e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

7 EIRE TN EFFREF B R E S
2019 F£3 4 EFRE

2019412 A 31 H

ReEETHAN: BRELSEHEFRAH
REFEEN: FEBITROAERAA
WEZHHEHB: —O=-0%F—H=+—H



e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

§1 EEER

SEEANWHEE S KEFRUEAIR S BRI A A B BIC 8 iR T IR IR sl KR

e, IR AR SEE

HERR RN S B AR AE A ) ST 9T A

B EFE N EHAT B AR A FIRGE AL &S FME, T 2020 5 1 H 17 HEZ T A
WE A SRS HERIAM B A G EEAR, REERABR AR EICHE. RT

VB B H R -

BE B BN RV DLRSAE H B T J U BT 32 FH 2k

BA .

S, AARIEREE

R RSO ARILAREL I BEBAT XS, BEBH AR B 58 ok SR AT R AT 4 B

EEASE G HH S U .

A S5 BRER T

AR WIE 2019 4 10 A 1 HiEs 12 A 31 Hik.

§2 EL& Wi

H 4> AR ez 36 el g fii 27 (QDIT)
B4 A 002391

A2 5y A% 002391

FegiafErr FLPFF I

B a AN 2016 4£ 3 H 23 H

7 A, < 1 A A

533, 325, 073. 45 i

AT AE ARG A A Rl B, B Aok B Rk &
SR IX ) 2 A B IR LA 2% A5 AR (R o 2 AT

BB H AR
TRERGTF MBS o T35 8™ M 2 il KU ) RT3
T [RINE SR SRR LY 257 L AL R AE R 150 B Wit
AT G AR RS A BRTT I 2 TF A SR, LU AN TR [
B R FHHX LG MBAN T MBCE. IR mEs . &

T PR 70 AT, 8 3 G B 7 AE AN ) [ SRR IX R T




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

H L.

BLF XS 2 R AR S AR R AR AT SRR, AR A
MBUF 6T F ML Al #6 S AN R BT AR Bk 18] A AR X
BERAME T, W A FIZ5F R BT 67 R e &
SRS, FEARIEL BT I B R AT R B . AT AL
LR A R I B B L, SRR 50 10 PR

.

R 95% X 258 3 BT A K [H £5 & 107 48 Bl 6 + 5% X il AR
AT BE E AR AR S R
ARBEE At R4, L TRUII) XUR /K ST T AL o 0 22
TR, WEMNEE, mTRTmyEe, BT
TIF 2545 vl (1 255 UG A5 2 17 S o

JAS A 2 RALE AFEGAIRR T HAMIES:, BT 5 BRI 5 85 BSR40
SRR T BB RS — AR MR A, A FE Gt
THET 8RS 91 3 JXA 58 %5 355 A/ UIE 55 T 7 5% W T TR s 1 31 5% % R
(788

e SL 1 UN e B S I B A 7]

FEFEEAN o [ HRAT AR A IR 7

Bank of China (Hong Kong) Limited

I RAT (i) AR A 7

TR REEE KA 5 A

002391 002393

T IR Je 70 2 3 e ) 43 0

pS¥

453, 358, 168. 35 1 79, 966, 905. 10 11

§3 FEWMFEIIMEEFERI

3.1 EEWMFKHE




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

AL NRMIT

FEW bR

- q=p!
(2019 4 10 H 1 H-2019 & 12 H 31 H)

2 S TuI AT -A

e S uliai-C

1. A S 25 7,298, 704. 10 1, 146, 362. 99
2. A IHF -1, 942, 846. 69 -456, 624. 04
3. I 32) 35 4 3 BAS HA R 3] -0. 0042 -0. 0056

4. BRI B A

536, 817, 593. 06

93, 150, 494. 70

5. WIRE: G AL THE

1.184

1. 165

I Frid e SHR b AR AW BEE 7 B i & 2 - (. B P U 58 5 1)
& TP S B B . ZDRIFR B B . SRRt A ), TE N B SE bR et K
BT sIEeT

2+ AW O S I a fE 2 AR BN . BeEia . AR (NS A~ e EAE B e
THERA R SRS RARA, AR A CSealias in EAS A se i E A2 st -

3.2 HEHERI
3. 2. 1A E RS MR A KR K HE FHLS LB R R s 2 1 LR
1. HZETE-A:

UK | SR | Wt | L
BB " o T s by | 0—© ©—@®
ANt { R
® WEZQ | HIEFO @
TE=1A -0. 34% 0. 14% -1.13% 0. 25% 0. 79% -0. 11%
2. HZEITWEE-C:
. b4 bl s J
FEE KR | E KR | gt #
B B N . T 28 R A OEE) @—®
@ EZQ | HIEEG @
TE=H -0. 43% 0. 13% -1.13% 0. 25% 0. 70% -0. 12%

3.2.2 HESERAEMUREE R EE KRR RS RS
AW S R AR B B ELER
e PRI TTI AR TR R TR R R S



e A RR L TOIS iR RIE SR Rk 4 2019 SR 55 4 T ARl

ST A A 2 5 Y 45 b A WAt 2 ) Sk 3ox EE &

(2016 4 3 H 23 HZ 2019 % 12 A 31 HD
L. g Sl ai A

19.59%

14.69%

e M
o N

2.45%

0.00%

-2.45%
2016-03-23 2016-11-07 2017-06-24 2018-02-09 2018-09-27 2019-05-15 2019-12-31

— R E - — REE|

2. Il -C:

22.04%
19.59%
17.14% AN
14.69%

12.24%

. J AR

4.00% ' p

2.45%
.

0.00%

-2.45%
2016-03-23 2016-11-07 2017-06-24 2018-02-09 2018-09-27 2019-05-15 2019-12-31

— ERETWE-c — WABE|




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

§4 HEAME

4.1 BeZE (RESLE/NH) FHh

w4

B

AR I <5 1) 3k < 22 PR AT PR

GRIAEE EATH

ESF Al £
B

i

AHe g
13k &
23

2017-03-16 -

74

WA, 7 F ISR 5
M, FrAEa Mk
TERUE . P4 BRSO
B R A, b
&0 B PR A F) 4Rl
[T N4 1710 S S P w2
HEZF AT & R S B 5k
=63 N.2016 £ 6 F N
NI i, AR
FEZHPHIE, 2017 4 3
H T AR S e Bk
F I B IR TR B
L FSLH, 2018 4 6
Hig, FRaEEZ 2R
{RETC BRI $5 8 i < P A
G5,

T SEARRERH S ATE AR H s A R g 2 H . BIBLA T HO9HE. SIEZR ML & X
BT 2 GEZAL N RS E BIMNE) AR ILE »

4. 2BEHN LB ) N A 2 e 1R BB W R E AR B R A

p

4. SEE AN R G H N ARSI EEA T EFH LR B

ARG N, AREEHENEST QEFFRREEEER) A RIEAEM A .
PSP A SR SR SR RO E , ARG T B RS ST A0 SR N B AT S P ik 4 B2
77 PRI RIRTIR T, e @A NESR e o, AMAAERZE I EUR AT 55
& [F AR RIS .

4. 40P 5 B
4.4, 1 AP G RRAT 0




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

RAEFEIE R 2 QEFREESEHEAF AT RS HERFEL), AFHE T (B
REEHAMAF AT EHH L), BERBTHASET AN R RE, ZHIITE
T AN LA 5 B . P A5 AEWFTCIAT, W RN A R B AR
WAHAGRMITEE . BERUGIRES, HHRESAT . ML ST ARG EHA
gr 257 FORM RS B R AL S 8] LA P25 B3R =« R BEIATY, AR S5
HEABMREBTT A G IR AT MG, )5 I AR ARAT A R EEF, AGRIE 43 A
ARG RAI B IERMSL A . RN AR PATHRR R R A SBa . WA aams
BB LA, WEH LB N B R, I B BUR AR 7 2
RS AR o SRR SR, AR SATIREI A TSP, BRSO AEEA AT
MG PIATHL . (1D 5P &milss, BEirsitse. HEdise. WhHlnhe. &e
SPATI AR, SCBLRE )N AR SRR A SR L LI AP, (20 5 R
— RSy, WG LR AT W55 R, SRS i AR B AL 4 SR Ahadt
ITH R E iS5 BL A 7] 44 SCGHAT AR S A8, MIHZ KPR 281G 0L AT S LE Al 20 e it
WHEAT 7 BC . 5 AR N EE S BT LB BE, HPAA A GRS, WIS IE G M
W ESST, STA B AR (3 AATRIT Sk 5 mG45 2 i e E I, 5k
B BOFEHIE N . BT A EILRIA iwind B, RATHN TR G, MBENE B AT
RSN PR G HAT — Jl I 8hs, WA R R A G2 BEAUS BG4 L AEH L5
BB, 5 G AT Hebs, AR IR h 2845 R SRR H S BRE A —— X . & e
E/NEIR G BT LG Be, HL AR R4 SGRTG, MIBCBE T e XS B SR R B 2
T, BATA TR B, M T SRR, 2w RS B A FET A A& BT
WA BB ISR 137 BT 32 5 B Rl AT AN AR A TF RATICEE H L P2 ] 44 3(
HBEAT 6157 — T3 FR W A RIS A R A AT 52 5 H S R 52 5 AR T g 3 3AN -1
A2 Gy AR 2 SIE ) 57 5 28 S AT AT MR, RAETT AN =005 8 (e g e
AR, I SRR G 538 50 T 281U 58 5 A Dy ks > FelkHEAT B A, W AN
PG IGLTAZ Z H I F 752 55 (058 5 I HLANAE 5y W Z2 3047 0 b o ARSI, AR A2 5
B SR PAT 1 DL R A
4. 4.2 FHZHAT L BB

Ryah EIER 2 QEFFRBIEESE AR AT A HER TR, ~F R E S
FIEEGHR T Z ST R HE 7 SRR RA SR Gide. BIEEREGME 50
FARAT 1) (0 [R) H S 1 52 Byl UL, R B RGP AT 7 i, SEBL T e R Guaa

>“<$

\

7



e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

RN s, o X #5285 B AL RV [R) H S 52 5y (0 4 55 9 H S TR0 52 o (A 2 5 XU 7 B O
KT ARG 3 R G, MARKF A AE 51 dAT RRE s, JF e I & 18] 1 Al 17 52 5 47
NIEAT T H M. AN, BRIk & AN E R UGS 55 2T 5ah &2
i, R H I AE By BRSO (R A58 By S AZ IR SR 2 H RSB  S%HIRECY 0 Ik, R

MR H AT -

4. 5 5 31 P9 2 B B R SR AN ML SR B i B
4.5, 1 it I 2 e BRI RIa AR 20 A

PUZRE, ABRMMET 10 AN risk-on BRIEAWRILIF— BIESL K. 1%
WAE R . 2 BRI R A BRI KA AR SR, T Sl S — B Be P BCCARIE i —
B R B R Ry 58 K EEBISRIE T B 1 i dE O i R RS, AT 1 BB S, it
171 HE B RS ff 4 13— 2 5038 A BR BT < K [

VUZRfE, REHTE 10 ILE W EFER 25bps, fH4FHCHE: 4R H br X 8] FEK 2
1.5071. 75%, WHAILEA RS WE 12 A b, BEENNIEREZIAZ), FFEAF
GHHH. BHKE, £ 7. 9. 10 IS =X RS T5bps J5, SCBRIKIREE 4] 4% 5 ]
FUUT, SRR IERTIn S R FEBOR “ k%7 B IEIEA LA . JATHT SEBRAE AR K
— BN AR S T WS, (BHEBOR “HRER” , — BRI A IE, ek
il P B P P 2 AT X o

VUZ=PE, 52 2§ 22 UL AT ) 5035 5 T 3 156 4 IR G, SIE 9 S8 6 15 7 32 B8 A S A5 A [ i
S0 T T SN 36 oS F BB BRI 1. 12%, Horr, @iiai e (4Q SRR 2. 75%) K

AT S fior (4Q B 1alHR 0. 56%).

RZRRE, AIEGIE— LT MBS SH6URAT, FIRBUR 6 e 7 44 P
FREFG: RNy HERNEE TSNS, BRE, HERCEEREH S,
BR 43 45 77 T AL T BN 3T IR KT, Lhrh R B 1 5t B AR 1 sl i o 3, R
B IS B 2 I 2 R i T R (TR S PR
4.5. 2 4R B A 2k 5 L SR I

R 2019 4 12 7 31 H, #LeRRE it A atFE )y 1. 184 Jo, CHatsEN

8



e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

1. 165 JG; 4 ERIE IR A D FUFEIE KR N-0. 34%,  C D BUFEIE K F N-0. 43%,
[F] HAMY. 257 b s R v 1 K5 -1 13%.

4.6 MEMNESTHE ANBEE ST~ HEE W
ARFE SR A A ESE R AU T 200 N BUEE S 537 1B T 5000 J3 TS T .

§5 WEAEWE

5.1 IEHEHRESH - HEHNR

o < L B
fTEEA1 (%)

\:f?}

o) A SHNRTT)

AFATSEIE - -

DL - _

2 R AR - -

3 fi] 72 A 7 P 557, 601, 645. 55 87. 44

Hr. fi% 557, 601, 645. 55 87. 44

5 KNG Rl B - -
3

Lrpre SR ) SN IR B e i 7 - -

6 g TA - _




e A RRFE T B RIS R R A &

2019 55 4 =R

7 AT ARG H A 51 70, 370, 431. 24 11.04
8 HoAth 2% T % = 9, 702, 529. 44 1.52
9 &1t 637, 674, 606. 23 100. 00

. 2MEMIAREXANER XD IEHFT MR ELFILRE
ARFE A IA AR I T2 RAPFE AL

5. 3R G HIARZAT WL KREVB R R AF 5%
ACHE G AR A WA KR I AL SRR

EREAE

HEBR A

5. AR IRIL A SRYME A BE T 3E L KM HEFF BT+ B IR R AF B

TER B A4

ARSI AR IR AR A R AR

5. 51 & IR LB E HER 0 KB REA

g {E HAE 4 A (N Moo) i B R IE ] (%)
A+E A- 42, 516, 503. 23 6. 75
BBB+% BBB- 200, 729, 662. 81 31. 86
BB+% BB- 154, 236, 090. 73 24. 48
B+% B- 154, 810, 430. 82 24. 57
RIFR 5, 308, 957. 96 0.84

T AOUTF B ALE E R AR

(LSS EIPE s F SR/

RS IR O PR (P ., RGP

5. B3R IR IL A SRYME 5 B B 13 E F ] K/ HE B HT 48 55 B 4

‘ | s
R | BRRE | MK | HEGD | ARHHEGE
L H (%)
CHINA
X515804306
1 81 EVERGRANDE 27,904,800 | 27,781, 181.74 4.41
GROUP
US404280AS HSBC
2 20, 928,600 | 22, 500, 128. 57 3. 97
86 HOLDINGS

10




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

PLC
CIFI
X519243288
3 07 HOLDINGS 20, 928, 600 | 21, 584, 293. 04 3.43
GROUP
POSTAL
X516847930
4 18 SAVINGS BK 20,928,600 | 21, 184, 766. 06 3.36
CHINA
CHINA
X514967602
5 39 CINDA 20, 928, 600 | 20, 875, 232. 07 3.31
ASSET MGMT

E: L RS A TSINGG
2. MR ARG, AR MR R T, P& R EE.

5. T4 IR A SO B o5 B B 7= 38 B K /N HEAS TR+ 42 B 7 SCRFIE SR
B B4
ARSI AR IR AR RFAT B SCRFIE SR -

5. 83 IR A SOYE o5 B T =38 L K/ HEA BT T A48 S RUATAE fh st
e
ARSI ARG AR R ST E A

5. OFR WKL A SOYME 5 B e T 1 E LU R /D HEF I HT 48 2 S B R 4N
I GG IRAR A S

5. 108 B 40 &4 &5 v

5.10. 1 AHREHAN, ARESHFMFTTZIUFFH I RAT EAREA R E R LR
A, WA ERE gl B AT — N Z B A Tl T AT B

5.10.2 AFGIETHIAT-HRBEES, AMFAERTE T G5 R RIE & 8 B R

JEE 22 AME I EE
5. 10. 33 Ath B¢ F= 14
e Eq s SHNRTIT)

1 A7 PRAIE & -

11




e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

2 | BIUEFEHEK -

3| BIHSUBEA -

4 INVLL&IPSS 8,899, 373. 11

5 IS R R 803, 156. 33

6 | HARIGK -

T | R -

8 HAth -
9 &it 9,702, 529. 44

5. 10. AR 5 BAAR KA B AL T34 O B AT #2537 A 41
ARIE G AI A AR AT b T HE R T e e

5.10.5 # A HIAR AT+ 48 B = A A FEIUE 32 FR 1% 0 T U A
AN AR SIACHT - 44 JB 5% A AN A I 2 R D -

§6 TS MRS

B
BgE| LS57S VI (Gt ez el ai—C

AR S FE 4y AL 479, 015, 377. 55 80, 624, 585. 07
A5 HA L 4 S A B 6, 686, 636. 59 6, 034, 689. 33
e AR ST < e B [ 3 32, 343, 845. 79 6,692, 369. 30
e R B A5 23 A B 3 A - -
AR T TR J 4y 0 453, 358, 168. 35 79, 966, 905. 10

§7 ESEHANZHERRERESEESENR

7.1 £2¢ETENZHERRERRARE ST H YIH
.

12



e A ER L IO iR RIE SR Rk 4 2019 SR 55 4 TRl

§8 HFEXMFHR

8. 1% &M HF
tegz RS TT AR TR RO F R R & R & B[R]
2+ (M Rk Tuil a T AL ZF BB SR S U 15)
o5z GRS Tuii (i 7 TR 77 B B AT V80

8. 277U A
HEEW NI A GRS N, 58T 54 O B

http://www. huaan. com. cn.

8.3 T
PG ] I TN TR o 5 ], BT (] P 3 0 BN B AT AN
MNP R BB .

R RESEHHRAH
—~OZ=0O%f—H=+—H

13



