ZOTISIEMAIF A% R4 (QDI) 2021 4F48 3 R

5 IR HIEF R R EE (QDIDD
2021 £E58 3 FEIRE

2021 4£9 A 30 H

EEHEN: HHEESEHEFGRAT
ESTEN: HRRITROARAF
wEEHBAR: —O=—&F+H=++tH

1013 13 11



ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

8 EE#ER

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE NHERIT RN A R A AREAEE SR E, T 2021 4 10 H
25 HEM T AW T & fate. ERIABR A ERESNE, FIFEEE
NAENEE R BOCE. 523 R 5l RN -
B R LAWCSAE L B R S SR N B A IS R & 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A A 2021 £ 7 A 1 B2 9 H 30 Hik.

® EHEFRN

e B TRAR 5751853 (QDII-LOF-FOF)
W TR J53h LOF 5 71k
XA 161129
el 161129
Y (i AR, EHIFEEN (LOF)
F&ERAH 2016 4F 12 A 19 [
T SR R 4 A0 A 439,231,634.38 i}
B AR HE G 77 R F G P E I K 2 5L Gt LA R v K
0T B AR
Y.
AR 4 A 4 BRYE BB ARG R A0 5 1 R vl ETF iy 5%
G, VLSRR E R I 2 e i A 4 B i AL
P Bt SRmg

A< T RBEATHR BT, JoREE I KR 55T
PR HE R KR AT 2. BHEIE T, AR e KMy




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

TR BT R ETF, )50 ETF $58 h Fh ik
R TE A AL, BT H A < A TR AT DU i 3
SKIUAS T P BT HARSEIGE LT, AN HE & ml ik #E A
SRR T RBHTHRE, PASEIIRSE Hbr.

b & B

PRt v % T 7 R FE $ (S&P GSCI Crude Oil Index
ER) U#i&%

JRUSE AL 2 4 A

ARG AR T RE, REHRSFEE KRS
A ST HERG IR AN 2, B EHAA 5L St
AR SABL ) RS A e RS A o 7 2 b Jir ek A A D5
WRACR, Beal JA G, TS 2t mT K ST I B
TR DR E G e v ™, IR e R
JAT 2t 55 U DR A 1 ) 32 < i A
AF gl B BAMIETF IR B 4, bR 1 77 2RI
[E PYUIE SR BB B RN T I s M 2 ob, A3k
< T W 1 5 X 258 A1 T 37 45 5% i T s )2 )
Bt Mo

FEEHA 5y 715 F G P TR A 7]
FEFEEAN PR RAT e An A IR A 7
o PR T
a4 % B it 1] \
LA RR: TG
YL 4 FR: The Hongkong and Shanghai Banking

VNS RPN

Corporation Limited

FICAARR: i B FERIT AR A A

5 J7 I
(QDII-LOF-FOF) A

53 77 15 I
(QDII-LOF-FOF) C

MR A AR

161129

003321

W IR N R d R )
(GEIPSE

278,743,603.24 13

160,488,031.14 i




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

A 5778 R (QDI-LOF-FOF) A& AR N Mifnd (i &iftig: 161129)
Je AZRZETTHL 8 (4 AR S : 003322), 32 ZARISAN B AZR N IR AR A 5
5y )7k 5 (QDI-LOF-FOF) CECRANR MM (M#ifld: 003321) A C3H
FEIIICAR . (REAAED: 003323), A8 G AR FIIRCHEN R T i .

8 FEMFHEIFMESHERI

3.1 FEMEIR
Hpr: KRG
e 1
(2021 47 A 1 H-2021 49 A 30 H)
F B S FE bR
5y 7715 J5 5y 7715 J5
(QDII-LOF-FOF) A | (QDII-LOF-FOF) C
LA s s 8,440,773.33 4,384,085.85
2. IR 13,044,496.10 7,226,160.04
3 IIAL Y- ¥4 35 4 A BA S A 0.0365 0.0371
4RI T E 244,289,151.93 136,881,696.16
5 IR B B E 0.8764 0.8529

T LPrid e SHR s AN A NNWEAE 5 2 e A I, th A
FYJa =B KT ZAR T P 3y

2 A C B st FR A e A IR BN #esiiat . HAbON (A S 2 fedir
fEAE BN ) FNERAH T LA AR, AR A 30 L sEaliieas in_EA 2 fe
e AL B o
3.2 EeHERI

3.2.1 AMEHESHIFEM KR RE SRS LR E KRR R
S iEEM (QDII-LOF-FOF) A

V2542 R0
FEMEK | gt ‘
. HE K s | R
BBt N HhrEZE | BEMEWGE | OLE) @-®
O ‘ HAREZE
@ =36) @




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

kg =
Ezt* ' 5.82% 1.57% 4.08% 2.05% 1.74% -0.48%
e
%j‘/ M 24.54% 1.39% 27.33% 1.86% -2.79% -0.47%
ok —5 71.57% 1.58% 77.74% 2.12% -6.17% -0.54%
o E=4E -36.88% 2.24% -52.42% 4.00% 15.54% -1.76%
kR - - - - - -
HESS
[ A= Rk -12.36% 1.91% -37.75% 3.31% 25.39% -1.40%
B4
5755 E M (QDII-LOF-FOF) C
. . | kSR
o | TS St .
I i o .
W B T mbnEE | Bk | | -G | @—@
QO o HAREZ
@ EAE) @
ok = A
;fk ' 5.85% 1.57% 4.08% 2.05% 1.77% -0.48%
N
;fk/ M 24.46% 1.39% 27.33% 1.86% -2.87% -0.47%
ok— 71.23% 1.58% 77.74% 2.12% -6.51% -0.54%
oE=4F -38.09% 2.24% -52.42% 4.00% 14.33% -1.76%
kR - - - - - -
HEEESE
] A= Rk -14.71% 1.91% -37.75% 3.31% 23.04% -1.40%
24

3.2.2 BESHFRAMURES R FIHEEKERD) KSRGS

B R B HB

O 7 1B R E SR B A 4 (QDID
SUHE K 5 ST LR AR as 3 10 7 S e F5o0t EL A
(2016 4F 12 H 19 H% 2021 429 H 30 H>
57157 (QDII-LOF-FOF) A




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

37.79%

25,19%

12.60%

0.00%

-12.60%

-25,19%

-37.79%

-00.38%

-62,98%

-75.58%

-38.17%
2016-12-19 2017-10-06 2018-07-24 2019-05-11 2020-02-26 2020-12-13 2021-09-30

|— S7F# (o11-Lor-For) & — bR A|

S 7k R (QDII-LOF-FOF) C

37.46%
24,098, M
12,49%
0.00% | M i e Jﬁ\' 0 \

A12,45% \ IL.L!- ‘“f“.,,‘.r'l'fJ u

-24.98%

37.46% L f

40,05% l

£2.44% !

-74.93%

-87.42%
2015-12-19 2017-10-068 2018-07-24 2019-02-11 2020-02-26 2020-12-12 2021-09-20
|— SRR (QDII-LOF-FOF ) © — iké%%)ﬂ

A LARFEG LS LR A o R M.
2. BFEE A FAEMERG R, ARESHIUFEIE KA N-12.36%, CHRIHE
SR AHE I KR ON-14.71%, [ ST R R R R 09-37.75%.




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

4.1 ZE&2E (RESZLHE/PA) Wi

8 FEARSE

EARGMHESLE | %
44 1% IR Mol [
EHE R | BAEEE | IR
B,
KIEL AT 57k L 5
45 5y RUFF IR 2 B 3 R
SR SIS AIE, 5 SN
% 5 4250 5 BUIF RT3 4 fo LR
AL S AT 57k HIERHR
I 500 FEHGEFH R4 ITHE %
(LOF) M¥&4H . ik HER, %
5 SR ST e o I
M4 (LOF) 4%, 5 HERH X
735 R A [ L 50 HER, &
32 53 SFF MO HOIE S5 44 LR
HE MR 5k HAFER
7575 100 EHOE SR H 4 B R
(LOF) MiE&4H ., Bk o G A
FAN | MSCI 1[5 A i [5] i 4 5 %! ML
BING | FFMAISHAE B RIS | 2017-03-2 el
(| &%, GorkdiEsh | 5 ) 16 4 | 4 R
UK | EEBCR 50 22 5 BT A NI 4 il
BOIF S48 78 3 4 e 4 1 EeaER
&2, 57k MSCI H[E CONE S
A B [ 3828 5 BLIF A S D1 Rk
HOTE 5407 5 4 R e IR 4 12 S
ARSI, 5k H Y [k N
e 14 225 38 5 RIFIGR, g 15
SEHGIE S B 4 (QDID 1y W 14
SEGLI, 57 K HEFE . T
S I 5 PG S SHIAL S
AT Z S e e AP 7SI ik
535 1 R A R3S 5 BT IR M, 5iik
RIEHAE SRS (QDID eI
I G2 10 SEBUR TR OE R PR 22w 50
L2 AR 4 ER
T 9 2

HRACH R




STk R MAE SR R4 (QDID 2021 4E5 3 ZEER A

M. Bk
bR 2T PR
(EEEpieess
A

(LOF) #
SHEH. 5
J7 B bR A
Yk a2
WEZF BT A
4 (LOF)
L,

T LG R E AR G2 B, HARPIH I &S R, “BEEH

DR 2~ m U8 i E MRS W, Xt E AR SRS G 2 2], AR AN
A H 70 R AR YE 2 7] P i € RIS AE H AN RIS H 3.

2.UEZF MV )2 SCREAN CGIEFR ML MO N SR B S BRI AR SRR
4.2 SBHNRBB E AR SR A B B BB EE AR A

AT AR NS BT AN B
4.3 WEMNEZE SRR TERH LU

RARE N, AIEGE BN T QEFREHEGIE) S5H RIEHE K
HgaFE. BeH R U P R SR EUERME, DG T I, ET
BB NARNIR G, AEWEE M B 50 S BEAE e 5,
FER B B RTSE N, RSB A NESR B . ARG N, Eesfk

4.4.1 AP 55 B RPITHENR

ARG E NS il @A A AVEAL R T RN AE 5 it
R, BLRB A G M AE 7 MR B R P X s AN R R A, DS Diva R ad i o
AN B BN GE 1 AT L P45 B3 A BIR 7 LA 52 5 8 46 10 P 7 B AR R 32 )
RS, BRI AL ) RGP AT G, RN S5 41 T 37 1) 58 B i B
WA G ZRAE T, R AT IR AP R S R B Al o ARSI, A P52 5 i
BB AAPAT I DL R T
4.4.2 FRHEZHT KT



ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

RIRE RN, AFE I BRRAES50L G AF ML 5, FHK
8148 5y BRAS e A0 R B i 58 By s b i E 3 24 H R AS J 1) 5% A8 2 4k 5 vk, Horf
3 YONFR R AT B 20 & DR 8 S 75 AN A AL A5 R AR R IR 5 2 O
v e 5 2 LR R 1) s 4 R 8 W8 SRS AN [ T R AR K IR IRV AE 5, R R S S B e
JEAT T BT

ARG, RKRIUAIE S A 7B T EORAFAE 5 IR s firik i 75 28 5
4.5 REHNES BT KIS SRIN A

A1 2021 4F =2, 56 EH A 1E HTE A ] LB AR T, EE e sks
DrE R HIHERE, 15 GDP S HUIA FrifiZe. /£ 9 H I FOMC R =W L, ik
T AERE R KA, (HR AR T B E I v] AR AR IR IT 46 15 5, RIS K
@ R 7 AR T, I N TR AR K T R ARG E
JE R4 R RS 3R, AxBRAEIR T SRR, (ER 7R 37 ek 20 15 A0 A BRoHT R IR B (0 1
SN, DB ARE RSB IRAT WAL B L, Pl B AKIE -7, OPEC
SrEZFIE 2R, R RSk S e, HERIE AN B R E

TEREAE, BAVEH B S A R, BFREEE TR, 7RO 5 4 IR
BAERIRTHE R, a5 se xRN 4% A BRI

BEMEWIR, AHEE A BESEMHDUFEN 0.8764 70, AHE I HUHH
HK 2R 5.82%, [RI Y53 LA IR HEUR 75 260 4.08%:; C 8 5E & A+ 4 0.8529
T, AR B B E G KR 5.85%,  [RIAMY SR LA R HE IR 35 % 4.08%.

& BREHASKRS

5.1 WEMRESH~HEHNR

M4 S
2 5 A SHNRTT) N
2 LA (%)
T
Horb: WiER
THLEIL

Lo




5 7738 JFIE SR R B A

(QDI) 2021 4E23f 3 ZREHi 75

R R R F

354,337,876.01

88.43

= |
& | &
W=
JaX

=
Bk

#

N

\
/]
+
=

M2
\35

B SCRFIE SR

ERMTA AR BT
1

L a4

BGIE

KNIRAE R 51
L

e ST [ A ) SN R A

.

il % e

s TA

RAFHRLE & it

36,808,351.66

9.19

oAt 557

9,551,031.19

2.38

At

400,697,258.86

100.00

A AR IR RFFA BB

5.3 MEMIRBEITIL KRB R RAFARIEREAS

A AR IR R FFA BB

RIS HIARRFFA R 2B

5.5 MEMIREFFERFR I RGBT E
AT A IR ARFFA 5157
5.6 MEFARIZA CME b H & F 715 E Lb I K/ N HEFF BRT L4 2 308 A 40

AT A IR ARFFA 557

10

5.2 |MEMREZFNTER GUX) EFTHHBRERFAERIERE 20

5.4 JIRAZA SOHME o 28 3™ 15E LU K/ HE PR O B 2 8 3% 0 4
5.4. 1 MEFIRIEA RME S E ST IHE IR/ M TR+ 2 RE LT
ans ek




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

5.7 MEHIRIEA RME HES T 1#E LB/ MHEFF BRI 48 B SCRFESF
B A

AF AR IR AR FFAT B SCHFIE SR

5.8 MEWIRIZA RMHE G2 & F713#E Le G R/ HEFF BIRT 4% SRATA Mt
BEEA

AH AR IR AR R SRATE A o

5.9 MEMARIELA RME SR SR = 1#E LHIR/ NP RIRT + 2 2SR FE R4

3 5
jesy
&%
F 5* | B At |
He AR \ ‘ CEZUN | R
5 K| Iy (ARG
fE
Fa
11(%)
United States H United States
1 | BrentOil Fund | ETF | it | Commodities Fund | 71,868,712.41 | 18.85
LP = LLC
) F .
) Invesco DB Qil ETE | 7% Invesco Capital 71.788.812.28 | 18.83
Fund Management LLC
ﬁ
ETFS WTI ﬁ WisdomTree Asset
3 ) ETF | ik 71,250,812.68 | 18.69
Crude Oil Management Inc
ﬁ
) Vi United States
g | UnitedStates o | commodities Fund | 69,640277.08 | 18.27
Oil Fund LP
= LLC
United States van United States
5 12 Month Oil ETF T’ Commodities Fund | 23,867,309.66 6.26
Fund LP iy LLC
Next Funds o Nomura Asset
6 | NomuraCrude | ETF | JiX 23,045,731.87 | 6.05
. Management Co Ltd
Oil iy
. I Simplex Asset
7 | SIMPIXWTI | e 1 5 | Management Co | 22,876.220.03 | 6.00
ETF
= Ltd/Japan

510 WEASMEME
5.10.1 AFL GG HIHT A UETE IARAT ERA B IR E M T LR A
BAE R G ) H AT —SE A B AJTE DT AT I .

11




5 7738 JFIE SR R B A

(QDI) 2021 4E23f 3 ZREHi 75

5.10.2 AR G ARG WIARRFFAT R, AFAER B RIAT T4 RS R & S R

SE M4 ISR P I Do
5.10. 3 HARBE=HIRL

JP5 ey i SR T IT)
1| AFHORIEE
2 | MWGIEZREE K 9,549,011.96
3 | BRI
4 | RIYCRLE 2,019.23
5 | MUK IR
6 | HARIGK
7| RS
8 | Hith
9 | &it 9,551,031.19
5.10. 4 MEHRFER WA TR BRI W #5579 4
AR AR R AR R AL T RO IR W] e 52 0%
5.10.5 MHEFARI 4 BREHFAERIEZRFE 3N
RIS AR R AR R B
& FBAESHHRF)
AT A
HH 5y 7518 J5 5y 7538 J5
(QDII-LOF-FOF)A | (QDII-LOF-FOF) C
A ST 35 < A B0 A0 409,008,137.40 234,648,334.09
A A 1 4 o 473 20
Ue A e ST 11 e < R ] 47 0 130,264,534.16 74,160,302.95
5 S B AR B A
g LL <=7 1A
T SR ok <A B 278,743,603.24 160,488,031.14

12




ST iEIEMAIES 1R R4 (QDI) 2021 4F4 3 EF ik

VE: 5 7k R (QDIN-LOF-FOF) A AiAE 58 AZS N B AR 41 M AZS 35 J0A0 4
Sy 73k 5 (QDI-LOF-FOF) CHy#iAr 2l £ CH N B 4 401 S CK 2 o4y 4 o

g EEBEENCHERRERREZE 5 A
AR WIS BRI A B I JREfm] . SESEACHE S A
8 HFEXMHFHEZ

8.1 H#AXMHFHEX
1A IR o A T 55 7 ik R MR B 2k < (QDID JEMHI A
2. A G HTIEE ISR RS (QDID FE&ATH):
3. A B ITIBJFEMIE 4 B4 (QDID FEE )
4. (5D A TR ) s AL b 25 U )
5. B B 5 TR LA ATE LR

8.2 TFHGHE A
N T R X BRVTET IR VT 45 8% 30 S ) M 44T K JE 40-43 #.

8.3 B
PR A AEE VI ] S 2R AT B, AT A B S BN

S kRS EBARAT
—O=——%t+HA=++tH

13



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金交易明细
	§8  备查文件目录

