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(598

T 201946 H 30 H, AREELAHZHFRE (2018 4 12 H 31 H: [[).

6.4.10.3 WFNHE XS

B P XU AL P e A JBLAT 5 G R A 6 1) S5 IR B 3 S KU AR i)
BN U — 7 TR 1 T3 & A A AT BRIl A I S8, 57— ok
[T 158 R BT b A8 5 T30 AR 355 B 7 445 78 B0 R e DR 5% 37 4 o i JE 92 76 11747 H R
FUE AN O LAA BB A AR I

s AT B [ 4 IR Bt UG, A 5 iy A TR A3 o A 5 4 i W [ 175 50
HEAT P WS ORI A A TR, AR S M T T ISk 5 2 AR . A3
SRS AR S AR P T BB 405, 205 e i 0 R e ] i A B 7
R, bl DRI T P S T A s S ) R KU, A b A 25

T 2019 4E 6 30 [, A4 FRTH [ 4 30 4 665 15 20 20 U3 13— H LA
RS, AT L S 3 BB (BT L 38) T B30T 1 BT, B ek i A% A
IR & 2 B L e
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6.4.10.3.1 GBI NAESH A B KIS R 5T

AKE G B S R B\ FE L SIB VE R T PR I (AT SESRIE S5 B B (R A B
Y B (ATFEEFFRGIE S BA S S Tl M G FERE) (8 2017 4F 10 A 1 HAL#EAT)
S SR AR G 2L W2 7 R S At XU HE AT B, 33 7 0 R B | A
S AT O D IR AR S B A A R L) DL A A 7RI 1 AR B A ) 4
B AR RR R B M bR HEAT R WA 4347

AFES IR T — KA RAT BHES B AT 5 & 9P E 1 10%, AR S S5 hA
G F A TN B A Bt B R — R F AT BRI 35 S AE 510 10%.
AR G 5 P A 3 4 ) 5 G BN BRI AT R B S SRR — K R A A R AT I AT
T ARG b A F A OB 15%, A4 A S R T B IR 4
PR G R EW AR RATH T FOEM S, A% b A AR R
30% (58 442 R ICHBEA B LU AF3E AT UE 745 B I TP SO 4 2 b [ IR B 2 DA 08 IR R 4% %
A A ZZ A PR

AFE S I AERTEIE 2 5 T 1, He AR T EARAT R R T35 5, a4
P TN 2RI B 1 Lk BT S WU 6. 4. 9. BEAN, ARG AT S (R
S A NFL IR S SRS P R, b PR A o e R A P M B £
S . ASHE S EEHEOR T IR A2 IR P (0 A T A S & R P B 1 15%. T
2019 4£ 6 [ 30 H, AL TRAEZIRE .

AHE G I FE S8 TN AE X IR g 4 97 oh 7 AN AR H AT ALY O wT A B 4T
AR SSE, BRI 3% 052 ] i A 7 AN AE RO AR B R = B v AR SR
. T 2019 4E 6 A 30 H, AEELHAth 7 AT A H AU B K 008 48 i 22
A2 48 [ 5

RIS, AR G F 5 7 B\ S0 3o 4 B 008 [ D 52 5 £ 80 01 1 45582 5 e - PO 4 v
FE IR 53 S 158 5 0 T (KM S5 R A 8 3 AT R /KT S 4T 0 B PR 7 5 72
FRIAE N B, DL A [ (K928 5 60 T S A0 5 2088 7 B O 0 AT 20125 VR 0 5 4 P A B A
e o T [ W52 5 ) B KUR N 28 B3 0 KUK o R AR, AL Sy i B\ A7 7 3
[ 32 5 S ot B B« AR S 40 5 O 8 R A T 3 KT R N 4 5 LA
BLS U E AR B DA O T 4% A SO EL VSRR B0 R A S RASE SR UE S B8 7 i S b BEE e
SN B HE A A 958 5t T R 15 G, TS A B R R S A A
FE BV R A — B

St bR R TS T AR 0 285 SR S Bl e SRR B M) S, AN B AR
PSR Eh P A D B

6.4.10.4 TIHR:
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T 37 AR AL 45 92 B T RF <l TR ) 28 Se (B BOR R I i B (R BT AR 17 37 4% 250 i A 3
IR B I e AL PR, LA R AU A XU A EL A 4% RS o

6.4.10.4.1 F|Z XK
)2 A 2 F8 4k T B SO B BN 4V & 52 T 39 R R AR Bl i ke AR R sl ) AU o )
RPUE SRk T B G BT TR R B S 80N SO E T FRR RS, Ay s R

<e il T L 3 T My R A A A2 U ) 2285 TRORR A8 1 47 01 25 7 5 6 2R R B

&

TFEI T RUS o

AN < PR < TN R ST AR i T W PR ) R BB PR L BEAT A%, Ol IR B R Y

2155 B A8 T 1000 R ) 8 R 1

GEE N

I G A LA SR M A A TR, RIS SRR A ETE
NIl AR RREE EANT T A R AR . AR G5 AT IR SR AU 577 2R
ITAERR B AT G AAE HH RAE 555

6.4.10.4.1.1 R X i I

B NRMIG
j‘;ﬁigw Ky 15 4 fu Kt Lt
B
AT 324,270,045.91 - - - | 324,270,045.91
S E - - - - -
17 HARIE 4 329,820.24 - - - 329,820.24
KT Gy M 4 Rt - - - | 3,822,275,081.29 | 3,822,275,081.29
SN IR 4 i %
- - - - - B}
ISR, - - - 39,040.76 39,040.76
JREYSC R - - - 13,606,036.82 13,606,036.82
JREYAT EF I 3R 26,870.00 - - 62,739.07 89,609.07
ISR Z597 5K - - - 2,213,463.39 2,213,463.39
HoAth Bt = - - - i} .
Bt 324,626,736.15 - - | 3,838,196,361.33 | 4,162,823,097.48
Uik
JEAST 8 [B] 3¢ - - - 30,082,876.71 30,082,876.71
A A 3N HR T - - - 6,156,235.96 6,156,235.96
AT HEE B - - - 998,308.54 998,308.54
AT UEZ T H K - - - 7,903,639.85 7,903,639.85
St [m ) 4 ik %
AT B IR 55 9 - - - - -
NATAE 5 % H - - - 681,350.57 681,350.57
LA ) JEL - - - - -
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AR - - - - -
VAT F B - - - 1,226,438.44 1,226,438.44
HoAs A7 53 - - - 223,213.82 223,213.82
et - - - 47,272,063.89 47,272,063.89
FIRBUREBR T | 324,626,736.15 - - | 3,790,924,297.44 | 4,115,551,033.59
LA L | ‘

2018 4E 12 H 1 DL 1-5 4 L AR &t

31 H

B

AT 319,927,468.34 - - - | 319,927,468.34
G AT 2,721,927.18 - - - 2,721,927.18
17 ARIE S 399,969.19 - - - 399,969.19
T 5y M A gt - - - | 3,535,874,645.26 | 3,535,874,645.26
FESCRI - - - 37,206.71 37,206.71
IAhaiveil - - - 1,665,132.90 1,665,132.90
JREYAT ER I R 4,362.99 - - 44,738.23 49,101.22
BT 323,053,727.70 - - | 3,537,621,723.10 | 3,860,675,450.80
5t

AR 25375 5K - - - 82,904,181.84 82,904,181.84
T AT [|] 3¢ - - - 2,153,163.15 2,153,163.15
AT BN SR - - - 6,099,677.56 6,099,677.56
AT HEE B - - - 989,136.91 989,136.91
NATAE 5 B H - - - 140,237.82 140,237.82
VAT F B - - - 2,298,734.35 2,298,734.35
oAt A7 o1 - - - 429,951.55 429,951.55
et - - - 95,015,083.18 95,015,083.18
FIRGUREES T | 323,053,727.70 3,442,606,639.92 | 3,765,660,367.62

TE R PR AR G 5™ R fit El’])”‘&ﬁfﬁﬁ %Tﬁﬁﬁ/*?ﬁﬂmﬂ’]%ﬂﬁéﬁﬁﬁmm H s 213 H

PEH TS,

6.4.10.4.1.2 F)Z& XU ) BBURAE
T 20194F 06 H 30 H, AEESARFFAELZZGMEMAFRE (2018 4F 12 A 31 H: [),

SETT AR R AR BN T A2

6.4.10.4.2 SMNLC X%

AN XS 2 Fi 4

el TR 2 S E SRR I

ZINSEHIEPEDN

=2
HZHA

my (2018 4F 12 A 31 H: [[) .

PR AN AR AL SN M A A BB R o

AFE G A AN UACIKAAL T (BT M i, RLAE AR AR R AN RS, . AR g/ BN

6.4.10.4.2.1 AN X T

1Ay }Eo

H AT e AN ST 24T
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HHE4 2019 EPEEIR A

AWK 2019 4 6 H 30 H

HA - Koo | Hoodr | HAtm
Erxfre AR | ERFTEART | aAR | AR | MG &t
0] | ARM
PAAR it
1) 5 =
AT 55,051,296.49 78,012,398.49 | 6,908.35 5.23 - | 133,070,608.56
17 H R UE 4 - 1,979.24 - - - 1,979.24
;iﬁéﬁﬁ 2,566,822,093.58 | 1,250,858,285.21 - - - | 3,817,680,378.79
YT 3,379,855.78 4,458.242.27 - - - 7,838,098.05
NSRS
o - 2,213,463.39 - - - 2,213,463.39
YN nTy 2,625,253,245.85 | 1,335,544,368.60 | 6,908.35 5.23 - | 3,960,804,528.03
PLAN Tt
(1) 411 fiit
NATIES 7 7,903,592.76 - - - - 7,903,592.76
HaK
it &t 7,903,592.76 - - - - 7,903,592.76
ARL e
SMC R | 2,617,349,653.09 | 1,335,544,368.60 | 6,908.35 5.23 - | 3,952,900,935.27
(WPE
B NRMIG
FEEER 2018412 H 31 H
HA - Moo | Hoodr | HAtm
Erxfre AR | ERTEART | AAR | AR | MG it
] | ARM
PAAR fivtAir
)5 =
AT 68,694,201.59 85,852,775.34 | 6,935.13 5.07 - | 154,553,917.13
17 H R UE 4 - 1,971.45 - - - 1,971.45
;i@%”& 2,190,557,203.19 | 1,340,609,857.07 - - - | 3,531,167,060.26
IDAdivel 220,839.73 52,079.35 - - - 272,919.08
wrEA T 2,259,472,244.51 | 1,426,516,683.21 | 6,935.13 5.07 - | 3,685,995,867.92
PAAR fiitAir
1) 411 fiit
NATIESH 48,588,779.35 34,315,300.13 - - - 82,904,079.48
HaK
frfii & it 48,588,779.35 34,315,300.13 - - - 82,904,079.48
AR e
MR | 2,210,883,465.16 | 1,392,201,383.08 | 6,935.13 5.07 - | 3,603,091,788.44
PEL
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6.4.10.4.2.2 FNC XS FRBURE 8

i | BRICE DAAMY HAD T 378 | R FEAAR
XPH P AR R H A T A S 8 (R
e A (o fr: AR
pym RSP R 222) AWK (20194 | FAEEEK ( 2018 4F
6 H30H ) 12H31H )
1. Fras A AR TAHE 5% 197,645,046.76 180,154,589.42
2. BTSN AR TIZAE 5% -197,645,046.76 -180,154,589.42

6.4.10.4.3 FAhIE XS

ALY RS 2 16 5 e T o i T L AR 2 0 M1 SR SR T R o i 3 R S AL
IC R LAAMKTT 04 PR R A S T R AR B S A . AT B BB R TIEA L BT i 5
(OREZEANE 4, P T I £ LA XUR ST T B ANIE J3 AT JE A 1 B 08 i v e ok T 03
(RIS, AT e SRUE T IE 35 T 32 A AR B R 5

ARG (K G B BN AE A TR AN A B A A (R R s SR % 7 i B AR
VBB AL A RO B RS, EE AT S LT BB EIRAT B I b,
I RAHT, B R SAE, HE T RS S R . A el AR 2
S5y IR AL P, R R BRAT DL OIS R R JE, 45 & ARV B ) %
APRE, WhE PSRRI B I AT U R, IO L 4 R K R SR
FIRR P A o A0 AT S R D6 11T 32 7 AR AN [ ) 5 Rt [X 428 3 % Jié S AIE 25 1 3 1 O
AR B HEAT [ R XS, AE AN [R] R K X (A E ] BSR4 BRI E
7 BEAGHEAT B BRI . b T T 3 2 5 B e ek | AT K] 3R A B i T
PEE), FEAZHERAEXT AR F R Z TR SR, WSS HAT R, DU
LA IR R

A S H AL 1 B AR AR A A XU . AR SR S B4 & rp 3 SRR ZE L 8
EEAI 3 4 5577 ) 60%-100%, 87 T 737 T2 R Hoth 4 T2 (5 3 & B8 P21 0%-40%. IEAh,
RGO HE S RN R F 6 AR S BT R ITE S MG ST 4, 5 B T 22 2 B
HES AT B, 45 VaR (Value at Risk) SR A 3 4 T I BV 76 (b KU
e e T 55 ok XU AT SR B AT

6.4.10.4.3.1 FABHH RS O

Az ARG
AHAEK 2019 4 6 H 30 H FEEER 20184 12 A 31 H
BiH 4 SE Sy oue
ARME 1 {E LA ARME 14{E L
(%) (%)
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P

e 1,250,858,285.21 30.39
R AEBE

1,184,312,600.11 31.45

A2 Gy VE b Bt

o 2,571,416,796.08 62.48
B

2,351,562,045.15 62.45

22 51 e e L
SRV

AT R B4
%5478

e i : : :

it 3,822,275,081.29 92.87 3,535,874,645.26 93.90

6.4.10.4.3.2 AR XS B RBUBRE 2T

RS | Bk gt bR HE UM LAt T 37 R B R AR

X B PR H A S B IR E R R 8 (R

ot

FH R U A2 B ) A2 2y

fr: NRMIo

AHIE C 2019
6 H30H )

FHEER (2018 &
12AH431H)

1L.AHAEHSHUE LT 5%

195,879,651.44

172,712,012.76

2HEHESEMETHFE 5%

-195,879,651.44

-172,712,012.76

6.4.11 75 Bh T ELEA 2 Hr & 7R R 76 2 B KO H AR IR
AFE AR I TE T Z WA BT BN 2 M 2 TR R B A F

7.1 FIRESFHHEHR

§7 REAAWMT

i H

e (NRMIo

i < B B Y EL A
(%)

B #

1,250,858,285.21

30.05

Horpe WM

1,250,858,285.21

30.05

HEEIE

BB

2,379,279,184.76

57.16

[ 5 YA 2 A3

Hr: fiid7

B SCRRIESE

SROATAE AR R

Horpre Gz

LI

Ll

BGIE

% 33 U F47
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5 TN b 5

Forpe S 0 1R SN GR 6 <l

B
6 GidiThiip7 =N 192,137,611.32 4.62
7 BATER M H /AT A1 324,270,045.91 7.79
8 Hoph gt 16,277,970.28 0.39
9 &t 4,162,823,097.48 100.00

E:

I, bR T Mg TR NG i 2 e85t

2. ARG AR WA B Y AL S LR T AR
166, 666, 629. 19 76, (§HE4 %P2 B L) 4. 05%; 18 I VR HEIE AT 5 L F5 2% (s B T AE R

AR 50, 193, 399. 60 JT,

7 34 T R A LR 1. 22%.

7.2 BHIREZSNER GX) EFHH IR 545

E%x (HiX) NRME (NIRRT b3S E S (%)
o [E i 1,250,858,285.21 30.39
&it 1,250,858,285.21 30.39

7.3 BAREAT W R B HA S

AT ARME (NRMIG) H RS R FE L E (%)
Rl 77,141,783.70 1.87
MR 76,644,775.80 1.86
Tk 40,235,648.40 0.98
Ak 06 T 2 77,711,781.40 1.89
WA B - -
BRI IR f 44,467,833.41 1.08
o 626,315,470.69 15.22
B 218,721,231.01 5.31
SR 18,776,342.70 0.46
NG 70,843,418.10 1.72
it 1,250,858,285.21 30.39
AT X UL AT A FR FH A AT Wb 43 bt o
7.4 BARIRA SoE 52 E B BHE L KD HEF I B A G 8 5t B 4
i) Hi e
Fo| ARG (& | AR&K | W | iR | BX WE O ARME (N | BEF=iF
5 0 (30 | RS | iy | G i) B LE A1
X) (%)
1 filriit(:iow igg% ;2129 jﬁg ik 1,000,000 | 74,111,355.00 1.80
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P 7 ORI L B IE SR BT 45 2019 SR AE B R
NG| Fr
China
International H 75 3908 SR
2 | Capital S HK Gy | Tk 5,000,000 | 69,317,208.00 1.68
Corporation HIRAH] Ji
Limited
Ping An
s 2 .
Insurance TSR
ORI (SRR | 2318 | ‘
3 | (Group) N a3y | B 800,000 | 66,009,686.40 1.60
AR | HK
Company of AT i
=]
China, Ltd. A
Country
Garden .
Services LR 6098 ik
4 Holdi KA HK AR5 | B | 3,188,827 | 50,659,809.07 1.23
olamgs
s IR it
Company
Limited
Hong Kong BTG 0388 AU
5 | Exchanges and | 2455 HK &Y | B 200,000 | 48,522,045.60 1.18
Clearing Ltd. IR it
POSTAL
[ i _
SAVINGS E‘P. [;1/155_1 AUk
fEEWAT | 1658 | , \
6 | BANK OF o G355 | B | 10,000,000 | 40,816,224.00 0.99
AR | HK
CHINA A Fit
=]
CO.LTD. A
AAC Hig 75 R 2018 AUk
7 | Technologies | %4 IR Gy | B 1,000,000 | 39,012,921.00 0.95
, HK
Holdings Inc. N il
Sunac China ELRelles 1918 Tk
8 | Holdings A B ey | B 1,150,000 | 38,845,785.60 0.94
. HK
Limited N Fir
Shandong Gold | LI ¥4 1787 FERZEIER
9 | Mining Wb Ay HK By | Bk 2,000,000 | 36,593,856.00 0.89
Co.,Ltd. HIRAF It
Sunny Optical
Technology TG 238 UL
10 | (Group) BHEL (B H]) &Ry | T 500,000 | 35,494,281.00 0.86
HK
Company HIRAF JIr
Limited
i
Travelsky ?;;?Jf; 0696 AU
11 | Technology S &85 | B | 2,500,000 | 34,526,655.00 0.84
Limited L
NG|
12 | New China e NFE | 1336 | WIBEL | &G 1,000,000 | 33,427,080.00 0.81
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R4 2019 FAEFERE

Life Insurance | K% | HK ER 5
Company Ltd. | HRAH] i
Greentown 2R 5% 2869 i Egiee
13 | Service Group | ZEHIHR HK Gy | Tk 6,000,000 | 33,303,927.60 0.81
Co. Ltd. ]| P
China " W
HEEM | 1109 fjﬁ ‘
14 | Resources HIAR | HK Gy | B 1,000,000 30,260,304.00 0.74
=]
Land Limited o P
China Shenhua . s
Ener rh [E fip g 1088 UL
15 c & BRI A HK B | 2,000,000 | 28,782,475.20 0.70
ompan
ompany YN i
Limited
CITIC N N
Securities S 6030 B
16 Comban A B HK BT | 2,000,000 | 28,641,729.60 0.70
ompany A it
Limited
China . N
Sl ESp e TSR
Petroleum & 0386 L .
17 Chemical 1 TRy HK B | B 6,000,000 | 28,025,967.60 0.68
cmica
. HIRAH] Fir
Corporation
0799 N .
18 | IGG Inc IGG Inc HK B | mE 3,500,000 | 26,816,435.10 0.65
it
Hua Hong e 1347 B HEHR
19 | Semiconductor | &£ R4 HK By | 2,000,000 | 26,600,918.40 0.65
Limited ] Fir
Xiaomi . 1810 %,.?#Hgé
20 c i /IR EEH] HK B | B 3,000,000 | 26,389,800.00 0.64
orporation
P i
Chongqing R AR FIE
Rural EVARAT | 3618 P .
21 Commercial e | K ExE | B 7,000,000 | 26,169,885.00 0.64
i)
Bank Co.Ltd. | AH] P
China Railwa
. Yo o E ek -
Signal & v e o FIEIE
.| EfEES | 3969 N i
22| Communicatio | oy | a5 | & | 5,000,000 | 24,982,344.00 | 0.61
n Corporation < ij A
N
Limited
Haitong s — T
International B b 0665 I
23 Securifi W EEH] HK &85 | FE | 10,000,000 | 22,431,330.00 0.55
ccuritiecs
A=
Group Limited HRAH i
Logan Property | JEYGHEF= | 3380 | FitkEk .
24 . N Tt 2,000,000 | 22,237,804.80 0.54
Holdings BRAR |HK | &8%5%
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R4 2019 FAEFERE

Company YA Fr
Limited
China
Resources e 0836 TSR
25 | Power A R HK S5 | FHE | 2,000,000 | 20,056,248.00 0.49
Holdings Co. YL i
Ltd.
. EUREEIIN
g6 | ChinaMobile | TIEESA) 1 0941 | s g | i | 300000 | 1877634270 | 046
Limited HIRAA | HK o
I:;;:rDragonS mm 2689 ﬁ{ﬁﬁi .
27 (Holdings) FERH HK “35 | & | 3,000,000 | 18,288,131.40 0.44
. PR ] it
Limited
If:;‘:gme“ il || |
28 Holdings LR R HK G | Tk 5,000,000 | 17,901,081.00 0.43
A B
Limited
China IR A 1193 UL
29 | Resources Gas | AR HK Gy | B 500,000 | 17,043,412.50 0.41
Group Limited | A ] Fir
Xinyi Solar 15 3Ok RE 0968 AU
30 | Holdings AR HK By | H 5,000,000 | 16,933,455.00 0.41
Limited AN il
Chmaso.ﬂ R E R | 0354 @%Hﬁ .
31 | International HAR | HK By | B 5,000,000 16,889,472.00 0.41
Ltd. Fr
Natural Food TG L
3p | Mternational ﬁ}ig 37| ssemy | i | 9562000 | 1471979061 | 036
Holding A HK
Limited NG| m
China
Longyuan A WAl 0916 A HEIK
33 | Power Group | £EFIBA4 HK GG | B 3,000,000 | 13,221,289.80 0.32
Corporation HIRAF JIr
Limited
Xte _
Inteﬁnational ﬁi b 1368 é{ﬁﬂ% .
34 Holdings P IR R HK AR5 | BB | 3,152,500 | 13,061,433.59 0.32
A i
Limited
35 | Inke Limited ii%ﬁ ;7120 ﬂgﬁﬂg ik 9,288,000 | 12,990,748.51 0.32
ar i
36 | Dongyue RILEEH] | 0189 | F/UEHE | &F¥E | 3,000,000 | 12,667,104.00 0.31
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HHE4 2019 EPEEIR A

Group Limited | ARAF | HK | &%
Fir
Powe.rAssets daEsol | 0006 %‘/ﬁﬂ% ‘
37 | Holdings _ B | BB 250,000 | 12,359,223.00 0.30
. HIRAF | HK
Limited By
China THERT 1968 i e
38 | Merchants WA B B | B 360,000 | 12,334,592.52 0.30
HK
Bank Co., Ltd. | A#] F
China
Communicatio | 1 [EAZ# 1800 BBk
39 | ns Construction | 1% E M G5 | HiB 2,000,000 | 12,297,646.80 0.30
HK
Company HIRAF i
Limited
1530 AR
40 | 3SBio Inc. =A% B | FHiE 1,040,000 | 12,277,238.69 0.30
HK
it
China
traditional s
chinese i 0570 B
41 . A B B | wE 3,642,000 | 12,174,142.54 0.30
medicine HK
) N Fir
holdings co.
Limited
b P T
SIM Holdings | T-IF | oo | FEHE |
42 . A R B | HE 1,520,000 | 11,886,669.65 0.29
Limited HK
N it
CIFI Holdings | fBLf& 4 % 0884 B HEHR
43 | (Group) Co. (EERNEH HK ey | B 2,500,000 | 11,325,622.50 0.28
Ltd. PR 2 ] Fir
China Yuhua . .
Education g 6169 I
44 c ; HEEM HK B | HiE 3,726,000 | 11,143,884.74 0.27
orporation
P IR it
Limited
Sino [ 2R ) 1177 o C
45 | Biopharmaceuti | |25F [R &Ry | T 1,530,000 | 10,753,579.60 0.26
. HK
cal Limited NG Bt
China Yongda R
.g v [ 7k IA N
Automobiles " N EioC
: RS | 3669 | , \
46 | Services . 55| FHEE 1,384,000 8,704,763.50 0.21
. BERAKR | HK
Holdings s Hr
[5]
Limited A
Beijin .,
e Ttk % T
Enterprises . 0371 N .
47 EHH R BRG | 2,000,000 8,163,244.80 0.20
Water Group = HK
. sl it
Limited
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Guangzhou IR 238 A HERK
Automobile LA A HK Gy | Tk 938,000 6,881,509.81 0.17
Group Co., Ltd. | ARAH] Fr
China
Resources FEE KR 1313 TSR
Cement A R HK ARG | 1,000,000 6,659,026.20 0.16
Holdings YL i
Limited
. FRA A FuRadiTS
CanSino L | 6185 1 R
Biologics Inc. VI A — Ty | s 218,200 6,391,662.34 0.16
Ei B
Zhongsheng A 0881 A HEEK
Group A R HK Gy | T 300,000 5,739,781.50 0.14
Holdings Ltd YL i
Tianli
Education KIAHE 1773 UL
International ] g i HK G5 | Fi 1,842,000 5,573,948.00 0.14
Holdings HIRAF i
Limited
China Oilfield | g H 5883 AUk
Services k25 A7 HK By | B 500,000 3,399,885.90 0.08
Limited IR il
Xin Point sy | 1sm | O |
Holdings HRaF | HK BRY | 2,000,000 2,955,657.60 0.07
Limited BT
Ak Medical ZREEST 1789 UL
Holdings A R HK EBRY | B 816,000 2,871,210.24 0.07
Limited YNE i}
Aluminum o E L 2600 TSR
Corporation of | A R HK By | T 1,000,000 2,436,658.20 0.06
China Limited | 2] It

7.5 MEHNBRERRHESHEKRES)
7.5.1 RHEAEGHE H AR & =3 H 2%B0AT 20 42 KA 85 iR 40

e o SR GEE
i AR GO IESRAG | AHEHIN | ey
= fig Xl Bl (%)
China Mobile Limited 941 HK 64,017,102.85 1.70
2 | Tencent Holdings Ltd 700 HK 57,398,930.47 1.52
3 Sl'mr'ly Optical Technology (Group) Company 2382 HK | 52.833.572.94 1.40
Limited
4 | Sunac China Holdings Limited 1918 HK | 46,194,404.18 1.23
5 | POSTAL SAVINGS BANK OF CHINA 1658 HK | 41,227,872.38 1.09
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CO.,LTD.
6 | Travelsky Technology Limited 696 HK 40,527,213.71 1.08
7 | Xiaomi Corporation 1810 HK | 40,212,658.18 1.07
8 | AAC Technologies Holdings Inc. 2018 HK | 37,432,079.22 0.99
9 | New China Life Insurance Company Ltd. 1336 HK | 36,823,871.41 0.98

Ping An Insurance (Group) Company of
10 . 2318 HK | 35,090,151.24 0.93

China, Ltd.
11 | AIA Group Limited 1299 HK | 34,313,266.58 0.91
12 | Shandong Gold Mining Co.,Ltd. 1787 HK | 31,486,912.65 0.84
13 | Hua Hong Semiconductor Limited 1347 HK | 29,998,558.26 0.80
14 | China Resources Land Limited 1109 HK | 29,875,453.24 0.79
15 | China Construction Bank Corporation 939 HK 29,547,485.82 0.78
16 | Chongqing Rural Commercial Bank Co.,Ltd. | 3618 HK | 29,235,647.75 0.78
17 | IGG Inc 799 HK 28,819,037.92 0.77
18 | China Resources Power Holdings Co. Ltd. 836 HK 28,764,324.86 0.76
19 | Nine Dragons Paper (Holdings) Limited 2689 HK | 27,940,889.73 0.74
20 | CITIC Securities Company Limited 6030 HK | 25,775,047.60 0.68

Lo ARG PLEAEIARRS R ) 2 s i 3 A
2 KNCUIE Ly EEIEN B Bl . Bl LATREE AR RS,
TN BHHE RSB (BRAZ A R LA ) 5, AR5 .

7.5.2 R iFEH SHUE RIS B 3E 2% BT 20 4 KA R 83 B 40

e | S
i AAEH (FE0 WL | R s
il (%)
1 Tencent Holdings Ltd 700 HK 89,604,917.80 2.38
5 Sl.,lm:ly Optical Technology (Group) Company 2382 HK | 84.134.014.15 593
Limited
3 Hisense Home Appliances Group Co., Ltd. 921 HK 78,698,910.57 2.09
4 | ZTE Corporation 763 HK 77,516,068.46 2.06
5 | China Construction Bank Corporation 939 HK 59,760,462.10 1.59
6 | AAC Technologies Holdings Inc. 2018 HK | 45,463,940.45 1.21
7 | China Mobile Limited 941 HK 44,606,265.54 1.18
8 | China Merchants Bank Co., Ltd. 3968 HK | 33,874,843.72 0.90
9 | Kingsoft Corporation Limited 3888 HK | 33,750,665.45 0.90
China Taiping Insurance Holdings Company
10 o 966 HK 33,664,763.68 0.89
Limited
11 | Far East Horizon Limited 3360 HK | 33,422,363.61 0.89
12 | BOC Aviation Limited 2588 HK | 30,296,496.84 0.80
Ping An Insurance (Group) Company of
13 . 2318 HK | 27,736,720.60 0.74
China, Ltd.
14 | Sunac China Holdings Limited 1918 HK | 27,601,674.97 0.73
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15 | Haitong Securities Co., Ltd. 6837 HK 26,948,519.18 0.72
16 | NetDragon Websoft Holdings Limited 777 HK 26,228,436.44 0.70
17 | China Resources Land Limited 1109 HK | 25,628,581.27 0.68
18 | China Overseas Land & Investment Ltd. 688 HK 23,696,729.02 0.63
19 | China Shenhua Energy Company Limited 1088 HK | 22,284,488.75 0.59
20 | ANTA Sports Products Limited 2020 HK | 22,184,307.69 0.59

1y ARJE G0t PL AR ACURS R A 2 i 37409 .
F OSBRI SE . B, BEAMIE . RAT N IR S AT B B

N
S AT e R AN TR LSRR 1A, AFIEMRZ Z P -

]

’

7.5.3 R an BB AT SR BRA BB S O\ B A

A ANRMG
SENRA (A R 1,259,525,929.95
SEHIRN (RAS) B 1,437,618,518.38

o SRNEAMSE SN T SE AL A (A A sl LRSS Bt ) 181, ANE R8T R
LG

Wt

7.6 WIREMFEHSFRIROFAFRRAS
ARG AR HIRRFFA G5

7.7 BARAR A SO o e & R 7= (L B AR R/ N A T A2 B B B B 4
ARG AR WIRRFFA 57

7.8 IRIEA SRYME G EF T #E BN BT A B SCRAESR R
il

ARSI AR AR AR R G SCRHIESR

7.9 FARIEA RUHE GRS T HE B R/ HEA B RT LA S BIATAE SR R
i

ARSI ARG AR R ST E A o

7.10 JIRIZA SOHHE G 2 T E LB RN AT+ 2 2S8R A4

ERAL: AR

do

g AR

e
E_lj‘

& fE ) .
o

NAHE O

sk
Vi
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1 LE 5]
(%)
Well?ngton Global i ZE Y ?é%’\] | Wellington Luxembourg 608.578.005.21 1479
Quality Growth Fund R4 TE X | Sarl
T Rowe Price Funds TR Pri
owe Price
SICAV - Global A | AR
. N . Luxembourg 548,628,283.81 13.33
Focused Growth Equity | 3£4> Vi &N
Management Sarl
Fund
Wellington Global
s . 2 | 247 | Wellington Management
Health Care Equity . 244,013,626.67 5.93
4 F = | Group LLP
Fund
Vanguard Consumer ETF o v iG I 204.536.074.40 197
. anguard Group Inc ,536,074. .
Staples ETF H4 THi s P
JPM LUX LIQUIDITY
Q femh | 4 | JP Morgan Asset
INSTITUTIONAL 4 | st | M ¢ 192,137,611.32 4.67
. nagemen
FUND 5t 7 anageme
SPDR Gold Sh ETF | 2257 | World Gold Trust 183,142,008.00 4.45
0 ares . ) ,142,008. .
H4 Frid= | Services LLC
\Y% d Utilities ETF ETF 25 A\ dG I 182,770,774.20 4.44
anguard Utilities . anguard Group Inc ,770,774. .
£ Ee || e P
iSh: MSCI H ETF 2 5 A | BlackRock Fund
ISRATES one 5c5A | BlackRock Fun 177,917,236.00 432
Kong ETF Hidr i | Advisors
Allianz Global I | 3257 | Allianz Global Invest
1.anz' oba . i &2 REVE ianz Global Investors 71,162.769.58 73
Artificial Intelligence fe | JHEGL | GmbH
Xtrackers Harvest CSI .
. ETF Lo R .
300 China A-Shares . DBX Advisors LLC 67,757,043.20 1.65
ETF Hg F

7.11 BEHEREME

7111 FEHAREESEEREKIT TR RITESAHE T B RER LR
WE, REREHEFEIT—FENZEATESR. LTER. W&, BRI
FRAUES FIHEFE W SR A4 HA Ui B

AR G BEBE (R 442 000 R AT LA ATt DU 1) S SRR AT, S R
i H A —4F W R ATFHE ST, AL TTROS I
7112 FHESERNHT2REETEHES S FMENEERRE. W,
RE DL AR R RS B B B PRSP B

AR HE G R I T 44 IR St A DR 4 IR S, AR e T A AT P
GRS N DY N DN
7.11.3 B FAth 5150 B 7 4

s Rt
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75 2 & )

1| fEHRIESE 329,820.24
2| MIGEFRE R K 2,213,463.39
30| MR 13,606,036.82
4 | MUHE 39,040.76
5| ROfCHIEER 89,609.07
6 | HABMEK

7| FERERH

8 | HAth -
9 | Ait 16,277,970.28

7.11.4 BURFFA HIAE T 5 B B T e e f 77 B 24
AT G AR T IARCORH5 A Ak T e IR ) ] e 5%

7.11.5 BIRATH2BER PR ERUE Z RGO 5B
I AR ST 144 I e h R AEAEVE S PR 0L

§8 HEMFRFAEANER

8.1 MIRESMBRAENTBEFHNGH

WAL

A NG
AN | PEAN IR A e N e
5 D HE A N =Yl o
: | = i}
ESRER g - ESER ] R

267,618 15,655.78 34,738,620.68 0.83% 4,155,030,243.91 99.17%
8.2 HiIREESEEEAKMIANRFELESHIFMR
WiH A MR () 5 F 4 S A EL A5
REEHNITAE ML T EF .
AL 791,529.27 0.0189%

8.3 WIRESEHEANK ML RFFH AT RAE S0 B XA ER

Ui H Fr A BlE BERBEXE I
RAF EPEFN G TSR] 50-100
PO NFFA AT A &

AR LA AI & 0

§ 9 FHAESH IR
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B
REEFEKH Q07 4 9 A 19 H)F: &4 4ia 41 29,998,151,206.40
A BB JHk 00 A A 4,503,415,635.80
A A 4 HR ) 3 28,748,225.89
P R A 4 e e (B 47 i 342,394,997.10
AAR 5 WA S5 o AR B 8 (A sk DL 51D -
A A A J5 4 20 A 4,189,768,864.59

§ 10 ERFEHHER
10. 1 EEMHFE ARESHIL

AR AR AT RGP AR S

10.2 EEEHEAN. ZEEANERNESRERIIRNERATLZS)

FAREHIN, ARG E B NRIEERNFZD.
AN, HEETE NN T TR EE I TR R A ERANHEZE),

10.3 BERESEEAN. EEWUWr™. Z&HEWFHIIFR

AR A, TE KA A BB SRR
RGN, KW KRBT BEFE SR

10. 4 EEBBRIGHIE
AR IR SRR L
10.5 NEEHATH I STHTE S AR

ARG AT G RE I 2 THIN = 55 ProR R A AR T

10.6 BEAN. {TEALARFEENRZEERLTFHR

AN, BB R S B BN RS M A IR B AT
FAREHIN, FEeFEE NS R BN GRS M8 T RS B ek 1l

10. 7 ZE&HAIESF AR 5 B IuiA KRB

S AN T

Sost

EX5 RER5 IS A %7 i A
|
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B SR BRAL S i 5853
J. pSY B e IR
# ) b A5 1
&=
UBS Securities
Asia Limited 494,053,295.86 | 18.32% | 749,590,719.45 30.80% | 822,451.94 | 18.58%
China International
Capital
Corporation Hong 419,059,632.43 | 15.54% | 199,515,033.90 8.20% | 775,108.30 | 17.51%
Kong Securities
Limited
HEIES 1| 394,685,059.33 | 14.63% - - | 343,981.60 7.77%
Huatai Financial
Holdings (Hong 360,454,017.02 | 13.36% | 534,658,338.42 21.97% | 735,082.65 | 16.60%
Kong) Limited
BOCI Securities
Limited 334,718,243.84 | 12.41% | 246,070,875.66 10.11% | 496,744.48 | 11.22%
Goldman Sachs
(Asia)L.L.C 240,615,341.11 8.92% | 658,237,993.77 27.05% | 795,531.81 17.97%
IR 2| 125571,177.22 | 4.66% - -| 102,505.80 |  2.32%
First Shanghai
Securities Ltd. 88,605,726.85 3.29% - -| 106,313.64 2.40%
[EEEanE 1| 79,382,741.91 2.94% - - 72,449.07 1.64%
CITIC Securities
International 49,333,312.34 1.83% - - 49,333.33 1.11%
Company Limited
GuangFa
Securities (Hong
Kong)Business 42,890,371.67 1.59% - - 51,468.45 1.16%
Limited
7 RAESR 1| 25754,951.67 | 0.95% - -| 22,176.28 |  0.50%
Credit
Suisse(Hong 23,362,226.76 0.87% | 45,682,882.57 1.88% 34,907.86 0.79%
Kong) Limited
J.P. Morgan
Securities (Asia 18,607,159.90 0.69% - - 18,607.17 0.42%
Pacific)Limited
g A ] 2 - - - - - -
HitR ISR 1 - - - - - -
RNAAESF 1 - - - - - -
China Merchants
Securities(HK)Co 45,091.20 0.00% - - 450.91 0.01%
Ltd
Haitong 6,099.22 0.00% - - 87.89 0.00%
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International

Securities Co.,Ltd

IF T IE PEARHERFE Y -

NPRBE A FISEAMIESR BB IR e, RV I3 ik 3% S A8 o B oy Fo b 5 IR, Bk
BN TR B S B B .

A FFRE ISR
i 2 5 Bl HAATRE A WA S ) AR LA A I 2545,

A2 Gyt EE W AR E, ARECLT LA 5T -

Lo BABFEPATRE S . EEHRIF 2 ARG REAT T A RIIHAT . RER IS B R
JREE A 45 R AR RS LU WS RS s . T8 T RE IR £ 2 25

KRR LS e

SF I

JRAZ Gy~ BRAZI RNE S BSOS S XTI TS R ARG RE T 5 i HN RS
WEFCHURA I SE IR B ERAR IR RE S R 0L I B I AT 7T AT T
e ANl S A B TR s, s AR VESE, SR U SR ;
R TR B R . EEIRF ARSI E . W2k B AR, LA
LA ok FRR BRI TR 5 AR

HA AR T3 SR AR m L & 15 RS

B. ZHZAHENE

N TR E ARG SZ AT RE T W FEHUA BT SE T RIOKT- L S B3t b Al 55 14 J5 R A A
X5 IR BATHT 0 k%, FFRIE B RAE TN R .

10. 8 HAhE KFEH

. IS A |
: i;ﬁiiiﬁ;ig%@iJJDBB%)\%%%%’%*M@ AR | 20190103
‘ Ry P Ny pe
3 igﬁﬁiiﬁ;igiﬁigzlﬁﬁﬁﬁk . EgIE SRR 2019-04-02
57 S AR T E e R T
5 i;ﬁﬁiifﬁgigﬁ;g@ﬂn%@%@g%ﬁ%mm s | 2009004
§ i;ﬁﬁiiiﬁ;ig%@iJH‘JEW%)Wﬂ%‘ﬁ%*M@ LR | 2019:06.06
7 ii?gi?}fﬁzﬁiziﬁﬁnE%%{i\%’%ﬁ FHEIETRR 2019-06-25
8 | P EEEHRMARAT R TRINESEEGHER | LEIERR 2019-06-25
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PR 23 7] B A o Mk 55 1 A

9 | MRS XRTHTHMFEMRIESRRMEN AT | LiIEFHR 2019-06-25

P 7 Bk 0TI B P [ ARAT B A 5 IRIE S e R

1 i 2019-06.2

O 1 gy gi ety 262 EARERR | 2019-06-27
‘%‘ peran 74N INE] S _é /Hfi‘i‘ .

| AT AR AT PRI | | [

ARSI A S

T R WA T T R NS |
12 ” 2019-06.2
AR 1A LS| 2019-06-28

A PR G IR % AL A e g |
1 i 2019-06-2
S| mamE A HHESH | 2019-06-28

§ 11 mBEERROMMEEGER
11. 1 REPA R —REEZFEES OB ELAIE I EGET 20%8 55

0 ST PN B TR AT R <A A LA AN A A A B B  20% ) 1 L -

11.2 BB E PSRN MMERER
.

§12 REXHHEF
12.1 FEXHFBEF
U R IE M ik ST T 7 A TR R T BB TIF 5 P 8 3 P S0 15
(FE 7 SRR AL B R SRS A )
(P 7 A ERRS 1 I B AE A4 R B A L)
A, FEEEE SR B IR

wW [\)
P P

5. AR HH P ZE L R T b R I & A
6. (BT BB IEN BUFA A IS 2019 4R LAERE) JFC.
12. 2 R S

VRYI T A X246 418 7 FH % 5999 S84 K JE 32-42 #%.

12.3 ERAR

M3%G: http://www. nffund. com
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