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¡1  

1.1   

ֲ Ԋᴪȁ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ Ҭ ҈№ӊԋץ

҉ Ԋ ̆ Ԋ Ȃ  

  ֲҬ ᴍ Ὲ Ҋץ̂ ľҬ Ŀ̆ Ҋ ̃

̆ԍ 2024 8 28 ԅ Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶ

ᴪ ȁ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ Ȃ  

  ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ  

  ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥ ῒ Ȃ  

  Ҭ Ⱶ Ȃ 

  2024 1 1 2024 6 30 Ȃ  
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 ׃ 2¡

2.1 ’ 

  Ḥ Ῑ ҈ Ҭ ̂FOF̃  

  Ḥ Ῑ ҈ ̂FOF̃  

Һף   006872 

ᵬ    

  2019 9 26  

ֲ  Ḥ ᴋῈ  

ֲ  Ҭ ᴍ Ὲ  

ᴍ   76,324,740.08 ᴍ 

  Ҍ  

Ҋ №   
Ḥ Ῑ ҈

̂FOF̃A  

Ḥ Ῑ ҈

̂FOF̃C  

Ḥ Ῑ ҈

̂FOF̃Y  

Ҋ № ֜ ף   006872  006873  017407  

Ҋ № ᴍ

  
8,550,585.60 ᴍ  66,400,790.27 ᴍ  1,373,364.21 ᴍ  

2.2 ֟  

  └ ╠ Ҋ̆ Һꜚ ֟ ȁ ᴨ ̆ⱬ

֟ ṿȂ 

  ֟ ᵝҬ ȁ ץ̆ Ҭ

Ȃ ȁ ȁ ̂

ETF̃ ᶛ Ҍ 60% ץ̆

Ȃ 

ҙ ‰  50%*Ҭ ῃṽ +50%*Ҭ Ẓ  

  ԍҺꜚ FOF ̆ ҍ ᵞԍ

ȁ ԍṽ├ ҍ Ȃ 

2.3 ֲ ֲ 

  ֲ  ֲ  

  Ḥ ᴋῈ  Ҭ ᴍ Ὲ  

Ḥ

ֲ  

  ↨ ᾣ 

  021-61009999 010-58560666 

  zhouyg@cxfund.com.cn tgxxpl@cmbc.com.cn 

Ⱶ   4007005566 95568 

ᴰ   021-61009800 010-57093382 

Ύ   Ҭ ̂҉ ̃ Ҭ

68 37  

֤ ῐ ῤ 2  

ⱲῈ   ҉ қ Ҭ 68 9 ȁ

37 ȁ38  

֤ ῐ ῤ 2  

  200120 100031 

ף ֲ  ↔ᾝ   
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2.4 Ḥ  

Ḥ   Ҭ ├  

Ҭ ֲԑ   www.cxfund.com.cn 

Ҭ   
҉ қ Ҭ 68 38 ̆ ֤

ῐ ῤ 2  

2.5 ῒז ῏  

    ⱲῈ   

Ύ   Ḥ ᴋῈ  
҉ қ Ҭ 68 9 ȁ37 ȁ

38  

¡3 Һ Ⱶ ‪ṿ  

3.1 Һ ᴪ Ⱶ  

ᵝֲ̔ ᾝ  

3.1.1   

(2024 1 1 -2024 6 30 )  

Ḥ Ῑ ҈

̂FOF̃A  

Ḥ Ῑ ҈

̂FOF̃C  

Ḥ Ῑ ҈

̂FOF̃Y  

  -517,439.02 -7,789,508.39 -70,225.45 

≠   -333,101.35  -4,414,604.28  -42,370.36  

ⱴ ᴍ ≠   -0.0378  -0.0429  -0.0321  

ⱴ ‪ṿ≠   -4.36%  -4.98%  -3.67%  

ᴍ ‪ṿ   -4.02%  -4.07%  -3.80%  

3.1.2   (2024 6 30 )  

ᶫ№ ≠   -1,706,880.49  -13,506,047.96  -265,876.35  

ᶫ№ ᴍ ≠   -0.1996  -0.2034  -0.1936  

֟‪ṿ  7,348,137.01  56,802,882.95  1,189,296.44  

ᴍ ‪ṿ  0.8594  0.8555  0.8660  

3.1.3   (2024 6 30 )  

ᴍ ‪ṿ   9.01%  8.57%  -9.72%  

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ Ḥ ⁞ṿ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ Ȃ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 
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3ȁ ᶫ№ ≠ ҹ ֟ ṽ Ҭ № ≠ ҍ № ≠ Ҭ № ᵞ Ȃ  

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

Ḥ Ῑ ҈ ̂FOF̃A 

  

ᴍ ‪

ṿ

ŵ  

ᴍ ‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ ‰

‰

Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

ѿҩ  -1.98%  0.33%  -1.38%  0.29%  -0.60%  0.04%  

҈ҩ  -0.91%  0.41%  -0.32%  0.40%  -0.59%  0.01%  

Έҩ  -4.02%  0.57%  -0.44%  0.54%  -3.58%  0.03%  

ѿ  -10.08%  0.51%  -5.18%  0.48%  -4.90%  0.03%  

҈  -13.56%  0.55%  -14.68%  0.53%  1.12%  0.02%  

ׂ 
9.01%  0.60%  17.78%  0.59%  -8.77%  0.01%  

Ḥ Ῑ ҈ ̂FOF̃C 

  

ᴍ ‪

ṿ

ŵ  

ᴍ ‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ ‰

‰

Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

ѿҩ  -1.99%  0.34%  -1.38%  0.29%  -0.61%  0.05%  

҈ҩ  -0.94%  0.41%  -0.32%  0.40%  -0.62%  0.01%  

Έҩ  -4.07%  0.57%  -0.44%  0.54%  -3.63%  0.03%  

ѿ  -10.16%  0.51%  -5.18%  0.48%  -4.98%  0.03%  

҈  -13.77%  0.55%  -14.68%  0.53%  0.91%  0.02%  

ׂ 
8.57%  0.60%  17.78%  0.59%  -9.21%  0.01%  

Ḥ Ῑ ҈ ̂FOF̃Y 

  

ᴍ ‪

ṿ

ŵ  

ᴍ ‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ ‰

‰

Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

ѿҩ  -1.95%  0.33%  -1.38%  0.29%  -0.57%  0.04%  

҈ҩ  -0.80%  0.41%  -0.32%  0.40%  -0.48%  0.01%  

Έҩ  -3.80%  0.57%  -0.44%  0.54%  -3.36%  0.03%  
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ѿ  -9.66%  0.51%  -5.18%  0.48%  -4.48%  0.03%  

ׂ 
-9.72%  0.48%  -4.82%  0.44%  -4.90%  0.04%  

ץ 3.2.2 ᴍ ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  
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1̔ȁ ֲ 2022 11 21 Ῑ ҈ ̂FOF̃ ᴍ № ̆

ᴍ ҹ A C ᴍ ̆ Y ᴍ Y̆ ᴍ ҹ 2022

11 28 Ȃ 

2ȁ Ῑ ҈ ̂FOF̃A Ῑ ҈ ̂FOF̃C ҹ 2019 9

26 2024 6 30 ̆ Ῑ ҈ ̂FOF̃Y ҹ 2022 11 28 ̂

̃ 2024 6 30 Ȃ 

3ȁ ̆ ӊ 6ҩ ῤҹ ד ̕ ד ̆

ᶛ Ȃ  

¡4 ֲ  

4.1 ֲ ’ 

4.1.1 ֲ ῒ   

Ḥ ᴋῈ Ҭ ᴪ ȍ2003Ȏ63 ‰̆ ├

ᴍ Ὲ ȁ҉ ᴍ Ὲ ȁ ᴍ Ὲ ῍ Ȃ Ύ 1.65

ַᾝֲ Ȃ ╠ ҹ̔ ├ ᴍ Ὲ 44.55%ȁ҉ ᴍ Ὲ

31.21%ȁ Ὲ 15.15%ȁ҉ Ҭ ̂ ᴩ̃ 4.55%ȁ҉

Ҭ ̂ ᴩ̃ 4.54%Ȃ 

2024 6 30 ̆ ֲ῍ 88 ̆ Ḥ≠ ├

ȁ Ḥ ≠ ├ ȁ Ḥ ≠ ל ├ ȁ Ḥ ≠ꜚ

├ ȁ Ḥ≠үṽ├ ├ ȁ Ḥ ᾢ ├ ȁ
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Ḥ ‰ 100 ├ ȁ Ḥ≠ ṽ├ ├ (LOF)ȁ

Ḥῤ ├ ȁ Ḥ ṽṽ├ ├ ȁ Ḥ≠ᴧṽ├ ├

(LOF)ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ ṽ ṽ├ ├ ȁ Ḥ

≠ ├ ȁ Ḥ Ҭ ├ ȁ Ḥ≠ ṽ├

├ ȁ Ḥ≠ ├ ȁ Ḥ≠ ├ ȁ

Ḥ ≠ ├ ȁ Ḥ ├ ȁ Ḥ

├ ȁ Ḥ Ḡẫ ҙ ├ ̂LOF ȁ̃ Ḥ ṽ

ѿ ṽ├ ├ ȁ Ḥ≠Ḡṽ├ ├ ȁ Ḥ ṽѿ

ṽ├ ├ ȁ Ḥ ῃ ṽѿ ṽ├ ├ ȁ Ḥ≠

├ ȁ Ḥ≠ ṽ├ ├ ȁ Ḥ Ḥ ҙ ├

ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ⇔ ꜚ ├ ȁ

Ḥ ṽṽ├ ├ ȁ Ḥ≠Ḥ ├ ȁ Ḥ ẫ ṽṽ├

├ ȁ Ḥ ´ ├ ȁ Ḥᾢᴨṽ├ ├

ȁ Ḥ ל ṽṽ├ ├ ȁ ḤҬ 500 ├ ȁ Ḥ

ȁ Ḥ ҈ҩ ṽ├ ├ ȁ Ḥᵞ Ḡ ҙ

├ ȁ Ḥ≠ ѿ ├ ȁ ḤӏḤ ├

ȁ Ḥῃ ṽ├ ├ ȁ Ḥ ҈ҩ ṽ├ ├ ȁ

Ḥ ҙ ├ ȁ Ḥᴑҙ ң ├

ȁ Ḥ ᴇṿ ꜚ ├ ȁ Ḥ ҈ҩ ṽ├ ├

ȁ Ḥ ֟ Ҭ ̂FOF ȁ̃ Ḥ≠ ṽṽ├ ├ ȁ Ḥ

300 ├ ȁ Ḥ ṽ ṽ├ ├ ȁ Ḥ ≠ᴨ

├ ȁ Ḥ ң ṽ├ ├ ȁ Ḥ Ῑ ҈

Ҭ ̂FOF ȁ̃ Ḥ ├ ȁ Ḥᾢ ├ ȁ

Ḥ ẫ ├ ȁ Ḥ 87ҩ ṽ├ ├ ȁ Ḥ

├ ȁ Ḥᴑҙᴨ ѿ ├ ȁ Ḥ ẫ

6 ҩ ├ ȁ Ḥᴨ ᴑҙ ├ ȁ Ḥῤ

├ ȁ Ḥ 30 ꜚ ṽṽ├ ├ ȁ Ḥ ṽ├ ├ ȁ Ḥ

үṽ├ ├ ȁ Ḥᾢ ҈ҩ ├ ȁ Ḥ Ῑ

҈ Ҭ ̂FOF ȁ̃ Ḥ Ῑ ҈ Ҭ

̂FOF ȁ̃ Ḥ ẫ ѿ ├ ȁ Ḥ ẫ ├ ȁ
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Ḥᴑҙ ҈ ├ ȁ Ḥ ῐ҈ҩ ṽ├ ├ ȁ

Ḥ 30 Ҭ ṽṽ├ ├ ȁ Ḥ ṽ├ ├ ȁ ḤҬ ⇔⇔

ҙ 50 ├ ȁ Ḥ ѿ ├ ȁ ḤҬ 1000

├ ȁ Ḥ ᴨ ├ ȁ Ḥ 90 ꜚ ṽ├ ├

ȁ Ḥ 60 ꜚ ṽ├ ├ ȁ Ḥ ├ ȁ

Ḥ 120 ꜚ ṽ├ ├ ȁ ḤҬ ҙ AAA 7 ├ ȁ

Ḥᴨל ҙ ├ ȁ Ḥ 180 ṽ├ ├ Ȃ 

4.1.2 ̂ ̃ ꜛ  ׃

  Ⱶ  

ᴋ

̂ꜛ ̃ ׆├  

ҙ   
  

ᴋ   ᴋ   

 

Ḥ ֟

Ҭ

̂FOF ȁ̃ Ḥ

Ῑ

҈

Ҭ ̂FOF ȁ̃

Ḥ

Ῑ ҈

Ҭ

̂FOF̃ Ḥ

Ῑ

҈

Ҭ ̂FOF̃

 

2023 5

12  
- 9  

ῌ ҙ̆ΐ

ҙ׆ ̆Ҭ ̆ ᴋ

ԍ҉ תּ

Ὲ ᾣ Ḡ Ḥ ֟ Ὲ

̆2020 6 ⱴ῀ Ḥ

ᴋῈ ̆ ᴋῙ FOF

ꜛ Ὶ ȁ Ḥ

≠ ֟ ѿ

Ҭ ̂FOF̃ ̆ ᴋ

Ḥ ֟ Ҭ

̂FOF ȁ̃ Ḥ Ῑ ҈

Ҭ ̂FOF ȁ̃

Ḥ Ῑ ҈

Ҭ ̂FOF̃ Ḥ

Ῑ ҈

Ҭ ̂FOF̃ Ȃ 

 

Ḥ ֟

Ҭ

̂FOF ȁ̃ Ḥ

Ῑ

҈

Ҭ ̂FOF ȁ̃

Ḥ

Ῑ ҈

Ҭ

2023 12

18  
- 12  

֤ ᴰ ҙ̆

ΐ ҙ׆ ̆Ҭ Ȃ

ᴋ҉ ֒ Ⱶ ᴍ Ὲ

̆ԓ

Ὲ ̆ᴧ

֟Ḡ ᴍ Ὲ ֟

Ғ ̆ 2023 10 ⱴ῀

Ḥ ᴋῈ ̆ ᴋ

Ῑ FOF ȁ Ḥ

֟ Ҭ ̂FOF ȁ̃

Ḥ Ῑ ҈

Ҭ ̂FOF ȁ̃ Ḥ
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̂FOF̃ Ḥ

Ῑ

҈

Ҭ ̂FOF̃

ȁ

Ῑ FOF

 

Ῑ ҈

Ҭ ̂FOF̃ Ḥ

Ῑ ҈ Ҭ

̂FOF̃ Ȃ 

1̔ȁ ᴋ ᴋ ץ ӊ ҹ‰̕

Ὲ Ώ̕ 

  2ȁ ҙ׆├ ӈ ȇ׆ ├ҙ׆ҙֲ Ⱳ Ȉ ῏ Ȃ  

4.2 ֲ ῤ ᵬ Ḥ ’   

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ   Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ  

4.3 ֲ ῤῈ ֜ ’ Ғ  

4.3.1 Ὲ ֜ └ ’  

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.3.2 ֜ ҹ Ғ   

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

4.4 ֲ ῤ ҙ  

4.4.1 ῤ ᵬ№   

҉ ̆ № Ҋ̆ ≠ ̆ ṿ

̆ ⇔ ̆ Ȃ҉ ל ץ ╠ ҹ№ ̆

₮ԅľV Ŀ Ȃ ѿ ꜚ ̆ԋ A ᴑ ̆
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₮̆ ֜ ̆֜ ≠ ҍ Ȃ֜׆ ̆

ΐ ₮ ̆ῒᵩ҉ ҙ ȁ ȁ ȁ ⱬ ̆ ΐ ≠

Ȃ 

  ΐᵣ ̆ ∆ Ȃ ̆ Ẓ Ҍ ̆ ̆

֜ ַ҆ Ȃ ῀ԋ ̆ ῏ ᵝ ̆ Ẓ Ҋ ̆ҙ

Ȃ ̆4 ҬҊ ľ Ӝ Ŀ ֟ Ỳ Ҋ̆ ֟

̆ ₮ Ȃ Ὲ ᵞԍ ̆ ⱴ Ữⱴ ̆

Ȃ 

  ṽ├ ̆ѿ ԅ ╠ ṽ ̆ ⱬ Ҋ̆ ⱴ ‰ҍ

LPR Ҋ ┬ ̆ ≠ Ҋ Ȃ ῀ԋ ̆ṽ├ ᾢ҉ Ҋ̆

≠ ̆ ≠ ᶏ Ȃ 6 ̆10

ṽ Ҋ 2.21%̆ ⌠ ᵞ Ȃ 

  ῤ̆ Ҭ ᶛ̆ ԅΐ ⱬ ҍ

ᴇṿ ד⁞̆֟ ̆ ד Ҭ ᵣ ҉ Ȃ ̆ ≠ ῏

ᵝ ̆ṽ ꜚ ⱴ̆ ד⁞ №╠ Ҭ ṽ ̆ⱴדᵞ ꜚ ṽ

Ȃ 

4.4.2 ῤ ҙ   

2024 6 30 ̆ Ḥ Ῑ ҈ ̂FOF̃A ᴍ ‪ṿҹ 0.8594 ᾝ̆

ᴍ ‪ṿҹ 1.1394 ᾝ̆ ῤ Ḥ Ῑ ҈ ̂FOF Ã ‪ṿ ҹ-4.02%̕

Ḥ Ῑ ҈ ̂FOF̃C ᴍ ‪ṿҹ 0.8555 ᾝ̆ᴍ ‪ṿҹ 1.1355 ᾝ̆

ῤ Ḥ Ῑ ҈ ̂FOF̃C‪ṿ ҹ-4.07%̕ Ḥ Ῑ ҈

̂FOF̃Y ᴍ ‪ṿҹ 0.8660 ᾝ̆ᴍ ‪ṿҹ 0.8660 ᾝ̆ ῤ Ḥ Ῑ ҈

̂FOF̃Y‪ṿ ҹ-3.80%̆ ҙ ‰ ҹ-0.44%Ȃ  

4.5 ֲ ȁ ├ ҙ ל   

Ҋ ̆ ᴪ ⱴ ⱴ Ȃ҉ ҩѿ

₮ ȁ ᵞ ט ᶛ ≠ ѿ ↓ ̆ ῏ ׅ ѿ

Ȃ ⌠Ҋ Ҍ ̆ ױ ҹ ῤ ╠̆

ꜚ ̆ ҉ ҙ׆̆ ₮ ̆ ԍᵞᵝғ

ᴪȂ 
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4.6 ֲ ῤ ᵀṿ Ԋ   

ֲҤ ᴑҙᴪ ‰↕ȁҬ ᴪ ῏ ῏ԍᵀṿ ̆
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5.3 ֲ Ҭ Ҭ ⱵḤ ῤ ȁ‰   

ֲ Ҭ Ⱶ ȁ‪ṿ ȁ Ⱶᴪ ȁ ῤ

ȁ‰ Ȃ 

¡6 Ⱶᴪ ̂ ̃ 

6.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥ Ῑ ҈ Ҭ ̂FOF̃ 

̔2024 6 30  

ᵝֲ̔ ᾝ  

 ֟    
  

2024 6 30  

҉   

2023 12 31   

 ֟̔       

  6.4.7.1  4,197,339.37 113,407.01 

ט      113,567.33 173,583.76 

₮Ḡ      72,632.01 26,490.77 

֜ ֟  6.4.7.2  61,294,946.62 135,116,380.44 

ῒҬ̔      - 1,401,369.00 

     56,826,240.32 126,577,858.02 

ṽ├      4,468,706.30 7,137,153.42 

֟ ├      - - 

     - - 
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ṽ  6.4.7.3  - - 

₮ ֟      - - 

ט      10,023.87 - 

ט      6,059.79 2,774.92 

ט ֲ      41,164.40 84,871.88 

ט      10,282.56 22,185.75 

ט Ⱶ      4,719.46 10,652.57 

ט    - - 

֜      - - 

≠ט      - - 

ṽ     - - 

ῒז ṽ  6.4.7.9  272,906.12 301,496.49 

ṽ      345,156.20 421,981.61 

‪ ֟̔     
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2. ̂ ľ-Ŀץ

↓̃  
   -7,802,405.36 -3,587,836.40 

ῒҬ̔   6.4.7.14  7,340.13 19,388.37 

  6.4.7.15  -8,056,259.45 -4,335,605.97 

ṽ├   6.4.7.16  64,153.77 54,884.55 

֟ ├

  
6.4.7.17  - - 

  6.4.7.18  - - 

ΐ   6.4.7.19  - - 

≠   6.4.7.20  182,360.19 673,496.65 

ץ ᵩ

֟ ֟

  
 

- - 

ῒז   
 

- - 

3.Ὲᾛᴇṿ ꜚ ̂

ľ-Ŀץ ↓̃  
6.4.7.21  3,587,096.87 4,453,014.04 

4. ᾫ ̂ ľ-Ŀץ

↓̃  
   -  -  

5.ῒז ῀̂ ľ-Ŀץ

↓̃  
6.4.7.22  2,509.99 720.18 

⁞̔ԋȁ ҙ ₮     592,694.82 839,213.35 

1̈ ֲ   6.4.10.2.1  357,061.51 521,990.84 

ῒҬ̔ ᵀ ֲ   
 

- - 

2̈   6.4.10.2.2  93,473.08 142,940.51 

3̈ Ⱶ   6.4.10.2.3  44,428.56 67,904.24 

4̈   
 

- - 

5̈≠ ₮     - - 

ῒҬ̔ ₮ ֟

₮  
   - - 

6̈Ḥ ⁞ṿ   6.4.7.24  - - 
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ᵝֲ̔ ᾝ  

  

  

2024 1 1 2024 6 30  

  ῒז   № ≠   ‪ ֟   

ѿȁ҉ ‪

֟  
151,359,089.73 - -16,339,909.05 135,019,180.68 

ⱴ̔ᴪ

  
- - - - 

╠

  
- - - - 

    ῒז  - - - - 

ԋȁ ∆‪

֟  
151,359,089.73 - -16,339,909.05 135,019,180.68 

҈ȁ ⁞

ꜚ ̂⁞ ľ-Ŀץ

↓̃  

-75,034,349.65 - 5,355,485.37 -69,678,864.28 

̂ѿ ȁ̃

  
- - -4,790,075.99 -4,790,075.99 

̂ԋ ȁ̃

ᴍ ֜ ֟

‪ ֟ ꜚ   

̂‪ ֟⁞ ץ

ľ-Ŀ ↓̃  

-75,034,349.65 - 10,145,561.36 -64,888,788.29 

ῒҬ̔1.

  
213,193.00 - -27,426.33 185,766.67 

2.

  
-75,247,542.65 - 10,172,987.69 -65,074,554.96 

̂҈ ȁ̃

ᴍ ֲ№

≠ ֟ ‪

֟ ꜚ̂‪

֟⁞ ľ-Ŀץ

↓̃  

- - - - 

̂ ȁ̃ῒז

  

- - - - 

ȁ ‪

֟  
76,324,740.08 - -10,984,423.68 65,340,316.40 

  

҉   

2023 1 1 2023 6 30  

  ῒז   № ≠   ‪ ֟   

ѿȁ҉ ‪

֟  
152,917,232.42 - -7,268,131.54 145,649,100.88 
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ⱴ̔ᴪ

  
- - - - 

╠

  
- - - - 

    ῒז  - - - - 

ԋȁ ∆‪

֟  
152,917,232.42 - -7,268,131.54 145,649,100.88 

҈ȁ ⁞

ꜚ ̂⁞ ľ-Ŀץ

↓̃  

-1,075,748.51 - 69,962.91 -1,005,785.60 

̂ѿ ȁ̃

  
- - 49,446.26 49,446.26 

̂ԋ ȁ̃

ᴍ ֜ ֟

‪ ֟ ꜚ   

̂‪ ֟⁞ ץ

ľ-Ŀ ↓̃  

-1,075,748.51 - 20,516.65 -1,055,231.86 

ῒҬ̔1.

  
1,047,796.77 - -19,685.90 1,028,110.87 

2.

  
-2,123,545.28 - 40,202.55 -2,083,342.73 

̂҈ ȁ̃

ᴍ ֲ№

≠ ֟ ‪

֟ ꜚ̂‪

֟⁞ ľ-Ŀץ

↓̃  

- - - - 

̂ ȁ̃ῒז

  

- - - - 

ȁ ‪

֟  
151,841,483.91 - -7,198,168.63 144,643,315.28 

ҹ Ⱶ №Ȃ  

6.1 6.4 Ⱶ Ҋ↓ ֲ ̔  

↔ᾝ       

ֲ ֲ  Һ ᴪ ᵬ ֲ  ᴪ ֲ  

   

6.4  

6.4.1 ’ 

Ḥ Ῑ ҈ Ҭ (FOF)(ץҊ ľ Ŀ)
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ֲ Ḥ ᴋῈ ᶭ ȇҬ ֲ ῍ ├ Ȉȁȇ Ḥ Ῑ

҈ Ҭ (FOF) Ȉ(ץҊ ľ Ŀ) ῒז ῏

̆ Ҭ ├ ᴪ(ץҊ ľҬ ᴪĿ)ץ [2018]2200 ‰Ὲ

תּ Ȃ ҹ ̆ ҹҌ Ȃ ȁ ȁ

ȁ Ⱶ Ҍ ̆ ᴍ №ҹ A ᴍ C ᴍ Ȃ

תּ ᴍ ҹ 207,783,408.26 ᴍ̆ אל ᴪ ԊⱵ ( ᴩ) ̆ ₮ΐ

ԅ ҹ ( ) (19) 00014 Ȃ ԍ 2019 9 26 Ȃ

ֲԍ 2022 11 21 ȇ Ḥ ᴋῈ ῏ԍ Ḥ Ῑ

҈ Ҭ (FOF) Y ᴍ ῏Ԋ Ὲ Ȉ̆ ׆ 2022 11 21

̆ Y ᴍ Ȃ ֲҹ Ḥ ᴋῈ ̆ ֲҹ

Ҭ ᴍ Ὲ Ȃ 

  ȇҬ ֲ ῍ ├ Ȉȁ Ὲ ȇ Ḥ

Ῑ ҈ Ҭ (FOF) תּ ӥȈ ῏ ̆ ҹΐ

ꜚ ΐ̆Һ Ҭ ᴪᶭ ‰ Ύ Ὲ תּ ᴍ ( QDII

ȁ ԑ ȁ ( ETF)̆ᵖ Ҭ )ȁ ῤᶭ

҉ ( Ҭ ȁ⇔ҙ ῒז Ҭ ᴪ ‰҉ )ȁ ₡ ȁ ῤᶭ

҉ ṽȁ ȁ ṽȁ ṽȁῈ ṽȁᴑҙṽȁ ṽ├( № ֜

ṽ ṽ №)ȁ ֜ ṽ├ȁҬ ȁ ├ȁ ├ȁ ֟ ├ȁῈ

ṽ├ȁṽ├ ȁ ҙ ȁ ΐץ Ҭ ᴪᾛ

ῒז ΐ(ᵖ Ҭ ᴪ ῏ )Ȃ ץ ᾛ ῒז

̆ ֲ ̆ ץ ῒ ῀ Ȃ ᶛҹ̔

Ҭ ᴪᶭ ‰ Ύ Ὲ תּ ᶛҌᵞԍ ֟ 80%̆ ԍ

֟ ᶛҬ ҹ 50%̆ῒҬ ֟ҹ ȁ ץ Ҋңץ ’ӊѿ

̔ѿ ֟ ᶛҌᵞԍ ֟ 50%̆ԋ 4ҩ ̆

֟ ֟ ᶛҌᵞԍ 50%Ȃ ץ

╠ Ҋ̆ ֟ȁ ֟ ̆ᵖ ֟ ҉ȁ Ҋ

№≢Ҍ ᶛ 5%ȁ10%̆ ֟ ֟ ᶛ 40%-55%ӊ Ȃ

⌠ ѿ ῤץ ṽ├Ҍᵞԍ ֟‪ṿ 5%̆ῒҬ̆ Ҍ ט ȁ

₮Ḡ ȁ Ȃῒז ΐ ᶛᶭ Ȃ

Ҭ ᴪ ᶛ └̆ ֲ ̆ ץ ҉
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ᶛȂ ҙ ‰ҹ̔Ҭ ῃṽ ¦50%+Ҭ Ẓ

¦50%Ȃ  

6.4.2 ᴪ └  

Ⱶ ȇᴑҙᴪ ‰↕ĺ ‰↕Ȉץ ῒ ḱ ΐᵣᴪ

‰↕ȁ ȁ ץ ȇ ֟ ֟ ῏ᴪ Ȉ ῒז ῏ ( ľᴑҙᴪ

‰↕Ŀ)ȁҬ ᴪ ῏ԍ ҙ Ⱶ ᵬ ῏ └̆ ΐᵣᴪ Ḥ

Ӟ ԅҬ ├ ҙ ᴪ ҙ Ⱶ ᵬȂ 

  Ⱶ ץ ҹ └Ȃ  

6.4.3 ᴑҙᴪ ‰↕ ῒז ῏  

Ⱶ ᴑҙᴪ ‰↕ ̆ ȁ ԅ ԍ 2024 6 30

Ⱶ ץ’ 2024 1 1 2024 6 30 ‪ ֟ ꜚ ’Ȃ  

6.4.4 ᴪ ȁᴪ ᵀ ҍ ѿ ѿ  

ᴪ ȁᴪ ᵀ ҍ ѿ ѿ Ȃ 

6.4.5  

ῤ ᴪ Ȃ  

6.4.6  

ȁ Ⱶ [2008]1 ȇ ȁ Ⱶ ῏ԍᴑҙ ᴨ

Ȉȁ2008 9 18 ȇ҉ ȁ ├֜ ῏ԍẠ ├֜

ᵬ Ȉȁ [2012]85 ȇ῏ԍ ҉ Ὲ ≠ ≢ ҩֲ ῏

Ȉȁ ȁ Ⱶ ȁ ᴪῈ 2019 78 ȇ῏ԍ ῃ Ҭ ᴑҙ ᴍ

Ὲ ≠ ≢ ҩֲ Ὲ Ȉȁ [2015]101 ȇ῏ԍ҉ Ὲ

≠ ≢ ҩֲ ῏ Ȉȁ [2016]36 ȇ῏ԍῃ ҙ ṿ

Ȉȁ [2016]46 ȇ῏ԍ ѿ ῃ ҙ ῏ Ȉȁ

[2016]140 ȇ῏ԍ ֟ ꜛ Ⱶ ṿ Ȉȁ [2017]2

ȇ῏ԍ ֟ ṿ ῏ ᾟ Ȉȁ [2017]56 ȇ῏ԍ ֟ ṿ

῏ Ȉȁ [2017]90 ȇ῏ԍ ῀ ֟ ṿ Ȉȁ

[2023]39 ȇ῏ԍ⁞ ├֜ Ὲ Ȉ ῒז ῏ Ⱶ Ⱶ ᵬ̆Һ

↓ Ҋ̔ 

(1) ├ ( ├ ̆ ├ ) ֲ ӯ ȁṽ

├ᾧ ṿ 2̕018 1 1 Ὲ̆ תּ ├ Ҭ ֟ ҙⱵ̆
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ץ ֲҹ ṿ ֲ̆ ̆ 3% ṿ Ȃ 

(2) ├ ׆ ├ Ҭ ῀̆ ӯ ȁṽ├ ᴇ ῀̆ ȁ

≠ ῀̆ṽ├ ≠ ῀ ῒז ῀̆ Ҍ ᴑҙ Ȃ 

(3) ȁ ≠ ῀̆ ҉ Ὲ ף ף ҩֲ Ὲ׆̕

҉ Ὲ ̆ 1 ҩ )ῤץ 1 ҩ ) ̆ῒ ≠ ῃ ῀

̕ 1 ҩ ҉ץ 1 ( 1 ) ̆ ⁞ 50% ῀ ̕

1 ̆ ≠ ᾧ ҩֲ Ȃ҉ ѿ 20% ҩֲ Ȃ 

(4) ԍ Ԋ׆ A ӯ ̆₮ 0.10% ├( )֜ ̆ ҌῬ

̕ 2023 8 28 ̆₮ ⁞ 0.05% ├( )֜ Ȃ 

(5) ȁ ⱴ ⱴ ṿ

ᶛ Ȃ 

6.4.7 Ⱶ  

6.4.7.1  

ᵝֲ̔ ᾝ  

  
  

2024 6 30  

  4,197,339.37 

ԍ̔   4,196,877.39 

   ⱴ̔ ≠   461.98 

   ⁞̔ ‰   - 

  - 

ԍ̔   - 

   ⱴ̔ ≠   - 

   ⁞̔ ‰   - 

ῒҬ̔ 1ҩ  -  ῤץ

   1-3 ҩ   - 

   3 ҩ  -  ҉ץ

ῒז   - 

ԍ̔   - 

   ⱴ̔ ≠   - 

   ⁞̔ ‰   - 

  4,197,339.37 

6.4.7.2 ֜ ֟ 

ᵝֲ̔ ᾝ  

  

  

2024 6 30  

  ≠   Ὲᾛᴇṿ  Ὲᾛᴇṿ ꜚ  
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  -  -  -  -  

- ֜

  

-  -  -  -  

ṽ├  

֜   4,380,200.00 67,826.30  4,468,706.30  20,680.00 

  - -  -  -  

  4,380,200.00 67,826.30 4,468,706.30 20,680.00  

֟ ├  -  -  -  -  

  56,380,519.34  -  56,826,240.32  445,720.98  

ῒז  -  -  -  -  

  60,760,719.34  67,826.30  61,294,946.62  466,400.98  

6.4.7.3 ֟/ ṽ 

6.4.7.3.1 ֟/ ṽ ᵩ  

֟/ ṽᵩ Ȃ  

6.4.7.4 ӯ῀ ֟ 

6.4.7.4.1 ӯ῀ ֟ ᵩ  

ӯ῀ ֟Ȃ  

6.4.7.4.2 ӯ ֜ Ҭ ṽ├ 

ӯ ֜ Ҭ ṽ├Ȃ  

6.4.7.5 ṽ  

6.4.7.5.1 ṽ ’ 

ṽ Ȃ  

6.4.7.6 ῒזṽ  

6.4.7.6.1 ῒזṽ ’ 

ῒזṽ Ȃ  

6.4.7.7 ῒז ΐ  

6.4.7.7.1 ῒז ΐ ’ 

ῒז ΐȂ  

6.4.7.8 ῒז ֟ 

ᵝֲ̔ ᾝ  

  
  

2024 6 30  

≠   - 

ῒז   2,231.98 

  - 

  2,231.98 



Ḥ Ῑ ҈ ̂FOF̃2024 Ҭ  

 24  ῍ 54   

̔ῒז ҹ Ⱶ Ȃ 

6.4.7.9 ῒז ṽ 

ᵝֲ̔ ᾝ  

  
  

2024 6 30   

├ט ֜ ᾝḠ   - 

ט   - 

ט ├₮Ṣ   - 

֜ט   188,016.10 

ῒҬ̔֜   188,016.10 

  - 

≠ט   - 

 9,300.00 

 24,863.02 

Ḥ  50,727.00 

  272,906.12 

6.4.7.10  

ᵝֲ̔ ᾝ  

Ḥ Ῑ ҈ ̂FOF̃A 

  

  

2024 1 1 2024 6 30   

ᴍ ̂ᴍ̃    

҉  9,240,341.91  9,240,341.91 

  37,932.81  37,932.81  

ľ-Ŀץ̂ ↓  ̃ -727,689.12  -727,689.12  

№/ᴍ ╠  -  -  

№/ᴍ   -  -  

  -  -  

ľ-Ŀץ̂ ↓  ̃ -  -  

  8,550,585.60  8,550,585.60  

Ḥ Ῑ ҈ ̂FOF̃CC
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Ḥ Ῑ ҈ ̂FOF̃Y 

  

  

2024 1 1 2024 6 30   

ᴍ ̂ᴍ̃    

҉  1,205,981.57  1,205,981.57 

  167,382.64  167,382.64  

ľ-Ŀץ̂ ↓  ̃ -  -  

№/ᴍ ╠  -  -  

№/ᴍ   -  -  

  -  -  

ľ-Ŀץ̂ ↓  ̃ -  -  

  1,373,364.21  1,373,364.21  

̔ ≠Ῥ ȁ ῀ᴍ( ) ̆ ₮ᴍ( ) Ȃ  

6.4.7.11 ῒז  

ῒז Ȃ  

6.4.7.12 № ≠  

ᵝֲ̔ ᾝ  

Ḥ Ῑ ҈ ̂FOF̃A 

  №  №  № ≠   

҉  -1,321,431.60 354,504.10 -966,927.50 

ⱴ̔ᴪ   - - -  

  ╠   - - - 

    ῒז  - - - 

∆  -1,321,431.60 354,504.10 -966,927.50 

≠   -517,439.02 184,337.67 -333,101.35  

ᴍ ֜ ֟

ꜚ   
131,990.13 -34,409.87 97,580.26 

ῒҬ̔   -7,113.31 2,043.52 -5,069.79 

  139,103.44 -36,453.39 102,650.05 

№ ≠   - - - 

  -1,706,880.49 504,431.90 -1,202,448.59 

Ḥ Ῑ ҈ ̂FOF̃C 

  №  №  № ≠   

҉  -20,650,958.97 5,398,390.84 -15,252,568.13 

ⱴ̔ᴪ   - - -  

  ╠   - - - 

    ῒז  - - - 

∆  -20,650,958.97 5,398,390.84 -15,252,568.13 

≠   -7,789,508.39 3,374,904.11 -4,414,604.28  

ᴍ ֜ ֟

ꜚ   
14,934,419.40 -4,865,154.31 10,069,265.09 
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ῒҬ̔   -1,506.14 433.59 -1,072.55 

  14,935,925.54 -4,865,587.90 10,070,337.64 

№ ≠   - - - 

  -13,506,047.96 3,908,140.64 -9,597,907.32 

Ḥ Ῑ ҈ ̂FOF̃Y 

  №  №  № ≠   

҉  -167,230.97 46,817.55 -120,413.42 

ⱴ̔ᴪ   - - -  

  ╠   - - - 

    ῒז  - - - 

∆  -167,230.97 46,817.55 -120,413.42 

≠   -70,225.45 27,855.09 -42,370.36  

ᴍ ֜ ֟

ꜚ   
-28,419.93 7,135.94 -21,283.99 

ῒҬ̔   -28,419.93 7,135.94 -21,283.99 

  - - - 

№ ≠   - - - 

  -265,876.35 81,808.58 -184,067.77 

6.4.7.13 ≠ ῀ 

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

≠ ῀  11,602.13 

≠ ῀  - 

ῒז ≠ ῀  - 

ט ≠ ῀  3,334.47 

ῒ480.73  ז 

  15,417.33 

̔ῒזҹ ≠ ῀ Ḡ ≠ ῀Ȃ  

6.4.7.14  

6.4.7.14.1 ĺĺӯ ᴇ ῀ 

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

₮ ֜   40,047,197.41  

⁞̔ ₮   39,948,973.03  

⁞̔֜   90,884.25  

ӯ ᴇ ῀  7,340.13  

6.4.7.15  

ᵝֲ̔ ᾝ  
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2024 1 1 2024 6 30  

₮/ ֜   344,982,458.77 

⁞̔ ₮/   352,919,145.11 

⁞̔ӯ ᴇ ῀ ṿ   20,410.47 

⁞̔֜   99,162.64 

  -8,056,259.45 

6.4.7.16 ṽ├  

6.4.7.16.1 ṽ├  

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30  

ṽ├ ĺĺ≠ ῀  51,868.77 

ṽ├ ĺĺӯ ṽ├̂ṽ ṽ├⌠ ᾫ̃ט ᴇ

῀  
12,285.00 

ṽ├ ĺĺ ᴇ ῀  - 

ṽ├ ĺĺ ᴇ ῀  - 

  64,153.77 

6.4.7.16.2 ṽ├ ĺĺӯ ṽ├ ᴇ ῀ 

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

₮ṽ├̂ṽ ṽ├⌠ ᾫ̃ט ֜   2,735,530.89 

⁞̔ ₮ṽ├̂ṽ ṽ├⌠ ᾫ̃ט   2,687,850.00 

⁞̔ ≠   35,395.89 

⁞̔֜   - 

ӯ ṽ├ ᴇ ῀  12,285.00 

6.4.7.16.3 ṽ├ ĺĺ ᴇ ῀ 

ṽ├ ᴇ ῀Ȃ  

6.4.7.16.4 ṽ├ ĺĺ ᴇ ῀ 

ṽ├ ᴇ ῀Ȃ  

6.4.7.17 ֟ ├  

6.4.7.17.1 ֟ ├  

֟ ├ Ȃ  

6.4.7.18  

6.4.7.18.1  

Ȃ  
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6.4.7.19 ΐ  

6.4.7.19.1 ΐ ĺĺӯ ᴇ ῀ 

ΐ Ȃ  

6.4.7.19.2 ΐ ĺĺῒז  

ΐ Ȃ  

6.4.7.20 ≠  

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

֟ ≠   437.17 

ῒҬ̔ ├₮Ṣ ễ ῀  - 

֟ ≠   181,923.02 

  182,360.19 

6.4.7.21 Ὲᾛᴇṿ ꜚ  

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

1.֜ ֟  3,587,096.87 

  -44,149.00 

ṽ├   2,930.00 

֟ ├   - 

  3,628,315.87 

  - 

ῒז  - 

2. ΐ  - 

  - 

3.ῒז  - 

⁞̔ Ὲᾛᴇṿ ꜚ

֟ ᵀ ṿ   
- 

  3,587,096.87 

6.4.7.22 ῒז ῀ 

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30   

῀  - 

Ⱶ   2,509.99 

  2,509.99 

6.4.7.23 ֟  

  
  

2024 1 1 2024 6 30   
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֟ ט Ⱶ ̂ᾝ  ̃ 76,551.81 

֟ ט ̂ᾝ̃  290,666.85 

֟ ט ̂ᾝ̃  55,321.85 

̔ ֟ ט Ⱶ ȁ ֟ ט ȁ

֟ ט ᵬҹ ῀ ᴍ ‪

ṿ̆ ד ’

₮̆Ҍ Ȃ 

6.4.7.24 Ḥ ⁞ṿ  

Ḥ ⁞ṿ Ȃ  

6.4.7.25 ῒז  

ᵝֲ̔ ᾝ  

  
  

2024 1 1 2024 6 30  

  24,863.02 

Ḥ   50,727.00 

├₮Ṣ   - 

 18,600.00 

ῒז  1,092.40 

  95,282.42 

̔ῒז ҹ Ȃ  

6.4.8 Ԋ ȁ ֟ ṽ Ԋ  

6.4.8.1 Ԋ  

֟ ṽ ̆ Ԋ Ȃ 

6.4.8.2 ֟ ṽ Ԋ  

Ⱶ ‰ ₮ ̆ ֟ ṽ Ԋ Ȃ 

6.4.9 ῏ ῏  

6.4.9.1 └῏ ῒז ≠ ῏ ῏ ’ 

└῏ ῒז ≠ ῏ ῏ Ȃ 

6.4.9.2 ҍ ῏ ֜ ῏  

῏   ҍ ῏   

Ḥ ᴋῈ (ľ Ḥ Ŀ) ֲȁ Ύ ȁ  

Ҭ ᴍ Ὲ (ľҬ Ŀ) ֲȁ  

├ ᴍ Ὲ (ľ ├Ŀ) ֲ қȁ  

῏Ҋץ̔ ֜ ҙⱵ ῤ ѿ ҙ Ȃ  
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6.4.10 ҉ ῏ ֜  

6.4.10.1 ῏ ֜ ᾝ ֜  

6.4.10.1.1 ֜  

ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6

30   

҉   

2023 1 1 2023 6 30   

֜   

  

֜

ᶛ̂%̃  

֜   
  

֜ ᶛ̂%̃  

├ 50,086,772.92 63.69  50,759,594.97 51.51  

6.4.10.1.2 ṽ├֜  

ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6

30   

҉   

2023 1 1 2023 6 30   

֜   

ṽ├  

֜

ᶛ̂%̃  

֜   
ṽ├  

֜ ᶛ̂%̃  

├ 2,700,135.00 100.00  7,678,760.00 100.00  

6.4.10.1.3 ṽ├ ֜  

ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6 30   

҉   

2023 1 1 2023 6 30   

֜   

ṽ├   

֜ ᶛ

̂%̃  

֜   

ṽ├   

֜ ᶛ

̂%̃  

├ - -  37,218,000.00 100.00  

6.4.10.1.4 ֜  

ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6 30

  

҉   

2023 1 1 2023 6 30   

֜   

  

֜

ᶛ̂%̃  

֜   

  

֜ ᶛ

̂%̃  

├ 342,678,912.54 68.84  159,853,977.90 91.72  
 

6.4.10.1.5 ֜  

҉ ῏ ֜ ᾝ ֜ Ȃ 
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῏ט 6.4.10.1.6 ᵳ  

ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6 30  

  

ᵳ   

ᵳ

ᶛ̂%̃  

ᵳט ᵩ

  

ᵳט

ᶛ̂%̃  

├ 47,377.58 71.98  126,092.20 67.06  

῏   

҉   

2023 1 1 2023 6 30  

  

ᵳ   

ᵳ

ᶛ̂%̃  

ᵳט ᵩ

  

ᵳט

ᶛ̂%̃  

├ 47,273.58 61.04  73,569.92 63.48  

1̔ȁ҉ ᵳ ᴇ ֲҍ ץ̆ Ҭ ├

ᴋῈ ‪ ↓ Ȃ 

  2ȁ ȇ ├֜ ᾝ Ȉ̆ ֲ ├ ├֜ Ғ ֜ ᾝ

ȁṽ├ȁ ֜ ̆ ׆ ├ ├ ⱵȂ  

6.4.10.2 ῏  

6.4.10.2.1  

  ᵝֲ̔ ᾝ  

  

  

2024 1 1 2024

6 30   

҉   

2023 1 1 2023

6 30   

ט   357,061.51 521,990.84 

ῒҬ̔ ט   191,519.53  285,618.10  

ט ֲ ‪   357,061.51  236,372.74  

̔ ט ֲ Ḥ ֲ ╠ѿ ֟‪ṿ ֲ

ᴍ № ֟ ᵩ ( ҹ ̆↕ 0)¦ ̆

̆ Ȃט AȁC ᴍ ҹ 0.8%̆Y ᴍ ҹ

0.4%Ȃῒ Ὲ ҹ̔ 

ֲ =╠ѿ ֟‪ṿ ֲ ᴍ № ֟

ᵩ ( ҹ ̆↕ 0)¦ ° Ȃ 

6.4.10.2.2  

ᵝֲ̔ ᾝ  

  

  

2024 1 1 2024 6

30   

҉   

2023 1 1 2023

6 30   

ט   93,473.08 142,940.51 
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̔ ט ֲҬ ╠ѿ ֟‪ṿ ֲ

ᴍ № ֟ ᵩ ( ҹ ̆↕ 0)¦ ̆

̆ Ȃט AȁC ᴍ ҹ 0.2%̆Y ᴍ ҹ

0.1%Ȃῒ Ὲ ҹ̔ 

=╠ѿ ֟‪ṿ ֲ ᴍ № ֟

ᵩ ( ҹ ̆↕ 0)¦ ° Ȃ 

6.4.10.2.3 Ⱶ  

ᵝֲ̔ ᾝ  

Ⱶ

῏   

  

2024 1 1 2024 6 30   

ט Ⱶ   

Ḥ Ῑ ҈

̂FOF̃A  

Ḥ Ῑ ҈

̂FOF̃C  

Ḥ Ῑ ҈

̂FOF̃Y  
  

Ḥ  -
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6.4.10.4 ῤ ├₮ṢҙⱵ ῏ ֜ Ԋ  

6.4.10.4.1 ҍ῏ ├₮ṢҙⱵ

’ 

ῤ ҉ ҍ῏

├₮ṢҙⱵ ’Ȃ  

6.4.10.4.2 ҍ῏ ├₮ṢҙⱵ

’ 

ῤ ҉ ҍ῏

├₮ṢҙⱵ ’Ȃ 

6.4.10.5 ῏ ’ 

6.4.10.5.1 ῤ ֲ ’ 

ᴍ ᵝ̔ᴍ  

  
  

2024 1 1 2024 6 30   

   
Ḥ Ῑ ҈

̂FOF̃A 

Ḥ Ῑ ҈

̂FOF̃C 

Ḥ Ῑ ҈

̂FOF̃Y 

̂ 2019 9 26

̃ ᴍ   

0.00 - - 

∆

ᴍ   
1,421,272.04 - - 

/ӯ῀

ᴍ   
0.00 - - 

№

ꜚᴍ   
0.00 - - 

⁞̔ /

₮ ᴍ   
0.00 - - 

ᴍ   
1,421,272.04 - - 

ᴍ   

ᴍ ᶛ  

1.86% - - 

  
҉   

2023 1 1 2023 6 30   

   
Ḥ Ῑ ҈

̂FOF̃A 

Ḥ Ῑ ҈

̂FOF
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̃ ᴍ   

∆

ᴍ   
1,421,272.04 - - 

/ӯ῀

ᴍ   
0.00 - - 

№

ꜚᴍ   
0.00 - - 

⁞̔ /

₮ ᴍ   
0.00 - - 

ᴍ   
1,421,272.04 - - 

ᴍ   

ᴍ ᶛ  

0.94% - - 

̔ ֲ תּ ӥҬῈ Ȃ  

6.4.10.5.2 ֲӊ ῒז῏ ’ 

ֲӊ ῒז῏ ҉ Ȃ  

6.4.10.6 ῏ Ḡ ᵩ ֟ ≠ ῀ 

  ᵝֲ̔ ᾝ  

῏   

  

2024 1 1 2024 6 30

  

҉   

2023 1 1 2023 6 30   

ᵩ   ≠ ῀  ᵩ   ≠ ῀  

Ҭ   4,197,339.37  11,602.13  2,245,864.90  4,567.54  

̔ ԍ ├֜ ֲ Ғ ԍ

Ҭ ├ ᴋῈ ̆ ҙ≠ Ȃԍ 2024 6 30 ῏ᵩ ֟

ṽ Ҭ ľ ט Ŀ Ҭ ↓ ̂2023 6 30 ̔ Ȃ̃ 

6.4.10.7 ῤ ҍ῏ ├ ’ 

҉ ῤ ῀ ῏ ├Ȃ 

6.4.10.8 ῒז῏ ֜ Ԋ   

6.4.10.8.1 ῒז῏ ֜ Ԋ  

̆ ֲ Ḥ ֲ 2,887,766.49 ᾝ̆

֟‪ṿ ᶛҹ 4.42%Ȃ̂ ҉ ̆ ֲ Ḥ

ֲ 8,356,432.70 ᾝ̆ ֟‪ṿ ᶛҹ 6.19%̃  
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6.4.10.8.2 ֜ ץֲ ֲ῏ ֟  

  

  

2024 1 1 2024 6

30  

҉   

2023 1 1 2023 6

30  

֜ ֟ ̂ᾝ  ̃ - - 

֜ ֟ ̂ᾝ  ̃ 5,208.23 369.64 

֟ ט

Ⱶ ̂ᾝ̃  
2,503.33 - 

֟ ט

̂ᾝ̃  
31,245.95 105,056.29 

֟ ט

̂ᾝ̃  
6,069.20 18,354.04 

֜ ֟ ̂ᾝ  ̃ - 3,643.41 

̔ ȁ ֲ ῒז (ETF )̆ ֲ

ғҌ ȁ ( ῀ ῒז ῀ №

)ȁ Ⱶ Ȃ ῏ ȁ ֲ ⁞ᾧ̆ ֜ ֟

֜ ֟ ҹ Ȃ ῏ Ⱶ ᵬҹ ῀

ᴍ ‪ṿ̆ ׆ֲ ̆ ֟ ט

Ⱶ ҹ ֲ Ⱶ ̆ ῏

ȁד ᵀ Ȃ ֟ ט ȁ

֟ ט ᵬҹ ῀ ᴍ ‪ṿ̆ ῏

ȁד ᵀ Ȃ 

6.4.11 ≠ № ’ 

ῤ ≠ № ’Ȃ  

6.4.12 ̂2024 6 30 ̃ ├ 

6.4.12.1 / ├ ԍ ├ 

/ ├ ├Ȃ  

6.4.12.2 Ả  

Ả Ȃ  

6.4.12.3 ṽ├ ֜ Ҭᵬҹ ṽ├ 

6.4.12.3.1 ṽ├  

2024 6 30 ̆ ṽ├ ֜ ṽ├Ȃ 

6.4.12.3.2 ֜ ṽ├  

2024 6 30 ̆ ֜ ṽ├ ֜ ṽ├Ȃ 
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6.4.12.4 ҍ ├₮ṢҙⱵ ├ 

ҍ ├₮ṢҙⱵ ₮Ṣ ├Ȃ  

6.4.13 ΐ  

6.4.13.1  

ꜚҬ ҳ ΐ ̆Һ ̔Ḥ ȁ ꜚ

Ȃ Ҋ Һ ҉ ῒ ȁ ȁ ץ

Ȃ 

Ԋ׆ֲ   ᶏ ӊ ץ̆

ľ Ŀ Ȃ ԍ ̆ ֲ └

ԅ ≢ № ֓ ̆ ῤ └ ̆

Ḥ ҉ Ȃ 

  ֲ ῃ ᵣ ̆ ԅץ └ ᴪҹ ȁ ȁ

῏ҙⱵ ᵣ Ȃ ԊᴪҊ └ ᴪ̆

Ὲ ҙⱵ ᵬ ȁ ῃ ᵀ ̕ ῤ

└ ᴪ̆Һ Ὲ ῤ └└ Ὲ ᵬҬ

≢ȁ ᵀ └ ̕ ҙⱵ ᵬ Һ

ҍ ᵬ ᵬ ᵬ̆ ҍ֟ №

ҍ ᵀȂ ̆ ԊⱵȂ 

6.4.13.2 Ḥ  

Ḥ ֜ Ҭ ֜ ᴋ̆ ├ӊ ֲ

₮ ȁ ⌠ט ̆ ֟ Ȃ

ֲҬ ̆ҍ ῏ Ḥ Ҍ Ȃ 

  ֲ ԅḤ ̆ ԍΐ Ḥ ├̆ғ

№ №ץ Ḥ Ȃ ԍѿ Ὲ ├ ṿҌ ֟‪ṿ

10% ғ̆ ҍ ֲ ῒז ῍ ѿ Ὲ ├ Ҍ̆ ├

10%Ȃ 

  ֜ ֜ ҍҬ ├ ᴋῈ ├֜ ̆

̕ ҙ ֜ ╠ ֜ Ḥ

ᵀ ├ ◓֜ט ץ └ Ḥ Ȃ 
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6.4.13.2.1 Ḥ ↓ ṽ├  

ᵝֲ̔ ᾝ  

Ḥ   
  

2024 6 30   

҉   

2023 12 31   

A-1  - - 

A-1  - -  Ҋץ

  4,468,706.30 7,137,153.42 

  4,468,706.30 7,137,153.42 

̔ ṽ├ҹ ṽȁ ȁ ṽ ├ Ḥ ṽ├Ȃ  

6.4.13.2.2 Ḥ ↓ ֟ ├  

҉ Ḥ ↓ ֟ ├ Ȃ  

6.4.13.2.3 Ḥ ↓ ҙ  

҉ Ḥ ↓ ҙ Ȃ  

6.4.13.2.4 Ḥ ↓ ṽ├  

҉ Ḥ ↓ ṽ├ Ȃ  

6.4.13.2.5 Ḥ ↓ ֟ ├  

҉ Ḥ ↓ ֟ ├ Ȃ  

6.4.13.2.6 Ḥ ↓ ҙ   

҉ Ḥ ↓ ҙ Ȃ  

6.4.13.3 ꜚ   

ꜚ ֲ ץ ᴇ ץ֟ ט

Ȃ ꜚ ԍ ᾫט ꜚ ץ̆ №

֜ Ҍ ₮ Ҭ ₮ ▲ ꜚ ’Ҋץ ᴇ

Ȃ 

6.4.13.3.1 ῤ ֟ ꜚ №  

ֲҤ ȇῈ תּ ├ ᵬ Ⱳ Ȉ ȇῈ תּ

├ ꜚ Ȉ ῏ ẫῃ ꜚ ῤ

└ᵣ ̆ ᵀ ֟ ꜚ ̆ └ ꜚ ̆ ֟

ꜚ Ȃ ȁ№ ↕ ꜚ̆ ├

├֜ ҙ ֜ ̆ Ҥ ֲ ꜚ ῏֜ └Ȃ 

  Һ ԍ ΐ ꜚ ΐ̆ ֲ ꜚ

№ ̆ ⱬ ̆ ᵀ Ҍ ⱬ Ҋ ֟ ’ Ȃ 
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  ֲ ῤ ’̆ ̆

֟ ᶛ Ḡ̆ ֟ ҍ ṽ Ȃ 

  ̆ ᾫט ꜚ ̆ ֲ Ҭ ԅ ̆└

ԅ ̆ └ ֟ ꜚ Ȃ 

6.4.13.4  

ΐ Ὲᾛᴇṿ ᴇ ꜚ

ꜚ ̆ ≠ ȁ ῒזᴇ Ȃ 

6.4.13.4.1 ≠  

≠ ΐ Ὲᾛᴇṿ ≠ ꜚ ꜚ Ȃ

֟Һ ҹ ȁ ט ȁ ₮Ḡ ṽ├ Ȃ 

6.4.13.4.1.1 ≠  

ᵝֲ̔ ᾝ  

  

2024 6 30   
6 ҩ ῤ  6ץ ҩ -1   1-5   5 Ҍ  ҉ץ     

֟                    

 4,197,339.37 - - - - 4,197,339.37 

ט  113,567.33 - - - - 113,567.33 

₮Ḡ  72,632.01 - - - - 72,632.01 

֜ ֟ 4,468,706.30 - - - 56,826,240.32 61,294,946.62 

≠ - - - - 144.20 144.20 

 - - - - 4,611.09 4,611.09 

ῒז ֟ - - - - 2,231.98 2,231.98 

֟   8,852,245.01 - - - 56,833,227.59 65,685,472.60 

ṽ                    

ט  - - - - 6,059.79 6,059.79 

ט ֲ  - - - - 41,164.40 41,164.40 

ט  - - - - 10,282.56 10,282.56 

ט  - - - - 10,023.87 10,023.87 

ט Ⱶ  - - - - 4,719.46 4,719.46 

ῒז ṽ - - - - 272,906.12 272,906.12 

ṽ   - - - - 345,156.20 345,156.20 

≠   8,852,245.01 - - - 56,488,071.39 65,340,316.40 

҉   

2023 12 31   
6 ҩ ῤ  6ץ ҩ -1   1-5   5 Ҍ  ҉ץ     

֟                 
 

 113,407.01 - - - - 113,407.01 

ט  173,583.76 - - - - 173,583.76 

₮Ḡ  26,490.77 - - - - 26,490.77 

֜ ֟ - 7,137,153.42 - - 127,979,227.02 135,116,380.44 



Ḥ Ῑ ҈ ̂FOF̃2024 Ҭ  

 39  ῍ 54   

 - - - - 11,276.44 11,276.44 

ῒז ֟ - - - - 23.87 23.87 

֟   313,481.54  7,137,153.42  -  -  127,990,527.33  135,441,162.29  

ṽ                    

ט  - - - - 2,774.92 2,774.92 

ט ֲ  - - - - 84,871.88 84,871.88 

ט  - - - - 22,185.75 22,185.75 

ט Ⱶ  - - - - 10,652.57 10,652.57 

ῒז ṽ - - - - 301,496.49 301,496.49 

ṽ   - - -  -  421,981.61  421,981.61  

≠   313,481.54  7,137,153.42  -  -  127,568,545.72  135,019,180.68  

̔ Ҭ ҹ ֟ ֜ ṽ Ὲᾛᴇṿ̆ ≠ ᴇ ⌠

ԅ№ Ȃ  

6.4.13.4.1.2 ≠ №  

Ẋ  ≠ ץ ῒז Ḡ Ҍ  

№  

῏ ꜚ  

֟ ṽ ֟‪ṿ   

̂ ᵝֲ̔ ᾝ̃   

 ̂ 2024 6 30  ̃ 
҉  ̂2023 12

31  ̃  

≠ ҉ 27ҩ  -880.78 -10,754.76  

≠ Ҋ 27ҩ  880.78 10,754.76  

6.4.13.4.2   

ΐ Ὲᾛᴇṿ ꜚ ꜚ Ȃ

֟ ṽֲץ ᴇ̆ Ȃ 

6.4.13.4.3 ῒזᴇ   

ῒזᴇ ΐ Ὲᾛᴇṿ ≠ ץ

ᴇ ꜚ ꜚ Ȃ Һ ԍ ├֜ ҉ ṽ├ץ

ҙ ֜ ṽ├̆ ҳ ῒזᴇ ΐ Ὲᾛᴇṿ‗ Ȃ

№ ᵞῒזᴇ ̆ ғ

̆ VaR (Value at Risk) ҳ ᴇ ̆

└Ȃ 

ԍ 6 30 ̆ ҳ ῒז ᴇ ↓ Ҋ̔ 

6.4.13.4.3.1 ῒזᴇ  

 ᵝֲ̔ ᾝ  
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2024 6 30   

҉   

2023 12 31   

Ὲᾛᴇṿ  
֟‪ṿ

ᶛ̂%̃  
Ὲᾛᴇṿ  

֟‪ṿ

ᶛ̂%̃  

֜

֟̇   
-  -  1,401,369.00  1.04  

֜

֟̇   
56,826,240.32 86.97 126,577,858.02 93.75  

֜

֟̇ṽ├   
4,468,706.30 6.84 7,137,153.42 5.29  

֜

֟̇

  

- - - -  

֟

̇   
- - - -  

ῒז  - - - -  

  61,294,946.62 93.81  135,116,380.44 100.07  

6.4.13.4.3.2 ῒזᴇ №   

Ẋ   95% Ḥ ῤ̆ ֟ ᴇ  

№  

῏ ꜚ  

֟ ṽ ֟‪ṿ   

̂ ᵝֲ̔ ᾝ̃   

 ̂ 2024 6 30  ̃ 
҉  ̂2023 12

31  ̃  

VaRṿҹ1.01%(2023 12

31 VaR ṿҹ 1.23%) 
-659,348.42 -1,663,993.70  

̔҉ ᴇṿ VaR № ԍ ֟ ṽ ├ ѿ ᴇ ꜚ ’

̆ғ ꜚ ԍ ΐ ΐȂ 95% Ḥ

ԍ ΐ Ȃ2023 № ԍ Ẋ Ȃ 

6.4.14 Ὲᾛᴇṿ 

6.4.14.1 ΐῈᾛᴇṿ  

Ὲᾛᴇṿ ̆ Ὲᾛᴇṿ ᵣ ΐ ӈ ῀ṿ

ᵞ ‗ ̔ 

  ѿ ̔ ֟ ṽ ҉ ᴇȂ 

  ԋ ̔ ѿ ῀ṿ ῏ ֟ ṽ ῀ṿȂ 

  ҈ ̔ ῏ ֟ ṽ Ҍ ῀ṿȂ  
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Ὲᾛᴇṿץ 6.4.14.2 ΐ 

6.4.14.2.1 ΐ Ὲᾛᴇṿ  

ᵝֲ̔ ᾝ  

Ὲᾛᴇṿ   
  

2024 6 30   

҉   

2023 12 31   

ѿ   56,826,240.32 127,979,227.02 

ԋ   4,468,706.30 7,137,153.42 

҈   - - 

  61,294,946.62 135,116,380.44 

6.4.14.2.2 Ὲᾛᴇṿ ꜚ 

ԍ ├֜ ҉ ṽ├̆ ₮ Ԋ Ả ȁ֜ Ҍ ( Ả

֜ Ҍ )ȁ ԍ Ὲ ’̆ ҌᴪԍẢ ֜ ȁ֜

Ҍ ῏ ṽ├ Ὲᾛᴇṿ↓῀ ѿ ̕ ᵀṿ Ҭ

Ҍ ῀ṿ ԍῈᾛᴇṿ ̆ ῏ ṽ├Ὲᾛᴇṿ ԋ

҈ Ȃ
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      ֟ ├  - - 

4   - - 

5   - - 

6 ӯ῀ ֟  - - 

   
ῒҬ̔ӯ ӯ῀

֟  
- - 

ט 7   4,310,906.70 6.56 

8 ῒז ֟  79,619.28 0.12 

9   65,685,472.60 100.00 

̔ ֜ └ Ȃ ҍ ├₮

ṢҙⱵȂ  

7.2 ҙ№  

7.2.1 ҙ№ ῤ  

Ȃ 

7.2.2 ҙ№  

֜ └ Ȃ 

7.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ  

Ȃ 

7.4 ῤ ꜚ 

7.4.1 ӯ῀ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ  

ף       ӯ῀   ∆ ֟‪ṿ ᶛ(%)  

1 601857 Ҭ  4,501,542.00 3.33 

2 600036  3,108,725.00 2.30 

3 300308 Ҭ ⇔ 2,919,166.00 2.16 

4 688111 ⱲῈ 2,292,225.75 1.70 

5 601899 ҙ 1,886,182.00 1.40 

6 600938 Ҭ  1,833,306.00 1.36 

7 
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18 688256  628,551.26 0.47 

҆ב 300418 19  625,513.00 0.46 

20 000420  574,058.00 0.43 

̔ ľӯ῀ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ  

7.4.2 ₮ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ  

ף       ₮   ∆ ֟‪ṿ ᶛ(%)  

1 601857 Ҭ  4,686,705.00 3.47 

2 600036  3,122,846.00 2.31 

3 300308 Ҭ ⇔ 2,975,241.00 2.20 

4 688111 ⱲῈ 2,081,690.40 1.54 

5 601899 ҙ 2,005,196.00 1.49 

6 600938 Ҭ  1,892,004.00 1.40 

7 603993 ҙ 1,683,150.00 1.25 

8 000568  1,227,826.00 0.91 

 0.90 1,218,476.00 ף 300750 9

10 601881 Ҭ  1,215,025.00 0.90 

11 600519  1,123,850.00 0.83 

12 001965 Ὲ  1,119,254.00 0.83 

13 600362 ҙ 1,093,998.00 0.81 

14 000625  1,092,902.00 0.81 

15 000651 ⱬ  1,087,730.00 0.81 

16 000063 Ҭῐ  1,005,496.00 0.74 

17 601728 Ҭ Ḥ 764,737.00 0.57 

18 600941 Ҭ ꜚ 753,376.00 0.56 

19 000420  636,331.00 0.47 

҆ב 300418 20  629,673.00 0.47 

̔ ľ ₮ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ  

7.4.3 ӯ῀ ₮ ῀  

ᵝ: ֲ ᾝ  

ӯ῀ ̂ ֜̃   38,591,753.03 

₮ ῀̂ ֜̃   40,047,197.41 

̔ ľӯ῀ ̂ ֜̃ Ŀ ľ ₮ ῀̂ ֜̃ Ŀ ӯ ֜

̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῏֜ Ȃ  

7.5 ṽ├ № ṽ├  

ᵝֲ̔ ᾝ  

  ṽ├   Ὲᾛᴇṿ  ֟‪ṿ ᶛ̂%̃  

1  ṽ├  4,468,706.30 6.84 

2    - - 

3  ṽ├  - - 
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   ῒҬ̔ ṽ  - - 

4  ᴑҙṽ├  - - 

5  ᴑҙ ├  - - 

6  Ҭ   - - 

7  ṽ̂ ֜ ṽ̃  - - 

8  ҙ   - - 

9 ῒז  - - 

10   4,468,706.30 6.84 

7.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├  

ᵝֲ̔ ᾝ    

  ṽ├ף   ṽ├   ̂  ̃ Ὲᾛᴇṿ  ֟‪ṿ ᶛ̂%  ̃ 

1 019709 23 ṽ 16 44,000 4,468,706.30 6.84 

7.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ֟ ├  

֟ ├Ȃ 

7.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

Ȃ 

7.9 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

Ȃ 

7.10  

Ȃ  

7.11 ṽ ֜ ’  

7.11.1 ṽ  

ṽ Ȃ  

7.11.2 ṽ ᴇ 

ṽ Ȃ  

7.12 ’ 

7.12.1   

ԍῙ FOF ̆ ꜚ └֟ ꜚ ̆ ҍ ᵞԍ

ȁ ԍṽ├ ҍ Ȃ Һ ԍῈ תּ ֟ ̆

֟ № ץ̆ ᴨ ֟ῤ ̆ Ҥ └

Ḡ ֟ ꜚ ҉̆ⱬԈ ᶫ ȂῒҬ ֟̂A ȁ

ȁ ֟ ᴆ ̃ ᶛҹ 40~55%̆ ԍ ȁ ȁ

ȁ ̂  ETF̃ ֟Ҍ 60%̆ῒז ᵞ
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֟̂ṽ├ȁṽ├ ȁ Ȃ̃  

7.12.2  Ὲᾛᴇṿ ֟‪ṿ ᶛ  

  
ף

  
  ᵬ   ᴍ ̂ᴍ  ̃ Ὲᾛᴇṿ̂ ᾝ  ̃ ֟‪

ṿ

ᶛ̂%  ̃ 

ԍ

ֲ

ֲ῏

  

1 015779 

ᴇ

ṿ

C 
 

2,389,899.17 3,837,700.09 5.87   

2 510300 
300ETF 

֜

(ETF) 
998,000.00 3,480,026.00 5.33   

3 010535 
C  

2,876,624.76 2,933,006.61 4.49   

4 004705 
ᾝṽ

├ A  
2,488,640.65 2,923,655.04 4.47   

5 008176 
Ḥ≠Ḡṽ

├ C  
2,623,811.09 2,887,766.49 4.42   

6 161716 ṽ 

҉

(LOF) 

1,827,600.00 2,848,862.88 4.36   

7 019053 

ᾝ֠

C 
 

1,786,205.00 2,701,813.68 4.13   

8 016049 
C  

1,993,773.91 2,627,993.39 4.02   

9 008792 
ṽ

├ C  
2,309,923.45 2,620,839.15 4.01   

10 159601 

MSCI

Ҭ A50 ԑ

ԑ ETF 

֜

(ETF) 
2,643,200.00 1,971,827.20 3.02   

11 511990 
A 

֜

(ETF) 
19,602.00 1,960,376.42 3.00   

12 019032 

Ḡ

Һ

C 
 

583,772.49 1,959,724.25 3.00   
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13 000402 
ṽṽ

├ A  
1,298,778.35 1,531,779.19 2.34   

14 004605 

ⱬ

C 
 

642,064.11 1,382,364.03 2.12   

15 005852 
Ҭ ≠ṽ

├ C  
1,005,075.85 1,374,742.75 2.10   

16 512800 
Ҭ

ETF 

֜

(ETF) 
1,084,900.00 1,352,870.30 2.07   

17 003219 
╠

ṽ├ C  
926,489.48 1,346,281.86 2.06   

18 003302 
ṽ

├ C  
1,146,577.33 1,279,580.30 1.96   

19 515220 
Ҭ

ETF 

֜

(ETF) 
1,032,800.00 1,276,540.80 1.95   

20 512200 

Ҭ ῃ

֟

ETF 

֜

(ETF) 
2,885,800.00 1,217,807.60 1.86   

21 020437 

ẫ

C 
 

795,986.14 1,201,143.09 1.84   

22 019194 

֟ҙ

ל

C 
 

1,733,853.49 1,183,355.01 1.81   

23 513530 

Ҭ

ETF(QDII) 

֜

(ETF) 
685,800.00 930,630.60 1.42   

24 001406 
қ

C  
511,739.92 671,198.08 1.03   

25 001752 
Ḥ

ṽ├ C  
501,474.93 661,445.43 1.01   

26 513310 

Ҭ

֜ Ҭ

ᵣ

ETF(QDII) 

֜

(ETF) 
484,500.00 654,559.50 1.00   
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27 517090 

Ҭ

ᴑ

῍ ETF 

֜

(ETF) 
435,300.00 653,820.60 1.00   

28 518880 
(ETF) 

֜

(ETF) 
123,400.00 653,649.80 1.00   

29 531017 
Ḥ

≠ṽ├ C  
643,330.18 651,693.47 1.00   

30 003276 
≠

ṽ├ C  
526,936.69 649,871.02 0.99   

31 004235 
Ҭ ᴇṿ

C  
202,306.90 647,968.77 0.99   

32 512480 

Ҭ

ῃ ᵣ

ETF 

֜

(ETF) 
907,600.00 644,396.00 0.99   

33 512100 
Ҭ

1000ETF 

֜

(ETF) 
324,300.00 643,086.90 0.98   

34 014990 
C  

327,484.24 640,428.18 0.98   

35 020199 

҆

C 
 

283,910.34 633,120.06 0.97   

36 013501 

ᴨ

C 
 

329,222.15 627,727.87 0.96   

37 010827 
֟ҙ

ל C  
448,280.48 625,261.61 0.96   

38 512000 

Ҭ ῃ

├Ὲ

ETF 

֜

(ETF) 
822,200.00 618,294.40 0.95   

39 511360 
Ҭ

ETF 

֜

(ETF) 
2,900.00 319,031.90 0.49   

7.13  

7.13.1  ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ  

ῤ ╠ ├ Һᵣ ₮ ̆ └

╠ѿ ῤ ⌠Ὲ ȁ Ȃ  
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7.13.2  ╠ ₮  

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

7.13.3 ῒז ֟  

ᵝֲ̔ ᾝ  

      

1  ₮Ḡ   72,632.01 

2    - 

3  ≠  144.20 

4  ≠   - 

5    4,611.09 

6  ῒז   2,231.98 

7    - 

8 ῒז  - 

9   79,619.28 

7.13.4 ԍ ṽ├  

ԍ ṽ├Ȃ 

7.13.5 ╠ Ҭ ’  

Ȃ  

7.13.6 ῒז № 

ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 

¡8 ᴍ ֲḤ  

8.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ  

ᴍ ≢  

ֲ

̂ ̃  
ᴍ   

ֲ   

  ҩֲ   

ᴍ   

ᴍ

ᶛ

̂%̃  

ᴍ   

ᴍ

ᶛ

̂%̃  

Ḥ

Ῑ ҈

̂FOF̃A 

917 9,324.52 1,421,272.04 16.62 7,129,313.56 83.38 

Ḥ

Ῑ ҈

̂FOF̃C 

590 112,543.71 0.00 0.00 66,400,790.27 100.00 

Ḥ 326 4,212.77 0.00 0.00 1,373,364.21 100.00 
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Ῑ ҈

̂FOF̃Y 

  1,833 41,639.25 1,421,272.04 1.86 74,903,468.04 98.14  

̔ Ҋ № ̆ ᶛ № ≢ ᴍ ̆ ̆ ᶛ № Ҋ №

ᴍ ̂ ᴍ Ȃ̃ 

8.2 ֲ ҙֲ׆ ’ 

 ᴍ ≢  ᴍ ̂ᴍ̃  ᴍ ᶛ̂%̃  

ֲ ׆

ҙֲ

 

Ḥ Ῑ ҈ ̂FOF̃A 454.36 0.01  

Ḥ Ῑ ҈ ̂FOF̃C 1,026.68 0.00  

Ḥ Ῑ ҈ ̂FOF̃Y 40,464.06 2.95  

     41,945.10 0.05 

̔ Ҋ № ̆ ᶛ № ≢ ᴍ ̆ ̆ ᶛ № Ҋ №

ᴍ ̂ ᴍ Ȃ̃ 

8.3 ֲ ҙֲ׆ ᴍ ’ 

 ᴍ ≢  ᴍ ̂҆ᴍ̃  

Ὲ

ֲ ȁ

ֲ

 

Ḥ Ῑ ҈ ̂FOF̃A 0 

Ḥ Ῑ ҈ ̂FOF̃C 0 

Ḥ Ῑ ҈ ̂FOF̃Y 0 

     0 

 

Ḥ Ῑ ҈ ̂FOF̃A 0  

Ḥ Ῑ ҈ ̂FOF̃C 0  

Ḥ Ῑ ҈ ̂FOF̃Y 0  

     0 

¡9 ᴍ ꜚ 

ᵝ̔ᴍ  

  
Ḥ Ῑ ҈

̂FOF̃A  

Ḥ Ῑ ҈

̂FOF̃C  

Ḥ Ῑ ҈

̂FOF̃Y  

̂2019 9

26 ̃

ᴍ   

191,068,985.98 16,714,422.28 - 

∆

ᴍ   
9,240,341.91 140,912,766.25 1,205,981.57 
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ᴍ   
37,932.81 7,877.55 167,382.64 

⁞̔

ᴍ

  

727,689.12 74,519,853.53 - 

№ ꜚᴍ   
- - - 

ᴍ   
8,550,585.60  66,400,790.27  1,373,364.21  

¡10 Ԋᴆ  

10.1 ᴍ ֲ ᴪ‗   

ῤ ᴍ ֲ ᴪȂ  

10.2 ֲȁ ֲ Ғ ֲԊ ꜚ  

10.2.1 ֲ ֲԊ ꜚ  

  ֲ ֲԊ ꜚȂ  

  10.2.2 ֲ Ғ ֲԊ ꜚ  

  ֲ Ғ ֲԊ ꜚȂ  

10.3 ֲȁ ֟ȁ ҙⱵ   

ֲȁ ֟ȁ ҙⱵ Ȃ  

10.4   

Ȃ  

10.5 Ԋᴆ  

ԊᴆȂ  

10.6 ҹ ᴪ ԊⱵ ’  

ᴪ ԊⱵ Ȃ  

10.7 ֲȁ ֲ ῒ ֲ ’  

10.7.1 ֲ ῒ ֲ ’ 

ῤ ֲ ֲ Ȃ 

10.7.2 ֲ ῒ ֲ ’ 

ῤ̆ ֲ ῒ ֲ ҙⱵ Ҭ ⌠ ῏

Ȃ 
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10.8 ├Ὲ ֜ ᾝ ῏ ’  

10.8.1 ├Ὲ ֜ ᾝ ᵳ ט ’ 

ᵝֲ̔ ᾝ  

├   
֜ ᾝ

  

֜ ט   ├ ᵳ   

  
֜   ֜

ᶛ(%)  

ᵳ   

ᵳ   

ᶛ

(%)  

├
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10.8.2 ├Ὲ ֜ ᾝ ῒז ├ ’ 

ᵝֲ̔ ᾝ  

├   

ṽ├֜   ṽ├ ֜   ֜   ֜   

֜   

ṽ├

֜

ᶛ

(%)  

֜

  

ṽ├

֜

ᶛ

(%)  

֜

  
֜

ᶛ

(%)  

֜   ֜

ᶛ

(%)  

├ 2,700,135.00 100.00  - -  - -  342,678,912.54 68.84  

ῐҙ ├ - -  - -  - -  155,112,348.71 31.16  

├ - -  - -  - -  - -  

├ - -  - -  - -  - -  

ᾣ ├ - -  - -  - -  - -  

Ḥ ├ - -  - -  - -  - -  

ᾝ ├ - -  - -  - -  - -  

├ - -  - -  - -  - -  

├ - -  - -  - -  - -  

├ - -  - -  - -  - -  

├ - -  - -  - -  - -  

Ҭ Ὲ  - -  - -  - -  - -  

Ҭ ├ - -  - -  - -  - -  

Ҭ

├ 
- -  - -  - -  - -  

10.9 ῒז Ԋᴆ 

  Ὲ Ԋ       

1 

Ḥ ᴋῈ ῏ԍ

Ҍ № Ẋῳ Ὲ ᵬ

ֲ ӈ׆Ԋ ꜚ Ὲ  

҉ ȁҬ ᴪ

ȁῈ  
2024-1-19 

2 

Ḥ Ῑ ҈

Ҭ ̂FOF̃2023 4

 

Ҭ ᴪ ȁῈ

 
2024-1-22 

3 

Ḥ ᴋῈ Ҋῃ

2023 Ὲ

 

҉ ȁҬ ȁ ├ ȁ

├ ȁҬ ᴪ

ȁῈ  

2024-1-22 

4 

Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ

Ὲ  

҉ ȁҬ ᴪ

ȁῈ  
2024-2-6 

5 
Ḥ ᴋῈ ῏ԍ ⱴ

├ ᴍ Ὲ ҹ Ҋ №

҉ ȁҬ ᴪ

ȁῈ  
2024-3-6 
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ף ȁ

ҙⱵ ⱴ ̂

̃ ᴨ ꜚ Ὲ  

6 

Ḥ Ῑ ҈

Ҭ ̂FOF̃2023

 

Ҭ ᴪ ȁῈ

 
2024-3-29 

7 
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