HBRERAEE 6 NAFEHRESHESES
#4& (FOF)
2026 FE35 3 EEWS

2026 ££ 9 A 30 H

HEEHAN: HEEESEHFRAF
EEFEN: TEREBITRGARAH
WEXHHER: 2026410 H 27 H



THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

§1 EERR

S T B B B (R AR S TR ORI AE B AR 5 PR S K
SR HO P IS YRR P 52 R AR A B B AT

S 4T N\ b AR AT IR A PR R AR A e 4 205, T 2026 48 10 H 26 AT A&
SR I S5 R AL G S, (RS AR R TR %S R
N Ny

N\ AR DI (35 PR B9 R T 0SS RIS PR 4, (E ST o — s R

SNV R H A KB ST R, V% 0 R e SR A7 Al
S SERE AT EL

TR P 2 VR R R

I 2026 467 H 1 HESE 2026 49 5 30 H k.

§2 FHE 7= MR
Fe L RIFR HRZBAEE 6 N HFFERA (FOF)
S R AN 012787
SR (Y RLITATFF
EE&ERFERH 202242 A 8 H

7 IR I A0 AL A

5,152, 075. 48 13

BB H br

AT B iE ] 2 B B e B 5 < B B T VAT
Bk, EG B H RS ORRFE B R AR ahvE Al
R, PR K.

T

BB SRS

\g

AIEGEEEIRF I B SERA, Rk Xk
a R I B A i R 4R BE A &, DT SE I 4 58 7
KA H B, WX ek, BN ZEREE. S
TR ANTTE, TR AR [ S & KRBT =
TIOR8 N I B ) Y
(Black-Litterman #%) #fje A G E, LI 4E
B RR B = A M E . FR, 8 E BN
ARG IR ARG R AL S, SRITE 7 #0301 Beta IR
a8 LA P2 N Alpha WSas, A28 SBl R4 58 =K
AR HB.

NiEad e i

iR At CRED $REMEE 2 X 10%+ Ak fi i A
R Bl 5 X 90%

IR A 2 5 I

AFEG IR G TR G PR, PRS2 00T KU 7K -
[ R Uiez it St iR S N T e tE A I TRILE S LB S
M migie, RTREREeTRE. REME

o

Hoom o 13T




THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

FEFHAN HRESEHARAF
HEETLEN [ AR ARAT I A BR A 7
THERRMELE 6 DNHFFAR | HREARE 6 MHFEIR
4 EE A
TRAZESNESTHK 4 (FOF) A 4 (FOF) C
T @ A IR ARG 012787 012788
o HASR T JB 4 27 3 4 14 47 B 5 3,293, 257. 49 {y 1, 858, 817.99

§3 FEM St MESHERI
3.1 TEMEIR
wAz: NRMoc
WAl (2026 4F 7 H 1 H-2026 429 H 30 HD
EE B E =P VAR ZEFIC B 6 A A FrE TR & (FOF AR = AL & 6 4 A Fra VR & (FOF))
A C
1 A S S 3 394, 950. 17 114, 509. 05
2. A HAFE -1, 147, 026. 14 -349, 073. 40
3. ?uﬂ%@%ﬁf%ﬁﬁ,ﬁﬂ 0. 1911 0. 1777
bz}
4. WIR &% = iHE 3, 245, 389. 35 1, 802, 240. 13
5. WIAR I S AHE 0. 9855 0. 9696
E: 1 ERES WS EFERA NANWEE 52 &SI, 1H A2 G SEbrificas /K P 2
KTl
2. A C SIS fe B A IR SN . #FR IS . HARIRN CAE A e a2 shikas) 41
B AH 5% 2l FH AN BB 35 5% 5 TR AR i
3+ AR A 2 S B N B AT 2 e (AR SR 3
3.2 & ERI
3. 2. 1 & MBI AN KR R HE 5 F NS B R R 1 R
THAREMEE 6 MHEARA (FOF) A
Ml &5 bl B FE v
TR B K R 25 LE A S v
et [ EEKRO WaERhnEZE O—06 @—®
HEEQ lIEELE)
@
E=AH ~15. 52% 1. 70% -14. 57% 1. 72% -0. 95% -0. 02%
254 H 3. 66% 1.57% 3. 94% 1. 56% -0. 28Y% 0.01%
TE—F 1. 04% 1. 36% 0. 55% 1. 35% 0. 49% 0.01%
3T O 13T



TARZEFE 6 M AIFHIES (FOF) 2026 45 3 AR
U o 21. 47% 1.21% 29. 50% 1. 20% -8. 03% 0.01%
HE 4 AR
-1. 45% 1. 14% 8. 70% 1. 09% -10. 15% 0. 05%
R RS
THAREMNEE 6 MHFFHFIRES (FOF) C
‘ B ‘ ‘ﬂ%wﬁ%@
T E B R R ML g b S v -
B [EEKERO ‘ W RrEZE @ O—0 @—@
i =0) I EHEE)
@
HE=1MH -15. 59% 1. 70% ~14.57% 1. 72% -1. 02% -0. 02%
TEANNMH 3. 47% 1.57% 3. 94% 1. 56% -0. 47% 0.01%
k4 0.67% 1.37% 0. 55% 1. 35% 0. 12% 0. 02%
SR e 20. 19% 1.21% 29. 50% 1. 20% -9. 31% 0.01%
B4 A H
-3. 04% 1. 14% 8. 70% 1. 09% ~11. 74% 0. 05%
R RS

3.2.2 HESHFAEMURES RTHMEM KRR LIS RIS B dE i s

IR
HEEFREES N HEE RS (FOF) AR THFE K 35 A HH Mk 457 b 5 5 i 7 2
F) 52 R T4 T G B
28. 00%
21. 00% ]lrll |‘+l
14. 00%
| Wi
7. 00% f | W‘\
0. 00% 'f[:ﬂu "' Hf W'
~7.00% W%% » y lf"\,ﬂ
o W e [ /
—14. 00% W, "“}i r'..lh - Ill;r\ﬂu“w. r""lr“"r"mhlf J
| u* |
~21. 00% e ffh.-;} Mﬂi"l A
~28. 00% e 1““‘*«# LS
~35. 00% '
I EEEEEEEEEEEEE EE
A
A O A S S S S R G 1
— iSRRI E T BEERS (FOF) AR EEKE
—EIR MO Ee M AREERES (FOF) AR SRE N E
o401 3 1357



THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

MR B A RS (FOF) CR kPR K 3 5 R WMk 41 G B R e 7 5
By 75 8 5 4450 L PR
28. 00%

21. 00% |
;."IIJLH"H ’]
14. 00% l
. '*‘J'p"" | f h.| "\'rl.
7 00‘.-1 H/ -U’H\I r,'.n' "'1*,| iy Jn.'”
0. 00% £V Y T

~7. 00% AT r,v/ W
~14. 00% W%}&%ﬂ * fLrﬂw, j’rﬁl o f)w
. WW

-21. 00% W“ JTAM'“ kk""‘ﬂ,
~28. 00% 8 "“f\mﬁ

=35. 00%

‘:;‘1
e

2022-02-08
2022-05-08
2022-08-05
2022-11-02
2023-04-29
2023-07-27
2023-10-24
2026-06-29

2023-01-30
2024-01-21
2024-04-19
2024-07-17
2024-10-14
2025-01-1
2025-04-10
2025-07-08
2025-10-05
2026-01-02
2026-04-01
2026-09-30

—HREMEENAFFERS (FOF) CEPHEIGIKE
—EREMLZENARERS (FOF) cREihll S tElmSs

TE: ARSI ESERET 2023 £ 4 H 27 B it “ ke R G Holleas 2 X 20% + AR b 2 A
e GARB R Z X TH%HRAT IR IR (BUE) X5%” Ry “hfiigp e (BMED Rk
FEX10%+ H e g R Y B AR B R 2 X 90% 7, VR WAE BT 2023 4 4 H 27 H#ER M (LTl
RZBRBEMEE 6 MHRFA UNRG RGPS (FOF) AR BNV ST LR T8 B 65 TR AH B 2%

FETAE Yo
§4 BE AL

4.1 RELE (RESZENA) 6

EATE SRS G2 IR | 15 Ml
ERHM | &R | TR

A | HRSS B

AR, ZNat K e R Ll A
+-. 2016 £ 1 HZ 2017 45 7 AAEUF@E
A R F AT S il i 2 3. 2017 48 7
HIBAAT, 84L& Fh s #r )ii—
B, 2019 £ 7 H % 2021 4 6 A 7E FOF Mk
S5 HREAERT 7T 51— BN . 2021 £ 7 A & 2023
N 8 ATERG T TR B A E 2 .
:ﬁﬂagiZQmmm?H15 - 104 (BT 2 E Y I A A B 2024
) 8 H 2% 2024 4F 11 AR TR LB &
Kk 3 A HEFA IR G AL b i 4
(FOF) 3443, 2023 4 8 AT
TR E 6 MHIFA RGN ES
4 (FOF) (M2 H, 2024 £ 8 H
TR ERE AL 3 M H A RS
MRS (FOF) MRELH, 2024




THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

F 8 AR IR BT 77 H br =
FRA MR G E e (FOF) %k
G,

e 1 BEEEZER RPN NEEEFANH, FEEEEaEn YERE T iRE
N YCERE HSAE D], e B “ AR H I 29 AE 2 = PE i E RS H .

22 MEFAMNE SGEN GEFFEELENMESR. WH. SBE AR NN R EE I
HIAH R RLE -

4. 2 B AN E AN S EGIZ/E B TS F K3 A

AN, HSEH N HEST GEFRREEIER) SHAH REAERIE Lk & &
FIZI%E, AFWSHAEM . B sT i R N E BEANE F S & 50, A2/ R K RTEE T, N
H SR NBORECRM o AT A AR IS O BT AR 2 AT 4

4.3 ARG E U

4.3. 1 AP B B HHAT BN

AR GEHARE (A PESEHME) , e THRNATFZHIITER, RIEA
PRI N R AL

FERARPTH, HERBRIGRE L, WEE M6, NIra B e AT fR AT
SCRF. FEBIBTSRIERE T, AR IR ST A W IR A DB B B BB BURI L, IR S L A
BRGEE A RTELE R, B SRR3R Al R 1 s AR . XS AT |,
PRANRLE T TN 2 AN R A A G PAT IR EERE,  DURIEB AT Sl R AP . A H]
PR R B RRAG MR H &AL S, AR2fplizEflife st R, AET. NFEREM
FE b, I 2 A 8] R — A5 AR A I3 52 53 H AR R 1) 52 5y AN 1) 52 5y ) & B e Al v A, DA
AFREEAT (1 HS 3 H 5 Hy 10 H) BRI S 0 ik, e F R4l kLS
PG I I ot A 22 S BEAT 7)Mo A ) T SIS A58 T il B AR S RAR SRMb S5 AR R AT 1 DL it
TR, FEAFZS TG ERESE MR BRA AT, IFEERK, LA X
FIa, ARRAT

AN, ER AT 5 H BESARPATIE O R, AP N SR a, RRIUEM
BRATFEE G HIAT N

4.3.2 RERX BTN ETUH
AARTE IR K IUA I AR SR VAL T FEIE I 2 FIEZ3 52 53 J AT B AR SR RV 1%
SAFHAINE IR SE AT N A AR AEATE & 5T Rt R A 52 5055 i AT 5Eih

Foen I 131



AR E 6 N HFARS (FOF) 2026 55 3 =k

I H s [ 32 5 AT e ) B30 58 oy B iR 57 24 H RS &) S%IEE -

4. 4 |5 A E S BB R ED T

=FFRE, B B AMRHR R RS whE A Sk B TP I . AT BT S5 R fiSy
[iERZE SRR NN A PR - 2 = ) N SE S AT oA Y B B2 b7 TR S € € [N B DE R T2 N B ETE 18
MATWARIYE LR, B BRI R R DI, i Ak o K AR K i e, fIRAr
PHERBSERAGEBE . BORET, =FEEST RN @B AR B AR R
FAEST, Dy AR . <Rl E B . B2 TR RISk L & . e iZ e
R BEIZD AR S k5T, A RMESTRE TS S BUR O T — i Beli S 5 M i) R B AR IR TR A o

BB T5 T, AN T g AR SR R AT AR N E E ARG b T, DA SR #4948 T T 32 AR AT Ml S Al
R E . AR TN B B B, 5 A RS R _E P RO 5 208 RetE 4t
JE SRR R AR AL, PR AR A 5 BBl R

4.5 |EHANESFNLGRA

BEAREHARBREALE 6 MARARS (FOP) A FISEEMFIRE N 0. 9855 J6, AR
IR S BUREIE K3 N-15. 52%, AWV SR L R HEY 2 N -14. 57%, #E AR IR R
RAMBE 6 MHIFARSEG (FOF) C WIS MEIFE 0. 9696 JT, A IR G M AU EIE K%
N-15.59%, [FIINEST L BE U AR 2 - 14. 5T%.

4. 6 MEHINEETA ANHEE & ™3 ETE 3

Lo AR AR BB — A TAE H 2 & @i a NBE AR — A A

2 A I SN A TAE H &5 HER T T 0, ARSEHA CHZHUER
NI 2 HEAT TR R AL T TS

3y AR, HASIE B N AR P A I < v 1 2l A ] 2 R

§5 WBEAGRE

5.1 MEMRESFH=HEHEMN

== i 5 &8 On) i B S BRI EL A (%)
1| BB - -

Her: R B B

FEEHE 6,511,974. 28 86. 42
[i] 5 WAL 2 4% % 302, 321. 43 4.01
Hrp: ffid 302, 321. 43 4.01

B SCRRUE SR - -




THREMEE 6 MARFHIRE (FOF) 2026 5 3

AR

BRI - -
SRUATAE SR - N
SENIRE B - -
Horpre S aImI A A SN IR 4 < B B i
F

AT R A S At 471, 638. 40 6. 26
HAth Bt 249, 218. 83 3.31
ait 7,535, 152. 94 100. 00

5. 2 MEWIREAT A RO ERFTAS

5.2. 1 MEWARBAT L RABARERRES
E: AESAMRERARKFERE AR,

5. 2. 2 WEHIRIAT WA RPBBERH R TS

T AAL AR

IR RS A BB -

5. 3 BRI A FAMME o F B 1$E LB R/ HEF R B B B 4
5. 3. 1 |EFIRIEA MHE oG S 1B LB R/ M HEFF R RT T2 R B R A

T AL eARE

WIRARFFA IS

5. 4 MEWIREF MM RN GFRRAE

g

177 il

KRHME Co

=B

B IE L (%)

1

E X 5%

302, 321. 43

RAT S

w [ D

SRR

Hrp: BURMEERM

il i

Al R IR BT 5

ISR

A (ATAZ D

[l A7 5

Ol |~|o|on |

HoAh

10

At

302, 321. 43

5. 5 R & MR A RME HE ST 1#E BN T R T4 s R R A 40

e | e s fiirafr  |(HE GO | ARME GO | HEEESTEERE (%
1 019792 25 [E i 19 1, 000 101, 337. 07 2.01
2 019827 26 [Efii 01 1, 000 100, 865. 70 2. 00
3 019846 26 [Efi 14 1, 000 100, 118. 66 1.98

5. 6 & BIARIE A RME G EE T =13 E HBI R/ HEF BT +48 B 7 SCRESR L5

% 87 L 131




AR E 6 N HFARS (FOF) 2026 55 3 =k

B2
T ARG ARG WA R I R RFES .
5. T WEHIRIL A RME GE ST P#E LA R/DNHRF IR T4 57 & R 35 4
T ARSARERKFE SR,
5. 8 B HRIL A SRMME G EE T3 E LB /MR BB T4 BUE B 5 B 48
T ARG ARG AR R BULE.
5.9 MEMRAR SR BEMRBH R AT LU
5.9. 1 HEFARSE SH R KB R GAIH 2 BI 40
T ARG AR A WA RS A AR 5T

5.9.2 AESH R BIIP RABRRBER
AT AR RARFFA AR

5. 10 I H AR A S HF 0 E U0 3L 5 1% 0L i A

5.10. 1 AHIHE Gt (R HBUR
AT AR AR R AT [ 6

5.10. 2 FREIRAT SHH A E 5 B2 1A 28 I
TE: AR SAM AR RS A E AU

5. 10. 3 ZJ H FUI sR 8L F VA
AT AR AR R AT [ 62

5.11 BBEHASWMEME

5.11. 1 AESHRHIBI+HIEFH AT EAE R T IR E R TVLREE, R
RS HH Hl—FNZBIATTEDT. ATTHIER
AT B TR+ A AE TR A RAT BARARA I A IS A, e AR 2 o) T

—HERNRZBIAIHETT. ATTHER.

5.11. 2 BHEHH M+ L BMERTB N EE S ALK &L T E
AN, AT AT A R A AR 2k A R 20 58 (0 48 B I S IR (S L o

5.11. 3 HALBEF=HIR



THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

F5 ZHR &8 )
1 1 HARIE S 124. 70
2 ISR 75 53K 247, 631. 36
3 YRR ~
4 IR -
5 IV TR 1, 462. 77
6 HoAth SRR _
7 HAth -
8 feann 249, 218. 83
5. 11. 4 LG HRFFE KA T E BB AT #3519 40
T RIS ARG PR KA 4T 5 B nl #3655 .
5. 11. 5 & BRI+ 48 I = AR T i 52 PR 1% 150 i 1 BH
T ARG ARE IR KA R
§6 ZEHFESE
6. 1 |REFRIEZA RME 5 E ST =R EH KD EF R+ 2 2SR T HA
=EET
H4 s
e Aiiﬁ
T | e | ReLL | BIEFR FEAEME () e E Go)| FEEE A%;@j
%
51 (%) P
He
BB |, X
Yy
1 011301 | &R ROLFH 209, 902. 30| 431, 790. 02 8.55 5
&C =
HIiikME |, X
Yy
2 019024 | BATILHE RA ;ﬂ& 167, 775. 06 398, 683. 88 7.90 5
e C g
RITLR |, X
267
3 001564 | Zn k¥t REBIF 94, 899. 67| 375, 138. 40 7.43 5
BE A A
ST E LEARILEED 'S -
4 013680 AT A X 281,328.91| 372, 170. 02 7.37 5
AT |BRLTITF L -
5 025542 SR X 60, 386. 61| 356, 299. 11 7.06 5
FEAR Bk 3L T
6 008314 150, 999. 47, 289, 692. 48 5. 74 5
MR A R -
FRRLLF] |, X
ki)
7 004814 | fRERIE ;g,ﬁfawz 142, 205. 10| 283, 343. 66 5.61 &
mEwa A

10 3L 137




AR E 6 N HFARS (FOF) 2026 55 3 =k

& E R | AT -
8 010625 KR A C X 346, 475. 15 277, 526. 60) 5. 50 5
MSAERTEFT | B2 BRI T .
9 007146 RN X 98, 427. 71 266, 365. 07 5. 28 5
GyITIER | 4y e
10 011848 | MbAEAR jgéﬁ?§3¥ﬁy 310, 722. 97| 255, 445. 35 5. 06 5
RS C g
6. 1. 1 |EWRE A RME 5 ZEESFE = HE R/ MEF T8 ATFEE R 3=
BREESTEHA
T AREESAMREIRKFFA A SEEAT R G L
6. 1.2 MEFREEFENER AT EENNREGRELERER
T ARREARE R KTFE AT EEAI RIS
6.2 JHX G RFEEEER A
Horh: 25 REEHEEEFEN
5iH aeedil 2;225}2 : fal H 202617 ) o v A St e
e 2
L R B e 1AL AT - -
MRS 5 F 4 e A e Rl 2% (o) 1, 122.02 -
P SR S o ) VR N Kk
st G 5, 395. 73
%%%ﬁﬁﬁﬁim&iﬁ%ﬁ 21, 775. 83 338. 18
A GI)
MHARER RS A N SO AR 3, 624. 35 6. 33
()
M G I G TR 5 P () 3. 52 -
MRS G H e T A Y (o) 227. 72 -
e U RS AN AT ERS . NS NS SR R R IR e A 4

B FLE AN T AP I SR S M BHE,  LRIRGHOHE IR AL SRR v 5 5
HISE PR T G DURTE PR R S G R e B RIZE MMM 2 R AR I . IRIEASIE R A
ESEFRMAE, EEEEAAGREE I P RAT B S8 B O 2
MUY, SRR NGNS & R G A B BT 2 el o SO & R 4T
HNZ FHASTE S0 F W S B A 1) (ETF BRAM), B 4iE 0 B4 IRIE
O H AN I B RE(ml 9 CRZIRAR ORI, SR S A5 20 € B U, JF T AR 58
7 S ] B P ER AR« B IR 55 AR A S, b AR B L B[] B AR SRR L B (B I 47%_E A
SEPAT, B IRSS 2 AR 8 BN MR B8 SR IR AR Bk 57

6. 3 A& A MRS R ERNE XL E

o1l 4k 13750

i
pa:

. BEET



THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

AR T I B AR R R AT

§ 7 TR E S M

Hfr:

i HIRBEMELE 6 MHEE | WIREMNLE 6 MHFFH
BA (FOF) A BA (FOF) C

ik 5 AT 4 A A 6, 685, 832. 33 1,937, 566. 49

i S 3 R 3 4 A FR A 0 58, 724. 50| 63, 959. 63

R - R B 1) J55 45 S U [R] 43 01 3,451, 299. 34 142, 708. 13

s HA A 0] 2 S PR AR S B (A B
/DDL =7 JEHE)D
i I R I 4 4 0 e 3, 293, 257. 49 1, 858, 817. 99

§8 HEEHEANCHEFRERFLEERF R

8.1 ZR&BEHEANGHARESHAZNFIL
T AR AR EE A RIZHEA R ERRAEE.

8.2 £ EHENZHERRSBALEE 5 N4
VE: AR WA G RS R VS R A S

§9 B R EH R HMBEERF R

9. 1 IWEHINE—BREFFESHB LA B EGET 205891550
T AT G I T B — BB R e A L 3k B ek 20% A L

9.2 MR E RN M EEF R

Lo AIREIIN, AREEESEEANERNFEZ N

2026 49 A 29 H, VEBRELAEBTAFRSSHE, BAGEEIES LESEHAT 2026 49
30 HEMUE BN PR GHERIE S AR AR X T RS m BTN BT AL,

2, 2026 4 10 H 15 H% 2026 4F 10 A 28 H, H&E A LLEIHT NGRS MHRA AKX
22, JEH CRT LR E 6 A RFA IR GRS TS (FOP) B4 4 FA LF I
WD), PEWNAREEEIAT 2026 459 H 28 HARAN (LT MARRMEE 6 A R R & 25
kg (FOF) LB AT IS MR ARSI AE) KAESA .

§10 HEXHFHF

o120 4E 13750



THERRMEE 6 MHEFEIRS (FOF) 2026 4E55 3 =G

10. 1 FEXHFEZF
1. R S A 4 5 8 1) S A
2 THARBMECE 6 N H ARSI G P RE (FOF) HEEaR
3. THERBEMEE 6 MH ARG IS RS (FOF) fHEU T
4, THIRFMECE 6 N H ARSI G P IE (FOF) FRE Wl
5. EESEINS TR EWHIE, An) =
6. FEGFEE NS AR HEATATE LR
7o AN TE T EE R 2 R B AR R S T
8 APENIE M £ RN At SO

10. 2 FE0H AR
TR 2R T X RV A 5189 2 S2 i 1-7 |2 B4 I AN

10. 3 E PR
PoRE 0 B34 T AMUG (www. spdbfunds. com) R, BiAEE MV 8] N B3RS A\ I

NI o
PR BN ARG FIA SR, W EEHA .

PR O EIE: 400-8828-999  BR 021-33079999.

HRESEHARAE
2026 4£ 10 A 27 H

13| 3L 13 ;W



