LR R E S (QDII-LOF)
2021 FE58 3 =R G

2021 9 A 30 H

EEBHEN: BELESETEAERAF
EEEEAN: YEBRITROERAF
WEEHHB: 20214610 H 26 H



FHSEJE (QDTT-LOF) 2021 45 3 FEERk

§1 EERR

FELE M HE 2 LR RS R A EE R I, 3T MR B KOs,
FEXF LA R LS RN S R M AR AN I B T AT

FEGFERE NP EARAT R A PR W AR AE G A FIHUE , T 2021 4F 10 H 22 HE T AR
I AR AR SHERIIAR S HEIMEFNE, REERNERNAERBICER. RSVERRR
# L KIB.

R R VR LR F SRR 57 I JE U FRAE PR 5, (B RIERE & A

FESHE A SO AR HARRI . VA KUK, BB 7R 0 SR A0 BT 20 e 15 A
e SAEEE VLR

AR W M 55 R R 2 I

ARAREHIE 2021 4 07 H 01 HAZZE 2021 4£ 09 H 30 Hik.

§ 2 EE&7= MR

Fe 4 TRIR %2R (QDTT-LOF)

I N TR RR 5% S JF I LOF

B4 ARG 160723

SeaiafE iR BIFF IR (LOF)

eGR4 RH 201744 H 20 H

A5 TR B S BB 387, 758, 643. 04

ot Hbw T I AR R T LR L AR R B R AL R BT B, 04
A 5k G LR HEAR AL [ 4R

P A A B S VAR 2O R A AT AT B IR, it 4 ek
JaE R IE RSB G, DUERE 5 LSt LR HEAH A
HOIEIE S

HARERS: BehC B NS . BTF #VEoRmg. dE bk

SRR NG BRSNS RS . T P
Tl A BRI

b 45 bl A v LOO%WTT Ji il 477 % AL 2 %6

ARSI 25 REAE KRG RHE IS, FEARTE T ARV A R S 3
R ASERS (B4F ETR) RAFIREE, 7EIFHR%R R
G J 1 e L JXURE: R0 T IAC 3 1 3 4 b
KB FERE TN, FRAIC SRS DL 4
A -

REEFHEN LR A TR A

BEFE AN L ERAT I A PR A )

NG PRI N Y 4 HK: Bank of China (Hong Kong) Limited

220 k10 W




S0l (QDIT-LOE) 2021 4F4S 3 ZERFH G

| st hEET EB ARAR

§ 3 EEM F IR MESIHERIN

3.1 EEWM SR

fr: AR

E B SRR

AR (2021 4E 7 A 1 H-2021 4£9 A 30 A)

1. AR C S ss

61, 836, 635. 67

2. AR

19, 256, 129. 63

3. VBT 35 5k 4 BUAS B A

0. 0386

4 AR & B HE

396, 116, 902. 97

b WA &0 BFHE

1. 0216

E: (D AW am sk e AFLE N . B8R HofbN CRE2 sefira 22 shlieas)
THERAR R SRS RAREL  AIANE A s dilieas in EAS 2 fe AR sl et -
(2) ERHENSHFEAR ARG RAT NN EAZ 5 3 & AT, TG SEFRRIR e KT 21

TR AT
3.2 REFERI
3.2.1 BREMBIHEM KR K H 5 RNV G: LB A 2t R 1 L
‘ NS
HHEIE KR | EKER | SRt -
i Bt L ‘ TS 25 R O6) @—@
® WEZR | HIEEG ‘
HZ@®
HE=ZAH 5. 53% 1. 40%, 2. 12% 2. 08% 3. 41% -0. 68%
T ESNNH 22.61% 1. 28% 26. 83% 1. 88% —4. 22% -0. 60%
it —4E 70. 75% 1. 53% 86. 55% 2. 12% -15. 80% -0. 59%
oE= -29. 81% 2. 27% 2. 43% 12. 87% -32. 24% -10. 60%
H3E4 5
2. 16% 1. 98% 48. 5% 10. 57% -46. 59%) -8. 59%
o sy G e

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR
RBFHI LR



FHSEJE (QDTT-LOF) 2021 45 3 FEERk

ﬁ%ﬁm(pnmuw)%ﬁ%ﬁﬁ%ﬁ%ﬁﬁ%ﬁ&ﬁﬁ&%ﬁ$%ﬁitﬁ

(201704 H20H = 2021%09530H)

60.00%

40.00% (fkjﬁmﬁfh e

20.00% il JNrJf‘ﬂkmeﬂhﬁwﬁf%%ﬁ At
0,

0.00% W“‘/ i 'MN‘M

-20.00% 1 i

-40.00% mp i o

-60.00% \

-80.00% V

-100.00% !

-120.00%

-140.00%

-160.00%

-180.00%
§ 9@ m o ff 9 9o 6 g9 § o fd @ 9 & M
§d 5 5488838838358 85 38338 3
M~ M~ M~ M~ (=] (=] W W [=3] [=}] [=}] [=}] (=] (=] = = — —~ — —
— = — = — — = — —~ — — o o oy o oo™ [
(=] = = (=) (=) (=) (=] (=] (=] (=] (=] (=] = = = = = = = (=]
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ i~ i~ i~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~
|—E=EH (QDII-LOF) EitEHKE — ETFM (QDI-LOF) Bit I BasE|

E: ERESFEAHEZFURBNAE, AREARES

I AR 3 G ) A8 T BE 7 e B L 75 5

HERFZIE.

FAZAE 6 MHNECH, @eginR

§4 BEARSE
4.1 R&EZH (RESLHEH/PH) FHN
EARE RS IAR | Mol .
o) = H
E RS omnm [ EEnm | Lk
R AT FR AR IR S AL B B 508 ] o
T . LG securities (HK) Co., Ltd
PR RS EPR RS (BB
HeH N
E#ﬁigz %”ifﬂm - 234 |HRAFIRESLHIE AR e
— (FH) HIRATISEAZH, 2009 49
H N 52 sz [ Fr o 7= BEA PR A 7] o il 4=
WA, BRI MG, b EFHEEE .
WAL B SEARAT IR S FE . 2016 4 2
B ARFEEFE(2017TH5 H 17 - 94 AL E R =S AR AT, NF
VS H IR TAE. TR HmL, RS
MMV BEHS, A E A EE

E: (1D HIEEREAER

FI” $RARYE 2 =] e i AR B0 “ BRI 45
(2) UEZFMLATE SCEA GIEFR b N 53 BEA% A B AN A SGHLE -

4. 2 REHNEZ SRR TFEHBLRHA
WA, ARSEENEIENE T GEFR)

%A 10 ;W

UEEREI ONFEE SRS, WERAFEEEELEE AR

AR 22 =) o 1 A S H 3

GEFLRIREESE) ML ERIN .



FHSEJE (QDTT-LOF) 2021 45 3 FEERk

G S JFE S e i < (QDIT-LOF) H:g&[R) MMM R EEMRE, AL W5
B ST BENE P B W, AR U (B L, OB B A AR KA
o AFEEIBIFE BTG REHAEIAN R & & R MEMZE, TEIE RN A AR 21 1)
M.

4.3 ARG E R

4. 3. 1 AP35 B AT

WEHN, EEEENRPITIER S GEFRRESEHAR AT 56 ERHSEL) A
AT WA G HIE, &R H ARG E B ARSI RS, JFERGIRBHER . &5
SR VORI St 3 B8 R SR5 T 2 A P IO & I8 5838 28 5y Yl N 252K 58 5 (R AT 22 S $h AT 4 )
PRSI RR R FREE IR EGE, BOR AT S I SEEL; EId TT ARG T Fss 5 2k
ITHE IS, AP AR N EROPA BRAS .

4.3.2 REZ BT RHE I

AN, AR NI RRAE S S5ZG AT EN ST, A H RS 5 A B 1)
UAE Gy B UE SR 2 H SR 5%, ATt 1K, 9/ (R G 2 AR L ) AL T R 45 5% SR A
[T A A BRI S 5y s AR BRIAS T2 53 MR 2t B AT 9

4. 4 W EHINE SRR B RIS AL SR LU

2021 58 =L [H bRy — FE AT 25188 BT, fil e =4 &L Brent JRIMIATCT  78.2
T/, BOWHINA 75. 1 2670/Mh Bk 4. 1% WTT JEUHI SRk 2608 74. 3/k8, BRI AR
FETC 73,5/ BBk 1. 2%, SCREARZRFEMMAT Rk 25 R AT

— A E R 5 R (OPECH) kg Bshimg . R E D&k
WIMAE 8 HUERARKF=&RE 40 Jill/ K, Jt— HREFEERITE giF =Rk ik 2
ST & 1% OPECHE BRAERLORA (5 0, AIAEHELA A2 K s

- 7-8 J] OPEC Jsyi P34/ & 2, 697 Jifii/ K, B ARG ™ 284 Jitii/ R R RS W
FR) S 7 B 0l g 953 T3 AR /RN 1, 046 3R/ 0K, B AR RIS A il G m 85 Jit/ KA 84 Jik/ K+
[F IS EH T 22 AR5 BE AN AR 15 T AR IR R AR k4P AR, Je HRIE., 22 SRR ANmG % v i 45 )14
OPEC+ R 51 [H 7 &[] b I

- 3E OPEC+HHK R 2E[H 7-8 H T~ & 1, 135 Jik/ K, B HAERBIEIN 100 Fikh/ K. A

MALHZRINER “3R” omn, SEE /= X BT EHE T 80%f1 1 RN A FE 3RS, |
500 10 W



FHSEJE (QDTT-LOF) 2021 45 3 FEERk

MR IR 1,000 /K. 32 E £ ZELAR B R 3, 840 Jif.
- AR EHE BN LR, B HECAE AR R RS (JTOBIE T 8dE, A NNEEHS
(OECD) JE i FEAEAE 2022 4F 5 H Z FiEBIAK T 2015-2019 4E [~ 357K o 1K EAEA B A A% b

Tt

- PEERAT I EEAG AR, SRS R B, RS e BRI AN R M
BRECI, I LA ERRTUY, A ERREIRO S Rk bk R b [ SO PR REIRRE AR AME . BT

FE 8 At D22 =A H s

P SR 2 2k SRl LR 2 RN BCR AL RS BT B, BRI SR ETF 714030198 50k 51

PLIRCHE HEAR LU B4 o

BRI WIRAIE S AFHED 1. 0216 J8; ARG WSO AT EE K F Y 5. 53%, k5T

E s FEE IR 25 A 2. 12%.

4.5 MEMAEERFE ANBEEEFH - ETE R

p

§ 5 BIAGHE

5. 1 REMAREER~AGHENR

Ui H

e (AR

A B I EL B (%)

1| BB

Horp: i

Mo

AHEEIE

R A

LB

[ 5 Wi 5 %

Hr: fiF

B SRR

4 | ERRTA AT

Horpre Gyl

LD

JIRL

BUIE

5 | KRB

Forbre SR R SR NGRS g %
F

i TA

HUT ARG S M o il

33, 456, 831. 03

7.85




S0l (QDIT-LOE) 2021 4F4S 3 ZERFH G

oAt vt

1,977.28

0.00

it

426, 030, 656. 36

100. 00

[$)]

T

()]

Teo

[$)]

[$)]

Too

ol

R B B4

Too

ol

T

()]

T

[$)]

Gk
o

[$)]

4
p

-3 MEWIREEAT W R E XA LR IERRAS

5 ERERFEHREE S RNEFRRAS

2 RERREEANER XD EFTHRRERFERIERE 6

-4 SRIE A SOYME o5 B T 7= E EL R/ N HERF BIA 25 505 B Al

-4 1 WEHIREA RUHE G ST FE IR/ AT+ 42 BER AL
EtangiE

4.2 IR A RNME SE ST FERAR DR EE R MR B HEIE RS

- 6 RERIRIE A SO E 52 E T3 E P K/ MR BT 48 B B B 4

T RERREA SOE GBS B 3HE HL IR/ R BT 4 B SCRRIES R

.8 RERIRIEA SOMME oG H S B 198 H I R/ R4 I BT 4% S RRAT AR o 43

5. 9 MEHARIE A RME LS 7™ 3E B RN EFRIRT+ B ZE S BRI 4

F
=)

y—

iz
(=
77
E2y

2 % B B

RN

ast |
TERON ;
R %

|

.




FHSEJE (QDTT-LOF) 2021 45 3 FEERk

H
{1
54
l
(
%)
%
Vi
b AY| WisdomT Multi A 69, 6311 17
isdomTree ulti
WisdomTree Brent Crude O0il T ,625.6
H| sset Management Ltd
Cl, 2
Jisd
7
%
E % ) 67,256 | 16
) B Simplex Asset Mana
Simplex WTI ETF T , 086. 8
Ff{ gement Co Ltd/Japan
F | 9
T
Y
%
E iW' don MLt 4 67,152 | 16
i r ulti
WisdomTree WTI Crude 0il T scomitee ,154.9
F| sset Management Ltd
C | 9
T
Y
E & 66,904 | 16
United States Brent 0il Fund T A United States Comm 9’65 7
LP JF|  odity Funds LLC T
F | 2
Jisd
=
o
E ij'td Stat C 64,665 | 16
i
United States 0il  Fund LP | T | | o0 JHres MO 900 g
FF odity Funds LLC
F | 8
Jikd
=
o
E & 56,959 | 14
NEXT FUNDS NOMURA Crude 0il L T A Nomura Asset Manag 9;)3 4 5
ong Index Linked Exchange Traded 5 FF ement Co Ltd ’ '4 .8
T
7
. E |4 .
WisdomTree Bloomberg Brent Crud T 5 WisdomTree Multi Al 1,188. .
e 0il | sset Management Ltd 51
= =4
E N S (]




FHSEJE (QDTT-LOF) 2021 45 3 FEERk

T
B2V

VE: HUEMIR, AEASNEEE Lk 7 X4
5. 10 FHEA G MR

5.10. 1 AESHHE KT BIEF K RT EEAPRE BB EMITLRFE, K
FEREwP BT —FNZBIATES LTHER
075 H A AR S BB R R SRR AT BRI B B AL S A, AR S AT —
FNAREE IR AT AIEF R RAT ERRZBIAIEDT. AT

5.10.2 ZRESHE W +RHRERTBHES & FMER FEREE
A G IR T AR, B 2 B RIUE ) 2 e JB R I 2 A RS

5. 10. 3 FHABBEF=H AR
75 4R &8 (AR

17 HIRIE 4 -
RESCIIE 7 K -
IMcdiveil] -
NS eRIDSS 1,977. 28
AT U 3 -
FoAth R -
R 2 -
FHopth -
it 1,977.28

5. 10. 4 R EIIARFFA B4 T 5 B 00 I R 855 FA 40
o

O |00 N[O |O1 |k |W ||+~

5. 10. 5 R EIAR AT+ 48 BT A FE T 52 PR 1% O0 U B
o

5. 10. 6 BRA SR & MHERF A SCFHRE 7

o
§ 6 FFAE SRS
BAAL: A
LS5 S 4 L | 600, 633, 809. 37

#
©
=i
bz
=
=




FHSEJE (QDTT-LOF) 2021 45 3 FEERk

ik 15 303 3 1) 4 i WA ) 43 -
ks B A ) 4 S TR [m ] 47y 0 212, 875, 166. 28
i 75 SR B SR 7 A2 B 8 (4 B0k
/DL “=7 JHED

ik 5 AR I A i 387, 758, 643. 04

$7 ZEEEANCHEA RSB AESTH YA

§8 BANMHEF

8.1 ZEMHHEX
(1) Hh [ TIE M 23 U T 37 S SR HIE 2748 9 52 4 (QDTT-LOF) VMt 52 S
(2) (GEIJEMIEZ# B8 345 (QDIT-LOF) &5 1R
(3) (37 SL RS2 9 524 (QDIT-LOF) $EE L)
(4) G R MEZ# % 51 3 5 (QDTT-LOF) A 52 3 I 45)
(5) FE A HENML S5 BRI B AR

(6) 1 5 391 P9 35 S JEUMIIE SR 350 B8 2k <8 (QDTT-LOF) 23 75 F) 4% T I o

8. 2 T R

R SARH X E )4 AT 21 Skt EBRE AR SR C FE S 7% 12A JZ 3 SLEE S E AR A
8.3 AR

(1) PiEarifg: 2R AN T/EH 8:30-11:30, 13:00-17:30, #HEH A&, Haf
1% LA S ENAF
(2) Wiy FEEEEAMLE: http://www. jsfund. cn
P H R ARG WA B ], AW ARG A SR SR S A IR A F], i HLLE 400-600-8800,

8% E-mail:service@jsfund. cn.

BLEESEHERAT
2021 4£ 10 A 26 H

21070 10 1T



