[ 22 K S 7 A B E R $ 2L 45 (LOF)2022 £E 55 2 R 5

E R AKEHE mbL BIF3 R % 4 (LOF)
2022 £ 2 ZERE

202246 H 30 H

HEEEFHAN: BRELEEHARAH
EELEN: PERRBITROARAA
WEZBEY:. —_O=_=FtH=+—H



[ 78 KSR T W C B R S P J 42 (LOF)2022 4R 58 2 Rl A

§1 EERR

e E NN EH 2 LEHORIEANR T P GO AR BBGC K R SVERRE B s
T, IR AR RS RN 58 B AR AE N S U

BEIE N ERBARIT RO AR AFREA LSS RZAE, T 2022 47 H 19 HEE
TR PRI S fEbR . FERIAR A SRS SN A, REEZNEAEERRICE.

R P PEMR IR B ORI .

e S TN R U USSR S SR S SR BRI 2 5™, (EANVPRIERE & — €

B

S AL SUFAMURILARRE I BeBAT WURE, B3 A1 H 358 R AT A4

BEAIL G A S U

At T 55 BURER 28 1

AW 2022 £ 4 1 Hilg% 6 A 30 Hik.

§2 E&™ RN

HE SRR | 28 K 5 78 i (QDII-LOF)
A FTRR K 22 7 i

Fer FAD 160216

I E 160216

He4ia e ISR SAEADIY G
FeaRAH 201245 A3 H

0 SYIAC I 473 B 0

1, 925, 643, 648. 74 11

B H br

AN S 3 o A K S T i % o o ) 47 23 1ACE B DA R A T i
R BEWRSRE RN ARCE, TR M2t &
BB BN PRI 5 N 70 SR T b T 2 M i A

AN I < L BRSO 1 S e SR HERC B LB, AR
e I YTt S B 7 ) KSR 7 I L L 451 A0 5% 7 ot i Ao
(A F) A B BB, AR DA HE TG B LA D 2 A i 4 B




72 KSR T i B R IE 4 (LOF)2022 4F 55 2 ZEE iRk

/\

G, foea iR TS ah P A i e Y 2 2R 5™ Ee sl
SRAG BB L BRI A2 fl) A2 AR 5 7P BA Y
AN G B B A A

BN 3. [T ai R

BB RS o

LA

b & Lk i

=R A B e (s isdo (-
k5D

DYN=SIikay

ARG WA 2 R AIE

I GG R G, FSE ARG S E P =
PEHIERRE K CEAL 15%) LA BRI AR L 48 FE

7 1% e < v PRV e T G AT FBTMAC B ) 2 <o

225 IN [ 2 2 A TR 0

BEFEAN Hh R AT IR A PR

BEAN BT PR NS R State Street Bank and Trust Company
BEA TR N LR 5% [HH & 4T

§3

3.1 EEMFHER

EEMFIatRME S ERI

Bpz: NRMIT

Bet JlEES L

W
(20224 4 H 1 H-2022 4F 6 A 30 H)

L A B Se i i

37,470, 621. 37

2. A IAFE

86, 732, 957. 48

3. BT H 3k < A S A

0.0395

4. AR G B 1l

945, 889, 084. 58

5. IR & #lE

0. 491

E:

(D A O s i FR 5L G AR . Rkt

v N CANE A SR E AR B

wi)  FHBRAE B AN FIRAE 13 25 5 BRI, A SR Dy A 9] L SEBli s n_E AR ST 24 Sedfy

ez as




H

FER T T BAE R R AL 4 (LOF)2022 £E55 2 BJE iRk

(2) prid 2 ESHE IR AN EIERFA NNW B 5 2 & TS, TH A3 A SEBriicai KT
LTI

3.2 EEERIN
3. 2. 1A T S < A (L 1 3R R 3L 5 (RIS 5% b A o i R Y EL AR

NZ5 R A%
HEEEK | it ‘
HEIE K o ‘ SR
B Bt FKhruEE | R o O-G @-®@
Q) - - RhrE %
@
HE=1MH 10. 59% 1. 85% -0. 64% 0. 84% 11.23% 1.01%
TEANH 50. 61% 2. 20% 14. 42% 1. 09% 36. 19% 1.11%
B4 57. 37% 2. 08% 18. 26% 0. 95% 39. 11% 1.13%
U e 3. 15% 2. 49% 38. 06% 0. 90% -34.91% 1. 59%
ot HAE 31. 64% 2. 20% 46. 83% 0. 80% -15. 19% 1. 40%
HAeAE
jij&izgéfﬁ -50. 90% 1. 92% 2.31% 0. 77% -53. 21% 1. 15%
% %

e DGR AN R Tt .

3.2.2 BESERAEMURES R HHFHEEKRRE KIS RS
B W ot R AR B ) EL AR
I 2 5% i ot P B E R 4 W 4 4 (LOF)

SR A B 3 5 b S L R v 2 2 T St A 300 LE ]
(201245 H 3 H# 2022 46 A 30 )




H

FER SR T BAF AR IR 4 (LOF)2022 4R 56 2 =T

9.50%

0.00%:

-9.50%

-18.01%

-28.51%

-38.01%

-47.51%

=57.02%

H‘*‘"ﬂ

i

Nh Mot
w d\:**J*J'“‘fk&;w”m ¥ ud

ﬂ"ﬁ

-66.52% | M,a"l'(%l f
-F6.02%
bﬂﬁ
-85.53%
2012-05-03 2014-01-12 2015-09-23 2017-05-02 2019-02-10 2020-10-20 2022-06-20
|- EftsaEs oL —lsEi]
VE: (1) AESENHEOCHLERR, &AL e 5 &4 R 5E.
(2) [RGB L HE DL R TR T o
(3) ARERIEFREMH N201295H3H .
§4 BHHEAME
4.1 RE&%H (REEZLHE/NH) N
A A5 R 4 P i 4 5 PRI PR UEFE MOl 4
"4 % il
AT H 3 EAEH PR
[ 22 1H
AR
JEE =R (0 i 7e A . 2016 4F 1 AN
(LOF) ANEREGEHHRAH,
NNESE S JHERFTC A FE 4L H B
] P, 2020 & 11 AMTEEZE
M ERE N LSRRG = d
AFF | @II- | 2022-01-27 - 6 R4 (LOF) p3t4esr,
LOF) « 2022 5 1 AlIFEEZE K
[ 224 ST L B R R 4
Wik oL (LOF) A1 [E Z2 gl ik 7e 100
100 ¥& AN A S B 3
(QDIT
) 3k




] 72 K5 T B AR R S 4 (LOF)2022 £ 55 2 ZRE el

B4

M,

e 1y BARER A AR H R AR g e B, BEEEE S, R H A
s Cila s dEP
2+ AEZF AL SCEMT D2 GIESR A SR AR B BRI MED BIAHRRLE -

4. 2B G N A2 S IB R T 5 1 0L U B

AAREWIA, AIEGE A RE T QEFRE) GEFFHREEEIER). (REEHAE A
ARG IR TR M) S REHAEAINE, AR T e S R SR L, A
TRSEAE R BhR 5T SRR ORA B8 N B VE Al &5 SR U PRI T 2 g 587, FEA2 X
R )2l O RFAT NSRBI 2i . ARSI, AR SIBF b e, RRAEREEE N
WA AR TN, RERENRESZ S RTINS LR 5 L HARERAT N, (528
P SNt HERA EEE, ARG SAESEEAE BN M SR WEHE S5 AR
ZIRIRE TR A, S E BN RFRIOLE AR, TRl R R s, s e, Rl
EEAME NI R, ARSI SR o

4.3 AV 5T WL
4. 3.1 5 Zy il BE AT 1 L

AARE AN, AEGEENRE ST QEF R ESEHA A A5 H ER 2R
(RIRH DRI B IS P 140 PR 508 DX 42 ot 1) FBE RN AR, T 85 B0 (10 43 T XU D A 3 XU 1B AT
Rz, AR AE RIS IS AL Z (W B R H A58 5, PeAREE ] BE S 3BAN A58 5 FI A 7
ik IR H B R15E Ty, BOR AR B B T S G AR R A G, VIS Ta i st dnik AT M.
4.3.2 RE AL HAT N R T

AR N, AHEH AL G E HNPrE B AR T &R R A RFIR H R A5 .
ARG N, RKIATEGA T i F AL 2 MR a4 1) 8 58 5

4.4 REHNESHI BRI SR I U
2022 4E AR AT I R R - R R Bt 7 AR B b 1 — SR
B 3%, R Lk 6% FFERIVGUATI . (EABK TR M B 1 — Lk



] 72 K5 T B AR R S 4 (LOF)2022 £ 55 2 ZRE el

6%Ja, —ZRRE TR %, JFAE/MIEICE .

REVS R it 7 T, — 2= V48 ve B T U a9 B (WTT Jstint) A 101 SEocAad Bik®) 122
FIu/H, BEJSLE 6 H AR, Bk 6 H ARG 106 Lo/ S R T G 1)
FF M. B OTIE, BEE MRS R, R AN T RO A A TR et )
o [FIN OPEC 7yt PR B B A2, Rsimdtes RIURER R . FRI7H, BErE Bk
Gefp e LSRR G SR, BAKTEE TR, B indbse B EFIM T REESPR, 3L
[FXS TS . AR 6 H Ja i ek At poin 23 8036 [ 2 B 28R 4B 40 H i
{3 [T 20 H AT 75 SR A5 m OB Ty SRR, Jisontn 75 SR i A H I S AR R, 6 H AN Y
ENEEE S ANIE [ N E e

SR, TR AL S At (COMEX B54) M 1950 & uki e [ o #|
1980 £ Jt)a, 4 ARBIJMG 7L T4T, 5 A T2 1810 %ot, BERENRGHE,
Bk 6 JoRUCEE 1807 30, —ZEAESEME CPI @K FILLAE 8%, € 40 RFEHm. FEMEHIE
DA SE S R JE PN ZE R A o K U T & I 44 ORI 2 B AT, JERIHET 136 E
SEBRAZE AT, BRI AR T

BeAt, BT 6 H RIS, B AT SRR IUITHE, X 7 SRR K
R TR R 2%, DA B AR 10 Tk 68— B KIR T ko — 2R 2R R 4 S A%
RBK A3 A= i /N2« B AR IE — = R A P ml g . SURTIT S, KSR it T 4 R K
HIRR R, HLCF . RIASNIRE I RIS 4R AT 92 34

ARFESAE 2022 FEEE 2 TR HFEIG KRN 10. 59%, [F L 47 A B kY 25 R N-0. 64%
GE: RPN S BRI R T,

4. B BN EMAGE IEFTH ATV ERNHERE

JEY 2022 AE =, FATANERMINE . PRAET. MEBUR TR IEE M.

RS AE R UM BRI 15 5, Bin 6 AJTR 4R, it =it
IIEATIR S, AT REXT BEUR 75 oK™ AL — 8 I i . (E SRR, =2 ARG AT IE
Z=, MR ENEEATHEERIE I, SRR SR ST REARAM I E X LUKR E 55 o

HWEBUG T, M E S WSS Wi B . DL S ) R B
AT S IRLAT 15 () DG o MR 1% I A R R 1 7 S5 A R AR 1 2 MR BLIE
FEFFEEDFE, RIAEAR S Ml J5 BB AT, BN A5 [ th 2 PR B AT A2 SR AN TSR BE VRS L T B AR A
HrAr gt 1, IR AN TR B 4 i Y A

7



[ 78 KSR T W C B R S P J 42 (LOF)2022 4R 58 2 Rl A

BT FE 28 R 3% T i 2 e A0 BB SO AR SR BB v, AROR AT 2 BV BR R e B SR
ity JUHR I T AT 5 T AT 25 T A AR AR Al L 1505 TR 3R

4.6 |MEMNESFHFA ABBEER = HEE U
o

§5 WHASHRE

5.1 EMREEHHEHL

~

i ik g L B

Ry EEA1] (%)

=] i H et (AR o)

Horpe - -

FEATIEE - .

(His - _

R R - -

2 REEHT 816, 593, 554. 16 59. 07

3 I S WAL B $5 % - -

Hr: fiizz - -

B SHFIESR - -

4 SRR A AR - _

Horp: i - -

Ll - -

AL - -

BGIE - -

5 DN 8= v - -
H

L SR ml A SR N IR i 87 - -

6 | MW TA - -




28 KSR i A I B RS $ R 3 4 (LOF)2022 4R 20 2 F iRk
7 AT RS H AT &A1 420, 410, 219. 03 30. 41
8 o Ath - T % = 145, 381, 514. 41 10. 52
9 &it 1, 382, 385, 287. 60 100. 00

5.2 REMRAEZNER GhX) EFTHMBERRFFERIER R
AT G AR A WA R A IS S AFHE SR

5.3 MEMREATWA KRB RERFRRIERRAE
B G AR T AR AR A R LA

5.4 WMEWIRLEA RME SEESHFEUEI KPR+ ERERFTRE
UEBCH B
AT G AR IR ARFFAT IEE AT LRI

5.5 WMEMIREFFFEHER D RNMEFRRAS
A GG AR ARFFA 67

5.6 EWIRIEA RME SE ST H#E LB/ HES AT L2 FF R R AA
AIE G WIRARFFA 7.

5.7 i WARILA RMME 2 G713 {E L R /ANHEA BUET 48 B SCRFE S
BE A
I AR IR AR FFAT B SCRFIE SR

5.8 MEMIRE A RME 5 HE SR =1#E IR/ HER B8R0 14 SRATA M
Ak

AR AR AR R I ST A

5. 9 EH AR IE A SLUME G HE ST E LB RF R RT+ 42 2 & 8RB 48




H

FER T T BAE R R AL 4 (LOF)2022 £E55 2 BJE iRk

3 4
#* & | sk N RME RPE
F5 | e ‘ EEA B
KA R ONE W) 18 LA
(%)
UNITED STATES OIL | ETF J& i United
1 & | TP e 177,100,319.51 | 18.72
FUND LP 4 7 States
UNITED STATES BRENT | ETF 3& i United
2 | TP e 175, 462, 643.08 |  18.55
OIL FUND 4 7 States
PROSHARES ULTRA ETF & ] ProFund
3 B | PR | ProFunds 158,193, 494.50 |  16.72
BLOOMBERG CRUDE OIL 4 X Group
INVESCO DB US DOLLAR | ETF % | Ffjk
4 Invesco Ltd | 130,998,984.39 | 13.85
INDEX BULLISH FUND 4 7
ETF & i
5 INVESCO DB OIL FUND /gi‘ T Invesco Ltd | 114, 887,233.52 | 12.15
4 =
UNITED STATES 12 ETF & ] United
6 2| T e 59,817,822.30 |  6.32
MONTH OIL FUND LP 4 X States
INVESCO DB PRECIOUS | ETF 3 ]
7 2| T Invesco Ltd 31, 375. 80 0. 00
METALS FUND 4 =
INVESCO DB COMMODITY | ETF 3% ]
8 i Invesco Ltd 17,879. 17 0. 00
INDEX TRACKING FUND 4 7
INVESCO DB ENERGY | ETF J& I
9 | R Invesco Ltd 17, 563. 73 0.00
FUND 4 =
ISHARES S&P GSCI X
ETF £ | JFi% | BlackRock
10 COMMODITY INDEXED 15, 503. 33 0. 00
4 Fay Inc
TRUST

5.10 BEHEGREHE

5.10. 1 A i BN B 3R B AT+ 4 IR R AT B A B BT 1S5 A
BAER T Gl H AT — SE 2 B A TTETT . ARSI RIS L.

5.10.2 FEEHBMIAT-T AR, B Tl & e & e F iR EZ

A TEL o

5. 10. 3FHAth B 7= 44 B

Fri5 B e (AR M)
1| FHARIES -
2 | BICIEFEEK 34, 763, 776. 77
3| RHUBF _

10




Bl 2 R o3 0 i i B UE R 4R A 45 (LOF)2022 4R 58 2 RS
4 | MUYCHLE _
5 AT ER R 9,946, 732. 31
6 FoAth iR 100, 671, 005. 33
7 e -
8 FiAth _
9 Hit 145, 381, 514. 41

5. 10. 43R &5 BIR R HIAL T BT 0 T % 52 55 A 4
AHE AR IR AR B A ] 077 -

5.10.5 G HRHT+ 44 B R H A E Uil SZ R L A 5 B
ARG ARG IIRRFF AR

§6 JFHAEEHHALS

B iy
A5 HH ) R A0 RS 1, 860, 937, 004. 04
A5 S 30 1) e < FR ) £ 51 2, 355, 239, 235. 16
e AR SO T e < A S [ 7 3 2, 290, 532, 590. 46
ot WA 1R L G 15 0 AR S 0 -
A5 HH AR IR A0 RS 1,925, 643, 648. 74

§7 ESEHENZHBERRERRFE ST HYH

ARG HIA, AT EARIEHBEA R ERREAIE S MEAMEHR, R
HARFFAAR IS

11




B 22 Ko vl i B B UE Z 4% P 45 (LOF)2022 SR 58 2 ZR Rk

§8 HAEXMFHEZK

8.1 #EXMHHEF
L. [EFE SR i BAF 54 A 34 (LOF) e A
2 [EIZE KSR b OB I W 0 4 (LOF) FEA5 P
3y Je T A [ 2R o I B S 4 4 (LOF) SRR
Ay IR IR O T 1
5 VEHEIUER 4 25 1 HL A SO

8.2 I

ARG BN S P A F A A S —— E I O X AP 18 5 8 Sk
FKE 16 E-19 )2

HE AT N

8.3 EF T
S WARTES BTN B % B SO AT AL B BN A 7] Xty b5 )
PRSP LR . (021) 31089000, 400-888-8688
HSBYRHLE: (021 31089000

ANFERHE: http://www. gtfund. com

HREZESEEFRAR
—OZ=%#tA=+—H

12



