B 7 JRIHIE S S R A 4 2024 E55 1 3
R

2024 4£ 03 A 31 H

HEBEHAN: SHFESEEBROARAH
EEREAN: PELHBETROERAH
EHHEHE: 2024424 A 22 H



P 7 JEOHIE 7 P B 2024 AR5 1 R

§1 EERR

HeEHANWERS MEFRUEAR S PraboR AR BIC . R FUERRR BE X
B, AR ESEE . HERR AN SE B AR A RO DA

HEFUE N E TR R R A IR A RREAR S G FME, + 202444 H 18 HE#
TAME R S5 fEhR . IFERMAMBREAGMEFAR, RERZATAAE R,

R PR IR B H ORI R

BB RV LSS - B R S SR N BEALZ Y 2 B 7, EAPRESE 5 —

SE B A o

BE AN GOFACRIE AR R I . $0A R, BB H AR A0 R ST BT 2

e A G HE S U

PNl B A S N2y
AAERAE 2024 4F 1 A 1 Hie%E 3 H 31 Hik.

§2 EE=MMN

FEETRifR m /7 J5H  (QDII-FOF-LOF)
A TR A 7 S5 s’ 7 5 LOF
Fe g R 501018

7T 501018

FaifEr TR RTFRE (LOF)
EeARARH 2016 %6 H 15 H

0T IR I A B A

369,611,734.46 1y

BB H AR

FEA R OSBRI 4 RAS 5 b S LA SEHEAR LAY
[l -

AT SR AR UL S R M AT SR B, R ARk
PSR S A, DOARIBUII RSzt K. 57
P B AT Sl e B S E VRS A A T B
FEANIESR Tz R ey, YA T IR R GE ik KU AN % 2 1 7
(RTINS, 308 G 5 R ) S A - 2R B IR L 48
FEORFE SR XU AT A AR 2 R AL b, 1 8Bt S AR
SEMIE . HEAh, ARG RRSH AT E W15 AN E I 3 T
BB, G A R A . R A AR
R I HAT R R AT T, AR e R AT ISR A DY
A5~ A Gy gy, DA nas, PREESEEE NI A ot

b5t I HE

60%WTI J5 I A% I 35 % 4+40%BRENT JFIHN R UL 35 2

RS A 2 45 A1

AT A G, R BB T A Bk A SR e (R
6 ETE) Rar R, RSB0 b i TR m i s
PO R I A AT T BB TS T, FK

81031 T




P 7 JEOHIE 7 P B 2024 AR5 1 R

FHICZR RS LA S5 41T 37 £ XU

HIT KA R P AL 2 AR AU PR R B e 3 T BV L % Bl
RS 7370 d AU S O BE R VR g, AR T — i a1
DU R AT G R R S i AR . S BN (B R BN
FELAFBURA) A At 5 5 LA AR B8 AR SR R AR 2 4T
RUSEPEAT,  ASFE B WU R PR i B AN, DAL
LR 10 RIS, S8 R VP AT 5 28 i S A i RS A et AL (R 5
W REAAAEANA] . AT S RS 20 AT e R AR A, BRI
S PR A R A SR LR R PP sl SR i

FEEHA g7 R BB A IR A F
HEHEN T TR RAT B A IR AR

N Ik I R

7R (QDII-FOF-LOF) | ®J5 &l (QDII-FOF) C

RO HEEE NI A IR

B s e 7 Bl LOF

IR S I E 501018 006476
ey J& 73 P F e 1y
i {:I ,HH;K—F Rt 263,627,667.11 1y 105,984,067.35 13
WA
P 4 F: The Northern Trust Company

BANB IR A

AR REALRETRAT AR A A

T ARG 2018 £ 10 3 8 FEFTHE C KA, C RATH 2018 4 10 [ 9 HilRfFEL,

§ 3 EEM SNBSS HFERI

3.1 ZEMEHER

Az NRMoT
_ WER (20241 H1H—20244%3 A 31 H)
SRS B5 B (QDII-FOF-LOF) | B4R (QDII-FOF) C
1A 2 se B A 10,650,985.35 6,721,723.56
2 AR HAF]E 38,043,200.64 22,949,148.35
) 1813 G Ay A A
3BT $4) 3 G 03 BAS HAF 0.1304 0.1670

i

4RI G B HE

343,918,593.34 135,981,921.36

5HIRE SR AITHE

1.3046 1.2830

e 1 S SHRR A O A AN () TWEEE 5 3G 1% 2], TN SEbrii

a AP BT A s

2+ AW e fig St A A BN Bl AR OR & 2 Se i (B A2 3h IR
au) FHBRAH < 3 RS I URAE A5 5% Ja (AR, AR Dy A 9] L se B e n_E A 28 fe (i

AN .

3.2 HEHERN

3.2.1 ARG IR S AT E N IR KI5 R L 57 b e i i 2R ) HR AR

%2 731 0T




P 7 JEOHIE 7 P B 2024 AR5 1 R

B (QDTT-FOF-LOF)

o BE NS {58
DB EI . MR | | _
=13 K20 KRR EE %G HEREER | O-6 | @0
® HEEZ®
iE=AH 12.16% 0.95% 15.28% 1.59% | -3.12% | -0.64%
T EAAH -5.00% 1.30% -9.93% 2.00% | 4.93% | -0.70%
Tk 17.96% 1.30% 13.47% 2.00% | 4.49% | -0.70%
HE=4F 81.85% 1.90% 46.59% 2.44% | 35.26% | -0.54%
-25.01
U o 18.45% 2.19% 43.46% 3.28% o -1.09%
0
N -60.51
if}%;i 30.46% 196% | 90.97% 2.87% | 0:91%
% & 0
7 E M (QDITI-FOF) C
B E R N5 R385
DB EI . WS | | _
Bt K20 K= ) BEEER | O-0 | @O
@) iSOy
HE=1MH 12.01% 0.95% 15.28% 1.59% | -3.27% | -0.64%
JU AN | -5.06% 1.30% -9.93% 2.00% | 4.87% | -0.70%
o 17.68% 1.30% 13.47% 2.00% | 4.21% | -0.70%
HE=4F 79.47% 1.90% 46.59% 2.44% | 32.88% | -0.54%
-26.81
oA 16.65% 2.19% 43.46% 3.28% o -1.09%
0
‘e 21.24
i%izgﬂ\ -8.73% 2.16% 12.51% 3.21% o -1.05%
% % 0

3.2.2 S & FAMURE S RHFMENE KRR KI5 F LS AR
MR BHI IR




P 7 JEOHIE 7 P B 2024 AR5 1 R

A Rim (QDI1-FOF-LOF) it {EIEKESRFRE G REEWGEENR L EBITEEE

200. 00%
150. 00%
100. 00%
0. 00%
0. 00% -
—a0. 00%

_10000% T T T T T T T T T T T T T T T T T T T 1

w L M~ M o = O v w07 o oo O D B 2 D 0

R N i A L O T A T R N Gl o N R

D =t [+ — = = T o B e T | L O B = — = O & D — M

T IT?T?I?ITPITTETPICTDTIT

e O e -+ B o T o o T = R -l R IR 5. Tt T ot B

—_ o = = e e e e e e s R R s e = |

RSRRIIIRIIIRRILK/RREIRRKER

[— BitPE#KE — BHUAEBWET |

ma7sJRiE (QD11-FOF) CREIHEEKESFH G REEWGE RN FAEEBFEE

80. 00%
0. 00%
40. 00%
20. 00%
0. 00%
-20. 00%
=40. 00%
-60. 00%

-80. 00%

=100. 00%

T
=]
i
—
T
o
8

2019-04-23
2019-07-30
2019-11-08
2020-02-20
2020-05-29
2020-09-03
2020-12-15
2021-03-26
2021-07-06
2021-10-18
2022-05-09
2022-08-11
2022-11-22 A
2023-03-02
T 2023-06-09 1
2023-09-14
2023-12-25
2024-03-31 -

2018-10-09
2019-01-11

Eit2EEKE — BilESEEEEEE

E: AREEE M 2018 45 10 H 8 HEH C K040, CRM%iHE 2018 4 10 A 9 HiZf74k:.

§4 BHARE



P 7 JEOHIE 7 P B 2024 AR5 1 R

4.1 Be2E (RELE/NH) FHi

EAESHNESZE | {EF
wy | % R Mk Vi
FERBH | BEEH | FR

WU S B Rl L, R VR Ry
B (CFA). gl KU B H#T - (FRMD,
HA e N5 &l T
Charles River Development . Citizens
Financial Group, JiAT: [l 2 i 25 & 73 A
P BB R TT. 2017 4F 4

e . o e

ARE | s BRI 34, 5 LR AL s 20T

I | o | o s | PR, DHERERICEER Y
H 26 H AR (=6 s i 11 s I B | T | S

Wi i. 2020 45 6 H 2 HZ 2021 4F 3
H 26 H, AEr 77 I3 &2 B3 2021
£ 3 H 26 HEA, L3EE REIT. B
R34 28 ; 2022 4F 11 H 29 HE S,
7 4 iris v 100 FEURE (QDID

ResnH,

E: 1 AESEEESEHE MBI A WA G ERANH, SRR S BRI L
L ek A B EAE Dy AR RS UUE R RER A CERD H,

2 AEFFAOPER U EAREE N P EIE R 2 GERReLEWES . WHF, sy
NAKMAEN RS BIMNE) o TAESRHE & ML SRVE ] AR S E «

4. 2 BPH BRI A A SR AR R B WA E B R ST

ARSI OB ML)

4. 3 RGN ARSI FEATE 1B O Ui 3

AR, AREGE AR (b N RICAEET R R R k) S5 SSE A
M ENER S MARE G A FE, REWEEM . RS o0 R0 B IS 4
EH, AR AR AL b, O AR AVERA 2. ARSI, Az
EREGEE, BAMERSHIREA A . PR, SRy Rm s
FEEA RIEEEI LA & A FAUE «

4. 4 NP GETHH
4.4.1 AT 5 BRI PAT BN




P 7 JEOHIE 7 P B 2024 AR5 1 R

AIREHIA, AEEEEENHRPIUT QEFRRESE A A AT A6 EHRFEL)
S AR L B S iR, A R G AN AR B A7 AR 2l 55 30 1 AR A 1 5 5 T RAT
NP N E BT eI G .

4.4.2 REZ 5T AKIE TN

ARG T ARG WNAFIER T L AT AR N8BS LR I $eot
B2 505 At sa b A B A58 5 B0 I 28 oy B 12 TR 24 H RS &) 5%
HIAE 5 IREON 10 I, 2 RS B AL & I LB oRms T 20

4. 5 15 N E S BB RIS AL SR B Ui

4.5.1 R F A E ST RS IESHr

AT G BT H bR AR B AR K BE Al E, 4345 5L S U AR LU [T 4
F S IIEBE 1 I e B ARG A ERER B A S 1A S5 (RS BTF) RFRIGEIL T [F by
L A R [ 4

2024 F—FfE, AEGIHE RIFORF TXNESTRERBRER . ASEGRTT B T E br
JEAMTIE R T KB ZW . RS . ISR AT, R S T o%0E
M ass, R, RIS, RS BEBHE M G K RTIR T 774 LU R A RS 1)
PRIER o

M B S ) 6 5 2548 B b, Al (R S 35 B 2O R BRBE R SR, v A 4
Jo

oK, 5 [ 2o B PO AL IR il 1 7 SR BN ER T, AW (8] i R R A BT g, AR
M 25 DR 2 AR R A B R e T LR RT KT

fhgii, SR R B T 2 P SR KT, SEEAME DB AR E, RORSE
[ A Bt MELAR o OPECHEX WA B 90 J3 A/ H Y E REI8™, X Tt BA B A .

I A AE v 0 R B R R AR o RT T , (ERRYT RRE AS RAT T T I A AR
figd, D1t bR R, PR XU 2 i Jm i A B 2 Y B Rl

FEMBG XSS A5, BRI TR M R AR AR X A8 g Tl L 2 AR B2 AE 24 i % X ]
WigtT, BAEXENED, REIKIES.

452 MEHNESHI SR

BEMEWIER, AREEEAMFIREN 1.3046 70, RGN, HFIREBKERN 12. 16%,
[ L G Z6 0 15, 28%; ANKE4: C A AidE v 1. 2830 o, AN, M EdEIG K
N 12.01%, [FEHNEGEHEHERG KA 15. 28%.

4.6 WE AR ERH NBEE ST ETE R

%06 70 311 0T



P 7 JEOHIE 7 P B 2024 AR5 1 R

BHHEIRT LT I eI .

WEWIN, AR IES: — A5 HE G MDA NEE AN — 0 NS k&

§5 MBEAHAESWHE

5.1 R HAREE T HEHEMR

5

i H

M (ANRH)

iy 2 B B LA
(%)

R 55

Horp: FiEk

FEEIE

B

438,922,115.07

87.66

[ 5 A 5 %

Hrp: i

BTSRRI

SRR AR AR TR

Hrp. i

LI

WAL

BULE

KNI SRt~

Fz

Forbre KRR AR SN GRS < Bt

s LA

AU S M o il

55,134,772.66

11.01

HAh 5

6,643,303.28

1.33

NeR e N N i o)

it

500,700,191.01

100.00

5.2 MEMREZNER GBX) EFTHRBRREZIFIEEER K 27

AT SR IR A SR B FL L.

5. 3 MEHARIEIT L R B R KA RIERRA S

AT AR IR AR FFAT IR AT FL AR

5. 4 JARAL A SOYME o Fe & 3 7 15E L R/ N OB 2 B 3% B A

5.4.1 RE AR A FOYHE & Z & T HE L FUR/ NP I+ 42 BEE R
R B BA 4

AIE AR IR AR FFAT IR BT LRI

87T 31T




P 7 JEOHIE 7 P B 2024 AR5 1 R

5.5 MEHIREFHEHFER T RIGHFRRELAS
ARG AR E RRFFA G

I ARG R AR A 6T

5. T WM& AR A RME o 2 57 15 LB K/ ERAS BIRT 148 37 SCRFESS
BRI

AT AR AR R RFAT B SRR SR

5. 8 M E WKL A RMME 5 2 ™ 8 LLBI R/ HESR AT A S RAT AR 4R
g

AT G AR WIRARFFA SRLATE

5. 9 MEWARIE A RME b B H = E LI RN R+ 2 2SR A4

SRR NIRRT

Pt
F & | BIEF ARME (N | BFER
HELIK BEA _
= vt = Ry e
(%)
. . WisdomTree Multi
WisdomTree WTI Lt
1 . ETF . Asset Management 85,101,317.21 17.73
Crude Oil it
Ltd
. . WisdomTree Multi
WisdomTree Brent Lt
2 . ETF . Asset Management 84,556,548.78 17.62
Crude Oil it
Ltd
. Simplex Asset
: Z 5 y
3 | Simplex WTI ETF | ETF . Management Co 78,535,305.78 16.36
sk
Ltd/Japan

NEXT FUNDS

NOMURA Crude .
2 5% | Nomura Asset

4 | Oil Long Index | ETF . 77,273,936.33 16.10
. Fisa | Management Co Ltd
Linked Exchange

Traded
UBS CH Fund . UBS Fund
. Lo
5 | Solutions - CMCI ETF FERCA Management 73,928,413.46 15.40
Oil SF USD A-dis | Switzerland AG
6 | United States Brent | ETF 2 A | United States 11,538,549.90 2.40

% 8 U311 1T




P 7 JEOHIE 7 P B 2024 AR5 1 R

Oil Fund LP ik | Commodity Funds
LLC
. United States
United States 12 B Eit! )
7 . ETF . Commodity Funds 10,947,164.55 2.28
Month Oil Fund LP T
LLC
I DB Oil L U1 Capital
g | eSO prp | S | Invesco Capita 898434486 |  1.87
Fund Tt | Management LLC
L United Stat
United States Oil 2o e .a ©
9 ETF . Commodity Funds 8,056,534.20 1.68
Fund LP FrisR LLC

5. 10 BEHSMEME

5.10.1 F AR EBRKIAT+ZIEFKIRT EEA R T HIG R ERR LR
WE, RERSRHF BT —FENRIIATTER. LOAER. W, TN
SRUEZF BB B B HORE il HH UL PA

5 N 2R AR AT+ A4 UE SR AT BARR A B E AT IS M, AR S
HHAT—FE N ZEI AT T AT

5102 FHESRRNIT T ERERTBUEESRAMENEEREE. WL,
T LS AR 5 BB B OB B e SRR Pt L B

AR GAMEIRAR AR

5.10.3 HAh ¥ P2 A4
Hhr: ARt

ics 4R £8/ o)

1 T RE 4

2| BYIERIEE K

30| MR

4 | YRR -
5| RSB R 6,643,303.28
6 | HAhRCK

7| fERETRA

8 | Hith -
9 | &t 6,643,303.28

5.10.4 #EHRFEE B4 T F I 30 8 v) ¥ f5 55 BH 40
A AR AR ARG AT 54 5 BA I v 4 51 57

5.10.5 #x & BIR B 46 i 32 A7 AR I 8 32 BR 175 490 ) i BH

ARG IRAR AR -

#
Nej

b=l
H
b=l




7 RIS B < 2024 SR58 1| TRk

§ 6 TFRAZESHHRSN

Bl fy

T H

BHEHM (QDII-FOF-LOF)

B4 E# (QDII-FOF) C

0 S5 < B A

265,686,665.83

110,487,785.18

A5 13001 26 < B H D

59,324,028.83

323,568,796.17

T T A A R 4 e s ]
13

61,383,027.55

328,072,514.00

5 1300 9 6 < 45 A2 B 47
ﬁ(ﬁﬁﬁ&%“ﬁﬂ)

T AR 5t UL

263,627,667.11

105,984,067.35

§$7 ZEEEANBHEEREBEAZEEENM

7.1 R&EEARFHEESHHRINIER
AR AR, FEEE TN KRG AL S 40

7.2 R&EENZHEAR SRR AR S5 WA

AN, FEE AR, B n] Bk AR

AR/

§ 8 mRHEE RRIFMMERGER

8. 1 EMIN R REFHES L LAIL BB 2055915 5L
T A B — BT R S e A L AN AR IR B sk 20% )15 0 o

8. 2 LM & R MM E R R

T

9.1 FEXMHER

1o (R 5 R e 4 B
2~ (T IR IE SR B 2

3y BT IR Y Ak

§9 HEXMHHZ

SHEEF)
SHEE
4 2024 1 G RS,

%10 71 11 ;|




P 7 JEOHIE 7 P B 2024 AR5 1 R

9. 2 T R

TRYI T AR B DX EE AL 4716 75 FH % 5999 534 KJE 32-42 #%.

9.3 &R

M¥E: http://www. nffund. com

11 m 11 ;|



