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STATEMENT OF FINANCIAL POSITION (UNAUDITED)

as at 30th June 2010
W _FE—FFEANH=1H

ASSETS

Cash and cash equivalents
Investments

Dividend receivable
Preliminary expenses

Total assets

LIABILITIES
Preliminary expenses payable
Other payables

Total liabilities

TOTAL NET ASSETS

EQUITY
Capital attributable to unitholders

TOTAL EQUITY

Supplementary information:
NET ASSETS ATTRIBUTABLE
TO UNITHOLDERS
(AT BID MARKET PRICES)

Adjustments from bid market prices to
last traded market prices

NET ASSETS ATTRIBUTABLE
TO UNITHOLDERS
(AT LAST TRADED MARKET PRICES)

Number of units outstanding

Net asset value per unit
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30th June 2010
—2-FFAA=TA
HKD
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8,825,386
120,149,972
138,691
1,128,353

130,242,402

1,982,100
1,136,065

3,118,165

127,124,237

127,124,237

127,124,237

127,124,237

77,291

127,201,528

4,250,000

29.9298



STATEMENT OF COMPREHENSIVE INCOME (UNAUDITED)

for the period from 26th January 2010
(Date of inception) to 30th June 2010

BoF—FE—H 1K H (L H )
A TR LA A H

Dividend income
Net loss on investments
Net foreign exchange loss

NET INVESTMENT LOSS

Management fees

Trustee’s fees

Auditor’s remuneration
Preliminary expenses

Safe custody and bank charges
Transaction fees

Other fees

OPERATING EXPENSES

Change in net assets
attributable to unitholders
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Period from

26th Jan 2010
(Date of inception)
to 30th June 2010
B2 —-2F

—B=+AB(KIBH)

BE_ZE—ZF
ANBE=1+HHEME
HKD

BT

700,332
(35,630,592)
(484)

(34,930,744)

651,703
363,548
137,647
956,647
16,622
105,914
1,473,563

3,705,644

(38,636,388)



STATEMENT OF CHANGES IN NET ASSETS

ATTRIBUTABLE TO UNITHOLDERS (UNAUDITED)

BEURAEABRGLEERESBR (REER)

for the period from 26th January 2010
(Date of inception) to 30th June 2010
BoF—F4E—H 1K H (R H )
R TR LA = H

Subscriptions received from units issued
— in-kind
— cash component

Change in net assets attributable to unitholders

Net assets attributable to
unitholders, beginning of period

Net assets attributable to
unitholders, end of period
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Period from

26th Jan 2010

(Date of inception)

to 30th June 2010
B-B-2F
—BA=+XB(KIBH)
BE-_ZT—ZTF
RA=+BHHE

HKD

BT

155,780,564
9,980,061

165,760,625

(38,636,388)

127,124,237



STATEMENT OF DISTRIBUTIONS (UNAUDITED)
DIkE (REFER)

for the period from 26th January 2010
(Date of inception) to 30th June 2010
BoF—F4E—H 1K H (RO H )
R TR LA = H

Period from

26th Jan 2010

(Date of inception)

to 30th June 2010
B-E—FF
—A=+XB(RIZAH)
BE_Z-—FF
ANA=+THHH

HKD
BT

Amount transferred from statement of changes HEA A NG G R
in net assets attributable to unitholders T {E 58 T 2 W4 1 4 A -

Distribution 7Kk -



STATEMENT OF CASH FLOWS (UNAUDITED)

for the period from 26th January 2010

(Date of inception) to 30th June 2010

BoF—F4E—H 1K H (RO H )
R TR LA = H

OPERATING ACTIVITIES
Dividend received
Preliminary expenses paid
Management fees paid
Transaction cost paid

Other operating expenses paid

Cash flows used in operating activities

INVESTING ACTIVITIES
Purchase of investments

Cash flows used in investing activities

FINANCING ACTIVITIES
Proceeds from issue of units

Cash flows generated from financing activities

Net increase in cash and cash equivalents

Cash and cash equivalents at beginning of period

Cash and cash equivalents at end of period
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Period from

26th Jan 2010
(Date of inception)

to 30th June 2010
H=Z—%F
—BA=+XB(KIBH)
BE-_ZT—ZTF
RA=+BHHE

HKD

BT

561,641
(102,900)
(539,934)

(87,619)
(985,863)

(1,154,675)

(155,780,564)

(155,780,564)

165,760,625
165,760,625

8,825,386

8,825,386



INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%)

CHINA (94.46%)

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL MARKETS
HOLDINGS INC. TRACKED WITH
BELOW UNDERLYING LISTED
EQUITIES (5.56%)

ADVANCED TECHNOLOGY &
MATERIALS CO LTD

ANGANG STEEL CO LTD

ANHUI BBCA BIOCHEMICAL CO LTD

BANK OF NINGBO CO LTD

BEIJING SHOUGANG CO LTD

BEIJING YANJING BREWERY CO

CHANGJIANG SECURITIES CO LTD

CHANGSHA ZOOMLION HEAVY
INDUSTRY SCIENCE AND
TECHNOLOGY DEVELOPMENT CO LTD

CHENZHOU MINING GROUP CO

CHINA BAOAN GROUP CO LTD

CHINA CIFCO INVESTMENT CO LTD

CHINA INTL MARINE
CONTAINERS(GRP) CO LTD

CHINA MERCHANTS PROPERTY DEV

CHINA NONFERROUS METAL IND

CHINA RESOURCES SANJIU MEDICAL
AND PHARMACEUTICAL CO LTD

CHINA VANKE CO LTD

CHONGQING CHANGAN
AUTOMOBILE CO LTD

CITIC GUOAN INFORMATION
INDUSTRY CO

COFCO PROPERTY (GROUP) CO LTD

REAS (REFER)

Holdings
BRE
B E (94.46%)
B (94.46%)
B CITIGROUP GLOBAL MARKETS
HOLDINGS INC. B THERE % -
AU 5IMEE £ R B (5.56%)
CRBHH A A R A7 2,880
BB B A PR ) 8,800
G A AL E A A R A ) 5,200
BT A A R ] 7,200
J6 0T A A R 7,400
30 T 3 WL 0 PR A ) 3,400
RILHE A REELA 7,600
RV E TR
BRI A IR A
5,600
JRMBRER A R T 2,000
o B B A R 0 A PR 6,200
o R R TR A PR R 1,000
I [ R v A A (S
AR A R A ) 5,400
15 Je e R R0 A PR ) 4,400
o B A B 4 R R 2,400
= LR A R )
2,200
HRHE R A A R ] 55,400
B R RH A RA A
4,400
5 B % f B RO A R A
6,000
kb E (SR WA R A ) 6,000

Base
Securities
Maturity
Date

El RS
HHA

21/01/2014
20/01/2015
20/01/2015
21/01/2014
20/01/2015
20/01/2015
21/01/2014

20/01/2015
21/01/2014
21/01/2014
21/01/2014

20/01/2015
21/01/2014
21/01/2014

21/01/2014
20/01/2015

20/01/2015

20/01/2015
21/01/2014

Market
value
HKD

miE
BT

48,430
72,619
40,887
90,805
26,500
71,026
94,075

104,196
39,393
60,817
30,595

73,569
75,017
32,511

57,890
431,295

43,846

75,671
47,178

% of
NAV
HEE
#E
Bt
(%)

0.04
0.06
0.03
0.07
0.02
0.06
0.07

0.08
0.03
0.05
0.02

0.06
0.06
0.03

0.05
0.34

0.03

0.06
0.04

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

RIE 2 HREE) o
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL MARKETS
HOLDINGS INC. TRACKED WITH
BELOW UNDERLYING LISTED
EQUITIES (5.56%) (CONTINUED)

CSG HOLDING CO LTD

FAW CAR CO LTD

FINANCE STREET HOLDING CO LTD

FOSHAN ELECTRICAL & LIGHT CO LTD

GREE ELECTRIC APPLIANCES
INC OF ZHUHAI

GUANGDONG BAOLIHUA NEW
ENERGY STOCK CO LTD

GUANGDONG ELECTRIC
POWER DEV CO LTD

GUANGXI LIUGONG MACHINERY

GUOYUAN SECURITIES CO LTD

HAN’S LASER TECHNOLOGY CO LTD

HEBEI IRON & STEEL CO LTD

HENAN SHEN HUO COAL INDUSTRY
& ELECTRICITY POWER CO LTD

HENAN SHUANGHUI INVESTMENT
& DEVELOPMENT CO LTD

HONG YUAN SECURITIES CO LTD

HUALAN BIOLOGICAL
ENGINEERING INC

HUAWEN MEDIA INVESTMENT
CORPORATION

HUBEI GUANGIJI
PHARMACEUTICAL CO LTD

HUBEI YIHUA CHEMICAL
INDUSTRY CO LTD

HUNAN TV & BROADCAST
INTERMEDIARY CO LTD

REAS (REFER)

Holdings
BRE
BB (94.46%) (&)
HEl (94.46%) (&)
B CITIGROUP GLOBAL MARKETS
HOLDINGS INC. ¥THERE S
AT 5480 £ R EE#E (5.56%) (&)
) e 3 A A PR A ) 5,100
—IRIE R A PR 5,200
SR R A A PR 12,400
9611178 i B P A PR A ) 3,400
TRIAE 1 T4 0 A PR /A ) 8,600
JiF R O T R VR A PR A 7,200
JoE R 7 B R 0 A PR ) 4,600
JEE VG 00 T B A 4 A PR ) 2,600
B e R S A PR AR T 5,400
TR R A R4 ) 3,000
] A1 S8 450 4 I A PR A 25,200
] T CBETE B0 A PR ) 3,640
] 7 REE A% 8 e A A PR A ) 2,000
TR R S I A R A R 3,400
HERA W) TR RN A R A ) 1,920
T [ b 5% 8 5 T R4 A PR ) 5,400
B 0 7 S B 0 A PR ) 1,400
WAL E A AL TG A PR ) 3,000
0 7 TR A A0 A PR ) 2,000

Base
Securities
Maturity
Date

El RS
M A

21/01/2014
21/01/2014
17/01/2012
21/01/2014
17/01/2012
21/01/2014
20/01/2015
17/01/2012
21/01/2014
21/01/2014
21/01/2014
17/01/2012

20/01/2015
17/01/2012

21/01/2014

21/01/2014

21/01/2014

21/01/2014

21/01/2014

Market
value
HKD

miE
BT

53,600
89,466
117,773
46,321
185,457
41,479
34,021
54,854
74,830
38,069
107,901
69,711

115,531
56,909

99,101

31,530

14,387

43,674

35,656

% of
NAV
HEE
#E
Bt
(%)

0.04
0.07
0.09
0.04

0.03
0.03
0.04
0.06
0.03
0.09
0.05

0.09
0.04

0.08

0.02

0.01

0.03

0.03

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEE R — A BEE A BCKBU SRR TH (G4 (EORERY) SRS - SR 2 s ) -
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL MARKETS
HOLDINGS INC. TRACKED WITH
BELOW UNDERLYING LISTED
EQUITIES (5.56%) (CONTINUED)

HUNAN VALIN STEEL AND WIRE CO LTD

HUOLINHE OPENCUT COAL INDUSTRY
CORPORATION LTD

JIANGLING MOTORS CORP LTD

JIANGSU WUJIANG CHINA EASTERN
SILK MARKET CO LTD

JIAOZUO WANFANG ALUMIMUM
MANUFACTURING CO LTD

JILIN AODONG MEDICINE INDUSTRY
GROUPS CO LTD

JIZHONG ENERGY RESOURCES CO LTD

LEAGUER STOCK CO LTD

LIAONING HUAJIN TONGDA
CHEMICALS CO LTD

LUZHOU LAOJIAO CO LTD

MILORD REAL ESTATE DEVELOPMENT
GROUP CO LTD

NORTHEAST PHARMACEUTICAL
GROUP CO LTD

NORTHEAST SECURITIES CO LTD

OCEANWIDE CONSTRUCTION
GROUP CO LTD

QINGHAI SALT LAKE POTASH

SEARAINBOW HOLDING CORP

SGIS SONGSHAN CO LTD

SHANDONG CHENMING PAPER HLDGS LTD

SHANDONG DONG-E E-JIAO CO LTD
SHANDONG HAIHUA CO LTD

REAS (REFER)

Holdings
BRE
BB (94.46%) (&)
HEl (94.46%) (&)
B CITIGROUP GLOBAL MARKETS
HOLDINGS INC. ¥THERE S
AT 5480 £ R EE#E (5.56%) (&)
) 0 2 A A PR 6,200
TR 5% FE M 5% RSB B0 A PR ) 1,440
TLES R E R A A PR ) 1,000

TR S YL v [0 SRy 4 48 T 35 B4 A B ) 5,200

AR E S E R A R T 1,800
R R B 2 5 0 1 A PR A 3,200
FP AT A BRA R 2,200
NEBMABRAR 1,800
BB SR TR A PR ) 4,000
WM E 2 B RS 4,400
2 B AR W O R 11,020
RV il 4 4 W A A PR 1,000
WAL S S5 B0 A PR ) 1,200
T2 AR WA R 3,000
T 16 0 0 R 0 PR 2,600
AT A2 (PR B0 PR ) 3,800
JEE SRR S 111 B4 A PR/ ) 7,200
L1 SR FR P A4 3 42 I 1 M A PR ) 5,400
L1 SR SR B 2P £ A PR/ ) 3,400
ISR B A BRA R 3,600

Base
Securities
Maturity
Date

El RS
M A

20/01/2015

21/01/2014
21/01/2014

21/01/2014

21/01/2014

17/01/2012
17/01/2012
21/01/2014

20/01/2015
17/01/2012

21/01/2014

21/01/2014
21/01/2014

21/01/2014
20/01/2015
21/01/2014
17/01/2012
20/01/2015
17/01/2012
21/01/2014

Market
value
HKD

miE
BT

26,547

28,138
20,631

27,933

34,893

97,407
56,006
14,854

35,500
142,156

39,464

17,361
31,857

27,559
116,185
36,388
29,147
39,938
134,994
21,300

% of
NAV
HEE
#E
Bt
(%)

0.02

0.02
0.02

0.02

0.03

0.08
0.04
0.01

0.03
0.11

0.03

0.01
0.03

0.02
0.09
0.03
0.02
0.03
0.11
0.02

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEE R — A BEE A BCKBU SRR TH (G4 (EORERY) SRS - SR 2 s ) -
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%) (CONTINUED)
CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL MARKETS
HOLDINGS INC. TRACKED WITH
BELOW UNDERLYING LISTED
EQUITIES (5.56%) (CONTINUED)

SHANDONG JINLING MINING CO LTD

SHANGHAI KEHUA BIO-ENGINEERING CO

SHANGHAI SIYUAN ELECTIC CO LTD

SHANTUI CONSTRUCTION
MACHINE CO LTD

SHANXI TAIGANG STAINLESS

SHANXI XISHAN COAL &

ELEC POWER CO LTD

SHENYANG INGENIOUS
DEVELOPMENT CO

SHENZHEN AGRICULTURAL
PRODUCTS CO

SHENZHEN AIRPORT CO LTD

SHENZHEN DEVELOPMENT BANK CO LTD

SHENZHEN ENERGY INVESTMENT CO LTD

SHENZHEN KAIFA TECHNOLOGY CO LTD

SHENZHEN OVERSEAS CHINESE TOWN
HOLDINGS CO LTD

SHENZHEN ZHENYE (GROUP) CO LTD

SHENZHEN ZHONGJIN LINGNAN
NONFEMET CO LTD

SICHUAN NEW HOPE AGRIBUSINESS
COLTD

SUNING APPLIANCE CO LTD

SUNING UNIVERSAL CO LTD

TAIYUAN COAL GASIFICATION CO LTD

REAS (REFER)

Holdings
BRE
BB (94.46%) (&)
HEl (94.46%) (&)
B CITIGROUP GLOBAL MARKETS
HOLDINGS INC. ¥THERE S
AT 5480 £ R EE#E (5.56%) (&)
ISR 4 SR R SE A0 PR ) 1,600
FIGRIEE A Y) TR PR A 2,400
g SRR A R 1,600
L1 B BB 0 A PR A ) 4,000
LG S A Sl 9 P 173 A R ) 14,000
L1 PG PG L5 T8 PR A PR A ) 9,880
T By 03 % e JBt A B ) 6,200
VR B i B0 A PR ) 3,200
TRINBE S5 1 0 A PR 7 4,400
VRIS SR AT R0 A PR ) 17,800
VEYIRE TR R0 A PR/ ) 4,000
VRN BH 48 B4 10 PR ) 3,600
VRN 48 e 0 A7 BRA R 8,800
TEINRZE (SR B A B A 3,900
G & B0 H GBI A R 6,510
9 R R A A D 2,400
BRE B PRA R 25,800
BRERRE MO ARAR 4,000
KIESE A PRA R 1,600

Base
Securities
Maturity
Date

El RS
HHA

21/01/2014
21/01/2014
21/01/2014

21/01/2014
20/01/2015

20/01/2015

21/01/2014

17/01/2012
20/01/2015
20/01/2015
20/01/2015
21/01/2014

20/01/2015
21/01/2014

20/01/2015

21/01/2014
20/01/2015
21/01/2014
21/01/2014

Market
value
HKD

miE
BT

23,667
40,358
46,586

50,136
81,744

205,368

26,065

58,046
26,376
357,523
43,597
43,721

110,984
23,075

96,294

23,355
337,437
39,548
24,912

% of
NAV
HEE
#E
Bt
(%)

0.02
0.03
0.04

0.04
0.06

0.02

0.05
0.02
0.28
0.03
0.03

0.09
0.02

0.08

0.02
0.27
0.03
0.02

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEE R — A BEE A BCKBU SRR TH (G4 (EORERY) SRS - SR 2 s ) -

—9_



INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL MARKETS
HOLDINGS INC. TRACKED WITH
BELOW UNDERLYING LISTED
EQUITIES (5.56%) (CONTINUED)

TANGSHAN JIDONG CEMENT CO. LTD.

TCL CORPORATION

TIANJIN JINBIN DEVELOPMENT CO LTD

TIANJIN TEDA CO LTD

TONGLING NONFERROUS METALS
GROUP CO LTD

WEICHAI POWER CO LTD

WEIFU HIGH-TECHNOLOGY CO LTD

WULIANGYE YIBIN CO LTD

XI’AN AIRCRAFT INTERNATIONAL CORP

XIANDAI INVESTMENT CO LTD

XINJIANG GOLDWIND SCI & TECH CO LTD

XINJIANG ZHONGTAI CHEMICAL CO LTD

XINXING DUCTILE IRON PIPES

XJ ELECTRIC CO LTD

YANTAI CHANGYU PIONEER WINE CO LTD

YUNNAN ALUMINIUM CO LTD

YUNNAN BAIYAO GROUP CO LTD

YUNNAN COPPER INDUSTRY CO LTD

ZHEJIANG NHU CO LTD

ZTE CORPORATION

REAS (REER)

BB (94.46%) (&)

HEl (94.46%) (&)

B CITIGROUP GLOBAL MARKETS

HOLDINGS INC. ¥THERE S

AT 5480 £ R EE#E (5.56%) (&)

J AL B KU R A B )
TCL S A A B F
THE R R R0 A PR )
KHFEE 0 A A 7

A 05 4 B R PR A 7
ST ) B A7 A )

AL R BB A A R
TR A IR

79 % TR M R A 2 S A PR )
BRBE R MDA R AR

A R B A R
AR AR AL L A R
R DA RA R

A TE SR A A

T 2 A 0 R A R
R AR

T AR A
T R AHRA A

WL & B0 A PR R

Hh LA WO A BR A )

Holdings

4,200
13,600
8,400
6,600

3,800
1,800
2,400
11,400
7,200
1,800
6,720
2,000
6,500
1,800
400
3,600
1,200
3,800
1,040
8,700

Base
Securities
Maturity
Date

El RS
HHA

20/01/2015
20/01/2015
21/01/2014
21/01/2014

20/01/2015
17/01/2012
17/01/2012
20/01/2015
21/01/2014
21/01/2014
21/01/2014
21/01/2014
20/01/2015
21/01/2014
20/01/2015
21/01/2014
17/01/2012
17/01/2012
21/01/2014
20/01/2015

Market
value % of
HKD NAV
HEE
EE
mE BSk
BT (%)
71,607 0.06
58,233 0.05
38,583 0.03
53,437 0.04
63,013 0.05
126,819 0.10
37,368 0.03
315,951 0.25
80,716 0.06
34,472 0.03
119,803 0.09
39,704 0.03
46,555 0.04
54,231 0.04
36,621 0.03
32,230 0.03
88,657 0.07
77,804 0.06
30,524 0.02
191,677 0.15
7,067,645 5.56

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY ROYAL
BANK OF SCOTLAND N.V., LONDON
BRANCH TRACKED WITH BELOW
UNDERLYING LISTED EQUITIES
(50.01%)

ADVANCED TECHNOLOGY &
MATERIALS CO LTD

ANGANG STEEL CO LTD

ANHUI BBCA BIOCHEMICAL CO LTD

BANK OF NINGBO CO LTD

BEIJING SHOUGANG CO LTD

BEIJING YANJING BREWERY CO

CHANGJIANG SECURITIES CO LTD

CHANGSHA ZOOMLION HEAVY

INDUSTRY SCIENCE AND TECHNOLOGY

DEVELOPMENT CO LTD
CHENZHOU MINING GROUP CO
CHINA BAOAN GROUP CO LTD
CHINA CIFCO INVESTMENT CO LTD
CHINA INTL MARINE

CONTAINERS(GRP) CO LTD
CHINA MERCHANTS PROPERTY DEV
CHINA NONFERROUS METAL IND
CHINA RESOURCES SANJIU MEDICAL

AND PHARMACEUTICAL CO LTD
CHINA VANKE CO LTD
CHONGQING CHANGAN

AUTOMOBILE CO LTD

CITIC GUOAN INFORMATION INDUSTRY CO

COFCO PROPERTY (GROUP) CO LTD

REAS (REFER)

Holdings
BRE
BB (94.46%) (&)
HEl (94.46%) (&)
B ROYAL BANK OF SCOTLAND N.V.
AP TRINEHEZS  UT
FIMEE £ R EERE (50.01%)
TRBHH 0 A FR A 7 25,920
S R A PR ) 79,200
L A AL B I A PR A R 46,800
S GRTT IR0 A R A 7 64,800
e E M RAR 66,600
A0 e T L P A A PR A ) 30,600
RILHEHRARFL AR 68,400

RV TR 5 R A PR A A 50,400

JRMBRER A R T 18,000
B B A R 0 A PR 55,800
o R R RO A R 9,000
I [ R A R (S

H A A PR ) 48,600
715 Je e R R0 A PR ) 39,600
o B A R R R 21,600
i = LB A R A 19,800
HRHE R A R ] 498,600
B R RH A RA A 39,600
P15 B % {5 B R A R ) 54,000
R (SEE) A R A ) 54,000

Base
Securities
Maturity
Date

El RS
M A

30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011

30/06/2011
30/06/2011
30/06/2011

Market
value
HKD

miE
BT

435,866
653,575
367,986
817,249
238,504
693,232
846,676

937,762
354,533
547,355
275,359

662,123
675,155
292,595

521,010
3,881,651

394,611
681,041
424,599

% of
NAV
HEE
#E
Bt
(%)

0.34
0.51
0.29
0.64
0.19
0.54
0.67

0.74
0.28
0.43
0.22

0.52
0.53
0.23

0.41
3.05

0.31
0.54
0.33

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEE R — A BEE A BCKBU SRR TH (G4 (EORERY) SRS - SR 2 s ) -

—11-



INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—FRAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY ROYAL
BANK OF SCOTLAND N.V., LONDON
BRANCH TRACKED WITH BELOW
UNDERLYING LISTED EQUITIES
(50.01%) (CONTINUED)

CSG HOLDING CO LTD

FAW CAR CO LTD

FINANCE STREET HOLDING CO LTD

FOSHAN ELECTRICAL & LIGHT CO LTD

GREE ELECTRIC APPLIANCES
INC OF ZHUHAI

GUANGDONG BAOLIHUA NEW
ENERGY STOCK CO LTD

GUANGDONG ELECTRIC POWER
DEV CO LTD

GUANGXI LIUGONG MACHINERY

GUOYUAN SECURITIES CO LTD

HAN’S LASER TECHNOLOGY CO LTD

HEBEI IRON & STEEL CO LTD

HENAN SHEN HUO COAL INDUSTRY
& ELECTRICITY POWER CO LTD

HENAN SHUANGHUI INVESTMENT
& DEVELOPMENT CO LTD

HONG YUAN SECURITIES CO LTD

HUALAN BIOLOGICAL ENGINEERING

HUAWEN MEDIA INVESTMENT
INC CORPORATION

HUBEI GUANGJI PHARMACEUTICAL
COLTD

HUBEI YIHUA CHEMICAL
INDUSTRY CO LTD

HUNAN TV & BROADCAST
INTERMEDIARY CO LTD

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO

REAS (REFER)

BB (94.46%) (&)
HEl (94.46%) (&)
F ROYAL BANK OF SCOTLAND N.V.

AP TRINEHEZS  UT
SI4EE LW R ZEHE (50.01%) (&)

R e 354 T A R D
—REEH R B AR AR

B R L A PR

i L1 T 5 T B A R
TR A S B AR

TR BB S0 AR R A R
TR B R B A IR

B D T A 0 A R

B CRE J2 A R FL AL A 7
FRECRE B e 13 A BR 2 )
0 5 5 A A

A0 R AR R A R

A0 P D A A A R
R S A A

HEBA Y TR IR A PR A

3 ] PRI S 5 T A A R )
8110 S A R
WAL EALAL TR A PR )

101 P R A A IR R

CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

—12 -

Holdings

45,900
46,800
111,600
30,600
77,400
64,800
41,400
23,400
48,600
27,000
226,800
32,760
18,000
30,600
17,280
48,600
12,600

27,000

18,000

RIE 2 HREE) o

Base
Securities
Maturity
Date

El RS
HHA

30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011

30/06/2011

Market
value
HKD

miE
BT

482,404
805,197
1,059,957
416,892
1,669,110
373,311
306,188
493,684
673,473
342,622
971,113
627,398
1,039,778
512,182
891,911
283,767
129,482

393,070

320,902

% of
NAV
HEE
#E
Bt
(%)

0.38
0.63
0.83
0.33

0.29

0.24
0.39
0.53
0.27
0.76

0.49
0.82
0.40

0.70

0.22

WARRANT, A NOTE OR PARTICIPATION



INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46% %) (CONTINUED)

BASE SECURITIES ISSUED BY ROYAL
BANK OF SCOTLAND N.V., LONDON
BRANCH TRACKED WITH BELOW
UNDERLYING LISTED EQUITIES
(50.01%) (CONTINUED)

HUNAN VALIN STEEL AND WIRE CO LTD

HUOLINHE OPENCUT COAL INDUSTRY
CORPORATION LTD

JIANGLING MOTORS CORP LTD

JIANGSU WUJIANG CHINA EASTERN
SILK MARKET CO LTD

JIAOZUO WANFANG ALUMIMUM
MANUFACTURING CO LTD

JILIN AODONG MEDICINE INDUSTRY
GROUPS CO LTD

JIZHONG ENERGY RESOURCES CO LTD

LEAGUER STOCK CO LTD

LIAONING HUAJIN TONGDA
CHEMICALS CO LTD

LUZHOU LAOJIAO CO LTD

MILORD REAL ESTATE DEVELOPMENT
GROUP CO LTD

NORTHEAST PHARMACEUTICAL
GROUP CO LTD

NORTHEAST SECURITIES CO LTD

OCEANWIDE CONSTRUCTION
GROUP CO LTD

QINGHAI SALT LAKE POTASH

SEARAINBOW HOLDING CORP

SGIS SONGSHAN CO LTD

SHANDONG CHENMING PAPER HLDGS LTD

SHANDONG DONG-E E-JIAO CO LTD
SHANDONG HAIHUA CO LTD

REAS (REFEXR)

BB (94.46%) (&)

HEl (94.46%) (&)

H ROYAL BANK OF SCOTLAND N.V.

AP TRINEHEZS  UT
SI4EE LR ZEHE (50.01%) (&)

89 1 AR A I AT PR

R 5% i B R KA SE R A PR
ILERH R A R A 7

TRk ST B S5 48 8 i 5 B A7 A 1)
S E T R A IR

HMHOR LS B A A )
SR REIR A A PR 7
H & B A A F

BBTE G (L TR A PR ]
T 2 2 B A R A

A B SR A R

AL 2 45 I A 0 A PR
FALRE S B A A ]

Z i BRI R A R A
1 S 01 0 A A 1 A R )
WAL (HERRD) A BR A W)
TR SR SR 1L A R
LR AR 4 B A IR )
Ly SR T B P £ A R )
AL B A R A R

Holdings

55,800

12,960
9,000

46,800

16,200

28,800
19,800
16,200

36,000
39,600

99,180

9,000
10,800

27,000
23,400
34,200
64,800
48,600
30,600
32,400

Base
Securities
Maturity
Date

El RS
M A

30/06/2011

30/06/2011
30/06/2011

30/06/2011

30/06/2011

30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011

30/06/2011

30/06/2011
30/06/2011

30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011

Market
value
HKD

miE
BT

238,925

253,246
185,675

251,396

314,035

876,665
504,054
133,686

319,501
1,279,403

355,178

156,247
286,710

248,033
1,045,664
327,488
262,327
359,438
1,214,943
191,700

% of
NAV
HEE
#E
Bt
(%)

0.20
0.15

0.20

0.25

0.69
0.40
0.10

0.25
1.01

0.28

0.12
0.23

0.19
0.82
0.26
0.21
0.28
0.95
0.15

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

=
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—RAEAA =T

INVESTMENTS (94.46%) (CONTINUED)
CHINA (94.46% %) (CONTINUED)

BASE SECURITIES ISSUED BY ROYAL
BANK OF SCOTLAND N.V., LONDON
BRANCH TRACKED WITH BELOW
UNDERLYING LISTED EQUITIES
(50.01%) (CONTINUED)

SHANDONG JINLING MINING CO LTD

SHANGHAI KEHUA BIO-ENGINEERING CO

SHANGHAI SIYUAN ELECTIC CO LTD

SHANTUI CONSTRUCTION
MACHINE CO LTD

SHANXI TAIGANG STAINLESS

SHANXI XISHAN COAL &

ELEC POWER CO LTD

SHENYANG INGENIOUS
DEVELOPMENT CO

SHENZHEN AGRICULTURAL
PRODUCTS CO

SHENZHEN AIRPORT CO LTD

SHENZHEN DEVELOPMENT BANK CO LTD

SHENZHEN ENERGY INVESTMENT CO LTD

SHENZHEN KAIFA TECHNOLOGY CO LTD

SHENZHEN OVERSEAS CHINESE
TOWN HOLDINGS CO LTD

SHENZHEN ZHENYE (GROUP) CO LTD

SHENZHEN ZHONGJIN LINGNAN
NONFEMET CO LTD

SICHUAN NEW HOPE
AGRIBUSINESS CO LTD

SUNING APPLIANCE CO LTD

SUNING UNIVERSAL CO LTD

TAIYUAN COAL GASIFICATION CO LTD

REAS (REFER)

BB (94.46%) (&)

HEl (94.46%) (&)

H ROYAL BANK OF SCOTLAND N.V.

AP TRINEHEZS  UT
SI4EE LW R ZEHE (50.01%) (&)

L3R SRR P A PR A )
LR Y TRBOA R A
i R R A PR

Ll T AR P A PR )
LY 7 A A A 0 A R )

L7 G L A4 P A R )
Bl U B R AL I AT R )

TRUN I 7 i L A R
NG e A7 A )
NG R AT I AT R )
YN RE VR B B M A B )
RN B B8 L B A I A7 R )

NGB0 A PR v
IR () B A R

G @A QR R0 A A

R A B R S A A R
PR TE AR A A A
RS BR A A PR 7]
RIFEBERFAA B ]

Holdings

14,400
21,600
14,400

36,000
126,000

88,920

55,800

28,800
39,600
160,200
36,000
32,400

79,200
35,100

58,590

21,600
232,200
36,000
14,400

Base
Securities
Maturity
Date

El RS
HHA

30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011

30/06/2011

30/06/2011

30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011

30/06/2011

30/06/2011
30/06/2011
30/06/2011
30/06/2011

Market
value
HKD

miE
BT

213,000
363,222
419,274

451,224
735,692

1,848,310

234,581

522,411
237,383
3,217,706
392,369
393,490

998,860
207,675

866,045

210,198
3,036,936
355,935
224,211

% of
NAV
HEE
#E
Bt
(%)

0.17
0.29
0.33

0.35
0.58

1.45

0.41
0.19
2.53
0.31
0.31

0.79
0.16

0.16
2.39
0.28
0.18

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
FERERE I — S B R A BERBUI S MATAE TR (RS (RIS RRIRHERE ~ 515 ak 2 Bl s

14—



INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46% %) (CONTINUED)

BASE SECURITIES ISSUED BY ROYAL
BANK OF SCOTLAND N.V., LONDON
BRANCH TRACKED WITH BELOW
UNDERLYING LISTED EQUITIES
(50.01%) (CONTINUED)

TANGSHAN JIDONG CEMENT CO. LTD.

TCL CORPORATION

TIANJIN JINBIN DEVELOPMENT CO LTD

TIANJIN TEDA CO LTD

TONGLING NONFERROUS METALS
GROUP CO LTD

WEICHAI POWER CO LTD

WEIFU HIGH-TECHNOLOGY CO LTD

WULIANGYE YIBIN CO LTD

XI’AN AIRCRAFT INTERNATIONAL CORP

XIANDAI INVESTMENT CO LTD

XINJIANG GOLDWIND SCI & TECH CO LTD

XINJIANG ZHONGTAI CHEMICAL CO LTD

XINXING DUCTILE IRON PIPES

XJ ELECTRIC CO LTD

YANTAI CHANGYU PIONEER WINE CO LTD

YUNNAN ALUMINIUM CO LTD

YUNNAN BAIYAO GROUP CO LTD

YUNNAN COPPER INDUSTRY CO LTD

ZHEJIANG NHU CO LTD

ZTE CORPORATION

REAS (REFEXR)

BB (94.46%) (&)

HEl (94.46%) (&)

H ROYAL BANK OF SCOTLAND N.V.

AP TRINEHEZS  UT
SI4EE LR ZEHE (50.01%) (&)

J AL B K U R A B )
TCL S [ A B F
THEHVE R A A PR )
RHFEE O A A 7

A 5 4 B R PR A 7
5B ) B A A W)

JELT BB A R

HE TR A R A

9 % TR PR A 2 S A PR
BRBE R DA R AR

R R B A PR
AR AR AL B A R
AR DA RA R

A TE SR A A

T 2 A T R I A R
R ERD AR

T A AR A
T R AFRA A

WL & B0 A R R

Hh LA WO A BR A )

Holdings

37,800
122,400
75,600
59,400

34,200
16,200
21,600
102,600
64,800
16,200
60,480
18,000
58,500
16,200
3,600
32,400
10,800
34,200
9,360
78,300

Base
Securities
Maturity
Date

El RS
HHA

30/06/2011
30/06/2011
30/06/2011
30/06/2011

30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011
30/06/2011

Market
value % of
HKD NAV
HEE
EE
mE BSk
BT (%)
644,466 0.51
524,093 0.41
347,247 0.27
480,932 0.38
567,113 0.45
1,141,374 0.90
336,316 0.26
2,843,555 2.24
726,443 0.57
310,252 0.24
1,078,230 0.85
357,336 0.28
418,994 0.33
488,079 0.38
329,590 0.26
290,073 0.23
797,911 0.63
700,239 0.55
274,714 0.22
1,725,093 1.36
63,608,809 50.01

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

— 15—
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY UBS AG
TRACKED WITH BELOW UNDERLYING
LISTED EQUITIES (38.89%)

ADVANCED TECHNOLOGY
& MATERIALS CO LTD

ANGANG STEEL CO LTD

ANHUI BBCA BIOCHEMICAL CO LTD

BANK OF NINGBO CO LTD

BEIJING SHOUGANG CO LTD

BEIJING YANJING BREWERY CO

CHANGJIANG SECURITIES CO LTD

CHANGSHA ZOOMLION HEAVY INDUSTRY
SCIENCE AND TECHNOLOGY
DEVELOPMENT CO LTD

CHENZHOU MINING GROUP CO

CHINA BAOAN GROUP CO LTD

CHINA CIFCO INVESTMENT CO LTD

CHINA INTL MARINE
CONTAINERS(GRP) CO LTD

CHINA MERCHANTS PROPERTY DEV

CHINA NONFERROUS METAL IND

CHINA RESOURCES SANJIU MEDICAL
AND PHARMACEUTICAL CO LTD

CHINA VANKE CO LTD

CHONGQING CHANGAN
AUTOMOBILE CO LTD

CITIC GUOAN INFORMATION INDUSTRY CO

COFCO PROPERTY (GROUP) CO LTD

REAS (REFEXR)

BB (94.46%) (&)
HEl (94.46%) (&)

B UBS AGRTHWERES
AT 548 R £ R =3B 5t (38.89%)

LA A BN ]

WA I AT R )
LR AR A A )
B AT B
JenTE WA A R R

e ST 3 A7 R
RILHEIA R AL A

R P E TR SRR A RA T
TR RS A3 A7 R )

oI B 2 T A A PR A

oI AR A R

G R T AR R (AR D) L A PR R
17 J 2 A A R
T A

He = LB AR A R
HRHSE R A A

BEREHEBAARA R
o I A B R A R R
PR E (R RGA AT

Holdings

20,160
61,600
36,400
50,400
51,800
23,800
53,200

39,200
14,000
43,400

7,000

37,800
30,800
16,800

15,400
387,800

30,800
42,000
42,000

Base
Securities
Maturity
Date

El RS
HHA

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015

Market
value
HKD

miE
BT

339,007
508,336
286,211
635,638
185,503
539,181
658,526

729,370
275,748
425,720
214,168

514,984
525,121
227,574

405,230
3,019,062

306,920
529,698
330,244

% of
NAV
HEE
#E
Bt
(%)

0.27
0.40
0.22
0.50
0.15
0.42
0.52

0.57
0.22
0.33
0.17

0.40
0.41
0.18

0.32
2.37

0.24
0.42
0.26

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

— 16—
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY UBS AG
TRACKED WITH BELOW UNDERLYING
LISTED EQUITIES (38.89%) (CONTINUED)

CSG HOLDING CO LTD
FAW CAR CO LTD
FINANCE STREET HOLDING CO LTD

FOSHAN ELECTRICAL & LIGHT CO LTD

GREE ELECTRIC APPLIANCES
INC OF ZHUHAI
GUANGDONG BAOLIHUA NEW
ENERGY STOCK CO LTD
GUANGDONG ELECTRIC POWER
DEV CO LTD
GUANGXI LIUGONG MACHINERY
GUOYUAN SECURITIES CO LTD
HAN’S LASER TECHNOLOGY CO LTD
HEBEI IRON & STEEL CO LTD
HENAN SHEN HUO COAL INDUSTRY
& ELECTRICITY POWER CO LTD
HENAN SHUANGHUI INVESTMENT
& DEVELOPMENT CO LTD
HONG YUAN SECURITIES CO LTD

HUALAN BIOLOGICAL ENGINEERING INC

HUAWEN MEDIA INVESTMENT
CORPORATION

HUBEI GUANGJI PHARMACEUTICAL CO LTD
HUBEI YIHUA CHEMICAL INDUSTRY CO LTD

HUNAN TV & BROADCAST
INTERMEDIARY CO LTD

REAS (REFEXR)

BB (94.46%) (&)
HEl (94.46%) (&)

B UBS AGRTHWERES
UTSEELTRE

B H(38.89%) (&)

o I e 3 A R 0 A PR
—RIEH O A A 7
G PR I AR 0 A R )
1L T RO TR A B )

TR A S B AR A PR
TR R BB 0 RE R A R

T TR B R B A IR
JEE D T A 0 R
B LR J A R EAE A 7
FRECRE BB 13 A R )
0 5 5 A A

A0 P AR R A R

A0 P D A A A R
R S A A

R Y TR A A A

3 ] PG5 5 P AR A TR )
01T S R A R
WAL EAAL TR0 A PR )

101 Pl R A A PR

Holdings

35,700
36,400
86,800
23,800

60,200

50,400

32,200
18,200
37,800
21,000
176,400

25,480
14,000
23,800
13,440
37,800

9,800
21,000

14,000

Base
Securities
Maturity
Date

El RS
HHA

22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015

22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015

Market
value
HKD

miE
BT

375,203
626,265
824,411
324,249

1,298,197

290,353

238,146
383,977
523,813
266,484
755,310

487,976
808,716
398,364
693,708
220,708
100,708
305,721

249,590

% of
NAV
HEE
#E
Bt
(%)

0.29
0.49
0.65
0.25

1.02

0.23

0.19
0.30
0.41
0.21
0.59

0.64
0.31
0.55

0.17
0.08
0.24

0.20

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE

—17 -
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—RAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY UBS AG

TRACKED WITH BELOW UNDERLYING
LISTED EQUITIES (38.89%) (CONTINUED)

HUNAN VALIN STEEL AND WIRE CO LTD

HUOLINHE OPENCUT COAL INDUSTRY
CORPORATION LTD

JIANGLING MOTORS CORP LTD

JIANGSU WUJIANG CHINA EASTERN
SILK MARKET CO LTD

JIAOZUO WANFANG ALUMIMUM
MANUFACTURING CO LTD

JILIN AODONG MEDICINE INDUSTRY
GROUPS CO LTD

JIZHONG ENERGY RESOURCES CO LTD

LEAGUER STOCK CO LTD

LIAONING HUAJIN TONGDA
CHEMICALS CO LTD

LUZHOU LAOJIAO CO LTD

MILORD REAL ESTATE DEVELOPMENT
GROUP CO LTD

NORTHEAST PHARMACEUTICAL
GROUP CO LTD

NORTHEAST SECURITIES CO LTD

OCEANWIDE CONSTRUCTION
GROUP CO LTD

QINGHAI SALT LAKE POTASH

SEARAINBOW HOLDING CORP

SGIS SONGSHAN CO LTD

SHANDONG CHENMING PAPER HLDGS LTD

SHANDONG DONG-E E-JIAO CO LTD

REAS (REFER)

BB (94.46%) (&)
HEl (94.46%) (&)

B UBS AGRTHERES
UTSEELTRE
B (38.89%) (&)

B0l S A A T A PR )

TR 5% o B R KSR A R
TLE R A R A 7

TRk ST B S5 48 0 i 5 B A B8 1)
S BT RS A IR

HMHBORAE S B A A )
SR AEIR A A PR
H & B A A F

BRTE G (L TR A IR ]
T 2 2 B A R

2 B SR A R

A 3 S R 4 2
HAL I A

i BRI R A R A
1 S0 S A A 1 A R )

MU A2 (EEIR) I A A W)
TR SR SR 1) A R
LRI AR5 BB A IR A )
Ly SR T R P 5 A R )

Holdings

43,400

10,080
7,000

36,400

12,600

22,400
15,400
12,600

28,000
30,800

71,140

7,000
8,400

21,000
18,200
26,600
50,400
37,800
23,800

Base
Securities
Maturity
Date

El RS
HHA

22/01/2015

22/01/2015
22/01/2015

22/01/2015

22/01/2015

22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015

22/01/2015

22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

Market
value
HKD

miE
BT

185,830

196,969
144,414

195,531

244,250

681,850
392,042
103,978

248,500
995,092

276,250

121,525
222,996

192,915
813,294
254,713
204,032
279,563
944,955

% of
NAV
HEE
#E
Bt
(%)

0.54
0.31
0.08

0.20
0.78

0.22

0.10
0.17

0.15
0.64
0.20
0.16
0.22
0.74

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
FERERE I — S B R A BCRBU S AT A TR (B (R @RI HERE - SR 2 s &
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as at 30th June 2010
WoF—RAEAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY UBS AG
TRACKED WITH BELOW UNDERLYING
LISTED EQUITIES (38.89%) (CONTINUED)

SHANDONG HAIHUA CO LTD

SHANDONG JINLING MINING CO LTD
SHANGHAI KEHUA BIO-ENGINEERING CO
SHANGHAI SIYUAN ELECTIC CO LTD

SHANTUI CONSTRUCTION
MACHINE CO LTD

SHANXI TAIGANG STAINLESS

SHANXI XISHAN COAL &
ELEC POWER CO LTD

SHENYANG INGENIOUS DEVELOPMENT CO
SHENZHEN AGRICULTURAL PRODUCTS CO

SHENZHEN AIRPORT CO LTD

SHENZHEN DEVELOPMENT BANK CO LTD
SHENZHEN ENERGY INVESTMENT CO LTD
SHENZHEN KAIFA TECHNOLOGY CO LTD

SHENZHEN OVERSEAS CHINESE
TOWN HOLDINGS CO LTD

SHENZHEN ZHENYE (GROUP) CO LTD

SHENZHEN ZHONGIJIN LINGNAN
NONFEMET CO LTD

SICHUAN NEW HOPE
AGRIBUSINESS CO LTD

SUNING APPLIANCE CO LTD

SUNING UNIVERSAL CO LTD

BB (94.46%) (&)
HEl (94.46%) (&)

B UBS AGRTHERES
UTSEELTRE
Bt (38.89%) (&)
Ly U A JBE A5 PR
Ly SR T E TR O A PR W)
R A TR R A
L R R A R )

Ly T AR P A R )
ULy 7 B A A 0 A R )

L7 G L A4 P A R )
Bl S B R AL I AT PR )
TR I 2 i B A PR A
NG e A7 A )

NG R AT LI A R )
TR BE IR B I 0 PR
RN B B8 B B A 0 A7 PR )

NGB0 A PR v
IR () B A R

G @A Q2RO A A
U VR A B R S A A R

B A A
BB A A

Holdings

25,200
11,200
16,800
11,200

28,000
98,000

69,160
43,400
22,400
30,800
124,600
28,000
25,200

61,600
27,300

45,570
16,800

180,600
28,000

INVESTMENT PORTFOLIO (UNAUDITED)
REMS (REFR)

Base
Securities
Maturity
Date

El RS
HHA

22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015

22/01/2015
22/01/2015

22/01/2015
22/01/2015

Market
value
HKD

miE
BT

149,100
165,667
282,506
326,102

350,952
572,205

1,437,575

182,452
406,320
184,631

2,502,661

305,176
306,048

776,891
161,525

674,057

163,487

2,362,062

276,838

% of
NAV
HEE
#E
Bt
(%)

0.12
0.13
0.22
0.26

0.28
0.45

1.13
0.14
0.32
0.14
1.97
0.24
0.24

0.61
0.13

0.13
1.86
0.22

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

FERERE S5 — Sy R A R BUI S AT A TR (45 (AR R HERE - S5 2 Bl
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INVESTMENT PORTFOLIO (UNAUDITED)

as at 30th June 2010
WoF—REAA =T

INVESTMENTS (94.46%) (CONTINUED)

CHINA (94.46%) (CONTINUED)

BASE SECURITIES ISSUED BY UBS AG
TRACKED WITH BELOW UNDERLYING
LISTED EQUITIES (38.89%) (CONTINUED)

TAIYUAN COAL GASIFICATION CO LTD

TANGSHAN JIDONG CEMENT CO. LTD.

TCL CORPORATION

TIANJIN JINBIN DEVELOPMENT CO LTD

TIANJIN TEDA CO LTD

TONGLING NONFERROUS METALS
GROUP CO LTD

WEICHAI POWER CO LTD

WEIFU HIGH-TECHNOLOGY CO LTD

WULIANGYE YIBIN CO LTD

XI"AN AIRCRAFT INTERNATIONAL CORP

XIANDAI INVESTMENT CO LTD

XINJIANG GOLDWIND SCI & TECH CO LTD

XINJIANG ZHONGTAI CHEMICAL CO LTD

XINXING DUCTILE IRON PIPES

XJ ELECTRIC CO LTD

YANTAI CHANGYU PIONEER WINE CO LTD

YUNNAN ALUMINIUM CO LTD

YUNNAN BAIYAO GROUP CO LTD

YUNNAN COPPER INDUSTRY CO LTD

REAS (REFEXR)

BB (94.46%) (&)
HEl (94.46%) (&)

B UBS AGRTHWERES
UTSEELTRE
B H(38.89%) (&)
RIFEHE A R 7]
J AL B K R A B )
TCL 4 B 1 A1 PR/ )
THE VR R MR A PR )
RHFEE 0 A A )

A 05 4 B R R A 7
5B ) B A7 A W)

AT R BB A R
TR A IR A

9 % TR PR A 2 S A PR
BRBE R DA R AR

R R B A R
AR AR AL S A R
AR DA RA R

A TE SR A A

T 2 A 8 R O A R
M ERD AR

T AR AR A
T R HRA A

Holdings

11,200
29,400
95,200
58,800
46,200

26,600
12,600
16,800
79,800
50,400
12,600
47,040
14,000
45,500
12,600

2,800
25,200

8,400
26,600

Base
Securities
Maturity
Date

El RS
HHA

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015
22/01/2015

Market
value
HKD

miE
BT

174,386
501,251
407,628
270,081
374,059

441,088
887,735
261,579
2,211,654
565,011
241,307
838,623
271,928
325,884
379,617
256,348
225,612
620,597
544,630

% of
NAV
HEE
#E
Bt
(%)

0.14
0.39
0.32
0.21
0.29

0.35
0.70
0.21
1.74
0.44
0.19
0.66
0.22
0.26
0.30
0.20
0.18
0.49
0.43

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES

EEHEEIE — BB EE ACREBLA AT AE TR (L5 (EORIRR) 58 eHEE
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INVESTMENT PORTFOLIO (UNAUDITED)
REMS (REFX)

as at 30th June 2010
WoF—REAA =T

Base
Securities Market
Maturity value % of
Holdings Date HKD NAV
HEE
FE
Hip® % WwE HIE
BRE FHA BT (%)
INVESTMENTS (94.46%) (CONTINUED) BB (94.46%) (&)
CHINA (94.46%) (CONTINUED) HEl (94.46%) (&)
BASE SECURITIES ISSUED BY UBS AG M UBS AGR{THERES
TRACKED WITH BELOW UNDERLYING UTSEELETRE
LISTED EQUITIES (38.89%) (CONTINUED) 3t (38.89%) (&)
ZHEJIANG NHU CO LTD WL A U A PR 7,280 22/01/2015 213,667 0.17
ZTE CORPORATION o B TR A R A 60,900 22/01/2015 1,341,739 1.05

49,473,518 38.89

Total Investments REHE 120,149,972 94.46
Other Net Assets HttEEFE 7,051,556 5.54
Total Net Assets BEEFE 127,201,528 100.00

Total Cost of Investment REMR AT 155,780,564

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEE R — A BEE A BCKBU SRR TH (G4 (EORERY) SRS - SR 2 s ) -
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STATEMENT OF MOVEMENTS IN PORTFOLIO HOLDINGS (UNAUDITED)

as at 30th June 2010
W _FE—FFEANH=1H

BASE SECURITIES ISSUED BY
CITIGROUP GLOBAL
MARKETS HOLDINGS INC.
ROYAL BANK OF SCOTLAND
N.V., LONDON BRANCH
UBS AG

Total Investments

Other Net Assets

Total Net Assets

REMASBE R (REFER)

HAUATHERITHERE S
CITIGROUP GLOBAL
MARKETS HOLDINGS INC.
ROYAL BANK OF SCOTLAND
N.V., fw#onts
UBS AG

HtEEFE

HWEEFE

% of

NAV

30th June 2010
HEEFEBDL (%)
—¥-¥FAA=1H

50.01
38.89

94.46

100.00

BASE SECURITIES-FINANCIAL DERIVATIVE (INCLUDING BUT NOT LIMITED TO WARRANT, A NOTE OR PARTICIPATION
CERTIFICATE) WHICH TRACKS THE PERFORMANCE OF A SHARES
HEEE R — A B EE A BCKBUI G R TH (R (EORERRS) SRR - SRRl 2 s ) -
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PERFORMANCE RECORD (UNAUDITED)

RALH (REER)
Net asset value per unit
BENEEFE

Lowest Highest
BIK BS
HKD HKD
BT BT

26th January 2010 to 30th June 2010 SR -RFE-HFARNHEE
e AV = = 29.9298 39.7580
30th June 2010
—E-THFXA=1+H
HKD
BT
Total net asset value BEEFE 127,201,528
Net asset value per unit BENEEFHE 29.9298
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REPORT ON INVESTMENT OVERWEIGHT
RELEE MBS

The CICC-SZSE 100 Index Tracker is permitted to overweight certain of the reference Index Shares of the Base Securities
relative to the relevant Index Shares’ respective weightings in the SZSE100 Index on the condition that the maximum extra
weighting in any reference Index Share will not exceed four per cent under normal circumstances or such other percentage
as determined by the Manager after consultation with the SFC.

The Manager confirmed that the CICC-SZSE 100 Index Tracker has complied with this limit during the period from 26th
January 2010 to 30th June 2010.

T TR 100 4 B L i R < M v S LB R R 1 BE S8 208 PR UK LU N o B AT B 0 OB O A B TE TR 100 95 BOIT G Y
PO 2 o (R PR 7E IE 61 DT A AT 22 25 5 BB 03 19 e 80 B A0 LU EE AN A8 77 20 2 D > M S o o R < A LA R 0 B
BRI EN AL T 2 -

BRSPS RE 1005 M E RGN —F -FF A P AHEFE -FEAN =+ H RS IIERS -
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HOLDINGS OF COLLATERAL
BEHEmBFERR

Pursuant to the SFC’s Guidelines for regulating Index Tracking Exchange Traded Funds, we are presenting the holdings of
collateral as following:-

As 30th June 2010, the CICC-SZSE 100 Index Tracker is only holding Hong Kong stocks as collateral. The collaterals are
provided from The Royal Bank of Scotland N.V., London branch and UBS AG, acting through its London branch. As the
date, the CICC-SZSE 100 was 73.05% covered by the collaterals.

AR e B 1) BRSO S T R W R R S . BE B BAHEM R AR T

CERAENH S H > R 100 58T A SRR A A W I AR A KA & o K4 5 B The Royal Bank of Scotland
N.V. 35317 X UBS AG CGEM HAME I 7479) $24 o AF%H > PE U 100788 T FE 419 73.05% 52 HEAF 5 (R E -
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MANAGEMENT AND ADMINISTRATION
BEERITE

Manager

China International Capital Corporation
Hong Kong Asset Management Limited

29th Floor, One International Finance Centre,

1 Harbour View Street, Central,

Hong Kong

Directors of the Manager
Dr. Zhu Yong

Mr. Han Wei Qiang

Mr. Yao Lei

Trustee and Registrar

HSBC Institutional Trust Services (Asia) Limited
1 Queen’s Road Central,

Hong Kong

Service Agent

HK Conversion Agency Services Limited
2nd Floor,

Vicwood Plaza,

199 Des Voeux Road Central,

Hong Kong

Listing Agent

China International Capital Corporation
Hong Kong Securities Limited

29th Floor, One International Finance Centre,

1 Harbour View Street, Central,

Hong Kong

Legal Adviser to the Manager
Baker & McKenzie

Solicitors

14th Floor, Hutchison House,
10 Harcourt, Central,

Hong Kong

Auditor

KPMG

8th Floor, Prince’s Building,
10 Chater Road,

Central,

Hong Kong

Any opinion contained in this Interim Report (if any)
reflects the Manager’s view as at the date of this report
and is subject to amendment(s) without notice. The
information contained in this Interim Report does not
constitute recommendation nor is it intended to provide
any investment advice. Investors should refer to the
Prospectus of the CICC-SZSE 100 Index Tracker for
further details (including but not limited to risk factors,
fees and charges and other important information) by
visiting the website www.cicc.com.cn/etf.

Issued by China International Capital Corporation Hong
Kong Asset Management Limited, the Manager of the
CICC-SZSE 100 Index Tracker.
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