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K HEEES M5 5 KRR eI Ak, AT 15% 1SR 51
Bl 2 B AE—E LA MBUR s MR T2

B EM PRI AL, BTN . B E
o SRS RS T REA A K T A% XU o

A3 il 1 BB A B 2 O PR AR At A A DR
[¥1 60%, Mo AT 85% 1 IBEER BE P 5 Bt TE A i

ARG RHE P REERAMET R
. B, KE. KEIEFTHZ SR
B TEEE.

PR T AR SR B X AT 35
TPHFE) 5%, S I ERES RS 6. 17

. Hon.

HAORIE S SRR BEAh, ANk Ak & BN H O AN I 6 i R A AR IE S O 6 S Mt 4%

b E LIS

FEANAS URE, BB AT FE 0T UG EAT PR ER A2 1]

BT ST KU FE B, 045 VaR(Value at Risk)$8Fr %5 46 It A< JE 4 1 s i 7

7.4.13.4.3.1 H A M4 XU O
SEph: NRfT
AHIKR bR
2018 4£ 12 H 31 H 2017 %12 A 31 H
SR B4
i H
P e
N RME N FHE
(ER=A Y] (IER= AL
(%) (%)
A oy Mtk R BT 7 — IR AR R 71,820,958.47 94.75 155,021,109.04 94.69
A8 Gy MG A gt 7 — FE A
T HE R 7 — BUIE
HoAth
At 71,820,958.47 94.75 155,021,109.04 94.69
7.4.13.4.3.2 FoAd A% XU B BUR M 234
1% Bl 25 L e B v DA A M) LAt 117 37 48 B (R AN AR

X5 A e H 2R 4 0 P2 i EL 1)
e (A NRMTIo6)
AR AR

i FH R AR A2 B ) A2 2y
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2018 £ 12 A 31 H 2017412 A 31 H
Mg bb s FE v Tt 5% W%y 430 Hm#y 773
b G L HE T B 5% kb2 430 Wk b2 773

7.4.14 8 B TR A AT SRR 78 2 U i AR IR
1) ARHE

(a) Efh TR SHHETHRIIT%
A AT EEIRTUR R, B A SR E T E R 5 B 2R SR A E TR 1 5

JRRRGE -

BRI ARRBR B B IE R T 3 R B AR
BRI BRER RN B MR B B0 i LR R R PR R R AL
=R AHSRER P B B AN AT R A

(b) FFEERILLA A T R SR T A

(i) %20 EmTH A el

T 2018 4F 12 H 31 H, AFEEFRFA K LLA A T & B IR S)TH N S5 88 ) e Rt 5t o & T
—JZIRIRHN 71,657,482.77 T8, J& T4 R IRINIAREN 163,475.70 76, )& T3 =2 IXIIARE

(2017 £ 12 A 31 H: % —J2X 155,021,109.04 7C, L& B =FEKX).

(i) 24 S 2 e B KA 3
A3 DL 40 JE U2 I AR M 00 2 LM 8 S22 2 D e 5.

XIS A 5 i T SR AN S, 35 B E RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARAIFRATEHR I, AEEAS THEMH EZ 5 WRERH I 225 s R E &
BRAS SO IR R A R R AT 0 2 SCHHESUNER — Rk FFARIE Ak 1A 38 b R B AN rTRL S A\ AEL X
TR RMERIRRRERL, W AR GTIF & S N 28 — R IIE R 5 =2 K

(iii) 28 =2 IR SO E R AR A AR 2 4550
o
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(c) ARRFB:M LA SR ETHE et TH

T 2018 /£ 12 H 31 H, KR L R FrEAEREE

).

(d) ANBLA SR e i ik T
AL SEHHME T B Gl B A 6
EMHZEIR /N

(2) Brasehirfash, #ED

8.1 MIRES T AL

G A5 B F7 I SCR AT A

EHIBLA SEHE TR &

B f5ieaR H AR ik <10 7 2050 B 1) JH A B R 0

BERFHARE

AT«

R 77 (2017 4F 12 H 31 H:

AL, KT AME 5 2 fe

N

i H

X1

P

il (%)

bS8/ igaal 1]

2 B

71,820,958.47

94.04

Horpr WEM

71,820,958.47

94.04

HEEIE
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B 5 SRR

G

[ 5 WAt 5 %

Her: fi
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ERAAT A R AR TR
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g K T B SRR $ 0t 3 4 2018 FAE el
HARL - B
BGIE - .
5 IR G il P - -
Horbre SEWT R A1) 2GR 4k
6 femhig THA - }
7 BATH S J &2 a 1 4,531,480.05 5.93
8 HoAth 25 T % 7= 19,427.53 0.03
9 f=ann 76,371,866.05 100.00
8.2 HIRESNER X)) IEHETHRIPERE 215
Gesr. Nt
Hx (HX) nRNE SR PIEE G (%)
Rl ES S 52,897,541.57 69.78
HhE ST 18,923,235.44 24.96
% [H 181.46 0.00
&1t 71,820,958.47 94.75
8.3 BAIREAT I RN BB TAS
SHesr. Nt
TS5 n R E b7 S R P E ] (%)
= EREAR 25,907,217.64 34.18
Tl 10,979,921.11 14.48
LRAg 9,739,846.47, 12.85
E 00 T VH B 8,995,163.54 11.87
Sl 7,208,844.36 9.51
R 4,182,505.66 5.52
= 2,693,149.66 3.55
REYR 1,637,591.51 2.16
W 5 VH B 476,718.52 0.63
ERan 71,820,958.47, 94.75
: PLEAr SR A ERAT WV 2 AR HE(GICS) .
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8.4 BRI A St E S E S #E LB/ TR A B R 4R

SRURAL: AR TIT

NCIEZR N
(F30)

AR

JIT{EIE
i

Y EER
(H[X)

HE BO

~RME

o 4 %
FAHFE L
7 (%)

LARGAN
PRECISI
ON CO
LTD

KA

3008 TT

o
3

THE G

7,000

5,055,046.31

6.67

TAIWAN

SEMICO

NDUCTO
R

MANUFA
C

2330TT

o
-

96,000

4,862,547.99

6.41

TENCEN
T
HOLDIN
GSLTD

iogiiksliie

700 HK

Hh A 7

10,700

2,943,856.76

3.88

CHINA
MERCH
ANTS
BANK-H

HRRAT

3968 HK

Hh A 7

100,000

2,514,694.00

3.32

XINJIAN
G
GOLDWI
ND
SCI&TEC
H

AR

2208 HK

Hh ] A 7

381,800

2,321,660.13

3.06

CHINA
TRADITI
ONAL
CHINESE
ME

2y

570 HK

it

Hh [ A

544,000

2,173,536.77

2.87

SUNNY
OPTICAL
TECH

SETOL
R

2382 HK

it

Hh [ A i

33,800

2,061,242.98

2.72

ZHUZHO
U CRRC
TIMES

ELECTRI

-H

TR AR

Cikat

3898 HK

o A 7

51,800

1,969,802.74

2.60
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1w
A

TAIMED
BIOLOGI| H###i25 | 4147TT
CSINC

HhE G 51,000 1,895,895.06 2.50

o
)

CHINA
EASTER
N RIS | 670 HK s | PEFEFW | 460,000 1,757,306.72 2.32
AIRLINE
S CO-H

FLEXIU
M
INTERC | & Hb RIS | 6269 TT
ONNECT
INC

HhE G 103,907 1,738,790.27 2.29

o

AVICHIN
A
INDUST | Fhfffif} T | 2357 HK | Fi#k | hEZE# | 400,000 1,724,361.60 2.27
RY &
TECH-H

TRAVEL

SKY

.
TECHNO f;%ﬁ“ 696 HK | #s | &M | 98000  1,721,645.38 2.27
LOGY {EI‘/IL\IWZ%

LTD-H

CHINA
MAPLE
LEAF |MM#E | 1317HK | & | FEAME | 548,000 1,670,948.45 2.20
EDUCAT
IONAL

CHINA
EDUCAT
ION | & | 839 HK it | HEEW | 185,000 1,556,131.20 2.05
GROUP
HOLDIN

DONGY
UE | ARIE4EH| 189HK | &k | PEEMH | 391,000 1,384,080.57 1.83
GROUP

GALAXY

ENTERT

AINMEN| #4555 | 27 HK HHE | P EEE 29,000 1,265,408.04 1.67

T GROUP|
L

cuB
ELECPA| N7t 2231TT 87 | TEEE 23,283 1,260,381.74 1.66
RTS INC

SPT | #EAElE | 1251 HK T | PEEE | 2,722,000 1,132,882.79 1.49
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ENERGY
GROUP
INC

SINOSOF
T
TECHNO| A [E %k
LOGY At
GROUP
LT

1297 HK T | PEEFG 600,600 1,073,541.27 1.42

CHINA
CONSTR
UCTION
BANK-H

ERHIT | 939 HK | P EE 175,000 990,544.10 1.31]

FIT HON| {5 /5%
TENG | J\J\k5% | 6088 HK | FHitt | HEAER 331,000 083,175.26 1.30
LTD Bl

CHINA
MEDICA
L
SYSTEM
HOLDIN
G

B2 | 867 HK wHiE | P EEE 151,000 963,189.14 1.27

CHINA

ORIENT N
AL 58LHK | s | HEEME | 234,000 955.443.53 1.26
GROUP Bl

COLTD

BENING
ENTERP|
ek %

RISES 371 HK T | P EEE 272,000 950,922.34 1.25
£E [
WATER

GR

ANHUI
CONCH
CEMENT| j#i2/KJE | 914 HK s | P E 27,500 915,629.00 1.21
co
LTD-H

CHINAS
OFT

INTERN E‘j?# 354 HK T | P EEE 266,000 906,639.19 1.20
ATIONA -
LLTD

PHARM
AESSEN | Z41EP<% | 6446 TT &89 | PEEE 22,000 862,311.61 1.14
TIA
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CORP

cIMC
ENRIC | 4% 5
HOLDIN Bt

GSLTD

3899 HK H | PEEE 160,000 839,750.08 1.11

KINGSO
FT CORP| &xili%f4 | 3888 HK | FHik | HEFH 83,000 820,333.49 1.08
LTD

BENING
URBAN
CONSTR| 31t | 1599 HK | FHFik | hEEFH# | 342,000 815,076.29 1.08
UCTION-
H

CHINA
NATION
AL | REEM | 3323HK | Fis | RFEAER | 173,000 812,482.74 1.07,
BUILDIN
G MA-H

DAWNR
AYS
PHARM
ACEUTI
CAL
HOLD

ZKEaf2y | 2348 HK i | P EEE 588,000 757,352.23 1.00

5

HUANEN
G
RENEWA
BLES
CORP-H

Ll Bz ok
ﬂéﬁgﬁﬁm 958 HK T | P EEE 400,000 736,008.00 0.97

SEMICO
NDUCTO
R
MANUFA
CTURIN
G

FUS ERPR | 981 HK T | PEEE 122,000 732,240.34 0.97

CHINA
SOUTHE
RN | FEAMi=s | 1055 HK | & | EE® | 172,000 730,926.04 0.96
AIRLINE
S CO-H

|

COSMO
LADY
CHINA | #STHENA | 2298 HK | Fi#: | EAH# | 299,000 723,075.29 0.95
HOLDIN
GS CO
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38

AlA
GROUP
LTD

FFOREE

1299 HK

[ i

12,200

694,826.60

0.92

39

CHINA
TAIPING
INSURA
NCE
HOLD

AT

966 HK

[ i

36,600

689,481.78

0.91

40

CSPC
PHARM
ACEUTI

CAL
GROUP
LT

PEELE Ei

1093 HK

Hh A 7

66,000

653,469.96

0.86

41

SHANGH
Al JIN
JIANG

INTL
HO-H

AR

2006 HK

Hh [ A

362,000

602,650.36

0.80

42

CHINA
RESOUR
CES
LAND
LTD

i it

1109 HK

Hh A 7

22,000

580,219.64

0.77

43

SINOPH
ARM
GROUP
CO-H

1099 HK

it

Hh [ A

20,000

576,539.60

0.76

44

SSY
GROUP
LTD

=

2005 HK

Hh A 7

109,448

556,210.36

0.73

45

CHINA
LONGYU
AN
POWER
GROUP-
H

TR

916 HK

it

Hh [ A

112,000

523,056.35

0.69

46

SINOPEC
KANTON
S
HOLDIN
GS

S AEERLAT

&

934 HK

o 7 7

166,000

504,708.72

0.67

47

SOFTSTA
R
ENTERT

KT B

6111TT

2 i
=R

TG

19,000

486,524.34

0.64
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AINMEN
TINC

48

CHINA
EVERBR
IGHT
GREENT
ECHL

HEDER
o SERINT

1257 HK

[ i

99,000

483,162.97

0.64

49

E.SUN
FINANCI
AL
HOLDIN
GCO

2884 TT

&>
-t

HE G

101,152

456,684.90

0.60

50

CATCHE
R
TECHNO
LOGY
COLTD

SR

2474TT

o
-1

TE G5

9,000

454,853.09

0.60

51

TECHNO
VATOR
INTERN
ATIONA

L LT

RS

1206 HK

Hh [ A 7

526,000

428,619.52

0.57

52

CITIC
SECURIT
IES CO
LTD-H

T F RS

6030 HK

Hh [ A

34,500

408,090.15

0.54

53

CHANJE
T
INFORM
ATION
TECH-H

RS

ISEs& N4

AR 2
Gl

1588 HK

Hh A 7

58,800

405,466.81

0.53

54

CHINA
TRAVEL
INTL INV|

HK

i iR

308 HK

it

Hh [ A

218,000

399,214.24

0.53

55

PW
MEDTEC
H
GROUP
LTD

SH7.

1

i
=

I

1358 HK

o 7

445,000

397,707.18

0.52

56

DIGITAL

DOMAIN
HOLDIN
GSLTD

Hey T

547 HK

it

Hh [ A i

4,390,000

396,191.35

0.52

57

FUBON

2881 TT

2 s
=L

HE G

36,000

380,459.34

0.50
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FINANCI
AL
HOLDIN
GCO

P LAR

HIRAT

58

CHINA
ELECTR
ONICS
HUADA
TECH

STEES
R

85 HK

[ i

638,000

352,179.83

0.46

59

BEST
PACIFIC
INTERN
ATIONA

LH

£ [ B
£l

2111 HK

[ i

204,000

352,127.26

0.46

60

OBl
PHARMA
INC

5

4174TT

o
-1

HE G5

9,000

316,375.59

0.42

61

GUANGZ
HOU
AUTOM
OBILE
GROUP-
H

IR

2238 HK

Hh [ A

39,200

268,250.38

0.35

62

HARMO
NICARE
MEDICA
L
HOLDIN
GS

IESVrg

1509 HK

it

Hh [ A

157,000

246,238.49

0.32

63

CHINA
LOGISTI
CS
PROPER
TY HOL

o
i

1589 HK

o A 7

97,000

245,625.15

0.32

64

CHINA
FOODS
LTD

SRS

506 HK

Hh A 7

98,000

245,581.34

0.32

65

GENOVA
TE
BIOTEC
HNOLOG
Y CO

4130 TT

38,000

241,981.84

0.32

66

HUATAI
SECURIT
IES CO

6886 HK

o ] 7

22,200

241,200.34

0.32
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LTD-H

CONCOR
DNEW | . , . ..
W‘m%ﬁﬁb . N
ENERGY 182 HK FE | PEEE 840,000 228,162.48 0.30
GROUP
LTD

WOWPRI
ME S 2727TT
CORP

HhE G 12,682 224,186.06 0.30

o

SOFT-W
ORLD
INTL
CORP

HE G 15,000 223,720.33 0.30

ﬂ,v
E)

5478 TT

il
=4

TPK
HOLDIN
GCO
LTD

T E SV 19,578 212,403.45 0.28

o

TPK-KY | 3673TT

WH
GROUP | 7iiMEFx | 288 HK T | P EEE 36,500 192,847.24 0.25
LTD

CHINA
HARMO
NY NEW| Fli#75 % | 3836 HK | itk | hEE# 74,500 191,914.09 0.25
ENERGY
AUT

HISENSE
KELON
ELEC
HLD-H

HERE | 921 HK T | PEEE 33,000 166,837.24 0.22

MEDIAT

575 3,000 154,650.05 0.20
EK INC HhE B

o

BERE | 2454 TT

CcW
GROUP | GllisRHk
HOLDIN|  #/%

GS LTD

1322 HK T | PEEE 618,500 125,185.76 0.17

OURGA
ME
INTERN
ATIONA
L
HOLDIN

BEAR 6899 HK | P EEE 167,000 119,986.83 0.16

MAANS
HAN
IRON &
STEEL-H

ARy | 323 HK T | PEEFE 38,000 114,869.82 0.15
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DIGITAL
CHINA
HOLDIN
GSLTD

MONEERE | 861 HK i | hEEE 32,000 101,499.01 0.13

SHANGH
Al
PHARM | LifPEzs | 2607 HK | FiE | HEEE 7,100 99,038.64 0.13
ACEUTI
CALS-H

GOMAJI
CORP | Wk 8472 TT 89 | PEEE 20,000 91,195.24 0.12
LTD

WISDOM
SPORTS | #ZE4AH | 1661 HK T | PEEE 176,000 90,984.61 0.12
GROUP

COGOBU
Y BHESIR | 400 HK H | PEEE 37,000 85,911.41 0.11
GROUP

CHINA
TITANS
ENERGY
TECHNO
LO

2188 HK ik | hE 120,000 71,497.92 0.09

FORGA
ME
HOLDIN
GSLTD

w484 HK T | PEEE 15,100 62,845.45 0.08

CENTUR
Y SAGE
SCIENTI| &R} | 1450 HK | i | EEFME | 276,000 45,947.93 0.06
FIC
HOLD

TENWO
w
INTERN
ATIONA | KIZEPr | 1219HK | & | PEA# | 115,000 38,289.94 0.05
L
HOLDIN
G

PICC
PROPER
TY & | HEIK | 2328HK | FHHE | b EAERE 1,000 7,018.36 0.01

CASUAL
TY-H

PCHOME| M5 E | 8044 TT =9 | HPEeE 184 5,228.23 0.01
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ONLINE
INC
TENCEN
T MUSIC
89 |ENTERT|EilE4%& | TMEUS | £ % H 2 181.46 0.00
AINM-A
DR

8.5 WMEH A A B H A A HERZS)
8.5. 1R T LN\ LA i B & B 13 E 20080 AT 2044 RIAL 32 ¥ B8 WA 40

ERERAL: ANRTIT

R
S| ARSH GO SR AR RASH | P
(%)
XINJIANG GOLDWIND
1 2208 HK 5,059,707.55 3.09
SCI&TEC-H
CHINA NATIONAL
2 3323 HK 3,399,648.33 2.08
BUILD
CHINACITIC BANK
3 998 HK 3,023,081.48 1.85
COR
4 DONGYUE GROUP 189 HK 2,423,742.30 1.48
CHINA MERCHANTS
5 3968 HK 2,012,606.73 1.23
BANK-H
SPT ENERGY GROUP
6 1251 HK 1,802,151.78 1.10
INC
7 | SUNNY OPTICAL TECH 2382 HK 1,766,284.47 1.08
CHINA ORIENTAL
8 581 HK 1,584,665.67 0.97
GROUP CO LTD
CIMC ENRIC HOLDINGS
9 3899 HK 1,554,432.26 0.95
LTD
CHINA MAPLE LEAF
10 1317 HK 1,538,717.80 0.94
EDUCATIONAL
CHINA EDUCATION
11 839 HK 1,406,912.39 0.86
GROUP HOLDIN
CHINA EASTERN
12 670 HK 1,235,841.24 0.75
AIRLINES CO-H
CHINA LONGYUAN
13 916 HK 950,131.41 0.58
POWER GROUP-H
CHINA EVERBRIGHT
14 1257 HK 650,108.98 0.40
GREENTECH L
15 HUANENG 958 HK 601,439.49 0.37
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RENEWABLES CORP-H

INTERNATIONAL

HONG KONG
16 388 HK 444,372.52 0.27
EXCHANGES
JINCHUAN GROUP
17 2362 HK 271,128.84 0.17

T AT G 15 K2 AL e (RS AN IR LRSS B 3181, AN REAHORAS 57 9 M

8.5.2 R THSR th S A t ML B 13 E 200 BR AT 2044 RIAN SR L B8 WA 40

SRERAL: ANRTIT

SIS
AR
S A4 SR B H
=
(%)

1 TENCENT HOLDINGS LTD 700 HK 9,748,566.82 5.95
2 PING AN INSURANCE GROUP CO-H 2318 HK 6,924,921.66 4.23
3 CHINA CONSTRUCTION B 939 HK 4,229,158.83 2.58
4 AIA GROUP LTD 1299 HK 3,809,260.58 2.33
5 LIJUN INTL PHARMACET 2005 HK 3,383,833.01 2.07
6 CHINA MAPLE LEAF EDUCATIONAL 1317 HK 3,088,148.38 1.89
7 TAIMED BIOLOGICS INC 4147 TT 2,906,077.89 1.78
8 CHINA NATIONAL BUILD 3323 HK 2,891,292.75 1.77
9 YANGTZE OPTICAL FIBRE AND-H 6869 HK 2,713,901.73 1.66
10 CHINA CITIC BANK COR 998 HK 2,649,563.45 1.62
11 CHINA MERCHANTS BANK-H 3968 HK 2,479,591.54 1.51
12 TAIWAN SEMICONDUCTOR MANUFAC 2330TT 2,282,632.81 1.39
13 NEW CHINA LIFE INSURANCE C-H 1336 HK 2,020,632.71 1.23
14 XINJIANG GOLDWIND SCI&TEC-H 2208 HK 1,815,639.47 1.11
15 AAC TECHNOLOGIES HOL 2018 HK 1,814,176.52 1.11
16 CHINA SOUTH LOCOMOTI 1766 HK 1,798,061.31 1.10
17 FLEXIUM INTERCONNECT INC 6269 TT 1,656,052.95 1.01
18 PICC PROPERTY & CASU 2328 HK 1,583,454.57 0.97
19 CHINA MOLYBDENUM CO 3993 HK 1,485,521.73 0.91
20 HONG KONG EXCHANGES 388 HK 1,258,367.34 0.77

T AT A S H S RS e RS BN AR LRSS B ) 3181, AN A SR AE 5 9

8.5. 34 2 B H KIS A BRA 5 BB 32 RN B

AL Nt
SENRAS (RAE) R 29,724,973.24
SEHRN (RRAS) B 95,565,420.90
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8.6 MIRZEBIHEHFR SR B HHAS
I AR AR ARFFA 7

8.7 HIAR A S A b 2 B 1 E b K/ A OB 142 B B R A
I AR AR AR A 7

8.8 HIRH A FuMME b 2 B 1 E b K/ B BT 37 SCRAIES R A
AT AR AR I B SRR

8.9 HIAR A FuHME b 2 B 5 E b K/ B BT 42 S RATAE B R A
AT AR IR AT SRLATE R

8.10 IRE A FWME L E SR = E LI KN HEF AT+ 2 S8R A
AEEE ARG RR I A 22

8.11 BrRHEM A MHE
8.11.1 AEMAN, ARELSIEMETTLIEFHRI AT EAREA PRSI RHER, MkaEER
i H AT — N ZBIATFIETT. AT RIS .

8.11.2 AL GBI AT TR B R T, AMFAERTE T & FIUE S ISR i 2 AN B2

8.11. 3FAAR F A B IR B 7= H A
Bhr: NRMIT

5 RS ]l
1| FHRES
2 | MWCIEFRIE A
3 | B 56.95
4 VLK @RIBSS 194.02
5 | il ER K 19,176.56
6 | HAbRIUGK
7 et
8 | HAth
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o | it

19,427.53
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