fE AR B BRI 34 (LOF) 2022 R4 3 Ry

BWEERE M EFIEHEREES (LOF)
2022 455 3 FFRE

2022 4£ 09 A 30 H

HEEHEN: PERBELSEEFRAA
EETEEN: PTHBITRGERAF
WEXHHER: 2022410 H 25 B



SRR GRS R RS (LOF) 2022 R4 3 R E

§ 1 EERR

R W ANER S LEHRRIEAR G PG A REOICE . R SRR B E e, XA
BIESNE . HERRVEA S B AR AN ) S DT

BEE NP EIRAT R A IR A REA I &S FE, T 2022 € 10 A 24 HEZ 7 AIRE PR
FARPS IHERMMBRA GG ENR, RERZNEAAERERICER. R FUEMRE BGE B E -

e
e

E YRR

AR IV 55 SRR A i

EINAWELAWSHE . B 53 (0 0 B RS AR & 58, (B RIERE S — € A,

AL SO AR AR RER I BeRAT KU, 5058 8 AR B0 R AT LA 4 Bl 13 A B < R T

A RAE 2022 4F 07 A 01 HAEZE 2022 4F 09 A 30 H ik,

§ 2 EE&F=HMR

Fe TR B R4 BR R =8 (QDTT-FOF-LOF)
A TR {5 WA i LOF

e TR 165513

S Y (i i EiLD Y

EeARARH 2011 4F 12 A 20 H

0T YA I e 47y B A

228, 873, 224. 55 iy

M A 4 BRYE B Y BRAC B R A AR SR BE 7, FE A 000 BEORUS: f

R R b i, 38R 4 P R R

o T SRR 0 A 07 Y P B, Dt 4B TP P A
5 4 Mg AL £, LT R 25K

AR LB e/ o T o B 2

s I G TRV A BR T WS d,  ELAT B (A, A
e, 7 T T KU R TSI 25 1 V8 2 i

EA A oo {2 R I e AT A 7

oSN o [ AT O 26

o 2

B AN e

1 br s LR Bank of China (Hong Kong) Limited

BARTHERA TSR | PR ) AIRA

T AIREGEBAPELIT 2017 £ 12 7 18 HIEAR TN “PE Rl e g AR AR ",

2




E R4S ERTE T UIE R R 34 (LOF) 2022 4E5f 3 ERE

AREEEHACT 2017 4 12 A 20 HAEH EIEM S48 E B DL A RN SE L8 T A R 30E AR )
NP

§3 EEMFSEIANESFERI

3.1 FEMFHER

Bpr: NRMG
. _ A (2022 4F 07 A 01 H-2022 4E 09 A 30

£ T 4 H R A (2022 4% ’é) R-2022 4 09 3
L AR s s 9, 064, 183. 16
2. AR HFE -17, 658, 482. 57
3. IR £5) 3 4 4 A B i) -0. 0678
4. AR & T E 126, 883, 994. 14
5. AR G % E 0. 554

E: 1 BRI SERI AR NGB 5 2 & 152, T3 R Seb it AT 28T P
7k o

2. A EseI R fa 3 S ASRLE N . BB RS . HABISON (N2 Se B AR St 1 RBRAH < 2% FH AN
{5 IR AR I A AR, AR DAY 2 sl as in_EA A 2 fe (B A2 S e

3.2 HEHERN
3.2.1 A G HES LA ENKE RS FHANS: b B E RS 2
N& e
HWHEHIEK R | KR | kgt |
824 5 m&;@ ‘@Eﬁ %6 Wik ERrE | O-0 @-@
" He L@
dE=MH ~10. 36% 1. 92% -10. 31% 1.92% | —0.05% 0. 00%
LESNMNH -2. 64% 1. 79% -8.51% 1. 83% 5. 87% -0. 04%
it F—4E 28. 54% 1. 96% 23. 64% 1.97% 4. 90% -0.01%
U 39. 55% 1.99% 41.22% 1.81% -1.67% 0. 18%
U B 29. 74% 1. 72% 45. 27% 1.58% | -15.53% 0. 14%
H o4 FERGE
iiimn § ~44. 60% L3a% | -27.98% 1.38% | ~16.62%|  -0.04%
%

3.2.2 RS A FEMUREE R+ B EE K RR3) &5 RS Al 2t %32

BT




E R4S ERTE T UIE R R 34 (LOF) 2022 4E5f 3 ERE

— (St iR (QDI-FOF-LOF)

— Absmthpe i

20.00% +
0.00%
20.00% +
40.00% -
60.00% -
20.00% -
-100.00%
T T T T T T T T T T T T T T T T T T 1
ra ra r~a r~a r~a ~a ~a ~a ra I~ I~ ra ra ra ra ra ra ra r~a r~a
S 2 =222 2222222222382 88
e e e e
— (o] (o] (o] (o] — (o] — L] L] L] (-] — (-] — (o] (o] (o] (o] (o]
poadE e s e g n 22 s e s g 2R s D
N R § SN ESFEESFBE 8838288
§4 BHEARE
4,1 REZHE (REESZLHE /DA FBiH
(TARSHESZIE |
s B R IS 4
THR H ] sAEAE | AR
WL T e, Aol TR
SR, AT
A B RS EA R AR, #
{EEALHTIF . 2015 45 7 A0
2019 04 =R E LSS N
WL T N 404 H ) . A¢m%@%ﬁa ﬁ%A
18 H F, FE4R TR, R

B, IATAS 4% DY [ AR AR AT
BIFHHRES (LOF). fF1K
A BRPE b EOE SRR R 4
(LOF) [RE4e24,

TE: 1 EERIH I B H AR AN I 6 8 B AR AT o H IS

2. IEFF AAE IR T EARHEE N ERE I 2 IEZR RS L EN M E R, W, mPEBA R AN R E

EHINEY R TAETREE G Mol 57278 B A A G E

4. 2 5 WA AT S8 AR T 18 DL i B3



fEWAERE M OE R IR 4 (LOF) 2022 4E55 3 ML

FEAAR S I, AN G B BN RAZ I GEFR RS Gik) AHAAR SSE A IUE B (54
BRTE i ABUIE S B BT 4 (LOF) B A A )y (50 A 3R iy 2 RBUIE 5 4 BT ik 4 (LOF) #H B2 BB 1) 140 5E,
AEWSAE A B SR BEAE IR e 77 o AR e BN S AN W 7 3 NI BRGS A AN P 842
il 5, ik A R, VAR e R . AR I, B R AR A M, B R AR R S B A2
AT

4.3 AP ET A

4.3.1 AR 5 1 B KIHAT O

AR I S ) GIESF RS E AT AP SH R SFEL), DR ARER (fF2
SEHARAR AT LR EZ GG, ~FRBT — RIVATNVE LA 5 B B A TR .
B IE AT G AT iR m R, WEFE A RLEE G T T & R AT SRR, FFR SR
FIRIE . G TFPE . NIGYELE RS, BRI IR B RERBHE R . IR BCRSE i B e A
FHRTINE: £ G, AR EROA RS HSHATE S L, ARG R E 5 R
USRI T 5 RGO A TSR, WRSERASEZA L TRZHPIITIE; W TR 2
W ARATTRAT IS FIEE LLA R 44 SGHATINAS 5 AR AR IS L L As] 20 e (0 iR UD R 52 ) 45 R ik
TS R, AREEANTREI ARG RS KI5 KRG R i sl EATF K
AT IR RIS G AT GE v 0 AT, P EORA IR T AL & 2 BEX 5 A8 B 5 DUEAT & BEE AR o

A A T AR NP G ) FEARAT I DL R AF, RABUAT T 22 5 ARG DL«

4.32 RERZZAT AR LTI

NERCR AP S G Ak PE R BRATAT . SRR RAIAE Sy AT ], RS (EdE
SEHARA T AT LS FZ 5 E BRI E WG OLEEATIL S MG aHr, MR hssi &
B AR RE TN ISR, g5 A RN E e 2 mAR IS 55 AT 5E
W TR) H B R 58 5 RS B B0 A8 By Bl id b7 2 H A& 5%sE by e R TR B & FRAM ). R
KA LS BATFHBARE DL X TR A MR R R, FH . X [BIEEE 5 A% 2 K el
BB DUILIREDRBAT Gevh, IR R 2 BRI UL N #EAT Bl

AN, RAEDBBH G Z WA W] BT EA LT 28 5 A ot Fnik (57 H 58 5



SRR GRS R RS (LOF) 2022 R4 3 R E

4. 4 5 A E S B RN SR I LA

BAREWIN, AREERBHEIG KR N-10. 36%, [ ST LB R 2% A -10. 31%.

ARG T ERFE T, S REFIRE RS,

RGN, RO E R s AR Rr L, At MBEREE— P ICR, BERAH LR XS AR, i
ARRAER T b 75 RO 52 WS SAT IS IR ], BEVR T St A% [0 53— Dot JE AR AE 00 P DALRT SR IBc A
T S5 JE S ) TS PR A 6] R R T, SROTHR BT Ak — R R, Bt nl . s, [®
b AEs, JEMANAS B R ERACT . LIS HET SE H SCPr M RS T A, BB &g . IE
FIjH, FouiRE K. ARSI

RGN, A HBRORCE, J19 BRI G 5™ B sl AN 5 M I A AR 1L .

4.5 MEMAEERE ANBEEE R ETE R
AR I, AT SR BESE 20 S TAR H G 5P EAR T T 73 7t G S Mm@k a NECE A
“HN .

§5 MEAGHE

5.1 REMIRESHTAHEHEN
5 i el ORBD | ORI
1 B - _
For: S E - i
FFESEIE - .
2 PEEETE 113, 376, 493. 13 84. 52
3 | YA BT i i
Hr: figg i i
PSRRI SR i i
4 [GRRTA T i i
Horr: i i i
1% i i
LY i i
BUIE ] |
5 [RANIRE ST i i
L SR R ) SR B A - -




B AR i EREUIE R RS (LOF) 2022 4F355 3 TR

6 (Mg TR - -
7T BTG RS AT 20, 535, 686. 45 15. 31
8  HAhTI™ 233, 903. 17 0. 17
9 |&Ih 134, 146, 082. 75 100. 00

5.2 MEMRESNER MX) IEFHHRBRELFHRERE I
AR G AR IR AR IR MAFFE IR IE

5.3 MEMIREAT WA RE B R R FEIERRAS

AT AR IR AR R ISR KATFEHEIL

5. 4 IR FOMME o F S B 1E BB R/ N HE P AR 2 B2 B B A

5.4.1 EWIRZA ROME 5 ZEH = HE LB R /NHEFP B BT 48 BRI R R 3 A
ARFE AR AR ARFA R AL,

5.5 MEMIRE I EHER P RNMEFREAS
AFE AR ARG 657

5. 6 R EHIRIEA A 52 S B 1#E LI KRS AT LA B B B 4
AFE G AR AR ARG 67

5. T MEHIRIE A RME 5 H ST 1#E HLBIR/DNHER BRI 4 B SCRAESR 3R A 40

AT AR AR R AT B SR IE SR

5. 8 WMEWIRIZA RME GESH - #E LI R/ HES FIHT T2 SRATA M BE B 40

ARSI GAIRE WA R SRATE A

5.9 MEHIREA RUME HE ST #E AR/ RRT 2 RS A

~ihE b7 3 4
75 B e 42 BEH (=ELIUN .
R s (5E) Y LA (%)
R United Stat

UNITED STATES 0I LTI , 22, 068, 822
1 ETF es 0il Fund 17.39

[, FUND LP =, 93

LP

INVESCO DB OIL F FARIFF | Invesco DB | 22, 056, 277
2 ETF _ 17.38

UND =, 0il Fund 92




SRR GRS R RS (LOF) 2022 R4 3 R E

Aberdeen Standar

Aberdeen St

L RIFF TR 21, 058, 624.
3 d Physical Gold ETF N andard Phys 16. 60
X 77
Shares ETF ical Gol
United Stat
UNITED STATES BR LRI TR | 15,704, 306.
4 ETF es Brent 0Oi 12. 38
ENT OIL FUND 7 62
1 Fund L
) . WisdomTree
WisdomTree WTI C AT TR ) 14, 367, 582.
5 ) ETF Commodity S 11. 32
rude 0il 7 o 47
ecuritie
. ProShares U
PROSHARES ULTRA L RIFF T 6,476,951.5
6 ETF 1tra Bloomb 5.10
BLOOMBERG CR = 9
erg Crud
ISHARES GOLD TRU LZRIFFHL | iShares Gol | 3,746,913.3
7 ETF 2.95
ST Y d Trust 4
ProShares UltraS ProShares U
L RIFF T 3,645,018.8
8 hort Bloomberg C | ETF & ltraShort B 6 2. 87
rude 0il * loomberg
United Stat
UNITED STATES 12 LTI 1 2,090,172.0
9 ETF es Short Oi 1. 65
MONTH OIL 7
1 Fund L
iShares 1-3
ISHARES 1-3 YEAR L RIFF TR 1,527,346.5
10 ETF Year Treas 1. 20
TREASURY BO Y 3

ury Bond

5. 10 #FEH SR B

5.10.1 EER B AT UESH KRAT EEAIPUE IR A ERAER & Hfl H B —F N2
B AT AT
ATE GG+ A2 ISR RRAT BRI BOA P8 5011 SR A, sAE S gt 0 AT — £ N 22 ATF

WEoT. AL

5.10.2 ZERBHH+HRERGE HEE S R E S EBEEE

AT GAIR T WIARRFFA BB, I 2 & & R RLE ik i 2 A SR -

5.10.3 FHAh BT P24 %

R 2 S (NRATD)
1 RIS B
2 |MIUUESE K -




SRR GRS R RS (LOF) 2022 R4 3 R E

Igidiedl 15. 55
INEE &IPS -
7 AT 233, 887. 62
LAt RSO -
LAt -
Gt 233, 903. 17

O | N[O |0 |k | W

5.10.4 1R &5 HRFFH KIAL T e I I T 4% #5155 BA 4
AT AR IR AT AT F B0 e 555 -

5.10.5 H & HAR A 144 B B2 HP A 7R VR 8 32 PR 1% 1 i 4 B
ARG AE W RAFFA R ERT, MA@ RS

5.10.6 R A S E RER KM 2R E S
DRIV 4 FiONJE DR, B L4 v T o 12 A0 LB 11 49 T R AT BB A E R 2

§ 6 JFIAE MR

B iy
55 S A B 323,911, 799. 70
Fir A5 JU 3 ) 4 i R D) 43 20 63, 101, 378. 45
e A5 T 1) 25 4 i B2 [ 47 A3 158, 139, 953. 60
et WA I B S5 R B A (R Es /b B “=7 JHE)D -
A5 S I AR L A B 0 228, 873, 224. 55

$7 ZEBHEANCGHERREREARST 7 WA
AARAEI, S B AAE A S A A

§ 8 MEHARKRERESKERSIFEHHHE LR

§9 MR HEERRPIMMEESR

9. 1 EMINE—BREFEESHFLAIXBIEGET 200K 1H 5




SRR GRS R RS (LOF) 2022 R4 3 R E

9.2 MBI E PR M ERE R
P

§10 HEEXHBEZR

10. 1 #EXHEZ

L E WA BRES i HIE 7 4% 55 3 4 (LOF) AH L HE S A
2. S TRINEE S B A BR A 7 ENE R

3y ABWAEREE b RS B R4 (LOF) EeA TR

4, AS AR dh L ROIE IR 0T 2 4 (LOF) $H 55 1 B 5

B AR T ST N AL O 45 i (0 2 T T

10. 2 FEB0HE 5
HEL TN/ SRS AR AT

10. 3 & AR
P AT AR IR ) 25 0 5] A0 A Hb 25 G S0 AT D), B AT T A S0 S A

AR A E PSS A, A E RI3EN www. citicprufunds. com. cno

AR S A TR A A
2022 4F 10 A 25 H

10



