1RV TR A B F <

2024 4

—
N
f—a

512

|

o

4 (FOF-LOF)
SRR

2024 4£ 3 A 31 H

EEEEN: PRRESEEHAFRAF
HETEEN: HRBITROBRAF
REIXHHB: 202444 A 20 H



FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

§1 EERR

G N (K 3 0 O S ORIE AR, TR B/ R R B 3R PRI s 8,
FEAF LA A A BLSEE  HERAER E BA A A AN  B A AT

FEEE N IAT R A IR A A R AT S S RIHUE, T 2024 4F 04 H 19 HE 7 ARG
I S5 FR AR AR B ARG SN, RIEE RN B RBRICE. 1R SRR
KR -

B BN A& LLWSAE F L SR 57 19 S5 0 B B4 5, (EANRIE RS & — @ A
B N BUFAMCER I ARAKRIL . BB MR, FoEE AR H B R SR A LA 2 B 13 A
e RS IR

AR I 55 BORER Z 1T

AR AE 2024 4E 01 H 01 Hi2 % 2024 4F 03 A 31 Hik.

§ 2 &7 ML
FESTRIFR HERIC LR & (FOF-LOF)
e TR 501213
B Y (Y LTIFF
F&ERAH 2021 4E 11 H 10 H
T JHAR B S 4 3 A 850, 634, 725. 60 4}
ot Hw KGRI RS, RIERTT 2 M EAAE KL

S FFAE AR R AHA BT 7, 7 M PR BB 2H 5 R )
HIPR T, FRIEE T AR

P SRS 1y R e B R

TERRE PR E T TH, AL 3 BR8P~ e B 2R
BE (SAA) FHEEA T =L E Sl (TAA).

I P L SR (SAAD S PR 2 4 K A 2 3 A Bl
RIS, RIS S BRI S B LA K T Bh
RIEHIIE A TEACPIE — 1R BRI O . AREEE IR G
TEE L E RIS (SAAD K AT Py I S A5 25 117 3 1 XU A
ARHIE R, B ZEE T EMBUR . S5 AL ATk
RIEEH . TR, $5s ARSI i 55
7, DB mEmor, #ie K EmsaiR, #TH
R K2 = B

AR T P~ HE RS (TAD RIESELER T
T T T IEIA > Z U . B IETfabs. 1%
BURA . RIS [ERRZER, REEFERE
S I I AR R b, AR BRI T T A 1)
AR LA T %o} I 4 5% 2 W P2 2 A B s K B4 % Lol g

20 3k 13



FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

ITHIEhA TR, SR ER A SR RIIEEI RS H
PMEAKAE R IR . SRR T A E, AREGRAE
A T 7 I B T SR BN B I B AL, g3k
R A [ 417

2. FEGITIHRNE:

T AR A SR, AT AN R ) 45
pRREAT IR, RS HIESERZE.

AV £ b AR U i 5 20 < 4 AL 2 2 X 80%  +ERAT I I ORI 2
(BiJE) X 20%

IR W28 4 AT KREEGNREGTIFE GRS (FOF), KUK 5 T st &
ThiFRs g e, firiiits, MTimiked
B, Bmmie, RTREMEe RS, REHY
B ARGV RBUEBOER IR, FARIRERGEL
N BB . TEARIT . T R B R 5 B B &
Z 5 R IRAT XU

FEEIA Hh R 4 A FEAT B )

REIEAN FH R AT B A BR 2 7

B P A R

rh Rk VR A (FOF-LOF) A | RKICi%VE & (FOF-LOF) C

@ R FE A 3 N TR W RKIC 3% FOF -
T R 1A 7 AR 501213 013832

AR T o R e 1 LS

623, 704, 207. 11 1 226, 930, 518. 49 1

§ 3 EEMFIEIIMESIHERI

3.1 EEMFHR

Bfr: AR

b $%$§QM4$1HIEQW%%%HBIB)
W R i% VR & (FOF-LOF) A RV i% VR & (FOF-LOF) C

IR N IS s -21, 319, 252. 23 -8, 345, 017. 92
2. 2% HIF -9, 771, 667. 29 -3, 985, 490. 72
3. AT 3505 4 A A A R -0.0153 -0. 0159
4. BRI G 0 A 440, 794, 144. 70 157, 341, 524. 10|
5. AR I 1 B 0. 7067 0. 6933

T LA OB a fe i e AR N . BB . AN (INE A et EARS R EE D) 1
B AR 5% 9 AT FTDBABLA R 5 B AR A, AR D A 39 L Se B A9 28 Se (i A2 sh il
2. EIRIE GV EFEARA CFERFA NGB 5 2 e I, TN SR SEFRRIR e KT 24K T

plk G

3.2 HEHERI

3. 2. 1 B HHE R R K5 RN 5t B A i 28 2R i LA

Fo3u 3 131



IR &

RiFe 4k 4 (FOF-LOF) 2024 4E45 1 B

FR RV 16 VR A (FOF-LOF) A

b4 bl s i v
‘ TR B K R L 25 Lh A S U o
B [EEEKEO B " Wk RhrEZE O—0 @—@
HZQ I EEE)
@
HE=EAH -1.90% 1. 43% -2.15% 1. 08% 0. 25% 0. 35%
LEANTH -9. 37% 1. 23% —6. 22% 0. 89% -3. 15% 0. 34%
oEk—4F -20. 14% 1. 08% -13. 36% 0. 77% —6. 78% 0.31%
H 3 4 A TR
-29. 33% 1. 08% -23. 56% 0. 86% -5. 77% 0. 22%
R RS
R R i VE A (FOF-LOF) C
b4 b s e v
‘ T I K R AR 5 b FE U -
B [ EEKEO - Wi RhrEZE O—0 @—@
i =0) I EhE1E)
@
HE=AH -2. 09% 1. 43% -2. 15% 1. 08% 0. 06% 0. 35%
AN A -9. 74% 1. 23% —6. 22% 0. 89% -3. 52% 0. 34%
o4 -20. 77% 1. 08% -13. 36% 0. 77% ~7. 41% 0. 31%
H 3 &4 TR
-30. 67% 1. 08% -23. 56% 0. 86% ~7.11% 0. 22%
R RS

3.2.2 HESFFAEMURES RTHMEW KRR LI E LS B fE i s
RBZHI B

=
pes

=



PRI IR TR S AL 4 b3t 4 (FOF-LOF) 2024 4F55 1 BREFRS

o BR 3C 3k SRS (FOF—LOF) A 23 ThUME 5 5 45 Ja) 30 Ml Sl HC A 38 S G 32 Sfe v 5 3 5 =
HE

5. 00%

0. 00%

=5. 00%

=10. 00%

=15. 00%

=20. 00%

=25. 00%

=30. 00%

=35. 00%

2021-11-10 2022-04-04 2022-08-27 2023-01-19 2023-06-13 2023-11-05 2024-03-31
|— sREULER S (FOF-LOF) ARSI K E — LR S (FOF-LOF) ARl 3 iz % |

e 2023 £ 5 J1 5 HER LAl S b Ak AR By i fi e 74 5 < FE B0 2 6 X 80%+HR-AT ¥ HAF K
HZ BLE) X 20%.

o B 3C 3k 3RS (FOF—LOF) C 82 i3 ThL M = S 55 Ja) 30 Ml s HC A% 38 6 G 22 Sfe v J5 3 5 =
HE

5. 00%

0. 00%

=5. 00%

=10. 00%

-15. 00%

=20. 00%

—25. 00%

=30. 00%

=35. 00%

=40. 00%
2021-11-10 2022-04-04 2022-08-27 2023-01-19 2023-06-13 2023-11-05 2024-03-31
|— sREUL RS (FOF-LOF) CRITS MK E — LIRS (FOF-LOF) CRiT IS 3 iz % |

VE: 2023 45 H 5 Higdl &k St b i FE wEAR 5 A o iE i I 7R 35 4 18 B0 2 3R X 80%+HR-AT il 147 3K
FZ (Bl fg) X 20%.

§4 BHARE

4.1 RELE (RESZE/NA) fHifr

A TS LS 2% BR[| G2 A
AW | sEnm | FR

wa | B

B

% 550 gk 13 0



FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

PR T 22 5 7 g RO ) KRS B 4
R, P2 N RSB A7 PR 22 7]
PRCEE K B E A,

1 .
:gif R PRI CHEE) A WA T R
~ yA§ , , N
VLR Jp S B A B, J il
27 |/FOF#2H] 2021-11-10 - 16 N e AR
e fﬁ e T i (AR 7 = B 1
m; N AIRARR G = BT PR A T (2 4

LHEATE, 2016-12-01 AR 4
EHARAT, ERET R R, TRL
H,

T 1y AR H AT AR H I — S DL P e A R e 2 H s iz a2 P B 3 & R AR H i
HIMEIL, AEER H O g A AR
27 IEFMLIE SGEM GEFRESLENMESR . HH . SREEA R LML 5B E HINED

SEAHICHIE -

4. 2 EENX RGNS E SRR TE R I3

AN, ARGEHNREME T QERR IR EIE) LSSt AL g E
& A SOEERER IR E, AEWSHEH . R, BUE T, BUES THha 0
BANE e 5™, NS MBI AR E A . AN, e E B G0 5

A G FRME, THEEM. RIBATEE S S R B0 3 2 S0 BT AR 2479
4.3 AP HERHHA

4. 3. 1 AP35 ERIPATIE I

ARG I, ASESA AT RARIR SRR ST B 7 AT B SR KA
A N EA OGS, MR FL i, BT RSE. ZHPAT. FE SR A, il R
G T 8577 AL NI TR S A FHAT . ARSI, AT H 20T 5 il BE A
PR B HUT LRI, RIS 2 IR AEFE J A28 5 BRI 253 1 175 0L

4.3.2 RERZ BT AN EHHHA

RGN, AT AR A G S 505 AT SEN L o, [FIH RIS A
¥ B30 A2 By B 1% 2 RSB R S%IAE S 36T 11 IR, N BSR4 A DA B s 7 2K
R IRIAE S, 2 E) N B AEERT L IRAE 5y 24 JEAT A A L o

AN, RRIUAIE G W RE T AL T2 5 MR 2t Fnik i 574 28 5 -

=

4. 4 |ME BN E SR T RIENIZEDHT

% 600 3L 13 71T



FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

— A RWIRE R, BRI EOUIRARAERRIKE, AT M RES:, RREAEH A
Bb, TR, ZEATIHARNCER, HAB AT At BER AT KRR T, B2y
W)L RN BT EATERIEE AT BRI, B Ak as R AR N T, SeiTi Lk, B
W BRI R T, SETTtREUER, ANRMAHX T, e, JRMmAER Lk, SEhulias 5k

B

A BT A5 VR R BER BUK R, S T3 10 BRI R B R ANE T 2R T, e T
WIS WIHS 5EMAFE KRS EEE K, MELE RS 1, g Ah L E R S i KR B 1)
HRE, R AAMEE A IARE] A 7T AR BB BRI SR T 3 S B AT SRS B BF 4
FERBETE, WA A BT A 2GS AT AR IAT E AN BT E AT, A leTiidia 4
REAE HFFEE AT . AR E MRS T B ISR R A T 4 5w, DA . U
VRO ELAE AT Y “H 7 T RE R AT I . AT G — R FE AR IS A 0 e L SR, T
Xt A BT X B R A 58, IRFFE T IRACE . ERA . RN REsht, @il
A7 s B B, 0 B0 TS i 4 DL R AT MV AR IC B AT T /g

4.5 MEHNESKL SR
AAERIN, s A RMBNPEI KR N-1.90%, FHDSLE MR R -2, 15%; Hidr
C R BIHEIG K FHN-2. 09%,  [FHHDL Gt bR R 2t % -2, 15%.

4. 6 MEHINEETA ANHEE & ™3 ETE 3
A A R <A BN TG I U B A R

§5 MEHGIRE

5. 1 MEBRZEH=HABMR
e Tt H &8 ) o B S BT PR R (%)
1| Bt 58, 512, 088. 56 9.25
Horp: B2 58, 512, 088. 56 9.25
R Bt 503, 992, 844. 18 79. 71
[ 5 WL 2 $3 % 51, 591, 307. 09 8.16
Hr: iz 51, 591, 307. 09 8. 16
B SRR SR - -
Rl L - -
SRATA R - -
SN IR 4 % - -
Horpre SEWraRIEIE 1) 2R B 4l 7t B )

ﬁ
T 13 W



IR &

RiFe 4k 4 (FOF-LOF) 2024 4E45 1 B

RIT P NEHE NS

17, 906, 254. 99

2. 83

Fft

268, 646. 11

0. 04

it

632, 271, 140. 93

100. 00

5. 2 WEMRETAT L R B ER R AE

5. 2. 1 MEBIRBATI A REB A RERRHE

(v

eS|

~RME O

S e E L
B (%)

KR G il

R

il gl

54, 530, 625. 36

O[O |m | =

HLJI 7 BB OKAE P2 AR R
\

I

R

ALl isk . A hEAIREOLY

18 A Ol

5 RARA ARG B AR R

bl

3,981, 463. 20

4

AT AR 55 ik 55l

s Z NS4

KA AN 3 it B,

JE R SS < ABEA A R 55

A

PA A2 AR

e R E RS

n | "lo|v|IojZ2l=Ec NS (H|lZ=|le|T|Em

G

it

58,512, 088. 56

5. 2. 2 MEHARBATUL A RABRERRBREREHE

ARG AR A5 R AR A OB B R .
5. 3 BRI A UNHE 5 ST P13 E EL B KN B B 3 % B 41
5.3. 1 MEBIAREA RVHE &5 ZEEFF=15E LB K/ NERF B AT 48 B = B 4

e | REARS | BREAKR ([ BE (B | ARNE o) | HEESTESEEIE]T (9D
1 300750 TEAS AL 214, 560 40, 800, 729. 60 6. 82
2 601012 PR RE 406, 464 7,930, 112. 64 1.33
3 300059 KT E 308, 880 3, 981, 463. 20 0.67
4 002466 P ei: N4 64, 400 3, 089, 268. 00 0. 52
5 300763 FRIRRHY 45, 100 2, 686, 156. 00 0.45

8 3 13 W




T TR A R G B

(FOF-LOF) 2024 F5 1 ZFEFIRE

6 301559 HHAE IR 902 14, 576. 32 0. 00
301517 SRS 185 9, 782.80 0. 00
5. 4 MEBIREMF MM IR FRBLHE

e i 75 b ARME o) i T E R o)
1 K fii 77 33, 324, 114. 76 5.57
2 AT AR - -
3 K ik g - -
Horb: BURME SR - -
4 0|4 Tiess - -
5 Al 3 ik % 5 - -
6 T - -
7 Al (A2 #fit) 18, 267, 192. 33 3.05
8 G - -
9 HAth - -
10 it 51, 591, 307. 09 8.63

5. 5 METARIE A SAME i 2S5 7™ 5H EL K/ HERR RO BT 45 B 8 R A 4

Fe | figeag ity |[HE K | AniME Go) | HEETEHEE] 6
1 019678 22 [Efit 13 200, 000 20, 356, 465. 75 3. 40
2 113060 22 A5 110, 000 13, 694, 463. 56 2.29
3 019733 24 [Hfi 02 129, 000 12,967, 649. 01 2. 17
4 110084 TrIRFE A5 40, 000 4,572, 728. 77 0.76

5. 6 MEFARIZ A RPME G2 & F A LLFI /D HEF RN+ 42 B SHFESR R R

Gk

AT AR AR R AT B SCRFIE SR

5. T MEWIRIZA RIME G R SH#ELLHIR/DHEFRET LA RERTEVIH
AREAMERARFFA SR

5. 8 MEHARIE A FOMME o 2 & B 7155 LI K/ HEFP O B FLA42 BGIE S B BA 40

ATE G AR IR AR FFATBGIE

5. 9 MEIRFE SRR KBTI B 5 1B 0L i

5.9. 1 EWIRAE ST B FIBIR L 77 SRR 20 B 40
AR SR T AL S 4 T, MU IASE R

5.9.2 AR SERBIP RO BHEBUOR

WHE N AR T A 01

% 9T It

G, HMUETAE .

137




FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

()]

10 AR S E ST H K B A 5 B 5L i

[$)]

- 10. 1 A3 BT B 3 HBOR
[ YA R T AR SRS, U ER

()]

- 10. 2 |EFRAE BB BRI &R 5m A4
[ BN T A e R e, WOt A E

/—r
BT

[$)]

- 10. 3 A E R B B H VR
[ G AR T AR SRS, U ER

()]

11 BERA AW BHE

5.11.1
AT BT TRT A UETR (K RAT 1A AIR T A AT B

‘A‘Hﬁ‘
En

SLEERE, AR R G H

A — AR B ATFETT. LTI .
5.11.2
I SRR+ AR, B IRR TR R S RIUE %1 2 SR .

5. 11. 3 FAM B =M AL

e R &8/ o)

1 fFHRIES 6, 892. 59
2 |NBGEZRE R R 164, 406. 20
3 R -
4 |RIYRE -
5 R HIEER 23, 291. 22
6 ARSI 74, 056. 10
7 Ml -
8 it 268, 646. 11

5.11. 4 &5 BIRIFFH KA T 75 I A B v 3% 3 A5 25 B 40

e s ALhY fiii 77 44 ARME o b R B A L] (%)

1 113060 W 22 #:A 13, 694, 463. 56 2.29
2 110084 TR i 4,572,728.77 0.76

5. 11. 5 W EHIRAT 148 B A FE U 52 R AR L B Ui B

. o — TBEZIRE AR E | SREERE | FEZIRE
Fe | BEAR | BREH (56 EEB o | s
1 301559 FREEIA R} 14, 576. 32 0. 00| FrAZIRIEZ

1070 3L 137




IR &

RiFe 4k 4 (FOF-LOF) 2024 4E45 1 B

PR

301517

et 155

9, 782. 80

0.00

HibeiiE sz

FR

5. 11. 6 BRA SR & FHERF A FHEIR I
At A R S N RN, BB S T AR T AL o R B g B LB ) o T A ]

REfA LR 2.
§6 HE&EFHES
6. 1 MEBRIEA ME 5 E ST F=1RE H R/DEF R+ 2 E SR T HA
ERET
Fe | AR | BRELK @Wﬁﬁ%ﬁ%@ﬁ%ﬂ&ﬁﬁﬁ(iﬁ#@@%A%;ﬁ
51 (%) "
Y R
H&
E£$ﬁé*%@ﬁﬂ
1 512880 |45iEH AR | 59, 183, 000. 0050, 660, 648. 00 8. 47 =
ETF =
HRIRK B 28T (32 2 BT
2 001811 24, 452, 361. 61/47, 415, 574. 40| 7.93 i
wERGA| R =
N 1) P
3 515790 | Y&tk ETF )LE%%E}¥EQ44,372,285.0037,050,857.98 6. 19 5
s
%E@iﬂﬁ%@ﬁm
4 513180 i - X 68, 796, 600. 00132, 609, 588. 40 5.45 5
ETF (QDIT) g
FR IR R (B2 T
5 004235 9, 908, 249. 61|30, 303, 390. 61 5. 07 i
HIRA C = e
PR
RN om0
6 002685 | H#EIR RiE AL X 29, 887, 473. 6629, 923, 338. 63 5. 00 B2
BEIRA A *
%%#Eéﬁ%@ﬁm
7 512000 |fRIEFRA ] - 27, 405, 700. 0022, 527, 485. 40 3. 77 5
ETF =
B K I
SIS 0, 31
8 000242 | W& FEIE R VG N 6, 674, 603. 9218, 522, 025. 88 3.10 &
mERGA|
TR AR RS It B YT I
9 011932 27, 282, 549. 38]18, 071, 960. 71 3. 02 5
TIRS A 2 -
7 Ik R i
TR gt
10 001667 |K RIGHCE 9, 174, 266. 06|15, 954, 048. 68 2.67 7
BAE A A

#1103 13|




IR &

RiFe 4k 4 (FOF-LOF) 2024 4E45 1 B

6. 2 WXL 7 RIFHE ST AR % H

Ho. 5 REFERESEEAN
WFEH 2024 £ 1 A 1 2024 . N
5iH *Eﬁ%ﬁnigﬁﬂag LSBT N SRR e B
SRR
MHARE Gy e A i HR I B (T - -
MRS 5 HE e A Rl 2R (n) 14, 307. 73 -
AR B A I N S A A
s (o) 228, 719. 00| 228, 719. 00
\/E = . iy S Par
Eé’ﬁ%?¥§§%é%fLéEHGEZEZTffgﬂi 1, 233, 816. 60 603, 267. 43
#H )
%’E‘H%ﬁ%{i\ﬁ EMIRSAER 213, 182. 35 100, 544. 72
#H )
%%?%%i%%ﬁ#i%&% 190. 05 1
H OB
6. 3 ML W IFAWESRENEREWEML
RN, AIESFA IS R KA E R0,
§ 7 AR E S D)
BfL: Ay

WS

FR RV VR & (FOF-LOF) A

rh RV VR & (FOF-LOF) C

T S < UL

653, 487, 023. 95

259, 767, 683. 99

7 1300 1) 5 < A A

872, 747. 32

294, 960. 30

ik - 1 7 ST 1) i < L U ] 73 0

30, 655, 564. 16

33,132, 125. 80

T ST B B4 o A B A (4 Bk
UL =T D

T SRS Gty WU 0

623, 704, 207. 11

226, 930, 518. 49

T SRS LA B R

SR [ 73 0 A et

§8 ZSEHNEZHBEAREREELEERHIL

8.1 R&BHEANGH AR S ML

&L

AL

75 H

R RV VR & (FOF-LOF) A

R YL 3% Ve & (FOF-LOF) C

T AT B A

89, 999, 990. 00

T I IR) SR/ R U iy 3

07 Y130 Ik 52 /e [ i

T AR BN A AR 1 0

89, 999, 990. 00

T IR AT 1 AR 5 o 0y 00 2 < A
HALH] o)

14. 43

TE: SEN/HEMBUE RIS BN A, S /IRE RS A A2 S A 0

o127 L 13T



FRRIC e S B EE 4 34y (FOF-LOF) 2024 4E45 1 ZREE4R 4

8.2 & HHNZHERRERT ARSI 5 HAH
AT BNAAR S WA TC R B (] B S A S A 1R L o

§9 MR HEE PO MEERSR

9. 1 EMINE—BREFEESHMELFILBIBGEL 205891550
T A B BB R AT R A L AN A A T B R I 20% 05

9.2 MBI E PR M ERE R
p

§10 £EXHFHEHZ®

10. 1 FEXHFEZF
1. P EER T RO IR — 3 SRR A R R & 224 (FOF-LOF) SRR MHI ST
2. (PROCERA A A E (FOF-LOF) Fe &)
3 (RIS MR R (FOF-LOF) B ¥
4. (PROCERG R E e A (FOF-LOF) HZE U -5)
5. FEEEI NS BRI BB
o AR A P LE P EE 2R s A AT BERE 1 TA

(op)

10. 2 F#T30HE 2
LGS AT

10. 3 EF R

PV 1] B A T A (www. zofund. com) BN, BR7EELI ] P 34 T A A
P43 25 5

PRI AAR G P B, AR A TN PR R A R A A

RS LS 021-68609700, 400-700-9700

H R B A R A 7
202444 H 20 H

13751 3L 13

=



