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BIEESR, RN VESRAR AT RESE R R AN A, BRSO TP EE TR bR . 4L 7RI 3] N AR L RE
TG Tabr . G hAR RS J1 B BT S A AT A B8 52 B ] R B0 B8 F L9 55 . AR G4

HF—KAa AT E T EA B S H P EEN 10%, HARESSHAR SRS ETHENE T
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HIH AL SIE R A — FK AT RAT FREZF A IS IZAE S K 10%.  AFE G T H7 K7 IEZREIE SR AL
Sy BT, R ITRATAEARAT ] ML T 358 555 DS A R B v 270 s 8 0 70 25 < 9 7 U i 1 32 R Al A
A H LRI ILAL, HREAA MG AT, ShAh, ARG mE s S [l 4 b Bt 07 SN
YR R BT | o N ol S Y < BV S S S D i g S /A W =

T 2018 4 06 H 30 H, AKE < R SH K 2 i g 76T 10 5 20 200€ 2 H B0 — A H L HANE
S TR [ A B (T B A A ) o [T € B35 H ELASTH IS, R T AR BRI 9 R 4 I 5 2 2130

6.4.13.3.1 45 M Y A B S 2L A 8L TR Bh A KUK 43T

AR B ) B B NAE R s MR R A AR (DTSRRI IR B BB R B B MR ) S (A
TSI RUE R TR S RS S BRE) (8 2017 4 10 A 1 HEMEAT) S R %
AR KL A T (R B 1 RS 3R AT, 3 I 7 ) XU B T IR AR B A A RE R B R R
JAUIEE 2 R 1] %) 45 B ot A ELAG DA K 2H 6 LE AN 8] P9 AR IR 0 I 25 -G 4R AR SR s PR R in HEAT 4R 2 1) M )
AT

AREEGR BT — R m) AT HIIEZ R A AN S B 5 E B 10%, H ARG 5 AR G5
SE NG B A B AL R — K A F AT HNIER AT IR SR 10%. ARS 5l AR S
10 2 4 TN B At T TS N L R R — K T A R R AT 1 AT i i I 2 AN iz BT A A
AIEE N 15%, ARES S HARSNESEHNEHN ST RAGFFA KX EHARKRITH
AIE S, AR Z BT A R ATRUE R R 30%.

KRB TR IR SR EUE SR 5 T BT, R IR TEARAT ] [ENE T 3258 5, 070 B4 B8 77 iod
BTN 2 BRI A GE B LR OL S WM . A, AREE G ml i i ST H [al g < R 5 7 77 A5 N AU %
ERAPRAMET R, BRI SRR G R R A RME . ARG TR TREh T
Z R T A TG B P 1 15%.

AREGIFEGE NG O REGH G T 7 AL H AT AR5 5 n] AR WL E AT S PP
fli GG, A OREE H WA IBE [m] R AN 7 AT H AT AR T 7= ) AR I A B .

[FIRY, AR B <pr IR B < BN S8 & B 20 50 [ I 52 2 IO BB H 558 S0 IR h B s #2838
JE IS 5 53 o T (I 55 R 454 e 1 AT AT /K25 3047 b SRR & 5 A N B, DA
X AN R PR AZ oy b T S 58 T 800 P58 A BEL AT )25 VR B S5 il 77 A R A 4 A ST [ D 52 5 FRD L Bl
PRI RIZE Gkt TR o AN, AR 4 () B TN ST 1 308 (B D58 o o 11 v A BRI 2 AR o 411
Vit 1 T8 T A AT 3 KT s RSt O A Py SRR 5 878 30 LU R BT 0 i 4% 2 Fo (T S A2
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T2 A5 T PSSR B RUE SR B Rk & 2018 SR P4 TR A

W IS AR B 7 il S P IR 2 58 I H A AR O 58 ) 0 T el (el 52 By i, ] 42
2B A BT BT R S A [ 2058 IR B I AR R — 2

CRA LIRS TSN PEFR bR R I 45 SR K Sl P S B ) S B, AL A AN S0 A v sl
PERG L AT

6.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO (I B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA RS, AR ZRE RS A KU A A A7 % XU

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B0 4 0 0 B O < I 52 T S A 2 AR Bl i A A e sl XU . M AR sk
St = B 1T IS B/ 1B S A TR /A o i (= Nt P A N SRR vl B ot B = S 1 [R5
AN IS 31 5] 5 SRR 95 7 37 M1) 2 FHT 58 IS 0 ARSI B IR 5 e 140 XU

AR e <5 R < BN T SR AR R < Wi (R R ARt e B EAT A, IR E I R R A S A

RS TR I R R R AT R B

I B SRR i B M A TS, BRI G R 2 B iEsh Bl
AR KREBE_EASL TR 2 AR o AR SE G A A 2 U B8 7 BN RAT 773K
& AFHRES MR R S

6.4.13.4.1.1 FZ XK ik

LAY

Az NRMT
AR
1EMR 1-5 4F 5% L AR &t
2018 46 H 30 H
%
MRATIEER 50,221,450.71 4 50,221,450.71
i R S 4,770,313.87 4 4,770,313.87
B ARIE S 501,760.89 501,760.89
. e 273,402,349.5
T o A e 273,402,349.53 3
SENIREE SRl
F
MR R 8,167.69 8,167.69
AL FR D R 43,221.26 43,221.26
M IBIE 778 5K 6,818,290.17, 6,818,290.17
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335,765,554.1]
Ao =San 55,493,525.47, 280,272,028.65
2
B £5t
MNATHEFE H K - 14,178,697.28 14,178,697.28
AT NS - 402,745.33  402,745.33
MATFEE 7 - 67,124.25 67,124.25
NATAE 5 %% - 5,551,868.66 5,551,868.66
MAT AL B - - -
HoAth A7 £5 - 2,069,659.19 2,069,659.19
AT 2 [A] 32K - 162,719.25  162,719.25
22,432,813.
Uikrysean - 22,432,813.96
96
) 2 AU B B 55,493,525.47, 257,839,214.69 313,332,740.1]
6
AR
2017 4£ 12 A 31 1EMR 1-5 4F 5% L AR &t
H
B
MRATIE R 48,790,415.42 - 48,790,415.42
s R D 9,905,792.13 9,905,792.13
A RIE 2,115,044.57 - 2,115,044.57
. e 557,445,442.8
T o M e - 557,445,442.89 o
MIRGIEFRTE H 2K - 10,096,610.56/ 10,096,610.56
MR R - 13,636.79 13,636.79
A HR D R - 133,746.05  133,746.05
628,500,688.4
Ao =San 60,811,252.12 567,689,436.29
1
1 £5t
NATIESFIE H 2K - 6,400,466.21 6,400,466.21
AT 2 [A] 32K - 446,613.69 446,613.69
AT NS - 780,645.26 780,645.26
MATFEE 7 - 130,107.55 130,107.55
NATAE 5 %% - 6,175,373.71 6,175,373.71
HoAth 471 451 - 2,290,376.42 2,290,376.42
ffit Tt - 16,223,582.84| 16,223,582.84

25 31 pidk 49 T



R AE T PSS IR S AR P B 5 & 2018 44T

) 2R AR i 11 60,811,252.12 - - 551,465,853.45

612,277,105.5

7

T RA R AARIE G KA SO A, IF% A Z0E A 3 F0HE 0 H B H
TPk,

6.4.13.4.1.2 F|ZR KRS ) BB 43 BT
AFe4T 2018 4F 6 A 30 HARRFFE IR, HIFA MERATAARKB NE TR, HikigH
RINARE X T AT 4 % = 1l o B RR .

6.4.13.4.2 ML KUK
AN R 2 18 4 b T =L 8 Fe OB B SR BN & i e R ANV 3R AR B i R AR Y s R o A FE 4
(IR B 7 e At DUN R TRy, R b T8 B R AN KUK

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 Bt 2 R Bk T 3 A SR AN A MLV 3 LAS K
T S ks DR 3R AR B i A AR B B B XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] [ 17 3758 5
(RIBEER AN BT W ) FEAL A RS SR T BN UIE SR A AT Ao B 5 48 LBy IR 2 T R 52
B AT REARYR T UL T I BRI B R

AT A B B NAE M AN B R AL A LR, (e B 5 MR 45 OB T TR R
MZGE EZRKBOR . BT AT 1 26 55 w] B WIE S T 37 ) S B AR BEAT AT SO AN T, 45 5 A
NE EERCE 2 BT Eh AT I B ST BB R 0 B i B SR R R, i AN
PSS iS5 i i AN TR ik T EL 0 UG W B A, A 8 B IE H BE P~ I B b, Sh S IUALHesR
PG AREESEENEMS G RPN, MR FN, T E. et
IFIEIE, RSN AT REAR AL AT A R XU o

A B e 3 A B BT A A 20 B B A L At R UL o AR < R A B R B o i e B
60%-95%; [ e S5 LAAM G HAML B 7 5 B G B 7 1Y) 59%-400%, A BGIES B L AN i T B8 7 4l
(K] 3%, BEAL, AKEG R G PN EE XA SE S PR FIET M St 7%, e lis F 2 Rl oE 87
N AT K LB, B4 VaR(Value at Risk) bR 5 Al i A i 1 i BT AE AN A XURG:, A B T
eI RS EAT BRI AN 2 o

6.4.13.4.3.1 oAb RO
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SRR NRTT

AIAR FAEER
2018 46 H 30 H 2017 %12 H 31 H
T H i 4 Bt i B4
VAN IE] FEHE R A e HH LA
il (%) (%)
557,445,442.8
A o M R R — IRCSR AR BT 273,402,349.53 87.26 . 91.04
A8 Gy 4 BT P — B 4 1R - - ; )
AL R G — S e R A - - - -
TR SR 7 — BUIF# Bt - - - -
FoAth - - - -
557,445,442.8
it 273,402,349.53 87.26 . 91.04

6.4.13.4.3.2 FAtA R RURE O BB 43 BT

35

ool 5 b Ak v DLAR R oAt T 37 2 B AR AR

Jr i

FH 2R U AE B ) A2 2y

X B R H 2 g B L
S (. NIRMIT0)

EN N
2018 %6 A 30 H

B
2017 412 7 31 H

5%

1. b % be B A e T

W% 1,304

WINZ) 2,024

2.4 LU T B 5%

/¥ 1,304

/%) 2,024

6.4.14 75 B T EARA Z3AT  vHR R 75 Ul B B HAf 0

6.4.14.1 &SI

BER P AOERH, AR TE T E U K H I

6.4.14.2 HAh

WERAAERH, ARELH

6.4.14.3 W 55-4RF AL 1E

EELU I A H At B BT
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R SHRF T T 2018 4F 8 A 23 HAA IS (15 G B AHLHE
7 BEASHRE

7.1 HEREEEFHE BN

SRERA: NIRRT

34 B PR L
5 T H SR B
= Bl (%)
1 a5 % 273,402,349.53 81.43
Hor, REE 273,402,349.53 81.43
2 FL P ; B}
3 [#5] 7 WA 2 5T - -
Hrdr. ik - -
R & nall - -
4 Fe B - -
5 SRbATAE . B
6 SEON IR G Rl - -
Horrs SR [ g ) SN R 5 4
%
7 BATAE RS H & &6 1t 54,991,764.58 16.38
8 A - T 5% = 7,371,440.01 2.20
9 Eit 335,765,554.12 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
. s _ HeE e E
oD | Al Ao Goy | TESRHAS
(%)
A oo MR B ik 3,204,145.98 1.02
B KA 4,234,167.00 1.35
C il i Ml 129,645,348.39 41.38
D A NI 2 NI S &) G s TN | 4 71,559.85 0.02
M 1,241,221.17 0.40
F R FIZ e, 13,141,742.40 4.19
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G ACHIE K B AEATHTEOL, 23,858,356.35 7.61

75 FE O 6,726,720.00 2.15
| 5 EAER . BAEAME BRIk 54,856,042.91 17.51
J SRl 20,167,554.00 6.44
K el 3,399,652.65 1.08
L BT AR 25 Mk 55k 12,774,612.69 4.08
M FHFARE A AR S5 - -
N IKH S FRBEAN 28 He B 7 81,226.14 0.03
o) JE RS AR 55 - -
P HE - )
Q TS TAE - )
R A RE AR R - )
S e - )

&t 273,402,349.53 87.26

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

b B 4 U i

e | REAE JIE B A4 R (k) A prE

fHLE1(%6)

1 300383 FEIRH 1,235,200 16,564,032.00 5.29
2 000858 MR W 204,608 15,550,208.00 4.96
3 601336 BRI 341,800 14,656,384.00 4.68
4 002439 Ja R R 581,400 12,337,308.00 3.94
5 600104 R AEH] 313,400 10,965,866.00 3.50
6 002475 ATIY 479,809 10,814,894.86 3.45
7 002120 BRI By 192,767 10,226,289.35 3.26
8 300271 gAY 566,224 10,010,840.32 3.19
9 000661 KI5 = 43,300 9,859,410.00 3.15
10 002027 PN 996,886 9,540,199.02 3.04
11 603808 B/ VAN 332,100 7,475,571.00 2.39
12 600754 BRVL A 182,000 6,726,720.00 2.15
13 603056 TS 1 241,100 6,603,729.00 2.11
14 002304 PEI B 49,800 6,553,680.00 2.09
15 300532 AR b 370,092 6,465,507.24 2.06
16 600337 ErKE 1,017,100 5,960,206.00 1.90
17 600585 IR K 173,000 5,792,040.00 1.85
18 601012 R R 336,900 5,622,861.00 1.79
19 601939 BWHAT 841,400 5,511,170.00 1.76
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20 002640 5 5% 362,500 5,444,750.00 1.74
21 300017 WA 1 B 467,500 5,006,925.00 1.60
22 603589 (S 70,407 4,326,510.15 1.38
23 002460 = LN 110,150 4,249,587.00 1.36
24 600711 R R TIN |4 468,900 4,234,167.00 1.35
25 600029 T 493,000 4,165,850.00 1.33
26 600438 TH B Ay 602,000 4,153,800.00 1.33
27 600801 HHTKYE 250,400 3,763,512.00 1.20
28 601233 A A 193,940 3,339,646.80 1.07
29 002127 AP LR 344,453 3,234,413.67 1.03
30 002234 ERAN A 273,831 3,170,962.98 1.01
31 600352 WL e 2% 252,100 3,012,595.00 0.96
32 600115 KIS 432,400 2,862,488.00 0.91
33 002832 b 55 69,300 2,564,100.00 0.82
34 002042 T2 336,500 2,503,560.00 0.80
35 300078 NE [y 251,800 2,387,064.00 0.76
36 300396 1 5 T 126,180 2,321,712.00 0.74
37 002368 N Aibe 77,900 2,264,553.00 0.72
38 603515 DAL HE 48,400 2,262,216.00 0.72
39 600667 AR S 306,100 2,252,896.00 0.72
40 600782 HAR R A 400,000 2,232,000.00 0.71
41 000002 Ji A 87,000 2,140,200.00 0.68
42 603877 P 56,600 1,886,478.00 0.60
43 300274 FH 't HL Y 203,710 1,827,278.70 0.58
44 002727 — L 53,072 1,722,186.40 0.55
45 600596 B ey 101,618 1,643,163.06 0.52
46 600867 BUARE 67,600 1,620,372.00 0.52
47 300059 RITWE 120,900 1,593,462.00 0.51
48 601138 Tk B 83,700 1,543,428.00 0.49
49 000063 I R 104,100 1,356,423.00 0.43
50 300618 FEBLERN, 10,000 1,283,400.00 0.41
51 001979 Hrsdea 66,113 1,259,452.65 0.40
52 000961 R B 196,707 1,241,221.17 0.40
53 603387 EEAEY 21,600 1,096,848.00 0.35
54 000547 iR K 140,200 1,094,962.00 0.35
55 603678 KIEHET 37,000 922,040.00 0.29
56 300316 YN 52,370 695,997.30 0.22
57 603369 At 2% 29,100 664,353.00 0.21
58 002456 RRFERHE 38,100 614,553.00 0.20
59 300750 TERAR 7,695 553,732.20 0.18
60 600703 =L 24,600 472,812.00 0.15
61 300287 RIE 41,400 297,666.00 0.09
62 600486 T 3,600 201,348.00 0.06
63 300188 EATEL 9,740 178,242.00 0.06
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64 300377 Ninpics 10,000 135,900.00 0.04
65 603587 H 2 2,442 100,879.02 0.03
66 601330 Sl 4,971 81,226.14 0.03
67 603693 TLIRHTRE 5,384 48,456.00 0.02
68 002396 BB 2,300 47,081.00 0.02
69 002696 AR 2,700 33,183.00 0.01
70 603706 RITHF 1,765 23,103.85 0.01
71 603105 RERHE 3,410 16,470.30 0.01
72 002419 TR 1,000 14,600.00 0.00
73 600845 FEETM 61 1,607.35 0.00

74 HMEFARESTASHERZES)
7.4.1 RIENSHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
5 Ji SR AR JIE B A4 R EN L S DN P A LA
(%)

1 601288 LMV ARAT 65,731,043.00 10.74
2 601336 RS 50,091,880.46 8.18
3 300271 HoF IR A 45,939,227.05 7.50
4 600740 i ELL 44,816,936.85 7.32
5 601988 W E R AT 44,506,418.00 7.27
6 600383 G 43,090,808.13 7.04
7 000858 iR W 40,827,865.08 6.67
8 002146 TR 39,235,982.14 6.41
9 600340 AR 37,511,510.02 6.13
10 300070 KR 37,051,600.04 6.05
11 601939 HWERAT 36,676,936.54 5.99
12 600519 DivMiE e 36,631,184.95 5.98
13 002120 BIE ety 35,106,172.48 5.73
14 600585 HFIEIK IR 33,942,479.18 5.54
15 600985 g EHML 33,213,373.22 5.42
16 600606 S 31,590,908.48 5.16
17 601699 k2R 31,579,198.46 5.16
18 300383 TEH BT 29,977,078.00 4.90
19 002027 Iy AR 29,162,653.07 4.76
20 600030 HEIESR 28,880,477.00 4.72
21 601328 ZIEHAT 28,082,961.00 4.59
22 300339 T AN AR A 28,015,783.93 4.58
23 601818 JERERAT 27,971,248.00 457
24 002573 TEHH L 27,713,655.28 453
25 000776 7 KAES 27,398,389.99 4.47
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26 000932 HESEER 25,886,881.00 4.23
27 601599 JEHE AL 25,515,210.18 417
28 002110 — AR 25,446,381.96 4.16
29 300137 G GIEZN S 25,236,528.14 4.12
30 000488 JEG 2, 25,136,132.14 4.11
31 601318 rh [ S22 24,798,954.99 4.05
32 300203 FokHL 24,436,613.97 3.99
33 601111 Hh ] [ it 24,353,994.98 3.98
34 600029 T 23,809,313.16 3.89
35 002440 8+ By 22,975,133.33 3.75
36 000002 Ji Fla 22,967,222.84 3.75
37 600782 ETR A 22,671,100.00 3.70
38 600048 TRF Hb = 22,423,240.00 3.66
39 600282 RN A 22,166,666.00 3.62
40 300618 FEBLE 21,522,393.91 3.52
41 600028 HEAEL 21,196,584.00 3.46
42 000661 KA = 20,555,383.38 3.36
43 600201 WA 20,255,917.04 3.31
44 002508 ZHR A 20,124,978.19 3.29
45 300113 i X s 19,617,753.16 3.20
46 601003 TN A 18,977,457.33 3.10
47 000001 P ARAT 18,548,080.26 3.03
48 002460 A= N 18,303,706.00 2.99
49 600900 KL 18,292,457.00 2.99
50 601688 HBIRIES 18,013,295.31 2.94
51 000063 G TH 17,963,188.16 2.93
52 300136 (EESGEE 17,942,449.57 2.93
53 600466 B KRR 17,807,071.71 2.91
54 601601 EHE NS 17,616,254.71 2.88
55 600596 B ity 17,151,899.54 2.80
56 300036 8 A 17,118,057.44 2.80
57 000060 WG R 17,085,278.33 2.79
58 002439 A E R 16,982,824.95 2.77
59 600497 Uth 7 B 16,379,258.28 2.68
60 600837 AR 16,116,515.06 2.63
61 600057 IEARE S 16,079,491.30 2.63
62 600569 ZRHAN R 15,880,427.98 2.59
63 002696 H VR A 15,678,337.96 2.56
64 600236 FE e L ) 15,468,499.11 253
65 603365 KEZRY] 15,185,161.98 2.48
66 600104 R 15,126,569.82 2.47
67 002456 KRFERHEL 14,937,151.00 2.44
68 603877 o 14,862,349.46 2.43
69 601985 W E A% 14,754,885.00 241
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70 002279 AF A 14,196,943.90 2.32
71 600661 BEEVE 13,972,123.02 2.28
72 300426 JE AR, 13,702,483.45 2.24
73 001979 LA 13,596,389.13 2.22
74 600352 ANk 13,554,219.20 2.21
75 603605 TSR 13,522,599.16 2.21
76 002640 5 55 13,471,509.00 2.20
77 600188 FEIN L, 13,445,033.61 2.20
78 002458 A2 A 13,225,874.00 2.16
79 603626 B EHE 13,016,734.82 2.13
80 601668 G RRESRE i) 12,972,093.00 2.12
81 000672 UK e 12,921,084.45 2.11
82 601229 ERAT 12,732,874.25 2.08
83 002475 AZIY 12,540,195.48 2.05

T AT RN G % TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KR A4
SRR AR

AR AL 4 T
F5 i ZEARHS, Ji T2 A4 A R 132 A P A EL A
(%)
1 300383 TEH BT 66,228,329.89 10.82
2 601288 FAMVARST 64,998,600.92 10.62
3 600519 GYMERS 62,746,310.15 10.25
4 002120 by gy 59,003,801.63 9.64
5 600740 i ELL 55,284,700.63 9.03
6 601003 NN 1 7 55,157,830.33 9.01
7 000932 HESEER 54,060,151.64 8.83
8 600985 IS EHML 53,537,984.10 8.74
9 601699 S SINEI 50,378,075.05 8.23
10 600782 ETR A 49,560,865.43 8.09
11 601600 A E R, 48,321,803.51 7.89
12 601988 o ERAT 41,503,023.58 6.78
13 600383 G A 40,808,645.52 6.67
14 600340 B AR 40,408,330.84 6.60
15 002440 5]+ By 39,545,464.89 6.46
16 002146 RIS & 38,567,923.23 6.30
17 601939 BWHIT 38,187,027.33 6.24
18 300271 IR A 37,786,519.04 6.17
19 300070 KR 37,052,410.63 6.05
20 603566 LS| 34,190,006.16 5.58
21 601336 R VNI 34,119,385.29 5.57
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22 600138 HHH iR 33,402,259.08 5.46
23 000688 A 33,157,605.96 5.42
24 002110 — AR 32,929,095.05 5.38
25 300203 Bk 32,810,795.06 5.36
26 600606 S 32,184,334.36 5.26
27 300339 TEAERAE 28,732,053.75 4.69
28 600054 T LR 28,611,208.91 4.67
29 600352 ANk 27,765,713.03 453
30 600030 HFEIESR 27,703,620.68 452
31 000717 FRANAA L 27,381,643.33 4.47
32 000776 T KAES 27,068,678.23 4.42
33 000998 [ =y 27,023,599.48 4.41
34 600585 HFIZIK IR 26,625,544.32 4.35
35 002573 B 26,285,767.69 4.29
36 300137 G GIEZN S 25,851,483.99 4.22
37 601328 S IMERAT 25,387,004.80 4.15
38 601818 FeRERAT 25,240,915.00 412
39 601318 rh [ S22 25,199,205.32 4.12
40 000858 i AR W 24,408,919.18 3.99
41 601111 Hh ] [ it 24,030,212.79 3.92
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