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P ATIE 9 B - - 4 11,261,565.00  11,261,565.00
I AT =]k - - - 1,927,899.62 1,927,899.62
A AR - - - 744,750.01 744,750.01
AT 9 - - - 148,950.02 148,950.02
oA 7 57 - - - 107,393.95 107,393.95)
ittt - - 4|  14,190,558.60 14,190,558.60
ESE 3| 110,396,916.65 - 4 506,294,862.75 616,691,779.40
LEFR
2018 42 12 A 31 1L 1-5 4F 54ELE NS it
H
i0aa
BRATAEEK 93,990,559.65 - . 4 93,990,559.65
T oy g gt - - 4 519,958,921.11 519,958,921.11
MRS58 53Kk - - - 9,217,468.53 9,217,468.53
LSRR 2, - - - 1,655.03 1,655.03
Ivalidieil] - - - 56.95 56.95
TS YA ER A R - - - 36,566.41 36,566.41]
%t 93,990,559.65 - 4 520,214,668.03 623,205,227.68
B fiit
S A B [l 3K - - 4 1,450,413.51 1,450,413.51]
AT EE AR - - 4 804,779.22 804,779.22
NATHEE 2 - - 41 160,955.84 160,955.84
NASTAE 5y % - - 4 2566341 25,663.41
HoAth £ 457 - - 4 380,810.91 380,810.91]
it - - - 2,822,622.89 2,822,622.89
2 R B e 93,990,559.65 - 4 526,392,045.14 620,382,604.79

e R FTRNARIEG T LGS SINE, IS LUE A FEHE fr H s8I H 2
BEHETUUNEK,

6.4.13.4.1.2 FIZR R I BURAE ST
T 201946 H 30 H, ABRERFFHRLZ S MEMFAHHTE (2018 4 12 A 31 H: [), HkipFIR
HIAR Bl F A JE 4 08 P C RN (2018 4F 12 H 31 H: A

6.4.13.4.2 ST XS
HME ARG 248 el TR A A Fo B SR SR B G B R AN IE Z AR Bl 0 A AR e sh R ARG . A 4
FA DARCIRA G AR BT MG i, RIAEEAT R BAME XK. AR & e BN
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A 4 (0 AN S HEAT M4

6.4.13.4.2.1 SN X i 0
i NRMoG
ENEF N
201946 30
TiH
ey W HoAh b
At
e AR e ANRT e ART
PLA T 1R B
HATAER 307,407.71 81,446,840.63 762,230.48 82,516,478.82
T oYL - 485,592,329.80 | 31,080,707.72 516,673,037.52
SR - 2,552,226.99 78,517.29 2,630,744.28
SRS, - 0.44 - 0.44
B Al 307,407.71 569,591,397.86 | 31,921,455.49 601,820,261.06
PLAI A 1) S5
AT UE 25375 Bk - 11,261,565.00 - 11,261,565.00
iR &t - 11,261,565.00 - 11,261,565.00
PE = i R AN
307,407.71 558,329,832.86 | 31,921,455.49 590,558,696.06
I8y 5L 11 ¥4 40
AEREER
20184F12A31H
TiH
eV Hh oAl diAh
ait
e ANRT e ANRT e NRM

PLAI A0 1 B 7
BRATAER 4,419,867.72 58,347,861.14 | 23,879,230.92 86,646,959.78
TGy M A e 453.66 512,259,464.24 | 7,699,003.21 519,958,921.11
IESCIE 975 5 3K - 9,217,468.53 - 9,217,468.53
LR IS, - 0.48 - 0.48
LY IBEF] - 56.95 - 56.95
oRacann 4,420,321.38 579,824,851.34 | 31,578,234.13 615,823,406.85
PLAI A 1) £ 5
ffiiait - - - -
BrE R AMNCR | 4,420,321.38 579,824,851.34 | 31,578,234.13 615,823,406.85
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I8y T 11 94 40
6.4.13.4.2.2 5L XU FIBURR A 2B
% FiZ BV 2R AAM HoAt 117 3725 B (R R AR
SR AR H P E
M aAR A ARMT D)
2 R AR AR 5 KA AEREE
Gl
201946 A 30 H 2018 4£ 12 A 31 H
B A AR AN R T AHE 5% N 2,953 N 3,079
BT Ak AR AN R I AE 5% /%) 2,953 k4 3,079
6.4.13.4.3 H A% R

FLAd AR SR 45 5 i i TR A SO AN BIOR SR B 5 B B T 3 A A RS MCIE A BASR
RTS8 IR 2R AR B T AR 2RI B K AR BB B TESR A 5 O BRI, BT e ) At
IR RS R T S AMIESR AT TR B B LB OLBUR PR F UM, AT BERIE T IE S5 iy b B ARip
BRI o

A HE G O AR P B A R AR, B R RREM AT KRS S KIRAt
KRGO BOWE BB AT 55 RE 50 77 I 25 1 320 O B 2 DR SR T FE M, R P S5 i T
Ho WSS . SRS A il TR WUSACRRRFAIE,  JF DL, X Rk B A B8 B B
EEBIBEAT R E - o FIIS, AR SR e, B T2 WA HT B RN 8 AT B8 7150 B LU 49 R %%,
AR 2 < BT THE BB A9 0 o 3 PR 2 o B TN 5 A 86 6 R UL A OW IR SR8 A AR A, o 43058 S
PEBECE. WRAGUTIBIE, SRED R AR A A KT A K.

A I P B A B P AR AR AR KRS e AN B AR R AL P R SR B LM T 2 4
T 60%, HAPAMET 80% MR B R T &S 14, B s B HAE— £ DL BUR
AT RS T ER 5%, HhIleMEmEE &M, FHRES. NBCRIERE. it
A S HNG O AR S ITRA FIER I SRR, 52 W8 2 M e B 5T 2 & kT
WS R, A% VaR(Value at Risk) 5 bR A 1A i < 1 e (K098 70 (b IS, B I T S oS RSzt
A7 ERERAN 2] o

6.4.13.4.3.1 HAh M #E RB D
EFHAL: ARt
T ENIEPN AEREER
A 2019 £ 6 J 30 H 2018 4E 12 A 31 H
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P i 4
N RME HE A N RME 1 E A
(%) (%)
T o A e — IR P | 516,673,037.52 83.78 | 519,958,921.11 83.81
T 5y M A o Pr— I S R Bt - - 3
T 5y M A b T e — (i A R R - - -
FTAE SRl = — BUIE % Bt - - -
HAh - - -
it 516,673,037.52 83.78 | 519,958,921.11 83.81
6.4.13.4.3.2 E AR #E XS BUR A% 4 B
o T4 T 3N AR XU 52 Tl 5% Ll A FEE (1) AR B
i Bk b3 v LA HoAth T35 A AR AR
PP R H R & P 1 E )
S Az ARMJTTT)
FH I X AR B 1 A2 5 A 4EREE
ST
20194£6 A 30 H 2018 412 A 31 H
b gt FE e T 5% Wy 3,212 W) 2,796
Ml 4 E A B UE R % 5% WY 3,212 W% 2,796

6.4.14 F B T EFM AT SRR BE R AR E R

o

71 IREEHHA L

T RBAGHE

S NRIHIT

hur)
o

|

£

EE- SIS adin]ad
% (%)

1 T A

516,673,037.52

81.90

Hrp: Ei

516,673,037.52

81.90

FHEEIE

Lo

Lt E LR

HERR

I 5 WA R BT
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Hrr: gz

B SRS

BRIATAE AR B

Hrp: mi

Hite

HIR

BUIE

KNIBRE SR E™

Horr IR K SN IR i 9 7

s TH

WRATHE R T & A 110,396,916.65 17.50
HoAh S % = 3,812,383.83 0.60
it 630,882,338.00 100.00

T2 HIARESMER GO WEFHFTTH R AERR 570

ERURAL ARMIT

Ex GhX) ARMHE AR B A LA (%)
o A s 485,592,329.80 78.74
FHE A 31,080,707.72 5.04
&t 516,673,037.52 83.78
7.3 BIREATI 4 R TS
EFisa: ARt
17k 2R A RME 7 BT AHE LA (%)
HRBEAR 137,651,942.47 22.32
Tk 104,266,243.34 16.91
Sfil 56,305,959.02 0.13
0 75 7 P b 46,713,526.21 7.57
i 34,298,867.05 5.56
23 Vg 30,647,398.39 4.97
D 5 ¥ B b 29,283,432.78 475
A 22,687,416.62 3.68
[ELERIE 19,231,707.50 3.12
R 18,186,112.83 2.95
T (E MRS 17,400,431.31 2.82
Gt 516,673,037.52 83.78

e BLE R 2T AL bR (GICS).
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7.4 FIRAEA o E SEERTRE B/ NER TR PR BRI

EEEAL NRTTT

AR N
(#30)

AR
(Hh32)

EZRAARY

JIEE
1%

PR E xR
(H[X)

e (B

D>

A E

SR e
FRHE L
Bl (%)

ZTE
CORP-H

763 HK

wE | HEEE

1,157,000

22,950,637.28

3.72

FLAT
GLASS
GROUP

Co
LTD-H

6865 HK

Fils | EEE

6,429,000

22,564,783.22

3.66

LARGAN
PRECISI
ON CO
LTD

3008 TT

aw | wEAE

24,000

20,525,598.43

3.33

CHINA
TIAN
LUN
GAS
HOLDIN
GS

1600 HK

Hh [ i

2,482,000

19,584,345.60

3.18

XINYI
SOLAR
HOLDIN
GSLTD

(EBE

968 HK

wE | EEE

5,614,000

19,012,883.27

3.08

PING AN
INSURA
NCE
GROUP
CO-H

o 52

2318 HK

SHEEE

226,000

18,647,736.41

3.02

CIMC
ENRIC
HOLDIN
GSLTD

o 52
7

3899 HK

il | PEEE

3,306,000

18,321,382.55

2.97

TENCEN
T
HOLDIN
GSLTD

gty

700 HK

wilE | P EEE

56,100

17,400,431.31]

2.82

XINJIAN
G
GOLDWI
ND

SCI&TEC]

R

2208 HK

| PEEE

2,232,854

16,773,861.07

2.72
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-H

10

CHINA
CONCH
VENTUR
E
HOLDIN
GS

a3 eIN 4

586 HK

SHEE

688,500

16,715,827.12

2.71

11

SUNAC
CHINA
HOLDIN
GSLTD

fl 1 P

1918 HK

it

SME R

457,000

15,436,977.41

2.50

12

SUN
HUNG
KAI
PROPER
TIES

Wi
F

16 HK

SHEEEA

130,500

15,210,420.98

2.47

13

KINGSO
FT CORP
LTD

Al /CE

3888 HK

i

T E A

970,000

14,420,266.38

2.34

14

SSY
GROUP
LTD

Pa LT S
Ei]

2005 HK

itk

o

2,284,000

14,184,552.69

2.30

15

CHINA
MENGNI
U DAIRY

Co

eLER

2319 HK

itk

SMEE

517,000

13,757,222.66

2.23

16

CHINA
XINHUA
EDUCAT

ION

GROUP

T
HH

2779 HK

I

T E A

5,382,000

13,066,751.13

2.12

17

CHINA
TAIPING
INSURA
NCE
HOLD

H AT

966 HK

ik

SMEE

686,400

12,619,391.24

2.05

18

CHINA
SUNTIE
N
GREEN
ENERGY
-H

WRaE

Lk
HeVn

956 HK

SHEEE

6,386,000

11,572,068.05

1.88

19

CHINA
RAILWA
Y

HEES

3969 HK

RS

o [ i

2,304,000

11,511,864.12

1.87,
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SIGNAL
&
COM-H

20

BENUING
URBAN
CONSTR
UCTION-
H

B

1599 HK

i

v A

5,315,000

11,127,435.10

1.80

21

WH
GROUP
LTD

J3 I E B

288 HK

ik

hE A

1,442,000

10,046,280.18

1.63

22

XINCHE
NGYUE
HOLDIN
GSLTD

LR

1755 HK

I

o [H i

1,352,000

9,978,229.68

1.62

23

CHINA
LIFE
INSURA
NCE
CO-H

[ A

2628 HK

I

h A

562,000

9,511,658.02

1.54

24

SITC
INTERN
ATIONA

L
HOLDIN
GS

= e

1308 HK

SMEE

1,352,000

9,466,830.55

1.54

25

LIVZON
PHARM
ACEUTI
CAL
GROU-H

1513 HK

ik

SMEE

395,100

9,036,395.32

1.47

26

TONGCH
ENG-EL
ONG
HOLDIN
GSLTD

780 HK

i

th [

647,600

8,829,851.15

1.43

27

3SBIO
INC

1530 HK

ik

hE A

675,500

7,974,302.63

1.29

28

SPT
ENERGY
GROUP
INC

e aE IR

1251 HK

SMEEE

10,750,000

7,659,639.45

1.24

29

ZHEN
DING
TECHNO

FRAN-KY

4958 TT

2y

344,000

7,585,863.62

1.23
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LOGY
HOLDIN
G

30

MINSHE
NG
EDUCAT
ION
GROUP
Co

RAEHH

1569 HK

ik

SHEE

5,804,000

7,556,209.03

1.23

31

WEST
CHINA
CEMENT
LTD

74 & 7K e

2233 HK

it

SMEER

6,658,000

7,028,131.54

1.14

32

SEMICO
NDUCTO
R
MANUFA|
CTURIN
G

s E bR

981 HK

SHEEE

885,000

6,772,942.17

1.10

33

CHINA
MERCH
ANTS
BANK-H

3968 HK

ik

o [ i

190,500

6,527,055.21

1.06

34

HUIFU
PAYMEN
TLTD

AR

1806 HK

v [ i

1,666,800

6,275,409.99

1.02

35

CHINA
NATION
AL
BUILDIN
G MA-H

Hh A

3323 HK

itk

SMEEi

1,024,000

6,170,287.10

1.00

36

ZHUZHO
U CRRC
TIMES
ELECTRI
-H

hZEIAG

CER

3898 HK

il

o [

169,600

6,139,182.33

1.00

37

PICC
PROPER
TY &
CASUAL
TY-H

AR
7= (0%
R R

A

2328 HK

itk

SMEE

808,000

5,991,751.31

0.97

38

CRRC
CORP
LTD -H

i H 7

1766 HK

i

i

1,032,000

5,927,993.55

0.96

39

HAICHA

BT

2255 HK

it

i

5,067,000

5,749,836.01

0.93
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NG
OCEAN
PARK
HOLDIN
GS

>
=

40

COFCO
MEAT
HOLDIN
GSLTD

TR

1610 HK

itk

SMEEi

2,396,000

5,479,929.94

0.89

41

PRECISI
ON
TSUGAM
I CHINA
CORP

HELHUAR
S

1651 HK

I

i

737,000

5,426,349.85

0.88

42

CHINA
MAPLE
LEAF
EDUCAT
IONAL

P HE

1317 HK

ik

SMEE

1,948,000

5,294,955.03

0.86

43

TSAKER
CHEMIC
AL
GROUP
LTD

P

1986 HK

itk

SMEERG

1,682,500

4,987,694.19

0.81

44

COSCO
SHIPPIN
G
ENERGY
TRAN-H

1138 HK

SHEE

1,080,000

4,389,151.54

0.71

45

GUANGZ
HOU
AUTOM
OBILE
GROUP-
H

2238 HK

ik

o [

450,000

3,301,363.98

0.54

46

SHANGH
Al
JUNSHI
BIOSCIE
NCE-H

pERERY|

1877 HK

it

i

118,000

3,103,616.41

0.50

47

KUNLUN
ENERGY
COLTD

BRI

135 HK

I

o

518,000

3,103,071.02

0.50

48

KINGDE
E

U I B

268 HK

ik

SMEE

412,000

3,062,448.32

0.50
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INTERN
ATIONA
L SFTWR

49

HONG
KONG | _ ..
EXCHAN éﬂi}?% 388 HK

GES &
CLEAR

wE | HEEE

12,400

3,008,366.83

0.49

50

TAIWAN

SEMICO

NDUCTO
R

MANUFA
C

ERLEN 2330 TT

56,000

2,969,245.67,

0.48

51

GEELY
AUTOM
OBILE | HAIR% | 175HK
HOLDIN
GSLT

ik | PEEG

248,000

2,914,559.88

0.47,

7.5 MG B ERRASHERTS)
7.5. 1R EN SHHE BT E B 7= 1 E 2% B AT 204 FIA 253 5 B 4

SR ARG

A
FPs AF TR (B0 EFFAEY AR FARE | B ELS

(%)
1 SUN HUNG KAI PROPERTIES 16 HK 44,977,791.63 7.25
2 ZTE CORP-H 763 HK 43,436,412.52 7.00
3 | XINJIANG GOLDWIND SCI&TEC-H 2208 HK 30,228,830.34 4.87
4 CHINA MERCHANTS BANK-H 3968 HK 28,137,978.41 4.54
5 CHINA LIFE INSURANCE CO-H 2628 HK 27,919,029.33 4.50
6 LARGAN PRECISION CO LTD 3008 TT 27,421,672.25 4.42
7 HUADIAN POWER INTL CORP-H 1071 HK 24,469,765.28 3.94
8 KINGSOFT CORP LTD 3888 HK 23,926,245.43 3.86
9 CHINA RESOURCES CEMENT 1313 HK 23,469,023.53 3.78
10 WH GROUP LTD 288 HK 22,534,657.02 3.63
11 CHINA EVERBRIGHT INTL LTD 257 HK 19,465,474.82 3.14
12 XINYI SOLAR HOLDINGS LTD 968 HK 19,192,523.25 3.09
13 HUATAI SECURITIES CO LTD-H 6886 HK 19,034,021.79 3.07
14 TENCENT HOLDINGS LTD 700 HK 18,733,139.32 3.02
15 | CHINA UNICOM HONG KONG LTD 762 HK 18,236,078.95 2.94
16 SINOTRUK HONG KONG LTD 3808 HK 17,936,336.38 2.89
17 CHINA COMMUNICATIONS 1800 HK 17,883,588.08 2.88
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CONST-H
GUANGZHOU AUTOMOBILE
18 2238 HK 17,586,174.54 2.83
GROUP-H
19 ASM PACIFIC TECHNOLOGY 522 HK 17,062,313.44 2.75
20 | HUANENG RENEWABLES CORP-H 958 HK 16,892,366.74 2.72
CHINA CONCH VENTURE
21 586 HK 16,864,854.73 2.72
HOLDINGS
22 |CHINATAIPING INSURANCE HOLD 966 HK 16,195,940.56 2.61
23 |PING AN INSURANCE GROUP CO-H| 2318 HK 15,874,836.39 2.56
24 |KINGDEE INTERNATIONAL SFTWR 268 HK 15,638,970.90 2.52
25 | CHINA EASTERN AIRLINES CO-H 670 HK 15,435,114.57 2.49
26 CRRC CORPLTD -H 1766 HK 14,713,743.96 2.37
27 AIR CHINA LTD-H 753 HK 14,525,164.80 2.34
LIVZON PHARMACEUTICAL
28 1513 HK 14,399,708.73 2.32
GROU-H
29 SSY GROUP LTD 2005 HK 13,916,859.93 2.24
30 KUNLUN ENERGY CO LTD 135 HK 13,882,081.33 2.24
31 CHINA MENGNIU DAIRY CO 2319 HK 12,928,314.15 2.08
32 3SBIO INC 1530 HK 12,904,529.80 2.08

T AT SN A ¥ 42 S S AT A CORBS A S LURES ) 181, A5 B RAE 5 B o

7.5. 2R 732 H S BB TR S 3 7 18 H 200 BT 2045 BUA a5 B¢ 3 B4

EEEAL NRTTT

_ o o sy | RES
F5 WNAE TR (I UEFRARAD N B 1HE e
&R

(%)
1 CRRC CORPLTD -H 1766 HK | 40,503,326.01 6.53
2 SUN HUNG KAI PROPERTIES 16 HK 29,579,310.42 4.77
3 CHINA MERCHANTS BANK-H 3968 HK | 28,721,188.48 4.63
4 CITIC SECURITIES CO LTD-H 6030 HK | 28,416,585.93 458
5 CHINA TOWER CORP LTD-H 788 HK | 27,668,773.77 4.46
6 HAITONG SECURITIES CO LTD-H 6837 HK | 26,577,211.99 428
7 XINJIANG GOLDWIND SCI&TEC-H 2208 HK | 23,292,986.89 3.75
8 YICHANG HEC CHANGJIANG PHA-H 1558 HK | 21,925,863.80 3.53
9 HUADIAN POWER INTL CORP-H 1071 HK | 21,854,674.64 3.52
10 HUATAI SECURITIES CO LTD-H 6886 HK | 21,828,955.27 3.52
11 KUNLUN ENERGY CO LTD 135 HK | 21,358,378.46 3.44
12 ZTE CORP-H 763 HK | 21,031,817.10 3.39
13 CHINA RESOURCES CEMENT 1313 HK | 20,640,807.57 3.33
14 WH GROUP LTD 288 HK | 20,163,651.87 3.25
15 CHINA LIFE INSURANCE CO-H 2628 HK | 19,902,120.47 3.21
16 ZHAQOJIN MINING INDUSTRY -H 1818 HK | 19,332,988.87 3.12
17 3SBIO INC 1530 HK | 19,282,588.61 3.11
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18 CHINA EVERBRIGHT INTL LTD 257 HK | 19,256,005.36 3.10
19 CHINA UNICOM HONG KONG LTD 762 HK | 19,049,774.13 3.07
20 HUANENG POWER INTL INC-H 902 HK | 18,549,529.95 2.99
21 SINOTRANS LIMITED-H 598 HK | 18,106,381.77 2.92
22 CHINA TRADITIONAL CHINESE ME 570 HK | 17,467,683.92 2.82
23 SPT ENERGY GROUP INC 1251 HK | 17,020,028.98 2.74
24 SINOTRUK HONG KONG LTD 3808 HK | 16,783,361.81 271
25 CHINA COMMUNICATIONS CONST-H 1800 HK | 16,492,115.66 2.66
26 ZHUZHOU CRRC TIMES ELECTRI-H 3898 HK | 16,425,745.46 2.65
27 HUANENG RENEWABLES CORP-H 958 HK | 15,891,377.27 2.56
28 CHINA RESOURCES POWER HOLDIN 836 HK | 15,728,486.44 2.54
29 ASM PACIFIC TECHNOLOGY 522 HK | 15,668,858.03 2.53
30 CHINA INTERNATIONAL CAPITA-H 3908 HK | 15,571,077.62 251
31 KINGDEE INTERNATIONAL SFTWR 268 HK | 15,069,323.35 2.43
32 KINGSOFT CORP LTD 3888 HK | 14,491,520.53 2.34
33 CHINA MAPLE LEAF EDUCATIONAL 1317 HK | 14,261,551.00 2.30
34 CHINA EASTERN AIRLINES CO-H 670 HK | 14,119,505.01 2.28
35 CHINA RAILWAY CONSTRUCTION-H 1186 HK | 13,712,058.51 2.21
36 AIR CHINALTD-H 753 HK | 13,570,524.88 2.19
37 CHINA MENGNIU DAIRY CO 2319 HK | 13,548,382.69 2.18
38 GUANGZHOU AUTOMOBILE GROUP-H 2238 HK | 12,847,351.98 2.07

Ve AT T2 G HA 42 S ST A CRBZ A S LURAS ) 181, A B B RAE 5 B A o

7.5 3B BHE HISEN BRA B RN B

Bfr: NRMIC
SENFA (R28) B 966,427,141.99
SEHIRN (28 B 1,038,900,979.10
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