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S| AR
2016 6 A 30 H
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e ANRm e ANRm e ARM
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BT 17,416, 383. 93 14, 139, 259. 42 1, 285, 818. 82 32, 841, 462. 17
SR &
T oM A e
MU ER 102, 319, 660. 83 2,810, 465. 16 48, 537, 608. 73 153, 667, 734. 72
MSIE 535 Bk 585, 602. 79 585, 602. 79
HAeh&r= 3,202, 789. 28 2,697, 077. 14 5, 899, 866. 42
Bresit 123, 524, 436. 83 19, 646, 801. 72 49, 823, 427. 55 192, 994, 666. 10
PAS R vH B S A5
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A5 e Eh iR re - 129, 763, 744. 20 | 69, 807, 216. 67 199, 570, 960. 87
AT ) - 80, 426. 88 - 80, 426. 88
IS 2775 5 2K - 15, 045, 592. 66 | 3,447, 770. 25 18, 493, 362. 91
Bt 164,141.13 | 146,275, 324.10 | 73,361, 716. 41 219, 801, 181. 64
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ES T3 AR
2016 6 A 30 H 2015 %12 A 31 H
i A1 5 T HIAT AR T 7t (8 5% HEINZ) 965 HTI1Z) 1,009
A 5 TSR B T E A 5% /%) 965 /%1 1,099

6. 4. 9. 4. 3 HABA A% K

HCABAN K RIS, A2 8 1 4 P 4 i T R 110 2 70 M B A SR I 4659t o PR Bk T 1 R 3 R AT
UL T AS R R AR B T R A BB R . AR EE e E B E TR Z 5 LS, o
TS P AT 6 RGBSRV T B AR AT A B 20 8 1 0 R IR S TR 5, 7] R SR U
TR 1T 37 B AU BN R

RIS IS TN A AR AL A T, RA A Bl R 5k,
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XS BANIE SR R E PR oA BoE B b, BT & 2k R 24058 VE A4 B b AT 3
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ITABIE, SRFEBN RO AT RE R A AT A% U o

N 0 i B AL (1 20 A B AR LA O A IR o AR i 4 152 5 20 4 vl Pl S 15 5% LU AR
T T 60%, [ e YR S SR I LR G B P2 1Y) 0-35%. IthAh, AEE& IS
BN AR H A G AT (RS0 M St 4%, o JUTE 1 22 s B 90 2 it AT UG T
BLHG VaR (Value at Risk) FEFREERMIRAR I 4 I (0T LEAN 4G UG, B IR ] St i KRG 2 4T
PR A
6.4.9. 4. 3. 1 HARMHE XK O

Sf: ARG

AR EER
S 2016 %6 A 30 H 2015 4 12 A 31 H
X LY B o I RE
AN A I\ AN
A VHEEE (%) At I (%)
z5 AT R R E LR
LSRR — R L 143, 819, 365. 10 73.15 | 184, 577, 744. 41 78.92
N b I IR,
VS MBT" — RS 11, 151, 741. 36 5.67 | 14,993, 216. 46 6. 41
B Rt e 1 55 A4 - - - -
AT AR T 7= — BLUE R 52 - - - -
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141, 008, 899. 94
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T 103, 623, 032. 57 52. 71
EEN 11, 072, 550. 08 5.63
i [F] 9,372, 627. 26 4.77
WK FIAE 8, 765, 269. 53 4. 46
Z= [ 1,797, 369. 93 0.91
A= 6, 378, 050. 57 3.24
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7. 3 WIRIZATIL A R R B R A &

28

SRS AT



T

S|SB R 5

e UL R R AT Kb (GICS).
7. 4 BARIE A SO B o B & B8 =1 E EL B K/ NEF B BB B R #0988 40

— BOSERA FUNDS T T T AR 1 I I % R 4 2016 4R F AR IR 5
A7k ARME o & HE P R E AT EL AR (%)
JE A4k 13, 322, 594. 88 6. 78
Ak H 5 A TG T 9% 46, 675, 824. 44 23. 74
H 7 9 11, 943, 910. 96 6.07
SRl 14, 425, 026. 31 7.34
HEHEA 44,229, 388. 71 22. 50
RN 6,633, 114. 10 3.37
NJREE 6, 589, 505. 70 3.35
it 143, 819, 365. 10 73.15

SRS NRMIT

X . b 3 4 e
UNCIEZ /A= B2 S R FTfEiE | FTEE R |, . p
5 s . 1k i IO = () N B HE LL
F5 ) | () FAR R T Hom (I Ay %1%>H
TENCENT FHUE
1 [HOLDINGS 700 HKK | 55 e 62, 000. 00| 9, 331, 457. 99 4.75
LTD | F&iRds ik Fir
SINOPEC
FHEIE
SHANGHAT " 3, 000, 000. 0
2 N 338 HK | 5% = AR 9, 076, 595. 40 4,62
PETROCHE| _I#3-75 i #%5 A 0
M-H | AL TR
BYD CO FHAIE
3 Ebivshfy | 1211 HK | 5585 ik 200, 000. 00| 7, 939, 884. 30 4. 04
LTD-H "
3 Ar
BYD
FHAIE
ELECTRON o 2, 000, 000. 0
o o , 000, 000.
4 1CINTL | H i e 285 HK #%% s 0 7,452, 722. 40 3.79
CO LTD ¥
GEELY
AUTOMOBT TR
5 LE 175 HK | 5555 ik 2’000’000'8 7,162, 134. 60 3. 64
HOLDINGS it
LT HRRE
HUANEN T
CANERG ) e BRI 13,000, 000.0
6  |RENEWABL| #Eftrfe | 958 HK | %85 s 0 6, 589, 505. 70 3.35
ES CORP-H  J§ Fr
7 [cs co 005930 KS | %8 5 i3 [ 800. 00| 6,563, 948. 32 3. 34
LTD - it
MINTH FWEIE
8 CROUP LTD 425 HK | HAZH i 300, 000. 00| 6, 422, 845. 05 3.27
sz AR A Fr
XINYI FHUE
ML D \1 1) y .
9 GLASS 868 HK | K5 s 300,000 8 6, 333, 104. 70 3. 22
HOLDINGS| 18 X 335 Fir
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LTD
TR FbiE
10 LONAL 1112 HK | %385 ik 280, 000. 00| 6, 198, 066. 84 .15
HOLDT £I0 P
FIEIE
NAGACORP i ‘ 1, 400, 000. 0
11 1D 3918 HK | #2385 T 0 6, 174, 136. 08 .14
SR Fir
DIGITAL
FAE
CHINA e \ 1, 000, 000. 0
12 HOLDINGS 861 HK #;;Ez T 0 4,999, 819. 50 .54
LTD P 325
FIH TR
13| MOBILE | &immes | 2038 K | Baes | mi 2’000’000'8 4, 9256, 256. 60 16
LTD Fr
MITSUBIS X
HT U HAUE
14 FINANCIA 8306 JP | B S HA 136, 000. 00| 3, 998, 596. 78 .03
L. GRO - it
XINYT
968 HK | FHFHEIE 1, 500, 000. 0
15 SOLAR (00968HKCG| #2438 5 s 0 3,910, 115. 25 -9
HOLDINGS ) 7
LTD |15 30k
H AR
16 [KDDI CORP, 9433 JP | HX S H 2 18, 000. 00| 3,613, 688. 69 .84
- Fir
DENSO FALE
17 CORP 6902 JP | B S HA 15, 000. 00| 3, 460, 264. 61 .76
- Fir
VHQ MEDTA BIVEIE
18  |HOLDINGS 4803 TT | H#X 5 SRS 100, 000. 00| 3, 256, 833. 17 . 66
LTD - Fr
TONGDA
FHEIE
GROUP ol we  |2,500,000.0
19 HOLDINGS 698 HK #;;53 T 0 3, 226, 379. 25 .64
LTD | i@iA£EH
HKF
20 WE:“&?SE WES AU | WiFS: | AR | 16, 000. 00 3, 167, 533. 26 .61
- T 5 Fr
GRAND R
PLASTIC GEiE
21 TECHNOLO 3131 IT | B S SRt 70, 000. 00, 3, 121, 217. 40, .59
oy ~ it
GOODBABY
THEIE
INTERNAT s 1, 000, 000. 0
"f_\‘ 5&\\ bl bl
22 ToNAL | 1 E 1086 HK #%5'7 VAR 0 3,051, 171. 90 .55
HOLDT b
iyl
TELSTRA I N
23 CORP LD TLS AU | WiFZ | AR | 110, 000. 00| 3,019, 425. 41 .54
- 5 B
24 | PING AN | F[E¥2 | 2318 HK | FHEEIE i 100, 000. 00| 2, 918, 698. 05 .48
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INSURANC I 5
E GROUP it
CO-H
YINTECH .
INVESTME R EiE
25 \T YIN US | B 5 L 30,891. 00 2,810, 465. 16 .43
HOLD-ADR - i
= HESER
26 HYUNDAT 005380 KS | 5425 i [ 3, 600. 00| 2, 808, 678. 94 .43
MOTOR CO
- Fr
¥y
WOOLWORT I N
27 WOW AU | SEUES: | SEKHRE | 25, 000. 00 2,578, 310. 86 .31
HS LTD .
- < 5 B
CHINA s
TAIPING B
28 966 HK | K5 Tk 200, 000. 00| 2, 468, 286. 96 .26
INSURANC i
E HOLD | A [E AF
SHANDONG FHUE
29  |CHENMING 1812 HK | %355 U 500, 000. 00| 2, 448, 629. 55 .25
PAPER-H | JRNg 45V Fir
HAITONG R
SECURITI AL
30 £S €0 6837 HK | #3255 Tk 200, 000. 00| 2, 228, 979. 36 .13
LTD-H | #Fi8iEZs ot
SIAM Z&[ENIE
31 CEMENT SCC-R TB | X 5 eS| 20, 000. 00 1, 797, 369. 93 .91
PCL-NVDR - Fr
CHINA
FHEIE
DIGITAL i ‘ 3, 200, 000. 0
S 2 ﬂ‘i‘ ) y
32 CULTURE | e [ %S 8175 HK #;;53 e 0 1, 367, 472. 00 .70
GROUP pELe
XINYT s
AUTOMOBT AL
33 8328 HK | 35 T 125, 000. 00 66, 771. 09 .03
LE GLASS 7
HONG | 15 X &

7.5 HEHARERTHEHNERTS)
7.5.1 R ENESHE H IR S TP~ 13E 2%5H07 20 22 ISR 5% B4

SRS AT

y’ AN
e AT (B0 {4 KW Z TN i ﬁﬁgfgﬁﬁ%m
1 BYD CO LTD-H 1211 HK 17, 386, 340. 75 7.43
2 BYD ELECTRONIC INTL CO LTD 285 HK 17, 347, 081. 51 7.42
3 YINTECH INVESTMENT HOLD-ADR YIN US 10, 118, 462. 22 4.33
4 CHINA TAIPING INSURANCE HOLD 966 HK 9, 285, 016. 03 3. 97
5 PING AN INSURANCE GROUP CO-H 2318 HK 8, 850, 639. 55 3. 78
6 SINOPEC SHANGHAT PETROCHEM-H 338 HK 8, 524, 058. 50 3. 64
7 JIANGXI COPPER CO LTD-H 358 HK 8, 143, 208. 37 3. 48
8 NAGACORP LTD 3918 HK 7,768,941. 67 3.32
9 GOODBABY INTERNATIONAL HOLDI 1086 HK 7,690, 454. 46 3.29
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10 CHINA MOLYBDENUM CO LTD-H 3993 HK 7,209, 014. 62 3.08
11 |GEELY AUTOMOBILE HOLDINGS LT 175 HK 6, 885, 171. 09 2.94
12 |CHINA RAILWAY CONSTRUCTION-H 1186 HK 6, 373, 172. 80 2.72
13 XINYI GLASS HOLDINGS LTD 868 HK 6, 308, 612. 17 2.70
14 |BIOSTIME INTERNATIONAL HOLDI 1112 HK 6, 177, 438. 52 2.64
15 |CHINA COMMUNICATIONS CONST-H 1800 HK 5,712, 637. 99 2.44
16 TONGDA GROUP HOLDINGS LTD 698 HK 5, 627, 584. 57 2.41
17 |HUADIAN FUXIN ENERGY CORP -H 816 HK 5, 555, 997. 48 2. 38
18 HUANENG RENEWABLES CORP-H 958 HK 5,523, 213. 20 2. 36
19 MINTH GROUP LTD 425 HK 5,093, 216. 22 2.18
20 SHENZHEN INVESTMENT LTD 604 HK 4,911, 923. 49 2.10

Vi AT RN GH” BHE TN A 50

CRRAZ A e LRSS #3181, ANHB AR 5 3

7.5.2 RTFSEH SHE IR & B 1$E 2%BHT 20 42 AR i 5B B 4

EREAL: NRMoT
o _ o s e | AR 5 ) <
FFs AFAR (T30 EFR A A VR L] (%)
1 SHENZHEN INVESTMENT LTD 604 0K |12, 480, 021.10 5.34
2 BYD ELECTRONIC INTL CO LTD 285 HK |11, 255, 733. 08 4. 81
3 KINGDEE INTERNATIONAL SFTWR 268 HK |11, 080, 007. 70 4.74
4 CHINA SOUTHERN AIRLINES CO-H 1055 HK |10, 970, 486. 15 4. 69
5 BYD CO LTD-H 1211 HK |10, 568, 309. 26 4.52
6 CHINA EASTERN AIRLINES CO-H 670 OK |9, 430, 362. 55 4.03
7 CHINASOFT INTERNATIONAL LTD 354 HK | 9,194, 453. 19 3.93
8 CHINA RAILWAY CONSTRUCTION-H 1186 HK | 8,195, 995. 58 3.50
9 KWG PROPERTY HOLDING LTD 1813 HK | 8, 144, 246. 08 3.48
10 JIANGXI COPPER CO LTD-H 358 HK | 7,959, 998. 46 3.40
11 COGOBUY GROUP 400 HK | 7,873, 705. 42 3.37
12 KINGSOFT CORP LTD 3888 HK | 7, 830, 026. 47 3.35
13 CHINA COMMUNICATIONS CONST-H 1800 HK | 7, 496, 805. 60 3.21
14 YINTECH INVESTMENT HOLD-ADR YIN US | 7,417, 860. 97 3.17
15 SKYWORTH DIGITAL HLDGS LTD 751 HK | 7,396, 169. 73 3. 16
16 CHINA MOLYBDENUM CO LTD-H 3993 HK | 6, 727, 153. 59 2. 88
17 HUADIAN FUXIN ENERGY CORP -H 816 HK | 6,374,719.20 2.73
18 SHENZHEN INTL HOLDINGS 152 HK | 6, 226, 959. 65 2. 66
19 CHINA TAIPING INSURANCE HOLD 966 HK | 6,217, 120. 22 2. 66
20 PING AN INSURANCE GROUP CO-H 2318 HK | 5, 807, 145. 60 2.48
21 AUST AND NZ BANKING GROUP ANZ AU | 4,792, 031. 37 2.05
TE: AT ST SR A e RS AR ARACE ) 1], ANHIEMRAL S T .
7.5. 3 BB KT LA 280 K 32 IO B B
Az NRMIT

ENBA (L) S

236, 171, 237. 29

TR (5D S

253, 146, 503. 64
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7.6 B SE R SRS L0 HEER RS

AIE G ARG IR AR A 67

7.7 AR SR E o H S B 7 1 H ) /N R 42 BT T 42 B 45 B W 4

ARFE GG WIRAR A 677

7. 8 SR A FohME o He & B 1 B K /INER A B BT 3R 7 SCIRFIE SR B0 A
AT G AR WIRARFFA 5™ SCHRALE SR«
7.9 ARG A S E G 2 & B rE EL B RN RO BT A2 S RATAE S IR B A
AT G AR WIAR AT S RATE A
7.10 BRI A SLUME 5 E G T EHE B RN BT+ 42 2 e B R 48

EHEAL: AR

4 He4x iBfE s o B4 U HE B
5 ; N B wa N
F5 P el it RPN /Y WA 19 (%)
Nomura Asset
NOMURA ETF X
1 oMU ETF #4 | FlX | Management 4,175, 792. 25 2.12
- TOPIX Co Ltd
DAIWA ETF ) Daiwa Asset
2 - NIKKET | ETF 2% | JF%N | Management 4,166, 118. 60 2.12
225 Co Ltd
Samsung
A . Asset
3 069500 KS | ETF 34 | JFGR Management 2,809, 830. 51 1.43
Co Ltd

7.11 BEHAEWREME
7.11. 1 REPAZESEENET T BIERRRITEHRREREERITLRAE, SEREHR
HHI—FAZIATFES. &7
7.11.2 ZERERHI+HRES, KERFTBLEES SR E EIBREEZIRIRE.

7. 11. 3 AR LA - I 5% 7 4 R

B NRMIT
¥ 5 4R G0
1 17 AR IE 4 -
2 ST 5597 S K 5, 899, 866. 42
3 JREUAT A 927, 602. 79
4 JREYSCRI L 744. 43
5 JREUAT HR T 182, 292. 71
6 HAR RO -
7 R o -
8 HAth -
9 it 7,010, 506. 35
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7. 11. 4 BARFER I b T I A B P e 4 5 55 A 4
A G AR AR R R b T P ) T e 5
7. 11. 5 BAK AT+ 42 B 52 AR AR A I 52 PR AR 1. 9 10 B
R IR+ 4 B S o N7 AR FUE 2 PR L
7.11. 6 BB LH -G PRV 0 o Ath 75 Z2 300 B 1 ST

el L W)Y S s 2 Py S RS = i ) Pl LT = ey oS

§8HEMFHFAENER

8. 1 IRESMBHFE N BLFENGH

AL A

SR EPNE A
ESZEDN FIREA IRk S e I &
PR FE L1y N Lo N Lo
FEE 140 A A E A FEE 1 #0 A b A
5,611 38,311.12 | 28,673, 118. 28 13.34% | 186,290, 551. 46 86. 66%
8. 2 BIAESWHAM N BHA AL S5
TiH ESRERAYIISE - E ) 7 3 4 S 47 451 L A5
FHEEAFTA M REFE RIS 1, 344, 019. 78 0. 63%
8.3 iR EESEFEH AN RFFE AT HRE S0 HLEE X EKIFER
TiH &2 ) FEEESNF LR ERNEEXE i)
ARANFFPEBN G FE SRR - 50-100
T Tt NFFA ATt 4 &it 50-100
50-100
SRR B4
RILE I AP AR I 4 e =0-100
§ 9 AR E S HZ 5
BT A
HEAFAMH (2010 F 7 A 27 H) HE 50850 554, 725, 884. 96
AH A HA R 3 4 4 0 A 231,071, 102. 95
AR AR G FR ) 44 3, 435, 185. 32
Tl AR P I 4 o S [m] 4 5 19, 542, 618. 53
A HAFE £ 35 0 AR Bl 47 i -
A H A 3 R 3 4 4 0 214, 963, 669. 74
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§ 10 EXFFER

10. 1 EEHHFH AR RN

AARE N R AT RA AR
10.2 HEEEAN, ESEEANEIIESTETHIHNERAFRS)

KRN, HESEIALEAEERANFEE.
10.3 WAEEEEN. EE&Wr=. BE&EEREESHTRA

ARG INTE MAREETN. BEME. EEFTLE L SHFL.
10. 4 BESHERIEHHE

AR A P AR S 4 1R T SR R R
10. 5 R EH BB THITEZFTER

RIS ARG G RS H RS K E T R THTE ST (RREE a0 AAEEE
PRt a RS .
10.6 EEAN. TEARHKBREENRAZEESLTTFHEFN

RIREHIN, BESEBIN . HEESFEE N LSR5 000 ) SO m g BN RO % 3
W IR A AL T S A L
10. 7 ESHAHIESRA T 5 B THA R EL
10. 7. 1 EEHHUES A A 3L 5 BT AT IR SR LA & AT

SR AR

2% 5 IS BB RS E I ik

EERULHEAIS)
HEAEEI

R e
AE R L

Ea I EZY N

o AL 5 i<

+ HEHFSmEBIESRS
FR AT China

International Capital
Corporation Hong Kong
Securities Limited 94, 900, 174. 93 19. 39% 113, 880. 23 21. 55%

H R B B e A FR A F 76, 503. 52 14. 48%
BOCI Securities Limited 76, 857, 644. 72 15.71%

HEiEH (&) ARA 76, 425. 32 14. 46%
] China Merchants
Securities (HK) Co Ltd 76, 425, 309. 14 15. 62%

TEHEFRER SR I A R A 40, 159. 63 7. 6%
& citigroup global
markets asia limited 40, 159, 638. 69 8.21%

HRTEEBARAR 40, 074. 24 7.58%
Shenwan Hongyuan (H.K.)

Limited 4,007, 424. 00 0. 82%
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BHEFr CCB
international
Securities Limited

17,667, 753.

58

.61%

26, 501. 63

5.01%

ANEHERARAE
Jefferies
International Limited

19, 792, 762.

36

. 04%

22,621. 36

4. 28%

JCE IF35 MasterLink
Securities

13, 436, 304.

68

2. 75%

18, 810. 46

3. 56%

& 8% Goldman Sachs

36, 946, 258.

47

. 55%

18, 473. 13

3. 5%

H B{E# CLSA

Asia-Pacific Markets

15, 382, 636.

76

. 14%

18, 459. 17

3. 49%

ERE RIS (B AR
A ] Guotai Junan
Securities (Hong Kong)
Co. Ltd.

16, 275, 952.

02

. 33%

16, 275. 95

3. 08%

WmELER () ARA
7] Credit Suisse (Hong
Kong) Limited

12, 304, 874.

46

.91%

15, 529. 72

2. 94%
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15, 106. 49
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. 08%
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1.64%
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3,942, 581.

81

.81%
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0. 75%

Daiwa markets Hong Kong
Limited

2,144, 427.

55

0.

44%

2,144.43

0.41%

RIS

1, 310, 570.

79

0.

27%

1050. 64

0. 20%
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