B WA BRI T 22 BOIE 55 1 R 42 (LOF)2016 428 s

fEIRABR TS i REE S 3 % 4 (LOF) 2016 455

2016 £ 6 A 30 H

HEBFHEN: ERESEEEGRAT
HEFXEN: FEBITRBERAA
WEEH HE: 2016 4E7 H 19 H



{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

§1 EERD

B PN HE 5 2 S S ORUE AR T B BN R RC 2 R FUERRR B K
B, T A LS L YRR P R 5 B A AN Tl B AT

BEFEE NP BT A RA AAREAR S AR E, T 2016 7 H IBHEZ T A
Wt I SR bR HERIAR A A G ENE, REEZNEEERERICE. 7T
PERRIA B KR -

B ORI LARSEAE A B 53 0 R A BEAE B R B8, (B AR UF I —
BF

BE M A GIEARER AR KR I . BeBEAa K, 8558 FEAF HFB8 PeSEiT R 48 )
ARSI

AR I 25 TR R 2 H U

AHAEIIE 2016 44 H 1 HilgZ 6 A 30 Hik.

§ 2 BEET MR

BT A EKR R i 32 4 (QDTT-FOF-LOF)
W M TR M
R4 F A 165513
e (Y SRS DD G
BEEAFAMH 2011 4 12 A 20 H
i IR J 4 4 L A0 111, 810, 658. 23 f
T AE AR BRI R PN AR IC B P o A DG T P,
% Hbr TEA Ry BRI IR Bt b, T8 SRS 4 587 (1)
KRS e e
AT R AR 0 S R it o AT AT B L L
e a1 il ARV AR R S B A A, DUk
BT ) RS 2 K
A& L i S v Pt 2K v B T it e W 2 FR AL

ARSI T BB R LR, T A RS
HAR s, Bk, AR R T8

PR S R O 5 TG 2 B
HEEHA SRS A TR A
HEILEN R EERAT R A R A F]

Y4 FR: Bank of China (Hong Kong)
BEANR RS N Limited

PCARR: PERAT (i) GIRAH

§ 3 EEMFEIRMEESHERI

3.1 FEMEHER

Hfr: ARt

F B 5548 bR WA (2016 £ 4 A 1 HA 2016 4£ 6 A 30 H)
L A E sl s 2,864, 177. 59
2. AR 6,812, 376. 69




{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

3. IR ¥a 2k A7 AR 30
A

0. 0532

4 R I & 5 1HE

54, 502, 422. 31

5. IR & BITHHE

0. 487

e 1o AW ESBa fR R S AR RO . BB

HAHN (A5 2 e 22

B aR) FHERAR 5 5% A (AR A0, ASAAE A C el e in LA 2 Se i E AR et -
PAN w8 A A28 L I N IR T SRS AN A Lt B R 1 2 A AN R D S M T

i AP EAR T AT
3.2 EEHERIR

3.2.1 AREHESHPFEM KR LIS RS LR AR RH LR

. V&SR 5E
WK | KR | Dok | -
L bt e | SRR | 0® | @
® W | e | T
i xk="H 11.70% 1. 14% 12.67% 1. 55% -0.97% -0.41%

3.2.2 HESAHFABURES RTHBUHEN KR LIS RS R Al 2

NI

30.00%

(=)=
AbsRbrE:

BmT e ( QDIFFOF-LOF )
R o

2000%
10.00%
0.00%

-10.00% |
-20.00% |
-30.00% |
-40.00% |
-50.00% |
-B0.00%
-70.00%

oz-ZL-L1

SZ-E0-FL |

0E-530-91

AR SEAWE 2011 4 12 H 20 HAE 2012 4E 6 A 20 H, B HISE Ot % 7 id & te
BIFFE ARSI S EFME .

§4 EEAMRE
4.1 RE2E (BEEEE/ND) FHiH
EAFREWESLHY] | ik
4 HR 4% B Mok |
FEREE | BAEHY | FR
ﬁ%@%ﬁ%ﬁ\zmwﬁ 22 FikFR. HEEe LR, Hhad
X £ BH E IR DY [ LA 15 H - 22 | S FEUFANE G LN HE . W)
(QDII-FOF- R TR BRI EEFE R G IR A




{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

LOF) 3 & i 44
M, FHEESE
PRA PR A =] A

EitadelPsyin

A EFRIES IR R A A R A ]
SRR EFEBA AR A A

G5 TARIES R RS A IR A
AN [ ik 7 BT PR R BE MR,
P NFAETF B0 7T AR, I 8 AR A
SR T AN e ) 2 4 (FOF) F) 2k
2. PURAE IR P TR A 5 i
SRR RSN, 15 A% Y AR AR
BUFF TS (LOF) RS A3k
i ERUES R BTG (LOF) HHE&2
M,

2011 4F

12 H
20 H

BVEE LRI KA, 11 R Mol
2206,2004 £ 7 H % 2011 4] EATER
B FRIEF R E RO AR
H, WA FE N ABRTE B E M ETF )
BN 2006/9 T 2010/9 HHIAIFEAE S
KAER BTF 20 A iE 4% v 5 03t
GAM, ZEES R BTN ETF BE,

PEPEE AR iR R
REITS. #iifi. FLAF%. 2010/11 ¥
2011/3 JAMEHEAT SR H & W IR 5 F0 5%
SAM, ZAES T ERE T HES M.
PUATAE VR A BRE b 2 R S % P i 4
(LOF) M43

L BRI, B FIRE A S 8 B A i (A S H R
2. B M) SCGEMAT I 2 GIEZRAL AL N R SR BRI M) BIAR G AE -
4.2 MENANFZESBERRTFEHR LA
FEAME I, A B BN RAZ I GIEFR RS Gik) AR SR ERE LA E

PR (A5 A ER T b 2 RUIE TR R 2 < (LOF) 2k &5 )

CAF IR A BR T it 1 IE SR 4R 0

& (LOF) FHZE 3 H) (2058, AE WSS SRR R N BALE A3 7= . Ak
S PR NG I AN 56 35 VR N VA BRAE AL R0 P SR R, s N, VO R B E . AR
TN, BB E GG, B KA E RS0 IRA AR AT A,
4.3 AP GETHHA
4.3.1 ARG ERPATIE O

PRI P EE M S A ) GEF RS ST AR AP S ER SR W) , LA F L
EM (EREES A PG EHHE) , AFERI T — RIIAT BN SEBRIE LA FAE 58 B &
TELR o S80I TR A2 Gy AT A 25 7 L HR, 38 B0t 50 A it A Wt 56 S BF 70 75 VR RH 4% B8 e SR i
T, R S BT & A A PRI BT bl 2, @SL AR 5 I FEIRES ; 32 5 1 Nk Ag 5
PAT I iR ], RIRHAEAE RS D) RGN TAE G RRR T, KL T RARE S, RN A HE 41
—\ S F R SR AE Gy A 5 o ] [FI AN W 56 A OEE A A B i R4, R
JEINEAT PR AT A MR, S Br VP As DL AR S 515 B4 EE . A R AR A P28 5y il B AT
TEOL R, RRIAIEE AP 5 I KIE .
4.3.2 REZHATNIL I

ARG W, RRIAEE S 5 BR A G 2 [0 0] 58 T BN A 28 2 RUF 36 frik 10 7



{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

WA G, WMEN, KM 55 Fr AT 540 5 H IR W58 5 A58/ 16 10 58 5 &g 1%
WESF 2 H R 2 5%IAE 5 GE ARSI TR EE SR A1)
4. 4 MEAZEES BRI ES T

BA 2016 58 K, 1 L= B S e A bk 12, 67%, AR REYR TS B Hik
18. 99%, v & B FREL ik 8. 1%, Tk B IR ik 5. 31% K AR = M e R 2k 7. 86%.  [F] A 1A
NI 2. 63%, 35 [F S&P500 Fa % Lk 1. 9%, 4 Bk 11. 7%, 53650 0. 97%, &% )5
1) F BRI A 5 H FFURIRAS BE JRERAL, 0 M AN+ 782 -k AT s

[FEEE 2 SN EEE T 6 AWIAT AR T K 6/24 5 ik A,
FUEL M Ak 55 R T+ T, 36 B 45 MBS IR TSR SRR T, AR T i a1t 78 &%
B AT I B 2 NI 18 RO K R 20, 8 0 k5 BRI 5 8 i A5, e 2% S 8uptoll
THPRESS, HIEE S5 4 Mo o o LA R S: 8 4F, SRR VF T SR, B I HA B 2L
RH5ERE.

ST R B S 3 R A AR AR

X4 K R A

FAF 12 A ST EER B, /AR M S G MRS N, — BT, 124
bk 22%, S — KIS M B v s e A R ik 173%, [RIAHH RS 20T 2% 18. 5%

T PTG, 8 0 20 e SRR RO %, JRANFR B & A S AT LG R 38, B
MR EARBERGUE R SRAT I A FAR JAT X250 ], T DA 8 3 67 20
XA ST, AT SBUR IS8, A 2o E B, — A AR B &0 4% 10 B E K K Wt
M B SR, [FIFEURVR S M SR TR I, B LG AiAT A2 35 S 4 1 A e FE b

AT 4 BRI R BR TR IR Z T 2 A8, AT ARSI T L6 55 — R I 2546 1
B, BERGGFIAE R HAESURRELE, 1 AT — BRI, ARAT L2 B A 22 25 8] — BRI
%, EERERTIIE B O A T Bk 20%, EHETE &Mk 1 BB K K.

5 F—# R X LA R & 5 ST e BUR & B3 U, AR B 3
] R 52 1 A BR 75 SR A o 3 i 0 35 T K, (RIS 4R T35 4 S5 AR AT ML AR 4 HoAh B BERAT ML R R
1B 15 5 Mg EHH .

Ak

£ EBUMFTE 2008 FFHEIE KRBT TENRAT, Ml i VI BEATA )8, 4ERFERAT L0
B, (HBUR S ERAT NS ™ . RATIE SN BRI 2R IR 5T, AR T 4RAT MLt LA A2 1
WA, BFRE 8 4F, LARAL BEFA 24 77 Hn b A BR 2 WAL 75 3R R A AE AR TERKL, Iz WL
(AR 2R, e it B 5% A 4 aolloRs 7 R S R, K IR AT AT 1R 8 ; BILTE IO 42 55 BUR T 35
bt 2008 FEE 412, Al THIX IR R AT Mk 1 R L 2008 4SR5 5™ H, HIU{F: 3 4 R ki
TXEL BT I R
4.5 MEHANES ISR

AIRE N, AFE S EIG KRN 11, 70%, RN ST UEI R RN 12, 67%, F 474
Ja b2 LR E 0. 97%.

4.6 MEHANESTFE ANBEESF = ERE A

KRG, AREES AR B IESE 20 N TAEHEESE ~HEMR T HT ot EEmEiRa

NBEAHHEN) FIEE.

§56 MHARHRE

5.1 EHIREEH-HEHNR

| 31 F | SHNR T8 S

N

}J_L

|




{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

L A51] (%)
1 & ES 8y - -
Hor: FiE - -
e - -
FEEEIE - -
2 Bt 44,984, 219. 04 81.55
3 fi] 52 AL s 43 - -
Hep: g7 - -
BEE CRFUE SR - -
4 ST SR - -
Hrp: iz - -
R - -
HIRL - -
BUIE - -
5 SEON IR 4 i - -
e S = R0 1) S N GR B 4 fh B% 7 - -
6 Temiig T A - -
7 AT &A1 10, 179, 385. 05 18. 45
8 Hoph g 321. 71 -
9 it 55, 163, 925. 80 100. 00
5.2 MEFRESNMER HK) IEFTHHBREAEEIERE S M
I G ARG WK ARSI I S AFFE IR
5.3 MEMRILAT AR R MFERIERFAH S
I G ARG WK ARSI I AFFE IR %
5.4 WEMRILA RME SES T HE AR/ DR R T2 R E RIS 5 i A
I G ARG WK ARSI 5 S AFFE IR
5.5 G RILMFEAER S RN HFRFELHE
ARG ARG WK KT G5
5.6 EHRILA AME G ES T HE AR/ 2 KT L MR E
KRB ARG PR KT S
5.7 EMRILA RME G E ST = E IR/ HER BT 48 B = SRR SR 3 B B 4
AFE G ARG AR ARFEA T SCFRIE S
5.8 WEHIRILA AAME G E ST = HE IR/ R B BT i SR ATE S B 4
ARG ARG WA AR T SRATA .
5.9 WEHRILA AME SES T HE AR/ EFR 2R &R TN
Fa | mesR | meXn | BEAR | BEA | ARKME GO E%%@f i
, SPDR  GOLD
1 SPDR — GOLD | e g 40 §ggg§g9$ TRUST 8, 389, 794. 24 15. 39
SHARES ETF &N .
Equity
o | UNITED ETF %4 %gé@ﬂg}¥ UNTTED 8, 220, 879. 01 15. 08
STATES i &= STATES




{5 I A BRI o SIS R 2 4 (LOF)2016 4R35 — Uik 14

BRENT  OIL COMMODITIES
FUND FUND LLC
POWERSHARES INVESCO
DB RLMFF | POWERSARES
3 ETF 24 ; 7,301, 576. 98 13. 40
AGRICULTURE - &N CAPITAL
F MAMT LLC
UNITED
UNITED L | BARTT | STATES
4 STATES  OIL | ETF &4 X 5, 786, 217. 28 10. 62
FUND Lp =W COMMODITY
FUNDS
UNITED
UNLTED L | BARTT | STATES
5 STATES  GAS | ETF 4> : 3, 703, 989. 38 6. 80
FUND Lp T COMMODITY
FUNDS
IPATH APT
BLOOMBERG RLMFF | SATELLITE
6 BIF 34 | 7" 2,379, 473. 50 4,37
COFFEE G20 HOLDINGS
SUBIN LIMITED
APT
TEUCRIUM
| BARIF | SATELLITE
7 SOYBEAN ETF 34 i 2,221, 703. 99 4. 08
FUND I &aN HOLDINGS
LIMITED
PROSHARES
RLMFF | PROSHARES
8 ULTRA ETF %4> o TRUST 1,738,601. 17 3.19
STLVER
US  NATURAL LA | US NATURAL
9 BIF 4 | 7 1,317, 752. 06 2. 492
GAS FUND R GAS FUND LP
INVESCO
POWERSHARES 2RI | PONERSARES
10 BIF 4 | 7 1,067, 888. 45 1.96
DB BASE &= CAPTTAL
MAMT LLC
5.10 B|EAEHEME
5.10.1 AEEARIAKRERTTLZIEFR P EA RAT EARB R E T RIRE N, ek
il Har —E N Z R AT ETT. AT IESR.
5.10.2 AFEESEEAIETH LB, BA B0 T H 3 4 A R 4k B 22 22 2 A B
%ji\‘o
5.10.3 HAhEE =Rk
e L &R (NRM
1 FHARIES -
2 ISR 778 53K -
3 IvAlidiieil -
4 IVEL&AIPSS 321.71
5 IS A ER O R -




{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks

LINENEN -

FeER -

HoAts _

© [0 | [

& 321.71

5.10.4 R IR A AOAL T IO i mT e i foi o5 W 4
ARSI AR AR R I A AL T H B B T #4557
5.10.5 fi A WIAHT 4% BB 52 o A7 A5 U I 52 BR-AF 00 1 U
ASFE G AR AR HT 42 R TP AR LB B PR DL o
5.10.6 AP LA JERR, 58ty o AE o5 i E LE B i 2 2 AN S 5 T AT REAF AR
%o

§ 6 FBRELSHFHLH
BT Ay

e 15 A HA4) 3 4 17 0 A 146, 345, 663. 16

07 3001 6 < A FR 47 -

ek - T S 34 V) 3 4 R U [m] 47 34, 535, 004. 93

a5 IR PR 0 S (A (B BL “ = 351D -

15 BAHA A 5 4 1 U0 A0 111, 810, 658. 23

§7 ZEBENCHEA R SRR A EST S WA
ARt W 2R S RIS A B A 5.

§ 8 MBI E BRI ER(E B
¥

§9 HENXHHEZ
9.1 FAEMFHZ

B ER T i ISR #5751 kg (LOF) A SRt v SC A
FE B A R E A A F] B

F A ER R dh TR I B A 4 (LOF) St & [

F A ER T i ISR $ B 2k & (LOF) #1552 U

~ AR T P A2 B RE 90 1 5 T T

[ B
P A

9.2 fFitth s
GRS S HAA TR A A At — BT AR X 42 OK0E 8 5 il E I RAT
K9 =,
9.3 AT
PR F TR [ 2 A 7 I At s G SR A (], T4 T A SR SE R B
JRATE s A w2\ AR www. xefunds. coms

S SEHARAF
2016 £ 7 H 19 H




{5 AR i 2 AOIE S R 5L 42 (LOF)2016 555 — ks




