FOF
2022 2

2022 6 30

2022 7 21



FOF 2022 2

2022

4

81

1 2022

82

6

2022 7 19

30

FOF

005976

005976

2018 9 5

148,372,183.25

10%

14




FOF 2022 2

35%*

+65%*

FOF

83
3.1
2022 4 1 -2022 6 30

1. -6,434,805.15
2. 892,032.01
3. 0.0049
4. 191,182,587.13
5. 1.2885

1

2
3.2

3.2.1

14




FOF 2022 2

2.40% 0.58% 3.99% 0.58% -1.59% 0.00%
-2.43% 0.54% -2.41% 0.58% -0.02% -0.04%
3.05% 0.44% -1.49% 0.49% 4.54% -0.05%
25.38% 0.37% 26.32% 0.48% -0.94% -0.11%
33.65% 0.34% 35.76% 0.49% -2.11% -0.15%

3.2.2

RIEFFRMFE R ARG (FOF) 231004 S S0 5 I8 0 e 85 HAS 38 S8 38 S b 35 38 oK

-2 E)
40. 00% 5
.l.','q " -'H"‘" )I“I
M il W b it
35. 00% ally A et Ty j
( Wft{ A ‘r"b' Y/ ,J"
30. 00% _v,'ﬁ'a ||\J L /pr
25. 00% r’Hu&%}“ﬁ R e
i [
20. 00% /
s o] TR i

1 2018 9 5 2022 6 30

84

4.1




FOF 2022 2

FOF

FOF

FOF

FOF

FOF
FOF

2020

5

16

2017 3

100
FOF
FOF
FOF
FOF
FOF
FOF

4.2

4.3

14




FOF 2022 2

4.3.1
4.3.2
5%
4.4
Alpha
4.5
2022 6 30 FOF 1.2885



FOF 2022 2

1.3275 FOF 2.40%
3.99%
4.6
85
5.1
%
1 18,141,300.00 9.33
18,141,300.00 9.33
2 154,934,760.02 79.66
3 9,949,118.36 5.12
9,949,118.36 5.12
4 - -
5 - -
6 2,157,000.00 1.11
7 4,265,860.87 2.19
8 5,040,260.59 2.59
9 194,488,299.84 100.00
5.2
5.2.1
%
A 1,052,912.00 0.55
B 865,824.00 0.45
C 10,398,347.00 5.44
D
2,046,829.00 1.07

14




FOF 2022

2

E - -

F - -

G - -

H 1,279,680.00 0.67

1 - -

J 1,032,400.00 0.54

K 508,600.00) 0.27

L - -

M 956,708.00) 0.50

N - -

0 - -

P - -

Q - -

R - -

S - -

18,141,300.00 9.49
5.2.2

5.3
5.3.1
%

1 | 600905 235,100 1,478,779.00 0.77

2 | 600258 51,600 1,279,680.00 0.67

3 | 600089 45,400 1,243,506.00 0.65

4 | 002180 23,800 1,204,756.00 0.63

5 | 603392 7,100 1,102,630.00 0.58

6 | 300316 15,700 1,061,163.00 0.56

7 | 000998 63,200 1,052,912.00 0.55

8 | 600919 145,000 1,032,400.00 0.54

9 | 605123 7,300 1,027,256.00 0.54

10 | 300363 13,000 1,013,870.00 0.53

5.4
0%
9,949,118.36 5.20




FOF 2022

2

3 - -

4 - -

5 - -

6 - -

7 - -

8 - -

9 - -

10 9,949,118.36 5.20
5.5

0
019658 21 10 50,000 5,095,246.58 2.67
2 019666 22 01 48,000 4,853,871.78 2.54

5.6

5.7

5.8

5.9

5.9.1

5.9.2

14




FOF 2022 2

5.10

5.10.1

5.10.2

5.10.3

5.11

5.11.1

5.11.2

5.11.3
1 76,173.80
2 4,859,225.61
3 -
4 -
5 725.84
6 104,135.34
7 -
8 5,040,260.59

5.11.4

5.11.5

10 14



FOF 2022

2

5.11.6
86
6.1
%
1 519956 c 19,417,573.80[18,594,268.67 9.73
2 004885 13,313,314.26(15,266,377.46 7.99
3 001945 12,202,726.26/14,496,838.80 7.58
4 450006 11,676,692.42/13,061,548.14 6.83
5 110017 9,090,908.00/12,554,543.95 6.57
A
6 450005 10,684 ,663.3012,138,845.98 6.35
7 110008 8,646,580.7111,992,807.44 6.27
B
8 519989 c 7,923,942.00/10,602,234.40 5.55
9 512200 8,765,400.00 6,863,308.20 3.59
(ETF)
ETF
10 003349 5,820,888.29 6,239,992.25 3.26
6.2
2022 4 1 2022

6 30

11

14




FOF 2022 2

6.3

87

138,113.49 4,145.76
74,214 .48 45,331.84
414,899.47 154,580.20
87,971.06 29,918.97
1,386.05 0.00
ETF

258,677,908.67

136,946.39

110,442,671.81

148,372,183.25

88

12

14



FOF 2022 2

8.1
608,343.14
0.00)
0.00)
608,343.14
t 0.41
8.2
89
9.1 20%
20%
9.2
810
10.1
1
2 FOF
3 FOF
4 FOF
5
6

13 14



FOF 2022 2

10.2

10.3

2022 7 21

14 14



