R IOVFRE AW RRS R EREGE

FEBEE S (LOF) 2014 £

—
—a
|—a

512

=5

2014 4£ 3 A 31 H

HEEBHAN: BRIV HESEHEFRAH
EEFEN: PEERBITROARAH
WEXHHR: 201444 A 22 H

£ 4=



A 2014 AR5 1 FREARG,

§1 EERR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

BEIEE NP ERURITIRD AR A ARIEAREEERME, T 2014F 4 H 17T HEK A
WA O SR SRR B A SIS SN, RIEEEN BRI, RS
NE AN DN b

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

HE M A GIEAREHARRIL, SH IR, BHEE (EE 3 Sl LA 4 ] e A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2014 4 1 H 1 Higs 3 7 31 Hik.

§ 2 LM

2.1 EEELRFNR

HE & RIFR CaESTii

H4a FARAY 162411

AN T 162411

S Y (S R4 (LOF)
R4ERAMH 2011 4£ 9 H 29 H

T IR I A0 AL A

21, 499, 664. 69 11

BBt Hbr

I R R FE B BB SR, SEBLE R AL A x
PRIGTE R A ROERER 7742 B EIE KR 5L 5T
P T i 2 1] P 1 359 B A 12 P52 ) 248 ) AR AN et
0. 5%, FFALRER R ZE AT 5% (DAL TTHE i)

A3 4 SR ) b SR 58 4 B S, BIAZ IR AR AR 4 4L
T BSAT B R P S AL A 3 i e I B R R A 5,
AR AE e 1) 41 a7 B S FL AL L 1K) A Bl 3 4T AR I
o EERRIREO CBSHEM . WaitEA )
SECIEIAG LW HR AR, S B R A

R FHHA 5 B VR AT I8 ) B4, 38R AT RENG T
HARAR BRI o AL I8 W] BEK— € BB 2k
TR T SRR A S e BT )
R, DRI BT G I, B2 5 &
A RGEBEAAR KR EER DL H 1.

b & e AR PRt A R IR R TR R (el e 80

SRS M NI o — A G PR AR BRI R 2, MU

S s TR AR e e LU ST

82 7 4k12 it




A 2014 AR5 1 FREARG,

WAk, BT U RS R

HEEHA el G E AR A A
HEEAN Hh [ R BEERAT e A R 22 7

2.2 SN B i AR SN R AR A

IiH 53 AN it ] BANGEFHEE N
4, Yot - The Bank of New York Mellon
Corporation
s . o
B iy - S AT
VEM ik - One Wall Street New York, NY10286
DAY/ b - One Wall Street New York, NY10286
IS SR G - NY10286

§ 3 EEWMFIEHMESHERI

3.1 EEM LSRR
wpz: NRMt
4 Y 20144FE 1 H 1 H — 20144E3
LTS b W F1H1H #3A
31 H )
1 A sl s 456, 309. 92
2. A HAF) 1, 158, 837. 95
3. IR ¥4 38 4 Ay A 3 )i 0. 0507
4. ARIE & FH = 18E 25,272, 733. 15
5. FARIE S B e 1.175

T LA Cse B a fe i e AR SN . BB aT . AN (INE A et EARS R aE ) f1
BRAH IS 2R R A, AR Dy A3 S a n B A o el AR sl i .
2. Frik 3k EFEARA B R NINEEEE 5 2 e 5 I A, TN S SEFRIR e /KT 24k T

P
3.2 &R ERH
3.2.1 AR EWESHIIHEE KR KL 5 RS LB IR R H) 8

[ GERE | EMRE | SRR | LR | -
B x| meze | wxe | asmmze | O 9 | @@
LE= 4.91% 1. 20% 5. 96% 1. 26% -1. 05% -0. 06%
/I\H . 0 . 0 . 0 . 0 . 0 . 0

&
w
b=l
H
N
=




A 2014 AR5 1 FREARG,

3.2.2 BEEEFAEMUKRES RIHHEHKRRD RIS RS RE A &
BN L

(2011 49 H 29 HZ£ 2014 43 H 31 HD
e 4 Oy E00 B 1 h e I 2R 5 [E) b 4 LG e B oA R )

P sk 7k 355 HE B
5384%- : ;
e
THEG% - LI e e o
g%: e A e aflf
g . b N M
R EEEE TN EEE
T - o g0 gdo0dQoq- - g« g 7
L O v T . N i N T I v | B o S |
o -~ — o o o o o o - — O o o oo o - - o o
Al TS B SRS R SO T O T N S S S B S B B S |
CCcococoococooobcocoocoocogE g
L R A
[— e G e R e — ol e bt e |

el HREG S FRLE, BRI H R 6 N NERIRUE#E A E, 8% 2012 44 3 H
29 H, AH: g ik & [RIPUE A 587 e & L

§4 BEEARE
4.1 E&%HE (RESZHNA) i

FYNTEYNeTT
B4 g | ESMBGERAR | oo ) e B

{EHR H 1 AT H 1

it ¥ AEVEE MOV AR AT
A AT AT I H Rl
ITAE DR 2% P 4 B
2003 FENINEF PO 4
EMARAR, %EHE
PR T S XU
- 11 4 S, RS K R
S, Resmp, &
BT 4 38R i 4y B
2013 4F 6 HlEEE DO
R S BN S Wl w3 )
8 BOE 757 #%¢ 55 3 4 (LOF)
HesH,

201346 H

HERE R 18 H

BN
e
Bt

B P

L AR H LR BT H 3 DA 6 0 15 i
2+ UEFF ML SGEMAT IS GIEZRAL MO N SRR AR BRI M%) BIAH G E

&
SN
b=l
H
N
=




A 2014 AR5 1 FREARG,

4.2 T 5 AN A S VR {5 15 L B

AIEAN, AESEENES (PEANRIEMENERE) (R NRILFE RS $ 51 5
EE) (BRI AN B S AMESF B B AT INED) RS TSt ) (s DObR
WA AR B I SR AR BOIE SR 0T 4 (LOF) B4 5 [A)) AIHARAH DGOVE AR AE « )
PR SCHEE, WRIRSEE A B 57 00 J5 0B A T B 58 7, AR5 133 0% AR ) il |,
NEEEFRA NSRRI 5, WA FRESMHRE AR T A,

T 52 11T 1) 3R G e RS A ER DA TR [ 5 | 2 1) i 4 W% 77 IR AR AL, B A TR SR R BT 52
TRECIE I B AR S AR A R I R A4 5 20T I AE —4F 2 N I BURH 5 27 T B 3 B 577 19
E AR T D%t . RGNS, %SGR A2 TR, BA S HTE A RAT
AP XU B 2K o
4.3 AP GT A
4.3.1 AF3L 5 B RPAT IR L

AR E N, FEESEHNEL A PAT IR R R RS VRN AR R EEESIE,
RAZ Gy ZHIE B KA REPAFEET . FHAZ S A8k S € SRR SRH0T
MEENLE, WORFTE B A RS H SR AT BERE. L 5IAT WGHAE 5
GE PG AR R A P E . [N, JEEE BRI SR e T A A8 5 A A 5E
RN TN EBHI R, b TANEE T A5 G 2 R BRI G 5 25 . 00 (IR
. i) Wl F 2 R LRGN R E A N . AN[EIIS (B] 6 T [J] 1) 58 2 AE Gt 225 o dr 4
BRI A L o
4.3.2 R EIRXHIT AR T A

AN, EESEHANRKRETARTHES S5 AT R H A AE 5 g b
[ I AL By I AR 57 24 H S FE T 5%

AN, AESRKINFH LT N
4.4 5 A S R BT SRS AV SR I U
4.4.1 5 HA N ESF B R RZE T

AFE R A E R TR ERERAR A R AR R R R 2, R R R AT AR i
TH. BUFRxtsgmabs 48 EER I T 5 R R 04

T KIAES 7T, 2014 4F—ZF K bR 500 Ha BUBE AL SR FE 2009 SEYI LR L ikiEash,
St bk 1. 3% BAEZE— H A IS — e 3 TR, IR 8%, PRI R AT 1 4 R

50 12 1

~
~



A 2014 AR5 1 FREARG,

TBORIE S AU o S 56 it 155 3 IR 1 b X 6 334 I RV X 7 3 500 A 10 24 E B A7 QE SR Y By
R, BIRBCA M G AR e R, (RN TS G A T TP KRR R . —ZREE R AU
EIRBR DG T 2R, (AR HECR . AHEICRINEK, 2014 45 1 FEMSHK
FEARERNE 5%, AL HYIRIE 17%, KL2hs 500 $5 500 H 5.

AR B T E AN BRI S EORE A MG B B L S 2 R F
AR E BRI AR T AT . AR RN RS AR FFLE 105-110 ETCHIKF: bR A%
LA AR ERE 91 380/ 5, 1E B SF 25 SR G BRI A Bl A R SR R [F1 ) 100
FICMHIE, SRR Z BRI . —FERRA NS B —RAR KNS, bR C O ERR R
RN IEHER LIRS TN 12 70/ H SR HEIZ) 8.5 36 7T; M3 Henry Hub K
SRR FE B FRITUIRE R, M\ 4 3670/ B 3 Jehdudinh @ E) 6 5870 LA LSR5 BopT RIvA 2 4. 4
kIt MR T kil %,

REVR 22 A e KO L, RS W AR 52 S P R R RIS AR K . BRI e il R 2 5
VP2 BT AR BB R, (HE TR RIS R K e 5 B S RS, S
SCHBAMEE R, REMERNETEEZ.

NRTCETTH, 2014 42 NR T SERRAE I 2. 5%, AR 6. 04, HRAK 6. 23,
M TER T 2013 FRERNCRFHERE . TFEIIM AT R RS0 IZHE 0. 9%,
6. 0930 A 6. 1475, (CATNIBHESNEER) 1/3. NRMWEHEFIT R e &R H2 ELR
A PR AS R AR 08 M0 3 S5O 1y H A5 2 A1 LA TR T T S R R R 25 K A 2014 4F — 2 fF
PANER B S 258 S5 AR 18 B AR AL B R R 22 N B2 1. 08%, 25 BRIL 384T 505 1O AR A b B R 22
£ 0. 85%.

2 BIRJUBER RN, AFEG 2014 4F 1 FEARMIFEEK 4. 91%, [FHEESHEMERR S Lk
5.96%, MyZiEE S FER E T AL G N L T A LA 22 5 0 S R A DG S

TR EHO B 51K 7S 5 164, BEEAE | ZRFEA — @RI E, 1SRG — ey g)
FIANEAE S AR . 3 R AR BB BI04 — e 5 o AR 4 O e Ui T,
BIETAR.

4.4.2 HEHNESHLSFEIR
R AHAE B, 5 A 2 S A E KRN 4. 91%, [ S bR R & 208 5. 96%,
HERINBRES —E&K)G.

PLEZESFEORE FILR, EER. AREHERE. ZOEFEINRE A, RERZEFE
6 0 12 1



A 2014 AR5 1 FREARG,

KENRRAT 4 SGCER . RIS A 5 A -

4.5 BEAXNEMES . IEFWHRATWESKIRERE

feRREIRIT I 2 P15 38 05 . MUZBUATFRN, FAREF T HBARE MK Al BUE 25%0E
WSS AR AR TP TE AR, ELZEE R B BRI I R A A e P ) ST B I A A2 P i g R 1 7
ah, I RTZ RAE ] RO ish iz, [Fnf, gelEz—Kish e S Masr 2K, Gl
AL DS R AR XS B BEIR RS SO AT 1 LA, AR LR 45
A, WIS EARIREN MR K. H AT BLA T [ PR Rl b gk O A A R
B it D PR R P AR AN B R

PRITEROL L — BARFFE R ETHEIET . 75 BEER T8, Sish 2
PR 500 ZRIGAIPIAE . XN TR T AL . (EEm T I R IR R AR 2, 31T
D BB S RIE RIS AT Bl 52 5 B AR

5 BEAGRE
5.1 REMKRE ST A S

Fs 73 H e (ANRMIE ) e BB ] (o)

1| B 24,123, 259. 56 91.05

Horpe S A 24,123, 259. 56 91. 05

Do - -

A - -

R R - -

eI - -

[ 5 A 2 5 % - -

Hobe i - -

Vi ES - -

4 SRIMATA R - -

Horpre aiyl - -

LI - -

Ll - -

BUIE - _

5 | KAREERB™ - -

Horbre SRR SEA
AR A R B

i TA - -

AT SRR SE H A 4 2, 353, 785. 69 8. 88

87 0 4k12 0T




A 2014 SEER 1 FREAR,

&t
HoAh B = 17, 894. 17 0.07
f=ann 26, 494, 939. 42 100. 00

5.2 MEMARAESNTER GaX) EFTHRRERFERIERR M

E X X))

AfrehrE (NIRRT

HEERHHERE] (%)

xH

24,123, 259. 56

95. 45

it

24,123, 259. 56

95. 45

5.3 | HEHIREBAT W RE B E LA RIER R A S
5.3.1 R EFRBEHERREAT U RIBERFBRERRAS

el

ARl (AR

HEERTHHERS] (%)

oy
Hen

24,123, 259. 56

95. 45

PR

Tk

FE 5 FH
)

T VH B

TR

A

EEBOR

HLE R 55

e

it

24,123, 259. 56

5.3.2 MEHIRBRIERRAZIT WA KRB R AT RIERRA S
ASFE AR AR FFAT B

5.4 JIRIE A SYHE & EEH A LLBIRNEFRIET 42 B R RAFERIESR R 4
5.4.1 R EHIRIBES R LA FRHME 2 & T 8 B /NP AT +48 R R A

TR BB A
i | HEE
o | AR | ARER | EER | it Zﬁf 8 ﬁﬁgﬁ -
(FE30) (H130) ) E2ditE] (B _ (A
[X) J6)
(%)
PENN Penn
1 VIRGINIA | Virginia | PVA US | 4 % H 3,549 | 381, 873. 21 1.51
CORP NG
2 COMSTOCK | RElfiftw | CRK US | 4 F[H 2,522 | 354, 531. 37 1. 40

8 U 12 1




A 2014 AR5 1 FREARG,

RESOURCES | &iH/AH]
INC
STONE Hris ge i
3 SGY US | 4% ] 1,370 | 353, 738.98 .40
ENERGY CORP N Y *H
HALCON Holoon B
n oT
4 | RESOURCES | =CO"TN K us | aiwy | :E | 12,811 | 341, 267. 01 .35
M/ E/NE
CORP
W&T W&T
5 OFFSHORE | Offshore | WIT US | 4% E3ES| 3,177 | 338, 327.79 .34
INC |
NEWFIELD i
BT A
6 | EXPLORATION - NFX US | 414 EES| 1,733 | 334, 347. 44 .32
EIHERA A
Co
SWIFT SR
7 i SFY US | 4% 4,965 | 328, 666. 10 .30
ENERGY CO | fEVE/AH] ®
MAGNUM
Magnum
HUNTER .
8 Hunter % | MHR US | 414 S 6, 255 | 327, 091. 78 .29
RESOURCES .
YA ]
CORP
GULFPORT | Gulfport | GPOR | ghiliik
9 i 737 | 322, 737. 07 .28
ENERGY CORP | fEJEA 7 US I *
ULTRA o
YRR E)
10 PETROLEUM = | UPLUS | 4%y EJEs| 1,946 | 321, 926. 72 .27
CORP TH A ]

5.4.2 R EHIRFIRB R A FoHE b 2 & 5 8 H B /N R P OB A2 R AP

FERUER R 4

ASFE AR AR AT IR
5.5 MEMIREFFEHFR I RNBFRRAEE
AFE AR WIRARFFA 657

5.6 M EWIRIEL A RME 5 27138 LI R/ HEFF BTRT 42 57 308 A 20

AIE AR AR RFFAT 557
5.7 WEARIE A RME 5 E S E BN BRI 4 B SCRRESR R 3

|

AFE AR WIRARFFA 57 SRR
5.8 5 BRI A SMME GRS T35 LB RN R BT 4% S B ATAE fh B R I 40

AMES AT WA AT E RAWTNE

L

o312




A 2014 AR5 1 FREARG,

5.9 MEHIRE A RHHE S ESFF#E AR/ MEFRET 2 2SR T HYA
AIE AR WARAR AT RS

5.10 HFH SRS MHE
5.10.1

e GG BHNVA RBUAFE SR VIR 445 00 R AT EARTEAR S5 I A B R 3 1 S
A TEIR S b AT —E 2RI ATFIRSE . T, TEUES R SR e e B
5.10.2

R G PR (TR 42 PR S R o e TRV 2 1) 46 M B P
5.10.3 HARBE =B

5 PR £ ONI)

T
df

A RIE S -

ESCIE S 75 Sk -

Mgl 2,483. 30

IS IpSS 302. 84

AT R 15, 108. 03

H b SGR -

SR -

HoAh -

O |0 || [O WD |~

&1t 17, 894. 17

5.10.4 M EWRFFH A TREIH R TR MESTHA
ARSI AR T AR AT b T 5 B 0 AT e e o

5.10.5 R & MR BB E P AAERIERZ RO
5.10.5.1 IR EHIRBE IR A+ 2 R E P AAAETRIE R TE LR Ui 3

ARSI AR T AR AT+ A4 I A AETIE SZ BRI DL
5.10.5.2 R & HARTRRAR B Bl FL45 B T2 Hh A7 7E il 32 PR A% L i 5t B
ARG WIRARFFA BRI -

§ 6 JTIHAESHHRE

BAL: Ay
5 B A 4 0 AL A5 24, 347, 126. 23
A5 HA A 1] 5 4 5L HR I 47 0 3, 476, 359. 60

10 71 3t12

=il




A 2014 AR5 1 FREARG,

U« R JUT A ) < S B[] 47 251 6,323, 821. 14
5 S A EE SR AR B i A (B /b LU -7 B
HA))

i35 HH B AR TR A B i 21, 499, 664. 69

§7 BE&EFHEANGHERTREREARE S5 HA

AR WG RIS A R SR RS,

§ 8 MM R RN KM EEE R

\\

=
<

1o ARG T MK T 5000 77, 315G ERER bR 4R B R Is /R & B R — g RN
TR R

2. ARIEEFCE N 2014 4F 2 J 7 HARATERIER, MRS R o B @ B RAT IR R 55 R
23 Bh RS

§9 #EXHFEZR

9.1 FEXHHEZ
H I W 2t < B ST A SO
M VAR I R IR B B SR AR BOIE IR R BT 4 (LOF) <5 [«
HE TR A7 R ARl I SRR HIOIE S 45 B 4 (LOF) 48 530 W -
M VAR I R AR B R SR AR BOIE IR $ BT < (LOF) FBE Wil
FEAETHE N5 FERHE AR . B VAR 2 7] 37
B E ARG W FERE E T B S R A
T FEE Nk 55 R RSHEAFATE P

9.2 i =
PLES M F TR EEHARREEITE NP AT &R E BN
9.3 &I AR

BevHn DOl e BN, BN EEE G R SR SRR SN
Toft s JYIAM I B 2 75

19 12 W



A 2014 AR5 1 FREARG,

TP FGEHAR A
2014 44 H 22 H

12 T k12

=il



