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& R AF R IRIE S5
7.4.13.4.1.1 FIZEXK O
A NRmMo
AR . . .
2017 £ 12 A 31 H 1 LA =5 ‘8 5Lk NG it
B
AT A3 2, 225, 944. 95 — — — 2, 225, 944. 95
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17 H ORAIE 4 26, 772. 38 — — . 26, 772. 38
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INEcdiieil] - - - 55, 429. 05 55, 429. 05
IS Qe A 3, 350. 00 - - 20,209. 63 23, 559. 63
LSCIE J5737 K — - - 49,971.22 49, 971. 22
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S H (] 4 ik 7 K - - - - -
AT 4 Rk 55 o - - - 3,092. 73 3,092, 73
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INEREEINSS - - - - -
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BUN R

2 51 4

34, 444, 981. 41

34, 444, 981. 41
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SN, BT RESRYR T UE SR T 3 BEAR B B R
ATk G B < P NAE M AN B B 20
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LT ISATIE O, O S B LA S E s I8 IR NS R E MR M S g Ry
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WA, W BTG, BCECE. RBH AT, RSN ALK T I RS KU .
ARSI G I B B AL (0 0 UL PR AR A A% ARG . AR S 15 T I S EIAMIR T R B 1Y
Forb, BB T AR IR BN B e 2 20 1 3 IR HAD LU AR T 2R e B 7 4B 90%,  HLAMIK
TARBLE LG T 1 80%; Bl ul B H A — 48 DL I BURF 6107 B & THAMIR T R e 38 3 (E
(K1 5% BtAbh, ARG R HASE G TR FET RS SEiti i, e s H 2 Fhoe
BTVE B G AT R B R, BLHG VaR (Value at Risk) FEARaE R IMNA AL £ 1H I (0 RN 15 X

W, SIS RO A7 SR A ]
7.4.13.4.3.1 HAbMH R D

80%,

SHURAL: ARG
AR
T H 2017 42 12 H 31 H
ARME o 4 B PR B L] (%)
AL 5y 1t 4 R B - I SR AR T 34,972,921. 41 94. 37
A Gy Ve Rt e — 5 ﬁ&ﬁ - -
Ao MR — St Rt - -
T A Gl ) )
—BUERE %
FHoAth _ _
it 34,972,921. 41 94. 37
7.4.13. 4. 3. 2 AR XS RIBUREES T
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S G (A NIRRT
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6 | Brmmilp LA - -
7 | AT R & &6 2,415, 838. 61 6. 43
g | HAh& I 156, 287. 47 0. 42
9 | At 37, 545, 047. 49 100. 00
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China
Constructi Hh [ s Bk
1 on Bank WATIMGY | 939 HK | &% | &k 601, 000 | 3,617, 149. 75 .76
Corporatio HIRAF Fr
n
Industrial
i “ﬁ_l o T T
9 Oé“mekrcolfa SATREGY | 1398 LK | 5555 | &# | 675,000 | 3,549, 064. 88 .58
anm IR AT it
China
Limited
Bank Of P E 4R AT TFHEEE L0770
3 China AR | 3988 HK | &A% | s ’ ;)0 3, 457, 056. 27 .33
Limited Al Fir
Ping An 1 o g "
Insurance " A sk
TR (4 P \
4 (Group) A1) 3 2318 K | &5 | & 50, 500 | 3, 434, 064. 56 .27
C@mWOf HIRAT i
China, Ltd.
Chi N
y ?i FEAG || A
5 ech 1“5 1R 47 e &5 | F# | 101,000 | 2,072, 680. 64 51
atl HIRA T it
Co., Ltd.
China Lif . N
Imale [ T
6 | TSUTANCC L G TR | o628 1K | 25 | B | 350,000 | 1,676, 417. 51 .59
C
OMPAIY A it
Limited
China
Petroleum | THRHAT s Jk
7 | & Chemical | BT EIR | 386 HK | &% | & 53,500 | 1, 390, 828. 85 .52
Corporatio I H] Fir
n
ERAES P ER: .
PetroChina iy HHER
RIRAK o ‘
8 Company 857 HK | &35 | & 288,000 | 1,312, 044. 34 .54
WAEBRA
Limited _ Fr
|
Agricultur [T
SEp Y|4 TR IE
al Bank Of P A N
9 i BATIRAD | 1288 HK | &A% | B 380, 000 | 1, 156, 230. 71 .12
1na
o HIRAH i
Limited
Chi Hh [E R N
1na o B HEE
Pacific FEORES P .
10 | 2601 HK | &S | B 31,400 | 985, 596. 40 . 66
Insurance ( | (R B i
group) AR
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Co., Ltd. HJ
Picc
Property GHESPNN e
And WA 7= fR s ;
11 c It Wy 45 2328 UK | &% | H 64, 000 803, 543. 56 17
asualty o i
Company /N
Limited
China
Shenhua Hh [ A s Bk
12 Energy BRIt | 1088 WK | &% | & 46, 500 787, 113. 75 (12
Company HIRAF P
Limited
China o T
ol rp [ LA NI
13, eecotm. AR | 728 1K | 255 | ¥ | 190,000 | 590,821, 19 .59
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n Limited
Bank Of v e -
) ane . A BARAT F
14 | COMMUMECAN N gt | 3328 WK | A% | B | 118,000 | 572, 096. 80 54
rons Al it
Co., Ltd.
China .
, [ RAE A i Ik
Minsheng P A e
15 Banki BATIRAD | 1988 HK | &A% | &S 86, 500 566, 157. 66 .53
AEINE iR A it
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China o ] .
Citic Bank R ERAT A s Bk
16 Cl e ir} BB EIR | 998 K | 45 | & | 136,000 | 557, 050. 42 .50
orp-or.a 10 /L\\ﬁj Fﬁ
n Limited
Anhui
Conch 600585 IR
17 Cement HFE KU - K s | PE 18,000 | 527, 940. 00 .42
Company Fir
Limited
BYD bl Y 38 i Uk
18 Company WARA | 1211 WK | &5 | & 9, 000 512, 329. 24 .38
Limited ] it
Sinopharm [ 24545 i FHEIE
19 | Group Co., | AR | 1099 HK | % | HH 16, 800 474, 663. 13 .28
Ltd. NG it
China JiRHE Fugibg
20 Vanke AR | 2202 HK | &% | & 18, 000 469, 447. 06 .27
0., LTD. 3] Fir
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Group HIRAF Fr
Co., Ltd.
New China
Life e NT5 THEEE
22 | Insurance | PREEIZMD | 1336 HK | &5 | & 10, 400 464, 230. 98 .25
Company HIRAF Fr
Ltd.
China
Communicat | o i I
23 OIS ey | 1800 1K | A5 | Bk 61,000 | 452,795.73 .22
Constructi HIAF i
on Company
Limited
Haitong WA UE S IS
24 | Securities | W EIR | 6837 1K | X5 | & 46, 000 436, 044. 09 .18
Co., Ltd. | Fir
CRRC b ] A 4 FIEEL
25 | Corporatio | MM AR | 1766 HK | &5 | & 60, 000 419, 292. 46 .13
n Limited 2y H] it
Citi . -
< ! .1:. ST T
26 eccurl YOS R IR | 6030 1K | 25 | Bl 98,500 | 384, 033. 77 04
onpany N it
Limited
Great Wall . -
rift S o FU L
27 Coor BRI | 2333 1K | &555 | &ilk 42,500 | 317,959, 27 .86
omany | pi
Limited
The
People’ s
CESPNN T
Insurance T s Ik
PRI £ [ s X
28 | Company (gr W5 1339 HK | &% | & 97, 000 312, 170. 59 .84
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China
Limited
China
Cind o E{E A N
1nda B Ut
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anagemen
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Huatai EIREH 2k Bk
31 | Securities | WA | 6886 K | &5 | & 22, 800 296, 554. 12 0. 80
Co., 1td. 3] Fr
Zhuzh PRI 2R N
dzhou L FU
CRRC Times | MAUHR P ;
32 Flectri Wy 45 3898 HK | &% | B 6, 700 284, 790. 36 0.77
ectric e Fﬁ
Co., Ltd. 7N
hi -
Rc_f‘a e ] e T
33 Zl Y IR | 390 1K | ARS | Bk 58,000 | 280,230.47 | 0.76
roup Al Ff
Limited
Gf ITRAES I
34 | Securities | MW AR | 1776 HK | &5 | & 21, 200 278, 578. 71 0.75
Co., Ltd. | Fir
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Savings ':‘F‘Eﬁff{l I
Bank Of | fif&HAT P ;
35 i e 1658 HK | &% | & 79, 000 268, 109. 77 0.72
1na. e Fﬁ_
Corporatio 7N
n Limited
China
Guangdong W E R TSR
36 Nuclear WG | 1816 HK | 4% | B 146, 000 258, 730. 86 0.70
Power BIRAH AT
Co., Ltd.
H;a“e“g e E R TSI
37 VR s | 902 HK | AR | Eik 62,000 | 253,949.46 | 0.69
Internatio HIRAF] i
nal, Inc
China N .
cal SN ESEERS ) Ak
alax NESUN N N
38 _Y WA | 6881 HK | &A% | B 49, 000 235, 927. 24 0. 64
Securities HIRAF i
Co. , Ltd.
, . wp [ [F Br A I
Air China R P N
39 Linited ety | 753 HK | &G | B 28, 000 221, 883. 95 0. 60
mited | g B
China
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) alt Wayt, o E ik I
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8.4.2 HIRBURB LA RME G 2 S F 73 E LI KM HEF B A s 85
B 41

T,
8.5 MEHINN AR EHEHIERETS)

8.5.1 RIFFLASHEHRESR ™ FE 2%BLHT 20 2 1B 40
EREAL: ARMoo

b IR 4 BE =
55 AR (FESL) WEFRARES | AHA R T SE NS0 .
’ Y LA (%)

China Construction Bank

1 ] 939 HK 12, 925, 720. 23 34. 88

Corporation

2 Bank Of China Limited 3988 HK 11, 465, 402. 43 30. 94
Ping An Insurance (Group)

3 2318 HK 10, 597, 977. 93 28. 60

Company Of China, Ltd.

Industrial And Commercial
4 ) o 1398 HK 8,729, 954. 41 23. 56
Bank Of China Limited

China Life Insurance Company

5 o 2628 HK 7,187,571. 89 19. 40
Limited
China Petroleum & Chemical
6 ) 386 HK 6, 542, 606. 52 17. 65
Corporation
Agricultural Bank Of China
7 o 1288 HK 5, 447, 862. 79 14. 70
Limited
8 PetroChina Company Limited 857 HK 4, 206, 366. 56 11. 35
Bank Of Communications
9 3328 HK 3,718, 296. 87 10. 03
Co., Ltd.
China Merchants Bank
10 3968 HK 3,651,613. 28 9.85
Co., Ltd.
China Pacific
11 2601 HK 2,992, 027. 27 8. 07

Insurance (group) Co., Ltd.

China Citic Bank Corporation

12 o 998 HK 2,850, 797. 41 7.69

Limited
China Minsheng Banking

13 1988 HK 2,637, 168. 58 7.12

Corp., Ltd.
China Shenhua Energy Company

14 o 1088 HK 2,587,017.99 6. 98

Limited

Picc Property And Casualty
15 o 2328 HK 2,307, 054. 18 6. 23
Company Limited

China Telecom Corporation

16 o 728 HK 1, 859, 478. 93 5.02
Limited
17 Haitong Securities Co.,Ltd. 6837 HK 1, 773, 906. 09 4.79
China Communications
18 ) o 1800 HK 1, 696, 639. 21 4. 58
Construction Company Limited
19 Sinopharm Group Co., Ltd. 1099 HK 1,648, 112. 39 4.45
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Postal Savings Bank Of China
20 . o 1658 HK 1,614, 603. 44 4. 36
Corporation Limited

Citic Securities Company

21 o 6030 HK 1, 423, 235. 98 3.84
Limited
Anhui Conch Cement Company
22 o 600585 1, 291, 425. 00 3.48
Limited
New China Life Insurance
23 1336 HK 1, 183, 538. 33 3.19
Company Ltd.
24 CRRC Corporation Limited 1766 HK 1, 163, 145. 35 3. 14
25 Gf Securities Co., Ltd. 1776 HK 1, 150, 695. 11 3.11
China Galaxy Securities
26 6881 HK 1, 140, 703. 07 3. 08
Co., Ltd.
Great Wall Motor Company
27 o 2333 HK 1, 075, 440. 08 2.90
Limited
28 BYD Company Limited 1211 HK 1,048, 117. 56 2.83
29 China Railway Group Limited 390 HK 1, 035, 639. 22 2.79
China Cinda Asset Management
30 ) 1359 HK 955, 750. 22 2. 58
Corporation
Dongfeng Motor Group
31 489 HK 952, 529. 58 2.57
Co., Ltd.
Huaneng Power
32 ) 902 HK 935, 208. 40 2.52
International, Inc
33 Huatai Securities Co., ltd. 6886 HK 928, 853. 53 2.51
34 China Vanke CO.,LTD. 2202 HK 919, 187. 58 2. 48
China Guangdong Nuclear
35 1816 HK 900, 632. 92 2.43

Power Co., Ltd.

The People’ s Insurance

36 Company (group) Of China 1339 HK 890, 110. 53 2. 40
Limited
Zhuzhou CRRC Times Electric
37 3898 HK 805, 969. 89 2.17
Co., Ltd.
China Railway Construction
38 1186 HK 767, 892. 76 2.07

Corporation Limited

FE 1 ATRER DL EIEZA AR A Zt s A .
2+ EANGHE G EESREN BT, BB SRR BB AT R IR RIS, B
AR AT B (A AN R BLSACHED A, ANHBREMIRAC 5 H

8.5.2 EiILHEFEHEKREESE=HME 2%AT 20 L2 R E B4
SEas: ARG

AR E | HREET G

=} INT R (Y s AL
FE AT 44T (30 TESAUE - {5 He ()

Ping An Insurance
1 2318 HK 11, 699, 050. 00 31.57
(Group) Company Of
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China, Ltd.
China Construction Bank
2 ] 939 HK 11, 183, 840. 00 30. 18
Corporation
3 Bank Of China Limited 3988 HK 9, 202, 160. 00 24. 83
Industrial And
4 Commercial Bank Of China 1398 HK 8,017, 740. 00 21.64
Limited
China Life Insurance
5 o 2628 HK 5, 741, 300. 00 15. 49
Company Limited
Agricultural Bank Of
6 ) o 1288 HK 4,972, 010. 00 13. 42
China Limited
China Petroleum &
7 ) ] 386 HK 4,897, 900. 00 13. 22
Chemical Corporation
China Merchants Bank
8 3968 HK 3, 542, 800. 00 9. 56
Co. , Ltd.
Bank Of Communications
9 3328 HK 3,451, 070. 00 9.31
Co., Ltd.
PetroChina Company
10 o 857 HK 3, 326, 640. 00 8. 98
Limited
China Pacific
11 Insurance (group) 2601 HK 2,828, 600. 00 7.63
Co., Ltd.
China Citic Bank
12 ) o 998 HK 2,727,900. 00 7.36
Corporation Limited
China Minsheng Banking
13 1988 HK 2, 361, 585. 00 6. 37
Corp., Ltd.
Picc Property And
14 o 2328 HK 2, 113, 240. 00 5.70
Casualty Company Limited
China Shenhua Energy
15 o 1088 HK 2, 050, 115. 00 5.53
Company Limited
Postal Savings Bank Of
16 China Corporation 1658 HK 1, 506, 570. 00 4. 07
Limited
China Telecom
17 ) o 728 HK 1, 445, 340. 00 3.90
Corporation Limited
Haitong Securities
18 6837 HK 1, 425, 856. 00 3.85
Co., Ltd.
China Communications
19 Construction Company 1800 HK 1, 335, 650. 00 3. 60
Limited
Sinopharm Group Co.,
20 1099 HK 1, 253, 000. 00 3. 38
Ltd.
Citic Securities Company
21 o 6030 HK 1,224, 110. 00 3. 30
Limited
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New China Life Insurance

22 1336 HK 1, 123, 390. 00 3.03
Company Ltd.
23 Gf Securities Co.,Ltd. 1776 HK 1,027, 996. 00 2. 77
24 R S ISR 600585 SH 1, 026, 876. 00 2. 77
25 BYD Company Limited 1211 HK 994, 275. 00 2. 68
China Galaxy Securities
26 6881 HK 938, 690. 00 2.53
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