4
| K2

VAN
\\\ ‘

SCUEN] BT 4 OR3P PB4 2022 445 FEHR o

Lo FE™ i
L1 B ARG

LR LY S PLUE TR - 157 Ik & 5 FOF o — B8 = i B Rl
K b SVD770

2SSO (W AN &Y

3G . H 2022 3 A 7 H

SN =RLIPN PRI BT AT PR 2w

HEIEE AN () IRITUETF I A7 BR 2 )

B Can) -
WIARRE S BME i) /
WA KL S 8Ua B (gD

4, 024. 193548

Sk B H ) 2027 43 J1 8 [

1.2 B4 S ]

A b | (RGN, PR el AR L T [
JIRZ T = 0 A0 \'"

BB i AR R BRI PE A 25 Jy 3 B \7"

RS SN I BVIE A TN €' R (i 2

P ARG IS 0 T SEB FOF () Fa it {

V25 R 3 WQ IEED) ARIEGA B G i vk

JAUSSE WA s R AE R3 op R 3l A T R %ﬁlw@ﬁ(s&éé

hc3 C4. C5 M os &, HHFaH
uJﬁFEEMk%é%&zﬁ:%m%m&o

1.3 EEEHAFNESLEAN

TiH HEERA HEEFEEN
2R PLUE A PR A A IRITUE TR A BR 2 )
EE | s MRIE™ Xl 4
#FEOT | BERMIE | 021-20370952 021-53530913
A - IE4 | linzhixuan@xzfutures.com liudonghai@orientsec. com. cn
& 31 021-20370952 021-63320039
7MWk AR A T SRS X R T | AL 318 5 2 SRk
WIZR% 268 5 6 JZ20ESE K | 22 )2, 23 2. 25-29 )2
2
I il T AR XA 36 450 | Lig Tl 318 5 2 S pk 3
WAESF K 8 1% ¥
M3 JE8T 2 oL 200001 200010
R AVE N Ji U 43k




1.4 15 B4 7

G BN B P 2R NS ALY, A% F4 AT SR e il LA &b — b iy 10idk
7o B ZAT NG B A UPE i BUR 20— Fpoep [{UE N 2 OV 3 S RIZE I Ay
AT

[N B

el KN TR i S NI e = gL LA B N R Sl S (ol ek = L L NE =B el oo
(http://simu. yixinfund. com) ik, =246 A 0] Bl A )

2. AL E. IR a AL RS

WZFEN TP BT B RPAN . 2 5808 B S AL S P . AL
Kl S EEE R 7 U, S B AR AL B iR . TAVERS . i
F A 5 7 AR T 5 Ol AN = BN o B BB IRIBE R 7 30 R AR AR R 2 A
IRF 368 60 5% 72 N o

1.5 JCAh A< gk

A S S
SIS T - -
A AT S5 IO TR A ] T X L R 318
52 54
s KOTERIE ARA T | il i 318
| | 52 |

2. EEBEMGIEAR. S IPERD S FE S B
2.1 FEESTHE A 5548 bR

SO 1) A4 A4 b 2022 1F ~4E —4E
A O SR 26 -33, 402. 20 - =
A IR 394, 080. 52 - -
S A B s F i b 2022 £ K 4k =k

SR AT {5 C )] ~11, 567. 42 - -
SR AT 23 P50 4 0 AR ) -0. 0003 - -
WIARFE G i 5t 7 40, 394, 080. 52 ~ =
A5 I A SR P 1. 0038 ~ -
ZA IR R bR 2022 FER ~fEAR ~TEAR

B O B0 T vk v (E B KR 0. 38 ~ -

(%)

VISR % =%
2.2 JERIMHAM
| BB | Ak | kb | gt | B |

2



%) (%) mE (%) RindEZE (%)
e dE 0. 38 - -
HESAR -
RS b

2.3 1b & =EEHL G AR 23 FOAG
SHEAL: TT

ﬁ@ifﬁwﬁﬁﬁmﬁﬁ: ReRAKRB | BRERAK | FEMES Py
g4 I TR &t

2022 0. 0000 0. 00 0. 00 0.00 | -

2021 0. 0000 0. 00 0. 00 0.00 | -

2020 0. 0000 0. 00 0. 00 0.00 | -

3. HEHHRAIEL
Hhr: F/ A

i 5 T AT I 4 3 B0 s 1, 000
i 7 T 1) 35 4 5 v O 47 i 3, 024. 193548
Ol i T ) A S U [ 3 A 0
35 WS ) 5 S5 0 AR BNy A Oy kb LA “-7 B 0
WIARIE S S8 ) /IR IE & S8 a8t (Jioo) : 4,024. 193548 |-

4y EELNULH AR

4.1 AR N AL G BT R SR A R L S B

ATHRIB BT PSR : ATE R CLE R e YA SS Ay SR BRI G TR G, i
WS Iy P B, E AR AR U (5 B, SEBL FOR (R fd e, #ul 2022 4F 12 /) 31
H A 55 4 IR FE 4 BT E R 1. 0038 J6, IR KES: Bt 0 7 1. 0038 JG.
4.2 HHEM

AT RIS OB I, WML B i : F3054039, ATt RIAHR 5 301 P9 A & 2 A

IR
WRAHMNELE: P T =, TR 58 =5 B S L B e B 42 3,
2011 AF 42 2015 4 9 F AT R 01 B2 A7 BR 23wl WF 78 r B2 IR o0 Al . % 7 A B s 5 e e
HITREIZ2 B, 2015 459 F A 2018 4F 11 AT PURE I 0 A PR 2 w) 58 7 5 B 0 20 1 e % ¢
22 2018 4F L1 JJ MM DGUE W B 8 = BRI 2R 0F . B b e KW 7 i
W5 T
AR T G BT B A (1 LA R 261
(1) SR MO B 4%
(2) BA3HFLL G, BBV S8 ESEHL 525,
(3) BA RUFIIBAE I R N e sy, HLII 3 4F A4 W M LAG) SRR K A7 I 0
=) 1S G R K B
4.3 A W EE AR
AR A A DG S G B R 2, AT R BN T A e R U R M S I 2 AN 42 4 1)
KTAEILI R, X 5 G BT ReAT (B8 SRl AT A5 18 o AT RIFEAS AR 1 v 2R g
3




AT AV I AL DT . RSN, 2 55 EIRAE & 7 2 10 J6 # R 38 ppoe
4.4 FRA5 TN BN JE TR D
NCIRCRAVRa 8 N 2 2k =SUN il SN LR i S MY W= S NG 5
(D FIp R = BRI . Bl SR F
(2) NI PR AN [5) B 7= A B H R ) 52 FE0 P2 2 A . A3 ic e, EAT R
(3) MR B P LA [ 0 240 5 0 e Wt 23 IC 7 58, RS 1) 488 9 3 20 c AL 2 5
(D KL R IR ER 7 H T RIAHE, fieES s BHNK;
(5) FPER 5 SZFEM =38 B 55 15 3h A % (115 S5 % % 001
(6) PRAFZACW = BV 5535 Bl R id s K. SR AN LA AT 5 B k)
() DA S, AR B R 2 47 (8 YR VA BOR) 8 S it A B AT
(8) L. AT B AN [ R 25 B (1) FAd HR 575
4.5 CAFAF D R
MU B A R 2 )
Huhik: bR AT AR XA 36 S 20lE SR K JE 8 1
B & AN: %5
45 ik 021-20370953
E-MAIL : caipei@xzfutures. com
PG XA P WA AR BE ], ] LS B AGE M SRR A A .
4.6 W WIAR BT SN 7 35 o bR K 5

BT S 5 i 5 L RV RR I
YA SR | SRR S e 0 W10k
B C 5 6 WIRSEIE R R e S i Wtk

4.7 5 P A 0 1 B0

AT RIAIR 15 0T AR HEAT R 0 . PR T . R R A RIS R R AP
R 2 10 S R HA AN A i R I o N SR AR S0 S A TR L IR, TR R
ITE AT, '

5. FEEAME (WHD

5. 1 30 I AL BB NI T (5 1 DA

FEE NAERI AR S IEE R T, Ry QEFR R IR) A iA ., G
R AN R 55 DS AT O RAE » ANAEAEAE T 453 3 2 e B B MR 4T 9, 58 2R IBUR St
JBAT THEE NS L5

5.2 FEYF AR WP A G P ALY i VRS RN B AL 0 L)
(AT G BVOETE vt B ST, AR AR R L, R0 v 2
G B ERRI T A, (et T (12 P DR A T AE 5 5 DR M
i

5.3 A AR A R P 5515 BAF A I UL R A e R R L
FOAE AN X 7 BN i () A48 5 (1) AS I <t 15 v I 55 A s BRI . M 3G s I
Soc il . AL AT T, DL RS AT




6. FEMFME

SHERAL: T
6. 1 BEffiik
- i%*zmgimHsl [s—
AR
RATLEK 7,013. 67 -
GRS 4 0. 00 -
A7 th ORAIE 42 0. 00
5 5y PE 4 Rl et e 0. 00
Horpe AR B 0. 00 =
L A 0. 00 -
it IF % 0. 00 =
AU AR = i 0. 00 -
e R E 0. 00 -
T2 Sl g% = 0. 00 -
TN IR b 5% = 0. 00 -
IS SCE 73355 B aK 0. 00 =
RSO 0. 00 -
ST ) 0. 00 -
87 AT ) K 0. 00 =
14 S P 15-A B 0. 00 -
FCAh 7% 40, 4217, 482. 72 -
e Bt 40, 434, 496. 39 -
SR AL ARz 2 T R
{53
(TR T 0. 00 -
A8 by PE 4 i 7 £ 0. 00 =
fi7 A 4 ik £ 5 0. 00 ~
Iz th (5] D 4 B 7 2K 0. 00 -
LA UEF57:37 5K 0. 00 -
IVER S E- 0. 00 -
IRR=RLNE T 30, 100. 67 =
AT 9t 5, 157. 60 ~
AT A e 55 2 0. 00 -
IASF 28 ) 3¢ 0. 00 ~
N AZ Fh 9% 0. 00 -
JREASF I 0. 00 ~
INER PRIV E| 0. 00 ~
18 4 T 1558 67 £t 0. 00
oA 1 f5 5, 157. 60 -




i it

40, 415. 87

&R s :
S 4 40, 241, 935. 48
A3 B A 152, 145. 04
Fir A # R &k 40, 394, 080. 52
o M A A S 40, 434, 496. 39
6.2 FljfEER
A3 AR BT EL A ]
BUH 202243 ATH E _ -
2022 4 12 A 31 H
—. A 439, 231. 45
L AR 11, 748. 73
Horp: AR BN 11, 748.73
foi 7 MLE N 0. 00
TP SRR SR AL 0. 00
SN IRAE Gl 7% = e N 0. 00
FoAt R E N 0. 00
2. RS (BURLL “-7 H
" 0. 00
Horpre SR GRS 0. 00
BRI RS 0. 00
foi 7 # o o 0. 00
BE " SRR FR P BT AR 0. 00
O B A U A 0. 00
fir A T H K ad 0. 00
Ji A as 0. 00
3. N R AR B A 197 489,72
(R LL “=7 5] S
4 SIS (R BL “-7
51 0. 00
5. AN (A bL “=
- 0. 00
e —. HH 45, 150. 93
=5 PN 30, 100. 67
Forpre [H] € 2 30, 100. 67
b 2yl i 0. 00
2. fEE % 7,525. 13
3. w2 0. 00
4. AR ok 7,525.13
5. &5 0. 00
6. FEH 0. 00
Forpre Sz [ 0l <5 ik % 7 5 i 0. 00
7. HoAh 2 0. 00




= FE L5
(FHMHBL “— B it )
i P fSA o H 0. 00 -
. Ao
AL “—" 2 o Uil B2 ]
6.3 i &R a) &
PN
5H 20224E3 HTH % 20224 12 A 31 H
I
Sl KRR %ﬁﬁfﬁ”
—. WIVIFTE #FM e (FE4 i 10, 000, 000. 00 0.00 | 10, 000, 000. 00
i)
NN = ) Faale N1 B S 0 394, 080. 52 394, 080. 52
HE AR S E CRIAED
= RWEES AL G R 30, 241, 935. 48 | -241,935.48 | 30, 000, 000. 00
He B AR B CHELIR D LA
“=T S HD
Horpe 1 3G IR 30, 241, 935. 48 | -241,935.48 | 30, 000, 000. 00
2. HE 4 IRE M) 3K 0. 00 0. 00 0. 00
(LN B e R i T E S S DN 0 0. 00 0.00
P A1V 77 A 1 2 4 Ve AR ) ' '
CIPEIRAD LA “=7 511D
Ty IR # R (SRS 40, 241, 935. 48 152, 145. 04 | 40, 394, 080. 52
i)
b AF T L S )
A > EEN S E
SRS R4 Bo A it a

=

— WY R A (kg
1)

T AWEE RN
AR B CRIYIRE)

= AW G B R
He G A BB (FfE kb LA
‘=7 5H)D

Forpre 1S B K

2. JE Gk

DU A1 3 < 0 WS 5 N 90
e T 7 A 1 B < v A2 B
(P EIRA L “-7 53051

o WIRPA B (i
18D




WIARBHA G

7.1 MRS B A W
S T

e &%
W4T ATk 7,013. 67
Big ok bl ok | BBUREE -
FEMLA AR | Foep 2R -
7t A SR K % -

2 m R
K ALBE

T 2w RE 1 4 SR
HLBE

B = ARt

B = B A A B

V\]U]E#?%Uﬁ
1

e

77 th RAIE 3

Ji S %

{77 2 5%

Horbr: WRATIE) 737 5107

Hoebrs A1

Horpre (5 o

%Fiﬁﬁ#

EHRE (A5FHEE)

ﬁ¢ brmk g

W B8 R AT B d A8 B RAIE
ey

SR Bl

A UESR b

LRIk

P P ER AT HEIE P R R

5B kg .
M 4 ) BCT A i
e

ORI 5% 48 TR 4R 2%

UE 5 o v Je Fo7- A | 8t
g AR

W88 20 ) B ST
PR R

Fh53 56 a5 %

SJ5048: 20106438. 43 ;
SNY736: 20321044. 29;

KD e R ENAIKE )
W4
CEan: P -
W17 LI -
S At e | 2 COR AR

(EEiRAG




JE AT i i 58 % _
HRR (WD AR5t _
SR ORI EEE ) S _
HoAh A 5 % _
Bish % 5t _
) HoAth B 5= -
{5t 77 [B] i) i A -
LA B SR _
T O Hrp: l%[ﬂ?%,‘ié\ﬁ)l _
AT
FLAth fik 7% 4 ”'II B

.

1
M

B &

=5
| =
pi

s
&

& fifit

s%

:54
|

7.2 WA WIARIGAT W R BER T &
7.2 1 MR WIRIEAT L R BN B R B AL S

SHBAL: o

i 5 Ao shicou B

Bl (%

Ay BRL B dlk 0. 00 0. 00
B | KAk 0. 00 0. 00
C | ik 0. 00 0. 00
D | Ay Ty R SR A R RE N, 0. 00 0. 00
E | @50k 0. 00 0. 00
Foo| itk mEEl 0. 00 0. 00
G | ik, g FmgENY 0. 00 0. 00
H | fEfE Emolk 0. 00 0. 00

I 5B RS BRI 5 0. 00 0. 00
J | ARl 0. 00 0. 00
K| b=l 0. 00 0. 00
Lo | FLGTAIR 55 Mk %5k 0. 00 0. 00
M| BEETESOREAR R S5 0. 00 0. 00
N | KFL HEGR 2 8 it B 0. 00 0. 00
0 | RIS EEAMILAD RS 0. 00 0. 00
P | #AH 0. 00 0. 00
Q | PARfES T 0. 00 0. 00
R | b, RE MR 0. 00 0. 00
S | &4& 0. 00 0. 00
it 0. 00 0. 00

7.2.2 A IIRIAT W I HE IR m P SR A ()
1l 5 NRME (AR RS BT LR (%)
T I 0.00 0. 00




0. 00

0. 00

ait

B IR

=

8.

=)
s

FEEPM E -

10



