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6.4.13.4 T R K
T 37 K 2 6 3 4 Pl 4 G i T L 1 2 S0 B She B 4 98 2 DAL e Ak T 47 4% S50 IR 35 AR A8 3
RABEEN AR, ALFEFI SRR AN RS A AR AR B XU

6.4.13.4.1 FZR R

IR XU A2 45 < Rl L LR 2 ot B < 0 52 11T 3 R R AR Bl i R AR Al R AU o ) e gk
St B BT 1) i e R R B B i TR 5 /A | M DN = e SR ) S B St M S a1 R 52
AT IS 1) 25 AR T 47 78 25 307 5 i B o T AR R I 48 A R M) ) IR

A < R < BN T SO0 AR < T W ) M) AR AR B L AT MR, Rl B IR R A S A
FREE TR LR 2 R R 4T B

ARIEG A RA R BURNE B L EOMRATER SRS e FHRESSE, HAREREE

SRR, RIEARE S RN R EEES IS SRR KR EMSL T i fl R840,
6.4.13.4.1.1 FJ 2 X i 0
iz NRMiT
A
1EMUA 1-5 4¢ 5%l iR &it
2021 46 F 30 H
R
HRATIEK 2,997,131.53 41 2,997,131.53
oy AR e 34,291,032.35| 34,291,032.35
MIRGIE SR TE H 2 1,043,238.59 1,043,238.59
Mgl 114,854.63  114,854.63
IVELERIPSS 114.65) 114.65)
IV NIAE 72,870.81 72,870.81
et 2,997,131.53 35,522,111.03 38,519,242.56
£t
ISR
T o 1 G b A A
A& Rl 5
SE HH (5] ) 4 il %
FEEK
MNAHIESRE H 2 23,542.17 23,542.17
AT IBE [R] 5% 860,098.53]  860,098.53
AT FE N FR M 45,590.60 45,590.60|
MNATHEE B 9,118.11 9,118.11

% 30 7L 56



g R TR SR I F 4R B B 2021 4 rh 1R

JS2AT B B R 55 9

WA 32 5 3

AR B

RASALE

A A

33 HE TS A S5

FoAt g5t

61,767.84

61,767.84

I

Uil

=l

1,000,117.25

1,000,117.2

5

A R AU L B O

2,997,131.53

34,521,993.78

37,519,125.31

FAERER
2020 4 12 H 31
H

14D

1-5 4

54LLE

AR

it

W

BT

3,805,704.94

3,805,704.94

A2 oy M R gt

41,148,281.55

41,148,281.55

JSISCHE SR K

3,135,539.01

3,135,539.01

A i A

11,925.90

11,925.90

A S,

222.81

222.81

199.39

631,672.00

631,871.39

JS2 ST HR K

fi? —dpa N
TR AT

3,805,904.33

44,927,641.27

48,733,545.60

A2 oy M e R A fot

AT R

St I R
Pk

AT IESRE HK

JSE A I [m K

4,479,405.44

4,479,405.44

JSLAS A BN AR T

58,595.77

58,595.77

WA 3

11,719.15

11,719.15

ST 4 B iR 55 9

A3 5 B

AT H B

A A

IS A A

3 JiE TS AL S5

Hoph £ £5%

158,989.71

158,989.71

Hfit St

4,708,710.07

4,708,710.07

2 31 13t 56
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AR BUR BRI

3,805,904.33

40,218,931.20

44,024,835.53

TE: RAPIRAARIEE T KGRI A SO E, 3% G LU IR = F08 e O H B0 H 24

Bk,

6.4.13.4.1.2 F| 2 XS B BBURAE S T
F 202146 A 30 H, AEESRFELHERMZFITE(2020 412 A 31 H: [), KLz flE
(AR BT AN 4 5 P2 141 J0 B KSR (2020 4F 12 A 31 H: [A]).

6.4.13.4.2 4N XS

HINIC X A2 45 < i L 1R 2 o 4B SR R B g DR AMIVE R A2 s iy A R B A AR o AS ik
FEA DARCIKALL AR M 5 A, B A S R AN XS . AR S )k 4 BN 3
HOR AT G (AN Sk T AT A

6.4.13.4.2.1 AN X H
A ANRM
AMAEK
20214F6 H30H
i H
£70 WM HoAth 3 b
it
FENRT HEANRT FENRT
PLAN T 1
B
AT 162,571.00 34,353.86 | 1,126,284.27 1,323,209.13
TGS E R
;%r SERE 112,416.98 30,635794.32 | 3,542,821.05 34.291,032.35
N SCIE 77
;Wl A 1,043.238.59 ; 1,043,238.59
b
Vel 95,797.05 9,154.88 104,951.93
IVEL&AIDSS 0.19 0.07 - 0.26
BrE At 274,988.17 31,809,183.89 | 4,678,260.20 36,762,432.26
PAA T 1
{5
N AR 7T
Zﬁl Ak ; 23.542.17 23.542.17
A
il Tig=any - 23,542.17 23,542.17
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B AR A
TR L 11 34 274,988.17 31,809,183.89 | 4,654,718.03 36,738,890.09
i
AR
20204E12 7 31H
i H
FEIT b3 HoAth i
At
e AR fra AR e AR
PAA T
A0
RATAFK 172,063.57 395,636.40 | 1,105,825.50 1,673,525.47
ij%@iﬂﬁ 948,290.21 35,045,216.27 | 5,154,775.07 41,148,281.55
gmﬁ HiRE 2,826,633.62 308,905.39 3,135,539.01
IvAidia] - 11,925.90 11,925.90
ML) 0.47 - 0.47
g At 1,120,353.78 38,267,486.76 | 6,581,431.86 45,969,272.40
PAA T
i fiit
i &t - - -
BE AR A
T RS il 135 1,120,353.78 38,267,486.76 | 6,581,431.86 45,969,272.40
&

6.4.13.4.2.2 FMIC R f 0RR P 43 BT

ik BRI LLAM ) A T 378 2R FF AR
X PR A H 2 & ¥ P 1 1
AR VT : It
L S P A5 e (. NRMAI)
Sy HF AR TFAEER
20214 6 A 30 H 2020 £ 12 A 31 H
B Ah A X AR i FHE 5% 4 hn%) 184 Ny 230
B Ah AR AR Iz {E 5% ¥ 184 M%) 230
6.4.13.4.3 ARG KU
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LA A A% AU R 4 5 < T R < i R 2 SO 4 BOROR B g B R B T S A R AN R BASk
(R TT S A ks X R AR S T R AR B B R XU o AR T AR R TR A 5 B BT SR, P ) LA
ks RS RYE T BANIE TR AAT B B S S L BCRF PR S AR, th m] BERIR TR T I B AU
A

ISR RIREMA TR SR KIMATREE O PO THs AT 585 7] RERL I IE R
37 () S EE AR B TN B, AR TR, A AL BB SR . 07 S5 A A e 5L (1 XU
W R AE, JF DLORYE, X B G RpAB - L B L BIBEAT R E . RIS, AESRED, sl T2
2ot EARARNAE W AT BT IO E LR, DMRFF RGBT IO E A . AR e eE
NG & B ISIA B AL, SR BERNG . BE7 I E . R AGHTEIE, kTN AT §E
KL 7R AU o

A H i P B AH A ) 3 B B AR L A AN A XU . AR PR BEAH & PR B MR T3 57
[¥1 60%, FHAAKT 85%MIACER U™ 0t TAERHE. GV B, LHE. SKENER TS IR
AR B AME T 571 60%, H A AT 85% MR B BBt TAER#E . B, B,
SR SRR T S R PR X Ak, AN T 159 ISR B B T 2R R AR B DX AT 35
Bl 8 B HAE— £ LA RIBUF B AMR T EE G 37 HE 10 5%. ILAh, AR SRS H
XA G P RFAT L TR AR St A% e 3118 FH 2 o AR e kAT XU P &, (45 VaR(Value
at Risk) i Am A8 SR i A 5 < T s OO TR AE A A XU, B AR T S o] XURS: 1 AT BR IR AN 25 1) o

6.4.13.4.3.1 HAMHE KK il
Gwisr. NRMT
AHAE FEEER
202146 H 30 H 2020 4£ 12 H 31 H
T H S RS H
Nl I LA AN E I LA
(%) (%)

385 M G R 7 —
;Ejr SRl B 34,291,032.35 91.40 | 41,148,281.55 93.47
GG R P — R
?J'%'
B LA g ua e 4
?J'%'
R SRl = — BUEIR
HoAt
it 34,291,032.35 91.40 | 41,148,281.55 93.47

2 34 T3 56 7T
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6.4.13.4.3.2 FLARMHE R BB A 20 B

BT A UL R E TR ST LB HE K AR 3h

202146 H 30 H

fhest B LR EEAE LA I T35 8 B AR A AR
X P U R H A B IHE R
MMEH (Ahr: AT
FHZG A AR 5 (1) A2 5 PN IE S AERER
Gy

2020 4F 12 H 31 H

A GBI HE T 5%

B4y 219

H4nZ) 255

b G HE B HE T B 5%

kb 219

kb %) 255

6.4.14 HEN T EB M & THRR T Z Ut B B HAh S I

T

T1HREEH=HEBMN

T REHAESRE

EHEAL: NRMT

i H

B

o <R B I B
Bl (%)

34,291,032.35

89.02

K

34,178,615.37

88.73

HTRIE

112,416.98 0.29

DL I

3 R R AT

BERBT

I#1 YA s 5 %

Hrp. figz

B SRS

SERIATAE W AR

Horpr i

LI

IR

BUIE

KNG Rl B

Forbre K I 9 SN GR 4 <l

B

s TA

AT ARG S it

2,997,131.53 7.78

Hopth %11 5 7~

1,231,078.68 3.20

25 35 Ji3k 56 U1



Mgz T IR B RIE S5 P 4y 2021 4E rh IR
9 &t 38,519,242.56 100.00
72 HiIREZSNMNER X)) EHTH ST
SR NRMIG
ExR (X)) Ny I I o7& TR E L (%)
[ 30,635,794.32 81.65
W E S 3,542,821.05 9.44
EES| 112,416.98 0.30
ann 34,291,032.35 91.40
7.3 REBITW KN BB RAE
SHiA, NRMot
1Tk 25 N R E b3S R P E L (%)
BREHEAR 7,688,774.73 20.49
=T PRAg 7,622,416.10 20.32
B H 5 ARV T 2 6,492,549.86 17.30
Tl 3,783,135.76 10.08
Ji A4 R 2,492,595.49 6.64
VEEAN 2,293,445.46 6.11]
7 Hb = 1,930,483.85 5.15
H & 78 9% i 1,343,559.57 3.58
G 580,434.05 1.55
HAE RS 63,637.48 0.17
S fil - _
Eann 34,291,032.35 91.40
LB R 2B 5 BARHE(GICS).
7.4 IR A M E S EE R =R E LA N T BT R B R B 4
Sisr. NRMot
TR AT 4T R | TR a5t
5 . ; AR | e () AR
5 GED) | () WEFHARAY B | () HaE (% Ny IR FEEHE
1 (%)
CHINA
LONGYU
AN
‘\‘/\ ;Ec N . )
1 POWER WPEH S| 916 HK s | P EEE 206,000 2,293,445.46 6.11]
GROUP-
H
2 |TAIWAN| & 2330 TT B | REEE 16,000 2,206,440.95 5.88

2 36 T3k 56 11
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SEMICO
NDUCTO
R
MANUFA

C

MEITUA
N-CLASS
B

KMl —wW

3690 HK

it | PEEE

4,500

1,199,692.94

3.20

FLAT
GLASS
GROUP

Co
LTD-H

6865 HK

i | PEAE

42,000

1,118,315.52

2.98

SMOORE
INTERN
ATIONA

L
HOLDIN
G

B EE R
b

6969 HK

it | HEEE

31,000

1,110,452.36

2.96

SHENZH
ou
INTERN
ATIONA
L GROUP

F I [ s

2313 HK

i | PEAE

6,800

1,109,562.04

2.96

PHARM
ARON
BEIJING
CO
LTD-H

FEIEAC R

3759 HK

it | HEEE

5,900

1,016,219.30

2.7]1

SUNNY
OPTICAL
TECH

SETOL
R

2382 HK

it | HEEE

4,600

939,285.19

2.50

ANTA
SPORTS
PRODUC
TSLTD

LA E

2020 HK

it | PEEE

6,000

912,625.34

2.43

10

HUABA
0]
INTERN
ATIONA
L
HOLDIN
G

e [ B

336 HK

it | HE A

50,000

778,826.88

2.08

11

CHINAS
OFT

Hh [
[ f

354 HK

i | PEAE

66,000

777,628.68

2.07

26 37 T3k 56 1
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INTERN
ATIONA
LLTD

12

XIAOMI
CORP-CL
ASS B

KSR

1810 HK

o [ i

33,400

750,369.74

2.00

13

WUXI
BIOLOGI
CS
CAYMA
N INC

)

2269 HK

o A i

6,000

710,429.90

1.89

14

JS
GLOBAL
LIFESTY

LE CO
LTD

JS FRERAE
i

1691 HK

Hh [ A

39,000

709,056.97

1.89

15

WUXI
APPTEC
Co
LTD-H

250 Jers

2359 HK

o A i

4,440

669,801.10

1.79

16

E-STAR
COMME
RCIAL
MANAG
EMENT

R

6668 HK

it

T E A&

139,000

668,509.71

1.78

17

POWERL
ONG
COMME
RCIAL
MANAG
EM

EW) R4

9909 HK

o 7

29,000

658,757.74

1.76

18

CHINA
MEDICA
L
SYSTEM
HOLDIN
G

R 25k

867 HK

o [ i

37,000

629,593.33

1.68

19

SHIMAO
SERVICE
S
HOLDIN
GSLTD

TH 7R R 55

873 HK

o A i

27,000

603,216.40

1.61

20

MORIMA
TSU
INTERN

FrRA [ B

2155 HK

o A i

89,000

597,624.82

1.59

% 38 7L 56
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ATIONA
L HOLD

21

KENDA
RUBBER
INDUST
RIAL CO

[<PN

2106 TT

TG

62,000

581,971.98

1.55

22

CNOOC
LTD

o [ i
A

883 HK

o A i

79,000

580,434.05

1.55

23

GANFEN
G
LITHIUM
Co
LTD-H

&
3

.H+

=24

1772 HK

o A i

6,000

579,127.68

1.54

24

DONGY
UE
GROUP

RAESEH]

189 HK

o A i

103,000

557,077.56

1.48

25

FRONTA
GE
HOLDIN
GS CORP

Py

1521 HK

o [ i

80,000

549,172.80

1.46

26

XINYI
SOLAR
HOLDIN
GSLTD

fi S

968 HK

o [ i

38,000

529,935.11

141

27

XTEP
INTERN
ATIONA

L
HOLDIN
GS

R0 [ F

1368 HK

o [ i

42,000

511,629.35

1.36

28

VIVA
BIOTEC
H
HOLDIN
GS

YA

1873 HK

o A i

61,500

508,658.82

1.36

29

NEXTEE
R
AUTOM
OTIVE
GROUP
LTD

i 14

1316 HK

it

Hh [ A i

51,000

458,309.66

1.22

30

COSCO
SHIPPIN
G
HOLDIN

HH L AR

1919 HK

o A i

28,000

455,713.57

1.21
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GS CO-H

31

CHINA
LESSO
GROUP
HOLDIN
GSL

SHE) 7R

2128 HK

o A 7

28,000

446,394.28

1.19

32

MEDIAT
EK INC

AR

2454 TT

SHESh=Re

2,000

445,923.57

1.19

33

SHANGH
Al
HAOHAI
BIOLOGI
CAL-H

SR

6826 HK

o A i

5,500

436,134.73

1.16

34

JINXIN
FERTILI
TY
GROUP
LTD

A TE

1951 HK

o A i

26,000

424,027.97

1.13

35

SHANGH
Al
FOSUN
PHARM
ACEUTI-
H

2196 HK

o 7

8,000

417,371.33

1.11

36

SITC
INTERN
ATIONA

L
HOLDIN
GS

= EENN

1308 HK

o [ A 7

15,000

405,014.94

1.08

37

ZHENGZ
HOU
COAL
MINING
MACH-H

BRI

564 HK

it

o A i

48,400

398,296.73

1.06

38

CHINA
EDUCAT
ION
GROUP
HOLDIN

T

839 HK

o A i

27,000

389,113.89

1.04

39

OCUME
NSION
THERAP
EUTICS

DR AL
G|

1477 HK

it

o A i

17,000

386,168.33

1.03

40

ZHUZHO

H ZE AR

3898 HK

it

o [ A i

10,000

381,924.72

1.02
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U CRRC

TIMES

ELECTRI
H

41

CIMC
ENRIC
HOLDIN
GSLTD

ot %5
i

3899 HK

o A i

56,000

376,499.56

1.00

42

AVICHIN
A
INDUST
RY &
TECH-H

HLRET

2357 HK

o A i

88,000

376,366.43

1.00

43

NAY UKI
HOLDIN
GSLTD

2150 HK

Hh [ A i

25,000

356,130.24

0.95

44

CSPC
PHARM
ACEUTI

CAL
GROUP
LT

1093 HK

o A i

38,000

355,398.01

0.95

45

SHANGH
Al
FUDAN
MICROE
LECT-H

FigEH

1385 HK

it

o A i

20,000

321,848.54

0.86

46

ASCENT
AGE
PHARMA
GROUP
INTER

TP 2

6855 HK

it

A&

7,900

308,951.30

0.82

47

TIANGO
NG INTL
COLTD

RIHE s

826 HK

it

A&

108,000

297,451.96

0.79

48

AIDIGO
NG
MATERN
AL &
CHILD
HE

R
=
I

286 HK

[ A i

284,000

285,935.97

0.76

49

CHINA
HONGQI
AO
GROUP

1378 HK

o A i

32,000

280,111.41

0.75
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LTD

50

KINGBO
ARD
LAMINA
TES
HLDG
LTD

BIERZ
i

1888 HK

o A i

17,500

253,659.59

0.68

51

SHANDO
NG
WEIGAO
GP
MEDICA
L-H

B A

1066 HK

o A i

16,000

241,236.63

0.64

52

CHINA
RESOUR
CES
BEER
HOLDIN
G

A L

291 HK

o A i

4,000

232,150.32

0.62

53

ORIENT

OVERSE

AS INTL
LTD

VN REZ A
] fr

316 HK

o A i

1,500

209,933.78

0.56

54

SSY
GROUP
LTD

FEJLESE S
I

2005 HK

o A i

34,000

196,337.60

0.52

55

SEMICO
NDUCTO
R
MANUFA
CTURIN
G

HR [ B

981 HK

o [ i

9,500

188,923.76

0.50

56

FLEXIU
M
INTERC
ONNECT
INC

SR

6269 TT

TG

5,000

156,444.08

0.42

57

ECLAT
TEXTILE
COMPAN

Y LTD

it

1476 TT

1,000

152,040.47

0.41

58

PACIFIC
BASIN
SHIPPIN
GLTD

KT EAL

2343 HK

o

50,000

130,220.52

0.35
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59

SISRAM
MEDICA
LLTD

SHTT
FHY

1696 HK

o [ A i

9,200

127,840.77

0.34

60

PINDUO
DUO
INC-ADR

=S

PDD US

kH

137

112,416.98

0.30

61

EUROEY
ES
INTERN
ATIONA
LEYEC

1846 HK

o 7 7

12,000

111,831.55

0.30

62

REMEGE
N CO
LTD-H

KELY)

9995 HK

o 7 7

1,000

98,518.27

0.26

63

VENUS
MEDTEC
H
HANGZH
ou
INC-H

JAWIBRTT

2500 HK

o A i

1,500

80,815.77

0.22

64

ANGELA
LIGN
TECHNO
LOGY
INC

AR AL

6699 HK

it

T E A&

200

66,666.25

0.18

65

BILIBILI
INC-CLA
SSZz

B I ke

9626 HK

it

o A i

80

63,637.48

0.17

66

Cw
GROUP
HOLDIN
GSLTD

AL

Eidiie

1322 HK

o A 7

618,500

5,146.41

0.01

67

HARMO
NICARE
MEDICA
L
HOLDIN
GS

FEETT

1509 HK

o A i

157,000

1,306.37

0.00

68

TENWO
W
INTERN
ATIONA
L
HOLDIN
G

RIZ [ Fe

1219 HK

o A i

115,000

956.89

0.00
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75 WMEH AR ER A S HERZS)

7.5 1R SENE A B B2 S 57 15 E 290 BT 2042 KA 2 4% 3 A 40

EHEAL: NRMT

I
5| AmAR (30 AR AW EE RN | BHE LS
(%)
CHINA HONGQIAO
1 1378 HK 2,038,454.61 4.63
GROUPLTD
SEMICONDUCTOR
2 981 HK 2,032,037.56 4.62
MANUFACTURING
3 CHINA MOBILE LTD 941 HK 1,867,686.86 4.24
TENCENT HOLDINGS
4 700 HK 1,691,362.25 3.84
LTD
CHINA MENGNIU
5 2319 HK 1,632,180.06 3.71
DAIRY CO
FLAT GLASS GROUP CO
6 6865 HK 1,616,915.99 3.67
LTD-H
XINTE ENERGY CO
7 1799 HK 1,539,261.30 3.50
LTD-H
8 MEITUAN-CLASS B 3690 HK 1,426,394.79 3.24
9 CNOOC LTD 883 HK 1,393,785.22 3.17
GALAXY
10 ENTERTAINMENT 27 HK 1,297,779.74 2.95
GROUP L
CHINA EDUCATION
11 839 HK 1,273,626.07 2.89
GROUP HOLDIN
CHINATAIPING
12 966 HK 1,222,144.60 2.78
INSURANCE HOLD
POSTAL SAVINGS BANK
13 1658 HK 1,184,521.97 2.69
OF CHI-H
ZHUZHOU CRRC TIMES
14 3898 HK 1,147,164.60 2.61
ELECTRI-H
CHINA LONGYUAN
15 916 HK 982,661.33 2.23
POWER GROUP-H
MAN WAH HOLDINGS
16 1999 HK 954,111.45 2.17
LTD
JINXIN FERTILITY
17 1951 HK 915,791.61 2.08
GROUPLTD
18 |SINOTRANS LIMITED-H 598 HK 892,144.80 2.03
CHINASOFT
19 354 HK 870,880.43 1.98
INTERNATIONAL LTD
WEICHAI POWER CO
20 2338 HK 867,755.08 1.97
LTD-H

2 44 1L 56 T
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