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A
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ST RGN R T, BB RINCRE .

7.4.13.4.2.1 ANCRK O

Bfr: NRMIG
AIAAR
BE _ 2016 £ 12 A 31 H
£ I HoAhy o s
FOART | KAARE | HAARG| 0
PAAR oA i 55
AT 3, 283, 206. 14 - - | 3,283,206. 14
T oy & 21,718,919.08 | 1,914, 770. 22 - | 23,633, 689. 30
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4 | ERATA SR IEE - _
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5 | RARE &M . -
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FAH %
A5
i

BASF SE-SPON ADR | EEHIREX | US0552625057 | A& FH 1,631 | 1,047, 359.84 3.
MAH %
A5
it

DOW CHEMICAL W IRAL: | US2605431038 | A FE[H 2, 308 916, 126. 30 3.
CO/THE WER
55
it

TOTAL SA-SPON EIE/R | US89151E1091 | Y FEH 2,319 819, 949. 45 2.
ADR S5
35
i

CHEVRON CORP HHIE | US1667641005 | 42 X 959 783, 009. 02 2.
S5
35
fit

ROYAL DUTCH 225 | US7802591070 | 412 % 1,928 775, 321. 85 2.
SHELL-SPON ADR-B TR WEZ
35
fit

DU PONT (E.1.) FLFE US2635341090 | AL EHE 1,479 753, 071. 01 2.
DE NEMOURS WEZR
&
fit

ROYAL DUTCH R | US7802592060 | A4 eS| 1,705 643, 184. 07 2.
SHELL-SPON ADR-A TR I
35
fit

LYONDELLBASELL | FIZ2f8[2 | NL0009434992 | #H#Y eS| 1,073 638, 494. 94 2.
INDU-CL A FEIR Tk WEF5
A L
it

CANADIAN NATURAL | MEEKHE | CA1363851017 | AL E[H 2,715 600, 426. 49 2.
RESOURCES SRETRAH HE
P2 ] &
Jit

NIPPON STEEL BHBAE | uses461T1016 | AL EH 3, 639 553, 595. 28 1.
CORP-SPON ADR | “&#k%x I
At L5
B

FORTESCUE FMG 421 | US34959A2069 | 4% ESIEs| 9, 242 537, 256. 50 L.
METALS-SPON ADR UE#
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13

CHINA PETROLEUM
& CHEMICAL-H

T4

CNE1000002Q2

A
E

108, 000

531, 338.

94

.91

14

PPG INDUSTRIES
INC

PPG Tk

US6935061076

5K

762

500, 900.

79

.80

15

LUKOIL PJSC-SPON
ADR

F5 A T

N

US69343P1057

S

1,272

495, 195.

25

.78

16

TECK RESOURCES
LTD-CLS B

CA8787422044

3, 444

478, 537.

29

.72

17

PACKAGING CORP
OF AMERICA

S

AL

US6951561090

783

460, 714.

33

.65

18

EOG RESOURCES
INC

EOG ¥R

US26875P1012

648

454, 462.

29

.63

19

INTERNATIONAL
PAPER CO

Pratl

US4601461035

<H

1,200

441, 692.

66

.59

20

VEDANTA LTD-ADR

FrHEE
PR 7]

US92242Y1001

<H

5,018

432, 338.

54

.55

21

UPM-KYMMENE 0YJ-
SPONS ADR

SRR
€ SEil

US9154361094

xH

2,442

418, 083.

00

.50

22

CENOVUS ENERGY
INC

SEVA (07
A

[3Yuy

N
H

CA15135U1093

xH

3,829

401, 879.

63

.44

23

TRANSCANADA CORP

B2 =

CA89353D1078

*H

1,278

400, 276.

69

.44
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i

BARRICK GOLD ELETE | CA0679011084 | AL FE 3,516 389, 760. 06 1.
CORP ST WEZR
A5
it

YANZHOU COAL FIMBE | ONE1000004Q8 | i | PETAEF 82, 000 388, 020. 55 1.

MINING CO-H WS s

55
it

NUCOR CORP ARAT | US6703461052 | AL X 915 377, 794. 57 1.
WS
35
i

WOODSIDE TTESEIE | US9802283088 | AL E[E 2, 355 366, 757. 46 L.
PETROLEUM-SP ADR | vl fR WEZ
A &
fit

AKZO NOBEL NV- | PIRLIRi# | US0101993055 | 44 [ 2, 549 366, 025. 95 L.
SPON ADR TURZAH] WEZ
35
fit

CHINA SHENHUA | HE#H# | CNE1000002R0 | &¥#E | THEE 28, 000 365, 675. 69 1.

ENERGY CO-H WEZF s

&
fit

CELANESE CORP- | ZEFRLBHT | US1508701034 | A eS| 665 363, 235. 89 L.
SERIES A A W
o
fit

REPSOL SA- IR | UST6026T2050 | AL eS| 3,673 359, 262. 37 1.
SPONSORED ADR | iR~ #] I
L5
it

ARCELORMITTAL-NY | ZFERK | US03938L1044 | A% FEHE 6, 770 342, 833. 48 1.
REGISTERED IR W
&
Jit

TECHNIPFMC PLC | FMC AR | GBOOBDSFG982 | ¥ e 1,228 302, 667. 14 1.
A I
&
B

CRESCENT POINT | Crescent | CA22576C1014 | ¥ eS| 3,208 302, 430. 45 L.
ENERGY CORP Point A S5
PR H] A5
B
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35 PHILLIPS 66 Phillips | US7185461040 | A% X HE 494 296, 116. 53 1. 06
66 WS
A5
i
36 | EASTMAN CHEMICAL | 24k | Us2774321002 | AL FEH 565 294, 778. 45 1. 06
o T g7
A5
it
37 | MURPHY OIL CORP | S23EFiM | US6267171022 | 4l£Y FH 1,276 275, 550. 68 0. 99
AF WS
55
it
38 GOLDCORP INC Goldcorp | CA3809564097 | 4% FH 2, 868 270, 576. 30 0.97
A W
35
i
39 ASTA CEMENT WHHKPE | KYG0539C1069 | il | PETF 155, 000 248, 181. 80 0. 89
CHINA HOLDINGS SHES W Hh
&
fit
40 TESORO CORP FFRP 1 | US8816091016 | AL [ 405 245, 689. 46 0. 88
Bl W
35
fit
41 NEWCREST MINING | A &HHT | Use511911082 | AL EHE 2, 356 234, 693. 69 0.84
LTD-SPON ADR LSRN WEZ
NG| &
fit
42 YINGDE GASES B | KY6984301047 | A | HEE 88, 000 225, 917. 45 0.81
GROUP CO LTD WEZR s
&
fit
43 AGNICO EAGLE BIEFER] | cA0084741085 | AZ eS| 672 195, 789. 89 0.70
MINES LTD ZIEN I
HIRAH 25
it
44 NEWFIELD B | US6512901082 | A4 FE[H 621 174, 469. 02 0.63
EXPLORATION CO | Hh#RATH W
&
Jit
45 DONGYUE GROUP | ZRiE#EHI | Kvcesiep1072 | &l | HEEF 127, 000 155, 635. 79 0. 56
I ¥
&
B
46 | YAMANA GOLD INC | JEEH443% | CA98462Y1007 | A% eI 6, 558 127, 834. 90 0. 46
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4 F] WEZR
o
i
47 ALCOA CORP FAAFE | US0138721065 | 412 FH 601 117, 069. 37 0. 42
WEZR
5
Fr
48 ARCONIC INC Arconic | US03965L1008 | 4% FH 1 128.61 0.00
AF WS
5
Fr
A IERRIS R ISIN i,
8.5 WME MM GEFTFAH A HIEREF)
8.5.1 RIVFEAN&HE HIPWES T =E 205007 20 2 KRB A
ERRA: NRM
5
RS
Fr5 A F) AR (FED) HEZFAAD EN - NG B b
1 (%)
1 | EXXON MOBIL CORP | US30231G1022 1, 603, 966. 65 8. 37
BASF SE-SPON ADR | US0552625057 909, 302. 99 4. 74
3 DOW CHEMICAL | US2605431038 849, 244. 84 4.43
CO/THE
4 TOTAL SA-SPON | US89151E1091 748, 466. 40 3.91
ADR
5 | LUKOIL PJSC-SPON | US69343P1057 712, 351. 62 3.72
ADR
6 DU PONT (E.I.) US2635341090 703, 258. 94 3. 67
DE NEMOURS
7 CHINA SHENHUA | CNE1000002R0 692, 905. 31 3.62
ENERGY CO-H
8 ROYAL DUTCH | US7802591070 682, 660. 85 3. 56
SHELL-SPON ADR-B
9 CHEVRON CORP | US1667641005 674, 095. 97 3.52
10 YANZHOU COAL | CNE1000004Q8 660, 294. 11 3.45
MINING CO-H
11 | CANADIAN NATURAL | CA1363851017 582, 145. 02 3.04
RESOURCES
12 LYONDELLBASELL | NL0009434992 575, 015. 35 3.00
INDU-CL A
13 ROYAL DUTCH | US7802592060 571, 105. 54 2.98
SHELL-SPON ADR-A
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14 PPG INDUSTRIES | US6935061076 536, 952. 21 .80
INC

15 NIPPON STEEL | US65461T1016 519, 987. 28 .71
CORP-SPON ADR

16 FORTESCUE | US34959A2069 497, 848. 00 . 60
METALS-SPON ADR

17 EOG RESOURCES | US26875P1012 422, 381. 89 .20
INC

18 PACKAGING CORP | US6951561090 420, 124. 09 .19
OF AMERICA

19 BARRICK GOLD | CA0679011084 410, 013. 44 .14
CORP

20 INTERNATIONAL | US4601461035 402, 173. 46 . 10
PAPER CO

21 | TRANSCANADA CORP | CA89353D1078 396, 089. 71 2. 07

22 TECK RESOURCES | CA8787422044 394, 901. 71 2.06
LTD-CLS B

23 ALCOA CORP | US0138721065 394, 311. 88 . 06

24 CENOVUS ENERGY | CA15135U01093 381, 828. 00 1.99
INC

25 AKZO NOBEL NV- | US0101993055 378, 021. 90 .97
SPON ADR

26 | VEDANTA LTD-ADR | US92242Y1001 353, 470. 46 .84

27 WOODSIDE | US9802283088 346, 312. 91 .81
PETROLEUM-SP ADR

28 | UPM-KYMMENE 0YJ- | US9154361094 346, 187. 57 .81
SPONS ADR

29 CRESCENT POINT | CA22576C1014 332, 515. 88 .73
ENERGY CORP

30 REPSOL SA- | US76026T2050 329, 291. 54 .72
SPONSORED ADR

31 NUCOR CORP | US6703461052 305, 331. 40 .59

32 CELANESE CORP- | US1508701034 304, 573. 01 .99
SERIES A

33 GOLDCORP INC | CA3809564097 295, 257. 16 .54

34 | ALUMINUM CORP OF | CNE1000001T8 285, 917. 48 .49
CHINA LTD-H

35 | ARCELORMITTAL-NY | US03938L1044 282, 950. 92 .48
REGISTERED

36 | NEWCREST MINING | US6511911082 263, 789. 77 . 38
LTD-SPON ADR

37 PHILLIPS 66 | US7185461040 262, 879. 63 .37

38 | EASTMAN CHEMICAL | US2774321002 262, 030. 86 .37
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39 | MURPHY OIL CORP | US6267171022 248, 515. 71 . 30

40 | FMC TECHNOLOGIES | US30249U1016 242, 882. 27 .27
INC

41 AGNICO EAGLE | CA0084741085 223,572. 21 .17
MINES LTD

42 | CHINA PETROLEUM | CNE1000002Q2 222,682. 30 . 16
& CHEMICAL-H

43 TESORO CORP | US8816091016 203, 378. 63 1. 06

44 NEWFIELD | US6512901082 183, 654. 17 . 96
EXPLORATION CO

45 | YAMANA GOLD INC | CA98462Y1007 176, 973. 79 0.92

46 ASTA CEMENT | KYG0539C1069 172, 076. 80 0.90
CHINA HOLDINGS

47 CPMC HOLDINGS | HK0000057171 154, 223. 03 .80
LTD

48 YANCHANG | BMG9833W1064 118, 007. 57 .62
PETROLEUM
INTERNATI

49 ANHUI CONCH | CNE1000001W2 115, 310. 58 . 60
CEMENT CO LTD-H

50 | LEE & MAN PAPER | KYG5427W1309 96, 803. 25 .51
MANUFACTURIN

51 | CENTURY SUNSHINE | KYG2091K1206 96, 560. 31 .90
GROUP HOLDI

52 PETROCHINA CO | CNE1000003W8 95, 250. 05 .50
LTD-H

53 ALIBABA GROUP | US01609W1027 95, 229. 26 .50
HOLDING-SP ADR

54 CNOOC LTD | HK0883013259 88, 621. 35 0. 46

55 HUANENG | CNE100000WS1 87, 256. 29 0. 46
RENEWABLES CORP—
H

56 CHINA NATIONAL | CNE1000002N9 74,710. 41 .39
BUILDING MA-H

57 | CHINA RESOURCES | KYG2113L1068 66, 558. 90 .35
CEMENT

58 | NETEASE INC-ADR | US64110W1027 66, 038. 27 0.34

59 JIANGXI COPPER | CNE1000003K3 52, 516. 60 0.27
CO LTD-H

60 | SINOPEC SHANGHAI | CNE1000004C8 52, 210. 37 .27
PETROCHEM-H

61 NINE DRAGONS | BMG653181005 49, 884. 04 . 26
PAPER HOLDINGS

62 YINGDE GASES | KYG984301047 43, 681. 66 . 23
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GROUP CO LTD

63 | BAIDU INC — SPON | US0567521085 42, 815.95 0. 22
ADR
64 | CHINA RESOURCES | BMG2113B1081 39, 435. 82 0.21

GAS GROUP LT

T

I SRR RN BRAZ e (A AN R LA ) » A SRR 5

2. FTHHEZSARIE R A ISIN RS,

8.5.2 RiT2HSHE HIHIE & B $E 2%8AT 20 42 KA R K % B4
EERAL. NN

S

R

Fr WA R (FE30) IEFFARRS AR S A THHE

il (%)

1 CNOOC LTD | HK0883013259 1, 258, 366. 87 6. 57

2 | CHINA PETROLEUM | CNE1000002Q2 968, 598. 62 5.05
& CHEMICAL-H

3 PETROCHINA CO | CNE1000003W8 912, 688. 89 4.76
LTD-H

4 CHINA SHENHUA | CNE1000002RO 831, 965. 16 4. 34
ENERGY CO-H

5 ANHUI CONCH | CNE1000001W2 819, 806. 90 4.28
CEMENT CO LTD-H

6 SINOPEC | CNE1000004C8 647, 519. 90 3.38
SHANGHAT
PETROCHEM-H

7 JIANGXI COPPER | CNE1000003K3 583, 057. 22 3.04
CO LTD-H

8 NINE DRAGONS | BMG653181005 552, 680. 81 2.88
PAPER HOLDINGS

9 CHINA NATIONAL | CNE1000002N9 509, 911. 61 2. 66
BUILDING MA-H

10 | LEE & MAN PAPER | KYG5427W1309 452, 107. 52 2. 36
MANUFACTURIN

11 TENCENT | KYG875721634 416, 388. 79 2. 17
HOLDINGS LTD

12 ZIJIN MINING | CNE100000502 414, 479. 42 2.16
GROUP CO LTD-H

13 KUNLUN ENERGY | BMG5320C1082 367, 004. 21 1.91
CO LTD

14 ALUMINUM CORP | CNE1000001T8 327, 234. 65 1.71
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OF CHINA LTD-H

15 GUANGDONG | HK0270001396 302, 393. 37 1. 58
INVESTMENT LTD

16 HUABAO | BMG4639H1227 296, 325. 42 1.55
INTERNATIONAL
HOLDING

17 | CHINA RESOURCES | KYG2113L1068 293, 403. 68 1.53
CEMENT

18 IND & COMM BK | CNE1000003G1 290, 666. 77 1.52
OF CHINA-H

19 ENN ENERGY | KYG3066L1014 290, 118. 91 1.51
HOLDINGS LTD

20 ARCONIC INC | US03965L1008 277,951. 10 1.45
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HE Lk
(%)
1 ISHARES ETF | 2% BIFH | BlackRock | 724, 222. 80 2. 60
GLOBAL fe% Fund
ENERGY Advisors
ETF
2 ISHARES ETF | 2% BIFH | BlackRock | 722, 675. 85 2. 59
GLOBAL fR% Fund
MATERTALS Advisors
ETF
3 ISHARES ETF | 2% BIFH | BlackRock | 606, 710. 02 2.18
MSCI % Fund
CHINA ETF Advisors
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1
GOLDMAN 4 57,108.21 0. 14% 12. 32 0.05% -
SACHS&CO. , INC
SANFORD BERNSTEIN- 4 102,591.05 0. 26% 180. 75 0.69% -
ASIA
JEFFERIES & €O, INC- . 5,207. 96 0. 01% 10. 41 0.04% -
ASIA
MORGAN STANLEY- 4 20,606. 44 0. 05% 14. 43 0.06% -
ALGORITHMS
INSTINET CORP, ASIA 6,948, 599. 16 17. 63% 3, 484. 23 13.32% -
ITG-ASIA . 12, 354. 49 0. 03% 12. 35 0.05% -
CONVERGEX-ALGORITHMS - 581,838.20 1. 48% 445. 35 L70% -
MAQUARTE-ASTA -+ 8,631,710.54 21. 90% 4,315.89 16.50% -
PROGRAMS
MERRILL LYNCH-ASTA | 18,314, 642. 46 46. 46% 13, 839. 19 52.90% -
PROGRAM
JP MORGAN —ASTA . 4, 350. 36 0. 01% 3.05 0.01% -
PROGRAMS
CREDIT SUISSE -ASIA 4 91,710.36 0. 23% 64. 19 0.25% -
HSBC INC-ASIA 4 102,056.24 0. 26% 51.04 0.20% -
CITIGROUP-ASTA ALGO 4 438,821.19 L 11% 131. 90 0.50% -
LIQUIDNET 4 20,669.23 0. 05% 20. 67 0.08% -
DAIWA SECURITIES - 695,738.61 1. 76% 1,391. 48 5.32% -
AMERICA INC
CREDIT LYONNATS -+ 2,556, 158. 41 6. 48% 1, 414. 36 5.41% -
SEC. INC-ASIA
CANTOR FITZGERALD 4 100, 622.93 0. 26% 54.72 0.21% -
AND CO., INC
MACQUARTE-ASTA . 12, 212. 23 0. 03% 8.55 0.03% -
ALOGRITHMS
BLOOMBERG TRADEBOOK- - 13,942. 05 0. 04% 13.94 0.05% -
ASTA CREDIT
UBS SECURITIES-ASIA - 585,577.51 1. 49% 441.74 1.69% -
PROGRAM
MIZUHO 4 126,148.47 0. 32% 252. 30 0.96% -
BARCLAYS CAPITAL - - - . - -
INC-ASTA
STIFEL NICOLAUS - . - . . - -
PROGRAM
HSBC INC . - . . - -
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BANK OF NEW YORK

SANFORD BERNSTEIN-
ALGORITHMS

MERRILL LYNCH

BARCLAYS CAPITAL INC

KNIGHT SECURITIES

CITIGROUP-PROGRAM

CIMB-ASIA PROGRAM

HOWARD WEIL
LABOUISSE FRIEDRICHS
INC

MACQUARIE CAPITAL

JEFFERIES & CO., INC

CREDIT SUISSE

FOX RIVER (SUNGARD)

FIDELITY-ALGORITHMS

DEUTSCHE BANK-
ALGORITHMS

MORGAN STANLEY

ITG-CSA

JP MORGAN
SECURITIES, INC

UBS ALGORITHMS

RBC CAPITAL MARKETSH
ALGORITHMS

ING BANK

LONGBOW
SECURITIES, LLC

NOMURA-PROGRAMS

WELLS FARGO
SECURITIES , LLC
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3. AR HA P T IY R %5 25 75 SANFORD  BERNSTEIN-ASTA. JEFFERIES &  CO, INC-ASTA. ITG-

I

K

ASTA. LIQUIDNET. DAIWA SECURITIES AMERICA INC.. MACQUARIE-ASTA ALOGRITHMS. BLOOMBERG
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GOLDMAN - - e - - - i -
SACHS&CO. , INC
SANFORD BERNSTEIN- - - B - . - i -
ASTA
JEFFERIES & CO, INC- - - 7 - R - i -
ASTA

MORGAN STANLEY- - - — - _ - i -
ALGORITHMS
INSTINET CORP, ASTA - - | - _ - i -
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ITG-ASIA

CONVERGEX-ALGORITHMS|

N - 159, 344. 0§

100. 00%

MAQUARIE-ASTA
PROGRAMS

MERRILL LYNCH-ASIA
PROGRAM

JP MORGAN —ASIA
PROGRAMS

CREDIT SUISSE —-ASTA

HSBC INC-ASIA

CITIGROUP-ASIA ALGO

LIQUIDNET

DAIWA SECURITIES
AMERICA INC.

CREDIT LYONNAIS
SEC. INC-ASTA

CANTOR FITZGERALD
AND CO., INC

MACQUARIE-ASTA
ALOGRITHMS

BLOOMBERG TRADEBOOK-
ASTA CREDIT

UBS SECURITIES-ASIA
PROGRAM

MIZUHO

BARCLAYS CAPITAL
INC-ASTA

STIFEL NICOLAUS -
PROGRAM

HSBC INC

BANK OF NEW YORK

SANFORD BERNSTEIN-
ALGORITHMS

MERRILL LYNCH

BARCLAYS CAPITAL INC

KNIGHT SECURITIES

CITIGROUP-PROGRAM

CIMB-ASIA PROGRAM

HOWARD WEIL
LABOUISSE FRIEDRICHS
INC
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MACQUARIE CAPITAL . = . | . - a _

JEFFERIES & CO., INC - - - - N - _ _

CREDIT SUISSE . = — - N - . _

FOX RIVER (SUNGARD) - - . - 7 _ _ _

FIDELITY-ALGORITHMS N N = . g | o ]

DEUTSCHE BANK-— N - 5 | . - i |
ALGORITHMS

MORGAN STANLEY . - — | . - i |

ITG-CSA b | . . N - i _

JP MORGAN . = . . . - a _
SECURITIES, INC

UBS ALGORITHMS . = B . N - N _

RBC CAPITAL MARKETSH - - — - . - i -
ALGORITHMS

ING BANK N = B | . - i _

LONGBOW . = — | . - o ]
SECURITIES, LLC

NOMURA-PROGRAMS N . R - N | N o

WELLS FARGO - - — | . - i |
SECURITIES , LLC
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