FAE R

il

VLS AR BT

AIFHOET R EE

2022 =

—
=N
f—a

522

=R

2022 %6 A 30 H

HEEBFHAN: BEEETEROARAH
EEEEBAN: HHRBITROERAF
WEZRHHRE: 202247 H 19 H



OB PE 2 ETF2022 £R57 2 FREAY

§1 EERR

R EHANWEE S MEF AR ra AR BOCE. R FUEFRIR B KN,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEFE N HAT R A IR A FIREA S G S FPE, T 2022 48 07 7 156 HER T ARE
I G AR R ERIA B R A GIREEAN R, RERZN AN EERICE. RSERRE K

B -

B AR U ABSAE S B ST RN B IE FHBE 507, (HANVDRIEZE & —E & A
e HAEW SO AR IR KRR BT, B0 R AR H P08 RS A LA 4 1A

e S AN AR LR

AR M 55 SRR A
AR HIE 2022 4F 04 H 01 HigZ 06 H 30 Hik.

§ 2 &= g
4 TRIR W IE P2y ETF
N TR W IE PR 2y ETF
H 4 ARG 159776
LR Y (S A2 5 B Tl
eGR4 RH 202243 H 7 H

0T IR I A7 AL A

75, 968, 765. 00 17

BB H AR

ARH G R BB TR I 0T, SR ERERRRIRE, A8 SR RS i B8 L AN
PRIEZRZE B/IME -

BB MG

AR G R 8 A R VR BRI AR AR 2 B 58 A3 IRbR 0 48 B0 iy
RS A AR I G IR BB AL G, FFARIEAR I8 B0 I L2 AL
H AL T EAT A L 4

AR G BB TARMIFE RO B S A I il i . AR B T
Ja » AT AR T AR (R T B e S 6 8 T BB PR 7 LA AN 2
EH B 90%, HAMERTIEML GG 5 1) 80%, HMLHHH
ZAEAIBRBAR TG4 BRI S A THAN L o )5, 2
RIFAMET L S IREE G, Hrd, BB RS,
A7 H DRAIE B A0 S ST R R S, DRIV ARV R 00 0 17 52 B 71 ) 15 T B
AL

b Gt R HE

HHIEBOE L 25 DA SR A e R (EMEIL R

DRSS 2 45 AT

e
AT R B SR RS P R A <, LTI XURS A TS 25 7 i T i
LR SRR EEE S
AFEGNTRHNEE G, R e e EHNEER AR IR BRI, H
A5 hRIFEHORLL ) AR S S RFAE o AR JE o 15 B8 s FROE A IR IR 52
i AEVC RS, I I OB L] T IS BBhei . i3

%20 k121




OB PE 2 ETF2022 £R57 2 FREAY

il FEE A B 52 T W 458 72 St el R AR5 AL o

FHEEHN FRAE I & B 79 0 A5 BR A )
REFTLEN FHRERAT B A FR A 7]
§ 3 FEMFS I MESFERI
3.1 ZEM KR
Bhr: NRMi
Bl eV HAEH] (202244 A 1 H-2022 46 H 30 H)
1. AR C S Bl s 1, 995, 768. 16
2. A HAFE 378, 367. 30
3. BT 22 35 4 0 BUA SH A i) 0. 0030

A AR B HE

87,953, 506. 26

5. WIARE: G HTHE

1. 1578

e 1o A CSEIa fR IR AR BN . Bestlieat . HARIRN (A& 2 setivE AR shiicat) 1Bk
R E IR AWRE A C e iiead in EAS A et A2 sl st .
2+ PIRAFES NV SHEARANEIERA NZ SRS IR, Fln: FEER . B 24,

TEN B 5 S PR 2 KT AR T i 51 B

3.2 BEBHERI
3.2. 1 BE&MHREEKREE SRS LB R R L
455 Hr e s
ERK R | R ERRK R | gt
Bt HRERR | O—B @—@
® MHEEQ | HRZEEO
HZ@®
HE=NH 7. 73% 2. 82% 7. 73% 3.01% 0. 00% -0. 19%
34 ]
15. 78% 2. 98% 5.23% 3. 87% 10. 55% —-0. 89%
LA

3.2.2 BESAFAMMRES RIHFEE K RAZ K HE RN SRR @
RAFHIHE

=
=
o
5




OB PE 2 ETF2022 £R57 2 FREAY

20

Stk RRH ER Z5ETEF S b3 T4 S S 55 5] A ML £ B AR 38 08 90 38 S o) 5 3 56 33 L )

00%
00%
00%
00%
00%
00%
00%
00%
00%

00%

—

e

.I'II A
i ral \
A A /
[ [N
P

AV

\
\

A
VAN

. "y
W, /
N
\/

H\\ /
N

P
{,.fr\ \\jf// [ J
A € f \\;ﬁf/
o :
~/

*\‘I."

J

A o
4 \V//

Y \ e

vy V7

._\._.-

2022-03-07

2022-03-13

2022-03-19

2022-03-25
2022-03-31
2022-04-06

2022-04-12
2022-04-18
2022-04-24

2022-04-30
2022-05-06

2022-05-12

Ly
(=]
5
(=]
&
(]
(=]
o

2022-05-18
2022-05-24
2022-05-30
2022-06-17
2022-06-23
2022-06-30

|— ARBEHRETF RIS KE — BRBEHETF Rl S E Wi g

— 2022-06-11

T ARG E R AN 2022 54 03 07 H, BHEEE R HERAR G ARG —F, #%
HEBFRMHE, AR AEEEFAERGENDNANE S, SO IS5 RN & I8 Be & L il v
A EHEEFRAE.

§4 HEARE

4.1 RELE (RESZEPNA) 6

w4

i

%

EAEE RS2 IR

FEER H 3]

EAEH N

EFF Aotk

TR

B

kel

B

k> B
N e

2022 %3 H 7
H

12.5 4F

Wil 220, EEME TR . 2009 4F 7
HINARMESE &, DT BB S i T
FEEHFE /> MM L FE 4 2 BEEHBE | 2 W BhBE,
PUT BB IELE . REegH., A
20124 11 7 14 HZE 20204 11 H 25 H
TR IESRE 90 F5 50 HAE 5454
GRESRSZM, [ 2013411 H5HE
2019 4F 9 H 26 HFAEHREHIIE 800 Z54L
IR B RAUF R R SRS,
[ 2016 4F 1 A 14 HE 201844 H 2 [
HAT AR BRI O IE I 45 BT Bk 4 0k
G4, H 201644 H 7 Higi R
REHE R E I B BT OR & 3R i
IEAR R RSS2, [ 2016 F4 H
25 HZ 2018 4F 11 H 30 HAfLREEA
MED N RIELERA MR R RES
4%, [ 201843 H 7 HE 2020
11 H 29 HAATARMEY R 300 185050 2

=i
pies
—_
)

=




OB PE 2 ETF2022 £R57 2 FREAY

IR RIS EZM, H 201946 H
28 HZ 2021 4F 7 H 23 HAATHRLIRIIE
100 42 5 BYFF Fs i BOuE F7 45 08 ik 4 0k
2P, [ 2019 48 H 29 H A 2020 4F
12 H 31 HAATFAREZRIUE 100 F8H00 JiE
K RI SIS, {20194 12 A 6
HZ 2021 49 A 17 HIAEREE M /N T
W EAE 5 BUFF I AR A e 75 4% B ik 4 ik
G2, H 2020 4 11 A 26 HEZHER
HEHHIESERLE 90 FREGIER R 4
(LOF) J:&2e3, H 2020 4 11 H 30
H AL AT AR YR 300 FaHE 4%
4 (LOF) 44, H 202141 1
H AR AR AR AT 100 FEE0E 5%
4 (LOF) 44, H 202142 H 3
HZ 2022 4 2 A 23 HAEREE M /N T
WHEAE 5 BIFF T BOE i Rk
AP S ELT, H 2021 45
13 H&E 2022 4F 6 H 17 HIAFRETIE
WA ANHT 100 52 55 B i Fa BoiE 77 4%
BRI, [ 2021 4E 7 H 29 HilE
FHAR AR IR R NS 32 AT 5 BT TR
KIBHOEHF R R SR S22, [ 2021
9 A 22 HiZ i THREFIENEE AL S
RSO R St R e 4, A
2021 49 H 28 HEZAAFARERfE G F R
TEAC B VR A B R AR SRR B L 4 AR AR
B BEVE T A RL B R i SR A R kR AR
KR TL4A T, H 2021 4 11 H
19 HEHAFRAE AL BSG 4T5ERE0ES
e e2H, H 2021412 A 20
H A AT AR A I Py HR B 42 5% 1 R
SR AR B 3 B R e e A
H 2022 41 A 27 Hi Rk Py
Hh = RS 5 B TR TR AR 27 $5  A
SRR, [ 202243 H 7 HiRFft
ARSI E B 24 DA SR A RS 5 T
AR EOE SR B R S S A A M
ks, EEE: FE.

T 1L SRAC AR H IATES AT HO R R A R A R H Bl mE kg 2 H
2+ AEZF AL SCEMAT I 2 GIEZFAL AL G B3R B IR A RE -

4. 2 EE NN N AR SE R -5 1B U
AT TNLEAR I RS (PR RIVIERERE) (N RICRIERE S 43t

Fo5U 3 o121



OB PE 2 ETF2022 £R57 2 FREAY

FGR) s (RTT RSP 3 SIS B IME) SO & TSt AE N CERAEHAE M O B 25 DA
LA G RIT I AIGBOE I R B 3 &5 G & [F)) MHARA SF AU, A WEE M B
R SR I BN I B 0877, AR AR B At B, AR S 8RN VR R 2t »
TR FIE S MARA AN HAT N ARETEE. TN FEEREAGTEHRIENL
Al 2 5E

ot
e
op
:[

4.3 AP ET A

4. 3. 1 A3 5 B AT B

KRN, ARSEHNRHAT GEFRBERSERAF AT HERIEL) ,» 5%
AN DL S AE, B RGN TAE Py SRS S5 I AR AZ IR 5 A T AT, AT X e
N ERRI A RS R A S . ARGE AT AR i d el £ — A E R % N
(I HA 3HWES HWD FARZSHASMZNT ks (BER 95%) M GRS
JIHEEAT TR T, REBUESCAT 2 5y il BE IR 57 1 D

4.3.2 RERZ AT NI E T
AN, ARG ARKIUAAE ] GE T B -T2 5 AR 3 Sk 1K) 5+ 522 AT 4 o
AN, ARGEHATARRAEAFES SIS I A5 R B RS 5 A8
D) FRIA A S B I AR SR 2 H A R 5% L

4. 4 ]R5 WA ESHIBR RIEAZ BT

2022 5 2 L, BEE RERRIER E RO B RANEIMEN, Bl B, AERUNERINZ AN E
I T 5 RERE AT 1k mam B . B SRR R WA, AATIAEREA N H R, B G 15 ]
TR RIFAKT, BTEM. 8BRS A RIS s g 2 eot. 4 5im,
B P R NFFERRES . USRI SR i A% 2B = 2725, X AR 1 IS 773 bt fe
£ EIRGERMPAZRMEN T, A BABB TS E R BE LA TR

RN, AT BT IF RN EARBVE AL, RAAGEEMA LEBEMS 1
AL PR < H IS A op e 20 ) G EE [ A B Z5ATC UAREG . U AL 55— R B HAF, A s
E M ERER IR Z 12 MR 5 BT

et 2022 5 3 FRL, EAGMIBIEYZE. GYINBIR S 08 . AN Gt R L
FHE, VPR 2T RIMEERMAR JE—DBRE R A RFE SR 8RR, A A RNAT M
M AFLEQIREENIE. ERX—HFT, ARNBRTS TR EN 2

Foen I o121



OB PE 2 ETF2022 £R57 2 FREAY

4.5 MEHNESHNL SR

BEAR G HIRA S GO AUHEDY 1. 1578 J0; AR I S BT E I F N 7. 73%, k5t

PLEIRAEU 2 5 7. T3%.

4.6 MEMARERTFH ANBEREEH = ERE R

B HIA, A AEAEESE T A TAF A B AR A NECE AN — 3 N e 5™ 1

M T T T J3TEH B
§5 BHEAGHRE

5. 1 EMRESFTHHEHMR

Frs 75 H & o) i 2

gErEHI R (o)

1| B 82, 243, 005. 28

85. 36

Hodr, fRE 82, 243, 005. 28

85. 36

[ 5 WAL A5 _

Hrp. fige -

B SCRRIES -

R E R -

SR AR R -

SENIR A 4 il gt e -

b SRl SR IR B
}4\‘_21

N

AT RS H AT &A1t 12, 326, 548. 71

12.79

HAth 555~ 1,773, 683. 59

1. 84

&it 96, 343, 237. 58

100. 00

e RS R B AN A .
5. 2 MERIKRIBIT WA ROBEREHE

5. 2. 1 MEFRBHERE BT USROFEARZRRAS
T AFRGART AR FFA TR R A R

5. 2. 2 MEFIRPRBE LT RO BB ER T AS
T AFEAMR I WIRARFFA BRI B

5. 2. 3 EHIRIATI A RIB R EBR R ERRAS

RESl AN ONES D R B

HEEEE (%)

SERH AR 5

H AR T .




OB PE 2 ETF2022 £R57 2 FREAY

T A

5, 885, 832. 34

6.

69

&y
Hen

<R

eyT OR i

75, 048, 946. 04

85.

33

Tk

1, 308, 226. 90,

EES

HLE R S5

N

b S

aif

82, 243, 005. 28

5. 3 FIRAZA SOMHE o H & T 1#E LU R/ R B B R I 40

5. 3. 1 REWIRIBEEIRFHE A RIME GRS R HE HHIRPHEF RIRT+ 2 B2 &R

A4

e | IREARRS | BRESK | BE B | ARNE o) | HEESESEEIE] (9
1 02269 24 133, 000 8, 166, 551. 39 9.29
2 06160 [ERuE TN 94, 800 7,985, 593. 18 9.08
3 06618 IR 107, 500 5,658, 471. 53 6. 43
4 01093 VerLE el 804, 000 5, 356, 191. 80 6. 09
5 01177 | " EAYH24 951, 000 4,042, 029. 88 4. 60
6 01801 B4 122, 500 3, 656, 151. 05 4.16
7 02359 2 A 33, 000 2,949, 122. 72 3.35
8 01548 |4 sk kb 106, 000 2,578, 996. 48 2.93
9 00241 ] FEL fidk e 456, 000 2, 105, 819. 86 2.39
10 01099 [ 2447 i 113, 200 1, 841, 278. 80 2.09

5. 3. 2 REHIARPRI K H A FOME 5 EEF = E BN AT A8 B R

AL

T ARG AR IR RSFA BRI

5. 4 MEWIREF MM RN GHFR R A S
E: AREAMEHIRRFFA 67

5. 5 MEHARIZ A SRMME b2 & 71538 He B /N HEFF BB T4 B B R B 40
T ARG IRRSFAH 57

5. 6 & BIARIE A RME G EE T =1 E HB R/ M HEF BT +42 B 7 SCRESR L5

K

TE: AT GAIR T WA RIFAT B SHFIE SR -

% 87 k121




WEBCE L2 ETF2022 455 2 Rk

5. T MEWARIEL A RME SR ST P 1#E IR/ M HEF R RT L4 BB HR R 4

T AEEAMEIRARIFA SR

5. 8 MEARIZ A RMME o 2 & 713 E Lo R/ HEFF B BT T A2 BGIE R 3 B 40

T AREARREARRFFABGLE

5.9 MEWRAFE BB HB IR H 1B OLULHA
T ARG AR S AR R BRI

5. 10 R EHIRAZSHL B H UK 7 F 0 i 9
TE: AR IR BT E AU 1T

5. 11 {BAESWE MHE

5.11. 1 ZESHR R THIEFKIRAT EES R WO ER T REE, &)

ARG wE HAT—FEAZBATHER . LHRER

ARSI GBI RT+ ZAETR IRAT BRI B BT R A, BEdh 5 i AT

FNZBINIFEDT. AT

5.11.2 ZREHREWE +RRERTEBHES & FME RN FEREE

ARSI GBI HT A% BRSO HE A S RIUE 1 S8 e ISR P AR I

5.11. 3 HARE =R,

e R & (o)

1 17 HARIE 4 14, 567. 96
2 |NBGIERIE R 1,318, 376. 03
3 |BIfUA 347, 622. 01
4 MR -
5 |MUHIIEEK -
6 AR -
T (TR H 93, 117. 59
8  |HAh -
9 A1 1,773, 683.59

5. 11. 4 SEHIRKFH B4 T 7 O I ™) e #5155 A 20

T ARG AR I AR RS A AT 5 B v S i

5. 11. 5 | EHIARET % B E P ERE Z RIFOLEI B
5.11. 5. 1 & HRIGHR B T+ MR P A GE Z IR F SL RT3 B

Fo9U k12




OB PE 2 ETF2022 £R57 2 FREAY

T ARG AR T IR TR BT+ 44 R AP A SUE R PR A5 L

5. 11. 5. 2 R AR AR I B Al To48 FBEER rh AR Tl 32 PR L A 5 B
T AR GARE AR FFA BRI

5.11. 6 HFAFMRE FHERFHASCFHIR IS
P& B IR AL, 70 T2 AN 5 U T2 (8] ] REA7AE R 22 -

§6 I IE S B
BT A
e 15 A B 25 4 A B A0 175, 968, 765. 00
5 3 1E] 5 4 5 ER U 47 1, 000, 000. 00
el o HA S ) 25 4 e D [m] 47 101, 000, 000. 00

5 A B) 32 4 95 0 A S A (A3 30k
/DLL“=7 3B
i I R I 4 4 A0 e A 75, 968, 765. 00

§7 ZREEEANCHERREREARESHIL
P AW T A A E R A

§8 MR HEE PRPMEESR

8. 1 REMAB—BRERFAESHBLPIE R BGET 20551F 5L

% SR T B e A L T L s IR S e s
" FE RSB B ‘ "

y |TEEEGEHE g | R | s
| 5| BEIEEE T 20% o i "R FE 140 %

g Fy I ) [ ] ) ) &

Ig 1 20220425-20220621|30, 001, 749. 00 —120, 000, 000. 00]10, 001, 749. 00 13. 17

7 AR R

BORNAESL B ASE G, R WAL S AR AT XU, R4

D) B mEigE P RN, DRI HBTA ANTRA RS AL e, AT A
K2 0t BRI AT BER R R AT RS B TE AL

2) ENIE DL, AR RS AU LB s R S AR A N KR B A FE G, 7T RE S EE
B (e J AR 3 < B A I T 5000 376, BE T AT E -3 BAS 2 e 25 1 B 5 HAt R < 45 O U AL O
FAhEE G, HARIEE M AR N R ARSI =

3) MR RS MBS LB R B SR AR N KB ARG, A G ik BB 5, 5
AR B R T RETC 12 e I B2 1] 455 ) 4 0 3 <47 40

4) ZRFAT LA LU A 2R e O AR AT ORI [ A G, i <Dy S IRE [ I T S5 £ e
FEARIEYE, W REEBGE R A%an, SBCRR G KT R Aps. [Fr, BEFURE. HH

o100 4k 12 51



OB PE 2 ETF2022 £R57 2 FREAY

AN R B B R U & TN 9 B 9l 4 B T 2 ety
B EL H B 9 20 5

5) R ARFA NI R B2 S 0 3UA 2| Bk S A SE G 50%0, AJE g8 B KA
PR SZRFAT NG AR 2 7 B L 11 FH ) S e e N R A
i BOL —H & AT NPT 1 2R S0 B0E 2 BUB IS AL SR 50% TR I, 2k &t
BF A N T Wk BT B S PR AR 25 < I o A ) B M) B B 0 e N R B PR XU, o S SR B N
22 R B A e N HR RS T SR AN I i S R ) R e A e A 50%, 125 HH I B
Pl N BT AT RERA A R

—HBE IR, =T8N

FEIAR T S O B N[ 2 5

8. 2 MR R E R MM EEE B
o

§9 BAEXHHEF

9.1 FEXMHHER
1 AR R 25 A LR A28 5 R AR MO S B 3 4 5248 i b [EE I
SRS
2 CHUAE PR OB IR 2 PSR A A2 S R IR MOE S B B S 2 8 & 1)

9.

9.

9.

9.

1.

1.

1

1.

H

-3 CHRAEHIIEIE BB R 25 PAZr 622 5 BT GRIR HOIE TR B s 2 e i S U W 45)

4 (AT G825 P ARG 58 5 BOT IR BOIE T B R R 4T 1 30

5 (IR BRI A PR 2 F] T A <gall 55 MR )
6 AT B S5 SRS AL ATE ML PR
ST AREEEFEE NL S5 B LA ATE LI
-8 AR A AT B B NAE HR E AR IR S T

9. 2 T =
IR AT E A B BN B A N A ST
FEREMEFT, AR .

9.3 BRI B
WG R B, AT TANG, FESHEN R NS FiR e r B s iE e E . A8
KAFFPFTEREE S, R EE AT S H A MY (www. yhfund. com. ecn) 2.

o110 3t 127

AR AT BAEA T G E BN K

REESEEBRHERAF




HEJBOE E 25 ETF2022 4F 55 2 ZERAFHR s

202247 A 19 H

%1200 3k 12



	§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
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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情况
	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


