FOF
2022 1

2022 3 31
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FOF 2022 1

81
2022 4 20
2022 1 1 2022 3 31
82
FOF
006872
2019 9 26
398,580,739.46
ETF
60%
50%* +50%*
FOF
FOF A FOF C
006872 006873
206,277,615.81 192,303,123.65




FOF 2022

83
3.1
2022 1 1 -2022 31
FOF FOF
C
-4,768,829.97 -4,481,336.55
-17,712,188.66 -16,517,443.90
-0.0859 -0.0859
4. 198,610,209.65 184,621,083.69
0.9628 0.9601
1
2
3.2
3.2.1
FOF A
-8.19% 0.76% -8.65% 0.74% 0.46% 0.02%
-5.08% 0.66% ~7.14% 0.60% 2.06% 0.06%
0.04% 0.61% ~2.50% 0.59% 2.54% 0.02%
22.13% 0.67% 25.83% 0.66% -3.70% 0.01%
FOF ¢

15



FOF 2022 1

-8.20% 0.76% -8.65% 0.74% 0.45% 0.02%
-5.12% 0.66% -7.14% 0.60% 2.02% 0.06%
-0.05% 0.61% -2.50% 0.59% 2.45% 0.02%
21.84% 0.67% 25.83% 0.66% -3.99% 0.01%
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FOF 2022 1

WIFEH R IFE=FIFFIR-S (FOF) CRitF MRS

2019 9 26 2022 3 31

6
84
4.1
FOF
2017 3
FOF
2020 5
- 16
6
100
FOF
FOF
FOF
FOF
FOF




FOF 2022

1

FOF
FOF

FOF

FOF

FOF

4.2

4.3

4.3.1

4.3.2

4.4

15

S%




FOF 2022

1

™T
2021
4.5
, FOF A 0.9628
1.2428 FOF A -8.19%
FOF C 0.9601 , 1.2401
FOF C -8.20%, -8.65%
4.6
85
5.1
%
1 37,013,930.76 9.63
37,013,930.76 9.63
2 315,550,716.32 82.14
3 21,803,655.07 5.68
21,803,655.07 5.68

15



FOF 2022 1

4 - -
5 - -
6 - -
7 9,596,707.48 2.50
197,591.08 0.05
384,162,600.71 100.00
5.2
5.2.1
%
A 5,984,544.00 1.56
B - -
C 19,887,283.76 5.19
D

2,017,042.00 0.53
E - -
F 1,127,736.00 0.29
G 16,541.00 0.00
H 4,224,156.00 1.10
I 3,756,628.00 0.98
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
37,013,930.76 9.66

5.2.2



FOF 2022

1

5.3
5.3.1
%

1 000998 308,800 5,984,544 _00 1.56

2 300337 670,000 4,408,600.00 1.15

3 600258 184,300 4,224,156.00 1.10

4 600089 192,400 3,921,112.00 1.02

5 000997 222,600 3,748,584.00 0.98

6 300590 156,148 3,685,092.80 0.96

7 300775 81,200 3,360,056.00 0.88

8 601717 195,700 2,688,918.00 0.70

9 600905 315,300 1,935,942.00 0.51

10 600522 106,000 1,802,000.00 0.47
5.4

%

7,778,985.89 2.03

14,024,669.18 3.66

14,024,669.18 3.66

4 - -

5 - -

6 - -

7 - -

8 - -

9 - -

10 21,803,655.07 5.69
5.5

%

018006 1702 135,000 14,024,669.18 3.66

019664 21 16 70,000 7,069,491.78 1.84

019658 21 10 7,000 709,494 .11 0.19

15




FOF 2022 1

9.1

.9.2

.10

.10.1

.10.2

.10.3

11

11.1

10 15



FOF 2022 1

2022 3 21
2022 8
EAST 90
EAST EAST EAST
EAST EAST
EAST EAST EAST EAST
EAST
EAST EAST EAST
EAST EAST
EAST
440
5.11.2
5.11.3
1 180,781.54
2 _
3 _
4 -
5 2,608.29
6 14,201.25
7 -
8 197,591.08

11

15



FOF 2022

1

5.11.4
5.11.5
5.11.6
86
6.1
%
1 519195 8,915,391.3924,750,018.04 6.46
2 519985 20,257,561.7923,596,007.97 6.16
3 002943 6,758,690.3721,712,968.68 5.67
4 450005 17,110,292.2619,473,223.62 5.08
5 110008 13,283,338.6017,908,597.10 4.67
6 003349 15,949,788.7316,929,105.76 4.42
7 001945 13,091,331.98/15,428,134.74 4.03
8 519995 21,298,370.0013,547,893.16 3.54
9 511880 128,200.0012,895,894.40 3.37
(ETF)
10 519997 10,000,000.0011,608,000.00 3.03

12

15




FOF 2022 1
6.2
2022 1 2022
31
3,797.76 -
69,346.29 -
38,862.91 9,931.35
827,232.91 195,788.09
164,328.27 42,377.37
ETF
6.3
FOF
(FOF)
87
FOF A FOF C
206,206,071.86 192,299,778.32
71,543.95 3,345.33

13

15




FOF 2022 1

206,277,615.81

192,303,123.65

88

8.1

FOF A

FOF C

0.00

1,421,272.04

0.00

1,421,272.04

%

0.36

8.2

)

() D)

1 2022-01-04

1,421,272.04) 1,490,750.92 1.00

1,421,272.04) 1,490,750.92

89

9.1

9.2

14

20%

15



FOF 2022

1

810

10.1

FOF
3 FOF

FOF

10.2

10.3

15 15

2022

4

22



