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201856 H 30 B 1 FLAA 1-54 |[54E B At
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ESCRI - - - 30. 77 30. 77
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AT HEE B - - - 6, 129. 39 6, 129. 39
HoAs A7 53 - - - 70, 051. 41 70, 051. 41
et - - - 132,961. 11 132, 961. 11
2R UK FE Bk 11 3,297, 143. 66 - - | 17,405, 954. 26 | 20, 703, 097. 92

T RAPPRNASEG T KA OME,  HF 12 8E 2000 1R 5 08 E O H B8 H

IR T UK

6. 4. 13. 4. 1. 2 F| 2 XS B Rk A4 4B

T 2018 £ 6 A 30 H, ARERFFATLHIERTFIGT, LTI RN T AR G5
{FEJCHE KR (2017 4% 12 H 31 H: ) .

30 7T 4L 46

A

iz




RE E R DY I VEUE SR 5 4 2018 SR PR IR

6. 4. 13. 4. 2 4MNC R

HINIC RS 72 Fi5 < L ) 28 SC A SRR I e B PRI ANV SR AR Bl M A R e sh (R AU o AR 2
S LLARCIKRAA TR M A8 M6, IR EAR R AN AR . A 48 BN B8 H
XA EE G AN ST #EAT M A%

6.4.13.4.2. 1 #MNCRK: i 0

A NRMT
AHAR
2018 4F 6 A 30
B _ \ F6 H30H
E-WIn B HoAth A it
e NRT MEANRT MEANRT -
PAAR oA B 58
AT 879, 332. 04 424, 496. 62 1, 352, 735. 21 2, 656, 563. 87
R 9, 524, 154. 65 3,033, 827. 90 1,910,411.66 | 14,468, 394. 21
INEieieil! 39, 514. 54 39, 514. 54
ErEAtt 10, 403, 486. 69 3, 458, 324. 52 3,302,661.41 | 17,164, 472. 62
PAAR T 1 A £t
MNATIEFRIE H 3K 289, 413. 13 113, 473. 18 - 402, 886. 31
oot 289, 413. 13 113, 473. 18 - 402, 886. 31
ORI b N A
g rLf fm%§&hl el 10, 114, 073. 56 3, 344, 851. 34 3,302,661.41 | 16,761, 586. 31
WL 1135 5
AEEER
2017 4 12 A 31
B _ ‘ F£12 A 31 H
EIT NN HoAth A 2ip
e NRT MEANRT MEANRT -
PLAR T B B
AT 1,622, 702. 51 69, 984. 43 1, 368, 875. 68 3,061, 562. 62
5 VA Eh g e 11,127, 481. 23 4,499, 410. 97 1,901,378.93 | 17,528, 271.13
INdibe ] 1,420. 21 - 7, 008. 04 8, 428. 25
BwrE et 12, 751, 603. 95 4, 569, 395. 40 3,277,262.65 | 20,598, 262. 00
PAAR T 1 A f5t
fifir et - - - -
ORI b N A
g rLf fm%§&hl el 12, 751, 603. 95 4, 569, 395. 40 3,277,262.65 | 20, 598, 262. 00
WL 1135 5
6. 4. 13. 4. 2. 2 SMNC XK I BURME T
AL NI MoT
B | BRICER UM AR T34 & R AR
T AH I R AR (1 AR ) Xt PR AU 2 H 34 P VA R 52 e 4 0




RE E R DY I VEUE SR 5 4 2018 SR PR IR

AR R
2018 4E 6 H 30 H 2017 4£ 12 A 31 H
FrA b AR T AR I AE 5% -838, 079. 32 -1, 029, 913. 10
FrA b AR T N THE 5% 838, 079. 32 1,029, 913. 10

6. 4. 13. 4. 3 FEAMu % X

A DRI 2 6 < BT R i T 0 8 0 0 B R SAe I 4 7 8 R B T 4 R SR R ANV A
T I A TR R AR BN T A AR I XU . A 4 S TR THIESR 28 5 BT L KA e 4, i
TET I F A A A JXURSE SR U T B AMIE S5 AT A 1 B 2 BB L RS R TS ), 1 T RSV THE
J7 T A B IR R

ARHE 4 (B G A FNAE M @RV B A A I AR R, SR A R sk, s
MGG BB 0T, S5 UEHTTHIEAT R, M P i 8 A YoE s B Xt B
AMUEFFHE T BT e 8o AT, R REAT & 5L 4 A 208 YE B A B0 A dEAT 308 . ARG i 4
BINGE MGG T WSO T AR, SRR . BT E . RRAAHTEIE, REFM
XF AT RE R AE T A XU

A i BB AL 123 B B AR AR AN AR KU . A B R AL 5 T e G P B LU AV T2
GBI 60%, o 36w B AR KRG AR R I LB AR T 10%, AN T 40%; 35 BEUER

gL AT RS RS T I HBIAME T 10%, AgET 40%; oK m SRS A4 4%
FEIEBIAME T 10%, ANm T 40%; SEK G5 P BB E FEARIE S5 4 o HE 6 B I EL BTV T 5%,
AT 30%; BLAEE IR TE— 4 DL I BUR BT AMIE T 384 58 7 1 1Y B%. AFES ARES

4 (FOF) , AFEE VRS ML OIAME T AT S W= 15 E 1 60%. LA, AREEEHHEEEH NG
Xk 2 5 5 i RE AT R E 7 A S M 4%, 5 138 ) 2 e VR 0 S G b AT AR BE B, LR
VaR (Value at Risk) FRH5% R A TE G 115 (0P8 7E AR AU, % B T 40 b o I 6 R A 7 R A
il
6. 4. 13. 4. 3. 1 HARM4& X O

EREAL: ANRMoT

ENEE N FEFEER

5H %w$6ﬁm¥ﬂF 201741?12)%315F

: e a L4 E

ARIE wm o | AT e oo
KT 5y M R - R S 3, 438, 928. 57 20.49 4,499, 410. 97 21.73
o A BT — é;%%%# 11, 029, 465. 64 65. 73| 13,028, 860. 16 62. 93
5o It R P — i SRR - - - -
Lo R — e R AR - - - -

% 32 J 46 T




RE E R DY I VEUE SR 5 4 2018 SR PR IR

AT G — BUE R

At - - -
it 14, 468, 394. 21 17, 528, 271. 13 84. 66
6. 4. 13. 4. 3. 2 H A& XS B BURAE 5

AL, NRMoT

BB | Bl St b BaEEE LM H A T 3728 & R AN AR

arifr

xR R H R

o

7R AR T < 80

FH IR RS A2 5 (1) A8 5 AIAR AR

2018 &£ 6 H 30 H 2017 4E 12 A 31 H
kg b et 1 At 5% -1, 304, 010. 02 -594, 254. 06
Mk 25 B e I 1 TR B 5% 1, 304, 010. 02 594, 254. 06

6. 4. 14 A B T B 7 2 vH R 75 2 Ui B A At BB IR

T.

&
g
p=i
=
5
p=i



RE E R DY I VEUE SR 5 4 2018 SR PR IR

7.1 IRESHTAGER

§7 BBAGHE

SR AR

FFe Tt H et RS ST o)
1| Bt 3, 438, 928. 57 19.92
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5 (h i Fiim | G| (B {8 ELA5
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TENCENT HOLDINGS | % it H
1 . 700 HK R . 5,000 | 1, 660, 063. 90 9.89
LTD ¥ sp ik
Hang Seng Bank | {8 4 o h
2 11 HK T | 4,100 | 678, 206. 50 4.04
Ltd BT i
Alibaba Group | fif B FE=
3 BABA US 330 405, 100. 67 2.41
Holding Ltd EE 5 it ®
K .. H
4 ATA Group Ltd 1299 HK | #AZFT | . 7,000 404, 856. 62 2. 41
PRI U
Tsingtao Brewery | & & . 25|
5 . 168 HK WAL . 8, 000 290, 700. 88 1.73
Company Limited | P& 3hT T
Vs A R S ARSI R 24 17 RS
7.5 |EH AN AR B A S ERLTS)
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o AT BFR (FES0) UEFFAAG N . -
- i i P E L] (%)
1 Alibaba Group Holding Ltd BABA US 1, 493, 325. 61 7.21
2 CHINA MERCHANTS BANK-H 3968 HK 846, 382. 45 4.09
3 Hang Seng Bank Ltd 11 HK 646, 311. 05 3.12
4 Wynn Macau, Limited 1128 HK 638, 699. 00 3.09
5 Tsingtao Brewery Company Limited 168 HK 607, 153. 91 2.93
6 CHINA CONST BA-H 939 HK 529, 686. 30 2. 56
7 COUNTRY GARDEN HOLDINGS CO 2007 HK 506, 044. 48 2.44
8 KINGDEE INTERNATIONAL SFTWR 268 HK 426, 904. 96 2.06
9 BAIDU INC BIDU US 404, 104. 41 1.95
10 PING AN INSURANCE GROUP CO-H 2318 HK 404, 047. 99 1.95
11 Petrochina Company Limited 857 HK 398, 391. 15 1.92
12 AIA Group Ltd 1299 HK 397, 435. 59 1.92
13 CHINA PETROLEUM & CHEMICAL CORP 386 HK 294, 179. 85 1.42
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7 A B0 e | FIRIRHE | AR
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1 Alibaba Group Holding Ltd BABA US 1, 053, 569. 57 5.09
2 PING AN INSURANCE GROUP CO-H 2318 HK 1,002, 970. 35 4. 84
3 BOC HONG KONG HOLDINGS LTD 2388 HK 855, 435. 10 4.13
4 CHINA MERCHANTS BANK-H 3968 HK 835, 982. 47 4. 04
5 Wynn Macau, Limited 1128 HK 589, 827. 31 2.85
6 CHINA CONST BA-H 939 HK 545, 746. 82 2. 64
7 CHINA LIFE INSURANCE CO-H 2628 HK 510, 640. 65 2.47
8 COUNTRY GARDEN HOLDINGS CO 2007 HK 472, 832. 68 2.28
9 ZTE-H 763 HK 437, 312. 32 2.11
10 Petrochina Company Limited 857 HK 407, 821. 84 1. 97
11 | BAIDU INC BIDU US 392, 639. 95 1.90
12 | KINGDEE INTERNATIONAL SETWR 268 HK 377, 693. 41 1.82
13 | ANHUI CONCH CEMENT CO LTD-H 914 HK 350, 156. 50 1.69
14 Tsingtao Brewery Company Limited 168 HK 285, 329. 38 1.38
15 | CHINA PETROLEUM & CHEMICAL CORP 386 HK 254, 340. 99 1.23
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INDEX
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Nomura Asset
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Management Co
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DIREXION DIREXTON DATLY

8 | DAILY FISE | ETF %4 | 7 677, 367. 81 4.04
B | TR | i BuLL sx
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