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- - - 135,840.32  135,840.32
- - - 742,805.29  742,805.29
2,041,185.20 - - 7,156,155.74 9,197,340.94
021 12 31 | ° 6 1 s
5,555,728.97 - - -| 5,555,728.97
909,215. 46 - - - 909,215.46
137,546.77 - - 4 137,546.77
-117,093,540.00 -1303,061,698.44320,155,238 .44
13,700,000.00) - - -| 13,700,000.00
- - - 128,520.00  128,520.00
1,572,992.11 - - 4 1,572,992.11
- - - 109,454.66  109,454.66
21,875,483.31117,093,540.00 -1303,299,673.10342,268,696.41
- - - 5,471,160.94 5,471,160.94
- - - 48,978.36 48,978.36
- - - 118,097.17  118,097.17
- - - 51,437.48 51,437.48
- - - 942.40 942.40
- - - 311,087.68  311,087.68
- - - 6,001,704.03 6,001,704.03

45

64



FOF 2022

01,875,483.3117,093,540.000 |

4297,297,969.07336,266,992.38

7.4.13.4.1.2
2021 12
2022 12 31
31
27 -49.03 -32,474.85
27 49.03 32,474.85
7.4.13.4.2
7.4.13.4.3
VaR(Value at Risk)
12 31
7.4.13.4.3.1
2022 12 31 2021 12 31
% %
482,384.22 5.24 26,775,265.44 7.96
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-92,835.13 -92,835.13

-92,835.13 -92,835.13

2021 1 1 2021 12 3

2,215,395.63 2,215,395.63

100,091.41 100,091.41

/ - -
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FOF 2022
1,782,115.89 1,782,115.89
43,599.20 43,599.20
43,599.20 43,599.20
576,970.35 576,970.35
476,878.94 476,878.94
7.4.14.2.3.2
/
- 0.00% -0.00%
/
576,970.35 30.22% -61.61%
7.4.14.3
7.4.14.4
7.4.15
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64



FOF 2022

88
8.1
%
1 482,384.22 4.85
482,384.22 4.85
7,392,525.98 74.37
510,104.79 5.13
510,104.79 5.13
4 - -
5 - -
6 600,000.00 6.04
7 856,036.21 8.61
8 99,095.03 1.00
9 9,940,146.23 100.00
8.2
8.2.1
%
A 41,782.00 0.45
B 8,170.00 0.09
C 174,705.22 1.90
D
170,956.00 1.86
E 51,754.00 0.56
F - -
G 22,913.00 0.25
H - -
I
J - -
K 12,104.00 0.13
L - -
M - -

50 64




FOF 2022

N - -
0 - -
) - -
Q - -
R - -
S - -

482,384.22 5.24
8.2.2
8.3
%

1 600863 16,600 57,934.00 0.63
2 601985 9,500 57,000.00 0.62
3 601868 22,600 51,754.00 0.56
4 000998 2,600 41,782.00 0.45
5 600011 4,800 36,528.00 0.40
6 002180 500 25,945.00 0.28
7 002422 900 23,949.00 0.26
8 603056 1,100 22,913.00 0.25
9 600886 1,800 19,494.00 0.21
10 002050 900 19,098.00 0.21
11 002385 2,100 18,690.00 0.20
12 002262 700 17,185.00 0.19
13 002049 100 13,182.00 0.14
14 600048 800 12,104.00 0.13
15 688518 382 11,158.22 0.12
16 300593 200 8,496.00 0.09
17 000768 300 7,635.00 0.08
18 603308 300 6,390.00 0.07
19 600873 500 5,090.00 0.06
20 300777 100 4,915.00 0.05
21 600938 300 4,560.00 0.05
22 000792 200 4,538.00 0.05
23 603699 400 4,440.00 0.05
24 000400 200 3,994.00 0.04
25 600988 200 3,610.00 0.04

8.4

8.4.1 2% 20
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FOF 2022

()

1 000998 11,989,583.10 3.57
2 600089 10,464,911.00 3.11
3 600905 8,967,382.00 2.67
4 600258 8,934,928.00 2.66
5 300590 8,491,150.58 2.53
6 601717 7,943,094.00 2.36
7 000002 7,919,948.00 2.36

000997 7,542,784.00 2.24

300337 7,278,174.00 2.16
10 300775 6,450,952.70 1.92
11 002497 6,358,548.00 1.89
12 600522 5,570,870.00 1.66
13 601899 4,827,629.00 1.44
14 000933 4,823,222.00 1.43
15 601975 4,759,867.00 1.42
16 002180 4,331,617.00 1.29
17 000977 4,222,150.00 1.26
18 002384 4,022,842.00 1.20
19 600893 4,015,342.00 1.19
20 000792 3,966,663.00 1.18

8.4.2 2% 20
()

1 000998 16,610,254.06 4.94
2 600258 15,394,725.00 4.58
3 600089 12,437,220.00 3.70
4 600905 10,252,033.00 3.05
5 300337 8,102,882.00 2.41
6 601717 7,872,318.00 2.34
7 300590 7,616,658.00 2.27
8 000002 7,401,499.00 2.20
9 000997 6,617,475.00 1.97
10 300775 6,248,503.00 1.86
11 002497 6,110,213.00 1.82
12 600522 5,911,534.31 1.76
13 601975 4,736,141.00 1.41
14 000933 4,664,264.00 1.39
15 601899 4,434,378.00 1.32
16 002180 4,359,712.00 1.30
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FOF 2022

17 000630 4,308,734.00 1.28
18 600893 3,940,583.00 1.17
19 600438 3,935,815.00 1.17
20 000977 3,897,017.00 1.16
8.4.3
237,853,050.78
255,378,172.08
8.5
%
1 510,104.79 5.55
2 - -
3 - -
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 510,104.79 5.55
8.6
%
1 019666 22 01 5,000 510,104.79 5.55
8.7
8.8
8.9
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FOF 2022

8.10
8.11
8.11.1
8.11.2
8.12
8.12.1
FOF
80% QDI
0%-40% (
5%
8.12.2
b
1| 511880 11,000.00 | 1,101,012.00 | 11.97
A (ETF)
2 | 518880 213,100.00 |  849,416.60 | 9.24
(ETF) (ETF)
3 | 004885 692,686.03 |  725,450.08 | 7.89
4 | 450005 609,012.57 |  666,686.06 | 7.25
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FOF 2022

A
S | 519989 . 502,240.56 653,414.97 7.10
6 | 110008 423,776.60 570,276.17 | 6.20
7 |1 005852 A 416,667.96 534,001.66 | 5.81
8 | 007128 282,596.19 372,574.82 | 4.05
A
9 | 519997 405,886.81 369,397.59 | 4.02
10 | 519195 125,643.66 328,884.84 | 3.58
11 | 511360 2,600.00 276,010.80 | 3.00
ETF (ETF)
12 | 000107 A 188,380.32 239,054.63 | 2.60
13 | 270029 197,058.88 231,741.24 | 2.52
A
14 | 519995 456,864 .41 197,091.31 2.14
15 | 511990 1,801.00 180,125.21 1.96
A (ETF)
16 | 512200 70,200.00 50,544.00 | 0.55
(ETF)
ETF
17 | 512010 | 300 98,000.00 46,844.00 0.51
(ETF)
ETF
8.13
8.13.1
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FOF 2022

8.13.2
8.13.3
1 75,044.20
2 -
3 19,001.38
4 -
5 -
6 5,049.45
7 -
8 -
9 99,095.03
8.13.4
8.13.5
8.13.6
89
9.1
% %
363 24,167.24 1,442,318.09 16.44 | 7,330,388.84 83.56
9.2
%
982,080.25 11.19
9.3
50~100
50~100

56

64




FOF 2022

810
2020 8 24 675,052,622 .64
306,701,099.87
208,103.07
298,136,496.01
8,772,706.93
811
11.1
11.2
11.2.1
2022 2 21
11.2.2
11.3
11.4
11.5
11.6
30,000.00 3
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FOF 2022

11.7
11.7.1
1
2022 1 18
11.7.2
11.8
11.8.1
() ()
1 241,062,471.53 48.90 152,183.17 53.20
1 211,288,207.07 42 .86 112,260.20 39.25
2 40,640,168.87 8.24 21,593.18 7.55
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
<1998>29
[2007]48
58 64




FOF 2022

11.8.2

)
Y
" )
D)
- - - - - | 63,796,558.80 | 6.33
19,723,280.00 | 100.00 | 734,649,000.00 | 93.75 - | 808,578,503.45 | 80.18
- - | 49,000,000.00 | 6.25 - | 136,067,797.59 | 13.49
59 64




FOF 2022

11.9
1 2022 13
2 2022 24
FOF 2021 4
3 2022 24
2021
4 2022 26
5 2022 8
6 “ 2022 16
7 ? “ 7 2022 16
8 2022 23
9 2022 23
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FOF 2022

10 2022 3 3
11 2022 3 17
12 2022 3 31
FOF 2021
13 2022 3 31
2021
14 2022 4 22
FOF 2022 1
15 2022 4 22
2022
16 2022 4 25
17 2022 5 7
18 2022 5 11
19 2022 5 25
20 2022 5 26
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FOF 2022

21 2022 6 8

22 2022 6 13

23 2022 6 15

24 2022 6 15

25 2022 6 30

26 FOF 2022 2022 6 30
1

27 2022 7 21

FOF 2022 2

28 2022 7 21
2022

29 2022 8 4

30 2022 8 17

31 2022 8 17
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FOF 2022

32 2022 8 24
33 2022 8 31
FOF 2022
34 2022 8 31
2022
35 2022 9 2
36 2022 9 28
APP
2022 10 26
37
FOF 2022 3
2022 10 26
38
2022
39 2022 11 8
2022 12 16
40
812
12.1 20%

12.2

63

20%

64




FOF 2022

13.1

13.2

13.3

813

64

64

FOF
FOF

FOF

2023 3

31



