HERERERERESFHESE (FOF-LOF)

2024 FEEFERE
2024 %212 A 31 H

ReFHN: PRESFHARAA
BEFEEN: TETREHRAT RO AR A
EHAW: O hFE=H=+—H



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

81 HEERRIKBEZ

1.1 HEHUR

FEGEHAMER R EHRUEARS BRI A BB, RSP E Kits, Jf
S H YA ELSEVE L AR AN S B RN S VAR T . ARG T =0 — LB
SEHE TR, SFHEERKER.

EEENTETHRATROARAFRIEAREGSFME, T 2025 43 727 HEZ 7 A Hk
Heh M S5t HERI . FUEAECEN . M5t il . BORAAME SN, REZZNR
AR R E. R FUERRIR B B RN .

R E KA LSS . B 51 10 5 ) AE BEAE IR 6 98, (EANRIESE B — S B o

FE R STFARHARRKI . BRA R, BB EA B R ST A 40 e B A
LRV LIR RSN I TS

AR A PSS BB A i, KBTI RS AT CRApREE S0 ARSI A T IR
EIWAE TR, IERE AR b .

ARG 2024 4E 1 A 1 Hig s 12 A 31 Hik.



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

1.2 Hx
81 FETEHEIR FLH T oottt 1
LT 1171 OO 3
IR S =7 N S [ ) Sl L[ 2P 4
N o 1 1= T v PO 4
A (= S OO 5
3.3 T FEZ AT IURIIE I ELIEIIL coovoeeeeeeeeeee ettt 8
L = NG OO 8
TSR 2 X = NG & PO 14
LR 1 =TSP 14
87 FETEMESTTRAR oottt 16
8 7 ki .U 16
7.2 FUTEZE oottt 18
FC I s ) RO 19
L - OO 20
TSR g - AT 45
I R S gy £ 10 TP 46
SR G 1 7 W A Y 1 s 4 OO 46
8.3 AR A FUMME 7 54 B 7 B LT K /NHE T B BT B IR S B A oo 46
8.4 G I I EE A LA I EL KRB oot 46
SN g~ Iy i S L (i 5 4 OO 46
8.6 AR A FUMMA i 54 B 1B LLAF) K /NHE T I BT T A R B o 47
8.7 AR A FUMMAE 7 54 B 7 1B LLAG) K /NHE T I BT B 7 SCRFIE SR A B oo 47
8.8 A WA IR A Su A E o F 4 B P A LU N HE P AT HL A B S Jm AR B A e 47
8.9 AR A FUMME i 54 B 7 B LU AZ) K /NHE T B BT T A ABGIEFBE T B oo 47
8.10 A G P Gt AR I TE AR T ILET oot 47
8.11 R AR AT S HH AT G LE AT DY FE UL oo 47
8.12 ARFR A HFE R TE GBI oottt 47
R E - = s OO 49
eI rax b =T N (=0 AT 50
R (X = SO N RE Q& = TN 3 N 50
9.3 HIREEEEE NI MM N RFFA AR IEBIITEDL oo 50
9.4 HIRIESE BRI MM U REA A HGRIE S AR B R XA E DL oo 50
N O 1 G Ve ot 1) OO 51
NI N L NPT 51
812 FUMAFR T F S A AN BETEAE I e 54
EUICI v i E OO 54



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

§2 EH&H N
2.1 FEEFARIEM
Fe o 2R Gk B R SR &b 4 (FOF-LOF)
Fe & THRR ME%@MEHW<KWME>
W TR L& #e & FOF-LOF
4 FAUY 160326
T ARG 160326
HEiEETA LIFRIFF il
HeAREMH 2021 4 12 H 30 H
FHEEHA HEE R EEHARAF
HEELEAN P TR ARAT IR A BR A
W WIARFE SO AU ET | 325,038,761.32 1y
B SR dCireasn ANE
S JIEFRAT | e
FEE A E IR SR AL CINE% Az 5
s Ft
i H 202241 H 14 H
8 I A W FE 4 T R AL e B o y . -
¥ (FOF.LOF) A TEEF AL E RS (FOF) C
\Q N
gﬁ REEHMLHN 160326 014092
WEWR TR RS " "
5 310,970,043.01 £ 14,068,718.31 1)

2.2 L7 T

FEA BRI U (RT3 T, i PR i e A &, JIRIEE B KRR

BB H AR .
TR AL A BNS  ER AR BN L AP AT U B | [ e
BB MG e i P LB SRS L B SCRFUE TR IR B ORNS  R RIS . ISR I
M5
W e S VR 300 FEA AR Hx90% +H1E AR Bl R (A ETE R IT5) <5%+H

fiigi e (M) R Fx5%.

RIS A ZERIIE 4R 34 (FOF), T XU AN TN 25 s TR & 3k 4
LS (FOP). RERES . i e e (FOF)., fiifsfidts. 1t
AR UL 25 REAE MRS IS (FOF) M MHgELE.

A F G AT F OB AR IS, AR IHE OB T R, R
(0 TS0 BE DA R 52 5 F 48 2 ot SR R A RS

2.3 ReEHEAMEEILEA

TiH S AEEUN EEFEEAN
R Mo B G R BRAT R A o TR ERAT IR A IR A F
5 B ¥ & w4 2 CIqil|
Ui UN B ZHiE | 400-818-6666 010-66105799




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

H-7HE4E | service@ChinaAMC.com custody@icbc.com.cn
% FRSS B 400-818-6666 95588
& H 010-63136700 010-66105798
BT Y X 22 ATHI3S N X . }

N ;E RIS RRITTSG | ot sk 82411 552

JL

b5 T B R X b = 75 465 B X )
I 5 T K55 S
A5 PR, AEHHFRE 26T AA55 S
IS B G ) 100101 100140
FEEMREN KAGF PRI

2.4 152 3ETT A

ARIk e E 1S B R AR AR R

Crp IR ZRR )

BRI AR RSO BN LR

www.ChinaAMC.com

Pox Do 11
BT R A E T FE LB AR/BIE S N BT/ Itk
2.5 HABAHSC TRl
i 5 PAY/aSiiihiIn
SR HSS T | 2K EHSTHIT ST R E S | BT AR R K 2H 1 SR %K
kO K17 2
FEMBICH R | P EREREILE R AR TR A JE T PRI AP R 17 5

§3 XEMFEIF. ESFERI LS EFIR

3.1 EETHEEREA 5S4

SEERAL: AR

- 2024 4F 2023 4 2022 4
s EEERE § Y L I . R A E .
IR e cpor. | EEMERE | SN | ERGERE |, | EE R
Gl o B (FOF) C | B (FOF) C | 2 (FOF) C
LOF) A LOF) A LOF) A

AW
SEHLI -10,856,922.37 -622,845.55 -16,360,173.99 -933,359.45 | -114,196,945.29 -5,693,985.83
f‘é
A A
e 6,028,667.05 185,474.08 | -38,837,790.83 |  -2,172,229.78 | -106,346,930.33 |  -5,309,737.90
IECT
LT

N 0.0179 0.0112 -0.1001 -0.1024 -0.2083 -0.2115
W EA
IR
AHHIN
RBEY 2.72% 1.72% -12.80% -13.17% -24.15% -24.57%
YA




CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

{EES

AN
b7
T
K

3.26%

2.84%

-13.89%

-14.24%

-20.84%

-21.14%

3.1.2

2024

FR

2023

FR

2022

FR

R A1
izt

AR T B K
= (FOF-LOF) A

YKy v =N
= (FOF) C

Y=y v =N
= (FOF-LOF) Al

AR T B T
= (FOF) C

AR T B T
= (FOF-LOF) A

B AR e Tie B
= (FOF) C

AT
o
A

-92,048,621.04

-4,282,828.88

-113,456,361.83

-6,158,513.32

-114,175,856.70

-5,693,223.79

R AT
o
s
WA

-0.2960

-0.3044

-0.3182

-0.3236

-0.2237

-0.2268

HARE
EH
1

218,921,421.97

9,785,889.43

243,127,543.82

12,871,317.45

404,210,520.42

19,800,344.99

AR EE
e A

1

0.7040

0.6956

0.6818

0.6764

0.7918

0.7887

3.13 2
TR 4
I

2024

FR

2023

TR

2022

FR

AR T B
= (FOF-LOF)
A

e =i e LB
% (FOF) C

G RERC E
%2 (FOF-
LOF) A

R ki &
2 (FOF) C

Ly R Wi =N
%2 (FOF-
LOF) A

BN E
= (FOF) C

ety
Wit
i
K

-29.60%

-30.44%

-31.82%

-32.36%

-20.82%

-21.13%

TE: OFTRESSHRIFAGIERA NNWEEE %5 &R, TN S H 5 SEFriicai KT
AT 8T
QAT S AR R AR RN FIGRE . AR ORE A R IMEAZNIGEED kR
FHOR IR IR A3 2% J5 O AR, A B3R S A 0 O S B MSc e b A< J 2 e (A8 Sl 2t

@A AT 53 BRI A A 7= G £33 rh oK 43 BC R 5 A% 43 BO A v 2 SEB 4 (F AR L

OAKES T HIVEESBBEHEE T+3 HA A .
3.2 FEEFERIL
3.2.1 FEG AR BRI K A K 5 R 257 e 5 v AL % ) LA
HE ML E RS (FOF-LOF) A

BBt

PraiaHERY | M BUREE | MG | kS D—6
KEO KEbfEE | il RO | il Fis

5




CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

@ HEZ®
HE=1MH -4.36% 1.87% -1.81% 1.60% -2.55% 0.27%
S AN | 10.40% 1.79% 13.30% 1.54% -2.90% 0.25%
ok 3.26% 1.50% 14.68% 1.25% | -11.42% 0.25%
HE=4F -29.61% 1.26% -17.93% 1.11% | -11.68% 0.15%
HEERLE
;;&2\ -29.60% 1.26% -17.01% 1.11% | -12.59% 0.15%
R ARIERCE S (FOF) C
N A E N N R
N gy E | o N gt |
i Bt KD KRR EZE Bl 25 %0 HEER | O—6 | @—®@
® " HeE@
HE=1MH -4.45% 1.87% -1.81% 1.60% -2.64% 0.27%
JU AN | 10.19% 1.78% 13.30% 1.54% 3.11% 0.24%
k4 2.84% 1.50% 14.68% 1.25% | -11.84% 0.25%
HE=4F -30.45% 1.26% -17.93% L11% | -12.52% 0.15%
HEE5FAE
if@;z\m -30.44% 1.26% -17.01% 1.11% | -13.43% 0.15%

3.2.2 HEL G FIER RIS A R A K R AR Bl J 5 5] M 457 b 3 vk U 2 R AR B 11 L
L5
Rk B R R &b 4 (FOF-LOF)

BRI B HE KA 15 M 25 b e S v i 2 5 77 S AE 50T L
(2021 4% 12 J 30 H % 2024 4F 12 A 31 H)

EERIERLE RS (FOF-LOF) A

0.00%
-4.36%
-B8.72%

-13.08% i “']nd ! A |
N

-17.44% i I f

-21.80% Y

-26,16% |

-30,52%

-34.88%

-39.24%

-43.60%

2022-12-30 2023-07-01 2023-12-31 2024-07-01 2024-12-31

[— #EiERERE (For-Lor) 4 — S|

2021-12-30 2022-06-30

kR E KEE (FOF) C



EFRIERCE R S MIE S 34 (FOF-LOF) 2024 4R 15

0.00%
|
- 0,
4.43% Ir__.ﬂllﬂir‘

-B.86%
I A 1
-13,29% I I 'lFH* N '

| b
) UL ( I|1
NJ ! M hl U l\\1 Fm]. | 1'“.1 whﬁ;

-17.72% . .
22,15% Y | ) " '

| || . A hy
\ | \J’\' "I"".L. J’!'V‘QTI\ IIJLJN 'y

-26.58% |
. Y
LLfir‘\l " K “\"".HJ

-31.01% ‘ﬂl {

-35.44%

-39.87%

-44.30%
2021-12-30 2022-06-30 2022-12-30 2023-07-01 2023-12-31 2024-07-01 2024-12-31
|— &REERERE (For) ¢ — LHEEE]

3.2.3 HFES A A AR AL UK HE 6 R 1 HE K 3 S H 5 R 25 LA v WA 2 o 11 bL A
NI E R B G R e (FOF-LOF)
B L4 A7) A2 R LAR I 4 15 (B 3G K e 50 b Bt L B UL 3 R 1R 0S EL ]
HE NG E RS (FOF-LOF) A

15.00%

10.00%

5.00%

0.00%

-5.00%

-10.00%

-15.00%

-20.00%

20216F 20225F 20234F 2024F

W RS RIERLE IS (FOF-LOF) A W L4RIEHE

RN E S (FOF) C



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

15.00%

10.00%

5.00%

0.00%

-5.00%

-10.00%

-15.00%

-20.00%

20214F 20224F 20234F 20244F

|m 5 AL B S (FOF) C m btk

e AREGHFET 2021 4F 12 H 30 HAR, & FAERCAFL SR F ST, LA B RGE
FEREATIE
3 ik =FEEEENANE R D

A i 25 = TE A 7 B

84 BHEANME

4.1 BN KA S LG
4.1.1 FEEEEANSIEHIES AR

RS EIAMRA A ML T 1998 4F 4 H 9 H, 24 [EIE M St mor i i i 4 R 84
BAFZ—, ARAFEREILS, EAat Bl RN B mat. B ML H & s
FHcH 7> AF, EEE. WL B, Jbstifa 7 an. ArREeEEREGE A, Fitdil
FRRESEEN. BN EM QDI FESE A, B E X ETF ESE M A SN Ikl ETF %
SEEAN. BN S EFEREES TN SFHA, HHEAFREZRRESIREE AR, B
NI E TR AL ARG AT HHEA S FOF BEEHA . HHASERL HInEEE
AL B AFFEEESE A A E A H B8 ETF BR&E A wiei St ETF 45
AL EtAS MOM EEE BN, EMMANEICELIE ETF ESEH A Fitde e 1 a8
NUAB R P =B BN RIS S # N A% REITs BEHELA, B8 SRR f A

R EPRMEAR A S G AR, FET AR EA RQFI FGE BN . G RV Uk 2
8



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

0

MESEEARZ —.

BRI AN G ETF BB R KR GEHARZ —, ERGESEH MR T+ 5
M2, TER T E e, M. A7 8, RN, BSEE. SRR e R R 2.

R L IR BRI SO, RO T abL 2, B AR AP R . AR AR
IEFFEE S L (P EESVSVH RS ), #2024 4 12 H 31 H, FEEEGHE T2 A7t
1 RO G2 AEN AR I RIE), Hr:

EERCEE = e TR P AT AR R R (A 28 R LT SRt IR A Aol (A ) HEAER 1/81: 1E
ARGV 1A T b BT < (A 2R h R RIS T REIRE SR B AR (A Z)HER S 1/27; FEJLAC B 32
T B G (A 2K Z LS T N LRGP B TR G AR A S 111 fEARHE R 2 1Y
HB(A R)P R RARRBEEHA S 2/336. LR R R 15/336. HE QIR BEE
HEA4 5 64/336; FEVRZE T RAT ML Al e B 3 (A 38) TP AR BT RER 42 e iR B A (A 28)HEA 28 3/16:;
FE BB PR AE R B G (A ) A B BOEA RIS (LOF) (A JOHEA S 3/14; {£ QDI R &4
&(A R)THEE2IRFH S EIRE (QDID HE44 28 5/51: fEMMMAI 34 (KR LR 80%)(A )R
L IRGHAEE 5148, e H I =F 2 TR GHIA S 19/148., TR KRR GHA 5 29/148; £ TMT
55 BHEARITWARB AR FE G A R EE ARG KEN(A RS 1147, fEEZET#
FRAT A e Bk (A 2R)h e BRI VR 5 (A S)FRAA 28 13/78; £ QDI R MR (A )T E
SFRIEE (QDID HEA S 14/72; FEMRI AL G (BEE LT IR 60%-95%)(A 28) i W le ks ik 1R & H
K58 13/1719 EE BRI LR A (A ZOHEREE 40/1719, B USRS —FRG IR A A FHHEA
%5 101/1719, HEIE R —ERAR A (A FOHA S 169/1719. £E ESG W RS —E R 1R
(A RFREHE 177/1719. HFE Jedb it kIR G (A BTSSR 184/1719. HEAT IR IREHAE
214/1719, HE FARK —FERAR G IR R)HEA S 2571719, FLERHERIT 6 N HETHRE
(A SFHEA 278/1719; 78 R IGHC B A FE S (FEAE R LB 30%-60%)(A K) TR E RIS (LOF)
HE4 58 28/425, RE iR A (A FOHER SR 64/425. LEHHUBR G (A FOHL R 76/425; 1ElR
Pl R AL G (SR EFR 95%)(A 2R) SRR MGt FRAREG (A FOHFR A 34221, e KEAGER G
(A F)HAEE 49221
[ = e 7EAE PR B B 4 (A 2R B LGP E R LA )R 5 1718 7
o7 T B (T B (A ) P R i 77(A 2K)HE 5 2/246; EETTAM i AL G (A 2K)
rhAE R e TR 5 9/647. HEE SR = H BT o (A R)HEA S 51/647; 1EE T8
IR R B (T RNA R)HEE S5 R IR KR AR 5 11/24; (R TR 77 L G (A )
R A SR R (A JOHEAH 12/38; FEF @ TR S (R L IRAN S T 30%)(A )RR B2

g

9



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

RE (LOF) (A R)HEZE 14/333; EPREIAAIG GRS A R)TRE R RGGFA R)HFEE
15/165; FE €@ 577 L (AT M)A )R itk =" 12 6iIrA )45 22/157.
B AR = A H TR AR(A FOHRREE 31/157: fERMIAif AR S (A 2P R FEmRRA %)
HEA 5 200851, HEE EHBR(A FOHEA S 37/851; fEMBMAEMEE S (CR)A )P HEE Fa 1A
6 A FR(A K)FEH L 79/443.

TREG™ i FEARE SRS SR BUR R AL B (A ) E _BIE S50AH fLikfR% (LOF) (A FR)HF4%H
6/25; (ESEISHREURZE ETF 34 rh 45 Al 3% 300 i faft S s ETF HE4 5 8/48; 10 MR B
22 ETF #:4&H4eE MSCI 1E AS0 HELHIE ETF HE4Z 14/161. EE PE) IR SO0ETF HE4 5
20/161 %5 LAk SOETF -4 55 29/161; fEAT VAR EUR S ETF £ rh 48 5 HpE4RAT ETF HE44 58 5/72.
EE A HRIE SR A ] ETF HE4 58 15/72; ERG MBS HUR SR AL (A 20 h A EIP IR 300 FRE0Y
SR(A FOHA S 5191, HE FAERMIMR 50 oty Bl st A (A 2OHZ S8 17/191; 1E R EUK
%% ETF B & EH Gl ETF KOie s NHEZ 5 2/357. R E ERIE- 34408 7 ETF #4568 19/357. £ E
IE4 RS 8 ETF HE4 56 21/357. B HIIE 5G 815 28 ETF #4458 60/357. AR AN T8 6
F 8 ETF FE 4456 72/357. E =R S KR8 18 ETF 44 28 83/357,

FER PRSI, 2024 4, HFEIEGRGEEFFRAFE, 5570587 8 R ARk
Sse: (1) HRERESHARERLMA TR, IR BRI, A% F 7 E. BN
fEFIERSZ: (2) B B8 G Pt N 1 75 3R R RREE A B A U, 9 — D3RR AR R (3D
HEBARFEAT. KERBRIT. SOCESSREIMEE, HRENFEENR P EVRE, (D
TR ORI E b2 B RE, A ATREA—RE L TR SEE S S, AR PR T
Z RGBT 5 2R AR RS
412 Bea W (RSN NIEGAEBFERE

EAIE GRS G2 (B
w4 55 H) IR UEZF ML AR i
EREE EAEH

fi o AT E R
PR 2\ ) % 77 4 B A At
FO HHREH, 2015
Eo4 AR RS

A Ik AR AT JIEG
2SR 2021-12-30 - 9 L N o
FI s am T emmamaa.

R E H An KU TR
RN e R
(FOF) %} & % #
(20191 H24 HE

10



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

2022 45 A 24 H#E])

5.

s O LR AEHR BRI BAT H 3 AR 2w P i € O BS AT H AR 1], EE e it
fy, HARIRA M Rk & & R AR .

@UEF M E SCGEMATIE 2 GEHZRESLEIMES . HF. SRERA G LML R
BAEIINE) WAHRALE o
4.1.3 F& 2B H L]

RESEWNIE PRSI MATRAIE =G H B R AN, AR HETEEEEHZ,
G AT E O E RS BN R —. I, &I BN 5 5 L FL 35
GO TRV B R 2 s L SR IS B e
4.2 EHNKR T ] N A FE B A S A5 1 100 1 i

WA, ARSI RGP N RIVHENES RS (AFFSHEIEAR S v ot
GRBEEHING . QEFRRBESEHAF AP SHERTEN) . (BREERA R RET. it
FAGBIE N R AR FEN) SHEEEMAEE G, RHEWSHER . B, ZamBiR
U RS FH AR G ™, FE AR R BT RS (2RI b, Rt R NSRRI 7, A 1
IR AR AT .

4.3 ERNRHR A HI AV 22 5 DL T B
4.3.1 272 Gyl BRI U5 vk

AECEHIUE GEFREESEHAF AP SHERTEL) SENHE T (REEE
EHARA T AV GHI B o 2wl R TR R SRAR R, 9828 55 70 BEH 5 B A R4 1
Fil e TAERIEE . AR AHAR T BARIE AL 5 RSB [, @ ez, faaihaE
SR RARUE 2132 5 I AN IR B
4.3.2 AVAZ S I AT IR O

RIEGE TN TP N BT TG AL, 0 77 A% 8 57 A N [ 1) BE AR
W RGN TEETT AL B IR TARAZ AL 5 AP HAT . RSN, AESEHN AT T GE

;

FRREEEFHAT AT ERFEN) M (EEESEHGRATATFZSHIED WHE.
4.3.2.1 SEINPAT IOBE LT T3 5y I FERRAT I L e 2152 5 B L
KA EE SO REIAT AP A 5 SN, X AT 2k e 2 B R AZ G G DLREAT RR Sl . AR RE

P MRS I AT RAFT R BIEEMFRRER, RIS R A5 RIS AR
[l —Jk 4 22 PR PR FX)AS [RI L B A AR AE By H B RNV RIS R0 28 5 » A8 5 IS LA AZ 5 Ay 22 25 ] 5 B AR
KA W

11



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

ARESEHNRYE (RESAHMATAFE T E IR RS I TERS] G ) ZR, &3
[F) 2 HAE 2 2 A A TR (R 2 32 22 S REAT VAR 00T, A S LA U s R 22 R IEF 1B, &
TR GHEREAF . BRI A, Y as 2 2 57 v LAa BAREE .
43.3 SHEZHATRIE T

A5 WP R R AT AL S B S8 BTN

WA, ARESEEAME FIARRAGS S50 AHENZ LT, FHIRIES R
BUL B BRILAE By B I ZAE S 2 H S B 5% 538 197 I Hrb 1 DOV AR R4 s 31
F2H A 1) R B SRS AN R T A AE B IR M AE 5, Rk e P RS 28 7 8 B EORER Bt o il al s
RIFRHCE B G 2 A DR B S T R AR A S R A R A S 5«
4.4 EFNKR S I P s <8 5 BT SR AT MY S I A i
4.4.1 AR5 I B B AR B SR A A 2 A

[t 2024 EFT=Z=2, EANZGFLTIETES, Eiiam Ml agAl et Ay, [FiR &S
FAFIRAER AL, BN 10 FIIEGRISE, PP R S, #% 2024 429 23
H, TFERmETE, MRIEKRE, KEMAXHEE, R85 RIEAT. 9 A 24 D2 EBERA G2
LK, TR R, ANRERCK R IIERT, 26 T BORSCR B AT I R RN LR & S RAT 4K A
B, R ESE ¥, FFIEEA. . eSS EERE MR, WIHELH 10 A KRR
HUG A RIENE G EE . BACRE, #8212 31 H, 2024 F FEREIBHOGH B T E
Bk, FPRLE 50 FE MEARM IR R QAR KR E T

REHIN, AREGUER VRN E OAL, fESMTTHE, RIS IR ™ T, IF
HCLRAAT AT S B B B
442 REINEEERDSELL

Z 2024 4E 12 A 31 H, EEMIERERTE (FOF-LOF) A SE&ME0FE R 0.7040 76, AR
B E IR 3.26%; EEMNEREKE (FOF) C EEMHFEN 0.6956 J0, Ak ]
DR (E I 0N 2.84%,  [RIDML ST LB HERE KR T 14.68%.
4.5 EEAREWEGE USR5 MAT LA F 0 faf 2 e 22

JEEH 2025 F—Z=EAIEKEBURB N, TR EFIAEAB I, 1= 07K 4k T B e S 5 1) P
AR, ERARTRRIRA, FERCH DV, —FE R R G, KA B BT
R, R LA R OCBURIERE I R, RREE— D R, W TR BOR RIS ECR , O%
Tt R 190 S P 2 A SR IBUSR Vi ML 5 TR e () AT St . W4T I, SEE RGN BCE Bl KT
TR N AT, AH SR T AE A B, SRR BORIE I 8032 1 T R A LUK IR AR 4L, (H BT A A

12



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

BABE AT, EREOa R RN, R ERAITROGER IR B 5 7%, RIERR
RO A

AT R AR SR RS AR S SRR L I B A5, DU 2 O i 1 KRS AT I L, I AE A
Fe7 it R AEAR A2 2 IR

PRSI NS — RS — 5, AR RS R TERRGEHARA TN
fEAEEM R e BE, s, IR, BRRIUtAER S HRa ARRK. FEr
EES
4.6 FHLN AT AT (0 I SRR AR L

RN, AR EBSFEEMSR S IR R XU 1 AN SAE I T AT

FEAMERTTH, ArEEEHEZ. et SREH. SE~SSEEIEET SR
AT, BIRAF SRR S ROEAT, SIS A REE . RN, AR ASTIN A R
UL SEIRHNERANE S SCbR, AR MO RSB A5 S8R . R RS B A 5 T HT RS A
2 WG, AR RE . TR, fE4 R b, FREinEas
TIF FORNEE G A B <5 B Mk 5 UK S UE SR, 9k A T3 G ME IR A 52k & 15 B35 5T
B RIS I BNLEICM RS, SEGME GRS 6, RaGWEHMbE. ¥
B BRI SS, JERAEIUL . ARG SRR I S IR B A5 SR 1 e Bk L HERRTE
Jelf P o RRERRTE L G A 5L 55, I8 ™ M o B EARHE AR, TP & 2 VA B AR,
B ORIE A L S IR . 2w v B A RS B, IR SEBER IR AT, N BEE Sk
B ISR M EER, RN g KU PP+ IS B XU BEME SR, PR D UG e B R
WAL, FRER TG KU BT

FERBRHAE T, A F SRARBCT S S, Frakse B A BRI BER G i, ARl 5 S Bt
RS B R R R A A EOR . INsm KA 7T, R /™A% B Fdk & 1 W B B0E A KU
RIS, ko 38 U PRI BE RV, 4R TR ah It XK T XK. AR . A XU S5 0 i
JRRSE R A2 K5 55 77 DR B 2% 0 DA 7 B il e S B

RN SRR, ARERZEDR, il HF S, €M AAENIT RN MRS, HE
A KSR, fedta ml B AL S SR, REaE .

IREHIN, ARG E TS BB S RARIS R Ak e . ANTE G B K 2k 22 DLXUBS % 1)y
Beols, BEFFEEG AU A AR IS MBI, e v I S RE A% AR OB AR Rk, D) s Rt &
ERRR ISR,

4.7 B BN AT A 2 e A R P S S A 5

o
I
o>

13



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

MR T ERE M S A RE Mk & & AL E, ABEGEHENNMER . S BEAT 3 S Af AN A
Y, HE TS ENR B E T LS B B, @A T ER RS, SR A
SRS, WA TEN RN ARSI ARG N H B AN 48 3R A Al A )
LR, R HEREE T E A S AR RERA% . 2 THITSE 55 e Al (8 1 2 3 B0t
SR HE R AL 0.25% LA BR T BIAH A EEOAR B S MBI IS AP R R LB
SE TR S5 DU FE IR Il & [R) 240 5 SR B E I i 55
4.8 B PN AR T A 3 g A 0 O AR 0 R U B

AT AR WIARBAT A 73, A5 S AHOVE I S 2 e R ORE
4.9 i S NE BN AL G R AN B, < W 1 E VB T U B

WEHIN, AR MPES: A TR B0 ARr A N AN — A ABCE &5 13HE
KT LTI,

85 F£EAME

5.1 M HIA A GIEE N5 15 DL W]

ARG A, AESITENEN AR SHFE RS, T GEFRRESE) RHAbE
FHEIANAE & & R A RRUE , AR IR FH e S 0 ART AN 1T, E e REURTUbELT
I =R INTANPE-S
5.2 FLE ARG N AL SR BB E RIS . TSR R 23 BOSE R D 4

FEWAN, RIESHEEN—EF S ERARAFERES R TIEIE, RER 7 ME
T RSB RS TE RE R ISCE R L, U AR KR FH I e B A AR
S IIAT N -

5.3 FEARAFEEMRE P55 B ENFENREL. MERfATBRREL

AATE NI e B 3 e PRAT B A ) i ) A e (O AR ik 4 2024 SRR FEAR TS Th U S5 4 AR L 1
RO MESEED . WSt s . REHEMEFARTET TIZE, DLERNFERS. T
.

Bk

86 WA

KN (2025) H < 5 70035283_A267 5

AL E R AL b S (FOF-LOF) AR EMmaiEa A
14



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

6.1 HitEN,

AT TR IER B I A & 54 (FOF-LOF) M 4543, HL46 2024 412 H 31 H
TP~ M5k, 2024 SFFEMRNER . 5072 5) % UL EAH I 55 4R 3R B .

WAV, JEM LR ik B R 2 A & 54 (FOF-LOF) (¥l &5 3R AE BT AT 8K U5 THi 1%
AR b 2 T N AR E ), A JO Sk 1 R AR I B SR A b KR < (FOF-LOF) 2024 4F 12 f
31 H I 55 IRBL LA e 2024 4 FE I8 ORI B8 AL 1 1«

6.2 TE R EH T I LAl

FAT 42 o A2 o R I R E AT T TR AR . S TR TR TR I 55 4%
RHTMTUE” o — 5 IR T BATEX BN R (0 T4 2 HE e [ A 2 TR M =
AT T AR B AL &b 3o 4 (FOF-LOF), AT 7 HRMVE 785 1 (K HoA 54 . AT
M, BABREURETHIESE & 7850« &4, REH T WAL T AR,

6.3 HAhfE 5

T AR B R A E G e 4 (FOF-LOF) 8 Ex A B 6157, HAE B AFFEERE
HORR 115 S, AR BRI S5 AR R AT B RS

FAT I 4R F R R IR WA T ARG S, FATHAR HARE B R R ) SRS,

LG BATY SRR N E T, BATNSUER P HARE S, Eldfed, BEAMMEELETRS
W 25 TR AT A o T H AR TR 1A B R 1 DA A EE KA — BB UL A AR E R R

BT EATCHAT AR, W RIA T E HAE BAFAE R, AN R i F L. EIXTs
I, BATTCAEATH IR Z i
6.4 EERANAE R 55 iR THE

R T M A 2 THAE N e W 54, RSB Fe S, JF ity BAT AR
WA ER ], DA S5 AR AN (T SR B Bl R S B HLORB

FEG I S5 IR, B ER AT S B A i BRIk & Ak g (FOF-LOF) [IRFsia s
BEST, ik SRFERAEMRMEN (ERD, JFsHRFsaE s, BRARTRIETER ., Likiey
B T H AP SR R HE

AR G ST I e A C B R A e e (FOF-LOF) W 554k it il 7
6.5 JEM THITX W 35 R B T 54T

AT E AR XTI 55 4R R BE AR 5 AEAE th T SR B sl 1R T B0 B R RIS BEARAIE, I
BASHE TR RS . SBERUER SACHTRIE, EIFASBEOR UL B THAE ST IR 5 i1

il

il

15



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

He— B RHARAAERT BB I BT R R T SR Bl R S8 SR A B U R A B R
A BE RGNS 55 0 A8 FH 2 IR U 5 A At (M2 P U3, UL i A A RO T KT

FER IR A TR N AT B AR AR p, AT AR, FRORRRIRME AR SE . [, 3471
AT LUF LA

CLD PRURRIVTAS Eh T 2 Bl 50 5 5P I 55 43 B AR MU, B TR S B o TR 7 B R 3
SERE, HIRINA Ay TG U THIESR, (FARRH TR AR . TSR RIS Sl P
WU R R IA B T N B 2 b, ORBEACHIL T SR T B B ORI ) XU = TR BE K
I E T 5 B B AR KUK

(2) TS ARR I B, LARTHE S TR, (5 H IR Py sl i e K
RN

(3) PP E LRI A S TP BOR K18 A AR Hh 2 Tk T R Sl 8 1 A FL

(4) XM RS E BRI YA e . [N, ARSI & HHESE, TR Sk
KRR AL B R A G T He S (FOF-LOF) PSR4 Bt 7y ™ A5 55 KR8 8 ) S TR B I 102 75 A1
B AR AR . RIS VOAAAAE BT EE, o R R FRATE R
R IR R AL I R S R PR G R s SRR EE AN g, RATR AR RN K
I3 A RS B ARSI E R . SR, AR F I v il i 5 BUR E LR e E R
TG 34 (FOF-LOF) AREFRFEIATE.

(5) VRIS m iR CRUIEHEE D SiRIES, FE PPN S5 R 75 A fo [ W 0%
A5 5 RV T

e RS RER i) % I 7 A N 1 7 7 U NG 7 316 a1 P e bl b s o W
BT R H R A R TE I P R I R B

LKW ITES T Rk &1k o B 2 v
Heatiete  GKmERH

AR ARIRIX IR & 1S 2R- 05T I koK 17 J=

2025 %3 H 27 H

87 FEEMFME

7.1 WA

S EMR: EEIER R ER I 434 (FOF-LOF)
16



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

sk H: 2024 4F 12 A 31 H

Bfr: ARt
% Wi IR AR
20244£ 12 A 31 H 20234 12 H 31 H
o
et 7.4.7.1 1,319,062.99 26,415,460.14
SiE A& 607,909.87 -
17 HRIE S 122,675.59 51,337.56
T 5 G Bt 7.4.7.2 222,468,593.03 230,150,371.68
Hodre RS - -
FEITE 208,978,396.13 230,150,371.68
figr 4% Bt 13,490,196.90 -
e SRR R - -
ne R - .
HoAh 5% - -
TR R B 7473 - -
SENBRE G Rl 7474 - -
NV =R 4,999,671.81 -
IMLcdiveil - -
JE AT R 89.98 281.31
18 ZE T A3 B Y - -
Hoptr 537 7475 : -
ORI A 229,518,003.27 256,617,450.69
1 AT v g S
2024412 A 31 H 20234E 12 A 31 H
AR
T K - -
28 5 P & b 47 £t - -
T Rl 67 it 7473 - -
S H (8] 4 il 7 2K - -
A S K - -
7 ASF R [ 3K 394,148.78 204,046.42
W7 A BN i 139,895.33 104,298.28
AR B 21,537.14 37,000.92
VA4 5 Rk 55 3,446.39 4,480.56
JRLASY 5% o i) 5% - -
JL A F B - -
LA ) - -
18 JE FIT 1S 97 £33 - -
oAt A7 53 7.4.7.6 251,664.23 268,763.24
ffii & it 810,691.87 618,589.42
B
SRS 7477 325,038,761.32 375,613,736.42

17




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

Ky B A E 7.4.7.8 -96,331,449.92 -119,614,875.15
W1 228,707,311.40 255,998,861.27
UGN B e Bt 229,518,003.27 256,617,450.69

e e dkikH 2024 42 12 A 31 H, BEMRIERERS (FOF-LOF) A J:4&34ii%{H 0.7040
J6, ERMER BRI (FOF) C 34 M#is{H 0.6956 Jt; HEEMER BRI (FOF-LOF) 344
A 325,038,761.32 £y (A A 2% 310,970,043.01 #, C 2% 14,068,718.31 1)
7.2 FlEFR
itk RGN E R FENE SRS (FOF-LOF)
AR 2024 1 H 1 HFE 2024 %12 A1 31 H

s NRMJG
A5 TR

W H M-S 20241 H1HE 202341 H1H=E

20244 12 A 31 H 20234E 12 A 31 H
—. BB 8,083,015.52 -38,327,678.06
LA 18,154.57 46,508.11
Hrp: fFECREIRN 7.4.7.9 17,942.83 38,751.39
eI SUION - -
BEPE SCFRIESR AR IR - -
SENREE SR I 211.74 7,756.72
HAF N - -
24 (AR LA tE ) -9,680,939.54 -14,763,106.16
Hor: ERE R 7.4.7.10 - -3,005,519.19
FEEH TR 7.4.7.11 -11,269,313.32 -12,120,127.16
BT e 7.4.7.12 223,027.02 309,188.19
T SRR UE SR TR AR 7.4.7.13 - -
DisA -ty et &l 7.4.7.14 - -
A T RIS 7.4.7.15 - _
JEEF U 2 7.4.7.16 1,365,346.76 53,352.00
FAb R T st - -
iﬁ?ﬁmﬁ e (HRB"S 7.4.7.17 17,693,909.05 23,716,487.17
A s (R P S 3 A)D - -
SHARWIN (FR DL S IHE)D 7.4.7.18 51,891.44 105,407.16
W =\ BB H 1,868,874.39 2,682,342.55
=S PN 1,294,375.94 1,848,685.33
2FEE T 374,649.94 548,176.34
3 M5 o 43,218.01 66,266.07
A3 B ) B - -
5823 - 1,072.82
Forbre S [0 4 Rl B 7 S HY - 1,072.82

18




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

6.15 HIJRE AR

7.4.7.20

7.8 B

- 43,177.40

8. Al %

7.4.7.21

156,630.50 174,964.59

)

= MHEES (GHREB-"5E

6,214,141.13 -41,010,020.61

W Fra R

M0, @A (FTible-"S3851)

6,214,141.13 -41,010,020.61

T FAhLR AW FIBLUE A

N e S

6,214,141.13 -41,010,020.61

7.3 R R

S EM: EEIERE R SRS R4S (FOF-LOF)

A

2024 /£ 1 H 1 H% 2024 %12 /] 31 H

AL NRMIT

H

S ]
20241 A1 HZE 2024 12 A 31 H

Sl EE

R BRI

YA

BRI R

375,613,736.42

-119,614,875.15

255,998,861.27

o AR B

375,613,736.42

-119,614,875.15

255,998,861.27

= ARG AL B A
b L7 535851

-50,574,975.10

23,283,425.23

-27,291,549.87

(). SRl B

6,214,141.13

6,214,141.13

(O AREE
A G
BB VIR
> B

-50,574,975.10

17,069,284.10

-33,505,691.00

Horbre 164 FIER

2,531,488.97

-745,474.17

1,786,014.80

2.3 I8 K

-53,106,464.07

17,814,758.27

-35,291,705.80

(ED AR
WA N Bo A
RN AR (1
B L 5 3R
51D

V0. AHIAR 5™

325,038,761.32

-96,331,449.92

228,707,311.40

T H

& AT LR
2023461 H1HE 20234 12 A 31 H

Sl ESE

Ao EEANE

B A

. RIIR R

535,585,582.83

-111,574,717.42

424,010,865.41

IS R RIRE g

535,585,582.83

-111,574,717.42

424,010,865.41

= A IAL B
G BL-7 53851

-159,971,846.41

-8,040,157.73

-168,012,004.14

(). SR iicas B A

-41,010,020.61

-41,010,020.61

19




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

(COVARHIE S
X5y A v B e AR
I QTR LA
“ I
Horp: 1384 Ik 2,732,583.53 -574,768.43 2,157,815.10

FEEWE M | -162,704,429.94 33,544,631.31 -129,159,798.63

(GSONVN ][5 B S
WA N EA i e
A B AR S (7% - - -
BE Ak > B 5
$7ID)

PO, AREIIREE™ | 375,613,736.42 | -119,614,875.15 255,998,861.27

TR PR I 55 4 R I AL R 7 o
AR 7.1 2 7.4, WMSHREH NI TTARE
HEEHAATIN: KIEE, FESUTTERTIN: KB, SRS R
7.4 fRAEMHE
741 FEGIAEI

AN E — B IS VI R & b3 4 (FOF-LOF) (DARfiFR“AIES) T3k EiIE S
B 2 (U AR ERE R 27 AR VFRI[2021]3177 53¢ (R THETHZ LR E —F5
B E R R R S 3G (FOF-LOP) VEMMHIMLE), MR REGE A RAFMKE (he AR
EHES R A GVED . (CATF SIS BB G SN I B B B IME) . (A TIPSR R &g
PEEHINED) . (EENIERE — B E R RSP EES (FOF-LOF) BEe&&R) MHAbA K
EHEM ST ATF SRR . ARG ARG, BN EY . ARG E 2021 4512 H 8 1
%2021 45 12 A 24 HILZEME 535,435,916.75 70 (AZ BB SRR, W2k IS F % B
CRFREIB A PO 22K EH (2021) 36558 60739337_A185 IR HEHR & F AR . 28 fn) o EE IS 2
#%, (PRGN E —FH SRR EE RS (FOF-LOP) EE&H/F) T 2021 4F 12 7 30
HIERAR, Baa A AR H A S MU AN 535,585,582.83 At 4, Hrilws:&F] B4r
H 149,666.08 M EB A, AFEGHESERINNEEESERARAR, E&EE N ELTE
AT A IR A A

R FE ST 2022 4F 12 H 26 H K (R E R GE A R A F R THRE LR 8 —FH
AIEIE R SE G 3 4 (FOF-LOF) 3 MG 1l 0 J5 GAl R 22 ff I A 1 ), ASEE S iz (R3]
16T 2022 4 12 A 29 Hmith, A4 H 2022 4 12 A 30 Hilg N Ria e, H4e 4 RA8 s A4k
H ARG E R R S g rh L5 (FOF-LOF) 7.

R R NRIEFIERIE SR 3R R k) MARREG I G & R IA RIE, ARESHHREEEN

20

-159,971,846.41 32,969,862.88 -127,001,983.53




CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

HAT RAFRah Y Gl TR, R84 o IR 2 0 VE A% v B M 10 58 2 BUTF R F6 E 4 5 4
WAL G R EIE S B e 4 . W I Y58 5 U TR SR 4R B B 4 . BRI T 11 s I i e
Gy HARIES . AFFEERME ISR RIS (LURRIFR“A % REITS™). B KL EAT B
B (OO 7GR S A EHIE S 2y M it BT IS . OEAR I L i (B
TG AR RATA LT S I E e AT Sl S idE. ARG IR, 66
WS R S KGR HOTBUR S BURM SCREVUA 155« BURSCRFGES . AT fi 5
A R A2 o ERE IR 2 RV RCR ) TR TR (SRR, HREREIEE), %
FESCRFIES . BRAT A3 A S B R b EE 2 o VPR Bt i Hofh e T L

REEE G H AW ARFESIYT REAAE 5 B R B0 S48 B 4 1 EL A T
SEA TR0 80%, Tk AR (¥ B SR T LU A IR B2 1) 50%. REANAS 5 H A 2856 4 (R B 1 I 4 LA
BB 98 T 039 HAE— 4 LA A BUR 5325 1 LB B T AV T B 8P A 1 5%, Hh e aFE4s 5
FAt G AEHARIES . RS
7.4.2 SRR b Bl

AN 4 1) VA 45 0 3 4% SR VA S0 A AT VT F) il 2 v JU) — AR DU ) %350 L A o ) (LA
AR THEN) o o ERESR R B R 2 (BL R AR B Rl o)A i) GIEZR 4% Bt
WETZF SRS PEREMR &AM QEH BRI S5 ST XBRL BAREE 3 S<F RS
ROt >) Rich EREM 25, b E G2 R VERO I S5 HREE T 7.4.4 BT R IR ST k52 5%
PRAE I SRR E Sl o

AW 5 3 CLIF SR 28 N HE Rl ]
7.4.3 TG AL S THAE I R AR SR E Y P I

RIS MBFFE AT ENI A EER, B8, SEREHb St | A K S AR S A (1 U 250K v LA S
A 35 AR (2 RN B P AR B R LA RS R
7.4.4 EESTFBORM ST
7441 SUHEE

RESTEERNAPI LA 1 HilgE 12 A 31 Hik.
7.4.4.2 KA T

ARG ICIKRALL AR T
7.4.4.3 SRl e RIS AR 0 432

Grih TR, IG5 1 &b B 7= H A B A T () Gl 6 BB R T LA Al AR TR G A
NE R T AR —J70, B OG0 S B 7= 54 Ml 745 .

21



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

S A R 9 7= S A A e B TH B B RS NS B AR I SR BE = . SRbE Y
I3 FEI P A B G B R U P M S5 AR A S B 1 & R LI SRR AE . A SR S I S Rl vt 7
IRLLA RN E TR B AR T N A LR S IR I SRl B =

(D g LA

REEGFR 1% LR MR AT 7 S T fF & b e U TR, 43 3R A LU R Bl 7
AT

CAREAR AT

5 S P DR AR R < R 7 R S5 AR O DA & RII i o B bR, ELDARER K
AR RB™ 1S ISR AR SR A ME SR 2 A — 2, BITER € B AR MBSt E, X
SR A G R LA B A AR 4 G TR BRI R L I AT . B R 1 AR AT B Sl o 7 R
AT S NIR A G b 7= A HAth 2 R 10045

PAA SUINE T B B AR BT N S5

AFEG R IR A AR AT B 51 55 TR AI G LA el v & B S vk N 243
Bizd. FEEFFAMLLA RME TR B AR TN S G I SR B 3 BRI Y SCRRIE
FIEAFEG IR, R AR S MR 5 .

(2) Wz TH

Bz T AR N RAT I3 A BE OB A G sE ST B o ARRE Gl He AT 42 L 3 [l 4 i il 2
RFEWA AL a8 TR (BN BRI B A o B v H AR S T A, 7R 587 itk 41
INNAE G R

2. GRS

REEG IR T HIATIA 222558, DIRER AR vF & G R A il DL A e i & LA
BTN IR AR b . ASE S H AT SR 6165 2 BAA SUME T H AR TN 2
ARG . RS R A AR BOA T 1) 4 Rl 67 5 60 455 SI2 S [0 0 5 Rl 8 7 R FEAh 3% 8 A K

X

RIEGRHRA RIATAE SR T A LA RfME T AR ST N SR, AT ifikhalmh

7.4.4.4 GGG AGIIPIGEIA. RS RMA LA

22



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

AR ¥ BN b A R A — 7 I A I R B m e R 4 £

K73 LA ot v AR TN 2 I 2t i <l BT Mg Rt ot AR A RE T
FRTA TR, 2RI I 1 2 e EAE TG TN &80, R INAE 5 B FAAE R AR I T N 2 040 i
Xt SO B SR AL IS BB P SCRRIE SR S H B R R ER B H B WSk H AR AR, Bl Rt
AR, WEAELZSVE SR KN E T

X3 N USER AT B SRS Mgl s, LIRS 2 e EAE NP &80 A
KA 5 3 ik NHATIR# A S8

XA SLpHE T A Z v NI s e i 5, R ek AT e 8t &, AR
MBS Z I B AR B 2R TH N 2 5 2t

X UM RAS T B &Rl 5™, SR SEPRRISE AR RN, & IERGIN . A2 s fE ™
AR, TR S A

AT oot AR AR T B il Bt DTS R B R 2kt BEAT JRAE A BT A AR ME 5
AFEGHEIEA KT HFI GFCRIL AR AR Z FER B B 455 2 HA IR 015 8, DUk
2O KBS B, 5 R SRR B e - T AEMAT 1 ) B g B ) 2 0 ) B R R S A <
B, BIATUIE UK.

X ANE R RS Ry (RSO, Ak ria AL T vk, F O 24 TN S A (1
WGBS AT BHURMER . BR EIRRARIL T EIE DS G5 ™, ARG E HF
i AT YRS B ATAR A A a2 15 Q2 S BN, a0 R F KOS B P aa il e R B 08, A5 —
BrBL ARSI TR 12 N H A UG AR I S B0 B U HER, TR BRI T AR AU S br
HZ SRR SON s B SRAF XU B WIS T 35 M INAEL R R A A5 PR AELFR) A0 T 58 BB
ANFE G A AR 2 T BB N FUTHE IR I G AU R e, R IR T AR BN S B ) 2
SRRSO s WRATAEHIE A AAE A, AT 28 =B Be, AR a2 MR =4 1 N7 S 30 A T
WG R R M B0 AR R, IR IR AR SEBR A AT R RN

AR G AEREAME H PP AR O i TR A5 P BT AR BN 5 2 75 LR E . AL DU
T < it TR B A A RS T AU AR A ) < ik T R AL D Bk, G Pl < ik T R AR Al H A 2 i
2910 RS SAEAT AR AN H A A B 20 A AR, DA € itk TR P A7 B0 P e AR 20 XU (A2 AL 15 0 o
20 Rl BT WU AR I I A A RS20 ) — Il 2 R A R AR, 2Rl 8™ O RS
FIVBAE S 587 o AR S AN 5 BETTUYI RE 06 4 B sl U [ < R 58 7= S R B i e, Ak
BLAEIRACIZ B R BT W T AR A

ERUB AL PR —R, PUAIRRIN: (1) WIGZE R Il R K & RN AL

23



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

() ZERB OFR, HASESK SR Fra B L BrA 1R 255 N7 53 (3)
GAR T OERS, BORAIE SRR F R D B (R B SR B BT B L BTA R R R
HRTAFTE T AR 42 .

BT LAERARY, KA E SRR R Z AT, TN A

LRGN 55 a0 AR, ZbBZ B Rl 0 B S CRRR R 7. 2%
BRI ES S B T 85 S A B0 2 AL B 20, T\ 4 35825
7.4.4.5 SRR R O 04 4 B U

AR FE G B < TR AR R BRI AA 2 2 e B AT A

L\ FAAEVEER T 9 10 ik T B % AN H KT 378 By A i€ & SR e 518 0 B2 5 Hada se
5 G KRR AEFE WA SO B I RS, Hhol 32 5 H T2 5 ik g A et 7
JRAEE R WA H 852 5 H K T 58 B it A B SR SR B, BOX 3558 B A dg AT
T, MpE ARME. 5 ERBRE AR, (HRAARFERER, KL R B 8 60 A e il
NEERY, FAEMEEOR P25 AN FRME R RSO . RPAE 480 557 & s I IR A 5%, an Rz
PR ES R R I, ATEAEBAR A A RO Z BRI EARAES & esh, S G IR
5 18 KK B4 A AR 5% B8 7 s A Aot P ™ A DG s A

2. Beih THEAMAAEGRER T, RAFE 2 FE O TG I BA 208 A I EeE A0 A A5 B SR
HIREAE SR E A SR E . R EEARES, e T s AME, RAEICRBASH < 5™ 5L
At PTG A BRI A V) SERTATHORE LR, 4 AT LU F AN el S A\

3. MATEIE R AR GRS R AT N K AE R I < Rl AN (OB RS, N (AT
RO E A RINE-
7.4.4.6 DR R R A RN

RFE BT I B FUARSE I SRS ACR R 7= A SR 6157 . A SARVEAT BUREH AL 5%
HAZ G ITHE &AL RS N, S RETE ™ 5 B Rl UL RN J5 3 BE B8 7 SR A1
7447 JEES

SO G R A AT 25 4 1 BT 5 B PR Sk B E B 457 2 P v < 2 MBS 20 SR R X T &2
SEHAR AR o BT SRR, T I A AR BT B 5] RS SRR <A AR B T 4 AT 20
BIHE G (3 BT B I AR AR 4R 2 A s B A1 2 <A A S 5 AR A 20 B B EL A B . e T R
ANTEE[m] 5] e B SRS <5 A8 51y 70 i) T 6 < H A A I B i <k el A A 56T T TCG 4l 55 4
Fegr, b A RIIRE (] 3 0] 0, 475 25 < P 80 T 5| 00 e N e < 1) SEE WA < T I AN 8 L < ) SR AL IR <
b

24



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

7.4.4.8 fia T

B 2 T G LA CLSEHT HE SRR ST 4. CSeBlTHE SR AE B BURE (R 3 43 B,
Y S [P R T A 25 F 4 R AR A3 G I L SB35 o3 4 W2 7 LT B 0. RSB P v 4 4R AE
e BB ] A7 A 5 DM O [ T 0 5 PR 4% B AR S B o v B LT B e Ak
THES T IR G BRI H BRI I A FASY, IR T IR Al AR AP BRI, CRTZ 50D,
7.4.4.9 W/ KIFIANTT &

355 Py 5 B R AE 5 U ) L AR R IR 4 20 T B B H U RIS . BRAMEE S R B E R )
[F] S B 1A 56 4 T AU 20 411 i 5 458 B P/ b P 1) TGP 4580 J (3 AR A B R I o B P T
PBELE R 1] LS BB BRI e b i 2 ARSI AN AP A58 /5 R4 A U Bl s
S5 AN SR AE REAT 11D IS EUA5 FY < P R 411 B i 3252 5 i 7 M3 R PO TR A9 0 5 PR3 AR A
PR o BE N BT AN B SCRFUIE S5 35 W1 A 300 ) IS A5 £ 4 S 1 R 32 O T M52 e AT
VSR F2) B TR R S0 SRR R AE & P 00 R B 5 25 58 7™ SRFIE 27 AT A AR AR S
(A N FTAR T B b e 4 5 B N B ) B (L 5 P 1 A DA B R I o S8 Mt 23 45 8 HE 5 S0 ) o
EIR A5 () S TR R B2 S R S B 75 5 BT L F () TR A58 B by B 4 B N S0 I S BB I
AR B 3

A SUMME v i HLH AR TN 2 H45 5 10 4 i % 7= 7E 5 IR0 1) A SO B R B A A R fi i
ARFIRE A B H A A SRR A SR E 1) ZE AT SR AR DG5S 5 B P G AE TG RIS 0 e 4
BN EAE RS OB e, o LR A B AR B AR 85 45 (K SO E R v
A

ISR R ST TED A A RSN A% SEBR R 2 5, SB35 L 8VE 22 R U MR iR B
SRS TR DN A
7.4.4.10 BT

BEXT S A R 205 BT ETERI S ], AR B 9% FRA 5 ST A4 5 [F) 20 8 EAT A

A AR A T 1 G b 55T 7E R TR A R R S A S B it 5, Sl ik 5
B2 BN H R T
7.4.4.11 FeEHIWNEE 7 BCBUR

6] — 25 3 (5 — B S B FE B ARG ISR, Hrhi st 5S40
FEA N AT I 4 21 SN B < 42 43 AR i PR A3 5 103 4 A0 ML 1 B0 9 R AT P
BB, RSO HRA N ARSI G 40, AR AT oy ORI TR AR Bt 7= £33 b ok 4y BO R i
5 R Ay BC R L SEBAC  IAECHL

25



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

FH T A 3 <5 R < 3 B I A Bl FIWACH AN [], JHExk 82 R AT 2 WA 2 7T e BT AN [

22 B AU Bk s T L BB G 537 B
74412 SA TS

Y1 TAE G 4558 5 KA H IRV SR 41 1 4507 S N BTN

SAMLEHPESTE , T H R A A E B R RIS B N T, P AR S Z S E A
CRfamst . DA ETERAA AR s E , 05 H R A A E H A RIERIr Eo N IR
M, 5 B E T AR RIMER SR E .
7.4.4.13 SRl

I ULNERH RS b EBER . AR AR BRI 2 2278 0, DL 7 R 9 R Al
SEAR A3 A A FAE S

LB TR AT G N R 2 T A4 7. (1D AR BEREAE H 5 Bl A
PN RASRM: (20 REEE BN EWPFIZARAR 7 4 E OR,  PLOE A Hie B 5
PR HAL ST (3) AFGREW S ZA AT 72 M 55 IR0L . 28 BOR MBI SR ESH KRG B
WERBAREANGE RGN GTRE, I Bl — e &R0, WA IHRN—ANEE .

K4 HATLL—ANEE S HiE .
7.4.4.14 HAhEERSTHFBERM T

AR AR AR 5 < AR S DU o IR B 4 PO VR R AT A B S 55 1R A, AT DT Sl I 2R
BB AGTF BBE K28 SO B SR A B 7V S HORBR Bt

Lo R TUESRAC 5y By L i A SE et BB K S 52 W 5 2 AN T SR (R Tk A5 ) 90228 2 AN
BRYSEAR I, ARIE AR B M S A (2017113 5 (R ERIE S £ 56 TAR S 3 SE S i 45 (4R
BILY, AR RSN GT AT AMAC)IE £ 47\ I S A E Fe BB a0 ) R LR8I
ik, WHEFRE. WeRETINEFME AT ME .

2. WS MW EAEA T RATIRGE . B IR AT RATIEEN A R AR AT R B« il KR
A8 WA 1 BRAE ST A e SR A 2 BRI SE AR Th S Gl P> PP R [2017]6 5 (6T R A<
UEZR L0 HE <5 B U 32 BRI SR A (B 45 51 GRAT)>HE AT Z BHF GUEZR P58 2 e R BT i 52 IR
BT GRAT)) BEAT A

32 X TAEUESRAE 5y P i Bl R L 0 [ 2 WAt ot At (R e A5 27 B A1) S AE AR AT 8] [R] M 7T 3% 58
Sy RS SR, AR T ENEIE S A 2017113 5 (R NN 256 TAES R 3k e W &5 1 3%
TR P EEEE P E T [2022]566 5 & RAT<IET ] 8 AR A R Al (8 A0 BEBRHE> )
AN Z W O RS R A AL BRARAE) RIS RS A ol A SRR HIE

26



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

SR Gy v LT Bl R L 0 [ 5 WA 2 P (T e B R Ab), 4 B E SR B0 PR A W] Bk ST AR i
A 45 R A SOl o ARG R HARAT IR 5] T 358 5 10 [ 5 0O it i, B P 0 i 4
O PR ) A ST SRRk P AT 1 45 SR E 8 et

4 MRSV, MR PEPIR[2017]3 5 CT RA<IES IS L5548 5] GRAT > 18
RY B (S A EME SR 5 A7), SRR 54

(@)X T35 B AR Bk 4 . 3Py vl e T it 4 e PR AU 4, F BTt ik 4 ik i 1
(I SCAEAPY A £«

(b)Xf T 55 b T TP AL G (LOF) Je FAb s A IR i ik 6, 4% BT S S0 8 H i 03
KRR

(X THEA B 2e 5 R B ik, A BBt R Gl de AU, U2 i #5 B e A 8 L 174
IREEHE AN E AP B e G R T (B e, 5 T8 B il — M8 ) J5 25 A8 H 3R] (3%
TR B T30 (B IR TR H B U R s

(X TN At midpdE4, F AT RBERE G nt— M H 5 245 6 H IR (&3 1B HD I 5
e THAR A R H HE i

W TR IE S AN EE S BIFE . BATH IR A H 5 SRR, AR
P LUT SR AT i A -

(a) AT R B & (M B AU (L), 5 PR e R 4 5 6 4 P B G (0% — BRU(EL R A A i
1 H G BHE, 4% FIR i A AT KRS 03 B (B A At i

(b) AT #5554 FSCRE A B 1, 5 00 H B3 5, HLRIEAE By H G i B A A = KR Ak,
IR By B AN AR s iR a2 5 B FE T B R A T B KA, ) A FH Sl ) B 4 4 4
PR R B 22 AR B Al AT 7T A S KA R 3R B B 2 B A, e A SO s

() U TR T S AT — A8 H 2450 BRI A A LA TSR oy, B4 H A AR A
GBI BN | ST S B S LL A FT LIRS L) RO A R R A A E A AL
74.5 SUTBORM T THR LR 24 IR Ui
7.45.1 2FBURAE R

AREEG AR E WITE S THBURA .
7452 it E R

NS N R b e R N
7.45.3 ZEHE R L]

RIS ARG W BRI BRI IE S

27



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

7.4.6 BT
R HE[2004]78 5 (R TAEF BRI G BUBER A A . IMBL[2005]1103 5 (ST ALY

A O AT BB V@ ST W RL[2008]1 5 (T AL i B TR BECK i@ sy . R
[2012]85 5 (ST St b7 23 w) Ji SR 22 50 A A N I AS BEIBUR AT 5% [ 38 AN ) . Wi [2014]81 5
CRTY BB T2 5 TR LB LA A BB AE ) . I FL[20151101 5 (T Emia
F] IS LA ZZ A NS BUBCRA SR 10 B A . AL [2015]125 5 (WEGES. EX B B R

BN 2255 T AL 5 i3k & TOAA BB B ) . W FE[2016]36 5 (8 T4l & LB AL
AR R RIE RN . WMAI2016146 5 (MEBCHR. ERBLSS R o< T3t — 20 B 4 i 8 o s
BRIV RBCRFEATD . MB[2016]70 5 (ECER. E K855 R 5% T SR AL A RS E B
BURKIANEE R MA[2016]127 5 (W BGHE E A5 SR IE R 2 58 TR R 113728 % B H.OE
HLAR s A SRS BOR @ A1) WBL[2016]140 5 (ST BARA S/l 5 = & 20H Hli IR S5 S
BUBCR B WF201712 5 OCT B 7= i BB el B #h 78 @A) M Fi[2017156 5
CRTBHE = RSB ERUE R B IE ) TAFL[2017]90 5 (& TR [E R B 7 3k TR AHS 4 S5 14
FABCSR @) WHi[2023139 5 (R TIEAEGIESR 52 5 ENTERL I A 15 ) S HAt AR ST B ik R S
FHRAE, TEBIBIRWN .

(1) BURAT RS T NEEER S AR T ERAEBGEE, AER L.

(2) BWE IS E R R A I ER AT, DL A OIS BRI BN . B ™
an B BNIZ B P g AR T R AR RSB E BN AAT 9, RIS T S T BUTE, 12 I8 3% AE R S
FEAE R

(3) HEELFRE. FFRMEMBNRIEEERL, EAERAFT R

(4 AFFH BHANATEBIG(E B

(5) Eff. HOTBURGRLEHON, Gl EDAE SRR RION So i34 (E A .

(6) XL IUAR 27 A BN S L ABON BT AEUS A ML T A8

(7 A AE A IAUE i i AR E IRAR 53 B i P P S 8] e AT AR SO R A+ 4 250
B RAEWCENTERL ML RSB AT SHL .

(8) XfFEGAESE A BT RIBEE RIS . AN, iy BT A A FE [ BB R A L 2L RSN I
ARANAG 20% M NFA3EL, B AEWSAR MY TS B B AEE  A BT 24 =] 5 e B R 01 B
3, FREOUIRAE 1 DHUAN (& 1A 8, 280 ARG, RFBWIRE 1 MHBER 1
FOCE AR B, 1% 50% T NSEONBERTS A,  FRBCOIBR L 1 4R, B RIENC N AT, %
S SV AR I P B A RIS P T HBCBUS RO BCRZLA, HOBEA F R [ ERIE SR S A

28



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

PR BTAE 2 w) (BT fpcerp B 45 507 3 th i, trh S5 5800 H OB m] SR AL s> AR si F 40, H I
2 T IR 20% R R AR N A3 A5 o i <prith 1oy B0 /R AR 5 B A PR IBC A B b7 B IE H A1)
JBRLLA],  H o E SRR I 20% B AR AN NI B . X T 85 8 S R . AR
I 10% B RAII T A3 AL

(9) FEGAEITA M BEETE 0.1% KB R ENBEE S 5 EITERL,  SEABEEAEWUR SR AZ 5 Enf
Bl HEEld R IE AR HEIE S, K. W ST B EE, HEIRE R AT BUX AT B L E
BRANENERL. B 2023 47 8 H 28 Hilt, UEFAL 5 EAERT Sl 1E U .

(100 FBAEBTIMIEFRAE 53 T AT 28 2 RIS YR B BEAMIESR 3 W o, o8 S O BB
i HEURH 5 [ ¢ m s DX B SO 2 A A2 A A T

(1) ARFEE 7 WL PREEAN G EFLAN 7% 3% 2% 4R ANIR T a4 Rl . 20 Bt nAn
W7 HOE B
7.4.7 BEESRRITH 85 B

7471 BRME4

A NRMoT
5iH AHAR TR
> 2024 4E 12 H 31 H 2023 4 12 H 31 H

TR 1,319,062.99 26,415,460.14
e Y N 1,318,920.74 26,412,577.85

e R EFLE 142.25 2,882.29
& WA
o A N

e ML
Hodr: AR 1 ANHBW

TR 1-3 M H

TR 3 M A LLE
HAth A7
o A N

e MR R
ann 1,319,062.99 26,415,460.14
7.4.7.2 ZZ GG %=

AL Nt
AREAAR
I H 2024 4F 12 H 31 H
A MNHF]E N R E N RMEAR D)

29



e i fic B i SRS

434 (FOF-LOF)

2024 FEFHA

e

et g
B AT 4
=2

Z 5
P T
]

13,325,511.00

165,086.90

13,490,196.90

-401.00

W AT
[A] T
b

it

13,325,511.00

165,086.90

13,490,196.90

-401.00

VR
-

206,706,210.18

208,978,396.13

2,272,185.95

220,031,721.18

165,086.90

222,468,593.03

2,271,784.95

FEER

2023412 H31 H

JEA

RLHALE

~RNE

/)

N FCHMEAES)

TR
F AT &
P4

Z 5
fi T
W

W AT
[A] T
b7

At

Vi A
-

e

245,572,495.78

230,150,371.68

-15,422,124.10

HoAt

it

245,572,495.78

230,150,371.68

-15,422,124.10

7.4.7.3 fTAE B R/ f

7.4.7.3.1 f1AE &R U5 R 2240

Teo

7474 ENRES

74741 JIWEEN

T

il %t e

AR A g B 7 IR AR A

7.4.7.4.2 WA K I8 G AZ 5 r R ) 577

30




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

T

7.4.7.5 HAh¥re
T

7.4.7.6  HAh 7

wAL: Nt
5iH AR AR
; 2024 45 12 A 31 H 2023 £ 12 H 31 H

A 5 76 38 5 B TR IE 4 - -

AT I [R] 0.99 -

MNATHES: B iE L4 - -

AT AZE 5 % 98,763.24 98,763.24

Hd: 2GR 98,763.24 98,763.24

AT - .

A AR - -

T4 2% A 152,900.00 170,000.00,

&t 251,664.23 268,763.24

7.4.7.7 SRS

N E S (FOF-LOF) A

SHaA: NRMT

A

miH 20241 H 1H £2024912H31H
BE&mE () I Tf 4 %0
AR 356,583,905.65 356,583,905.65
A H 1,546,704.46 1,546,704.46

AL (Ll B HF])

-47,160,567.10

-47,160,567.10

AR

310,970,043.01

310,970,043.01

R ARIERLE RS (FOF) C

SRR NIRRT

AHA
i H 20244E1 H1H £2024412H31H
HEmE () K T 470

TAEREER 19,029,830.77 19,029.,830.77
A R 984,784.51 984,784.51
AFAMEE] CPL- 5 IE ) -5,945,896.97 -5,945.896.97
AHAR 14,068,718.31 14,068,718.31
7.4.7.8 RO HAIHE
TN E BSE (FOF-LOF) A

Hpr: NIt

31



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

i H SIS S 4y R4 EEARE AT
EER -95,996,532.39 -17,459,829.44 -113,456,361.83
A Y] -95,996,532.39 -17,459,829.44 -113,456,361.83
A HAF)E -10,856,922.37 16,885,589.42 6,028,667.05
N e R e

e 15,054,581.35 324,492.39 15,379,073.74
A AR B
Horp: 4 HIEEK -555,552.51 104,618.16 -450,934.35
F 4 T [A] 2k 15,610,133.86 219,874.23 15,830,008.09
AR o B A - - -
AHAEK -91,798,873.41 -249.747.63 -92,048,621.04

ERMIERERS (FOF) C
B, ARt

i H CLSE L 49 ARSI 43 KAy EE AN A1
AERER -5,234,528.28 -923,985.04 -6,158,513.32
A W] -5,234,528.28 -923,985.04 -6,158,513.32
A HHF -622,845.55 808,319.63 185,474.08
N B e TR e

o 1,586,393.51 103,816.85 1,690,210.36
AR B EL
Hrp, B4 -357,365.25 62,825.43 -294,539.82
H 4 IBE A R 1,943,758.76 40,991.42 1,984,750.18
N TR N T IN - - .
ZINER S -4,270,980.32 -11,848.56 -4,282.828.88
7.4.7.9 FEABHN
Hpr: ARt
EN: A AT ]
i H 2024 1 H1HE2024 412 | 20234 1 H 1 HE 2023 4 12
H31H H31H
T AR SR 8,739.10 22,071.53
7€ WA AR S U - -
HoAth A7 A B U - _
= R DR | SU PN 8,473.09 14,956.78
HAth 730.64 1,723.08
&1t 17,942.83 38,751.39
7.4.7.10 BEEHHILE
7.4.7.10.1 MEEEHTRU R I H A4 K
AL Nt
A HA A AT BRI
sl 202441 H 1 HE 2024412 | 202341 A 1 HE 2023 4F 12
H31H H31H
% ZE R T U B —— S A 2R
LN - -3,005,519.19

32



e i fic B i SRS

44 (FOF-LOF) 2024 fFAERFIR S

B —— I8 [Pl Z= A

X?N

A

e ZE LB W i —— FR I ZE AU
A

Jie SRR B A ——E 2 A
JALEON

PNt - -3,005,519.19
7.4.7.10.2 JEEEFE BN A ——L SRR ZEE MR
A NRMoT
AHA A ] )
I H 20244 1 A1 HAE 20244 12 R0234F 1 A 1 HE2023F 12 H
H31H 31 H
SE A SR A S 49,502,634.92
ks %tﬂﬂﬁ%ﬁﬁkﬂiﬂé\%ﬁ 52,361,189.16
e 25 % H 146,964.95
SESE M EEZE N URN -3,005,519.19
7.4.7.11 HELRFW
mAz. NRMoo
A AR AT B3]
I H 20244F 1 H 1 HE 2024412 | 202341 H 1 HZE 2023 4F 12
H31H H31H

S /0[] 3 4 R AT S

1,040,240,504.22

1,343,663,851.98

Pl S /0B [ R < AR L

1,051,427,879.42

1,355,327,581.52

PBl: SRS B AN NS N

o - 359,811.53
A B

Wk: 225 RH 81,938.12 96,586.09
BT -11,269,313.32 -12,120,127.16

7.4.7.12 e

7.4.7.12.1 fFFFHF U I H 4 K

Hfr: ARG
A HA AR EE AT B A 1]
T 5 202441 1H E20244F 1231 | 20234E1 H 1H 2023412 H 31
H H
i B s ——F BN 194,425.02 360,875.19
i 5 & U o —— KL i
(it I S e 7 B At ) 22 28,602.00 -51,687.00

{ALEON

o1 27 BB A —— I8z [m] 22 e
A

i 77 B ——H W Z= ik
A

33



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

| &rit | 223,027.02 | 309,188.19 |
7.4.7.12.2 RN —L 2R Z RN
hr: NRMot
AHA A AT ]
IiH 20244E 1 H1H ZE20244E12H31 | 20234E1 H1H £20234E12 H 31
H H
SER SR (e I 5 2 31 3
X o 12,807,900.00 34,606,610.59
SOAT) AT RV
Tl S g (it e 2 i 2
X e 12,571,398.00 34,052,675.00
A AT A =0
Pk MRS A 207,900.00 605,622.59
e 5 %H - _
SESE iR ZE AN IRON 28,602.00 -51,687.00
7.4.7.13 HPESLERESR BRI
360
7.4.7.14 5r&BIEEIE
T
7.4.7.15 fifE T HK
T
7.4.7.16 BRI
A NRMT
EN: A AT ]
T H 20244E1 H1HE 2024412431 | 20234E1 A 1H F20234E12 431
H H
s SE R P AR B R R IR - 53,352.00
Hodr: UES5 H SR R MERN - -
G BT A BRI S 1,365,346.76 -
&1t 1,365,346.76 53,352.00
7.47.17 AR EAB)R &
Hpr: NIt
AHA AEFE AT E 3 A
T B 4R 20244E1 H1HE20244E12 431 | 20234E1 H1H % 2023412431
H H
158 5y 1t 4 i 5t 7= 17,693,909.05 -23,716,487.17
— R - -
gLt -401.00 -400.00
BPE SRR RIS - _
— e 17,694,310.05 -23,716,087.17

34



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

e R
HAth
2A474ETT A
— BUE
3. HAth
Pobe VAN G R A SR E AR
B 7= A ) Tk B A - -
&it 17,693,909.05 -23,716,487.17
7.4.7.18 FHARYN
A NRMoT
_ AHA A A AT ]
e
20241 H1H £2024%12 831 H 202341 H1H£E2023%F12H31H
B CAEIE PN 51,891.44 105,407.16,
ann 51,891.44 105,407.16
7.4.7.19 ¥FHEEEENTH
A A AT B3]
T H 202441 H 1 HE 2024412 | 2023 4E 1 A 1 HE 2023 4F 12
H31H H31H
AR S A BN AT A
BRSO
M2 HA b ~7 AT S Parany
SRR RETENNAE 1,016,864.92 1,427,756.79
% o)
\'E =3 > WY N
SRR R ENNAE 214,373.51 289,588.77
BH o

TE: 3R 2% A AR P Btk S X4 S U W A B T S O B B I 55 2 B SR AT B
BEAT RS RIR PR CAEARE G TR A S G M RIS ASE R 2 T

7.4.7.20 15 HRAE SR
T
7.4.7.21 HAth 3%

ghr: NRfox
A AR AT LG ]
i 5 202441 H 1H E20244E12 431 | 202341 1H £20234£12 31
H H
o 32,900.00 50,000.00
15 B e o 120,000.00 120,000.00
TR A E LA 4 - -
AT 2R 3,730.50 4,964.59

35



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15
\é%tf \ 156,630.50 174,964.59
7.4.8 BCAEI. BEE AR H S IR U
7.4.8.1 A HI
BEHTFNHEH, KXESTLEEFI.
7.4.8.2 TR H E I
BEMSHEAAEN, AFESLE~ NGRS F.
749 KRBT RA
RKIK T 4R 5ARBEEWRA
B S EIHIRAF HEEHN
HE TRBAITRM AR AR CHpETREIT) HEFLEN
HEIEFR M ERAR CHFIETF) FEEE N AR
MACKENZIE FINANCIAL CORPORATION HEEH N BRAR
KA 50 A R A 7] FEEE N AR

R BRI TS EH AERD FIRAF

A N/

China Asset Management (Hong Kong) Limited (H13¢
% R IEG(F) AR A

G EHEN AT

LR EHRBVE AR AR CEEIE) HEEHANT A
EERAEHARAT CERTA) HEEHANT A
PEIEF RN ARAF CPEIEF (B ™) FENEE — KB I 7 A7

PREIEFOLA)ARTUEAR CPFIESF QLKD) ™)

e
e

FENEE — KB I 7 A7

T TIRRIRAZ 5y P I8 Ml 55V B 9 4% — i i b 26 T 32
7.4.10 AR 0 R b4 AT LU SR (1 SG K T5 38 5

7.4.10.1 i@

741011 BREALS

IR TT A 5 B e AT IS 5

SHEAL: AR

A AR HE A

20244F1 A1HE20244E12A31H 20234E1 H1HF20234E12H31H

KELTT LR 2 o 2 AR

AT 40 TS AL G EERRAL

HRI EE 1 A LA

SRS 27,105,399.10 26.61%

7.4.10.1.2 BLER 5

Tco

7.4.10.1.3 B 5

Teo

7.4.10.1.4 52 0EAZ 5

36




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

Teo

7.4.10.1.5 =&AL 5

SRERAL: ANRMIT

A AT EL A ]
202441 H1H £20244FE12H31H 202341 H1H £2023412H31H
RKIK T 4R 2 3 7 2
AL G SRR AT & KA B
A EL H EL A
SIS 469,821,640.41 22.89% 648,275,081.04 25.37%
7.4.10.1.6 N SAS RBETT 4 4
s NRMt
A
202441 H1H %20244E12H31H
A T
KT EH g A 4 W L 2 4 b7 AR NAH 42
4 MERE | 7 R LA A
h{ZiEs .
AT EL A ]
20234F1 H1HE20234F12H31H
A T
KBTS g A 4 W L 2 4 b7 AR NAH 42
4 MERE | 7 R VAL A
S IES 19,822.20 22.16%

E: BRI 5, BNkl T EREZR AL A H A PR SUE A RO E 2. &F

TN H 5 e AR E PRI I3 45 55 XU 2 < ) R 81 7R

A < SRR AR 55 Vi L R A < BT

ASH AR PEAIETF B WO R AN T2 45 B 55 « IR & 22 15 [2024]3 5 (A TP ERIETF IR B4
SIS RN EHIED) » B 2024 F 7 7 1 HE, FrxiuaBoiE ke, A s o s Ay
WEFEIRSS « TR 55 SE A B A AT HAB SRR I &, A IE A 5 (1 e SO TT R 55 Z A

gk H
7.4.10.2 R T7 i

7.4.102.1 FE&EH %

Bhr: ARt
A HA AR BT B A 1]
i H 202441 1TH E20244F12 | 20234F1H 1H 2023412
H31H H31H
) A T 2 4 I ST A )7 B ol 1,294,375.94 1,848,685.33
Horbs BSATE SN R - Yed ok 655,820.70 846,789.24
N7 S A e G BN )50 5 B 2 638,555.24 1,001,896.09

T O3AEEE BN PRI A S AT — H G B EI R A e h AL & BN B 5

37




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

AR AT L B8 JE R AR A D 0.80%4F 3 R i, B H Rk 2R A, A3,

@S E NI ARy HEEE AR = 11— 025 EN bR &P A &
B NE B e BRI L B 7 P TR AR 0 7 < B R A R R A

@)% U UEY PR AR AL G BN 5 B G B B LA 240 5 1O FH DA 0 2 < B LAY S 2 77 iR 55 K
WA AR R, %3 L A LA AU 2 e I B R AT B A N B AT B, k&
BN 2R e B A R A5, AN T MR B SIS S I

7.4.102.2 HEILE R

Az NRMIT
AHA AT )
i H 20244E1 A1HZE20244F12 | 20234E1 A1HF 2023412
H31H H31H
AR A B A G NS AT AR B 374,649.94 548,176.34

e O3 REEITE NN GITE Sl — H RS0 EINBR R G h AR &8 NTE 3
AR AT LGS A A R AR A [ 0.20% 4 3 R e, 1B H Rk ERH A, A3,

QESIE T FE AN ARSTE R =i— RS EINRE T AR ST E AT
B [ < U X I B 7 LT TR A% 70 <A B R 4R R A

7.4.102.3 BYERS T

A N
% A3
20244FE1 H1H &20244E12H31H
s A A R S Ao ET R T 25 2
il &
BRI
P HE AR T B B 2R e AR e B B 22 pen
(FOF-LOF) A (FOF) C v
By
K
rh
T - 22,205.70 22,205.70
AT
2]
M
(gLl - 1,113.25 1,113.25
AR
A
{5 - 751.88 751.88

38



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

IEY7

&

EZR
(4

Fd)

55.85

55.85

S

IEZF
Cih

)

48.99

48.99

|
g

0.35

0.35

aif

24,176.02

24,176.02

KT
ek
55
g 4ib]
R
9]
K

A AT LE 3R]
20231 H1H £2023812H31H

2R 2 e B SR FR A 5 R 55 9

e LI NC B 5
(FOF-LOF) A

e = i e B 5
(FOF) C

Hh &
TR
AT

34,205.45

34,205.45

5
B
(egiil
IR

A

1,542.94

1,542.94

15
WES7

1,232.42

1,232.42

15

UEZF
Cih

)

203.98

203.98

s

%
(t

i)

65.35

65.35

ait

37,250.14

37,250.14

T OSATEEEH ENU I R A IS5 4% C RIS M AitaT — H G5 1H 0.40% )4 2%
Fitdt, BHRUEGANK, ZAMNSERGEHRAN, Bl EI A SR E

39



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

WL
QESHEMS T A AN CRARSWEMS =0 —H C RISV HE<TF %Y

FRHL

7.4.10.3 5 ORIy AT AT A RV T 37 B B2 (25 TRl ) 22 5
T

7.4.10.4 855 W P9 R RIGEIE 25 HE AR ML 55 R AR B R ORIBE B S T3 ) 35

7.4.10.4.1 5RO 245 H AR T HCEAT 108 F IF 52 SRR 2% R A IE S A 55 1 1
T

7.4.10.4.2 5RO 25 HR T 2T I8 F T 6 R 9 AR A TE SR HAE Lk 55 I 0
T

7.4.10.5 FREETT B ATE G M5

7.4.10.5.1 455 M P 2 B N0 FH T W AR E AR R 4 T AR 1o

AL

A A AT LA
20241 H1H £2024%12H31H 20231 H1H£2023%F12H31H
T
HH e AR C B A S | 1E B AR I B 5 (16 B AR I B 5 BB A I T o A o
(FOF-LOF) A (FOF) C (FOF-LOF) A (FOF) C
HH 2] B
%;; ERIGREE 50,002.430.00 -1 50,002,430.00
EEITESNAT: _
A
HA 18] K % 9 22 ) 4y ]
A
el B R ISE [ /<2 HA L )
3%
it i L s
;éjg A I D) 50,002.430.00 | 50,002.430.00
WMARFEAERE SN
% 16.08% - 14.02%
5 3 4 AR AL 5]
7.4.10.5.2 ARG TFE A2 A3 XTI e L
Tco

7.4.10.6 SRS IR IOARATAF RS 4 3917 A A SN
pz: NRMIT

40



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

A3 AR AT EE S 1)
KT 2 FR 20244F1 H1H 220244E12 H31H 20234F1H1H %#2023412H31H
IR AR SEIESCION HIR R SRS ION
AT I
j}:\EIFﬁ%E{T{ﬁ i 1,319,062.99 8,739.10 26,415,460.14 22,071.53
i

T ARG IS M RAT A7 3 R B S AP B TR ARAT R, AT DR 2 5 e R 2
7.4.10.7 A EAAFWINS 5 KRBT A LS 15 DL

o
7.4.10.8 FAlRIRAZ 5 S T UL
7.4.10.8.1 HAhSGHRAZ 55 I 1t W

WEHIR, AIEEFA RS E A LRI BT B2 & 511 38,791,770.10 7o, AAREH™
FHER LN 16.96%: FAEER, ARIEEGHATREGE HN KRBT g BRI HE 4511 98,117,888.08
TG, mASTE G TR EHE T L] Y 38.33%.
7.4.10.8.2 AT 5 B A H A PN UL RS BN SR IR 7 i B <7 A 1) 2 P

A3 AR L]

i H 20044 1 B 1 A% 2024 48 12 | 20234 11 HA 2023 4 12
H31H H31H

MIMAAE G B A R AR T W B
&)

25 Ty B A A TG [ Bk
o)

2 RR A A e A I B SO
B O

LR A e A I SO

. 349,603.12 455,826.01
PR o)

LR A e A IR SRR

) 75,130.06 98,837.38
S

I R RN 5

. 22,766.10 29,654.01
o)

Ve HIRREE S AR NSO B RS T NSO SR . NSO TR A A G
A FZE SN R AR R SIS AUHE, RIS SRUHE IR L G0 e 15 57 2%
(I SE PR RF G 17 DURRHE A 150 B 2k 3k G 15 TR 240 5 (AR N B8 AT S U A
WRIEAHSIE AL I AT S G RN E, FESE NN G R ™ 7 1 B 2 3
Ik BT IO R 3L S E B PR, e B AR e M H A B SRR E
PR WS < PP B S T 9 o S BN AR I 7 R O | B B ) LA R e 1 CETF BRAM)

S 24 38 0o R ST R O ELAN SO I B . T[] B (R MR OGVE RN . i A S U I A5 440 5 R4 WO
41



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

FEE B G TP (I [ B R AN« BRSSP 5 2 A, LR i g TRR[E] SR AE SBR . B
[ 15 IR E AT, BB SS B P A S A MR I S IR I B A S 3 & 7
7.4.11 FiE B O

AT AR WA TE AR 4 e S T
7.4.12 BIK (2024 4F 12 A 31 H) AREEFA 1RUEZ FRIES
7.4.12.1 PR A/ RAIES3 TR RA 1 ditid 52 BRAE

o
7.4.12.2 ARFEA IAET IR 52 R A5 20 52 R e 22
o

7.4.12.3 JAAKAGFR IE R AE 5 A E AT (153 75
7.4.12.3.1 $RATIA] T 3765125 1E [0

T
7.4.12.3.2 P fidrE R

T
7.4.12.4 WIRZ 5RERGEIES A5 IESR

T
7.4.13 <ph TR KR KRR
7.4.13.1 JAR B P B AN 2 424

AT I RS PR EOSR R f RE SAR TE KR TI mT s ARAH . AR BN T S
PR B VA, SR, FEARIR . XU IR DR 553 1T AL BT 22 % R
AR R . AR EE I BATE P AT ARG S, @I E R 1A, BT A R R AR g
HHH, WA, BRRRR SRS EZ S, BhH e KB RH SR, SRR 2
ER

KL PN 2 B I 5 M A T A E AT VA0 R XU R A AR
RIEGE T NMNENES TR R, FUWT AR 7 s e R T B Ok, AR A S
SRR EIR, ARG R s A T EAE, iR AR SR bR BRAR H 1 &
Wik, SHEMNREER, BE KRR BB BEAA B B AR AL, B o & R AT M A
BRIPPAR, IR AR RIS, K RSS2 ] 7 TUH P 7K 2 (R Y L A
7.4.13.2 135 XK

15 FH RS /& 48 B TS5 T R R AT NS L) . R4 BIAA R, iR R AT A& T

42



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

R TFELF S T, SRS AER Gl b R A A B S, T s 4 W P 40 R (T Rt

ANFEE NI AE F 0T B SL T A VR SR RIS G0 T, 0 AT N A 25 B Bt g A T
WIS, W38 G0 F R RAERUUEEAT I 20 VP . BB BB AR, DAYR I ) Al A A5 F RS o
7.4.13.3 Jshik xR

AN R R AE T S s B P=IRsEA RH TSR, RS T RETCVE IR A i
BOL GG, NI S 45 2 i S R o

I 4 TN T R A 52 8 A PR SR A I P W S R R IR B P AR o BRTE“7.4.12 IR AR S

N~

\

AR o
7.4.13.3.1 05 W 9 AL G20 A B AR B P KU 43T

FEREBIEY, AREESRRENTE < HE RGNS 55 & A R 20 1 B L [E] 22 HE LA R 45 95 24 1) P e
[ KR AEAH UL o

FEGE =, ARG FERY TERESGFACHAE RIFRAINIEN SR TR . B8 AR
WATESFA BT 58 oS R PR at KPS iR, e IR IE N
WA, PEARVPAS 7E A [ 1 18 50 R AR BB B A2 1 o

FE St o, i 4 TN AR 2 O AR S P TS P 305 3 S PR L B 2 AR 5 R R AL S
A, B VPG AN R T S A5 R R e R B BT BV TR IR B 75 5K, 4 T AR B B8 3 45 M R AR AR AR
J It R BE AL B A S L), TR 78 R I ST, ORRRIE B BT n] AR SRS A SR 5 67 45 T [ R
FERTT R (4 DT o

G T W T 3 17 T A A Sl U B AR (R T, R H K SR AL 4 4 TR 240 5 Fr e [
F I A B 7 3 FEA - I P R B T L, A A o 6 100 PO AE 48 3 1 SRR o
7.4.13.4 TR K

3 R i E T T3 A8 Ak s 3 BT 5| AR B8 P B R I T R, A RS 4 1 A 3o M 00 261 45
TR b SR = T A AR
7.4.13.4.1 FIZ R

F AR TR R AR B 51 H A vh B PR R G B R T IS AR B, AT 5 e 5k 4 1 e i
2 Y AU o

B4 TN S BT AL v 5 S 40 T N R e U HEAT M g, I R B R A A A
ST iRt LR e R AT E

BWEARWIAR, LEHERERM. FHM. FNAFR, B RHER SR S Y= E I T

43



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

(17| B < i P e A A VR E = W AL S

7.4.13.4.2 AN AR

NI RS A2 Fi5 <k R 23 SO A BOR SR B gt B DR AN R AR 3 i A AL e sl i R o A <
FA e TRAUNR T, B IeE RN KU .

7.4.13.4.3 HAA R XS

FoAt i KBS B T I AR AANCIC R AN TR E CRAMIES: R AT E16 B B 28 B OLEE
I BEARIE) KA SR U R A BRI RS .
AFE B BB A I B BRI R AL BeAh, ARE G B AT & v RiA (RS

Pk St A%, 8 Wlia 2 o A HEAT UG BE AN AT, DK AR EAT BRER AT il o

7.4.13.4.3.1 HABAE KU L D

SRR NIRRT

AHAR AR
2024 F 12 H 31 H 2023 12 H 31 H
A
N i1 H il N R 5 Ho
(%) (%)

AL oy M 4 Rl 7 — PR SR AR - - - -
AL oy 1 4 Rl R e — R AR 208,978,396.13 91.37 230,150,371.68 89.90
A oy M A Rl — S e SR A T
fTAE SRl 7= — BUIE R 5%
FHopth - - - -
At 208,978,396.13 91.37 230,150,371.68 89.90

T OARRPA GG RE -0 SR R H AL S AT e 7] e AT S s w74
@l TFINUEDARERR, 735 & T 6 W R R %
7.4.13.4.3.2 HABGAK XSS (KB 73 #r

g | PRV 300 SO RS (it MR O S0 LU LR T R RS
s
P G0 2 M e P
e MR it ARTD)
. HI R B2 5) E T
2024 £ 12 H 31 H 2023 412 A 31 H
-5% -12,142,208.84 -13,853,088.20
+5% 12,142,208.84 13,853,088.20

7.4.14 N RAME

7.414.1 SR TEHARMETERTTE

A FHHETREIR TR NRXK, B A SROE TR 5 B A 2 S AT R A

44




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

JEIRARTE -
B JRIR: ARG P B AE TR IR T LR G R AR AR
BRIR: BRER— R U LA OG5 7 B S 5 PR BT AT LS P B
B RIR: AHSRBE P B I AN AT IR\

7.4.142 FFEALLA SRME TR SR TR

741421 FERERTARN A RE

mAz: NRMoo
\ ESUES LARER
NRMETTESRITEMER
2024 4 12 A 31 H 2023 412 A 31 H

FH—EIX 208,978,396.13 230,150,371.68
BRI 13,490,196.90
FE=FEIR - -

&1t 222,468,593.03 230,150,371.68

7.4.14.2.2 2 S ERTR )R IR K42 E)

T ARG ESE . FESERT, HHIZHAAER (ORFEANFIUSE. BN IEZRK
Pt e R THAESBINL HAER MAEAFFRATHBIN, REEEAR LT 5 NG
T RS SUITRLREAH SR BB ) N SCUTMBELAINEE — R U0, TR At (L T 4 R P A% 2 Se (B T2 B A T
HHAEER RN AR M BARZ IR, #e AR B A RMERE S RS =R, &
FE G PR AT B JE IR A A 1 S TR A AR i g < i TR A Fe B2 IR 2 ) eI e
7.4.14.2.3 =R A SRHHER B AZZ 1K DL
7.4.14.2.3.1 fi A ATLE S AN B A28 =2 0A SR E TR S O

o
7.4.14.3 AFFEERILLA SOHME TR A SRR T R A B

WA 2024 4 12 A 31 Hik, AIEGRRAIERLNM LA RNE TSI SR
7.4.14.4 AL Fe A v A < b T H B 9 5 )

AREEG R B CLA SO T B 0 e b T B AR A B B < 53 7 Al A f5, X e
Rl TR AR R R, KA 5 A el 2= AR
7415 A5 By T BRARFN 53T 22 0HAR R 75 2 U0 B 1) H A =

B B AT AR I AR <5 T 5 U B ) JHL Ay L

§8 BB HAEWME

45



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

8.1 ARG T = H & 50
s NRMx
e BiH o i 5 4 B BT IR B A3
(%)
1 P o % - -
Hp: W - -
2 e 208,978,396.13 91.05
3 li] 5 WA 7 $ % 13,490,196.90 5.88
Hrp: fiizr 13,490,196.90 5.88
e S FRIESR - -
4 Di ALy iy - -
S RbATAE A - -
6 SENIR A 4 Rl gt 7= - -
Fore SEBr R0 1) 32 R
(R e )
7 %ﬁﬁ%ﬁ%ﬁ%ﬁéé 1,926,972.86 0.84
Tt
8 Aty & 2 B 5,122,437.38 2.23
9 At 229,518,003.27 100.00

8.2 MEHIARILAT I RN A G

8.2.1 R IARAZAT W KA B N BCE R R A &

AFE AR WIRARFFAIEE

8.3 AL 2 FCUME 5 2 e W7 1 LU N IR AT B
A AR

WIRARFFAIEE

8.4 i I BB A ) K AR B
8.4.1 R KN A H I 6 537 19+{H 2% BT 20 44 (iS22

AT AR IR R ISR
8.4.2 FTHSE M A H AT 6 B 19+H 2% BT 20 44 (B2 A 4

AIE AR

8.4.3 SKENBCEE A A S B L% ST Hh B S PR AN S B
ARSI WIRFFAT R -
8.5 WIARILGITF MM > M R B A

AGEE

SHERAL: AR

RS
HLEH1(%)

46




e i B R

MIE LIS (FOF-LOF) 2024 4R 2

1 E K i3

13,490,196.90 5.90

2 AT

w

BRI

Hrp: BURMEERGR

Ak i 77

Alb AT IR S O

TS A

A CRIAZ D

[ A7

O ([0 | Q| | |

HAth

10 &it

13,490,196.90 5.90

8.6 JIAR IR FUMMAL o 3 G B 7 148 L1 R /NHR P R I T 44 53 73 £ 98 W1 4

S AR
v e " - i B4 B HE EL A
Fr5 (Ui A T I e i B (k) AVIRIKIEN - 1y)
0

1 019740 24 [EHf5z 09 108,000 10,936,446.90 4.78
2 019698 23 [Efii 05 25,000 2,553,750.00 1.12
3 - -
4 - -
5 - -

8.7 WIARFL L SCUME o 3 S B 7 18 LU R/NHR P R i A 587 SCRFIE S 430 5 W 4

ARSI AR T WA ARIFAT B SHF RS

8.8 I IR L & S o5 B B B LU BN HE R R 1044 51 IR #3051 4

ARIEEARERARFFA SRR

8.9 HIAAZ N S ok FE 48 B 7= B U R /INHR e B4 T 44 BLIE £ 55 B 4

AR AR AR AR FFABGIE
8.10 A BB BRI BT 1B R BUR

AR AR IR TR B e
811 R 75 IR AT G 5T 1 [ £ B
8.11.1 A E G S s Bk

AT AR AR T E U S 5
8.11.2 AWIE GRS T IEY

AT AR AR T E U S 5

8.12 A A W I 4 I
8.12.1 FEHETR B XU 15 A

A2 5 DL

47




e i fic B i SRS

44 (FOF-LOF) 2024 fFAERFIR S

A NIRRT
THEETE 1 80%, HEIBCE bR I SR L] A
TR S5 R
SeAib b, AEASFI I A B AR RIS s 5 AR (1, B BitEtE &
JE ETF W iRNCE , JFFI A ETF $5 5 A T ) 4 i 3047
MRS 0L B L K AR A 2

PAE LK EN

AL PR A

Sz AT i v VR S

B MR G A
8.12.2 A HIRIZ A~ Fo (e o

A0

| R S S

ULR S iR

CaAiy

FH 44 (FOF).
(FOF) fittmiigpis:,

I EE B 1 50%.

AFk

(FOF), #3812 BAL 5 BT IR B 757 55 58 5 < i B AV
K HIE 146 1e B SRS
B AT A i I R R S A, E S C Y
S5, AHRFIIR
G 20 B P R ST SRR S 48, e 2
ARG NIRRT P e (FOF), TURX

REHIEE . FUrM eI S

A

FOF). friF M4

FEHeERZE RN RBOR. BBTIRASZR .

FHAHE L RN HE e ) 2

Expdadiki!

PN EhE TR
e NG
NN e | BEEANK
. LR o | BT A K | .
F5 F LK FHMBEAE) | ARIMECT) BN CER
i = {EEEf o
%) 7 BT E
’ K
R AaE | 25
1 512800 o i 24.282.600.00 | 36,059,661.00 | 15.77 5
YT ETF | Ft o
TIRE .
S g
2 159930 | WFAEYE i 16,076,400.00 | 22,844,564.40 | 9.99 5
Vi) &a¢
ETF
GITIEF | o
e T
3 512070 | ¥ 300 3F S 26,928,700.00 | 21,893,033.10 | 9.57 5
4 ETF *
FTARE |
=
4 513650 | 500ETF it 10,124,200.00 | 16,148,099.00 | 7.06 5
(QDID *
teE FiE | A S5M
1
5 510050 ) 5,096,800.00 | 13,955,038.40 | 6.10 o
SOETF | JFjiat =
FURBENE |
s Rz R .
6 159755 | #Hraedi 4 Tt 20,561,108.00 | 13,405,842.42 | 5.86 5
H ETF ”
o A
7 512890 | ALV | o EJ 11,816,400.00 | 13,281,633.60 | 5.81 w5
T
HeE fHAE
HIBEWE | 225
8 513330 X 30,748,600.00 | 12,822,166.20 | 5.61 g
Folk BTF | IR =
(QDID
PR | 25
4
9 510330 ) 2,919,700.00 | 12,014,565.50 | 5.25 g
300ETF | JFikal =
ik | &G
10 588080 | . 10,804,500.00 | 10,955,763.00 | 4.79 5
IERMIR | TR -

48




CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

S0ETF

11

512200

Fg 7 Ik
e
7% ETF

M

i

6,532,947.00

9,551,168.51

4.18

iy

12

515100

= /TS
FHAIEZT A
K 5h
100ETF

52 5

P)D EaN

6,193,800.00

9,259,731.00

4.05

iy

13

560700

IR IR
[T e

[ NI
ETF

52 5

P)D EaN

8,293,200.00

8,840,551.20

3.87

iy

14

512700

7
HL47 ETF

9

RSN

3,976,100.00

5,940,293.40

2.60

iy

15

512980

JR IR
L8 ETF

L5
ey

2,592,100.00

2,006,285.40

0.88

iy

8.13 M EWMATE

8.13.1 RN, A ST SRR P AT B M RIE A I EER, RAIASE G BB AT+ A IESR

FAT EARA I B4

e £ 3
=g

8.13.2 F G AR BRI+ A% SRR H 3 5 A R 1) 2 1B P 2

8.13.3 JYITRH AL 2% T 5 7 44 Bl

BIINCs A, SRS i AT N 2B A TFE DT AT RIS .

Bf: ARt
FP 5 EA N ol
1 17 ORIIE 42 122,675.59
2 NS FR 4,999,671.81
3 INEcdivel -
4 ISR -
5 AT FR R 89.98
6 HoAth SIYR -
7 R 2 H -
8 HoAth -
9 it 5,122,437.38

8.13.4 JWIARFFA AL T 5 BOYI A 7T #e4i f5i 7 B A
AR AR AR R A AL T H O ) AT F 4 557
8.13.5 JYIA R+ 44 b 232 Hh A7 AE LI 52 PR D 14 i P

AIE AR WIRARFFAIEE

8.13.6 R TR AL A BHE A H At S iR
U IARR D, I A &I 8] ] REAF A R 22

49




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

89 ZEMBFEANGER

9.1 WIRILEAEHFA N BFFA NG

AL fr

X FrE NG5
PSR — ———
e ESXEDN N LRk e Wi e
13 ALK ) . ) 32 4 03 —— —
k(O . e LYSEO i1 Al I b ML
il B 1 A 4
i 1
B E kRS
" O 2=
. FOF 2,998 | 103,725.83 | 52,578,234.66 16.91% | 258,391,808.35 83.09%
LOF) A
B AR IERD
o = 1,030 | 13,658.95 - -| 14,068,718.31 100.00%
(FOF) C
it 4,028 | 80,694.83 | 52,578,234.66 16.18% | 272,460,526.66 83.82%
9.2 WK EWiHEEnw 26 A
kN E S (FOF-LOF) A
= ENUURY Ky
P P ALK BHEBE T S L)
1 T e E AR A 50,002,430.00 50.98%
2 UK 2,000,136.00 2.04%
3 DEREWn 1,900,092.00 1.94%
4 PRl 1,854,353.00 1.89%
5 T AL A RS TR A PR A 7] 1,600,139.00 1.63%
6 XIJF| H 1,512,100.00 1.54%
7 K I 1,284,400.00 1.31%
8 Bk 1,141,800.00 1.16%
9 A5 E 1,000,068.00 1.02%
10 R R vt 1,000,048.00 1.02%
9.3 MWIARFLEEF AR M G FHA A I 4 110,
T H 1 K ) Fraaas () 5 3 4 074 EL A5
4 e i B A 2
fi{fffm HAXT 128.07 0.00%
FEEHNFTA M R
S AL 4 - o 1.25 0.00%
DAESZEW N (FOF) C 0
f=ann 129.32 0.00%

9.4 HIARFEGE TN MM S35 A AT EEE Sy B B X TR 15 I

i H

1 A3

R R AU B B X (A
CJit)

50




e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

e ARG RC E B (FOF-LOF)

ANFEPEANGR ., HeH A 0
G RBIF 5836 17140 3 N\ K —
AR N A I AR (FOF) C
A4 -
&1t
e Lk ic B L SE (FOF-LOF) 0
RIS LA AR | A
#HE R E S (FOF) C
&t
810 FFRIES MBS
BT A
1 22 a r'-;ii:\?
T H HE AR E R E (FOF-LOF) A FEEL LI RCEL
(FOF) C
REAFAERH (2021 4F 12
510,479,079.28 25,106,503.55
H 30 H) FE&0 a4
AH A T AT 3 4 03 B i 356,583,905.65 19,029,830.77
AR HHFE 4 0 H A A 1,546,704.46 984,784.51
s AR WAL 4 i e (B 47 i 47,160,567.10 5,945,896.97
A HHHE G 37 0 AR B 47 A - -
AR A5 B HA AR S 4 10 A A 310,970,043.01 14,068,718.31

811 ERFEMHES

111 BESHHUEa AR
BAREIIN, ARSI S A AR L
112 FEEEHA ., FEEEE AT I ESRE I ERANFLS)
RIE N, AEEGEEARREERKANFED).
AEIIN, AESFE AN LT IESITE W IR R EERNFLL),
113 WAKSEHA ., e, FEEFE LSRR
At IR R A M G A BN B SIS B 5 RIS
ARG IATCH ST FESFEE S IR .
11.4 FEG BT ARSI e
AR I G AR A B R S AR R AR R
115 AR WA (4 R AR 1) B RS
T

51



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

11.6 NEEIATH IS
NAFEGRAH RS =

KA 2

kO SR RS .

THImE 55 Frig i

T 55 B 3 4R K
TR T CRIAREE Sk AT G AR N SR 45 2k R =
WA R 32,900.00 TC AR ASEE AR E

EHRETHINFES I R E GO EHy

THIME S5 T CRR
TS B Rkl &

HA P e HE 22 7k A 2

117 BN SERA IR N SO A A T AL

# 1 -8
52 FIFE A AL T A e 1 3 A =ELiPN
52 BIFE T B A 1) S5 4 it (1 B A 2024-07-05

SRHURS 2 B 1 S Tt LA

Hh EHIE I 2 AL R

52 B ARG i 2SR

514 BUE I 15 0B SRV 5547 BUR B e

5% IRE A AL 1] 254 it 1) S A

A i EEAME R s PAT A RIAL, LSS A™

BRI D B (K 0 CUn 2 1 B

SGEMNREEM, CIEERER T B, R

=99, AT S LR E LAY

HAth T
# % 2 S8

2 B FE AT B T SRS Tt A 3 A R EEN T
52 B FE A BCA T S5 it Y B[] 2024-08-16
SR RS £ Bl Ak 1 S e AL A o ERE R b R E R
2 B (P AR e R A LN
2 I FE A B T A e ) 5 R Iy EAME A HAT AR, S E AT
PN R RS 5 T P 17 O CAn it HH .

= ANiEH
EO=Y/D)
HAth T
11.7.1 FE8E5 N KR H S s BN 02 R sl ah T & 15 00

AN, HEESFEE N RSB E RN AR Z W E T TR A a1 .

11.8 &AM ISR A " 28 5 oA K I N
11.8.1 ZE AT A FIAE 5 Fr e AT B S 4% 5% AR & S R

SEERAL: AR

. w%&%ﬁéﬁﬂ Eiﬁ&#ﬁﬁﬁim
e | o I T |,
IR %g RAAH | ERE 4 Gagm | P
A el Hp
E 227 kg5 3 - -
ol EiEE | 2 j j
ARTIE S 1 - -
4 A 3 - -
HALIESR 1 - -
FEEREE | 4 ] ]

52



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

[Pk | 7 | T ] T T

E: ORT S EREE S 10a X ME, RAFMIE T IR0 7RSI A R bR, R

| PR T IARRIE S A 7] B SR B TS O W55 IR0L, WEFEIIRSS e 0 BB AT A R A R AR )
SEIEDL, EPRER A RN G GVER, JEEATIRER A, XA VR BEIES: A w3 T .

i BEWHE I A Sh ) e UE SR R A SRS VAN BE 3 S A A RHIE S 2 IR FUIR S5 4 5 PR AL
o PP TR EIEEAR T STk, SOGTEEE . W B RS

@R T B ERE R S 1 e, RAFHIE TIREERE 5 RS IES A R bsdE, B

| BT TR ISR AR LA BT . W SIR0L . SEAT NG RURIERE T 28 5 IR%5 ae 0561
B, EPERER A RN G B ERE, FERATIRER R, XA VR FEES: A m 3R T T

i B2 SR UE SR A WS 5 RS VAR, A S AR A IE SR A W) 22 5 IS5 1 E SRR B
il

il BB T8 WIHIE SR A 7 1A 5 IR FF VPN, WP R AR EAIR T S MBS A 22
DRSS RETI o RGRENE . ORGSR MR H e 1%

OUEF A A & A 5 B i LT -

| Bt WA Ak Y . S E A EUE S A R LI, BIRIE SR A A ENARIE ., B H
RS, ARV I SRR A 7 B B AT A d

i Bt WO IR LR bR AT VAN O 8 5 1 P I E SR A

i A S HE 5 R B AR S5 A F 21T 2 5 B e AL D UAE 5 4 20 R 55 Lo

@RARIIRS, AEEGEEEE 7 IRIES . WOBIES . RITIES RMAES TIEIESR. K
Fde. EE&ESR. BEEIES. Birb s, WiiES. BRHESR . b s, B, Xolkhrsk, &
TS HEEUES WIFES . R ERES . PE&ME . hERIEARHI5E S R IulE AR G2 5
TG, ARSI EEAE 5 B iAo

OTE FIRF A 5 oo, JTIEIES. TRIES . E&IES . ERE ZUES . WikiES .
HE ERES M2 58 B 3ot WHBIES . UG IESR 15 5 B e AR F G A BT (058 B Js, T
USR8 5358 Zh F ot 4RI BRUE S5 105 5 B 0 N A BRI BR 122 55 H TG o

©AHR 53 (B0 G v 1B X [8) 5 AR 5 (KR 2 30— B0 AR A R il e i (R RS A IR
NEET A SRl UESR A FESRAS ) KA S A B DL (2024 SE12) ) R &Iy 2024 47 A 1
H 2 2024 4 12 H 31 H o #EH 5 o0 Bl d Ge vk i 18] XA ) AR 22 5
11.8.2 FEGA FHUESF 2 7] 58 5 et AT oA e 2= % B A 1 0

eRERh: AR

53



e IR B R E R I 454 (FOF-LOF) 2024 fE4EER S

R G 557 BE AL 5 BOIEAE 5) W5
A
%
Lt
™
w i 24 HA . W
w =] ] o ik E=E:l
Gl Wik DOREL | e | 4k
i A& | AT | MR |, | FAE 4 0 o 4
A I i FHL | 5 sy
fg E 451 o A [y L 451
e 3] N
L1
£
kb
¢l
ESpy s
SR 13,325,511.00 | 51.46% | 4,100,000.00 | 100.00% S| -] 997,652,603.21 | 48.60%
ZAFSR
ZIN f |-\I
f;ﬁ¥j 12,571,398.00 | 48.54% ; ; S| -] 132,028.441.80 | 6.43%
AT
T
EALIE ; - ; ; Sl 499987180 | 0.24%
7
PAYAN
A ] ] ) ] S| -] 126,188,862.20 | 6.15%
o
ARG ; - ; ; S| - 1302,725,559.32 | 14.75%
7
el
5 ] ] ] ] S| -] 19,385,119.30 | 0.94%
BHIE% ’
P ] ] ; ; | -] 469,821,640.41 | 22.89%
7
11.9 HAhHEKFH4F
75 AN AT e PR T 5 Ve PR H
| IS EHARAFLTIET 102 RS | EIFES i) & 20241203
S T I 25 BT A X 3y

812 MMBHE KRR HMEEES

12.1 4R E A B BTE AT S B L A 2 sk I 20% 15 i
ASFE AR J P OR B PR A 2 e L A7)k 3 R 1 2006 ) 15 L

813 AEMHH®

13.1 &&EXHHE®

54



CEAR LR B R ERM 44 (FOF-LOF) 2024 fEAE R 15

1o AP IR 2 v 7 2 B 0 A0 ST A

2. HEEFE;

3. FRE L

4. IEETE A

5. FEGE IS TR B,

6. FEEIEE NS T br:. B g
13.2 fF730 53

BB SFAF T e < M/ B S8 NPT
13.3 A7

Pt T B G TR/ B R N E I e S e & B 0. ARSI ARG, R
FE BRI 18] P B 4% 7 SO R 1 sl R DA

HEEGEHARAR
“OZhHE=H=+—H

55



	§1 重要提示及目录
	§2 基金简介
	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4 管理人报告
	§5 托管人报告
	§6 审计报告
	§7 年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 净资产变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 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贵金属投资明细
	8.9 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
	8.10 本基金投资股指期货的投资政策
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 本报告期投资基金情况
	8.13 投资组合报告附注

	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10 开放式基金份额变动
	§11 重大事件揭示
	§12 影响投资者决策的其他重要信息
	§13 备查文件目录

