ZITISIEMAIF SR % R4 (QDI) 2022 4F4 1 EFHR A

5T R HIE R EE (QDID
2022 £E58 1 TEME

202243 A 31 H

HEBTEBAN: FHEESEEFRAF
EEFEEN: BHEBRITROERAT
WEXBHEY: —O=-—=FWA=-+=H

F1oidt14m



ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

8 EE#ER

HE NI 0 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, I B S RN e B R AN ) S E A T AT

FEEE NHERIT R A R A AREAEE SRR E, T 2022 4 4 F] 20
HE T RIS P S Fa0R . iR A M E SN, RIEEZNE
AL E 2 S PERRIA B B R IE N .

B N LAWCSAE T B IR S SR N A e R 0, (HAVER
WEEE S —E B .

SR SR ACE IR R E I BB G R, PR S E/E 3% sk
T N 240 ] S A < TR AR S U W

AR A I 55 BB R T

A A 2022 4F 1 1 B2 3 H 31 Hik.

® &R

B RAR 5751553 (QDI-LOF-FOF)
I TR J53h LOF 5 71k

XA 161129

el 161129

Y (i AR, EAiHEEN (LOF)
F&ERAH 2016 4F 12 A 19 [

0 T SR 5 4 7 A0 A 164,383,858.47 i}

NI G 71 R G E G KR 5 BT BGR ME RS K

Bt Hbn
TP
NI AE A BRI A RS 05 A S BT J5tim 2
o 5 DARGERRS B b EIE I 2 S VIR e IR BT RO
Bt s

A< T RBEATHRBE, SRR KR 55T
PR HE R KR AT 2. BHEIE T, AR e KMy




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

TR BT s ETF, ZEJ50M ETF $88 i bt
R AN TEA AL, BT H At < TR AT DU i 3
SKEIUAS T 10T HARSEIGE LT, ANk e ml ik #E A
R T RBHTHRE, PASEIIRSE H s,

b & B

bRt v 1% S5 T 7 L 5 % (S&P GSCI Crude Oil Index
ER) zi®

JRUSE AL 2 A A

P

ek ehie, JOREHESTEHEKRY
A ST RILHERG IR AN 2, B EH A 5LEitt
AR SRABL IR RS WA e R A o 7 2 b Jir et A A 05
WRACR, Bl J G, TS 2t mT A ST I B
T B PR Gamv ™, BIA S e
JAr 2t 55 U DS A 1 ) 32 < i Al

ARF gl BERBAMIETF IR B3 4, bR 1 R 2RI
[El Y UIE SR BB B 2R T I s M 2 ob, A3k
< T W 1 4 X 2523 A1 T 37 85 B3 o s )2 )
Bt Mo

HEEHA 5y 7 15 H PR TR A ]
HETEAN TR HRAT Bt A1 PR 7]

BEAN L B ]

FLAARR:

FCAFR: T

5 VINAINE RPN

YL 4 FR: The Hongkong and Shanghai Banking

Corporation Limited

HRICARR: B L ERATA R A

5 J7 15 5 J7 I
(QDII-LOF-FOF) A (QDII-LOF-FOF) C

MR ENIIL

7|

161129 003321

W WK N R d R e

RIS

108,446,965.71 11 55,936,892.76 {1




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

A 78R (QDI-LOF-FOF) A& AR AR Miin# (i &iftid: 161129)
Je AZRZETTHL 8 (4 A ES : 003322), 32 ZARISAN B 7R AZR N IR A3 B 5
5y )7k 5 (QDI-LOF-FOF) CECRANR MM (M#iflid: 003321) A C3H
FIIICAR . (REAAED: 003323), A8 G AR FIIRCHEN R T A HS .

3.1 EEMEHER

8 FEMFHEIRNESHERI

Hpr: KRG
e 5 1
(2022 4£1 A 1 H-2022 43 A 31 H)
F B S TR bR

5y 77 15 J5 5y 7715 J5
(QDII-LOF-FOF) A | (QDII-LOF-FOF) C
1A S 2 31,911,322.51 19,084,385.18
2. IR 48,009,580.37 29,621,948.41
3 IOALY- 35 35 4 A BA S A 0.3183 0.3152
AR BT 1E 127,116,747.56 63,475,320.94
5 IR B B E 1.1722 1.1348

T LPrid B e SHR s AN FA NNWEAE 5 2 A IR, th A

FJE B KT ZAR T P s s
2 A sl Fig L AR S O - BTl

HAtN CARE 2R

fEAR BN T ) NS LA AR, AR A 30 sl as in_EA 2 fe

M E AR B RS
3.2 HEHERI

3.2.1 A EHEESHBIFEH KR KIS RS LB RS 25
S ikER (QDII-LOF-FOF) A

EIERI RIS
=)

B B

FEI K
AR e
@

G
NG ﬂ,’f\wi‘
I
v | FHREE
@




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

-
1]
-

i
E 33.23% 2.72% 40.05% 3.79% -6.82% -1.07%
N
%j:/ M 33.75% 2.38% 41.58% 3.25% -7.83% -0.87%
ok —5 66.58% 1.93% 80.26% 2.63% -13.68% -0.70%
R =4E 5.49% 2.33% -14.11% 4.09% 19.60% -1.76%
o2 Fiag 21.18% 2.01% -3.62% 3.38% 24.80% -1.37%
HESS
[ A= Rk 17.22% 1.96% -11.87% 3.31% 29.09% -1.35%
B4
B 5ikEM (QDII-LOF-FOF) C
. R4
e | TR | Mg |
EYERES . | R
B B RhrEE | BEEWRGEE o OEE) @—®
FO ® =6 RFRE %
@
k2 = A
Ej ' 32.96% 2.71% 40.05% 3.79% -7.09% -1.08%
N
Ejﬁ/ M 33.05% 2.37% 41.58% 3.25% -8.53% -0.88%
oAk — 65.59% 1.93% 80.26% 2.63% -14.67% -0.70%
HE =5 3.12% 2.33% | -14.11% 4.09% |  17.23% -1.76%
kR 17.44% 2.01% -3.62% 3.38% 21.06% -1.37%
HESS
A A= Rk 13.48% 1.96% -11.87% 3.31% 25.35% -1.35%
245

3.2.2 BESHFRAENURES R M FIHEE KRR KSRGS

B 2 R AT B ) HL AR

S 7 1B R E SR B AR 4 (QDID
RUHE K 5 ST LR IR AR a8 32 0 7 S e F5o0t LA
(2016 4F 12 H 19 H# 2022 43 H 31 H»
57755 (QDII-LOF-FOF) A




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

37.79%

25,19%

12.60%

0.00% 1 A

-12.60%

-25,19%

-37.79%

-00.38%

-62,98%

-75.58%

-38.17%

...L, | J"1
e
'.Lf Iﬂfi W rl"ﬁ '-‘b ¥ II'.'JI|

| /
H'HI I|I'IMP 1|

2016-12-19

2017-11-06

2018-09-24

2019-08-11

2020-06-27

|— S7F# (o11-Lor-For) & — bR A|

S 7k R (QDII-LOF-FOF) C

2021-05-14

2022-03-31

37.46%

24.98%

12,49%

0.00% |

-12.49%

-24,98%

-37.46%

-40.95%

B2, 44%

-74.93%

-87.42%

v
| h'
|'II

i

2016-12-19

e LARFEG LS LR A o R M.

2017-11-06

2018-09-24

2012-08-11

2020-06-27

|— SRR (QDII-LOF-FOF ) © — iké%%)ﬂ

2021-02-14

2022-03-31

2. AR A FAMEREIIAR, ARESHHIHER KR N1T.22%, R

g bL I B v R 2 R N-11.87%; C

FEUWEI 25 % N-11.87%.

BB AUFE G K F0N13.48%, R GTELEL



ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

4.1 ZE&LE (RESZLHE/PNA) Wi

g HEARE

FEAREGHEESZLH | I
4 H5% IR Motk Tt B
FEREY | BfEHE | FR
KRIEGHIES LT 5 ikt B £,
G738 5y BUIF TR RUE 23 4 B 4 Wi 5
SRR SRS, 57 4, BAR
RT3 5 BT TE FR 45 &Mt
GHE N FE LT 5T iEN . WAL
500 FEHGIE SR L 4 EIE DN
(LOF) W#&2H. Sik ITHEE A%
PR (5 B RHE SR e S R HEn, %
4 (LOF) MEELH. 5 ]38 = 4L
J5 18 AR A E BB 50 HERZ G X
2 5 RIS e BOE FR 5 5% BFEh, &
LT, 5T TR B
AT 100 FREGIE AR S 4 HAHRE
(LOF) M3 &4H . 5)jik R
MSCI H [E A 5 [l s 22 5 1 1 2% 4 AR
FAN %Mﬁ%ﬁﬁ%&ﬁﬁém ﬁﬁﬁﬁ\
BING %ﬁ%@“%ﬁﬁ*ﬁﬁﬁﬁlzmwma e a A
i Eﬁﬁwsmi%ﬂ%mﬁ% c - 17 4E ﬁ%iﬁl
7O BOUE SR 0 S S B A1 BN 4
RELH, 57715 MSCI A [ s+
A 5 [E Brid 22 5 B e B, DIKME
HOUE S 15 9% 5 4 e AR £ 4 b
LA ET, 578 H MY Pz 5
B HZ 225 %8 5 IR WEZSEIN
FREOEF T4 (QDID 1 [ i 5 &
B2, 57k PiEE #IE W &
TR A AL B B TR T, WK
QT G O S B S A8 EiRES
5y J7 IBE AR 5 BT iR B e
AABHOEF 45 %34 (QDID M, G5
(P E 2B, 57wk ReEHA
AV FE OIS $ L 4 Y BRA T 577
G223 5y 5 A8 A T IR bR 4Bk
2R oy B R EOIE S5 e ity Y 2
BRI IS, BiA TR 5 Y




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

HHHIE S I I T o 3 A o Y WEZF R BT A
FAFREOIE R T R 4 1) GRES
S SR AN =B AR S M. Bk
SRR HFTEEER (F bR 2T PR
W) A B A [ s 48 2] (s
M. BRRERNSERR A
(LOF) #
SHH. 5
J7 B bR A
Yk a2
WEZF R BT A
4 (LOF)
HesH,

T LR EEEeaE, HEPH I e S RANH, “BEH 7
DR 2w YU g i E ARSI, X E AR SRS G 2 B, AR A
A H 73 Sl T AR 8 2 7] 1k 5 i 2 (R HS AR H TR AR RS H 30

2AEFF ML SCREAN CHEZR L AV 53 BEAR A BTN BIAH R AE
4.2 BEHMRB AR SR FT R W H EZ R FA

AN I AR BEAR BE AN 5B ]

4.3 WEHNEZESSIEEMTERH LI
RIRE WA, AIEGE BN QEFREIHEGIE) S50 RIERE K

Hg A FE. BEH R U B R SR ME, G T, ET
BB AARNIR G, AEWSE M B 50 S BAE 2 5,

PR RS N, NS M NSRRI . ARG N, EEEE
EEGM, T F ISR R AR 2 AT .
4.4 NFR5EF MY
4. 4.1 AV 5K B RPATIHER

IS PSS 8 S A IR SR T . PSRRI AE B
FE, DAR stk 35 i o R B R A P R AN R AL, D) SER YR 2t s .
AT G H N 58 1 AR L (0 B AN PR B A L B A e PR R R AL )
W RESE, TR 7 RGP AT G, R 554 T 3 128 By s B
WRSHEFETT N, IR R R A PR SR H A . AN, A3 5
JEBARPAT 1B L R AT o
4.4.2 REZHITREIHH



ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

ARG, ARETFAREAES SN HIATTEN ST, HHR
1150 53 R B30 /0> 1R B4 058 iy B 2 o 24 ] RS B 5% 1958 53 3t 10 ¢, o
7 PR B A A R B SR R AL S R IR IS B 3 UCRA
[ 35 20 LA R P R 45 8 S M AR [ T 2 2 PR [0 5 B o A R G 8 B I
JBAT T # AL

AIREWIN, REIAREEEA TS BORA T2 5 FURI S A IR R 28 5 -
4.5 RGPS KR SR AL SR B L5

A 5 ) M 58 AR R v g g B R L, R KRR B 2 7 e A
PR, ACHIE BRI E A R R I B (WTD I S AR, IFERE
O ) AT R o AR TP, AR R 20 R BB 1) 5 AR R ol 45 L e
VAR B SR F S5 S AT U, 1R IE S v KR 5 D R L e S 04
KM,

2022 E—ZEE, WRIMHSRBOE USR], 05 W 0E J 2 B A i [ %
B PT7HH, SEMA R SRR RE SRR B s A, LU 9 AR K S R I
WS 3 Ay, 3 B ATRE RO I s R A ER T AR 2R I 1 240 R
T, ASUHCAARR B SR IRAT W K TR R A, SO T SR e A
el . RSN, BRI % B & Lk

ARG IR AIE S IEH BRI, A A BB IB M R i M T 2 o
B, VRRREEAE AR R, 7RO S B IBERIRTIR T, 4 S H

WEMEHIR, Ae A BRSMHPUFEN 11722 78, ARSI HUS
WK 50y 33.23%, MG BRI A 40.05%: C KIEEMEIHE N
1.1348 76, AHREHIH B EN KRN 32.96%, |71l 5H R HE R 25 2 Ay
40.05%.

4.6 MEHNEEHFA ABERES T TG

SRS I, AR R RS AN TR A SRS g i AR AR A

B A W P AR T LT T TS

& REHAGRS

5.1 MEMREEFHEHNR



ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

5 i H

EH(NR L)

~

i 3 L TR

72 EE] (%)

Bk
o

ST

Horpre i

FERILE

Lot

Pt 5 4E

178,852,167.12

89.02

i
& | &
%3
2

=
Bk

B

2

i
=
=

\g/
~

B SCRAIESR

SERRATA S BE
1

e i

Ll

AR

BGIE

TN Sl Bt
1t

Lo S 2Rl 1 S NI < B

RN

}_LLA

e T A

AR & oAt

20,295,494.07

10.10

HoAh Bt 7=

1,762,568.78

0.88

#rit

200,910,229.97

100.00

5.2 EMRESNTER XD EFTHHHIBELFTRIERE 2
A G AR IR AR AT B
5.3 MEMIRLITI A RIOBRERFBEIERRAS
A G AR IR ARFFAT B
5.4 JRAEA SOMME o He & 3 F19E LB R/ EEFP BB e 35 3% A 4
5.4. 1 EMREARME S EEF = FEEI K NEFRAT T2 BREREE

10




5 7735 JE e R R B

& (QDID 2022 5 1 R

RUER R 4

AH G AR IR AR R

i
BT

5.5 MEMRELFFERFR I RNBHFRRAE

AT A IR ARFFA 57

5.6 MEFHIRIEA RME HES T 3E LB/ RIRT L4 B35 B R B 48

AT ARG IR ARFFA 57

5.7 MEMARIL A SMME 5 Z S F = 13E LI R/ M HEFF BRI+ 48 B SCRE S
B A

AF AR IR AR FFAT B SCHRFIE ST

5.8 MEMIRIEA RPE HES T 1#E BN HEF R LA SRATA M

FHA4
ARG ARG ARKFEA SRATA
5.9 MEBRZA RME 5ESFH=HE AR/ MEFRI T+ 2 Z SR T
3 i
=
G
Fr & E . ~E .
4 2K ‘ ‘ A |
= e~y N ] (N M)
fE
7
11 (%)
Invesco DB }F Invesco Capital
1 ) ETF | X 37,383,280.16 | 19.61
Oil Fund Management LLC
7
ETFS WTI }F WisdomTree Asset
2 ) ETC | JiX 36,546,587.40 | 19.18
Crude QOil Management Inc
7
) H United States
g | UnitedStates | oo | comodities Fund | 35,280,643.80 | 18.52
Oil Fund LP .
7\ LLC
United States H United States
4 Brent Oil Fund | ETF Jii'd Commodities Fund | 35,150,300.81 | 18.44
LP = LLC
Next Funds o Nomura Asset
5 | NomuraCrude | ETF | Ji& 11,803,849.75 | 6.19
. . | Management Co Ltd
Oil 7\
United States H United States
6 12 Month Oil ETF M | Commodities Fund 11,794,955.60 | 6.19

11




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

Fund LP oy LLC

H Simplex Asset
ETF | X Management Co | 10,883,549.60 | 5.71
= Ltd/Japan

Simplex WTI

! ETF

510 HBAESWEWE

5.10.1 4B BN R R I ASIE G 4 0% (1T T 44 UE 7 10 R AT AR B A4 M
ISR, BER S il H AT — A Z B AT TS

5.10.2 AFEG ARG AR KRR B, AAFTERLTE AT+ 44 B H 2 A R
5T (1045 8 IR S R 1R 10 o

5.10. 3 HAMBE =M

75 e\ SH(ANR D)

1| fFHRIER

2 | RICIE SR K 1,762,568.78
3 | iR

4 | RIYCR G,

5 | RHCHIEEKR

6 | HAMIGK

7| RS

8 | Hiib

9 &t 1,762,568.78

5.10. 4 WEHIRFFA WAL TR IR o] B e 27 B 40
ARSI AR T R AR RFAT AL T YT w] e 5157

5.10. 5 5 HIRAT 42 B TP AL Tl 52 FRAB AL A Ui A
AT A IR ARG SR

& FRAEEBHES

SR VAR

5y 738 S 5 738 S
(QDII-LOF-FOF)A | (QDII-LOF-FOF) C

i H

12




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

0 ST < A7 A0 0

207,814,036.47

129,644,523.54

7 SO 30 ] i < i HH A 7 45

J: R Er A R TR 3 4 R e [m] 47y i 99,367,070.76

73,707,630.78

et IR L AR RS A (1

Wk LL “-7 A1)

0 S A it < 47 00 0

108,446,965.71

55,936,892.76

VE: 57 A R (QDI-LOF-FOF) AU 422 518 AN B T3 40 S AZK 3 Je A7 s
57155 (QDI-LOF-FOF) CHy &AL 58 CIs N B 43 40 J C2R 35 Te A 4l

g EEEEANCHEARESRREEST S WY

AR T I B BN R AE Y ] A Bt L TR [m] . SCSEAR: i Al

8.1 FENXMHHZF

8 HFEXMHFHEHXK

Lo RN 2 e T 5 58 RIS B 2k (QDID MY ST A
2. {HIJTiEEMNETR R B A e (QDID He & 1R);
3. (G 7K RMHESF B 3 (QDID FHE M L);
4. (5 Uik Bk 8 B BR 2 w1 s gl 55 N )
5.3 < 8 BN 55 BOAR AL AR AN E LI

8.2 FFJHHE

TN T I X BRI B R VL 45 8% 30 57 M 4RAT K JE 40-43 1.

8.3 EPYH K

BB PAEE I R e 2 &, AT AR BRI SR EIT

13




ST IEIRMAIE SR R4 (QDID) 2022 4F4 1 EF iRk

BT RESEEARAF
—OZ=#NA=+=H

14



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金交易明细
	§8  备查文件目录

