TAREE T EN S BREC B R A F 54
RS
2021 50 3 FERE

2021 49 H 30 H

REFEN: LRHEXEETHARAA
HEFREN: FEBITRODERAF
MEZEHHB: 20214810 H 27 H



TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

§1 EERR

HEE PN S S FREAR S TR A RS 8 S M RRIR B E K R,
FEXTFL YA LS R PR 5 BV AR A ) S BT

FLGAEE A b ERAT IR A IR A A RIS AT S FIME, T 2021 4F 10 f 25 HE% 7 AR
IS4 bR . IFHERINAR RN SR EENE, RIERZABTAEERRICE. ®ISVERRIR
S DN it

e PR VR LLBEAE F SRR 57 i JE 08 BRA S PR 7, (AN ORIERE B — 2 A A

FEGH A SRR HAREI . BT KUK, BB TR 30 YOS A BLAT- 20 e 1 A
N EE AL IR

AR I 55 BORER BT T

AREWIE 2021 7 H 1 HiE2%E 9 A 30 Hik.

§ 2 &
4 THIFR THRAERAEE (QDID
4 FAUY 486001
HEEE T LT R
HEeEFAERH 20084F 2 H 14 H
e 5 BAR B 4 B A 522, 859, 909. 92
SaAd=7n Ay [ A PR AR R A BRVE N 2t T A E A5

FREEH A AR HINL S, JE AR A BRVE A B pe, 1%
HIBB A A WU, B SRIE ST - B, JFp BB
L S LS HE DL SR B

BB MG ARHe g EER R TAERBESIMESR 17 B o E A
AR, DURCAERVEE A 52 8 T R B B K i B4 4
Je 52, e [ N #5084 i A RV A 0 R B R A
A SRR BEEN, E WA EE A9 P EE O
R EEARH=ATFEP EEZ o T E2 5K

A

Ak & L JE it 40% X MSCT 1 [EHEH I %5 3 +60% X MSCT 4= ER A% 2245 Hlk
MR,

ARSI 35 REAE KREG R T AR SRS, E—RIGOLT, HXEEE
WIS m T AR e, TRE TIRA RS,

FEEEN TR S S E A R A A

BEEFEAN [ ERAT IR A A PR 2 7

15 AN T ) YA HFR: Wellington Management Company, LLP

%200 15 0T




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

AT R R E TR T A A A
- — P LR Citibank N. A.
"L
. . HC R 2 T T TR A

§ 3 EEM SR NESIHERI

3.1 FEM &K+

Az ANRMT

E B SRR

AR (2021 4E 7 A 1 H-2021 49 H 30 H)

1. A Sk 3s

29, 800, 972. 62

2. A HAFE

—55, 035, 788. 34

3. BT 23k & 0 AUA SR

-0. 1021

4. R &%

PRHRHE

797,905, 337. 41

B. IR S0 B

1.526

e 1. EREEWETEAR A B A NNEECE 5 e AT, TH A 5 SRl KT 2

T IoHs.

2« AWk as 2 fa R A AR . Beiilas . HARION COR S 2 et EARsh et
THBRAR S SRR RARA, AR A Cse i as in_EA 2 fe (B AR S e -

3. Fra B B S RS — H, Bz H RS AT H B S I 5 H .

3.2 BEHEHRI

3.2. 1 HEMAEE KR K H 5 R ST LB e 2 1 E i

‘ \ b4 s
HEIE KR | B EBKER | SRt ‘ B
B Bt - o THER 28 A OE6E) @—®@
® HEEQ | HRZEERO ‘
HE®
HE=1MH -6. 32% 0. 94%, -7.07% 0.91%, 0. 75% 0. 03%
PU A | -2. 18% 0. 84%, -3. 50% 0. 78%, 1. 32% 0. 06%|
k4 4. 70% 1. 00% 8. 26%) 0.91% -3. 56% 0. 09%
k= 41. 87%| 1. 22% 28. 28% 1. 19% 13. 59% 0. 03%
pu R A 98. 41% 1. 04% 73. 90%| 1. 01% 24. 51% 0. 03%|
H3E4 5
184. 76% 1. 12% 126. 93%| 1. 17% 57. 83% -0. 05%|
EREES

T FMESTE A HE R Tt CRUAT P N RERAT R AT “ NRMER R0 K

% 30 JL 15 0T




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

LASETTTHT (9 MSCT H [ $5 01 MSCT A BRBERFE BB R B N R T iHh), 28& AR MRS
SRR AR B RN

3.2.2 BEE & RARORE ¢ RIHFEIE KR R H 5 F LS BRI
RABZHI L

THREHRBEE (QDN) RitEEIE K E SR 57 Rl a5 22 69 7 52 B BT H
&

210.00%
180.00%
150.00%
120.00%
90.00%
60.00%
30.00%
0.00%
-30.00%
-60.00%

f}

W
uynw,rw ﬁf

W
f
A58

2009-07-20

2008-02-14
2008-11-01

2010-04-07
2010-12-24

2012-05-29
2013-02-14

2014-07-21
2015-04-08

2015-12-25

2016-09-11
2017-05-30
2018-02-15
2018-11-03

2019-07-22
2021-09-30

t | 2020-04-08
2020-12-25

|—T#emE (QDI)

=
R
[=)]
<
<
=
[ ]
(=]

TiFE

] 2013-11-02

=

Hir
I

H
o
>
i

= (QDI) FBitlkmEE T m

hil

e 1. AREAFT 2008 42 A 14 HA.
2. ES S AT, ARSHROHIN 6 MH . BMERMEHR, REEMNREFEESS
[F) T #5 8 9 BB e # PR A R . AR S [ AR LA ARSI 30%-50%,
SPGB 50%-70%; AHES R R G A S BRI LB AME T
60%, BUMGiZF. I BEEFREUNTE . AN 2. SN & HoAh T2 & s 5o 250 2R
(G AATAE TR 5 B WP I LB AS = T 40%.

GERA A A

3. AFEGH 2021 4 4 H 6 HIgNSE o i M #i=l .

§4 BHIAMSE

4.1 BeZ® (RESLE/NH) FHh

EARIEE IS Z IR | iF% M0 .
ARSI oA [ emom | R Vit
MTICIR B RS (B AIRA T
AR AREE4E| 2020 4F 12 F ~ 7 B, HEAZH: 2020 4F 8 A A TR
U EesH 21 H i fE RS B A TR A R, DT 5 55T
e, 2020 4 12 A 7 HES, #HiF




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

RS S LA R A B R A BLIESS
BHREER A, 202005 12 H 14 H
Z 4, FAT T AR BRI HE VRS 1 R VG L &
RETNEF R RSS2 2020 4
12 A 21 H&S, #4F TR G+ EYL2
ABRACE M AN SRR R SR S

s

QB&%‘EJE\
ﬁ@%ﬂ@;xgzmifgzﬁ

PN

iy

- 25 4E

D E R N 2 A AL B o =

Merrill Lynch Investment Managers #H
TR ISR EMIRA I G I 22
¥, Fore Research & Management HfT
Fore Equity Market Neutral &4
2P, Jasper Asset Management HfT
Jasper Gemini Fund JE43E 423, 2009
M LARERE , DR B AR 55 5
W BT RE ISR O TN B
H; 2009 4F 12 A 25 HES, #AT TR
Bt H AL 22 A BRIC B SR AR SR 43 %
Fa4 (QDIT) FEE22 B 2010 4E 5 H 25 H
24, AT TARERE BRI S AIE SR
BBEES (QDIT) B2 3 201244 H
26 [ 2= AHAT AR5 T A T 2L SR
RETEIF R IR I G2 P 2014 4F 6
H 26 H&ES, AL THEME 4a 0| 2t ik
BRHBEGHGZRR; 20154 12 H 15 H
#2017 4 12 A 22 H, H4F THREEH
B RIEICE R GRS S 4, 2016
F3H9IHE 2017410 49 H, 48T
RIS A N SR R R R G R B
2016 £ 10 H 10 HE 2018 %2 A 23 H,
FHAE AR B 8 A m R T L B TR A LR
FRGESIEGEM, 201744 H 14
H 24, A TR B {E Bl R i B R
BRI R RIS EEAH, 2017 4F 4
H 21 H&E4, T THEEE T INE R G
Wi B R A BRSBTS G R e B 2018
H10 H24 HFE 2019412 A 23 H,
A TR A s b/ B R AR SR 45 58
B4 (QDID) 4203 2020 4F 12 F 30
H 24, AR TR P00 vh Hemg R
Bic B R A AR R UF R T S e 4

H,

e 1o AR E DR 6 A A A2 R H BA B A8 PN S e ROAE R 300 3R D A 3 4 3

RS A s

2 UEZF AR SCRMATIE 2 GIEZF M 53 B A8 BLIMED) IR R RLE -

% 500 L 15 7T




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

4. 1. 1 ARG S B BRI R A (2 S 2 8 R B B 7 i R Ol
AR A A T e (0 0 TR TE A AL 358 TR R TR (R 5

4. 2 AR B N AR G RS WA E B RGN

w4

FEBE NGB 7] AR

ESF AL £EFR

B

John A.
Boselli, CFA

BRMAELH

36

Jak R B AT R ST A
kil ARl AN, TR
EHAE, RS,
(] o 14 BRI S A
G5 A FE %
2. WIE (HE) T
b, I S| A e 7
SN R E T —.
AN, 7E CERRE T
2011 4E) “FBENA”
&+, John A
Boselli JoAE7R#EVEN
A BRI 1 e 52 43 H U
Z—‘

Bo Z. Meunier

(oK %+ ),
CFA

W
Ny
s
o
l{)?
HH

26

gk R B B R 5T S
kil A F AN, TR
EEA, i[RI
— % I S T A M U
LA F T,
FEA T E. b
B FTAT I N Al AT
FLATH 43 B HAR 4 55 Hr
g5 RT3 2R 3K
N/ skl
T 1998 4E 34T AT AR
e BELPK 7 2 B 1 7 A
Wi+, DR S st
Bk IR 45 A AR 2 2
4. 1992 4F, WP R
FRE 3R A H [ G IR VR B
TR 2R s % 2
Lo BBAh, Wik R
SRl BT

e BRWEEARTUEG I AR EH 20124 7 H 10 Hi, FHAEAREE S8 4505 ] .

4.3 WEMNAZESBIFEH FEH LT

%600 JL 15 7T




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

RGN, AEESEHNRHIGH GEFIRRREIER) S RIEREM AR SR, 5
B EEAT AR VAP, RIS T . B UR e i B U B AT IS Y 2 7, R 8%
il B A B, RS AR AR B R, TEIRE S AR AR 2 (478

4 NP5 BTV

4. 4. 1 NFAZ 5 1 AT T 0L
NT AR B IABEN, RIS IBBEAA G, B MBI 2 RIS 5 Al ik

FAERAT N, AR GEFRERERE) « QGERUREENMRAER ™ E ENZEHINEGD |
GEFREENMASE R GBI RIS EEME) - GEFRREEEH A AT 56
TRREW) SEAEMM AR N, §E 7 (A PRSEHINE « (REZHMREHEI
) XA FEVEEA ST A PR T IR RARERUE, IFIUERT KSR B KA
AR FITT AN AE ZEREOR,  PTREAFAERR IR P i it Sk IS LA T i . AR5 01,
LIRS RIS RS DUSER SR, AR 2 R AL FRAA 26 AR ELX R — 235 M [RD 32 5 5 SR ) 2 < 55
BRAG, PR T RETA T RIGATHRE, ST T AT S RIS HEA BN
Ul B G AR S & A B NG B AR BB A & 2 IR K AR AR LR 1 S 22 5
LAZXAE Gy -

el

4.4.2 REZZATNNETUH

ARG N R EIFFRZHHIEIL . AREWIN, KRR REAES 5050
NI FEG R H S 58 5 A8 () BIL A2 By B IR 27 24 H RS ER H S%ITE LA 2 IR, A
PR B A A BB SRS T R AR H R FISE 5, R FEAAFA 5 M 2 ik .

4.5 I H A 2 S I BB SR AL SR I LA

ERRAEH=F WS T HaE. BRI S G EE R A BT A il s ek
R BATE B S BORMRBAREC FE AR SR R T IR OOk, (H &0 B e RE AR A 15
AT R A A7 T R IR AR

37 8 AfrAgitlelidh, RUEEAK DL HE /R B BT 91 R TR RR 22 . A BR A IR 4K
FRF— BT TR K, RS BATHH A 422K GDP R4k S, (EXGIH T REIEE. HhAt,
ek B A A B G L I AT RE 2 BH L E BAER R el X e B 3R A0 Ak AT, Bl I 18] A 3ERS
AN Tt 5 ESRAT R TEARBOR AR R . TR AT 5, JATRE R T1E &

%7J\ /\15 ﬁ



AR E L2 2R BB RNE SR B 2021 4R 5 3 TR

RGBS . Bk, BRI RRSILERE . b T U 3 i A2 BE,
AR A 7 R .

LA 5 = F R SU TR BRERIC LR AL S e i) Z R A BATTHE IR AR
B 75O DU ARRC e R et 2 7 AL S. EBRER 1R, JATE L 30l 28 (5 ik 55
e R IR A, AE B AR S BOR B I ) I T R I PR 4b o

8 Ay, KIETIZAHN T KIS Wl TS rh e e i R B AR bk 3 B0 Y
WOSHIZ W BIEIE, RERGEE R BRI MBI E S . SIEFR, S8 R beiE
TR 3.5 FLERTEVTRIETT R BT E I EN R AR E RS BE S
171 ELIBR X R s AT, FRATIAR SR B LAR B A T S B Sl i) o it o ] 6 5K 3 8 >0 P i < 4
RNRIEF =4 bR, DL WU 2k 22 58 AR T 08l 2 A A PR AR Fl e N 0 28 30 Xt 1), A
RAF MR FE R O S BT o B AR TN M RS R S s [l — A7 AE Pk, (HBAT RS ELIER
PR AT R o ] 2 G 0 I ) S B o 3 R At A5 AR B ) A B /KT AR 15 N & BT R,
Wl 77. Dk, BATEAERAN DTN, FFARSEEU)TRAT KBBR8 N i L f 2R A i
W

AN, RIS A KR N-6. 32%, bt LRI & 2 -7 07%,

4.6 MEMNESFFA ANBRES T HETE RN
AR B i K 2014 4F 8 H 8 HAERI (ATFSRIE S B A B 1F 1 A0 I5)
I HLE I 2

§5 BREHEME

5.1 MEWPREEFHEHENR
A= it H &/ (AR A ST (%)
1| Baa st 752, 876, 153. 56 92. 67
Hrp: @ 677,974, 026. 13 83. 45
S - -
TAFESEIE 74,902, 127. 43 9. 22
S H=E AR E - _
R T - -
fi] 5 0 2 $E TR - -
He: iz - -
BEPECRRIESR - -
4| SRR MR - -
Hodr: iz - -




TARFRfE H E L& ARk A BN

[ R RESR A BT A 4 2021 458 3 FRPE IR

LIl

AL

BUIE

5 | RARE ™
4

*®

e ST R ) SEN IR B <

i

Temmin TA

AT RS & a1t

50, 176, 404. 93 6. 18

9, 338, 454. 86 1. 15

6
7

8 | HAhBEr=
9 | At

812, 391, 013. 35

100.

Vi T DY TN AR R <A e B B L T M S ST e R 2 .

5.2 MEWIREXNHER GUX) EFT IR KT RIERE 24

EZ (X)) AnpE (NRfo) 7 A T PR E ] )
% 421, 306, 319. 81 52. 80
Hh [ A 223, 634, 306. 55 28. 03
i 23, 632, 420. 30 2.96
Hii 17, 525, 364. 92 2.20
ity 44 14, 806, 277. 29 1.86
fir == 12, 396, 953. 49 1.55
H A 11, 767, 575. 41 1.47
i [E 10, 568, 113. 26 1.32
VUL 7,010, 241. 53 0. 88
i [ 5,499, 712. 93 0. 69
=yl 4,728, 868. 07 0.59
At 752, 876, 153. 56 94. 36
e 1 BUREF B I I 5 2 AR 3 L P EE LR 27 58 5 BT o
2. HTDYE NG R TE & 5= i E R B Bl S Gt T Re A R 2.

5. 3 MEHRIT WA RN ERFRIEREAS

KR ARBHE (AR S

EE A (%)

gj}jﬁ(i Communication 133, 714, 264. 00 16. 76
iﬁiiﬁiiyconsumer 129, 614, 545. 21 16. 24
WP Consumer Staples 19, 920, 868. 14 2. 50
el Energy 2, 488, 233. 59 0. 31
4f Financials 100, 321, 099. 15 12.57
{34 Health Care 89, 522, 465. 53 11.22
Tk Industrials 89, 152, 132. 42 11. 17

b=l
H

=




AR E L2 e BRI BB RS 1R B

4 2021 458 3 BEHE

=B iR Information

170, 483, 717. 59

21.37

Technology

Bl Materials - -

" Real Estate 5,839, 990. 11 0.73

NHEE Utilities 11, 818, 837. 82 1. 48
it 752, 876, 153. 56 94. 36

E: 1L UL SR RT3 RFRME (GICS);
2« T PUS EN PR TR &5 34 WP s E R gl 2 A5 4

TR R %=

5. 4 JARAL /A SotE o 2 & B =13 E PRI R/ N R A B B W 4

5. 4. 1 |EHIRIEA Sehr{E G2 ST @5 LU RN BT+ 42 B R AR 5RIE

B4
it
® | & .
NH Hew
gl oamem | 208 | Ex| 5B | ARhEAR| D
o s  (H WEFRARAD . n _ FEIELL
=1 (FE30) ) % G| (%) Mt o
WK '
87|
=
W
Tencent o ik
1 | Holdings L KYG875721634 | % i 144, 678 | 55, 610, 444. 79 6.97
% | B
Ltd 5%
Vi
it
=
W
ik
2 | Meituan iiEﬂ KYG596691041 ii 2;;; 136, 324 | 28, 005, 393. 22 3.51
i
it
g8
i
ik
Microsoft i
3 R US5949181045 | iiF 20E | 11,881 | 21, 722, 792. 30 2.72
Corp e
75
=z
Vi
Fir

%1070 315 10T




TARFR R E L& A ek BB R Y

EHI R4 2021 55 3 ML

2
Hy
&
o,
Alphabet
Ipae - US02079K1079 | i | 26[# | 1,234 | 21, 330, 432. 22 2. 67
nc "
7%
=
5
At
il
o
Alibaba /I/E
U
G moHE
roup PTEE | Usoteoowioz | % | 2 | 13,710 | 13, 163, 841. 17 1.65
Holding ®= .
sc
Ltd
5
At
&
Alibaba {ﬁ
U
Group =t 9 r [
KYGO17191142 "1 53,561 | 6,344, 896. 69 0. 80
Holding = ij T
sc
Ltd
5
At
*H
Sunny beES
Optical 1k
Technology T | yos586D1097 2 | THE 05 831 | 18 055, 899, 72 2.26
E 2R N S ’ R '
Group Co A
Ltd Vi
At
44
Hr
ik
Amazon. com | YV & ifb ﬁ
US0231351067 | i | 2 775 | 16, 511, 218. 77 2.07
Inc /NG| "
%
A
%
At
48
Hr
NetFEase =
) W% | UsealioviozT | | S | 17,953 | 9,943,325.78 1.25
nc
ik
%
& 115 15 5




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

z
Vi
Fr
i
S
Uk
g |NetFase e kveeazratozz | % | TP 19,100 | 2,092, 355. 15 0. 26
Inc P T
2L
Vi
Fr
o
i
A
Facebook i
9| - US30303M1027 | iE | [ | 5,292 | 11, 648, 114. 86 1. 46
75
=z
Vi
Fr
=
pec
Wuxi 1k
10 | Biologies | 2% | kyeoroosti7a | 2 | T | 95 906 | 10, 116, 250. 11 1.27
Y| | B
Cayman Inc 2
Vi
Pt

1. ERFTAHUESFARIE R A ISIN AR
2. MFEART G EHME—AR KRS, 5T EARMESS5HT, LA RRE S

T e o

5.5 MEWIRIEZ B EHER I RN R A
AIE G WIRARFFA 657

5. 6 MEHIRAZ A SHHE G2 T #E LI R/ HER BIRT LA R R A 40
AIEGAMREWIRARFFA 657

5. 7 & HIRIL A SMME 5 @7 15E BB N HEA BB +42 B SCRRESR 3R
B 2
I AR IR AR FFAT B SCRFIE SR

B2 15 W




AR E L2 e R B R RS R B

2021 fE58 3 A

5. 8 W& WIARIL A LA G ESE = I#E L NS 8T T2 SRATE M B E Y

an

ARSI GAIRE WA R TG ERATE A

5.9 MEHIRILA RUME HESHFHEHB MR+ 22 ERE A

AR EARREIIRARFFAHREE.

5.10 EAH SR E ML

5.10. 1 AR EHRRKAT+HZIEF K RITERAR T MO R ERTLREE, =K
FEIR & H Al —FNZBIATET. ATEY
ARSI BT T+ A AETR A RAT BRI B

FARBIATFETT. LTI .

5.10. 2 ERFHTHLRER
PN i i [| e LY o N ek

5. 10. 3 FAth BF F= 44

R TISL A, B R ] AT —

758 Hi 2 G A R A2 ) 2 R A
A FIRLE B A 1 IR S P

P By &/ (AR

1 (fFHARIES -
2 |MUGIERTE SR 4,038, 870. 13
3 RS 200, 364. 30
4 YRR 3,575.72
5 |RIYSCHIEEKR 1,421, 563. 96
6 |HARSYEK 3, 674, 080. 75
T ERETR -
8  |[HAth -
9 &t 9, 338, 454. 86

5.10. 4 EFIRFFA H4L THBA K S i A 4
AT AR IR AR R A T B T 34 507

5.10. 5 R EHIAR AT+ 43 R A AE T IE 32 FR 1B L LA

T

RN




TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

5.10. 6 BLEA SR FHE R FH A SCFHIR 7>

T
$ 6 FFRE S AT
BN A
15 A A 35 4 10 AU A 557, 507, 301. 37
15 A A 7] S5 4 s R D 7 40 42,428, 061. 33
el S SR ) 3 4 R BE [B] 477 0 77, 075, 452. 78

A HAHH R] 35 95 0 B B B (3 B0
/DL “=7 3EHA)
e 15 1A HA AR S 4 1 B A5 522, 859, 909. 92

Ve 1o 0 SR B 5 F A O A LU P B AR A

2~ A ST IA] 5k < R ] 73 0T 5 e 45 L 4 30T

§7 REEHEANEHERREREARESZZ WA

§8 RMBIRE R LMER(ER

8.1 ME N B —REFRFEESHH LR BT 20%H71F 0L
o

8.2 MR R E RPN HMEERFE
To

§9 HFAMFHR

9.1 ZFEXMFEX

o R EIIE A% v TR [ AL 2 A BRIC B S B IE 5 45 B ik 4 B A 1 S04
2« (LARERE o E L2 4 pRic B BCE AU R R R G R A )

(TARFR (S P EAL & 2 EREC BRI SR S S FE )

4y (TARHRE h ENL & 2B B BRI SR S SR S A5

v SEEEB LS BRHLAE EL U,

v EEIEE NS B eI

B4 15 W

—_

w
v

()]

(o))



TARER S b E AL 2> 4 BRIC B R SR ANIE S #5240 2021 R 5 3 Al

7o AR A R B RUE B BRI A T

9. 2 TR &
e 4 G T\ B ST AT

9.3 EHHTR
P 2 T LB VBN 1) G B I o T TE SO DA SRS, 76 A B 1) py BUAS 13k SOpE o 52 Ep

TREEEESEEEARAA
2021 4£ 10 H 27 H

% 150 15

=



