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HrE R 7,370,272.35 68,808,098.43 76,178,370.78
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B f5t
MNATHEFE H 2K - - - 1,068,959.45 1,068,959.45
AT ] 3K - - - 546,077.09|  546,077.09
AT N S - - - 89,894.95) 89,894.95
MATFEE 7 - - - 17,979.00 17,979.00
HoAth A7 £5 - - - 79,333.41 79,333.41
1,802,243.9
ffit Tt - - - 1,802,243.90,
0
| B B 7,370,272.35 - 41 67,005,854.53| 74,376,126.88
AR
2018 4 12 A 31 1EMA 1-5 4F 5% AR &t
H
i
AT 4,531,480.05 - - 4 4,531,480.05
e - - 4| 71,820,958.47| 71,820,958.47|
INELgil - - - 56.95 56.95
MR R - - - 194.02 194.02
A HR D R - - - 19,176.56 19,176.56
HrE Rt 4,531,480.05 - 41 71,840,386.00 76,371,866.05
B £5t
AT T[] 3K - - 4 100,336.00 100,336.00
AT N S - - 4 99,405.18 99,405.18
MNATHEE B . - 4 19,881.07 19,881.07,
HoAth 471 451 - - 4 349,167.43 349,167.43
ffit Tt - - - 568,789.68| 568,789.68
) 2R AU B B 4,531,480.05 - 1 71,271,596.32 75,803,076.37

T RAFRAARIE G KA SOE,  IFH% A Z0E A 3 FOHE Oy H B H

B LI,

6.4.13.4.1.2 F 2 XK FIBURAE AT
T 20194 6 A 30 H, AEERFFELHMEMFFIRT (2018 4F 12 A 31 H: [F), HbihiiznHl=x
FE VB T B KRN (2018 4F 12 H 31 H: ).

IR BN T AR g

6.4.13.4.2 AMC XK

NI AR A& Fi5 < L 23 SO BOROKR B gt B DR AT R AR i A AL e s O XU . Ak <
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R KT U EERUE S B € 2019 SR TR

FEA BLARCIKASAL TN R k- di i) 57 A6 £

H X AR B AN Sk~ F AT A

DR A AE A SR AN RS, o A i 4 ) 2k 4 BN

6.4.13.4.2.1 AN XS; i
Az NRmoo
ZINCER S
201946 30 H
T H
EN wm oA T A
&t
ENRT e AR ENRT
PLAN T Y
="
BT 13,945.81 3,720,961.44 | 2,931,743.79 6,666,651.04
f_\A ‘,/EE\ = 7%
;5” SRy - 51,826,523.64 | 16,447,547.51 68,274,071.15
Mgl - 228,057.99 161,336.26 389,394.25
HrEATh 13,945.81 55,775,543.07 | 19,540,627.56 75,330,116.44
PLAN T Y
15t
7 ASHIE 2575
BLRIER S : 1,068,959.45 . 1,068,959.45
A
ik Tie=any - 1,068,959.45 - 1,068,959.45
FrE R AN
RS e 195 13,945.81 54,706,583.62 | 19,540,627.56 74,261,156.99
i
AEER
2018412 H31H
T H
VN HE oA A \
&1t
TeENRT e NR TeENRT
PLAN T Y
yﬁ\—e—
AT 14,893.83 1,570,860.79 | 2,133,859.82 3,719,614.44
D Y=t d
;%ﬁﬁ”ﬁ”‘ 181.46 5289754157 | 18,923,235.44 71,820,958.47
Mgl - 56.95 - 56.95
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et 15,075.29 54,468,459.31 | 21,057,095.26 75,540,629.86

LS T T4 )

1 f5t

T XU i 45 15,075.29 54,468,459.31 | 21,057,095.26 75,540,629.86

El

6.4.13.4.2.2 AN XS FI8UR A AT
B % BRI R LU HeAt T 32 T AR AN A

X =R H 3L 4 8 i E R
FH S RS A B 1 A5 2] M4 (A NRMAEIT
N AR R
20196 A30H 2018 /£ 12 A 31 H
B A AR AR T FHE 5% ¥ hngy 371 Hme) 378
B A mAR AR HIZ{E 5% b2y 371 b2y 378
6.4.13.4.3 HARMAE XS

HCAbAY M JRURSE R i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ALV 3 LASK
RIS ks R R AR T A AR D Bl R XURG: o A3k 4 2 AR08 THIEZR A2 5 I LT B IBESE o T e P JHC Al
PA KUK T BMIES R AAT AR B S 28 1 DLBCRF R I 2, ] BESRIS T IESF i 4B 1A
i} 2L

AIE Gl R R AT KRS KIRE TR UL ROt 14T B85 W] RERZ e 77
37 A S B R i SO, AR TR, 2 AU . 758 A A g R i XU
W RRIE, JF DLCOREE, XGRS - L B LB EAT i E . RIS, AREESKED, 2ih T2
2ot EARARMAE W AT B B LR, DR B OB A . AR e E
NE MGG RO AL, R HEG. B E . SRR AaHTBIE, RIESIRX AT e
AR SRS AU o

NI B BB A I B BRI AR R AR . AT BT A & PR B AMK T 2 5™
[¥1 60%, HAAMIKT 85% MR G R TAER#E. G, B, KE. JEEIEF ISR
AR B MR TR 571K 60%, FHP MK T 85% I BCR B R B TR S8 B,
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SH SRS TR S R R R IX Atk AT 15% ABESR B BBt T AR M S 2R i X T

B4 i B HAE—4E DU RIBUF B MR T LG 3713 E ) 5% RAh, AR RESE A S H
XASE G PTRFA LT A S %, 22 WIa ) 22 Mo B VAR 2 b AT MU &, 45 VaR(Value
at Risk) 5 b 25 Rl i AR i < s PO TR (A XURSE S B g ) e e XU 44T BR B AT 1 o

6.4.13.4.3.1 HAh g KU i A
LA, NRMJG
AR EERER
2019 4£ 6 A 30 H 2018 45 12 H 31 H
T H B ot e SR ot e
VA RN HHE LA VYN R
(%) (%)
s | / H) (%:\44_ rLELn:
;%fﬁ%mﬁ; LS 68,274,071.15 91.80 | 71,820,958.47 94.75
VAN
T oM a et e —IE &
7)%:‘
MG R P — R
YJ,Z:
fir e SRl e — BLIER %
HoAtl
it 68,274,071.15 91.80 | 71,820,958.47 94.75

6.4.13.4.3.2 HABAN#E KU I BBURE T

SE T As XS P Tk S AR HE RN AR B)

201946 H 30 H

Fs AR O P R e s
SR 7= B 4 B P L
WIAH b NRT AT
AH 2 XU AR & ) A8 5 A M AEREE
4b7

2018 £ 12 A 31 H

A GBI HE T 5%

B4z 446

4 m#y 430

MV G B HE T B 5%

/2] 446

T2y 430

6.4.14 F B T EMBM O Hr & THRR T EUR AR EAAREIR
T

5 33 713k 56

=




R KT U EERUE S B € 2019 SR TR

7T /B HEWE
71 HRESE=HEBN
SGirasr. NRMT
RS MR E
5 i L5
75 i H G 6l (%)
1 G 68,274,071.15 89.62
o, 5 g 68,274,071.15 89.62
AR - -
P i - -
PR TR - -
W% - -
[#] 7 WA 2 5T - _
Hdr. fik - -
B SRR - -
4 ST A % - _
Hor, i - -
HATR - _
HARL - _
BGIE . _
5 SEON IR G Rl - -
o S ] ) 1 SN R B 4 ik ] ]
%
Ui ZaN:! - -
AT RN A 4 7,370,272.35 9.68
8 HoAth 25 T % 7= 534,027.28 0.70
9 &1t 76,178,370.78 100.00
72 BIREZSNEF X)) TR EREE 06
Sss. NRmoc
EHx (X)) N E A R E R (%)
o E A 51,826,523.64 69.68
o E S 16,447 547.51 22.11
&1t 68,274,071.15 91.80
7.3 iR BTV RN R T EAE
Sssr. NREmc
Tk 25 N RME oA E T B LR (%)
(EISEr% N 23,453,433.39 31.53
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Tl 8,551,125.77 11.50
O fi 8,044,349.35 10.82
06 751 P 7,957,889.82 10.70
B 6,750,752.08 9.08
A5 R 55 4,428,225.48 5.95
(R 3,777,541.54 5.08
N4 3,079,795.22 4.14
5 b = 810,694.66 1.09
el 722,816.62 0.97,
V5 75 TH B 697,447.22 0.94
Gt 68,274,071.15 91.80)

e PR R A 2 BRAT L5 A5 (GICS)

7.4 BARAEA SHE GBS HE LN TR AR B R 4R

SRERAL: NIRRT

L |am s
€35

IR
(F30)

IEZRAHY

FITEILE
7145

Jit g X
()

g2 (o

AVIRiNIE]

Ak B
FAFE
il (%)

LARGAN
PRECISI
ON CO
LTD

KA

3008 TT

T G5

o
B

7,000

5,986,715.18

8.05

TAIWAN

SEMICO

NDUCTO
R

MANUFA
C

2330TT

HE G

96,000

5,090,205.41

6.84

TENCEN
T
HOLDIN
GSLTD

s TRFZE

700 HK

ik | PEEE

10,700

3,318,798.84

4.46

XINJIAN
G
GOLDWI
ND
SCI&TEC
-H

ENRHL

2208 HK

A

411,342

3,090,123.03

4.15

CHINA
MERCH
ANTS
BANK-H

HREHRAT

3968 HK

it | PEEE

89,000

3,049,385.37

4.10

6 | SUNNY

SETOL

2382 HK

it | HEEE

0¥

33,800

2,399,413.40

3.23
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OPTICAL
TECH

R

CHINA
EDUCAT
ION
GROUP
HOLDIN

S Cllia

839 HK

o ] i

185,000

1,985,392.62

2.67

ZHUZHO
U CRRC
TIMES
ELECTRI
-H

AR

Cikt

3898 HK

o ] i

51,800

1,875,056.87

2.52

CHINA
TRADITI
ONAL
CHINESE

ME

2

570 HK

o [ i

544,000

1,818,433.15

2.44

10

AVICHIN
A
INDUST
RY &
TECH-H

TR

2357 HK

it

B A&

400,000

1,502,459.28

2.02

11

CHINA
MAPLE
LEAF
EDUCAT
IONAL

P HH

1317 HK

it

B A

548,000

1,489,545.87

2.00

12

GALAXY
ENTERT
AINMEN
T GROUP

L

BRI

27 HK

it

Hh A

29,000

1,343,108.87

1.81

13

KINGSO
FT CORP
LTD

SAIE/CES

3888 HK

A

83,000

1,233,899.08

1.66

14

SINOSOF
T
TECHNO
LOGY
GROUP
LT

R
LGS

1297 HK

o ] i

600,600

1,194,011.78

1.61

15

DONGY
UE
GROUP

PR

189 HK

it

Hh A

281,000

1,186,485.41

1.60

16

ANHUI

HEHIFK e

914 HK

i

i

[ it

27,500

1,184,132.32

1.59
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CONCH
CEMENT
CO
LTD-H

FLEXIU
M
INTERC | & /bR | 6269 TT
ONNECT
INC

i E S 58,907, 1,126,523.73 1.51

o

BEIJING
ENTERP
b1z . .
RISES 1 ;ilg% 371 HK HFi | PEEE 272,000 1,110,201.29 1.49
WATER
GR

TRAVEL

SKY e
TECHNO| . 1 696 HK HFi | PEEG 78,000 1,077,231.64 1.45
LOGY = B 2%

LTD-H

cuB
ELECPA| N7} 2231 7TT a8 | PEEE 19,182 1,072,409.37, 1.44
RTS INC

CHINA
CONSTR
UCTION
BANK-H

EEHRIT | 939 HK HFi | PEEG 168,000 994,578.78 1.34

CHINA
MEDICA
L
SYSTEM
HOLDIN
G

BT Z | 867 HK HFi | PEEG 151,000 951,053.21 1.28

SEMICO
NDUCTO
R
MANUFA
CTURIN
G

FutsE PR | 981 HK HFi | PEEG 122,000 933,671.12 1.26

FIT HON

FIT HON

TENG TENG 6088 HK T | PEEFG 331,000 920,089.17 1.24
LTD

AlA
GROUP | IR | 1299 HK | Fi: | hEFE 12,200 904,158.53 1.22
LTD

CHINAS | FH[E % | 354 HK i Hh [ A 266,000 898,519.91 1.2

i
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OFT
INTERN
ATIONA

LLTD

[ Br

27

CIMC
ENRIC
HOLDIN
GSLTD

o525
7

3899 HK

Hh [ A

160,000

886,697.28

1.19

28

CHINA
ORIENT
AL
GROUP
COLTD

R T
M

581 HK

o A 7

202,000

812,049.33

1.09

29

SUNAC
CHINA
HOLDIN
GSLTD

Bl

1918 HK

it

B A

24,000

810,694.66

1.09

30

HUANEN
G
RENEWA
BLES
CORP-H

958 HK

it

Hh [ A

400,000

756,507.60

1.02

31

DAWNR
AYS
PHARM
ACEUTI
CAL
HOLD

IR i il 24

X

2348 HK

o i

588,000

749,998.12

1.01

32

CSPC
PHARM
ACEUTI

CAL
GROUP
LT

FEELE il

1093 HK

66,000

731,525.26

0.98

33

GUANGZ
HOU
BAIYUN
SHAN
PHARM-
H

Hz

874 HK

22,000

682,176.33

0.92

34

SSY
GROUP
LTD

FEILELE S
2]

2005 HK

Hh A

109,448

679,715.82

0.91

35

BENING
URBAN

Bl vt

1599 HK

o ] i

287,000

600,860.56

0.81
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CONSTR
UCTION-
H

36

CHINA
LONGYU
AN
POWER
GROUP-
H

JEIREL )

916 HK

it

Hh A

112,000

493,594.82

0.66

37

E.SUN
FINANCI
AL
HOLDIN
GCO

iz

2884 TT

2y
B

84,152

485,404.69

0.65

38

BEST
PACIFIC
INTERN
ATIONA

LH

e 4 FE
Elive

2111 HK

o [ i

204,000

484,516.73

0.65

39

TECHNO
VATOR
INTERN
ATIONA

LLT

EWESH

1206 HK

Hh A

526,000

462,701.16

0.62

40

CATCHE
R
TECHNO
LOGY
COLTD

A AR

2474TT

HE G

9,000

444,261.52

0.60

41

CHINA
EVERBR
IGHT
GREENT
ECHL

DR
ZR IR

1257 HK

it

Hh A

99,000

442,398.61

0.59

42

DIGITAL

DOMAIN
HOLDIN
GSLTD

By £

547 HK

o [ i

4,390,000

440,234.64

0.59

43

TAIMED
BIOLOGI
CSINC

A2y

4147 TT

HE G

12,000

423,296.37

0.57

44

CITIC
SECURIT
IES CO
LTD-H

HEIES

6030 HK

o ] i

29,500

422,465.51

0.57
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45

CHINA
NATION
AL
BUILDIN
G MA-H

A

3323 HK

o i

69,000

415,771.30

0.56

46

CHANJE
T
INFORM
ATION
TECH-H

k7 3l

1588 HK

o [ i

58,800

413,792.06

0.56

47

CHINA
TAIPING
INSURA
NCE
HOLD

H R

966 HK

o [ i

21,800

400,790.69

0.54

48

CHINA
ELECTR
ONICS
HUADA
TECH

AR
R

85 HK

o ] i

638,000

392,856.16

0.53

49

PW
MEDTEC
H
GROUP
LTD

M 4

i3
=

Zi

1358 HK

it

B A&

445,000

387,534.21

0.52

50

WH
GROUP
LTD

J3 M B

288 HK

it

Hh A

54,500

379,696.44

0.51

51

SPT
ENERGY
GROUP
INC

1251 HK

o ] i

530,000

377,638.04

0.51

52

SHANGH
AIJIN
JIANG
INTL
HO-H

RARTLYAS

2006 HK

it

B A&

264,000

369,246.08

0.50

53

CHINA
RAILWA
Y
SIGNAL
&
COM-H

SREspiH

Jo

3969 HK

o ] i

73,000

364,742.22

0.49

54

SINOPH
ARM

[ 2545

1099 HK

o ] i

14,400

348,345.36

0.47
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GROUP
CO-H

55

PHARM
AESSEN
TIA
CORP

6446 TT

HE G

13,000

347,533.42

0.47

56

SINOPEC
KANTON
S
HOLDIN
GS

934 HK

o [ i

120,000

345,178.58

0.46

57

COSMO
LADY
CHINA
HOLDIN
GSCO

HTTANA

2298 HK

o i

219,000

342,909.06

0.46

58

OBl
PHARMA
INC

4174TT

HE G

9,000

329,452.36

0.44

59

HARMO
NICARE
MEDICA
L
HOLDIN
GS

MBS

1509 HK

o ] i

157,000

281,737.50

0.38

60

CHINA
FOODS
LTD

SHE R

506 HK

it

Hh A

98,000

279,309.64

0.38

61

CONCOR
D NEW
ENERGY
GROUP
LTD

BT RE
Vi

182 HK

it

Hh [ A

840,000

277,092.90

0.37

62

SOFT-W
ORLD
INTL
CORP

itz
=i

5478 TT

o
-1

14,000

228,287.19

0.31

63

GENOVA
TE
BIOTEC
HNOLOG
Y CO

fa

4130 TT

HE G

34,000

217,616.04

0.29

64

MEDIAT
EK INC

R A

2454 TT

HE G

3,000

208,985.94

0.28

65

HUATAI

ERIESF

6886 HK

!
=

[ it

17,200

203,349.24

0.27
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SECURIT
IES CO
LTD-H

66

CHINA
EASTER
N
AIRLINE
S CO-H

;

Pas
I

ZRITN

=

670 HK

o ] i

50,000

202,761.63

0.27

67

CHINA
SOUTHE
RN
AIRLINE
S CO-H

A i

1055 HK

o ] i

42,000

200,984.72

0.27

68

GUANGZ
HOU
AUTOM
OBILE
GROUP-
H

JREEH

2238 HK

A

27,200

199,549.11

0.27

69

HISENSE
HOME
APPLIAN
CES
GR-H

HERH

921 HK

it

Hh A

23,000

191,801.07

0.26

70

CsC
FINANCI
ALCO
LTD-H

HE

6066 HK

37,500

191,655.92

0.26

71

CHINA
TRAVEL
INTL INV|

HK

TR

308 HK

134,000

190,956.59

0.26

72

TPK
HOLDIN
GCO
LTD

TPK-KY

3673TT

o
W

16,578

182,239.27

0.25

73

CHINA
HARMO
NY NEW
ENERGY

AUT

LIRS

3836 HK

A

74,500

173,011.53

0.23

74

SOFTSTA
R
ENTERT
AINMEN

6111 TT

2o s
=L

8,000

166,301.34

0.22
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TINC

75

Cw
GROUP
HOLDIN
GSLTD

ANIERHY
il

1322 HK

it

Hh [ A

618,500

125,680.10

0.17

76

DIGITAL
CHINA
HOLDIN
GSLTD

EPAIERi

861 HK

it

Hh A

32,000

123,574.64

0.17

77

TSAKER
CHEMIC
AL
GROUP
LTD

RN

1986 HK

o ] i

36,500

108,202.58

0.15

78

OURGA
ME
INTERN
ATIONA
L
HOLDIN

Ax

6899 HK

o [ i

167,000

107,239.35

0.14

79

SHANGH
Al
PHARM
ACEUTI
CALS-H

iRy

2607 HK

A

7,100

95,932.20

0.13

80

FUBON
FINANCI
AL
HOLDIN
GCO

RIS
Pty

HIRAF

2881 TT

HE G

9,000

91,547.82

0.12

81

MAANS
HAN
IRON &
STEEL-H

Aty

323 HK

o [ i

26,000

70,900.60

0.10

82

COGOBU
Y
GROUP

400 HK

it

Hh A

37,000

68,675.06

0.09

83

CHINA
TITANS
ENERGY
TECHNO
LO

2188 HK

it

Hh [ A

120,000

66,502.30

0.09

84

WISDOM
SPORTS
GROUP

HEKE

1661 HK

it

o ] i

176,000

63,476.27

0.09
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85

FORGA
ME
HOLDIN
GSLTD

=FERE | 484 HK

Hh A

13,400

57,758.48 0.08

86

WOWPRI
ME it 27127TT
CORP

2,682

46,767.86 0.06

87

CENTUR
Y SAGE
SCIENTI| %% | 1450 HK

FIC
HOLD

276,000

46,129.37 0.06

88

TENWO
w
INTERN
ATIONA | RIEEPR | 1219 HK
L
HOLDIN
G

115,000

38,441.14 0.05

89

PICC
e PN
PROPER| ' ..
VoA PR AR
TY& || 2328HK
CASUAL| ="

A
T | AT

it

Hh & A

1,000

7,415.53 0.01

75 REH AR EE R A EHE AR
7.5 1RTHSEN SAE H A2 G 5™ 15E 290 BRAT 2044 B 28 8L 5 B 48

SRR NRT

R
| adsaix (B0 XA ARG | S E
(%)
SUNAC CHINA
1 1918 HK 803,235.24 1.06
HOLDINGS LTD
GUANGZHOU
2 BAIYUNSHAN 874 HK 697,565.73 0.92
PHARM-H
XINJIANG GOLDWIND
3 2208 HK 594,559.54 0.78
SCI&TEC-H
CSC FINANCIAL CO
4 6066 HK 444,131.70 0.59
LTD-H
CHINA RAILWAY
5 3969 HK 370,232.62 0.49
SIGNAL & COM-H
6 | TSAKER CHEMICAL 1986 HK 205,862.68 0.27
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GROUP LTD

7
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2 SPT ENERGY GROUP INC 1251 HK | 1,526,788.07 2.01
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18 WOWPRIME CORP 2727 TT 195,917.60 0.26
19 COSMO LADY CHINA HOLDINGS CO 2298 HK 145,888.09 0.19
20 SINOPHARM GROUP CO-H 1099 HK 141,617.88 0.19
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A 17 K 0%
Eb ) EL £
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i H FrA AU (hy) i 3 S S AR A L 41
Ry AEE 2
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MasterLink

. - 4,098,291.94 26.62% 5,738.11 50.38% | -
Securities Corp
Morgan Stanley
& Co.

. - 2,575,905.80 16.73% 1,287.97 11.31% | -

International
PLC
Instinet Pacific
L. - 3,200,334.37 20.78% 1,600.88 14.06% | -
Limited
Goldman Sachs
(Asia) Limited
o - 1,075,549.75 6.99% 537.78 472% | -
Liability
Company
Citigroup
Global Market - 2,916,407.95 18.94% 1,458.22 12.80% | -
Asia Limited
Credit
Suisse(Hong - 1,531,203.90 9.94% 765.61 6.72% | -
Kong) Limited
Nomura - - - - -] -
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International
Plc.

CCB
International
Securities
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Limited

BNP Paribas
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g Kong)
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Kong Limited

FIRST
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China
International
Capital - - - - - -
Corporation
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Securities Ltd.
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Corporation
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