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EER
1ERA 1-5 4 | 5L E AR &t
2017 %12 A 31 H

wre
AT 19,244,179.88 - - - 19,244,179.88
= D R 2,729,611.84 - - - 2,729,611.84
B ARES 296,640.29 - - - 296,640.29
e - - - 184,143,106.88 184,143,106.88
MIRGIEFRTE H 2K - - - 6,072,102.38 6,072,102.38
NS - - - 5,014.21 5,014.21]
I AT R D 3R - - - 141,325.99 141,325.99
wre Rt 22,270,432.01 - - 190,361,549.46 212,631,981.47

A5t
MNATHEFE H K - - 4 4,997,244.03 4,997,244.03
A ] 2R - - 4 264,733.16 264,733.16
A A N i T - - - 261,097.00 261,097.00
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MNATFEE 7 - - - 43,516.16 43,516.16
NATAE 5 % - - 4 1,673,191.66 1,673,191.66
HoAh A7 £57 - - - 355,500.43 355,500.43
Uil Gigseay - - - 7,595,282.44 7,595,282.44
| U B 22,270,432.01 - 4 182,766,267.02  205,036,699.03

P R TR ARIE G B SR A S, IR A LB ORI AT E O H SR B0 H
P LIS,

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 HAtH#E XU

LA AR A% XU, 2 41 i <5 P 455 < i T P 2 S B BOR SR B <57 B BRI ok i 3 M) 2R A AN 22 DL AR
(T S R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 58 & i b T sl AT 1) R 17 352 5
(R BEEEAN T S5, TR I 1 A ks IR AR T BAMUE S R AT A B B 485 75 SRR ok S T B

BERYETHIE 27 7 37 REAA I B B B

AREES A S T ATEM R B A A i R e, SR A BT R Sl R TR AR S
TR RE RN, e S E B THRPIE. T MrkfE bl L4l X E
PR, Gl R WA GRS BUR 0T, S SRR I Is TGN, M B E A S

FERIPE s RS BANIESR B E PRI AT SE BT, AT O R <R TR 20 E VI T R 5B i A AT %
Bt AFEGHFEGE N E WSS BN B, SRS B EE . R AT
BIE, SRESIR AT RE R A K T 74 i XK -

B $ B A ) A A B AR AR AN A XU, . AR FE G BB L4 P IR S0 LU A ik 4 i
FEH) 60%-95%, fiiZF. BUIE. M. TR LEMBE 7 SCRAIESR N 5%-40%. IhAh, AREE A
SR NAE U AR G B R (AR SR A S e e, B3 P 22 b s 7 v Bk 0 AT R
4 VaR(Value at Risk)F5 Fr 55 Al 184 5k <5 1l FROVER FE A b XU, B I T S bso UG R AT PR R A%
il

131
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6.4.13.4.3.1 FHAbm#E RO

SRRAL: NIRRT

AHIAR
2018 46 H 30 H

FEEER

2017 %12 H 31 H

i H

EE S 4
FAFHE
%l (%)

N fetE

ik ik G Y
FRRE
Bl (%)

134,682,602.37

82.47

184,143,106.88

89.81

firte

RLBE 7 — BUIEI BT

HAt

#it

134,682,602.37

82.47

184,143,106.88

89.81

6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT

TRk

ool B b Ak v DLAR R oA T 37 2 B AR AR

ar i

FH R AU 28 5 f) 22 3

Xt B AR H AR e B HE
Al G NG

ZIS PN
2018 46 H 30 H

FHEER
2017412 31 H

2. WL BIEHE ETT 5%

% 1,038

WnZy 1,017

1. MG b FEHE T F% 5%

/021,038

/b2y 1,017

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

Teo

7.1 HEREEEFHE BN

7 BEAEGHRE

SRERA: NIRRT

JP5 | BiH & b A S B I ELAE] (%)
1 R4 134,682,602.37 75.14
Hope R 134,682,602.37 75.14

2 BeHn - .
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3 [#] 7 WA 2 5 T - .
Hdr. ik - .
RrESCFRIESR - .

4 REERHE - .

5 SRbATAE P - .

6 SEN IR G Rl - .
o SR A I ) SN R B 4 il % 7 - .

7 AT HFM G H &M & 61 42,963,902.20 23.97

8 HoAth 25 T % 7= 1,607,441.62 0.90

9 &t 179,253,946.19 100.00

7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
s . He eGP L
A | AT A G | TR (;)%ﬁ 5

A PN S N 14 1,590,003.48 0.97
KR 3,362,680.00 2.06

C il g b 72,234,577.95 44.23

D A NI NI S &) G s AN | 4 71,559.85 0.04

E 0 5,804,398.63 3.55

F R AT 2,403,284.70 1.47

G TiHIEH . A HEEOL 5,637,375.00 345

H {E 15 FIE ol - -

I AL ARG B R AR S 28,959,594.12 17.73

J SRt 6,652,876.00 4.07

K SRR 3,868,976.00 2.37

L AL BT RN RE 45 IR 45k 4,016,050.50 2.46

M BE2EF 5N F AR 55k - -

N IKF L PRESR S Lt i B 81,226.14 0.05

0 FEE RS EFEAHAD AR - -

P HE - -

Q PA IS T AR - -
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R A RE A R - B}
S ZEE - N
&1t 134,682,602.37 82.47

7.3 IR FMME b EE B FHE AR/ N B BT B R R A 4

SRR NRTT

o HE 4 U R HE
P Jie S AR, Ji% S 24 PR HE(K) VI AKIED
EeA51 (96)

1 300383 FTEFRHT 648,200 8,692,362.00 5.32
2 000858 iR W 106,500 8,094,000.00 4.96
3 002439 Ja BB 314,000 6,663,080.00 4.08
4 600585 HFIZIK IR 178,600 5,979,528.00 3.66
5 000961 R 919,873 5,804,398.63 3.55
6 600801 1K TE 372,600 5,600,178.00 3.43
7 600104 IREEH 159,600 5,584,404.00 3.42
8 600596 B ey 299,141 4,837,109.97 2.96
9 601398 TRHRAT 896,700 4,770,444.00 2.92
10 002027 I3 AL 419,650 4,016,050.50 2.46
11 300271 HeF B A 218,689 3,866,421.52 2.37
12 000932 HESE N 454,500 3,863,250.00 2.37
13 300532 4K H by 221,000 3,860,870.00 2.36
14 600352 AN 305,900 3,655,505.00 2.24
15 601012 et B iz 3 210,400 3,511,576.00 2.15
16 600782 BNy 594,529 3,317,471.82 2.03
17 300017 W 15 R 306,200 3,279,402.00 2.01
18 603808 B/ VAN 138,149 3,109,733.99 1.90
19 002120 FRIA A 56,700 3,007,935.00 1.84
20 603056 TR A7 96,000 2,629,440.00 1.61
21 001979 (AN A 117,920 2,246,376.00 1.38
22 600711 BT 245,600 2,217,768.00 1.36
23 600438 SGENA gy 314,800 2,172,120.00 1.33
24 601336 BRI 43,900 1,882,432.00 1.15
25 002460 Ergz i 47,050 1,815,189.00 1.11
26 601233 ] B AR 102,900 1,771,938.00 1.08
27 300274 FH 6 LI 197,100 1,767,987.00 1.08
28 000338 MBS 1y 185,500 1,623,125.00 0.99
29 600048 TR = 133,000 1,622,600.00 0.99
30 002234 0 B 137,306 1,590,003.48 0.97
31 002366 ERELAEN 110,200 1,571,452.00 0.96
32 300078 AR 130,100 1,233,348.00 0.76
33 300396 1 Fify PRI 65,500 1,205,200.00 0.74
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34 002368 N 40,900 1,188,963.00 0.73
35 600667 IRAR S 160,000 1,177,600.00 0.72
36 002640 e il 76,614 1,150,742.28 0.70
37 600188 FE I, 87,800 1,144,912.00 0.70
38 600486 BT 16,800 939,624.00 0.58
39 002727 — L 27,900 905,355.00 0.55
40 300059 KT E 63,200 832,976.00 0.51
41 000651 & A 17,600 829,840.00 0.51
42 603515 ¥ AL HEL B 17,700 827,298.00 0.51
43 603877 KT 24,400 813,252.00 0.50
44 601138 Tk B 43,800 807,672.00 0.49
45 002042 MBI 107,400 799,056.00 0.49
46 002832 E=F IpEs 21,570 798,090.00 0.49
47 002475 LG 31,900 719,026.00 0.44
48 000063 2 54,400 708,832.00 0.43
49 000547 iR K e 83,900 655,259.00 0.40
50 603387 FEEAY) 11,400 578,892.00 0.35
51 603678 DSEL 19,400 483,448.00 0.30
52 300316 A B L 27,943 371,362.47 0.23
53 600337 ERKE 59,247 347,187.42 0.21
54 002456 KRFERHE 20,700 333,891.00 0.20
55 600845 FAZ A 9,976 262,867.60 0.16
56 600703 =k 12,534 240,903.48 0.15
57 300750 TR AR 3,206 230,703.76 0.14
58 300287 KNG 18,800 135,172.00 0.08
59 603369 At 2% 4,300 98,169.00 0.06
60 300377 FAinpics 7,000 95,130.00 0.06
61 300188 E AR 4,500 82,350.00 0.05
62 601330 shtash 7 4,971 81,226.14 0.05
63 603587 HoZ I 1,436 59,321.16 0.04
64 603693 TL75 BT RE 5,384 48,456.00 0.03
65 002396 B M Hik 1,600 32,752.00 0.02
66 603706 KITHF 1,765 23,103.85 0.01
67 603105 O RERHEE 3,410 16,470.30 0.01

74 HMEFARESTHASHERZES)
7.4.1 RIENSHE RIS T FH 29080HT 20 44 KR A4

SRR NRTT

AT 6 B
5 B SR AR B SR AR AR RN S FEFE
(%)
1 601398 TRHRAT 29,425,961.98 14.35
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2 601336 RS 25,938,084.55 12.65
3 600383 G HAE A 25,207,158.00 12.29
4 601288 FMVARAT 23,786,521.00 11.60
5 000858 T R W 23,593,451.97 11.51
6 300271 gAY 21,455,491.02 10.46
7 002146 TR 20,326,238.00 9.91
8 601988 W ERAT 19,172,850.00 9.35
9 600585 HIZEIK e 18,199,440.12 8.88
10 600740 i ELL 17,765,116.24 8.66
11 000932 TSNk 17,485,778.00 8.53
12 600519 DivME e 17,282,239.30 8.43
13 300070 KR 16,982,734.69 8.28
14 002120 FIE ey 16,501,951.60 8.05
15 600048 TRF Hb = 16,255,505.20 7.93
16 600340 B AR 16,194,171.65 7.90
17 600030 S IESR 15,947,294.50 7.78
18 002110 =X b 15,736,938.91 7.68
19 300383 FEIHT 15,157,515.00 7.39
20 300339 TEAEAE 13,942,112.01 6.80
21 601328 LIBRAT 13,822,351.00 6.74
22 600596 B o 13,402,454.94 6.54
23 601699 i 7S NI 13,005,963.00 6.34
24 000961 e 12,733,499.73 6.21
25 002027 T ARAELE 12,577,420.00 6.13
26 600900 KL 11,787,230.00 5.75
27 601818 FeRKERAT 11,740,704.06 5.73
28 600028 HEHL 11,727,224.04 5.72
29 001979 LA 11,653,075.21 5.68
30 600985 TR 11,653,065.14 5.68
31 000002 Ji A 11,557,706.34 5.64
32 300137 PGl EZ N 11,505,417.55 5.61
33 601599 JEHE AL 11,344,582.00 5.53
34 000488 JEG 2, 11,248,386.42 5.49
35 000776 I RAESF 10,954,013.27 5.34
36 601318 Hh [ 22 10,149,021.63 4.95
37 600606 LTSI LE T 10,067,255.67 491
38 300203 FRHE 10,030,537.24 4.89
39 600282 RN A 9,861,768.55 4.81
40 601003 NP 1 73 9,693,582.05 4.73
41 601601 HH ] R PR 9,596,235.36 4.68
42 600782 k)i a i 9,381,954.00 458
43 002573 BRI 9,352,963.82 4.56
44 600201 WA 9,339,287.40 455
45 300113 iz X s 9,118,695.16 4.45
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46 600188 FEMN 8,938,054.84 4.36
47 002439 Ja R R 8,827,417.00 431
48 300618 FEBLE 8,796,306.69 4.29
49 601111 Hh ] 8,792,860.76 4.29
50 002508 ZHR A 8,687,454.50 4.24
51 600352 WL e g% 8,533,066.00 4.16
52 002460 EREE Y 8,495,568.17 4.14
53 600029 T 8,423,483.90 4.11
54 600801 HHTKYE 8,195,878.50 4.00
55 601688 HEFRIAE S 8,173,967.31 3.99
56 002440 ]+ Ry 8,052,124.13 3.93
57 000825 KENAES 8,045,074.34 3.92
58 300136 (GESGEE 8,005,284.72 3.90
59 600466 W KRR 7,969,473.00 3.89
60 000060 W8 T 7,790,143.43 3.80
61 000725 WRTT A 7,761,958.00 3.79
62 600236 (ESEAW)| 7,723,043.83 3.77
63 601899 N4 7,712,529.00 3.76
64 300036 i P A 7,659,966.44 3.74
65 002696 AR 7,418,835.97 3.62
66 600104 R 7,358,252.20 3.59
67 600057 JR TR I5 7,348,691.49 3.58
68 600711 B 7,007,770.69 3.42
69 603365 KEZRY] 6,891,634.43 3.36
70 603626 BERRHL 6,753,378.32 3.29
71 002456 RRFERHE 6,534,560.00 3.19
72 000063 G TH 6,531,459.00 3.19
73 000672 UK e 6,529,100.00 3.18
74 002279 AL A 6,488,057.90 3.16
75 601985 W E A% 6,298,532.00 3.07
76 300426 JE RS AR 6,246,691.50 3.05
77 600661 B 6,225,298.59 3.04
78 600581 J\—HNEk 6,061,810.00 2.96
79 603605 TSR A 6,050,870.00 2.95
80 300170 WAHEE 6,027,469.65 2.94
81 601233 Al B A7 5,972,446.41 2.91
82 600569 ZRHAN R 5,943,901.00 2.90
83 002458 an AR 5,799,625.00 2.83
84 002081 G W W 5,736,382.93 2.80
85 601225 B P IR, 5,585,584.85 2.72
86 601668 Hh B 5,508,007.00 2.69
87 600990 VY ] 5,478,118.62 2.67
88 603877 o 5,477,554.20 2.67
89 300027 HEE b o 5,365,919.60 2.62
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90 002640 e il 5,337,878.68 2.60
91 002304 EI By 5,319,186.00 2.59
92 002661 o B T, 5,308,760.70 2.59
93 002127 A B L RS 5,260,139.75 2.57
94 000688 34, 5,233,110.00 2.55
95 000001 P HRAT 5,148,943.62 2.51
96 002311 KM 5,032,852.22 2.45
97 000034 KoM KR 5,012,450.58 2.44
98 600376 RN 4,862,178.25 2.37
99 601229 AT 4,711,242.90 2.30
100 600623 HEHEE 4,594,736.00 2.24
101 603808 A 4,462,535.08 2.18
102 002368 KA Sy 4,411,385.63 2.15
103 600809 ULy 7 739 4,295,031.00 2.09
104 000661 KB 4,262,436.00 2.08
105 600754 VTR 4,226,741.66 2.06
106 600270 HME K 4,219,044.20 2.06

TE s AT RN A 4 TS e i RS BN AR LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH W HIRIES R FE 29500 20 4 KRR R4
EEh: AR

AR AL 4
F5 i ZEARHS, Ji% S A PR A R 132 A P A EL A
(%)
1 000932 HESE R 29,602,210.41 14.44
2 601288 LV ERAT 29,384,938.00 14.33
3 002120 FIE By 24,846,938.14 12.12
4 600383 G HE A 24,297,168.61 11.85
5 600740 i Fa Lk 23,944,891.51 11.68
6 601336 RS 23,559,961.16 11.49
7 601398 TRRAT 22,826,435.26 11.13
8 601699 S SINEI 21,255,134.77 10.37
9 600985 TR 20,373,753.40 9.94
10 002146 TR 20,116,603.58 9.81
11 600782 HAR I A 20,072,311.93 9.79
12 300383 FEIRHTN 19,043,893.97 9.29
13 300271 gAY 18,535,540.68 9.04
14 002110 =X b 18,479,768.53 9.01
15 601003 NN 1 7 18,067,504.19 8.81
16 601988 W ERAT 17,877,890.77 8.72
17 600340 B AR 17,331,727.29 8.45
18 600519 DivMiE e 17,121,189.54 8.35
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19 300070 KR 16,927,285.61 8.26
20 600030 S IESR 15,196,875.25 7.41
21 000858 T R W 15,008,137.80 7.32
22 300339 T AN AR A 14,269,045.84 6.96
23 000717 FRAN A L 14,201,840.32 6.93
24 002440 ]+ By 13,885,782.79 6.77
25 600048 LRF = 13,787,815.54 6.72
26 300203 BHRHL 13,699,580.07 6.68
27 000688 BRI 13,576,942.80 6.62
28 601328 LIBARAT 12,525,828.60 6.11
29 600900 KL 11,792,083.50 5.75
30 300137 G GIEZN S 11,767,284.51 5.74
31 600028 HEAEL 11,725,567.06 5.72
32 600585 HFIEIK IR 11,114,392.03 5.42
33 601600 Hh E £R L 11,081,835.00 5.40
34 000776 T KAES 10,822,820.41 5.28
35 600352 ANk 10,747,635.23 5.24
36 000488 JEG 2R, 10,712,896.69 5.22
37 601599 JEHE AL 10,640,147.11 5.19
38 000002 Ji A 10,576,455.70 5.16
39 601818 HRERAT 10,476,037.00 5.11
40 600606 S 10,395,892.00 5.07
41 601318 Hh [ 22 10,251,439.00 5.00
42 600054 T 1 i E 9,545,294.08 4.66
43 603566 LS| 9,379,968.77 457
44 601601 EEIE NS 9,342,995.00 4.56
45 002027 AR 9,094,441.30 4.44
46 002508 ZHR AR 9,042,449.32 4.41
47 600282 R iay 9,036,883.02 4.41
48 002573 BRI 8,943,457.84 4.36
49 600138 Hife 8,924,829.93 4.35
50 601111 Hh ] [ it 8,750,816.96 4.27
51 300113 I X s 8,714,774.26 4.25
52 300136 fEYEE 8,643,828.40 4.22
53 600029 F T 8,462,484.00 4.13
54 600201 LA 8,394,272.38 4.09
55 600188 FEM 8,379,081.26 4.09
56 300036 i B A A 8,361,416.72 4.08
57 600596 B ey 8,240,077.09 4.02
58 300618 FEBLE 8,071,658.76 3.94
59 600466 WK 8,023,894.90 3.91
60 600497 Uth 7 B 7,959,116.21 3.88
61 001979 Hradea 7,944,144.53 3.87
62 000825 KNGS 7,837,808.00 3.82
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63 601899 Kenlk 7,762,080.00 3.79
64 000725 WRTT A 7,713,440.99 3.76
65 601688 RIS 7,526,394.00 3.67
66 600236 FE e L ) 7,497,217.97 3.66
67 603626 BEAREHEL 7,341,603.00 3.58
68 600057 21505 7,292,265.12 3.56
69 603365 KE XY 7,189,026.17 351
70 002279 AL 7,019,843.91 3.42
71 002696 AR 6,965,709.29 3.40
72 000060 WG R 6,801,927.34 3.32
73 600581 J\—HNEk 6,450,209.00 3.15
74 600569 2 FHAN R 6,395,235.97 3.12
75 000961 W 6,316,996.78 3.08
76 600661 BEEVE 6,298,914.87 3.07
77 000703 H %A 6,261,519.97 3.05
78 002456 RRFERHE 6,113,909.86 2.98
79 300170 WAE R 6,099,388.00 2.97
80 002458 A R 6,062,528.07 2.96
81 000672 K 5,938,921.35 2.90
82 601225 Sty a4 5,874,745.37 2.87
83 600388 PAEEINS 5,855,893.00 2.86
84 300426 JE RS 5,849,813.11 2.85
85 603605 HIERE 5,787,199.90 2.82
86 600990 VY ] 5,769,451.08 2.81
87 002081 G W W 5,667,291.07 2.76
88 000063 PIEH 5,657,418.88 2.76
89 601668 Hh [ 2 AR 5,585,508.00 2.72
90 002661 o, B T, 5,577,487.34 2.72
91 601985 W E A% 5,560,921.30 2.71
92 002460 R 5,542,671.74 2.70
93 000001 P HRAT 5,516,574.20 2.69
94 002311 KM 5,284,304.32 2.58
95 300027 iR b o 5,227,797.99 2.55
96 002304 FEIT B A 5,114,002.00 2.49
97 002127 A B LR 4,948,114.45 2.41
98 600623 e AR 4,801,690.95 2.34
99 600376 A 4,733,788.14 2.31
100 601229 AT 4,622,608.50 2.25
101 601233 Al B A7 4,595,224.90 2.24
102 603877 N 4,370,355.37 2.13
103 600270 HME K 4,295,224.00 2.09
104 600754 BV A 4,141,195.00 2.02

TE e AT S A S H S RS e RS BN AR LRSS ) 3181, AN A ORAE 5 9 A
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7.4.3 TNBERH A B8 R S B R N B AT
SEA: AR

SENBEEERIRA (RAS) S 1,383,928,856.38
SEHRERRN (3E) B 1,420,763,331.09

T ATSRNBERR A (BRAD) SAT A S BER AR (RRAZD) A 28 4% SR S A & 4
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FASFREAS
AIE AR R ARFFA 557

7.6 AR IE A SOYME b 2 B 715E bR NEEFF R0 T2 R 450 B A
AIE AR WRARFFA 557

7.7 BRI A 5 EE R FHE LR B BTR B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BN LA R &R R T A
AEERRERRFFA T RIE.

7.9 SPARAE A FOMME o B B 15HE BB R /NER R B AT A8 BUUES 3R 4
I AR AR R FFABGIE

7.10 MEHREEEBRBBRAP R 7 1E R DA
7.10.1 FREARA T SHH KB B Re A1 20 B 4

ARH AR AT BB B 0

7.10.2 AESER BRI BOR
T

711 REHREEEB R B E GUH R S B B
7.11.1 A E A S BORBUR

Teo
7.11.2 REHARAEGEIE B0 B GUH SR SRR 25 B 48
AT AR AT BB G B
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7.11.3 A E A B
T
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