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Bfr. NRMJE
AR
20214128 31H
BT —
Xt o Ath A
it
IEARM | HrEARM
PL 4k 3
K% =
AT 6,536.75 279,014.77 285,551.52
igjﬁﬁﬁ%‘ 58,553,490.84 58,553,490.84
HrEa 6,536.75 | 58,832,505.61 58,839,042.36
PL 4k 3
FR 9 A5
AT - - -
e AR
A IC R B 6,536.75 | 58,832,505.61 58,839,042.36
mpe
EEEK
20204128 31H
TiH
E N FHoAh A
it
EARM | HEARM
PA Ak T 3
)
AT 2,926.55 993,886.62 996,813.17
2% B A B R
;% Sl 50,677,567.09 50,677,567.09
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B it

2,926.55 | 51,671,453.71

51,674,380.26

BA Sk T
ki

fufifrit

%R R
A IC R B
e

2,926.55 | 51,671,453.71

51,674,380.26

7.4.13.4.2.2 AN XS HBUsR S 2B

Rk BRIC R LLAR ) A 1T 3748 2 AR AR
X B8 PR A A e H 3 4 PR 1HE L)
e (A NRmoo
AH 5 R A2 5 [ AR 2
e AR AR
2021 £ 12 H 31 H 2020 £ 12 H 31 H
B Ah AR N R T AHE 5% 2,940,000.00 2,580,000.00
B Ah A N R I AE 5% -2,940,000.00 -2,580,000.00

7.4.13.4.3 HAbMHE X

LA A DRI 2 1 2 < T4 < i R 8 2 A AR SR B <9 B R o T 3 R R A AT 2R B AR
(TS 4 DRl 3R B B T R A S B R o A3 4 B BE TS5 2 B B (RS, T W P Ho A
kg RIS T BAMIES R AT B8 B B R EE OB R IR, AT BESRUR T-1IE 27 T 4 B A4 U8
A

AF G FECRIGE AT HE, W) 58 44 MEFR IR FE BT B A B 2EL R S A B g Jd 3 < R S AR B 2
B, FEARAE AR FR BRI AR AR B HEAT AN R . ARIERR IR AL, AR, Bes
B DL 5E A AR e B oy R E VA i . BB E EREAR TR BB S, 456 i IR A
TG TR F <5 R AR [ R I < 1 0 LA R L S 1R SO A IS5 R, R Bt &
BEAT IR AR R, BT ER AR I PR 5

AR Gl AR BE A B 3 B PR AR AR AN AR XU, o S G 35008 T O i B s B A0 26328 1 M
B 77 U BIAMIR T R 8 587 1B 90%, HAMIK T ARBL S G371 80%. A Rdz il 45 2 B i
W, AFEGETEHENKEHPFATRT, KEEis RN, b, AESMESEE NG HX
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AIEE TR ISR INAS SEt a2, e WIIE ) 2 FhoE B 7R it AT S L&, 6045 VaR(Value at
Risk) 5 A S SR A J < T s PO TR AE AR RS, B IR T S b g XU AT R R AT 25 1 o

7.4.13.4.3.1 A #E XS O
GHssr. NRMG

AR LEER
20214 12 H 31 H 2020 £ 12 H 31 H
b4 34
T H
AR BrEG
N e N R E
18 L1 18 L 151
(%) (%)
TG M T — SRR 58,553,490.84 98.37 50,677,567.09 96.30
TH SR e — e R
T A A R oE P — BUUE R 52
HAth
eann 58,553,490.84 98.37 50,677,567.09 96.30

7.4.13.4.3.2 F AR #E XS FRBURAE T

TRk Bl ST L B DA HoAh T 37 28 B R AN AR

XBE = GAAR H kG 0 P E
G GO ANRTIo
FH R ARG A2 B ) A2 2y PN E N AERER
T HT
2021 4F 12 H 31 H 2020 4 12 H 31 H
WP GTHCBEE 1T 5% 2,600,000.00 700,000.00
PG ECBCEE T B 5% -2,600,000.00 -700,000.00

7.4.14 BT EREMN TS THRE T E U AN

(1) B4Rk

2021 4, A4 FR I FE S0 A IR SVEA 20,012,666.79 TG, ¥ RIILE AT I HIIEER (2020
5 H 29 HEEEAFAEME)ZE 2020 4F 12 H 31 HIEHE, ARSI 5L &5 i S 80N

14,081,802.50 JG, 338 PABL &S24 BT HEEK) -

(2) AfRehE
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(a) <Rl TEA e ETH R Tk
N AT RECRPTE N, B A SO E T E BRI 5 B A 2 SR BT E R A

JERRIE -

R MRS BGRB8 EARZ R RN
SRR BRER — R U N B M OG5 7 B0 5 L2 B T 42 AT WL AR e A\ fEL
SRR AT B AN AT I

(b) FFREEMILAA RNME TR SR TR

() FEREHTHARNE

T2021 48 12 H 31 H, AFEGFRA M AN RN E T H RS N SR R 1 S b = 8 T
BB IRARBUN 58,553,490.84 70, JLJ& T4 B =RERIIAREI2020 4 12 A 31 H: 5H—FX

50,677,567.09 76, i B =ER).

(i) 2 FSCUME TR KT8] 1 KA )
AT 4 DL BUR R UCZ IRV R R S IR 26 F O\ % TR U M) e eI

(iii) 5 =R SO E AR BN A AL 5 B4
.

(c) ARFFEEILLA RMMET B & TR
T 2021 5 12 A 31 H, AT RFFAARRFEER LA S BT 10 e/ BE7(2020 4 12 A 31 H:
E)B

g
=l

(d) AU RYHEE RS T A
ANCAZS S T8 1 G B8 P R 7 £5 B E LSRR A b 6457, UK HINE S A fe
TEARZEIR N
(3) MR B A AT 1) (b2 THENEE 22 5 — SRt THRBAATHE ) (et EE 23 5
— TR ) (R THENEE 24 S —FEWat) M (et HENSE 37 SRt TR

(BAF B R5HT <eit THAE AR ST HAE , LA BT AROR 22 T 2020 4 12 H 30 HAAR T (5%

N
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Ttk TR SO SR T EAR ST HENIRIE A, AFHEFHREESNYH 2022 41 7 1 Hilg
PATH Rl T EEN . B 2021 4F 12 4 31 H, A 58RI AT < R TR AE U0 I 554 & 78
FESZA ) VPAL o S8 T ARG b 55 BV JIT, 33 4o Fih T L of DO 0B AS 2 o) A 4 (1) T 5 AR L AN 228 i SR
s N AR

AEEWH 2022 F 1 H 1 HRIBWFIPATHISHE, TR AEN Fo i 5225 8 5k,
WIFTE FE R, 2021 FEF LS AME Eik

(4) BRASCHME S F4 FIEOMAAT T S il T B AE N A, B2 937 1 ik AR &0 7 E U
FoAy LT

8 BREAGHRE

8.1 MIRESHHEHIL

SRR ANRMo

SE- Sy S8/ iadlii] =
(%)

Fr5 T H B

1 EE s s 58,553,490.84 98.06

Forpre @ 58,553,490.84 98.06
TEFEIEIE
Wi
B M FEAEE

2 et i

3 [#] 5 W 2 45 %

Hrr: fiigz
B SRR

4 ST SRR

Horp: iz
HATR
HARL
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gy B CACA0 A2 5y TP T BRI 5 Bt i 4

(QDID 2021 fE4E R

BGIE

5 TN A gl 7
1t

o
v

e STl A I SN IR B it

6 Temmig TA

7 BATAE O Es H &A1t 1,157,913.62 1.94
8 oAt 25 T % = 93.28 0.00
9 &t 59,711,497.74 100.00

8.2 MIRESNER X)) EHTH IR T A

SRURAL: ANIRTIT

xR (M) A i RS T E ] (%)
% HE 57,578,563.85 96.73
fap == 974,926.99 1.64
it 58,553,490.84 98.37

8.3 IRET LA RIMNBHREA G

8.3.1 HIRMBBE AT WA R E KRR EAS

SRR NIRRT

i 5 4 R P T E L B
1725 A A
(%)
Al H i ARV O 14,804,816.67 24.87
Tl 12,615,525.46 21.19
H 9 o i 6,804,062.44 11.43
Gl 5,924,004.76, 9.95
R T PR fi 4,047,357.61 6.80)
el 4,015,123.74 6.75
FEBEAR 3,770,017.67 6.33
JR AR 3,227,699.65 5.42
N |4 1,590,456.81 2.67
TS k55 1,465,700.26 2.46
55 288,725.77 0.49
ot 58,553,490.84 98.37

e BLEFFER M A BRAT L 73 FAR HE(GICS) -
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21k CAC4A0 38 5 B FF 48 BOE 5 1%

R4 (QDID 2021 FAEEHR

8.3.2 R ILE FAT WL R BR LA EIE R R A&

T

8.4 BRI A SHE S ES T FE LR/ EERF B BTA A s B 3 40
8.4.1 HEBHFMIRE A SoME S E ST = E LG /NPT B 3R I 4E

SHERAL: NIRRT

S oy
NI B /NP ‘ FRfEiE | FTEEX | & N
75 ‘ ‘ HEFFAAY ‘ Nl FEEHE L
D) | (0 Fiim | (HX) ¢i'9)
Bl (%)
LVMH
MOET
HENNES| LVMH 4
1 MC FP 2 2 1,324 6,949,307.80) 11.68
Sy | s . .
LOUIS
VUI
TOTALE| .
THIA/REE . .
2 INERGIES TTE FP eS| eS| 12,461 4,015,123.74 6.75
SE
3 |L'OREAL| Ki3Efk OR FP eS| eS| 1,211 3,645,417.49 6.12
4 |SANOFI| Z&ifdE SAN FP VeS| eS| 5,593 3,576,841.10) 6.01
SCHNEI| .,
DER it R A2
5 = | SUFP 7 ¥ 2,773 3,452.,688.54 5.80)
ELECTRI AR eS| eS|
=il
CSE
AR |
WA . .
6 |LIQUIDE AI FP EH %HE 2,296 2,541,498.43 4.27
L]
SA
BNP | V:EEA . .
7 - BNP FP ¥ b 5,615 2,463,531.66 4.14
PARIBAS| 4R4T =H =H
AIRBUS | &%
8 AIR FP VeS| eS| 2,924 2,371,964.86 3.98
SE HIRA A
ESSILOR|EssilorLux
9 |LUXOTT|ottica l&f#y| ELFP I eS| 1,507 2,037,187.66 3.42
ICA ]
10 | AXA SA | 24T CS FP eS| eS| 10,344 1,955,510.90) 3.29
11 |KERING | FF=4£H] | KER FP eS| eS| 364 1,857,712.56 3.12
VINCI . .
12 SA JiZ4H | DG FP VeS| eS| 2,658 1,782,939.43 3.00
HERMES| % %41 [H
13 ~ RMS FP 2 2 152 1,685,597.80) 2.83
INTERN | BrA ] . .
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ATIONA
L
PERNOD| & 5% /70
14 |RICARD | B AR RI FP eS| 1 1,026 1,566,667.68 2.63
SA VANE|
SAFRAN . .
15 A FEWENF] | SAF FP eS| VeS| 1,681 1,306,595.75 2.20
l‘iéb 11%7AN . .
16 |[DANONE| H“Hfﬁj BN FP eS| VeS| 3,174 1,250,947.74 2.10,
HIRA A
DASSAU
LT | &ERARS . .
17 DSY FP ¥ ¥ 3,213 1,213,429.63 2.04
SYSTEM| /] A Al
ES SE
CAPGEM| gL % 1h) . .
18 CAP FP ¥ b 759 1,180,886.62, 1.98
INI SE 7aE| = =
STELLA | Stellantis
19 . STLAFP | ¥ b 9,698 1,167,737.67 1.96
NTISNV| £ = =
COMPAG
NIE DE | EHE %X
20 SGO FP 1 eS| 2,339 1,044,791.16 1.76
SAINT | FEAH
GOBAIN
LEGRAN |Legrand Ji% . .
21 LR FP ¥ b 1,314 976,179.97 1.64
DSA | A H] = =
STMICR | . .
OELECT BILEF
22 EHRZ | STMFP 12 eS| 3,094 968,788.30 1.63
RONICS
=il
NV
SOCIETE
TEEA . .
23 |GENERA e GLE FP eS| eS| 4,036 880,134.71 1.48
LE SA !
MICHELI
KL . .
24 N ML FP | eS| 844 878,367.47 1.48
(CGDE)
25 | ENGIE | Engie ENGIFP | £H EHE 9,005 846,084.37 1.42
TELEPE Telener
26 RFORMA| - P°Y\ 1tpprp | wE | #H 283 800,924.64 1.35
NCE mance
VEOLIA
ENVIRO | & 37 JEf
27 i VIE FP 7 7 3,196, 744,372.44 1.25
NNEME | B 12 VeS|
NT
ARCELO| . . . iy 4 44
ZIRRK e s
28 |RMITTA| . MTNA | F¢fHz | fi= 3,377 686,201.22 1.15
IR .
L KRAZ 5
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Fir
CREDIT | .
EEAR . .
29 |AGRICO| . ..,.,. | ACAFP | LH % 6,896 624,827.49 1.05
{E0RERAT
LE SA
Orange A . .
30 |ORANGE - ORA FP eS| eS| 9,193 624,747.43 1.05
=]
PUBLICI .
& [ . .
31 S E“?T%; PUBFP | k[ ERE 1,118 477,840.18 0.80
[=]
GROUPE| =" #
EUROFI
NS | Rksft . .
32 ERF FP ¥ ¥ 599 470,516.51 0.79
SCIENTI| /7] A Al
FIC
WORLD | Worldline
33 WLN FP ¥ b 1,150 406,913.12 0.68
LINE SA | HRA ] = =
VIVENDI| Vivendi . .
34 vendi ) Uver | wm | M 4230 363,112.65 0.61
SE
n R id . .
35 |ALSTOM B ﬁ; ALO FP % H EHE 1,538 346,663.71 0.58
Jsc o 2
CARREF
36 KRG CA FP 7 ¥ 2,933 341,029.53 0.57
OUR SA BN eS| P eS|
UNIBAIL
. ] 4R 1
Unibail- Mﬂ%f
RODAM Yz |
37 Rodamco-| URWNA | " faf 2% 649 288.,725.77 0.49
CO- KR 5
Westfield
WESTFIE B
LD
THALES | Z&8 %44
38 HO FP 2 12 534 288,377.92 0.48
SA 7 5| 5|
BOUYG | i & ik
39 EN FP b b 1,075 244,399.48 0.41
UES SA | /] Al Al
RENAUL| Fi5
40 R RNO FP 1 eS| 1,038 228,905.71 0.38
TSA N

8.4.2 RMBE HIARE A oM E ST = E LI R TR B 5% 40

T

8.5 MEHANAB T A S HERZE)
8.5.1 RIFLA S HH AT S B 7™ 1§+ 2 % BRHT 2045 AL 28 5 B W 4

ERRAL: NIRRT

>
a
x
=
=
c

UEFFARAS

AR TN

IR
B HE LA
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(%)
1 STELLANTIS NV STLA FP 1,029,758.04 1.96
2 | EUROFINS SCIENTIFIC ERF FP 556,957.87 1.06
3 AIRBUS SE AIR FP 538,680.08 1.02
4 SANOFI SAN FP 475,528.57 0.90
5 SAFRAN SA SAF FP 425,088.91 0.81
6 TOTALENERGIES SE TTE FP 394,499.19 0.75
7 BNP PARIBAS BNP FP 352,813.86 0.67
8 SCHNEIDER ELECTRIC SU FP 333,573.07 0.63
SE
9 AXA SA CS FP 328,040.70 0.62
10 VINCI SA DG FP 282,494.18 0.54
11 LVMH MOET MC FP 274,989.88 0.52
HENNESSY LOUIS VUI
12 | ESSILORLUXOTTICA EL FP 252,073.00 0.48
13 | CREDIT AGRICOLE SA ACAFP 203,129.09 0.39
14 L'OREAL OR FP 192,989.06 0.37
15 | PERNOD RICARD SA RI FP 174,617.79 0.33
16 VEOLIA VIE FP 161,795.85 0.31
ENVIRONNEMENT
17 VIVENDI SE VIV FP 158,196.52 0.30
18 [SOCIETE GENERALE SA GLE FP 133,241.30 0.25
19 AIR LIQUIDE SA AI FP 129,586.47 0.25
20 ALSTOM ALO FP 118,423.27 0.23

T ARTUSEN ALK SE AL &8 (BRAZ A IR

A

DA o) 351, ANEIERAL 5 3

8.5.2 Rt S tH AT HE S B 1§52 % B AT 2045 HIAL 2 B B B A

SRR NIRRT

\ I 4
| Ammibs |
T I L TSR B L
=
(%)
1 UNIVERSAL MUSIC GROUP NV UMG NA 744,421.73 1.41
2 AIRBUS SE AIR FP 543,939.34 1.03
3 LVMH MOET HENNESSY LOUIS VUI MC FP 528,656.75 1.00
4 SANOFI SAN FP 518,711.02 0.99
5 PEUGEOT SA UG FP 456,043.28 0.87
6 TOTALENERGIES SE TTE FP 394,620.46 0.75
7 SAFRAN SA SAF FP 365,069.66 0.69
8 BNP PARIBAS BNP FP 340,750.08 0.65

% 55 Tk 67 7T



723k CACA0 28 5 TP A8 BOE R #5556 4 (QDID 2021 fE4E R 2

9 L'OREAL OR FP 322,631.18 0.61
10 ESSILORLUXOTTICA EL FP 274,151.56 0.52)
11 SCHNEIDER ELECTRIC SE SU FP 220,215.49 0.42)
12 VIVENDI SE VIV FP 207,889.82 0.40)
13 AIR LIQUIDE SA Al FP 203,708.37 0.39
14 ATOS SE ATO FP 187,869.38 0.36
15 AXA SA CS FP 185,591.36 0.35
16 VINCI SA DG FP 151,457.20 0.29
17 DANONE BN FP 150,650.01 0.29
18 CAPGEMINI SE CAP FP 128,076.22 0.24
19 SOCIETE GENERALE SA GLE FP 118,815.58 0.23
20 KERING KER FP 115,779.41 0.22
VE: RISz S5 TS AL SR ORAZ AN e AR AL E R ) HA, A EAHRAL 5 T
.
8.5.3 RZL B )TN B S B0 B 32 RN Ja
Bpr: NRMG
SENFRA (A B 7,779,286.80
SEHIRN (RRAS) R 7,707,663.45

TE: AT RNBERI A (BRAD) A A2 BRI R B82S S A 0

CBAZ AN T AR S 3051, AFIEMRAZ S 3

8.6 HIREBHERFRIRIIFFREAS
AFE AR AR RFFAT 557

8.7 BRI A S E 2 B 5+E b K /N RS BB T4 B B 3 B A

AFE AR AR RFFAT 557

8.8 IR A FaMME b Z B i5+H L K/ NS B BT 37 STRAE S B3 A
ARSI AR AR RFAT B SRR IE S

8.9 HIRHEA FMHE b Z B HE LI R/ B BT 42 S RATAE B B A
ARSI AR AR AT S RATE A

8.10 MR A MME L ES T E LA DNHEFRI AT+ A2 SR
ARG ARG WIRR AR,
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8.11 HFASIREME
8111 AR E WA, RGBT AIAT-T AU AT EARRA SIS H T LR AR, B fERs
il AT — A 2B ATTHE DT AT

8.11.2 AR BMIRT -+ 2 BEE T, AR T R & FIUE %It I = 2 A B

al

8.11.3 HIARHAh A IHH =1 B
Bfr: ARMT
2= i Exil
1 A PRIE
2| ORISR
3 IS A
4 | RICRE 93.28
5| Rl R
6 | HAhRIK
7 e

8 HAth

9 &t 93.28

8.11.4 HIRKFA KA TH B T #8557 B 40
ARSI AR T AR AT AT 5 B 0 AT e e o

8.11.5 FAARHT 144 B B2 s A7 Uil 52 PR 1% 0 A v B
8.11.5.1 BIRIEBEHAIT44 M= PGB Z PR B OL R A

ASIE AR IR AT+ 42 B AR iUl 32 PRI -

8.11.5.2 & IR ARAR BT 0T T8 BT AP A ARl R PR AR L B i B
I G AR WIRARFFA BRSBTS -
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8 EEHFFEAER

9.1 MIRESHIHFE N BEFEANGH

AL 4

Fra N451
PR ) LIRAEdrie< MANFEHEE
FH NP
F L0 b A i b i
A 1 Fra 050
me (] E 451
1,207 37.627.17 32,350,900.00 | 71.23% 13,065,100.00 |  28.77%

9.2 MR EWEESHHHAFAAN

¥ FrH NAFR ESZER AT END b BT R A
e B E AR A A 20,000,000.00 44.04%
2 | BARCLAYS BANK PLC 5,416,700.00 11.93%
A HUHTIEA YR 3 T A FR A W] — i
3 B EA B S 1 5 FASHIE SR 2,812,500.00 6.19%
4 INSCST 1,255,100.00 2.76%
5 HPEIER R AR AF 1,056,500.00 2.33%
6 XU 997,000.00 2.20%
7 fay 3% 826,100.00 1.82%
8 HEZRAE T A A BR A ] 736,500.00 1.62%
g B e — IR M A R A F — 4
9 L —IGREAETIT 1 5 FOF B—%p=4 557,300.00 1.23%
FRIHKI
B A R T A A — R E 46 18
o | " o 449,200.00 0.99%
PE- AR 209 F S HE
9.3 HIRESBFEANMNYANRIFEEELARSRBN
| B maag () o 3 4 A 45 B
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FHEEHNITA M R A A4 0.00 0.00%
9.4 BiIRE L EEAMMAN BIFFE AT HRE S OHUE 2 X B 1E R
RAFESPERN R FEEFEMF RN 5 N Z RSS2 REEXEA 0.
ARG R G LA RS MHH R EREEIX RN 0,
80 HFHAELSLHTED
BfL: Ay
FHEEFERH 2020 4 5 A 29 H)FHEE A/ Fia %l 256,916,000.00
AHR A B BAH) 3 4 40 AL i 46,416,000.00
AHR A B S 4 5 R 47 16,500,000.00

Pl AR S < i TR ] 73 5

17,500,000.00

AN A R AR B

AR ST A e < A7 AL A

45,416,000.00

81 ERFEMER

111 EEHHRE ARSI
5 31 P T3 G AR AR Tl

112 EEEHAN. EEHEEARENIEESHERTRNERANFERS)
1y AR WAL G PN TR N ARSI R -

2021 £ 2 H 6 H, BEEEHANLA T (FRESEHARAFRTEERKREEN L), B

DA EAEGEHEARNEZEK,

2. ARG A AL SIEE AL TS FEE TR NFAZS T
AN, W RAREIE NN L T EILE T ERAFEZS).

113 BRESEHEAN, EE&W™. Z&TE SRS

AN, W RASEEICEW SRR RS I E BN T AT G FR

11.4 BEERE R KA
AR A5 1T PN T I 4 H R SR O AR

11.5 ARG RESRENE R HEL,
¥
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11.6 AFESHATHIHISTHIE S gL
AR )N AT B AR U B T B IS S5
5 A7 BE R STAT R IS AE 2 VT 55 BT (R A R T 71,000.00 TT.
HATR S T CAR SR T IR S SR IR . ARSI HEZRS .
117 HEA. BEARASREEN R ZEERLTTSHNR
AR AT FN . FEE NS R J BN SR A B T
11.8 EE&MUESR AR5 BIuHA KB
11.8.1 G AESR A R 5 B ITHiAT R85 R &S AT
SRR ANRMo

e ZEAE 5 LA 57 e AR <
==l EE=E AL
JRAZ &80 SRR ik GB RN

R ELA Eefsl

Sk
So

TFI AR

L
S

#HE

&
il

Instinet - 15,486,950.25 | 100.00% 7,296.06 | 100.00%

SOCIETE
GENERALE - -
PARIS

Citigroup
Global Markets

Guotai Junan
Securities
(Hong Kong)
Ltd.

Huatai
Financial - -

Holdings

Merril Lynch - -

Guotai Junan

Securities

KGI - -

CITICS - -

China CITIC
Bank
International
Limited

Standard
Chartered

Goldman Sachs - -
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HSBC - - - - - -

J.P. Morgan - - - - - -

Haitong
International - - - - |-

Securities

China
Securities - - - - - -

International

Morgan Stanley - - - - - -

Credit Suisse - - - - - -

China
International - - - - - -
Capital

CEB
International
Capital - - - - - -
Corporation
Limited

Jefferies
International - - - - .
Ltd.

Barclays
Capital Group

Haitong
International
Securities - - - - - -
Company
Limited

Wells Fargo

Securities

Masterlink - - - - |-

Nomura - - - - |-

ANZ Banking
Group Limited

UFJ - - - - - -

DBS Bank - - - - - -

ICBC
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