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® HEHEHN
2.1 BEHARFEM
FEETRIFR R IR RS (QDII-FOF)
R4 ARG 163813
A 163813
S R (e BAL I T
HEeEEA A 201143 A 3 H
A= UN AR 4 B T A PR A 7
REEFEAN Hh [ R AT A A PR A
i IR S AU A0 102,405,773.84 1
Be& G FAEEE A TE

2.2 BE&r=HiiH

BB H AR

i A ERAC I B e BN A B, S B (1 UL B
o= PRGNS, 15 KR B & IR o KA, PP AR ST

1B SR FE G KB 9 1

B
ARG

MERFERPESLBE . UM E SR AR IIEBE, W RN A RS
IR AT AT FIRAN BT, (£ SRRV FIA RO B e 50, Mol
PRGNS, WEZITTBRA S, FEREE AR R G,
SERPR A A R A . BEAh, ARSIl B BRI
77, BB ONRRE SO AR R . IIEE ) H br.

NiEsaad e i

60%>MSCI T [E 5 i 74540 (MSCI Al Country World Index) +40%>5%
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DRSS 2 45 AT

AR Rk P AR e, UM XS 5 et KT v T i Ak e AN e T iy g ik
&, RTERBENEE.
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FENERUA (A FED) A RE A .

25 ERHEEHR

R e A PR AR T A 0 A PN LR

W A 4k

http://www.bocim.com

B AR R B

g T AR % 200 5 ERRE 26 )2

8 EEMFER. ESHERILNESRER

3.1 EESTHERMM S 1Ehs

SRURAL: AR TIT

3.1.1 HARBHERa4 2016 4E 2015 4¢ 2014 4§
A LS A -9,418,924.02 -17,643,031.86 11,845,614.04
A HHF -9,428,945.79 -21,066,334.42 852,423.27
ST A4 / /\Aﬁ\ /ﬁ

MBT L2 & 4 MAH -0.1394 -0.1631 0.0033
I

HA S 4 1y 0005 1E 1 K
i IR AR HH K -13.08% -23.03% 0.47%
3.1.2 WRBUEF 45 2016 4EK 2015 #EFR 2014 FER
# Al it 43 o 5y
kaﬂ TR i 4 -0.4225 -0.3353 -0.1764
I
MAARFE G HE = E 59,144,142.46 74,032,347.64 162,517,369.61
MARFE S HITHE 0.578 0.665 0.864

e 10 AW O H G TR G AR RO . #eB it

HAbe N OS2 et EA s )

THBRAR S SR YA RARE, AR A Csc il as in_EA 2 fe i (EAZ B e -
2 IR ATGEINEOAE , SR IR B S £t b R 3 BO R 55 2R 23 B Hh 2 SE B 23 IR A A K
CNIIRRE, ARZHIRAERD .
3. ik Ik S SRR A EAE R NN 5 5 e 5 I L, T A B s Bl KT IR

T

3.2 HEHERI

3.2.1 ESHBUHEE KR LIS RS B AR R R R

. mENEE | kg ik%tt?f

n G IRE I A | AEMEEE
BBt 0 22D Wby | REikias - O—-B @—®

HEZQ =46 @

HE=AH -4.93% 0.68% 0.53% 0.30% -5.46% 0.38%
£ H -2.69% 0.70% 5.19% 0.34% -7.88% 0.36%
o F 4 -13.08% 0.76% 3.61% 0.49% -16.69% 0.27%
U e -32.79% 1.36% 2.54% 0.46% -35.33% 0.90%
oA -30.28% 1.14% 23.96% 0.46% -54.24% 0.68%
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HEUS 2 2% SE PR AP BT B, AN B AR AT I 5
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8 BEARE
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4.5.2 & NEEH BRI

A 2016 4 12 H 31 HoNik, AFEGHHALS#EDY 0578 Jo, AREEH)RIHRLLFE )y 0.578
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H BrIFEA, BRI AR SR RO BT, MAEFFKTTEE, hT M EZRRAE, HE
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DU AN R BB an SR SRR IR BRI, ARG E IR T DRy FHIRE, BT
o E AN ERIE AL TN IR _ETHY, R DT E GBI, B R A E T, HF
S3 1 SR EA K
4.7 EEANRE N E S ERFEF TN Y

4.8.1 HRXZ HMERBES T AN GHIIRDT 0 Ty VAR RS JJ AR 8 AR 2 D1 ik
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R ELB, HRLSAFMEE R HARKREE, Whkeas Eafhitn, v
PRI TR T, AR R 2® W RN S A4 .
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GRS HREE R L, S ESURIE BRI, EAN NS B HEASE 5.
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WIEREEFE, ERFEHREEDLFMMRTR T, AREUEHFERL I 6 R, XS
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FIREEAR, RERRNEAAAERERICE. RSV s BRI
& WS
AR B G 55 2 THR S QK B ST S B Rkl S 40 # ik, dEtitin 3
B ENHaPRRE et R 7 K (2017) 5 61062100_B12 SARAETG R B R L TR . #5108
T R R ISR TR A
g ERMFRE

Pk

7.1 BrEamR
S FEAR: PEREBREISIE ST S (FOP)
s aikH: 2016 4F 12 H 31 H

s NRMJG
i AR REER
2016 412 H 31 H 2015412 H 31 H

it - -
TR 14,520,807.76 8,929,274.39
SiE AT e - -
17 H PRAIE 4 - -
T 5 M 4Rt e 47,557,796.35 67,501,748.73
Horpe PR 4,398,377.92 20,616,926.76
FEGWTE 43,159,418.43 46,884,821.97

TP SCRRIESR - -

e ARt = - -
SN IR 4 i % - -
IS YSCIIE 5 775 B K - -
YR S 552.58 827.52
IDAdel 28,757.89 -
JREYAT I 3% 5,237.16 25,425.76
T E AR L - -
HoAt 557 793,659.83 -
B E Tt 62,906,811.57 76,457,276.40

RS ARIR LAEEA
20164£ 12 H 31 H 20154£ 12 H 31 H

Wikt - -
i HfE R - -
2 5 G b A £ - -
A A 7 £ - -
St [ ) 4l % 7 K - -
AR SR K 2,601,298.57 1,987,116.15
A 2 [ 208,357.25 252,042.15
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HER RIS IE S 3R

(FOF) 2016 44 Ji iz 75 4% 22

I ASH i FE NS 91,303.76 113,139.32
AT B 17,753.50 21,999.34
JREASY 5 R 25 o - -
A2 5y % - -
A 2 - -
AR IS, - -
AR - -
146 JE P45 471 it - -
FHoAth 57 £t 843,956.03 50,631.80
yilia=g7y 3,762,669.11 2,424,928.76
B E R - -
SRR 4 102,405,773.84 111,374,624.30
KA BEF -43,261,631.38 -37,342,276.66
rEER AT 59,144,142.46 74,032,347.64
SR A FE N R T 62,906,811.57 76,457,276.40

e REALEH 2016 4F 12 A 31 H, 2440 %0%1H 0.578 Ju, FE4 4040 102,405,773.84 1.

7.2 FER
SF R PAREEREIIE SRS (FOP)
AAREW: 2016 F1 H 1 H&E 2016 £ 12 A 31 H

Bfr: AR
A H AT LA
I H 2016%E 1 H 1HZE 2016 4 | 20154E 1 H 1 HZE 20154
12 A 31 H 12H431H

— A -6,991,027.68 -17,502,412.72
IIISUON 24,520.71 57,064.19
Horp: FE3CORLEIN 24,520.71 57,064.19
51 AR - -
P CRRIESR AR RN - -
SENIREE SRl 7t PR - -
HAh RSN - -
285 (FR DA 1B A1) -7,105,498.71 -15,213,164.94
Hrp: BRERTE -2,268,791.30 -4,392,266.54
T -5,759,731.26 -11,588,759.00
ezt (& - -
P77 CRRIE SR B 2 - -
firE T H ks - -
JE AL 2 923,023.85 767,860.60

748 LIS 5= >4 = R =]
iﬁ?ﬁf@lﬁg{m&m (BERBTE 110,021.77 3,423,302.56
A5 EE (R LA—5 441 95,829.18 1,061,512.14
5. HAIN (F2K LLe S IES1)D 4,142.91 15,478.45
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B — #&H 2,437,918.11 3,563,921.70
1. AR 1,175,447.32 1,883,452.69
2. LW 228,559.11 366,226.99
3. BERSE - -
4. T HH 871,826.01 1,142,131.95
5. FIESZH - .
Hodr: SEH R4 v e 3 H - -
6. HAhZHH 162,085.67 172,110.07
E‘ b l‘ — =% D w_» 2L f
i~ FIRER CTREMLSH 0,428,945.79 21,066,334.42
W PSP A - -
M. #AE (F5®EeLe-"SHER) -9,428,945.79 -21,066,334.42
7.3 FTEENG (EE&RE) TR
et Ak AR ERIEIRIE S % 34 (FOF)
AAREW]: 2016 41 A 1 HE 2016 4F 12 A 31 H
Bpr: NRMG
A HA
i H 201641 H 1 HE 20164 12 A 31 H

S R ECFE A ENEE T
—. WP E R (3

111,374,624.30 -37,342,276.66 74,032,347.64
EiED
T RIS ERSTEAN
HEIEA BN E AR -9,428,945.79 -9,428,945.79
HED)
= KRS MEA G5
RIS E AR BB -8,968,850.46 3,509,591.07 -5,459,259.39
{EIRD L5 315D
Hodr: 1.4 HIEH 6,342,593.56 -2,502,307.89 3,840,285.67

2.3 e Rl K -15,311,444.02 6,011,898.96 -9,299,545.06
IO, A IE S DB
NG5 B A 72 A i 9 4 ] ]
HAE RN QR R DL
HH)D
H >4
if WIRPT A B 102,405,773.84 -43,261,631.38 50,144,142 .46
G
L 4AEEERT L B R
HH 201541 A1 HE 20154 12 A 31 H

e S RAECFIE A ENEET
—. WP FE R e (3

188,082,960.26 -25,565,590.65 162,517,369.61
EREXIED)
. AR ETE AR
— A AL -21,066,334.42 -21,066,334.42

A EAR S E CRIA
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D

=\ KBRS M EL 5

AR ER S (5 -76,708,335.96 9,289,648.41 -67,418,687.55
IS DL 5 3151

Horp, 134 Rk 28,672,310.80 -5,109,590.82 23,562,719.98

2.5 B il K -105,380,646.76 14,399,239.23 -90,981,407.53
VU A1 22 < R A
NG BERE = A B R 1
225 GFED P
FAD
h WIRPrA#ER G (B
FIF{ED

TR B A 554 R B AL EE 7
AWETI (F5) M7.1%E 7.4, HEMFE R R AEE:
HEEHAATIN: PEE, FESUTTERTIN: RIARZE, SPHist N K1k
7.4 BT
741 FEFEKER

HR A ERRIGIE 42 B R (FOF) (LR fRiFR“AE”), REPEIEFREEHZE RS (BT
faipRer BERE 2 RN VF AT [2010]1134 530 o0 TRk HP AR R BR SR IE IR S 4% B 52 4 (FOF) 32 A AL
2 mkziE, mESEEAPRESEHAGRA R A AT RITESE, EESHT 201143 1 3
HIESRARL, BRI 1,059,555,414.92 fy HE G 4. AL LRI, fFEHR
AE . REGIFEGE NP IRESEHARAR, FEPECH Ay RS S8 5 A R 5T
Aw], BfEE NP EEBARAT R A R A 7], FEEEAMEE N L 4T (Bank of New York

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

Mellon).

AT A Dy A BRI S T b B RAFUEME &R TH, B5EC S hEIER %8
XU 5V VR 4% T S M [ R B DXUE S I B LR BT I R4 A S0 6 (B ETR), 7B S
H [T IE M £ 725 88 X0 W A A A 6 T S 1 [ 5 s X UE 23 T 3 A T R AT R RS S IR, DA%
fide. Md. ey TR a0 S F 4 A R 0 208 B0 &b A7 AR T H AN ENE 2 7o
VARG IR AR SR TR . i s i SN LLUS RIS IR e i, EEE A
FEBATENTETIE, WM RGE .. RESRRAEN: AESNESHENCT RS
BT 60%, 4RI H 7E—42 DL I EUR 5 AR T3 4 58 7= 14 1 5%

AREEE NG AE . 60%>MSCI iy B 5t 7454 (MSCI All Country World Index)

&

+40%>FE[E 3 HBUFfF (US 3-Month T-Bills) 35,

3 15 J3k 29 1T
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7.4.2 SRR Gt R

AR 554 R FR AR BRI ECRAT (1 ok o v v —JEACHE D) DL L A S AB AT B B it
AEN . SRR . MR L AR SR HE  (BL R SRRl tHE) gwibl, [, X T7ERks
THZ NS BT, W% 7P EIER R RS BT IR GEFREEESITZE
WA FE 51D EREE 2 E H O TP ITEIE R R R e E S 4R R R ) G THES %
B33k AT < THAE S ML 55 S iy BB T A R F I IE A . QIEZRR 5Tk (5 B E
BN GEFHI RIS BIFE AR SEREND 55 2 5 CGEEREHARSHER). GEHRTE
B E BBER IR AN 25 35 (STHREMNER b A ) GIEFR 7R e 15 B ki XBRL %
PR 3 5 <P B R AE R0 4 B4R > ) S H At Hp I M 2 B rp [FEIRIE 3 45 B8 8 4 B 2 AT (140 A DGR A o

AR S5 AR A AT G RS B it 1) 4
7.4.3 FAF Y SR K FoAth A SRAN 5 FT 7S B

KI5 AREAT G A THAE I R, FUSE . e St 1 A1 2016 4F 12 ] 31 H M55
R LA K 2016 4 1 4875 BUR AAHE AR B 15 D o
7.4.4 AWEHFTRAMSTIBOR. KUHETHE Rk — 4 ER & H B ¥

AR IR AT EOR . Sl S ol — B R s A — 2
7.45 SUFBURMSTHTHRE DL K 245 5 IE 1 B
7.45.1 STFBUREE R

ARIEG A T T BORAL T
7.45.2 SRR

ARG AR E BT Tl AR R .
7453 EHEEIERULH

AR B AR T TG HE R 2 T ZE A A P A B I 4 A
7.4.6 B

Z2[H S5 ettt H 2016 4F 5 H 1 HATE 4 [EE N 4 T & LB R E A A, Rl gl
NIRSVE L e WA SO SN E R

A [2004]78 5 (& THIEZFR B3 R S RCBURAE RN . MAL[2008]1 5 (kT AL T4
A TR BCR B A WBi[2016]36 5 (5% T- AT & LA SO E Bl A R ) 8 [2016]46
T (B B R BS R 5Tt — 20 B A i T 8 o R R A SR BRI E R . W B
[2016]70 53¢ (SR T <mRAMUAL F VAR RAEHEBLBUR AN B AN . WHi[2016]140 5 (T Bwfi<e:
R IR R BRI E A BOR A AN . MAL[2017]2 5 (O T R I BB
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AT R FEIB RN B HAt 5T A SMH SR SHE AN SE 55385, EZBIS = W0 F
(1) BLRAT R T AR &, AR T B WA B EBENGE R, AAEUCE LA S (L

(2) 2017 £ 7 H 1 H (&) LUa, SHE™ e E SRR REERMNBUT N, PIBHE ™ i

LUJE H A B AE A3 2 0 B 45 KDL

(3) MR B BN ZUN, I R I AN BUBUSBUR, 42 A ¢ [ S i X Al
PARANERIAT, FEBE N AL E B B (A Al i A3 A5 5

(4) GBS IIR B STAMBASRE , H S B ANAS BUBL OB, 4% U 5C B 5 i X Bl
AANEIIAT, AEBT NE R AL AT SRR AL TS L

7.4.7 RKEEFRR

RIKTT 44 F5 SARENR R
R 4 B AT B A ) REEEHA EeHEIN
Hh R BEHRAT e A7 PR A A (R e iRAT™) HEEE N EeHEIY
ALIMGRERAT (“ALIMgFE™) BANBUTHEE A
T AR AT BB A7 PR 24 =) (7 FEARAT™) HEEHENNEBERR . e HEI
AR FEPRIETR A IR SUE 2 Al (P ERIESR™) S EARAT R, SR
DR R E R (SEE) AIRA R B LN &
AR B BT IR A | (AR B) HEEEHANEE T AT

FE: DUF RIS B 39 7E 1E 6 Ml 45 90 Rl 4 — A Ml 46 3K 32
7.4.8 AHREH K LA RERT HUIAA IR KRBT A B
7.4.8.1 B KRBT 5 BITHAT AL 5
A AR A A B A T L 38 A S SCH 5 58 B BTG HEA T AE 5 o
7.4.8.2 RERITHREH
74821 E&EHBR

Bhr: NRm
A b A B AT B HA 1]
Wi H 20164E1 A 1H £20164E12 | 201541 H 1 H £20154:12
H31H H31H
4 3 o A 4 N S AT R B 2 1,175,447.32 1,883,452.69
Horbrs ST BN R P i ok 418,602.80 672,175.98

W FESEEBRA LU, WA, S E LT H RS B E R 1.80% 14 T
g HEIEIT:
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H=Ex1.80%=44E K3

H Syt H Rt i 5 4 5 20 2

E Nl — H R4 0 7= 4
74822 BEERER

Bhr. NRMIT
A AR EE A
TiH 20164F1 H1H £20164F12 | 201541 H1H 22015412
H31H H31H
A R A B G N SO AT AT B 228,559.11 366,226.99

e BEFEE NN, AR FEESIEE T — H B G U 3B 0.35% )4 2 4
. THRINEIT:

H=E>0.35%+4 £ R 4L

H vk H RTHR R G185

E Dl — H B e 5 5 E
7.4.8.3 SRBEJT HEATRAT R FL T 3 M R 25 (5 [E1W) 32 5

AR HE B AR AR T B R bR AT BB R 38 R 5 SR I Ty AT R AT 18] [ ME T 37 5 27 (2 [ D) 22 55

7.4.8.4 FRETTREREEHIHR
74841 WEHNESEHANBHEE ESRFAZSHFR

AN 4 1 2 4 BN 3] B b P AT L IR P R T T B8 e R A A 4
7.4.8.4.2 HEWRBRESEHEANZSIIANKREK T B EEESHHI

AT G BRI B BN Z AN A SRIBTT T AR R e B AR EER YR BB A S &
7.4.8.5 HRETRE KIBRAT KRB S A KA B A

Az NRMoT
A AEFEAT L ]
SFBETT R 20164F1 H1H % 20164F12A31H | 20154F1 H1H £20154E12 H31H
R R %0 LHAF U AR 4250 AR S URN

EBERAT 2,373,210.76 24,509.25 | 4,117,188.28 56,984.25

A LM% 12’147’597'8 4,812,086.11
. 14,520,807.7
&1t 6 24,509.25 | 8,929,274.39 56,984.25

7.4.8.6 AEEFERFEBFNS EREBT REIERNERL
AT G AR WA B b4 FE AT LA 4 A & AR AE AR RS I A B 5 SRS AR B IE 2R AR 0L o
7.4.9 BAFK (2016 4E 12 A 31 H) AEESFAHNRHEZRIES
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7.4.9.1 BATEHT R/ R UL FHR A MRUE ZRUES
A T0 BRI A1 AR 2 1T - R 35 A 038 32 FRAIE
7.4.9.2 BIRFFA MEREREREZRBEE
B G AR A A A AT T B4 B 5 L0 52 PR 552
7.4.9.3 BRMRIRIE FAL 5 IR B35
7.4.9.3.1 AT BB IE EY
BEAREWIR 2016 4F 12 H 31 H 1k, AREEGARFFA IRAT AT 45077 1E 122 5 AR s )
i 5 o
74932 B A IERE
WA HIA 2016 4F 12 [ 31 Hik, AIE KRGS Hiim s ERIEAE 5 T 4

7.4.10 BT EBMMPT&THREFTER KA F R

74141 A A

7.4.14.1.1 AU SRt ETHE K el TR

ANCAZ Fo iR v 1) < R B 7 R A7 it T AR AT AR ISR A R HGAth 6 ik 47 £t DR HC 8 4
IR, A R E S IR (EAH -

7.4.14.1.2 i sepirE RN R TR

7.4.14.1.2.1 F)RREM THA M E

12016 4 12 H 31 H, AFEERA LA i TH 2 H R AN S s i st h s T
H— B IRBIARAN NIRRT 47,557,796.35 76, Tokllor AEE = Z IR LGS =2 IRIAREL (T 2015 4 12
H3LH, BTH—ERAIKRF AR 67,501,748.73 70, JoRI7r FEE —E IR UL = ZIRFIRE).

7.4.14.1.2.2 X SUHHMEFT & 2 Uk 8] ) B KA 5

XTUEFR A 5 pir BT ISR , A5 I E R I, S5 ANEER . BUR T AR AT RAT S0,
ARG 433) T15hR H 225 Oy WS BR L ATR] L 58 B ANV R S ) R B 5 S IR AR A DG IR 2 1 2 Fe (i
FINF— R FERE A B T B R A AN AT R A T Fe (BRI RE E i 52 AR SR BB
VA RIXIENAEE =) G N =3

7.4.14.1.2. 3 B =Z RN O B R B AIYIAL 5 580

ARIEE T AW VIR FA A RN EINE T 5 Z2 RN ERT R, RIS AMRE K FER
FEIAIRI R R A 58 = R A Fo (i e N B I

7.4.14.2 7K F 0
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BB AR, AN S To F E R i R I

7.4.14.3 HoAt1 275

BET R, ARSI T B 1 Al B ST

7.4.14.4 WS4z B AL ik

K&K T 2017 4F 3 H 30 HA AR K4 R 4 BN .
8 B/EASHRSE

8.1 BiIRELEHE=HABN

SHRAL: NIRRT

33
Ji

T3 H Bl

SE- S5 0]

Bl (%)

1 TR s s 4,398,377.92

6.99

Horp, M g 4,398,377.92

6.99

TEHEIRIE :

LI -

byt SR -

R 43,159,418.43

[ 5 A 2 $5 B -

Hr: fiidz -

B SCRRIESE -

4 SR SRR -

Horpre Gy -

LIk -

Ll -

BUIE -

5 KNI Sl 5 -

Herr: SR TN B
i

i TA _

AT B GEFH A1 14,520,807.76

23.08

1.32

6
7

8 HoA A 10 5 7 828,207.46
9 &t 62,906,811.57

100.00

8.2 WIARKE Hind &4

SHERAL: AR

e | Beumk | meXm | Efrd | mmA Aihi | SEEAT
T L1 (%)
SPDR
1 BARCLAY ETF &4 iﬂt%{j@ﬁ SSGA Funds 10,144,668.80 17.15
S1-3 R Management Inc
MONTH
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T-BI
POWERSH
ARES DB LAY DB Commodit
2 ETF i 4 z ‘/ﬁbﬁ . y 5,965,473.15 10.09
US DOL Tz Services LLC
IND BU
TRACKER State Street Global
FUND OF LAY . .
3 ETF 34 xR ‘/ﬁ%% Advisors Asia 3,954,418.81 6.69
HONG Jat
KONG Ltd/Hong Kong
WISDOMT
REE BBG LAY WisdomTree Asset
4 ETF &4 xR ‘ﬁi% 2,716,390.46 459
usD &= Management Inc
BULLISH
SPDR BBG
BARC
PSR SSgA Funds
5 HIGH ETF £ 4 ® ‘/ﬁbﬂ: J 2,427,395.04 4.10
YIELD Tz Management Inc
BND
PIMCO 0-5 Pacific Investment
YEAR H/Y ATRY
6 ETF &4 . ﬁjiﬂ: Management Co 1,593,276.29 2.69
CORP TR LLC
BOND
SPDR BBG
BARC ST YT SSgA Fund
7 ETF E4& j]g‘/ji% g Funas 1,536,129.28 2.60
HIGH TR Management Inc
YIELD
WISDOMT
REE
PPt WisdomTree Asset
8 JAPAN ETF %4 ﬁ‘ﬁiﬁ Isdom Iree Asse 1,443,367.72 2.44
HEDGED T Management Inc
EQ
WISDOMT
REE
EZE AT WisdomTree Asset
9 JAPAN ETF &4 ﬁ‘ﬁiﬁ IsdomyiTee Asse 1,381,156.70 2.34
HEDGED e Management Inc
SMAL
HANG
SENG 100 70 7T Hang Seng
10 H-SHARE ETF &4 ﬁ;ﬁﬁ(‘ﬁ Investment 1,266,845.48 2.14
INDEX * Management Ltd
ETF

8.3 MIRAEENMER X)) EFTH PR KL

SHERL: AR

2 (X

G THE R (%)
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b E A 2,988,252.31 5.05
K[ 1,410,125.61 2.38
it 4,398,377.92 7.44
8.4 WARBAT I RN ER R A E
SRih: NRMt
R Ny I IKIEN m G R PR E ] (%)
ESEF % 2,776,882.78 4.70
e V5 814,860.78 1.38
HE H 5 AT 2 806,634.36 1.36
&t 4,398,377.92 7.44

T ARG L EATE 2 FER F 2 BRAT ML 2> Kebr it (GICS).

8.5 MEHANMBF A S HEAES)

8.5.1 RIFENESHGE H B3 & % r= 11 {H 2% i 2043 AOAN 25 $% %% BH 41

SRURAL: NIRRT

5 I
Frs| AR (50 AR AR SEANEB | B iE L]
(%)
ALIBABA GROUP
1 BABAUS 5,142,046.78 6.95
HOLDING-SP ADR
TENCENT HOLDINGS
2 700 HK 4,704,005.58 6.35
LTD
3 BYD CO LTD-H 1211 HK 4,527,658.97 6.12
HONG KONG
4 388 HK 3,353,132.50 4.53
EXCHANGES & CLEAR
GEELY AUTOMOBILE
5 175 HK 2,654,862.25 3.59
HOLDINGS LT
PING AN INSURANCE
6 2318 HK 2,578,760.61 3.48
GROUP CO-H
NEW CHINA LIFE
7 1336 HK 2,556,644.89 3.45
INSURANCE C-H
CHINA UNICOM HONG
8 762 HK 2,392,420.88 3.23
KONG LTD
LOCKHEED MARTIN
9 LMT US 2,305,412.11 3.11
CORP
TAIWAN
10 | SEMICONDUCTOR-SP TSM US 2,234,201.21 3.02
ADR
11 APPLE INC AAPL US 2,186,355.37 2.95
CHINA SHENHUA
12 1088 HK 2,131,960.14 2.88
ENERGY
13 BANK OF 3328 HK 2,036,086.13 2.75
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COMMUNICATIO
WEIBO CORP-SPON
14 WB US 1,986,736.77, 2.68
ADR
CHINAPETROLEUM &
15 386 HK 1,823,178.34 2.46
CHEMICAL-H
CHINA CINDA ASSET
16 1359 HK 1,814,786.67 2.45
MANAGEME-H
CHINA MAPLE LEAF
17 1317 HK 1,728,241.37 2.33
EDUCATIONAL
18 |[PETROCHINA CO LTD-H 857 HK 1,603,050.78 2.17
CHEUNG KONG
19 1113 HK 1,595,240.58 2.15
PROPERTY HOLDING
ANHUI CONCH
20 914 HK 1,524,783.29 2.06
CEMENT CO LTD-H
21 COGOBUY GROUP 400 HK 1,506,901.31 2.04
HUNTINGTON INGALLS
22 HIl US 1,483,910.05 2.00
INDUSTRIE

T “RNEIUHL L A GBS AN TR LA B ) 81, A BRI 2

8.5.2 RTHEH S i HIHIHE & B 1 E 29080 T 2045 HIAL a2 L B B 40

SHERAL: NIRRT

) o | ki | RS
e ARG 0 i fom | FHAT Y L
G
(%)
1 TENCENT HOLDINGS LTD 700 HK 5,216,262.36 7.05
2 ALIBABA GROUP HOLDING-SP ADR BABA US 5,008,666.57 6.77
3 BYD CO LTD-H 1211 HK 4,504,379.92 6.08
4 PING AN INSURANCE GROUP CO-H 2318 HK 4,414,978.52 5.96
5 HONG KONG EXCHANGES & CLEAR 388 HK 3,206,373.82 4.33
6 GEELY AUTOMOBILE HOLDINGS LT 175 HK 2,911,339.25 3.93
7 NEW CHINA LIFE INSURANCE C-H 1336 HK 2,753,529.10 3.72
8 SINOPHARM GROUP CO-H 1099 HK 2,567,513.66 3.47
9 CHINA UNICOM HONG KONG LTD 762 HK 2,409,896.21 3.26
10 WEIBO CORP-SPON ADR WB US 2,402,292.67 3.24
11 TAIWAN SEMICONDUCTOR-SP ADR TSM US 2,326,374.82 3.14
12 LOCKHEED MARTIN CORP LMT US 2,319,547.01 3.13
13 APPLE INC AAPL US 2,270,453.76 3.07
14 CHINA SHENHUA ENERGY 1088 HK 2,199,762.03 2.97
15 KINGSOFT CORP LTD 3888 HK 2,189,320.13 2.96
16 COGOBUY GROUP 400 HK 2,074,261.12 2.80
17 CHINA MAPLE LEAF EDUCATIONAL 1317 HK 2,014,627.80 2.72
18 BANK OF COMMUNICATIO 3328 HK 1,990,700.40 2.69
19 CHINA CINDA ASSET MANAGEME-H 1359 HK 1,890,944.65 2.55
20 TRAVELSKY TECHNOLOGY LTD-H 696 HK 1,882,976.87 2.54
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21 CHINASOFT INTERNATIONAL LTD 354 HK 1,790,795.85 2.42
22 CHEUNG KONG PROPERTY HOLDING 1113 HK 1,565,495.38 2.11]
23 GF SECURITIES CO LTD-H 1776 HK 1,549,115.56 2.09
24 ANHUI CONCH CEMENT CO LTD-H 914 HK 1,522,210.51, 2.06
25 CHINA PETROLEUM & CHEMICAL-H 386 HK 1,491,233.86 2.01]
e S K32 T (RO AN R DL S HR ) 1181, ANFEREM R 5 9 H .
8.5.3 M AR H T HIEN B 0 B 2 i N B
Bfr: ANRMT
SENEA (AE) KA 97,414,161.49
SEHRON (RAD) B 111,534,112.07

8.6 MIREMIFERAER DI KRB RAS
AFE G ARG R ARFFA 677
8.7 BARAZ A St b EE SR 7= B LB K/ e I RT LA RS SR A
ARG ARG R ARFFA 677
8.8 HIRAZA SMME b Z S 7= E b K /NHEA IR 48 B SURRIESR 50K A
AFE G ARG IR ARFFA B STFFIESR o
8.9 HIRIEA SMME b Z SR 7= E LB K /NHEA IR T4 S RRAT A A 3R DA 40
AFE G ARG AR I A ERATAE
8.10 JIARIEA FAMME oy e B 3+ BB R /N HE R BT BT 2 S 1R A 4
A NIRRT

o H 4 4 B1E " e S SR )
7 - ” j; , ) =ELUN AR E e
R M 77 3 EL 151 (%)
SPDR
BARCLAY —_— SSgA Funds
1 S1-3 ETF &4 TR Management 10,144,668.80 17.15
MONTH * Inc
T-BI
POWERS
HARES —_— DB _
2 DB US ETF 4 T Commodity 5,965,473.15 10.09
DOL IND " | services LLC
BU
State Street
TRACKER Globel
FUND OF B AL _ :
3 ETF 34 = ‘qi Advisors Asia 3,954,418.81 6.69
HONG FFhs
Ltd/Hong
KONG
Kong
4 WISDOM | ETF#4 | B4/ | WisdomTree 2,716,390.46 4.59
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ARG BRSSO R I 4 (FOF) 2016 SE4E R 2 i B
TREE TR Asset
BBG USD Management
BULLISH Inc
SPDR
BBG SSgA Funds
El/sPidll
5 BH'T(?HC ETF 54 ;;ﬁ;i Management 2,427,395.04 4.10
T
Inc
YIELD
BND
PIMCO 0-5 Pacific
YEAR H/Y FLF | Investment
6 ETF 24 . 1,593,276.29 2.69
CORP =S FHi=t | Management
BOND Co LLC
SPDR
BBG 10970 SSgA Funds
7 BARC ST ETF & 3?;55;% Management 1,536,129.28 2.60
HIGH * Inc
YIELD
WISDOM .
TREE WisdomTree
8 IAPAN | ETFaEg | DU Assel 1,443 367.72 2.44
HEDGED i s | Management T '
EQ Inc
WISDOM .
TREE WisdomTree
L Asset
9 JAPAN | ETF#4 | 1,381,156.70 2.34
HEDGED F | Management
Inc
SMAL
HANG
SENG Hang Seng
10 H-SHARE ETF 34 RAH Investment 1,266,845.48 2.14
INDEX - k=t | Management T '
ETF Ltd
8.11 BEHAEMEME
8.11.1 ARG AR E AT+ HIEFHF P BA AT BRI E R RIAER, s g Har—
FENZRAFFIEDTT. TTRIES
8.11.2 A SR+ =, WA T H IS A RN e &k i 52 2 2 MR
8.11.3 JHR A 2% T B 7= 44 o
AL NRMJT
75 2K Kot
1 T ARIES
2 NSRS 5 5K
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3 ST 28,757.89
4 SRR, 552.58
5 JSEUAT I 3¢ 5,237.16
6 oAt SR 793,659.83
7 Rt A

8 Hoth -
9 &t 828,207.46

8.11.4 HRKFA AL TH B i ol e B St WA A

AT AR AR R T AT AL T F I ) AT R 4 555 o
8.11.5 JIARHTT44 R A 7E SIS SZ IR L AU A

AT AR R FFAT IR+ 4 B R A AR E 52

8.11.6 HHH GG Mk K F AR 7
AT P& NS AL, 0 T2 MG 5 U 8] i) BEAEAE R 22

9 EEHPFAANER

9.1 MRESHIRFAEANBEFFHEANGH

BRIFITE DL o

AL fr

B Ng5H)
. s PR LIRSS e N
BEARCY g PV I TY7T I YT
LT e TRV 1
4,642 22,060.70 4,705,310.14 4.59% 97,700,463.70 95.41%
9.2 HiIARESEEZEEANMY N RIFEELESHHEN
WiH FA M ESE (D) o5 5L & R AL 1]
FEEEHNFTA ML R A AL S 20,751.85 0.0203%

9.3 MIREESEIAR ML RIFA AT A E S0 BU B X [ K1

i H R e hala BECRXE O6)
PN G EYNANE S X arigl 0
WHFCER T I ST AR AT S
A RS FAAIIAREE 0

e AnrlEBEHANR . R E MR 5T

80 JrlAEEH LD

REAWANRRFA AR LS.

AL Ay
FEEFAEH Q011 4E 3 H 3 H)REE M B4 1,059,555,414.92
AH A B HAA) 3 4 17 A A 111,374,624.30
A A WAL 4 i R A A 6,342,593.56
Teli: ASHR S IR 4 R BE [B] 477 15,311,444.02
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AR I B B 1

AR A HHHA AR S 4 1 A A 102,405,773.84

VE: SRS AR B RO, R [ A e A
81 EXEHER
111 BESHHFRFAE ARSTRIL

ARG W BRSO IR AR 2.

112 Z&EHEAN, ESIEEANENIESTHEERIINERANERS)

RIEWN, EGARSERANRARST VOB, [FRALEIF 4oL A F 500 e 2 o
H, FRENMH(David Graham)Jo AR AR EF, HE P (Paul Tsang) SE/EREIHAE A
EH, ARRERCENEIEARER, HEREETIEAR S,

RIEWN, GARSERNERSTCEL, BT T ARSI RIPT S8k,
WS e AT s G PN SR IR S AR BHE S R B Rk i 22 & 5, VEIE 2 0L 2016 47 9
H 13 AIER ChESEHEARARRT S EFHA AT ERTHAL ).

ARG WG IR NI L TSR I R E RS,

113 BRESEEAN. E&MF=. B&FAELEHIFR

RIRG AN B BEW RIEEWE . BEFIISE. ST LS RS,
11.4 FESHTRIE IR

A T A S R SR VA R U
11.5 AESHITH I STHTES g

AR N B R A O O S T R TR 55 P, 00 0 P A R S A 48 S T I 55 BT R
9 50,000.00 7C, H AT S5 T CONATE S IR AL o THIRSS RS4RI 4 4F
116 BEA. BEALEBREEN R ZEERLTEHER

AN I FEE AR G N A 2 3 A )RS A il 1
117 ZGHAIER AR5 A ITHA RER
11.7.1 ESHRUESSA R 5 BT T BB E K& A ER

G NRMG

5 &S N SATZ SR R R 4
. Y bl b7 24 AR .
55 7 44 K LT e o e TE
" g FRAS 4 R RS 4 AR
T L A5 Et 3]

Credit Suisse
(Hong Kong) - 61,502,664.03 |  29.44% 197,779.47 | 28.80% | -
Ltd
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BOCI

. - 2,966,119.84 1.42% 12,613.01 1.84% | -
Securities Ltd
Goldman Sachs

. - 47,439,002.91 22.70% 227,574.75 33.14% | -

Asia LLC
HH 4] - 4,707,976.31 2.25% 14,987.82 2.18% | -
Morgan Stanley - 48,107,317.97 23.03% 155,372.22 22.63% | -
Guosen

. - 44,216,447.51 21.16% 78,353.92 11.41% | -
Securities

E: 1 AN F NSNS, K BRI AL B M B AT 28 5 A, AR5
WBA BT 0 . AR RS E K B STt IE A5 504, Phik. RIEaERIBEsM7 Lo
WA A o T EE G R A 2 (1 B EE AT 5

2. RIEARIEM GRS EHNRG A, SN QDINL S HIBILIREL T AriHE, X QDI #

A Ty T T R

() ZHPATHRE 1. EEAREIINF R T A 58T 1A B AT LA

LRET AR B s R  BRAZ EE R o BT S AT RESTHIARIR 2 . T 5 R RS [l 4 R A 1R A e

IPPE Fa IR e R e L 28 B IR RE %

(=) BRI SE AR BB R

1 HORIT FERE D HTRAR E A . BT AT T WigE R . LR TR K, B
(=) RS5AKT. EEIRER SEEEHNABORN KM G E R

FAEFER B T AT 2SS

R PEAL AR 55 5

(W0 LA EERR MRS BEE, ZHMEMET A5 IATKF

DL A R RSS T 5 2 S A H. L. 756 EREAFIBIAN 2 QDINL 55 A% FE KA 1R 1
W%, AN ETRR, 4 QDI R YR B AL, HRE SR N B 5 ARSI .
11.7.2 ZEEMAHIESR A AR 5 B Iui# T HALIESR 8% KB

SRR NIRRT

iFAC 5 (B e AZ 5 BUIERE 5 AT
. e 7 24 Bt . 7 24 1 [ . 7 24 AL o 7 2 3
BRAH | B | o | AR | | M | T s |
AL S - ) 8 S o UERRAT A - G AT s
A Ee ’ wRgtes | T | A e ; A A
Credit Suisse 37,386, 4.98%
(Hong Kong) Ltd 978.62 R
BOCI Securities 2,079,0
- - - 0.28%
Ltd 76.93
126,83
Goldman Sachs
Asia LLC - - -1 1,522.0 16.89%
5
5,216,8
/N - - - ' ’ 0.69%
THEAT 29.38 ’
525,32
Morgan Stanley - - - | 7,566.2 69.96%
1
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.. 34,137,
Guosen Securities 4.55%
491.95
PR S A R AT
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