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R S50
PRI RS : 8,850.71 . 8,850.71
A
Mgl - - 17.87 17.87
HAth 585~ - - 123,735.48 123,735.48
#wre st 129,382.84 53,301,761.70 | 4,591,655.50 58,022,800.04
PLAN T Y
£33
RS IE S5
i:m il - 104,017.65 - 104,017.65
A
HAth 715t 98,540.19 - i 08,540.19
ffi At 98,540.19 104,017.65 - 202,557.84
TR A
Y XU gL 195 30,842.65 53,197,744.05 | 4,591,655.50 57,820,242.20
i

6.4.13.4.2.2 AN RS R 2B

N

FRICER A HAR T 3748 B R AR

329 TNt 44 T




AR EERR AR M T IR A BNE S R I 4 2016 AF AR R

X AR H e E R
T g CRA: NRMIT
4 ‘
AT AHARK R
2016 4 6 /] 30 H 20154 12 H 31 H
B 4h mAR AR i FHE 5% H#hn#y 206 1Ny 289
Fr A b AR AR Mz AE 5% /b2 206 W2 289
6.4.13.4.3 HAMM KUK

FCAd A RS A 4 5 < T e TR 28 e B BSOR R I <6370 B DR B i 370 R 5 RS 2R BLAR
(I S A% DR R AR B T A AR BB R, o AN < 2 BB TR 5 i i R AT AR T A, P
T s P JE A A A% RS SR T BAMIE SR AAT AR B B B 1 DLBRS IR UK, B AT RESR IR THESR
37 R BB (KI5

AT G IR S BB E B H A, RACH LR RS, B el e
ANFE K R a3 A FAT W SRR, g X SRR AAT J&y s FLUCREE R i b ik
JBe SR, AEXS I SR BEAT HEA T 73 T B [FI I, BRI TR N S B R, I E AR B0
Ro RN EB BRIy, AR EEGHIER M RN et RattS5ikamtt, HFaaile
s

ARG I 4 Ut 2 A 10 43 B AR A A A R o AR TR SR 2L A vl f S
{6 RS T 60%-95%, P4 iR M b EE MR 2 v B e S ml T AT GBS T
BEAh, ARSI G 3 5 8 PN BE N AR 5 55 A TSR AR St i 42, i 2 e
TIER AT MG BE B, 46 VaR(Value at Risk) i b5 A i 45 3 1 i A S FEAN A XURG:, - B i
A FE 0T XU EAT R ER A ) o

SR ERERIUETF T

5%-40%.

6.4.13.4.3.1 FHARA#E RS i D
LEEsr . NRmio
AR AR
2016 4 6 A 30 [ 20154 12 A 31 H
WiH GRS T GRS T
N E 1 AH L) Ay k(=L 1H )
(%) (%)
N ANEH IR =5 Eis)
;;% Ve RRE — UR 38,774.621.95 91.04 | 5454516131 91.16
oM e rr— S e
%"
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35 e e — B

{/\

i

AFA Gl — B4

Jeht

&1t 38,774,621.95 91.04 | 54,545,161.31 91.16

6.4.13.4.3.2 FAtAA% XU ) RBCRRA: Z AT

s

B R B R 2 i 7 i S A8 Calaldi) DS HAd T 37 4% S R FE AR

s

R IR R A2 B ) A2 2y

X B SR H 2R B B
ARTTI70)

SN B (LA

AHAEK
2016 %6 A 30 H

EAEER
2015412 H 31 H

JEE R iy 45 R 37 % T 37 e
SEARB(E RER) BT 5%

W) 177

Ny 359

JEE R iy 45 R 37 % T 37 e
SEARECEBIR) T B 5%

T2 177

/%) 359

6.4.14 FE FEBEM &
T

71 RESH - HEHI

THRR TR 2l B B A S

TRERAGRE

SEERAL: AR

i H

B

o 4 S BT PRI L
%l (%)

)

R $% 5%

%J

38,774,621.95 89.23

Hr: Hdfk

EI

38,774,621.95 89.23

FEEIE

st

B 5 SRR

R

[ 5 WALl 45 B

Hr: fi

B SCRFIESE

<SRRI A AR

Hrp. i

i
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JRL

BUIE

5 TN Rl

R =
oy

Forpre SCI IR AR SN R A <

Mg LA - -
AT ARG H &AM 261 4,283,717.18 9.86
8 oA 25 T % = 395,317.28 0.91
9 &t 43,453,656.41 100.00

T2 HRAEESNER GUX) EFRTH IR E S

SRUAL: NIRRT

EZ (HX) AVIRKIED A TR E ] (%)
o A 34,870,284.78 81.88
HE G 2,616,794.57 6.14
Ik 1,043,432.56 2.45
i ] 98,156.84 0.23
T HH 28,432.77 0.07
= 38,585.12 0.09
S0 A 36,848.69 0.09
ElRE JE 7R I 31,618.97 0.07
B 10,467.65 0.02
it 38,774,621.95 91.04

TE: B GBIXD) SRR IR RUES A % i €, ADR. GDR % M7 FEFEUEAS B Hapd (1IE

I35 5 BT 5E o
7.3 BIRTBAT RO BB THE
SHiAAr: ARG

=il Ny I TIXIEN d IS PR E LR (%)
. RN ST SRRk 7,730,124.63 18.15
TR 3,077,741.13 7.23
& B 5K 3,068,273.46 7.20
T AR AL 2,820,714.23 6.62
L il i 2,363,100.61] 5.55
iy b FAN T R 1,900,648.54 4.46
UL 1,734,226.40 4.07
s EIE SR 1,617,209.49 3.80
CEATH R E RS 1,496,175.21 3.51
RS MO 1,258,636.88 2.96
RV IR 7% 5 k55 1,107,771.41 2.60
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ST L ) AR P R S R TR BR ) T 1,098,369.03 2.58
IRZE 1,074,435.69 2.52
VIR 1,054,529.15 2.48
U 1,051,357.12 2.47
AN N H 983,006.35 2.31
RS oNI 903,483.32 2.12
P MV R 255 7 Ml 900,064.27 2.11
LEES 861,599.98 2.02
UNGR & 2=) 835,606.44 1.96
AN 798,176.65 1.87,
BRIT PRI R 5 R 55 788,022.08 1.85
EL R e 113,894.18 0.27
M ARAT 36,848.69 0.09
R 31,618.97 0.07
i 30,087.62 0.07
BSGE ¥ ] 28,432.77 0.07
ok} 10,467.65 0.02
caa 38,774,621.95 91.04

7.4 FARIE A SRHHE 5B S B HU R/ HE P B B A 2 B Bt B 4

SHERAL: NIRRT

T oAy
NI T AR/NCIE Y FEIE | T)E E %
Fe | : WS |, BE (B AR E FEEHE L
@) | () B | X)) [
Bl (%)
CNOOC | v [H ¥ TR
1 i 883 HK rf [E 754 | 490,000.00 4,029,176.59 9.46
Ltd | fAA#E 5 Bt
Fosun Intl - WA .
2 SREE | 656HK | TR | i | 330,000.00 2.820714.23 6.62
Ltd 5 Bt
Zhaojin .
| .
3 g AR | 1818 HK | o 300,000.00 2,100,149.96 4.93
Industry A il
[=]
Coltd | °
China
Jinmao | 1 E 4% TR ... 11,020,000.0
4 817 HK 3 1,900,648.54 4.46
Holdings| 4[4 Sy it TS 0
Group Ltd
Fu Shou N
TR .
5 |Yuan Intl - 1448 HK rh [ 75 | 320,000.00 1,496,175.21 3.51
5 Ft
Group Ltd
China
Petroleum EHERT
6 2 FEAM | 386 HK Eﬁ; rf [H 73 | 270,000.00 1,292,399.98 3.03
Chemica
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Corp
Nine
Dragons | JL/E4% i
7 Paper |##AIR | 2689 HK E’%ﬁﬁx i [ F i | 250,000.00 1,258,636.88 2.96
Holdings| /"]
Ltd
China
Cinda
Asset TIAL .
8 | assemK | US| diE g (550,00000  1,227,01069 2.8
Managem Vil
ent Co
Ltd
A
PetroChin| KRS % TR ,
9 857 HK H#E 1 270,000.00 1,220,856.41 2.87
aColtd | 7 HIRA 5 F TEE
G|
Sinopec
Kantzns Ef BT
10 ) SR | 934 HK -~ rf [ % | 350,000.00 1,187,691.65) 2.79
Holdings HIR A kil
=}
Ltd A
Anton
Qilfield AL .. 1,600,000.0
11 Services - 3337 HK %;Jﬁ;‘ v [ 0 1,107,771.41 2.60
Group
Huaneng
Renewabl WA .
12 - 958 HK TR rh [E 755 | 500,000.00 1,098,369.03 2.58
es Corp by
Ltd
Geely
Automobi o
T .
13 le - 175 HK 5 rf [E 754 | 300,000.00 1,074,435.69 2.52
Holdings
Ltd
TaiGen
Biopharm =RCAT
14 |aceuticals - 4157TT | A2 % | FE &7 | 180,000.00 1,054,529.15 2.48
Holdings i
Ltd
China
Lesso FWEAL .
15 | Group - 2128 HK oy rp [ 9 | 300,000.00 1,051,357.12 2.47
Holdings
Ltd
Gold 2N
16 - GFI SJ 30,000.00 968,123.50 2.27
Fields Ltd Hr Ak rdE
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Bt
CITIC .
. FIAL .
17 |Securities 6030 HK s rh[E# 4 | 66,000.00 959,042.84 2.25
Co Ltd
Poly
Culture R .
18 Group 3636 HK E';; b [ & | 60,000.00 920,065.70, 2.16
Corp Ltd
Chinasoft FWR
19 354 HK & 74 | 350,000.00 903,483.32 2.12
Intl Ltd s | THEE
Yestar Intl e
) TR .
20 | Holdings 2393 HK s rp [E 7% | 300,000.00 900,064.27 2.1
Co Ltd
aitong Fls |
21 |Securities 6837 HK s b [ & | 80,000.00 891,687.60 2.09
Co Ltd
Hengan w |
22 |Intl Group 1044 HK s rhE A | 16,000.00 884,849.51] 2.08
Co Ltd
Koradior o
) TR .
23 | Holdings 3709 HK 5 rh [E Ak | 80,000.00 861,599.98 2.02
Ltd
Merida BV
24 | Industry QUTT | #X%5 | HEH | 30,000.00 835,606.44 1.96
Co Ltd it
Ajisen
China e
25 ( . ) 538 HK TR rh [E 755 | 320,000.00 823,306.65 1.93
Holdings by
Ltd
Lonking .
) TR .
26 | Holdings 3339 HK 5 rh [E 755 | 850,000.00 820,998.79 1.93
Ltd
China Intl
Marine N
) TR .
27 |Container 2039 HK 5 rf [E 755 | 100,000.00 815,442.84 1.91]
s Group
Co Ltd
IMAX
China EHERT
28 ) 1070HK | B | i m s | 25,000.00 814.160.70 1.01
Holding Gy it
Inc
Cheng % \
29 Kong 1038 HK 5 W [E A | 14,000.00 798,176.65 1.87
Infrastruct
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ure

Holdings
Ltd
NagaCor TIAL .
30 | o9a-op 3018 HK | B2 | s |180,000.00 793,002.84 1.86
Ltd Vil
Phoenix
Healthcar TIAL .
31 1515HK | 8 | i | 86,000.00 788,022.08 1.85
e Group Vil
Co Ltd
Taiwan o
Takisawa BB
32 6609 TT | %% | HE & | 140,000.00 726,658.98 1.71
Technolog i
y Co Lid
& [EIE
Cosmax e e
33 Inc 192820 KS | #7325 | HE 100.00 98,156.84 0.23
Fr
Y
Shoprite ;;igzz
34 |Holdings SHPSI | [IE|Z 1,000.00 75,309.06 0.18
Ltd FAL
Fr
1EYAIE
Eurocash e e S A2
35 EURPW | 535 W= 500.00 38,585.12 0.09
SA
Fr
Grupo e
Financier GFNORTEO| _ ., .. -
36 WHEARE | =75 E 1,000.00 36,848.69 0.09
0 Banorte MM 5
SAde CV
PT Panin iiyliheS
. | ENEEJETE
37 |Financial PNLF 1J WAL T 300,000.00 31,618.97 0.07
Thbk Vil
QinQin
Foodstuff ke
T .
38 Group 1583 HK F ] A 3,200.00 30,087.62 0.07
Vbl
(Cayman)
Co Ltd
TAV
. e
Havalima i RE
39 nlari TAVHLTI | , i +HH 1,000.00 28,432.77 0.07
Holding i
AS
Vina X Hb P
40 |Conchay CONCHACI| HiEZF | &A 1,000.00 10,467.65 0.02
Toro SA 5
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75 MEH AR ESHAGHEARRS)

7.5. 1R T\ S AR th BIHI G B3 E 29080 HT 2043 AL 3 43 Bt A 4

SRERAL: ANRTIT

SPGB =
g | aAnarR (330 IEF#ARRY AR LG | B EHE
(%)
China Jinmao Holdings
1 817 HK 1,779,885.63 2.97
Group Ltd
2 Chinasoft Intl Ltd 354 HK 1,727,657.94 2.89
3 | Haitong Securities Co Ltd 6837 HK 1,686,156.29 2.82
4 Cogobuy Group 400 HK 1,646,758.80 2.75
Fu Shou Yuan Intl Group
5 1448 HK 1,549,093.36 2.59
Ltd
Poly Culture Group Corp
6 Ltd 3636 HK 1,529,034.98 2.56
7 Bank of China Ltd 3988 HK 1,414,051.94 2.36
Industrial & Commercial
8 ) 1398 HK 1,356,708.18 2.27
Bank of China Ltd
9 PetroChina Co Ltd 857 HK 1,273,800.16 2.13
10 BBMG Corp 2009 HK 1,269,270.11 2.12
11 | CIMC Enric Holdings Ltd 3899 HK 1,245,407.22 2.08
China Petroleum &
12 . 386 HK 1,238,153.17 2.07
Chemical Corp
China Cinda Asset
13 1359 HK 1,224,851.40 2.05
Management Co Ltd
Nine Dragons Paper
14 i 2689 HK 1,201,801.11 2.01
Holdings Ltd
15 Jiangxi Copper Co Ltd 358 HK 1,200,917.27 2.01
Sinopec Kantons Holdings
16 934 HK 1,193,916.20 2.00
Ltd
17 | ENN Energy Holdings Ltd 2688 HK 1,177,915.72 1.97
China Shenhua Energy Co
18 Ltd 1088 HK 1,132,490.89 1.89
19 China Steel Corp 2002 TT 1,117,868.18 1.87
Sinopec Shanghai
20 ) 338 HK 1,067,516.83 1.78
Petrochemical Co Ltd

TE: SRANEHT (BESRABERRAT) <2 @ (2 RN % S 2 lsg e (ke
AN AR HCE) S5, AFHFBMRAZ B

7.5.2 R 732 H S B I & B 15E 206 B AT 204 HIAR 25 3 3 B 4
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) I iy | SRS
5 YNGE2NES'S AR | B L 1
EH

(%)
1 Ping An Insurance (Group) Company of China Ltd | 2318 HK | 3,238,859.33 541
2 Zijin Mining Group Co Ltd 2899 HK | 3,113,181.95 5.20
3 Haitong Securities Co Ltd 6837 HK | 2,832,160.11 4.73
4 Yestar Intl Holdings Co Ltd 2393 HK | 2,820,760.06 4,71
5 Huatai Securities Co Ltd 6886 HK | 2,716,310.95 4.54
6 Jiangxi Copper Co Ltd 358 HK | 2,710,956.95 4,53
7 China Shenhua Energy Co Ltd 1088 HK | 2,694,018.11 4.50
8 Cogobuy Group 400 HK | 1,781,786.54 2.98
9 CITIC Securities Co Ltd 6030 HK | 1,722,980.13 2.88
10 C P Pokphand Co Ltd 43 HK 1,647,354.15 2.75
11 China Modern Dairy Holdings Ltd 1117 HK | 1,592,847.84 2.66
12 China Medical System Holdings Ltd 867 HK | 1,563,586.31 2.61
13 China State Construction Intl Holdings Ltd 3311 HK | 1,556,554.94 2.60
14 Haier Electronics Group Co Ltd 1169 HK | 1,511,549.59 2.53
15 China Minsheng Banking Corp Ltd 1988 HK | 1,467,511.95 2.45
16 China ZhengTong Auto Services Holdings Ltd 1728 HK | 1,428,819.93 2.39
17 Shanghai Industrial Holdings Ltd 363 HK | 1,426,953.83 2.38
18 CRRC Corp Ltd 1766 HK | 1,293,687.68 2.16
19 Johnson Health Tech Co Ltd 1736 TT | 1,281,856.35 2.14
20 Bank of China Ltd 3988 HK | 1,269,684.51 2.12
21 Zhaojin Mining Industry Co Ltd 1818 HK | 1,260,014.71 2.11
22 Industrial & Commercial Bank of China Ltd 1398 HK | 1,228,286.74 2.05

T SENGHT (BESBABER AT L <20 (3 SR ON) 4% S 32 ilse e (ke

AN LA A ECE) B, AHBHRA 5P

7.5. 3R BEE TN A 8 0 B 32 RN J8 B

A Nt
SENFAS (RRAS) 51,749,151.23
SEHIRN (RRAS) S 64,708,217.72

TE: SRANEHT (BESRABER AT <2 @ (32 RN % S S lise e (il

AN R UL HR) 5, AHIEM R 5 B

7.6 IR EBIHEHAFR I RI B RRAS
AIE AR AR RFFAT 557

7.7 IR A YHE L E S B FE LA RS BT LA B B A

AT G AR ARSI A 67
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7.8 BRI A FapHE 5 ST HE L BR/NHER BIBTR B SCRAES B 3 A 4

AT AR AR I B SRR

7.9 IR A YA 5 EE ST HE H BN R BT T4 SR AT A BB B 4h

A G AR G AR ARG SRATE A

7.10 HIRHE A oMM G ZEE B HE LA MR T 2 R S BRI

AIE ARG MRARFFA S

7.11 BORH AR EME

7101 RSN A GBS AT+ R AUETF R AT EARA B MBI B M, AR

w4 H AT —E N 2B ATHEDT. AT

7.10.2 R WIN AT G I AT A8 ISR A 2k 5 R LE (0 # E REER

7.11.3 BAR A4 T BE 7= B
Hfi: NRMJG

75 ey I
1 17 HIRIE 4 -
2 IUSCUE 7 5K 23,422.32
3 ST R 322,908.20
4 FEYSCRE, 257.32
5 JSEUAT H I 3 48,729.44
6 oAt SR
7 R 2
8 HoAth -
9 it 395,317.28

711 AHAAREKFA B AL T B B R e 5 55 B 4
ARSI AR T AR FFAT AT 5 B 0 e e -

711 SR BT +4 B P A AL T IE 32 PR 1% B0 At
AT AR WA B+ 44 B S AP AR A2 BR A L

7.11.6 BBA GG ERF AL T 25 AR

PRI & NI B, BB A Al th o T AN & B ReAE AR R 22
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8 EEMFRANGELR

8.1 MIARESHIRFEANBRFAENEH

AL

A NG
‘ ‘ FSEE IR AEREAY MNANFRHE
ESXSDNAE (fa))
L S 4 P SE
ESERfE ] ESZ SRl
e/l el
3,504 15,646.31 0.00 0.00% 54,824,658.61 | 100.00%
82 WIARESBEHEANMMLANRERAZESHIBFN
iH A mmms 5 F 4 R A EL 5]
iﬁgﬁk%ﬁMﬂAmhﬁﬁ% 1,049,946.38 1.9151%
8.3 HiIRELEHE AR M BIFE AT HRE SO PR & X B H1E 5
TiH A EEMFUSERNEEX R i)
AATEPEFN G, ST 50100
W TR 16 57 N A AT 4
RIS I AT IS 0
9 HHRE LS TS
ST Ay
FEEEFEAEME (20114 1 H 30 H) 444 a4 349,551,403.11
ARG B HAA) 5 4 10 A A 73,917,944.32
ARG B 4 S0 HR A A5 6,984,019.41
Tl AHR S H I 4 R BE B 47 5 26,077,305.12
AR WIS 37 2 sh 4y A0 -
A A B HA A S 4 10 AR A 54,824,658.61

10.1 EEHBFRFEARSRY

10 ERFHET

A TR G B A AR S o
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102 EEEHA. BEHEEANEIESHERTNERANFERS)
BTSN
KATE T 2016 4F 2 F 3 HkAi A BmERIK, FMoTrcsedid 2016 4 2 A 2 HEAFHEE
RAFERK, BRI IZIR
FEFEE N
o
103 BRESEEA. L&M=, E&EEWEHHFR
IR TG IR SN B, EEFEE S IR,
10.4 F&HHE RIE KR
0 3 PN Tk < 150 SR ) SR
10.5 G HA S L THITHE S HT G oL
ARG, AT SRR S T 2T 55 B A5 .«
106 HEA. EEALLEREEN R ZEERLTTERHAR
WA, EEA FBEARZEESLT, IRKIVEHRN, T8 ANEEEHNRZEE
BAL T .
10.7 ZESHAUER AR5 BITTHA R ER

10.7.1 S FUESF A R 5 BT BEE B e B
SN ARt

5 & N SCAZ SR B 4
s&
" Y 07 24 B i 24 A .
KEsm | B s - N e I
i&% mﬁ@:ﬂ‘zﬁm %BSUC@ /UEH:\TZ jﬁlm\EE(]
H) LA Eb 1]
Haitong Intl
1 35,599,286.07 30.57% 62,298.81 35.16% | -
Secs Co Ltd
CCB
International
. 1 21,462,255.02 18.43% 37,558.98 21.20% | -
Securities
Limite
Morgan Stanley
And Co. 1 16,710,629.87 14.35% 6,921.94 3.91% | -
Internationa
China
Merchants 1 11,830,954.97 10.16% 20,704.18 11.68% | -
Securities (HK)
HSBC Hong
Kong 1 9,897,609.66 8.50% 17,321.43 9.77% | -
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China
Everbright
Securities (HK)
Li
UBS Securities
Asia Limited
Citigroup
Global Mkts 1 3,159,323.07 2.71% 5,237.55 2.96% | -

Ltd London
CREDIT
SUISSE
(HONG 1 2,565,002.06 2.20% 4,488.76 2.53% | -
KONG)
LIMITED

JP Morgan Secs
(Asia Pacific) 1 2,564,601.44 2.20% 4,487.92 2.53% | -
Ltd

China Int'l

Capital Corp 1 2,220,296.52 1.91% 3,885.53 2.19% | -
HK Secs

Instinet Pacific
Ltd Hong Kong

VE: 1 EREITES R

2. 35 ST IR PEbRE

D BEARGHET 525 R

2) SR R AT 2 AT AE .

3) PESEEME . AR A PRI

4) BEFEGIEIEIHR MR 22 Ml Ak, 28 5 B A A AR AL St AT UES R 38 5 I 7 22
JERE A TE G R A AT A5 RS

5) W FCSE S8 AT 8 E (B SN AN L T IR G R S L e, AT O AT G AR A
25 ATMAESL. TER . AT R O A RIS B RS -

3. 5 IR PR

D ARFEGEBNE T, AL ISET TMRYEZE 5 5 e I BEbr #E X 52 5) B e made 77 i 2t
AT VRA, W2 FIAE 5 ST

2) ARGEWANSGHFHE LSRG IFHEmESEEA.

4.2016 F EAHERETCHIEFE AL, TR AL.

1 6,648,080.74 5.71% 11,634.14 6.57% | -

1 3,640,266.05 3.13% 2,388.38 1.35% | -

1 159,063.38 0.14% 278.36 0.16% | -

10.7.2 E S FUESR A 73 5 BT HARESR SR IR
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To

10.8 HAh T K4

e NI PR R H Y
I ERE S SR AT EE, W, B | e E A A | R

1. FEHN G DL R A M N RAEF AR | (EWEIEHRMRD) . (IEF | 20165E1H9H
B DL A IR A1 EERR D)
BRI S E AR A F KT Em R B

2. N e [ I 20165F2 A 3H
b REAR A BRI N T 3 VR TR S R

3. SRS R TR e S AR T R e [ 20164FE3 22 H
N SN
b P EE R A BR T 2 T VR TR S i A

4. SR R VR 2 S AR R N B A b 20164F6 28 H
N SN

11 EBRRERROEMEEGFL

R HEXHER

121 #EXHER
1o R EE v b R BEAR A B X 1T 4 T B S48 8 B 4 B S 1 S
(R EEAR AR IR A BUER BRI SIS A )
(ERPER BRI IR A BUE R R RS SR E 0
(B AR I 4 T R W TR U R b 5 B )
5. FEGEE S AR B
6. FEEFRE A28 B LA AIE LR .

N
s

w
M

~
7/

12.2 780
FETH NSIESE AL
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