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(T % 7 e At UN R TRy, IR b T8 B R AN KUK

7.4.13.4.3 HAM RS

A A DA 1 25 < TR < L ) 28 e B BOROR B e B A B T 37 A R AN MEIE =R LASE
T S s DR 3R AR Bl i A AR B B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ 1T 3758 5
(RIBEER AN BT W ) FEAL A RS R T BN UIE SR A AT o B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

AT B I B BENAEA AN B R A A 0 A e, SR BT R R SENS, JE X R A
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DR BUR 53T, G A iE S s A 00, (M o 7= I B R A A M e s B X BN S
(IRE PRI T SE B AT, AT G & & R 20 YOI O F B i MgEAT 4 . AR EE S E T E
WSS S BB B AR, X RNE . B E . R A G HATIBIE, RIS MR RERE
(T XU o

A% B 0 o 4 % 2L A [ 3 B AR AR A A IR o AR TR G B R 2L 4 P IR 32 o B 4 7 1 LU Mg Ay
0-95%; #&B% T-3CAA g B 32 U OC (R UE 7 IR LU AAMIC T AR B 2L 6 B2 7 1) 80%; RFNAC &) H H A& HE
IR LR B & 20 T BN G RAE S 5, N 24 ORI G 5 B H /E —4F DA I BURF 3 5 AR
BEE T HER) 5%, HhAh, ATES PIEEE TG HX AR I & FrRFA BUEZR s St ih 4%, 8
B 2R B TIE R ST R R, W VaR(Value at Risk)FEAREE oA 3 £ 1 s 7B ZE

IR, B I R 5 ] XURS: 14T R R AT 425 1 o

7.4.13.4.3.1 HAbprH KK O
SHRAL: NRMJT

EN PN
T H 2017412 A 31 H
ARMAE o B B AHE L] (%)
A G P R TR 7 — R AR B 160,891,650.95 88.70
A G PG b P — R AR Y
AoV — St Rt
ATAE R B — BLIEFR Bt
At 160,891,650.95 88.70

7.4.13.4.3.2 FoARA A XU R 4B

5834 Baoll 4 Ee B B v DA ) HeAt T 37728 B AR 4 AN A
XA H 3 P E R
A (A NRMo)

AR AU 28 5 (1 A 3l PN
v
2017 4£ 12 A 31 H
MG L R v T 5% %) 11,530,000.00
MV G L e S v T B 5% /%7 11,530,000.00

7.4.14 BB T RN & THRR T E U KA E R

7.4.14.1 A RE
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7.4.14.1.1 AU RUMETHE R SR TR
ANCLO SO B V5 ) A i % 7= R0 6 45 32 AL D ORISR I DA K oAt G 6 £, DR 98 4% 34
FRAK, AR E S KA EAE -

7.414.1.2 VA seMETHER G T A

7414121 #)JZUCERTRA RME

F 2017 4F 12 A 31 H, ARFEEFA MLLA R E THE B IR Z) T N S 0451 26 1) S m st 7= vh 8
F— BRI ANRT 160,563,742.75 76, J&TH 2 RORFAANRT 327,908.20 75, TJET

=R UCRE

7.4.14.1.2.2 A SRHHEFT IR B B RAR )

XTSRS 50 BT BT SR Bt e, 5 L KU M RS A ANE IR BUR TR AT
RATEERED, AT G0y W5 R A2 58 SRS 0 K AR o 58 5 A% SR A 1) e R 5 40 ) A K AR O
SERNTTHAR BRI FOEFINGE — 20 FEARAR A (B 1A 5 b R A rl Wi N B T2 e (i
URCMATREE, A AR R SRR A R R N O E LR B R IR =R IR

7.4.14.1.2.3 =2 RN A E RBIFA JAAS 5 4 %0

ARG LA et E TR B AR ST N a8 10 e i TR = 2 e E A AR K

AR Ef] o

7.4.14.2 7RG

BERFAOERH, AR TCHZ U R H I

7.4.14.3 HAhZEI0
BEVAGRH, AIEST0 T B U 1) H A 5 B 10,

7.4.14.4 W5 R L
A5 O T 2018 4F 3 H 22 HA AL S (3L 4553 Atk
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88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

JF5 g & A S (%)
1 ETE e 160,891,650.95 87.93
Hopr B 160,891,650.95 87.93
2 BeHn - .
3 ] 7 A 7 4% % - -
Hrr: i - -
B RFUESR - -
4 Dt L5 gty - -
5 S RbATAE AR - -
6 SN IR 4 il % - -
o ST R 0 £ SN
& S ' )
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 20,045,083.91 10.96
118
8 HoAhs - 10 5 7 2,035,223.55 1.11
9 it 182,971,958.41 100.00
8.2 MIREATW A RBERTA S
8.2.1 A HAARILAT WA KI BT NI E B RS
SEA: NIRRTt
o 3 4 B I
N R ARME
fHEHE (%)
A Y-S NN SR\ 4 6,430,000.00 3.54
B KA . .
C gk 97,400,350.30 53.70
D HL) #8T00 BRARSOK A= A R 9,334,143.20 515
E e - .
F R B 12,551,800.00 6.92
G SIS A AEATIEEOLY, 17.957.94 0.01
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H ERERIE /84 ] _
I SRR BAERE B HEAR RS 34,112.55 0.02
J Bl 12,172,600.00 6.71
K Stttk 2,809,400.00 1.55
L FH GRS 55 i 55l 4,456,700.00 2.46
M BEEEH TR A MR S5 4,906,000.00 2.70
N IKF . PRIEAN A FL i B 6,259,086.96 3.45
0 JER RS AEEAIEAR R 55, ] _
P HUH - -
Q DA TAE 1,093,500.00 0.60
R Ak RE AR 3,426,000.00 1.89
S Zie . .

&1t 160,891,650.95 88.70

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

o B G
Fa | REAE JIE B A4 R HE(K) A E
H LA (%)

1 002039 BURE ] 600,000 9,318,000.00 5.14
2 601318 Hh [ 22 120,000 8,397,600.00 4.63
3 603989 AR 170,000 6,531,400.00 3.60
4 601677 B4R, 500,000 6,510,000.00 3.59
5 603566 L S| 290,000 6,435,100.00 3.55
6 000998 [ eV 250,000 6,430,000.00 3.54
7 600297 IR E 800,000 6,416,000.00 3.54
8 002159 —HFRIE 330,000 6,217,200.00 3.43
9 300257 T 1l Bt 440,000 6,160,000.00 3.40
10 300463 SVERREELY) 250,000 5,992,500.00 3.30
11 000895 R R 220,000 5,830,000.00 3.21
12 603686 IR T 220,300 5,782,875.00 3.19
13 002206 ] 15 900,000 5,337,000.00 2.94
14 600976 e A A 220,000 5,178,800.00 2.86
15 600285 Btz 550,000 5,115,000.00 2.82
16 300408 =AM 250,000 5,040,000.00 2.78
17 300138 RGN 390,000 4,945,200.00 2.73
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300012 =M el 1,100,000 4,906,000.00 2.70
600885 TR LAy 100,000 4,137,000.00 2.28
000726 a2 KA 360,000 3,942,000.00 2.17
002454 T2 ey 330,000 3,781,800.00 2.08
002126 HRE It 360,000 3,528,000.00 1.94
300336 B 300,000 3,426,000.00 1.89
002127 GG 280,000 3,413,200.00 1.88
603866 M= 1 F 80,000 3,117,600.00 1.72
600867 BUARE 130,000 2,975,700.00 1.64
000537 TR RE 220,000 2,809,400.00 1.55
600519 DivME e 3,000 2,092,470.00 1.15
002083 ZH 300,000 2,004,000.00 1.10
601288 FMVARAT 500,000 1,915,000.00 1.06
601398 TR RAT 300,000 1,860,000.00 1.03
300285 BAEL 90,000 1,800,000.00 0.99
002003 5 B iy 150,000 1,717,500.00 0.95
000858 i AR W 20,000 1,597,600.00 0.88
002044 FFRR 50,000 1,093,500.00 0.60
600138 Hife 50,000 1,043,500.00 0.58
002640 i} 50,000 957,000.00 0.53
002036 A F1- 39,000 632,970.00 0.35
000333 EMEEH 10,000 554,300.00 0.31
300136 (GESGEE 10,000 507,000.00 0.28
603737 = R 7,000 496,230.00 0.27
600967 HE—HL 20,000 241,000.00 0.13
002507 TR 10,000 179,400.00 0.10
002920 1 3% Y 4,569 178,784.97 0.10
002915 TR A 1,085 38,181.15 0.02
603477 e e L 1,955 37,027.70 0.02
300735 FHeaLRHE 2,446 35,197.94 0.02
300730 BHE R 821 34,112.55 0.02
300664 JICHEEINTS 3,640 32,323.20 0.02
002919 A=X 355 821 28,948.46 0.02
002922 FrRUR 1,245 22,248.15 0.01
603161 Rl 1,239 20,753.25 0.01
603283 e 11y 1,349 19,614.46 0.01
603329 AL 1,183 17,957.94 0.01
002923 T 954 16,227.54 0.01
603080 HrEE KB 1,187 16,143.20 0.01
300684 AR 827 11,528.38 0.01
000888 I JE L A 888 9,563.76 0.01
603655 BT R 881 8,193.30 0.00
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8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T F{H 2% BLHT 20 4 KB4
SERAL: NIRRT

b AR SR B
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 002027 T ARAELE 29,674,604.02 16.36
2 601398 TR RAT 26,466,454.09 14.59
3 000932 *QT #6355 22,734,701.90 12.53
4 601318 rh [ S22 20,659,439.00 11.39
5 300408 =IREEH 20,419,928.00 11.26
6 600297 IR E 17,870,833.28 9.85
7 002039 BURE ) 16,254,045.61 8.96
8 300336 B 15,211,761.27 8.39
9 002127 A B LR 14,382,326.00 7.93
10 002001 oAk 12,942,916.31 7.14
11 300257 VAR Sl 12,682,746.52 6.99
12 002768 ] BBy 12,366,528.93 6.82
13 603989 AR 12,343,325.54 6.80
14 002159 —HFRIE 11,956,053.00 6.59
15 300458 2 ERE 11,318,484.89 6.24
16 600285 i 24 11,268,873.50 6.21
17 601288 LV ARAT 10,985,000.00 6.06
18 600651 KR 10,904,380.62 6.01
19 300463 L) 10,673,135.77 5.88
20 601996 F A 10,456,198.84 5.76
21 000998 [ =y 10,019,137.48 5.52
22 300138 RGN 9,805,799.09 5.41
23 002640 e il 8,957,875.73 4.94
24 603566 LS| 8,869,504.76 4.89
25 002081 G W W 8,661,143.86 477
26 603737 = R 8,373,645.50 4.62
27 000537 TR RE 8,149,250.36 4.49
28 603686 Y A= e 7,737,631.00 4.27
29 600545 LR R 7,555,691.00 417
30 601677 P24 7,384,361.07 4.07
31 600885 R ey 7,348,209.63 4.05
32 601336 BRI 7,166,991.00 3.95
33 000581 J8F =R 6,822,141.00 3.76
34 002410 JS2N 6,471,260.50 3.57
35 600519 DivMiE e 6,398,272.97 3.53
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36 002206 A 15 6,228,359.88 3.43
37 600976 e R A A 6,144,542.90 3.39
38 002174 T IR I 2% 5,997,877.00 331
39 600425 *ST HL 5,915,394.00 3.26
40 601766 Hh [ 4 5,888,180.00 3.25
41 000895 KR e 5,698,378.00 3.14
42 603801 BB 5,648,405.24 3.11
43 601933 TN T 5,517,358.00 3.04
44 002454 2 ey 5,446,339.64 3.00
45 300012 Sl 5,356,708.00 2.95
46 600036 AT ARAT 5,099,000.00 2.81
47 002217 WAk 4,962,745.00 2.74
48 002831 R R 4,875,091.00 2.69
49 000858 T R W 4,811,798.00 2.65
50 000333 EOEE]] 4,691,666.00 2.59
51 600153 ey 3 E 4,677,435.96 2.58
52 600867 BILRE 4,589,392.00 2.53
53 600782 IR E i 4,549,248.96 2.51
54 300129 Ze X RE 4,438,172.39 2.45
55 600335 E LA 4,313,717.42 2.38
56 603355 A 4,186,560.10 2.31
57 002572 LRI 4,044,252.00 2.23
58 002507 WS 3,946,475.00 2.18
59 000726 a KA 3,884,753.60 2.14
60 002044 FAF AR 3,871,582.00 2.13
61 603898 I 3% 3,846,102.27 2.12
62 002110 — A 3,740,633.00 2.06
63 002092 R 3,733,991.44 2.06

8.4.2 RIS SHE RIS ™ F{H 2% BLHT 20 44 KR4
SEEA: AR

R 4 %
Fs % AR % ZE A4 R N e e LR 7R E B
(%)

1 002027 I IRAELE 32,192,523.05 17.75
2 601398 TR ARAT 26,486,433.52 14.60
3 000932 *ST 1635 26,420,809.90 14.57
4 300408 =R 17,058,346.64 9.40
5 002001 O K 15,679,718.00 8.64
6 601318 v [ 22 15,339,519.00 8.46
7 002768 = B Ay 13,601,019.62 7.50
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600297 IR 12,897,182.68 7.11
002127 A B LR 12,254,173.05 6.76
300458 A ERY 12,197,328.64 6.72
601996 F LM 11,698,971.00 6.45
600651 KR 11,082,404.44 6.11
300336 B 10,216,651.28 5.63
002081 gL i 9,405,608.61 5.19
601288 FMVARST 9,384,028.00 5.17
603737 — R 9,111,632.38 5.02
002640 5 55 8,726,870.04 4.81
601336 RS 8,011,991.00 4.42
002410 JS2N 7,779,899.87 4.29
600545 H AL g 7,756,722.86 4.28
002039 BURE ) 7,171,053.56 3.95
000581 JB P R 6,747,492.70 3.72
601766 [ 6,390,703.98 3.52
603989 AR A 6,079,945.84 3.35
600425 *ST HHa 5,986,620.00 3.30
600285 i 24 5,808,033.59 3.20
600782 BN 5,660,590.84 3.12
002174 TE R ) 2% 5,607,302.00 3.09
601933 TR T 5,591,256.00 3.08
603801 A 5,504,996.05 3.03
600036 AT ARAT 5,302,830.00 2.92
000537 TR 5,296,811.00 2.92
300138 RGN 5,270,899.84 2.91
300463 EREREELY) 5,161,420.93 2.85
000998 [ =y 4,966,900.16 2.74
600153 BRI 4,859,043.50 2.68
002831 ¥ FIRHE 4,836,658.00 2.67
000333 EMEEH 4,771,192.45 2.63
002217 FEWAES 4,752,606.00 2.62
002159 —HFRIE 4,624,975.38 2.55
600519 GYMERS 4,622,120.73 2.55
300129 ZE MR RE 4,564,844.00 2.52
600335 EHLRE 4,470,636.40 2.46
300257 VAR Eris 4,411,488.00 2.43
002507 WS 4,241,911.00 2.34
002110 =X 4,092,865.00 2.26
002092 R 3,999,139.00 2.20
002572 LRI 3,990,144.70 2.20
603355 A 3,847,064.29 2.12
000858 i AR W 3,839,609.22 2.12
600885 TR A 3,835,332.60 2.11
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| 52 | 603898 | 1% | 3,714,443.30 | 2.05 |

8.4.3 TNBLERHI A B K S A EE RN B A

Az NRMT
SENBEEERI A (RAS) S 648,593,587.44
SEHBEERIURN (3D R 519,721,606.69

8.5 MRS M RIFAFREAS
AIE AR WRARFFA R

8.6 SPARAZ A FMME oy Fe S 3715 {E BB R /NHR PP B AT 148 R 25 3 3R 9 4
AIE AR RRFFA FIFF R

8.7 JIARI A FMME b e B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RUHME HE ST FE B/ DEEFRRT LA R &R R T A
ARG ARG AR RFFA ST 2R

8.9 SPARIZ A FMME oy Fe s B 15+E H B AR /NHRFF B AT A8 BUE S 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAEESR R HIBARR I 2 E O Y
8.10.1 R EPARA T SHH KBTI Bt F5 A1 20 B 40

ARSI AR T AR FFAT AR B

8.10.2 AESBHEBIGIIL KT T BUIR
ARG ARG IR GG AAR GBI, AT EoRARYE S B N, B
EMORMEEEHEK, ARSI TR EORECR £ ER AL S S iE R Bt
w4
AR AT AR I BB, K@ S HIE SR T A L i ia ATl B mt e, R4 & eda i
TR AR E SR 3SR L B AR A A KT
ARG PR T AR I B WS i e . B IE S KBS AL, L B ICE . ARk,
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VEIHEAT BT, DA B 4L B R XU
TEAHFHIN T2 AR B B ST B R P SR S A UE 1) AT R R I R A E AT

8.11 R ESARAE S BB 1 H U 523 5 oL vt A

8.11.1 Ay H it S S BURBUR

RIEAIL GG AR, RS AR TE G
8.11.2 & HIARAFE ST 1) EH G b5 SRR 25 B 48
ARSI AR T WA R R AT G 0 5

8.12 BmA AL MivE

8.12.1 AR A, AIEHRBEHIATHRAUETF I AAT R RA S E R R AR, BRA R

g il H AT — 4 R B ATTIE BT

AT L.

8.12.2 AILGAL T A AT A2 R TR, AAEAEHT Tl 2 e 5 R RS S SR P AR BEER

8.12.3 HAAR HAth - T0 5 =44 B

hr: AR

Jr 5 LR &8

1 A ORIE 154,344.41

2 ISR Z I SR 1,145,181.41

3 JSZUA )

4 IVl @ilDs) 3,799.58

5 IR HA FR 731,898.15

6 Hopth SR

7 F 2

8 N

9 Hit 2,035,223.55

8.12.4 FARFEA HAb T He B i T R e 535 B A
ARSI AR AR R b T O I AT 57

8.12.5 HIRAI+ 4 B E A ETIE 32 FR & L 0 B

SN NRTIT
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TEZ RN | eV
Fs B EEARAY R 2L A4 FR LB 52 PR 75 150 15 B
FeAME 1+E Ee 51 (%)
1 002507 W SR 179,400.00 0.10 | R = HA
2 300730 BHEIE R 34,112.55 0.02 | E KB =HA
3 300664 G B AR 32,323.20 0.02 | EK&E~EH
4 002919 AR 28,948.46 0.02 | EK&E~=EH
5 603161 B 20,753.25 0.01 | EAE=EH
6 002923 TR ER LA 16,227.54 0.01 | ER&E/=HH
7 603080 HrEE K HE 16,143.20 0.01 | EK&E~EAH
89 EEMBFAEANER
9.1 HiIREEMTRE NP HEITFENGEW
Gy AL 4y
FE NG
FFEE 1 IR Ak e N e
ESECPNAL (I
S 7 B A 7 B A
R SR AXI R SRR
E Lt 45
3,107 53,593.39 4,840,404.01 291% | 161,674,269.60 | 97.09%
9.2 HIXREEBFEANMNLANRFEELARELSRBNR
TiH Fra A s () i 3 4 B A4 LA
HEEBNITEMIN GFE
700,049.25 0.42%
A4

9.3 MIARESEHAKNMLNRFAELFTFBAEEHBEEXFKHES

A E FPE BN BT 05T AR 12 R R i AU B [X ) 0

AT G ) 2 PR AR S B R R X 8] 05 0.

810 JFFBMAZEEHHZS)

L VARG

FeE FABH (2017 4F 6 H 8 H)H G0 #UE A

473,683,799.33
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B <5 A [ A R0 RS A 75 S AT < 5 A Y 3 0 85,497,702.64
e Bl ) A 0 RS A o B R e < 5k [ 4 5 392,666,828.36
B4 A IR A 3 H R A A AR S 47 43 R R 40

AR JA SR J 4 03 LS 166,514,673.61

811 EXRFf#Em

111 ZEHFEFE ARSI

I TR G B A A KSR
112 ZEBHEAN, ZESHEANTIIESTTERITHERAFZRS)

1. AREEEGEHNERNFZIUT

(1)2017 % 8 7 9 H, BB KA T (R LESEHARAF KT RS ABA TR AL,
B EE A A AR S E AR D2,

(2)2018 ££ 2 [ 13 H, BeE HN KAl 1 (LB A IR A R R TR 2B TR A %),
AR PET A BIRE L BT EARSE AR D2,

2. KRIEMINATESILE NN LT IR E M TE RN FZ T

2017 % 8 H, BRIUIE S A4 Eh EEAT R AR A A EHK, PUTHEF ., HFESREREE R
SEMBREAERS . LIRNERHOHAHTME SR A
11.3 WRESEEAN, L&M=, BE&EEVEIFL

WA T RATEG = FESFTE S R 5 I RS T TEI AR M 7= 1
37N
11.4 HGHBRIEHIHAR

AR 1 P9 TG 4 B N T R
11.5 AESHATH I THTES P

AR Y AT R SO A B e T T S5

5 A BE I S AT R B AT 2 VT 55 BT (4R A R T 50,000.00 7C.

H AT B U AR AL T RS IS SLFIR . ARESAREMNHEES .
11.6 FEAN, TEARKERREEA R ZBERLTTEB R

AWERANTLEEN . T8 ANLEEEETN G 2R G S IR A a kb 1125 0.
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e SR A R R R T B R A T IR SR K

ot 4y 2017 AEAEER

U

117 E&MHESRA TR 5 B ITHH K IF
11.7.1 ZEMAERAFRR 5 BT BRERE LSS E L

SRR NRTT

i & N AT Z S5 B 4
T 5
5 o 2 1A 7 24 14 .
75 1 S K LT &V
JMAL G TERRAL M4 SR
e
i L A5 Eb 5]
ESEEN®S 1
R e ii] 1
AU SR 1 - - - -
[ 28 % 1 597,942,150.02 | 51.28% 544,906.59 | 50.80%
[N =R 1 400,813,396.65 | 34.38% 373,277.23 | 34.80%
th R iE %5 1 103,072,182.16 8.84% 95,990.24 8.95%
AR 1 64,154,740.71 5.50% 58,464.83 5.45%

e 1. R T IS G) oCk B ba i .
RS EHAFSUEFIESF L ENN, S BICHAIL SRR KT M, P hrdE .

(1) WEEBEME, g, B @ErmiEnlEE, Jiee
(2) WHIESE s, A1 E BT SNV A TR FE N

W TR AR A AR 55 5

(3) AA MR ELL, REMBINIMES 2 10ML 55 A1, BRORBREEHR S BAR BRI, FE e

BB

(4) HoAhAy M T He & A AR 25 Bl A E % R

2. FFHL IS HnIR R T -
(1) XFAZ Ty HICARE TR i (43 R 55 AT PP A

FEp EPSHINEES PR ERAY S P YNIAL S/l b a7 K b ivbnies £ 2 AR MUK )i & g R VAR PRI i
Dy BTG 7 R AR 55 o AT

ity

SATHEAT VA

(2) HE (HHIsC S HITHIEH %K)

F SR A TR R S0 452 5 B0 55 T (4

22
LRty

BRI B RD, XRS5 7 B TC ) b B E A S A PEREAT 1A
(3) fBILAZ 5 FoCAL FAPEAZ 73 A3 i 4tk

NEIYE SRR IR CHrHEAE 5 HITHIE s % R) RN SR R Ek P I 45 Rt AT

25 57 i3k 63 7T

e S I R 2K
REMSEE XS AT GV 55 R 2, St

PSR, FROLIER UG o, HE GRS
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%, JFEEHHREN.
O ESE PSSR IR-FN
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