+ 8 iz 5 A

(EREE

2014£F37[280 BME | B097
|

HEEE A REESEIBERAT
ESIEEA FERRRITROERAT
XH A 20145:3828H
§1 HEHR
ST AR I EAR S R AR AR RIS R SYEMRR BRI AR , FF3 H A
FEHIELSEME ERME R SE S AR A B RIS, AR BA =52 DL B s
[, FF TR A
B AFEEE TR A RATIREA LS AFRME, T201443 526 BG4 T ARSI
WSS HEIR HERI RIS ECS WS 2THR S R A AR EENE  EERNE R EERERIS
RS SE E IR
EEEHEAEBLIRSISH SR RN SRS S (B —E B R .
B SR RRE AR, REH R, S S TEIF I JURRT R T 4T A S i1y
FREFSI M LT
AR AR A R R R A IE S, RS AR T IRPELAIN S, R PTHE ER (5 1E S
AREVSHREZH,
AREHIE20138E1 H1HEEZ12H31H 1k,
§2 HEHEEN

2.1 BSEARER

EEE2S SRAE DU Bk o M IE % 1% 8% 45 & (LOF)
HE R SR ik L (QDII-FOF-LOF) (M A 5 7 § 48 i i)
BaEfl 161815
BEBEETR b7 5224 50 7F 3 (LOF)
EE ALK 20101265
HEEEN SRS GETATIRA A
#* A bR BLR AT B A PR A A
R 3R 2 B 267,204,162.791
A RFESN ARsE
F G U3 T AIIE % 52 5 T RN H 22 5 T
b E M 20104212 20 H
22 BRI
By TFJ‘W#HEAN\V‘MH 38 75 4 TR B P 0 B N 2 e
HL Wik E K,
iR E ETF, wtﬁ}’r‘?’ OF [ L‘Ew(f\‘f&
fids
nLL HHE90%LL kR 1R
TR B 5 T G, AL BT
4&$L‘ w[‘hM i %Eé&‘x‘\éldh J’H?v/J izﬁ !_ ﬁ' LT R R %
75 B, 0 R PR U AT AR
Al 83 e e 2 ofe 95 5 1 & SR R 25 (S&P GSCI Commodity Total Return Index)
R 45 @g\@/ﬂ i gngl\;f:ﬁmﬂ’ BEPiE, EESREEEDET AR
23 ESEEANESTEA
TiH HEFEEA
3 o R AR 17 B 0 A7 PR A 5
[sE HE
ERESEARA [KRARE (010)58163000 (010)67595096
T yhij@yhfund.com.cn tianging].zh@ccb.com
& PR % HIE 4006783333,(010)85186558 (010167595096
et (010)58163027 (010)66275853
24 BONEFEEEA
mH BN PHEEA
. [#x The Bank of New York Mellon Corporation
[x AL BERITIR G AR A
A4 One Wall Street New York
A One Wall Street New York
S T NY10286

25 {ERBEFEHS
T8 T MR 5 SO A T A I
B

heep://www.yhfund.com.cn ‘
EEEEARESEE AN AL |
§ 3 EEWISSIEIR BB ERI AL b
RIS HER

31 FEE
SHEAHAAL: AR

3.1 MR R 20137 20124 2011
=29,195,387.37 =9,751,891.31 —44,465,858.75
~21,827,805.01 —3.814,084.27 —67.004,647.09

—0.0697 —0.0090 —0.1279
-8.75% ~1.05% —13.2.

R G ) i R ~7.56% ~1.05% ~14.91%

3.1.2 AR BER G 20135 A 2012 & 20119 &
—58,037.830.13 —59,949,563.39 —65.260,825.00

A e 4y R R

02172 —0.1529 —0.1440

209,166,332.66 332,116,459.40 387,958,544.09

0783 0.847 0.856

303 Rt A 20115 K
EeBBESERKE —14.40%

1 AR E L R R S AR SR R BT s BB (RS A S EESINGEE ) HIBRAE
SRBFHEHI AR, AR A S S SEBM R N A Fe M EASEI o

2 AR AT LS MO R P A B2 = 2R SR S A MR o LS B S O SERAK

3RIR & AR S SRR AN GG A ANBEkE2 7R S 98 D84 i, BN : Ze NI
1 I, T A B R SE R e K P AR T 5

3.2 HEHERI

3.2.1 B YATR AR IR N H SN S BRI R L

2013 K 20120 K

—15.30%

—21.70%

wa || o " ﬁ‘igf;‘ o o
HEZAA 0.77% 034% 0.66% 1.10%
HHEANA 4.12% 0.43% 0.75% ~0.32%
ok—-F ~7.56 0.51% 0.76% —6.34%
HE=H —22.17% 0.63% 1.16% —19.87%
A —21.70% 0.62% 0.92% 115% —22.62%
B #Z /Z ‘:] B ~21.70% 0.62% 0.92% 115% —22.62% ~053%

322 HEGAREMLCRESHHR IR ERH RN H SRS s R AR R

[T TR [ P T O T

RS ARNE, ARG BESAFERE A RNAECH . #ERCHARESIS TS
WA SRS A RS+ =4 R TRESNE A AR T ARG EE Y 4160% , HFARIEF80%
PR T YRR T G s DLl 2 8 B e — FE LU INBURF 5 B LB T R T A S 3~ i
5%

323 BEEEREBLES @E@ﬂs RN S AN SR ER I A R I LU

T LT S TR

kel

T AT BCY EHE SRS B, R B AR E T3

33 TREAEREFEIFNGE

i ABEEF20134E [ 201245 [ 201 VAR AR B TRIE SR .

§4 EEAREG

4.1 EEEERANEEEIRER

411 BN E ISR

FRIERSETA AT T20014E5 A28 H , 22 FREIFIE SHMEGE R E S (200117 530)1E57
& EE P AR, ATIEMEARN2AZTT AR, ATIHIBRR R E H B B  FHREIES R
ﬁISE/A\a@% JE—ONIES A A RATI29% JRAGIEA R BRA T 21% K 1L TG # 2 Sl AR YA R

ATF% . AFNEBN S REEE SR R0 v N R EIE RV RI AL S , AREAHER

JIRARYIN .

#HE20134£12H31H , AR SEE NS A HIF AL RS, B IERENAEIEA LR
& SREEGURIEIE SRV E S SR EBHeo LIS S SRR MIBIE A R B SRR
OME PSR T ANE S G IR BN R AR T AL/ 18 VI G PR RIS 2 M SR A4 W 2
& SR FIR IR AN R R LS R IRE DI IE SR VG RN TR R R AL A8
BEELOF) SRR SR 3 (35 BUE A 0T L SRR £ R G R R O BUE SR v G IREETTR
B00IEMIEHI RS (LOF), HRIEFIEI00f8 M RIF AR ES | RIEEAHAMLITHERES
(LOF ) HUERR S HiR A RIS 7 IS SRS FRR G5 AUE A1 4 IR IK = T 5
IS (LOF ) RIEFIES IO HS I I AR R & IRIK AR ARR A BUE A LS IRE
THERE RS R AN AR LS SREEPIE N 2R E MR MU ISR LS SRR BB 55

RUEA LA | IREF/NERIEREANE AR S | RS RS RIS R R S

(LOF ) \_EIF50 5T 32 SR BSOS 3G R EIFS0 SR 2 AU IR SO 54 ¥t
SIS SRIERIER SIS0 MRS AU AR LG (LOF ) RIS R AR RIE S
PG RIS AT AL SR R R IHE 4 &30/ 708 BE A8 T L4 RIS DY
FULFHAUES R RS REPIEF BB R ISR R G IREE(S B R M AU R R
FEGFIRIEFIES00 SRR R BUNIRI S MIE A VS . IR, ASE R S FI A EA S S AL (RS
AR AR 2 - T A A

4.1.2 BEER( :JZ%%?XW/J\QH)&%Q%WEJJWE/P
1%3&71%%11%1112(@&»7@

[
e W R | e
FERRE 1 EEHE
Wit st ?;tﬁmi&» zjmsrrmﬂ 7] P
e

5504 A G & | 20118127113 [ 2013510 A 29 s viﬂgﬁﬂ EHEMAH n:wmmlw
v o ] ] 10 10AB013F 10298 (LI R £
NSRS SIS B

a1 ILE&J:E’]EHREI%%D%&’E!ﬁﬁﬁa#egﬁﬁ"ﬁiiﬂlﬁﬁ/\ﬂﬂitﬂ&ﬁzﬁD

2. JE MIFR 5 SCGE AT D CEZ A B A BT RN ) EAEDGHE o

4.2 BE ARG N AL S BT (S S UH

RSB AEAMENT &G (PN RILRIERERL ) | (A RILRIERE R 2 56
) CEA R EEIFE NG )  QEAFE SRS ) | GESRTTEE S S BRI
) N B A TRSL AN | ¢ SRAEHTIBIK E RIESHE5 S ( LOF ) AR ) MR A GE AR,
R NSLAS B R SRR RS PG 07 6 A st USSR b, D9 B S e A ARk
BARRh, FEAERE S YAUF A ARIRRIVTA . AREETEEE BMITR . AR VHHARTAE AN
R ARILAE .

ARSI AL I & Tt

431 AP HIEREH

HRAE-RENE R AR GEB R SEHA A EL S EEIRIL ), ARESEHARE T2
FIRE (RS EIAIA R AR DI ), SR VTS | U EIR B B S Hs 22
FHED WS SRR SR LSS R T T T IS RO, RIS T AL S B A BT B A S
Hr ARAS E SRR R PR E B A, BISHVE B R ERIR TN L MRS A
—IRTH I A2 AR B P A] , (RIS UL AT SRR 22 BT ST
AR AR N

N T IEA S A SIS R R WIT IR , 5838 A 32 Z IR , IR & 1 o4
AZHAFILZ ST, AT AMYE GEAREEESERARINELZSHI SR ) K (1R
FEREERARATAELZZHIE ), HIE T (REESEEARAFAELZHITHIE ), HETAE
2B THR IR B BT HEN L s B RE T 22 I TER TSR rh 22 B IR, R X 22 B TER TSN
ARSHIEIEHAT T e .

eSO T s R R AT B e AR AR R I T (REEE S BAIRAFI R 2

SUEHSSTHELAN] ) , iR T 57 22 S s IOV LA R 32 3 AR SR AT S IR R

X201 1EE8 A HHELT HY CIEAH R S EEARIA L GBI IR SR ), ARSEEANN b
RHIEEHAT TIEM5E , i — BT T A2 ZRIER , (BT T A R RS AR B R 22 5 1
B SR T AR B A ER IR EDR , BTN : 1 2 BTN AP Bl e A 32 5

IS In G

FRYGEELIL, RIBZAE AR, BT 22 5 S I B R RGN L SRR EL T (LRI T, A2
IR EENRED; 2, — RIS T M SR DUIAB A SR, 722 52 LU & 944 SGHAT— 24

AR N — R TH32 5, FRAESR AN 32 5 SRS — — R, A ITHAAIRIGATEZZ
Gl 3 N T EBsM it — i I A ATFRA TR RIS DL & R A SGHATHIZE 7, 2540 R4

AR F I S S AT SITERIER , 32 5 BB RS oo LBl o BRI
X3 GEEFHHTIIE 4 A S AMEIEAE O3 2R AN F L ARG T, W R R it T
ST, AT BB TR A, DR ERRRR SR AR AR E,

25 BFTAR , AR B S B S S AT SR PR SRR ST SR TR R Y, SRR A
T2 B REIYIST .

432 SRS TIE G

432V RPU TG

RN, RS ANRYE REESEIARA T A T2 ZHIE ) RARKEEHE, 7E/F Y
BT FEITRER 32 BT MBS N, BN T /S BIAELZBRITIRR , AR TS
—AMEEAS, BRPUTRAT

TERFGOITIATT, AESE A T H— IS, N R AR A A R AT S R

TEREFRRSRIATT , 45 T T 400 VR 20 T 0 R < A B < T A Y45 O R R FEE R W AL
[, PRSP A ISR R R U

TERZGPATIRYT , ARG B A ST RN BHIE, HIR I s LB LR aE
i P, BRI A A T EATHIRZ BT .

TESHR BRI YT, AEL G R A E IR IR TR BT , R A 32 TS iR
TN, ARELGETR NIER A T3Z G R PR S5 PR AR OB T IS S T SR A SRR 2E , I
X R R T R R

AREEG I ATEARR SR BT T A2 BHIEEAOE, RHEIUER A FZ BRI
o

A322[FZ BN FEL TUIHT

AREEEAETER AN T R A R PO AR EEAR RIS I EI A ( 1H P SHIN RS ) [AF13Z 5
LB EENTHES (EHEER95% ) RN S OIRF A TS EHAT T 2 TUMT. ST A TSR
T:

RN, ASIHTEERI R A AT 1004, ATEEEHLA B Sext R AT PR
&, L EA950XH A SRR G HERE — X HR AL A E R — N R B PRI 32 S ] — R 2R 6 , 9 48
SR T .

IR 1 Y, S5 446 BEPH A A TR SIS, HA A 117306 R R A ARIE R TR,
B RN R IR , 45 3R TR 200 L A THIE R 2 AT LR TF55% , HAR 270 #J T 4K
gt P S HESNRAERNR S, BT RATNERE -SSR S PR BIRIE AR
PR32 Z7T AT AREE , PG 27 3 4 B [ A TER S ISR T s T 20 AL A e T AR AL T )
RAFAEFIRRAAE 5

B3 H I, S 7963 U A TFAENR] 132 BT , HrR A 3360 4 A 4 & AR TR ,
B BRI R IEIER , 555 R A 18206 A TN IR R LR Fo5% , A 1573 88 T8
HELEERMEE P S HAEE SR H SRS H 325 ,  FRA RIS S ettt & IR B 195%
HUH TR A3 77T 2T RS , RIX 1673 4 & A EAE RSS9 ) R 260 L L & 27
SR EL A R EFI R 5

N B 5 H Y, S 9663 1 4 A TFAENR] 132 BT , AR 5760 & S 4 & AR TR ,
B BRI R IR , 455 R 378 H A THIER T R A F65% , LA 310018 T8
LGRS P S ARG H SRS H 325 , i FRA TS & et (b & IR B 195%
HUE AR AR 57T EHHTEE , FRIX 3100 41 A& IR AEAE RS ) T 68X 4 A1t 22
AR R AR .

433 FHIZBITRNE TR

ASRETHAN , AL G ARA I TE AT RE SRR A T2 BRI A R 22

44 BE ARG IS v SRR BRI

441 WEWRSE S RIS RLE E T

20134F, B REbR AR BKE.14% , B R bR DAl RISEC R 2.87% , B B bR AR 7 AR
2k18.00% , B3 bR B 6 R F629.76% , S ARKE M AESGE S HIL T RARISME, BATARHERDX
— BRI ZN A SRS A TS IR R G R R | LN SR TR R FRahit . MR
SR AR R I A SR AR R LA T IA T 20034E , 45 EA 104EM 8], B TE2013E 58] TR
IR R

442 WENEEHMLSRI

HEREWAR, AREGHTREA 078378, AR EPIHBRENHRI-7.56% , RIS ESE
WA —1.22%

A5 AR ZWEGT JES T AT A e e

JRE2014, Bl TAJIRE R LTSRN Z R — MR ASZ AR R THIORES Y, MEWNADE
2013 BIH=AEH AR TR — A E RS . BT L%, B EARN B L5508
IR 28 HAAR S &, TEAORS R SRR ST IR AT B UR S SR 122 . 595,
THERARSHE R IR T A LU 81, FH R B /NG SR

T8 £ B P e (e A P S S I

RPN, ASE G AT SE (SN )  QESR S RIS RS ) IR E
IEMEEARSHIE R A FIILYE , B F 51 B A R ST A — T, S H A Em
SEE AT S, RESTOE N IR RRESEE AN, AR EFRERGEERSE

K E RS RIS 4T

AEEE AR (EEZE 2 ( 5V EIS I ENL S5 TS AR HHS AT FC S SRy B
IRBE S ISR S T ) , 3T SR SRS ELS . HEERARZERNGIEREAT
fHESESEINIBA BT IRIER TEER ., EEEHEANT ALSHEMELS M
AP AR 58 RIS RS EEITIE , BIFRE STT I ES R HE IS R
Tl

2 GitERE ST Z AT E AR w5
%.

A7 T ARHR ARG FIE RN

AREEG AR S IAH T AR

TN

3 ARG AR SEEMERMEMEN IR

§b FEEAMRE
5.1 IREHINAESEE S F SIS
AREEH, HEERIR IR TIRG A IRA BT AR RSO B, AR T (GEASR SR ) B
S A FEE PRI XM, AT RS Y G ARSI TN, S RV S b7 7 5
FERE AR NS
5.2 FEE ARG AN AR B SIS B B S R R RS S i
ARSI, AT AR A HE B & ) R DRI ELAtA S, W A S B e
AEU R SRS I T TINERERE, W ARG ORI T AT 7 B, RIS
BAAMELSHIEEARHTN,
HRESHAN , AEER R SRS
5.3 FEE AN A BRIV S5 15 B SN A I ELSE RIS R RS
AT NS T AR S RIS 1B R R E R RE SR 55 2
BN, RIEERNE AR RO S IR SRR sl AR
§6 R
ARELE2013E S5 R S B 2K IR TR S BT (ki@ Ak ) it IR A T
FREETIRRB R LR, SR A n B A IR E A B s RS 23,
§ 7 FEEMEIRE

TR SR THH AR

7.1 HrEafizR
SIFER: REFUBK RIS S (LOF)
E#IEH : 20134E12H31H

i ANRMIT
7 B RN TS
) 2013%F12431H 20125 1231H
33.359.508.83 29.313,131.21
17 H R IE & - -
X5 em 178,187,023.54 304,559,341.12
178,187.023.54 304,559,341.12

PSR A B -

i 7 - -
TR G - -
RECHIE 55 i 53K - -
KR 416852 134257
R - 12721258
R 12,31791 19,680.78

211,563,018.80 334,020,708.26

ORI 201322?11& zmzt‘rllfﬂxsm

74 Sl 1 fi - -
S 14 [ U 7 - -
7 2 - -
R o ] 1,921,782.42 1,206,459.82
iz B A SR 322,181.28 508,012.09
R L 3 62,646.37 98,780.12
7 {5 15 AR %5 3% - -
o B - -
R i 8 ~ -
e it - -
Hofth b f5t 90,076.07 90,996.83
ffi it 2,396,686.14 1,904,248.86
AT & L3
¢ 23 267,204,162.79 392,066,022.79
oy ReFiE ~58,037,830.13 ~59,949,563.39
B F B i 209,166,332.66 332,116,459.40
LRI A & I R 211,563,018.80 334,020,708.26

RS EIEE 2013912431 B, EamEieE N ART0.7837T, S HAUEH19267,204,162.79
.

7.2 FliE#*

K ERSREFUBIK EBIES R ES (LOF)

AR 201341 H1HE2013412H31H

i ARMTT
W H LS| ;_’*ra‘i[rt"mu’
201371 H1H £2013% 124310 201261 A 10 220124124318
~15,679,432.50 4976,654.14
59,943.49 62,102.23
50.943.49 62,102.23
BE I HF S - -
ST s B A - -
HoA B WA - -
2485 bl =) —21,524,838.18 —997,622.23
Hoeb I S T - -
e —22,115,49023 ~2319,556.64
AR P 2 - -
i 3 RHIE 518 DI 2 - -
174 T - _
e Fe 2 590,652.05 1.321,934.41
;ﬁim%&wuu;ﬁuﬁ A 7.367,582.36 5.937,807.04
~1,598,144.81 ~68,573.21
16,024.64 42,940.31
6,148,372.51 8,790,738.41
1A R 4512.249.32 6.581,837.72
24EE 877,381.83 1,279,801.79
3.5 iR % B8 - -
4.2 5 % 301,932.65 472,922.52
sAELH - -
Hooh o 3 i 010 & AR BT - -
6.4 7 456,808.71 456,176.38
~21,827,805.01 ~3.814,084.27
VO R (5 T L= S 1) —21,827,805.01 —3.814,08427

7.3 FraER (FEE i ) Bl
SR REHUBAK E AR S (LOF )
ASREA: 2013E1H1HE20134E12H31H
HiL: ARMT

T 2013171
i oA 43 B A FT AT B A i
W0 57 A #
M ) MBI Lk (R 392,066,022.79 —59,949,563.39 332,116,459.40
=4 &
Rl ) - —21,827,805.01 =21,827,805.01
= KWJ#?J% DYl ]
3
s ~124,861,860.00 23,739,538.27 ~101,122,321.73

(R E R u " SR
)

b o1 3k G K 7,294,736.77 —1,571,814.93 5722,921.84
2.3 & R R —132,156,596.77 25311,353.20 —106,845,243 57
267,204,162.79 —58,037,830.13 209,166,332.66

TiE
e Ty Ay B A i & B &
— it ¥
" ;g FH R (B e 453,219,369.09 —65,260,825.00 387,958,544.09
%:J‘k\ﬁ)bﬁ - —3,814,084.27 —3,814,084.27
—61,153,346.30 9,125,345.88 =52,028,000.42
oo S 6,200,992.30 ~877,101.86 5,323,800.44
2.3 & 3 —67,354,338.60 10,002,447.74 ~57,351,890.86
U A 3 1 2 %1/}7«1!1#/\%\
i Fil A7) - - -
(i #51)
é 7$ REAE B (EaR 392,066,022.79 —59,949,563.39 332,116,459.40
TR S RIS o
AR 7.0 B 74 WHIRER THIHTTALE:
______ kv I A N
BEEEWMAHTIA FEXTERSTA SHHTEIA
7.4 HRFMIE
741 FEEHARTER

HREETUBIK T MIE AR P G(LOF) (LUR AR “IREEFUBIKERILOF)” ) , R ENES 6 F R
ZRS (LUK “PEIEES" ) IERIFA] (201018735 (X THRMEIRAET LB 3 MU B G (LOF)
SHEERALE ) ottt , BRI SEIE IRA R T2010411 5 1HE20104£11 B30 H AL ATFE 5,
HEART 201041286 HIER A, KRS HEMIBIN690,933, 26187 HE 1 Hl, ARSI
RUFFHE, FEHARAE . ARSNGB ARSI N REE S B BARA R, ESEEAN
PERRRTREIRAR, FIMEEANHAINERITR M HIRAR (The Bank of New York
Mellon Corporation).

SRR EAEAEANAVY FEE SHEIES S EI0L I E & iR e S SHIE R
XIS BT B IS A S (GIEETF ) (5 BT LR PEIES S A vr sk et
FHHEABGH T . Ak BT LS AT SR H e R, BB AR TELETE,
FLLEHMALIHERE . ARESIRRHSILEN : BT RESWH T AR T ARESESH 1
60% , AT 80% % THUMMK ERII LS , ek 2 B /E —FLUAMBUS B S EL Bl &t
AT BB = EI6% o ARSI SRRy« R0 55 BR A i 2 AR O 2 R (S&P GSC
Commodity Total Return Index).

7.4.2. =THRENIGRHIEER

RIS HRF AL R EWEER2006 FE 2 A AARHY (Al bt N—SEARHEN] ) AIBS TR s it
T HLEARA N P HERE W@hu&ﬁ-{m%ﬁ?@iﬂi(uTAﬂ\ SR ) G, FIRY, X FrE R

KIZARIERMESE, 2% T HhEIESREES U GEASEESETHZASE
51 RERE S EIE R CT #— S BEIEA RS SRS IESRIL)  CTIES RS

TR THEN> S E LS MAAEAE G X HTIIEAL) | GESE R LGS B HEE ) |
CGEHAESERILFENE SHUEN ) 5525 CEERENNE S | GER RS E RS
I ) 5535 ( SRR IARE R 55 ) | GIESIS RS S B A28 X BRLIEIRSE3 5 <EREREM
SRR > ) M EA R EIE b AR AR

mmﬂ%ﬁﬁumgﬁﬁﬁgﬁhgﬁﬂwumL,

743 B TN R At SR AR

ZKM%?Eﬁ??ﬁﬁﬂu%iﬁEmuE’ﬂEi.Ei SRR I I T AR S T 20134812 H 31 H RIS 4RI
k2013 FERIAE A RANSHEAE S 0.

744 AIREYFTRAIETHBER UMb ST — IR R SR — S0y

ARG ARG W R AR THECE S S — SRR — 2.

745 S BORRITHt S DL N 22 HE B IR

745.1 THBERAFERGE

ARHEG ARG WICR U BORAEE

7.45.2 ZHHETHAEE B

AREEG AT AR,

7453 ZEFETRIERIB

AREG AR EWTCEAR

746 BiT

HRIBWBES | ERBLS5 SR B[ 2002]128 53 € KT FFAERIES 8 AL 8 S BUBUR B A ) |
WRE12004178'5 3L ¢ FFIEAHE T EL S BUKEERIIBA] ) [[2008]15 3 ¢ STl IS B T UiBeE
FREA ) B ELABSEP MBS BESS TERURISESS B, ERISRAT T :

(DARATEES T SRV , A T EMIBUEWCTE , AERCENLEL

(2)BEEBUSIHIIR E SIINAZENWA , B KBTI NITEBIBISECR , HRAESC E SR ek it X B
FERURGT , TEESNET SR AEEN BRI EBE ;

(3B IR BTSN AN ik , H I MBS NIT S BIBUKUECR , HERAH S EI SR e it X B
FERURAT , TS E AR N A TS BRI TS 8L

747 KETTHRER

T I AR ST,

KT TR
P IE SR B 7 PR 3] (P RIE )
H— O IE S B A PR
AR TR 52 BB 153 7 PR 5]
L7 S B T
AP S W AT AE

S5EREENAF
e ERAM R & RIS
G EMARA,

3 A GEEHEHLE
HEEEAN EERWIE
HEWIMEFTAN

dest EEERATAR
7 LU SRIREE G A IR S5 e N e — Rl 40T 32
748 AR RO TR RS 22 5
AREEE ARG IR BT U R IS 32 Z T T3 5
7481 FKERTTHAN
74811 HEEEH

Bafiz: NRMTE
ma A 4 A b 5 R
B 20131 1H £2013F 127315 201291 H1H £2012%F 12431 H
;mtim R 4512,249.32 6,581.837.72
b, % AH B %
P L 2,047,671.23 3,010,469.64

RS IR — RS AR (.80 % FUEBR IR, TR :

H=E x 1.80%/44E R4

HAG A RIS BT

BT — HEE A E

SNSRI, AR . MESEEANRESITE AREREEHRIHES, RREITE
ANERETRA E EREEA T E NI — RS A B S P, Tl E T E R,
A E AT o

74812 HEFCEH

L ARMTE

ksl
20135 1 1 H #2013 1273315

|4 [ AT B 4 )

Tift .
i 20026111 H #2012 12131

4 00124 e 0 e e 7 S £ 0 FE

AT LT — H RS PR (0,36 % FUE SRR, TR :

H=E x 0.35%/ 44E K%L

G E RIS E 2

EAHT— B2l

ESIEERE R, AR . MESEHARRESITE AREESTERHES, RREITE
ANERETRAE HREA T NI — R AR TR, Tl e 11 E KA H ,
S E AL

7.4.8.2 SR HHATHUT IR A (S EIE) 32 5

FE  ARIE R AR 5 A e AR AT FUBARI AR ST M T YT RN TR 63 (2188 ) 3253

7483 FRPITHEARIEEHINGG

74831 REINELS NI A ¥ SR ARSI

T ARSI AT ARG WM B TR RIE B 7 G AL S

74832 {REWIRBEGEIIA NI EAS TR AR SE S5

7 BRIL ST SN EA RIIT AR S5 AR R AR ARSI AR A SE R 80

7484 HFITTIRE AT R AR 45377 A IR U

877.381.83 1,279,801.79

Fafr: ARMT
e A1 4 B W] H 1)
e 20131 A1H £2013% 12131 H 20121 A1H £2012% 1231 H
w 151 A A ELIEIEVION A A ELIEIE N
ALY R 15,311,622.24 - 13,650,508.85 -
o [ B R AT 18.047.886.59 59.942.64 15.662,622.36 62,097.17

7485 AREEIEEHHINEG SHBITREIEAIEL
ARG T ARG IR -4 AT RIS R TR BN 2 5T ERSIE S
7486 HABRIKRZ S BIAHbEE
RIS T L BIRR A BABIRRE T,
749 HIAR (2013F12A31H ) REGRHAEFRBZ LS
7491 PUAWHA/MRIEAT T HIARP GBS RIS
H AREE S AR S AR R A I &/ R A T B IRAIES
7492 WIARKEEHIE SRS S B2 IR 2
AR AR AR AE IS S R E IR,
7493 WIREER EREE 2 E R 5
IR AR AR IS B [E R BRI 5
7410 Y FEERITRIHRER TR ERE gl
7410 5B
HMEG AR ARSI IR R,
7.4.10 25 A9
MEG R, ARSI R,
7410 3W S HRFHE
AR RBRE T 201443 H 26 HEAE SIS EEAHNE,

§8 RERAEARE
8.1 HAREEE VAR

BRERAL: ARTTT

F
=
o

1 BT - -
Hop Bl
FFHESEIE - -
Lol - -
B S FE R - -
2 | e
3 s Wi i o - -
He
PP FIE A - -

5 | EAREERE> _ _
2K (B0 ) S AR 8 < _ —
HmiiH LA - —

14 B A & At

33,359,508.83 15.77

16,486.43 0.01

211,563,018.80 100.00

8.2 HIRMEAANER (MK ) IEATIANIBGRIE R 1
8.3 WIARHATISY SR 1R VT &

s A AR S IR AR A A R 5T
84 ﬁﬂ?kﬁ‘z/\ft{mé£E%V—?Féﬂétbfﬂkd\ﬁtﬁ‘ PR A R a1 B B4R
T ARG AR EHA AR A R R BT .
85 MW AR
861  BIFSLAGHEH I G Y E 2% ST 20 RO £ AR
AR SRR A B
852 S SRR )5 G 0 (2. % SR RT 20 2T R a1 B B4R
T ARSI S AR AR o
853 KR HISEA B TR S A ST
T ARG AR SRR A B
86 HIRILHAE SN RN RAS

T ARG AR S AR A G5

87 WARILA Sl E S BB A E R BIA NIEZRRT FAA 5R AR

T ARSI S AR A B

8.8 HIRILAAMNE S EE G BEI IR N BIFTE B 77 S RRIES R 2 A
AR SRR S AR AR VSRS
89 HARILAFMME SRR B HEEL B NERIRT 4 ST A R T A
T ARSI S WA AN SRATA
8.10 HIRMAFMME S ST A E IR/ INE PR s g

AL ARMTT

. e
va P At 2
= EEHR | FMA St B
3 o . | Fund logic Global R
) F 11.488.95345 9
| E-roll Commodittes Truse e FEC Sotutions L 1.188,95345 198
GOLDMANSACHS-S&P <
2| GSCI E20 STRATEGE i T He ;i’;_"“mt“'h““,'& 41,187457.83 19.69
PROTFOLIO eembours
UNITED STATES OIL mam 5 | United States ’ N .
FUND LP LR TR Commodity Funds 39,946,035.23 .10
UNITED STATES s -t | United States
5 & 4,175.219.3 6
BRENT OIL FUND LR TR Commodity Funds 14175219.34 078
WISDOMTREE EUR $/C — ¢ | WisdomTree Asset
R E 9 > 43
DIVIDEND e FBR Management 917193248 438
POWERSHARES QQQ _— 5t | 1nvesco PowerShares
6 NASDAQ 100 (& FFHR Capital Meane 6,918,054.88 331
ISHARES RUSSELL 2000 Black Rock Fund
& 6 3.2
GROWTH B | ) dvisons 6,741,717.90 322
INDUSTRIAL SELECT ¢ | State Street Bank and
SECT SPDR TPH e Company 6,531,798 312
FSP DJUBS DIVERSIFIED
9| BACKWARDATED i JFHGA | Fundlogic SAS 5,662,628.14 271
FUND
CONSUMER o - | State Street Bank and o N
101 DISCRETIONARY SELT e TEH e Company 4196,795.02 201

T ARG EREE DN EARSLGHURL S E I A ARR IRAERIAASEEHREA Sy

R ERATE .
8.11 fVHHAMREMITE

8.11.1 ASEGHEAEIINTHRIEAHIRAT E R AR REERIR B 1S SR, sl R &4t H i —

ENZRINFEDE ISER .

8.11.2 AFEGAMR GIIARIFARE, R R EER VIR AR R B LS A R E N &

ISR .
8.11.3 HIARHh &IV 1k
Bz AR

e 4 &%
1 7 R & _
2 Ji T 575 B -
3 Rz R -
R 416852
5 Rzl 12317.91
6 H At iz ek -
T -
8 Hit -
9 &it 16,486.43
8.11.4 HIASFARIAL TR R et
T A AR AR R A AL TR I P e i 5
8115 HIRHIHHR S P ERIE S RIS A5
T AR AR SR AR AR
8116 HEBHHAH G MHEN M RS
TS H AR, LI I R S AT REA B2
§9 HEMTRAARER
9.1 WIREEGEHRAA AN EGE NG
BYEERNL A
T N
[N F"Jﬂjti;ﬂ&% Bt v & . AL E .
e e Ay e
7578 3526051 0.00 0.00% 26720416279 | 100.00%
9.2 WIR biiEaw+ARAA
5 A& FrE (1) o5 b 7 R U L B
1 zjﬁ‘ﬁﬁmbﬁgm”ﬁk% 500,000.00 11.62%
2 A 267,100.00 6.21%
3 E 100,032.00 2.32%
4 ERE 100,031.00
5 B 100,021.00
6 T #iy 100,010.00
7 LEES 100,007.00
8 RUEERE] 100,006.00
9 £k 100,005.00
10 R 100,000.00
DL AS BrReE AR MR (i i ERE A B LS A IRBHE A Rl
9.3 %ﬁ*%ﬁ“‘ﬁ/\ﬁ’]}ii/\%%ﬁﬂigﬁﬁ’ﬁ%ﬁ
i 5 i R B o B 0 B B
EEEHARANLAREEAR B -
&
VE R ATREHIA, AR AT AR R AN 10 A A S A R

FOBEIX

[0 AR Sk b R B A AR Sk AU B B X TR0
§ 10 FRRAAEEEEES)

BN}

#

EE O RAMHE 0104812 6H ) &1 E

690,933,251.36

I

S ) 2 < 0 90 A0

392,066,022.79

B

Ptk

7.294,736.77

A 1 2 e R I )

132,156,596.77

P

2K 5 45 53 25 B 3 4

A 25 M A 2 i ) 90

267,204,162.79

111 ESRERA AREIL

§ 11 EAFIHER

‘ AR A, 02 e 5 RS AT AR 2 RN

112 BESEHA EESFEE AN L S B I EARA L)

1121 S FHHRARHERAH B

112,12 20139 A1 H Ak 4
20139 HoH R R4k &5 78
1122 HEEETAMLTIES
A A G A2013F 1250 &

11.2.1.1 201352 A8 A & B BN K i
201352 7 H i AR FE AL &2 7 A2 7

4 £ G i 41 F EHH

RN NS LALGEMNES 2, MR sE

LeEmAEE L M Resn

[ R SR AT 0 B FE R 5 DRI 20 7

113 BRI EIA S SIS R

[&

W, T8 R A BN A W A S L % IR

114 EESBERISI S

[ E IR, 5 4ot 1 R A P

115 NEEHITHITR

TS FTid b

H 2K RIS 95 T (RFPR L & k) A M R BT T AR 95,
BT CREER A 0O WIRM SR AR TI90,000.007C, H BT # I HLIE 5

L5 I P AR 2 i S i 4 2 AR B T
H A iR I R %

116 BEA JEE AN E SN EIEA R ZREE SIS

‘ES'E’ WA, RS A AR GRTRARE

LG F R

11.7 BEEHHFHEA A FI3E G ROt A R
11.7.1 SEEFH IS FI32 5 BT TR S5t N 32 (500

SHERNL: AT

5 5

LA % A

PP -

o 24 367 e 3
2SR )

i

GES

EEr A
BEME

it

BOCI
SECURITIES

4319.15

1.50% -

GOLDMAN
SACHS(ASIA)L. -
L

67,456.40

23.43% -

CHINA
INTERNA-
TIONAL
CAPITAL
CORPORA- -
TION HONG

KONG
SECURITIES
LTD

3.203.60

L11% -

CITIGROUP
GLOBAL
MARKETS ASIA
LTD

26,297.05

9.13% -

uBs
SECURITIES -
ASIA LTD

71,448.60

24.82% -

JP.MORGAN
SECURITIES
(ASIA PACIFIC)
LTD

50,231.41

17.45% -

CLSA ASIA
PACIFIC -
MARKETS

64,922.68

22.55% -

it -

1 ST R S TSR PR IZIE S B U AR BRI 7RSS B

i B AR B R RS , BUE R A IR S

& RS RS LN AT S IR .

2 B L R P TR B R T2 2205 MR IE A L BN e .

LN A ENRET L.

SRR A2l GE

TR BT AR TR

LNFIEHEESS

3RESAME IR TR, N2 BRSO AS RS LSRN,
11.7.2. BEFHAEAA T2 5 B e T HAEA R RS

AL ARTTT

%% 5

15 27101 1 32 5 S

iIEAE B

st

BELH
EEa)

R &

PEdl

o7 24 4L
i
st
[iel=4:l]

EEL ik
kS

I B

WIS B

BOCI
SECURITIES

2,879,433.12

0.61%

GOLDMAN
SACHS(ASIA)L. - -
L.

90,710,674.02

19.06%

CHINA
INTERNA-
TIONAL
CAPITAL
CORPORA- - -
TION HONG

KONG
SECURITIES
LTD

2,135,735.64

0.45%

CITIGROUP
GLOBAL
MARKETS ASIA
LTD

64,214,647.04

13.49%

UBs
SECURITIES - -
ASIA LTD

71.448,729.14

15.01%

J.P.MORGAN
SECURITIES
(ASIA PACIFIC)
LTD

69,704,096.51

14.65%

CLSA ASIA
PACIFIC - -
MARKETS

83,241,120.00

17.49%

i -

91,524,476.44

19.23%

§ 12 AR B A PRI B ZE R

REESEERRAF

2014%3H828H




