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S RS — J7 TR B T2 &0 AUREA N\ ] Bl i R I8 [l A 1 %, 5— sk E T
FETT Bl BT AL A2 5 T 39 AN 1 R T i SR 040738 S PR )fE i 8] 45 % 4w T IS VA T 3 R AR B
FIPIEOL T LSRN AR

B0 S AN IBE [ 55 0 FR) A B 1 IR A s 4 P 4 BN A3 I Ko A 0 0 110 R ) G 1 455 o ide
A7 T I T S M 7 R, RIS B & T LSSk~ 5 2 MHULHAL . A4
RE&EHNEESE R 7 EAISE R KK, 2 EARE IGO0 M R b7, %
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T 2023 £ 6 H 30 H, AL PRI 2 A G & 22 2 H S8 — DA A
HAE S, RISl Sy il (3t 7) e e 20 H BASTHE, A IR AR #i B D AR 3B
DR EIP IR g8

6.4.9.3.1 G N A TS H A= KIS X 557

ARFEG 154 BENAE R S s MR B rh AR A T S BRI R T B s AR B )
Jo AR TFEEETF TR T3 48 55 5 i s M KU B BRI E ) S I SR AR R 4 2H 5 B8 7 (1)
DB PE XSS AT B, 8 I O ) RS A ER R | I A S A S R O AR AR . Ll 2 R
) (8 5 % st Aot B A DA R 2H 5 A 06 N T) PN AR LR 77 (R 5 FR AR S WA 3l P 48 A AT 47 8 00 1 U
ForHr o

ARIEG RS ISR UEFR A8 5 B B, FeRIN ol fERAT (8] RN 358 5y, 08 57 4 %
P I 52 BRI AN BE B LR SO0 S WL IR AR B SR A B2 RIESR " o th4h,
WHRAE FE 6 R B FIE , AR Sk 4 ] e i St [md g 46 i 5% 7 07 A8 N R 58 4 ST BN 1 75 3K
F R RR— AN I BB R I 2R IR (A Fo il AN B4 E 3045 58 TR sh M sz BR 557 1) i
A TGRSR EER) 15%. T 2023 £ 6 A 30 H, AESLRHMEZIRE .

[T, 4 3N Ji & 340 BOW R 22 2 B 20 H 558 5 0f F IS RS 4 2833 5
M AZ 5 % F- A 5RO BEAST R8T AT AT A S 14T 06 22 B RS R 25 5 72 b TR NP B,
A X A [ 1 52 7 %o = SIC it A8 7 40 P A 30 9 a3 AT 2 2 VR 2R S i it 7™ A A L 30 [ D 52 )
BN AL Gy 5 - A o thAh, FEE A E NN T R A Zy S R B AR A
st FA) B8 SO o A 2R KT R S8 B S A o 1) RS R0 5 O 2 3 AR DR 4 i 4% 2 Fe (i
TFEERE e 5 RASE SR 5 B8 7 i S b IR MR 2\ e 1 At S AR 28 5 6 T g 3 [a]
Gy, AT B R B R S B A TR 2 58 I B B R B — B

6.4.9.4 TR K
T3 A 2 F8 2t & P ik T B 1A o E SR RIS & R T b T 3 % Bk IR &=
HIAR AT A AE P B ARG, AL HE R 2 XUSE < AN RS A AR AR A% XSS

6.4.9.4.1 FIZR XK
F 22 R 2 i S T B 2 SOAN B BOR SR I 46 i 52 117 3 R 22 AR B T A 3l ) UG
FIZR RN S R T H IS G B T 1730 2 BT E0A o E T B XS, i sl F 22 2%
o i T LS TR W A1 5 B 1) 85 SRR 8 T 3270 28 337 2 () 0T AR SR BI85 Ml ) IR
AN HE 4 1) B 4 BN S UG AR J5 4 [T s 1) R 20 U M 1 AT 4, JFid e I R R A
I AIASE T 15 IR R R R AT
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AT R AR RER 7 G B MR A TS, RIS G N e 2B T 5l
AL g B AEAR KRR L _EARST T T S R AR AR o AR BE 35 IR R BURE 987 1 BONARATAF

AR AT R R 5

6.4.9.4.1.1 FZR XU O

hr: NRMJT

AHIE 2023 4 6 A 30
H

1 LA

5 4F
YLk

AR

it

i

BRAT K

25,003,113.27

25,003,113.27

SiHEE

7 H PRIE S

A o M R B

290,723,903.80

290,723,903.80

AT S Rh 5™

TN IR i B

IR BT

HAb BB

HpbA 2 T B AR B

IDALSEEEN

YA

USRI

5,462.40

3,245,362.11

3,250,824.51

8 S A B

Fopl g™

B it

25,008,575.67

293,969,265.91

318,977,841.58

1 fot

SEIEEN

52 oy Rl £t

T2 SR A ot

St [0 ) e 7 K

IDABRGEIS N

2,546,279.36

2,546,279.36

JSZAT IR [k

6,975,120.16

6,975,120.16

JSEA A TN A I

254,640.51

254,640.51

PR 2

71,299.35

71,299.35

JSEAT 5 5 Al 55 9

24,793.07

24,793.07

JSEAT $5 BRI 9

AR B

118,076.29

118,076.29

JSEAS A

3 HE BT B S 45

Hoph 11 £

98,432.11

98,432.11

it

10,088,640.85

10,088,640.85

AR PR HR O

25,008,575.67

283,880,625.06

308,889,200.73

AR 2022 F 12 A

1 LA
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25030 U 344 W




P 7 JRIRAIE IR 5 08 5 < 2023 4F iR 7

31 H

PLE

2908

BRATAK

18,204,677.68

18,204,677.68

SR

7 PRAIE S

A2 oy M R gt

193,789,091.76

193,789,091.76

s Vi

TN R B

AR 5

HAth BRI 5L

Hoft A 2 TR 58

IDALSEEIEN

2SR

Y HR R

7,321.00

2,265,508.48

2,272,829.48

I HE PR BL B

@ﬁﬁ

BrE Rt

18,211,998.68

196,054,600.24

214,266,598.92

Uik
%E/ﬁ fﬂ:a‘)\

A2 oy M R A £t

[ i I

2t [0 ) < R 7 K

IDARRGEIS N

1,056,793.57

1,056,793.57

P2 AH I [

294,317.46

294,317.46

LA TN I

175,126.04

175,126.04

IDADENCE

49,035.26

49,035.26

A4 45 1 55 %

10,911.58

10,911.58

AT $ BE ] 9

A Fd B

54,838.74

54,838.74

JSEAS A

33 HE TSR S 45

Fott g5

45,000.00

45,000.00

Bt St

1,686,022.65

1,686,022.65

AR AU ik

18,211,998.68

194,368,577.59

212,580,576.27

T R FR AR G
AL T,

LA St K T A 1L ﬁfwé%ﬂ%%ﬂzéﬁiﬁﬁﬁﬁﬁﬂ
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H30H )

12H31H )

1. FR R PAT LT 25 N3

2. MR AT TR 25 DM E

6.4.9.4.2 SNC R
AN X 2 T 4 b T EL 2 S B B A SR I 4 vt & IR AN Y0 2R AR By A2 3 s 6 XU o
ARIEGFEE A CLACIK AL T B 58 = Ao, DRI EAE AR AR B B AN R, o A3 475 18 N\ 4

X A 35 < R AN S b AT A

6.4.9.4.2.1 SN XS i O
Bhi: ARt
ARIEK 202346 A 30 H
W N N HAhh
I RTHEART | SAR | e | FETEAR ges | g
] AR
PAA T 1 5
F
HRATAE 2,434,872.98 -| 283442 | 9,807,925.35 - | 12,245,632.75
Lo M BT 198,453,606.25 - - | 92,270,297.55 - 1 290,723,903.80
AV 200,888,479.23 - | 2,834.42 | 102,078,222.90 - | 302,969,536.55
PAARTTH 47
fiit
VR e 2,546,279.36 - - - - | 2,546,279.36
fufE et 2,546,279.36 - - - - | 2,546,279.36
TP R AN
U1 B 198,342,199.87 - | 2,834.42 | 102,078,222.90 - | 300,423,257.19
LEFER2022412 31 H
T _ B | petia | BRHFAAR | oom :
EneEART | AAR AR & i E &t
i) AR
PAZN T H A (1 %
F
AT 2K 8,192,801.99 - 218.38 0.42 - | 8,193,020.79
58 Gy VA gt 193,789,091.76 - - - - | 193,789,091.76
wreatt 201,981,893.75 - 218.38 0.42 - 1201,982,112.55
PAZR T 1 472
it
ISR 5 1,056,793.57 - - - - | 1,056,793.57
fufE it 1,056,793.57 - - - - | 1,056,793.57
BErE R AN
U 1 200,925,100.18 - 218.38 0.42 - | 200,925,318.98
032 i 44 W
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6.4.9.4.2.2 MR BRI 43 BT
& | BRI DLAN A T 328 B AR R A
X B8P A o e H B 4 B PR 1HE I Se 40 (PR
. e fir: NRMI6)
e TR L 22 AR (202346 | FAEER ( 2022 4F
H30H ) 12H31H )
1. frfasmAEN AR TAE 5% 15,021,161.86 10,046,265.95
2. Fr AN mAX AR TIEHE 5% -15,021,161.86 -10,046,265.95

6.4.9.4.3 FARMHE RS

FLARA A& UG A 45 < P 4 ok T 510 20 oA i 8RR SR B 46 Vi &2 D] ok 11 3 0 3= N A
TEZR LM TIT 0 A% DR 3R AR B T R AR IR B R XU o AN 4 T 4% 5% TR 2 B b 83 ok
A2 5y [ e e AN 25, P 1) AR AR A RS SR U T BN IR I3 AT 4K B 5 2 B L Bk A
TR 520, 0] Be KU TR T S B ARk Bl 52

AT I L 6 I NAE A AN B AR T A A A AR, l I 0 2 WL IR L SBR[ 4y
M, G5B UEFETIAIBATIEN, M 7 HC A S e i x]RS 1 YE A
JOE BT, R A R A IR 2 € T B A B 08 S AT 0 . ARG 1 B 4 BN E 4
B FEORIA R AL, R SR B E . WA GITEIE, RESNATTEEK
AT AN A AR o

ARFE @ BT A 1 B PRI ARAN A RS o ARBE S 3BT & L e R T A
GFIE I LU AMIC TR T2 772 (1) 80%. AIE 4 DG = TN, #8085 T Iy R 4 L gl
AMET ARG AR T 771 80%. BLAh, ANHE S 1K G BN GE H X AL G e iEZ#
Mt g, HiE FH 2 MoE BT EEN R AT MBS FE B, A0 VaR (ValueatRisk) FaFR%%
SRR AR I 4 T I 0T LA AR XU S s m 5 6o XU 1R 47 BR IR AN 45 )

6.4.9.4.3.1 FARMHE XU M T

pr: NRMoG
AHAK 202346 H 30 H FEFER 2022412 31 H
HE HEE B EE &y re
AfthE B E A ARME Y8 b
(%) (%)

38 Gy M A gt -

e S i

28 Gy M A gt -

e 290,723,903.80 94.12 193,789,091.76 91.16
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FHoAt -

it 290,723,903.80 94.12 193,789,091.76 91.16

6.4.10 ARYHE
6.4.10.1 &R TEARMMETTENITIE
ANFMMETT RS RTE B X, XA R ETHEEAT & A EEE MmN ERTE
YA 2 Uk e
HJE R MHEB e A BT RT3 BRI AR A
IR BREE— Z NG A HE IS T B 7 LR B AL T OIS A B
)RR AR B B AN AT S A\ A .

6.4.10.2 FEKUARMETEN &R T E
6.4.10.2.1 FEREBTAEKA AME

B NRMot
AR ETEEETERER ABK 202346 A 30 H
i =2/ 290,723,903.80
=/ ¢
=R -
it 290,723,903.80

6.4.10.2.2 A RUHEFTE B R IE I B RERF)
AFEE DL ECS SR A 3 B IR A H NI & 2 I TR G4 R B A
XFTUESRAE oy e BT RCEE NG R, A I R R IUERL 58 5 ATE R (B35 Tk 4 i
(A2 HANERR) « BB TAEATFRATSIL, AR SRS TR H 250 5 WK IE K F i)
A Ty AN R 1] B2 B A A [ADH A OIS AT 5195 I A SRAMBE SN EE — 2 U X T B T80 2
8T, AEEASTHAMIGHIIESTINE —Z I FERRYE AL E 5 R A T 52
FINEX T 2 SeME R R R, e AR BRI S 1A R E NE 5 — 2 L 2

Paran

BRI
6.4.10.3 FEFFLEEHICLA RUHETHE KSR T E K JiEH
T 2023 4206 H 30 H, AEEERFFAIAEFFEM LA RMMETF R S .

6.4.10.4 RNUAA RUHETTE RSB T AR U
AP SO B TE 5 1 G il s 2 A A A5 T AL RE NSRRI HeAth 4 b A £, FLIK TN E 5
N FCMEA ZIR N

6.4.11 B TEMBM T SRR T E U K HABE TR
AFE AR I E T Z YA BT B AN 2 M 2 TR i A F
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§7 BEAGHE

7.1 IREBEHETAEGHEL

5

i H

B (AR

iy 2 & B O EL A
(%)

R i 45 5

Horp: ik

IR

HERH

290,723,903.80

91.14

[F1 5 WAl 45 %

Hrp. figy

BTSRRI

SERLAT A W AR

Horpr: il

P
Va2 WA

IR

FUIE

DS

S SIS B IR 5 4
i

Temiy TR

RATEFME TS e it

25,003,113.27

7.84

H b 5™

3,250,824.51

1.02

6
7
8
9

it

318,977,841.58

100.00

7.2 FREZSANEXR GURX) EFTHRNER T
AHE G AR AR AR BRI

7.3 JARIEATIL RN BB A S

A GEARE IR AR FF AR B

7.4 AL SOUME b B B E B KN HE R A 28 80 B8 4

7.4.1 BIRIEA SOMME o5 F B 19E BB /N HE P 9 BT A 2 50 B8 B A
AR T IARARFF AR B

7.5 HEMABRERRASHERZS)

7.5.1 RiFEAEHE H VRS R HE 2%B0HT 20 42 BB 35 A
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ARG I N AR FF AR B

7.5.2 RiFEH A VISR 5HE 2% BT 20 2 R S5 P4
RIS AT I ARFF AR R

7.5.3 Baa BB B SR A B A K S HH N B
AFEG ARG NRFFA R BB

7.6 MIREHEFEREETRNRFEE LS
ARG WIRRFFA 557

7.7 JARIEA SO E G H & B E EL B R/ ERAS B AT T4 e 55 B 4
ARSI ARG IR AR A 77

7.8 JRE N MR G 2 T BN BT B SCRAIES R
il

ARFE G AR WIRARFFA 57 SCRALESR

7.9 MEARIE A SOHME G2 B 8 H I R/NERG BT 48 S RATAE W 3t
R4

AFE GG ARG ERATE A .

7.10 FAREA RMHE & ST FE AN R ET+ 2 2 SR A

SRR NRTIT

HEEE
F 244K ®xE | BEF T\ A febrE B
5 KRR E= &) {E EL 5
(%)
WisdomTree Brent THM | WisdomTree Multi Asset
1 . ETF . 54,980,803.66 17.80
Crude Oil Fi. | Management Ltd
UBS ETF CH-CMCI %% | UBS Fund Management
2 . ) ETF . . 53,559,615.25 17.34
Oil SF USD A-dis FFif=l | Switzerland AG
WisdomTree WTI T | WisdomTree Multi Asset
3 . ETF . 52,520,899.71 17.00
Crude Oil Fis. | Management Ltd
. Simplex Asset
Z5H
4 | Simplex WTI ETF ETF . Management Co 52,501,796.56 17.00
T
Ltd/Japan
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NEXT FUNDS
NOMURA Crude Oil 32574 | Nomura Asset
. ETF § 39,768,500.99 12.87
Long Index Linked Fs. | Management Co Ltd
Exchange Traded
THM |1 Capital
Invesco DB Oil Fund | ETF | 2 | Invesco Capita 047924492 |  3.07
Fris. | Management LLC
United States Oil Fund %M | United States Commodity
ETF . 9,409,458.80 3.05
LP FFi% | Funds LLC
United States Brent Oil %M | United States Commodity
ETF . 9,379,655.99 3.04
Fund LP FF%0 | Funds LLC
United States 12 Month %M | United States Commodity
. ETF . 9,123,927.92 2.95
Oil Fund LP FFi%=t | Funds LLC

7.11 BERAGREME

7011 FEHAESRE KT IERKRAT EARARR S W RIS
KiAE, RERSEHFHI—FRNZIATES. LHKER. W, &N
FRSRUESS B3 BE B SRS 38 HH U B

0T A BB B AT A4 RS R AT EARRA B M AR IS SR &, A AEAE R G )
HET—FENZBIATFEDT . AT .
7112 FHESRBENITERERLRTENHES S RN EIERERE M,
I RIS AE SRR BB D SRR PP HH i B

AIE G AR IRARFFAT L -

7.11.3 SARIAd A TBE 7 B
#pfir: AR

W
do

B &8 o)

A ORIE

IDALSEEIE N

YA

PSS

A HR D R 3,250,824.51

Ho ARG

TR

HoAt

(0| Q||| |W[N|—

&t 3,250,824.51

7.11.4 HIRFEH AT R T #5755 B 40
ARG ARG IR R 5
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AFE G AR IRAR A I
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§8 HEMFRENMER

8.1 HIRESHBRFEANBEFEANEGH

AL

FAENGH

e ﬁ’fﬁ}:ﬁ F;ﬁi}ﬁ%ﬁm mm&%%ﬁ}a& 4\M&§%5 o

FH M e FHEBH A
T 7 S
(QDII- 63,618 329176 | 12,921,122.30 | 6.17% | 196,493,761.43 |  93.83%
FOF-LOF)
P 7 S
(QDII- 21,823 3,102.16 - - | 67,698,382.24 | 100.00%
FOF) C
ait 85,441 324333 | 12,921,12230 | 4.66% | 264,192,143.67 | 95.34%

TE: HUBBEETE /AN RE ARG S OBl 5d, W Eagdte, telfnt
K BRI At 3G IR BER AN @ e B & B (BIR &
MHEEAD , PR RSO S T EEREE S BUE B R N Gt

8.2 IR EWESHTHARFAEA

Fg FE ALK FELB () 5 BT BB
1 Tk 4,674,200.00 4.93%
VT IR PR HA PR A - A6
2 IR 2,844,360.00 3.00%
B SRS R R I 4
3 s 2,571,757.00 2.71%
4 5 2,501,000.00 2.64%
5 RN SV A R T4 A A 2,299.210.00 2.43%
6 =) 5 2,202.,489.00 2.32%
7 I Mt 2,029,711.00 2.14%
8 W 1,440,000.00 1.52%
RN AR FEIF RS E AR A
9 : I 1,305,108.00 1.38%
FH - A — S AR R R R4
10 % = 952,068.00 1.00%
8.3 HIREELEEFEEAMMNIARTFEELRESRIIFN
TiH 1 B ) FrEmaLaE () | H3ER8mE sl
B YNNI 4 Ry IR (QDII- 23,194.37 0.0111%
SR AL FOF-LOF)
- - 7 5 (QDII- 5,549.51 0.0082%

9% 38 W

3t
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FOF) C

it

28,743.88

0.0104%

EER 8 Sy SN VNG NAE SR ix TREPSY ix Tl 1 fa g A AP N ==l e 8 S o= ) : D
FERAA B ZON AL a8 HBIr 0 BER T 8 70 Sk e A & H A CRIYIR 2

CARETISY TR

8.4 IRESEEAKMIA BRFEEFBAZESHBEEXEFER

AN T I E BN B3 BRI FE AR ] 1 5T NAAS I, G I e B R AT A S

(g

§ 9 T E S h B

BAT:
gy
B R (QDII-
mH FOF-LOF) (QDIIC-FOF)

REEEFAEKH Q016 4 6 A 15 H)FEE A4 R4

348,430,148.90

AR T AT < AL

151,415,582.02

28,041,490.71

AR S < L I A

210,965,674.33

100,252,044.98

Pl A I3 < A T [ 47

152,966,372.62

60,595,153.45

A i S B 2 < o AR B A A (A DA 3
%))

A it SR I e 4 B B

209,414,883.73

67,698,382.24

§ 10 EXREHE R

10. 1 ZEHBRFEARE R

AR WK B IR R AR 2

10.2 EHSEFHEAN. ESHEANENESTHERTHERAFRS)

AN, ARG NIRESE AR KA ERKNELD,
AN, EEITE ANNL IR SITE M IR R EERANELE),

10.3 WERESEEAN. B, ESIEEWFHIFR

RGN, T RS EENEEN SRR,

AAREHIN, T RIS EefE S RL.
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10. 4 FESH T RGO 2E
A HA P A I S B BT RIS AR U

10. 5 REESHITE IS ITESER
A AR JE A S 11 2 T S 4 T R R AR AR

10.6 EEA. £EALRERAEEARZEERLTIEHRL

AN, SEEE AR S SE B RS M M IR A AT .
ARG N, FEeFEE NS RS BN GRS M8 T RS B a1l

ELP

10. 7 ZEMHAHIERFR AT S B ITHIA RER
10.7.1 EESHUERA TR 5 BT B =8 % KA &2 AHE
SR NRTTG

BREX S NSIAT SR £
5 5 =3 S
Z > ESE | &
HE | B | TR RM
i B3]
ISR 1 ;
RIS 1 - - -
BOCIT Securities Limited - - - 61,041.48 13.17%
CITI Group Global Markets Asia
. - - | 156,165.61 33.69%
Limited
China International Capital
Corporation Hong Kong Securities - - - 61,314.79 13.23%
Limited
Goldman Sachs (Asia)L.L.C - - - | 129,642.53 27.97%
GuangFa Securities (Hong
. . - - 55,350.81 11.94%
Kong)Business Limited

T A5 BTG I BRI RR AR S o ENE S S O TF se i J5 B o B G 5 e Al B A K
A RE R ETY  GIE R4 52 [2007]48 5) WA RBE, AR GIE THFHESR AR5 5
TCI BRI«

A: EPERRE

1. ARIZEAT NG, W SRBIZE R R4

2« A AL HABRIOTEITRE ST, e S AT A3 S 3L R R I WA B 7E s AT
W ST A TR S R 110 TR A

3. AFWIREHERE, Rei R B SRR IR R
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4y FESL TR B L, BE LR AL HERR 15 R
B: SEFRUURE 28 FI W TCER 1T S 73 7 R 55 o B A CA T L5 T AT B AL PP L, JFARTE PP

bb iR 4l SR AL :

=Py

BIARSS .

Lo RS EBIE. FEE RS A AR EATRESE W2 fk Bl =T,
CLBAT R SR AT FUAR o AU 2 5
2« WHFLIRE R . EERIRIESF A R TS i Fe ik i 2 VRS, BT UGE R HER
3. BEIRBLE SIS AR . T2 ERFRUES R A w] SR AL BTN Rtk S DA SR
BETR A IRIE 2 R . SR ALAI B 5 78 AL 42T
Co RS I JE B A I 27 B 52 5 BT AR S L«

HAZ 5 .t
p5
IBMAZ 5 H.TT:
e

10.7.2 FSHM FHUESR A 7] 32 5 SuE AT HABESR BB 1R 0L

e ARG

REXE | MEEEZE | BUEXS BEEXH
s e e e
FHLHK B | FFEL | R x| ERR
)55 R SR
EW | KB | B & | X
bs¥ il B He Al
) Hopl | B
Ee il =R
M IEUIE SR - - - -
HIRIE S - - - -
BOCI Securities Limited - - 61,041,594.91 14.90%
CITI Group Global Markets
o - - | 147,236,693.98 35.94%
Asia Limited
China International  Capital
Corporation Hong Kong - - 51,625,382.15 12.60%
Securities Limited
Goldman Sachs (Asia)L.L.C - - | 103,675,748.93 25.30%
GuangFa Securities (Hong
) e - - 46,125,582.79 11.26%
Kong)Business Limited
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