REPLEK FHEIEFREE S (LOF)

2022 F55 2 Z

=R

2022 %6 A 30 H

HEEBFHAN: BEEESETEROARAH
EEEEN: YPEERBITROBRAF
WREZEHER: 202247 H 19 H



FRABHTMAK 35 5 (QDT T-FOF-LOF) 2022 4E45 2 FRFR 45

§1 EERR

FELE M HE 2 LR RS R A EE R I, 3T MR B KOs,
FEXTFL YIS HERA R e B AR A ) S DT

FEGFEE N E@RAHUT IR0 A IR A A RIS AFE S S FRUE, T 2022 4207 H 156 HER T A
Wt M 5 FhR . HERIAR R AWM EEANA, REERNBEAEREBICE. 1RSI
NE AN DN b

R R VR LR F SRS 7 I SR U FRAE PR 58, (AN ORIERE & — s A

FEEHE A SRR HARRIL . SV KUK, BB 7R 30 SR A BT 4 ) 1A
e SAEEE VLR

AAR s I 55 BORERE H it

AR WIE 2022 4E 04 H 01 HiAEZ 06 H 30 Hik.

§ 2 &7 FE

FHe 4 TRIFR HRAESTIE K 32 81 (QDTT-FOF-LOF)

3 N TR PridAk LOF (FALiEZ fEFR)

4 TG 161815

S (SN T RATTFFE (LOF)

HEAFAERMH 2010412 A6 H

s WK FE S 0 355, 697, 437. 71 4

e =k TEA R HIH A XS RTE F, E L 7E 2 BRYE R i
Prdfik LS, AREE LS R HK PR E
A o

e A I G N AE A BRI B RS IR ER B L & T PR B ETF,

PRER B BRSBTS I BTF, Mb gttt uE 90% L E
SR TR AL F IR 4, DL A B Tl I R
50 ETF st & 0 R v 5k 4, FERA
“HEIMT” MEEESNRKRG, L6
ERASNTHAT R E, RS “H k" m
i 326 B3 K = A ) 2 4 AR B R AR A A A i B, SR
e KRR e .

AR B SR B I B B e I e SAE SR B i TR
ROE TR 4k~F,  FRE R &b AL i T B
RAB A 2 BE G
AEESMRFAEH N BRTEEME =S
FARRE SIS E M 60%, HAHAMET 80%H5 % TP fk
RS, I A ECE B H TE— 4 DL BUR

F2u il ;W



FRABHTMAK 35 5 (QDT T-FOF-LOF) 2022 4E45 2 FRFR 45

PG & TR T B B 1A 5% sk 32
SIRIRERLEE T MIaEUY  ETF, BRERSANEOCER M
I ETF, Mk 457 LU E 90% LA b2 i it 4R i 3k [F) B 4,
PR F BB T AR R ETF Bifion 3
o KL P BCE AT dh Sk g LAER R T i 15 AU
kg st H bR, EH RSO AR AL HNE, WA
B EATAT

b 455 g i v PR s e R TR R 2 R

(S&P GSCI Commodity Total Return Index).
RS AL 28 R A1 ARG NFREIRPUBIK AR SR SRS, HKX

AT B T R R ST M i3 4.
FEFH AN FRAEFE &85 PR A A BR A )
HELEN Fp [ R AR AT IR A BR A
- —— T ZFR: The Bank of New York Mellon Corporation

R
" : TR AL AT G IR A 7
§ 3 FEME I MELS R ERI
3.1 XEM &
Bpr. NRMt

BN S0 R AR (2022 4F 4 H 1 H-2022 4F 6 H 30 H)
1 A C sl e 6, 690, 763. 63
2. A HAF 7, 347, 300. 61
3. IR £5) 3 44 A #AF i 0. 0207
4. BRI & % 1 E 271, 609, 660. 86
5. AR S B E 0. 764

T L A OSBRSS RSN . Betilieas . AR ORE 2 seprE2e sl 0
BRAH 2 I R A, A v A 3] O SE Rzt n_E A 2 Fe (B AR sh Wit -
2+ ERAEGWEHRIS A OIEFFA ANZ SRS, TH ARG LR AT 28T A

B+
3.2 BEHERI
3. 2. 1 BEMBUAENK R R H 5 FHAMRL ST s B s 2 1) B
M%7 . 20E5"
FHEIK R | I E KR | LSt
B T EFR | O—6 @—®
® WEZEQ | HIREERO
HEEZ®
E=4H 5. 82% 1. 61% 2.01% 1. 82% 3. 81% -0. 21%
TEANNH 32. 41% 1. 70% 35. 80% 2. 25% -3. 399 -0. 55%




FRAEHUE K 3 B (QDT T-FOF-LOF) 2022 4E 55 2 T4 ss

ik 37. 16% 1. 53% 45. 05% 1. 88Y% ~7. 89% -0. 35Y%
o= 60. 17% 1. 37% 50. 88% 1. 86% 9. 299 —0. 49%
oA 76. 85% 1. 13% 73. 66% 1. 58% 3. 19% -0. 45%
H 3 44 [A

-23. 60% 0. 89% -21. 26% 1. 40% -2. 34% -0. 51%
GRS

3.2.2 HESEFAEMURES RIHFEH KRR L IE S RS R A R

T HI LB

RGP Ak 2 20 (QDI I -FOF—LOF) 2-it:3 18 48 = S 5 5] 1A Mz £ HC A2 Bk SEE MK 5 0 &) 15 3,

SE 3ot HOE)

20. 00% i

10. 00%
‘:I -ﬁ MI Imldlﬁ“ m.{fb 1

0. 00% \r AW

~10. 00% |

20. 00° Lr“rh\'ﬂ‘%ﬂ \l
. Ty !

~30. 00% \
) 1|I|b4l'!|||_f

~40. 00% (WA A

-50. 00% Yo AP LT A
“ W, PN

~60. 00% ]

~70. 00% n
O 0 o o (] (=] [=3 o [ O o o o — (=] o - O -+ (=]
O N e R NI ¢
— (=] (=] — (=) — (=] (=] — (=) (=) (=] (=] — (=) (=) (=) (=] — (=)
e T Y S S T e
S S R R R R R R R R BB 23888¢8z&8c-5¢

|—§Eﬂé#ﬁi§ﬁﬁ$&@mnlI—FUF—L{JFJ%‘.Jr?éHEi%H’ci FRAESLIE fcE R (QD 1 1-FOF- LOF)?VI‘&h%i‘:?ELﬁE§$|

T ARERSAFAEKHYIN 2010 4 12 H 6 H. #ELEEGFEME, AHEEHIEESESRENR

N A PO AR O 45 RO A I <5 1) & IR 0% BB Lk B 5 [R) 38+ = S U RIE -

B TR
Bl B B HAE—4E LAA BUR R 3058 LBl

TAMET 24

BHAME T AFEEF S0 60%, HA KT 80%KHE TPridk =84,
B R 5%

PR J2 R ) 2

SIRIRERZEA T A PR 20T ETF,  PREFZ BN BORER AN RS 10 BTF, b SR Ehie A vE 90% LA _F 2 rd i i

B 3eE g, DAL R T

IR H 555 0 ETF sl fiids Bk 4

§ 4 BEAME
4.1 H£E&E2E (HELSLE/NH) RN
W | ms Egiﬁg%ﬁ%%ﬁﬁwqﬁiéﬂ B




FRAEHUE K 3 B (QDT T-FOF-LOF) 2022 4E 55 2 T4 ss

Ze 3

&, PHEEACIR TR AT 5
e, IUTEB TR
G4, {20174 12 A 25 Hiig4
(RARAEPUIBAK 5 BUE SR 3 7 3 4
(LOF) 4203, H 201843 7
HZ 2020 4F 12 H 31 HIefT4R4EE
A E AR B AR IR IR T A
R4, {20184E3 H 7HZ 2021
1A 13 HAMER ARG R =N
e 32 B 5 AR R e IR 3 5 T i 4
S22, {20184 3 H 7 HE 2021
2 H 25 HITARE(E BRI 21k
Mo ik B 52 Y R e AR I 5 T 4
RAERIRAZ ORISR R I 4 5
&4, H 201843 A 7 HiZH#/T
RAEHT RE VR AR AL i i 2 Y
KiERUFF R TR ERE2M, A
2020 £ 9 H 29 HiZ e EH % TR M
T AR GhR g E A B AT AL 5 1Y
F T HE 4 B R4 (QDID)
R, H 2020 410 H 29 Hig
HARARE A moRHE A% i SR
KiEUEF R TR ERE2M, A
2021 4F 1 H 1 HildHefraseta
(] ik A BOIE F 4% 7 i 4
(QDII-LOF) Jeg4eB, H 2021 4
1 H5HZ%E 202246 A 29 HAMfefE4R
HerpE SR L AZ ) BT il Fa £
IEHHR RS S5, [ 2021 4
2 H 4 HiEgfefE e FiE r #sR 500
A oy BFF TR HOIE 7 4% 7 4 A
G4, {2021 4F 2 H 9 HE 2022
6 H 29 HATARME IR 3
A oy BFF TR HOIE 7 4% 7 4 A
G4, H 2021 £ 3 A 10 H & 2022
6 A 29 HITHREiratas)s
A2 5 B G FR HOIE S5 5 R L 4 5
&4, H 202145 H 25 Hilgif
(AR IR A il 2 o o A
FBGIEEOE R I &I
FH, [ 2021 4E 6 H 24 HE 2021 4F
12 A 21 HHATREHIE 800 (R E S
FERBAAL 55 BUTF TR F i Bk 77 2 5%
ReHEAH, H 2021 410 A 26
H S ST AR A iE gl 2 8 S ok




FRAEHUE K 3 B (QDT T-FOF-LOF) 2022 4E 55 2 T4 ss

MV =3 #AE 5 B TR BOIE 7+ 4% 5
Rees, |20229 1 H 17
H S AT AR AR AR s i d R
A 5y BT TR HOIE 7 45 57 k4
&4, {20224 4 A 7 HEZHAT
R A EROHT REIR 2 A ik i S22
REIEF R T E (QDID) #4
2. BAMLEERE. EEE: PE.
2. IR T AR KE .
TR (FH) FF. YEANEE
R E AR 201047 H
IINARAERE S, PRSI BE A
Fbh. EESHPE, RREH,

RE2H, PURRAME TR

AL \
BRI, o a B HESLHL, {20134 10 5 17 H
4 Zii 2021125 2T H 155 %2017 4 11 A 24 HIE4R4EGTIE

Ik EEUEH RS (LOF) EEL
P, H 2021 4 12 A 27 Hi2E(F4R
e AFRAZ O IRIE SRR Fe 4. R
HEUmEK 2 AIE S T R4 (LOF)
e, BANLTEH. FEEE:

HE

e 1y SEAC AR H AT AR FO R R e A R AR H Bl RIE kg2 H
2+ AEZF AL SCEMATIE & GIEZFAL AL R BERE B ANED AIASCILE -

4.2 REHNFE S EENTERBILREHA

AT E BN IR (PR ANRIEMERESE) (R NRIEAENES 1%
WEEE) o (RTFHFERIETF RSB EEINE) LSS EAEN . (RS IK EBHE
IS (LOF) ZgEFED) MEAMA SRIEEEMIIE, AL WG BhRS oT0 JR 0 2
A LB, AR/ R KU (K2R AL E, 9B i B A N ORI 2,  ToHR =5 2 e 0 40
R AR AT . ARkl BTN ARERTHEFEA RIS EEFMLE.
4.3 PR GET Y
4. 3. 1 A3 5 B AT RO

AN, ARSEHENRHAT GEFRRESERAR A TESHERTEL) ,» 5%
AR RE S AE, T8 RGN TAF S M7 s 2L 5T AR B3 5 AP AT, AP X fs
W E BN TA RS A . ARTE S B KER Ar A Bk 4 A1 25— AR EEAN R B [H] 2 P
(I HW. 3HWRS HAD FIRZESHIIZ M ZNT Kl CEERN 95%) FE 3 & st

% 6ul L1l ;W



FRAEHUE K 3 B (QDT T-FOF-LOF) 2022 4E 55 2 T4 ss

JTHEAT TR, RKEIUER A5 5 I LI L

4.3.2 REZ BT NHE T
AN, ARG ARKIUFAET (e T B D15 AR i FiE 1R 5 5 38 54T N o

4. 4 WEHHNES KR RIERANSRI LA

2022 4E—ZR S, SRR SIS BURIE BB, 5 MO ZE T, 1A AR I R
FaH bk 2%, AR 500 FREC T K 16%, AWEIEA EATEE LK 2%, &N, HE Lk 6%, %
M B b REAH, JRRRE T DS BASRSREACE, RN sh RIS AT T — e R
(EXDACSEIR
JEEEASR, BATHEREZ AT, HEFEMRE, FREFRS, AR TIEENREE.
H it B AR B3 BR, B E B AR R AT B SN EM TR TH, HZMFE
P B R S A T K, W MR IBUR MR TR B — B A Bk . BATI AR 25
B S 75 SR — ANVRRTE XU, LR 20 SR P 75 SR A R A X i, BURAE SR 578 S AR
AU AT R AR — 2Pk Jedk, E RGN ORAE AR, [F) A o [ 28 U I R A A BRI 1R
R TETE M TSR IG K A TIAE SR AR5, FRATIB T DA Ay b ZRBsia o) Jie ot 5% 2 v R £ SR ¢
K, T OPEC 347~ (& /1A IR HAE A S0 ZR& I8 IX W T M R 18, RAVRYERE 2 5
FRIRE ST, TNt TR0 A B A0 Tk P e 15 B 1) S R LR
WEAMAGIIARATES M EFES 0. 764 J0; AWM RS MBI KRN 5. 82%, WG
FEUEW A 2. 01%.

4.5 MEHINEETA ANHEE & R E T 3
AN, ARSI A TR H S M EHRA N AR = 0 A B 8 5%
ERT T H TSR

§ 5 BIAGHRE

5. 1 REMREEH=HEHMR
75 iH & (NRMm A B BRI ()
1| PR - -
Horpe Y iE - -
i - -
TEFEIEIE - -
i Hu =S FE SRR - -
2 | el

=Ny
[\
o~
©
O
DN
o
[0¢)
o
~~
S
AR
]
o1
[\
[\)

'~




FRABHIE K 3 3 (QDII-FOF-LOF) 2022 4E45 2 Z=REE R4S

3 | e i 5B - -

Horp: figz - -

B SCRFIESE - -

4 | ERRTA AR IR - -

Hrp. i - -

o - -

IR - -

BIE - _

5 | RAIRE &M - -

Horbre SRl A 1 SR NGB 5 < i %

2
6 | Hemiisn TR _ _
T | BATHERRS & & AT 34, 458, 969. 25 10. 37
8 | HAtht/™ 47, 872, 065. 34 14. 41
9 | &it 332, 253, 839. 06 100. 00

5.2 MEMRESNER HKX) IEFTHIRELFLRIER R
T AKE QA WIAR KR 5 R ARFESEIE

5. 3 MEMIAREAT LA KK B R IR RAS
T ARG AR S AR R RS A SR

5. 4 JIRAL A SOHME o B & B 9B P R/ N HEFP B A B 3 W 4

5. 4. 1 BRI A FohME & 2 & B8 AR/ R RT 48 R AR
BRI
T ARG AR A A RS B SAFFEIEIE

5.5 MEMREFFFEHFR NI RNHEHFRRAS
T ARG AM A HIRRETA 657

5. 6 MEFARIZ A RMHE S F = 1E LLI R/ HEA BT LA B R B B 40
T AEEEAMRERRFA 557

5. T WMEHIRIEL A RMME HES T ™13E HB K/ HER KB+ B SO e 3R
Gk
T AT EAR A AR R B SRR

5. 8 M HIRIL A RMME HES T 13E H K/ HEA BB L2 SRATE M BOR W
|



FRABHTMAK 35 5 (QDT T-FOF-LOF) 2022 4E45 2 FRFR 45

TE: ARSI WIRRSFA SRR b

5.9 MEWARIE A RME SRS H = #HELHI R/ NP R+ 2 2SR T A

. ARMECN | HEEEF
5= HeL2m | FEeRA BE R EHA _ .
’ BT | ks %
UNITED United
STATES States 48, 340, 871.
| 35 LIl ; PO 17. 80
BRENT OIL A JPRG Commodi ty 92
FUND Funds
Invesco
POWERSHAR PowerSh 46, 518, 055
. owersShar , , .
2 ES DB OIL 7 i 7 Frg i 17.13
es Capital 68
FUND
Mgmt LLC
POWERSHAR Invesco
ES DB PowerShar | 46, 485, 840
3 7 i I 17. 11
COMMODITY 2 JPRG es Capital 96
IND Mgmt LLC
United
UNTTED Stat 45, 837, 184
N ates , , .
4 STATES OIL |  FsifhAY g : 16. 88
Commodity 15
FUND LP
Funds
ISHARES
S&P GSCI Black Rock |\ 059 668
5 g 7 i Fund R 16.55
compoprry | P TP o 60
Advisors
I
POWERSHAR Invesco
ES DB PowerShar | 17, 781, 183
6 P ﬁg F ’ ’ 6. 55
AGRICULTU | s es Capital 16
RE F Mgmt LLC

T ARG EIA R G DAL BRI S & B A . ISR A TE S AR

5. 10 BBEASWEME

5.10. 1 AEERFE KT B IEHF K RIT EEEHRE HIBEERITLZFE, K
HEHREH T HI—FARBIATTET . LTRFEE
AT BT HIRT AU B RAT BAA AR AR LA, sAE R & i H AT —
FENZBATHETT. BTHEE.

5.10. 2 ZEHRE ML BMERTE N ESSFME N FIEBFEE

ol L1l ;W




FRABHIE K 3 3 (QDII-FOF-LOF) 2022 4E45 2 Z=REE R4S

e BT Z AN I o

5. 10. 3 FA TR =14 B

e 4R £ MONNITmW

1 HEHRIES -
2 \NMBGEFRTEE K 5,174, 679. 40
3 |RA -
4 MURRE -
5 |BIH IR 2, 428, 985. 94
6 | HARSYGK 40, 268, 400. 00
T | HAd -
8 |&it 47, 872, 065. 34

5. 10. 4 B HIRFFH KA T3 B AT 3 He i 37 BA 40
VR AR AR IR R b T4 IR UL T e 515

5.10. 5 A HIARHT 148 B 22 A A FE Ul 52 PR 1% 00 ) U A

T AREARREIRRFFAIEE

5. 10. 6 BELA GG MHE R FH AR R HR 5>
P R, LR 2 T2 R S i T e R 2%

§ 6 FFAEEH RS

LSRRG

T YIS < L

292, 362, 122. 30

I ST Ta] i <5 5 FR D 3 20

336, 361, 555. 51

Wol: T ST 1 <o B [ 450

273, 026, 240. 10

e S T e g G Uk T Tl S V1D

T SIS R < L 0

355, 697, 437. 71

8. 1 EMIN BB R EHFEESHFLHIXBIEGET 20559155

7 HEEENCHBEEREBRAE ST H HH

T ARG RS E N RIEH B A R e R m AR,

§ 8 ML B E BRI AR EEE B

T ARFEG AR I ATEE R FE B0 A0 L 51 38 w2kt 20% ) B — $ B A O

8. 2 MR E R M ERGER

o100 11 i



FRABHTMAK 35 5 (QDT T-FOF-LOF) 2022 4E45 2 FRFR 45

§9 #EXMHER

9.1 FEXHHE=R
9. 1.1 ENER AR ESTUEK 3 EER R B i (LOF) SRR
CRAEEPUEAK FAUESF RIS (LOF) HgElH)
CIRHPUEIK FANETF B A e (LOF) 50l 45)
CIRAEPUEAK FAUEZF R I & (LOF) FEE M
CHR T <o P e 03 A7 PR 2 R O T el 55 LU )
AN < BN 55 AR LA ATE ML AU
ASFE EATE AL S5 TR AE LA
et I A S G BN AE R 08 A _E B ER (M A T

©
—
B

©
—
w

©
—_
S~

©
—_
o

©
—_
o

©
—
-3

©
—_
o

9. 2 FFTHCHY £
R SO IE AR S S A TN B ST N AT . AR S AR A S A5 3\ T
L MR, BEANER . Sl

9.3 TR
R B R, EAT LA G, FIEAHRE N EE Fd e ek e, +H
FNTFBEFR RS, BRI A E A A A HE A3 (www. yhfund. com. cn) ¥

REESEHBMNAIRAF
2022 4E 7 H 19 H

ESIR IR S S



