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BEXTHR T S A AR BRSSP, AT < 0 256 < BN G e e 57 F KU B 1T B g it sl Pk L
BIEESR, SRENVEFRAR AT R EL M I A A, EFSA SR O BEAR R 4G 7RI (8] P9 A2 3 RE
TG bR LA PR IS J1 B0 (R i b EL 091 LB R0 52 PR A ) 15 % R L 125 . AR BE 44
R T — KN F AT B T E A 5 7 I 10%, HARE S hARR G R S8 B EH
A FE L R — K A 7 RAT HRIEZR A IS IZIE SR H 10%. ARG PTHRHIEZF IR 3E 5 B
T, DR B R B PR 23 4 7 U T I S BRI AN B B LR AL, AR RE DL B
Wb & I AR B o

=

6.4.13.3.1 &G ATEEH AT MR3h IR 457

AR B ) B B NAE R s MR R A AR (DTSRRI IR B BB R B B MR ) S (A
FEBAETFRAIE AL R I s v R A FE ) (2017 4F 10 A 1 HEHIAT) SR MM B K%t
ARFE G A G (IR AN PR KU BE AT B, 38 I P S g KU B T TR A B S e SR b B FR AR
UL 52 PR A 45 BT i A B A8 DA K A5 7E TN 8] N AR BILRE A0 B 25 G TR bR S TR B M PR AR 2R AT 45 5 10
AT o

ARIEE T —F AT RAT RS T E A S R = E I 10%, HARS 5 Ak 4 ikt
S BN B AR FE S IE R — XA R AT FRE S A I IZIE R 10%. ARG 5 HARE S
F) 2 5 TN R ) LA P I G SR IR — % Tl A ) R AT O R AGE i S AN 1% b7l A )

hul
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FIURIBBCEER 15%, Ay AR SR e B NNE B SRR A S /A — K L AR AT
FIIEEE, A% A w ATRE R 30%.

A P AP UE TR LT G B BT, R IR AEARAT (8 R 93758 5, B0 3k 4 B8 Uil
EI 52 PRI GE H LRI TS DL WP . BhAh, AR m]3m I S H [l ) < i 8 7 7 2 A ) B2
SNSRI PET R, H ER— BRAEIE SRR RS A ot (B, AR e Bt Tiishik
SRR B TR A T AL 2 & 50 1#E N 15%.

RIS MR ESE NG BN ESH G 7 AR H 305 [ n] AR B E AT PP
i SIE, waOREE HBRIARK S I8 el s AL 7 A DA H AT AR B 5™ 1 Al A2 AN L

RIS, AR ik 6 BN & B0 08 (Rl A2 5 O B H 558 S 0 FROER T B #2578
JEUU 052 5 068 T (0 95 R0 - BEAT BE 0 ATAT KPS AT 6 B R UM 2 57 I I E N 2, DL
XA RV R AZ By 5k T St A8 57 0 R A B PR AT 50 28 VR 8 S5 Tt ™ e A B A B < AT [ 52 5 D 3
PERBEANZE Gy 5 F- Az o BBAh, ARG IR R G BN FR 57 T 308 (R 58 5 i i i B AR BE . AR 4
fib PR 8 SO 2 A R KTy R I A9 o ) XS IR B8 55 1B AR 50 DUR R B i 42 2 Fe (B TSR A2
Wy IFAE SR SESUESF BHE 7 it S b IR I 2 € I HAD B MO S 50 FIF R [ 5Z 7 If, W] 4%
ST A B B R S B A TR 20 B BBV DR — B

L e LR & TR ISR FR A M I 45 2R S s 1 XS i B T O St AR A AN o A AL Sl
PRI B0 R4

6.4.13.4 TR
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 I/ o SR BN 4 9t B DR Ak T 3 85 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN U AL A A7 XU

6.4.13.4.1 FIZ KK

R 2 JRURGE A i < i T LR 2 SO B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = R B 1w T /A Vv R AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 I T A IR0 T R SR < YA S e ) XIS

AR < ) 5 < BN 8 B0 A < T i M AR AR Mk AT A, DRI R B A S A
FAE T Bl R A R AT B

ABE LT R RGUR M = F BT RSN E%, KRSV M &R R
THE, BT S U & ZE TSI B AR KRR B ESr TR R A . ARG R4

N S AT AR 2 4 THI I ) 1 2 U PR sl O 3R AT MR A
25 30 pidk 50 7T
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6.4.13.4.1.1 F= X K ik O

Bhr: Nt
ENEEN
14EDLY 1-5 4 540 E AR it
2018 46 H 30 H
BEr
AT 163,323,884.92 - 4 163,323,884.92
i D 3,194,240.20 - - 3,194,240.20
17 HPRUES: 426,867.87 - - 426,867.87
5 Ty VE G Rt e - - 144,071,240.85 144,071,240.85
A ARt = - - - -
- - . . .
ESCE Z7 7 S K - - 2,167,907.09 2,167,907.09
PSR S, - - 27,411.71] 27,411.71
IDAdibel - - - -
JNEUAT I 3 - - 111,051.89 111,051.89
HoAth Bt = - - - .
AYacens 166,944,992.99 - 146,377,611.54  313,322,604.53
1 fiit
L HAfE K - - - -
5 5 M A £ - - - -
7 2B 4 Rl A7 5t - - - -
Szt (9]0 4 %
A IEZ7 7 SR - - 20,988,888.31  20,988,888.31
I A B ] 5 - - 863,954.87 863,954.87
AT\ R - - 366,438.83 366,438.83
NATFERE 5 - - 61,073.18 61,073.18
INERE: SR - - - -
NATAE 5 B H - - 3,948,652.82 3,948,652.82
IR NE A - - - -
NEAS RIS, - - - .
AR - - - -
oA A7 53 - - 178,712.20 178,712.20
Tt - - 26,407,720.21]  26,407,720.21]
R 2R R FE SR 11 166,944,992.99 - 119,969,891.33  286,914,884.32
AR
14EDLY 1-5 4 540 E AR it
2017 %12 A 31
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H

i

PRAT K

79,547,612.56

79,547,612.56

S ES

3,895,231.38

3,895,231.38

A PRIE

395,681.22

395,681.22

A o ME B

282,195,528.31

282,195,528.31]

TR

TN i B

=

RICIESFIE 5K

17,168,816.53

17,168,816.53

JS2YCA)

20,734.11

20,734.11

YR

2T K

142,912.46

142,912.46

H b5

113

BE

¢

83,838,525.16

299,527,991.41

383,366,516.57|

fifit
H

K

A2 Gy P4l £

AT A b A7 o

Sz H [0 0 < i %
e Eh

)oK

R IEFIE HAK

JSEA B [ 3K

968,040.72

968,040.72

JSEAS A BN A

497,293.51

497,293.51

PR 2

82,882.25

82,882.25

LA 5 1 55 2

P22 5 B

1,603,712.94

1,603,712.94

AT 5

AT A

A A

FoAt A5t

361,033.32

361,033.32

ittt

3,512,962.74

3,512,962.74

M R AP L R 1

83,838,525.16

296,015,028.67

379,853,553.83

6.4.13.4.1.2 FIZ XK BIEBURME AT
AFE4T 2018 4F 6 H 30 HARFFAMAEER, HIEFFERBRTERE NEIER, Fiknissl
RIARE X T AT G % =1 T KR

6.4.13.4.2 AL R
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NI ARG A& Fi5 < L 23 SO BOR KRB gt B DR AN R AR A AL e s O XU . A <
WA B At AN R ik, AL TE B R AN XU -

6.4.13.4.3 FAhA#E XU

HCAbAY M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 R SR AN A MLV 3 LAS K
T S s DR R AR B i A AR e B AR XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] )M 17 3758 5
FRIBEER AN BT W F) FEAL A RS SRR T BN UIE SR A AT Ao B 5 8 s DL Ry R 2 T R 52
AT BEARYR T UE SR T3 B AR B B 5

AN R IPUR A E PR 57 e LSRN, — AU DL R DR KR BRI B LB RO AR R RRE 8 S Rl
TESR OB A RBIMN XL . ERRBH - RCE LR T, AR € &5 e YA & ot
FETTAERS LT+ | BSR4 T A T 37 195 2 55 W] RE R A 7 T 37 (14 2 22 R 3R b AT Wk T AN T
iGN AR B BRI 2 s 0 e B | 3 BB PR S ) 57 i B AR Y S 2 G R A,
I HTANELBUBEER . U ST AN [F) e R A IS SR 4548, € & B ECEL LB, B
WILBL AL AT o AT M 0 BN GE 45 5 2 O B A2 4, X BB sfems . B I E . 8
HEBATIEIE, KRB AT RER A RIS o

A Ik <3 T BT AL ) 0 T PR AR L AN S ARG o AR 38 < IR S50 o B < B8 7 10 LL SIS T Oy
0%-95%, Herh % T [ A 25 MU 5 FOUE R LU B AMIS T AR I R 5 537 1 80%. LN, AFEG
G BNEE N AL G I REA BOUE IR A% St 4%, 78 U132 ] 22 T B 07 Vond ik G AT XU P2
B4 VaR(Value at Risk)$5Hr 45 A I A 5 <5 11k (TR A2 AA% ARG, A N mT St nf KU 1B 4T BRIER A 428
o

6.4.13.4.3.1 HAh4HE XK A
AL NRTIT

AIAR FAEER
2018 %6 H 30 H 2017 %12 H 31 H

T H i 4 Bt o

R E FEHE A e FRIHE

Bl (%) Bl (%)

A o M R R — IRCSR AR BT 144,071,240.85 50.21 | 282,195,528.31 74.29

A8 Gy 4 BT P — B A 1R
A G AR — 5 4 R vt
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TR SR B — BUIES BT

HAt

it

144,071,240.85

50.21

282,195,528.31 74.29

6.4.13.4.3.2 FCARA A XU IR 43 BT

(585 Bl 2% bl s e v LA AR 1 oAt T 3778 B AR A AR
Xt e ik H 3R 4 5= 1 E
A (A NRMAI
AH I R AR 5 AR B A AR
ST

2018 46 H 30 H

2017 412 H 31 H

MV g L e S HE RS N 5%

Ny 2,520

W) 3,297

MV G B HE J D 5%

/b2 2,520

b2 3,297

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

Teo

7.1 HEREEEFHE BN

7 BEAEGHRE

SRRA: NIRRT

i H

i 34 BE I L
%l (%)

WAt $5E

144,071,240.85

45.98

Horpr: B2

144,071,240.85

45.98

HERBT

I S WAL B $5 %

Her fii

BTSRRI

e E R

ERMTAE AR

SN IR 4 Rl 55 7

H

o

T

L SRl A SN R A <

HATAE AL 4 o it

166,518,125.12

53.15
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8 HoAth #5351 557 2,733,238.56 0.87
9 it 313,322,604.53 100.00
7.2 WMEPRZTWHRORERRTHAE
7.2.1 WEREATI AR E N R R B A S
R | Ara st o | TR
A K R . Dk
PRI

C izl 114,633,397.04 39.95
D HL. 30 R RK A P R R 71,559.85 0.02
E eS| 4 20,024,154.00 6.98
F MR

G ASIEIEH A fE A IREOL

H ERERIE /84

| 5L A R AR R S5l 2,882,569.30 1.00
J SRl

K B 6,370,529.00 2.22
L FiL 5% 17 55 MR 45l

M FHFARE A ARSI

N IKA BB A LBt B 89,031.66 0.03
0 JE RS ABEAS A RS

P HE

Q PR T AR

R A RE AR R

S oZh

&t 144,071,240.85 50.21

7.2.2 MEWREATIL G RIOB BB H R E LT A S

T

7.3 BREA SO E GBS E LN HE R TR BRSO 48

25 35 pidk 50 7T
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R e
Fa | REAE JIE B A4 R (k) A fprE
B A1 (%)
1 000961 R 3,173,400 20,024,154.00 6.98
2 300285 FEZE AR 675,100 13,461,494.00 4.69
3 002236 KR A 567,500 12,797,125.00 4.46
4 000799 T 311,100 8,633,025.00 3.01
5 600690 H iR 436,600 8,408,916.00 2.93
6 600196 SRR 180,824 7,484,305.36 2.61
7 300750 TR AL 89,213 6,419,767.48 2.24
8 601155 B ik 205,700 6,370,529.00 2.22
9 603799 e R 62,300 6,072,381.00 2.12
10 600569 2 FHAN R 1,495,900 5,893,846.00 2.05
11 000895 RO & 214,400 5,662,304.00 1.97
12 002366 ERE2 AN 387,900 5,531,454.00 1.93
13 600282 FAEN A 1,140,000 5,038,800.00 1.76
14 600879 LIPS 594,400 4,178,632.00 1.46
15 600038 W E A 99,600 3,983,004.00 1.39
16 600887 BRI AR 136,700 3,813,930.00 1.33
17 600416 WA 421,805 3,032,777.95 1.06
18 300369 g R 269,399 2,882,569.30 1.00
19 002382 WEWLERTT 146,600 2,829,380.00 0.99
20 002433 K22 344,100 2,573,868.00 0.90
21 600782 ETR A 446,000 2,488,680.00 0.87
22 600702 RGN 4 66,000 2,381,940.00 0.83
23 600779 KI5 40,500 2,236,815.00 0.78
24 600562 &R 82,353 1,412,353.95 0.49
25 002110 — AR 17,600 282,128.00 0.10
26 601330 2 SehI WA 4,971 81,226.14 0.03
27 603693 LI HTRE 5,384 48,456.00 0.02
28 603706 RITHF 1,765 23,103.85 0.01
29 603105 SRR 3,410 16,470.30 0.01
30 000888 A L A 888 7,805.52 0.00

74 REHABREE R AEHE AR
741 BTN HE YIRS R FE 29500 20 4 KRR R4

SRRAL: NIRRT

AR AL 4
5 i ZEARHS, Ji S A PR N ) SN T P A EL A
(%)
1 601155 B 67,174,531.17 17.68
2 600029 T 58,331,127.85 15.36
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3 002146 R KRR 56,173,127.00 14.79
4 603799 2y g |4 46,830,565.95 12.33
5 600282 RN A 45,981,288.13 12.11
6 000961 e 44,704,620.85 11.77
7 000932 HESE R 38,684,788.93 10.18
8 600782 HAR R A 36,404,286.00 9.58
9 300618 FELL N 36,077,877.00 9.50
10 600569 Z PHENER 34,339,893.15 9.04
11 600048 LRF b= 33,984,903.00 8.95
12 600760 HRLTL K 33,316,294.38 8.77
13 002110 — AR 32,843,338.57 8.65
14 600606 LTSI LE LTV 30,979,611.00 8.16
15 600711 B 29,090,260.88 7.66
16 600702 C=aliN4 28,525,198.40 7.51
17 000066 Hh [ K3 28,172,611.60 7.42
18 600196 SEEKEZ 27,554,784.41 7.25
19 002195 = 27,254,060.00 7.17
20 000717 HRANAA L 26,642,717.00 7.01
21 600519 wMFE 25,960,941.00 6.83
22 600340 B AR 25,890,621.24 6.82
23 600596 B o 23,273,962.10 6.13
24 600585 HIEIK e 22,781,658.55 6.00
25 300253 ER Y 21,894,079.25 5.76
26 601111 Hh ] 21,391,943.98 5.63
27 600845 EE ¢S 21,174,296.00 5.57
28 600690 K 20,728,652.00 5.46
29 600038 B 20,416,486.00 5.37
30 600581 J\—HNEk 18,747,236.14 4.94
31 600409 =R 18,693,599.88 4.92
32 002709 RIGH L 18,448,178.36 4.86
33 300369 g R 17,325,946.02 4.56
34 601601 EHE NS 17,084,594.12 4.50
35 000672 g KIe 16,474,852.00 4.34
36 600416 WA 16,276,444.00 4.28
37 002065 IR 16,222,033.40 4.27
38 000636 MR 16,090,921.80 4.24
39 601688 HFRIES 15,504,167.00 4.08
40 002466 RIFHM 15,301,338.89 4.03
41 002236 KA 14,656,527.00 3.86
42 000537 TR 14,191,371.96 3.74
43 300225 EAVAES 13,971,709.00 3.68
44 603369 A 2% 13,945,034.00 3.67
45 002215 i E 13,930,468.24 3.67
46 000725 HETA 13,871,129.00 3.65

537 ji4k 50 7T
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47 000977 IREE S 13,597,124.00 3.58
48 000786 By ) 13,449,233.56 3.54
49 000799 T 13,345,689.00 351
50 000683 TN REYR 12,903,781.00 3.40
51 300285 ESRSy v l 12,752,346.00 3.36
52 300226 AN 12,643,173.00 3.33
53 600622 HRFEE 12,340,172.00 3.25
54 600115 KA 12,127,879.00 3.19
55 600756 TR R A 11,741,599.00 3.09
56 603986 JK 5 B 11,614,676.28 3.06
57 600809 ULy 7 739 11,564,829.00 3.04
58 001979 LA 11,509,469.26 3.03
59 600562 ESE=FR %57 11,326,363.00 2.98
60 601328 S IERAT 10,800,648.70 2.84
61 000671 FH Ot I 10,391,070.98 2.74
62 002045 EDt g 10,338,402.00 2.72
63 600740 IFip:2d 10,299,615.00 2.71
64 601318 rh [ S22 10,228,147.22 2.69
65 600392 AR 10,003,511.99 2.63
66 601888 Hh [ [ i 9,899,718.00 2.61
67 000807 =R 9,898,338.00 2.61
68 000768 H AL 9,805,352.00 2.58
69 300458 A ERY 9,732,872.48 2.56
70 600328 LR 9,703,100.00 2.55
71 002049 2O E L 9,613,106.00 2.53
72 000568 PN EE 9,383,362.00 2.47
73 603019 HRHE G 9,238,215.00 2.43
74 601233 Al B A7 8,746,264.00 2.30
75 300236 - HEEHTH 8,267,623.68 2.18
76 300170 WAE R 8,235,650.00 2.17

TE s AT RN BB 294 1S e i RS BN A LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH W HIRIE-S R FE 2980T 20 4 KR4
Eh: AR

AR AL 4
¥ i 2 AR Ji S8 A4 N e R e P A EL A
(%)
1 601155 B ik 61,144,915.32 16.10
2 002146 R KRR 60,523,290.25 15.93
3 600029 T 58,763,330.88 15.47
4 000932 HESEER 49,260,386.00 12.97
5 603799 R 43,950,675.15 11.57
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6 600048 TRF Hb = 42,068,386.32 11.07
7 002110 — A 41,210,234.10 10.85
8 600282 RN A 40,911,587.03 10.77
9 600782 ETR A 37,302,932.03 9.82
10 300618 FEBLE Y. 36,301,046.35 9.56
11 600519 GOMERS 35,961,195.12 9.47
12 600760 HRLTL K 33,638,005.46 8.86
13 600702 N 32,623,014.33 8.59
14 600606 Zr s i 31,955,417.73 8.41
15 600340 B AR 29,101,142.30 7.66
16 000717 HERA L 28,476,182.77 7.50
17 300285 ESRy ey 28,349,681.27 7.46
18 600581 J\—HNEk 28,243,746.60 7.44
19 600569 2 FHAN R 27,427,832.68 7.22
20 002195 —=DE 27,388,472.85 7.21
21 600711 B 27,294,983.78 7.19
22 000066 Hh K, 26,529,288.73 6.98
23 000537 TR RE 26,199,365.80 6.90
24 300253 MEAS Y953 25,511,207.82 6.72
25 600596 B ity 24,649,740.12 6.49
26 000961 R B 23,066,508.87 6.07
27 600845 EEE G 22,748,850.40 5.99
28 600585 HFIZIK IR 22,394,933.87 5.90
29 601111 Hh ] 21,626,490.00 5.69
30 601318 Hh [ 22 20,240,783.00 5.33
31 600622 HRFEE 19,924,460.23 5.25
32 600409 =R 19,709,942.67 5.19
33 600115 KIS 19,360,751.00 5.10
34 600196 SRR 19,321,000.23 5.09
35 000672 K 19,046,092.00 5.01
36 002709 RIGH L 17,837,382.26 4.70
37 000636 AR 17,240,155.25 454
38 600328 LRSI 16,573,154.54 4.36
39 601601 EHE NS 15,915,268.36 4.19
40 002065 IR 15,816,146.68 4.16
41 600038 B 15,500,593.00 4.08
42 601688 HFRIES 14,958,692.72 3.94
43 002466 RIFHM 14,703,464.55 3.87
44 300369 g R 14,346,028.52 3.78
45 603369 At 2% 14,185,772.23 3.73
46 600197 Ak 14,167,863.10 3.73
47 002215 i E 14,138,507.48 3.72
48 000725 HETA 14,122,817.00 3.72
49 600208 B E 13,963,326.27 3.68
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50 000977 IREE S 13,664,493.40 3.60
51 600416 e REEN g 13,279,400.34 3.50
52 300226 AN 13,090,063.00 3.45
53 002045 EDt g 12,933,217.00 3.40
54 000786 JeHr At 12,835,025.83 3.38
55 300225 & h#E 12,558,432.36 331
56 000683 TN REYR 12,429,345.00 3.27
57 601336 HELRES 12,146,408.00 3.20
58 002366 =R A 12,114,721.34 3.19
59 603986 JK 5 B 12,001,883.00 3.16
60 600756 TR 11,920,424.71 3.14
61 600690 K 11,859,858.00 3.12
62 600809 ULy 7 739 11,856,789.14 3.12
63 001979 LA 11,628,178.64 3.06
64 600740 i Fa Lk 10,441,167.97 2.75
65 000768 HL L 10,383,709.10 2.73
66 601328 ZIEHAT 10,348,096.00 2.72
67 300130 B AR 10,224,403.26 2.69
68 600562 R 10,202,012.25 2.69
69 601888 Hh [ [ i 10,157,049.28 2.67
70 300458 2 ERH 10,018,877.89 2.64
71 000671 FH Ot 5 9,981,689.95 2.63
72 600392 AR 9,912,321.00 2.61
73 000807 PRGNV 9,714,631.00 2.56
74 000568 FINEE 9,390,604.00 2.47
75 601233 Al B A7 9,224,104.73 2.43
76 300170 WAHEE 9,206,485.00 2.42
77 002049 2OLE L 9,135,358.60 2.40
78 600183 AR 8,954,036.33 2.36
79 603019 HRHIE 8,893,737.00 2.34
80 002103 R A 7,930,327.99 2.09
81 600138 IR 7,854,358.88 2.07
82 300236 T iEHTE 7,778,446.00 2.05
83 002285 AT 7,772,269.00 2.05
84 300367 RITM I 7,690,351.00 2.02

T AT S G S S A e (RS BN AR LRSS B ) 3881, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB S BRI B
SRR NRTT

SEANBEEERI A (RAS) S 2,076,067,645.67
SEHBEERIURN (3D BT 2,206,887,800.30

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0
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(AT AN TR LA RS H ) 151, AFIEMRAZ ST

7.5 WIRIEGIF AR BSFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 315 B BB R/NERFF B AT 48 25 3 R 4
AIE AR WRRFFA R
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