FXRZBSREFEZHIr —FRFE AR
sHEEPEE (FOF)

2021

3

54

i3

P 4

2021 £ 12 H 31 H

HEEEN: BLESEHEARAT
EEHEN: PERERTREERAHE

& & EH H -

2022 %£1 A 21 H



LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

§1 EERR

A TN 1 2 S ORI AR 3 Fr 3 BOR A R 3. 1R S MR B st
FEXF LA R MBS A MR B AR R AN T R B AT

FESFCE N P B RAEBAT RO A A P RS ASE S A FME, T 202248 01 H 19 HER T A
Wt M S5 FabR . T E R A AWM EEN A, REERNEAFEERICE. RSIE
AN g o

FEE TR AT F B ST SR ) A IS F SR S R 7, (AN RIERE & — e B

FEG NI SOFARILAREI . BT KR, BBt a0 BB ST AT 40 b i A
SRS LR LR

ARG AR M 5 R R Z

ARG WA 2021 4£ 10 A 01 HAERAE 2021 4 12 A 31 Hik.

§2 B &= Rk

FEGTRIFR LR DRI — TR A RS (FOF)

B4 ARG 010277

LR A (YN LT

E&a R4 2021 4E 1 H 13 H

et BAA I 4 4 800 i 40 5,706, 113, 438. 75

&% B A A HE 4 3B IE ) H AR KR SIS KRR B P AT L &L, 78 A& AT
JARS: BRI RGHE T J7 4+ SEIR I B8 7= (K AR G AE, Ty sRims R
(17722 Bt I 755K

LT SRS VER— R R FRE R B TR 38, ARTLE R T B Aw XU 5w 5k

s EAARSAETY IR B AR U, B <A BN AR 12 RS fi 47 50 AL
KB AR R IR B L, IFAE — e VT A B S T A
[ B P BC G B L ) o 7RI b, 8 H A E i 52 35 10 ki vk
HESURS L AR SEBL BT P BB, i & 0 KR E g (. A%
42 0 T LT SRS R AR B O B R . R e SR . Hoh, B
BRI S e B G B IR B G B E A RSB ) LA
e 51 L A5 5 5% < o SR M3 3 e 15 A7 19 R R A P 20 M 0 a2 EH A 5 2
SEHENESR PR, Ol S G ULRHEZE, SE it S S .
A2 G FLAR I B S O B SR AR BN L TR B BORS . B SRR ILE
3 LT SR Mg A XS FE SRS

b £ b A R H 5T UM TR B0 A 2R X 80%+HIE 800 i S 4 i i 26 X 20%
PSS i 45 AT KRG NI G TG 54 (FOF), ARJE 4K 1 XU AN T A0

RACT BRI e R ST RS (FOF), mThrite. it
A ehRE (FOF), TtmlipiemitmAlkehie (FOF).,

EEEHA FLHESEHARAA

% 200 3% 13 ;W




ERRZRSREFRE—EFEHRE (FOF) 2021 F5 4 ZE RS

| o e A B PR A

§3 XEEMFHRIFMESFERI

3.1 XEWFIatr

fr: NRTHIT

BeE -l ik

AR (2021 4F 10 H 1 H-2021 4¢ 12 A 31 H)

L A 2 sE Pl

57, 663, 840. 43

2. ATFIE

119, 364, 786. 27

3. ALY 2138 < BUA S A )

0. 0231

A AR G B HE

5, 948, 867, 835. 57

b. IR G BUTHE

1. 0425

e (1D AW SEHU R FR 2 AR RO . Feotlicas . HARION (RS 2 et a2 sl
THBRA R SR LS AR E, AR A e B et in_EA 2 fedr (B 22 sh i as »
(2) EFEE SRR AN IR NN EEZ 5 3 & AT, TH AT SEPriai KT 241K

TR AT

3.2 e FEHRI

3. 2. 1 Z& M BUFHEN K R &I 5 RIS R A ARl e 2 1 B

| e
I | A | g o
I o #lEE | 0-0 | @-®
® 2O |k |
EE0)

HE=1H 2. 27% 0.21% 1. 62% 0. 15% 0. 65% 0. 06%
2N H 3. 22% 0. 23% 2.40% 0. 20% 0. 82% 0. 03%
EE T

4. 25% 0. 23% 3. 20% 0. 22% 1. 05% 0.01%
R E 4

3.2.2 HE S A FEMURES RTHHMEMKRED) LI 5 RIS LR
R AR



LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

EFRRRRIBAFE—FFFTPRE (FOF) RitPEMKESEMA L
BREAWERNT BEH KE

(2021401 H138 %= 20214£12H431H)

0,
4.20% VA RYY
3.50% N
2.80% M W
2. 10% ,,JI\INF'/W{“IW.V—J\!IIF__{/‘ I__‘,/\_N/I
'.\__.‘-.__" . " N A N
1.40% Jﬂﬁw oy Y
0.70% ﬁjmxlf
0.00% \( (1l \Lffbf :
-0.70% b Mo
-1.40% :
-2.10%
m — o] o] w [xa] — [=)] w =t o~ = M~ g [y = [+2] Tg] Mmoo~
A S~ S S B S - L L B L S S S ALy Y
— i ™~ m m g L L o w ~ ~ oo (=] (=] = = — ™~ NN
2 2 ° 2 2 9 2 2 9 e g g S g g ~ A 4 g
_n o =5 o = ~ =2 N = ~ ~ =4 ~ ~ ~ =& ~ 4 =~ <4 &~
™ [ [ ] ] ] ] ] [ o o o o [ [ [ [ ™ ™o
o = = (=] (=] (=] (=] (=] (=] = = = = = = = (=] o o o o
™~ o~ o~ [ [ [ [ [ [ [ [ [ [ ™~ ™~ ™~ ™~ ™~ [ T B
—RRREFSRBFE—FFFAHIRE (FOF) RitaEigks
—FRRRFSREFE —FHEHIRE (FOF) Rl

e (D AEGEFRAZHE 2021 4 01 A 13 HE#RE PR 14,
(2) I EFRMHEZF UM BN E, AeEEeERERHE 6 MANECH, Ealgl
I 245 ke < 1 2% T B8 7 P L LU 7T B A e B R A E

3.3 HAbtEim

T

§4 BHAMRE

4.1 &2 8 (REEELE/ND FH

2k

FEAIE 15 e 22 PR

155

FEHRH 3

A H

FIR

EFR AL

L

GG

AH4
F& SR
B E
BE

(FOF).
FESLFRE
2050 V&
(FOF).
FESLFRE
Htr H
2045 TL4F
R R
4 (FOF),
B S R

fafrE

2021 %5 H 21
H

10 4

B F Pine River Capital Management
ST, 2014 5 4 NN SEHE G B
AR AT, BT B s R 5
FEMEHT T AR, BUER G, L0 5
4, BAEESEMGE . HEEE.




LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

H s —4F
A AR
4 (FOF)
Regr

ST IR G R I A AL
BEIC AT L8 S e A
(A TEATAL RSB T 136
I 5545 W £ A EE VR 230 o 2
S} iiﬁme“i;HL”ﬁiféo 104 [BIRAIRAHEA AE RV 4T, 2016 45 §
A B35 G FAT IRA 7] 48T FOR
HE T, DR 7 0 B3 6 MG
. AT K2 S
Gk, AL ML B o

E: (D BfEERELBEE ERHN MEEaRANH, WENIEFEEEE2MEY 2]
F” $RARE 2 =] e 8 ISR FY: “ R E 7 SR RYE 2 = P € A S H 39
(2) IEZFMLATE SGE GIEZRAL AV N R B R A BRIME D B RHLE

4.2 BEANREH AN A E B EEMTEFB KA

AN, AEGEINHEEN T GERE). GEFRERREGIE) AHETRCETM.
SKRZH S RMEIRE Hir— ARG R S e (FOF) Zga ) M SR EER
W, ABWSAEN . B STR EAE BERE IR 08, (R ™A Pl AR O 2R At E, 92k
AR NVER BRI . AR IS BT & AN e S R M EMZE, TiE

AR N 4T

T

4.3 A PR EGERUHA

4.3. 1 A VX 5l EKHATH R

WA, REEENRPATIER S GEFRRE ST A A AT 56 R FE L)
KAV NI G ML, B BGTHGEBUE PR MR RS, JFERARRE R &R
SR VORI St 5 B8 R SR T 2 A TIN5 385 58 8 58 S Vi B 3 2% 2858 5 IO 0138 AT 400
RS ITAR S FFEERIROR S, BORA T2 5 IR B SEBL; EId 1T RGN T #2555 3G
ITHE IS, AP T E RN RS .
4.3.2 R ERX HATAKE B

BN, RESRKERELHTN.

4. 4 /5 AN RS B R KR ALSE D
2021 FEVYZEEE N ZGFEEAT FATAB YR, Tt MBI SRAE b4 i B v ORI 5eAs, 12

8 500 3% 13



LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

AR 5 TR W AT B 7RIS KUK, B TR B S IR sen, R I
AORRER 2, TS5 35 R B UM SR AL 2 WS, VR Bl s 7™ 7 b 5 i S0 R AR K AR LA
GRS, BB EZE . BRI, BARTEENECEAT, E2an TRaMER iR, AR
RERGEH. s, BB IR, KERG CPT EIKFE LLfE R AL, Seibch 11 A #7115
JA B Taper, SRIMSEMALR FIHE IR R 3R 2h Bk, #KRTE, R THELIK N
SRR, DU IR IR S, B AR IR AE Bk 5 o

RN, A SH B BER T G IR RIAFENE, PRI 7 XS~ E, 45k L
WP T RS MIARCER K T SR A AR AN Y R e B I B . eAh, TR A R —
FERLFE AR, BB R Mipx 59 22 5r BB e 7, B9 A5 BRI, HOFRIA R
15, SEEITIREm N E.

4.5 |EMAESRNL SR
BERRE PRARIESMEFIFE N 1. 0425 J0; ARE RSO FIHEN KRN 2. 27%, A5:
e FE R 35 N 1. 62%.

4.6 & B NESHE NBBEESH = HETE R

T
SEBREHERE

5.1 MEMREEHE =HESHEN
Fe T H &8 () e ST o)
1| e 341, 176, 575. 97 5.73
Horp SR 341, 176, 575. 97 5.73
FEGIT 5, 068, 345, 948. 22 85. 15
3| BEW AR 299, 382, 581. 80 5.03
Hrp: fiige 299, 382, 581. 80 5.03
BEPE SCRFUE SR - .
4 | REREE - .
SRbATA R - s
KN IR 4 Rl gt 7 - s
o S0 R0 PR S N IR 8 4 i % i |

F

RATAF S A G it 188, 750, 108. 16 3.17
Hoph g = 54, 729, 577. 90 0. 92
At 5,952, 384, 792. 05 100. 00

5.2 W& WIARFATIL A RAOBE R R AS

% 670 3% 131



-,
=5

RRRZGREFE - FHAHRS

(FOF) 2021 455 4 FE i

5. 2. 1 G AREATIL REPBEARE B RA S

e Fll A ARtE Go) Egiﬁz f"atb
A PR AR R - -
B RAN - -
C |Hli&k 322, 454, 340. 24 5. 42
D |HJI. BT R KA R R

NI - .
E (@50 8,479, 413. 80 0. 14
FooftRmEE 35, 906. 70 0. 00
G |ZiEisk. g AHEEOL - -
H o [fEmAEgol 4, 608. 00 0. 00
I (5B A AME B R IR 55k 776, 879. 34 0.01
N - -
K (il - ~
L |[FLSEANR S5 S5k - -
R PE R 2 T I E s N [ &4 148, 639. 76 0. 00
N PKF PRI SR st i 350, 395. 90 0.01
0 EE%%\@@ﬁE@W%& - -
P |#HE - -
Q | EAEMR2TAE 8, 879, 982. 64 0.15
R pUib. fEEMEGRR 46, 409. 59 0. 00
S |%E - _

&t 341, 176, 575. 97 5. 74

5. 2. 2 & WIREATIL Y REERBEBRERER R AR
o

5. 3 AR A SRYME 5 H & F = 1#E LB R/ NHEFF 0 B R 3 B B 4
5.3. 1 I & BIRE A RHE GBS 98 BN ERF BT 4 B R 5 P 4

. " _ | ARSI RE L
Fes % ZEARAY Ji% 52 44 7 HE ) |[AhE Oo i;’w>
0
1 002013 HRLHLEE 1,618, 700 29, 427, 966. 00 0. 49
2 002025 iR HL2S 270, 300 22, 691, 685. 00 0. 38
3 300083 Bith2d 1, 422, 600 20, 314, 728. 00 0. 34
4 002179 PG 180, 700 18, 171, 192. 00 0.31
5 600372 b i BT 797,970 17, 866, 548. 30 0. 30
6 600760 RRTTE R 228, 800| 15, 567, 552. 00 0. 26
7 600893 Wik sh 1 235, 522, 14, 946, 226. 12 0.25
8 002216 AR 728, 090| 14, 714, 698. 90 0. 25
9 300735 TIN5 948, 140| 14, 288, 469. 80 0. 24
B oTm ok 137




ERRZRSREFRE—EFEHRE (FOF) 2021 F5 4 ZE RS

| 10 | 600316 | T | 352, 200| 13, 756, 932. 00| 0.23
5.4 MEWIRILMBF R RIEFR TS
o
e i At G 5?%{%: o

1 HE K i 57 247, 082, 655. 00 4.15

2 PAT A - -

3 A e 52,299, 926. 80 0. 88

Horp: BURMES R 52, 299, 926. 80 0. 88

4 i % - -

5 A Ml 3 i % - -

6 A A - -

7 AR (AT AZ #afii) - —

8 [i] A7 R - -

9 HAth - -

10 | &it 299, 382, 581. 80 5.03
5.5 & BRIZA RUE G ZE T F=3HE F KN R HIRT F48 s $ 5E BA 4

YR ST

| mBRE | BRsK | KR GO | A6 GO ;i@f{; |

1 019664 21 Efii 16 802, 760 80, 308, 110. 40 1.35

2 019641 20 [H i 11 523, 360 52, 466, 840. 00 0. 88

3 019658 21 [Ef#% 10 525, 080 52, 429, 238. 00 0. 88

4 018006 FE T 1702 520, 760 52, 299, 926. 80 0. 88

5 019628 20 [ it 02 516, 060 51,611, 160. 60 0. 87

5. 6 & HIRIEA FOHE G HE T #E LR HEF AT T8 B SCRAESR R
B 4

T

5. 7 M & RKRIE A o E HE S H = 13E LB/ BRI 12 Bt BB Y4

T

5. 8 R & IR A o E S EE T HE HBI /MR BRI LA BUER B B4

T

5.9 MEMARAR ST WKW R A F LU
5.9. 1 R 5 WIARAE S T BRI 5 Re @015 25 B 40

Teo

5.9. 2 A H &R AR R BUR

o8l £ 131




LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

o
5. 10 R & MR AZ 1 B 19 B 30 5538 5 15 L Ui A

5.10. 1 A3 B AR R BUR
T

5.10. 2 % 5 IR A H &4 F i) B BT B 1p A5 28 B 40
p

5.10. 3 2 HA = 5 S L B VRAT
T

5.11 R HESWMEME

5.11. 1 AEERENE T BIEFMRITEALHR G HABERER I LREE, :K
R E R DI —ENZIATFER. LTHER

(1) 2021 4F 1 A 8 H, S EMATIRE N B EHZE A2 RATBUETIE B ATFR R T
et 020201 67 5D, FE S IFRARAT ik B BUR I SR 55 150 H 42t ah vt S o s, |
2020 4F 12 H 25 HfEHATBUR T PE, Tk 4880 Fit.

ARFEGHRTTT “EIT 1702 (018006)” HIHRFEAEF ULHT: FTXFEIT 1702 #I4E HI 0 #r BL A —
LTI, AFEGITET CEIF 17027 G I RSRIAR, G A B H5EE B ) BE AR OCHLE «

(2) MG HIN ARSI AT R UESRT, HAb LA RS AT BT s 5 TS R
BAEAR g ) F AT — R A B ATTIE ST AR

5.11. 2 & B RN+ L2 RER BB HES S FAMEN & EREE
TGN A EER T, BeA R ) R PR 48 A BB R P AN B

5.11. 3 FAl B = H

e SR &/ O

1 [ RiES 387, 569. 01
2 |MICIESRTE FEK 50, 074, 454. 09
3 | 24, 875. 38
4 YRS 4,075, 291. 64
5 [RISCHIE K 167, 387. 78
6 |[FARIEK -
T |[FERETRH -
8 A -




ERRZRSREFRE—EFEHRE (FOF) 2021 F5 4 ZE RS

54,72

9, 577. 90

5. 11. 4 ) 5 WIRFFH K4 TR S0 K o] B #5157 P 4

T

5. 11. 5 % & AR B2 B R A FE Ui EE 32 PR 17 0 i 3t BA

T

5. 11. 6 B H A &R 5 BE B A SCFHIR 2>

T
6. 1 I & BARIZA R HE G EE T = #E BN EEF T+ 2 E SR A
e=hET
L PEEE
SO
Fe | EeRE | EeELK EWE&%%%%(%)&%%@(%)F@ﬁwk%ﬁﬁ
Bl (% [
Fir i L)
H&
tegzylifs | 3y
1 040040 *f%h ﬁﬁiﬁZMA%ﬁMQM%ﬁMJM32 3.93 =
fiids A )&=
1 }‘“
ERI |
2 000186 | Z=Z4 15 . 216, 293, 432. 53[232, 039, 594. 49 3. 90 5
% &N
T & 5 | RARTF
3 004200 . i 205, 940, 109. 71[216, 566, 619. 37 3. 64 BN
aififiss Al ek -
| BARTF
4 000355 |Eg e Al . [161, 965, 046. 841210, 586, 953. 90| 3. 54 5
5 &=N
RN by S0 FF
5 161820 | =M% | 7 (185, 321, 053. 981207, 744, 901. 51 3. 49 EN
&N
(LOF)
afifE | Em 28
6 380005 ¢§£m ﬁéi%l%JMj@0MWﬁ&J%A3 3. 49 EN
fiid7 A AN
gt | ) bk
7 270048 rfﬁh £4iﬁ1%mﬁmmawmjwjmg7 3. 41 EN
fiids A &N
TR 5 ORI
8 050027 | fEalifEfE | 77 7 (181, 605, 092. 70[201, 926, 702. 57 3. 39 =
% 0 &N
S5 | AT
9 000032 N i 180, 549, 477. 00201, 583, 491. 07} 3. 39 BN
i Al Bk H
Syl al | LTI
10 110037 ) g 180, 564, 443. 57201, 040, 451. 47] 3. 39 EN
A | R -

10 1L

1t

7N

1371



BERZRSRERE - FERFE MRS (FOF) 2021 55 4 Y

6.2 =R 5 R FFH ST AR B

Hr:, TG EFHESEEN
/H:j% Ay iy Vo /5%
e AR 2021108 R0 e ) et
S 2
MR GG AR IR (O 24, 949. 38 -
MR Gy 4 e AR e 3R (T 789, 193. 67] 102, 341. 56
" e
SRR ERN S 24, 943. 88 24, 696. 94
%53 (o)
SRR R AR RN 6, 865, 389. 79 982, 482. 69
H o)
%’E‘H%ﬁgéﬁﬁg&iﬁ%g 1,761, 153. 17 240, 297. 84
)
M G I EARE 3ROt 8,073. 01 N
MR G HE e A R 2R O . 2

T 2R RS RN S A A B S R B4 AR S AR SR A R A A i
E B FRZE CAE N AT AR RS G RS G O BUHE, 123905k g A G e Bk &1
KRR FF O 1 DUR IR I BT 1 2 B 5 A A58 [ B R AT RORE TR . IRIEAR L& & KL
SE, ANHEE I P TR T A GBS BRI A I G A NS B B, AL At
G PP EEBE T AR S IR T I A B < B B AT E 9%

ANHE G B TN S AR IV O L IR [RGB B A i < (ETF BRAN), N2l id S 4
BN ELAH R TE H AR I 9 . B2 [m] 9% (R g B OO AL N B 35 58 ik < AR T 20
(RIS ] 2R BR AT ) BB AR ST SR B S o MO B L TR IR B R BN B, MRS
B <7 A (B 9] B8 A% R E N OO T AT kAN R 3 B IBE el B o A2 5 e AT 2k 4
TN P B 7 A P N SASH A A IR 5% B O AR TN 24 SO0 L 1) A I <l 3 (R B AR 55 2 AR
e B WURIE AN SRR R I B I SEPR TR & BRI & & R 20 7€ 1 S R AEA AL 5

W W

6.3 AR EHFARESRENEREHEM
K%ﬁ%ﬁ%*%m@%%%%%%%%ﬁ%ﬁkﬁé?%m&ﬂwﬁ%E%%ﬁﬁ?«%ﬂg

B PEUME AR & RUIE R R R R i e B R RS TURERD « O T A Se LS G B B
i, DRI I BL ST R BN, 2 8 PENAUAR S B AT YU ], A2 A 1505 KU
PRI N G A48 )R 2 S s A BT I, RN SR e AR 0E H bR $R0E G . BB R AL kS
PRECHEAE L AbAE T 55 AT A NABAT

=N

§7 FFMAZEE OB
Hfi 6

o1l 3 137



BERZRSRERE - FERFE MRS (FOF) 2021 55 4 Y

i 35 HH AT A RS 2 5, 083, 319, 783. 10|
ik 15 3 30 ) 5k 4 A FR ) 3 00 622, 793, 655. 65
i : ﬁ A ) 4 S [m] 473 1 s
ﬁmﬁﬁﬂgéﬁ“imﬁﬁ<ﬁﬁﬁ
DL “=T D

ik 5 A R S A A i 5,706, 113, 438. 75

§8 HEEHEANZHERARERRAREFI

8.1 & EBHEAFHEESHIRINFIL
o

8.2 & EHNZHERREREAE S H WY
To

§9 BREXHHEF

9.1 FENAEF

(1) EUEM ST 5 L RN D R g His R R G R e ik & (FOF) JEM
HIHER 3P

(2) CGEERZRDRESFZ B —FRA R G e RE (FOF) R£EEF) ;

(3) CGRERZRDRESFRZ Blr - FRA R G RE (FOF) FTLEHD ;

(4 CGRSERZRDREFRZ Br - FRA R G RE (FOF) HERMA) ;

(5) HEFHH AT TR B

(6) B WA IR LR LD R E B F R UR GRS E (FOF) A5 KA
J R o

9. 2 FFUH S
b5 AT B PR X 22 [ 144 21 B AL st EBRE SR C S 7 hE 127 J2 35 Skt 4 A TR 7

9.3 B H
(1) Pidrif: AR ENE TIEH 8:30-11:30, 13:00-17:30. #FE M G,
1% LA BRI S ENAE
(2) WuhErif): FEEFHEAMEE: http://www. jsfund. cn
BRI ARG WA BEN, AT E ARG E A GRS EHARA R, &ilH1E 400-600-8800,

o & E-mail:service@jsfund. cn.

¥ o127 3t 13

p=i



LR LD RMEIRE —FRHAMIRE (FOF) 2021 455 4 TR Y

BEESEHEFRAHT
202241 H 21 H

o137 3 137



