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B G 3 G0 BN AT At UG BRAR R BE, EESL T DUXUS A B G120 i,
SR NEE B R R MEAERLAR . ARSHZ ] S RTAR Sl 55748 1R Fl XS B B AR AR 2R
HEMHEEEENEEF L NG G KRR 02, T K E B Z R,

T RS P2 1 R R R TS AR R R I BOL R R il ey, e E A F H e id
e RN odU Rl B i o TR s S (ST e AR it 3SRl BA SR S N RER (B ein # e (B0
B, P DRURSEA Al 0 T 3 08 XU PR 5 SAl

AN 4 TR B T NS T i L 1 RS A B vk A Rl i e A E AR A S I B vk
VPG BN KU A A AT RETE S H R A T e 2 2k e B B B R . MO E M T OB Y A, A
BT RS 40 2 PR P SRR AR UL 1) S8 KU 3 2 RO E o 10 A SE R W RO A BE T A, AR A BE R4
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WHR, S567Ee5 Mris e TRREE R e AR EsE bR B8, O Eis,
T 5 PRS0 % H) PR EE MR S BB REBE R Pl S xR BEAT MBS . AR EEAITEAl, JRIE A
I ERHAE, A RS 2 i £ T RS RV LA

6.4.13.2 15 F %

15 FH RS R AR HE B A2 Gy i R RIAE G 0 TR JBAT & T4, BB B &R TR KATA
HIIEZ) . LA BIHA B SN, S T 0 R I & AR KU

AFE G I RS HNAEST 5 5028 Gt F I GHAEROLEAT 780 (VAL o ARG I ERAT 4730 fF
JBAEAFEG FEEAT b B BARAT MBS AMEEAT B OCIEARAT |, DRI S5 4RAT A2 S5 145 F X
WrANE R . AREESAERE 5 Fridh AT 7Z ) S5l i A B I 2 20 i AT UE S S SRR B B, A K
W R AR AT REPEAR AN AEIAINAE 5y T kAT 58 2 i B0 58 Gy ik T30 4745 FA VP Ak FEhiE 77238 177 20
AT PR DAEES AH L R4 FH XU o

AFEGHREEE NG TGS E B, 855 M s S g0l R ISR &
A7 NHE RS, B 7 5o Bt Lo a5fE XU o

K EE B 0T 1S VPRSI B VPR IR HE S R . R0, B SR 0 w) S5 08 I AR
Gt Ml

6.4.13.2.1 K HE PRI ARG 5

Bfr: NRM
KIHAME PR S SRS
2020 4£ 6 H 30 H 2019 4F 12 H 31 H

AAA _ _
AAA DLF - -
AAA 6, 705, 613. 91 21, 079, 407. 38
AA+ZEE AA- - -
A+Z A- 13, 537, 837. 44 21, 808, 243. 00
BBB+% BBB- 6, 347, 734. 56 13, 875, 368. 80
BB+% BB- 116, 458, 362. 60 58, 185, 700. 71
B+% B- 26, 354, 422. 80 21, 274, 968. 34
ENARA 26, 857, 308. 02 32,378, 713. 81
it 196, 261, 279. 33 168, 602, 402. 04

e RIPGE D AR R Bl B E PR AR PP 7
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6.4.13.3 FizhHE XK

AN XS S 46 5 70 JBAT 5 4 Tl 0 5 10 S5 I SR 3 8 G S XU, . S 4 (ROl
PR — 77 TR T3 S A T 2 TP BRI IE JL R A (S e, 53— Dok B T4%
R Bl T A R 38 5 T 3 AN T 45 K ) 28 B DR ¥ 5 DR 45 % 4 P T 6 95 78 T 39 1 BRI £ 390 £ 1 5
T LA AT

B ot St A8 1B 5 < FRITRE BN DX 5 A e 4 ) 5 < BN T T TS A Yo A 5 45 ) b g D ] 47545,
HEAT T WS R BRI E 7oK, CRRRRE S R AL A ep T B A Sk 5 2 AIULTE . AR 4 g 5
SR NAERES AR R T EAURIE Sk, L ARSIl P E iSRRI R, kR IT
R FR ek [ A ety SR R s A KU, A K IR B A < AT A

T 2020 4E 6 1 30 H, AFEEFARIHIG A 4R 705 10 A 202058 3 H 58— A H LA HA
TR, TSR S A (BT & RS T e B E AT, DRI i A4 A R T B

213 A & E .

6.4.13.3.1 REYP AR ESAH AT KRR K 21T

I 2 S AR IE SIB AR RE P AR 1 (AP SRR R R els R B M) H
TG BIHA T CATF AT RGRIEZF B S G sh T XS B HAE ) S50 BERO AS J
AT RITE RS IEAT A B, RO A XS B [ AT B H A e R T AR R
UUIE B2 PR R4 5 it b L9 DA R 21 e 8] A A B RE 77 IO 2R S 4R b S s VE FR AR g AT Fr R (1 M
TUFIS3Hr o

W
b
&
R
2y
i
8
>
&l
Xt
=
=
3
=
o
;{
F—H—

EHPEHER 10%, HARESHHAREST)
SEHENE ARSI R AT — F AR AT RIER MBI ZIESR K 10%. TIFEON,
AHe e 5 AR G S BN E B AP BGRIE S 3L R A — K BT A RRAT AT fE R
A Z BT AR FRUEBERE R 15%, ANHES 5 ARTES AL S EOE B AR R H A R
A—FK EW AR AT AIRER S, A% B2 w ATRE R 30% (8 2% M AT AR Hl
B BIREAT UESR 558 AT FTRBE < J v B M 2 VU R IR IR BR A A AN 52 IR LB RR A))
AP E P UETFAEUESF A S B i, HORIR AT EARAT ] RN T35 5 o AN, AdE T idd
S H R e < R 5 7 O A N R B < SR S MR R SR, e B BR — AN I R A R R I
NFME . A G AT TIAIPESZBR B I TR 5 TF AL 2 e 5™ 1 E K 15%. T 2020
6 H 30 H, AEERFFAARMERZRGE .
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TITBHA, AR EE NG AR EEHE T 7 A TR H A2 BL5 ™ ] 28
(EREAT W TP SIS, A OREE H B R0 8 [ B AN 7 A A 0 R 2B 887 1 T A2 LA
fH.

RIS, ARk S Ak o BN I & B0 WIS R W52 5 I B H 558 o F B R s 4% %
3 SR AZ 555 F W 55 R BL A=A RE ST RATAT AT 35 BEAT 06 B0 R BRI A 5 7™ A% A HE N B
AR IS AN R FRIAE 5y %ot TSIt 58 5 B 8 A B O FEAT Bl a8 1A B S5 15 Bt ™ M6 7 BEAR L < SR 1[R[y 52 )
HIP N IE KBS AR 55 % ARG o BeAh, AR G 2 e BN ST 1300 B2 5 S 41 ot e 2L 1
AR5 BT it R 58 5 00 5 A R KT R I I ot ) RURSIR D045 4 A2 3 AR DR A 4% 24 78
PHE TSR AT FRAE SR SRR B 7 it S P B M 2 O R et 32 R85 % 0T e [ml
AZ Gy, T2 A i ) 5 5 EOR 5 ik e (R 240 52 R 0 Y Bl R — B

6.4.13.4 HiHRAK

T 37 DRSS i 2 < P R < T 18 2 SO (B BOR ORI et 2 P FIT AL i 3 25 SR A0 s R AR 1) 22 2
A B AR, ELARA 3R KU« AN PG A A7 A LRSS o

6.4.13.4.1 FIR R

)2 XS A2 45 G T 2L A Fo b (8 RO 49 B 52 T 5 R 288 B T 2B e B0 () ARG o R 26 Uk
et = BT e R T8 7 1 B W w1 TR /A W i (R S S R s Ml e i S B2 ]
15 B AN+ 530 1) 5 SRR 95 717 37 ) 2 530 5 A7 IR S5 T AR S I 46 R s 10 (1) PR

AR 4 1 4 TN S SO AR R 4 THI I 1) ) e s M B kAT g, a2 e B A S 1
DGR TT IR EIR T Z R 3R AT 2

B T AT T2 5 A8 by T @ Lol dta o, R AP AR A S ) ) 2 X

6.4.13.4.1.1 FJZE X K O
A NRMoT
ZINCER S
14D 1-5 54EDLE Nawss &1
20204 6 5 30 H FELIN o ED At &1t
%
HATAEER 9,931, 379. 72 - - - 9,931,379.72
j%[@é—;g@fﬁﬁ 102, 884, 617. 77886, 671, 047. 6506, 705, 613. 91|10, 966, 705. 83207, 227, 985. 16|
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R - . - 3,698, 832.78 3,698, 832. 78
7 Ui - . - 204,954.68 204, 954. 68
Bt 112, 815, 997. 4986, 671, 047. 656, 705, 613. 91|14, 870, 493. 291221, 063, 152. 34
Uik
A N % T - = - 162,466.82 162, 466. 82
AT B - = - 45,129.69 45,129. 69
AT F B - = - 33,647.67 33, 647. 67
HoAt A7 53 - = - 99,453.90) 99, 453. 90
Uik 9sSay - . -|  340,698.08 340, 698. 08
F R GUR ST |12, 815, 997. 49186, 671, 047. 656, 705, 613. 91(14, 529, 795. 211220, 722, 454. 26,
AR , .
b019 4 12 A 31 A 1 LA 1-5 4 5EMULE R it
B
WATAEK 15,125, 601. 35 - - - 15, 125, 601. 35
T oML &= | 89,729, 304. 56(78, 873, 097. 48 - 7,400, 540. 21[176, 002, 942. 25
JREACIIE 777 S K - . - 2,992, 665. 22 2,992, 665. 22
FECRI - . - 2,346,963.01] 2, 346, 963. 01
HoAh g5 - . -| 5,371,832.17 5,371, 832. 17
Bre it 104, 854, 905. 91[78, 873, 097. 48 |18, 112, 000. 611201, 840, 004. 00
Hufot
PEAFIEZRIE B - . - 7,511,621.06 7,511, 621. 06
A RN R T - . - 144,348.31) 144, 348.31
AT 9% - - - 40,096.75 40, 096. 75
VAT F B - . - 22,896. 70 22, 896. 70)
oA A7 53 - . - 5,578,430. 11| 5, 578, 430. 11

Uikiii=San - . 13,297, 392. 93| 13, 297, 392. 93
R ZRE R HL 1 [104, 854, 905. 91[78, 873, 097. 48 - 4, 814, 607. 68]188, 542, 611. 07

TE: R NASE G T KGRI UHME, LIS 2000E 1R 2 508 E fr H 280800 H s
HT UK.

6.4.13.4.1.2 FJZ XS UK 2 H7

P B 117 3 ) 2R CAAI ) HoAth 117 3728 B AR A AR
X} P G H 3 4 PR E LI
ML (A it
LESAL SR L Emi@(ﬁu,ﬁii??%wﬁnzﬂm
n X
e AAEC 202046 H 30 H ) q)
= AN
AR TR 25 L 72 M 56
H
WHAZE ETF 25 4 W) 72 W% 55
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54t |

6.4.13.4.2 JMC XK

SML AR A5 S T LI 2 Aot BB R I R S ML I AR B T R A WA P A
SHPAR RN O % PR, BAE RIS A . A G A FL A
GOSN AT I

6.4.13.4.2.1 FMNC XK A
Bfr: NRM
AHAR
5H _ 2020 4E 6 H 30 H
&It W Ho Ay o s

FANRT | FaART | e RS i
PAAR FvtAi i 55 2
BATER 9, 380, 921. 78 - -1 9,380,921.78
T oM G Rt e 196, 261, 279. 33 | 10, 966, 705. 83 - | 207, 227, 985. 16
ISR 3,698, 722. 71 - - | 3,698,722.71
IVAdile ] - 204, 954. 68 - 204, 954. 68
Breatt 209, 340, 923. 82 | 11, 171, 660. 51 - | 220, 512, 584. 33
PASR T vH i () A5
frfii & it - - - -
PP AR R AN XU B 35 40 | 209, 340, 923. 82 | 11, 171, 660. 51 - | 220, 512, 584. 33

AR
5H _ 20194 12 H 31 H
FE It W Ho Ay o s

réa NIRRT HeEARM | rAEART s
PAAR vt i 55 7=
BATAEK 14, 885, 426. 05 - - | 14, 885, 426. 05
L Gy A v 168, 602, 402. 04 | 7, 400, 540. 21 - | 176, 002, 942. 25
EYSCIE 7T K - | 2,992, 665. 22 - 2,992, 665. 22
VA& PSS 2, 346, 947. 88 - - | 2,346,947. 88
HoAt 557 4,180, 434.05 | 1,191, 398. 12 -| 5,371,832.17
Breath 190, 015, 210. 02 | 11, 584, 603. 55 - | 201, 599, 813. 57
PAAR i vt-A i 47 o
AT UEZ7 3 S K 7,511, 621.06 - - 7,511,621.06
HoAt A7 5 1, 190, 366. 80 | 4, 184, 063. 31 - | 5,374,430.11
frifiiait 8,701,987.86 | 4,184, 063.31 - | 12,886, 051. 17
B P AU AN UG 1354 | 181, 313, 222. 16 | 7, 400, 540. 24 - | 188, 713, 762. 40

9% 37 7 3L 59 1T




ORISR T R WITTIR R B R 5B R 2020 4 IR

6.4.13.4.2.2 AT RS B RBURR P 43 BT

s | BRICER AN HoAth 13748 B AR FEAAR
X PR A AR R H 3 4 R P I HE
& A Cfr: NRMAT)
HH 2 AU A2 5 (1A 5
FAERER (2019 4F 12 H 31
AR C 20204E 6 H 30 H )
H )
Sl
Fr A A AR X R Hmgy 1, 103 iy 997
FHH 5%
HiA 4h mARR AR T W21, 103 W 997
78 5%
6.4.13.4.3 HARMHE XK

FAbAT AR XURSE A 6 25 B T B T B B0 28 e A AR ORI A B LRI B T 37 R R A A 2R B
AT Ik DR R AL Bl T A AR e Bl R KRS o AN ik 4 2 BB TR SR 58 5 i BT 58 5 B BEER AN 577
o T s P9 At A7 S XU SRR B MIE 23 R AT AR B B I DL B R UK 2, R AT RESR IR T
UESR T3 AR B AN I R o

ANHE G ) B NAE M A BB A S O A, SR B B SRS, It
MZETEE DL BRI 73T, 5 G UEIR s T e o0, MU B IeE LA S R g s JEIEx
AMETFHIE MM SOE BT, AT A G A RS EH IR0 At TR . ARG EE
EENE WL G RSB A A, XGRS . BT RCE . WAL A AT B R, RSN
X R] e A AL A T 320 A% XU o

AN il I BB A 1 2 A BEAR AN Uz . AN I AR AL B T 07 B o B B (1
HBIAME T 80%, #eiR T-RIuhir i L BIAME T AEBl e & 5™ 1 80%, (HAERFIIT AT — 1
A AN BT BORE G — A A RE N, S A 2 ER LEBIRE] s JFROHA, A5 5
H H &R A A TN AR &G, ME (NEREEH &S AR IRIES. R
) B B HAE S LN BUR GO AR T2 G B3 E R 5%, RPN, R AR
B SRR, HEEANEE S H HAAENERIIE S AT Z R e a, B4 REFAMTT 25 1/
R R IE . BEAh, ARG ARG BNRE H AL G P R TR A SE i %, e ilis

38 Tl 59 T

M




22 e MRS T ST TR 5T 2 RUUE S5 5058 2 < 2020 4 rh IR

2 Mg B 7R Rt AT XS B, B04 VaR (Value at Risk) FdRaERill a4 2k & 1 i 78 A2
Mk KU, B s ] S b0 RS E AT PR R A2 i o

6.4.13.4.3.1 HAMM#& XU i D
SGRiph. NRMT
AR LEER
2020 % 6 H 30 H 20194 12 A 31 H
IiH iii LEESE
AR E " ARME FEEHE L
18 EL 451 Bl (%
%) ’
g M a R - I AR 10, 966, 705. 83 4,97 7, 400, 540. 21 3.93
T E R e — e = = - -
T A R — i A R = . = =
T oA — S e B ~ i N N
FTAE G B = — BUIE R = - - -
HoAthy - - - -
ot 10, 966, 705. 83 4.97 7, 400, 540. 21 3.93

6.4.13.4.3.2 FARMHE XS R BURE 2 B

T 2020 4 6 A 30 H, AKEESFAMESMHEREEEIE N RIE G FEE =18 E I sl Ny
0.00% (2019 4 12 H 31 H: 3.93%), KRR ZMANICZ CAAN T 540 88 R &K AR s xt T
AT P IHETCE A (2019 4 12 H 31 H: [) .

6.4.14 B TEMF M 1 & THRR 7 Z UL K KA Z I
(D~ fe e

(a) b TH A SOHE TR 57

NRMETHEARITERZ I, B0 A Se i vh R R A & B 52 SR N8 T e 1)
)= R «

F B2 MRS BRI T3 AR TR AR

SRR BRES — R N AEL AT O 587 B i B R BRI R FTOUL R R A

F=JRK: SRR B AN AT L A
% 39 U1 $£59 i
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(b) RFERHI A2 SEA B TH B A S T

(1) & ZRe R TARA RHME

T 2020 4 6 H 30 H, AEERA LA SOOETHE IS A 038 10 S ml 5™ s
TR IRIIRBUN 10, 966, 705. 83 JT, J& T2 /2 IRIIRHUN 196, 261, 279. 33 6, LR TH=
JRRIAE. (12019 4F 12 A 31 H, AEERATRI LA SRHETHE B AT A S8 a8 10 &
R & TS R IRAREUN 7, 400, 540. 21 78, B TER R IRAIARATN 168, 602, 402. 04 7T,

T TH =R IR AR )

(1) 2~ SeHHE T = Uk 8] ) 8K A2 5

AN G DA T BT U TR 49 ) S A A H N 3% S IR 2 TR e e R o

XRS5 B L R A 5 BB RS T R . 52 53 ANE R (BB TR R I )22 5
AEER) « BUR T AR AT RATER L, AREASTEMH ERZ SRR H . 225 A Gk
[ [ BR B ST AH R P SR AN G55 (K 28 SR LA ER — SR I AR At (B 38 bR A TR 5
MEXS T2 e E IR AR L, e MR ACEE AT 2 SEUHME N R 2 — RIS R 5 =R K.

(111) 28 =)= IR Fe i E AR BRI A Y1 AL 5 40
T

(c) AFFFLEM LA e tiHE TR K ek TR

T2020 4 6 H 30 H, AEGARFHAFFLN A ROETHER ST (2019 4 12 H 31

El: E)o

(d) A Fe i T <k TR

AL SO E T B AR <Rl B A 4 5 2 B NGRS Heft < 7 o, LK 5 2 ft

WA ZEIR N

() B sehrE A, BRE B SR H A HE 5 T8 /5 2 U W A0 FL At B B 00

3 40 71 359 T



2 ORI SE TT U MR S I S T S

2020 S H R

7 WEHSHRE

7.1 REE T HEHENR

S NR T

- ” o 4 B
e I = HILE ) (%)
1| B 10, 966, 705. 83 4. 96
Hrp: @ 10, 966, 705. 83 4. 96
FFEAEIE - -
o i - -
b =5 FE AR - -
2 PEEHE _ _
] 5 WAL 2 5 % 196, 261, 279. 33 88. 78
Hrp: fiigr 196, 261, 279. 33 88. 78
B FRIE SR - -
4 | SRbATA RIE - -
Hp: @i - -
oz - -
IR - -
BUIE - -
5 | ENREERHT ™ - -
Horbre SEBr R0 1 S N R 5 4 ik % B |

Fz

6 | It LA - -
7 | BATER R E AT AT 9,931, 379. 72 4. 49
8 | HAth%Iiws s~ 3,903, 787. 46 1.77
9 | At 221, 063, 152. 34 100. 00

7.2 PREZANAER GBX) ST AR R A6

SHRA: AR

EHx GhX) N RME i 2 4 B PR VA LR A (%)
s 10, 966, 705. 83 4,97
&t 10, 966, 705. 83 4,97
E: DLEESK (HIX) i RS R AAERuE LA & i s i A T St
7.3 WIREBAT RN EHE
SEEA N TG
AT A FE 7 4 B P IR LA (%)
JE A4 L - -
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HLAE R ST 1,639, 588. 26 0.74
ERSES TN - -
W RE AR LT 1, 684,821. 81 0.76
H o E F - -
el - -
PR yT PR f - -
Sl 3,803, 564. 16 1.72
Tolk 1, 685, 223. 72 0.76
AR - -
5 Hb 2, 153, 507. 88 0.98
&t 10, 966, 705. 83 4.97

E: DL ZER A GICS AT 2ehnite .

7.4 JARIR A RAHE o B S B RE B R/ P B BT R B R B B 4

SRURAL: NIRRT

F | ALK | AF4 UEFACHS it | iR B N FME e
= (F30) (o W | x (B%) BrE
) myg | X 18 L5
(%)
Ever X ik 154, 000 | 1, 685, 223. 72 0.76
Sunshine i
KT Beh
1 | Lifestyle || BBGOOMQCXPL1 | .
. E RS 5
Services o
Group Ltd
Alibaba T | B 8,800 | 1,684, 821. 81 0.76
G HEE =
9 roup | BT | o 0qva7zpe %f‘j
Holding ®= 5
Ltd Bt
T . " | B 3,600 | 1,639, 588. 26 0.74
encen ve 111 i v A
3 | Holdings | Y% | BacooonasNs | )
Lid il T 5
i
Hong Kong . I 5,200 | 1,567, 463. 04 0.71
Exch T
Xxchanges s 8
TR Beh
4 and BBGOOOBGW354 | ..
. Vil L5
Clearing o
Ltd
: —
Mldié £ itk 73,000 | 1,264, 274. 04 0.57
Rea
A LA
5 Estate RHH BBGOOM3 JKC25 %f‘j
. NI% 5
Holding o
Ltd
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PICC . i 200, 000 | 1, 167, 376. 32 0.53
p . s
roperty .
E A
6 & e BBGOOOBYRGX 1 ?f‘j
o A5
Casualty o
Co Ltd
China T | B 75,000 | 1, 068, 724. 80 0.48
Lif £ Lo
7 ife | B o 000FD8023 ?%‘j
Insurance 7 5
Co Ltd Fir
Sunac T | B 30, 000 889, 233. 84 0. 40
Chi Fil g Lo
8 e BB | o 000PZ8567 ?%‘j
Holdings T 5
Ltd B
e

1 ARBE GRS A EAEFR AR
2. BIRFEHM “PrBIER ) 7 B IRIEE MR L Bt s it

#5218 BBG-1D.

7.5 WEH BT E A S HIERZS)
7.5.1 RTFEA S8 1 IV E S E 2%BET 20 42 K8 % R4

SHRL: ARMT

e b7 BRI 4

- AT BFR (FESD) UEFFAAY N ) N T e b

‘5‘

il (%)

1 | Alibaba Group Holding Ltd | BBGOOQV37ZP9 | 3, 956, 496. 84 2. 10

2 | Sunac China Holdings Ltd | BBGOOOPZ8SG7 | 2, 869, 643. 22 1.52
Midea Real Estate Holding

3 Ltd BBGOOM3JKC25 | 2, 170, 244. 08 1. 15

4 | ATA Group Ltd BBGOO16XR1Q8 1, 988, 687. 28 1.05
Ever Sunshine Lifestyle

5 i BBGOOMQCXPL 1 1,913, 103. 52 1.01
Services Group Ltd

6 | Xinyi Glass Holdings Ltd | BBGOOOLG6GOS8 1,812, 859. 73 0. 96

7 | A-Living Services Co Ltd | BBGOOHPYZKT6 1,727,873.77 0.92

8 | Tencent Holdings Ltd BBGOOOBJ35N5 1, 522,822.75 0.81

9 Tsingtao Brewery Co Ltd BBGOOOBHWDF9 1,438, 775. 84 0.76
Hong Kong Exchanges and

10 ) BBGOOOBGW354 1, 426, 258. 05 0.76
Clearing Ltd
PICC Property & Casualty

11 BBGOOOBYRGX 1 1, 415, 583. 34 0.75
Co Ltd

12 | Sands China Ltd BBGOOOPSNMN1 1, 302, 782. 60 0.69
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China Resources Beer

13 ] BBGOOOBKWMS0 1, 291, 319. 92 0. 68
Holdings Co Ltd
New Oriental Education &

14 BBGOOOPTRRM5 1, 254, 372. 48 0.67
Technology Group Inc
China Life Insurance Co

15 Ltd BBGOOOFD8023 1, 106, 166. 06 0. 59
Asia Cement China Holdings

16 BBGOOOBRISD2 1, 070, 952. 89 0.57
Corp
Shimao Property Holdings

17 Ltd BBGOOOCOT6WS5 | 993, 635. 74 0.53
Sany Heavy Equipment

18 | International Holdings Co | BBGOOOP2MWC9 977, 424. 97 0.52
Ltd
China International

19 ) BBGOOBOTHY80 | 967, 428. 38 0.51
Capital Corp Ltd
China Southern Airlines Co

20 Ltd BBGOOOBY1DP5 | 966, 577. 95 0.51

T RANGHUL A W RN FRLA A ER) 1B, AR 5 A

7.5.2 R HESHE HHIE ST #E 2%B0HT 20 44 KA R B4

SRURAL: NIRRT

& o B4
- 2w AR (FES0) WEZRAAG AR 1T S2H S A
‘5‘
Bl (%)
1 | A-Living Services Co Ltd | BBGOOHPYZKT6 | 3,252, 482. 52 1.72
2 | Alibaba Group Holding Ltd | BBGOOQV37ZP9 | 3, 238, 499. 75 1.72
Midea Real Estate Holding
3 Ltd BBGOOM3JKC25 | 3, 097, 684. 97 1. 64
4 | ATA Group Ltd BBGOO16XR1Q8 | 2, 108, 310. 83 1.12
5 Xinyi Glass Holdings Ltd | BBGOOOLG6GO8 | 1,895, 878. 13 1.01
6 | Sunac China Holdings Ltd | BBGOOOPZ8SG7 | 1, 848, 248. 96 0.98
7 Tsingtao Brewery Co Ltd BBGOOOBHWDF9 1, 484, 746. 00 0.79
China Resources Beer
8 } BBGOOOBKWMSO | 1,412, 872.02 0.75
Holdings Co Ltd
SITC International
9 ) BBGOO159JSH2 | 1,411, 882. 81 0.75
Holdings Co Ltd
Poly Property Development
10 BBGOOROJFTY1 | 1,407, 536.45 0.75
Co Ltd
11 | Sands China Ltd BBGOOOPSNMN1 | 1, 300, 120. 47 0.69
New Oriental Education &
12 BBGOOOPTRRM5 | 1, 261, 200. 38 0.67
Technology Group Inc

% 44 71 3L 59 T




5 bR 5 T 5 ST A 2 IR S 5 B8 R < 2020 SR IR A

Sinopec Oilfield Service

13 BBGOOOBBQGM4 | 1, 227, 603. 10 0. 65
Corp
Asia Cement China Holdings

14 BBGOOOBRISD2 | 1, 120, 448. 15 0.59
Corp
Sany Heavy Equipment

15 | International Holdings Co | BBGOOOP2MWCY | 1, 069, 009. 00 0. 57
Ltd
Shimao Property Holdings

16 Ltd BBGOOOCOT6W5 | 989, 588. 44 0.52
China Southern Airlines Co

17 Ltd BBGOOOBY1DP5 | 984, 746. 44 0.52
China International

18 BBGOOBOTHY80 | 959, 946. 59 0.51

Capital Corp Ltd

Ever Sunshine Lifestyle
19 ) BBGOOMQCXPL1 | 923, 670. 46 0.49
Services Group Ltd

Chow Tai Fook Jewellery
20 BBGO0299NPM1 | 904, 192. 31 0. 48
Group Ltd

T S EHUE A W RN RS EE) 1B, AR 5 A

7.5.3 AR H B A9 LN LA B A0 B S SN B

Bpr: NRm
SENEAS (RAE) BV 37,713, 678. 84
SEHRN (RRAS) S 36, 056, 747. 78

TE: RN RA LI e “ SEHBERION GBI 4% K S s a8 (s S e USRS 8oz
HH, AR 5

7.6 IRIEBFEHER I ROFFRRAS
SRR NRTT

9715 FH &) A E GBS T PE R (%)
AAA 6, 705, 613. 91 3. 40
A+E A- 13, 537, 837. 44 6.13
BBB+%: BBB- 6, 347, 734. 56 2. 88
BB+%: BB- 116, 458, 362. 60 52. 76
B+Z B- 26, 354, 422. 80 11.94
RIFH 26, 857, 308. 02 12. 17

PEe RRERS RS EIE MR R, B, RO BRI L

% 45 7 3L 59 1T
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7.7 R A SOHE SRS T E BN R AT T4 SR 27 B R A 40

SRR NRTT

(G

i B

Ko

~RE

SE SN
EEB (%)

X51900228971

KWG GROUP
KWGPRO 9. 85
11/26/20

12,743, 100

13,010, 832. 54

5.89

XS1861032628

SDG Finance
I Ltd SUNAC
8 5/8
2020-07-27

10, 619, 250

10, 655, 249. 25

4. 83

XS1795479291

China SCE
Property
Holdings Lt
CHINSC 7. 45
04/17/21

9, 203, 350

9, 289, 125. 22

4.21

USG24524AH67

Country
Garden
Holdings Co
Ltd COGARD
7 1/4
04/04/21

9, 203, 350

9,272,559. 19

4. 20

X51496760239

China Cinda
Asset

Management
C CCAMCL

4. 45 PERP

9, 203, 350

9, 238, 230. 62

T

L. f5ig5AAS A ISIN 5,

2 MORPURGRAR I, 50T HIR 0TI R, )& T R

7.8 AR A RMME G EE S T F#E LB RN R B BT B SCRAIESF B0 4l
ARSI AR IR AR R B SCHRHIESR

7.9 BIREZ A FOYHE o5 G B E LUK/ HEFF OB 142 R AT A2 45 5 B 4
AT A AR RAFAT S RATAE dh o

% 46 T JL59 1T
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7.10 FIRIZA RIHE SRS T HEHEIMEF R 2R SR E A

AFE AR WRAR AT RSB

7.11 WEAEHRE E

7111 AREGKPR BRI L ESTD, TREBART TR BB EMIIIRAE
K, BRAEREHEG] A —FARENER S BT ATTER. LHHHES.
7.11.2 ZREEHBEHEHLERET, BERETRUEES RN E SEBREEZ

IR,
7.11.3 IR H AT = AR

fr: ARMoT

)
Jn

K

X

R RIESE

ISCIE S HEK

YR

204, 954. 68

RS

3,698, 832. 78

YK

IS EN

R

HoAt

OO |IN|OO|O|R|W|IN|F

fif

3,903, 787. 46

7.11.4 JAARFFA HIAL T 1B 30 B A e e 2 A4
ARSI AR AR RFAT b T 5 B 10 AT e fot

7.11.5 JRET 4 B R TR IEZ R IE OLH BB
AT AR WIARHT 14 B 2 A AETIE SZ BRI DL
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§ 8 EEMFFAMNMEE
8.1 HIREEHIRFHE NP BEFFH NG

DAL 4y

Fety NG5
RN | PR LB AR
(F) B0 k4 g b 2 g
: AYi = : A% - =
R AL AT ey
484 407, 686. 60 123, 039, 275. 69 62. 36% 74, 281, 038. 98 37. 64%

8.2 IRESEHEAMMIA RFEEEEKFMR

e FAMHESS (D 5 B R AL
REEHNIA ML A R
1,993. 08 0.001010%
HAEARES

8.3 IRESEHAMMWA RFHESTRAESHHEBX HKER
WiH FrAE SRS BEEXE i)

ARNTF EPAEFN A FEE R AT 0
I 16 5 N A FF I 4

ARG AT AT & 0

3 48 U1 359 1T
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§ 9 JFHAEEHFES

L A
REE&ARARH (2017 8 1 H 25 H) EEMHUSH 684, 878, 198. 01
A HR T HH A 2 < A B 172, 935, 503. 28
AFR A WA HE 4 5 H 4 i 61, 606, 295. 63
U3« AR T S 4 B [B] 4 i 37,221, 484. 24
AR AT SRR A (R EE /b L7 -"3H1)D -
AR AR J 4 3 0L 197, 320, 314. 67

49 71 359 W
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§10 EXEMHE R
10.1 Z2E&MHRFAE AKRS TN

AR AR AT S AR A K2

102 ZEEEEHAN, E&HREANENESTHEMIHERAFZES)

(—) EEFHEANRERKANFELL)

ZHEEE SRS EHARA RS L mERESE - Rk FHBoEE, H 2020 4 6 H
19 Hig, HEEEE T AT ARMAEEANL . HXAECT 2020 6 A 20 HAE (iEH
B0 02 = Pt % %

() EESHEANNEIESILE T IMERNFES)

ARG RS ITE NN LI RESICE RN T LERANFES),

103 BRESEEAN. BEW™. E&FHELFHIFR

RARE IR KW RFESE BN W™, EERE LSRR,

10.4 S RIS IR

AR A R e A e e AR SR (R R

10.5 NEESHATH IR THTESZAE L

AT AL DR L BEAT 1 T B B K TE R I 55 BT, R e e 2 v e
F e

10.6 BEEA. {£EARERREBEANRZEERLTEFHEN

() EEHA LS RE N R S R E s T2
ARIRAIAN, FESEIA PG N R 2 s TR A sl 1
(=) SEEHEE N SIS BN 012 8 & Ak 1 S5 1% Dt

AN, FE R N m P BN BB 32 PIRE 2 sk 1 S5 1

10.7 &M AR AR 5B IuhA XL
10.7.1 ZEM ISR AR 5B uH T R E BT RS AT B
SEsAL NRMIG

I B2 5 N SAZ SR R A 4
. <L 5 BT 7 2 R TR
BHEHE | e | e | Lo pumg |,
K AT A JRAZ R A4 e B/IE
S LR A
e 43l
Goldman
. 1 12,704, 821. 81 17.22% 15, 651. 47 17.03% -
Sachs (Asia) LLC
Credit
Suisse (Hong 2 1, 522,916. 30 2. 06% 1,522.92 1. 66% -
kong) Limited
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Huatai Financial
Holdings (Hong 2 4,571, 835. 38 6. 20% 4,571.84 4. 98% -
Kong) Limited

Daiw Capital
Markets Hongkong 2 14, 922, 095. 27 20. 23% 13, 415. 48 14. 60% -

Limited
CLSA Limited 1 9, 736, 655. 67 13. 20% 14, 604. 99 15. 89% -

JP. Morgan
o 2 10, 054, 799. 49 13.63% 15, 082. 19 16. 41% -
Securities plc

Jefferies
o 1 6, 687, 490. 33 9.07% 10, 031. 22 10. 92% -
Hongkong Limited

Macquarie
Capital Asia 1 2,394, 044. 70 3. 25% 3,564. 16 3. 88% -
Limited
Sanford C.
Bernstein (HK) 1 6, 147, 795. 42 8. 33% 6, 147. 80 6. 69% -
Limited
China
Everbrilght
Securtities (HK)

Securtities

1 3, 428, 369. 60 4. 65% 5, 142. 56 5. 60% -

Southwest
International
o 1 795, 670. 74 1. 08% 1, 193. 51 1. 30% -
Securities

Limited

BOCI Securities

o 1 803, 931.91 1. 09% 964. 72 1. 05% -
Limited

Bank of China(HK) 1 - - - _ _

Haitong
International
Securities

Company Limited

Guotai Junan
Securities (Hong 1 - - - - _
Kong) Limited

Haitong
International
Securities

Company Limited

Zhongtai
International
Securities
Limited
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CITIC Securities
Brokerage (HK) 1 - - _ _ _
Limited

Morgan Stanley &
Co.
International

ple

China
International
Capital
Corporation Hong
Kong Securities
Limited

Merrill Lynch

International

BOCOM
International
Holdings Company
Limited

CMB
International
Securities
Limited

Core
Pacific—Yamaichi
International
(H.K.) Ltd.

BNP Paribas 1 - - - _ _

BOC

International

Nomura
International 1 - - - _ _
Plc

Bank of America
Merrill Lynch

China Securities

International

Guosen
Securities (HK)

JP Morgan Chase &
Co.

China

International 1 - - - _ _

Capital

% 52 7 L 59 1T
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Corporation Hong
Kong Securities
Limited

VE: EHEAXNREAL G RITINIR B 56 5 IR L Re 1 AR AR SR R G R . R A
W, ANEEHINEEERR (Haitong International Securities Company Limited) A& Z .70 1
o
10.7.2 E2E& M AR AR R 5 /T HARIER B B IS

SHHAL NRMIT

(e 127 Bl A 5 BUIEAE 5 HERX5
i 2438 W s
5 e ii? é;?
A4S e # MARE| W | s L | B E |
R AZ G e . e . AT - FRAZ
AT A B | R | B o i Sl
f L1 B, > >
% 1]
15l
Goldman
, 7,428,680.10| 2. 75% - - - - - -
Sachs (Asia) LLC
Credit

Suisse (Hong 1,413,819. 72| 0.52% - - - - — _
kong) Limited

Huatai Financial
Holdings (Hong 25, 675, 823. 76/ 9.51% - - - - _ _
Kong) Limited

Daiw Capital
Markets Hongkong] - - - - - - - _
Limited

CLSA Limited - - - - - - - _

JP. Morgan
. 26, 958, 951. 38 9. 99% - - - - _ _
Securities plc

Jefferies

Hongkong Limited

Macquarie
Capital Asia - - - - - _ _ _
Limited

Sanford C.
Bernstein (HK) - - - - - _ _ _
Limited

China
Everbrilght - - - - - - _ _
Securtities (HK)
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Securtities

Southwest
International
Securities
Limited

BOCI Securities
Limited

Bank of China(HK)

Haitong
International
Securities

Company Limited

25, 554, 183. 11

9. 47%

Guotai Junan
Securities (Hong
Kong) Limited

24, 752, 945. 71

9.17%

Haitong
International
Securities

Company Limited

Zhongtai
International
Securities
Limited

9, 109, 308. 23

3. 38%

CITIC Securities
Brokerage (HK)
Limited

2,087, 370. 60

0.77%

Morgan Stanley &
Co.
International

plc

11, 341, 085. 56

4. 20%

China
International
Capital
Corporation Hong
Kong Securities
Limited

7,063, 425. 48

2. 62%

Merrill Lynch

International

BOCOM
International
Holdings Company|
Limited

CMB

International

b=
H

=
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Securities
Limited

Core
Pacific—Yamaichi
International
(H.K.) Ltd

BNP Paribas [26, 243, 878.18 9. 73% - - - - - -

BOC

International

Nomura
International [98, 788, 102. 67 36.61% - - - - - -
Plc

Bank of America

. 3,441,109.48| 1.28% - - - - - _
Merrill Lynch

China Securities

International

Guosen
Securities (HK)
JP Morgan Chase &

Co.

China

International

Capital
Corporation Hong

Kong Securities

Limited
10.8 HAWE KEH
e ANEHT ERRE R e P AW
ST R G e A e B B
IR ] g B 22 7 b 4 i \
W 245

U | TR | 2020 41 7 17 H
M2 52 IR AR Il 56 S A e eI
AT A A
T 5 2 o 0 2 B4 PR A 7 \
‘ ™ e [ IE 1 2 4

2 | K MRS FEERERREA ‘ 2020 1 A 17
irém 47 RE AR A 4R R A - F£1H17TH
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7 2 5 b [ 12 70 1 2 BT A e
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7
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§ 11 MR RE SR M ERER
111 REPANBE—BREFRFAE SO LHIABEGET 20%51F 0L

5 0 A S e B L R AR 4

e R % b
K ] |1k 5
# P RIEEE e T | mm | e
o | e | s ne | e | s R 3 .

20491 . ol B

i

2020 &£ 1 A
WL 1 1 HZE 2020 | 98, 068, 565. 00 -1 20, 000, 000. 00 | 78, 068, 565. 00 39. 56%

F£6H30H

P A R

L. s KU
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§12 REXHEFR
12.1 FEXHFEZ
Lo IR W 2 b v o =2 S b [T 2 T £5 R U0t 2 B AIE 25 450 TR < W L ) S A
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12.2 FRHH R
HEEHANESTEE NWE S8 TS E A M www. ftsfund. com.

12.3 Z AR
1. WHEEAEESHH AN EESEF AR SIS NMET RN, Jra & LA R L EH
4,

2. EREEESE M EE www. ftsfund. com B[,

ERE 2 RS EHARAF
2020 4£ 8 A 28 H
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http://www.ftsfund.com/

