JOREB R EAMIT R S AR BUE R 15 k4 (QDII-LOF) 2024 4E255 3 R &

IRIEHFHEEAMFR SEFREITERREES
(QDII-LOF)

2024 5 3 TR T

202449 H 30 H

EEEEAN: TRESEEFRAA
EEREN: FEHBITROERAH
WEXEHBE: —O-lWE+HA=+HAH



| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

8 EE#ErR

B PN W H P2 S ARIEARIR S A B R A R B3 2 T R
R B R, I A AR BT . R IR A SR M AR A Bl B AT

HEFRE NP ERITR AR A AR AR S S FHME, T 2024 45 10 A
24 HEM T AWM F IS Habn . PERIABR ARG SN, FIEEZ
NEAFERBICE . R PR s =R,
BB K LRSEE H L B 57 (0 JE 0 R G ] R 4 B, (AR
& BB
IS SR AMCE IR BRI BB R, BR G EE 3 sk
IS0 ) S A 4 P A S U I 1

ARAR A I & TR R R T

A IHE 2024 £ 7 1 Hig2 9 H 30 Hik.

IEE

& HEET MR

B RAR IR GES A e (QDII-LOF)

A TR il LOF

B4 A0 162719

A2 gAY 162719

sl R4 BT

HeEFAMH 2017 42 H 28 H

5 T TR 4 0 L 632,731,928.93 i
A J 4 SR P G 3 2 B A 0 SR, 3 o A [
BRE P A R ANECRE AR BT B, J RS 4

P POt A bR A FR B RUIRER , 18 SR ERER R ZE 1
/Mo AT 4 F7 G5 A E I K % 5 L g L g
22 B 14 1 5 PR A 25 88 1) 26 0B AN i 0.5%,
FEAGERES IR Z AT 5%.

2



| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

A G E BT B AL &, EIERTEI T,
775 R AR g E G 1 3 b S bR R 1 2 TR )
BT PR i 125 58 (R 2 0 fE I AE 0.5% LA, £EER
ERVRZETEAAE 5% LA o U EAIAR A5 2500 it AL 0 1
B o AR A 2K 3 B B i 2 5 AT R R 22 B
TRV R, e 4 BN VR A B i G ER i 5
. ERRZEI DY K,

P A
AR B 4 P B T B A S [ AT O R S A PR R AU
F A B A% RO T 1 B AN AR 2 4 B R 1
80%, HAMETAEBLEE &5 1) 80%, %% TR
ERIE B SR AT R AR B A S 4 b
T 22 5 B 5 4 1) L AR AR T 3 4 8 7= 45+ E 1) 10%,
TEFNRR T 40N A2 S (FAE & g, B4 mk 3030 H 78
— A DL I BUR 53 257 AMIC T 4 57 1E 1) 5%

R 95% >\ [ T3 U (1938 B¢ 97 56 [ A il o ok 5 A 77 48
HU i Z+5% =<\ [ TiE AR 2 (BE)
REEG AW ERE S, KRS & TR A S
& FEMESSRMTTmES. ARSI NFEH

JRUB AL 2 R AIE B, EECRH A EHNEIREFR M LI,
HA 5hrmiase. LA RIR BT RER IR E T
FEAA T IRV A B AR AT o

HEEEA IR IR G AT IR

HEFEE N o [ RAT I 0 BR A 7

BEANE P AT A4 FR | BANK OF CHINA NEW YORK BRANCH

BAM R AR NI | T EBRAT AL T

JURGETA | TURIESA | RIERA
=R AL AL
(QDII-LOF)A | (QDII-LOF)C | (QDII-LOF) E

N> Gk < 13 N TR AR

f17H LOF




RGBS A IR SRR SGE S B R S (QDII-LOF) 2024 455 3 IR

NERFEEHZ G5 | 162719 004243 019710
AR N B R | 404,246,438.66 | 220,703,542.00 "

“ " 7,781,948.27 1)}
G ISY i

e TR A A R B (QDI-LOP) AS AZE N R M4 (4 44 : 162719)

Ko AZKZE ST I A 55 (4 84S : 006679), A2 S ACHIAN F1 7 AR S AR B AR
I RERN A IS (QDI-LOF) CEHCEARTHE (naifis. 004243) K

CRE U B34

EZR3E eIy %

8 FEMFHEIIMESHERI

3.1 XEMEHER

(ARG : 006680), =& ZACHIAN A7~ C3EN B A A0
IR A MR R (QDI-LOF) EFEZEA R M4
(B : 019711), A GARIBALHIZRESR N IR M A R4S .

(i ehg: 019710) K

A NRMIo
5 e
(2024 £ 7 A 1 H-2024 49 H 30 H)
. ~ JURIEEN | JURIEES | JTRIEE
F B S Fe bR
VEMEi=R Fri TR EL Frim TR EL
(QDII-LOF) | (QDII-LOF) | (QDII-LOF)
A C E
1AM 2 s Bk 4,174,489.38 | 1,849,307.59 62,579.05
‘ -87,379,349.5 | -47,379,476.9
2 A IHFE -628,155.77
3 6
SR $4) 38 4 A3 A 1 R ) 31 -0.2100 -0.2124 -0.1317
‘ 905,032,658.1 | 488,490,313.7
A ARG =1 E 17,362,145.84
2 0
SR IE S BFHE 2.2388 2.2133 2.2311
E: (D Frid B SHaAN BRI AW RS2, thA




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

P e SE bR AT AR T 81

(2) A Csedliiam g AR BN Bebtla . Hflen (AE 2
FEUMEAE B aE ) FHERAR 5 5% A ANE FUBAEL A7 % Ja (R, AT DA ) 2 5k
Pz i A2 e EAR B U

3.2 BEHERI

3.2.1 EEHAFENE KR K5 R ML 4t bR e 2R 1 LA

1. ITRIEFHAMER (QDII-LOF) A:

| kSRR
| v | g |
N ELERLES o | Rk
B B FAAUEE | REUEI S o OEE) @—®@
ZFD FbEE
@ EAE) @
k2 = A
Ejﬁ ' -8.50% 1.31% -9.07% 1.36% 0.57% -0.05%
‘ﬂ‘ */\
%—35/ M -13.58% 1.19% -14.69% 1.24% 1.11% -0.05%
Ak — -6.36% 1.15% -7.68% 1.18% 1.32% -0.03%
o =4 81.46% 1.90% 67.92% 1.93% 13.54% -0.03%
o 2= ok 150.62% 2.40% 80.28% 2.57% 70.34% -0.17%
HEEESE
6] A= Rk 123.88% 2.12% 56.10% 2.27% 67.78% -0.15%
245
2. T REFEHAMWIEE (QDII-LOF) C:
. | MkgEERER
| R | e |
N ELERLES . | FeHER R
B RinEE | RIS A OEE) @—@
D HbEE
@ EAE) @
k2 = A
Ei ' -8.57% 1.30% -9.07% 1.36% 0.50% -0.06%
‘ﬂ‘ ;/\
Ef/ M -13.71% 1.19% -14.69% 1.24% 0.98% -0.05%
o -6.64% 1.15% -7.68% 1.18% 1.04% -0.03%
k=4 79.36% 1.90% 67.92% 1.93% 11.44% -0.03%
o2 A 145.24% 2.39% 80.28% 2.57% 64.96% -0.18%
HESS
[F] A= Ak 121.33% 2.12% 56.10% 2.27% 65.23% -0.15%
B4




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

3. [T RIEHHAMIEH (QDII-LOF) E:

b4 L st
Vi K g L i
il | ORI B s
B B ThrfEZE | RS o O—6 @—@
FO ® %@ R %=
@
SFE A
J}fg* ! -8.58% 1.30% -9.07% 1.36% 0.49% -0.06%
N
Ei/ M -13.80% 1.19% -14.69% 1.24% 0.89% -0.05%
HiE &S
[F] A= Rk -5.33% 1.15% -6.59% 1.18% 1.26% -0.03%
B4

322 HESSRAKCIRESRTHHHUFENKERZ) LSRRV SHER
AR I R AR F T HLER
JRIE S AT R S AR PR B SR 5B 2k & (QDII-LOF)

St Al ER R 5k

i

~

(2017 %2 A 28 HZE 2024 %9 A 30 H)
1. JTREHEH AWML (QDII-LOF) A:

PR I v S 2 25 g S Boxt LE

164.15%
140.70%
117.25%
93.80%
70.35%
46,90%
23.45%
0.00% 1
-23.45%

-46,90%

-70.35%

2017-02-28

2018-06-04

2013-09-09

2020-12-14

2022-03-21

|— /% SR RBIES (0DII-LoF) 4 — IbEE |

2« T RIEHHAMIEE (QDII-LOF) C:

2023-06-26

2024-09-30




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

162, 265%

139.08%

115.90%

02.72%

69.54%

46,36%

23.18%

0.00%

-23.18%

-46,36%

-65.54%

V%N me).

ﬁmmﬁ
v,,.'ﬂi

i

2017-02-28

2018-06-04

2019-09-09

2020-12-14

2022-03-21

2023-06-26 2024-09-30

|— % ERITRSER (0DII-LOF) ¢ — (bR |

3. T RIEFEHTAMIEE (QDII-LOF) E:

13.68%
11.40%
9.12%
5. 84%
4. 56%
2.28%
0.00%:

2.23% | |\

-4, 56% !

-6,84%:

-9.12%

2023-11-07

2023-12-31 2024-02-23

2024-04-12

2024-06-12

[— e amiEs (opi-Lor) £ — SR

8

EEUN e

4.1 BE&EZE (RESLE/PH) FHN

2024-08-06 2024-09-30

w4

55

AT &%
B4R

IEZF
Mol

i




J R IE B IR AT RS A P R BUIE TR

vt 54> (QDII-LOF)

2024 55 3

R | BAE | ERR
HE | H#

A EHRELH; TR
I TE A L A TR A
BHCIEFR 8 B £ 4 (LOF) whbgsel, PIEEE, m
L, | RPIEE B+, KA EUES
BLH A 5 R s B F M AEP .
AT A S B AT KT A R A A
SR TTRPIEA TR FEAM KRBT O FT 51
BLIAZ 25 B 7K e 2Ok IR B TR TR A F
e A A B SRR LY FREAE T A R, T
IR HIE TR REIRAC 5 R HIE R A E ) E R
BT TR FOE FR 5% Tz 5 BT i R 4
REWHELH, TR IERR RS RS A
UEMA &R L 53 (2021411 H 23 HE
FFCR AR BRI 4% 7 2 2022 F 12 H 21 H). I~
SHRSLHE; |RPIE K/l 300 32 5 Y
AR AT IE VS A8 5 BT FF 8 BOIE 5 5 0 5
TR BOE S 5 v A 4 P S e S A
RS I 4 1 4 (2021411 H 23 HE
ZRHL; JURHMIERARATE | 0o 2023 4F 6 11 H). T~

ki | YH 9SS S BT R AL 1116 - | 9.24F | R/l 300 A2 5 Y
IEFR RSN LSS FF 8 BOIE 5 5 0 5
H; ITRPIEEREER GG (H 2021
Gy BT A TR HOiE 77 4% 11 H 23 H#% 2023 4 6
RHREFREZE; TR H 11 H).J" & E1iE 2000
g E A 5 R GRGIE L5 B TR BOIE 7
TR SR EN WREeEESES
s Tk RS 23 (H 2023 4 6 H 12
5y BT 1 e 5 4 B 2 H % 202347 H 24 H).
SR ELH, | RPIE I % EHIF 2000 52 5 BT
TAENUE 32852 5 B TR E I R B A 4
AR EOE SR T R 4 23 (H 2023 4 6
MEEEE; R UER H 12 H&E 2023 47 H
B 48 3 A 5 Rk 24 H). 7R uE AR e
KIBHOEF R e K 3k 30 %2 & B i =R £k
RSN RS IEFR AR ESSH
B, TR HAE LAY E (H20224E11 H16 HE
R Ty BAFF I e EiE 2023 4 12 H 13 H).
I 5 0 e e AP

LB e
A LNERESNEERESSH, “TIRE AR ESS A HEETARNH,




] R EEE IS A v T R S A PR O SR i R 4 (QDI-LOF) 2024 fE2 3 ZRFE s

“EAEHWI N AT A SRS . M ERARE R e B e e B, <
W S99 A0 AR H 39120 930 28 = o B AR AT A S H 39
2.0EFF M B2 SCRE AR FEIE B 45 S AT W h s i S E

4. 2R B A AR SR T E L

AR N, AFESE PN (P N RIS ERESF 55 a5 ) &5
A RPAIMEIEEEF FEE IR A R SIS E . A3 K
SEAE M B ST R N B RIS 3 G B8, A5 R 1 1 KU (R 2tk -, Dk
SR NBOR A . ARG W EIZE A G M, ERFEERFAA
HMEERAT Ny, FEERBRE IR & R IR & & R HIHUE -

4.3 AR GE LA

4.3.1 AFR 5 H ERPATHE R

AEIE I RE R R AR R, INERAS S o IR ) A R
FiE I SR AT A AR R I A AT PR, DRAIE S AE 5 SR SE B .

E A8 RS (1 P S5 1) 7 T, N T RN 1 ARG (A 5 % e R ok E R AR R A
B, B A IR BERR b ZRVE T Fl L e, R H A SR BEEH A
AIDLE F R, R SRR R FR B A AR AR Y . R SRR,
Sl L8 7 (G N T v N 11 o o A o 1 VN o 0D PR/ S
PR A o SRR b XU S AR 23 1)l I #5252 it
EAT S Wi A S T, SIS A b RGBS s ) s FE A I I R R B AT
A8 By A IR AR I W SR FE A%, SEIAR B KU (1 3 J 1

AAREIAN, IR ATAE 5 il B SR AT SO R A7, AEMIRBTHE 23] T
APRRE, RIAEAEFIA AP 5 I

4.32 RERZ BT AR TR HH

RGN, AAFCN A REAES S5 H T2 =ZmZsH, A
S RIAE 5y BRAS I () B30 58 S B I AZAIE SR 24 H BRSC B HY 5% HIE B 36 A 6 11
BINTE RO AR BT 20 G DR 08 S 7 SR A A & R AR IR AL 5, A R IR 4
HAEE JEAT 1 ALRE R

ARG WIN, RKIUASE G W] HE 3 BN 2758 55 A i S (10 572 58 5 o

o



| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

4.4 5 AR S BB SRR RV SR I Ui B

AR FE G BREEAR PR BN 1B B0 2 B A T R 5 A P HR A, R AR S T 8
S HATER 8 DA BT, X [ B R T AR A PR R AE PRI AT

2024 47 3 )%, IS E AT R 54 E R R 2 8.02%. BT 4
BRA GG K AR, SEUFE MR KIATE R B BT A, [F, A ER
T SR I T 45 117 3 UM A BRI 11T 3K AR 2025 4F H B A I el 7R
TR LT R, AR I T BOR B R RIVE . TRk, TR
X EA TR ReH A LR HHIL, 2EREFIEKIUHA TR ; [, BT 6 A
OPEC EAi# T Q4 iBHH™, BT WA, &AL RIMAHT . R4 =
TR, 2025 4 48R S I AL RO g B A B 70 JIRRIR, SR, SEEERE R
JERIRACA B Hp 2R 25 SO AN SR A T BRI A, SRIRAETE 9 AR BER., M
SRR ERE, M ERMBCATEIR . 75—, ARG 5 T T 30U
S rRIBT AR, DT AR B A R A

WG W, A4S 3 FORIGE A R HAIRE AR EL, R4 BObR 148 0 i i
R B HAU R M R F R B B R A A, FEARAE AR 1) 48 U e S FA R (AR Bl kAT
PRI AR . HRE N, AT S AS B A0 R L[] 1R, eV P A R A KUK
.

AR, AKeG A IS RS EIG K3 -8.50%, C RIS MAIFE
HEKAON-8.57%, E RFE B EIE K2 N-8.58%, [FIHIML St ARkl as 2
N-9.07%.

4.5 MEHIAREETFE ANBEE S T = FEE
I, AR R M BES: A TAE AR &M A A NCEAR A A
B B G AR T LT I s E .
& BREAGWME

51 REHREZEHAEGHENL

E: S g sy il =

e 2=) i H SRR MT)
11 (%)

10




PR B T R P B R VO

4 (QDII-LOF) 2024 %5 3 Z=EER S

1 &k 8 1,229,185,353.91 84.24
Horpr Ef 1,229,185,353.91 84.24
FHESEIE - -
i - -
s L e - -
2 e ey 40,761,306.94 2.79
3 [ 7 Wi 2 5 Bt - -
Hrr: i - -
BE SRS - -
4 S RAT A S BT - -
Forp: il - -
JH TR - -
AL - -
BGIE - -
5 SN IR A 4 il 7= - -
Forr: SEBr = [ i S
S e ' '
6 My TH - -
7 AT AT FRIE ST 4 1] 4 169,213,131.83 11.60
At
8 FoAth 5% 7 19,986,481.12 1.37
9 At 1,459,146,273.80 100.00

52 MEPREZENMER X)) EFTHNRERFEEERR 6

EZ (HiX) ~amE (NIRRT I) 7 R T B L] (%6
ESE| 1,229,185,353.91 87.12
&t 1,229,185,353.91 87.12

E: (D ExR X)) 2%
(2) ADR. GDRIZWE{FIEIE

AR IS S AR

11

FEUEFITE AU IE SR A2 5 T E
UEAS B HE R HE SR 52 5 BT A 5




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

5.3 MEMIREATIL D RIBRE RFERIEREAS

Ak

~AehrE CNRMIT)

SR

BEHE L] (%)

Lu
He i

1,229,185,353.91

87.12

JEAT R

Tl

A5 H W A IS T 2

H % 92 dh

29T ORf

SRl

FEBR

I %

NER 4

Pl

&t

1,229,185,353.91

87.12

T PAEp SR o2 AR (0 [ B3l FI AT M 20 St o

5.4 MEWIRIEA YME 5 ES T8 B DRI AT 2 BER AR

WERE B4l
Fir
Ft ik
&
T &%
‘ L AR |
| Aaek | Ad4k | ifk | . ikt N St
= (Fe30) (30 (A ITIE S (B B i Lk
]« J6)
it} il
Hh
% (%)
[X)
il
2]
ConocoPhill COP i ¥ | 319,106. | 235,416,964
1 ins FRIEA US ﬁ 00 51 | 16.69
5
Ft
il
EOG 4
o | EOG | 1F | 38 | 151,248. | 130,288,004
2 Reslonucrces EOG % us | % 00 06 9.23
i
i




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

it
il
2]
PSX & % | 132,762. | 122,290,095
Phillips 66 - US f 00 88 8.67
5
it
il
2]
F':g?rroalt:l?; TR Mpci % | 931410/ 106327,486. |
TH A ] us | 0 81 '
Corp AL
i
Fir
9
Hy
Diamondba FAN %
Diamondbac | ck BEVRX e |ir % | 55,069.0 | 66,527,524.0 4.7
k Energy Inc | A& R o 0 3 '
_ us | %
] o
Vi
it
il
2]
Valero Valero ¢ | VLO g % 65,219.0 | 61,710,819.2 437
Energy Corp W us . 0 5 '
Vi
it
il
2]
HES UE % 58,148.0 | 55,333,922.8
: H: I\ = Ay 2 y . y ] . .
Hess Corp | #Mia® | - o i’ffi 0 o 392
2z
Vi
it
4
2]
Devon P DVN x 188,421. | 51,651,752.2
Energy Corp HCHEDR us 00 6 366




JREE TS E AR SR EGE R R4S (QDI-LOF) 2024 fE55 3 ZERE

5
oS

EQT
us | _.

153,699. | 39,462,392.8
00 5

g
H #

9 | EQTCorp | EQT A 2.80

Coterra fit iE

. CTR

WA AUS
R A #]

1 Coterra
0 | Energy Inc

225,585. | 37,859,305.6

00 8 208

H

TE: BEAE T HES AU RS0 52 = T 3 A0AY .

55 MEWREFFEHER I RNGFRREAE
AT A IR ARFFA 157

5.6 MEMIARIEA SYME 5 ZEE T $E IR/ HER KIRT T B B R I 4H
AL AW E AR RFFH 557

5.7 MEARIZ A SHE b B 57135 LB K/ INHEAS ORI+ 48 B SCRFIES:
B4
ARSI AR IR AR FFAT B SCRFUE SR

5.8 MEFHIRIEA SOMHE &S H = 3E ELBIR/NERA BB L4 SRATAE R
Lk
AIE ARG IR ARFFA S RATA o

5.9 MEMIRIEA SYME 5 BEE T GHE B KM HEF R T+ B2 SRR P4

3

#* & | BIEH B Ny IR o

75 | REe A i ‘ (=S5 PN B PE
Sy = (NI

Bt

%1 (%)

1 ProShares Ultra | A%2Z | 52 5 %Y ProShare 40,761,306.94 2.89

14




] R EEE IS A v T R S A PR O SR i R 4 (QDI-LOF) 2024 fE2 3 ZRFE s

Energy

A | 7Pt | Advisors LLC | | |

5.10 BEAHESREME

5.10.1 k%
s

WA, SR
G| H AT — AR B ATFETT. AT,

BEATHT AR SR I AAT BRI BT AL R

5.10.2 AR A A, ST A AT A% B ERER IR 2 e R L E 1 o e B 2
JE RIS I o

5.10.3 FHAhBE =R R

¥ 5 LK EH(NRTT)
1| A ERIES
2 | NGRS R 9,305,192.19
3 | MU 376,050.65
4 | RICRE
5 | NHSCHE R 10,171,324.06
6 | HARRSIEK
7| FREEDREH 133,914.22
8 | HAth
9 | &it 19,986,481.12

5.10.4 REFIRFFAKIL T 5 BB AT 82 8557 A
ARSI B AR T R AR FFAT b T8 BT w] e 5157

5.10.5 R & HIRET T4 B R P AR NUE Z R B AL A B
AN e AR T R AT A4 BRI S IR DL o

& FRAE&BHEF)

AL A7

i H

JURER | TTRIERM | TR IER

15




| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

VERiEiE VEPEiE VEREEE A0
(QDII-LOF | (QDII-LOF | (QDII-LOF
) A ) C ) E
‘ 416,429,899. | 217,076,782.
e 5 WA 3L S 40 i i 622,920.79
04 72
83,491,000.6 | 66,063,549.7
RO HT 3 1) 5L 4 R D 40 , ; 7,669,797.41
‘ 95,674,461.0 | 62,436,790.4
el AR S A TE) 3 4 R s [m] 47y 510,769.93
5 8
5 BARAE] L SR B sh i A (4
AL <=7 HA))
404,246,438. | 220,703,542.
2 BRI R L 4 10y s 66 % 7,781,948.27

DRI X N R i S S v I i

g EEEEANCHERREBRREEE 5N

AN, FGE B AT

BRI DL

8 #FAXHEZR

8.1 FENXMHHZF

BEd A F. I8 [m] B Sk S AR 3

L B M 2 V) O T B 5% L A O e 5 AR i BOIE SR B A

(QDII-LOF) &4

2. (7 ROE B R E AT A S A PR BOE TR B R & (QDII-LOF) &
I )

3. (R EHATIR 2 "I el 55 )

4. (7 RE B E AT R 5 AR BOETF R B Ak & (QDII-LOF) L&

16



| RIBB S E A R S AE IR BUE S B34 (QDII-LOF) 2024 42 3 =i

Q)
SRR E L
8.2 FFHHE &
JUHRATTINTTEER X BN KIE AR 1 SRR E RS 31-33 1%

8.3 EFITX
LASHIE B PR AT AEE N ) S 2 A B, AT 4% AR 9 ey S AT B A
2. b Al . B4 B P M HE www.gffunds.com.cn.
ITREGEHARAT
—OZNE+A=+HH

17



