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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 B TR Z0 R BBV DR — B

L e LR & TR S AR FR A M DN 45 2R S s 1 XU i B T R St AR A AN o A AL Sl
ERIRV = S

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

ARG RA JORAE BRI 7 S 3 Mg Rl AT, RIS IR R & E TR SR
TEAEARAKFLE LASL T iR Al . AFEERAA MR R GUBME B R ZOREAT AR 455 & AT

& FHRES MRS,
2 28 Tk 46 7T
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6.4.13.4.1.1 F= X K ik O

Az NRMot
AR
1ERA 1-5 4F | 5 4E DL | AR &t
2018 /£ 6 - 30 H
Aok
WATAE 2K 358,749,794.18 - - - 358,749,794.18
i R S 3,193,219.23 - - - 3,193,219.23
B ARIE S 1,000,745.01 - - - 1,000,745.0
T o a % e 2,866,620.30 - 4 1,972,163,474.01 1,975,030,094.31
SR A 4 il gt e 330,000,470.00 - - - 330,000,470.00
SRR - - - 177,476.10 177,476.10
A HR D R - - - 1,779,917.31 1,779,917.31
Ao =San 695,810,848.72 - 4 1,974,120,867.42  2,669,931,716.14
ik
MATIE SR IE H K - - - 51,591,111.39 51,591,111.39
AT ] 3K - - - 3,132,918.85 3,132,918.85
A BN I - - - 3,345,709.52 3,345,709.52
MNATHEE 2 - - - 557,618.25 557,618.25
AT AE 5 5 - - - 7,472,644.99 7,472,644.99
N AE F - - - 18.49 18.49
HoAth A7 £5 - - - 209,708.14 209,708.14
Uiki¥sSa - - - 66,309,729.63 66,309,729.63
F) 2R U B g 1 695,810,848.72 - 4 1,907,811,137.79  2,603,621,986.5]]
EER
1ERA 1-5 4 | 5 4ERL E AR &t
2017412 A 31 H
%
BT 426,527,231.38 - - - 426,527,231.38
i R S 11,808,518.20 - - - 11,808,518.20
B ARIE S 1,107,830.23 - - - 1,107,830.23
T o a R % e - - 4 2,863,064,675.77 2,863,064,675.77
MISCUE S5 F K - - - 71,076,274.94 71,076,274.94
MR R, - - - 77,789.94 77,789.94
A ER D R - - - 1,912,454.81] 1,912,454.81]
HrE R 439,443,579.81 - 4 2,936,131,195.46)  3,375,574,775.27
ik
AT ] 3K - - 4 117,406,606.59 117,406,606.59
A BN I - - 4 4,284,042.05 4,284,042.05
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MATFEE T - - - 714,007.00 714,007.00,
AT AE 5 5 - - 4  6,321,583.98 6,321,583.98
oAt A7 £5 - - - 839,159.24 839,159.24
Uikrysean - - - 129,565,398.86| 129,565,398.86
) 28 % e e 11 439,443,579.81 - 4 2,806,565,796.60  3,246,009,376.41]

T R PR NI G T R~ e, IF G 290058 A 3 3087 E 1 H Bl H 31
Ly LK.

6.4.13.4.1.2 FIZR XK B EBURME AT
AFE4T 2018 4F 6 H 30 HARFFA AR, HIEFFERBRTERE NEIER, Fikhimsl
RIARE X T AT G % =1 T KR

6.4.13.4.2 SN XS
AN IR i <l TR 2 S BOR SR BT RNV SR AR S T A AR BB X . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 FHAH#E XK

At AR A XU 2 4 i 4 PR 4 i LA A SO B B SR 3 4970 K] e T 3 ) 3 R 26 A
(T A A% DR R AR Bl T R AR I B RS o A4 T B BE TR 22 5 B b i sdRAT [l RN 173752 )
(R ZE RS, TR O P FEA A 6 RS SR T B AMUIE S R AT 44 B 5 405 75 L U RP ok = T B i
R BESRUE T 1IE 7 117 1 B I B ) 5

AR FE G R BOR AR SE B 537 e BN, — ARG DL T R ORI S C B L B AR RS, e S Rl
TR EAL B RSN K . FERR T R B R, ARSI R E & S e A ES S AT
FEITVENS AT« 1 G BUR B < TH AT 1 156 46 55 PT RE 5 MRDAE 25 117 37 1 B 2 R 3R R AT BIE A T30
GG AT B EFK )2 BT 328 BB B AR | TR B IR R 1 B B AR AR 2 SR,
S ATRIECBIR SR 2755 T A A [ 4 b R BSOS RFAE , 8 A G I BE =T B LU, B R
W B G . ATEE NG H N E S-S WSO B Ak, XHRBERmg . 55 s . R
HEBATIEIE, RO AT GER LRI I A% KU o

AR B 3 i $5 B A G 1) 40 B B A LA A s XU, o AR B 4 i SRR B o R 4 S 7 I L Y T
60%-95%, frizs. AUIE. Bldr. B iimidy T RM B SCRHIES: 5 2
FoABGIERE TR o 2 & 2 P~ 1 E I EL VS N 0-3%. Bh4h, AFEE IR E&FH NG HX AL S TFFE
(RIIE S A% ST e %, 78 W38 F 2 b B o B4 EAT U FE 6, A04E VaR(Value at Risk)fi 7%

2 30 T1dk 46 U
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DRI A 3 < T s PO PR AE A XS, B T S b g XU i AT R IR AT 1 o

6.4.13.4.3.1 AR KU ML

SRR NRTT

AIAR FAEER
2018 %6 H 30 H 2017 %12 H 31 H
L H i 4 Bt T
R E FEHE R A E FEIHE
Bl (%) il (%)

5o A P — B | 1,972,163,474.01 75.75 | 2,863,064,675.77 88.20
A8 Gy 4 BT P — B A 1R
A G AR T — 5 4 R A vt
TR SR B — BUIEH B
HoAh
&t 1,972,163,474.01 75.75 | 2,863,064,675.77 88.20

6.4.13.4.3.2 FAtA R RURS: O BB 43 BT

iz Bl 4% b i i v LA B Hodth Tl 3570 B AR AN AR
X P G R H 3 4 P VR E
g CRfz: NRMAI)
AH I R A8 5 AR B PN AERE R
43T

201846 A 30 H

201712 H 31 H

Mg b S vE - 5%

Whn# 14,130

W% 18,142

AV Z LA HE T B 5%

/b 2) 14,130

/%) 18,142

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

7.1 MIREEFETAEER

7 BERAGHRE

SRR NRT

i H

RS S
et (%)
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1 RS s 1,972,163,474.01 73.87
Hrp, fR2 1,972,163,474.01 73.87
2 FEHHE - B
3 [ 5 WA 7 #5 2,866,620.30 0.11
Hr, fiik 2,866,620.30 0.11
T SRR - -
4 DIkl L e - -
5 SR ATAE P - -
6 ST N IR G Rl 330,000,470.00 12.36
Horpe SR a] I ) SR B Gl 5 7 - -
7 BATAE S J & &6 1t 361,943,013.41 13.56
8 HoAth 25 T % 7= 2,958,138.42 0.11
9 it 2,669,931,716.14 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
. e . 5 3 4 0 P VA L A
RAG | AT AfhE G e
(%)

A PN S N 14 30,176,000.00 1.16

B P4 16,029,000.00 0.62

C il g b 1,254,622,855.10 48.19

D AN 2 NI S &) G s 1 AN | 4 11,831,559.85 0.45

E e sin4 - B

F R AN, 56,842,000.00 2.18

G AEEIER . ORI EOL 95,750,000.00 3.68

H {E 15 FIE 0l - -

I R ARG B HAR RS 114,903,900.00 4.41

J Rl 156,907,600.00 6.03

K B 57,654,007.40 2.21

L LB A R 95 Al 25 77,139,000.00 2.96

M BLEBIT AN F AR AR 5 25,830,000.00 0.99
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N IKF BB A LBt B 44,286,551.66 1.70
0 JE RS S AR S5 - -
P HE - )
Q DA T A 13,560,000.00 0.52
R AL AR E AR R 16,631,000.00 0.64
S ity - )

&t 1,972,163,474.01 75.75

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NRMIT

i B 4 i

e | REAE JIE B A4 R g (k) A fpE

B 451 (%)

1 300257 vARin)iaiiy 7,300,000 111,617,000.00 4.29
2 600867 BUARE 2,700,000 64,719,000.00 2.49
3 600029 T 7,000,000 59,150,000.00 2.27
4 600066 FIHEE 3,000,000 57,570,000.00 2.21
5 002027 T ARAELE 6,000,000 57,420,000.00 2.21
6 600297 IR E 9,700,000 56,842,000.00 2.18
7 600803 BB A 4,700,000 54,238,000.00 2.08
8 603686 s e 2,200,000 53,768,000.00 2.07
9 000333 EMEEH 1,000,000 52,220,000.00 2.01
10 300261 HEAAL 2 10,800,000 51,732,000.00 1.99
11 600305 T L 5,400,000 49,464,000.00 1.90
12 600048 LRF = 4,000,000 48,800,000.00 1.87
13 600519 DivME e 60,000 43,887,600.00 1.69
14 002159 =PRI 2,300,000 43,424,000.00 1.67
15 600030 HEIES 2,500,000 41,425,000.00 1.59
16 000636 AR 2,550,000 40,494,000.00 1.56
17 300183 R E 2,600,000 39,962,000.00 1.53
18 002126 A 4,000,000 36,080,000.00 1.39
19 600388 YAESINS 2,600,000 33,228,000.00 1.28
20 601336 BRI 770,000 33,017,600.00 1.27
21 002709 RIGH KL 800,000 30,832,000.00 1.18
22 000998 [ eV 1,600,000 30,176,000.00 1.16
23 601398 TRHRAT 5,500,000 29,260,000.00 1.12
24 002206 ] 15 5,800,000 28,942,000.00 1.11
25 603989 AL A 1,287,000 28,918,890.00 1.11
26 600271 fiRAE R 1,100,000 27,797,000.00 1.07
27 601233 Al B A7 1,599,960 27,551,311.20 1.06
28 601288 FMVARAT 8,000,000 27,520,000.00 1.06
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29 601111 Hh ] 3,000,000 26,670,000.00 1.02
30 000895 RO & 1,000,000 26,410,000.00 1.01
31 300012 =M el 4,500,000 25,830,000.00 0.99
32 600705 HT BT A 5,500,000 25,685,000.00 0.99
33 002324 SeRilkss 2,200,000 25,300,000.00 0.97
34 002475 DAY 1,100,000 24,794,000.00 0.95
35 300017 WA 15 B 2,200,000 23,562,000.00 0.90
36 300408 =R 1,000,000 23,500,000.00 0.90
37 601138 Tk & Bk 1,406,134 23,060,597.60 0.89
38 600588 F A 2% 900,000 22,059,000.00 0.85
39 000910 KIWES 1,300,000 21,970,000.00 0.84
40 601996 F A 5,500,000 20,295,000.00 0.78
41 600055 JiRERTT 1,800,000 19,872,000.00 0.76
42 002127 A B LR 2,100,000 19,719,000.00 0.76
43 000063 G TH 1,500,000 19,545,000.00 0.75
44 002191 3 ey 2,300,000 17,181,000.00 0.66
45 002600 A2 R i 3,300,000 17,127,000.00 0.66
46 000703 fHIR AL 1,100,000 16,368,000.00 0.63
47 000937 #rh R 3,900,000 16,029,000.00 0.62
48 002768 ES)SNival 550,000 15,735,500.00 0.60
49 002739 Papr:ih-2 400,000 15,196,000.00 0.58
50 600498 ED @ik 600,000 14,910,000.00 0.57
51 603848 SN 600,000 14,214,000.00 0.55
52 603338 WriLgh 7 300,000 13,920,000.00 0.53
53 002044 F A R 600,000 13,560,000.00 0.52
54 002531 TN R e 3,000,040 13,050,174.00 0.50
55 300326 el 1,300,000 12,766,000.00 0.49
56 300525 RS 600,000 12,630,000.00 0.49
57 600027 e [E R 3,000,000 11,760,000.00 0.45
58 600885 TR AR 392,000 11,728,640.00 0.45
59 600584 KR 600,000 10,164,000.00 0.39
60 600115 KITIas 1,500,000 9,930,000.00 0.38
61 300558 LRz 170,000 9,463,900.00 0.36
62 002410 i Sv 330,000 9,150,900.00 0.35
63 000002 Ji Fla 359,919 8,854,007.40 0.34
64 601515 RIS A 1,056,900 8,159,268.00 0.31
65 300003 REERTT 220,000 8,069,600.00 0.31
66 300568 IR 200,000 7,642,000.00 0.29
67 002153 ARG 260,000 7,540,000.00 0.29
68 603626 BERFHL 500,086 7,271,250.44 0.28
69 002366 =Ry A 501,500 7,151,390.00 0.27
70 600884 A et 300,000 6,630,000.00 0.25
71 600285 i 24 700,000 6,237,000.00 0.24
72 000538 =AY 50,000 5,348,000.00 0.21
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73 600507 PN 500,000 5,345,000.00 0.21
74 300136 (EESGEE 160,000 4,916,800.00 0.19
75 002078 KEE4R 500,000 4,845,000.00 0.19
76 600563 R 80,000 3,959,200.00 0.15
77 002415 T R AR 100,000 3,713,000.00 0.14
78 002507 W 130,000 3,338,400.00 0.13
79 002179 H G 50,000 1,950,000.00 0.07
80 000977 TREME B 80,000 1,908,000.00 0.07
81 300124 CNEAR 50,100 1,644,282.00 0.06
82 000681 P 50,000 1,435,000.00 0.06
83 300661 SEFR Iy 10,000 1,231,500.00 0.05
84 000888 WA L A 88,888 781,325.52 0.03
85 300750 THEEAR 10,261 738,381.56 0.03
86 601330 2 SehI WA 4,971 81,226.14 0.00
87 600501 R R 10,000 74,700.00 0.00
88 603693 TLIRHTRE 5,384 48,456.00 0.00
89 603706 RITHF 1,765 23,103.85 0.00
90 603105 RERHE 3,410 16,470.30 0.00

74 REHABREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EHA: AR

AR AL 4
F5 i 2 AR Ji S8 A4 K AHA BT SEN G P A EL A
(%)
1 600519 wMFE 116,504,850.05 3.59
2 000636 AR 103,798,389.48 3.20
3 600029 R T 101,992,769.80 3.14
4 600030 S IESR 101,634,486.79 3.13
5 601111 HH ] [ 96,084,652.55 2.96
6 600782 ETR A 92,290,093.63 2.84
7 601336 RS 87,011,468.08 2.68
8 600048 RF b= 84,258,091.21 2.60
9 300017 W15 BHEL 70,128,659.11 2.16
10 000001 A RAT 65,202,937.53 2.01
11 600887 BRI AR 64,813,354.86 2.00
12 600066 FIR G 63,872,786.23 1.97
13 600606 S 62,280,562.83 1.92
14 601088 H ] i A 60,485,986.22 1.86
15 000002 J Fta 58,700,329.93 1.81
16 601318 Hh [ 22 58,202,845.06 1.79
17 300261 A 58,103,100.66 1.79
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18 002146 R 56,496,587.46 1.74
19 600388 YRESINE 53,444,131.55 1.65
20 300183 IR 50,071,926.78 1.54

T ATSRN GA 3% TS A e (RS AN IR LSS B 3181, AN B ORAS 5 9 M -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR A4

SRR NRTT

AR AL 4 T
F5 i ZEARHS, Ji 2 A4 A R 132 A P A EL A
(%)
1 601318 Hh S22 203,992,082.81 6.28
2 600519 OMERS) 120,690,358.93 3.72
3 600782 BN 115,946,428.55 3.57
4 601288 LV ARAT 86,192,717.00 2.66
5 600030 S IESR 85,826,982.75 2.64
6 300017 W 1 B 80,990,822.57 2.50
7 600340 B AR 79,357,892.65 2.44
8 601166 Ml HRAT 74,037,461.88 2.28
9 000636 AR 72,312,777.59 2.23
10 601398 TRRAT 67,425,409.55 2.08
11 600048 LRF Hh = 66,306,059.80 2.04
12 000895 R 65,504,002.48 2.02
13 601233 e B A 64,391,580.59 1.98
14 002146 TR & 64,275,884.47 1.98
15 000998 [ YR 63,206,085.00 1.95
16 601088 Hh [ pih A 62,617,035.37 1.93
17 601003 NN 1 7 62,466,273.80 1.92
18 600606 LTSI LE LTIV 62,137,749.12 1.91
19 300408 =AM 61,699,489.15 1.90
20 300136 & 61,125,873.68 1.88

T AT S G S S A e (RS BN IR BLRSCAS B 3181, AN B ORAS 5 9 A

7.4.3 TNBER A S8 RS H R HT N B AR

SRR NRTT

FNBERHI A (RAE) A

3,682,058,545.33

FHBEE O 22D B

4,444,392,123.47

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B E 4% K T2 R AZ e

(A AN TR AR H ) 3151, AFREMRAZ S 2
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75 MREFR RO ROMEFREAS
Eh: AR

i B B A L

75 375 i A RME
(%)
1 EPEies
2 | JUTEHE
3 ERIR
Horr: BURMES R

4 S Alies
5 Al R
6 TSR
7 AT (A A2 #f50) 2,866,620.30 0.11
8 ENZe
9 oAt
10 | &it 2,866,620.30 0.11

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT 148 25 3 R 9 4
GEpAL: ARG

o 3 4 P
5 fFFFARND 7 2R o (5K) A E
B LLBI(%)
1 113504 W AEREfG 28,790 2,866,620.30 0.11

7.7 AR FMME b B HE 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
AEERRERRFFA T RIR.

7.9 SPARAE A FOMME o B B 15HE BB R /NER P B AT A8 BUE S 3R 4
I AR AR AR A BGIE
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7.10 REFRAES BT MBI H LU
7.10.1 #HREPRAE ST HBIEH ARSI

AHe AR IR BB AR I BT

7.10.2 AESER BRI KB FBOR
T

711 A HIAR A ST B E AR5 57 E 5L
7.11.1 A E A S BRBUR

T
7.11.2 MEBIRARESHTE ) E GRS
R FE AR A5 A P A 5
7.11.3 A HAE A SR B BT

I

7.12 BEAGWEIHE

7.12.1 AAREHIN, AEESERE T2 IERER AT BRRA S E TR ER, BRAER
g H BT —E N Z B A TP, AT RIS .

7.12.2 AREESI G MRT T A R, ARSI TR A A R I IR E A R 55
7.12.3 AR HA S IR =1

B ARt
hic] AR S
1 A ORIE 1,000,745.01
2 JSZSCIE F57 FL K
3 JSZMAC ]
4 IV EilDs) 177,476.10
5 ST R 1,779,917.31
6 Hopth SR
7 2
8 oAt
9 &it 2,958,138.42
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7.12.4 FARFEA K40 T H BT BT B 535 A
ARSI AR AR R b T RO I AT 57

7.12.5 FARHI+ 48 B E AR E Z PR B I AU A
ANH AR AR AT+ 4 B SR R AR UE SZ PRI -

8 E&MBHAEAER

8.1 MIARESHIFE N BEAFFAENGH
AL A7

ESEP NS A
FIREE R GIRAEr e NN
FEA NP ()
FL A EI R R
ESRER I ESRER
Et 3] Et 3]
164,301 5,479.50 | 607,573,938.92 67.49% 292,713,453.53 | 32.51%
8.2 HIRELEFEAKMNELANRFEAESHB R
WiH R aas () 7 FE 4 B34 E A5
HEEHNITA M A A4 541,401.50 0.06%
8.3 BiIRELSEEAMMILA BIFA AT HAE S M B & X R H1ER

A FE FRPE BN GBI 95T AR 1Z A e U BRI B XY 0,

ARHe G ) 2 PR A S B R R X 8] 05 0.

9 FBAEESHFZES)

BRT:
REEEAFEAH (20114 12 A 20 H) JE4E4 50480 897,813,564.47
A BA B 5 4 3 A0 984,220,670.17
A A 4 R ) 3 131,747,533.63
P AR R B G S B[R 3 A0 215,680,811.35
AR B SR A B iy A -
AHR A AR I A0 B 900,287,392.45

TE: SRS PR NAD R, S R A 4 B e e A A
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10 EXRHBMHER

10.1 S HHFRHE ARSI
5 WM LIRS AR ARSIl
102 Z&BHA. BEEEEANLNIESTERIHNERANERS)
1. AHR A A A 4 R F N K N A B
2018452 A 13 H, HEEHARAS T (ERESEHARAT ATAMAIEERAL) , H5
BRAE BEEEAE . BB LA S A (B A,
2. AARAEWINAIE ST A E T LS FEE TR A AW
T
103 RESEFEAN, &M=, BEFEESHIFA
SR P TE s BB 4 I | B ST L 55 (VRS o 3025 1P B A B TE 0 A 4 72 VR 1A
10.4 E& 4 ¥ SRuE 13
A B TG 0T SR g
105 REEHITHIIHISTHIESFER
i S DN S N S B S e i W TR WU T 2 T
106 BEA. B ALHERETEANRZEERL I FHEMR
AR IS T TR . HEE A SRS SO S W 3 T TRS RE EAh  2  I
10.7 ZEE& M AUESR A FZE 5 B IR RIE 0
10.7.1 EE&MAER A T3 5 B o T BER R LRSS ATHER
SHUARL: NRTIT
55 =L T &iﬁﬁ#ﬁiﬁiﬁ
" . . — FHI #
IR gfif SEW | B 4 o
L He

*HE

5 SR
JIHRIESF
fr e
R IESF
WIKAESF
RNMAESF
R [ B
TSR
VY F IS
BRTHAIE S
ARy
FHRIESR
GBS
M IE ISR

Rlw(N[Rr|Rr|[RIR|[RP|INM PO |R|[R|~
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W & IS 1 - - - -] -
RN 1 - - - -] -
A IE 1 - - - -] -
B ARIESE 1 - - - -] -
JMIESR 2 - - - - -
& B IR S5 1 - - - - -
N RAESS 1 1,412,404,274.43 |  17.47% 1,287,126.06 | 17.26% | -
05 IEAES 1 992,244,790.11 |  12.27% 904,233.36 | 12.12% | -
MlVAES 1 924,208,148.50 |  11.43% 860,713.70 | 11.54% | -
o 1 691,744,273.58 8.55% 644,226.18 8.64% | -
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