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188,082,960.26

-25,565,590.65

162,517,369.61

. R EE S AR

- -6,543,820.74 -6,543,820.74
:L:;%{a}zzm CAR IR
v ARG 5
-72,468,025.31 8,303,474.63 -64,164,550.68
E’J%é{%ﬁﬁzﬂi& GBI

1451329



AR TR IFIRIE S A £ 4 (FOF) 2015 4248 P 4 A 4 22

UL 55D

Hodr: 1.4 K 17,388,098.33 -2,116,948.01 15,271,150.32
2. FE G I8 [A] 3k -89,856,123.64 10,420,422.64 -79,435,701.00

IS EE- SR TES SN
3 BC A 7 A R i AR
2 GRERD Ll 531D

fi MIRPAER G (R
D

115,614,934.95

-23,805,936.76

91,808,998.19

|

2014 4E

AR BT 3 A

181 HZE2144 6 H30H

T E S

RITECAHE

FraEN AT

— MW ERGGE (k&
F1ED

314,764,036.45

-44,126,570.48

270,637,465.97

. AWgE sl A

o S CRRLD - 4,471,859.80 4,471,859.80

=\ RIREES M AL G e

() e B AR B E (A Ik -51,876,468.32 7,188,762.34 -44,687,705.98

UL S I

Horp: 1.4 Rk 1,307,005.89 -173,853.17 1,133,152.72
2 FE e Al K -53,183,474.21 7,362,615.51 -45,820,858.70

. AR mEE A
I3 BRI 7 A Y R e AR
2 GRERD Pl 531D

s MR ER G (G
EIER)

262,887,568.13

-32,465,948.34

230,421,619.79

AR PE M 55 R AL 57

A 6.1 2 6.4, WMFIHREH T HTTANEE:

REEHANIIA: FEE, EEXITERTIAN: PRI, 2T 7s

6.4 MEMHE
6.4 1 EFARIFH

N

AR A BR SR I 5 5 SE & (FOF) (LA R iFR“ AL 47), REPEIFHEEEHE RS (LUTH
PR ERIE NS 22 HEREVFAI[2010]28 1134 530 (R T R 2 BR SRR AIE I3 #2252 (FOF) 324 1Y
MED) 1HE, BRESE AL S E A R A A A2 AT RAT 34, HEEEHT 2011 4
3 H 3 HIERAEN, BHIRELHEMBN 1,059,555,414.92 13 FE S04, AREEE R TITF R,
AFEEIRANE « AREEWEGE N NP RESEFRAR, EIECHU A T EIERFl 455
FAIRFAT A, BEAE NN hEEREATROAEIRAR, BEBIMTE N NALM AT (Bank
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of New York Mellon).

AR H G AR TS D A BRIE S5 T o B RAFRDE M &R TR, OFEC S P EIE R %8
X0 W8 A A U AR 5% 5 S 1 ] % it DX IR 25 M LA B T A O B D A B 4 (B4 ETF), 1505
B M 2 250 B 0L M A B VA A 46 T S ) B R B X TR S5 T 3 A T R AT AR S B AR 5, LA
g5 Bd SR TR R MRS A T 4 A a0 s s B S b7 2R TR AT ERE N £ 78
VARG R H b TR . anEEE I VU LUS RV AR B e bl B A
EBATENRET G, LU N R B EE

AEEG DS RN : 60%<MSCL I Ex A48 (MSCI  All - Country  World

Index)+40%x3& [H 3 H B 7957(US3-Month T-Bills)Yi 1 %

6.4.2THRR K gwh Z Ak

AR 45 H 3 F 4% R o [ I IBGHS 2006 47 2 H ATAT 1 (A b 23 vy U —JE AR HE I ) A 38 TLH iAo 2>
TR LS AT PR AR RS AR LU AR SGHE (LU A RR Ak 2t gwikl, R,
fE RS ERE B E T, 2% 7 hEIER R RSV S BITH GER RS ST
FolAREY « REIERE e R CCT SRS B RS S S8 ) o T
UEFF AR BEHE SR AT < b S5 T HE N> (B 55 B i B TH A R IR IE AT« GER RS S
BHBERINE « GFEHRREESEREENE SN 525 CEEMREHAES5H)

CIEFHHRL B G5 BB RN 3 3 5 (S MERMEN g LR « GERBRIESE
S PHE XBRL MR 3 5< FEM AL FIP A FEAR A >) B At v [l VIE M 2 AT (R AH G E o

AR 55 MR AR S R 8 4 8 N R B3R

6.4.3BPE AV 2 THE I Ko FoAd A SR RE A 75 B
AW S5 IR A b THEN I ZER, FSE . Se BRI 1 AR 2015 4 6 5 30 HIKIIM 551K
DLEL K 2015 5 B AP AERE A 208 SR AAHE AR B 15 DL o

6. 44K EFTRA K BER. STHETHEB0E — I ER &S H B

1. AT TRAESF IR AL S A E R S BRI A fofh, MRAE P EREZR R R ek ph 2l T
PEANHIET 2015 4 1 ZFFEREE YR M A IS AC BEAR ) CLURfRIFRfhE AL PR HED , 2540
RICVEWRT. KTHMHES R 8, A 2015 4 3 A 30 Hil2, A r 3 N EF SRR SR K
FE EHRUESR S 50 T RYINESF 52 5y it LT 58 5 e R e L 1 [ S8 A i i A CREL AR B TE 53 A7 L E
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RIBRSN) BOMSAE T AT RS, SR8 = D5 (LA SR AL A A Bt it AT i (. T 2015 5 3 A
30 H, SRR BT FT— At H 5 55 i E R AN 0.50%.
20 AARE IR AL S EOR . it il 5 ol — AR R S A — 2

6.4.5TFBURM & HbiTH3RE AR E 5 IR i B
6.4.5. 1= THBURARE KA
ARG T 2T B

6.4.52 2 THETH R E K BB
ARG T2 Tl T AR

6.4.5.3Z 45 IERIULEH
AFEE ARSI T E RS2/ NS 4.

6.4.6F1 5

RAEMBER E KB5S S RMB[2002]128 53 (R T IT I IESH 5 51k G A S B ] 23 A i
) L AB[2004]78 53 (R TAEFF R B S HBCRKIE RN + [2008]1 53T (KT AT FHt
AT OCE BRI A S AR A SRR S5V A S 55 R A, BRI R0 -

(1) LRATHES T FEER S, AT EWBAEBGERE, AEBCE LR

(2) FEETUFHEA SN, H R BT BB BB, 4% B DG K s X B
OB FIVERARAT 7R85 P87 S 8 L BRI £l T 9 750 5

(3) FEEHUFHUE A BN BRRI S, H KBRS AR BLIBUR, 4% B DG K B X B
SR EERVERIAIAT , TE85 P9 BT R AEUCS AT BRIl BT L

6.4.TREKT R R
6.4.7.1 &R G BRI 2 R ERFIFE R RIRBT RAETALHIER
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PR S E AR AR (CPIREE AT HEEHA EeHEIN
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AHLIMEHAT A IR A 7 AN N
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o
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A AR, BA M.
S AR, HHRE R = — HIEGV I x035% / LERHL.
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A LM REARAT
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6.4.9.2 FIRFEA HE IS G URE 2 PR =

ARG AR A JAR R A BT I 45 R A AL 2 PR R -

6.4.9.3 BIR R IE WI3E 5 AR A HEHR I 5%
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AR AR 5 WA TE I FHARAT 5 25 1 [ W 58 5 % Pl 1 % i [ I 5 3R AR
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9 it 96,183,515.83 100.00
72 BIERESANER GhX) EHRTTHHIBERE A
GHEAL: NRMc
Ex (HX) N RE Hi A B L (%)
[ A i 12,145,266.80 13.23
it 12,145,266.80 13.23

T F SOUME b B A LU R BN R
€5 BEANBCRE S IE AN S s

5 (X

ADR. GDR M 17+E

FEINRRAE L P [RIIE S 22 53 T
FEUEA S R IESR 52 53 TR 7€

7.3 BRI RN SRR HE
GEasr, N Mot
d I G R EE ] (%)
A7k 25 A RIE
Gl 4,397,196.04 4.79
AE H 5 AR VRV 2 3,788,796.33 4.13
Tl 1,790,879.53 1.95
IS 1,329,489.39 1.45
Y 838,905.51 0.91
Eann 12,145,266.80) 13.23
VE: ARIEEXT UL EATI R H A ERAT L 0 b5 (GICS) &
7.4 BREEA oM E 5 2 & = dE B K /INEER B BT+ 2 AR 3 HH 4
GEasr, N Mot
| A4 FHEE | BFRE % [ R AR5
5 , , 15 2 AV L I R HHE L
F5 D) | 0 WEHARHS i | () N U E FEVE
Bl (%)
HONG
KONG | _ .. . AL
1 |EXCHAN wEL 388 HK | 35 Tt 12,000 2,589,109.40 2.82
&N
GES & Fir
CLEAR
BYD CO FEIE
2 %] 1211 HK | %% 5 I 50,000 1,835,450.82 2.00
LTD-H
it
COGOBU| FIUE
3 Y FHESY, | 400HK | 5% 5 I 200,000 1,684,435.21 1.83
GROUP it
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CHINA
EASTER FIIE
4 N KhMiaE| 670HK | %5 | HiE 320,000 1,637,750.49 1.78
AIRLINE i
S CO-H
VALUE
PARTNE FHEIE
5 RS | EHHLEMR | 806HK | %Y | FiE 95,000 916,976.25 1.00
GROUP i
LTD
e B
6 ANTS FARIRAT | 3968 HK | 555% | FHilk 50,000, 891,110.39 0.97
BANK-H i
CHINA
POWER FHEIE
7 |INTERN | HEHJ| 2380HK | 5355 | &k 180,000 838,905.51 0.91
ATIONA i
L
TRAVEL
SKY | o e foliciad
8 |TECHNO g 696 HK | %% 5 | &Hit 70,000 630,401.46 0.69
LOGY Fr
LTD-H
o] FE
9 WIAER | 698HK | H35% | &k 450,000 532,300.45 0.58
HOLDIN
GS LTD i
SHANGH
AIJIN FHEIE
10 | JIANG | fRVLi)5E | 2006 HK | #7555 T 100,000 268,910.30) 0.29
INTL e
HO-H

7.5 MEWABREREHEHERTY)
751 RN ESBE H BV E S B 7= HH1E 2 % B R120.2 B S 3 5 B 4H

SRURAL: NIRRT

=g GRUIE-S
| AR (B0 IEZF AR AMRTEAEGH | BUHE]
(%)
1 APPLE INC AAPL US 7,992,369.95 4.92
2 | GOOGLEINC-CL A GOOGL US 5,405,318.17 3.33
3 BYD CO LTD-H 1211 HK 4,262,643.38 2.62
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TENCENT HOLDINGS
4 700 HK 3,955,510.38 2.43
LTD
HONG KONG
5 388 HK 2,799,883.57 1.72
EXCHANGES & CLEAR
SKYWORKS
6 SWKS US 2,575,125.76 1.58
SOLUTIONS INC
CHINA EASTERN
7 670 HK 2,524,762.74 1.55
AIRLINES CO-H
SHANGHAI JIN JIANG
8 2006 HK 2,442,056.19 1.50
INTL HO-H
DAIMLER AG-
9 DAI GR 2,426,297.88 1.49
REGISTERED SHARES
10 NIKE INC -CL B NKE US 2,378,782.43 1.46
CHINA MERCHANTS
11 3968 HK 2,261,829.37 1.39
BANK-H
CHINA UNICOM HONG
12 762 HK 2,245,450.45 1.38
KONG LTD
13 CSR CORPLTD -H 1766 HK 2,158,178.40 1.33
ALIBABA GROUP
14 BABA US 2,144,106.01 1.32
HOLDING-SP ADR
PING AN INSURANCE
15 2318 HK 2,080,422.68 1.28
GROUP CO-H
LYONDELLBASELL
16 LYB US 2,030,446.44 1.25
INDU-CL A
SHANGHAI ELECTRIC
17 2727 HK 1,995,722.45 1.23
GRP CO L-H
18 | WALT DISNEY CO/THE DIS US 1,979,235.91 1.22
19 | KINGSOFT CORP LTD 3888 HK 1,978,214.53 1.22
20 COGOBUY GROUP 400 HK 1,760,457.13 1.08

TE: RN G0 SE S BRAZ S (A S A 3fe LA AZ B IR, ANBRE AR A 5 9

7.5.2 R 732 H S W YT & 37 1 E2 % BUAT 2048 RIS B 5 A 40

EHEAL: NRMT

\ i I 4
o P, e | AR |
5 7 4475 SR e B8 7 1 H EL 1
EH
(%)
1 APPLE INC AAPL US| 8,091,671.99 4.98
GOOGL
2 GOOGLE INC-CL A Us 5,295,228.88 3.26
3 TENCENT HOLDINGS LTD 700 HK | 4,154,687.56 2.56
4 CSR CORP LTD -H 1766 HK | 3,090,857.20 1.90
5 BYD CO LTD-H 1211 HK | 2,545,358.10 1.57
6 SKYWORKS SOLUTIONS INC SWKS US| 2,540,096.44 1.56
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7 NIKE INC -CL B NKE US | 2,457,360.01 1.51
8 DAIMLER AG-REGISTERED SHARES DAIGR | 2,291,435.52 1.41
9 CHINA UNICOM HONG KONG LTD 762 HK | 2,197,401.79 1.35
10 SHANGHAI JIN JIANG INTL HO-H 2006 HK | 2,175,634.92 1.34
11 PING AN INSURANCE GROUP CO-H 2318 HK | 2,130,788.34 1.31
12 LYONDELLBASELL INDU-CL A LYBUS | 2,092,715.51 1.29
13 ALIBABA GROUP HOLDING-SP ADR BABA US| 2,082,901.77 1.28
14 WALT DISNEY CO/THE DISUS | 1,981,940.18 1.22
15 SHANGHAI ELECTRIC GRP CO L-H 2727 HK | 1,708,577.07 1.05
16 KINGSOFT CORP LTD 3888 HK | 1,698,716.48 1.05
17 SONY CORP 6758 JP | 1,670,761.57 1.03
18 CGN POWER CO LTD-H 1816 HK | 1,637,065.47 1.01
19 AVICHINA INDUSTRY & TECH-H 2357 HK | 1,600,895.09 0.99
20 JD.COM INC-ADR JIDUS | 1,427,854.05 0.88
VE: SEH A S T e B (A FAN R LA B R ) A, AF R B B A
7.5 3B R I E BTN A BB L N S
Bfr: NRmMt
SENEA () K 82,916,662.05

RN (A B

69,681,455.12

TE “RNFART SN S5 S S A S SC FAN 3T USRS E ) 381, A5 R AR AL 5 B

Ao

7.6 MR GBI EREFR D ROBFREAS
AIEEAMR A IRARFA 57
7RI A SOYME G SR E H B NP RO T+ 2 SR B4

EHEAL: NRMT

H4 4 b (= ” S IR e ]
52 P e ) EELUN AFAE e
K L) Tl EL 151 (%)
CHINAA China Asset
MC CSI AT | M t
1 ETF 4 | anagemen 9.545.527.16 10.40
300 IDX Fiszt | Hong Kong
ETF-CNY Ltd
HANG
SENG H Hang Seng
E2Eapin Investment
2 SHARE ETF #4& ik | M . 9,361,390.64 10.20
INDEX I anagemen
Ltd
ETF
DEUTSCH E2ESRiY DBX
3 ETF 34 i 7,266,624.96 7.91
E X- A FFa st | Advisors LLC

24712971




AR TR IFIRIE S A £ 4 (FOF) 2015 4248 P 4 A 4 22

TRACKER
S
HARVEST
DIREXIO Rafferty
N DAILY Erebalit] Asset
4 ST 300 ETF 4 It | Management 5,610,450.72 6.11
CHINA LLC
MARKET Van Eck
5 VECTORS ETF A4 RAE Associates 5,512,877.66 6.00
CHINA IV 6N T
Corp
AMC SME
HARVEST Harvest
MSCI bkt Global
6 CHINA A ETF 2 Hifal | Investments 4790,704.08 522
IDX-HKD Ltd
BARING- Baring
CHINA FiGEE | gm International
7 SELECT & Tt Fund 3,931,292.40 4.28
FND- Managers
AUSD Ireland Ltd
DIREXIO Rafferty
NDLY AT Asset
8 ENERGY ETF &4 JFHG | Management 2,174,240.70 2.37
BEAR 3X LLC
Baring
BARING e BT International
9 Hong Kong . Fund 1,780,934.17 1.94
China-A & R Managers
Ireland Ltd
DIREXIO Rafferty
N DAILY LT Asset
10 TECH ETF 4 et | Management 1,618,942.42 1.76
BEAR 3X LLC
7.8 WBEAGIREME
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2 NEYSCIIE 577 B K -
3 DA iel 213,886.90
4 ISR 2,016.00
5 JREYAT R I 3 570,795.62
6 oAt B2 YSEK 22,557.41
7 2 A

8 FHoAth .
9 it 809,255.93

7.8 AR AT+ 44 R AT R PR B UL A B A
AT G AR AR A AT+ 44 R TP AR LS 32 PR A5 L
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SE
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HEAFEAERH (201143 A 3 H) EEHHEH
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AR A5 T A4 3 4y L s 188,082,960.26
AH A BASE 4 8 H A £ 0 17,388,098.33
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AR T I A 0 AL 1

AR T R e L A
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AR HEHINY, ®AL (Gary RiescheD) S ANFHIMEAFMAI HERING, FIRFIEHRA AL
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10.4 HEHEFRKHKEER
A 5 U A < 5 SR B R AR R
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Morgan
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Stanley
Credit Suisse
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Goldman Sachs
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Morgan
- - - - - - | 577,600,232.81 71.26%
Stanley
Credit
Suisse
- - - - - - 99,642,031.55 12.29%
(Hong
Kong) Ltd
Goldman - - - - - - | 120,291,411.99 14.84%
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