3 EER A E 6 N H A RS R KERE S S H & (FOF)

2022 SF58 4 FEWE

20224E 12 A 31 H

EZeHEN BFEEEZSEEGRAF

EEFEN  PENERBITRDARA A
WEEHHEA: 2023401 19 H



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

§1 BEERT

BEE N MEF S L ERUEARNRSE P R RO 13 2 PRR B R g,
I P A LS L MRS RN o8 B AR AN ) S OE A T AT

FEGHEE NP EDEKARAT I A PR A ARSI AR S A FRE, T20234F01H 16 H 5% 7 A4R
TR S FRAR . AR R H ARG ENE, RIEERNENAEREICE. = SUERRR
B H R

BB N U LA A h = 5 0 R 0 RS R 4 B 7, (AR & — e B R

B M AN G AR I ARK R I . S TH R, B TEHTEAE H 43 08 R SR i A2 B 15 A4
S NEE ST IR

ARG IS5 BRI RE

ARG HIE 20224510 H01 H 2 220224E12 H 31 H 1k

§2 E& MmN

FE &R EDB ENERE RS 6 S H RFEIRA Kk (FOF)

e TR 015813

B Y (Y B RIFF I

R&ERAH 2022 4 08 A 23 H

A JHAR FE S A B A 72,227,113.01 {3
AR HE GBS 47 ) AR FH R H 78 A2 S A PE R kil -, 3@

% HbR A A B AR R S, TR R A
BB, 143 RIUE G 0 7= (K AR e (1
ARFEEIEI N EMAETE BUR T P& ss . waF
R, EANY. EEAT . e UL IS AL Ty

b S T IR AN AT VEAS, SR “ B R Zhas iR K %

) FEECEA CH N R RS S AL A R SRR, 1E

B 74 R FH AR F5 70 R IR B PR A B |, )4 S B
ST KRR (A .
NS ekt 1A 3% 2% 0 5 o AL AN (4 b 3f

W5 L e gg;ﬁﬁf&mzxwm¢ﬁ%mém<@ﬁ>%ﬁ
KRG IR AT G4 (FOF), g T XU

S S SR KR TR RS, RERES RS
(FOP), mTfigpiss. fislkedhitse (FoP),
Tt A EE L 34 (FOF).,

HEEEAN BT RS A AT PR A 7

BEFEEN W EDERARAT A0 A PR A )

TR [ EEREE 6 A | B R AE 6 4/

Foul, Hi12m




FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

FRETRE & (FOF) A

FAA IR G Rk (FOF) C

B R FEE AL 5 Y

015813

015814

IR N IR 20 S < 40 S A

72,057, 042. 01 1

170, 071. 00 17

3.1 EEWM SR

§ 3 EEMFEIFMESIHERI

Bfr: NRM

WA (2022 4F 10 A 01 H-2022 4F 12 A 31 H)

FEMZER EHTEELIERCE 6 M | BT EELIERCE 6 A

FFA R A Kk (FOF) A FFA R A K2 (FOF) C
L A s Bk 30, 635. 36 -97. 45
2. W) -689, 356. 87 -1,794. 73
3. BT 35198 G A B A RV -0. 0096 -0. 0106
4. BRI G T 1A 70, 803, 858. 98 166, 875. 23
5. SR I G E 0. 9826 0. 9812

d: (1D AMC IR RS AR BN $E . HARIRN RS2 e EA S D
THERAR SR SR HLJE AR A,  AIRE A e Iiicas n_EA 2 fo i (B 22 sl i »
(2) L WEHRIR AR NNWEEE 5 2GS TS, TF S ALE bl as KT 22

(S npip Tl S
3.2 BEEHEERIN

3.2.1 HESMPUHEN KR KI5 FH S LB 0 5 1 LR
B EELIEEC E 6 A /FH R G KIE (FOF) A 1#ERIL

- GUEOHE | GUEONER | LALEIERE | ORI | -
It %D B2 | waxe | axmeze | 00 |90
ﬂ:éiz/l\ﬂ -0.97% 0. 22% -0. 19% 0.18% | —0.78% | 0.04%
AR —1. 74% 0. 19% -1.87% 0.17% 0.13% | 0.02%
ﬁz&‘&@%é\ . 0 . 0 . 0 . 0 . 0 . 0
7 AL L 6/ A 5 1R 2 A (FOF) C 7T
- GEME | GEORER | LR | LR | -
et %= FE2e | kaxe | axmeze | OO @@
TE=AH -1.07% 0. 22% -0. 19% 0.18% | —0.88% | 0.04%
YN

-1. 88% 0. 19% -1.87% 0.17% | —0.01% | 0.02%
A

3.2.2 BESHRAEMURES RIHHEHKERZ LIS RS B 0 22 22 2 1) LR

&

w
=i
\

/|

—_
[\]
=




FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

EFTENEAIEACE 64 B8RS & (FOF ) AR TS Sk b i il
FRESRE oyl

(2022408H8230-2022&12831H)

2022/08/23 2022/05/18 2022/10/14 20227109 2022/12/06 2022712731

— EFEERELECTARNREAR(FONA — WiKHgEE

EfENEAEECA 61 BIFRIRS A (FOF)C Rt RS VAR bL B FE ik
i H [ 52 RE AT LE
(2022408H23H-2022412H31H)
2%

1%

0%

2022/08/23 2022/05/18 2022/10/14 20227109 2022/12/06 2022112131

— EFEERELECTARNBRERR(FOPNC — JiRHgEE

HE: L AR AT 202247 8 A 23 HAEA, MEARENA, AW ARERRHE 4.
2 RURIE S A FE, AAESARLMAR 6 40 NIESILE LIFAES A RER.
WEASIK, KIS L CWIMRLR.

§4 BEARE

4.1 ZELE (HEELE/N) FHiN
| w4 | m e ]

B4, 12 W



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

=R BAERH | R

FlER 0 AW N e ) 2
RFVE<E Rl o BT (CFA) , 4Rl X
[ JLT (FRMD, 13 4E3iES M
AP, 2020 4E 3 H AN E B
EHFESEHARAR (JFE
R SEHERAR, TFD,
AT FOF $atithior N 2022
8 H 23 Hl AT E B EUEL ik
B & 6 N H R RA TR R
REEPISE (FOF) EEL

e Ny

E%EWWF B E R T R A
Y st &Zﬁg% 4 | 202270823 |- 134 | BRA R LHIRAT R P 4

A*”** HL R 55 I PR AT L

W g R 7 B3 . FEDHTIE SR A
MHRAT (RSB
A RAT]D Tz TR I
PO B I B e P B
Beglb S5 i e P [EE
RS 68 BT PR R AL 2 B B
RTINS A R
Pic B VR A FRLUIE SR S50 B ik < A [
1 FE R B R 3 TG LR 5 R AIE
R L,

VL W RS EER S, K CERHNY NEReERAMNH, “BERNT REAF R
SE T E FARIS E0 xR AR R R e e 2, AR A “ AR E I 70 BR AR 2 =] D2 1
SE MIHSAE HT A 30

2. EFF M AE IR SEARHEIE A EHIE N 2 QIEZR R L BN E SR IWHE. SPEBA RN
AN G BRI ED SAT I P2 % TR S e ML BASE AR AH SR HE
4. 1.1 BIARFRERSZ R EETRIER L H 1 L3 RN G ML

BUEAIRE IR, AREGESAHARFATFGF R E BRI 2.
4.2 BEANREPAFEESBEERFEHB R

ARH G BNAEAIRE I sy (R NS EREZRED) . (RN RIS EIESR 55 2k
SVEN ARTPEARIE S BRI B EE B IME) . QIEFR BB S B A R AP AL H il R S 2 L)
(REEEHAFIFEST . MIAUESIE N RS8P M) SRR IE ke (EHr IR iE R
B 6 MHRAMRSHGERE GRS (FOF) EeaR) 25, REWSEEMN SR oirE N
EHMIE BT, A H XS AR, SRR NS B o, oI E e 0
WA AR R AT N ARG T BTN ARERTHEFEA RIS EEFMLE.
4.3 APREERHH
4.3.1 AP 5 ERPATH O




FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

AR 4 BN AR o R I M 2 AT 1Y) CUESR AR B Bk B B A ] AP A S BE AR R L), s T
{REH/UANNTFREGPITHR R, RIEA TR N — MRS .

TER BT PSR, ARESFHEAME TR IR E, NI TFITEREHE A PRI LT 5T
SCHRF. B, TERCR I AR, I 4 20 B Pt 10 S A A TN ) % LA T B R O R AT B R A
BUHIE,  PRAE #4435 5 20 A IS 5 Bt i SR o

L GPATIN, REGENLATEPZ SHE, %8 Wi, Mkihse. tEam.
CRAPE T RN, BRSBTS A AP G AT .

FEFE AR, AESE N EWIHERAZ ST A0, B AP GPATIE 21
Witis Ao, ARFEEE I NILXT A2 5 i FE 87 FIAH DM 25 I AR B AT A5 L3k AT 58 SN A 52 A
(A, X R ILA o] AT B B A A

R LRTR, ARSI NAEARE JA A R BAT T A5 5 il BE AR DGR E
4.3.2 REXBHIT AT

AR IAN, AF: L R K IAFLE ] B BN A3 5 FIF 2l ik IR 7 0 38 AT M

AR AN HE S BN E BT BB A S5 1058 5 i A FE S R H R A8 5 A3 /0 (1 B
AR Gy B AMBITZIE S 24 H S & 5%

4.4 REMAESKRE K ASIES T

WA, SUFEEARTIAE . BORAEFRFA RN . Jeirfabnmilidk PMI ZE8: 3 A H &b T4 X
], 12 A0CH 47 A=, T IE R EESGEMR, 11 0N 2.2%; 5K, HOGEEs: 4
ANHERE, 11 R 0. 7% CNRMTHYD, [E5E 557 558 DL AL 2T 2 5t 8 AU I 2 RV 7S
Fo SZPEIEBUR . = BUOR DR SE A I S BUR S N AR g, IR TSR R, PR 300
Wik 1. 75%, fiiEids Il T k.

WA, REGAT RO, ARESHARERA AR SR EN], 26N T4
W LA, SBETEG AR R B I EL ], IR IS BOR . ™ B &5 B R AR A T 1
BUR B A X
4.5 WEBNES IS

BRI WK BB EERIERCE 6 DN HFARA K (FOF) A B &M AdEh 0. 9826 JG, A4k
LN, ZEESHPIHEE KRN0, 97%, RIS R S % -0, 19%; BRI E IR E
FENERIERCE 6 N HREA R G K (FOF) C EEMAUFE v 0. 9812 J6, AMEHIN, ZRELEN
BAHEIG K E 1. 07%, RISt LR R G 26 -0, 19%.

4.6 REWANESTFHANYEESFH = HETHE VA

WA, ARG R M ILELE — A TR HEES #e A NBCE AN —a N S0E 548 58 il

KT LT g,

§5 BBEARHE

#®
o
=il
=



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

5.1 MEMRE ST =HEFHN
5 it H &4 (o) b A M T (%)
1 IETES 4 - -
e R - -
FEEITE 64, 208, 337. 36 90. 32
[i] 5 i 7 P T 3, 969, 028. 58 5. 58
Hope fiigz 3,969, 028. 58 5. 58
B SCRFIE SR - -
il L - -
ST SR - -
SN IR 4 s - -
Hore SEW R RN - -
IR 4 i
7 AT RN EE A4 4 2,793, 363. 24 3.93
ait
HoAth 557 118, 129. 62 0.17
it 71, 088, 858. 80 100. 00

5.2 WMEMIRIBATI A RIRERRAS

5.2. 1 MEFIRIBATIL A RET AR EREA S
ARSI AR T IR BB

5. 2.2 MEFIRIAT WL RIS B R R MERRAS
AN AR AR A o M R 5 B R

5.3 MEWIRIZA SME & ZEF ™ 1E LR/ M HEFF R RT 42 R R B B 40
AFE G ARG RSB -

5.4 MEMREMSF I RNREFRRTAE

e e AR GE) E%$%Zfﬁwm

1 [ K i 75 3, 969, 028. 58 5. 59

2 P47 B - -

3 S - -

b BUEMESE - -

4 kR - -

5 Aol R S - -

6 oA S s - -

7 A CATASHf) - -

8 [F ML A7 - -

9 Hopth - -

10 &1t 3, 969, 028. 58 5. 59
5.5 R IR A RYE HEE S E AR R4 S BRI 4

| me | s | ek | BRGH | ARNECD | SRSV




FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

1B LA (%)
1 019656 21 [Efsi 08 19,000 | 1,933, 274. 47 2.72
2 019666 22 [Efit 01 15,000 | 1,530, 314. 38 2. 16
3 010303 03 [E £ (3) 5,000 505, 439. 73 0.71

T ARESAREHIRIGFA L8 3 A%
5.6 MEHIRIZA RME GES T FFE AR/ PHEFRIRT 2 B SCRESF R B
4
AR I G AR AR B SRFIE S
5.7 MEWIRIZA RME HES T FFE AR/ D HEFRIET T4 5t & B33 4
RIS AR EIIRIZ T SRR

5.8 EFHIRIEA RME 5 E S T3 E E B /MR R R TL48 AIE S 5 B 40
ARSI AR IR BB -
5.9 MEMKRAR SR BT WRBHLER A F LU

o1

9.1 MERAESRFE N BRI R4
AN G 1T B AN LS A R 0
.9, 2 AESEHBIRIROBHEBUR
AR AR, AKE G ARSI I T AT R
.10 WME RS E SR F K B AR5 H U
10. 1 ABE AR RBUR
RHE RN, ARE RS HE G TR
10, 2 MEHRAESH TN E R RSB BHA
A 35 4 10 9 R A .95 [ 55 4 1
10. 3 AFHE AR FIFH
RGN, A% L AKiE HEGUH TR .
5.11 BEHAESHRENRIE
5.11. 1 AEEBRENI TR IEFNRT EAAHZIRER T LR FERMERE H T —FENZ
FAFFET . LTIHBR A
AR S BRI+ BAESR I RAT FARA IR B M3 T S A, srE R g il H T —4F
W2 B AT IETT. AT .
5.11. 2 EEBFENAT T2 B8 HE LA FHE 1 & 15 52 R 1E 0L U6
AT G BT AT 1 44 B T A HH A TR R ) 46 R R B
5.11. 3 FHAMBEF=HI AL

o1

o o

(9]

4

ke gL )

1 1E HRIE 42 405. 97
CIEZ5 7 K -
VA idla] 117, 723. 65

#®
o0
=i
\

/|

—
%)
=i



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

IS -

JSZUAT R K -

FoAt MHSCER -

HoAh -

o |~|lo|o |

&t 118, 129. 62

5. 11. 4 MEFARFFA HIAL T H B3 B R 555 A
AT AR AR BB AL T F I ) Al R 40 5155 o
5.11. 5 MEFAARA+4 B R P AR Z FRF ORI BB
AT AR IR BRI
5.11. 6 BEA G HHER AL HaIR 2>
M P& TN BRI, 2 LEBl ) 3 T2 A S iRl BEAT R 22

§6 HE&hHEs

6.1 MEMRE A RNE G E ST HE AR+ 2 2SR A

=EET
HES | ZEeEH
FF . s BEOH | ARmE | BrEE | ARER
| AR | HesH | BEFR " - . s
= (f1) (o) LR | ASREET
(%) BT HL
FHé
EFFATE SR | Y 2,532,295 | 3,748, 809
. 004011 jﬂfﬁ @hﬁ%J ﬁ"ﬁfbﬂ‘ i P
RIGMERE C J &N .11 .68
WA= | AR 2,502,002 | 2,963, 621
5 675111 Enrﬁiﬁm% g@% 418 o
fiig7 A &N .10 .49
gz R AlfE | A 2,740, 848 | 2,934, 900
3 | ooo306 | | % jﬁ | SRATT 4.14 %
g5 R .49 .56
ERMFES | LR 2,727,808 | 2,882, 201
1 | osaro | AR ST 1.06 %
ARG 8 TR .05 .99
oE AR | R 2,180, 067 | 2, 836, 485
5 | 100018 EE.?j,J ik RETE 4. 00 5
g5 R . 60 .95
FARITFF | 2,305,656 | 2,489, 878
6 000914 Al 51 55 i 3.51 5
HRon 45 i 5 st 64 61 &
B ANAlif | Ry 2,372,215 | 2,483,709
7 | ooz | © if | SRARIT 3.50 5
577 C &N .25 .37
FIEEETR | By 1,531,250 | 2, 363, 944
s | 161115 | JPRTEE | RARE 3.33 7
FlfFi# (LOF) J&=N .36 .31
TARFSXUR] | 3L 1,162,839 | 2,044, 271
9 | 485111 RASAL | RAZIE 2. 88 7
fiids A &M .42 .70
10 519782 TGS A | ARG | 1,590,778 | 2,017,901 2.84 w5

Fou, Hi12m



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

| | mafgEa [ ot | o4 | o] | |

6.2 HWXH KFAEESERN A

H: 5 MFFAESEHAL
W ATRB 2022 10 13 OV R | 0 gy ) st s s oo
2022 4 12 A 31 H
11 5% F

YA G He e A I 1,929. 75 -
% (JC)
AR 5y e AR I s [ 10, 333. 47 -
% (JT)
MHAREE FE S R AR I N S 18, 031. 86 -
P85 IR 25 2% (o)
) ESER S e N 1) 5 106, 723. 36 -
P LS (D)
) ESER S e N 1) 5 24, 660. 21 -
fHEE % On)

e (1D AR RS AR RSO B RS B BT BE S N SOAHTAE Bag IR gl bt ik
EHEEFLE CAEN R APAR G RRSHIUHE, ERIIR SIS G0 it
B PR R O DURYE PR UE 5 2 B (A 40 58 IRH B B AT ST iR AR . IR AR &5
[FIIZIRE , AHE G I g I 7™ o BB T A B 8 NS B AR HL A 3 e ) 78 0 AN B 2, Ak
EFEE P R T A A AL IO AR O B 8 2 AT 2

(2) RYFAHFIEREI I AT G A FNLE, EReEHEAAI RS DS R 1A S
BB R & I e R B9, B IE NS RS IS R A I B S EE R
e G B AU 4 P R B R 9 o TR NI IR SE 0 7 R W B B 4 B FL At e < 1 (ETF Bk
A1), I EUAE SR W H AR I 2 L e (e B (R AR S et S W A5 440 58 I 4
B, IFrE NZE B (8 0 B RSN L A5 55 2 S A 2, JLrp il o R [m] 3 A S B F A
T2 T BN 4% IR RTE AT, 45 IR 5% 2l R A 4 A B N A B B W U IR I AR G R
6.3 AiREHIFA NEERENERKE I
NI A I AR IR AR R 2 O A

§ 7 THAE SR HES

LR VARG

EHT ERELIERCE 6 N H | BT ERERIERCE 6 NH
FRA RS & (FOF) A FFE IR G & (FOF) C

5 BA A4 3 4 17 00 A0 72, 057, 042. 01 170, 071. 00

e ST ] e < 5 D 3 0 - -

FI0TL, 12

\|



FE B R R AC L 6 /S A SR A R AR AUk G b 2k < (FOF) 2022 4158 4 R

U AT T A 2 < D [

7t I A] e A AL B A (A BTG
UL = 3D

5 W R S AU A 72, 057, 042. 01 170, 071. 00
§8 EEEBFHANEABAREEREARZESEN
8.1 & BHAFAAESHITTIEMN
AL Ay
B EEe i s | E R EE Ak
6 MHIFHRGKR | 6 PHIFHFRGK
#2 (FOF) A # (FOF) C
s WA HN R B AR 44 i 10, 003, 200. 32 -
5 JHATE] SN/ FR O s 40 - -
T AR TR) 52 Y /6 (] 3 0 - -
e RS HNFA 1A R &40 40 10, 003, 200. 32 -
s IR FFA BRI &0 A b5 2 4 S A ) (%) 13. 88 -
8.2 EE&EBH AN CHBEERERELAREESR ZHA
A E I SE N RBHEA TSR, B, LRSI
§9 MEMKRERESERERESRFELTIBMN
BB A G 5 KM | RED SR
T S A A % > AT A K
i RRBEEE | o e | OO BEE | o i | R
R4 mAE | 10,003, 200. 32 13.88% | 10,003, 200. 32 13.88% | 2022. 8. 232
HH4e 025. 8. 22
b A= PN - - - - |-
SRS TH N\ B
Foz e \ - - - - |-
j’E'\
b A== YNy - - - - |-
*
HoAthy - - - - |-
s 10, 003, 200. 32 13.88% | 10,003, 200. 32 13.88% | 2022. 8. 232
N 025. 8. 22

§10 HBRERKHIEMBERRFR

FILT, H12W




B EE L AL 6 A FeA IR & B A I 6 2k x (FOF) 2022 4R35 4 =Rl

10. 1 WEMAN B —BRREFFHFESHPLHIE D BT 2098155
T WTE L SR A A e i A B BRI 20% 15 DL«
10. 2 MBFEERKHMBEZEEL
2022 £ 11 5 H, BEEEHNIA (CRTATNEEAWETERNE), KFREEAIRE “Fi
SEHARAT” ZHEN “EFEERSEHARAF
2022 4F 12 3 7 H, FEEEBANLA (B EIERSEHARAFTRTH N RSEELFENL
T, AFEEAIRE CRILIENRE 6 N RAIRG RAGE A G PR E (FOF) 7 22Ty “ EHrE
IEMLIERC B 6 S H A iR & BURGE U3 4 P % < (FOF)

§11 £EBEXHEZR

11.1 £BXHFEZR
1 o FEE s v T 3 Gy W 0 S0 1
« CEBEERENE 6 A Fa MRS M ERILE R4
« CEBEERENE 6 A Fa MRS M ERIL S R4
Grrfiik gy

2 FOF) FHZ Ui EH15)
3

4. (EBEEREILIERE 6 AN H A R & 8 & e 34

5

6

FOF) 44 A])
FOF) FLE&#p80)

~ o~

- AREE S TS AR B
v REESFRE NS TS B
To R WA AR S5 B eSS R BB R A 1
1L2ﬁmﬂﬁ
RSO TRAEATE S5 BN BRHE ST NI A AT
11. 3 ER A
PERF TR EIN R S R BB o RSO TARG, el 7 & BRI [] py U b3 SO0 52 41

PFECE EE . FHIC A T HEER AR SO, BRI AEAR R S PN (www. hr—fund. com. cn)
[

EH¥#EIrEESEHEARAF
—O==—H+hH

FI2T, H12 W



