[ 28 K 2 7 i I B R 5 FE 9 4 (LOF)2014 4E 57 2 RS

E R KFr i B %4 (LOF)
2014 4E28 2 RS
20144 6 A 30 H

EEEHEN: BERESEHARAA
EEFREN: FTEHEBRRITBEHARAF
wEEHEY: —O—NmELA+HN\H

Filoidti12m



] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

§1 EERR

R EHENNHEF S LEFRIEAIR S PraGR AR B BOCE . = T IERR
R EE KB, XTI A AR SR A PR SR R AR AN G BT T AT

HEFEE NP EERERAT R A IR A FAREA LSS FME, T 2014 £ 7
A 15 HREZ 7 ARSI 55 fabn . (HERIMBEH GG FNE, RIEE

BN BENEERRICE . 1R PR 8 R .
BB O RV LSS - Eh U ST RS B s I 507, (HAMVER
RS G —E A

BB AN G AR A RZ I BT R, R EEE R TR
IS A 58] 15 A e < R B3 B

AT I 55 PR R A

AAREHIA 2014 4E 4 A 1 HEZE 6 H 30 H1k.

§2 EE @l

B IR B 22 K5/ (QDTI-LOF) (7 fRifk: EIERE &)
Fe TS 160216
A2 gAY 160216
S (B ARITEOEPIY 6N
FeaFEMH 201245 A3 H
e T AR 4y AL A0 24, 760, 419. 31 43
AR 4 30 T DR SR T i 5 o P T £ 23 O B DA K%
- FERT i 2R e RSB~ MBS &, JIRAE
AT RIS 1) 4 B 7 A B VE B AT R T 4 RS
T it T 3 R UL
ARFE 4 (BB SR O Se i e SR UERC B LL ], B
Pt HEng T At o [ S WAL S 7 ) 1 RS B I L L A1 A
B4 T st it o ) ) R LGB, AR S DASEHE T B L




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

BINS R R A G, fa iRAE T sl R 5
[ 5 WAL 2 S 587 A, USRS S35 B 4L 6 (1 B A XU
FEAERERE (KT A

R AR L B AR (e TRED  (d: DA

I SH R o
Rt it 5O
AHeg NH e i IS, EEE AN JIRIGES T
N WA TR E K GREAE 15%) DAY BRIl
PR 7 R AE e .
A 4 i TR I 4% B s < v B v T XU AT T
TG TR B S
BEEEHAN EREEESEHARAH
EEEEAN o [ WARAT e A PR A ]
WANE P NJESCAFR | State Street Bank and Trust Company
BEANR PR E NP oCA4RR | SeEE E AT

§3 EEMFMIPMESHFERI

3.1 EEMFH

b NRMT
1 111
T S FR bR
(2014 4F 4 A 1 H-2014 4£ 6 H 30 H)
L A S LB 2 ~160, 341. 36
2. AR 310, 907. 55
3. IOAY- ¥4 35 4 A AR S A i 0.0118
4. AR B4 T 1E 21, 309, 438. 08
5. WIRIL G M AHAE 0.861

e (1D AW OSSR S ARSI . BB AN (A& AR
W EAL S D FNERAR 5 B HY G BOAR A, A AR 9 A< 3] 2 se Bl e in_EA 9] 2

FEUME AL B &

(2) Friddt e SHR A EFERAT NNWEEE 7 2 & RA IR, ARG




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

B aE T AR T T AT

3.2 HEIHERI
3. 2. AR5 IE S0 FUFE KR KI5 RSt LB 28 2R I LR

gkt
N
|| B
ETieE: | e B
BB KRR N EnES - @-@
kxO | sz |
i) R
®
@
S =/
E?E— I 1.41% 0. 34% 2.11% 0. 45% 0. 70% -0.11%

T RSB HE LR i

3.2.2 HESSFRAMURES R HHBHEEKERE RS RS
BRI R F I LR
] 28 K 5 7 i i B AIE S B8 2 4 (LOF)
AT AlAHE G K 5 L S HL R U 28 2 P SR E H5 L

(20124E5 H 3 HE 201446 A 30 H)

2.16%

5. 44%

2.72%

0.00%:

-2 2%,

-5, 44%

-8, 16%:

-10.88%

-13.60%

-16.32%

-19.04%

2012-05-03 2012-09-12 2013-01-22 2013-06-02 2013-10-11 2014-02-19

|— EEAF®H S QII-LoF) dpHmER: ERE&) — L]
e (D) RSN H @B RN, S5~ & A& A RZE.

2014-06-20




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

(2) [FHE g e e 3EuE DL R i
(3) ARIEEHAFAERH AN201285H3H .

§4 BEAMRE

4.1 Z&2E (RESZLHE/PA) Wi

EARESIES IR | 5
s | WSS UL
GRIAER ] BATH IR

iﬁ WA BF . T
‘%(ﬁ\ Paloma Partners %~
o WA BT (4
W £1).2009 4F 6 F I E
o FHRESEEAWAT,
e [ERET (RICHI
10044 7D, WA R fif
Kk AR BT PR A ETR
o R T L K B 51
o BIEIF. 2011 4F 5

B | o) | 2012705703 - 10 AT E 29 A 50
e 100 $EHUIES R4
100ET G223, 2011 4 5
gy PR Bk 5 78 4
e HIEE, 2012 4F 5 i3k
o (LR 5 L B
N B IHES (LOF) 3k
Bl S, 2013 4 4 Al
e, AAEHIATE 100 225
s R M BT S
i BN,

1. BEACHEIR H AT AT F I iR AR g £ 2 H

PHWI e R .

HiEREEAE, (T

2+ UEZF AV A 25 SCIE AT L iR 2 CUEZF L AL A G B3R 48 BRI BIAH R

4. 21 E I N A S IB VR TS 1B Ul B

RN, ARIEGE N HRIEST GEFRE) . GEFRHREIEEIE) . (k&
EHAT NV S HIEAR 2R S5H BRI RLE , MR AT e 15 [ AN




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

UM BLE, ABEWLER . BRI KRR BB SR 2 555
WU AT IS 2 G B, AR AR ARG ) 2t _E DR N TRESR K 2

ARG WIN, ARG AR KRR F RGO ARG AN TN, /SRS
FENEMAR e G R E, REENRAZ S BRI ZRIRAT 5 J HoAh
BTN, (FRPER L e, e, ARE SARSEIAPIE B H AR R

SV BRAG 5 AF G LR IE . ARy, S BN fRFFAL
izfE, IR R MEE, R OE M NIEAE R, ABIRESRREA
iDEERF Ve

4. 3R G ET U
4.3.1 VA G FEHRIPRAT 15 0

AIRE AN, RESE TN AGE T GRS A R A VA 5 il
HRE L) BUAHSCREE , I ™R 0 A SRR A2 1 1 FE MRS, R &A1 B 95 B
DRSS AN B RS AT A R ], A AR A 35 A 2 R R H 58 5, 7™
ISP RE BN A28 & MR 2t fanik 1 1R H SR 52 5, B R P00 455 BT A8 BRI
BT A ST A, VISLpiieR] ik T .
4.3. 2 A 5 AT ) E T

AR AN, AT 5 AR G PP B HAh A% 53 41 & R A AR R
RIAAE Gy o AARE I, AR IAEESA 7 5e T BN A 158 5 AR il ik 1 5
55

(|

4. AR N FE B BB SRR AL SR I UL A
4,401 T P A 5 B S e AE A 4 Hr

fEAIE 2014 4F 6 H 30 HEJARE A, FEEHAEE MM 0. 849 Jo LK
0.861 JG, HGTEMRE AN FHFEBKEN 1. 41%.

AN, KRR A G f R 2 BUNMERE k. MR MBURMERE,
FAGIAE S BEAN A S, R MR- RIE B4, HEsinE A 1R
K—Bib g, BT 2N T ORI 2R, m) SE o SEA B 7 1R it . AR TERL
HI R BN KSR U R TR S Jm A — E fedlk, s = E 4k 4k 147 1. 80%.



] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

TG VTR BRSBTS IR S AT
P Ics,  JE Sz b B Ba e, Rk I 4%,
4. 4. 2 it I 2k B SR I

RIEEGAE 2014 5 R EMEHEE KRN 1.41%, RIS R HEIR At
N 2. 11% GE: FEHDL S LR o).

4. SEEAXEMETF EFTH AT ESKHERE

JEB 2014 R =FF R, REEM M TR SOF R KBSk, £
FERHIK A R 42 BRE G AE JR AN S84 (10 08 IBCK BAHRZ R, A B YERAAR AR 5 10 E
%o HErERRE TR E 2w s, HELiritIt L2 X iint 2l
%, @R IHETH AN H, KO S ICH 2 A AVE RS dh 75 ROPR S SRk . [
I 2 BRBL T SEAR S AE A SR, E B BE AL AR SHEAT B4 R BT DL IR T8 Fa B
MECK, HEREHARTE SR ERXFERAE T, KR ERLE i 21E
TR P i BB i fl

§5 WHEASHE

5.1 EMRESHHEHNR

F e T H EH(NRTIT)

i e 4 Y

~

PRI LA (%)

Bk
=
|

1 a5

Horpre i -

FHERILE -

Lo -

R YR e -

2 HERB 17, 665, 390. 22

3| e i Bt -

Hrb: figz -

B SCRAIESR -




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

4 | ERATAE AR - _
Forr: iz Y] - _

15 _ _

b1

LI - _

BGIE - _

5 SEN IR 4 il B - -

Forpre SRR ) SE NGRS R Bt 7 - -

6 | MW LE - -

=

7 BATH MG E & 61T 4, 410, 696. 78 19. 98
8 | HAth 1w rs 849. 88 0. 00
9 | &it 22,076, 936. 88 100. 00

5.2 MEMREZNER GBX) EFTHRBRE LR IERK 0
TE: S GAR G WIARCR A B R LA IR

5.3 MEMREATILY KRB ERAFFRIEREA S
ARSI AR IR AR R R AL

5.4 WMEHIRIEA RME SESHFIHE B PHFRIET T2 BRELFERE
RSB A
AT A IR ARFFAT ISR KA T 0%

5.5 MEMREMFEHERSRNMEARRAS
AT ARG AR RFFAH 557

5. 64 AR A FOYME o H S B 1§E LU K /INHRAS BRI T 42 s 45 3 B 40
RIS AR ARRFFA 77




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

5. TR BRI A SOUHE & He 5™ @8 LU RN BT +44 B SCRAES:
B A

ARSI AR T IR AR FFAT B SCHFIE SR

5. 8B AR A SLUME & 2 S 5™ 8 LU R /INER A I AT 48 SRAT AR 3
Lk
AT ARG IR AR AT o

5. O B FARIE A SOUME & H ST @E LUK /NP BT+ 42 2 & B R A 40

§ e
pesy
&
K wa| | Anii |
Fep AR ] ‘ EEUN - et
' KE | s (ARG
fE It
7\,
%1l (%)
POWERSHARES DB I ,
1 | COMMODITY INDEX gf\ it gBrC;’m‘“OdiEZ 3,581,557.19 | 16.81
TRACKING AR g | Derviees
ISHARES S&P GSCI | | JF | BlackRock
2| COMMODITY INDEXED | 4\ | Ji Fund 3,109, 674.34 | 14. 59
TRUST ZET iy Advisors
Vi .
POWERSHARES DB | ETF | ' | DB Commodity
3 2,906, 041.27 | 13.64
AGRICULTURE FUND | 34> ?jé Services LLC
T
, | POVERSHARES DB | ETF g DB Comnodity |, cor yua oy | 19 g5
BASE METALS FUND | 34> "o | services LLe |7 '
T
- | POWERSHARES DB | ETF g DB Comnodity |, oo aca o0 | 1065
ENERGY FUND H4 "o | services LLc |7 EE T '
T
POWERSHARES DB IF ,
6 | PRECIOUS METALS E/F\ 4 gzrc?fzzdii(y: 1,299,711.32 | 6.10
FUND A v
ETF I BlackRock
7 | ISHARES GOLD TRUST i Fund 1,291, 743.44 | 6.06
He .
7, Advisors
ISHARES SILVER | ETF | JF | BlackRock
‘ 10,836.22 | 2.4
8 TRUST Fe | Al Fund 010,836 0




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

[ I | ]

5. 10 R AH & MvE

5.10. 1 A5 MY S G4 R AT+ 2 AE 55 10 RAT AR B 1 I 0 T 1 L i

BAER S il AT — EZ B ATFE BT AT

5.10.2 FEGBBHMAT T2 FEd, BARE THBEE S R E S EREREL

ARG IO o

5. 10. 3FA & THBE = H4 )

JP5 R EH(NRMIT)
1| fFHRIES -
2| BMSCIEZ5 7 K -
3| MR -
4 | NYCHE 352. 87
5| SR IR 497. 01
6 | HARIGK -
T | R -
8 | HAth -

9 &it 849. 88

5. 10. 4R G HIRFFH KA TR B B AT B B i 7w B
ARSI G AR T R AR RFAT b T 58 YT w] e 5157
5.10.5 REWIRET 12 B FAERE Z R LKA
AT A IR ARG SR

§6 JTFBAEEHFR

BpL: Ap

e 15 B HAA) 35 4y 40 29, 022, 581. 31

10




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

AR A5 HABE 4 5 R 4 i 109, 326. 22
e ANHR T A < O [ 7 0 4,371, 488. 22
AR EE R 7 AR B 4 0 -
i T ST IR 2 4 B 20 24, 760, 419. 31

§7 EeTHANZHERREEHAREE 5 AH

}

AR A AL B A RIZHE A SR AR G Bub ARG IR, ke
BENRFAARESE

§ 8 HENMFHER

8. IR AENMHHEF
1. B ZRKSRE i BE SR 5 42 (LOF)  JE A 1R
2+ EZRAEH i B4 B A 4 (LOF)  FEE M
3y KT R E 22 K20 L B E A 5 4 (LOF) SRR
Ay R A IR R T
B VEHZINELR A A I HAd SO

8. 27 TUHE i
AFESEMNERESEHARAT A S —— FETHIL O XA FH 18
S8 EMEEKE 16 2-19 2.

8. 3E Y77 =
SRS I & & S AT AE AL 6 8 TN A W] Pt b A B
RS AL TE: (021) 31089000, 400-888-8688
FPBFEE: (021) 31089000
AF MHE: http://www. gtfund. com

11




] 28 Ko i T I B I R JE 42 (LOF)2014 £ 28 2 ZE s

HRZSEEFRAF
—O—NEEA+N\H

12



