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ST A B B R S B 4 A TR 20 B BBV DR — B

LR e LR % TR AN AR B8 A M D 45 2R S s 1 XU B T St AR A AN o A AL SN

6.4.13.4 TR
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T 37 XS A& 15 35 < I 45 g L B9 2 S B BOOR SR < vt PR T A T 37 45 2R Ak DR 36 R 22 3 i
KPS, AR PR AN RS AT AR 4% XS -

6.4.13.4.1 FIZE XK

AR 2R RS A2 4 < TR PR 2 o B B < 9 52 T 7 ) AR AR B T A A B (R o ) g v
Sl T RN B TR AR TS A SO T B AR, R SR R S ik TR T W

AR JE ST 1] 245 SRORR A8 117 37 ) 25 ST 5 A1 e 0 AR ORI 5 M ) XU

A 4 PR e < BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
JRETTIERT R AR R AT R

6.4.13.4.1.1 FZ XK ik 0

Az NRMot
AR
1EMR 1-5 4F 5% L AR &t
2018 46 H 30 H
%
MRATAE 2R 25,765,418.19 - 25,765,418.19
= R O 438,390.36 41 438,390.36
17 HARIE 4 75,194.55 - 75,194.55
. e 105,449,704.2
Rt S 183,208.80 105,266,495.42] )
MR R - 4,074.20 4,074.20
WAL R D R - 194,141.57)  194,141.57|
‘ 131,926,923.0
HrE R 26,462,211.90 105,464,711.19
9
1 £5t
MNAHIESRIE H - 2,631,741.54 2,631,741.54
AT IBE [A] 3% - 223,567.83| 223,567.83
A FE N FI T - 164,955.88  164,955.88
MNATHEE B - 27,492.66 27,492.66
NATAE 5 % - 716,196.28|  716,196.28
N AZ R Bk - 1.18 1.18
HoAth A7 45 - 129.474.78  129,474.78
3,893,430.1
Uikrysean - 3,893,430.15
5
) 2 AU B B 26,462,211.90 101,571,281.04{ 128,033,492.9

2 29 Tt 46 U



e A R R G G B R S IR P PR A < 2018 SRS IR

4
AR
2017 4£ 12 A 31 1EMR 1-5 4F 5% L AR &t
H
i
WATAE 2K 18,970,334.37, -4 18,970,334.37
e 1,074,749.54 - 1,074,749.54
A HARES 154,344.41 41 154,344.41]
. e 160,891,650.9
T o V&R e - 160,891,650.95) ;
MIGIEFRTE H 2 - 1,145,181.41] 1,145,181.41
MR R - 3,799.58 3,799.58
WAL R D R - 731,898.15|  731,898.15
‘ 182,971,958.4
Ao =San 20,199,428.32 162,772,530.09
1
1 £5t
AT IBE [R] 3R - 579,913.14 579,913.14
A FE N F T - 233,000.62 233,000.62
MNATHEE 7 - 38,833.45 38,833.45
NATAE 5 % - 464,124.99 464,124.99
HoAth A7 45 - 262,054.63 262,054.63
ffit Tt - 1,577,926.83 1,577,926.83
181,394,031.5
) 2R AU B B 20,199,428.32) 161,194,603.26
8

6.4.13.4.1.2 F|ZR KRS ) BB 43 BT
T 2018 £ 6 A 30 H, AREFHNTDIEIHRE N O E G IS E = 13 Em sl A

0.15%(2017 4F 12 H 31 H: 0.00%), [tk tiiizH]Ze i) 38 gt T A5k 4 55 7= 1 E o B 520 . (2017

12 H 31 H: ).

6.4.13.4.2 AN R

AN IR i <l TR 2 S BOR SR BT RNV R A S T A AR BB XA . AR dE <

RIpT A Bt 7 S St AN R, PR B KA XU

6.4.13.4.3 FHARAM AL KUK
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LA A A% PURSE A 4 i < P R < R 2 SO BOROR B gt B R B T I A R AN R LASK
RIS A% DR R AR B T A AR BB O KU o A 2 B BT TR SR 28 5 P b Tl BURAT 1A [RDL T 352 5
IS AT, i s ) AR M XU AU - B MIE SR R AT AR B 5 2 DL SRR IR S T 5
AT BERYR T UESR T 37 BEAR P B 2

ARG R & BB E BB S R e T, R E BT R SRS, E xR A
DRI OL BRI 3T, S AR I AT IGO0, M B e B S A S M R e s TR B MIESR
(RISE PRI M S BT SEHRAT G 2k 4 1 (R 200 Vi B A 3058 A PR EAT 35058 . AR 0 0 N
LSS T EOA B AZAL, SRR B ECE . RS HATBIE, SRESINI Al aE R A
RIS IR o

AT i BT A A ) 0 BROAG BRARLA AN AR XU . AR G IR BT A 5 P SR S R B I LBy
0-95%; HLHE TS FE 2 UM R AOE I3 IO LE B AMIR T AR B 2 5177 (1 80%; RN 5 H H &4
BRI B S LR AN B RIER )G, NS ORFFIL e 20 AR — 8 LN IBUF o AME T
BE T HEK 5%. AN, ARG R EE NS H AL SR IR RS St %, 2 1]
18 2 Mg B RS AT KU LB, A4S VaR(Value at Risk)$8 B 45 A I A< 5 < T I (RS E
A% RS, RIS T S 0T DU BEAT R R A2 A

6.4.13.4.3.1 HAh4HE XK A
AL NRTIT

AIAR FAEER
201846 H 30 H 2017 %12 H 31 H
T H i 4t i R4
A fehE FEHE R A E HH LA
il (%) (%)
160,891,650.9
A o VRt — IR AR 105,266,495.42 82.22 - 88.70
A8 Gy M4 R e — B G 1
A PEE R G — S e m A
TR SR 7 — BUIF# Bt
FoAth
it 105,266,495.42 82.22 | 160,891,650.9 88.70
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6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT

s

FH 2R A2 B ) A2 2

X B R H 2 e B I
SN (. NIRMIT0)

ZS N

201846 A 30 H

2017 412 A 31 H

EERER

A GBI HE E T 5%

N 1,109

WnZy 1,153

MV G B HE T B 5%

/02 1,109

/02 1,153

7.1 HEREEEFHE BN

7 BEAGHRE

SRR NRTT

o N 5 B B
FFs | BiH Eal Wl (%)
1 B 4% 7% 105,266,495.42 79.79
Hope B 105,266,495.42 79.79
2 BeHnt - .
3 ] 5 WA e 5 % 183,208.80 0.14
Hrr: fiip 183,208.80 0.14
B FFUESR - -
4 R - -
5 S RATA AR - -
6 SENIRE S flgt e - -
o ST R D ) SNk B i ] ]
B
7 RATAE MG T & & & 26,203,808.55 19.86
8 Hopth % 15155 7 273,410.32 0.21
9 Hit 131,926,923.09 100.00
7.2 MEBRBT WS RRERTRAE
721 WEHREAT W RN R EREAE
IECERES] | Al Oo | SRSV |
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(%)

A VSO NN 11 2,782,600.00 217

PRI - -
C il 81,784,963.76 63.88
D B0 ) IR SOKAE = A AL - -
E it 4 1,729,600.00 1.35
E e FZE 3,559,700.00 2.78
G ASIEIEH g A IREOL 4,918,200.00 3.84
H ERERIE /4 - -
| 5 EAR . RS BRI S5 1,263,000.00 0.99
J SRl - -
K J5 H Y - -
L FHAE FITE 55 R S5 2,871,000.00 2.24
M FHFARE A AR S5 2,870,000.00 2.24
N IKF BB A LBt B 3,487,431.66 2.72
o) JE RS BT A R 55 - -
P HUE - -
Q PAEME S TAE - -
R AL AR R R - -
S oh - -

&t 105,266,495.42 82.22

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

i B4 P
e | REAE JIE B A4 R (k) A prE
H A5 %)

1 300257 vamin)iaiiy 420,000 6,421,800.00 5.02
2 603313 BHE 220,000 4,279,000.00 3.34
3 000636 AR 260,000 4,128,800.00 3.22
4 300261 A 780,000 3,736,200.00 2.92
5 601515 R Ay 480,000 3,705,600.00 2.89
6 603686 s e 150,000 3,666,000.00 2.86
7 600741 IR 2 150,000 3,558,000.00 2.78
8 002709 RIGH L 90,000 3,468,600.00 2.71
9 600066 FIMEE 180,000 3,454,200.00 2.70
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10 002159 =PRI 180,000 3,398,400.00 2.65
11 600297 TR 500,000 2,930,000.00 2.29
12 002191 3 e 390,000 2,913,300.00 2.28
13 002027 T ARAELE 300,000 2,871,000.00 2.24
14 300012 Sl 500,000 2,870,000.00 2.24
15 600803 BB Ay 240,000 2,769,600.00 2.16
16 002206 IS 550,000 2,744,500.00 2.14
17 300463 SVERREELY) 110,000 2,742,300.00 2.14
18 300433 W B R 130,000 2,727,400.00 2.13
19 002568 AiEA 200,000 2,702,000.00 2.11
20 002585 WM 500,000 2,670,000.00 2.09
21 600029 T 300,000 2,535,000.00 1.98
22 600115 KIS 360,000 2,383,200.00 1.86
23 603566 AL S| 150,000 2,371,500.00 1.85
24 603129 FNEh 71 110,000 2,277,000.00 1.78
25 600305 G M 234,000 2,143,440.00 1.67
26 002324 SeRilkss 180,000 2,070,000.00 1.62
27 603338 WriL s 7 39,000 1,809,600.00 1.41
28 603989 NAEEE A 78,000 1,752,660.00 1.37
29 603359 RER M 80,000 1,729,600.00 1.35
30 600584 KR 100,000 1,694,000.00 1.32
31 300416 Ptk 5 80,000 1,615,200.00 1.26
32 300138 R 224,000 1,579,200.00 1.23
33 000333 E I A 30,000 1,566,600.00 1.22
34 000998 [ =y 80,000 1,508,800.00 1.18
35 002234 AN A 110,000 1,273,800.00 0.99
36 300525 RS 60,000 1,263,000.00 0.99
37 002582 U AELAR 110,000 1,195,700.00 0.93
38 601996 F A 300,000 1,107,000.00 0.86
39 600055 R 90,000 993,600.00 0.78
40 601100 TS 46,200 964,656.00 0.75
41 002126 HRE It 100,000 902,000.00 0.70
42 300447 A5 50,000 647,000.00 0.51
43 600976 e A 30,000 629,700.00 0.49
44 000726 a2 KA 50,000 539,500.00 0.42
45 603737 =R 9,100 482,118.00 0.38
46 300750 TEEAR 3,206 230,703.76 0.18
47 600183 A R 14,500 132,820.00 0.10
48 601330 Gtah /) 4,971 81,226.14 0.06
49 601012 R R A 1,400 23,366.00 0.02
50 000888 A L A 888 7,805.52 0.01

2 34 1L 46 TU




e A R R G G B R S IR P PR A < 2018 SRS IR

74 WMEFARERTHASHERZES)
7.4.1 RIENSHE RIS T FH 2980T 20 4 KR A4
SRR AR

o AR AL 4
a5 Ji SR AR JIE B A4 R AR BTN S P A LA
(%)
1 603359 RERADS 10,405,271.44 5.74
2 600030 S IESR 10,004,561.82 5.52
3 002023 R T 8,348,681.27 4.60
4 600305 A I 8,325,490.00 4.59
5 600519 wMFE 8,293,619.00 457
6 600803 BB Ay 7,969,533.16 4.39
7 002234 FA Ay 7,892,642.45 4.35
8 600048 PRF Hb = 7,705,593.00 4.25
9 300481 T RH B Rk 7,432,466.08 4.10
10 002709 RIGH KL 7,288,230.06 4.02
11 603338 WiiLgh 7 7,048,018.64 3.89
12 601398 TRRAT 6,563,167.00 3.62
13 603313 BHA 6,289,887.23 3.47
14 000848 TR R 6,264,893.70 3.45
15 600561 LiKiz 5,753,555.00 3.17
16 002600 i 2 A i 5,607,877.00 3.09
17 600066 FIE G 5,523,885.00 3.05
18 000423 AR BT ] fig 5,490,816.98 3.03
19 000333 EMEEH 5,365,841.16 2.96
20 002568 HE AR 5,025,096.00 2.77
21 600887 Gailliialis 5,002,942.00 2.76
22 300104 SRR 4,879,700.00 2.69
23 000636 AR 4,858,971.11 2.68
24 002027 T ARAELR 4,787,634.80 2.64
25 601965 Hh AT 4,667,453.83 2.57
26 600388 PREEZRIS 4,602,383.93 2.54
27 600017 H e 4,576,508.99 2.52
28 603885 AT 4,390,211.00 2.42
29 601336 HAELRES 4,387,844.39 2.42
30 601225 B 7 Al 4,384,196.00 2.42
31 000998 [ YR 4,327,293.00 2.39
32 002585 KR HTHI 4,223,646.21 2.33
33 601515 R 4,216,169.00 2.32
34 600029 T 4,209,685.00 2.32
35 300261 A 4,199,499.52 2.32
36 603129 FNXEh 7 3,997,466.42 2.20
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37 300501 I I A 3,947,726.62 2.18
38 600138 HHH iR 3,894,011.00 2.15
39 600741 IR S 3,893,600.00 2.15
40 601318 Hh [ 22 3,879,085.00 2.14
41 300124 CNER 3,789,553.00 2.09
42 600606 Sk 3,752,642.98 2.07
43 300416 Ptk 5 3,719,797.00 2.05
44 600036 FARRAT 3,664,742.00 2.02

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
SRR AR

AR AL 4 T
F5 i ZEARHS, Ji 2 A4 A R 132 A P A EL A
(%)
1 601318 Hh ] 22 11,960,854.00 6.59
2 600030 HFEIESR 10,842,938.13 5.98
3 600519 wMFE 9,936,728.17 5.48
4 002039 PSURE ) 9,031,222.58 4.98
5 002023 W T 8,867,488.65 4.89
6 000998 [ =y 8,444,917.00 4.66
7 601398 TRRAT 8,397,600.00 4.63
8 603359 RERADS 8,390,280.00 4.63
9 002234 ERA Ay 8,189,835.94 451
10 600048 TRF Hb = 8,179,668.00 451
11 603566 L S| 7,405,408.02 4.08
12 600305 A NI 7,058,742.66 3.89
13 300481 TBERH B R 7,029,062.87 3.88
14 600885 TR A 6,552,658.00 3.61
15 000895 KR e 6,327,620.00 3.49
16 603989 AL A 6,196,994.40 3.42
17 000848 TR R R 6,159,127.55 3.40
18 000726 £ KA 5,862,771.96 3.23
19 601677 B4Rl 5,744,530.50 3.17
20 002159 —HFRIE 5,742,253.00 3.17
21 002600 A 2 A 1 5,692,594.72 3.14
22 300408 =AM 5,654,367.00 3.12
23 600976 e R A A 5,637,388.83 3.11
24 300104 PRI 5,511,900.00 3.04
25 600561 ks 5,401,165.00 2.98
26 600867 WILRE 5,336,309.29 2.94
27 000423 AR BT ] fig 5,304,005.60 2.92
28 600803 BB A 5,267,634.68 2.90
29 600285 i 24 5,161,251.38 2.85
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30 002127 A B LR 5,045,307.00 2.78
31 601288 LMV ARAT 5,017,500.00 2.77
32 603338 AR T WA 5,013,681.53 2.76
33 002126 HRES Iy 4,823,589.20 2.66
34 300138 =AW 4,812,992.75 2.65
35 600138 Hife 4,783,129.46 2.64
36 601965 Hh AT 4,781,081.80 2.64
37 600887 BRI AR 4,603,401.92 2.54
38 600017 H e 4,602,193.00 2.54
39 600340 B AR 4,513,119.00 2.49
40 600388 PREEZRS 4,332,785.00 2.39
41 603885 HREMLT 4,148,620.00 2.29
42 601225 B P IR 4,143,726.00 2.28
43 300012 =M el 4,133,560.00 2.28
44 300501 I A 4,120,496.02 2.27
45 300124 CNEAR 4,026,312.88 2.22
46 000333 EMEEH 3,956,989.88 2.18
47 300463 SVERTREELY) 3,949,871.00 2.18
48 000537 TR RE 3,907,918.14 2.15
49 002454 2 ey 3,788,191.53 2.09
50 601336 BRI 3,756,983.84 2.07
51 603686 Y A= e 3,746,272.00 2.07
52 600606 LTSI LE LTIV 3,706,224.00 2.04
53 300136 (GESGEE 3,681,703.64 2.03

7.4.3 TNBERH A B8 R S B R N B AT

SRERAL: NIRRT

SENBEEERIRA (RAS) S 363,669,080.90
SEHRERRN (3E) B 414,702,502.54

75 MREBRR RO ROMEFREAS

SRRAL: NIRRT

o5 dh

g B RHE
(%)

2 | RATEE

3 S5

Hrp: BURTEERRG
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4 A5

5 Alb AT I R T O

6 SR

7 Al (AT AZ #t5i) 183,208.80 0.14
8 Al A7 B

9 oAt

10 | At 183,208.80 0.14

7.6 SPARAZ A SEMME oy B S 3715 E BB R/NER P B AT 48 25 3 R 4
GEpAL: ARG

7 3L & W R
5 A it 2K o (5K) N RE
{ELLBI(%)
1 113504 AR A7 1,840 183,208.80 0.14

7.7 BRE A oA LB SR E RN TR B SRS 8 R 40
AFE G AR IR ARFFA B SFFIESR .

7.8 MEHREA RIHESESFTFE LA DRI LA R SRR A
AFEGAIRE AR RFFA R

7.9 BIREA FalHE b e B FHE R /NP BV BT LA BGE SR A
ARG AR G AR AR FFAPOERH -

7.10 REFRAESBE MBI H LU
7.10.1 #HREPRAE ST BRI CAHR R A

ARSI AR T AR RFAT AR 1 B

7.10.2 AESBFEBIGHR KIS T BOR

ARG ARG IR GRAGIN L. AAR GBI, AT EoRARYE S B N, B
EMORMEAEEHEK, ARSI TR EORECR £ ER MR IELF . S S iE R Bt
w4

AR S AEEAT AR I BB, K@ X HIESR T A L i sia ATl B mt st  JF4s & eda i
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R 5E B A 3SR 5 B A AR KT

AT G BENKE T8 075 FE AR I B UL 2 ko SRS S A RHRFAE, B BB AR g,
VEIHEAT BT, DA B 4L B R XU

TN T2k B AR B S B R P SRS S A E 1) AT R R I R A E AT

=R

7.11 WG AR AT LB B E 5 B 5238 5 B oL i B
7.11.1 AEAE GRS RBUR

RIEAIE SR G EF, ARG AR THE G5
7.11.2 REHIRAZE ST E G R A5 25 40
ARSI GAIRE WIARR A E U6

7.12 BBHAEREME

7.12.1 AiREHIN, AEGEEKETT AR RRAT BB B E IS R AR, WA ek
Ll H AT —FE N ZEIATFE T AT

7.12.2 RILGHBHIRT 42 SR rh, AEAERTT T8 Ik 5 B [F) R o e I 5 P Z AN B

7.12.3 FAAR A TRBE 7= M FR

AL NRTJS
75 Eqs S
1 A ORIE 75,194.55
2 JSEYSCHIE 2517 3K
3 JSZUA )
4 IV EEIBSS 4,074.20
5 TR HA HR 3K 194,141.57
6 Hopth B K
7 T H
8 oAt
9 &t 273,410.32

7.12.4 JAARFFA HIA0 T BOR BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -
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7.12.5 FARHI+ 4 B E AR E Z PR B O AU A
ARH AR AR ST A A7 AETIE 32 FRIG DL ISR -

8 E&MBRAEAER

8.1 MIARESHIRFE AN BEAFFANGH
AL

FrE NG
FSEE R IR AER S MNP
XD NIAE (fa))
L RSl EPSErx
ESERfE ] S SR
Eb 3] Eb )
3,513 35,534.96 0.00 0.00% 124,834,329.03 | 100.00%
8.2 HIKRELSEH AWMU REFAAZELEHIF R
IiH Frahaas () i 3 4 A4 LA
FEEBNITA ML R A A S 4,425,735.36 3.55%

8.3 MIAESEHAKNMLNRFAEFTFBAEEHBEEXHKHENR

i H RS MR EEBEXE O76)

ARNFEHPE BN BB
WEFCERT T St NRFA AT &

Adk Ik A B ATIAIE & 0~10

TE: AN mlEGE G SRR AT R T 5T N 12 R e Bl BRI ECR X TR 0;

9 FBAEESHFZES)

BRr:
REEAFARH (2017 46 H 8 H) F:E 8l 473,683,799.33
A BAHH ) 4 3 A0 166,514,673.61
A A 4 R ) 3 34,009,066.91
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Pl ASHR A S 4 B [B] 477 75,689,411.49
ARG I S 3 43 22 B 10 40 -
AR A A HA AR 4 1 0 A 124,834,329.03

10 BERFHER

10.1 BEMHFRFHE AR SHN

et WA ToFE S AR AR 22 91

102 EEEHHA . EEFREANEIESRERINERAFZSF)

1. ARG HANAIE S N RN FA T

201842 13 H, EEEHARM T (FRESEHARAF R TR SEHETERAE)
AR, BRECFEA . BIRR L AR ST MRS LT,

2. KRR WIAARESIRE N LT IESFRE T TE RN ST

T

103 RESEHEA. BEUF. BEELESHIFA

WS WIN T A SE S 77 | 3 AT S5 VR - RS TN 2L & BN TE M B A SE S 72 (R
10.4 & H B RIS B

ARHR A 1 PN TG 4 4 SR [ B

10.5 AEEHAT BT S THTHE S FT R

AR A I P AR T 4 R D A JE A R T R S 45 T

10.6 HEA . FEEARARZEHEAN R ZHEESA T SHE M

AR AN LA FEE A LI m P E N RS2SR W51 2 s 1 A5

10.7 EEHMAES A R 5 BITHA R B

10.7.1 EEH AR A B 5 BT T IRER R XS SATE R

A

SRR NRTT

55 AL _ &iﬁﬁ#ﬁ%@%
BRsH | Bt NPT st L
e FRAE 4 TERAT I 4 ERER
A LR A5 Ek. 51
EE IS 1
W54l 1
GAFUES 1 - - - -
[ 22 2 22 1 282,745,460.50 | 36.41% 257,666.49 | 35.98% | -
U5 1 221,703,561.86 | 28.55% 206,470.82 | 28.83% | -
i ZEIES4 1 201,208,239.93 | 25.91% 187,384.10 | 26.16% | -
KT 1 70,969,523.71 |  9.14% 64,674.87 |  9.03% | -

e 1. FFi T A 5 s B bnik:
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RS FHANTSUEFIESF BN, B BIefAIL SUIE TR KT M, IR briEN:

(1) WEEHEITE, i, B @ NaEnliz, JFaen eit ik m B R T 1R,

(2) WEHFESED s, A E BT UL TR TN B, BE A X A el 55 /R 2, SRt
B TR AN AT R S5 5

(3) AA S IRIAERL, RENERINIHESN 21000 55 15, RORBREEHURZ AR BN, itk e
RARILZ

(4) HAbATH SR AR a5 E 5 S -

2. FriH T A G BTk e .

(1) 225 M a5 i IR R 55 BEAT DAY

RIS I 12 S RV RN kA B3R5 5 Tk BARERT (IR R SS VR INED X eik
52 5y FIC 7 T IR 55 TR AN ZR 5 ST HEAT VA o

(2) 5 CHIEAC 5 o0 B # %K)

R LR L AL 5 Fon TR SR SIS S5 R, #ROU g o, 1S (I s
FICHTEZRD) » T A 5 BIC )b BEVEAN & I MEREAT 1 0A

(3) fRIEST 5 B yu A4 B A2 /) i 3 e 4l
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