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2B AR (452 DA 4511)) -15,213,164.94 18,075,168.36
Horr: PR vidias -4,392,266.54 4,418,546.60
R RN -11,588,759.00 11,670,850.80
ezl ] )
PP SCRRUE S5 $5% U A - -
T TR - -
JEA 7 767,860.60 1,985,770.96
3ARMAEALF R Bk
-3,423,302.56 -10,993,190.77
)
AR RE (5K L — 5 3581 1,061,512.14 313,658.22
5. HABIN (45 2% L5 381D 15,478.45 2,285.86
B —. #H 3,563,921.70 6,657,549.31
1. B EE AR 1,883,452.69 3,992,048.16
2. fBE % 366,226.99 776,231.61
3. WEMm% - -
4. ZH5%H 1,142,131.95 1,531,652.18
5. FECH - )
Horpre SZHH IR 4 R 08 7 5 - -
HoAth 2 H] 172,110.07 357,617.36
=\ FEBH (FHRAMU-5E
-21,066,334.42 852,423.27
)
W PSR - -
P9, #HE GF5Hel-"S3EH)D -21,066,334.42 852,423.27
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73 FIEENE (BEE&RE) BhE
SR PHREEREIEIE RS (FOP)
AAREW: 201541 A 1 H& 2015 4F 12 H 31 H

Hpr: AR
A3
H 201541 A 1 HE 20154 12 A 31 H

TS A4y B IR Y& ieary
—. WIWIFTE B

188,082,960.26 -25,565,590.65 162,517,369.61
LD
. AWBEIEE AN
B GIEAR S CRTH] -21,066,334.42 -21,066,334.42
T
= AWESEHE S
AR E A BN R -76,708,335.96 9,289,648.41 -67,418,687.55
fE D L= 5 415D
H: 1S HEK 28,672,310.80 -5,109,590.82 23,562,719.98

2. FE L ET K -105,380,646.76 14,399,239.23 -90,981,407.53

VU A ) 5 4 AR
N3 B = A ) e 4 1
5 GFE R L5
HA))
F WIRFTEERG (B

111,374,624.30 -37,342,276.66 74,032,347.64
&)

AT LA
=] 201441 H1HZ 20145912 31 H

TS A4 B B &R AT
—. WIVITE AR (B

314,764,036.45 -44,126,570.48 270,637,465.97
G {ED
N ARG ETES AR 852,423.27 852,423.27

17

L_—_H
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AR ERSEIR IS A K4 (FOF) 2015 4FAEEFHR 45 g 3

R EA S AR

D

=\ KRB MR G

RS HER S (F -126,681,076.19 17,708,556.56 -108,972,519.63
B> DL S 1D

Horp: 1LES WK 3,010,314.66 -398,996.16 2,611,318.50

2.5 R [l 5K -129,691,390.85 18,107,552.72 -111,583,838.13
VU A 3 ) 2 4 0 B R AT
NG5 BE R = A ) 4 1
67438 GREmD -5

HHD
T WIRPrE#ER G (B

188,082,960.26 -25,565,590.65 162,517,369.61
EIFED

AR I 55 1R (AL AR 2
FWETHY (F5) W71 E 7.4, WHEMER FHHTNEE:

HEEHANTIN: FEE, EERUTTERTTA: RERZE, SUPMRsTA: Rk

7.4 REME
741 BEEFEAFR

R BRI UE R BT 38 (FOF) (LA NI AEE™), RETEHIEFREEHEN S (T
fap AR ERE R 22D RN VFAT[2010]1134 530 (% T A% AE P AR A BRI IE S+ 45 51 ik 4 (FOF) S 4R i 4tk
2 iz, HEGEEANPRESERAGRAR ML AT RITSEE, EEERT 201143 7 3
HIERARL, BRSO SEEMAE N 1,059,555,414.92 133 &3 8. A ARARIFHR, 17501
ANGE . AFEGIFEGE N NP IRESEEARAR, ENPEICHE Ry RS F0 25 5 A IR 54T
Aw], FEFEE N yrh EE BARAT R A IR A F], B BEE N2 817 (Bank of New York
Mellon).

ARFEE MBI EDY A RRIESR W h BA RIFEEN &R TR, GFECShEIFES%%E
XU M A A A 6 T 3 1 R 5 B DX IR 3 M A LA B I E M I R4 A B R 6 (B ETF), fEC 5
o I M 2 28 2 U AV TR AR 6 T S P [ S s DX IR 25 T 37 A TF RAT MR RRAS G IS, A K

fiids. B4, Mg LHE. RIS T4 480 208 B a4 TEAF EIER S
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VPAREE S B M A S i TR ARSI H A N: AREEMRER SR LT AL 7710 60%,
I 4 A0 2 B H AE — 2 AN I BUR 25 AT J: 4 55 72 1B 5%
AL NG LR IEHE N 60%xMSCI AT f [ 5t 545 £k 25 %2 (MSCI Al Country  World

Index)+40%x 3 [H 3 HBUM i 757 (US 3-Month T-Bills) i i % .

7.4.2 SiHRE K0 AL

AN 55 0 3 Z A% IR BCRR AA 1 (il 2 v U —SE A HE DN ) DA B = A S ABT ) Bk 2 it
AEN . RS AR DL AR SR (UL SRRk THHER™D gwthl, FIRF, X FERKE
THZEANE BRI, W% 7P EIER R RS WS BT A QERREREESITERA
ARSI HERE R 2 H 2R (GST i PTG IR SR A B 55 3R S R D) . (RTHETRX
FEE G PAT <Al 2 THENS AR Y 55 KA B v A R TR E RN . GIEFR BB e B
BIME) QEFRFREE BWENE SHAMEND 8 2 5 (FERSHNESHA). GEZF8E
B fE B PERIRN) 28 35 (STHRRMNERI S S #) . GEFF R R (5 B #E XBRL
WER 3 5 <SR BE R AN~ £ LR 75 > ) S HA r [ IE M 2 K o BRI IE 23 45 % 2k gl Wb 2 AT R AR S B

AW 5 TR DAA T e SR B N A A

7.4.3 BAEANY SN K HAA SSHLE 7S B
AW S IRBAT A b 2 TH N IR, Sk, sedEit el 7 AR T 2015 4F 12 /1 31 H M 55
ROLLL K 2015 4 5 48 8 R AE AR B I -

744 FREFFRAKSTBER. Skt 5800 —HFEREH—BHHH
AR A B Sl 5 &I — RS A 2

7.45 SVBURM S THE T2 DL R 245 T IR K i 9
7451 SHBERREK Y
AIEEAME TR BORA

7452 SiHETHRER B

AR KE G AR T AR AR o EE SR 5 R HE Sl Bp 2 P 3 P R (2014)24 5 (O6 T RATT < op [EHE S $5 R 3k
S B S LAENASRT 2015 4F 1 ZR LS Wi ad i i ) (b (B A B AR > B S IR, B
2015 4E 3 H 30 Hil, 385 Fr 1T 58 5 SR R L (1 8 5 OO0 At B (TS i 5 W87 SCRPUE S AL
SEF BRI R 58 =07 A AR LA B A A A A s A (M
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7.45.3 ZHREEIERUH
AT AR A AT EE K S T 2248 1 Y 2 R0 B 1E 4

7.4.6 BT

AR WA B+ [ A 45 el Jm) W A3 [2002] 128 -5 5L (9% T IF IR IR 257 450 8 5 <A SR WAL i At Y S 2601 )
WA BE[2004]78 530 (R TUEZFHR B G BUEEEIEAD) . [2008]1 53¢ (Rl S Bis Tt
ORI AN S A EE N AMH KB SVER M S 55484, EEBIIBIRWTT

(1) ARATHES T REEET S, NETEWBAERGERE, AHESCE L

(2) FEEWATHUE B ZEMUIN, Hpd KRBT BB B, 22 MR 5% [ ¢ sl [X B
FEEANE AT, AEBE A B i = B AT Al BT 19

(3) ZEEHUAT AR B AN A 2, b S AR SN TS BB OB, 22 R 5% ] ¢ i [X B A
FARFNERAT, FESE N B ARMESC N TR I A3 75

747 RERFRFR

RIKTT 478 AR EI KR
HR R B FAT B ) REEEHA EEHEIN
Hh RS BARAT Bt A PR A (I BEERAT) EEEEAN ESHEIN
AHLIMFIEARAT (“AHLIMFFE™) VIR
Hh R ARAT AR A7 BR 23 = (b B A7) ReEHEANRERRR. EeHEiMg
TR PR b A PR DA 2 7] (R ARIESR™) S8 rh EERAT O R LA
DU B D HIRA R e NI
HAR B BT PR A R (AR BE) ALY 4 A S /AL

TE: PAR REKSZ 2 S 1 HOW 553G B A 2 — SBE Rk 25 KA T 3L

7.4.8 ARG KR _EEREET IHR RS RZ 5
7.4.8.1 IR GETTHITHIR S
AT AR A BA % b A BE T L A A 34 A @ it SR BT A B B T AT A B o

7.4.8.2 RETTHM
74821 EEEHER
hr: ARG
N AT L A
20154F1 F 1H 2 20154F12 | 20144E1H 1 H 52014412

i H
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TR BRI IE TR P e

(FOF) 2015 “F4F &5 4 2

H31H H31H
AR AR B FE G NS AT A B B 1,883,452.69 3,992,048.16
Hodr: ST ENIM IR P YEd o 672,175.98 1,421,399.87

W HESEHREH L, WA EEEHE RN — H RS T EHE T 1.80%M 4 2 5

. HEEWR:
H=Ex1.80%-+ 44 K%k
H vEE H RT3 44 # 27

E Jyil— H K& 5 1E

74822 HEEER

Bz NRMIT
ENY AR AT LA
i H 201541 1H 22015412 | 20144£1H 1 H 52014412
H31H H31H
R R R 4 N SAS IR B 366,226.99 776,231.61

T BEEITE R H MR, ST, BT ST — H IR G TR E ) 0.35% 4R B R

. THEIIEWR:
H=Ex0.35%-~+ 44 K%k
H AE H N TR 3E S0 2R

E Jval— H 5 E

7.4.8.3 5RBT7HEATARAT A RV T 37 B 620 (65 11 ) 32 5%
ANFE AR A 3] S B AR FE T BB IR) P4 oR 5 SRR 5 AT ARAT 18] )b T 3 ) 52 53 (5 [ D) 52 5

7484 ZFREFERBERESMIFR

74841 HMEHNNESEHEANZHERTRERELRESHHFR
AN < PR 3 < TN AR 75 ) b R AT BSR4 R 2 T [ A R A R A e

74842 REMRGESEENZ S HEMICERT BB AR S HHIL

NI BRI BB BN AN AR SRITT T AR IR [ B AR FER R BEI AR 4

7.4.85 HIKRERTTRE KIBRAT HEURBUR 3017 A4 A B
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AL, NRMJT
AHA AR AT LA A
KEETT A FR 201541 H1H 2015412 A31H | 20144E1 7 1 H £20144:12 H 31 H
HAAR 2 %0 AR YN HAAR %0 R R SN

HARHRAT 4,117,188.28 56,084.25 | 9,857,332.42 112,035.31
15,573,202.5
A LI 4,812,086.11 s
. 25,430,534.9

&1t 8,929,274.39 56,984.25 o 112,035.31

7486 FEEHERHHAS SR AHIESFHIE
AR AR I S B AR T P TRI S RO A AR AR A 2 5 SRIBT R IR TR I 1 DL

7.4.8.7 HANSKERSE 5 B IR Ui B
AT S AR A SR 7R A U A A SR IS 2

7.4.9 BIR (20154E 12 A 31 H) AEESEFHEREZRIES
7.4.9.1 FIAWGH RS RIS T RAR KA H7E 32 RIiEs
235 4 TE R 1488 2 A0E 5 11 1 B R 3 B8 2 FRAIE 2

7.4.9.2 BIRFA M ENEEERIEZRRE
A FH G AR A5 HU R R A I 45 A I 3 A PR R 2

7.4.9.3 BIRMS IE EMAL 5 5 VR NIRI E 5
7.4.9.3.1 RATHE T MR IERY

BEAR A WK 2015 4 12 A 31 H ik, AFEE R A RAT 1A 1 0055 15 M A 5 A E R w1 i
f5id5

7.49.3.2 BT HIFIER
BEAIRE IR 2015 4F 12 A 31 H ik, AR RFFAE LS FTT5 6055 1E BAAS 5 R VE N
fiids

7.4.10 H BT EBEM VTS THRR T E U AR H AL ]
7.414.1 A FAE

22

=
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741411 AU M ETFEN SR T A
ANCLS SR B 5 R 4 il 5 7 R0 A7 A5 B RRARAT AT AR SOSCER I DA R oAt 4 ik 7455 DR L) 4%
HHRRAK, ARl 5K EAEE .

7.414.1.2 DA SUHrETHER SR T A

7414121 & FZ e T RA RIMME

T 2015 4F 12 H 31 H, AREEGFA M LA SR E THE AR ST N 045 28 10 S ab B8 & T
B BEIRAS N NRT 67,501,748.73 76, I8 - ERUNE=ZERAT (T 2014 4F 12 H 31

H, BTE BRI NANRT 138,361,914.40 7¢, L5H - Z RN =2 IRIRE) .

7.4.14.1.2.2 A SUHHE P IR J2 VA £ K A2 5l

X TUESRAE 5 T LTI SR, A RIE R F TS, A AER. BUR THEATFRITE
L, AT A3 ) F 15 b 2258 S WS E R )« 58 5 AN S ) e B O ) AoH A D B S A £
FR A A FINGE —JZ U H AR AT (BT 4 v SR A T IS4 AN BN T SUIME R SR E
i 78 AH KBRS 5 A PO L B8 — B IR = R IR

R b IR 5 B 3l P 2 v 3 00 2. (2014)24 5 (5T A< FEIIE SR 43 28 38 4 b W 2 A (2 A%
BT AR /NG T 2015 4F 1 28 ] WAt it A IR A (ELAR BB HE> 1R 1) IORESE, 1 2015 4F 3 [ 30
FUAS, 22 55 BT b 7 52 5y B ARG L £ ] 5 WA it it o (T e e 55« 97 SCRRIE SR FIRL S5 5055 Bk S10) SR
S = AU SR A A B AT A, AR D] 2 WS35 ol ) 2 SONMEL T JB J2 TR B — 2 R N

FIRIR

7.4.14.1.2. 3 3 = FIRA U E R BN A H AR Bl 450
ARET ARG PV ARG ARMERE TE=ERNEE T, AREEAMREY L EEET
EE I (] AR R AR 28 = 2 A FUAME e N 0L

7.4.14.2 7T

BEGOTR H , AT eI /5 2R 1 R I

7.4.14.3 HAth 10

23

L_—_H
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iR

o

7.4.14.4 W 5540 K AL HE

PR H, ARG T B 0 A 5 S I

K FHE T 2016 4 3 H 24 HA AT SRS I,

8.1 HIREEFAHGTHER

88 WHRAGHME

SRR AR

T H

S

E S IsS i)

(%)

1 &R &7

20,616,926.76

26.97

FHorpre i

20,616,926.76

26.97

FHHLIEIE

Lo

b (S5 FE SRR

46,884,821.97

5 SN %= o

Horp:

S 2R 1 SR N 3R 5 < it

6 ey T A

7| ETERRAE A S A

8,929,274.39

11.68
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HoAth 2% T 55 7 26,253.28 0.03
&it 76,457,276.40 100.00
8.2 AR HinE &AL
SN NRMJT
‘ b 4
¥ e Y ek | EfE EEEUN nRE
T EL 1 (%)
BARING-C Baring
HINA ) FLARITE | International Fund
1 . 12,519,128.39 16.91
BOND-I-U B Jk Managers Ireland
SD-ACC Ltd
CHINAAM China Asset
C CSI1 300 L TIFF
2 ETF & . Management Hong 7,139,349.10 9.64
IDX TR
Kong Ltd
ETF-CNY
POWERSH Invesco
ARES GLD E2USEiv! PowerShares
3 ETF &4 -~ . o . 3,631,870.48 491
DRG &N Capital
CHINA Management LLC
MARKET
VECTORS e 2t Van Eck
4 ETF 4 | o . 2,681,207.44 3.62
CHINA i &a¢ Associates Corp
AMC SME
DEUTSCH
E
E2ESEiR| DBX Advisors
5 X-TRACK ETF &4 = ‘/]j:ﬂ: 2,153,797.25 2.91
T LLC
ERS
HARVEST
DIREXION
KL Rafferty Asset
6 DAILY CSI ETF 4 R 1,658,238.16 2.24
)&= Management LLC
300 CHINA
DIREXION
DLY EMG 2 Sk Rafferty Asset
7 ETF 4 | \ﬁi% Y 1,525,346.64 2.06
MKT i &0 Management LLC
BEAR 3X
DIREXION
DLY Sk Rafferty Asset
8 ETF &4 - ﬁjﬁ:ﬂ: y 1,522,619.33 2.06
ENERGY i &0 Management LLC
BEAR 3X
DIREXION 2Pt Rafferty Asset
9 ETF 4 | \ﬁi% Y 1,461,060.00 1.97
DLY SM i &0 Management LLC
35 25 JU3k 34 7T




TR BRI IE TR P e

(FOF) 2015 “F4F &5 4 2

CAP BEAR
3X
VELOCITY
SHARES
2YRIF | VelocityShares
10 3X ETF 34 ot L 1,297,356.34 1.75
INVERSE *
CR
8.3 MiREZNTER (HX) IEHRTIHHERE D
SEis. Nt
Hx (HX) N FeAE o7 P E ] (%)
Hh A s 19,211,172.75 25.95
F[H 1,405,754.01 1.90
ann 20,616,926.76 27.85

TGN RAME S EE ST A LB KRB NMER: B X)) 3
FITRfRE s AR BEE RAE  aE IRE AN I S e 5

8.4 JARAEATIL A REN S R A

ADR. GDR 17 +E

AR H TR FIESF 5 5
FEUEAS 5 HE R AIIESR 58 5 T O

SR NRTIG
Tk 25 o~ FeAE b 3G B E Ee ] (%)
IS 7,596,060.86 10.26
Gl 6,770,217.68 9.14
AE H 5 AR VRV 2 2,090,028.43 2.82
(A 2,006,206.11 2.71
Tl 1,079,510.80| 1.46
[ B R 1,074,902.88 1.45
Eann 20,616,926.76 27.85
s RIS L AT 2R H A ERAT L 7 2845 (GICS).
8.5 MEHAN R EHESHEKRTS)
8.5.1 Rt TN E&HH B VI3 & % r= 13+(E 2%k 5T 2042 A 25 % % B 41
SEiA, Nt
R R IE
F5 WEIGRR (FE0) UEZFARAY A RN L0 B HE L)
(%)
1 APPLE INC AAPL US 9,509,641.62 5.85
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2 BYD CO LTD-H 1211 HK 6,437,007.06 3.96
TENCENT HOLDINGS
3 700 HK 5,477,508.81 3.37
LTD
4 GOOGLE INC-CLA GOOGL US 5,405,413.41 3.33
HONG KONG
5 388 HK 4,639,423.35 2.85
EXCHANGES & CLEAR
PING AN INSURANCE
6 2318 HK 4,262,658.51 2.62
GROUP CO-H
7 KINGSOFT CORP LTD 3888 HK 3,303,153.28 2.03
SINOPHARM GROUP
8 1099 HK 3,034,025.62 1.87
CO-H
9 | WALT DISNEY CO/THE DIS US 3,010,409.64 1.85
ALIBABA GROUP
10 BABAUS 2,835,631.49 1.74
HOLDING-SP ADR
TRAVELSKY
11 696 HK 2,652,898.59 1.63
TECHNOLOGY LTD-H
SKYWORKS
12 SWKS US 2,575,402.83 1.58
SOLUTIONS INC
CHINA EASTERN
13 670 HK 2,531,857.23 1.56
AIRLINES CO-H
14 COGOBUY GROUP 400 HK 2,525,923.84 1.55
SHANGHAI JIN JIANG
15 2006 HK 2,449,177.45 1.51
INTL HO-H
DAIMLER
16 AG-REGISTERED DAI GR 2,431,150.50 1.50
SHARES
17 NIKE INC -CL B NKE US 2,379,518.98 1.46
CHINA MERCHANTS
18 3968 HK 2,268,085.85 1.40
BANK-H
CHINA UNICOM HONG
19 762 HK 2,251,236.98 1.39
KONG LTD
20 SONY CORP 6758 JP 2,187,373.29 1.35

TE: SNSRI K S R (AL A SR LB B )R, AN A IR AE 5 9

8.5.2 RIHEH SHHE HIIHI 2 & B 1FEH 2% B AT 204 A 2 5L 5 B 40

SRURAL: NIRRT

‘ & YIRS
‘ AMRIS |
Fs UNGIEZ S WEZRACHS B2 1 e il
Kl
(%)
APPLE INC AAPL US 9,603,265.19 5.91
BYD CO LTD-H 1211 HK 6,132,319.67 3.77
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GOOGL
3 GOOGLE INC-CL A US 5,295,228.88 3.26
4 TENCENT HOLDINGS LTD 700 HK 4,154,687.56 2.56
5 HONG KONG EXCHANGES & CLEAR 388 HK 3,956,278.61 2.43
6 CSR CORPLTD - H 1766 HK 3,090,857.20 1.90
7 WALT DISNEY CO/THE DIS US 3,066,515.40 1.89
8 ALIBABA GROUP HOLDING-SP ADR BABAUS| 2,855,666.07 1.76
9 SKYWORKS SOLUTIONS INC SWKS US| 2,540,096.44 1.56
10 CHINA EASTERN AIRLINES CO-H 670 HK 2,510,354.42) 1.54
11 NIKE INC -CL B NKE US 2,457,360.01 151
12 SHANGHAI JIN JIANG INTL HO-H 2006 HK 2,398,398.69 1.48
13 DAIMLER AG-REGISTERED SHARES DAI GR 2,291,435.52 1.41
14 SONY CORP 6758 JP 2,211,704.99 1.36
15 CHINA UNICOM HONG KONG LTD 762 HK 2,197,401.79 1.35
16 PING AN INSURANCE GROUP CO-H 2318 HK 2,130,788.34 1.31
17 LYONDELLBASELL INDU-CL A LYB US 2,092,715.51 1.29
18 CHINA MERCHANTS BANK-H 3968 HK 1,911,667.55 1.18
19 SHANGHAI ELECTRIC GRP CO L-H 2727 HK 1,708,577.07 1.05
20 KINGSOFT CORP LTD 3888 HK 1,698,716.48 1.05

VE: “SEH S A LS AT S AR AE BN e LA AZ BRI, ANH REAH R SR .
8.5.3 U B 1YL N BiAS Jo 0 e S e N Ja 8
Az NRMIT
SENA (RAE) BV 119,581,983.84
SEHN (RAS) B 95,328,909.41

8.6 HIREBREHER SRR AS
AIEEAMR A R AR I 557

8.7 FARAZ A SEHME o 2 & B P 15 E LI R /INHE 4 (BT 42 B B B A A

AT G ARG AR RS 7

8.8 WIARIE A FHME o 2 B 1E LB R /N R B R+ 48 B SCRAESR B R DI 4

AT GAIR IR AR R B SRR SR

8.9 WIRIE A M E o 2 B 1B E L K/ R BB T2 AT AR SR B TR B A

AF G ARG AR ST
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8.10 IRIEA Sl E o 2 T 7 i {E LU R/ HEF AT+ A E S BRI A

EHEAL: NRMT

H4 H4 ey (3 o JE A T PR HE
¥ ‘ EIN AR
R Syt 7 L 471 (%)
Baring
BARING- International
CHINA . L
1 ] Fund 12,519,128.39 16.91
BOND-I-U A s
Managers
SD-ACC
Ireland Ltd
CHINAA China Asset
MC CSI FLH | Management
2 ETF & = ‘/j g 7,139,349.10 9.64
300 IDX FFig= | Hong Kong
ETF-CNY Ltd
Invesco
POWERS PowerShares
Wi
HARES E APt ]
3 ETF 34 . Capital 3,631,870.48 491
GLD DRG ] et P
Management
CHINA
LLC
MARKET Van Eck
4 VECTORS ETF 4 RAL Associates 2,681,207.44 3.62
CHINA ] gt R '
Corp
AMC SME
DEUTSCH
E
2SR DBX
5 X-TRACK ETF &4 j]%\ . 2,153,797.25 2.91
FE | Advisors LLC
ERS
HARVEST
DIREXIO Rafferty Asset
N DAILY L y
6 ETF 4 . Management 1,658,238.16 2.24
CSI 300 s
LLC
CHINA
DIREXIO Rafferty Asset
N DLY L y
7 ETF 4 . Management 1,525,346.64 2.06
EMG MKT s
LLC
BEAR 3X
DIREXIO Rafferty Asset
N DLY Ry Y
8 ETF 24 i Management 1,522,619.33 2.06
ENERGY Hdt
LLC
BEAR 3X
DIREXIO Rafferty Asset
N DLY SM E2bapiy| y
9 ETF 24 i Management 1,461,060.00 1.97
CAP HsR
LLC
BEAR 3X
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10

VELOCIT

YSHARES
3X ETF %4

INVERSE
CR

2L | VelocityShare

i 1,297,356.34 1.75
ikt sLLC

8.11 BRHAIEME
8.11.1 AL AWBEMIRT T ZESh A KAT AR 5T IS r R A, sfER 2 4t H Al —
ENZEIATFEDT . AT HIES.

8.11.2 ARG BRI T A PR, BOAIRB Tl 3 & R E I i SR 2 SN

8.11.3 MR HoAh & TN 7= 44 ik

Bfr. AR
FFs e BN
1| A RIESE
2 | MUGEHEHEK
3 ST A
4 | BYCRE 827.52
5 | YR 25,425.76
6 FoAth S2UCER
7 i 9
8 | Hfib
9 | &t 26,253.28

8.11.4 JIZRFFA B AL T H2 BOY i T e e 55 A 40
AR AR A IAROR 35 A A T B R T R 4 557

8.11.5 HARHEI+ 44 B A AE TR IE 52 FR 15 L A 1
AT AR IR A A HI 44 IR 5= AP AT AESUE 2 PR A5 2 o

8.11.6 #HH AR MHE K H AT 7 1k 8 2)
M TP TN RR AL, I A5 &I R AT REAFAE R 22

2630 T3k 34 WL



AR R IR E 5 R 34 (FOF) 2015 4FA4F RS iy 22

89 ESMBHANGR

9.1 WIAREENBHFAEN B AFFENGH

R E AN

FrE Nt
| e Pt AABHEE
FH ANFPEO)
F LA b5 A A b A i
SRR e RN
Le il (e
4,902 22.720.24 4,705,310.14 4.22% 106,669,314.16 |  95.78%

9.2 MIRESEHAKM A R FFHEEEHIEN

I H A MBS (D ol 3 4 B 4 L
HEEEANIA M A AR 4 22,969.82 0.0206%
§10 FHRELHEHED)

AL
&G RAH (2011 4F 3 H 3 H)E& M # LAl 1,059,555,414.92
AFR A HH IR S A0 RS A 188,082,960.26
ARG JHEE 4 5 R g i 28,672,310.80
e AR A 4 8 B 473 105,380,646.76
AR FAHE SR R BN A
AR S I AR FE 4 B 111,374,624.30

TE: B A LA R RN, S B B A e A

811 EXFHER

11.1 ZEMBFA A RS R

AN B AT RS IFA AR .
112 Z&EFHEAN. E&REANENESRERIIRNERANFRS)
AR EHN, ARGERABRARSH0ED, ®waaEht, FEELE . BERELA.

Ea

31 i3 34 7T




AR R IR E 5 R 34 (FOF) 2015 4FA4F RS iy 22

KT WIS (David Graham) SEE4HARARIEI i g, AREFA A HHdk
AL R RA e TR (Edward Radcliffe) JeA R AR mEHRES M EH, Hrp, AEd
dedh. BEFEE. REBTHRANAFEFESE, BiseE. FHp (Edward Radcliffe) Ja4:
AFFAEMAL S . AAFESENENMEFLE RS UOEN, %2815 e B4R
CEBNBNEERFSESRRK, AREGEHNE = JaEF s d . AEa A EEA
FEHEHANERING, HAL (Gary RiescheD) oA AN FHAAEATESE W AMI HEHINS, HHICH I
O HLE B HUHRS . VRS ML 2015 4E 3 H 19 HFIBM (FiRESEHEARAR X THEES
AR A Do

KGN, 2TEATBOERE I, ARSGERNEERBANRE yaEhkd, #I5Z
W, 2015 £ 7 H 29 HTIER) (PHRESERGRAR X T AREEREALZE LS.

AR HIN, AFEGE BN FS ARG A e A A B, AR R AL T,
RS T A% RN E ) M LA i 5

ARG HIN, 2AFREGEANEFSHGENT, PR R A R &8 PRI AT B3,
WRZESEAE R AT L m O BN SRR B A% O b BRI I B R iz e, 12 0L 2015 4%
12 A 8 HTIER (PRESCEHARAFA X TR SAHBE TR AL,

AREGFE N 2015 4 1 H 4 HRATAES@ N, FEAETK A8y v I i BoARAT $ BB 55 B R it
2o, AEEEFUE N 2015 £ 9 A 18 H AR Aib R, MRS 20 b B e v iRAT 5 B0 b 55 A A
SIS
113 BRESEHAN, BE&EU™, B&EELEHIFR

AARE N B KA MG ST EERE SRR,
11.4 FESHHRIE SR

AR R S A 4 B TR MR Ve R A R
11.5 AT H T2 THHE 5 FTER

AR N F R A S A TR IS5 P, R S A AR < N SAS A 2 I 55 T
¥ 50,000.00 7&, H T 55T COA R G Ot di TR S5 RIEESAERR Y 3 4.
116 HEA, BEAREBREEA R ZEESRLTEBR

AR WA E BN FB8E N s PO BN G 52 3 8 FR T RS A et 11 .
117 EEHFERA TR 5 BITA RER
11.7.1 ESHAIESRA TR 5 BT sTIRER T XSS 1E 5L

SEif: NRmot

32 Tidk 34 7T



AR R IR E 5 R 34 (FOF) 2015 4FA4F RS iy 22

W EE A8 5 N SCAZ SR T A 4
325
‘ . 4 5 24 017 .
55T PR LT N . H/iE
AL 4R SRR M4 GREK
HE
A A S]]
Credit Suisse
(Hong Kong) 86,468,284.41 40.23% 356,595.71 36.32%
Ltd
Goldman Sachs
. 49,726,488.23 23.14% 318,962.52 32.48%
Asia LLC
Guosen
. 8,724,242.50 4.06% 16,182.08 1.65%
Securities
Morgan Stanley 69,991,878.21 32.57% 290,147.73 29.55%

e 10 AR T NHEEAMET ST, KR BRI i B s B AT S 5 1A, ANl 39
WA WIEZERE . AR ARSNGB SR ZE I, Bk, R EEm s e
WA 123 & R AR 2 i) B AT 5

2. RAEMREM S 2GS BRI B EE, S H QDI 55 HIBAAZ I LA R ARitE, X+ QDI #
Lo R HHATIE R () ZHPATEETT. EEIREANFRZ X AR HAT 1A I HAT B
LRER IR BO R R R EE R o BT S PATRESIIIIRIR L2 . T 3 R A R (R AE A PR AT K
PR JFACRIIR HERVEA I PR RS R RE 5% () WEFCHIBMISE I NUKF. #5407
FIHIBTFCRE D AR B A BWATH I AT T WigmEr . Lt ik s K-, B
LA R TREMABESE; (=) WSAKT. EEBEHSRGEHANE BRI &R
BIRSRHEAEACIR ST (D) ZZH A, FER R SRR, 5 e TS HhAT/K1
PAR A SRR S5 T 5 R B A 2 R R & RIR SR AR AP 7 R /2 QDI k55 HI BN FE I & 1
R, AN EIESRTH, 4 QDI SRR KZ R W%, A2 S AR 1 5 HIFBEESRIK ™ -

N

11.7.2 ZEEHMPIESS 2 R 3 5 RIu#AT HARIESS 8B B i
SHRA: ARMIT

975 (B 5Z 5 BUIEAE 5 HETY
. | e || MR || MR || M
75 T 44 PR AL 4 . AL 4 . AL - AL 4 .
I AT A T AT A E AT I & AT i
L i Kl L
AR LA ) e A ) B A5 A LA
. . 137,77
Credit Suisse
6,585.8 10.46%
(Hong Kong) Ltd 1

5 33

=

13t 34

=




AR ERSEIR IS A K4 (FOF) 2015 4FAEEFHR 45 g 3

Goldman Sachs
Asia LLC

185,60
1,494.6
7

14.10%

Guosen Securities

7,457,8
32.59

0.57%

Morgan Stanley

949,86
4,893.8
1

72.14%

=
=

HFRESEHEARAF
—O—NE=A=+HH




