R LR RIEHERGEIFESABREESE
2016 4E58 4 =FIRE

2016 &£ 12 A 31 H

EeBEN:. FHESEEGRIEAH
HEFTLEN: HEIRRITROERAF
WmEEHEYE: —O—LE—-H=+—H



HRITZ 5 RIS B IR A 2016 555 4 BRFRE

§1 EERR

SEHANNHEE S R EFTRAEA R TR AR BC 8

BEVEAAEA B B DA
EFUE A E T RARAT IR A PR 2 FIAR P AN 2

WG R S5 AR bR HERIAMB A S IMEEAR, RIERNEAFERFICE.

FFx H AR RS AERPERSE

e N W S iR/

S E BRI ARSEE S B R st 0 BN P B 7, (EARIESE &

H R EVSTFAREARREIL.
GRS .
A P S5 BRER A

BT A, BEBTH AR B R

VRSP PR PR Bl K

AIREHIE 2016 4F 10 A 1 HigE 12 A 31 Hik.

WEHIA, A e LLUEIRTT
T B A AR IR 5
12 A 6 HEmiitsE, R -

KRBT RS MR AR
SEHRRIHESTES &R SFHE IR
AW, H 2016 4 12 F 6 Hig, AFGTFah5iiE i e 2 o
o RTRREWHIHAE LRGN, " ZHATESEHNT 2016 4 10 H 31 H.

Y AT 2016 4F

11 H1H.

11 H2H. 12 A7HE (FEIEHEMR) « (BEEHRR) o GEFHRRIRY A =7 MG 3
*H?%/\ﬂ:
§2 EE&F BN
H & TRIFR RIT 2R RIS E RS
H4ERAG 400023
G A 400023
HeiafETr A KA R
HeAFREMH 2014 4E5 H 21 H

T AR I A B A

775, 994, 905. 20 1

BB A AR

PP PRSI TS, 45 & R 57 Be AN
ZIHRTURNS, R LRETIS, 15
e R 25 EU S R P 5 B [l 4R

BB MG

AFE Gl I X SRR B RIS B, AR
IS ST P 3 < O B AR XU SRR AT, JESE &
Tl $5 5% M BAT B B R AN B I IR AN 5
7%, PRI e E.

b & LBk i

PR 300 TR AEF X 70%+ T s 4R Bl as R

%2 U0 313 1T

GlFEEE, T2017 1 19 HEZTA
TR

—E R

UL AT- 4[5 152 A%

v SWEHB CRT IR 2R R




HRITZ 5 RIS B IR A 2016 555 4 BRFRE

X 30%
RIS NRATIFE S, AN 25 S T XU

PR WAL 2 AR AIE KPETHHFEMESEMEmTSESE, BT
MRS, BT S KU A I $E 5 fh f

HEEHN R REEHAR T AF

HEFEN [ LR ERAT A A R A 7]

R R4 4 2 T ff%ﬁ%xﬁ%ﬁm iffﬁ%xﬁmﬁ
= |2 =]

B IR BT 400023 002068

et K R g 43 2 & 1 4 B e 562, 995, 992. 75 13 212,998, 912. 45 1}

§3 EEMFHIFNESIFERI

3.1 EEMEHER

Bpr: NRMt

ESC VR =y N WA ( 20064F 10 H1H — 2016 4 12 H 31 H )

e i . VeS| - D] R

7Ry % S R IE LRI 4 A ?ﬁgﬁffég :

1. AW sk -1, 177, 427. 02 -568, 562. 17
2. ARFE -3, 527, 386. 80 -1, 206, 242. 83
3. B35 2 & 0y BAS BAF -0. 0076 -0. 0053
4. WREEGH A 709, 382, 271. 23 266, 849, 285. 39
5. HARZEEMHIFE 1. 2600 1. 2528

E: OBt e R S AA BN . Botilat . HARN (&2 et EAR )
TOBRA R JE A AR DA 2 SE et il A 24 Se e AR sl -

@ik 3 S SHEAR A EAERA NN EE 5 2 G A IR, TSR e el K12
T oET .

3.2 EE&EFERN
3.2.1 AMEYWESHFIREN KR LH S FV S B IEER R R K R
R Z RIS RIEILER S A
[ HEWK | PEMEE | LSRR | LSRR | B
B %o | mezo | maxe | smmeze | O 9 | @70
RN
A -0. 26% 0.07% 0. 46% 0.52% -0. 72% -0. 45%

ARIT % RIS RS BL EIR & C

FEBK | SEEKER | GBS
2O HEZQ | #ERE RO | mEHEZE®

—0. 33% 0.07% 0. 46% 0. 52% =0. 79% =0. 45%

%03 U 313 T



HRITZ 5 RIS B IR A 2016 555 4 BRFRE

3.2.2 HEEHRAERURES R IHPE KRR RES RNV S B ARl s %
BRI

AR5 2 s ARG LI O AL G B 700 3 T i (T B R Y ol 30Dl B L A M i R 1)
D Sk 35005 L B

96.36%

86.72%

77.09%

G7.45%

57.82%

48.18%

38.54%

28.91%

19.27%

9.64%

0.00%

[ F 1 B L [ S R —
B L L1 0 1 I s S S S SRR S —
1 [0 1y e v [ S . S S —
LN LT I T s S S S S S—
[ INE R P=I: = | A AU FN S [ S

14-05.21
2014-08-23 { [

20
2
2
20
2
20
20

— BH SR L N L N o U D O B — A S L T N R ol L N B

=
EN
=
¥
=



HRITZ 5 RIS B IR A 2016 555 4 BRFRE

AR 2 SR 5 O VLT A C R o 700 3R T (0BG R g ol 300 M 45 L e L A A i 6 1K)

1.95% 4

0.00% 4

-1.95% A

P Stk %5 k) L 1)

m
2
[
o
]
w

BOAE-10-18 | f-- e

P01E-09-28 | [

2015-11-13 4
2018-01-12 { -

20
20
2|

20

— RN TR AR

iic

=
Er
=

Ly

TR B — AT SR L R L ol A L R B

=

§4 BHEAMRE

4.1 R&ELE (RESZFNE) fN

2t

YT =
15 EARIEEHI LR | WML -

TRIEE
4

FERHY | e FIR
XA K A i

ffi+, CFA, FRM, 8 fFif%:
N Wi, AT T
Y BRI R . B
o PR, TS T
Sl ER AT, 2013 4E 3 A
g | 201 ) q | TG R RATI
gy | 5 2L [EAF), BRI
I AR A IS V2
poig SRGBIEINE, K
J o L HR 25 P50 2 43 3
e IS TS I N
M 2 A A R 2
T T S N

(%

=
-
¥
-



HRITZ 5 RIS B IR A 2016 555 4 BRFRE

18 18 A~ A e WIH s i
ISR B e 2 P

BT [ 7 Wi ok A A 2 BE )
B, BRREERAZRAR,
RT3 Rafg Il it T IE S
BRESHRERH, Ry
s i 5T IR SR $5 BE
HEHSEW, RKITEE
I SR e VR 5 R TR 4%
RRGIEGRIL, RITH
A 27 R T 5 ik
ot NI /AF A TiE st
R B A ik 2 7

IR J7 MR & 7 Ak SCIE
TR e ERE, R
JTBR AR BRI R
ARk,

X ANG TR Gy KB4 %
it 7 FEUESEMNLE .
2009 4F 12 A n# AR 7 34
EHAMRTELAR, B
LG et AN e
st IR

B EMATWAF R, R

7 AR BT IGRUE S 4%
WHGHR G, R
KIEL ﬁ%ﬁﬂé@%ﬁﬁﬁ%
4 BRI GIELI ., Ry
A 0B I BRI E
i FRBHR-SE (T 2015 &
REHR (S %@é 2014 4 ) i 7 H 31 HE L NHE Tl
)| gy, | 5A2LH ZIPA S R )
o %%%@oﬂﬁﬁﬁﬁﬁ
o %@E%ﬂ\§ﬁ%%é
oy RRBR. RITFRERE

R R AR SR 1 58 2k < ik
Koot NIV IR G T A
A& RUESF B Ak ik
e K2R R
P BB & BT 1% BT 4
Heal. KTkiREH
TP TR R Sk e Ak
S R A R R E
RERMIEF R RS S
G RO RE

=
(o)}
=
¥
=




ARIT 2 g RAGHCE IR G 2016 4F55 4 ARG

LTI e S e SN
IR A R B iR A
RUEFF R A At 2 P
ZRI7 R iR & BTG IE
FREEeR A, R
J7 XA iR 5 RAIE SR X
Ak A,

T OBEAL AR IR HIIATES AR H 9120 S50 FE AR 24 =) ok 5 i BB A H A A S 3

@IUEFE ML & SGEMATIE P2y CIEZRAL ME N R BEAR B FLIMED BRI E
4.2 FENREG AN AL ST /E BT E BRI 3

S E NS WA RSy (P ANRISMEIETE) (P NRICA EIE TR B35
BEE) « CGEFRGERGEHE AR EHINEG) RIS TSCHEMEN . (R75 2 5 RIG i EiRG
RUESF B I SR G A R AMEAAT RFEE M E, AEWMIAEH . B 5 i SR 0 EAN
IBAERE B, AR AR S (AR B, OB AR NSRRI 28, Toim 3 3k 0y sy
ANMEERAT A AEEETEE. TN FAESREUETEH BN LG FNZE.

4.3 AR GETYLH
4.3.1 A-F3Z 5 B AT 1B

B PR b EHIE M 2 i) CIESR IR R B A m) P58 S il 4R 3 e L)
(2011 EAET) , g T (RTESEHARTTEL 7 AP 5 8B EIE) .

FEEE TN T B RS P B R R AN IR 7T ik, B A SR
WHEREE, SHREHAGHZERRFE, ERGHREEE. SRV EHE RE T HEA A
FHIHLE

FEEHNLATEPZGHIE, EILAFRZ S EHE, WRGSREAESZEG 2L S
PATHLZ . TG AN LS, EEEHRAPITZE S RAET A FLHET: X Thidr—
R AT RATRCEE HIEARE TSN AL 5, SR A G B BAEAL 5 AT S L1 & %95
AR B AR, BB NRBMEI. eI RN 58 5 45 R AT /3 i X
THRATEAL 5, BRI SE . A A0 5 i) SR M CRAE &A% 5 4 & 3R/ A5 A P AL bl 2s .

B E N WA F R B A A RN R B A 22 S th 22 IRIBAE S 0L 73 38 1 L
BATGEH T, BTG S BN ORAE 5 TG AT & B AR T B AR e R

AR EWIN, ST NSRRI T AP S AR EUE, ERA BT,
WRRE . ZHHAT G ER T E PSS D A PR AR A S, REZSGET 5% =

il
TR 5 THHEAS R B 05 2 )3T R fi i o ARSI VERF VRN AN A28 5 & B )
7 U 13 ;W




ARIT 2 g RAGHCE IR G 2016 4F55 4 ARG

FERLE -
4.3.2 FEIZHIT AT

AIREIIN, RBRIATESAZAE ] 68 S B A T3 5 AR SR A I 578 38 B AT N

RIRERA, RIS R AL K58 5 F AFF Se M IR H R ) 38 5 S/ 1 30 48 by it
ZESR 2 H S & %I
4.4 WMEHARESBH RIRAIBE T

WG, FERERAE b GRS E I RO SR s, AR ST, ik T
R AR AR B R AN A DRI S R4 T T m BEORTE, ORI RS A —H — B AR A k. [E Y
SUTARSE LY BFUR, S BRIGECEAUE, T TR Ko s R B, R
212 AIRAHREH TAES R “2017 FEK 4k SR AL MK . AR 0 St RO F) A OB SR
IR B MBOR . BB RATAT. L7788, RPEAE. PR, NI, AITHLE) T AH DG MR
PRI [, PRI SRR E @ SRR TR B R TR EIAT,  BUEZRHE M 3000 s b
THZ 3300 £, BEJSTEMEETIHRE S N HVE 2 3100 M A4

WA, EIFZRTE LK 3. 29%, IR T2k 3. 69%, BDLARTE TRk 8. 74, L& . R
wind MEERGE, WAE. EHL WER. MR, @MEKIEE AT, Hd 10% B RN, FKOb.
N AR . KIS AT IR SCR G, @5 AT \ikiE 30%, = 32 v [E] I 7F AN 1 47
AT A e B TR0 R K, TR sl BT R IR tH o M. A, AN 3 B e 32
i

WA, AIEE LAy RN, DSOS STy, B8 T —EmiEkeE, 8
H T AT ORI R, SR I T BTSRRI, ARG R AR T

PRI SAT AV IC B SRS b, RSG5 E G AT B2, 154 MR
PNAKMERT W RFERBR IR . TERE AN, AEESTEREASCE. WK £
RO E, WG T — @ AR [FIR, 7E9 SRR AT A, BRI T — e A .

WE W, MRz, BARARE A G AW, B2, A /Mg E .

4.5 WEHAE KSR

2016 4F 10 A 1 HZ%E 2016 4F 12 A 31 H, AFE A KHEE KR N-0. 26%, Aok
WU RS N 0. 46%, KTV EbaRFEwE 0. 72%; AFES C FIFHEMN K FN-0. 33%, Waibh i it i
BTN 0. 46%, (KT GELEFEE 0. 79%.

=
=
¥
-



HRITZ 5 RIS B IR A 2016 555 4 BRFRE

4.6 REWINESRFE ANBEE S F FEE R
WA, ARG AFAEELSL A T H RSO NIRRT =0 A5 E

KT T H TG,
§5 H|EHAWME
5.1 MEPRBEFHEBMR
e Tt H &8 (o) RS ST )
1| BB 82, 159, 995. 30 8. 40
Hope S 82, 159, 995. 30 8. 40
o | HEEHT - -
3| FEE s % 455, 758, 400. 04 46. 61
Hr: figF 455, 758, 400. 04 46. 61
B CRFUE SR - -
Dit L5 dois - -
SR ATA R - -
SENIR A G il 430, 000, 510. 00 43.98
Forre SEW =B 1 SR
L ] ]
BT ARG E /AT A1 2, 708, 807. 50 0. 28
HAh Bt = 7,121, 116. 44 0.73
it 977, 748, 829. 28 100. 00
5.2 MEPREATIARPBEERRAS
5.2.1 MEMRBITIHROBEABREREALAE
A5 1725 ANRME o o B 4 R 1 E L B (%)
A | A MR R ol - -
B | RAN - -
c | gk 51, 341, 623. 07 5.26
) . #T7. RA ROKAE =l . )
HER
E | &5k 15, 592. 23 0. 00
Foo| ERMEE - -
G | ZiEEH. g mrEk - -
H | E1E RO 10, 311, 000. 00 1.06
. 5L BAEAE BRIk B B
%k
T | R 106, 780. 00 0.01
K | prHek 11, 997, 000. 00 1.23
L | FGEFIRE 55 MRk 25k 8, 388, 000. 00 0. 86

5

9

I

13 W

~




HRITZ 5 RIS B IR A 2016 555 4 BRFRE

BEAWT SO B MR S5k - -

KA SRR 2 FE st B P - -

R RS BRI A AR 55 - -

A - -

DA TAE - -

A R E AR R - _

| |Oo T |o (==

22 /N
st _ -

ait 82, 159, 995. 30 8.42

5.3 REHIRIZA FRAME 5T ST FE I R/ HEFF B AT+ 42 B = 5 Bt A 4

o 5 e - e U i 2 4 BT I
55 % ZEARAG Ji% 52 44 K e (B ARME Go EHHL 96

1 000959 A 2,015,911 | 13, 345, 330. 82 1.37
2 600266 Bl 3 900, 000 | 11,997, 000. 00 1.23
3 600754 AN gy 350,000 | 10, 311, 000. 00 1. 06
4 600138 iR 400, 000 8, 388, 000. 00 0. 86
5 600666 B By 299, 927 8, 083, 032. 65 0.83
6 002481 RUE B 700, 000 6, 349, 000. 00 0. 65
7 002191 A 599, 989 6, 245, 885. 49 0. 64
8 601689 £ [ 200, 000 5, 884, 000. 00 0. 60
9 600579 RAERE 355, 900 5, 103, 606. 00 0.52
10 300401 Tl A=) 100, 000 3, 797, 000. 00 0. 39

5.4 REAREFF RIS RNGEFRAAE

foach e A AShME GE) G B A S (%)
P - _

2 | RATER - -
3 | iz 49, 727, 000. 00 5. 09
Hrp: BUEMEERf 49, 727, 000. 00 5. 09

4 | IR 157, 892, 465. 04 16. 17
5 | AvaE IR TS 228, 705, 000. 00 23. 43
6 | TIHEE 10, 025, 000. 00 1.03
7 | AR (AT D 9, 408, 935. 00 0. 96
8 | FNEAFH - -
9 | HAth - -
10 | &t 455, 758, 400. 04 46. 69

=
S
=
¥
-




ARIT 2 g RAGHCE IR G 2016 4F55 4 ARG

5.5 MEBIRIE A FME 5 E ST $E E AR/ EEF AT L4 Fr B R P 4H

s " i _ G EESEIRE
Fe g AAvE] 1555 44 Fx HE (5K ARME O - JO
Eefl (%)
16 1L E
1 011698693 611 SCP009 300, 000 | 29, 952, 000. 00 3.07
2 160419 16 &K 19 300, 000 29, 865, 000. 00 3. 06
16 V7K %%
3 011698503 300, 000 | 29, 859, 000. 00 3. 06
SCP005
4 011698753 16 300, 000 | 29, 817, 000. 00 3. 05
% SCP002 ’ P O D :
16 A H
5 011698656 300, 000 | 29, 814, 000. 00 3.05
SCP009

5.6 REWIRIEA FMME 5 EE ST #E LB/ AT+ 42 B P SCRRER R
B 41

AR G ARG IR R R 577 SCHFIESF -

5.7 REFIRIL A RAMME 5 EEE B = FE IR /NEEFF R ET 14 5t SRR A4
RIS ARG AR RFFA T8

5.8 REWIRILA RAMME 5 E S B FE EAIK NP BT T4 BUE R B 4H
ARG AR MR AR A BUE.

5.9 MEHRAESEREIBRILHHKZL 5 H 5 i B
AR AR IR R FFA BRI

5.10 REFIARAE SR E R R 5B RHA
ARG AR WIAR AR FE 8.

5.11 BHEALSWEHHE

5.11.1
AAR T N A TE S BRI AT AR B R AT TR SR E I IS5 E, SR & g i)

BT — A B AT DT

=
=H

=

5.11.2

AR A AT B TR AT A4 R D, SO BT A e R I A e I T I

=
=
¥
=




HRITZ 5 RIS B IR A 2016 555 4 BRFRE

5.11.3 HARE =R

Fe R & On
1 17 H R UE 4 17, 766. 33
2 | RISCUEZRIE B 19, 240. 49
3| MR -
4 PSR 7,083, 412. 11
5 | RICERIEEK 697. 51
6 | HAhRUSEK -
7| Fr#EgRH -
8 oAt -
9 it 7,121, 116. 44

5.11.4 REWIRFFH KL TR I i AT # B 5 2 HA

e e %A A | R 660
1 127003 T EN £ 361, 937. 40 0. 04
5.11.5 #HEHRAT1 4 B E P AL IE 32 R G U B
A G A A HA R AT 44 I 22 AN AE T8 A2 PR A O
§6 FZEESMHRF
BT
KRIT % s RIS E

T H

RIT % FME R E R A A

BEC

T A S 1 BUE

149, 672, 629. 69

212,999, 717. 40

5 T30 18] i < A H D 0

441, 982, 793. 85

39, 632, 213. 06

9k - ¢ 5 ST ] i < B ] 49 20

28, 659, 430. 79

39, 633, 018. 01

e I IR1 5 = HR 0 A2 B B (4 B0k
UL "D

T AR S & 0y B 0

562, 995, 992. 75

212,998, 912. 45

§7 Z&EHNZHERRERBARESHR
7.1 ZSEBEARFELESHFTRIHFIL

AR I B B AR R I AT A A

#

_.
(3]
b=
H
=
(98]
b=



R 2HME RIERL B IRS 2016 55 4 ZERE

7.2 ZEEBACHERRERASEST 7YY
At Ik e PR IE B R e AR & .

§8 HAEMFHE>

8.1 #AMFBER
. AR 2 A RS E R S IR SR B e e A )
T (RTT 2 S RE N B IR A RUE R RO R ST E 0
=N RTTESEHARTUEA AHERCIH R EE . A R
VU AHR A SN AT 38R B HE B B P9 i B0 FE S L I 2 75

8.2 FRmiH =
IR SRS AR S NS A T .
8.3 &I AHR

PR BT AT ), 76T ARG, W76 & B ) iy BUE ol SC R 8 R e T B . AR
RATFPE R FEA S, R E LA EARREE AN (www. orient-fund. com) 2[5,

R RGEHHRITTTAF
2017 1H21H

=
=
$
=



