[ 28 K S v b I B AE 5 W 45 (LOF) 2018 £E 58 4 BRI

2= KR B RS R % 2 & (LOF)
2018 £E58 4 FHME

20184 12 A 31 H

EEeHEN: BRESEEFRAF
ESHEN: TERRRITROHGRAH
WEEHAY: —O—E—A+HHH

Filoidti12m



[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

§1 EERR

FEEGAE TN S0 B RAAE AR FTE R AR R R 3 1R SRR IR B s
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEFEE N ERBRIT IR A IR A A RIE AR S RLE, T 2019 4 1 A 16 HE#&
T AR P EIM SRR HERIIAE A SRS N, REER A BRI
e M MROA B B .

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

FEG I A SO AR HARRR I SV R, Bt 2 1A HH 8 SR i A4t
ARG SR,

AR A 55 BERER 2 T

AARAEWIE 2018 4210 H 1 Higs 12 A 31 Hik.

§2 EE @l

FE G TR I 2% K5 i b (QDII-LOF)
N R Pl 2 7

B4 FAHS 160216

5 o A0 160216

e e (B bR R
Fea FAENH 201245 A3 H

5 A B G A 380, 714, 647. 19 £

7 3k <3 A K S T i 5 i R T £ 2 SO L DR AE T i
B H bw K W EW R R I Zh AR E, TR Rz il 2 <
B BRI EN TE R AT T 70 RO R e TS R s o

i

B < AR UR SRME Jy 1 Je i e SR UERC B EL B, BLAE RS A
BB SRS R [ WAt SR 7 [ ) K S B 7 I B BB AN % T ot o
() et A G B B, SRS DA HERC & B D9 2 R 1 5t

P




[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

A, BRJa R T 7 e st o 48 ] 2 Wi e 2 557 EL g
A BT B AR KU 2 1) 72 5 R 7KF BN
R— H R AR a i B e (alasisdo O BARMI
it 5D
RIEG NG PG, FEGE N RB RS ERE S %
JRE WA 2 4 AIE PERILERR S KKF (FE4L 15%) LA . BILAIE &) THiF
7158 5 < A e T RGP T SUTMAC Bk ) o
e A2 UN B F L & AT PR A )
HEFEE N Hh [ B AR AT et A BR A
AN P T NI R State Street Bank and Trust Company
BAN R A h LR 5 H1E = /AT
§3 FEWMFHEIIMESHERI

3.1 ERMFHR

Az NRTIT

Bt Il B8 LN

M 1
(2018 4 10 H 1 H-2018 4 12 A 31 H)

1 A E sl s

=307, 674. 97

2. AR

—75, 949, 817. 50

3. IR ¥k < A J A

-0. 2100

4. BRI S B 1A

148, 947, 119. 00

5. IR & #liiE

0. 391

T (D A EseB e it AR . BeBtiiat . N (A

i) FOBRAHOR 2 A AR

AV Ll

IR A3 e Bz in_EAIY 2 Se i fE AL s U as

(2) Prid e SHRFR AR AW B 5 2 1 & 03k L T A2 5 sebriicat K

FEART AT

3.2 HEHERIN




[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

3. 2. IARIRE IR S0 AUFE NG R KI5 R L4 b A v Wi 2 2R ) LU AR

NZ5 a7
HEBEEK | it

HHEIE K FEEIR

i Bt RhrfEZE | R O-G @-@

Q) FhRUEZE

@) ESE)
@
HE=1MH -34. 72% 2. 24% —6. 43% 0. 73% -28.29% 1.51%

E: FDE SRR AE LN R T

3.2.2 HESHRAEBLRESRHHIUHEH KRR REE RS
BRI I R A F I LR

] & Ko e o i B TE 55 8 4 4 (LOF)
Z MR AE I KR 5085 LL R R 25 2 7 S ot EL

(2012 4FE 5 H 3 H&E 20184 12 H 31 HD

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 2013-06-13 2014-07-24 2015-09-03 2016-10-12 2017-11-21 2018-12-21

|- EEAZH& @i-Lory —LELiE|
VE: (1) KGN HEGHILRN, &% N & L& & RAE.
(2) RSB HE LR BT
(3) AEEHERAENH 2012485 H3H .

§4 BEAWE

4.1 ZE&EEH (RESELHE/N) FHr



[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

ARSI S ST HIIR HEZ5 MOk A
W | R Ui B
{EERH EAEEM 15}

N WA 5042 . 2004 4E 6 H &
M54 2007 4 6 H{E3EH Avera
EZBLIN Global Partners T.{F, {H
g fERE AT Im s 2007 4F 6
BSR4 HZ 2011 4F 4 HEHE
BiAh e Security Global
K 2 A5 Investors T{E, /&%
(QDIT M. 2011 4F 5 H e hn
PNESE S EREEEFHARAT,
g ik 2013 4 4 H kAT Z=h E
5% 100 i35 4 i 3 i 55 B IE
a4 HPRIE LML E S,
(QDIT) 2013 4F 8 A & 2017 4F 12
NP FAE B SEE 5 = K
SRR JI B AR IR B % e 4 P
XU A L2, 2015 4F 7 H AR FAT
(QDIT FE ZR gl ik v 100 FRH0IESF
-FOF). e o I E Py NG
2z Be B UEFF 9 4 (LOF) 11

RA%E | Bk | 2015-07-14 - 14 4 FEZH, 2015 4F 12 Hild
15 FIAG AT 28 4 BRAE Wi 2 7Y
LA 7 e MEIEFH T RELE M
(QDIT FE2T, 2017 £ 9 Hidik
INESES AT [ 22 [ Al A A
UEITPr eI s A
7 100 (QDID) M4, 2018
(QDIT T 5 H TG HA T 100
-ETF)., A 5 BT IR BOIE SR 2
B HREMELSLH, 2018
A PR 11 H AT 1 2 E A
BGIEERA OB FREOE S T 4
(LOF) (LOF) Bk, 2015
%4 8 HZE 2016 4E 6 FAFHE
ZH Broll 25 R & E W, 2016 4E 6
] Bl H % 2018 & 7 AL E prlk
2l 1 B CERTE),
. i 2017 5 7 H AT AT
AT BE, 2018 4F 7 H AT E bR
<y b 5530 A B

VE: 1o MARMAERH AT AR HAR AR o AR H, B EREE R, (EHH B0y




[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

eaEFRAENH .
2+ AEZF AL SCRMATIE T2 GEZFAL AL GBS BT A RE -

4. 2 B AR 39 Y A I A A T A5 1 O A 5

AAREIIN, AEESEBNEST GEFRE) GEFRRFREIE). (ESEHAF A
TR G IR TR S REENEIE, T R e A A S R AE, A
RSB H . B 5T BRI BE LR B8 NS VR &5 S 8 PR AT I8 2R B 587, AEF2H X
S R Al E DR NBOR AR 2. AR A, AR IeEEkai, RRERFEEN
B AR AT A, RERENRLZ S RTINS LR 5 L HAE AT N, (528
e AN ERG. e, AR SARGEHAEH MRS, HRAG 5 AR R
RGP IE S AR, SRS BNARFFIOLE M, IR R RE ., s E. R
BEAMEEAERR, ARRERENK G5 0.

4.3 A PRGERBH
4.3, 1 2P G EE AT 1 0L

AIREA, ARESEHNET QEFRPESE AR AT 5 H KT E L)
(IR ORI » T P £ PAY 8 DR 42 i ] P2 ROAEARE , 0T 25 205 (R 45 9 KRG AT B XS EAT
Az, AR S R AL 18 1 R H A A 5y, M AR L AT RE 3 B A1 A8 5 AR 2
I IR R S T2 5 » B PR 21 R AR i B AT 2 AN R AL, DTSRIV b 2 Sk AT
4.3. 2 FHZ HAT NI IR

KAREIAN, RIS HARIES NPT E B HARR R H A AR R AE RS H R85 5 .
AN, REIASEEH HEF B2 5 At Far s (1 7 H 5 5

4. 4 REHNEESHIEH IR A SR U
4.4, 1 AR S A < AR R SRR A IS A 20

2018 FEPUZERE, PATER GRS FAELE 1 BrxS [ BRI AH G Bt s A B &, DUBIER
B S Bt o AEIMAN R BEAE S AT ==L AR e, FENUZRE BV 1 OKIEgi e, 56
JEah CRP P48 b % i 0 5o WTID B 10 H 3 Bk 76. 9 SEoo/MpnElEH &G, EIF
Ja T ES R, BE 12 A 31 YRR 45. 8 SEI0/Hl, A =N H BRIEIE 40%, PROFHT

6



[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

=FRE 28K I, A ER iRk 24%.

DUZR ARk 7 R AN T, R 29 ROEIE . 10 A WIS A% 51 A BRaBk R 1% 45 il A
RSB P I0EE, AF R B 2 — ISR M N A N k. 10 H s RV R E SRR, 3R
[E RV RHEAR, TV RAB PR AR 8T OPEC 147 ks 2 RF A “MRihin” mifrsk, SR
TARSERAL 4T 10 HRSEEFE S 1 PR RAXS h BEAE LA it O B o 0454, 3
BOMATINGE TAT. 11 7 SCHE JEh A FUREE T, T AR g i A 1 fE P IR T
WM ERAAR L. BAR 12 AWIVDHRE N ¥ OPEC R Wiy i (113E OPEC 7=k ik i 1 9= 1)
W EAHERBAIR, T AT RS R A, A N AT SR .

ST, DY 2R R BRI 3 L2 vh AR M B0 R s i R TIOR3, S T Bk
BT IE% LR .

4. 4. 2 R A R S DL SR L

ARIEGAE 2018 5 PUZRPE 1 IFE G K3 y-34. 72%, [FHDY ST LR AE R 5 % 6. 43%

CEEMMEIEINIAS{E e YD NEI Tha iR

4. BN EMETE EFTHRATVESKHERE

e 2019 4, AT SR b xE LAERE H T 45 &0/ 4 24 IIRAL, A BeRs 2 3 1)
Tt FEZIEWR: —/2 2018 4F 12 H ¥ OPEC+CL[RE FE K= P, 2019 4577 i [ T8 1
PERATREMERRAR. —RSCE P IR OO, KR AREIT I M I B AR . =R TP ARBIEL
P, MIECIE e Py 4 S5 ol o B o e T i P A6 2 o i, e R 5 25K

SUEERE, FATHESL R 2019 S TR LA ARG s o v B 5 T Sl a2k 11 ] 75 SR 14
FEFYIRIVE . A ARG RS, G S [ B R ) A K T B S [ AN b Rl h ) . =2
FERERREE T B RS A, T A DU B 7 R Lo

AT SRATIS 2 72 R VFIE A 4K 2 e B B A S P B8 A, (ELIRTIN B 2 D) BR R il T
2 NN PSR ]k 3

4. 6 MEWNE A ANFEEET - 1HEME UL
o



[l e K i o i B IE 5 33 W 0 4 (LOF) 2018 4R 58 4 i sh

§5 BHEASHSE

5.1 EMARESFH=HEHEL

o B S B
5 miH S (NRMJT)

A (%)
1 EnE 4y - -
Hope EiE ik - -
TEFEARIE - -
wistive - -
i 5 1E - -
2 FEERTE 118, 618, 026. 52 76. 44
3 [ 5 Wi s $ % - -
Hrr: fiizz - _
B CRRIESE - -
4 ST SR - -
Horre I - -
L - -
L - -
BUIE - _
5 LR 4 il - -
Forre S = R0 00 10 S Nk B < il % 7 - -
6 temmiy LA - -
7 BATAEF G E & & E T 30, 340, 767. 33 19. 55
8 Hoth - 35 55 7~ 6, 224, 806. 52 4.01
9 it 155, 183, 600. 37 100. 00

5.2 MEMIREENER X)) EFTHRIBE R EIER R
A H G AR AR R IS S AT E




5.3 WMEMIRIBATIL A RORERFRFEERRAS
AHE AR R AR A R LA EILE

5.4 MEMRIEA RME SEST = HE LRI NEFRIET 2 BRERFERE
UEB B B 40
ARF G ARG AR R I SR R AL

5.5 MEMAREMSGFERAEEIRNEHRBEAS
ACHE G AR IR R IR 155

5.6 MEMIREA RWE HEST#E G HEE RET LA RS A
AR GAREIRARFFA 7.

5.7 MEWARIEA SME b &3 13E ELBI K/ HES BB +48 B SCRAES:
BB A
AT G AR IR AR FFAT B SCHFIE TR

5.8 MEHAIRIZA SME b B & T 13#E LI K/ HES BB T8 SRAT A
Gk

AT G WIRARFFA ERLATE R

5. 9IR FHARIE A AYE G E S 788 LB/ N EEFF R8T+ 48 2 S 45 A 41

iz b 34
¥ 4| fE Ny IR NN AORREY
L EHENA 3
5 KA Ty (NRME | EEH
= (%)
VAR )
UNITED STATES OIL ETF | United States
1 hii'é o 28, 162,414.52 | 18.91
FUND LP H4 N Commodities Fund
T




[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

INVESCO DB US DOLLAR | ETF ?F
2 his'é Invesco Ltd 20,837,944.89 | 13.99
INDEX BULLISH FUND | #4:

iy
ETF ot
3 INVESCO DB OTL FUND i Invesco Ltd 16, 808, 608. 42 | 11.28
H4
iy
Vs )
UNITED STATES BRENT | ETF s United States
4 his'é o 14, 459, 823. 65 9.71
OIL FUND H4 Commodities Fund
iy
3:|:
PROSHARES ULTRA ETF .
5 W | ProFunds Group | 12,615, 155.95 8. 47
BLOOMBERG CR H4
Ga
9%:
6 VELOCITYSHARES 3X E1E T Citi I 11, 324, 691. 79 7.60
1tigrou n s s . .
LONG CRUDE s group tne
=,
9%:

;| IPATHSERIES B SWP | EIN | o e Tl | 667
GSCI CRUDE OIL ETN | 34 arclays , 927, 566. :

:—Et
It .
UNITED STATES 12 ETF R United States
8 i o 4, 388, 165. 36 2.95
MONTH OIL H4 Commodities Fund
Y
ﬁ
INVESCO DB PRECIOUS ETF .
9 i Invesco Ltd 24, 961. 46 0.02
METALS FUND Hb
Fay
9?1
INVESCO DB ETF .
10 i Invesco Ltd 11, 626. 26 0.01
AGRICULTURE FUND Hb "
T

5.10 BBEAAMEIHE

5.10. 1 A MY 3L &4 R AT+ 42 E 55 (0 RAT AR B 1 M 5 T 1 r R
BERR S g i) 0 AT — RS2 B A BT AL TS L

5.10. 2 EEGHHEIAT H 2R ES, BARE BN RS S RNE SR EREL
AL

5. 10. 3HAth BE 7= 44 B

e 4475 SH AR

1 17 H ORIE 8 _

2 | NMUEFERE K -

3| MHBEA -

10




HERAEH B IR IR A S

(LOF)2018 “F 4 4 ik i

4 SRR 6, 761. 09
5 I IR HR T 3R 6, 218, 045. 43
6 HoAth UK _
7 FepE o H -
8 HAh _
9 &t 6, 224, 806. 52
5. 10. 44 &5 BRFFA AL T35 B3 B ] #5555 BH 40
AT G AR WA KRFA 1 i fi 7.
5.10.5 & BRI+ 4 REFFERIE ZIRIE MU
ARG AR KA RS
§6 FHAEESHLHZD
BT

5 ST A < B

317, 361, 356. 47

e 1 < e FR 4 A0

216, 454, 950. 38

e TR I 4 S 4

153, 101, 659. 66

5 I IR0 AL B 1 A

T ST AR I e B 0

380, 714, 647. 19

§7 ESEHANZHERREREREE S A

AR A AT S RIS I E A 5 SRR AR & BEARRE IR, AIESE KRR

AALEE,

11




[ 28 RS i b I B E S5 R 5 42 (LOF)2018 £E 5% 4 BFEIR

§8 FEXHFEF

8.1 FEXFHE=R
1o EZR IR dh i BIE TR 5 (LOF) R[]
2+ EZR ISR A BRI 5 4 (LOF) FEE X
3y KT ILMEE ZE R fn G B UEF 4 B 6 (LOF) B4R
A AR A B S T
5 RHHIMELR & A A AR S

8.2 FRIHM AR

AHE G BN [ 280 4 BT IR A WA s —— BT I O X AP 18 5 8 ShkE
BKIE 16 FZ-19 =,

A GATAY A BT I A B A ) A A M —— IR T PR IX T R 15

8.3 R AR
AR HARESEEN; R B T EARRSE N AT MG FER.
2 PRSHOETE: (021) 31089000, 400-888-8688

2P EAFEE: (021) 31089000

AN MdE: http://www. gtfund. com

EREZSEEFRAA
—O—h&E—HA+/H

12



