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HAh = 6.4.7.6 12,752.27 2,551,299.78
B e 396,929,173.78 553,829,521.07
o AHAR EEER
ABRFHE R E S 2017 4£ 6 A 30 B 2016 45 12 A 31 H
il - -
TR K - -
5 5 M A £ - -
T4 S 7 £ - -
Sz HH (9]0 4 i % = 2K - -
AT IEZ5 1 Bk - -
JSE A8 [m] 3¢ 3,755,067.20 13,580,717.43
JREAF A BN Fik T 328,843.25 496,983.46
AT 2 92,076.11 139,155.38
LA 5 AR 25 9 - -
NATAE 5 B H 6.4.7.7 - -
A B - -
A FIE, - -
JRLASS Il - -
18 ZE T A3 47 i - -
HoA A7 5 6.4.7.8 357,311.82 3,221,723.82
HAR & 4,533,298.38 17,438,580.09
R E R - -
S L4 6.4.7.9 441,750,033.26 523,303,064.32
R BEAE 6.4.7.10 -49,354,157.86 13,087,876.66
B &N & 392,395,875.40 536,390,940.98
il ey 6 sy 396,929,173.78 553,829,521.07

v EEUEH 2017 £ 6 H 30 H, H444i{d 0.888 Jt, 4 A% 441,750,033.26 1.

6.2 FlEE

it TR b A Rn RSO BT R (LOF)

AR 20171 H 1 HAE 201746 A 30 H

Bpr: ARMIT

BH

BHES

A3
2017 1H1HZ
201756 A30H

LEETT AR
2016 1H1HZ
2016 %6 A 30 H

— A

-60,117,280.23

164,377,395.81
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W IISYCON 31,931.55 170,369.98
Hr: FEFERAN 6.4.7.11 31,931.55 170,369.98
A BN - -
A & Al IS L ON - .
SENIREE G g P URON 0.00 -
HoAh A BN - -
2.5 as (B PAC-"IE A1) 18,070,876.15 29,035,583.75
o IR TR 6.4.7.12 12,114,728.76 7,352,985.52
Rl 6.4.7.13 - 7,024,183.67
i i s 6.4.7.14 - _
BRI RIS - -
/‘\—‘ E }A\A
itk TRz 6.4.7.15 286,168.83 31,707.62
& AU 2 6.4.7.16 5,669,978.56 14,626,706.94
3./\ 74N IS 5= >4 El [/» c_n I
e GRRASTS g ) 71 -77,896,657.41 134,697,777.94
)
A0 s (B K BA* =5 3R A1) -406,801.66 -497,641.41
S.HABMN (LA E A 6.4.7.18 83,371.14 971,305.55
W: —. #&H 3,442,000.04 6,414,651.34
1. BN AR 2,227,243.43 3,696,778.49
2. FEE® 623,628.10 1,035,097.89
3. HERS T - -
4. 5% H 6.4.7.19 224,773.03 1,075,435.52
5. FIESZH . .
Hodr, Sz R0 4 Rl 7= S H - -
6. HAth3kH 6.4.7.20 366,355.48 607,339.44
=, FlEA SR AL - B
= MRS (TR BHDL SR -63,559,280.27 157,962,744.47
W AT ALFE H - .
V. #FE esmble-r5E5) -63,559,280.27 157,962,744.47
6.3 IEENE (EE&HE) IR
St ER: R AR BGE SRR 4 (LOF)
AIAER: 2017441 H 1 HE 2017 46 H 30 H
Az, NRMoT
A3
i H 201741 H 1 HZE 201746 H 30 H
SEife 4 R4 A ABENEE T
—. B4 (34
@ ﬁ)}m FRERE (Ew 523,303,064.32 13,087,876.66 536,390,940.98
T AW E SR A FE
. - -63,559,280.27 -63,559,280.27
SIHERENEL CRIEF]E)
= ARG BB 5 -81,553,031.06 1,117,245.75 -80,435,785.31
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MR i E T B E (FFE I
UL S I
Hodr: 154 R 30,687,058.27 -1,395,118.57 29,291,939.70

2. G (Al 3k -112,240,089.33 2,512,364.32 -109,727,725.01
(LY NS B S R TR S EE DN
53 BE R 7= A 1 e v AR - - -
gl GBS L5 3151
gégﬁm{ﬁﬁﬁ%mﬁ s 441,750,033.26 -49,354,157.86 392,395,875.40

AT AR
iH 20164 1 H 1 HZE 201646 A 30 H
SRS RATBFHE BB AT

%ﬁfﬁmﬁﬁﬁ%mﬁ s 560,335,871.74 -122,708,779.00 437,627,092.74
T RHARE NS A
G R - 157,962,744.47 157,962,744.47
=\ KIS M L 5%
() 5L 1 E A B G E R 219,199,293.55 -114,660,021.84 104,539,271.71
B PL S )
Hodr: 154 R 1,176,899,947.15 -284,909,663.07 891,990,284.08

2. e (Al 3k -957,700,653.60 170,249,641.23 -787,451,012.37
(LY NS B S R TESEE DN
53 BE R = A ) e v AR - - -
gl GBS L5 3151
gégﬁﬁ* AR (R 779,535,165.29 -79,406,056.37 700,129,108.92

TR BT 55 1R AR 7)o
A 6.1 & 6.4, MR T NZEE:
REEHEANMTIN: R, FEXUTTERTIN: BEL, KPR AR

6.4 RME
6.4.1 FEFEAEFN

Moz bR AR A AR BOIE S B B R 4 (LOF) (LA fRIAR AL £7) 20 v [ IE 75 i B A B 25 5 2 (LA
AR R L IE 2 ) UE MR VP AT [2011] 58 1475 5T RE MR 2 bi il 3R A M HOIE H 4% % 36 4 (LOP)
M) i, B SEHAARAFMKE (R NRILMEIFHFR RIS M (Bt
T ARRAMIEEOAE AR RS (LOP) &L F) MBtATFSEE. AREENRARFFHN, 1755
BRANE, B IRLEEANIAG T &R S I35 528,753,887.81 Jt, W& iEkiEh R it
% BTR MR A 4G Hh R 56 7 (2012) 58 92 SR HR Y TLARIE. SmhEIEE &%,  (Behs
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W eERA MG BOEIF R P e (LOP) &) T 2012 4 3 [ 29 HIEAER, HEGFRAMH
[k A AU AU 529,058,682.11 ke il, HA AW A7 & 304,794.30 (A& MmAT. A
el NN ST HARAR, RS Ny E@ERITROARAF, Sshs™
BN NEERIT.

RAE (hE NRITAENETF R BT k) M (R 2bn s 2 Ra iR SO 5 3k & (LOF) 3
EEF) KA RIE, AEEBTTIREEERAMIEE T B kB, S0 m 2
Sk, P RAEE. BUE IS Bemidy TH DU EEN & SR VAR G 1 5L i HoAth
77 A G TR ARG T AR R E RO I A5 R B BB AN T 2 e B
(K1 80%; BT I BUATAAR. [ Y SRUESR AL IR I 2 SO VR G 15 58 (0 FL At g e TR 10
PG AN R T 2R e TR ALK 200, e Bl i B HAE — 5 LA BUR 627 1 B BIAMIG T 2R e 57
FAEERY 5%, AN B UL LU o3 15 B oAy i P 038 BE A5 8 LA PR A, R BN
FEJEATIE SRR a, T DA AR G B a . SUB I RE . AR STt BEEE . br

AR RIS FE B AE K (S&P Global Oil Index Net Total Return).

AW SRR ARG R G E NS E AR AR T 2017 42 8 H 23 HttiER .

6.4.2 S THRIR K i 2Rl

I G (R IV 45 AR AL IR I ECEE T 2006 4F 2 F 15 HARAR 9 (Al 21 ] — FE A U] ) At 38 T
FLARS T 5 A0 6 Al 2 T T S AR R Al 2 v U AR LB LA A O (LA T A ik
“Alh gz tHHEN) . EER 2 A [2010]5 5 CIEZRH 5 Bk 45 B Pk HE XBRL SR 3 5 < AE iRk
FIRPAEFER S >) « R ERES L 2T 2007 45 5 H 15 HARAR 1 GIES B A G 2 M B 554651
(bl A RRA AR BOE A P 4 (LOP) JE & A ) AR 554038 i B 817 0 o E 5 25
KA T B SV 3 ATl 5 S5 4 A E G 1 o

6.4.3 AF ANV S HHE I K FoAlA SRHN 5 B 5 B

AT 2017 4F 1 A 1 H 2 2017 4 6 H 30 H 1EIUIE] A0 55 4Rk R AT A Al 2o v vHE I A0 2R, JSKE
SEREH S T AR SE < 2017 £E 6 H 30 HIIM S5 R0L AR 2017 5 1 1 H % 2017 4 6 3 30 H 141
R4 R AN G 1B AR B 17 LS5 R A5 R

6.4.4 AMEFFTRAMSTHEER. STHhTH SR —HIFEREHA B3N
AR IR IR 2 BOR ., it it 5 i — W R Rk s M — 2
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6.4. 5T BURM&THliTH 32 B DL R ZH R IEHIHL
6.4.5.1 STHBERARE KR
AFEGAR A IR K AT

6.4.5.2 ST THE R [ BH
AFEE AR R KA ST,

6.4.5.3 ZHEIER
AFES AR E W 21 248 IR,

6.4.6BL1

R BGE . ER B S RIMEL[2004]78 5 (FBCER. B SR 55 5 Ja 5% T IEF5 350 1 e A WA

SRR « WBL[2008]1 5 (TR TILEBERFER) | WH[2012]85 5 (5T 5Lt
T A E R LR ZE A NPT BLBCR A S R A FD) | A [2015]101 5 (kT LT AR R
LLRNZZ A NS B BUR AT OC in) VB A« IBi[2016]36 = (9% T4 [HIHETT B VA CUE MY (E B
BURBIEAD) | WF[2016]46 5 (S8 T EE— D B A T HEDT B BSO8R e A SRR E R
WA Hi[2016]170 5 (kTR RN RESG E B AN R BCRIBER) « S AR S BRI S 55
B, FEBIBIRIT .

(1)1 2016 45 H 1 HElT, PLRATESTT AHEER AR TEWBMERGERE, AERCE L. X
EFFF 0 A N I8 8 SR IEE L iR Z MR AEE L. H 2016 £ 5 H 1 Hikg, 4l

A AN E N BSOS NGB R . X UESR R BT A B B NG P 2R SRR . i b O SRAE
WEAERL, XFEfE 77 BUR T LA G ED AR SN TR S

(2) X2 NIEZE T 37 P AR HOUSON  BLIE S BER S BRI AN, BRI 2RO,
IR HIAL RN AN, AR AL A i

(3)xf 3k e AR A A A o= RS MON - B i RAT 55 R A M AE ) 5 <SS AR IR AR AR 20% 1)
NNFAFBL. W T A RS IBE AT, FEBIWRAE 1A DUA(E 1), R
RIS i NN AR A FRBOIRAE 1 DA BLEE 1 (& 1)1, 2% 50% 1 AR
BUTAHA0 FRCIRE 1 4R10, RO AT ERl. W3 Rra 1 i AR RER, 4R
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RS AN, 1 EIR S TR, 5 TA) B RAE FDRTHER, RS AT IS, 4L
FIWSC NGRS Jade 50%TH NN FT 4. Eab i3 4t —i& H 20% B 28 THIEAS A3 i«

(4) I B 0.1% B RGN EE AL Sy ENFERL,  SEAEEAMEWUBEER S 5 ENFERL »

6.4.7TEEM SRR HE KL H

6.4.7.1 HUTHER

Bz NRHIT

T H

ZS

2017 46 H 30 H

AR

21,888,082.67

SEHIAE

HA AR

it

21,888,082.67

6.4.7.2 X G & BT =

Bpz: NRMIT

i H

EISEN
2017 46 H 30 H

JEA

KRhE

N IHMEZES)

&
]

367,335,784.18

373,312,081.88

5,976,297.70

5 Fii sy

e | BATIAIT

it

B SCRFIESE

K

HAt

it

367,335,784.18

373,312,081.88

5,976,297.70

6.4.7.3 fTAE S RBE =/ it

Bz NRMIT

ENHFN
2017 %6 A 30 H

i H

CIRIED'E

Erl

AN
2908 fif

=i

S

#E

I ATETA

BT E TR

Bl fiTd TR

101,374.07

101,374.07

HAATATA
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| it

101,374.07

101,374.07

6.4.7.4 L NIRE S RHEF

6.4.7.4.1 ZFIINBR EEMBE AR

Teo

6.4.7.4.2 JR L r 230 B W 32 5 R AR B i 5

Teo

6.4.7.5 RUWCFI S

Bpz: NRMIT

i H

AHAEK
201746 H 30 H

2R A A S

969.08

o7 ISCRE S AE RS

o7 IS A AE AR

2 B A LS,

A TR ALE

SIS N IR B HIE SR IS

SR FH KRS,

oAt

At

969.08

6.4.7.6 HAbFEr=

Bz NS

i H

EISEN
2017 46 H 30 H

LA SSGR

12,752.27

P2

it

12,752.27

T HA NGO E B E LK

6.4.7.7 AT 5% H
TeRH.

6.4.7.8 HAh F 5%

25 21 i3k 53 T
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5iH KR
2017 £ 6 A 30 H
AT 7 7 22 5 B GARIE 42 i
87 A 8z =] 2 4,713.36
T 2% H 339,843.16
AR REAT K 12,755.30
ot 357,311.82

TE: HA AT HONE IR ALK

6.4.7.9 ST E S
SEA, N Mot
AHA
=] 201741 A 1 H&E 201746 A 30 H
FEME ) K THI 4 0
AR 523,303,064.32 523,303,064.32
R HR I 30,687,058.27 30,687,058.27
AHANEE] (PL*-5 355D -112,240,089.33 -112,240,089.33
AHHR 441,750,033.26 441,750,033.26
VE: BSR4
6.4.7.10 R4 EHIE
Az NRMT
T H B S 4y e SLH 4y RAECHRE AT
AEER 174,735,009.73 -161,647,133.07 13,087,876.66
A HAF 14,337,377.14 -77,896,657.41 -63,559,280.27
/ﬁ ﬁ/\ I\ "'ﬁ?‘-\‘ —‘LE /
AN ZEH AR e -28.779.590.18 29,896,835.93 1,117.245.75
B
Horp, B4 K 11,102,987.87 -12,498,106.44 -1,395,118.57
48 [A] R -39,882,578.05 42,394,942.37 2,512,364.32
A 2L B A - - -
IR 160,292,796.69 -209,646,954.55 -49,354,157.86
6.4.7.11 FEZRA BN
Az, NRMIT
H]
5iH AHA
20171 H 1 HE 201746 H 30 H
e -pe (@IISNIPN 31,875.85
e -upes@IISYPN -
HAh A 2R SN -
=R S N ISP -
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HAth 55.70
ann 31,931.55
6.4.7.12 FEER AW
Bfr. NRM
H]
SiA AHH
20171 H 1 H&E 201746 H 30 H
S HH i SR R AL S 358,223,206.31

Pk S HBSR A A

346,108,477.55

SESEEZEE NN 12,114,728.76
6.4.7.13 EE&EHE KR
T
6.4.7.14 RHFRE WA
T
6.4.7.15 fiAE T B2
Bhr. NRMt
5H A
20174F1H 1H £20174F6 30 H
SE HAGIE AE B8 286,168.83
D ST ABGIE A S A _
SESERGIEZE RN 286,168.83
6.4.7.16 FEFIM 25
B ARt
HiE A
20174F1H 1H £20174F6 - 30 H
s ZE R P AR B R R U 2 5,669,978.56
eGP A R U 2 -
A 5,669,978.56
6.4.7.17 A R EZE R
Bfr. NRM
AHH
7i 79
TH 2 20174E1H 1H %2017426 30 H
142 Gy i gt e -77,855,928.83
— BT -77,855,928.83
A% -
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LR SRR BOE B S (LOF) 2017 SR R

B RIS -
— W _
HoAthy _
2A47ETT A -40,728.58
— BUIEH -40,728.58
3. HAth -
&1t -77,896,657.41
6.4.7.18 HARM AN
Az NRMIT
H
SiH A
20174F1H1H % 201746 H30H
S 4 e [] BRI N 83,371.14
At -
=nan 83,371.14
VE: ANHES (1937 PR [R] 2 2 R T2 (] 4 4511 0.5%, 374z ] B Za e 48 A A 1) ek, 2 [ 2 i 40 11
25% I N FE 4 B
6.4.7.19 3 5 %% H
Az NRMIT
H
SiH A
201741 H1H % 201746 H30H
5E 5 BT T 3558 5 % H 224,773.03
ERAT AT 358 52 % H -
=nan 224,773.03
6.4.7.20 HeAh %%
Az NRMIT
H
SiH A HH
20174F1H1H E 201746 H30H
19 H 52,960.60
EVSE ST % 119,012.93
iESR 29,752.78
RATI X 2% 2,158.50
ERAE/ 51,108.52
B Ay B 111,362.15
&it 366,355.48

VE : AR (22 b A BRI 48 BOIE SR ¥ 42 (LOF) 3£ 4 & 7)) 25 Standard & Poor’s Financial
Services LLC 25T R EOT I, ARFEEMFRECF nT (A 28 NI & W P2 5103, WSCEUbR i B AE
RGP~ 1{E 1 0.05%, WO FRRAESE 3 Jiiskon, B H R, BET—K. HHETZED
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HHEEUE B =R — H 2R 571 E x 0.05% / HEE R AL,

6.4.8 AEEM. E-AMEHEEHK A
6.4.8.1 BREHEM
T

6.4.8.2 B R HEFH
T

6.4.9 KEKH R R

6.4.9.1 AR &5 55 & R A KRB 5 % RBKTT

IR T FA PR ARG K FR
W G HA R A A (e R AT") REEHN. EERHENM
o ] BERAT A A PR 2 ] (b B R AT™) BEEN. RSB
18 & #R17 (State Street Bank and Trust Company) VN AYRE =N

TE: TIRRRIKAZ 5y P IR H MV 551 B N 4% — i b 26 T 3L

6.4.10 ARG HA K& _LEE BT LR SRR AL B
6.4.10.1 @I REEF R Z HITHI TR G

To
6.4.10.1.1 BREAL 5
To
6.4.10.1.2 BUER 5
To
6.4.10.1.3 fH#H3L 5
To
6.4.10.1.4 i EIEAE 5
To
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g2 bR A B IS ROE S I E 4 (LOF) 2017 4R HE

6.4.10.1.5 &5
To
6.4.10.1.6 MZATREEF K &
To
6.4.10. 23R BT H Bl
6.4.10.2. 1 & EH R
Bfr. NRMJt
ZN R AE R AT L3 A
T 5 20174F1H1H Z20174E6 4 | 201641 H 1H £20164F6
30H H30H
AR A B e NS AST A B B 2,227,243.43 3,696,778.49
Hodr: SRS Y3 3% 741,185.57 992,421.76

T SRR PN AR 2 B 8 BAT IR w ) BN A2 i — H 2R S 57 1 1% 4 B 1t
T%’ ZH gﬁ_gﬁﬁﬁ’ THHSE’FJ‘
HtE AN HEBEARM =11 — NS E x 1%/ HFRE.

6.4.10.2. 2 &FEE 5
s ARt
A AR AT B ]
T 20174E1 A 1H 2017466 | 20164E1H 1H %20164E6
30H H30H
IR AR ) 4 B S AT IR 9 623,628.10 1,035,097.89

TE: SO SEEIEE AN P EE BURAT MR ST — H AR B 0.28% M Pk i, & H
FitERHA AR, %A AT,
HAt R Ay HEE R =i —HEGR ™ $#E x0.28% / HF REL.

6.4.10.3 5REy BHTHAT IE L T 37 Bt (& BB 32 5
T
6.4.10.4 ZRE T B BEAES M

6.4.10.4.1 R EHRBRESEENZ SO KBIT B R AE S HIH I
T

6.4.10.5 HIREXTT R E HIERAT TR RBUB P AE AL B N

A NRMIT
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EN L AT L )
KA 200741 H1HAE20174£6 H30H | 201641 H 1 H% 201646 A 30 H
AR AR SR EPIISY PN R AR R RN
AT 9,704,312.18 25,699.72 29,139,045.28 167,346.90
% HEE & AT 12,183,770.49 6,176.13 32,255,181.60 2,373.59

T ARG HIRAT AR K 0] o B G B N b R SR AT AN A 53 7 B8 NS [ w8 BRAT IR
FOE MR B Z ERM R .

6.4.10.6 AEEAERHBINS 5 RBOT REIERHFIHFN
Teo

6.4.10.7 FABICEEAL 5 I 1) Ui BA
T

6.4.11 FyE 4> E A
To

6.4.12 Bk (20174 6 A 30 H) AEESFFAKRIEZRIES
6.4.12.1 BFHATEHT & ¥ RS T KRR RREZ RIES
To

6.4.12.2 BIRFFA HE I RF T R IR R
T

6.4.12.3 B fF33 IEBIWR 5 R R NI K iz
6.4.12.3.1 8347 R T R 5 1E B g
T

6.4.12.3.2 3 5 Fr i R % 1E [0 g
T

6.4.13 &R TR XU R BE

REEGONIEAEE G, TR AR e TR AR (B 4 P, HC XU AN T 2 = T 3 1
Wiipkkd. Gip ML GANRA RS . ARILEGAE 0 H Q8 152 I 1 51X 28 4 fk TR AH G 1) XU
F AR R AN R RT3 AR . ARG N I S PR BORE G, B I T A % B AL R L R
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HEMNSE T B, SREDIE BB G AR IR B A BERER, 1B RIRESRZ HrME.

6.4.13.1 R B EBUERMAR LW

AR 4 A < BN R AT i UG PR R L, L T DU IR A RO, dE
B RISAEHIZR A 2. W GEREAZ B A RS B S5 Ml 55 3 TR R XU 8 AR A R . AN
CHFEGE AR RS TR R oy, S5 MR E B 2 WU, SCE R XU %
A AR S R B B RO KSR R 2y, IR E 2 =] H 0 48 R v Uz B Y AN
Pl BNV 5545 2 1 XU B R B 32 S I SR AL A X B A0 57, PR TR 5 80T
1R 58 BB AR XU B A5 B XU B L S0 T A 46 o I S RE A 0 A XU, B B ) 2 W) AT el 3R 7 5
HHERKTE,

AR e <5 R 2 <R NS T <l T ) IR A B 77 9 R a0 A R R M B T vk 2l
W5 XS 7= A (R RT R AT o DT PR3 T IO A B R R, A T XRG4 2 g 7 SR PR R L L[] D XU 45
R . WEBESITIAEL R, WIEARGHIRE R, SakeRmrislem TR, wi
R E RS B AR . B, TR RCE B, B RS 2K A BR EE A BB AR, S ]
FEHLOT BB AT B . A AIDEAG, DRI AR TR SR, R XU TS fAE T R 32 VS LA

]

6.4.13.2 {5 FI XU

5 IR f8 3 GAEE Bl AR RS S 0 T RIEAT B AT, B RGP e s 2 R AT A

SGEA NI SRR D ESIE RS N € i B L Gt DN s

N T FREAE PR, AR A RIAEAE 5y B AZ G0 T BB AR BEAT 78 70 O PR Al o AR A B4R
ITAFIAFTAEATE G IR EAT P B BRAT ML B - FE8 NE B RAT |, BT 5 S5 R AT 77 50
FKHE F RIS AN K o AT AE AT 5y FT kAT 1728 5 S5 5 A B (R 22 40 7o HEA T UIE 7 S MR IS 4
LY KU A A AT REIEAR N FEIR AL 5 T BEATAE 5y Wi K00 58 5 ok F-BEAT A5 I PPAS FF RHIE S5 22 )
75 FCBEAT PR LA 1) AH L PR 45 XURS: o

ARG A BN T E AR S RS, I 4 5% S A RS F & SO R ISR K
17 NEAE PR, Hoad s 23 B3 98 DAy B0 XU o

6.4.13.3 Y B KUK

TAN P KRS R F5 Sk < AR JEAT 5 Bl BT SRS S5 IR B 2 58 A R i XU . A HE B AT sh 1 X
B — T THISK B T 5 4 00 NPT B 2SR () R I B 80, 50— 7 THI K B R R BT ik
PRI 2 T 3 AN R T 15 A P 2 E PR ¥ 2 8] 45 9% 4 Hh T DTG VR AE 117 47 L2 LR e sh A5 00 L& PR A
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&AL

BEXT SO ATIRE [B] 55 < AU AE RS, AR Tk <5 Y 5 <5 8 BN I R A < 1) R DU R ] 175 0 AT 7™
WA AN TR, DRF R A S AT BLE ST 5L . AL S & B AE
e A FP R T BRI SR, 20 EAEARH R OL T Ik n] FR O A AR EE T3 2, ) BRI HR A R [ A
AR A EN T XU, A R PR R e A AR 2

BEXT BT i A AR BT BIPE RGE,  AS 3 < 1A 5 < TN S e 00 S7 P IR 7 B 11 B0 i s 1 b
ISR, XHmah AR AT R SR A b, WIS SRR EETRbR . 4L EEREN R N AR B fE
TIGEEARIR . A P ARDLRE B BB i EE A5 DL R G B2 BR A A £ 58 A EE AR 55 . AR 4%
WK AR RAT PR T E AL 3 G 5 E ) 10%, HARE G5 hAE et eE N EH
) HAD IR S IE R A — KA B AT FRE S A I IZAE S 10%, AFEEGRAA BN E ST E &
G I GAFE R 10%. A G iRF AR IESR IR 5 B BT, SR LS BRGNS 228, 1k
AT BBV M ) 1Y At e W S WA el VA v S R O o S P W A BB X 6
A BT BB A SRHE.

T 2017 ££ 06 H 30 H, AcHe < R $H A A il i 76 K A 20 205 B H 08— H DA BA

» FIRE [ i A BB T A B ) e ] 3391 H HLAS TR, PRI T AR A B D AR T B 5 20 2130
Pl

2

(|

6.4.13.4 T XK
737 A A2 46 2k 4 AT e S il T L P 2 SO (B B A SR I 38 2 DR B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZRE RS A KU R A A7 % XU

6.4.13.4.1 FZ KUK

I 2 IR 2 5 46 e T HL (1) 2 o B BRI 4 0 52 T S R 2 AR Bl T O AR B Bl IR XU o R 2R sk vk
<R RIS I b T T A B TR S A SO AN E T BRI, e VR Sl R 2R S i T R T i
AN IS 31 5] 5 SRR 98 7 37 7M1 2 FHT 58 IS0 AR SR I <B IR 5 ) 80 AU o

AR e <5 1R < BN T ST AR R < Wi (0 R R AR I s B EAT A, IR B IR R A S I A
A5 T o0 B A R AT B

RIEGFA SORAR IR R s - e A AT R, BT S RA R G ETE 36
EAEAR KA EMSL T TR o ARG R BA R BURE R ™ 3 RT3k 5

6.4.13.4.1.1 FZ XU i 1
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Bpr: NRM
AR
1EMA 1-5 4F 5% AR &t
2017 “£ 6 H 30 H
wre
BT 21,888,082.67] - 4 21,888,082.67
e - - 373,312,081.88 373,312,081.88
AT T A - - 101,374.07 101,374.07
MIBIE T8 K - - 447,175.30 447,175.30
MR R, - - 969.08 969.08
VLNl - - 736,682.98 736,682.98
A ER D R - - 430,055.53 430,055.53
HoAh %= - - 12,752.27 12,752.27
FrE R 21,888,082.67 - 375,041,091.11| 396,929,173.78
1 £5t
AT 2 [A] 32K - 4 3,755,067.20  3,755,067.20
AT NS - - 328,843.25 328,843.25
MATFEE 7 - - 92,076.11 92,076.11
HoAth 471 45 - - 357,311.82 357,311.82
ffit Tt - 41  4,533,298.38 4,533,298.38
GBS R | 21,888,082.67, - 370,507,792.73| 392,395,875.40
AR
2016 4F 12 A 31 1EMA 1-5 4F 5% AR &t
H
wre
BATAE 2K 44,732,830.05 - 4 44,732,830.05
e - - 502,945,825.05 502,945,825.05
T A - - 142,102.65 142,102.65
MIRGIEFRTE H 2K - 4| 2,5588,505.84 2,588,505.84
MR R - - 6,484.69 6,484.69
INEigil - - 862,473.01 862,473.01
HAh %= - 4 2,551,299.78  2,551,299.78
HrE R 44,732,830.05 4 509,096,691.02 553,829,521.07,
ik
AT ] 3K - -4 13,580,717.43 | 13,580,717.43
AT N S - 1 496,983.46 496,983.46
MNATHEE B - 41 139,155.38 139,155.38
HoAth 471 451 - 4 3,221,723.82 3,221,723.82
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ez bl A M SR R 34 (LOF) 2017 4R P
Uikhidsenn - - 4| 17,438,580.09 17,438,580.09
) 2R AR e 11 44,732,830.05 - - 491,658,110.93| 536,390,940.98

e RPN ARG T KGRI~ SRt e, IF %

B LI,

6.4.13.4.1.2 F 2 XU FI @R A AT
AFE4T 2017 4£ 06 A 30 HARFFE % 77(2016 4£ 12 A 31 H: [F), HIHHARNAES %

TA%E

6.4.13.4.2 AMLC XK

AN RS 2 Fi5 <k T HL 2 e SRR B 82
FEAT DAARICIRAGL T A RS A 1) 58 7 A 47 £t

SR EICE R M(2016 4F 12 H 31 H: [H).

B ZIRLE FA R EHE A H R H

TR AN R A S  R A RS A AR . A Sk
D] A7 AR AR ISE PR AN R o A e < P 2 <5 BN 5

H X AN 4 ) AN S ~F kAT I 42
6.4.13.4.2.1 AN XS il 1
Az, NRMT
AR
201746 A30H
TiH
ey M HoAth b
&1t
e AR e AR ENRT

PLAN T O
TR ER 12,208,106.40 12,755.30 113,757.06 | 12,334,618.76
T o A e 240,450,204.94 14,355,763.06 118,506,113.88 | 373,312,081.88
fiET R - - 101,374.07 101,374.07
NSRS 5 2K 447,175.30 - - 447,175.30
NS 11.45 - 7.03 18.48
Mgl 343,551.03 210,187.59 182,944.36 736,682.98

HoAh 5 = 12,752.27 - - 12,752.27

Pt 253,461,801.39 14,578,705.95 118,904,196.40 | 386,944,703.74
PLAN T 1 F 45
oA 71 52 84,363.64 12,755.30 - 97,118.94
ik Tie=any 84,363.64 12,755.30 - 97,118.94

ZrE s R ML A

253,377,437.75 14,565,950.65 118,904,196.40 | 386,847,584.80

5 Bl 1175 550
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EER
20164F12 H31H
T H
EN M oA T A
it

e AR e AR ENRT
PLAN T i B 7
AT 15,155,261.41 - 231,422.60 15,386,684.01
T e e 328,065,374.45 20,503,412.56 154,377,038.04 | 502,945,825.05
AT A - - 142,102.65 142,102.65
NS 151.09 - 24.29 175.38
Mgl 443,252.17 - 419,220.84 862,473.01
NSRS B F 2K 27,020.66 - 2,561,485.18 2,588,505.84
Hoph 5 r= 2,551,299.78 - - 2,551,299.78
HrEATh 346,242,359.56 20,503,412.56 157,731,293.60 | 524,477,065.72
PLAR T B £
oA 71 52 34,783.51 - 2,561,485.18 2,596,268.69
ik Tie=any 34,783.51 - 2,561,485.18 2,596,268.69
B A R AN R

346,207,576.05 20,503,412.56 155,169,808.42 | 521,880,797.03
5 il 1135 %5

6.4.13.4.2.2 AN XU B 8UR A 4T

(5854 Bz s — L R LMY HAh T 35728 B AR AN AR
X BT AR H 5 4 B v E
S5 (B it
A U A B At 2 mgg . NRMT)
Gaxin AR AR
2017 %6 A 30 H 2016 4 12 A 31 H
Fra A AR AR M FAHE 5% Whn#) 1,934 gy 2,609
B A AR N T2 {E 5% M%) 1,934 T2 2,609
6.4.13.4.3 HABA#E XU

LA A A% PURSE A 41 2 < P R < R 2 SO SRR B eIt B DR B T 3 A R AN 2R LASE
RT3 A% DR R AR B T A AR B O KU, o A < T P B8 T 4 BR T 3 P ARV T 15058 R BRI L T 52
Sy, P THI ) AR M USRS T B MIE TR RAT AR B S 228 LSRR S T, ]
RESRUE TIE7 T 7 BE AR BN (K52 o
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NI ) B NAE M A AR A S R, AR A B i 15 20 BB 1ol A HE A
AR N IR R AR R B R A G o A SE RS B I B A B B I AT B A st AT
ARERNE LR T AE T 73 NPR A S AT e, BB T2 M. Sl VAR, BORA) sk, K
AN A Rk Ty, JF HART 7 AR ORI A il iy 28 7RI R P R 5T 2% i 3 [ K 1
REFTh A ASEGIE T RERS — 52 LI G B R T ST WA R A S 8k . BT S
A, DMRACECR A AR ARG i 8 BN € IS & 2 W S WO B AR 1k, 0 B 5K
WL BHCE . REHAGIATIEIE, REDRO AT A A BT I AR R .

AT it BB A A ) B PR AR LA AN AR XS . AT G 0B T A B i e O e, %
e 3 B T EE AR T e BB AN 800%; B T8l WRATAA AR, [ Wi ot AT LU i [RAIE
2 POV IR B AR BT A A < il TR LU BAN o T B0 7 1 0 20%. BEAh, AFEGHIFESE BN
B O A I TR IR O A% SE Rt A%, WTIE T 2 M oE B OO0 B e AT KR R, A
VaR(Value at Risk)45 br 45 i A< i < T i FOTESCEAN M RS, R T i b0 IXURS: BEAT BRER AN

6.4.13.4.3.1 HAh g KUK A
S NRMt
AHAEK AR
2017 %6 A 30 H 2016 4F 12 A 31 H
i H b 3 4 e St a
N RE HHE LL 1 VIR AXIED THE L )
(%) (%)
T oA Eh i e — R E R | 373,312,081.88 95.14 | 502,945,825.05 93.76
T oG 5 P —IE S T
T oM e — FIR %
TR SRR = — BLIE R 52 101,374.07 0.03 142,102.65 0.03
HAth
it 373,413,455.95 95.16 | 503,087,927.70 93.79

6.4.13.4.3.2 FoABAHE XS B BUBR M AT

AWK
2017 %6 A 30 H

35 Bl & A fE CLAM A At TiT 37 2 B AR AN
X B R H 2 e B
oAl Rz NIRM o)
ot FH 2R R AE B ) A2 3y

FAEER
2016 %12 A 31 H
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Mg b vE - 5%
ML & R HE N B4 5%

Whng 1,797
M2 1,797

Whng 2,412
/%) 2,412

6.4.14 F B T BB & THRR TEU R HARF R

R BEE . EHF% )T 2016 4F 12 F 21 HatAi (4 #[2016]140 5 O T Bl Hit
PRI R R IR S5 AT LR BRI AN BIRLE (1) SRR b 1A U 1 (2 B B A R A
e 2 (45 7] P AR B R U S 30 A < P 4 A [l PR 4R R i ), ANVIEMSCHE BB (2) VBN 15

FEo BRI 7= LR S R B E A E A ZE, ANE T e L, (3) WET s E R R
FIHEBI N BT Ay, DABE A B ER N . B BURE 2016 455 H 1 HEHAT.
HeAh, ARIEIMAEGE . KBS AR T 2017 45 1 H 6 HAARIAFL[2017]2 5 (T B =il
EBLECHA ¢ v IR A FR AN Je 2017 4 6 H 30 H AR M B[2017]56 = (0% T B ™ b e (L A
ARIEEGERD BHUE, BESE N E BE I A T R AR R E R ST, B R

By BiTiE, HEI 3% MALICR SN E L. X B A 2018 4F 1 T 1 HATia B R R v R A 4
EBNBAT Y, RENIEB, AHEEN: CHEEBR, CMBBNRE ™ MEBEALEH
17 AR B AN BB P K . b R BSOS A J Al 2 AR I 95 H R At At H L R SRR 22
BRI

TBRERAGRE

71 BiRBEEFTHEEN

SRERAL: NIRRT
SRS eadib]Ed

R i H

=]

1 (%)

P 558

373,312,081.88

94.05

ﬁ\:q:' Ell_Bﬁ

326,478,358.84

82.25

IR

46,833,723.04

11.80

fLoE

s R

SE BB

I e YA ik

Hr: fi

B SCRFIESE

SR AE AR

101,374.07

0.03

Horpr. il

LI

AL
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ans 101,374.07 0.03

5 SRS Gl g e

Horrs SRy [ g ) SN R 5 4

?J'QT:%*

YidiikiiE7 M - -

BATAE RS J &6 11 21,888,082.67 5.51
8 Hofh 25 1055 7 1,627,635.16 0.41
9 &it 396,929,173.78 100.00

T2 WIREENER GUX) EFTHRIPERE S

SRR NRTIT

Ez (X)) A E R T PR E R (%)
*H 206,636,208.03 52.66
0 72,195,063.11 18.40
JIEwN 41,036,378.04 10.46
EHE 17,711,307.82 451
Hh [ A i 14,355,763.06 3.66
BORH] 11,447,659.68 2.92
N NI 6,533,670.88 1.67
[iiEliv 3,396,031.26 0.87
it 373,312,081.88 95.14

7.3 HIAREAT W R B R A S
7.3.1 HIRBHERREITWSRBRERFTRER R A S

SRR NRT

k25 N RE oG R PR E L (%)
REYR 373,312,081.88 95.14
ot 373,312,081.88 95.14

E: PLEER AR 2505 (GICS) .

7.3.2 IR BRI R EAT WA R E KA RSB A &

T

7.4 BRI A SHE GBS HE LN TR AR B R 4R
7.4.1 ARG A FOME o B B BB RN EE R B BT A A e B 3R B A

SRR NRTT

NGIEAY N
(F30)

NCIEAY N
(30

FIT{EAIE

IEZFARS B | o)

IV E S

HaE (B

Ak e B

AR B
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B (%)
EXXON
A AR
1 | MOBIL Xf*”% XOM US I3 %[ 70,500 38,556,260.50 9.83
FAHM 5 Bt
CORP
CHEVRO| 5 il o ML
2 CVX US 41,100 29,048,376.55 7.40
NCORP| 1 Vil <HE
e E | ..
3 | BPPLC | #j¥/A® | BP/LN i 5[] 472,230 18,431,213.97, 4.70
TOTAL | . VEERE .
4 wikg | epee | PEE L 52800  17,711,307.82 451
SA Vil
ROYAL
DUTCH . .
5 | SHELL ﬂ;I RDSALN | =75 | 97,879 17,556,853.78 4.47
FEh Vil
PLC-A
SHS
SCHLUM N
X LA
6 |BERGER| #f& Ulf | SLB US ES3Es| 26,532 11,833,974.99 3.02
5 Ft
LTD
ROSNEF N
T ®E A 2
7 g ROSN LI | B2 i [ 254,500 9,370,400.89 2.39
OJSC-RE| WA B'T;% e
G SGDR
. BAA |
8 |ENISPA|RJE4EH | ENIIM | =Nl 83,600 8,525,923.93 2.17
=5 F
CONOCO N
TN ALIRE
9 |PHILLIP| F3EAW | COPUS £ 28,200 8,398,034.00 2.14
Vil
S
CNOOC | i [H ¢ iy
10 i 883 HK o [ &% | 1,070,300 7,942,392.33 2.02
LTD i 5 B B
EOG N
. AL
11 |RESOUR|EOG #%7F| EOG US 5 K 12,700 7,787,877.34 1.98
CES INC
SUNCOR
W ek o
12 |ENERGY ARFHIENR SU CN jﬂ?%j( N 39,203 7,745,478.47 1.97
N 5 i
INC
GAZPRO N
M CER PN 1 #E
13 OAG.SP SR T | OGZD LI | BRrAZ 5 i [F 273,800 7,341,419.99 1.87
B NS
onaDR| 2 pi
OCCIDE
NTAL .
R LA
14 |PETROL| P§J5 /i | OXY US E3Es| 17,900 7,259,941.57 1.85
Vi
EUM
CORP
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PHILLIP ALIAE
15 Phillips 66| PSX US 12,400 6,946,171.69 1.77
S 66 P i <H
KINDER | 54741 5
16 |MORGA | &M | KMIUS |~ EJF);L s 52,246 6,781,400.39 1.73
N INC N
LUKOIL i 1
F5 A T e .
17 | OAO-SP A LKOD LI | #5325 e [ 19,700 6,499,291.62 1.66
=]
ONADR| Fit
TRANSC s
18 |ANADA | #12A7 | TRPCN |7 = JIIEWN 18,911 6,096,040.43 1.55
= 5 F
CORP
ENBRID| . J[IEN
19 M /AH | ENBCN Zz 21,408 5,766,799.35 1.47
GHM:@%AE 5 JIIEWN
HALLIB N
n AL
20 | URTON | B5F{F#1 | HAL US E3Es 19,700 5,699,892.09 1.45
Vil
Cco
NOVATE
K fe3
OAO-SP | £ e »
21 NVTK LI | R385 e [ 7,400 5,584,544.38 1.42
ONS | 7
GDR
REG S
VALERO
Valero f AL
22 |[ENERGY : e VLo us AL FH 11,000 5,027,011.26 1.28
b Vilill
CORP
CANADI
AN
N
NATURA| - N e
23 SRVEAE | CNQCN ’ij‘ JIEwN 25,700 5,018,677.50 1.28
L e Z 5 it
RESOUR| %
CES
PETROL
EO
= y HLAIAL
24 |BRASILE [ﬂ\m/m PBR US ALIZE F[H 87,100 4,714,501.42 1.20
VNG Vil
IRO
S.A.-ADR
MARATH
ON
EEE TNV HLIAL
25 |PETROL E?MV‘*E MPC US 3 %[5 13,100 4,644,007.01 1.18
A H] 5 Ft
EUM
CORP
PIONEER| .
NATURA Pioneer H 45
26 | #uEA | PXDUS | EZFEX £ [ 4,000 4.324.235.01 1.10
G|
RESOUR
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CES CO
IMPERIA| Jil 52K 7% Ik
27 | LOIL | Efiihf | IMOCN *\;Fﬁ IEPN 20,788 4,097,404.60 1.04
LTD PR 2> ] -~
BAKER N
AL
28 |HUGHES| N vkl | BHIUS FK [ 10,400 3,840,434.46 0.98
5 Ft
INC
ANADA
RKO
MYNIER IR
29 |PETROL < r@;ﬂ APC US I3 %[ 11,800 3,624,385.29 0.92
£ Vil
EUM
CORP
WILLIA
R Y AL
30 |MSCOS PRI WMB US AL F[H 17,600 3,610,267.44 0.92
N Vil
INC
REPSOL [Range % J5 UYL
31 REPSM | [iiB2iVn 32,703 3,396,031.26 0.87
SA N T 5
WOODSI
DE | {hfHg§f ¥y Nl
32 |PETROL| fAATRE | WPLAU | WAS S | K FE 20,300 3,159,080.17 0.81
EUM N it
LTD
CHINA
PETROL iy
33 386 HK ) 584,700 3,090,509.50 0.79
EUM & R EAH AL s RNESERE
CH
34 APACHE FamE32 | APAUS A% K[ 9,500 3,084,621.42 0.79
CORP 5 Fr ' oo '
ECOPET
ROL BHE LR 5
-~ /‘ ﬁc
35 EE@sy EC US 50,000 3,078,964.80 0.78
SA-SPON A Vil *H
N
SOR ADR
SASOL
LTD-SPO| Y& A R WL
36 SSL US 15,900 3,010,577.23 0.77
NSORED| /A Vil <H
ADR
TENARIS| ER9h 4o =N
37 TENIM | " =l 27,400 2,898,427.90 0.74
SA N ] < 5 F
CONCHO . N
R AL
38 |RESOUR e CXO US s F[H 3,500 2,881,524.91 0.73
=]
CESINC| ©
DEVON
ENERGY AL
39 CHEVE | DVN US 12,900 2,793,850.63 0.71
cORPOR| AL HENR sp | o
ATION
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TESORO | FR P A ML
40 TSO US 4,174 2,646,665.95 0.67
CORP ] Vil <HE
TATNEFT] N
. . e |
-SPONSO| 5t #H 47 i e .
41 ATAD LI | Br&2 5 e[ 10,000 2,553,948.80 0.65
RED N P
ADR
SURGUT N
TR A 1 #E
NEFTEG| s o o
42 FAMRIR | SGGD LI | FRaE 5 i [F 84,600 2,464,391.23 0.63
AS-SP | e p
=]
ADR | ©
PEMBIN | Pembina
A Pipeline JIE-DN
43 PPLCN | . IS 10,314 2,321,201.84 0.59
PIPELIN |Income 3t s | ER
E CORP 4
HESS | FEhiik LI
44 HES US F [ 7,600 2,258,666.25 0.58
CORP k7 S5 Ft
ULTRAP
AR Ultrapar L
. AR
45 |PARTICP|Participaco| UGP US 5 EES| 13,900 2,215,682.68 0.56
AC-SPO | es A
N ADR
NATION
M| kEER 2%
46 |OILWEL A NOV US |~ 5';)3)? F[H 9,800 2,186,857.61 0.56
L VARCO
INC
PETROC o
47 |HINACO| #H[E Ay | 857 HK Hh ] A s 525,900 2,181,779.03 0.56
Vil
LTD-H
CHENIE
RE Cheniere ML
48 LNG US 6,400 2,111,878.55 0.54
ENERGY/| R /A7 5 Ft =E
INC
HUSKY
,\,\Z,H\: ﬁL\b o
49 |[ENERGY ﬁ ik HSE CN jf%ji N 27,020 2,073,946.26 0.53
/N 5 i
INC
NOBLE | Noble fi s
50 |ENERGY|JEMf4A | NBLUS |~ E‘;Fﬁy\ e 10,400 1,993,841.41 0.51
INC PR 2> ]
CONTIN
5 [E] it N
ENTAL | _ . MNLAE
51 IRy | CLRUS E3Es| 9,100 1,993,048.80, 0.51
RESOUR| 1\ o Gt
=}
CES INC A
CABOT | #{H%A ML)
52 ) X COG US F[H 11,000 1,868,921.47, 0.48
OIL & | HIRRA Vbl
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GAS N
CORP
EQT ALIAE
53 EQT Ad | EQTUS 4,700 1,865,486.85 0.48
corp |EQT 27| EQ sp | o
Oneok % .
ONEOK MNLIAL
54 HERZA | OKE US o2 5,100 1,802,098.79 0.46
INC Vil
]
MARATH X .
LRI A F LA
55 | ONOIL i MRO US 5 F[H 20,800 1,669,754.11 0.43
CORP
ORIGIN | Origin #E WK
56 |ENERGY|VEATRA | ORGAU | WAS S | A F 41,400 1,479,632.44 0.38
LTD G| Fr
CIMARE
X Cimarex ML
57 XEC US 2,300 1,464,781.09 0.37
ENERGY/| R A7 Vil =E
cO
TARGA
RESOUR |Targa %55 AL
58 TRGP US 4,700 1,439,153.54 0.37
CES N Vil <H
CORP
INTER
Inter &8 Y
59 |PIPELIN SR pLeN ji?%j( N 10,282 1,361,807.30) 0.35
HIRAF 5
ELTD
ENCANA| % ke JIEN .
60 ECACN | 22,473 1,337,060.44 0.34
CORP | VAT T 5 B mER
OIL ) RF
Oil Search N .
61 |SEARCH OSHAU | WA 5 | #AFIIE 36,609 1,300,773.34 0.33
HIRAH
LTD it
FMC
TECHNO|FMC #i A& ML
62 FTIUS 7,000 1,289,845.76) 0.33
LOGIES | ] Vil <HE
INC
ANTERO
RESOUR| Antero % ML
63 AR US 8,500 1,244,355.66) 0.32
CES VYN Vil <E
CORP
CENOVU
S FE N
64 X CVECN |7 1S 24,628 1,227,697.52 0.31
ENERGY| fgii /A A s | ER
INC
NEWFIE
LD | HrH A ALIAE
65 NFX US 6,100 1,176,076.49 0.30
EXPLOR| B4R A #] Vil <HE
ATION
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cO
DIAMON/|Diamondba|
DBACK |ck ReiE % ML
66 FANG US 1,900 1,143,105.48 0.29
ENERGY| 13 B R A Vil <&
INC G|
KUNLUN -
67 |ENERGY| ECHEJR | 135HK 5 Fﬁy‘ o E 198,600 1,141,082.20, 0.29
COLTD
HOLLYF
HollyFronti AL
68 |RONTIE or A7 HFC US 5 F [ 5,500 1,023,510.22 0.26
=]
RCORP| = ©
Keyera -
KEYERA| .~ L
69 k2R | KEY CN ji?%j( JIIEpN 4,674 994,869.35 0.25
CORP = 5 F
H&
HELMER| Helmerich L
AL
70 | ICH& | & Payne HP US 5 % 2,500 920,302.24 0.23
PAYNE Inc
CORE
LABORA| 0S5y AL
71 CLB US 1,300 891,856.53 0.23
TORIES | % A s |
N.V.
WOOD
GROUP |John Wood (e
72 WG/ LN e [H] 15,600 880,717.22 0.22
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