BT RER R R RS

2022 =

—
=N
f—a

542

=R

2022 £ 12 A 31 H

HEBEHAN: SHFESEEEBROARAH
EEREAN: PELHBETROERAH
EHHEHE: 2023451 H 20 H



P 7 JEHIE 7 R B 2022 4R 8R4 R PR

§1 BEERR

BN MNE S LEFREAIR S TSR A B RIL . R FHERRREE K
B, R0 BRI L AR IR e B 2R AN ) R BT AT

IR N E LR RAT RO AR AR RE AR S S RME, T 2023 4 1 18 H&E
% T RS R 5 fabn . I ERIAR TG EENE, RIUEEZ N R R
B RS E IR .

BB B N R U LSS A . B IR B SR N BERE B 4 B 7, (EANIRIE R 4 —
E B .

BE R GHEAMRR IR KR . BTG R, 0 HFEAE R TR aT AT 4
e AL 4 M HE S U

AR S5 BRERZ T

AR WIE 2022 45 10 H 1 A= 12 A 31 [k,

§ 2 EEF=MMN

FEETRifR /5 59 (QDII-FOF-LOF)

Wy M TR F 75 (R 7 53 LOF)

Fe g R 501018

7T 501018

Y (S i RARIFHA (LOF)

EeARARH 201646 H 15 H

A5 TR B S BB 179,457,072.73 4%

e e TEA R BB B Bt b, 43R 155 4 LR B AR AL

e AN=P 7N -

AT SRR W SR dh e BT AT B R, Rl e ERVE
SIS SR AL A, OSSR BURI KR et KT, Bt
P E R ATl I e B S M A 1T L
SUFANIESF TS R TS, VPO T 0 AR GE P XU A 252K 5%
7 B P R 5 XU, 48 0 5 P M R 2R B (R B

B A B, FEORSF AR KB ACT AN R SE AL 1, it E
MUREHME . BEAh, ARG St AT IS AN e I B2
FUBCE RS A, AN ARSI . RS OE
FEMAUE IF HA R S KT IR T, ARSI R 3T IR
FHAEVIR S PR 5t DU a,  PRAEHEEE NI

FI 25 o
b G bb e F v 60%WTI J5 AN #& Uk 25 Z2+40%BRENT JE M A UL 2% .

AT G ONFE G ARG, T EBE T A RRVE A A B R <

PR s AT CELJE ETE) J/ARIRED, 6 UE 2R v 48 -5 e L

81031 T




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

DR FH TR o (B it b o AR B R T 8541 i 37,
i AR PEIC AR RS LA 58 41 T 370 1) XS

IR A 0 RS WAL 2 AR AU PO R B R 2 T4 Y L 43 b g
RS 73 W A S PR i, AR T — T iy
UL T ARG RIS I G R AL B PR (RS 2
N ELEH MU AN LA A B WU )RR AR S I x A 2 it
TR PEA AR EIUR I BIPEN T A AN, DR
LR A ARG S5 25 P55 35k v SO P UYL S 4 A PO 2R
AT REAFAEANA] . AT RS TF 0] e AR AR AL, LA
DS P 205 R DA 5 LA (O PP 4 R O

FEEHA Fa 7 S ER I A PR A 7
HEHEN Hh [ R HRAT A A PR A 7

R YRR

M7 5 (QDII-FOF-LOF) | ®J7 )5l (QDII-FOF) C

RO WEEE NI A IR

e 7 J5h (R il LOF)

RO YRI5

501018 006476

E IR T R H &K
LA

151,415,582.02 11 28,041,490.71 11

Iy

BAN IR A

h=)
i

YL 4 FK: The Northern Trust Company

hICARR: REHERERATARA A

F
T AHEEA

=

2018 4% 10 H 8 ¥t C K4, CRMBA 2018 4 10 H 9 HAfF2:.

§ 3 EEM SNBSS HFERI

3.1 EEMFER

fz. NRIBIT

FEMEHT

AR (2022410 H1 H—2022412 A 31 H)

F5EM (QDII-FOF- B (QDII-FOF) C

LOF)
LA 2SR 2 14,368,268.80 2,559,939.70
2 AR HAF]E 5,545,802.84 621,047.73
3. S 1A L 4 AFUAS R
T 22 3 G A A 1 ) 0.0354 0.0216

i

4RI G B HE

179,744,434.72 32,836,141.55

5IHIRE S BITHE

1.1871 1.1710

e 1 BEEWSHRRAORERA NN (D) TWEEE 55 a1 & 2], TR JE SERrii

i AT T A Ay

2+ AL e fig St A A BN Bl AR OR & 2 et (EA23h IR
au) FHBRAH < 3 RIS I URAE A5 % Ja (AR, AR Dy A 9] CLse B e i _E A 28 fe (i

AN .




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

3.2 HEIHEHRIN
3.2.1 A E RS MR E N K K H 5 F RS LB e 2R 1 B
F5 5 (QDIT-FOF-LOF)

S Mt
B BIHE Y ~ WaRtb i | FEERE
BBt KRipfEZE | | _ ©-® ®-®
KERO © HBRRRO | RipfEZE
@
TFE=AH 1.54% 2.46% -2.20% 2.76% 3.74% | -0.30%
T EAANH -10.90% 2.42% -21.56% 2.89% | 10.66% | -0.47%
k5 33.29% 2.49% 18.57% 3.08% | 14.72% | -0.59%
WE=5 0.54% 2.54% 36.64% 3.88% | -36.10% | -1.34%
pUR T 13.97% 2.21% 42.37% 3.25% | -28.40% | -1.04%
B ]
iw}f@%/ﬁ\ 18.71% 2.04% 87.82% 3.00% | -69.11% | -0.96%
% %
B 55 (QDII-FOF) C
N5z %273
A IR Xk ,
W B BIHE Y - WaRt i | R ©-6 ©-®
KRO © HBRRRG | RipfEzE
@
TE=AH 1.31% 2.45% -2.20% 2.76% 3.51% | -0.31%
LA -11.19% 2.42% -21.56% 2.89% | 10.37% | -0.47%
o 32.50% 2.48% 18.57% 3.08% | 13.93% | -0.60%
TE=F -0.36% 2.53% 36.64% 3.88% | -37.00% | -1.35%
ININTE
iig%ﬁ -16.70% 2.34% 10.65% 347% | 27.35% | -1.13%
4

322 BES & FAMURE S RHFAMENE K RRZ) KI5 F LS S #E
IR BNHI B




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

A Rim (QDI1-FOF-LOF) it {EIEKESRFRE G REEWGEENR L EBITEEE

r bE-CI-Cele
I B0-60-220€
r 8l-CS0-C20E
rZl-10-220g
r 0l-60-120e
r 0E-S0-120€
rGl-10-120€
r 91-60-020€
I GE-C0-020€
r 0E-10-020€
- 0E-60-6102
- 0E-50-610€
r 8E-10-610€
r 0E-60-810€
r 80-90-810€
r 90-20-810¢
rLL-01-L10€
r 1E-90-L10E
r ZC-C0-L10E
r 9C-01-910¢

200. 00%

150. 00%

100. 00%

0. 00%

0. 00%

—a0. 00%

G1-90-9102

-100. 00%

Bt I FE A |

FitpEEEE

|

ma7sJRiE (QD11-FOF) CREIHEEKESFH G REEWGE RN FAEEBFEE

r LE-Z1-ZZ02
r 82-01-2202
- 60-80-2208
r 92-G0-ZZ08
- 80-£0-220E
r9l-Zl-1202
r 80601208
r ¥I-L0-1202
r LZ-¥0-1202
- ¥0-20-1202
r €Z-11-0202
- 2¢0-60-0Z02
r 81-90-02Z02
r 10-r0-0Z02
r 01-10-0202
- 6Z-01-6102
r 80-80-6102
- 82-50-6108
r Zl-E0-6108
r 02-Z1-810E

80. 00%

0. 00%

40. 00%

20. 00%

0. 00%

-20. 00%

=40. 00%

-80. 00%

-60. 00%

&0-01-8102

=100. 00%

Bt ISR EYHE |

RitpEEKE

|

E: AREEE M 2018 45 10 H 8 HEH C K040, CRM%iHE 2018 4 10 A 9 HiZf74k:.

§4 BHARE

1=

,
N

rHJ\

&®



P 7 JEHIE 7 R B 2022 4R 8R4 R PR

4.1 Be2E (RESLE/NH) &

HEXESNESEHE | EF
wy | B% HR Mk L
FEREH | BAEEH | FR

V) a R TN G ot T e S 4 Bt L
B (CFAD. <l XU 2T
(FRM), BAFEGMBIHE . Ll
T-2£[E Charles River Development.
Citizens Financial Group, [T [# %€ s
AT AL BRAE PR AL AT

%/\ N NN=
ARE | s 2017 45 4 AT 34, FHERCRAL
g&;H\:AEDEI‘ %éﬁ.\éﬁ% - 8 E'S e 2 P = N S e =1

H 26 1 eI R . SRR T R

Broll 55 #WE 7T 1. 2020 52 6 F 2 HE
2021 43 H 26 H, (w7 JiiEes
HEHH; 2021 43 H 26 HRES, 1%
E REIT. F§J7 A& 2022 4
11 H29 H&E%, (=M TaHHA s 100
BHUREE (QDID #44H,

E: 1 AESEEESEHE MBI A WA G ERANH, SRR S BRI L
L ik A B EAE D AR RS UUE R RER A CERD HY,

2 AEFFAOPER U EAREE N P EIE R 2 GERReLEWES . WHF, sy
NAKMAEN RS BIMNE) o TAESRHE & ML SRVE ] AR S E «

4. 2 BPHM BRI A A R AR R B W) E B R S

ARSI OB ML)

4.3 REMAFE S EEMTE BRI Y

AR, AREGE AR (b N RICAEET R R R k) S5 SSE A
M ENER S MARE G A FE, REWEEM . RS o0 R0 B IS 4
BV, AR AR IR L, SR AR NVER A i AR IN, AR Eis
ERAGEAM, BHMEREHIRA ARG, SRR, Sty sim s
FEEA RIEEEI LA & A FAUE «

4. 4 AR GETHH
4.4.1 AT 5 BRI PAT BN




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

AIREHIA, AEEEEENHRPIUT QEFRRESE A A AT A6 EHRFEL)
S AR L B S iR, A R G AN AR B A7 AR 2l 55 30 1 AR A 1 5 5 T RAT
NP N E BT eI G .

4.4.2 REZ 5T AKIE A

ARG T ARG WNAFIER T L AT AR N8BS LR I $eot
B2 55 B a It et A B A58 5 M B0 I A8 5y B 23 T7 24 H RS E ) 5%
HIAE 5 IRKON 8 Ik, & TR B B AL & I B s 2L

4. 5 15 N E S BB RIS AL SR B Ui

4.5.1 REH N E ST KB IES T

ARG A H AR AR B BRI SE el b, 4 3RA3 5 G L R v AR (BT 412
B BT ol i C B A BRI A ERER RS I A SR RS (B8 ETF) SRERIGEIR T bR
S A PR TR

2022 FEPUZERE, WTT JE 4% A0 BRENT JE A% 20 ik 0. 97%. Tk 2.33%, AR
FHXFSETCTHE 1. 90%, F4 b GFEE Nk 2. 25%; [ S Lk 1. 54%, M GeRI R i
TRFE T DGR E BRI, R T R R I

K H AU ATk s ab T R4 A A, R bR R Ak R DU R R R % . T
UG AR IS A& R B 5%, m T BRI, Ak I i RIS X
2022 AT AN MU, REEIN S 2B B R R, BURICE
P IETE N R, (HAER B4 RE i TR B4R B 00 R A B0, Al Bl % B g A i o
JRAANG BTG TERAS IR 2 GF], SR E T U2 B

LA IMF $8 23R =00 2 — A TR AR A EN R, 0 b S EE 2 m, i
IR GG IPRE . EREE P EESFE D EHITE, BN HIE A R RE 5k,
o A ER SR ) 7 SR B NVZA 100-200 J5A/ H 385, 7R RN B ki~ BE 5 N2 R R 2%
TG, JEl R EEAE T, 5 R SR AE A S B R S 1 S IR I B R
TN TR 4R 2 5 1 2 5 RDIR S

ARHE G H BT B T BRI T A T “KIAE M T R . A
M FMELE, KRG EVIGE TSRS, EEE. KRS, R REE R
A3 74 ST T 0 A4 1D R EER

452 |EFNEE LSRN

BEMG AR, RIS A PIHEAN 11871 J6, MEHN, MFIREEK RN 1. 54%,
[F DI SR K 22, 20%; AFES: C MBFEA 1. 1710 76, RSN, HFHENK
991 31%, I K% -2, 20%.

%06 70 311 0T



7 RN SF 5 B R < 2022 458 4 TR

4.6 ME AR ERTH ANBEE S H - HETE R

WEIN, ARG RN BUES: — A3 5 H RS AR NE AW — A ANsiE e
FHHEIR T LTI TS .

§5 BEAGIE

5. 1 MEMAREEH=AAHENR

M B I LA

aae) TiH B (AR 0

1| %

Horp Wi

AR

R 193,789,091.76 90.44

3| e i

Hrp. fige

B SCRRIESE

4 | ERATE MR

Hrr: izl

\

LI

WAL

BGIE

5 | LANRELENE

EEP S 2 [ ) SR N GR B <fh BE

)

mis LA

BATH R H &A1 18,204,677.68 8.50

HAh %= 2,272.829.48 1.06

Nl ol IEN il o)

it 214,266,598.92 100.00

5.2 MEWIRAEZANER GX) IEFTH KRR RFERIERE 27
AT AR AR R R AT I 2 BUA7 AR E

5. 3 MEMARELAT WA R B R R A RIEREA S
AT G AR IR AR FFAT I 2 B LR

5. 4 JARAL A SOYME o Fe & 37 15E E A R/ N O 2 B B8 B A
5.4.1 REFAIRIE A FYHE & Z S T HE L F /NP RIET+ 2 BEE R AR

87T 31T




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

UEHEHE B 40
ARSI G ARG IR R I A SR B LR E

5.5 MEIRE B EHEFE P RNBHF R AE
AT A R S 1%

5. 6 M EHHRIE A SMME G EE T 3E LB RN HRA IR T4 SR 27 Bt B 40
AF EAIRE AR ARFFA 67

5. T B HIRIE A RME 5 2 & B 8 LLBI R/ HES AT+ 48 P SCRRIESS
EangiE

AEE G AR IR ARFFA ™ SCRAESR

5. 8 W& AR A RMME oy e 5 1 E LB K/ NERAS B BT T 4% SR AT AR Rt
gk

AT G AR WIRARFFA SRLATE R

5. 9 AEMIREA RIE SRS T #E G DNHTFRET R E SR

SHRA: ARTT

3L
F 2E | BIEA ARME (N | BER
HELZK BEA _
= RAE | R KMo 18 L4l
(%)
. United States
United States Brent o )
1 . ETF . Commodity Funds 35,911,514.05 16.89
Oil Fund LP Tl
LLC
. United States
United States Oil T .
2 ETF . Commodity Funds 35,897,964.98 16.89
Fund LP AR G
LLC
) . WisdomTree Multi
WisdomTree Brent A 5
3 . ETF . Asset Management 35,838,878.42 16.86
Crude Oil TR
Ltd
. United Stat
United States 12 A 5 e .a e
4 . ETF . Commodity Funds 33,515,596.03 15.77
Month Oil Fund LP TR
LLC
WisdomTree WTI L5 | WisdomTree Multi
5 ) ETF . 31,977,063.37 15.04
Crude Oil it | Asset Management

% 8 U311 1T




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

Ltd
I DB Oil ZHE | 1 Capital

g | VeseO BB prp | X% | Invesco Capita 20,648.07491 | 9.71
Fund Tt | Management LLC

5.10 BRASWMEME
5.10.1

075 0T P 2 < BB I 44 IR T3 B R AT AR 1

il H Al — A B AIHEDT . AT .

5.10.2
AF GAIRE AR ARFFA B

5.10.3 HoAh B P24 5k

ISLZHE, AR

. NRIBIT

R
do

g £/ G

A RIE S

IWSCIE S Sk

2]

JSZHSCA)

JSZVAT TR

2,272,829.48

Ho b SGR

SR

Hofh

O ([0 [ I || N | |W( (N[~

it

2,272,829.48

5.10.4 REWIRFEH KA T 7 30 T He £ 35 BH 40
RIS AR MR AR A AT 5 B R mT e 3525

5.10.5 |G WK BT+ 48 Bt B AR IE 52 FRIE 5 8 3 B

ARG IRAR AR

§ 6 JFHAEE OB

LA

B A EM (QDII-FOF-
L LOF)

BB (QDII-FOF) C

e 5 B AT 3 4 40 B A5 173,480,374.51

30,237,709.26

5 T A 1] 2 4 i FR DA 47 400 1,729,688.05

214,148.59

Pols T TS0 1) < ]

N 23,794,480.54
o %

2,410,367.14




7 RN SF 5 B R < 2022 458 4 TR

T I ) B g Hr 0 A2 B 17

A (R b L3 gD

T S AR S 5ty WU A0

151,415,582.02

28,041,490.71

§$7 ZEEEANBHBEAREBRAZEEENL

-

1 EEBEANFERESHTRINIER

AR, e EHARFAARIEE M

-

§ 8 MR RRHFMIERFR

[0e]

8.2 WM HFREWHEMEEFE

T

§9 HEXMHHEHZF

9.1 FEXHER

1. R EMAER R R &S A FH)D

2« (FE T EIME SR B R I AT 0

3. FTJRMAIESROR R4 2022 4F 4 ZEEW A H
9. 2 FFUHE £

TR T A FH DXOEAG S 75 % 5999 554 KJE 32-42 #%.
9.3 &R

2 BB NEREARERRAFEE S N
AR I, SRS AAELE HEO BRI K S A e R

1 REMINE-BRERFFESHBLLAIEBIEGET 205 1F 0
T A B — BT R S A L AN AL B sk 20%F) 15 0 o

MGG http://www. nffund. com

%10 71 11 ;|




P 7 JEHIE 7 R B 2022 4R 8R4 R PR

11 m 11 ;|



