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6.3 FIA&EMNE (E&E) R
2t AR ERIER AR Tk I B AR B k4 (LOF)
AR 2017 4E 1 H 1 H&E 2017466 H 30 H
Hp: NRMt
N
i g 20171 H1HE201746 H30 H
S ES KB A EHERE AT
—. VI E AN e (5
SAERIED) 59,621,127.74 -8,182,109.70 51,439,018.04
L KRR EE B A
Fe G EAR BN (AR ER - 6,456,793.17 6,456,793.17
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MEF A S

(LOF) 2017 4 -4EF iRk

ER

= AR HHE 5

HEASE G DA
B4

AR AR B
{EID DL 5 31 A1) -7,959,056.72 1,042,112.07 -6,916,944.65
Hr: 1 Ji EIHDVJTA 27,279,676.26 -1,305,706.97 25,973,969.29
e [m] 2K -35,238,732.98 2,347,819.04 -32,890,913.94
IS $%mﬁ (GRS el
N Z BC R 7= AR ) 2 4
FHE AR Bl GFAE e b L=
S - - -
Fiv BARPTE AN & (O
LV ED 51,662,071.02 -683,204.46 50,978,866.56
LEET] L EAR
=] 2016 £ 1 H 1H&E 2016 %6 A 30 H
szl EE & R4 B A IE R EN R AT
WA AN A (O
EAEIED) 42,974,531.67 -7,393,687.57 35,580,844.10
L ARG E SN
FEE 1 ER BN (AR HAF]
ﬂ‘z]) - -607,405.36 -607,405.36
VN R e
émﬁ HHEZ B
R DL« 5 3H A1) 316,349.00 -809,012.65 -492,663.65
Hr: 1 FQ R K 72,261,452.98 -20,576,141.83 51,685,311.15
K4 I -71,945,103.98 19,767,129.18 -52,177,974.80
E\K%ﬂgéﬁﬁﬁﬁ
N 3 B A 7= A ) 5 4

- IR ARG G
ERERIED)

43,290,880.67

-8,810,105.58

34,480,775.09

3% B WA 55 3R O A R 43
A 6.1 £ 6.4, WMEEH I TTNEE:
TN M, EE

HEE AT

6.4 FERME

6.4. 1S FARFM

] 5 i R e BT % T I o e

21t TAE A

Xmilﬁﬁjﬂ{ﬁ\%

4 (LOF)(LA T féj

1N M, St TN B

Rk B )2

R B B A 25 (LU iR [ R I 27 UE I ¥F PT[2009] %8 1375 5 (SR T A% ik [E 4%
B SR A BT T I R 1 B SR BRI TR A (LOR) SR AR UL B ) ke, oy R P AR Ak <5
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EEABRA KR (rp e NRIEFIERE R BT R Gk ) A 1500 R A BB % T A ik
B SR AUIE S R BB (LOF) & G [Al) BT AT 55 . AEEGARATIT N, 20
BRANE, B IRWOLEEAEIF NG BT GH) B 55 N R T 443,102,169.08 7, &4
KB H R 2 THITE % BT A PR A 7] A6 7K R 56 7 (2010) 3 141 S50 BE 4R35 T LSS IE.

ZEEIEE 2SS, (EBRE R 2R T I R ROE R R A & (LOF) & &
[@) F 2010 4 6 H 10 HIEAAER, FEE&ERARH KRS m 3 #Uy 443,165,098.58
MEEHH, HAPAWE SR EFE 62,929.50 MESHH. AEENIESEHNNE
PR ESEHARA A, BSHE N NHE THBITRMAERAR, BAMEHEE A
NTEFTHRAT (i) A B A 7] (Standard Chartered Bank (Hong Kong) Limited).

ZRINUETFAE 5y FIT (LA T TIRR R AE BT )ik 7 [2010] 28 210 530 H i A, Ak 4
117,823,038.00 /i E: A3 AT 2010 4F 7 H 1 HIEIRACATHEAL 5« oK BTAE 5 &0y
FHLETE AL, B mERa N8I S KRG R 55K A 2R A W 5 AT E
THLIE .

R (PR NRILAENER R R EEEIL) « (BSE PN B H BT M 5
FARAT IM) A (R8T AR A BT X T A e R SR IR F 4R B 2R (LOR) B 5 /) 119
ARIE, ARSI FICEARE . B REIESR . RATAEFRNE AR fo Ve i) HoA
Pt T H o ACKE G 4% 00 V0 BBl 0 F8 VR A b sl 2 B2 TG B 7E A BRoB % T 3 (B SRl 3 b X
AR BUH HLURAT IUESR . “FERFOE AN RBROHN 17 B K B0E X 48 815
N BRI 22 /0 50%K H T Bk 1T E R B M, Bk 37 E RK 8E H
X7f& MSCI %1z 4a% (MSCI Emerging Markets Index) i A8 () [ 5 5
Xo EEFTHENT, RIS RE B LT E R B o = bS5 1
60%-100%, fii 7 F1F A 8 7= (5 4 B 77 1Y) 0%-40%. A SIS LR HE N BEAR A
FFFR 5 A [ BB 4 115348 2 (MSCI Emerging Markets Index (Net Total Return)).

6.4. 2 THR R K Jw fhi Ak

RIS (T 25 R AL TR BGH T 2006 4 2 A 15 HAAR K (Al 2 1 0] — FE A v
WY 138 TEAR ST S AR A 2 AU R P FE R Aol 2 v D AR A
e FARAH R (PR AR AL 2 T HAE ) A EIE S SR 1) CUE F5 #9854 B
7% XBRL ARG 3 5 < REf i A E R A >) o i EIEZR R R Sl b 2o A 1 CIE
FAR IS LSS AR 51 CE AR A BB S 1T 374 e i 2 ANIE S 48 7 3 42 (LOF)
BB [F)) RIAE IV 554 2 B T 470 1 o [RIAE M 2 o [EIAE 5 48 0 B Bl W 2 R AT A
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AFeLr 2017 AEAFFE M SRR A A T P BER, LS, sl R T A
He4> 2017 42 6 H 30 HIYW 55K A J 2017 4 1 F 1 H# 2017 45 6 H 30 H 4 E
RNEL G 1 E AR B 1B LA A B
6.4 AKX ME T KAMTBR. St lithSBon— e EHR & H— 20U 3

AR TR AT BOR . il ol — AR RS A — 2
6.4 5 THBURM 2Tt THER 3 DA R 245 58 1E 1 Ui B
6.4.5. 1 VHBURAR 5 KUt B

AT ARG WG 75 EE U B 1 S T EUCR AR
6.4.5.2 Vil TR B8 K U B

AT AR TG 5 EE U A 1 23 AR B
6.4.5.3Z4 B IEHI A

RIS T AR KA EHEIE,
6.4.6BLI5

MRS [F KB4 R Bi[2004]78 5 (MERES. [H X B4 MR 6 TAE A%
HEEBUCBERIERY | WEL[2008]1 5 T ARl TR BB @A W
Fi[2016]36 5 (ST ATHAETFEN B AR E B s (@ &) |« W FiL[2016]46 5 (KT
TBE— 25 WA A TR T S O8RS SR AT RECR @A)« WHRL[2016]70 5 (56T 4xfil
WAL [FD AT SR 3G BLBOR b i@ AN B A CEE WALV E RN S 5 5, R 82
BB R0 -

(1)F- 2016 £ 5 A 1 0T, LURATEES T REERSA)E TEWBAEBGER, AE
WCENL AL, E 2016 4E 5 H 1 Hitg, Lol gy s RO S an s Bt x4l
FERF BTN RAESGE R

(2) H AT HE S IR IR A AN ZZ M UON, o8 R B4 BTG BERLBUR, 1 BEAR G
I % B X R SR AV AT, FESE WA TAEWCE LA (T 2016 4F 5 H 1 H ) B E
Bi(H 2016 4F 5 H 1 Hit) BB AR A8 .

(3) B T L4 BT O I BSR4 RIS R, FUb RIS TS BB, 4 AR G
5] 5% Bl X BRI ARAT , TEBE 9B AR N BT B L T3 8
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6.4.7.1 TR

. NRMoc

i H

ZIS RN

2017 6 H 30 H

T AE K

5,249,088.61

FE AT K

Hrp: fFFUIIR 1-3 1A

oAt Azak

it

5,249,088.61

6.4.7.2 X &M T

. ANRMot

ZSEFN

2017 6 A 30 H

JAS

I feE

I fehr AR )

40,871,097.06

43,867,584.34

2,996,487.28
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BRATIE T 37

&t

B SIS
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HAib

&3t

40,871,097.06

43,867,584.34

2,996,487.28

6.4.7.3 fTAE SRR P2/ £t
A I G AR IAR A FFE AT S
6.4.7.4 SE NIRE &R T =
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AI G AR ARSFFAH NIRRT

6.4.7.5 RH] B
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6.4.7.6 HAth B =
ARG A AR HAB T
6.4.7.7 RiAIAE 5 %
B ANRMoT
i H AIAR

2017 6 H 30 H

5 oy BT 3 BAST A2 5 B 2,473.79
ERAT R T 37 BA 22 5 B -
&t 2,473.79
6.4.7.8 FoAth 7 fif
hr: NRMt
AHAR
nH 2017 4 6 /3 30
I8 AsE 95 P 22 o B G ARAIE 42 -
A T[] 2,420.22
T 2 32,232.48
Tide s BH = 5% 19,918.80
T4 b o 29,752.78
it 84,324.28
6.4.7.9 L ESE
SRHAL NRMG
ZN ]
i H 20174E1 H 1 H% 2017 %6 A 30 H
LM () I 1 4 %0
AR 59,621,127.74 59,621,127.74
A 27,279,676.26 27,279,676.26
A (LLe-5 1)) -35,238,732.98 -35,238,732.98
AR 51,662,071.02 51,662,071.02

T FH I 2R P e N 0 00 B e s T [ o i e 2 L Y 01 R <

6.4.7.10 R4 ECFE
Hp: NRMt
i H LS IR 4 KBB4 KA BCANE AT

FAEERER -16,277,483.48 8,095,373.78 -8,182,109.70
A 5,146,508.12 1,310,285.05 6,456,793.17

EN R B e o
BRI 2,369,501.21 -1,327,389.14 1,042,112.07
Horp: e HK -6,734,119.66 5,428,412.69 -1,305,706.97
FE A8 A 2 9,103,620.87 -6,755,801.83 2,347,819.04
A B - - -
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ESCES | -8,761,474.15 | 8,078,269.69 | -683,204.46 |
6.4.7.11 FEEF BWAN
A Nt
i H A A
201741 H 1 H&E 201746 A 30 H
e P ISU PN 9,998.90
€ WA R 2 BN _
HoAth A7 2R BN i
g R S DR DSYCPN -
HAth i
it 9,998.90
6.4.7.12 REHZE W
A AR
TiH AHH
20171 H1HE 201746 A 30 H
SE HH RS2 A i 35,304,261.38
Pok: S HH I SR AR R 29,658,123.41
SESE M EE RN 5,646,137.97
6.4.7.13 RF B F W E
ARIE G AR T B oI &
6.4.7.14 T4 T B3
ARG AR TATAE T HIE
6.4.7.15 BRI 2%
B NRMc
i B A3
20174F1H 1H £201746 H30H
5 S T R AR R I R 2 397,633.61
Fe GG A I AR 2 -
&1t 397,633.61
6.4.7.16 A R EZ B AR
A N
A HH
i R
A A 20174E1 A 1H %20174£6 4 30 H
138 5Pk & mb g e _
— R 1,310,285.05
i ot -
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HAth
AT TR
— BUEH %
3. HAth -
&t 1,310,285.05
6.4.7.17 HARKAN
A NRmc
i A
A 201741 H1H 2201746 H30H
G B[] RN 35,067.56
&t 35,067.56

TE: I3 Aoy B0 8 1] 5% - FRp AT SO R03 08, 37 P47 0 1) D [ 5% 3 D I ] < 4 114

0.5%, ME[A] 3% BT 25% 0 N4 577 .
6.4.7.18 XX 5 3% H

Hpi: NRMt
i A
N 20174F1 H 1 H 2017476 H 30H
< oy i3 78 5 o 108,344.47
ERAT R T35 58 5 B 0.00
&t 108,344.47
6.4.7.19 HAh %% F
Hpi: NRMt
5K N ]
; 20174E1 H1H £20174£6 H30H
H 112 32,232.48
17 S o 9,918.80
BATIC R 9% H 150.00
s bk 29,752.78
IRAZ T 7 9k 200.00
OPE 7,221.12
&t 79,475.18

6.4.8 BRAEM. B MMERBEFTKUH
6.4.8. 180 FH E I

BRI EERH, ARG IF AU F I 1B FH 0.

6.4.8 28 fufitRK H 5 H

BWEARGIEMH, RIS IFTAEP R KB 7R HJEFH I

6.4.9REEH KRR

6.4.9.1 3R 5 WA AEFE SRR B B AR 58 R HIKRBOT R AR BB
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AR I, AT B 5 B BN 32 R — S B i A9 SR T AR IR TR ey A PR
G
6.4.9.2 ARG W HH SR A RBRL 5 & KRBT
RIKTT 447K ALK A
E BRI o A TR A A
Hh T ARAT BEAR AT BR 28 =) (] R ARAT™)

AT AR AT (5 #5) A R 2 7] (Standard Chartered i e
Bank (Hong Kong) Limited) BeAh ot =it A

T FIRFKERAT 5 PIAE 1E 5 b 55 Yo Bl N 2 — e Mk 46 KT oF
6.4.10 A% HA K AT L EAR] IR B 5 A2 5

6.4.10. AT REC AR 5 B IuBHT IR 5
A HE G AR AS B N A B AT e A E] T s i SR BE T A By B G T AE B
6.4.10.2R BX 7 R B
6.4.10.2. 1 & EH %
A NRM
A A RE AT B A (]
mH 201741 H1H £201746 H | 201641 H1H 201646 H
30H 304
2R R A B e N ST A
SRS 426,421.20 299,071.34
Hor: SZAHHENRIE
ki iakiid 133,298.86 81,686.73

VE: SOATIE S N [E O AR 4 B PR B 10 AR 3% T — H R & W =13
fH1.80%FEF R iHE, BHERITESAHK, AT HitEAKXN:
H & HE R = A7 — H 3& 4 %72 13 E <1.80% / 4R EL.

6.4.10.2. 2R &I E H
A NI
N AT L AT
i H 20174F1 A1 H £20174F6 H | 20164E1H 1H %20164E6 H
30H 30H
0 R A ) I 4 N S At

T SOATEESARE N b E LR HRAT R e ml— H 3L 4 0 19E0.35% 1 4R 2 %
e, BHEIFEFH AR, #%H 3. HitH A Xy

HAEE 2 =01 — H &R =<0.35% / ZHF RE
6.4.10.3 5 RBXJ7 BEATARAT IR EML T 3 B 2% (5 (B W) 3E 5
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6.4.10.4 ZRET B HEAREERIENR
6.4.104.1 MEWAESEEANCHBERRERELESHBN

WAL

N ] AR AT L A ]
i 20174E1H1H £201746 A | 201651 H1H %20164:6 H
30H 30H
S SN S 2,528,274.00 2,528,274.00
U TB) R SR N S Ay - -
18] PRI 9322 3 4 i
Ja: HE]RE [B] /52 HY A - -
PARFEA B 30 2,528,274.00 2,528,274.00
HRF A B2 440 40
7 i 4 i Ay i L A5 4.89% 5.84%

6.4.10.4.2 MEWIRBRESEEAZ SN HAMRBT T LB S HHR

ANHe AR S B4R R TERR

B BN AN HA RIS R A B IR L

6.4.10.5 HISREXT7 (RE IARAT AR BUR 3007 A A B RN
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A3 A AT LY 3 A
20174F1 H 1 2017 201641 H 1 201
LW B El0 F1H1HZE2017 46 A 30 EOGE H1H% 2016 46 H 30
HAR R B MR BN | IR &% RV SINSHYPN

ZE_IWE 680,246.14 0,812.84 1,161,775.33 11,169.34
EFTHRAT
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PR 2 ]
&1t 5,249,088.61 9,998.90 4,184,572.99 11,361.19
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6.4.13 &b T H XU & B8
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PRI B0 1 RS — 7 THI oK [ T i 4 A A N Rl o i SR sk (e L4 B B B, 57—
TR E 45 58 et By A 958 5 7 3% S 3 B T >R 140 738 0 TR e 5 [T 4% %8 4 oo oy e VR AE Tl
Py th BRI B B LT PAG BRI A R AL H
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6.4.13.4 T A K
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6.4.13.4.1 FZ R Kx

|25 Ry A2 T 4 b B 4 o 8 BB 4 v B 52 v S R SR AR B T e A D 1 KUK
) 2R AU G i T B AT e BB T T 3R 23R B R SRR SR BT B RS, A s
SRS A T L TR A ASE 2 A 1] &5 RORR 408 T 3 ) 28 2 e AV B T R SR I v s i
RS o

AT 1 G BN AT RIE 111 5 78 T SR M I A 2 U, ity S B AR A bR B8 7 A
HARNFIMEEAL, 456 8 ETFRIMEE RGEEERR G, 80w R A Z 5047
AR Z M A EABUR R Z 5 00T, (HRASIEHFIMEIEAN. FIZEAM. HRAM
AN R0 B RS A R bR, BRI TS B8 4L 1 AN T M 25 ) S RS e B AR bw, 5
FIALA BRI . ST T R R BT, 0K 5 R SIS e B L) 24770
MR IR AR, R BRI R & tel . J8 i eds v BRI [ 2R S5 e &t
B, PEHRERR A AN, BhVERI XK.

ARIE G PR )RR BB P il AR TR, BRI AR 4 (U R 27
TSN 4R AR KR E BT T T R R AR . A HE SR (1R SRR B 3
NARATAEE

6.4.13.4.1.1 F 2 R w1
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B
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NI

= 4
SR, - - - 337.16 337.16
LA - - - 189,541.31] 189,541.31
JZYAT FH - - - 105,538.65/ 105,538.65

qu&iﬁfﬁﬁ - - | 3,164,286.27|3,164,286.27

ATas ey 5,581,292.49 - - 47,327,287.7352,908,580.2

2

Uik

ijﬂg%ﬁ : : 1 1,014,500.67|1,014,509.67
JRE A B[R] 5k - - | 737,806.75 737,806.75

Fjﬁ%@f”& - - - 75,850.46)  75,850.46
AT P - - - 14,748.71)  14,748.71

P22 5 5 H - - - 2473.79  2,473.79
FHoAth 47 fit - - - 84,324.28  84,324.28

kgsey - - 4 1,929,713.66/1,929,713.

66

P SR AU B B 5,581,292.49 - - 45,397,574.07/50,978,866.5

i 6
FEER

2016412 A 31 14EBAK 1-5 4E 54l B AR &t

H

i
AT 7,503,487.50 - - -7,503,487.50

I%@:ﬁﬁ% ] ] | 44’494’449_0144,494,449.0

i 1
VLIS - - - 918.94 918.94
JYAT 5 - - - 49,899.39|  49,899.39

B 7,503,487.50 - 44,545,267.3452,048,754.8

) 4

Uik
JREAS B[R]k - - - 427,768.46 | 427,768.46

Fjﬁ%;ﬁki’& ] ] | 79,833.16 79,833.16
AR 9 - - 4 15523.11 15,523.11

&

p=|
hiss

=
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HAth A7 A5 - - 86,612.07 86,612.07
ffi it - - 609,736.80| 609,736.80
F| R B EE B 7,503,487.50 51,439,018.0

- 4 43,935,530.54
m 4

6.4.13.4.1.2 | 2 R FR OB A% 73 #
TAMGIIR, AREERIFARLHMUEGTFIEL, BT AR RS0+ A & 5
PHFEIE R (LR ).

T R PR NASIE & B KA T O 6L, 4% 85 209 E BRI g e B
s B H AR T

6.4.13.4.2 AN R
AN XU 2 48 4 b T FL A SR B R SR B & i & IRVAMIIE R AR B i R A I sh 1

JRSE o A2 AT AARC KA, TN B T AR A 587 AN G 5, AL A LR AR L PR AN XU o
AT 4 (V5 4 BN R HOR AR S R AN S~ AT %

6.4.13.4.2.1 AN X i 1
A NI
AHAR
201746 H30H
IiH B M
EN HoAth i Fof ‘
eEANR &1t
e ANRT 5 e ANR T
PAAE T
R B =
AT 3,866,929.95 | 704,267.52 4,571,197.47
T 5 M4 il 43,867,584.
Vi - 34 43,867,584.34
Nl -| 189,541.31 189,541.31
N &iIpS) - 0.84 0.84
gfﬁﬁﬁyﬁ 3,164,286.27 3,164,286.27
N

44,761,394,

wreait 7,031,216.22 51,792,610.23
01

PASH TR

28 UL, 431
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il
REATIES I | 1,014,509.6 ] )
HaK 7
1,014,509.6
yikie=arn - , - 1,014,509.67
EEMMR
43,746,884,
A X RS 7,031,216.22 - 50,778,100.56
34
e
LEER
20164E12H31H
i B B b 35
£t FoAt b .
HEAR A1t
HEART o HEARM
PAAE vkt
RI¥ =
AT K 20.67 3’587’706'3 - 3,587,727.11
%%ﬁ(ﬁﬁé 6,612,997.07 37,881,451, - 44,494,449.01
B 94
N &iIpS) - 0.10 - 0.10
41,469,158.
wreath 6,613,017.74 - 48,082,176.22
48
PLSh T
A S i
ik e=gn - - - .
B iR
41,469,158.
A RS W 6,613,017.74 ; - 48,082,176.22
4
P
6.4.13.4.2.2 ML XS B SURRME 4T
585 BRI 2R DA HAR 17 3778 B R 3 AN A
X B iR H 4 B e i E Y
S KT 2 RS A5 B [ A5 5 e (R ARMJT)
AHIEK TEER

29T, 43T
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2017 £ 6 H 30 H 2016 %F 12 A 31 H

Fr g A mAE X AR FHE 5% 2,538,905.03 2,404,108.81
Fr g 4w AR f iz {8 5% -2,538,905.03 -2,404,108.81
6.4.13.4.3 H A4 #& XS

FCATAR s XU 2 i 2 < T 45 4 Al T LD 2 oA B Sk I 6 2 DR e T 3 R 2
ST ZE LAAM T 30 6 18] 32 8 2l 1T R AR Bl 0 R o A B 4 3 B B8 T i it M sl 32
TGRS AN E A BRE M 11T 3 B R 5 M X () A =] 8 L AURAT RIE S, BITTEI I (0 FeAd
A% U AUE T B MIESR AT F AR B B 4 B 1 BLBURE PR F IR0, 9 m] RESRIE TES5 T
Sy BRI B I

ARG B B AL BRI MA T RS % i by [E ORI [X ) 22 5% K& e
T 2GRS ATHEE L BOR S 1) DL AR5 T 5 18 AT IR0 S5 R 22 AT AFF 70 R0 24 B F it -,
X CE . HXEE . A7 ACE . DL EE DL e AT A A L AN BAE AR 4
PSR, DA R A]BE R A 1 AN RS XU

AN i BT 2H B 1 A U AR AN A IRV o AR B 4 B 20 G v R 8 o e 4 R
P2 609%-100%, it 77 FHHAD 557 (5 ZE 4 B 7 1) 0%-40%. UbAh, ARFEGHHEGEHEAN
T H AL G BTREA IS N A St s 12, 5 938 FH 22 P e D7 Tt R 1 A XU 5 2
45 VaR(Value at Risk)F8 A 55 S I A 32 4 THI s PR 78 7 A0 45 XU, B B ] 5 b tsf JRUSS: 32
A7 BRER AN )

6.4.13.4.3.1 FAdA#E XU i T
SRS, NRTIT
A IR AEREER
201746 A 30 H 2016 %F 12 A 31 H
HH s s
) AORarE A RaE
VAN 7N JN\ AN
o8 oA & Ll o8 FeE & Ll
(%) (%)
N Me AN ER IR > BILas
y‘% PS5z R — IR 43,867,584.34 86.05 | 44,494,449.01 86.50
E iy
GVt i - ) 3 .
%
B LGt S R T . . .
%
TR G R e — BUIE# . . .
i
HAth - - -

Gl
S
b=l
b
&
pel
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&it 43,867,584.34 86.05 | 44,494,449.01 86.50
6.4.13.4.3.2 FABAN R XU B8R 3B
585 Bl &5 Lb A i v DL AR B oA T 37 28 B AR FRAN AR
X PR R H 3 S R PEIRE
e (Af. NRM)
AR G AR R ) AZ 5y A B FEREE
Sy 2017 6 4 30 H 2016 £ 12 3 31 H

R\ Gt B v -
Tt 5% 2,056,995.85 2.265,141.74
RN G B T
% 596 -2,056,995.85 -2,265,141.74

T AFE G LSRR AE Y AR PR 55 A [ B33 % 17 3 18 2 (MSCI Emerging
Markets Index (Net Total Return)).
6.4.14 F B T BB 73t & THR R T E U b

(1) HER

R BET . B F B LR T 2016 4F 12 1 21 HWAG 4 Fi[2016]140 5 (5T
Wit Pt Itk 2R B IR ST SR R BRI @) BE : (1) < Rlw R ]
[E) (2 21 300) A5 B AR DR AS U (5 (R w oK B 7 v 30 3 A ) Al [l i #ie sl s ), A
TEWCEE R (2) BN ANEES . (BHE. BV S &R T EH 7 mR g 2200,
ANg TR ik, Q) BEMNEE RN KRR ER AT N, PLBE
BN NEEBABN . FARBURH 2016 455 H 1 HEHAT.
BeAh, RIEMEGE. ERBISERT 2017 4 1 A 10 HAAIHHRL[2017]2 5 (%
C77 B AR SR A % ) R 7RI ) K 2017 4 6 H 30 H A 1A B [2017]56
R A IERAA KR D) FRLE, SE BB NIZE S R
R AR E R N AAT N, EDE T S BT, 1R 3% IR SN . X BT
B AE 2018 F 1 H 1 HETia iR th A E FISGER AL AT 9, RENIGERRT, A
PN, CENERIR, COVBUEA T aE BEN LUG H A B SE (BT S 20 B4 4%
o F IR USSR 0 A <l 22 AR I S5 A et tiAl tH 1 00 SRR 2278 iR TG RE i

(2) BRUABERIAh, A 5™ A7 R H AR HE B 5 0 I B Ho A B S SR

Ry
i3

ﬂ:‘{

ha)

Jn
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7 BBRHEEHRE
7.1 ARESEZHEHBMN
SHAL NRTIG
N b B4 S BRI
5 T G
5 NH S Hefs] (%)
1 ks 43,867,584.34 82.91
Horr, @R 43,867,584.34 82.91
FIEEIE - -
I Wra - -
b3 L = A AT - -
2 Fe 4 prin . _
3 [i] 5 WAL 7 % B - -
/\I:':l- ,TJ\# - =
AR & Al - -
4 SRATA AR - i
Hr, i - -
TR - -
HARL - -
BIF - -
5 SEN IR LRt - -
Horp: SR ) e\ IR B
SR - .
6 ‘bﬂﬁﬁ?%I,\ ;i -
7 RATH MG E & et 5,249,088.61 0.92
8 HAth #5101 55 3,791,907.27 7.17
9 &t 52,908,580.22 100.00
VE: B FE T At s i 5 2 ML 5 55 s I 42 %012,056,883.6 170, 3t 4 M B

EL4513.89% .

12 REZANER X)) BTG R R RHE A

EAEAL: NRTIT

[E &K GhX) APIMIRIE! B S T IPE ] (%)
R 43,867,584.34 86.05
it 43,867,584.34 86.05

e BLERES GBX) BB RAFFEIEIE Ll S i T gttt . 5 IR A

32T, 43T
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FERUE R AT NIE M B B BEAFEI TR E K (HX) Fiit, MHREZK (HX)
FeFE B A . +E86.05%.

7.3 BIRETATV RN BT AE
SHsh. NEMG
o 5 3 4 B P VB L A5
TNV N A
(%)
Tl 11,332,969.55 22.23
SRl 7,666,866.79 15.04
57 O A 6,791,647.58 13.32
Bl 6,065,198.55 11.90
~HEN 3,940,651.89 7.73
AE 05 75V B 3,082,782.41 6.05
DA TV B 2,649,065.43 5.20
AEYR 1,331,701.73 2.61
i T 1,006,700.41 1.97
&t 43,867,584.34 86.05

T PLEAT A SR 2 /AT b b

7.4 BIRIEA SOME G 2B HBNHEF I BT A 38 15 A 4

SRR NIRTTT

e e s e | TR R A
SRR N B |UE (EAESR] o L P
g |V O ARSI IR w0 gt [t
[X) 5 (%)
TECENT e
e et wpa] .,
1 | HOLDINGS | & ifdz i (700 HK Ny A3 | 12,900.003.125.970.11 6.13
LTD -
TR A
2 SCI;I\FIQCC))PUHPAC?C')\A [ 254 1£9K9 Ef;;ﬁ” F#: 102,000.003,125,032.75 6.13
SHENZHEN e
NI Fpa]
3 INTL | ZRHIE B |152 HK Ny A3 |211,500.002,628,651.95 5.16
HOLDINGS -
CSPC
SRV TRA A
4 PHL'JATFT'C\:/'AALC Bl iz 13?5 Ef;;ﬁm F#: 1258,000.0012,552,726.30 5.01
GROUP LTD
5 |[SINOTRANS| H [E4hiz |598 HK |[FiHs A & #s |724,000.002,513,496.32 4.93
3371, 431
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LIMITED =T 5 i
QINGDAO
PORT s 6198 |FIGECS
6 INTERNATIO =R HK | 255 Fr 437,000.00/1,702,971.87 3.34
NAL
FAR EAST
7 | HORIZON |z | 3 Efﬂaé“ 266,000.00/1,572,202.36 3.08
LTD HK | &5 0r
ANHUL FRELL
8 |EXPRESSWA fiiffi fm i {995 HK| .. 5 i 308,000.0011,563,818.26 3.07
Y COLTD -
CHINA 1 FEL L
9 |CONSTRUCIH| i B4RAT 939 HK| — . 5 B 290,000.0011,522,765.64 2.99
TION BANK -
NEW CHINA
LIFE 1336 |HFIGECH
15 W/ N . . .
10 INSURANCE LRI HK | 525 b 43,800.00/1,509,191.37 2.96
CO
CHINASOFT \
B TR A
11 |[INTERNATIO qﬂfﬂ* 354 HK E'f;ﬁ“ 418,000.0011,501,952.92 2.95
NAL LTD ’F %
GUANGDON
G SO TFIGECE
BEL S 3 1% A . . .
12 INVESTMEN B 270 HK 5 160,000.00(1,494,211.07 2.93
TLTD
ZHUZHOU \
AL LA
13 |CRRC TIMES qﬂg’jﬁ 3|§9K8 Ef;ﬁ; 44,300.001,472,591.18 2.89
ELECTRIC A -~
COSCO
INTERNATIO| H i s FIGECE
14 T BIT HK | L 536,000.001,451,439.97 2.85
NAL = b =T 55 Fir
HOLDINGS
TRAVELSKY ‘
i FREE S
15 |TECHNOLO EE;%E“ 696 HK E'fﬂ%“ 72,000.001,437,275.52 2.82
GY LTD 15 B 2% 2 5 B
SINOPAC
= ;&3 Yo A
16 | KANTONS EP%J“"” 934 HK E'f;ﬁ; 356,000.0011,331,701.73 2.61
HOLDINGS = -
HUANENG
1ok 3 ok S A
17 |RENEWABL *H;gﬁ HE 1958 HK E'f;ﬁ; 628,000.0011,313,579.56 2.58
ES CORP - -
HUADIAN 5 A
18 FUXIN | fEHAREHT 816 HK| .. 5 i 698,000.0011,132,861.26 2.22
ENETGY -

%3471, JL43
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CORP
SINO | ey | 1177 |mwmmea|
19 | BIOPHARM ) 2 HK | 2557 4 1186,000.001,113,888.53 2.19
ACEUTICAL = -
CHINA TIBECA|
Ea 1 )
20 FOODS LTD o A 506 HK 5 B Ak 1380,000.00(1,091,669.78 2.14
CHINA
21 | MENGNIU | Z4-F\k 2H31K9 iﬁgﬁﬁ“ FHE | 80,000.00(1,062,334.08 2.08
DAIRY CO -
NEXTEER
AUTOMOTI | fifttFHA | 1316 | HBEA| .,
22 VE GROUP | % /A HK | %25 b A4E | 98,000.001,041,087.40 2.04
LTD
SANDS | ., 1928 | EHHEE| o,
iy B3 i)
23 CHINALTD Sy E HK | % 5 B A dE | 33,200.00[1,030,134.25 2.02
CHINA \
F A
24 |RESOURCES| #£ili & 1&&9 E'f;;ﬁ“ ¥ | 52,000.001,026,749.36 2.01
LAND LTD -
CHINA
CINDA . \
{53k FWBES]
25 | ASSET EP;;L 135}(9 E'f;;ﬁ” 4 404,000.001,020,361.47  2.00
MANAGEME| -
NT
CITIC \
F A
26 |SECURITIES| H{SiE# 6£3K0 Ef;;; W | 72,500.001,015,596.59 1.99
CO LTD-H -
CHINA ) TS
27 | TRAVEL |#F#riR 308 HK S 7% |518,000.001,011,560.76 1.98
INTL INV -~
CHINA . TIBECA]
£ s
28 MOBILE LTD FE 5 941 HK S 5 s | 14,000.00/1,006,700.41 1.97
CHINA
MODERN . 1117 [ HFEEEE|
Il i
29 DAIRY AR HK | %5 b A e 1368,000.000 495,061.57 0.97
HOLDINGS

75 MEHHNBERRAGHERES)

7.5. 1R THEN S B I3 & 7 7195 206 BUHT 2045 FIAN 2 45 % B 4
ERERAL: NRHIT

AL
Frs ADIER M E ') AR ZS LS YN B SRSt == ]
(%)

%3571, 43
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1 | FAREAST HORIZON LTD 3360 HK 1,706,155.91 3.32
NEW CHINA LIFE
2 INSURANCE CO 1336 HK 1,568,297.81 3.05
3 SANDS CHINA LTD 1928 HK 1,558,285.62 3.03
CHINA CONSTRUCITION
4 BANK 939 HK 1,557,760.33 3.03
5 HUANENG RENEWABLES 958 HK 1,411,538.38 2.74
CORP
SHENZHEN INTL
6 HOLDINGS 152 HK 1,135,744.94 2.21
COSCO INTERNATIONAL
7 HOLDINGS 517 HK 1,085,134.19 2.11
8 | CHINATRAVEL INTL INV 308 HK 1,046,700.76 2.03
CHINA CINDA ASSET
9 MANAGEMENT 1359 HK 1,039,142.26 2.02
NEXTEER AUTOMOTIVE
10 GROUP LTD 1316 HK 1,029,035.14 2.00
11 |CITIC SECURITIES CO LTD 6030 HK 1,016,280.50 1.98
12 CHINA MOBILE LTD 941 HK 1,015,590.94 1.97
13 | CHINA RESOURCES LAND 1109 HK 1,014,382.82 1.97
CHINASOFT
14 INTERNATIONAL LTD 354 HK 1,014,319.58 1.97
15 CHINA FOODS LTD 506 HK 1,003,525.08 1.95
16 |ALIBABA GROUP HOLDING BABA US 952,054.50 1.85
17 ANHUIEXPRESSWAY CO 995 HK 854,669.90 1.66
LTD
CHINA NATIONAL
18 MATERIALS 1893 HK 788,485.23 1.53
19 | SINOPHARM GROUP CO 1099 HK 729,142.25 1.42
20 | TECENT HOLDINGS LTD 700 HK 653,286.75 1.27
FE: "SRNG4 KSR & (R R IR AR ) 3181, AHB ISR S
P

7.5.2 R TSR H S H IR 22 8 R 7= 1E 296 B AT 2045 FOAR 26 1 3% A 40
GRERA: NRMIT

\ R
B Esed L7

e AR (B0 TR ig*”ﬂ P v )
e (%)
1 ALIBABA GROUP HOLDING BﬁzA 6,268,262.67 12.19
2 CHINA MOBILE LTD 941 HK | 2,958,323.72 5.75
3 TECENT HOLDINGS LTD 700 HK | 2,926,182.19 5.69
4 BAIDU INC BIDU US| 2,217,328.84 4.31

36 W, 43T
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5 PING AN INSURANCE GROUP CO 2318 HK | 1,761,712.19 3.42
6 HUADIAN FUXIN ENETGY CORP 816 HK | 1,682,438.99 3.27
7 NEW ORIENTAL EDUCATION EDU US| 1,511,498.40 2.94
8 FUYAO GLASS INDUSTRY GROUP 3606 HK | 1,433,206.96 2.79
9 JIANGSU EXPRESS CO LTD 177 HK | 1,102,051.02 2.14
10 BEIJING CAPTIAL INTL AIRPORT 694 HK | 1,069,463.33 2.08
11 CHINA NATIONAL MATERIALS 1893 HK | 986,430.01 1.92
12 SINO BIOPHARMACEUTICAL 1177 HK| 975,509.72 1.90
13 CHINA LODGING GROUP HE';T 956,006.89 1.86
14 QINGDAO PORT INTERNATIONAL  |6198 HK| 930,835.91 1.81
15 CHINA INTL MARINE 2039 HK | 810,652.19 1.58
16 CHINASOFT INTERNATIONAL LTD 354 HK | 690,233.11 1.34
17 GUANGDONG INVESTMENT LTD 270 HK | 669,196.89 1.30
18 SINOPHARM GROUP CO 1099 HK | 650,587.36 1.26
19 BONGJIANG ENVIRONMENTAL 895 HK | 612,637.15 1.19
20 CRCC HIGH-TECH EQUIPMENT CO |1786 HK| 603,389.21 1.17
VE: "SEHEA I LSRN A S (A A R LU A KR ) Y, ANE RIS
A
7.5. 3 B BB BN A B0 RS2 H RN BB
A, NRmt
SENFA (AT B 27,720,973.69
SEHURN (RAS) A% 35,304,261.38

TE: "SRNBERBAR" S S B RSN S8 42 S S AL 4

HA, ABREMRZ W

7.6 FIREFBFEHER S RNBEFREAS

AT A IR ARG O

A AT A e A B

7.7 IR~ B S B ST A B MR BT A s R A

AT A HIRARFFA 5715058

7.8 IREE A A E ST 5HE HB R/ NEE R BT SR SCRAIESF 5K B2

ARSI AR IR AR FFAT B SCHRFUE SR

&
@
=
H

=
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7.9 SARAZ N S E 5 B B H B /M HER BT T S RAT AR R B A

AT AR WIRARFF A S RMATAE A 35T

7.10 MR A RYHE G H ST E AR/ EF T+ 2 E SRR 9 4

AT ARG WIRAR AR SR

7.11 R H ARG HE

7111 AR B II AT+ A4 U7 A AT EARA B W M8 R 1T S S A AR T 2
H H AT — N ARZB AT AT

7.11.2 BEGAR TR HIAT A% B R Tk R E IR R R 2 A BESR

7. 11 IR FAts I B 7=

Hhr: NRMt
75 B4 Kt

1 | AR RIES: 332,203.88
2 | MUSGEFRTEHERK 3,164,286.27
3 | BIUEA 189,541.31
4 | RIYCR]E 337.16
5 | MUHIEEK 105,538.65
6 | HAhRUER -
7| T A

8 | HiAth -
9 | At 3,791,907.27

711 ARARFER B4 T B 3 B T e S 52 55 B A

A EAWIARRFFA IR
7. 11 5HIR A48 B = o AR Tl 2 PR 1% e U B

AN e AR T R AT A4 BRI S RS DL o

7.11.6 R A SR PHE R FAh 75 Z 5B K E IR
S L TN 0 Y S P 0 P RS e Tl T X SR

8 HEMFRFHFAENER

8.1 MIREEMBRANBEFEANEGH

L A
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B Nght
- FYRA T IRAES e e I e
B AN N
&y N A N R
SRl N SRl N
EI il EIla il
3,377 15,298.21 | 12,870,129.12 | 24.91% | 38,791,941.90 | 75.09%
E: LLEFEA NG B T EER B0 4 A PR oA A | $R 4L
8.2 MK LS TH2FEA
e Fra NZ R FramE (4 b BT A A A
1 [ ¥ A 0 4 LA R 2 A 2,528,274.00 31.93%
2 e 872,400.00 11.02%
3 LS in 613,500.00 7.75%
4 R 433,100.00 5.47%
5 TV N 409,908.00 5.18%
6 Mz 1E 303,024.00 3.83%
7 R 212,695.00 2.69%
8 #&SCE 180,600.00 2.28%
9 PSR 159,492.00 2.01%
IR B — IR — i EA
1 . SNSRI 150,592. 1.90%
O | miEie 1 BEA VR 20592.00 90%

e PLEREE ME B B ERESR S04 H A IR TR A Rl 3Rt

8.3 HIRESEBEAKMLNRFFEEEEHFRL

I H FAAHUEE () o 5 e A A LE A
AL YNIE SN N YNAESZE] 1517 027.87 2 04%
KRE 5 T '

8.4 HIRESEBEAKAA BFFH AT RAZESHHE EXEHFIL

i H

RS PIEERBEXE TI6)

RAFSPEFNRA L FEH

e

R IR 140 57 N A AT 0
G
W e S LB L E S SN 1 s ¥ £0~100

Gl
3
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b
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0 FFRES A

BAT:
e & R AR R H 3 4 AU A 443,165,098.58
AR W HA ] FE 4 1 0 59,621,127.74
AR R WS 4 R )y A 27,279,676.26
Vol ASHRAS BAFE 4 R (8] 477 40 35,238,732.98
AR 45 WHFE S P75 AR B 17 40 -
AR A R FE 1)) L 51,662,071.02

10 EREH4ES

10.1 EE&HHFA ARSI

I T2 e AR AR o

102 Z2&EHEAN. ZSHEANENNESHEERMNIHNERAERS)

AN, BB REHE AT ITERSIE NI EERANFZD,

103 BRESEEN. EE&M™. E&HREVFSKIRR

I T S o mlis e i B s AR A B, SRS E A
S TR ot | EPN LR YA

o

10.4 EESFFIRIEHIHE

e A A B B BE SR R R A

10.5 AZESHATH RIS THTE S FrF oL

T N AT e AR ST I KB T R TR 55 AR G R L TR 55, RK
A S 2 TR S5 TS L
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106 HEA. SEAREREEEA R ZEESLTIFHERL

I

RN GEIN . EEE ANSLILEBE TN GRS S IR & mAb 1 .
10.7 EESMAIESRA TR 5 BITKA KRB

10.7.1 B &M FESR A R 32 5 B u AT R SR KA &SRO
GHEURAL: ANRTTT

5 it E N SATZ TS v AR 4
" . b 2 HA 5 24 HAAH

& /_< LN P A A} =
’ BT pwaw | maas 4 4 B

SR e

LA E 45
|NTEHF?I\|1TACT)I|\IC()3N AL 1 47,312,804.08 | 75.07% 47,312.85 | 88.32%
INSTINET 1 12,620,194.06 |  20.02% 3,786.32 7.07%
HAZIES 1 2,054,507.48 3.26% 1,643.30 3.07%
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