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KA AR, AR Z R AN KU AL A A7 XU

6.4.13.4.1 FIZ K

R 2 JRURGE A i < T LR 2 S0 U (B BRI <V 2 52 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = R B 1 o T /A Vv R S AN e R e P e RN ] g
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR0 3 R SR <5 YA 5 e ) XIS

AR B < ) 5 < BN T8 B0 A < T i M AR AR M i AT A, DR IEI R B AL S A
FAE T o0 Bl AR R AT B

ARIEG R BRI R S = G AR A TR, BIAR S MR K& E T3 B4
TEAEAR KRR EST T TR 2 AR o AT G A A S BURNE 55 7 L EONRAT AR &
B AP IRIE S
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6.4.13.4.1.1 F= X K ik O

Az NRMot
AR
1ERA 1-5 4F 5% AR &t
201846 H 30 H
%
TR 2R 113,401,724.62 - - 4 113,401,724.62
i R S 27,909,289.20 - - 4 27,909,289.20
B ARE S 123,783.21 - - - 123,783.21
T o a R % e - - 4 5,543,967,168.36| 5,543,967,168.36
NS - - - 26,383.87 26,383.87]
wre Rt 141,434,797.03 - 4 5,543,993,552.23 5,685,428,349.26
Uik
MATIE SR 15 H K - - - 29,264,175.22]  29,264,175.22
AT BN I - - - 2,204,946.26 2,204,946.26
MNATHEE B - - - 440,989.24 440,989.24
NASAZ 5 % - - - 2,382,635.26 2,382,635.26
oA 71 52 - - - 10,886,235.14/  10,886,235.14|
Tt - - - 45,178,981.12 45,178,981.12
) 2 AU B B 141,434,797.03 - 4 5,498,814,571.11] 5,640,249,368.14
EER
14PN 1-5 4 54Dk AR &it
2017 %12 A 31 H
ili!:\+
AT 3,136,603.90 - - - 3,136,603.90
s N 36,902.29 - - - 36,902.29
FHARE S 2,099.28 - - - 2,099.28
T o a R % re - 41,766,300.000  197,472,590.46 199,238,890.46
SISCIE S5 F 2K - - - 46,345.26 46,345.26
NS - - - 817.06 817.06
Grr Rt 3,175,605.47 411,766,300.000  197,519,752.78 202,461,658.25
Uik
MATEFE SR - - - 85,786.10 85,786.10)
MNATHEE B - - - 17,157.22 17,157.22
NASAZ 5 % - - - 39,413.79 39,413.79
oA 71 52 - - - 712,200.80 712,200.80,
Tt - - - 854,557.91 854,557.91]
) 2 5% e e 1 3,175,605.47 411,766,300.000  196,665,194.87, 201,607,100.34
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6.4.13.4.1.2 F| 2R KRS ) BB 43 BT
AFe4T 2018 4F 6 A 30 HARRFFE SRR, HIFA RT3 NG AR, HikigH)
RIARE X T AT 4 % P 1l o BRI

6.4.13.4.2 AN KUK
AN IR 2 18 4 b T =L 28 Fe (B 3R SR BN & e R AN 3R AR B T R AR Y s R o A FE 4
(T %8 7 b At UN R TRy, R b T8 B R AN KU

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE R i 2k < i R < i T B 1) 2 0 A BOR SR B 2 R Bk T 3 A SR AN A MLV 3 LAS K
RIS ks R R AR B T A AR D Bl R XURG: o A 3k 4 2 AR THIEZR A2 5 I LT B IBESE oo e P JHC A
PR KUK T BLAMIES R AAT AR B S 208 1 DLBCRF PR U 2, ] BESRIS T IES T 7 4B 1A
it} 2P

AHe e FEORWGE e R Mk, B e Ao MRS (X018 500D ol P 2L Rl B AR A T 2 & i SR 50 B 4L
s EARIE bR AR B o e S BCE AR S BEAT AN B . ARTEAR TR EL, di et ikl Res
D58 4 AR TR Bl A TEM A G . B LR AR IR B S, A i A
T D0 AIVEIRDL 3 < AR I ANB: [l O B it B 00 A L B R SR PR O A5 2R, WA &
BEAT MR AR R, S UIERERR IR 2

A I il i BB A ) PG B AR LA A A ARG . ARG IRBT A S, BT ISR B 1 el
AMETF ST 90%, A BB bR A BuUsi i B S FL A g it i 1) EE I AMIR T E D e 97
(K] 80%. BbAh, AEEEEEEE B NEE H X AL I RE A IR A st e %, € e 2 A oE &
TIER AT UG B2 B, B4 VaR(Value at Risk) i b S5 Al 2 A J < 1] BV AEAN A% XURE, A2 Ih
AR MO XS 2 AT R R AT o

6.4.13.4.3.1 AR KU ML
AL NRTIT

ENEFS AR
2018 £ 6 J 30 H 2017 £ 12 H 31 H
T H E = i e 7
NRAMME FEFE L ARMME T L)
il (%) (%)
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5,543,967,168. 197,472,590.4
Gy M b B8 e — B SRR T 98.29 97.95
36 6
I e ot i e = S 5
T oMMz — e mBiR%
A AT 7= — BUE R BF
HAth
5,543,967,168. 197,472,590.4
ann 98.29 97.95
36 6

6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT

R B Mk 25t bb 3 i v DA A M) oAt T 3778 B AR AN AR
gt re iR H 34 0= i E )
meE (. NIRRT I
i R U AZ B ) A2 2y PN AEREE
/
201846 A 30 H 2017 4 12 A 31 H
g e B vE Tt 5% Whngy 28,170 4N 1,005
MV G L e S v T B 5% /%) 28,170 J/># 1,005

6.4.14 BT EBM & THRR FE UK AR F R

(1) HEEm

MR S . B BL45 5 )R T 2016 4F 12 H 21 HAAG i Fi[2016]140 = (OCT-B#faml fiih
FEIPR A B IR S SRR BCR @A) RUE: (1) SRR R R (2 B B AR R A
A & (5 1) A B R 5 BT A 4 m A3 [l (R 0 i ), AMIEMSORE B (2) IBIANTNTES: L 5

B B RS RSR TR B A R, AR TR R L Q) RE M misE T kA
RIS ERNAAT Y, DALBUE P i BN ER B . EIRBUREH 2016 £ 5 A 1 Higiir

UEAh, ARIEECET . E 5B AR T 2017 45 1 H 6 HAAG I AL[2017]2 5 (RT3 457 i

{EBLECHA 0% v IR 4 7Rl ) Je 2017 4 6 H 30 H AR M BI[2017]56 = (0T B ™ it Ha (B Ao
A RIEEGERD BRUE, TE P WE N E BE i A T R AR R E R STy, i R
SRR, R 3%MAEI RSN (E AL . X B M AE 2018 4F 1 H 1 HATIZ & b v A2 1
ERREAT N, REGNIGEBR, A8 CHGERR, COBEMNRE ™ mE A LG H

U B HEE BN BUAT AR E IR BB A% i o A8 AR 35 A R At AR tH H I SRR 22
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BRI

7.1 HEREEEFHE BN

7 BEAGHRE

SRERA: NIRRT

| i & I
1 B 4% Bt 5,543,967,168.36 97.51
Hrr: SR 5,543,967,168.36 97.51
2 et ; )
3 IF] 7 Wi e 4 - -
Hrp i ; )
B SCRRIESR - -
4 T4 BT ; )
5 S RATAE SR - -
6 TN IR 5 4 i 5 - -
Horbre S 2RI 1) S NGRS 4 ] ]

i
7 BATHAME TS e a1t 141,311,013.82 2.49
8 Hofth % 15053 7 150,167.08 0.00
9 &t 5,685,428,349.26 100.00

7.2 WMEPRZETWHRORERRTAE
7.2.1 FEEFHREATWARBER LS
L@t NRfx

R GRlEs] A fFE R TR E ] (%)
A IR AR 4R - ]
B[R - -
C  |HIs 2,332,486,872.96 41.35
D |HJ). Iy R BOKAE AR - -
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2

125,724,672.24

2.23

HERFIZ A

85,363,823.86

151

AEIE . AT

T @ |m |m

gaFn ol

5 RARH . AEAIE BRI SS

1,829,542,454.91

[

bl

P il

A SRR 55 e 55l

AW TEANSANR 55

42,673,848.00

0.76

KA IR N 3Lt i B

297,709,296.26

5.28

JE RIS BB A R 55l

A

PAFH ST AR

S R AR

196,966,812.72

3.49

»w | |O |v |0 |z |2 |r | X

4,910,467,780.95

87.06

7.2.2 BRBEEHAR BT R BRERRAS

SRR NRTIT

(N}

RIS

R HHE R (%)

A

PN NN O 104

R

il ig

449,601,408.92

R BT0 VR SOKA Rl

SN 4

R ZFE

ALilisk . i EREDLY

I | @ |m m (0| O W

1 FE Ol

5 RARH . RIS S AR RS

183,835,920.61

bl

4

A SRR 55 e 55l

< |r | X

AW TEANSANR 55
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KR PRSI LBt Bl - -
RS . BB HoAh R 5l - )
HE - _
PARMRE S TAE - .
Ak AR E AR R - _

»w | |O |Tv |0 |2

N
Sy
o)

633,437,329.53 11.23

op
:ll-/

7.2 3 MEHREATIL P RIOB BB H R E LTS
T

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

7.3.1 JIREBIE A RIE SEEFFE GINEF R TA BSR4
SRR NRTG

i B4 T
e | REAY JIE SR A4 R (k) VI IED
B B 451 (%)

1 300059 KITME 38,790,601 511,260,121.18 9.06
2 300124 CNEA 9,764,347 320,465,868.54 5.68
3 300408 =M 10,747,639 252,569,516.50 4.48
4 300136 fEYEE 7,869,265 241,822,513.45 4.29
5 300070 2K IR 16,399,662 228,447,291.66 4.05
6 300024 GIREIN 12,227,533 212,759,074.20 3.77
7 300072 =R 8,098,191 188,525,886.48 3.34
8 300017 W15 BHEL 16,012,546 171,494,367.66 3.04
9 300168 JiikAE R 7,495,266 152,903,426.40 2.71
10 300383 FEFRHT 9,450,787 126,735,053.67 2.25
11 300450 TR e 3,685,515 111,449,973.60 1.98
12 300088 KERHE 19,141,385 111,020,033.00 1.97
13 300170 A3HE R 6,665,611 108,249,522.64 1.92
14 300315 H R 25,890,813 108,223,598.34 1.92
15 300433 W ER 4,874,920 102,275,821.60 1.81
16 300418 B4 5,398,266 101,919,262.08 1.81
17 300027 HEiE Lo 16,202,154 99,805,268.64 1.77
18 300251 TZAL I 9,544,356 97,161,544.08 1.72
19 300014 ¢4 R RE 5,128,187 90,256,091.20 1.60
20 300073 E=PAR 5 2,584,795 88,038,117.70 1.56
21 300274 FH 't FLE 9,588,509 86,008,925.73 1.52
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22 300413 PRI 2,249,969 85,363,823.86 1.51
23 300316 YN 6,140,681 81,609,650.49 1.45
24 300287 ARG 11,218,989 80,664,530.91 1.43
25 300033 [ 4151 1,956,437 76,046,706.19 1.35
26 300113 iz PR s 4,365,257 75,999,124.37 1.35
27 300055 JiHA 6,378,226 73,285,816.74 1.30
28 300115 KB 5,634,399 73,078,155.03 1.30
29 300618 FEBLER Y, 562,419 72,180,854.46 1.28
30 300355 SHAR 11,524,460 69,262,004.60 1.23
31 300496 HRRMIIA 2,197,826 64,769,932.22 1.15
32 300098 AR 7,994,462 63,795,806.76 1.13
33 300377 JNinpics 4,421,276 60,085,140.84 1.07
34 300222 YN 3,074,630 57,003,640.20 1.01
35 300053 K LL R 4,832,939 56,062,092.40 0.99
36 300197 BRI 9,765,150 52,438,855.50 0.93
37 300078 NE [y 5,240,125 49,676,385.00 0.88
38 300020 HRYL Ay 4,820,017 45,838,361.67 0.81
39 300699 HEE 1,000,017 45,200,768.40 0.80
40 300083 IR e 9,058,346 43,661,227.72 0.77
41 300085 Rz 3,289,414 42,696,593.72 0.76
42 300676 LSy N 37 440,800 42,673,848.00 0.76
43 300431 XM 2,560,007 38,860,906.26 0.69
44 300134 K& B 3,470,001 31,021,808.94 0.55
45 300146 P A 684,200 11,357,720.00 0.20
46 300317 AR Iy 422,200 5,024,180.00 0.09
47 300090 BB 170,501 1,418,568.32 0.03

7.3.2 BIRBRBRBFEE A A E B ST HE IR R TE B R R 4

SRR NRTIT

E A ReE
F5 | REARR 2L A4 R () ~ A
E LA (%)
1 300003 IR EEST 9,124,375 334,682,075.00 5.93
2 300253 T fid 11,255,339 139,453,650.21 2.47
3 300009 ZRAEY) 6,232,068 114,919,333.92 2.04
4 300038 M2 4,163,440 44,382,270.40 0.79

74 HMEFARESTASHERZES)

7.4.1 RIENSHE RIS T FH 29080HT 20 44 KR A4

SRR NRTT

i ER AR

B SR AT

AR TN

ok AT 4 B
RG] (%6)
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1 300003 IR 321,575,189.48 159.51
2 300253 ER (Y 130,913,112.98 64.93
3 300009 ZRAY) 112,198,397.43 55.65
4 300618 FEBLE 101,388,126.87 50.29
5 300274 FH 't FLE 84,504,423.41 41.92
6 300676 LN 3N 80,117,572.50 39.74
7 300383 TEH B 72,523,479.93 35.97
8 300413 PRI 55,709,590.63 27.63
9 300316 rm B L 50,607,420.25 25.10
10 300115 KAk 47,740,275.08 23.68
11 300136 (GESGEE 43,544,854.57 21.60
12 300038 MR 43,286,326.40 21.47
13 300072 =s $787S 38,627,175.25 19.16
14 300059 KT E 33,014,181.20 16.38
15 300134 KEFHE 30,286,771.56 15.02
16 300073 YF R 29,279,744.91 14.52
17 300699 HEE 26,568,657.60 13.18
18 300431 XM 24,279,203.64 12.04
19 300113 I PR s 17,957,386.24 8.91
20 300070 2K IR 15,750,767.14 7.81
21 300496 HRMIIA 14,932,164.27 7.41
22 300124 CNER 14,251,556.93 7.07
23 300408 =AM 13,458,456.97 6.68
24 300077 EES N 13,208,761.63 6.55
25 300033 [ 4151 11,630,468.64 5.77
26 300207 JoRHE 3 11,432,265.42 5.67
27 300168 JiifE R 11,301,181.00 5.61
28 300251 oLk AL 1t 10,584,917.88 5.25
29 300377 S 9,981,312.00 4.95
30 300055 JiFkik 9,650,299.27 4.79
31 300083 IR e 9,497,373.04 4.71
32 300450 SRR 9,115,290.69 452
33 300024 GIREIN 9,113,069.87 452
34 300053 K LL AR 8,780,158.20 4.36
35 300315 H R 8,345,792.51 4.14
36 300017 WA 1 B 8,285,063.87 4.11
37 300088 KERHE 8,204,210.55 4.07
38 300078 NE S 7,545,518.20 3.74
39 300027 M 2R 7,127,461.32 3.54
40 300355 FHAER 6,955,213.00 3.45
41 300144 R E 6,824,953.02 3.39
42 300216 T ZGtL 5,952,814.40 2.95
43 300418 B4 4,660,321.57 2.31
44 300433 W R 4,389,585.14 2.18
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| 45

300014

2

4,130,255.96

| 2.05 |

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

SRERA: NIRRT

o e w2 el A T BB 4 B
5 Ji ZE AR Ji A4 R A RS A L] (%)
1 300144 IR 174,356,911.72 86.48
2 300077 EES N 67,850,458.21 33.65
3 300207 JRHE 3K 67,791,341.90 33.63
4 300124 CNEAR 67,732,834.66 33.60
5 300253 T 51,404,874.60 25.50
6 300699 JE IR 29,882,961.86 14.82
7 300024 IR IN 28,627,720.70 14.20
8 300408 =3R4 28,061,101.38 13.92
9 300459 &Rt 27,301,238.36 13.54
10 300136 fEYEE 23,746,418.54 11.78
11 300075 P g il 22,338,352.08 11.08
12 300433 W B R 21,436,398.09 10.63
13 300017 WA 1 B 20,374,966.02 10.11
14 300170 WAHEE 18,112,682.39 8.98
15 300088 KERHE 17,102,372.23 8.48
16 300222 e 16,478,805.84 8.17
17 300037 B 16,460,972.48 8.16
18 300059 KT E 14,138,414.41 7.01
19 300216 T L ZgHL 13,449,604.33 6.67
20 300053 KK LL AR 13,420,171.21 6.66
21 300055 JifRik 13,417,412.61 6.66
22 300014 ¢4 RE 13,309,689.19 6.60
23 300027 T Lo 12,462,097.48 6.18
24 300676 LN 37N 12,403,342.76 6.15
25 300618 FEBLEN 12,085,692.20 5.99
26 300418 B g 12,017,949.00 5.96
27 300316 B AL 11,914,497.10 5.91
28 300450 e 11,443,861.29 5.68
29 300355 FHAER 11,347,031.37 5.63
30 300168 TG R 11,053,142.36 5.48
31 300020 YA 10,630,424.00 5.27
32 300377 S 10,584,217.44 5.25
33 300070 2K IR 10,519,214.39 5.22
34 300072 =X S7NVR 9,996,191.30 4.96
35 300251 TLAL I 8,901,750.48 4.42
36 300085 R 8,351,873.00 4.14
37 300033 [ 4151 7,443,259.90 3.69
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38 300315 H R 7,275,734.60 3.61
39 300078 BOE R 6,355,275.00 3.15
40 300073 YR 6,268,866.00 3.11
41 300098 % 5,780,083.95 2.87
42 300274 FH 't FLE 5,645,524.51 2.80
43 300287 KRG 5,541,737.00 2.75
44 300083 kR e 4,489,381.94 2.23

7.4.3 TNBER)RA SR B BRER RN S
Gas, AR

SEANBEEERI A (RAS) i 1,616,875,912.42
SEHRERRN (3E) B 997,661,222.65

7.5 MRS AR BSFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SEMME oy B S 3715 B BB R/NER P B AT 148 25 3 3R 9 4
AIE AR RRFFA R

7.7 IR FMME b B FHE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
ARG ARG AR RFFA ST 2R AT

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 FREARA T SHH KB B Re A1 20 B 4

ARSI AR T AR FFAT AR 1B

7.10.2 FESBHEBIGHR KT BOR

ARG ARG IR GRG0 AAR GBI, AT EoRARYE )RS B N, B
EMORMEAEEHEK, ARSI TR BORECR £ ER ARG S S iE R bt
Erap
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AR G AEAT AR I BB, K@ X HIE SR T A L i is AT B imt st R4 & hea i

T RE R A R S A Al AE AT
AR G BENCRE T8 70 75 FE AR I B A et 1« sl B XU RG RF AL
VETHREAT R, DARRRBE BT & B A XU o

LB RCE . AR,

PRI 2 BB BRI BT A B B SRS S5 A UE 1Y), AT 2 I R A E AT

711 A HIAR AR RS TR B E AR5 57 E 5L
7.11.1 A E A S BRBOR

RIEAIL GG AR, RS AR TE G
7.11.2 REHARAZE ST B B GO S SR 25 B 48

AREE G AR WK R FA E 1R
7.11.3 A HAE A S B BT

T

7.12 BFAEEREME

7.02.1 AREHIA, AEEEHGR T AU R RAT EARBCA SR E SIS R AR, A R

T g H AT — E N 2B ATHEDT. AT L.

7.12.2 RIEGHB AT AR, AR Tl 2 e & R RS S R 2 SN ISR

7.12.3 FAAR A TRBE 74 FR
Bfr: KNRMIS

75 475 £

1 A PRIE S 123,783.21

2 I WACAIE 25 175 R K

3 Ivhgiieil

4 IVl @ilDs) 26,383.87

5 T2 AT R

6 HoAt B2

7 54 2 H

8 FoAt

9 At 150,167.08
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7.12.4 BIRFER HAE TR BN R R A5 27 B 40

ARSI AR AR R b T RO I AT 57

7.12.5 BIRFET+ B E ARSI 32 PR L5

7.12.5.1 BARIGEBF AT+ BE P AAETEZ RS EI B

SRR NRTT

WIEZRE N | SRS | RIEZIRER
e % AN Ji% 22 44 7
N RE HE LA (%) i
1 300072 = RIAME 188,525,886.48 3.34 | EKHEIFM

7.12.5.2 BRBURAR B T T4 B P AFAETUE Z R B LA DL RA
AT AR AR B T2 BB AR B AN A7 AR 52 R DL

7.12.6 HRAAIRE ERIEARSCTRHR I
Teo

8 E&MBRAEAER

8.1 MIARESHIFE N HEFFANGH

Grasafr: A

FE Ndi#
‘ ‘ P IR AR e e N &
ESXEDNIAE ((a))
L 7 R A 7 R A
ES SRl ESEER ]
e 43 Et 45
67,642 141,580.45 | 3,754,988,476.00 39.21% | 5,821,796,637.00 60.79%
8.2 XK EHESHWTLFAA
F5 FrE NZK A () b7 T R A EL ]
1 rh [N 5 RS B 4 FR A ] 311,000,200.00 3.23%
) %Zi?ﬁi':ﬁ—qﬂ%ﬂﬁ—*%ﬂ%ﬁ#ﬁ@m 1654 065.400.00 L60%
fE ]
3 r N5 PRI B4 PR A ] 151,154,600.00 1.57%
WP E RS (BERD A 133,334,500.00 1.38%
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e NFFARIS B B R A 5] — JTRE PRI 7 119,746,700.00 1.24%
A TR G I ERF R i A F 118,000,000.00 1.22%
5 4 N INF] — A5 — 3

. fEA%A%%@%%%@Aﬁ fe 4 — 116,453,600.00 121%
TR A
A R AR SR A F A SR — R

8 91,402,300.00 0.95%
[ T R AR AT A PR ) ’
HRAETE & WA — TRAAT — R 8 AR .

9 b0 HRAT 79,741,043.00 0.83%
S[Z 7 “AJ'L/\ /\ﬁ_ é _jﬁ%

10 ;if%%&hhﬁ@Aj feg — i@ 76.746.267.00 0.80%
VA HH

8.3 MIAESEHAKMLNRFFAELFTFRAEE AT EXFKHESR

ANFEPE BN R FEGRB T 1T AR Z AR S HE =

ARHe G ) 2 PR AL S B R R X )08 0.

9 FBAEES M)

%R X AN 0,

ALy

FeAFAEH (2016 4 6 H 30 H) e a4
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