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B HAHATIEIE, RSP AT RE AR T IR KU

AFE B BB A I B BRI AR R A . AT R BT A 5 PR B AV T 2 e 5™
[¥1 60%, HAAMKT 85% MR G R TAERME. G5, Frnd. KE. JEIEFTIAAEH IR
AR B AMK T 2R B 57 (1 60%, HLPAMIK T 85% MBS B BBt TAER A . S8 #rind.
K. FEIES T 5 R X Ak, AT 15% AR B B0t T AR L S 2R B X T
Bl s 2 B AE —E VA M BUR B MR T R & B HER) 5%, HPeE M f & e, 17
HAORIE S NI BEAh, NIk Ak 6 BENRE H 6 A IR 6 i A AR IE S O 6 S Mt 4%
SE I 2 Mg B U700 R Bt AT KUK B, LT VaR (Value at Risk) 5 Hn 45 A It A 5 <5 1k 478
FEANAS UKL, BB AT FE 0T UG EAT PR EA A2 1) o

N

T
H
\\\

7.4.13.4.3.1 HABMRE XS ki D
SHihr. NRMt
AR EEER
2019412 A 31 H 2018 % 12 H 31 H
34 b4
TiH
B YRR
N R E NI
18 EL A7 {8 EL A1
(%) (%)
T e R e — B R 68,747,827.70 94.84 71,820,958.47 94.75
T M a g e — FE e %
RTAE a b ot 7= — BUIEF Bt
HoAth
&t 68,747,827.70 94.84 71,820,958.47 94.75

7.4.13.4.3.2 FoAh i RS BRI BUBAE 2T
3 e M A LA S 0 34 i 0 28 B AR A 2

AT AL 7L R




e KPR TH JURCEE IR I BT 2 4 2019 SR4F EAR 7%

X8 r= i H 2L 4 88 P e 1Y
mgE (ah. NRMHI
AH 2R ARG AR & AR B A HE AERER
AT
20194 12 A 31 H 2018 %F 12 A 31 H
Mk g bb v T 5% B4z 392 4 N2y 430
Mk & LB FE T T [ 5% T2y 392 T2 430

7.4.14 4 B T EER A SRR T Z R I AN ZE I
(1) ~feiriE
() EETAAROMETTERTIL
N AT RECRPTENRK, B A SROETHE BRI 5 B A 2 SR A BT E R A

JERRIE -

B MRS B G TEER TT3 ERZ B RN
BRI BRER — R U B /M IR B8 7 B0 5 L% BT AT LS 1R e A\ fEL
BRI MRB B AN ] S A E

(b) FREEHILAA sEOE T B e il T E

() HEXEmTHEARME

12019 4F 12 H 31 H, AIEERA K LLA UM E v B IR ST  Z W5 2t B e Rl Bt ™ o s 1
F— ZIRIRENN 68,293,798.47 G, J& T2 —JRIKKIRAN 454,029.23 76, ToJ& T4 =JZ X HIAREN

(2018 £ 12 H 31 H: %2k 71,657,482.77 JG, % )21k 163,475.70 7t, THE=/ZIK).

(i) A SeHHENTIR)Z R IE ) E KA E)

AR G AT B2 U2 TR 3 49 ) S TR A H N5 S IR 2 T e e R I e

XFUETRAE S B LIRSS, A5 L RS TS R 22 5 AN R (R A Bk R A5 I R 2 5 AN K
BB TARRTFRATER I, ARG A S TEMH 252 5 KR IEER H A 52 5 ANE BRI IA) K R 65 30
[ALREAR S BEER M 22 SCOMEAUNER — R FEARTE Al (B 7 8 o R B AN o] I A B T2 Se (B AY

FOMRESE, WA RIB SR A FRAME N R 25 — R UOE R 5 =R K.

A8 AL 71 T



e KPR TH JURCEE IR I BT 2 4 2019 SR4F EAR 7%

(iil) 2B =JRIRA SO EAR BN A Y AL 5] B4

T

(c) AEFFEMLLA RMETFEN & T A
T 2019 4 12 H 31 H, KRS R FFH IR LA o E T ER & Hh s = (2018 4F 12 H 31 H:

(d) AR ETHE R T H

AL FEHEL T R AR <R B A 4 g 2 2

EAZERAN.

LI NIRRT At i 7ot KT OB 5 2 e i

(2) BrafeirEsh, BB ik H A, &0 7 250t W ) A 3 22000

BEREHEM
8.1 IREEHF=HEIHN
EEiph: ARt
B 4 2 A T
F5 | G
il (%)
1 R $5 5% 68,747,827.70 94.06
Horpr i 68,747,827.70 94.06
FHESEIE
o
J ML =5 FR AR
2 2k i
3 [ s 5L o 5
Hrp: fiize
B SCRHIES
4 S RbATAE A R B

A9 I 71 R



LRI

iRy

=

IEF I L4 2019 ARAR RS

YR
%

'~

KNI i 587

Horbe KW R SE R

i

B

Rmis TA

AT RSS2 1t

4,081,453.17

5.58

Hofth 25 70 55 7

261,312.34

0.36

it

73,090,593.21

100.00

8.2 HIREENER (X)) EHFT G RE 0

SRURAL: ANIRTIT

xR (X) Ny I TIKIEN ISR PIRE L] (%)
b E A 52,102,001.47 71.88
T E G 16,645,826.23 22.96
ann 68,747,827.70 94.84
8.3 IR BT\ RN BT AHE
GREA ARt
1Tk Ny I AIXIEN o7 3G R P E ] (%)
B EHAR 25,924,340.43 35.76
BT A 8,443,507.77 11.65
Sl 7,334,835.27, 10.12
AE H 5 A TG T 2 6,848,162.53 9.45
Tk 5,274,879.89 7.28
B 1E AR5 4,723,807.73 6.52
N 4,339,839.12 5.99
A k) 3,490,635.20 4.82
5 Hh 1,000,765.42 1.38
H &5 T 9% i 696,383.85 0.96
BEYR 670,670.49 0.93
ann 68,747,827.70 94.84|
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v PLESER A BRI 53 b5 (GICS) .

8.4 HIRH A FuMHE b 2 B 15 E b5 R/ R O BT A28 45 Bt PR 4

ERERAL: NRTIT

NEAATR
(F30)

IEFFAAY

JIT{EIE
i

o 5
(H[X)

HE BO

VIR

A
FAHFE L
7 (%)

LARGAN
PRECISI
ON CO
LTD

KA

3008 TT

o
T

TGS

5,000

5,815,011.51

8.02

TAIWAN

SEMICO

NDUCTO
R

MANUFA
C

2330TT

o
-

66,000

5,081,389.66

7.01

TENCEN
T
HOLDIN
GSLTD

MR

700 HK

Hh A 7

11,400

3,835,586.64

5.29

SUNNY
OPTICAL
TECH

SETOL
R

2382 HK

it

Hh [ A

24,300

2,936,429.54

4.05

SEMICO
NDUCTO
R
MANUFA
CTURIN
G

rhRs [

981 HK

o A 7

269,500

2,882,467.76

3.98

CHINA
MERCH
ANTS
BANK-H

HERAT

3968 HK

o A 7

78,500

2,816,265.14

3.89

CHINA
TRADITI
ONAL
CHINESE
ME

2y

570 HK

it

Hh [ A i

544,000

1,832,264.24

2.53

CITIC
SECURIT
IES CO

H{EIESR

6030 HK

it

H

=

it

113,000

1,799,747.43

2.48
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LTD-H

ANHUI
TIANDA
OIL PIPE
CO-H

S Eliia

839 HK i | P EEE

185,000

1,690,336.86

2.33

10

CHINA
LONGYU
AN
POWER
GROUP-
H

TR

916 HK i | P EEE

370,000

1,633,992.30

2.25

11

FLEXIU
M
INTERC
ONNECT
INC

B APRHE

6269 TT

oy
H
+H
H
op
i

58,907

1,568,855.56

2.16

12

CHINA
MEDICA
L
SYSTEM
HOLDIN
G

REE 25k

867 HK T | P EEE

151,000

1,517,648.39

2.09

13

KINGSO
FT CORP
LTD

ALt

3888 HK | it | FEEE

83,000

1,501,864.75

2.07

14

ANHUI
CONCH
CEMENT
CO
LTD-H

IR

914 HK T | P EEE

27,500

1,399,208.36

1.93

15

GALAXY|

ENTERT

AINMEN

T GROUP
L

BT R

27 HK i | P EEE

27,000

1,388,279.84

1.92

16

TRAVEL
SKY
TECHNO
LOGY
LTD-H

i
fis B2

696 HK T | PEEE

78,000

1,328,943.38

1.83

17

ZHUZHO
U CRRC
TIMES
ELECTRI
H

AR

L

3898 HK T | PEEE

50,300

1,270,628.10

1.75

Fo2 k71
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18

AVICHIN
A
INDUST
RY &
TECH-H

HURL T

2357 HK

it | HE A

400,000

1,257,675.12

1.74

19

XINJIAN
G
GOLDWI
ND
SCI-H

AL

2208 HK

it | HE A

141,742

1,149,075.32

1.59

20

CuB
ELECPA
RTS INC

NFt

2231TT

HE G

ﬂ,v
-

19,182

1,113,204.64

1.54

21

CSPC
PHARM
ACEUTI

CAL
GROUP
LT

1093 HK

it | PEAEE

66,000

1,098,477.10

1.52

22

HUANEN
G
RENEWA
BLES
CORP-H

958 HK

it | PEAEE

400,000

1,085,685.36

1.50

23

CHINAS
OFT
INTERN
ATIONA
LLTD

Hh A
I F

354 HK

it | P EAEE

266,000

1,048,420.91

1.45

24

SUNAC
CHINA
HOLDIN
GSLTD

R

1918 HK

ity | PE A

24,000

1,000,765.42

1.38

25

BENING
ENTERP
RISES
WATER
GR

Jb5K %
4

371 HK

it | P EAEE

272,000

959,989.51

1.32

26

DONGY
UE
GROUP

PR e

189 HK

it | HE A

235,000

909,395.86

1.25

27

AlA
GROUP
LTD

FFRRE

1299 HK

it | HE AR

12,200

893,952.61

1.23

28

SINOSOF

i

1297 HK

it | PEEE

600,600

855,428.69

1.18
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T
TECHNO
LOGY
GROUP
LT

B

29

CHINA
MAPLE
LEAF
EDUCAT
IONAL

WH-#E

1317 HK

Hh A 7

278,000

791,905.35

1.09

30

FIT HON
TENG
LTD

O ot
Sk
Rk
HIR

6088 HK

[ i

331,000

776,838.33

1.07

31

DAWNR
AYS
PHARM
ACEUTI
CAL
HOLD

IR Hi il 24

5

2348 HK

[ i

588,000

753,207.66

1.04

32

CIMC
ENRIC
HOLDIN
GSLTD

th g 23
Bl

3899 HK

Hh [ A 7

160,000

666,460.32

0.92

33

BENING
URBAN
CONSTR
UCTION-
H

R it

1599 HK

it

Hh [ A i

287,000

593,875.27

0.82

34

E.SUN
FINANCI
AL
HOLDIN
GCO

2884 TT

T E G

90,135

584,935.85

0.81

35

CHINA
ORIENT
AL
GROUP
COLTD

AT
&

581 HK

it

Hh [ A i

202,000

584,460.62

0.81

36

CHINA
NATION
AL
BUILDIN
G MA-H

Hh A

3323 HK

it

Hh [ A i

69,000

537,736.73

0.74

37

GUANGZ

874 HK

it

Hh [ A i

22,000

524,210.46

0.72
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HOU
BAIYUN
SHAN
PHARM-
H

38

PW
MEDTEC
H
GROUP
LTD

sHz A

i3
=

FIGE

1358 HK

Hh A 7

390,000

492,589.42

0.68

39

CHINA
CONSTR
UCTION
BANK-H

AT

939 HK

[ i

69,000

415,973.36

0.57

40

BEST
PACIFIC
INTERN
ATIONA

LH

e 4 [ B
K

2111 HK

Hh A 7

204,000

402,026.06

0.55

41

WH
GROUP
LTD

J3 I B

288 HK

[ i

54,500

393,001.08

0.54

42

CHANJE
T
INFORM
ATION
TECH-H

L7 S

1588 HK

[ i

58,800

392,405.39

0.54

43

SSY
GROUP
LTD

2005 HK

it

Hh [ A i

67,448

381,241.17

0.53

44

SHANGH
Al JIN
JIANG

INTL
HO-H

LT A

2006 HK

it

Hh [ A i

264,000

378,377.47

0.52

45

CHINA
EVERBR
IGHT
GREENT
ECHL

DR
ZR IR

1257 HK

it

Hh [ A i

99,000

374,238.97

0.52

46

SINOPH
ARM
GROUP
CO-H

1] 24 5 e

1099 HK

it

o 7 7

14,400

366,983.15

0.51

47

SINOPEC

P

934 HK

it

Hh [ A

120,000

352,579.01

0.49
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KANTON
S
HOLDIN
GS

S

48

CHINA
ELECTR
ONICS
CORP
HOLDI

SRS
R

85 HK | PEEE

638,000

337,189.51

0.47

49

PHARM
AESSEN
TIA
CORP

THE G

o

6446 TT

13,000

332,618.66

0.46

50

SPT
ENERGY
GROUP
INC

1251 HK | & | HEEE

530,000

318,091.48

0.44

51

MEDIAT
EK INC

2454 TT 8% | HTEEE

3,000

309,474.91

0.43

52

HARMO
NICARE
MEDICA
L
HOLDIN
GS

MBS

1509 HK | & | FEEE

157,000

286,900.42

0.40

53

CONCOR
D NEW

ENERGY|

GROUP
LTD

182 HK T | P EEE

840,000

285,932.98

0.39

54

CHINA
RAILWA
Y
SIGNAL
&
COM-H

i

3969 HK T | P EEE

73,000

284,454.94

0.39

55

CHINA
TAIPING
INSURA
NCE
HOLD

Hh LT

966 HK T | PEEE

16,200

280,364.81

0.39

56

DIGITAL

DOMAIN
HOLDIN
GSLTD

Hoy £

547 HK T | P EEE

4,390,000

279,205.67

0.39
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57

TAIMED
BIOLOGI
CSINC

A2

4147 TT

HE G

ﬂ,v
)

12,000

276,608.47

0.38

58

OBl
PHARMA
INC

5 5

4174 TT

HE G

ﬂ,v
B

9,000

276,329.35

0.38

59

SOFT-W
ORLD
INTL
CORP

iz
=l

5478 TT

HE G

&>
%

14,000

270,933.02

0.37

60

CHINA
FOODS
LTD

Hh B dh

506 HK

it | HE A

98,000

264,237.18

0.36

61

CATCHE
R
TECHNO
LOGY
COLTD

SR

2474TT

HE G5

o
-1

5,000

264,001.52

0.36

62

CHINA
HARMO
NY NEW
ENERGY

AUT

Rl

3836 HK

it | PEAEE

74,500

261,603.59

0.36

63

GUANGZ
HOU
AUTOM
OBILE
GROUP-
H

RN

2238 HK

ity | PE A

27,200

236,342.60

0.33

64

CSC
FINANCI
ALCO
LTD-H

A

6066 HK

i | PE A

37,500

225,736.56

0.31

65

TPK
HOLDIN
GCO
LTD

TPK-KY

3673TT

ai | HEAE

16,578

219,023.66

0.30

66

HUATAI
SECURIT
IES CO
LTD-H

6886 HK

i | PEAE

17,200

212,314.19

0.29

67

GENOVA
TE
BIOTEC
HNOLOG

{7

4130TT

a8 |TEGE

35,700

208,011.10

0.29
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Y CO

68

TECHNO
VATOR
INTERN

ATIONA

L LT

BN RS

1206 HK

Hh A 7

434,000

206,047.32

0.28

69

SOFTSTA
R
ENTERT
AINMEN
TINC

KT B

6111 TT

ﬂ,v
-

HE G

8,000

178,637.15

0.25

70

HISENSE
KELON
ELEC
HLD-H

921 HK

[ i

23,000

175,949.11

0.24

71

CHINA
TRAVEL
INTL INV|

HK

it PR

308 HK

Hh [ A 7

134,000

165,647.64

0.23

72

COSMO
LADY
CHINA
HOLDIN
GS CO

#R T

2298 HK

[ i

154,000

151,745.13

0.21

73

CwW
GROUP
HOLDIN
GSLTD

ANERHY

£l

1322 HK

o A 7

618,500

127,983.22

0.18

74

DIGITAL
CHINA
HOLDIN
GSLTD

DML

861 HK

o A 7

32,000

116,093.09

0.16

75

FUBON
FINANCI
AL
HOLDIN
GCO

= <l
Eliidingvis

HIRAT

2881 TT

o
-1

T E G

9,000

97,133.95

0.13

76

SHANGH
Al
PHARM
ACEUTI
CALS-H

PRy

2607 HK

it

Hh [ A i

7,100

96,418.18

0.13

77

CHINA
SOUTHE
RN

s

by

R 7501

1055 HK

it

o A 7

18,000

84,489.97,

0.12
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AIRLINE
SCO-H

78

CHINA
EASTER
N
AIRLINE
SCO-H

RITHLAS

670 HK

Hh A 7

20,000

77,395.39

0.11

79

TSAKER
CHEMIC
AL
GROUP
LTD

1986 HK

Hh A 7

36,500

59,833.63

0.08

80

OURGA
ME
INTERN
ATIONA
L
HOLDIN

74N

6899 HK

[ i

167,000

56,846.20

0.08

81

WOWPRI
ME
CORP

2727 TT

o
-1

HE G5

2,682

49,657.22

0.07

82

CHINA
TITANS
ENERGY
TECHNO
LO

ZRIHBEIR
BR

2188 HK

[ i

120,000

47,297.18

0.07

83

COGOBU
Y
GROUP

400 HK

it

Hh [ A

37,000

43,087.02

0.06

84

FORGA
ME
HOLDIN
GSLTD

pasligaliig

484 HK

o A 7

13,400

42,012.08

0.06

85

TENWO
w
INTERN
ATIONA
L
HOLDIN
G

RIZ b

1219 HK

it

Hh [ A i

115,000

39,145.59

0.05

86

CENTUR
Y SAGE
SCIENTI
FIC
HOLD

2R

1450 HK

it

Hh [ A i

276,000

31,893.35

0.04
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WISDOM
87 |SPORTS | #E/AH | 1661 HK T | P EEE 176,000 28,693.62 0.04
GROUP

PICC
PROPER ;;{;ﬁ
8 | TY& | ﬁ[;é 2328 HK | i | HE 1,000 8,411.37 0.01
CASUAL|

A=
v | 2T

8.5 IR HH AR BE A A HIE AR
8.5. 1R T LN LA i BT & B 13 E 20080 AT 2044 RIAL 3 ¥ B8 WA 40

SHERAL: NIRRT

I
FPs | AFARR (50 Y AR SEAEB | B E L]
(%)

SEMICONDUCTOR
1 981 HK 1,436,665.29 1.90
MANUFACTURING

CITIC SECURITIES CO

2 6030 HK 1,057,527.34 1.40
LTD-H
CHINA LONGYUAN
3 916 HK 1,021,813.18 1.35
POWER GROUP-H
SUNAC CHINA
4 1918 HK 803,235.24 1.06
HOLDINGS LTD
WEST CHINA CEMENT
5 2233 HK 776,998.82 1.03
LTD
GUANGZHOU
6 BAIYUNSHAN 874 HK 697,565.73 0.92
PHARM-H
CSC FINANCIAL CO
7 6066 HK 444,131.70 0.59
LTD-H
CHINA RAILWAY
8 3969 HK 370,232.62 0.49
SIGNAL & COM-H
TENCENT HOLDINGS
9 700 HK 227,649.82 0.30
LTD
TSAKER CHEMICAL
10 1986 HK 205,862.68 0.27
GROUP LTD
11 |  WHGROUPLTD 288 HK 141,574.25 0.19

TE s TSN G P % SRS A B A i ol DL 8o ) 31981, ANBRE AR A 5 9

8.5.2 R TH3E tH S AT H ST & B 15+{E 2% BRAT 2044 HIAL 28 50 3% B 40
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g T R SR SR Y 4 2010 4FAR PE RS

SRl ARTT

I 4

ZSCE T
K5 AFBHR (FE30) 1R G L
=
(%)

1 XINJIANG GOLDWIND SCI-H 2208 HK 2,369,960.10 3.13
2 TAIWAN SEMICONDUCTOR MANUFAC 2330 TT 2,274,736.99 3.00
3 LARGAN PRECISION CO LTD 3008 TT 2,224,285.64 2.93
4 CHINA EASTERN AIRLINES CO-H 670 HK 1,860,383.29 2.45
5 SPT ENERGY GROUP INC 1251 HK 1,526,788.07 2.01
6 TAIMED BIOLOGICS INC 4147 TT 1,428,925.12 1.89
7 SUNNY OPTICAL TECH 2382 HK 1,086,162.49 1.43
8 FLEXIUM INTERCONNECT INC 6269 TT 968,176.41 1.28
9 WEST CHINA CEMENT LTD 2233 HK 821,307.69 1.08
10 DONGYUE GROUP 189 HK 761,974.49 1.01
11 CHINA SOUTHERN AIRLINES CO-H 1055 HK 740,839.03 0.98
12 CHINA MAPLE LEAF EDUCATIONAL 1317 HK 731,707.95 0.97
13 CHINA MERCHANTS BANK-H 3968 HK 696,567.70 0.92
14 CHINA RESOURCES LAND LTD 1109 HK 652,091.10 0.86
15 CHINA NATIONAL BUILDING MA-H 3323 HK 581,815.30 0.77
16 CHINA CONSTRUCTION BANK-H 939 HK 568,821.76 0.75
17 SOFTSTAR ENTERTAINMENT INC 6111TT 344,640.96 0.45
18 CHINA TAIPING INSURANCE HOLD 966 HK 336,177.41 0.44
19 PHARMAESSENTIA CORP 6446 TT 315,958.21 0.42
20 CUB ELECPARTS INC 2231TT 296,461.02 0.39

T AT S G 2 S A e B (RS HAN IR BARSAZ BB 3881, AN REAORAS 5 9 H -

8.5. 34 2 HEH KIS A B BB 32 BN S

AL N
SENFRAS (RRAS) 7,183,256.67
SEHIRN (RS M5 24,111,249.44

8.6 MIARE M EHER DRI RASFRHEAS
AIE AR AR RFFAT 557

8.7 FARAZ A FOMME ok B & 5715 {E U R/ k48 B BT 48 A5 35 B B W 4
AIE AR AR RFFAT 557
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LR R BT PR R R T BB

4 2019 FEAE IR
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