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SEIE ] 2 P g BT EN BT WG LR, B4 VaR(Value at Risk)Fi AR 45 i I ik 4 5 < i 1 F 7
FEANKE ARG, B Iy R SR 0T UG AT BR IR A2 61 o
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(2018 4 12 A 31 H: )21k 71,657,482.77 7t, %5 )=k 163,475.70 7t, LH=JZIK).

(i) 2~ St E T s = Ok IA] ) KA S

ANHE G DL B TR R 8] e 0 ) S T A H OB S IR TR 4B fR N A
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8.1 HIREETHEHEN
SHRA: ARToT
- SN i 0124
=2~ 5 H &
% (%)
1 & e & 68,747,827.70 94.06
Horpre 68,747,827.70 94.06
FHEARIE
il
R AT
2 Gt
3 ¥ 5 Wi 7 45 %
Hrpe it
B SCRRHIESR
4 ST SR

A9 I 7L



g KT R RIE SR R BT 3 4 2019 SRAF EAR 75

/\EP: j@/\ﬂ = =
LN - i
HARL - -
BUIE . )
5 SENIR S 4 Rl 7 - -
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6 Mg LA - i
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8 oAt 25 T 5% 7= 261,312.34 0.36
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82 HiRESZSNMER X)) EHRTH KRR 2
SHiA, NRMit
Ex (HX) NE b3 E ) (%)
Hh A s 52,102,001.47 71.88
W E S 16,645,826.23 22.96
ann 68,747,827.70 94.84
8.3 BAREBAT 43 I 2 e A
Sisr. NRMot
Tk 25 N RE b 3 E B E Ee (%)
EISE N 25,924,340.43 35.76
2T PRAg 8,443,507.77 11.65
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Tl 5,274,879.89 7.28
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e LA B R AR ERAT 2 A5 HE(GICS)

8.4 JARAZ A FEMME o He & B 1E LB R/NEE P B BT B % 5 B 40

EHh: NRMx

/)

NG
(F30)

EFFARRS

FITEIE
F 1Y)

PIYEER
(lX)

B (BO

i A g B
FAHFHE
% (%)
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PRECISI
ON CO
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3008 TT

n,v
-

SHESh=Re
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8.02
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n,v
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SHESh=Re
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TENCEN
T
HOLDIN
GSLTD

it T I
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o [ i
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5.29
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4.05

SEMICO
NDUCTO
R
MANUFA
CTURIN
G

HR [ B

981 HK

o [ i

269,500

2,882,467.76

3.98
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3.89
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2.53
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SECURIT
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LTD-H
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2.25
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H
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HOLD
WISDOM
87 |SPORTS | &34k E | 1661 HK T | PEEE 176,000 28,693.62 0.04
GROUP
PICC
PN
PROPER o
88 | TY& | | 2328HK | Fit | hEEE 1,000 8,411.37 0.01
A PR
CASUAL
]
TY-H
8.5 MEW NN EREA A EKRZED)
8.5.1 BIF XN & AR H BV 2 & ¥ 7= 19 H 2 %080 R 2048 FIA 25 $ B B 40
SHiaA: NRTIG
b B 4
= NFZFR (FE0) UEZFARAY PN a1 B L
(%)
SEMICONDUCTOR
1 981 HK 1,436,665.29 1.90
MANUFACTURING
CITIC SECURITIES CO
2 6030 HK 1,057,527.34 1.40
LTD-H
CHINA LONGYUAN
3 916 HK 1,021,813.18 1.35
POWER GROUP-H
SUNAC CHINA
4 1918 HK 803,235.24 1.06
HOLDINGS LTD
WEST CHINA CEMENT
5 2233 HK 776,998.82 1.03
LTD
GUANGZHOU
6 BAIYUNSHAN 874 HK 697,565.73 0.92
PHARM-H
CSC FINANCIAL CO
7 6066 HK 444,131.70 0.59
LTD-H
CHINA RAILWAY
8 3969 HK 370,232.62 0.49
SIGNAL & COM-H
TENCENT HOLDINGS
9 700 HK 227,649.82 0.30
LTD
TSAKER CHEMICAL
10 1986 HK 205,862.68 0.27
GROUP LTD
11 WH GROUP LTD 288 HK 141,574.25 0.19

T AT TN A % SRS AL A A S R LRSS B0 3181, ANBREH R A 5 9

8.5.2 RS2 S A i )2 S B8 7 1B 2 Y0 BT 2042 AN 2 4% 3 A 4
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1 XINJIANG GOLDWIND SCI-H 2208 HK 2,369,960.10 3.13
2 TAIWAN SEMICONDUCTOR MANUFAC 2330TT 2,274,736.99 3.00
3 LARGAN PRECISION CO LTD 3008 TT 2,224,285.64 2.93
4 CHINA EASTERN AIRLINES CO-H 670 HK 1,860,383.29 2.45
5 SPT ENERGY GROUP INC 1251 HK 1,526,788.07 2.01
6 TAIMED BIOLOGICS INC 4147 TT 1,428,925.12 1.89
7 SUNNY OPTICAL TECH 2382 HK 1,086,162.49 1.43
8 FLEXIUM INTERCONNECT INC 6269 TT 968,176.41 1.28
9 WEST CHINA CEMENT LTD 2233 HK 821,307.69 1.08
10 DONGYUE GROUP 189 HK 761,974.49 1.01
11 CHINA SOUTHERN AIRLINES CO-H 1055 HK 740,839.03 0.98
12 CHINA MAPLE LEAF EDUCATIONAL 1317 HK 731,707.95 0.97
13 CHINA MERCHANTS BANK-H 3968 HK 696,567.70 0.92
14 CHINA RESOURCES LAND LTD 1109 HK 652,091.10 0.86
15 CHINA NATIONAL BUILDING MA-H 3323 HK 581,815.30 0.77
16 CHINA CONSTRUCTION BANK-H 939 HK 568,821.76 0.75
17 SOFTSTAR ENTERTAINMENT INC 6111 TT 344,640.96 0.45
18 CHINA TAIPING INSURANCE HOLD 966 HK 336,177.41 0.44
19 PHARMAESSENTIA CORP 6446 TT 315,958.21 0.42
20 CUB ELECPARTS INC 2231TT 296,461.02 0.39

T AT S A 3 S A B (A SN IR DL ) 381, AN JEAHSRAE 5 $ -

8.5. 34N Z 5 AT SN B o B B 32 N S

. NRM
SENAS (RAS) M 7,183,256.67
SEHIRN (RRAS) S 24,111,249.44

8.6 IR AFEHER T RN BFRR LS
AFEGAMR T WIRARFFA 555

8.7 BRI 1 MME b 2 S B 5HE L K /N RS B AT B4 RS BB A
AHE AR RARFFA 57 -
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8.8 BRI A RMME LS TP E LIRS BIBTE B 7 SCRAES R A
AT G AR IR AT 5™ SRR SR

8.9 BRI A FMME G2 B P E LI RS BURT A8 SRAT AR R A
AT G AR IR AR R ST

8.10 HIR A o8 5 B T E LB KM HEF RIS BRI A
ARGARERAR A RS

8.11 HEAGHMEINE
8.11.1 AEWIN, AEEHBAIAT T AT IRAT B BAT RO E J LR AE N, Rl
T H AT —E AR B ATHETT. LRI DL,

8.11.2 ARG BLIAT T A B R, AMFAEIR T T A & R #6222 A I 5
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