BAEPLEK EBIEHRREES (LOF)

2023 58 3 2

=R

202349 A 30 H

HEEBHEN: REESEHROHERAT
EEREN: PEBRRBITROERAR
WEXEHHB: 2023410 A24 H



FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

$1 EERR

FEEHNRNE RS LEFORUEARR S FrE R AAE R RIC . R SRR B KiE N,
FEXTF I EL S AR R 5T B AR AR A B SO AT

FEAEE NP EERRIT IR A IR A FREAIE &S FRE, T 2023 4 10 H 20 HEMX 74
A I SRR S ERIAAR A SR EFAS, RIEEZNEAAERERICER. R
R B BRI .

FE G BN R VR LLICSEAS R 5 0 SR 0 BENLIE B 587, (A PRIESR: & — E f A

B G HIAEM SUFARILRK R 55T MBS, B AEAF H B0 ST AT 2 Pl e A
EeWHEFRY .

AR T 55 BRI

AR HIE 2023 £ 07 H 01 HiEZE 09 H 30 H ik,

§ 2 &AM

F 4 THIFR FRAEPIE K 3 /% (QDIT-FOF-LOF)

3 N TR sk LOF

H 4 FAG 161815

Heis A TR BT (LOF)

HEEFAERMH 2010 4F 12 A 6 H

et BAAR I S B A 208, 626, 013. 26 i

% Hir TEA R H A RS R R, i 75 4 BRE F A i Bt
K IR, AT S 2 T 1 K B RS e 1
1.

5 5% TR s AT L NAE A ERVE B WA IR ER ER 2 & v R B0 ETF,

PRI B BOCRRE AN RS B ETR, Ak gibb e e 90% LA L
PN RTLE (=R QLB S B S PRl D W S5 v g w291 E E AN i
JRM ETF skifiir ML & R et 4, FERA “H
ER” MZHEESTRERGE, G eI s
Mt AT RBEHE P I E, FERSE “AFimE” fkiEyus
i A I 4 AR W SRS AR AL L A I RS, SRS & B P I
KRR A

AT G B R e I s RIE R A g T A
ROEH R &kF,  HRER R SRR AR it T B AR
(BRI RIS o

AEE M THEHI N, BET RSN S TAMET
AFEGFEE T 60%, HAAMLT 0% % TPk =
ARGy, DA B B HAE —4F DL B BUR 5 57 4% 52 L

%200 JL 11 0T




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

Bl T AMR T 2 BB 5%, DU AK 1K) 3L G 1R PR
PRLEE T SRR ETF, BRER SO AN A% )
ETF, Mb&iEE B #E 90% LA_Fo2 i dhfa B 3L R B 4, BL
T EAR Tl AR IR ETF st E. A
B <5 FIT BCTE AP it I < DR I 7 4 R R i (A
B A AR, EHEHL AR SZE 5, AR AT
i

N&5{=aE ¥ T 1 K T it AR A A R

(S&P GSCI Commodity Total Return Index),
A i 2 R AE ARIEG PR ERRYUBK F BSR4, K

AT 26 i T i RS S I i i 4 .
AL IN HRAER & B AT PR A F)
REELEN Hh ] BEARAT A A BR A )
s PV FR: The Bank of New York Mellon Corporation
FORIERA R AL TR A PR A

§ 3 FEMFZ IR SRHERI
3.1 EEM&HEir
Bhr: ARt

F: B 55 e WA (2023 4E 7 H 1 H-2023 4 9 A 30 H)
L AHA S H i -532, 336. 42
2. A A 2,801, 169. 66
3. BT 38 5 4 A A0 A R ) 0. 0129
4. HAR 3L 4 05 7= 1 E. 143, 866, 782. 22
5. AR FE S A A H 0. 690

E: 1 AW CSCH s fe R S A AR O . BBl

HAN (A&~ fe i EAZZh ) 31

B AR < 9 L ANAE RTRE AR5 ORI, AR A © ez in b A 2 se i AR sl e -
2 AR PSR B ek SR PR AN B R NN EAE 5 B G B IO AT, it JE A

. BRI B, AT R S BRI AT B T BT AT

3.2 R ERN

3.2. 1 E&HBUFEM K R R IS5 RS A AR s R R

b g b A
HEIE KR | B EE KR | St
i Bt o ‘ TN 8 O—6G @—®@
® FEZEQ | HIRGEEREG ‘
HZD
HE=1MH 1. 779 0. 399% 15. 98Y% 0. 82% -14. 21% -0. 43Y%
JU AN = | 2. 68% 0. 57% 12. 82% 1. 21% -10. 14% -0. 64%

% 30 R 11 0T



FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

ok -1. 57% 1. 17% 10. 93% 1. 41% -12. 50% -0. 24%
HE=F 68. 29% 1. 399 117. 10% 1. 58Y% -48. 81% -0. 19%
P T 31. 93% 1. 30% 31. 11% 1. 70% 0. 82% —0. 40%
H 34 A TR

-31. 00% 0. 95% -21. 66% 1. 42% -9. 349 —0. 47%
GRS

3.2.2 HE S SRAEMUREERIHFHER KRR RH 5 RS A

R F R
SR AR 5 50 (QDIT—FOF—LOF) 525 18 3 4= S 55 o] 00 Ml £ e 4% % S 0 35 S ih J5 3
S 2 H B
20. 00% §
mw&hw m
) VM
0. 00% A ( ““M,VI"‘W‘M\.
]
~10. 00% p\/‘ '
~20. 00% *'“""n.,\(
=30. 00%
1 M"L»’“'L
=40, 00% N"" ., j‘ﬂ-\"\
M g
-60. 00%
=70. 00% f.ﬂ
S 3 - 9 2 2 5 § &£ %8 5 & 88 - 9 @0 = g 2
T T I |
|— $RAE4iBAK 40 (QD1 1 -FOF-LOF) B2 MK % — RSB (01 1-FOF-LOF) it S 3k % |
E: ARSESSFEMHEN 2010 45 12 A 6 H. #ESAFRPE, AL AESSFERR

ﬁ

ANPMAANECH . BEE G RN AR GRS IS LG LIk B & R+ == HE:
BT RG-SR T AT SIS T 60%, HrP AMK T 80% 5B T-Hiad ik 38 1) 2 4,
Bl s B H AL — 4 DA IBUR G430 BB S THAMIR T B B3 B A 5%, PTIEAK 2
SARPRERZR G 7 A FE 20N ETF,  PRER SNBSS fh ARSI ETF, St ELBCEE 90% LA _E 2 1 it i
Bt g, DAL R Tl AR B 27 1Y ETF B R .

|

§4 BEARE

4.1 Be&2E (RESLBE/NE) i

EARFE SRS L FRHIIR | JE% )0 .
[
i FIREE | BAERY | FIR B
AR (ALK 2017 £ 12 A B o 4 220 IR T RIS PR ST R
Lt | EesH 25 H d, 2014 4F 12 HIMASRERE S, T




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

I AL T L e T,
EEMB GRS L, H 2017 4F 12
H 25 HEATARESTIE MK 32 B uE F 4% %
FHe (LOF) &8, H 201843 A 7
H % 2020 4F 12 A 31 H3f(FAREE AN
E A B R R T R e S 4 1,
H201843 H7HZE202141H 13H
FAT AR SCIR IR IR A I3 i S22
NIEHE TR SIS, H 2018 4F 3
H 7 HZ 2021 4E 2 7 25 HFfEEEEE
A A 8 M 5 A ke QIR I 4 B
& IR RIRIZ ORI TR 4R BT R e
ZR, H 2018 4 3 H 7 Hit M TR EH
REVEB AR AL gk I 52 28 e ik 27
BRI EI L2, [ 2020 £ 9 A 29
H AT R TR R 7 2R bR o [
AT A 5 BT G R BOIE 25 15 75 3
4 (QDID) X423, H 2020 4 10 A
29 HiE M TR OB AL I 2
MEERNEFREESESSH, H

2021 7F 1 H 1 HdRm et o E 4
ML AR EIE S $E BT 5 4 (QDTT-LOF) 448
H, {20214 175 HZE 20224 6
29 HIAATAREFUES AR AR 5 BT
KIBFOE R R R SR S22, H 2021
2 H 4 HilE T eIy i 500
o HRIE RO R R R &R &4
B, H 2021 42 H9 HZE 202246 H
29 HIATHRE A UE R 32 A8 5 BT
KIBFOEH R R LR &S5, H 2021
3 H 10 HE 2022 4 6 H 29 H T4
e 4 8 A2 ) BT T de BOiE 77
B ESHEZM, H 202145 H 25
H 2 AT R F IE s B v 9 = R 5
RIS SR S R SRS 2H, B
2021 £ 6 H 24 HZ 2021 4612 H 21 H
HATARAEFIIE 800 VR4 H F AL 7 1Y
T AR RO R SR EL M, A
2021 4 10 A 26 HiEHEHREHuEd 7
A i OB 3 R 5 R AR HIE
BRI I SLTE, H 202241 A 17
H e AT AR e A s i b R 22 5
IR EOEFR  RES RS 4EH, |
2022 4F 4 H 7 Hi TR 2B pe R
R R R U R R R 4




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

(QDIT) JE42P, H 2022 47 A 20
H e FeAR AR A R Rl 2 A gk i 5 Y
RAERUE SR T e e 28 . HAA Ml
pitk. EEE. .
mf%&ogﬁm%i%mL Py SR
CFFHE) kg7 FE AT S 2= e bk 5t =
BEAT . 2010 4F 7 HIMANERAEIES:,
(RSN BRI AL 0 FE A T )
WA, RS, WALEIMY TR
WA 43, [§ 2013 4 10 H 17 HAE
- 16 4 [2017 4F 11 H 24 HAB(RAEPUEK =8
EHF TS (LOF) 4248, H 2021
12 A 27 B R T K S SHE SR
B4 (LOF) R4%H, H 2021 4F
12 A 27 H#&E 2023 4 1 H 4 HIF(THRE
LIRS R I S R 2. B
A ML RS . EEE. hE,

T 1y AR H AT AR H i & S R H A R E R e Z H .
2+ AEZF AL SCEMAT P& GIEZRE AL 53 SRS BRI AR RLE -

sl (A4 | 2021 4E 12 H
R B ST 2 27 H

4.2 | E YA A EEIZ EEINTFEEIL
ARG E NG AR T (PN ICREREZRE) R A RIS ISR
WHREIE) (X HBRIEFR RSB EEEINE) LILE TN CRAETUHEIK 380

FFR IR (LOF) e &R MHALA REEEMAIUE, G WSHE T B8 51 0 B 0
A P57, A/ A2 ] KU (AL 1, DS Gir Bs A ANVER KA 5, ot 3 2k e 4l

FA ANM R HAT N AREETEE BTN AREBRAGHTEAREM IS FKZE .
4.3 AP GERUH

4.3. 1 AP35 B RIHAT RN

AN, AEESGEHNRIAT GEFREERSERAT A TFZSHEHRSEL) » 5%
SIS &) R i PO i AN B R L T Ve SR 7 N R D (-t Lo 7 /AN 7 K /A S K
T E R SR B G . AT B AR N T SRR A G IS £ AN AR ) E
(I HA. 3 HWES HW) FRZSHIA S ZNT ke CEAGREY 95%) FEA 2 5 A 45
JITHREAT TR, RAEIE A2 5 ] FE R A3 5 DL

0|

4.3.2 RERX BTN E T
AHEIAN, KIS KRR BTNV 5 R i 5L ) T FA1T N

%600 3L 11 7T



FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

4. 4 & W N ES R T RV SR I 3B

2023 E=ZEE, R ARARTC R TR LK 16. 0%, FRF 500 FEEC Tk 3. 6%, FHEA E A
Tk 4. 3%, fREHIN, R RBRG L&, A Rk 90 Koo/, g 2022 4
12 QUCk#E. MBS moRE , OPEC+T:3h B JEil = B At D B A5 gt Rk — il s, 2RI
MPEAE TR, AT REGREREEF R T I T, Tipx G5 b AR 4B YEH g .
SRS VRGN, SRIEIK TR T B, (H5RA3RTmHZ T HEME Lk,
SRR =R A BRRAT I RR R S 4 393 i, Tl EFE AN 255 Wi, Fi4h, HE AR HY
DX 3 < 5 SR B A DR FR AR E
JREEASK, AT RI4ERE H BT-FAT R AT S G o FATVON AR BBk 4477 72 37 il A L Tk
i E S . fERREEIKERE ST, DM R GO AR K R i AR Bk R 5577 i
BYE. IATRARIE TSN, S HIEAT 51~ &
BEAR S WIRAFE SO BTFE Y 0. 690 J0; AR I3 G AU E I E Ty 1. 77%, ST
FAEU AR AN 15. 98%.

4.5 REBNESHFA NBBES T HERE R
I, ARG AL A T H IS0 ARa NECR AT — 0 NS &5
{IER (5 s TR RVA D D [y

$5BBHEME

5.1 MEWIRESH=HEHEMN
5 i H &H (AR AR TR (o)
1| B et ] ]
Horpe . :
e ik . .
TEFESEIE s s
s =S FE AR R . s
2 | BEWE 129, 404, 766. 31 88. 69
Ii] 5 Wi 7 X % . .
Hrp: fiizr . .
BEE X HFUESF a a
4 SrRATAE TR . n
Hodr: 7 . .
bl . .
AL a a
BUIE — —




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

FNIRE Rl

Forbre S0 R0 ) SN IR 8 4 i % | |
o
6 | EAdim LA s s
7T | HUTTE RS E A At 16, 415, 975. 39 11. 25
8 | HAhTE/~ 78, 379. 48 0. 05
9 | &it 145, 899, 121. 18 100. 00

5.2 MEMIRAEZENER GUX) IEFTHRBEKAFFERIERE o1

T ARG ARG WIARRFFAT IR AL,

5.3 MERARBTWARHBERELFARIERRAS
T AR SAWME ARG BEE AR

5. 4 JR %A SLYME o5 e B 1${E BB R/ HRFF B 25 3 % B 4

5.4. 1 &5 BIRIE A FME b H & B 8 HLB R/ MR BT+ BRI
B A
TE: ARG AR G WA R A IR KA R

5.5 M &H RKRLGIIFE AER S RNMFRTAE
: ARG WIRARFFA IR

5. 6 & WKL A FOYE o He & 7 1#E EL I R/ HERZ BRI TLAE R 3 A
T ARSI RREFA 57

5. T W & IR A o E S EE T 13E LB/ BIRT 48 B SRR 3R
BA 28
T AT ARE WIACR A 5 SRR .

5. 8 M & HARIE A SNE o 2 & B 13E ELB K NHEA HIBT LA S RAT AR S R A

il

T ARSI WIRREFAT SRATA i

5.9 #H & WKL A B 5B ST HE B NEF AT TR 2SR R WA

EEE v
AN /\(
Fe | wean | Resxm | maR | wEA “ﬁgg'ﬁj‘a o E
L %)
1 ISHARES TE o 7R Tl Black Rock | 26, 161, 396. 25 18. 18
8T 11 W




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

GSCI Fund
COMMODITY Advisors
DYNAM ETF
INVESCO
Invesco
OPTIMUM Ponersh
2 YIELD 5 7 T OWETSTATES | o5 761, 122. 40 17.91
Capital
DRIVES
Mgmt LLC
ETF
ABRDN
BLOOMBERG
ALL X
3 7 i 78 s ABRDN 24,938, 317. 32 17. 33
COMMODIT
LNGR
DATED ETF
State
SPDR GOLD Street Bank
4 3 i 75 ; 24, 619, 534. 20 17.11
TRUST ETF R 2L TP and Trust
Company
TSHARES Black Rock
5 GOLD [ERTEY s Fund 17, 585, 484. 14 12. 22
TRUST Advisors
GOLDMAN
SACHS Goldman
6 i v 75 i 5, 258, 485. 52 3. 66
PHYSTCAL i 2 TP Sachs&Co
GOLD
ABRDN
PHYSTCAL
7 COLD 7 i 18 Fris ABRDN 5, 080, 426. 48 3.53
SHARES

TE: AP BRI G AR BRI G I G BN AN S - IR AL A I S R
PR BURAT#

5.10 # % H WA MHE

5.10. 1 AE & HE M T B IEFR AT ERAHR T HAFWERIILREE, =
R G wmF HA—FAZB AT BT LTARFE
AFEE BB+ AR [ RAT BRI AP AT I R A, BAE At g H AT —
FNZBATEDT AT .

5.10. 2 2B FHK AT T2 RER TR NES S FIE K LREE
AR G ARG RN AR, ARSI G A7 AE SR B A A 44 IR 52 8 2 e R e K 4

89U 11 ;T




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

WIS Z AN I o

5. 10. 3 FoAth 3 7 # Bk

i R 2 ONRTE)

A7 H ORIE 82 _

ECIE S5 5K -

USR] -

RS -

I MR FR D 3R 78, 379. 48

FoAt MR -

HoAth _

o|l~|lo|luo|lrx]|w]|o|—

ann 78, 379. 48

5. 10. 4 3R 5 IR KA I AL T8 W K™ 3 #5155 BT 41
T ARSI IR RFAT AT R I T e i 0%

5.10. 5 R & WK BT+ 42 I B AEREZRIF AU
VE: ANTEG ACH A WK AR R

5. 10. 6 Bt ¥t A AR5 FHE KIS SR # 2
U TN B SR, LA 5090 2 5 4 T e 2 5

§ 6 AR S LA
BT
e 15 HA A 3 4 40 B0 AT 225, 745, 675. 64
15 A A ] 5k 4 S HR D47 51 7,936, 105. 79
el s A 7 3 A ) 35 4 e TR ] 4730 25, 055, 768. 17

75 U300 1) 5 < 45 0 AR SR A (A7 B
UL -7 3HB)

15 B HA R S 4 4 AL AT 208, 626, 013. 26

§ T EEBENCHERRERRAEST HAH
P ARSI T AR IS R A
§ 8 M FEH PR HMEEGFR

8.1 MEMNE— R EFAESHBELHIEDIBGET 20%H 15 5L
T AT SR W ATFAE R JE B0 A G ) i 31 2 e el 20% ) 5 — B 2 A1 100

8.2 WM HERKNFUMNERFSR

#1001 11 01




FRAEHTIE K 3 B (DI T-FOF-LOF) 2023 445 3 Ze 445

§9 BFEXMHER

9.1 FEXMHEZF
9.1.1 wENE I S A% AERETUEMK 3 BOE SR 5 64 (LOF) ZEEEH U
CIRAEPUEIK ERIUEA R4 (LOF) HE4A )
CHRAPPUBAR £ B B 34 (LOF) 48355 B 45)
9. 1.4 (HREPUEK FHHEFR R TS (LOF) FEE I
CHRAP TR GG B I 3 A B2 ) FF TR U 4l 25 B )
AR BE G H N M 55 B AR HE A A E L B
9.1.7 AFEEILE NS B RUE R
35 A P AN A HENTE B e A L e 1 S T A

©
—
D

©
—
w

©
—
ol

©
—
o

©
—
o)

9. 2 7B HN KX
R AR A AR ST A SIS NI AT ARG EIRAEA S S K
FE NERT, BEAE N EH.

9.3 R HFR
BRE A RBENR, EAT TR, A BN NS BRI E s E N fE. A
RAFFPEHNEE A, B IEAEAREESE A ME (www. yhfund. com. cn) [,

REESEEBAHRAF
2023410 A 24 H

11w L1 |



	§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 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.5 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 报告期末在各个国家（地区）证券市场的股票及存托凭证投资分布
	5.3 报告期末按行业分类的股票及存托凭证投资组合
	5.4 期末按公允价值占基金资产净值比例大小排序的权益投资明细
	5.5 报告期末按债券信用等级分类的债券投资组合
	5.6 报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前五名金融衍生品投资明细
	5.9 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基金投资明细
	5.10 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交易明细
	§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


