15, 085, 175. 22 5. 10 ER
yRs d R -
9 012628 | HEH K& |BRLABF 1, 025, 191. 4414, 719, 698. 7() 4,97 5

110

14

)




RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

FIRES C =
= Efafd (LRI

10 010625 |, . 22,774, 362. 1214, 482, 216. 87 4.89 o
gkEad R i

6. 1. 1 & BRI A RE SRS BT E IR/ MR BRI +8 A FF 3RS B

Jiti UE 25 BB 2 & B B A A
E: .

6. 1. 2 R G W REERA NEHF AT FREMBMIEF R RESFIL
.

6.2 IR 5 R FFH S AR B A

Hr: 25 MFFERESEEN
AR 2024 £ 10 A 1 H & 2024 o
TiH i %i£52355 DA B EE N DB T Pl H
ErEA R
MIART B FEE AR I R O 3, 000. 00} -
MR By e AR ] B (T 24, 435. 74 -
R o ==
;ﬁgéi>#$MfiH% 107, 465. 71 |
H ﬁ paran
i?if G R N S A A 579, 345, 27 |
H farar
i?ifﬁ G N AT 114, 096. 81 |
MM G I G e AR R TR (O 36, 198. 70} -

o IR RSP RN S BRSSP NSO EESE . N SORHE A S I i s R 2
L E ORI AR SRS AITE,  ERIIR ST L AT S0 g B2
PRS2 B R 15 LA i A3 B 3 < B < 5 (R 20 5 O L 2 R AN A TH A e o

RAEAREEER AT S G RINAE, REEHANRN IS RS R A e 58
B EE G B WSO S h B S R P 2R, B NS R G & W A B SHTE R

BRSO G R B TR B, R B NI HIA TR G 7 R | B R HoAd R e 1) (ETF
[P \PRVA bRV RERES T RER N ok N A EIE M C 3Gy P SFS NS £ E RN ER R NehA
BGRB8 8 B RSP BB AR ST S AR AR B, b A B TR (R] SR AR SEBR
P LRI 4% SR I E PRAT 845 55 Bl et AN < BN ML B 2k iU R 3 28 AR i

&
&

.

6. 3 AR & IR HE S RENERE I,
o

o120 3 147



RANRE T F5EZ B =FER A (FOF) 2024 5 4 ZERE

§7 PR &0 M)

AL fy

WS

RARE T P F=E B
b= E (FOF) A

RA IR BT P72 H
W=FEE (FOF) Y

75 S AT < 0 0

332, 832, 312. 62

10, 542, 498. 80

I T 309 300 1) e < 5 F 4 00

57, 005. 29

2,162, 165. 27

K - i 7 ST ) i < i 8 ] 3 11, 382, 282. 87

75 91300 18] 5 <8 45 20 A2 B4 B (o BTk
UL -7 3D

15 HA HA R S 4 0 AL AT 321, 507, 035. 04

12,704, 664. 07

8 EEHEANZHERFRERALEESFNR

8.1 A& BHEARFHFAESMHIRINFIL
T AR WA TR G B AR SR A O

8.2 & EBHNZHERRENEAR S5 YA
T AR HIA TR G BN IS A B e R R AR SRS

§ EHBRERRKNEMBERRFR

9.1 MEMNE—RREFHFES OISR BT 20%H) 155
T AFEG AR WIN AT R 2 S 0 B L B 12 31 2l 2 el 20% ¢ 51— BB B 0L

9.2 MR FERENHMMEERFR
W, AESEMARA T W AS:
1 2024410 H 25 H
Rt A
2 2024410 fJ 25 H
2024 458 3 FREEIRE
3 20244 12 H 10 H

BTt 22 %

l

§10 Z&ENMHHZ

10. 1 H#EXHFER

(1) A [ W 2 U T 2 v SO
o130 3 147

RA IR K 5 8 BEA BR 2 W) T #8702k 42 2024 5256 3 RS

FAE AR RE TP 7728 H AR =S5 TR & B2 & o 2 4 (FOF)

AR 8 BT IR =) 0 TN B 2 e el = 1 3 55




AR T P72 HAR =R G (FOF) 2024 5 4 ZEHRE

(2) (RAEMMEFETPHEFEE B = FEFE RS ME SIS (FOF) H\EUH )
(3) (AR TV 7RE B —FRE RS ME SRS (FOF) #HEEFH) |
(4 (RAEMEEFET PHEFEE B ZFEFE RS MES IS (FOF) FLEL ;

(5) EHE WA
(6) FEEEH NS TRAAE. B
(7) FEFE NS TR BRI,

10. 2 FFIBCHE 2
S SR B i TR/ S ST N R T

10. 3 EFE R
PV % T B4 T A/ S S F T NI AT 5 3% BT B 3l 6 2 5 1) 4% B SOk 7E
AT TARTG, $ve -4 B0 18] Py BRSSO i A ) e A g

RAEMBREEEHBRAH
20254E1 H 22 H

F o4 o 147



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 基金中基金
	6.1 报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9 影响投资者决策的其他重要信息
	9.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


