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FrsE B BT R bR B, TR LI AR, B2 U A5 R O BR L AIAR S B AS RE S, S T
FEHOI PR BEAT W B AR EATVEAYL, JFIE AN RS, R RS il A R K SZ RIVE A

6.4.13.2 {5 F R

{5 RS R FR 2 AR Z I R P I 06 FRIBAT G 21 5UE, Bl B PR IS 2 R AT A
BB 2. SRS BIYIA S SO0, S Bk B 1 R A R A A R XU

AN (B S BNAE S 5 BTAS 52 5 0 T BB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBAEARIE SR EAT R WIRAT, SIZHAT AR RIS RS A E K ARG ) it AT A 5
PUA EIE SR BAL G AT PR SUE A 7 NS 50 0 T 58 BOIE S SO U 5, 120 X T ETEAR /)
FEARAT 18] [F) b T 370 BEAT 52 5 Wi B8 52 5y 5k T BEATAS P PP I XHIE 23 A2 F1 5 2UEAT PR 1) LA A S
15 FH AR o

AN ) BN ST 75 KRS RS, 8 I X 50 Al R A5 A5 PP A R A= IE SR R AT
NS AR, Hoad i 7 SO B 58 RAr B5fs FH AU

6.4.13.3 Juahitk X

TRAN L R 2 Fi e G 7E JEAT 5 < B 750 ) S5 A 3 38 B R Py XU o AR B 5 (KD VR B 1R X
Ry — 77 ISR [ T B S AR AR ) B I SR (] A (B S 40, 53— 5 T oK T Bt it A i Ak
FRIAE ) T 3 A ¥ SR T i K 1) 73 SO0 R e i R 43¢ 5 4 v T VR AE 77 3 HH R B 3 (A 00 DA R R A
F5 AR o

ettt S A IR [ % G PRI BN TR R, A 56 G 1) ik B N5 Xt A 56 R U [ 56 1o 0 A7 7 %
WP TR AN ME TR, OREFHE S A A b (M m] IR 43k~ 5 2 AT RS . ARHE 45 ) B 4 P NAE
FEG AR BE T EAURE IR K, 2458 FE AR IO IRE B F g F A 3y 2, 4 o B T A T [ A
RIS R, A RORBEIE S R A3 .

bt P T AR IR IR R B T R, A 56 ) i B N 7 R B B 11 B s U s
BIEER, WA AR AT R MR ST, R A RO AT e fabR . LA 7E LR 18] ) R I AR
TIEEG bR LA Fp AR AE F7 5 22 I3 5% R L A9 DA R e 38 2 BR A (43 2 S R L 91 4 . AR BE G 4%
BT — KA A RAT R BCE T E AL S R P2 3HE ) 10%, HARES 5 HARE SR A
() HA E S L R — R AT RAT MRS A BRI ZIE S 10 10%., K& Fr R IES M0 22 5 B
BT, DR R R R B R 8 0 5 4 A B BT 52 PR AN RE B LB OO, AR RE LA
IR I AL I o
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6.4.13.3.1 &G AT A A BT KRR 47

AR B ) B B NAE R s VR R A AR (AT SR RIS IR B I BB R B B MR S (A
FEBETFRAIE AL R I s R A FE ) (2017 4F 10 A 1 HEHIAT) SR B R %t
ARFE LA G IR AN PR KU BE AT B, 38 I P S g RS B | DR AR B S e SR P B FR AR
TR 2 R ] 10 45 B ot Al B AG DA K 2H 5 LE AN TR] P9 AR IR 0 I 2R -G 4R AR SR s PR R bn HEAT 4R 4 1) M )
AT o

ARIEE T —F AT RAT RS T E AN S R = 10%, HARS 5 Ak 4 ik
SE NG B A B AL R — K A F AT HNIER AT IR SR 10%. ARG 5l AR S
FF) 3 5 TN BRI LA P I G IR — % T A ) R AT O R AL E i S AN 1% b7l A )

IR 15%, AFEG S ARG ESE NG SRR HETA K B AR RATH
AR, AR 7 BT A R RIS BER 30%.
BRI UESREUE SR AL 5 i BT, RN AT fEARAT IR RNV T3 58 5, #8034 B8 7 i il

B 2 BREHAGE B A AERIEOLS WNTE . BeAh, AHE G ATl 32 Y [a] <Rl 537 07 2UH5 N R 11 5t
ERAPRAMET R, BRI SRR WG R BRI A A . ARG TSR TRsh T
SRR BRI TE A AR B S B E R 15%.

AEG RS E NG O IEGHE T 7 AR H ARSI 57 1) AT A8 B AT B IE P
fli GG, A OREE H A IBE (B R AN 7 A TTAE H AT AR S 7= 0 ) AR I E .

RIS ) e < A PN 5 B0 B [l T 22 5 I BT H 522 o0 FRISR . 4% IR o
JE UK AZ T 0o - 00 S5 AR« A4 RE ) RATAT KA HEAT b SRR ER A 5 7 h O HE N B, BAK
X AN R R AZ oy b T S 5T T 00 P58 A BEL AT 3025 VR B S5 it 7 A T B A 4 A S [ D 52 5 R Bl
PRI FIZE Gyt TR o AN, A 45 () e TN ST 1 308 (R D58 o o 1 v A BRI 2 AR o 411
vt PR B S R AT AT AR DN B4 ) UG ER 85 B AR 5l AR DR S i 1 A SR 152
B FEAE S RAFESAE S VLR P K i FENE W 2 D ) H A SR A 38 5 % T SR (R 58 ), v 4

ST it R ST SR e < R 40 R AR B YL B RS — 2

ey B B IR BN HE B O I 45 SR S S e XU B e Y S, AR R AR AN R N L B)
PRI R AT

S
s

6.4.13.4 TR
737 AR A2 46 2k 4 AT 4R Sl T L1 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 A8 50 1
KA ARG, AR R ZRE RS A KU AT A A7 5 XU
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6.4.13.4.1 FIZ XK

R 2 PR A i < i T LR 2 S0 U B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
SO = e B 1 Sl o T /A Vv R S AN e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 B T AV IR0 T R SR < YA S e ) XIS

AR < ) i < BN A8 B0 A < T M R AR M Bk AT A, TR R B A S A
FAE T 000 Bl R AR R AT B

RBE LT R RGUR M = F BRSBTS E%, KRS M &R iR
THE, BT S U & ZE TSI B I R AR AR KRR B ESr T TR R A . ARG RS
B N S R A B 4 THT I 0 ) S B M e AT i

6.4.13.4.1.1 F|Z R K ik D

Bhr: ARt
ENEEN
LAERA 15 4 54LLE AR Hit
2018 4 6 H 30 H
0N
AT 196,484,521.22 - - 4 196,484,521.22
AT E 6,205,827.42 - - - 6,205,827.42
17 ARIE S 1,050,171.48 - - - 1,050,171.48
AL 5y 1t 4 R 1,168,635.86 - - 825,565,799.60  826,734,435.46
frtE At = - - - - .
SN IR 4 il %
- - - - _ i
REYSCUE 7 K - - - . -
FESCRE, - - - 37,772.75 37,772.75
ISR - - - - -
JSEUAT I 35 - - - 707,451.33 707,451.33
Hopth 7 = - - - . -
i sany 204,909,155.98 - - 826,311,023.68 1,031,220,179.66
it
A fE K - - - . -
A2 5y 1 4 Rl 6 A5 - - - - .
T AR 4 il A7 £t - - - - .
S H (B ik %
- - - . _ i
AR SR K - - - 19,458,035.25 19,458,035.25
A IBE[R] 3 - - - 711,938.58 711,938.58
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AT NS - - 4 1,231,445.48 1,231,445.48
MATFEE 7 - - - 205,240.92 205,240.92
A A R 4% - - - - -
NATAE 5 % - - 4 8,477,049.67 8,477,049.67
A A B - - - 8.06 8.06
MATF]E, - - - - -
AR - - - - -
HoAth 471 45 - - - 194,963.85 194,963.85
fAfit Tt - - 41 30,278,681.81 30,278,681.81
A BUR BRI | 204,909,155.98 - - 796,032,341.87 1,000,941,497.85
EER
2017 % 12 A 31 1N 1-5 4 58Pk Naps &t
H
wre
AT 84,008,891.53 - - - 84,008,891.53
= 10,198,058.81] - - - 10,198,058.81]
1 HARIE S 1,646,728.19 - - - 1,646,728.19
oy M AR B e 3,759,067.90 - - 858,934,599.31]  862,693,667.21
A e = - - - - -
ST N IR xRl
F
M IBIE 778 5K - - - - -
MR R, - - - 34,499.69 34,499.69
INELE)l . - - - -
A ER DA R - - - 341,222.07 341,222.07,
HoAth 75 7= - - - - -
Ao =San 99,612,746.43 - -4 859,310,321.07  958,923,067.50
1 £5t
TR - - - - -
PR et i - - - - -
iga et ki - - - - -
S [ 0 4 ik 5%
F
MNATHEFE H 2K - - 4 3,567,214.20 3,567,214.20
AT ] 3K - - 4 2,677,536.98 2,677,536.98
A A N i T - - 4 1,231,577.93 1,231,577.93
MNATHEE 2 - - - 205,262.97, 205,262.97,
A S IR 2% B - - - - -
NATAE 5 % - - 4 4,981,657.50 4,981,657.50
N AE F - - - - -
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A R 4% R SR IF 5 F R 4 2018 AR AE RS
AT
A - - -
oAt A7 £5 - - - 404,476.59 404,476.59
Uikrysean - - 4 13,067,726.17 13,067,726.17,
| B B 99,612,746.43 - -4 846,242,594.90  945,855,341.33

T R PR NI G T R AGIKTTOME, I G 200E A 3 5087 E 4 H BRI H 31
FH T,

6.4.13.4.1.2 FR XK KIBURIED T

T 2018 4E 6 H 30 H, AIEEFAKZHMGIFFE A FME & 2G5 E R sy
0.12%(2017 4F 12 A 31 H: 0.40%), KULHiHRIzR 128 Sh% T A% & 58 = @ E JCE M. (2017
12 A 31 H: ).

6.4.13.4.2 ML RK:
AN R 2 8 4 b T HL A 28 Fe (B B SR B & i s R ANV R AR Bl i R AR Y s R« A FE 4
(T % 72 e At ON R TRy, R b T8 B R AN KU

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 i BOR SR B eIt 2 R Bk T 3 A SR AN A MLV 3 LASK
T S s DR 3R AR Bl T A AR B B AR XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] )M 17 3758 5
(RIBEER AN BT W F) FEAL A RS R T BN UIE SR A AT Ao B 5 8 s DL Ry R 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

NI S R IPUR A E PR 57 e LSRN, — R DL R DR KR SBCR E B LU B RO AR R RRE 8 S Rl
TESCAL B R RBIM XS . ERRH - RCE RS, ARG E &5 e YA & 1wt
FETTAERS AL | BSR4 I A T 37 195 28 55 T RE R A 7 T 37 (14 2 22 R 3R b AT Wk T AN T
iGN AR B BRI 2 73S 0 e AR | 3 BB PR e ) 7 iC B AR T S e G AR A,
IIHTANELBUBEER . U ST S AN A < R A IS SR 4548, € S & B ECEL LR B, B
WILBLAL AT o AT (S 0 BN GE 4 5 2 O A B A2 A, X LB sfems . B I E . 8
HEBATIEIE, KRB AT RER 4RI TR KU o

A ik <3 T BT AL ) 0 T B AR LA AN S ARG o AR 38 < I S50 o B < B8 7 10 LL SIS T O
80%-95%, FrP B TR AL A A R CEE B A LU BIAMIR T AE I 2 B 77 1Y) 80%. BbAh, Ak
<2 R RN A G AR B T AT IR TR AR St M 9%, 39038 P 22 P R B 5 90 2 it AT U
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JE &, A4 VaR(Value at Risk)45 bn i A I A 3k S I FROVE CE AR XURS:, RIS AT g ek XU 3EAT R
BRI o

6.4.13.4.3.1 oAb RO

SRERA: NIRRT

AHIR bAEREER
2018 45 6 H 30 H 2017 £ 12 A 31 H
iH i 54 i B 4 5 7
N FME FEiHE b A FE {1l E Al
B (%) (%)
A o VR 7 — IR SRR 825,565,799.60 82.48 | 858,934,599.31 90.81
A8 Gy M G B e — R G A - - - -
55 P R 7 — Bt IR IR - - -
A Rt 7= — BUIE & Bt - - - -
ot - - -
it 825,565,799.60 82.48 | 858,934,599.31 90.81
6.4.13.4.3.2 FHARH# RUR RIBURAE T
1% ol 257 b Asc ik v DL A iy HoAh 17 4780 DR AN AR
S PR TR H R R A I
SN G (dn: AR TI0)
DR A A8 5 ) A 5 A AR
X

2018 -6 H 30 H

2017 412 H 31 H

V5 EE AR HERS I 5%

N 6,527

WnZ) 7,433

Ml G B HE J D 5%

b2 6,527

/02 7,433

6.4.14 H B TEMM O & THRR T E UK AR E R

Teo

7.1 HEREEEFHE BN

7 BEAEGHRE

SRERA: NIRRT

| S BB |
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2 R R B 4% IR B ARE S5 B R HE 4 2018 AR AR EAR
B (%)
1 TR s s 825,565,799.60 80.06
Hrp, IREE 825,565,799.60 80.06
2 FHe G ; B}
3 [ 5 WA 7 5 % 1,168,635.86 0.11
Hr, fiik 1,168,635.86 0.11
RrESCFRIESR - B
4 DIkl L e - -
5 SR ATAE T - -
6 S NIR B G il 7 - B
o S 0] ) 1 SN R B 4 ik
% ) i
7 AT B EF &A1 202,690,348.64 19.66
8 oA 25 1 % 7= 1,795,395.56 0.17
9 &1t 1,031,220,179.66 100.00
7.2 EBRBATIW R BEREAE
7.2.1 WEHRBATI /RN R ER TS
. - _ 7 3 4 P 1A L A
RS | AT ARME G e
(%)
A Vo S N1 B} )
PRI 24,022,509.00 2.40
C il 1 . 556,552,463.64 55.60
D 1. T AR SOoKAE = RIE R 7,697,247.85 0.77
E AR - B}
F fit R FE 22,751,010.00 2.27
G TiHIEH . A EREOL 30,280,730.00 3.03
H {15 MOl - -
I R ARG B HAR RS 48,284,134.95 4.82
J S Al 77,573,203.06 7.75
K bR 14,761,564.00 1.47
TS IR %% HR S 26,522,757.36 2.65
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FHERF SR A RS - )
IKF] FRBEAN A L it i E 81,226.14 0.01
JER RS AEEAIEAR R 55 - )
HE - )
TAR 2 TAE 17,038,953.60 1.70
A R E AR - )

g

é/ji =

mw | |0 |T |0 |Z2|Z

ann 825,565,799.60 82.48

7.2.2 HAEAREAT LRI BB R BEREAE
T

7.3 SPREE A FMME o S B E H BN R T A R A
GEpAL: ARG

i B 4 E P i
Fag | B Ji% S A4 PR HE(K) AN E
1B 451 (%)

1 002236 KAER A 3,202,504 72,216,465.20 7.21
2 000651 AL 1,168,394 55,089,777.10 5.50
3 300628 I N 2% 706,068 46,536,941.88 4.65
4 002475 SR 1,806,242 40,712,694.68 4.07
5 600036 FARRAT 1,046,000 27,656,240.00 2.76
6 601939 BWARAT 4,164,100 27,274,855.00 2.72
7 002027 I3 ARAL 2,771,448 26,522,757.36 2.65
8 600711 B 2,660,300 24,022,509.00 2.40
9 300750 TAERAR 293,228 21,100,686.88 2.11
10 002468 FH 3 R 1,153,200 19,777,380.00 1.98
11 600519 DivMiE e 25,600 18,725,376.00 1.87
12 002044 F A 753,936 17,038,953.60 1.70
13 002065 R 1,979,000 17,019,400.00 1.70
14 300450 SRR 557,875 16,870,140.00 1.69
15 600745 S/ NE 53 655,900 16,764,804.00 1.67
16 600563 R T 335,716 16,614,584.84 1.66
17 600271 iRAEE 649,800 16,420,446.00 1.64
18 002456 KRFERHEL 964,255 15,553,433.15 1.55
19 000672 UK 1,677,700 15,116,077.00 1.51
20 300207 JRHE 3% 1,674,000 15,082,740.00 1.51
21 300627 T 624,100 13,680,272.00 1.37
22 002568 HE A 1,003,059 13,551,327.09 1.35
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23 300454 RAE MR 121,504 13,360,579.84 1.33
24 000977 IREE S 542,261 12,932,924.85 1.29
25 601336 BRI 298,532 12,801,052.16 1.28
26 300613 & 80,200 11,107,700.00 1.11
27 600029 T 1,243,000 10,503,350.00 1.05
28 600031 =—®ET 1,140,000 10,225,800.00 1.02
29 002737 ZELE 458,500 9,917,355.00 0.99
30 603589 (S 161,300 9,911,885.00 0.99
31 300138 A 1,405,460 9,908,493.00 0.99
32 601988 o ERAT 2,639,600 9,528,956.00 0.95
33 300184 JTEAE S 877,000 9,401,440.00 0.94
34 002384 RIUIKE 390,105 9,362,520.00 0.94
35 603609 AREHO 962,730 9,088,171.20 0.91
36 601607 iRy 358,700 8,572,930.00 0.86
37 300326 JUF 2 864,079 8,485,255.78 0.85
38 300482 JiAY) 120,923 8,464,610.00 0.85
39 603799 R 84,500 8,236,215.00 0.82
40 002146 TR 892,800 7,794,144.00 0.78
41 000513 R4 4] 173,550 7,627,522.50 0.76
42 300335 AR A 716,700 7,625,688.00 0.76
43 600801 HHTKYE 486,654 7,314,409.62 0.73
44 002179 H G 181,067 7,061,613.00 0.71
45 600048 LRF = 571,100 6,967,420.00 0.70
46 002241 ORIy 649,700 6,620,443.00 0.66
47 300136 (GESGEE 215,200 6,613,096.00 0.66
48 600196 BREEY 131,500 5,442,785.00 0.54
49 002727 — L 147,200 4,776,640.00 0.48
50 300014 o481 R 250,100 4,401,760.00 0.44
51 300009 ZRHEY) 213,300 3,933,252.00 0.39
52 600156 Ty 834,800 3,623,032.00 0.36
53 002373 TR 276,621 3,609,904.05 0.36
54 300365 THAERHS 154,462 3,186,551.06 0.32
55 002126 HRE It 288,200 2,599,564.00 0.26
56 002415 T R AR 61,999 2,302,022.87 0.23
57 600416 EREEN g 301,500 2,167,785.00 0.22
58 600309 FiEA 43,500 1,975,770.00 0.20
59 002371 Jb77 %4 23,600 1,172,212.00 0.12
60 300236 i RH 33,479 1,025,461.77 0.10
61 300316 YN 67,210 893,220.90 0.09
62 002812 BT I A 8,500 417,605.00 0.04
63 300308 R A 6,100 366,244.00 0.04
64 601066 WS 18,690 201,104.40 0.02
65 601990 M RIES 10,230 110,995.50 0.01
66 300745 R R 1,304 107,032.32 0.01
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67 603486 BHA 1,639 105,338.53 0.01
68 603587 H 2 2,442 100,879.02 0.01
69 601330 Sl 4,971 81,226.14 0.01
70 603301 PR EYT 1,066 52,521.82 0.01
71 603693 LR RE 5,384 48,456.00 0.00
72 603045 ik &4 891 43,427.34 0.00
73 603706 RITHF 1,765 23,103.85 0.00
74 603105 RERHE 3,410 16,470.30 0.00

74 REHAREE R AEHE AR
741 RiFFANSHE YIRS R FE 2980T 20 4 KRR R4
EEA: AR

o AR L 4
5 Ji ZE AR Ji 2 A4 R EN L S DN P A LA
(%)
1 002475 ATIN 133,130,935.71 14.08
2 002236 KA 124,386,339.81 13.15
3 002415 T FE AR, 101,178,040.26 10.70
4 000636 AR 98,718,904.17 10.44
5 600036 AT ARAT 92,076,657.35 9.73
6 000651 AL 89,400,366.39 9.45
7 000333 EMEEH 79,563,842.65 8.41
8 002456 KRFERHE 69,191,906.36 7.32
9 002371 677441 67,138,370.59 7.10
10 000977 TREE B 65,701,508.09 6.95
11 300628 Bk 2% 63,731,642.76 6.74
12 300136 (GESGEE 60,753,141.41 6.42
13 601939 ABARIT 58,055,791.22 6.14
14 300433 AR 57,192,769.62 6.05
15 300450 TR e 55,128,979.62 5.83
16 000672 UK e 53,846,169.63 5.69
17 002146 KRR 50,784,116.90 5.37
18 002677 WK 49,468,469.97 5.23
19 300613 = 48,740,093.00 5.15
20 002044 FFARR 47,943,037.19 5.07
21 600104 VR 47,585,829.01 5.03
22 002273 KRG H 46,473,505.56 491
23 600801 HHT KV 45,739,014.03 4.84
24 600585 HFIEIK IR 44,758,927.26 473
25 603986 I8 2 B 42,402,582.90 4.48
26 002045 EDE g 42,265,576.62 4.47
27 300316 mm AL 40,931,736.67 4.33
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28 300308 SRy EREY 39,318,192.00 4.16
29 300296 ) Sl 4 38,215,355.08 4.04
30 002142 TUERAT 37,921,205.90 4.01
31 002230 BRI K 37,407,933.49 3.95
32 000858 iR W 36,369,314.85 3.85
33 600809 INicR7ieli] 36,136,243.45 3.82
34 300207 JRHE I 35,882,236.38 3.79
35 002384 Rk 35,067,099.00 3.71
36 600745 T =R 34,389,541.78 3.64
37 002449 L 33,575,543.74 3.55
38 600702 Ci=aliN4 33,226,326.59 351
39 000066 Hh [ K3 32,095,271.90 3.39
40 600563 R T 32,081,410.80 3.39
41 002709 RIGH KL 32,062,840.76 3.39
42 600436 A5 32,000,474.00 3.38
43 300059 KT E 31,757,167.72 3.36
44 300122 Y 31,562,851.99 3.34
45 300458 2 ERH 31,493,290.06 3.33
46 603799 R 31,047,332.09 3.28
47 300618 FELL BN 30,050,013.50 3.18
48 002737 FEAE T, 29,871,411.66 3.16
49 002065 R 29,691,656.20 3.14
50 601328 S IERAT 29,612,056.00 3.13
51 600760 RPNV A 29,339,418.55 3.10
52 002402 HIIES 29,238,010.93 3.09
53 600570 EE RS 28,837,456.43 3.05
54 600711 N4 28,748,739.78 3.04
55 000001 P ARAT 28,724,929.29 3.04
56 601009 B ARAT 28,676,185.06 3.03
57 002129 HHEHR A 28,011,080.62 2.96
58 002241 ORIy 27,904,681.14 2.95
59 002027 I3 AR 27,730,606.99 2.93
60 300482 T 27,703,377.00 2.93
61 002466 KI5 27,700,174.55 2.93
62 002460 EER A 27,140,259.60 2.87
63 600845 EE G 26,792,968.19 2.83
64 600188 RN 26,695,405.05 2.82
65 002185 HERFHE 26,647,909.00 2.82
66 600887 GElliads 26,575,037.04 2.81
67 002600 A 2 A 1 26,473,200.32 2.80
68 300367 RKITM I 25,773,865.47 2.72
69 000423 AR BT ] fig 25,341,653.04 2.68
70 002049 SO6E T 24,745,596.60 2.62
71 600487 Tl 24,515,171.40 2.59
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72 300496 HRHaIIA 23,495,318.56 2.48
73 300462 B Re 23,396,843.43 2.47
74 002373 T IR 23,298,848.84 2.46
75 300037 B 22,712,444.55 2.40
76 000069 BRI A 22,690,635.34 2.40
77 600029 [EEpap s 22,606,825.00 2.39
78 601225 Sty a4 22,554,027.96 2.38
79 002074 4 = Bt 22,322,218.54 2.36
80 300253 MEAS Y953 22,142,316.71 2.34
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