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B ST i P B8O B S ST A KOs R I A i P RS R DL 5 B AR Bl DB DR 5 37 4%
NPT SR IS RS SRUE T B dh S P IR I 2 DA€ 1 Al AR O8R5 0
TR IERIAE Sy, T 3252 B3 i R 58 57 BER 5 3 5 [ 240 08 IR BV e DR F— 2

7.4.13.4 A&
T 3% JX oy 2 6 5 4 TR 4 il T L1 2 S M (8 o S B 4 5 DR BT AL T 4 4% 2 i TR 3
(AR BT R A B I KU, AR 2R R o AT KU N AT A 4 IR

7.4.13.4.1 FIR R K

) 26 Ry 2 1 i T EL P PO U (L S I e 4 2 T 3 R R A B i R A B B R
b2 e e et D= S T f s R VB 770 81 B Sl w TR 25 7o [ 3 P v S B SR ) P S
o T R 5 AT S5 B0 10 45 RN 470 ) S 5 0 6 T SRS B 5 ) F SRR

A e G B 4 T BN S ST A 5 o TR P ) e R B AT s, OB A B
Y45 1 A9 J vt E S R RS AT R

A Fe G AT T AR K S A P A SR AR BT L, B A SR e RN R R
BN 4 P RAEAR TR Sy T TSR 20 (b ACHE S H A 1R 2 IR 8 7 2 M 4R
ATAE AN ST R 4

7.4.13.4.1.1 FIZR X w0

Hhr: ARt
zEllx,HHEK 2019 4£ 12 A 31 4B ;5 fﬁ; Kita s
Ao
AT A 31,233,953.48 - - - | 31,233,953.48
SRR 4 - - -
A7 H ARAIE 4 - - - - -
T 5y VG R e - - - | 359,686,035.33 | 359,686,035.33
SN IR 4 gt - - - - -
YR S - - - 4,052.87 4,052.87
IDAde ] - - - - -
JREYAT I 3% 25,733.81 - - | 4,298,249.29 4,323,983.10
NESCIE Z7 7 S K - - -1 12,569,569.13 | 12,569,569.13
Hopth 7= - - - - -
Bt 31,259,687.29 - - | 376,557,906.62 | 407,817,593.91
ik
IS A 8 [B] 3¢ - - - | 22,009,631.91 | 22,009,631.91
A RN F T - - - 365,572.81 365,572.81
IV RER=R - - - 102,360.39 102,360.39
A IIE 2537 Bk - - -
St [ ) 4 7% 7 K - - -
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AT B iR 5% o - - - 18,763.26 18,763.26
IEATAE 5 B - - - - -
A ) S - - - - -
A - - - - -
N AZ A B - - - 11,562.82 11,562.82
oA A7 57 - - - 348,497.87 348,497.87
it it - - - | 22,856,389.06 | 22,856,389.06
) 2R U Bk 11 31,259,687.29 - - | 353,701,517.56 | 384,961,204.85
EAEREER 2018 4E 12 H 4B 1-5 S‘EE KitE it

31 H i LA

BEre

AT 33,448,883.91 - - - | 33,448,883.91
T 5y Ve 4 Rl e - - - | 370,406,780.46 | 370,406,780.46
YR S - - - 6,165.48 6,165.48
JREYAT R I 3 769,020.68 - - 6,369,623.84 7,138,644.52
Tt 34,217,904.59 - - | 376,782,569.78 | 411,000,474.37
Uik

VAT IEZ7 7 S K - - - 7,575,230.85 7,575,230.85
I A 8 Bl 3¢ - - - 7,968,248.28 7,968,248.28
AT N R - - - 346,635.70 346,635.70
AT B - - - 97,058.02 97,058.02
A B iR 5% o - - - 5,440.50 5,440.50
N AE Fii B - - - 55,096.81 55,096.81
FHoph A7 53 - - - 388,604.65 388,604.65
i fie S it - - - | 16,436,314.81 | 16,436,314.81
2R RUR R 1 34,217,904.59 - - | 360,346,254.97 | 394,564,159.56
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H#AFRE F LK,
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T 20194E 12 A 31 H, ARESRFEL MG (2018412 H 31 H: [FH), KFit
TR R AR T AL & R P15 EJCE R (2018 4£ 12 A 31 H: [) .
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LTAANR fig %ig s A iﬁf "
I:ﬁ = (=] AEFﬁ = I:IT"
il il NGHGE
PAAR T 5
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BATIER 14,469,306.63 - - | 3,195.20 - | 14,472,501.83
T oA R G | 359,686,035.33 - - - - | 359,686,035.33
ISR 153.41 - - - - 153.41
MSGIEFRES K | 12,569,569.13 - - - - | 12,569,569.13
Breatt 386,725,064.50 - -1 3,195.20 - | 386,728,259.70
PAZR T vH i () 7
fiit
ffii & it - - - - - -
B AR ANLE
Sl 5 386,725,064.50 - -1 3,195.20 - | 386,728,259.70
Bfr: ARt
EREER 20184 12 H 31 H
TiH LR fig %fz s A iﬁi "
l:ﬁ = (=] A%l:ﬁ = nl"‘
il il NGHE
PAAR TTH A () 5%
F
BATER 18,284,742.45 - - | 3,085.56 - | 18,287,828.01
o AR S | 370,406,780.46 - - - - | 370,406,780.46
ISR 5.28 - - - - 5.28
wreait 388,691,528.19 - -] 3,085.56 - | 388,694,613.75
PAZR T EH 0 () 47
fiit
VAT UIEZ7 7 S K 7,575,230.85 - - - - 7,575,230.85
it 7,575,230.85 - - - - | 7.575,230.85
B AU R ANLE
S B 381,116,297.34 - -] 3,085.56 - | 381,119,382.90
7.4.13.4.2.2 AN R B0 B
i | BRICER DA HAL T 2 R A AR
OO TIN il = B o A R E =R ) =AU ok T A
. . b = fir: NI
er: PSR A R 22 5) AR C 20194 12 | FAEREEK ( 2018 4F
H31H) 12H31H )
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2. PSR AR TIZAE 5% -19,336,412.99 -19,055,969.15
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It AGE R T, AT SRS G FRZE BB AT R . ARG EEEA
SE NG & B LI AR, XSRS, B RCE . SRR E T, RIS
X AT RE AR A [ T 7 RS o

AN il I BB AL K B B AR LA AN A XU . AR B AL S EE B Dy $3%
NEREE R HHIAME TR G T 80%. A LR B oy E, BT Rl Em
EEGIAMR T A S ARBLE B 1 80%. BbAh, AHE G AHE &8 BN GE H XA G TR 10
UEFR A S, e s F 2R BT oM it AT KU &, A4 VaR (Value at Risk)
FRBR SR A K < G (TR AE A A RS, B I R S g XURS: i AT R R AT 42 1 o

7.4.13.4.3.1 HAbAN A& R i

Hhr: Nt
AMIA 2019 £ 12 H 31 H AR 2018 4E 12 A 31 H
S i 34 B 34 B
ARE 1 {E L ARl 1 He
(%) (%)
A 5y M A Rl -
LV
L
o 359,686,035.33 93.43 370,406,780.46 93.88
B L s
A s )
fiAE R e -4
EFE 7 )
HoAth - - - -
it 359,686,035.33 93.43 370,406,780.46 93.88
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Hrr: fi
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5 | ENIRE EEhv
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2908

RmisTA

RAT PRS2 (8 2 it 31,233953.48 7.66
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O |0 | Q[N

it 407,817,593.91 100.00
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8. T HRIE A SLMHE G EG =3B LB/ HEA R0 148 i3 B 3% A 40
AF EAIR G AR ARFFA 67

8. 8 AR IE A SMME o5 2 B ™ 8 LI R/NHREA B BT+ 48 B SURRE SR R

e

AT AR AR AR RFAT B SCRFIE SR

8. 9 HRHZ A L E 5 & B 5HE I K/ HEER IR T8 S RATAE MR B

il

AIE AR AR ST E .

8. 10 HIRIEA oM E o5 Z S H ™ 1 LU BN T B E SRR A

SRR NRTTT

T 5

F 4 SR Hé | BIEH _— nRME AYERE

N . .
= - %M | R (7B 1 L 1)
(%)
: WisdomTree Brent ETF A5 | WisdomTree Multi Asset 67.390.092.00 1751
rude Oil 1mt & anagement Lt ' ’
Crude Oil 1mth i | M Ltd U
United States Brent 28 554 | United States Commodities

2 . ETF . 59,345,138.16 15.42
Oil Fund LP FFiat | Fund LLC
WisdomTree Brent 22 5% | WisdomTree Multi Asset

3 . ETF . 57,911,529.06 15.04
Crude Oil Fiik=t | Management Ltd

5 | Invesco Capital Management
4 | Tvesco DB Oil Fund | ETF | =72 | Invesco Capi SEMEE | 44.661,632.40 | 11.60
Fisat | LLC
United States Oil 28 55 | United States Commodities

5 ETF . 37,086,525.63 9.63
Fund LP it | Fund LLC

6 UBS ETF CH-CMCI ETF A2 5 | UBS Fund Management 33.429.950.40 868
Oil SF USD A-dis JFs | Switzerland AG T '

; United States 12 ETF A2 % | United States Commodity 31.354.844.83 -
Month Oil Fund LP i | Funds LLC T ’
WisdomTree WTI A5 | WisdomTree Multi Asset

8 . ETF . 28,261,458.23 7.34
Crude Oil Fi | Management Ltd
iPath S&P GSCI .

. o )

9 | Crude Oil Total ETF Tt Barclays Capital Inc 244,864.62 0.06

Return Index ETN *

8. 11 HEHEMEIE
8.11.1 FHAREEB RN T L IEFRMRTEMCELAHESHIABBEI LR
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WE, RERGHF BT —FARBIATER. LTRER. Wk, ENXH
FRUES HIBC B P SHORE Pt e A

WA RS BEWET T HZIEFR R RAT EERRE IR ESBIILRIAE, AR Y
Hill HAr— N 22 AT s AT EE.
8112 FHHRESEKBEMWI LB ERTBEESSFAME N L& IERERE. W,
2 IR RE 5% BB B ) B R SRR P A HE VR R
RIS AR MR AR A I S
8.11.3 HAR A &0 B P44
mA: Nt

hur
Jn

FFR e o)

7 RIE S

MASCIEF 15 H 3k 12,569,569.13

2 A

MR R 4,052.87

I AT HR I 3R 4,323,983.10

Hofth SR

iR

Hofh

O[R[N DN | |[W (N[~

&1t 16,897,605.10

8.11.4 BRFFH HIAL T I T 5 #5155 B 4
AT G AR IR ARFFAT AT F B ] 3 555

8.11.5 HARHT 14 B 5= A L8 2 PR B UL I 9
AFE AW HIAR RS R

§9 H&EMFFFHENMER

9. 1 IRESHAFFA N HEFFH NG

WAL

T
) WA | PRk T N
BEEH | P | et — —
| m L O I T il
o JEm 71,056 4,023.32 11,510,946.83 4.03% | 274,370,398.97 95.97%
oA JEm C 14,509 2,781.98 7,430,719.47 18.41% 32,933,099.04 81.59%
&1t 85,565 3,812.83 18,941,666.30 5.81% | 307,303,498.01 94.19%
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NEck
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e
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K
MHUEED . YR B hE

9.2 IR EWMESEHHARFEA

T IR/ A NI E R A S i BEL B TSR, X R ke, LBl
MBI AL XETHEL LB BER AN & 2 e B & TR CRITEIR
B THEE IR S MR IR A N B E it

Fr Frf 4 di Eris
- B NAFR " n
= €/iD) 1A L A5
1| PFRE-LERAT- P %70 15 5 %= & 25 b 2,289,870.00 4.82%
2 | B 2,148,380.00 4.52%
3 | RIS A IR 5T A ] 1,456,710.00 3.07%
4 | FREL 1,430,282.00 3.01%
A S () B A A IR T I S R S
s i;ﬂaﬁi( H B A IR 7 - R S RS 1.273.300.00 5 68%
WA RERE INF] B 1 RS S RS
6 | !Bﬂ FEHRA A -5 1 M ER IR IE R B R E S 1210,000.00 5 550,
REAEHT
% N7 T '_L’:/\‘ 5 /\—‘-2‘% S7 = 5 =
. & % %éjiﬁﬁtﬁﬁﬁﬁﬁh a)-[E R G- K 5 5 113662100 5399
B — R PR
E RS- TRRAT-ERIES-KEH 2 5% =S H# L 844.,800.00 1.78%
AR H 2L 777,650.00 1.64%
10 | =5 600,000.00 1.26%
9.3 HiIREESFE ANV RFEEAESKFEN
T H 1 K ) HHEMGRE () | GRS
N B4 77 IR 27,722.21 0.0097%
SN — -
. ~ Fg 7 IR C 7,169.54 0.0178%
NRFFA RIS -
&1t 34,891.75 0.0107%

e B A= e UNIN YN NIAE SR E R S ok S rsS /v e )i o A SRS M N3 P £ -
B o3 BER & B 0 B 8, XS THEG  EEBIiK 7 BER R & 23 G 3y ) & T H CRD
MAREEEHBETD
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el EIEZQISE 6 348,430,148.90

H 15 E)R:EAn 84

AR B B 2 4 A S 418,488,363.61 19,671,160.05
A A2 4 HR ) 3 755,571,657.47 383,156,200.60
P ARt B A i RE [ 43 0 888,178,675.28 362,463,542.14

AR ST 18] i < R 0 AR B
G (ks LA-"4551))

AF A A AR B 4 4y B L A 285,881,345.80 40,363,818.51

§ 11 EXFHE

111 &M HHFE AKRSHRN
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1.2 Z&EHEAN. ESHEANLTIESTER I THERAERS)

FAREHIN, AR RS EENEAE KEERNFEZD.
AN, FSEE NN TR E IR AR RAFAES.

1L 3 B RESEEN. M. BE&FHEWFHIFLA

KRN, W IR E A B SRR .
AN, T R RS RURL.

11. 4 B SR RIEHTER
AR 3] P AR e < AR R SR R 53R

11. 5 AEESHTH TSR ES B

AAREWIARTE S E T FE BN, B RS AEKIE RS T4 B CRERR 538 A4k
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Ak BRI AR T 70, 000. 00 JG.
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11. 7 ZEHAIER AR 5B ITHA R ERL
11.7.1 ZEMUESF A B 5 BT AT B 8RR KA & SUAHE G
SR NIRTTT

5 2S5 NS 57 A
S N = = P11 S | &
H0 4K gt | gz | 2 T
W | 4% SERAT ik ik SLEN | E
T | B EL A1l
BOCI Securities Limited - - - | 792,312.40 46.66% | -
China International Capital
Corporation Hong Kong - - - | 739,324.97 43.54% | -
Securities Limited
GuangFa Securities (Hong
) L - - - | 160,192.32 943% | -
Kong)Business Limited
J.P. Morgan Securities (Asia
. - - - - 6,159.34 036% | -
Pacific)Limited
11.7.2 M HUES A B3 5 B ouid 7T HMIES R HE K H 5
i 5 BUIEAZ 5 HERZH
SE=El P ==L
I7 T AR WAL | BEEL | R | BUIERK R 4 A0
SR | EA | e | SCEE sy
1 Lt A5 1) L 5] 1 L A

BOCI Securities Limited - -

599,477,206.04 | 55.45%

China International Capital
Corporation Hong Kong - - - - | 335,844,140.50 | 31.06%
Securities Limited

GuangFa Securities (Hong
i L - - - - | 133,493,416.87 | 12.35%
Kong)Business Limited

J.P. Morgan Securities

. . o - - - - 12,318,587.61 1.14%
(Asia Pacific)Limited
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