[ 28 RS i b I B E S5 3 5 42 (LOF)2016 £E 58 3 R 5

2= KR B RS 3 % 2 & (LOF)
2016 ££58 3 TEME

2016 £ 9 H 30 H

EeTEN: BERESEHEARAA
ESHEN: TERRRITROGRAH
WEXHEH: —O—AFE+HZTH

Filoidti12m



72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

§1 EERR

FEEAE TN S0 B RAAE AR FTE R AR R R 3 1R SRR IR B s
I, TR LA AR  AERA AN T8 B AR AE AN ) T ST AT

FERE NP EERRATR M A R A FRIE ARG S FME, T 2016 410 4 20 HE
W T AR T S48 bR R R IAN B A S N, TRIEE A B AEE R RIL .
TR P UERR IR B BB -

BB R E LSS L SRR ST SR B S R 5, (EAPRIERE & — €
SR

FEG A SR A AL I BT KUK, Bt #7013 0 PSR Bl A T2 )
ARG SR .

AAR s I 55 BOR R E i

AREWIE 2016 4E 7 A 1 HiEEE 9 A 30 Hik.

§2 EE @B

FL 4 TR %] 28 K 5% i s (QDIT-LOF)
N R [l 2 7

B4 FAS 160216

5 o ARG 160216

S (TN IR ESAEE DGy
Fea FAENH 201245 A3 H

et BRI 4 A AL AT 786, 940, 979. 58 £}

A 3 <3 A DK S T i 5 e T 01 9 SO L D AE T i
B H br Ky B EW R R B IZh AR E, JIRAEAT Rz il 2
GRS PR R AT T 70 ORI it .

FEE

B < AR VR RN 9 1 e i e SR UERC B EL B, BLAE RS A
BB SRS R [ WAt S 7 [ ) K S B 7 I B BB AN % T ot o
() et MG B B, SRS DA HERC & P D9 2 IR 1 58

P




72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

A, waidE il M B e Y s 28 58~ e, B
A BT B HOAEAAR RS 2 1) 72 5 R 7KF BN
R— H R AR d i B e (alasisdo O BARMI
rit5D
RIEG NG RS, FEEE N RB RS ERE S %
IR WL 2 4 AIE PERILERRE (KT (FEAL 15%) LA . BIAIE 4 )8 THiF
71508 7 < A e T XS AP TS MAC B ) o
HEEEEAN B F & AT R A
HEFEEN Hh [ B AT et A PR A 7
AN P T NS R State Street Bank and Trust Company
AN R A h SRR 5 18 = AT
§3 FEWMFHEIFINESHERI

3.1 EEMFHIR

AL NRMIT

Bit B U

W
(2016 4£ 7 A 1 H-2016 4£ 9 7 30 H)

1 A E sl s

3,965, 297. 41

2. AR

-19, 508, 233. 48

3. IR ¥k < A J A

-0. 0240

4. BRI S BT 1HE

329, 280, 763. 65

5. IR & #iliiE

0.418

T (1D A E eIt fig 3t S AR BN . BTl

mi) FOBRAHOR 2 A AR

HAte N A2 s tirE A2 shiL

ASAE A Qs I s in_EA 2 fe i (E AR s e

(2) Prid e b SRR A IR AW B 7 2 1 & 03k L T A2 5 sebriicat K

FEART AT

3.2 HEHERIN




72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

3. 2. 1AM G HIE & E R R KI5 RIS 57 LB e am 2 1 HE 3R

NZ5 a7
HEBEEK | it

HHEIE K FEEIR

i Bt RhrfEZE | R O-6G @-@

() FhrUEZE

@ ESE))
@
HE=1MH -5. 43% 2. 43% -0. 56% 0. 70% —4. 87% 1. 73%

vE: FDE SRR AE LN R

3.2.2 HESAFRAKRESRHRIUFHEM KRR RS RS
BRI I R A F I LR

] & Ko e o G B TIE 458 4L 4 (LOF)
Z AR AE I KR 5085 LR R 25 2 7 S A o0t b

(20125 A3 HE 201649 A 30 H)

7.61%

0.00%

-7.61%

-15.22%

-22.83%

-30.44%

-38.05%

-43.66%

-53.27%

-60.283%

-68.49%

2012-05-03 2013-01-27 2013-10-23 2014-07-19 2015-04-13 2016-01-06 2016-09-20

|- EEAZH& @i-Lory —LELiE|
e (1D ARG AR OISR, F05 7 IE IR &5 HLE.
(2) RSB HE LA R T
(3) AEEHERAENH 20124853 H .

§4 BEAWE

4.1 ZE&EEH (RESEH/P) FHr



72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

EARREE MRS HIR HEZ5 MOlk A
RN E Ui B
{EERH BAEHM PR
PN
134
S WA . 2004 2 6 HE
g 2007 4 6 H{E3EH Avera
Eapr 4 Global Partners T.{E, fH
BiAh e FEREEE AT 2007 4 6
g 25 fiit HZ 2011 4F 4 HEHE
(QDII Security Global
NEES Investors .1, L%
% E M. 2011 4F 5 H e hn ¥
=TI ERHE S HAR AR,
RMEEE 2013 4 4 H e FE 2=
(QDIT A EEA a2 AR
PNESES HERTEEMES LT,
L | ik 2013 4F 8 H gt E 223
RITE | S g9 | 20157071 - R e i
a4 RIS EESLH, 2015
(QDIT) T HERATEZRINA
NEE S 100 FEHCIE T 43 B 5k 4 A0 [E
SRR 2R SR T A L B IR SR R
XU 4 (LOF) 341,
(QDIT 2015 4 12 H T E AR 45k
-FOF) dab U s R SRR S5
%4 BHREENREEEH. 2015
EZ 351N fE8 A& 2016 4E 6 FAATHE
] Bl Bl 45 &R e, 2016 4F 6
2l il H AT [ Bl 5 3 gl e
=y CERFTAE),
(EFF
TAE)

FE: Lo BCACHOIERAFOWRIBHE MR AT R B2 iR ERR, (EI A 5
SRR
2 SO SGEATAL 2 GE% LA R LMD ROAHSEHLE «

4. 2B AR 39 P A I AR A T A5 1 L AR U
FAREHIN, ARGEHN T GEFE). QEFREHERSE) . (EeEHE AR A
ARG IR R S RENEIE, R S e A A S P AE, A




72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

TSR BIR 3T R PREE PR 08 N S i S8 I e BEATIE FH AL G 57, AR 11X
K )2l MR NSRBI 2 . ARSI, AR SIaEiE o, RRAERFHEEE N
WA AR AT N, REAENREIL S AT 2R o KA AT, {5 B3
P . HERG. ERE, ARG SARGEHNTE ML ST WA 5 AT R
ZIEFHAE IR PRy, SR E/NMARFFIOOEE, FHER AR, sk,
EEAME NS R, RSB IS IE R

ik
C’/

4

4.3 AP ZHERBH
4. 3. 1 AV G FE AT 15 0L

RGN, AREEEHENHET (EFHRRESE AR AT S ERFEIL)
(RIRH DRI E , TP 14 PR 08 PRI 428 Fl | B2 FIAE AR, 0% A1 (45 8 XU R 28 XSy 1A 7
A, PR RS A (B R H A A By, M AR L AT R BN A1 58 5 AR 2
WL R H S R3S » B DR 23136 A5 I8 B R AT 2 e AN BE AL 65, VISR B VA s AT N o
4.3. 2 FEHAZ S AT NI E I ]

AAREWIN, A SRR E BN TE B AR S A& R A RHR H S 52 5
AN, RADASEGH T HEF B A58 5 M 3 513 (10 7 128 5

4. 4 &N RSB RIS SR I U
4. 4.1 i YA Fk AR B SR AIE A 7 By

7E 2016 FE=ZRFF, JRAITERLT Hng DAL 1 4TS R R MAH G ot A I, LA
FEMMAN SRS SRAFU A o = ZR B2 S AN A% Sk 5 K, s RBUET, WIT AR RR AN 43531
TRk 0. 2680 1. 2%, A4F 6. 7 H by, A0 ETA J5UIH 2R A7 5008 AN (4 TiT 37 % 4 Bk ey £ 125
ROFE D RN E, I b3k Bettkat o, A5 Br B A 72 > A Sk ad 20%. 3
8 HJa, HIT OPEC iR R RE B4R b, BRI 23 Sk ml b4, SC3E WTT i AN 8
HHIH 40. 06 70/ F K MR S, IF7E 8 19 Hfilt J2 e a8 48. 52 3670/ H, [ iU FE 3 20%.
M8 AR 9 HJK, Tidat OPEC ™ BT HMZI AR, MM FREAES . HE 9
H 28 H OPEC W7 HRUUE R, M F BRI MM BT AT BT R4E, h i)
VbR B AL X — TS5 R, T8 00 S A i o g EL D e o B 22 A . 2% RE 21 Y
FREAAIRTRARBARME, AT JF I AR I P RS FE o



72 KSR T i B R HE 42 (LOF)2016 4R 55 3 =Tk

4.4. 2 IEHN RS I GER
AREAELE 2016 45 = R EE KR N-5. 43%, A4 b L el 25 R N-0. 56%
Gk N A5 8- A YNGR K DR

4. SEEANERET EFTHRATLESNRERE

9 ARZE 10 A%), &My Il 7 —Emshy, HPf— M3k REER
ST ENERR T E R “HERZ” ATReE. 28, AT 2008 54, HAT4Ekbt
MBI RAMA B H SRATVIE DR I B Ak SR 40 1 EA R P X — B B
BT A ERRAIVE S AAE AR T BT, BEAME F 74 9 48 3 EUR G XU 1) vl e bl
No BRI, SRR TE AN IR B AT S R 5 o FEARE, B 5 s ) 3 5 AR T K A+
RITAA RN ISR 2 AR AL 31 =, OPEC ¥R7 WS I A il i 1
A7, PR PR B ARECAT I R T 70 S/ B A, S ANX - U R AT
Fe GHRASE I E N R B 1B B R . SR, FRATDS B e v TR L
HTSE SR e ANBEA — S8R RUBERF S B i 07 B I 45 AR s i SE O W S, (HLH R0 35 1%
e R Xt U e ) S T BB DT o AN SRR, AT IR LE R A BRI A B o 52 5
RO, TIN5 SRASE MU AF AR SR dE AN R AE R AR . SR BT S, ARV R
SR TAEAR KB B — DU, IFHEsm RS EAT . RS 5 a7 50 & 5t
R 28 KSR v i BB IR 2 (LOF) #EATICE, JFe SR i o ER

4.6 REWNESFHFA ANBEBRES T 1HEME VLA
o

§5 BEAGHE

5.1 WEMREEH~HEHNR

~

o

FATEEA (%)

\3

Fe T H e (NRTHIT)




[ 28 K S v b I B AIE 5 W 5 45 (LOF) 2016 £E 5 3 ZR R4

Mol - -

Iz R LR - -

2 FEE 254, 376, 331. 51 77. 08

3 [ 5 AL 2 $5 % - -

b iyl - _
Ll - -
AR - -
BGIE - _

Horpe K QIR ) SN R A e B2 - -

6 fwmiim TR - B

7 AT B & A1 75, 654, 690. 71 22.92
8 HoAth 25T % = 5, 157. 10 0. 00
9 &1t 330, 036, 179. 32 100. 00

5.2 REMREZNER X)) EHFTHHRIBRERFEHEIERE M6
AIE G AR IR AR FFAT I AL

5.3 WMEMIRIBITI A RIORERFEIERRAS
AT AR IR ARFFAT IS LATFLAEIE

5.4 WMEWIREA RME SEESFHFHE WK PHEFRET 2 BRERFIERE
UEBHE B 40
AT AR IR ARFFAT I EE AT FLAEIE




[ 28 K S v b I B AIE 5 W 5 45 (LOF) 2016 £E 5 3 ZR R4

5.5 MEMRELFIFERFR I RNGHFRRAE

ARG IIRARFFA 57

5.6 MEWIRIZA RME G2 ST ™1#E LLFIR/MHER KBTI s R R 40

AT G AR IIRAFFA 67

5.7 MEIARIL A SMME 5 H & H = 13E IR/ R BRI 48 B SORE SR
B A

AT AR IR ARFFA B SCHFIE TR -

5.8 MEMREA R E SEET ™ #E BN ERE KT T4 SRATA R
AL

AT GAMR T WIRARFFA SRLATE

5. O EHIRIE A SYME 5 ST E LB KD HEFFRI T+ B RSB R P4

i 3k
i%
&%
¥ e | E n R E
Fe 4 4K ‘ N B P
= E~SiUN Y (NRFe)
1At
=
1 (%)
H )
UNITED STATES OIL ETF | US Commodity
1 15’4 60, 095, 837. 13 | 18.25
FUND LP g Funds LLC
=
9:':
PROSHARES ULTRA ETF |
2 T ProShares 58, 059, 062.98 | 17.63
BLOOMBERG CRUDE OIL | %t4x
7\
POWERSHARES DB US Van .
ETF R DB Commodity
3 | DOLLAR INDEX BULLISH i , 30,044, 517.36 | 9.12
4 Services LLC
FUND =
3:':
VELOCITYSHARES 3X ETN | ,
4 Jile VelocityShares 28,014, 824. 09 8.51
LONG CRUDE Mg
=
TPATH SP GSCI CRUDE ETN F | Barclays Capital
5 s 27,982, 068. 81 8. 50
OIL TR e | Inc




[ 28 K S v b I B AIE 5 W 5 45 (LOF) 2016 £E 5 3 ZR R4

J_:Q
FF )
UNITED STATES BRENT | ETF | ° US Commodity
6 15’4 27,932, 389. 32 8. 48
OIL FUND 4 Funds LLC
ﬁ
FF )
POWERSHARES DB OIL | ETF | DB Commodity
7 15’4 , 12, 395, 439. 41 3.76
FUND 4 Services LLC
ﬁ
H )
UNITED STATES 12 ETF | US Commodity
8 T 9, 753, 541. 26 2.96
MONTH OTL FH4 Funds LLC
:—Et
H )
POWERSHARES DB PREC | ETF | DB Commodity
9 Jiie . 27,118.55 0.01
METALS FUND FH4 Services
7
Van )
POWERSHARES DB ETF | DB Commodi ty
10 T , 13, 342. 24 0. 00
AGRICULTURE FUND 4 & Services LLC
I\

5.10 {HEHAEMEME
5.10. 1 AREIHNE LSRR KT 2 IR RAT EAAREA I E ST R
AR S b H AT — 2 B AT E T, AL ST .

5.10. 2 R BHIRT T2 MRS, BARE TGS R E SRR EZ

HMEITE L o

5. 10. 3HAh B I B

=] e S AUNENPW;
1| FHRIES -
2 | BISOESTE K -
3| RIBF -
4 | MR 5,157. 10
5 | R IR -
6 | HARRIUGK -
7| FrETEH -
8 | HAth -
9 At 5,157.10

10




[ 28 K S v b I B AIE 5 W 5 45 (LOF) 2016 £E 5 3 ZR R4

5. 10. 43R & WIRFFH HIAL T H BRI AT #5357 A
A H G AR AR R R R e

5.10.5 HEHR+2BETFEREZRELH A
ARH ARG IR AR B

§6 JTFHAZEEHHES)

BpL: A
5 BRI 4 4 B0 870, 013, 357. 32
7t B 4 5 R A3 0 -
P i A 4 S ] 3 83,072, 377. 74
it B AR 2 AR B 3 -
5 BB A I 4 4 B0 i 786, 940, 979. 58

$TESEENCHBEARERESESTHNH

ARt A AT S RIS A 5 SRR AR & BERRE IR, AIESE KRR
AALEE,

§8 H#EXMHER

8.1 #BXHEZR

1\

2\

3\

4\

5\

IR 28 Ko e i e B RS R

IRl 28 Ko o i P LIRS 5 58 2k 4 (LOF)  #EE X

KT IZMEE 2 K= 1 G BLIE R 505 2 4 (LOF) SRARHIE R
T A 3 5 T

ARSI R & B A AR S

BEEG (LOF) & [A

8.2 FFHL

11




Bl 28 RS T i e B E 5 #5024 (LOF)2016 4E 58 3 T iR15

AFEEEHN E BRI SEFAIRA T A S —— Bl O X AT 18 5 8 S5
BKJE 16 F-19 2.
AFEEITE NP EEERIT R ABRA T A S ——JE R X T O K 1 5

8.3 AFHR
B MAREGE TN 0 % & U AT R A S 68 N2 =) Wt A
% RS R LG . (021) 31089000, 400-888-8688
AR (021) 31089000

ovaE] Mk http://www. gtfund. com

ERERESEHEARAF
—O—nE+HZ=FIH

12



