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Xt BT AR BT, R A EAR TR BN RCRAG RIS T AL S BRI B R L 4
M REAT H R I BT . AR S S BN E A 5 R RO B AR A, R BT SRS . B A
BRAGHATIZIE, REBRO AT RE AR A BT I IR U
ARSI I R BB AL (100 B PR AR AR A% XS . ASTE BB AL P B B MR T 2

(1 60%, HAAET 85%MIAER G B TAERUE. G B, LHE. ENER TS R
AR T AME TR 571 60%, HAAKT 85% MR TR Bt TER#E. S, Bk,
SR SEEUETF NI 5 R AP X Ak, AT 15% ISR B 508 T 2R 0 R 2R B DX 4k 375
Bl el B HAE — £ LA I BUF U AMR TR E T HER 5%, HhIleMmasmsiis. 7
HORIES . MR IAGREE . BEAh, ARSIk G A 68 BN B N AIE G P A IR SR O s S M 4%
SEWIE ] 2 Mg BT AN BT KR LR, 35 VaR(Value at Risk) AR 55 R 5 A% 5 <5 i e PO 78
FEANKE AR, B Iy AT SE R0 XU AT BRIER A2 61 o

7.4.13.4.3.1 HARMHE R D
SEh: Nt

AR EER
2020 4F 12 A 31 H 2019 4 12 A 31 H
e e
TiH
B B
NRME N RME
18 L A5 1H L 451
(%) (%)
T o M a R — ISR 41,148,281.55 93.47 68,747,827.70 94.84
T oVE R — F e R
A AR = — BUE R Bt
HoAthy
&t 41,148,281.55 93.47 68,747,827.70 94.84

7.4.13.4.3.2 FABYHE RS B BURME BT

(323 Bl £ L B v LA ) At T 3 3 B AR i AN 3R

- Y B 4 AL
AN > AR P AT
| ARRRRRRNE WA G AT H0)

AT LTI
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ZIN EER

20204£ 12 A 31 H 20194 12 A31 H
g b HAE T 5% Wy 255 W%y 392
b g LB S T T [ 5% Wk 255 kb %) 392

7.4.14 HEITEBAIT & THRE T ZE U AR HAHMF IR

() ~RhfE

(a) <Rt THEA M ETHERT

NRAME T RS RITRIZ G B2 SoA i v R R AR F B BB S A\ T R ) e I
JERBRGE -

F R MRS BT B T 4 LR 2 R B AR
SR BRER — R U N ELAMH I 57 B 4 Mot B R A4 AL (R A
IR HRBE P B AN AT I A B

(b) FEELIILAA R E TR G T A

() HEREMITAEARME

12020 4F 12 H 31 H, AIEGFEA KA OME T E B IR ST S5 28 f e it 5t s T
FRRIRHN 41,069,036.09 76, JETH=ZIRMIARHN 79,245.46 0, LI/ T JZ KR

(2019 4E 12 A 31 H: %—J2X 68,293,798.47 7T, 5 JZIX 454,029.23 7G, LHE=FE).

(i) A SCHHE TR = KT8] KA S
AR G AT B2 L TR 4 ) 2R TR A H ORI RS SR IR 2 I e e e

USR5 fr LT SR, 5 O OLE KIS R 28 5 AN BR (R G BRI A5 I (158 5 AN BR)
HJE TAR AT RATER L, ARG AL TR H 25 IEER H W 285 s R 8] b RS 3
[ALREAH DR B 2 ) 28 SEAE SN EE — R FFEAR I Al (1 B mh R I AN ] I 4 A EL 28 e EL (Y

SOMARERE, 5 AR GRS B L 25— 2 OB 2 5 = TR K

(i) ZEUCA UM AR B AT 44
LAY At
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Ji B4 Bt

20204E 1 H 1 H - -
AP -
HE ..
NGB ZER 173,353.12  173,353.12
HHE = EN .-

L IARIAF B 2R S -94,107.67 -94,107.67
THA 3 F R A5 B 2% -94,107.67 -94,107.67
20204E 12 A 31 H 79,245.46  79,245.46
—— A RIME B 78 -94,107.67 -94,107.67

2020 4 12 H 31 HABFEA BE = 1h N 2020 4 B 45 26 1 A S LA 15 5361 2 148 B (M S/ #A W) e 5
| NI N5 = 2 UGB

TSR G ARG B 2R 2 ) T AR T o fe (AR sh i as . BRI S T H

(c) FAERFEEM LA R E TR 4Rl T A
2020 4F 12 A 31 H, RS REFA RS LA UMME T 2 S/ 722019 45 12 A 31 H:
).

(d) AMRA R E TR e T A
ANCLZ SO B AR 4B 7 A0 G 5 3 AR NSGROURT HoAth g e, UK I 5 2 fodi
TEMAHZERAN.

(2) BRASLHHESr, BT iR H A G0 75 2030 ) H A 3 2000

8 BEASME

8.1 HIRESFAGHEIL
SRS ARMIT

F A9 T 7L
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Wi H

Sl

ik 2

=

PR B
Bl (%)

X
Bk
e
=

41,148,281.55

84.44

h
=
i

MR

40,199,991.34

82.49

FAESRIE

948,290.21

1.95

Mol

23 LE EE AT

2 HeR T

3 [ 5 WAL 2 45 %

LIl

AR

BUIE

5 TN IR g B
I

B

Hhe ST A A SE N IR <

6 femhiy T A

7 RAT ARG H A4

it

3,805,704.94

7.81

8 HoAth 25305 7

3,779,559.11

7.76

9 fann

48,733,545.60

100.00

8.2 MIRAEZRNMER GUX) EFTHIRIRBERE 47

EHEAL: NRMT

E% (Hix) AR E b IS P IE L (%)
E A 35,045,216.27 79.60
HhE ST 5,154,775.07 11.71
E[H 948,290.21 2.15
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it

41,148,281.55

93.47

8.3 BIRBAT WA REIMmBHRAS

s NRMox

o B 4 P v P A5
17k 5 A RpE
(%)
dE H & AT 9 14,616,604.61 33.20
FEBEAR 9,772,407.67 22.20
Tk 5,588,576.28 12.69
il 2,933,014.40 6.66
BT PR f 2,562,508.48 5.82
&V 9 2,082,141.62 4.73
JR AR 1,412,877.90 3.21
YNGEE 2|4 1,406,001.70 3.19
{5 R 55 651,479.86 1.48
AU 122,669.03 0.28
5 Hb - -
ot 41,148,281.55 93.47

1 UL B8R AT WL FEFRHE(GICS)

8.4 TRBIFARIL A FOMHE oy Z & B 198 A R/ INHE P B T A A 3 B Bt B 4

EHEAL: NRMT

AF /IR AF LR
UEFFACRS
(F30)

FITEALE
Z1i%h

EINELESER
(X)) (i

N~

2 e Bt
FAEEL
i (%)

>
=
=5
m

TAIWAN
SEMICO
NDUCTO
R
MANUFA|
C

2330 TT

24,000

2,954,185.54 6.71

FLAT
GLASS
2 | GROUP | #&3%%F
CO LTD-
H

6865 HK

T 81,000

2,225,843.23 5.06

UNITED | B &
3 Ripr 2303 TT
MICROE | 4375 R

695 | PEGE

168,000

1,839,677.24 4.18
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LECTRO
NICS
CORP

S
Al

GREAT
WALL
MOTOR
COMPAN
Y-H

K

2333 HK

ik

o A

82,000

1,835,785.17

4.17

SMOORE

INTERN

ATIONA
L

HOLDIN
G

BEEIR
b

6969 HK

o A i

30,000

1,511,164.62

3.43

XINYI
SOLAR
HOLDIN
GS LTD

fé St

968 HK

o A i

84,000

1,431,629.64

3.25

CHINA
LONGYU
AN
POWER
GROUP-
H

ALV

916 HK

o A i

215,000

1,406,001.70

3.19

MINTH
GROUP
LTD

425 HK

it

o [ A i

36,000

1,239,230.74

2.81

ZIJIN
MINING
GROUP
CO LTD-
H

Kehlk

2899 HK

it

o [ A s

136,000

1,004,985.49

2.28

10

CHINA
INTERN
ATIONA

L
CAPITA-
H

3908 HK

o A

56,000

989,768.64

2.25

11

CHINA
YONGD
A
AUTOM
OBILES
SER

KIETR A

3669 HK

Hh [ A s

91,500

987,268.97

2.24

12

JS

JS BRERAE

1691 HK

i

[ A

77,500

977,101.96

2.22
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GLOBAL
LIFESTY
LE CO
LTD

i

13

CHINA
PACIFIC
INSURA
NCE GR-

H

SHEPN

2601 HK

ik

o A

38,000

970,663.41

2.20

14

CHINA
RESOUR
CES
BEER
HOLDIN
G

e L

291 HK

o A i

16,000

961,489.54

2.18

15

PINDUO
DUO
INC-ADR

EES

PDD US

ESE

ESE

818

948,290.21

2.15

16

HAITIAN
INTERN
ATIONA

L HLDGS

HEFN TN

1882 HK

o A i

38,000

857,126.18

1.95

17

SHENZH
ou
INTERN
ATIONA
L GROUP

FH I [ B

2313 HK

it

o [ A i

6,500

831,540.32,

1.89

18

HAIDILA
(0]
INTERN
ATIONA
L HOLDI

s

6862 HK

it

o [ A s

16,000

803,934.53

1.83

19

SITC
INTERN
ATIONA

L
HOLDIN
GS

HE=F by

1308 HK

o A

54,000

760,808.89

1.73

20

ASM
PACIFIC
TECHNO
LOGY

ASM
PACIFIC

522 HK

Hh [ A s

8,600

740,458.04

1.68

21

XINYI
GLASS
HOLDIN

(ERE 3

868 HK

ik

o A

40,000

728,860.24

1.66
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GSLTD

22

NEXTEE
R
AUTOM
OTIVE
GROUP
LTD

[TRLCES

1316 HK

Hh [ A s

100,000

701,086.12

1.59

23

POP
MART
INTERN
ATIONA
L GROUP

HEMEEEESS

9992 HK

10,000

684,674.14

1.56

24

SINO
BIOPHA
RMACE
UTICAL

A
il 2y

1177 HK

o A i

108,000

681,728.40

1.55

25

SSY
GROUP
LTD

FEJUIELE S
2

2005 HK

184,000

681,391.74

1.55

26

BYD
ELECTR
ONIC
INTL CO
LTD

BB
%

285 HK

it

Hh [ A s

17,500

597,985.22

1.36

27

KINGBO
ARD
LAMINA
TES
HLDG
LTD

EERE
/3

1888 HK

o [ A

55,500

591,361.51

1.34

28

HUA
HONG
SEMICO
NDUCTO
RLTD

T o
14<

1347 HK

it

o [ A i

15,000

555,482.40

1.26

29

MAN
WAH
HOLDIN
GS LTD

e aliv

1999 HK

Hh [

38,800

549,267.73

1.25

30

COSCO
SHIPPIN
G
HOLDIN
GS CO-H

HL A

1919 HK

ik

o A

67,000

524,425.88

1.19

31

XIABUXI

M g T g

520 HK

it

[ A

35,000

520,806.83

1.18
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ABU
CATERIN
G
MANAG
EME

32

HAIER
SMART
HOME
CO LTD-
H

beii
T
i
&b

6690 HK

ik

o A

21,200

501,381.78

1.14

33

CITIC
SECURIT
IES CO
LTD-H

S IESF

6030 HK

o A i

33,500

492,847.55

1.12

34

MING
YUAN
CLOUD
GROUP
HOLDIN

Uy

909 HK

o [ A

12,000

482,764.70

1.10

35

PING AN
INSURA
NCE
GROUP
CO-H

o5

2318 HK

6,000

479,734.80

1.09

36

Q
TECHNO

LOGY
GROUP
COLTD

FEARRHY

1478 HK

it

Hh [ A i

40,000

442,365.98

1.00

37

BLUE
MOON
GROUP

HOLDIN
GSLTD

6993 HK

it

o [ A i

34,000

436,676.50

0.99

38

SHANGH
Al
HAOHALI
BIOLOGI
CAL-H

SR

6826 HK

it

o [ A i

10,500

413,581.90

0.94

39

CHINA
NATION
AL
BUILDIN
G MA-H

@A

3323 HK

ik

o A

52,000

407,892.41

0.93

40

TCL

TCLH

1070 HK

i

[ A

82,000

400,974.13

0.91
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ELECTR
ONICS
HOLDIN
GSLTD

41

ZHOU
HEI YA
INTERN
ATIONA

LHO

Je RS

1458 HK

ik

o A

57,500

398,769.03

0.91

42

CHINA
YUHUA
EDUCAT
ION
CORPL

6169 HK

o [ A

68,000

386,312.76

0.88

43

ZHENGZ
HOU
COAL
MINING
MACH-H

KRR

564 HK

o [ A

42,200

374,351.37

0.85

44

CATHAY
MEDIA
AND
EDUCAT
ION

SR
i

1981 HK

53,000

366,668.88

0.83

45

YAGEO
CORPOR
ATION

HE

2327TT

)
-4

HE &

3,000

360,912.29

0.82

46

HAINAN

MEILAN

INTERN

ATIONA-
H

KETHE

357 HK

it

o [ A s

10,000

345,914.04

0.79

47

TENCEN
T
HOLDIN
GSLTD

s I

700 HK

o A

600,

284,810.98

0.65

48

ALIBAB
A
HEALTH
INFORM
ATION T

o EEL ik fE

241 HK

it

o A

14,000

269,829.78

0.61

49

JINXIN
FERTILI
TY
GROUP

B A TR

1951 HK

it

Hh [ A s

20,000

265,958.24

0.60
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LTD

50

ZHUZHO
U CRRC
TIMES
ELECTRI
-H

T I AR

L

3898 HK

ik

o [ A

9,100

258,871.63

0.59

51

MEITUA
N-CLASS
B

FHl—wW

3690 HK

o [ A

1,000

247,947.14

0.56

52

XINJIAN
G
GOLDWI
ND
SCI&TEC
-H

B

2208 HK

o A i

18,000

236,029.52

0.54

53

VESYNC
COLTD

Vesync Co
Ltd

2148 HK

o A i

24,000

220,981.00

0.50

54

XIAOMI
CORP-
CLASS B

INREEH]

1810 HK

Hh [ A s

7,800

217,951.09

0.50

55

SHANDO
NG
FENGXI
ANG CO
LTD-H

RFER AR

9977 HK

it

o [ A i

68,000

205,461.16

0.47

56

SHANDO
NG
WEIGAO
GP
MEDICA
L-H

e B

1066 HK

o A

12,000

176,946.39

0.40

57

SPT
ENERGY
GROUP
INC

e REIR

1251 HK

Hh [

530,000

122,669.03

0.28

58

TOPSPO
RTS
INTERN
ATIONA
LHOLD

6110 HK

it

o A

10,000

97,630.24

0.22

59

CHINA
MENGNI
U DAIRY

CO

eI

2319 HK

it

Hh [ A s

2,000

78,777.50

0.18

60

HARMO

MSEEEST

1509 HK

it

Hh [ A

157,000

73,072.03

0.17
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NICARE
MEDICA
L
HOLDIN
GS

61

Cw
GROUP
HOLDIN
GS LTD

QAR
P

1322 HK

it

Hh [ A s

618,500

5,205.54

0.01

62

TENWO
W
INTERN
ATIONA | K2 [H R
L
HOLDIN
G

1219 HK

o [ A

115,000

967.89

0.00

8.5 HMEMAM BT HAHERZS)
8.5.1 RIFTNSHHE H IS B 15EH2 % BUAT 2048 IRz 5L 3% B 40

EEA: NRMT

I <
s | aAwRaRR (50 IEZFARD AR LSBT | B A ]
(%)
CHINA STATE
1 3311 HK 2,074,918.58 2.86
CONSTRUCTION INT
SINO
2 1177 HK 2,011,506.95 2.78
BIOPHARMACEUTICAL
3 MEITUAN-CLASS B 3690 HK 1,951,231.70 2.69
UNITED
4 | MICROELECTRONICS 2303 TT 1,745,715.18 2.41
CORP
SHANDONG WEIGAO
5 1066 HK 1,504,776.04 2.08
GP MEDICAL-H
CHINA PACIFIC
6 2601 HK 1,433,691.93 1.98
INSURANCE GR-H
7 XD INC 2400 HK 1,404,595.09 1.94
FLAT GLASS GROUP CO
8 6865 HK 1,385,974.45 1.91
LTD-H
CHINA MERCHANTS
9 3968 HK 1,341,290.03 1.85
BANK-H
SMOORE
10 6969 HK 1,340,410.65 1.85
INTERNATIONAL
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HOLDING
CHINA NATIONAL
11 3323 HK 1,328,629.65 1.83
BUILDING MA-H
JS GLOBAL LIFESTYLE
12 1691 HK 1,297,258.67 1.79
COLTD
ARCHOSAUR GAMES
13 9990 HK 1,260,978.01 1.74
INC
14 | XIAOMI CORP-CLASS B 1810 HK 1,243,322.18 1.72
XINYI SOLAR
15 968 HK 1,200,294.92 1.66
HOLDINGS LTD
GREAT WALL MOTOR
16 2333 HK 1,145,357.17 1.58
COMPANY-H
GUANGZHOU
17 | AUTOMOBILE GROUP- 2238 HK 1,096,287.74 1.51
H
ASM PACIFIC
18 522 HK 1,088,650.76 1.50
TECHNOLOGY
CHINA
19 INTERNATIONAL 3908 HK 1,052,221.60 1.45
CAPITA-H
20 MINTH GROUP LTD 425 HK 1,043,422.11 1.44

TE: AT G RGBS A CRAZHAN R BRSO 351, A B 5 9%

Hle

8.5.2 RTHSEH S A BTG B ™ 15H 2 % BRAT 204 IR 28 5L 58 B 40

EREAL: ANRMoT

SIS
AR
s ARGHE (FE0) EENT 7= L
&
(%)
1 SEMICONDUCTOR MANUFACTURING 981 HK 6,709,789.31 9.26
2 TENCENT HOLDINGS LTD 700 HK 5,164,966.10 7.13
3 TAIWAN SEMICONDUCTOR MANUFAC 2330 TT 4,132,754.64 5.70
4 LARGAN PRECISION CO LTD 3008 TT 4,057,897.77 5.60
5 CHINA MERCHANTS BANK-H 3968 HK 3,919,384.94 5.41
6 KINGSOFT CORP LTD 3888 HK 3,197,389.86, 4.41
7 SUNNY OPTICAL TECH 2382 HK 2,568,369.30 3.54
8 CHINA EDUCATION GROUP HOLDIN 839 HK 2,377,024.00 3.28
9 GALAXY ENTERTAINMENT GROUP L 27 HK 1,894,708.64 2.61
10 CHINA STATE CONSTRUCTION INT 3311 HK 1,863,204.17, 2.57
11 MEITUAN-CLASS B 3690 HK 1,836,166.48 2.53
12 CHINA TRADITIONAL CHINESE ME 570 HK 1,807,015.92 2.49
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13 CHINA LONGYUAN POWER GROUP-H 916 HK 1,714,710.54 2.37
14 FLEXIUM INTERCONNECT INC 6269 TT 1,612,564.45 2.22
15 XINJIANG GOLDWIND SCI&TEC-H 2208 HK 1,522,725.65 2.10
16 CHINA NATIONAL BUILDING MA-H 3323 HK 1,502,457.12 2.07
17 HUANENG RENEWABLES CORP-H 958 HK 1,488,999.33 2.05
18 AVICHINA INDUSTRY & TECH-H 2357 HK 1,353,511.27 1.87
19 GUANGZHOU AUTOMOBILE GROUP-H 2238 HK 1,293,968.79 1.79
20 ZHUZHOU CRRC TIMES ELECTRI-H 3898 HK 1,291,558.75 1.78

TE: ASTHSE G B0 GRS A A (RS AN IR CARASE R 151, A B 5 9%

H.

8.5.3 BUEE BB I TN A BB 32 BN B3

Az NRMIT

SENFA (AL A

69,672,706.77

FHN (HEE) B

108,780,113.78

8.6 WIREMAFEHFRTRNMEFREAS
AFEEAR T AR RFFAT 557

8.7 JARAZ A SOHME o 2 & B 715 E LB R/ R 4% B 4% (e B3 WA
ATEEAMR T AR RFFAT 557

8.8 HIARIEZA FotME b 2 B 5E LK /MRS BT B STRAIES B A
AT AR IR AR FFAT B SCRRIE SR«

8.9 HIARIEA FotHE o 2 B 15E LK/ BV BT A% SREATAE M B A
ARTE G AR IR ARFAT ST A

8.10 HIRIEA S E o 2 T i5E LB K/ MR P BT T 2 e BRI
AIEEAMR A AR AT R

8.11 BRHEWEME
8.11.1 RGN, ARFEEHE IR+ ZAEHRM RAT B R
Gt HAT—ENZ R A TR SIS
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7]
H

RIS AR, WA R




THR SR RIE SR % BT 0 < 2020 SE4F FEAR 75

8.11.2 AFEG B HIAT A B2, AR Tl 2 e RIAE S R 22 e 2 MR B 52

8.11.3 MR TNE =M%

Bfr: NRMIT
K5 R &H
1 17 AR IE S -
2| BIWCIEFE K 3,135,539.01
3 ISz A 11,925.90
4 | FCRIE 222.81
5 JSZ AT FR 631,871.39
6 | HABRIGK
7 R A
8 | ik
9 7t 3,779,559.11
8.11.4 HARKEH I Ab T BT % e 5135 WA 40
ARBE G AR IR AR R AT B T e e foi o
8.11.5 HAARAT 42 B3R A A7 AE U SZ R 1% 0 Ay Ut B
AREE G ARG WIARFT 4 SR P AR PR O
9 HEHFHFANEE
9.1 MIRESHIFAE N B RFENEH
MAURAL: )
R N4
SO PSS EER:D) bR ey MWNaiE
Fe B AR i B A
A 030 i R 134 i
2,910 8,721.94 0.00 0.00% |  25,380,856.34 | 100.00%
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9.2 IRESEHAKMIWA RFFHEZEHHER

i H B s ¢ 3 4 4451 Ll A5
HEEFAITA M RFFEAF S 75,716.35 0.30%

9.3 MIRESEHNRI ML 7 F5H AT A E 08U B X R §E
RNFEPEBN R SEE TGRSt AR 12 A 2 e AU E AR X E Y 0,

AR <5 1) ik G 2 PR A AR I < A AL B B (X TR) O 0

80 FRAESHHERF

AL

FEEFAMH QL4 5 A 17 H)IES 45 s 50

434,578,142.49

A S UIA) e <A A A

51,330,402.84

AT 5 I3 < L R A

12,585,787.60

Pl AR T ST A < A B [ 47 A5

38,535,334.10

A it I A AR SR A

A A ST AR e < 47 B

25,380,856.34

81 EXRFMHER

11.1 EEHHHRA AR W
WA T S I B AR 2 i

112 EEEHEN, ESIHEEANENESTEERIIHNERANERS)

Lo ARSI A S48 BN BOR N ARSI T

(1> 2020 5 8 H 15 H, BEEHNEA T (B LEEEHEARA AR T REHA TR AL,

HIRSEEAEAR S E AR BB
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Morgan Stanley - 64,159,487.72 35.96% 31,181.28 25.78% | -
Citigroup
35,575,154.53 19.94% 17,787.72 14.71% | -
Global Markets
Credit Suisse - 23,290,024.09 13.05% 11,645.08 9.63% | -
Goldman Sachs - 22,005,652.47 12.33% 11,002.92 9.10% | -
Masterlink - 16,521,073.80 9.26% 23,128.04 19.12% | -
Instinet - 14,962,756.26 8.39% 7,481.47 6.19% | -
China
International - 1,587,069.26 0.89% 15,469.07 12.79% | -
Capital
CITICS - 324,393.30 0.18% 3,243.93 2.68% | -
Cathay - - - - - -
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