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FLEI AT

o AT S 1 8 o SR At XU A i P A AR A 5 i G [ 6 1 A7 72 2%
WP I TGS E TR, R S EOR A T Bl kT 5 2 VU . A3 G PR S A B
RS AR T BB R, 205 8 R 0L T IS Ia] B s b B 77 2K, 2 ) B P o e
[l T SR AR BN M XU, AT R DR B e AT A 7

T 2018 4 6 30 H, AFEEFTARIAN A E SR 7GR0 A 21205 B H #25— A L ARG
B AR A (BT RS TElE E BT E AR, BRI T AR AL R 3T L A 2

B e

6.4.10.3.1 EHNAEESH A F=HRBN MR 5T

ARG 1R B AAE R SIS R B AR I (AT SRR IR RSB EE B INE) &
(AT ST GRS R SR s YE RS B HRE Y (8 2017 4 10 A 1 HEMEAT) S5 2
SR ATE G A1 G 07 BT AN I RS AT A B, I R ST R XU B T I AR B A A R AR
FEFRFR IR IE A2 PR (1) 43 55 ot P ELAG) DA B 45 A R B T) A AR B RR ) B 255 PR b S IR A R R AR AT
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AIE AR T — K AT RATHNESR T EAVE S S G 3 HE R 10%, HARE G5 iR R 15
SEHENEH A S I F A — R A7 RAT IR A IZIESR 1 10%, A5 diA
S BN E B H AT G S L R R — 5 BT A7) R AT Rl R AR i 1%
N ERGE R 15%, AR e S hAR SRS E N E RN MR RAS A K LT A
FATHI AT LB BEER , AL 2% 1T 2 =) A] i ISR 1 30% (58 4 4% AT S Ha 2ok B L 51l AT E
FFBLBE A TT IR < IR M 2 8 IR IR IR B A & A 2 I BU B BR ) o

AFE G PR IS RS A 5 B BT, AR AEARAT (R T 37558 5, 00 4 B YA
B Z IR R B LIS WRE 6. 4. 9. Ib4h, ARG T 32 H [ 4 b o = 7 2 A
NFLIBE G R PE R K, H ERR — A I SR R IR A el A Eaik
BT I BNIE S IR B (K T AE & TH AN 3 G B 15%,

ARSI I BN AN S 2 5 50 7 A AR H AT ASHL B (0 T AR BN BEAT B AR VP A
S, R H BRI R FE AN 7 A AR H AT AR BB B AR B E

RIS, AN 2 8 BN G L & PR B0 MW A2 5 I BT H 528 5 0 TP s 1R 508
JEUREAE 5y 0 T 1MW 55 4R« BEAS BE S AT AT /KPS 84T e E R U & 57 M I HE N B, LA
LEISANIR IAE oy %ot T S AE 5 B 7 BRI FEAT BN 25 TR B 55 1 7™ A% A I o IS0 [ D 52 5 1)
B PEIRISANSE 3 T Wz o EAh, A G (5 8 BN G ST 00 [ 52 2 Jo A it e B A 2 AR
B8 T s (0 BT 58 AR R KT R S A S RS RO 55 A (B A2 5l DUR R BRI Al A% 2 Fe
AT REAT TR SR SERUESR B dh S b EHIE B 2 DA 8 B HAt 2 A4 58 20t T et [l g 52
Gy, AT SR i ) 58 R 5 2k (R 240 52 IR BV BBl O — 2L

ZiE LR DR AN VE F AR 0 0 45 SR A s I OB B T O S, AN A AR S Bl
PERGE DL R4

o WANESZ PR B 7 TAR H A BB ISR AR W CATTSEEITTGAIE - 5 B 2 i 2
PEXUES B EE) SR04

6.4.10.4 WHXK
T 3% X 5o 2 6 05 4 TR 4 i T LI 2 P M B A SR I 4 v 2 R T A 77 4 4% 2R M ks TR = 110 28 )
TR AP S RS, B HE R 2 RS AN XU R AR % XU

6.4.10.4. 1 FIZEXK
A 2R RS R 15 <tk TR 2 e (B BB < B 52 T 37 A R AR Bl i A 2R e sl (K RSz o ) 2R g
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P <k T BT R TR AR TR S B0 SRR BRI, A S A R Sk TR A T
e kA J2 T 1] 45 SRR 4 7 37 1) 3 3T 5 IR0 AR SR I <AL s i PR IR o

AN < PR 0 < TN SRS AR i i T W PR R AU PR B I BEAT A%, IRl MBI B A S A
RGO EIR A R KA T B

ARSI G SIS R AT, DI S U R 2 B E s B 4
TEAEAR KL LS TR R AR . AT G5 AR AR BUBHE 57 EEONIAT /A SiH%&
b4 BAr AR 855

6.4.10.4.1. 1 FIZR XD

Bhi: ARt
AR . 5 LA , .
2018 4F 6 30 H SR A Lk
B
AT 73K 259, 035, 993. 78 - - -| 259, 035, 993. 78
Al = R N 12,971, 814. 94 - - - 12,971, 814. 94
17 PRAIE S 1, 896. 98 - - - 1, 896. 98
oy VA B - - {4, 080, 912, 310. 084, 080, 912, 310. 08
SN IR B 4 il % - - - - -
SR S - - - 30, 581. 64 30, 581. 64
IDAide] - - - 17,153,691.74 17,153, 691. 74
AT EF I 3 877. 62 - - 45, 574. 29 46, 451. 91
NASCIIE Z7 T K - - - - -
HoAth 7t 7= - - - - -
gt 272,010, 583. 32 - -4, 098, 142, 157. 754, 370, 152, 741. 07
it
7 A5 BE [ K - - - 8,584,771.000 8,584, 771.00
INKRR=RLEPNE L] - - - 6,638,597.38 6,638,597 38
AT L B - - - 1,076, 529. 32 1,076, 529. 32
N AR 25975 5K - - - 25,599,212.43] 25,599, 212. 43
Szt (e ) 4 il % 7= K - - - - -
INEREE R B e - - - - -
AT 7 B - - - 7,629,553.73  7,629,553.73
INZREIESS - - - - -
A - - - — -
oAt A7 fiit - - - 213, 705. 79 213, 705. 79
et - - - 49,742,369.65 49, 742, 369. 65
2R UK FE SR 1 272,010, 583. 32 - -4, 048, 399, 788. 104, 320, 410, 371. 42
pitiecy Ly || 0O Fitg i
2017 4£ 12 H 31 H i
B
AT 7K 311, 409, 461. 82 - - - 311,409, 461. 82
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i = R N 38, 349, 157. 08 - - - 38,349, 157. 08
17 H PRAIE 4 1, 880. 80 - - - 1, 880. 80
oy VAR BT - - -4, 369, 324, 485. 824, 369, 324, 485. 82
SN IR 4 il % - - - - -
INA RS - - - 64, 221. 76 64, 221. 76
DA el - - - 410, 477. 49 410, 477. 49
AT ER 3 22,951. 32 - - 84, 689. 14 107, 640. 46
oRd=ean 349, 783, 451. 02 - {4, 369, 883, 874. 214, 719, 667, 325. 23
ik

A B[] 3¢ - - - 13,198, 050.45 13,198, 050. 45
N ASHE BN Fi A - - - 7,341,949.42] 7,341, 949. 42
N ASTEE 2 - - - 1,190, 586. 42 1, 190, 586. 42
N AR 2597 S K - - -|  28,456,255. 10| 28, 456, 255. 10
St [ ) 4 i 98 7 K - - - - -
LA 5 iR 25 9 - - - - -
ATAS 5 B H - - - 5,579,893.76 5,579, 893. 76
ISR IR - - - - -
oA A7 5 - - - 439, 767. 65 439, 767. 65
Tt - - - 56,206, 502.80] 56,206, 502. 80

2R BUR SR 349, 783, 451. 02 - -4, 313, 677, 371. 41}4, 663, 460, 822. 43

R HR AT G B KBTI A SUIME, LA L B R R E i H S H A

UK,

6.4.10. 4. 1. 2 FIZ XGRS
T 20184F 6 H 30 H, ARERFFAELZGMEMFRE (2017 F 12 A 31 H: [H), Hik#dis
FIZ AR B X T A 4% =1 E T KR (2017 46 12 A 31 H: ).

6.4.10.4. 2 AMNC KK

AN RS R 45 ik TR 2 Fo (B BOR SR B G It B R ANV 3 A8l i A A sl R XU o AR B
EFFA A LACIKAAL M B A5, BEAF AE AT RLIR AN RS o AN 6 BN AR F 6 AR S

BN AT .

6.4.10.4.2.1 ZNC R H

B NRMIT
AIAR
2018 46 H 30 H
TiH FEIT Hm o HJt
e NRm | e AR | e AR | 16 | ARTT it
JG JG TG NES
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ipw
PAAN a4 (1 9 7=
WRATEK 66,208,574.05  55,373,654.65 622,067.87  4.91 136,831,692.30| 259,035,993.78
GhH AT 4 1 1 . 4 12,971,814.94  12,971,814.94
T H PRIE 4 1 1,896.98 1 1 . 1,896.98
5V b g 2,522,777,507.43| 1,493,658,917.31] 59,854,317.84 {  4,621,567.50 4,080,912,310.08
74 Gt e 1 1 1 . . 1
el 674,165.97 9,171,721.61 1 {4 7,307,804.16  17,153,691.74
NSRS 1 1 1 1 30,581.64 30,581.64
I WAL FR ) 1 1 . . 46,451.91 46,451.91
N SCHE 2537 Bk 1 1 1 . . 1
AT 2,589,660,247.45 1,558,206,190.55 60,476,385.71]  4.91 161,809,912.45 4,370,152,741.07
PN T B 675
AT IIE 5577 B {1 20,417,482.31 1 { 5181,730.12  25,599,212.43
AT % [ 3 1 1 1 1 8,584,771.00 8,584,771.00
7 A A 2N R M 1 1 1 {  6,638,597.38 6,638,597.38
INATHEE B 1 1 1 {  1,076,529.32 1,076,529.32
A4 B R 25 B 1 1 1 . . 1
INATAE 5 B 1 1 . {  7,629,553.73 7,629,553.73
At 47 5% 1 1 1 1 213,705.79 213,705.79
Uikiesany {4 20,417,482.31 . 4 29,324,887.34  49,742,369.65
7= 7 f5 e AN XU ML
e 2,589,660,247.45 1,537,788,708.24] 60,476,385.71  4.91 132,485,025.11| 4,320,410,371.42
AR
2017 #£ 12 H 31 H
A %5 T L
faART | FEART | HEART Aé ARG e
JG Jh JG _
(ipW
PN T B 5t 7=
ERAT AR 65,367,031.87 7,416,773.01 634,327.93  4.75 237,991,324.26|  311,409,461.82
GiH AT & 1 1 1 4 38,349,157.08  38,349,157.08
T H ORAIE 42 1 1,880.80 1 1 . 1,880.80
5E 5 M 4 Rl 2,633,168,533.51| 1,671,535,343.41] 59,951,858.90 {  4,668,750.00 4,369,324,485.82
RO 1 1 1 1 64,221.76 64,221.76
IMEdirel] 63,458.26 219,610.28 1 1 127,408.95 410,477.49
IR B 1 1 1 . 107,640.46 107,640.46
oy 2,698,599,023.64 | 1,679,173,607.50 | 60,586,186.83 4.75| 281,308,502.51| 4,719,667,325.23
PLAR T4 (1 47 i
PLAR T (47 i
N ASJHAE 5 7 B K 2,977,127.95 5,823,912.04) 1 4 19,655,215.11]  28,456,255.10
AT 2 [ 3 1 1 . { 13,198,050.45 13,198,050.45
AT A BN R M 1 1 4 7,341,949.42 7,341,949.42
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AT G 9% 1,190,586.42 1,190,586.42
INAST 2 5 B 5,579,893.76] 5,579,893.76
At 57 5% 439,767.65 439,767.65
Uikiigzans 2,977,127.95 5,823,912.04 47,405,462.81|  56,206,502.80

%7 AR AN KU
BPELT

2,695,621,895.69

1,673,349,695.46

60,586,186.83

4.75

233,903,039.70

4,663,460,822.43

6.4.10. 4. 2. 2 AN XES IR

BB | BRICER DAAM H A T 448 B RFEA AR
XF B AR R H JE 4 B B Y
ST (AL NRTIT)
A2 B9 2259) AWK (201846 A | LEREER (20174
30 HD 12H7431H)
s JrE A B N R T THE 5% 209, 396, 267. 32 221,477, 889. 14
FTE A AR N R T2 AE 5% -209, 396, 267. 32 -221, 477, 889. 14

6.4.10. 4.3 HARM XK

FCAd AR XU A2 Fi6 2k < BT e R 0 2 SO BOR ORI e B2 TR Bk Tl 3 R 3 R AT 2 DA
BRI S A R DR R AR Bl T A A Bl R RS o AN < 2 B R TR A8 5 T _ BT A8 5 BB AN 4
v i s ) AR RS R T B ANIE SR R AT B4R B S B R DL BUR R I, B AT RERIS T
RS T 37 B A B A RS T

AT S AL G PEAAEM AN B BT SRR T, RIS A 5E 7 IS AR M B TG
MG L E RN, EEMAT SX AR, EREEREFHEBHREM L, wEd &,
B € B R S, JF i WIREAT BN Sh A R B . AL Gl 4 BRI S2 117 32 43 A BRGR TT S F T %
WP, WRIEEIRATF UL XA TR R, 4ia BB R ARS), #EPikiim AR m
B B O AT R B, RO R R KR T B AL . AT AT %
By v R AN 7] ] S0 [X 22 5 i e JAIE 77 T 3 ) R R AR A0 B P AT R X % X I B, AE AN A [
Z I X B L ER A “ BRI E B BT R E MR . T s E—
SEAR PR B R A T R R A BE A I P AR sl RS A FR AR A R R 2R (BT T R, d
EWRGHGHATHEE, DR A G IR RS

AT SRR AR TR A B 7 B B AR AR AN S XU . AR AR R AL rh R AR AR BT L ) g 3
VT 60%-100%, BT T4y TR K HAD Sk T H G RGBT 1) 0%-40%. IEAh, AEEGHHE

BN HRASE G TR E SR M SE A%, 8 S1Ia T 22 g BT VE N Jik rdh AT U FEE 4
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B VaR (Value at Risk) FRFRSEAINGUASE G 100k (7B AE A% DAURS:, S e ] S st oneg KU 1647 BR

EF A

6.4.10. 4. 3. 1 FHAfAH R i

SEEAL: AR

AR EER
2018 4£ 6 A 30 H 20174E12H31H
TiH HES R e
N RME T LL N RME FEEHE
%) 51 (%)
< g VG b B - i SR TR 1, 329, 460, 470. 95 30. 77 1,473,926, 219. 41 31. 61
TOPEER T T — e | 2,751, 451, 839. 13 63. 68 2, 895, 398, 266. 41 62. 09
T o SR — iR R - - - -
T ARG — R e m ik . . . .
T A A S P — BUIE R BE ~ ~ ~ -
HoAth - - - -
it 4,080,912, 310. 08 94. 46 4, 369, 324, 485. 82 93. 69
6. 4. 10. 4. 3. 2 H A XU I BUR B
% | Bk g b s 3 vk DA HoAth T 37 28 = R A AR
Xt B A A HFE 4 8 P2 1 E )
EmEeE (AA. ARMI0
FRABAE RIS | Amisk (2018 48 6 30 HD| FAEJER (2017 4F 12
31 H )
1. kG teic AL T 5% 77,773, 437. 55 239, 126, 889. 61
3T —
2. Mb&GLb i 3R AE T FF 5% -77, 773, 437. 55 -239, 126, 889. 61

6.4.11 HEITEBEM S S THRRFTE U PR H R

.

7.1 WIREESH=HEHER

§7 WBAEME

EREA: ARMoT

] i H

B

i 2 B B ) L A
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Horpre Wl

1, 329, 460, 470. 95

30. 42

fAFEAEIE

Lo

PR TR

LRy

2, 581, 063, 907. 05

[#1 5 WALl 45 %

Hrp. figr

B SRS

4 | ERATEMIREE

Horr: i

LI

AL

BUIE

5 | RAREERE™

}_L

b K IR A SN R AR

=1

[¥]

filh %

s TH

170, 387, 932. 08

3. 90

BRI e i

272,007, 808. 72

6. 22

FoAh - T 5

17, 232, 622. 27

© (CO [ [

it

4,370, 152, 741. 07

100. 00

1 BRI TR i A e
2+ AT AR WK ) I A S LR B SR B N IR T 741, 734, 323,07 76, %4
BOPELLBI 17, 17%; B PREEIE A Z HLEIE ST i BT 9 AR 120, 780, 044. 15 75, 2
&

B E AR 2. 80%.

7.2 WIREZEANER GBX) IEFRT AR RS A

R ARt

Ex (HX) A RIE b7 3 S T E B (%)
rh [ A 1, 329, 460, 470. 95 30. 77
Eann 1, 329, 460, 470. 95 30. 77

7.3 WIREATW RN BB AL S

SREAL: AR

AT A HrE i 3 & W PRV E B (%)
Rl 142, 071, 978. 20 3.29
R AR 42, 786, 903. 45 0. 99
Tk 65, 337, 602. 67 1.51
A0 759 o 170, 665, 394. 33 3. 95
05 5 TH B b 59, 535, 506. 50 1.38
BRI IR A 47, 660, 358. 69 1.10
SRl 451, 037, 110. 24 10. 44
(x5 283, 395, 654. 57 6. 56
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i T 27, 456, 394. 60 0. 64
) 39, 513, 567. 70 0.91
Eann 1, 329, 460, 470. 95 30. 77
VE ARG 50F LL AT b 43 2R F 32 1A T b 43 PR U
7.4 BAREA FOME 5 S B P2 R E B K /MR T A a3 B 4
GRiEAL. ARt
o 3
e A
Fo| AFILRR (| AT | IR | IR | EX |, PR
i o S e $E (1) AR
= ) (F30) B | sy | G =14
X) il
(%)
Hisense
Kelon HEER 921 i C
1 |Electrical | &M - G35 | B | 11,500,000 | 77,662, 156.50 | 1.80
Holdings HIRAH Fr
Co., Ltd.
T t e EMENiTS
encet B | 700 | L. .
2 | Holdings HRAT | g B | B 220,000 | 73,042,811.60 | 1.69
Limited B
AAC . N
Techroloni Fitg R 2018 Fr s Ik
g | CCMHOMOBIE | ety BRG | Bk 768,000 | 71,548,838.40 | 1.66
s Holdings Nl HK 7
Inc.
China
Taipi N
I‘“pl”g i E KT - FI I
4 Hnjzl_ﬂance BREFERE | | G305 | EE | 2,500,000 | 51,745, 262,50 | 1.20
oraines IR AT it
Company
Limited
Postal
Savings E\F‘Hﬂlﬁfﬂf I
Bank Of | fEMRAT | 1658 | . . s
5 Chi [ - &35 | & | 12,000,000 | 51,698, 892.00 | 1.20
1na
it
Corporation | A ]
Limited
China - 4= T
Merchant FHTRARAT 2068 EM NI
6 | CrCMANS | AR &35 | B | 2,000,000 | 48, 815,490.00 | 1.13
Bank AT HK 7
Co., Ltd.
China Hh [ e 4 1088 T
7 | Shenhua REVR I 1y - G5 | FH | 3,000,000 | 47,095, 566.00 | 1.09
Energy R A e
3 3501 4k 507T
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Company
Limited
ghma | R ||
t t S e N
g | o m; 11 HRAT A o 355 | B | 7,000,000 | 42,787,325.00 | 0.99
i A IR A i
Corporation
Fp A -
PetroChina TR | 857 e
9 | Company %%KM\ - G5 | FH | 7,050,000 | 35,484, 814. 35 .82
Limited - B
Country SRR P .
Gard 2007 N .
o | areen P AT TR 2% A5 | | 3,000,000 | 34,904, 340.00 | 0.81
Holdings Al HK B
Co. Ltd.
Hong Kong
Exchanges T 5 288 UL
11 | And - - GG | B 165, 000 | 32, 830, 314. 00 .76
Clearing HIRAF B
Limited
i Fr ik Ik
Kingsoft 1 & liwcer | 3888 s |
12 | Corporation Gwad | EX5 | BB 1,502,000 | 30,138, 801.56 .70
Ltd. At
Agricultura o FUIE
1 Bank Of | ., 1288 N .
13 ohi an AT A - G5 | BwHE | 9,683,000 | 29,960, 915. 89 .69
na R A i
Limited
China ey
Pacific VELRIS 2601 UL
14 | Insurance (g | (JEHRD & . BRG | BFHB | 1,120,000 | 28,658, 655.20 | 0.66
roup) AR Fr
Co. , Ltd. ]
- MIE T 763 Fr Ik
15 ) iR ERlS G5 | FH | 2,849,000 | 28,631, 743. 45 . 66
Corporation Nl HK o
CIFI . .
Holdi JERE 3 - FMENiIS
16 | oranes R A G5 | | 6,694,000 | 28,162,119.89 | 0.65
(Group) Co. WA HK o
Ltd.
Zanih‘;{, ML ||
17 | 0% MRS g e A5 | A | 3,242,000 | 28,043,967.85 | 0.65
Company A HK i
Limited
Chi _ T UEIE
tha R | 3333 | L . .
18 | Evergrande P - G35 | & | 1,500,000 | 25,293, 000.00 .59
Group Fir
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CSPC
Pharmaceuti | AAZ54EHAT | 1093 \
19 = A | 1,262,000 | 25,216,615.14 | 0.58
cal Group FHIRAF | HK
Limited
BOC Hong | ypn zeope
K ‘ 9388 \
20 | N8 G H it 800,000 | 24,922, 036.00 | 0.58
(Holdings) B ] HK
Limited
NetDragon 5 0 2%
Websoft N 777 \
o1 | 10 P A IR F | 1,690,000 | 24,706, 708.26 | 0.57
Holdings Nl HK
Limited
. Lk ] R
rave y ’fé ‘%‘ |X_>£|2§ 696
22 | Technology - T 1,220,000 | 23,503, 098. 70 .54
B ER | HK
Limited A
Beijing bk %
Enterpri 371 \
gg | SMETPTISCS 1 bR F4 | 5,000,000 | 18,042, 340.00 | 0. 42
Water Group Nl HK
Limited
Longfor . .
JEIHE | 960 ;
24 | Properties |y o | A | 1,000,000 | 17,831,565.00 | 0.41
Co., Ltd.
799 \
25 | 166 Tnc 166 Inc | A | 2,000,000 | 16,929, 448.00 | 0.39
China
Mengniu W E S 9319
26 | Dairy AMA R e qaE 725,000 | 16,259, 183. 50 .38
Company ]
Limited
Chirl‘a e [ op
Rai 390 ‘
o7 | NNy A7 TR Fi | 3,250,000 | 16,221, 244.00 | 0.38
Group A HK
Limited
ps | W Crowp | MRS | 288 F# | 3,000,000 | 16,162, 227.00 | 0.37
Limited HRAA | HK T o '
. W E A
China S ST
Uni \ 762 \
g9 | nteom (F o) i F | 1,900,000 | 15,698, 522.00 | 0.36
(Hong Kong) BHTRA HK
Limited A
50 | China AL | 2669 FH | 7,000,000 | 15,344, 420.00 | 0.36
El b bl b bl . .
Overseas LHAER | HK
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Property ] B
Holdings
Limited
Yuzh . -
Puz Out. m | |
g1 | TOPCTMICS iR 55 | & | 3,900,000 | 15, 158,094.90 | 0.35
Company A HK i
Limited
Orient Over KA R
Int _ 316 N X
32 Sea‘?(ner (Hbr) # BR5 | B 935,000 | 15,137,017.40 | 0.35
national) L B HK o
td.
Kingdee
Internation Lottt [ R
5 AL
1 Soft 268 N )
33 Z OVIWATE | g e P o A5 | W | 2,200,000 | 14,894, 204.60 | 0.34
roup AR it
Company
Limited
China Conch [ E
Vent 1586 . X
34 erlld‘_lre Al EXG | Bk 600,000 | 14,518, 182.00 | 0.34
Holdings s | |
Limited
Ausnutria | yepem )y T
Dairy LA 1717 | A 3
35 . 3 BR G35 | W | 2,000,000 | 14, 467, 596. 00 .33
Corporation Al HK i
Ltd.
Wisdom Educ
ation Inter | BWHEH 6068 T
36 | national Ho | HEFR#EK - GA5 | FHE | 2,380,000 | 13,745, 059. 30 .32
ldings Comp HIRAF Bt
any Limited
Jnby Design | {LFAAK | 3306 | , . ,
37 . s G | B 901,000 | 13,658,203.14 | 0.32
Limited HRAA | HK 7
‘Ijh;“atA,g“ PR ||
3g | OUSHEEES b i &35 | & | 5,000,000 | 12,646, 500.00 | 0.29
Holdings A HK 7
Limited
Anton F
Oilfield LRI | 3337 | . \
39 , &A% | & | 13,000,000 | 12, 385, 139. 00 .29
Services W55%EH | HK i
Group
Chi "
Nj‘a ' o [ - & HEIE
g0 | rrona P 4 PR A5 | & | 1,850,000 | 12,119, 140.95 | 0.28
Building A HK 7
Material
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Company
Limited
1530 Ak Ik
41 | 3SBio Inc. =AM 24 - GG | B 800, 000 | 12,019, 233. 60 .28
it
R I
Minth Group | BUSKEEHR] | 425 Ars N
42 = Gy | ik 428,000 | 11,962,071.42 | 0.28
Ltd. HIRAF | HK
it
Brilliance
China = E . FUEEL
43 | Automotivve | VAN - GBS | FHE | 1,000,000 | 11,938, 296. 00 .28
Hoidings BIRA A P
Limited
China - T
Lol o A 108 EM NI
44 Ce ecomt. 47 R " &35 | B | 3,800,000 | 11,757,872.60 | 0.27
(.)l“[.)OI‘a 10n /L\\EJ ﬁﬁ
Limited
D UL
oneyue REEHA (189 | oy |
45 | Group e &A% | W | 2,000,000 | 11,128, 920.00 .26
. HRAA | HK
Limited At
Angang S
. FrHRIE
Steel AN | 347 | . o S
46 p G5 | &l | 1,800,000 | 10,744, 466.40 | 0.25
Company HIRAA | HK B
Limited
Beijing
Capital b BB T
apita , _ Fr kI
Internation bl | 694 P .
47 ) o &A% | &M | 1,500,000 | 10,458, 655.50 | 0.24
al Airport Bt BB | HK
e it
Company /N
Limited
IEE“S”“ ||
qg | ATMACCULE ) g R S5 | & | 1,500,000 | 9,282,531.00| 0.21
c§1' Group A HK 7
Limited
Gal - .
Eataxz, SRR O . BT
g | CHHETHATING e R BEG | 176,000 | 9,014, 425.20 | 0.21
n? . Group A HK i
Limited
s EM NI
o HHBHE | 1208 | . R
50 | MMG Limited = G5 | i | 1,900,000 | 8,794,376.10 | 0.20
HIRAA | HK
i
Chi . N
L“‘a ALy o UL
on uan N \
51 b &Yy . LB A - G5 | & | 1,600,000 8, 525, 427. 20 .20
over BLOUP | iR A i

Corporation
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Limited
China
Yongda . E'iﬂ(li FRIL
Automobiles | ITHMSS | 3669 | . . N
52 , . G285 | A | 1,300,000 | 8,450,391.30 | 0.20
Services BERAR | HK i
Holdings NG
Limited
C}}lgj Everb PELK || E
2 IR I~ TF N BA5 | FH#E | 1,000,000 | 6,913,420.00 | 0.16
‘Ctlech Limite HIRAF HK o
SINOPEC AL
- , 1 T F% 9386 FMENiIS
54 | CNETRCCTING (g bR iy S5 | & | 1,000,000 | 6,913,420.00 | 0.16
(Group) WA HK i
Co., Ltd. —
|
Sinotrans HrANE T 268 T
55 | Shipping BEHRA - G5 | & | 3,900,000 6, 806, 346. 30 .16
Ltd. Gl Bt
ENN  Energy Hr AR 0688 A HEEK
56 | Holdings AR - B | HiB 100, 000 6, 504, 516. 50 .15
Limited ] Bt
Bei ji N
erms o I
Enterprises | ALAIEME | 392 P N
57 _ R G5 | ik 200,000 |  6,441,284.00 | 0.15
Holdings HIRAF | HK i
Limited
CRRC o E 4 1766 UL
58 | Corporation | &M AR - EBRE | & | 1,250,000 6,418, 098. 75 .15
Limited ] it
GCL-Pol .
N o g5 00 T
59 H“jffy Bz o &35 | & | 10,000,000 | 6,238, 940.00 | 0.14
ordings FBR A A Ff
Ltd.
China . N
Petrol N Sl ES R 256 IR
60 CE ro elllm Tt L &35 | & | 1,000,000 | 5,910, 131.00 | 0.14
emreat AT it
Corporation
China
Eastern AR 7 670 e
61 | Airlines Wi =S B - G5 | /W | 1,250,000 5, 596, 076. 25 .13
Corporation HIRAH Fir
Limited
China [ e IR 2996 T UEIE
62 | Energy B K G5 | & | 3,316,000 3, 382, 820. 72 .08
Engineering HIRAF Fr
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Corporation
Limited
iarkfi’“ L ||
tal e N
63 | o LEHIHR EBRG | & | 3,966, 000 3,209, 985.22 | 0.07
Group Nl HK 7
Limited
Country Gar
den Service | ZEHEFRER 6098 T UEEE
64 | s Holdings | F#ERE - B | T 344, 827 2,924,679.86 | 0.07
Company Lim PR 22 #] P
ited
E?“Oh PR ||
65 | OPHATIACE | ot iR B 5 | Fik 112,500 | 1,141,978.95| 0.03
utical AT HK o
Limited
Bosideng |y 22 T
Internati o 3998 N .
66 | AN sty 55 | W | 1,000,000 910, 548.00 | 0.02
al Holdings WA HK 7
Ltd.

AR GO DL EAESF AR R 2 3 T 3 KRS o

7.5 MEMANERFHESHIERZRF)

7.5.1 R TASHE N IRIESE = EE 2%BET 20 4 KA 55 B4

EREAL: ARMoT

7 B4
A RIFENE | He 0
55 AN E AR (FESD) WEFRARAS o .
7 FEEHE
E 451 (%)
1 Hisense Kelon Electrical Holdings Co., Ltd. 921 HK 76, 380, 422. 27 1. 64
2 [(China Construction Bank Corporation 939 HK 68, 608, 428. 80 1. 47
China Shenhua Energy Company Limited 1088 HK 54, 454, 080. 92 1. 17
China Taiping Insurance Holdings Company
4 o 966 HK 52, 786, 736. 21 1. 13
Limited
China Merchants Bank Co., Ltd. 3968 HK 52, 299, 819. 41 1.12
7ZTE Corporation 763 HK 51, 262, 588. 30 1. 10
Postal Savings Bank Of China Corporation
7 o 1658 HK 49, 827, 789. 90 1. 07
Limited
PetroChina Company Limited 857 HK 49, 428, 738. 67 1. 06
Agricultural Bank Of China Limited 1288 HK 46, 004, 788. 11 0. 99
Kingdee International Software Group Company
10 | . 268 HK 39, 390, 636. 12 0. 84
Limited
11 |Country Garden Holdings Co. Ltd. 2007 HK 39, 381, 904. 99 0. 84
12 |China Unicom (Hong Kong) Limited 762 HK 35, 420, 879. 93 0.76

%41t 3%

50 7%
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13 [Yanzhou Coal Mining Company Limited 1171 HK 32, 857, 616. 31 0.70
14 China Evergrande Group 3333 HK 32,292,096. 200 0.69
15 [Kingsoft Corporation Ltd. 3888 HK 31,743,872.61] 0. 68
16 [China Pacific Insurance(group) Co., Ltd. 2601 HK 31, 339, 323.63 0.67
17 Dongyue Group Limited 189 HK 29, 137, 907. 80 0.62
18 [China Southern Airlines Company Limited 1055 HK 28, 882, 112. 89 0.62
19 Hong Kong Exchanges And Clearing Limited 388 HK 28, 005, 263. 71 0. 60
20 NetDragon Websoft Holdings Limited 777 HK 26, 257, 298. 88 0. 56

1y ARSEER PAEAUESFARSR A 2 i 3 A .

2+ SRANESE Gl EEFSEN . B BB Gk, BB AT REERSIBESE . RAE
WAL AL & (RAZ AN IR A AR E) 51, AFEMRAZ S A

7.5.2 RiFZHEHUE B IRIEE T E 2%BAET 20 4 KA 55 B4

AL AR

i B4
e e s AL G | e T
g INSEZ HES) N . e
it FEEHE
Et 451 (%)
AAC Technologies Holdings Inc. 2018 HK | 120,192, 244. 10 2. 58
2 |Tencent Holdings Limited 700 HK 102, 765, 362. 75 2. 20
Yangtze Optical Fibre and Cable Joint Stock L
3 | . 6869 HK 77,239, 489. 42 1. 66
imited Company
Ping An Insurance (Group) Company Of
4 ] 2318 HK 73, 309, 868. 36 1. 57
China, Ltd.
Geely Automobile Holdings Limited 175 HK 56, 132, 914. 40 1. 20
6 |China Everbright International Limited 257 HK 54, 336, 257. 15 1. 17
YiChang HEC ChangJiang Pharmaceutical Co.,
7 1558 HK 50, 882, 682. 97 1. 09
Ltd.
The People’ s I C of
g [fhe People’s Insurance Company (group) 1339 HK | 47,729,682.33  1.02
China Limited
S Optical Technol G C
g punny Optical Technology (Group) Company 2382 HK | 42,674, 625.76  0.92
Limited
10 [Fuyao Glass Industry Group Co.,Ltd. 3606 HK 41,721, 710. 35 0. 89
11 |ANTA Sports Products Limited 2020 HK 40, 561, 036. 53 0. 87
12 |Chinasoft International Ltd. 354 HK 38, 683, 121. 08 0.83
13 |ATA Group Limited 1299 HK 32, 868, 065. 35 0.70
14 [Shenzhou International Group Holdings Ltd. 2313 HK 30, 918, 362. 05 0. 66
15 Nexteer Automotive Group Limited 1316 HK 30, 353, 459. 90 0.65
16 [China Medical System Holdings Limited 867 HK 29, 399, 902. 39 0.63
17 |Galaxy Entertainment Group Limited 27 HK 28,961, 049. 39 0. 62
18 [3SBio Inc. 1530 HK 28, 549, 477. 43 0.61
19 [Shenzhen International Holdings Limited 152 HK 26, 551, 976. 75 0.57
20 |CHINA YUHUA EDUCATION GROUP 6169 HK 26, 093, 372. 31 0. 56
4271 4L 5071
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1 - B | TP | ement Group LLP( | 521,279, 567.76 | 12.07
fund (RRBOR | R 2 )
HRERKES) | TR
Wellington Globa
1 Health Care Eq it Wellington Manag
2 | uity Fund (BRI | BHE | PN | ement Group LLP( | 224, 156, 645.47 | 5.19
REREEST R (R S & JB R B B A )
£
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nd(T. ROWE PRIC
E AR K
)

)

Consumer Staples
Select Sector S

SSgA Funds Manag

Rt )

4 | PDR Fund (2475 ET;;% B | ement Inc GEEZE | 210, 709, 199. 96 . 88
PG AT ' SEIAF])
SPDR 4x)
T Rowe Price Fun .
ds SICAV — . T Rowe Price Lux
6lobal Technolo 5z 5 ‘ embourg Manageme
5 ¢y Equity Fund(T REE | IR nt Sarl (T lizwe P | 182, 618, 160. 00 .23
ROWE PRICE 43k | rice FREREL
FHEREES) W
Invesco Global L it INVESCO Manageme
6 | eisure Fund (B | 24K | P8R | nt SACRIRB ™ | 180, 648, 662. 84 .18
IR IR K 42) & HAH])
JPM LUX LIQUIDIT - JP Morgan Asset
Y INSTITUTIONAL J\T X Management (BEAR
[ R — zf T il e ) | 170 387, 932,08 .94
T4 o
Hang Seng Invest
ment Index Funds Hang Seng Invest
Series — ETF 2 . ment Management
8 Hang Seng CEI o s e — 164, 198, 446. 36 .80
ETF (154 H 454k AR 2T
iR
Utilities Select
Sector SPDR Fun | ETF 3% | | 5o8A Funds Nanag
9 R A | ement Inc GEEHE | 147, 833, 370. 48 .42
dARILHEST | 4 )
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243

5 3]

e 4 e
AT | RARE | SReE | RsdE | s AR
B =g e
11 1]
EUESR 1,840,222,166.98 55.17% - -4 1,685,742.84) 37.34%
HETRUES 439,696,040.55 13.18% - 4 36391713  8.06%
China International Capital Corporation Hong Ko
225,325469.65 6.76%  209,542,062.81 6.33%  400,796.79 8.88%
ng Securities Limited
BOCI Securities Limited 199,882,660.92 5.99%  248,330,608.60, 7.50%|  359,747.54 7.97%
UBS Securities Asia Limited 124,497,360.28 3.73%| 172,486,321.54 521%  304,361.64 6.74%
Huatai Financial Holdings (Hong Kong) Limited 106,816,118.92 3.20%| 577,280,837.33 17.43%  399,279.17| 8.84%
Credit Suisse(Hong Kong) Limited 94,940,225.41 2.85%  160,044,185.03 4.83%| 230,718.07] 5.11%
First Shanghai Securities Ltd. 91,429,004.57|  2.74% 1,986,974.66) 0.06%|  112,099.26 2.48%
J.P. Morgan Securities (Asia Pacific)Limited 85,425,943.10 2.56%| 251,936,673.64 7.61%  202,055.57| 4.48%
CITIC Securities International Company Limited 61,741,924.78 1.85% 1,390,592.01 0.04% 63,132.50 1.40%
Goldman Sachs (Asia)L.L.C 55,499,475.12) 1.66%| 446,334,591.00, 13.48%  380,467.79 8.43%
China Merchants Securities(HK)Co Ltd 9,912,808.73  0.30% - - 12,219.54  0.27%]
The Bank of New York Mellon - - 1,023,390,126.87| 30.90% - -
Euroclear's FundSettle - 41 218,948,985.24  6.61% - -
BNP Paribas Corporate & Investment Banking - - - - - -
Merrill Lynch (Asia Pacific) Ltd - - - - - -
Haitong International Securities Co.,Ltd - - - . - -
Morgan Stanley Asia Limited - - - - - -
The Hongkong and Shanghai Banking C
orporation Limited _ | - - | |
CITI Group Global Markets Asia Limited - - - - - -
ABCI Securities Co.,Ltd . - - . - -
ICBC International Securities Limited - - - . - -
China Construction Bank International S
ecurities Limited - | - - _ _
S 470 3% 5000
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Instinet Pacific Limited

KGI Asia Limited

Standard Chartered Bank (Hong Kong)

Ltd

Oriental Patron Securities Limited

GuangFa Securities (Hong Kong)Busine

ss Limited

Commerzbank

China Everbright Securities (HK) Limited

Guotai Junan (Hong Kong) Limitied

SinoPac Securities (Asia) Limited

Nomura (Hong Kong) Limited

Deutsche Bank A.G.London

Knight Capital Americas, L.P.

CSC Securities (Hong Kong) Limited

Daiwa Capital Markets Hong Kong Limit

ed

Ping An of China Securities (HK) Co. Ltd

Yuanta Securities (Hong Kong) Compan

y Limited

BOCOM International Securities Limited

Cantor Fitzgerald

CLSA Limited

PIPER JAFFRAY ASIA SECURITIES LI

MITED

RBC Dominion Securities Inc.

Taifook Securities Co.Ltd.
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