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e
FE AR

B
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Hopthy T Aol
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(s SR AN
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319,714.44
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A o PRl BE
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34,115,597.98
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AE SR

PSS FEK
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SOz BEA

8,019.35
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HAh 5™

735,841.58
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35,179,173.35

35,179,173.35

LA it i)
i
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e AR
2023412 H 31 H
FiA A A AR A 5% 1,758,958.67
Frf b mAR N R Iz AE 5% -1,758,958.67

7.4.13.4.3 HAANKE K
oAt i RS B T A A R AANLIC R AN TR R CRAMESR R AT Tk B 5 2B 5 HLaiiE
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2023412 H 31 H
AVIRKIED i RS T HE R (%)
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T OARDZ GG T -0 SR B H AL S AT 7] G AR S e 7 iR 4
@l TIEDAREERE, DI S & B AR RE 2.
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X G0 H 2k B 1A Y
B A B A5 EEE Cah: AR
s AR
20234 12 H 31 H
-5% -1,686,975.65
+5% 1,686,975.65
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NRAMETHES RITRIZ UG XA et E TR 5 B RSO BT & A IS
JERIRIE -

2 ARG B IS R T 7 BRGNS

BRI BRER R N B M DR B B f5 L% R 1 LR ) A AL

I = OO 15 N = K i NPV =2 N [
7.4.14.2 FFE LA OB TR B Al TR
7.4.14.2.1 FJE R ER TR A o E

Bl ARG
H
SR TR )2 Zmyf§§3la
BRI 34,115,597.98
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8.1 WIRFEETE ™HETEI
SEEA . NIRRT
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1 S EhER 4 34,115,597.98 90.79
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TEFEARIE
e
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8 HoAth 25 T % 7= 338,599.89 0.90
9 &it 37,574,381.85 100.00

TE: AT G AR A A I I M P AL 5 A TR SR Y A ROy 33,355,486.92 TG, FE 4
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SHERAL: NIRRT
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Sl 15,941,401.19 4257
REdH 5,936,384.41 15.85
1S AR5 4,689,688.51 12.52
aihes 1,897,334.69 5.07
W T TH R 1,622,858.77 4.33
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EISEs N 1,152,847.77 3.08
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LRAE - .
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CHINA [ 215
1 CONSTRUCTION #4743 00939 FHE WP EAHEB23,000.00 3,468,058.63] 9.26
BANK CORP  [HIRAH]
INDUSTRIAL &

Fp [ TR
COMMERCIAL . i i
2 HRATH Y| 01398 FHFiE | E#5#0996,000.000 3,447,913.36 9.21

BANK OF CHINA
HIRAF

LTD
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CHINA MOBILE |FE#z)
s g3
3 LD — 00941 &uk | E A 58,500.00 3,435,298.78  9.17
47
BANK OF CHINA EP.\%E” . .
4 LD ARl 03988 | Fik |H[E 7 H:068,000.00 2,614,118.46 6.98
Iy
T [
5 CNOOCLTD  |[f4ihABR| 00883 | & |4 [E#45206,000.00 2,426,857.16 6.48
sl
CHINA I RAT
6 MERCHANTS  |I&¥rEFR| 03968 | #i: |+ [E&¥#5| 53,000.00 1,306,406.75 3.49
BANK CO LTD Iy
L A v
PETROCHINACO [RARA M , .
7 LD TR 00857 | i | EAF#E244,000.000 1,140,967.23  3.05
=il
CHINA RESOURCES|#£1H & #h
8 01109 | 79 E & HE| 42,000.00 1,065,714.72] 2.85
LAND LTD R AT | EAEE
CHINA i [EA
9 PETROLEUM & [tk LHf;r| 00386 | Fi: |+ [E ##:286,000.000 1,060,041.78 2.83
CHEMICAL CORP [HRAH]
SEMICONDUCTOR |#:t% [H Bir
MANUFACTURING |4 i, F. 1%
10 00981 | & = 4| 55,500.00 998,862.87] 2.67
INTERNATIONAL |13 4 R i B
CORP ]|
AGRICULTURAL |7 [E 4l
11 | BANK OF CHINA [#R17fy| 01288 s | E 7 #5(356,000.00 971,069.100 2.59
LTD HIRA A
E a4k
CHINA SHENHUA T!¥$+ ‘
12 REVER: | 01088 | s |F[E &5 39,000.00 945,414.01| 2.52
ENERGY CO LTD AT
gNE=]
BANK OF A IBARAT
13 [COMMUNICATIONS|i A E| 03328 | FFuk | [E 7 #:[203,000.00 895,898.15 2.39
COLTD N
CHINA LIFE HhE N5
14 INSURANCE CO |fRRGHEfy| 02628 T | E A | 86,000.00 788,701.39] 2.11
LTD HIEA A
b ‘\
ZIJIN MINING =il . .
15 LEFBy 02899 | Fi#k [ EFHE| 66,000.00 760,789.81 2.03
GROUP CO LTD A
NI
g
16 CHINAMENGNIU ?E; 02319 | &t | EFH| 36,000.00 685,102.32] 1.83
DAIRY CO LTD ?/\ﬁ a a Dite e '
/S H
PICC PROPERTY & . X
17 HHEAR 02328 | &t | EAHE| 79,000.00 664,368.01| 1.77

CASUALTY CO LTD

W= DR
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5036 PR
Iy
CHINA OVERSEAS | [E 40
18 LAND & KIEAMR| 00688 | #i: | [E &M 50,500.00 629,714.15| 1.68
INVESTMENT LTD | A #]
CHINA RESOURCES|#£; n g
19 | BEERHOLDINGS |(#&l#%)f| 00291 | #&¥# | [EA¥#| 18,000.00 557,869.03  1.49
COLTD PR 2> ]
[
CHINA TELECOM R X X
20 CORP LTD ARl 00728 | Fis | [E A #5(160,000.00 542,282.05 1.45
Iy
i
POSTAL SAVINGS Z%iﬂgﬁ
21 | BANK OF CHINA Hlf%\ ﬁﬁé 01658 | #rits | [E#it[138,000.00  466,467.68 1.25
COLTD *
N
R
CHINAPACIFIC | JE{RK
22 INSURANCE  [((EHDAE| 02601 | A&t |HEA#E| 32,200.00 459,881.27 1.23
GROUPCOLTD | AEFRA
=il
RS EAT
CHINA CITIC BANK
23 CORP LTD ey PR| 00998 | Ak | [E A H#E[121,000.00 403,521.64 1.08
N
s
CHINA TOWER R . X
24 CORP LTD ARl 00788 | Fis: |+ [E A i#5(540,000.00 401,274.221 1.07,
N
EE.L” N
25 TSINGTAO ;nglﬁ 00168 i | EAE 8,000.00 379,887.42 1.01
X S 1 . 1 . .
BREWERY CO LTD A
YANKUANG  |&H fEJR
26 | ENERGY GROUP (PRI 01171 | & | E & H#E| 27,000.00 363,104.23 0.97
COLTD HIRA A
CITIC SECURITIES PRI X X
27 O LTD ey PRl 06030 | FFis | [EAHE| 24,500.00 353,906.10 0.95
N
KUNLUN ENERGY | RelR . .
28 O LTD iﬁm?fﬂj 00135 | A |HE A 51,000.00 325,369.23 0.87
NI
CHINA RESOURCES|#£i Hi 17
29 |POWER HOLDINGS|# AR 00836 | ik |+ [E 7 HE| 22,000.00 311,812.18 0.83
COLTD N
W E A
CHINA UNICOM | %% i@1= . .
30 HONG KONG LTD |( ﬁ%)g: 00762 | #is |HEFHE| 70,000.00  310,833.46 0.83
(=] I

AR
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Gl

31

CHINA GAS
HOLDINGS LTD

HEH#R R
BT IR

A

00384 | FHitk

rf [ 7| 37,800.00

264,106.94

0.71

32

CHINA RESOURCES
GAS GROUP LTD

R
A R

A

01193 | HFi&k

rf [ 75| 10,700.00

248,231.78

0.66

33

ANHUI CONCH
CEMENT CO LTD

LI
IKVEM
HIRAF

00914 | &k

rf [ 7| 14,800.00

241,953.49

0.65

34

CHINA RESOURCES
MIXC LIFESTYLE
SERVICES LTD

AR 3
AR

A

01209 | &

H [ A 8,000.00

201,905.82

0.54

35

CHINA STATE
CONSTRUCTION
INTERNATIONAL

HOLDINGS LTD

Hh SR
[ P £ 4]
AIRAF

03311 | FHik

o [E FF | 24,000.00

196,396.00

0.52

36

GUANGDONG
INVESTMENT LTD

PR

AR 2AF

00270 | &Hi:

rh [E | 38,000.00

195,598.53

0.52

37

CHINA
MERCHANTS PORT
HOLDINGS CO LTD

R
BEAL &S]
BR 22 ]

00144 | Fi

rf [ k| 19,000.00

183,201.44

0.49

38

HUA HONG
SEMICONDUCTOR
LTD

el 3
HATER 22
Gl

01347 | FHik

o [E | 9,000.00

153,984.90

0.41

39

BENING
ENTERPRISES
HOLDINGS LTD

Bl¥nEdie
AIRAF

00392 s

o [E | 6,000.00

147,623.24

0.39

40

CHINATAIPING
INSURANCE
HOLDINGS CO LTD

I RT
PRI
AT

00966 | itk

rh [E | 16,600.00

101,090.65

0.27

e P AEZACER A 2 b i 3 AR .
8.5 W WIPAL aa B Bt 4L A 1 H K AL E)

8.5.1 RiF RN GHIH HH AR I & 5™ 1B 2%80HT 20 44 (AL A 5 B2 W 4

ERERAL: NIRRT

IR &
e | aEsaRR (80 EZFACA AT TN S| B E Bl
(%)
1 | CHINAMOBILE LTD 00941 21,857,557.94 58.37
INDUSTRIAL &
2 | COMMERCIAL BANK 01398 17,562,830.75 46.90
OF CHINA LTD
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CHINA CONSTRUCTION

3 00939 17,196,219.39 45.92
BANK CORP
4 CNOOC LTD 00883 13,914,154.12 37.16
5 BANK OF CHINALTD 03988 13,365,337.62 35.69
CHINA MERCHANTS
6 03968 8,556,653.56 22.85
BANK CO LTD
7 PETROCHINA CO LTD 00857 7,063,920.45 18.86
CHINA RESOURCES
8 01109 7,004,778.76 18.71
LAND LTD
CHINAPETROLEUM &
9 00386 6,649,210.91 17.76
CHEMICAL CORP
SEMICONDUCTOR
10 MANUFACTURING 00981 5,464,874.82 14.59
INTERNATIONAL CORP
CHINA LIFE
11 02628 5,231,083.64 13.97
INSURANCE CO LTD
CHINA MENGNIU
12 02319 4,854,538.23 12.96
DAIRY CO LTD
AGRICULTURAL BANK
13 01288 4,848,279.44 12.95
OF CHINALTD
CHINA RESOURCES
14 BEER HOLDINGS CO 00291 4,822,372.74 12.88
LTD
CHINA SHENHUA
15 01088 4,557,074.20 12.17
ENERGY CO LTD
CHINA OVERSEAS
16 | LAND & INVESTMENT 00688 4,270,447.78 11.40
LTD
Z1JIN MINING GROUP
17 02899 4,253,094.37 11.36
COLTD
18 LENOVO GROUP LTD 00992 3,678,066.26 9.82
PICC PROPERTY &
19 02328 3,663,178.03 9.78
CASUALTY CO LTD
CHINATELECOM CORP
20 00728 3,130,030.67 8.36
LTD
CHINA PACIFIC
21 |INSURANCE GROUP CO 02601 2,955,437.86 7.89
LTD
TSINGTAO BREWERY
22 00168 2,826,608.35 7.55
COLTD
POSTAL SAVINGS BANK
23 01658 2,808,506.14 7.50
OF CHINACOLTD
CITIC SECURITIES CO
24 06030 2,446,087.43 6.53

LTD
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CHINA CITIC BANK

25 00998 2,190,225.90 5.85
CORPLTD
CHINA TOWER CORP
26 00788 2,163,942.86 5.78
LTD
CHINA UNICOM HONG
27 00762 2,019,883.74 5.39
KONG LTD
CHINA RESOURCES
28 | POWER HOLDINGS CO 00836 1,765,324.62 4.71]
LTD
ANHUI CONCH
29 00914 1,677,031.22 4.48
CEMENT CO LTD
YANKUANG ENERGY
30 01171 1,623,867.69 4.34
GROUP CO LTD
KUNLUN ENERGY CO
31 00135 1,479,321.12 3.95
LTD
CHINA LONGYUAN
32 | POWER GROUP CORP 00916 1,257,241.70 3.36
LTD
CHINA RESOURCES
33 01193 1,230,356.18 3.29
GAS GROUP LTD
GUANGDONG
34 00270 1,200,847.57 3.21
INVESTMENT LTD
CHINA STATE
CONSTRUCTION
35 03311 1,036,123.60 2.77
INTERNATIONAL
HOLDINGS LTD
HUA HONG
36 01347 938,107.15 2.51
SEMICONDUCTOR LTD
CHINA MERCHANTS
37 PORT HOLDINGS CO 00144 933,742.09 2.49
LTD
BENJING ENTERPRISES
38 00392 864,209.07 2.31
HOLDINGS LTD
BANK OF
39 |COMMUNICATIONS CO 03328 861,150.59 2.30
LTD

T “TRNEPHRNREL G (B e USSR 3181, ABEMRL S .
PP EE 2%EXRT 20 44 FIAL 26 5% B B 41
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1 CHINA MOBILE LTD 00941 17,871,211.03 47.72
INDUSTRIAL & COMMERCIAL BANK OF
2 01398 14,921,177.13 39.84
CHINALTD
3 CHINA CONSTRUCTION BANK CORP 00939 14,651,059.97 39.12
4 CNOOC LTD 00883 11,779,601.08 31.46
5 BANK OF CHINALTD 03988 11,114,697.97 29.68
6 CHINA MERCHANTS BANK CO LTD 03968 7,203,863.30 19.24
7 PETROCHINA CO LTD 00857 5,839,556.95 15.59
8 CHINA RESOURCES LAND LTD 01109 5,665,690.35 15.13
9 CHINA PETROLEUM & CHEMICAL CORP 00386 5,336,576.71 14.25
10 SEMICONDUCTOR MANUFACTURING 00981 4.873.362.19 13.01
INTERNATIONAL CORP
11 CHINA LIFE INSURANCE CO LTD 02628 4,355,156.59 11.63
12 AGRICULTURAL BANK OF CHINALTD 01288 4,202,710.96 11.22
13 CHINA MENGNIU DAIRY CO LTD 02319 4,082,116.97 10.90
14 CHINA SHENHUA ENERGY CO LTD 01088 3,963,815.29 10.58
15 | CHINA RESOURCES BEER HOLDINGS CO LTD | 00291 3,850,028.83 10.28
16 LENOVO GROUP LTD 00992 3,834,886.98 10.24
17 Z1JIN MINING GROUP CO LTD 02899 3,556,914.15 9.50
18 |CHINA OVERSEAS LAND & INVESTMENT LTD| 00688 3,482,300.43 9.30
19 PICC PROPERTY & CASUALTY CO LTD 02328 3,178,591.55 8.49
20 | CHINAPACIFIC INSURANCE GROUP CO LTD 02601 2,567,076.28 6.85
21 CHINATELECOM CORP LTD 00728 2,553,764.37 6.82
22 POSTAL SAVINGS BANK OF CHINA CO LTD 01658 2,238,540.70 5.98
23 TSINGTAO BREWERY CO LTD 00168 2,237,709.73 5.98
24 CITIC SECURITIES CO LTD 06030 2,101,238.29 5.61
25 CHINA CITIC BANK CORP LTD 00998 1,822,695.41 4.87
26 CHINATOWER CORP LTD 00788 1,727,382.11 4.61]
27 CHINA UNICOM HONG KONG LTD 00762 1,610,510.92 4.30
28 YANKUANG ENERGY GROUP CO LTD 01171 1,554,325.16 4.15
29 CHINA RESOURCES POWER HOLDINGS CO 00836 1397 221.43 373
LTD
30 KUNLUN ENERGY CO LTD 00135 1,361,785.54 3.64
31 ANHUI CONCH CEMENT CO LTD 00914 1,335,715.22 3.57
32 |CHINA LONGYUAN POWER GROUP CORP LTD| 00916 1,238,658.71 3.3]]
33 CHINA RESOURCES GAS GROUP LTD 01193 1,015,856.06 2.7]]
34 GUANGDONG INVESTMENT LTD 00270 944,514.90 2.52
35 CHINA STATE CONSTRUCTION 03311 825 181.72 220
INTERNATIONAL HOLDINGS LTD
36 |CHINA MERCHANTS PORT HOLDINGS CO LTD| 00144 780,671.58 2.08
37 HUA HONG SEMICONDUCTOR LTD 01347 757,624.54 2.02
TE: SEMEPUHEE MRS (B R R USRS H ) 381, ABEMRI S .

8.5.3 AU ad 5 BE I KN A S 0 K 2 HE N 5 0
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B, ARt

SENJEAS (A B 195,810,540.97
SEHIRN (RS) B 163,434,268.08
FE: CSENRA”, “SEHRRN I L2 SR ORI BN e LA E R ) Y], AR

53 .
8.6 WIRILMITR1E HAE S K Gir A &

AFE AR AR ARFFAT 557
8.7 JIRH% A SUHIME o H <5 B 73 (B U B R/ INHE A B T T 44 oo 1058 A A

AFE AR AR ARFFAT 557
8.8 HIR % 2 SLHME o Bk B 1 EL LU B /N HEAS (K BT AT B 7 SCRFIE TR 35 58 W] 4

ARSI AR T AR RFAT B SRS
8.9 MIARFL N SCHIMEL b5 e e B 7 1B UG R /NHEAZ (R AT T4 <R AT A= ot 350 5 T 4

SHERAL: ANRMT

] ] GRS
= RHE SR FT4 44 R 2 I
5z 74 2R T A 2 e 1H I:E'WIJ(%)

HANG SENG
1 s b/ﬁ ﬁﬁl
LSERiL IDX FUT Jan24
2
3
4
5
e BEBRVEOR AT B SUREESERIE, A R OMEARED AN 86,223.00 76, DL AL #f
&,

8.10 MAAHL A S o F G B VA LU AP /N 1 35 4 B I 4

RIS AW AR R E 4
8.11 H B ARG Mt
8.11.1 AFEH MR T LIS RAT b, PEHRATREBRA R P E g BRAT I A PR A
] H AR A g ) E AT — 4 9 2 B T DA TR 5T AT A E Ol . ATES NIREORIE S, SRELE
RIS, BT, P EEAT RARIRBURM I, IR ISR BT D SRR T S A S
FeHE e A IR
8.11.2 L4 B R YA 142 B SR B 4 4 TR U 1) 4% IR S
8.11.3 HHA H At % 152 P K i

Hfz: NRMIT
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7 2R Kol
1 HFHRES 327,940.54
2 VLR -
3 Mgl 10,659.35
4 INVLA&AIDSS
5 NN AR
6 oAt REUSCER
7 R 2R
8 HAth .
9 fann 338,599.89
8.11.4 MARFEA AL T 56 B3 1 ] #4575 H 4
ARIE G AR IR AR FFA AT I ol R e fii 5 o
8.11.5 HAA AT 44 B SE P A7 5 VAt a8 52 PR 175 450 1 14 BH
AT L AR A WK BT+ 44 B 22 AR IE 2 PR T
8.11.6 LB A BvER) HAth SC iR 5
BT DU TNR R, T2 S G0 (6] 0] GEAFAE R 2
8 EEMFFEANEE
9.1 WIRBRES AR NG N0
a4y
FrE NG
e =Y =l
FEANPH() F;;;;ﬁ LIk a e NN
- ’ FrEE 4 A A A A A 4 7R A
681 55,788.55 | 10,974,700.00 28.89% | 27,017,300.00 71.11%
9.2 IR FTEEH+2EFEHA
e B NAFR A ME () f7 b T R 0 AR
1 BARCLAYS BANK PLC 5,464,400.00 14.38%
2 77 IEUEZ I A A R 2 ] 3,489,200.00 9.18%
3 F a5 2,788,000.00 7.34%
4 EW 2,499,000.00 6.58%
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5 S ISR A R 1,969,100.00 5.18%
6 | Wk 1,385,700.00 3.65%
7| TR 1,271,400.00 3.35%
8 | ESP 1,007,300.00 2.65%
9 EPas 1,000,000.00 2.63%
9 | g 1,000,000.00 2.63%
9 | Ak 1,000,000.00 2.63%
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