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NE]EHERR I E TS G B AL BTG R (1 B i E A AR R, i A
PO B R S T 3 AR [ i T L 0 RS WA B A, T A& IR P IR L LR 5, B Rk
WG RESIREESEIHNEINGS G ZW SRR AR, SRR, P E . Ra e
ATIBIE, SREFRINA]RER A KT KUK o

A B 4 3 $ BT AL 10 43 B B AR At O R DR, o A < R A I R SR B R B I
60%-95%; BRI LAAMI LA P2 o B AR P K 5%-40%, L APRUIE SR L AN T T 3 A W e
(f) 3%, BLAh, ANEEG ARG NG H AT AT S FTREE MUE R et g%, e 2 e sy
VIOt B A AT RS B B, FL 4G VaR(Value at Risk) e bn Sk I AR 1 £ T I (78 CE ARG UK, B I T
S Hb T R AT PR AN

7.4.13.4.3.1 FHARARE R ML
RN NRTIT
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VNN AERER
2018 /£ 12 A 31 H 2017 4 12 A 31 H
34 b4
i H
YRR AVRaEd
Ny IR NN N R E
1 Ee 1 18 L A1)
(%) (%)
A oy MG bt e — B SR T 205,213,558.16 80.54 557,445,442.89 91.04
O Lt A R 5 o 5 i g
T oMMz — e B %
A AR 7= — BUE R BF
&1t 205,213,558.16 80.54 557,445,442.89 91.04

7.4.13.4.3.2 FLARAHRE RS O BB 43 BT

35 Bl & A fE CLAM A At TiT 37 2 B AR AR

Xt B AR H AR e B E
e (h: AR

I AR AR 5 (1) 2 ) PN AERE R
T 2018 4F 12 A 31 H 2017 4 12 A 31 H
;%ik LR LY #4145 10,900,000.00 14hn#y 20,240,000.00
2.1V 25 EL SRRV T [ 5% /b %1 10,900,000.00 /%) 20,240,000.00

7.4.14 5 BT EARAIIAT S vHR R T Ul B B AR
Q) seia

(@ &R THAEARMETERTE
NRMETESERITENZR, BXA E T ERAN 5 A E B U E TR 1 R AR

R

B R MR B G TEER TT3 ERZ B R

TR BRE JR IR N AN IR BT B 5 LA B R T L AR RN (L
=R HASRBE P B AN AT I R A
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(b) FFEERILAA SUHHE TR R SR T A

() FERER TR R E

T 2018 4F 12 H 31 H, AFEEFRFAKILLA SOME T & B IS v N 150 a8 K e il 5t o s T
—JZIRIIAREUA 205,392,329.23 7T, J& 158 —JRIRIIARHITN 50,145.80 T, JoJE 15 =R IR

(2017 42 12 A 31 H: #—JZ1k 393,300,820.62 JG, 5 _J=iX 164,144,622.27 G, TH =JZIK).

(i) 2~ FeUrHERTIEZ kI 1 KA S
A K DL SRR AV e B (M S U 2R H RN 2 U TR R e

X UESFAE 5 B LRI BCR G, A HLE RS R 52 5 AN R (B PR Bk A5 I 1R 58 2 AN
R BUR TARAIFRATERG O, AR THEM 0 255 R IEER H IR 32 5 ANHER I 1E) K&
BIRAE 00 IR R AR R i SR AN 53 ) 2 SCMEL AN — SR AR A5 A 1A B o R PO AS RO i A A X
TR RMERIEWRERL, e M RBEEMGITR A AN IR 2 R =R IR

(i) H =R RN SR BN A A2 5 580
o

(©) AERFEEMILIA RMMETFE SR T A
T 2018 5 12 H 31 H, AEREE ARFFHIEFE I LA o ETHE R & mh 5 7=(2017 £ 12 H 31 H:
).

(d) ABLA AT R ST
AL SEUME T B <Rl BT A 065 32 B SSGROTON EL A i f o, KT B S 2 Fe i
EHMHZEIR /N

(2) KR FetirEsh, BE T SR H AR G J0 /5 2 U1 A H At B 2 i
88 HWHEAAHE
8.1 HIAREEFAAER

AL NRTIT
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75 T H X RS BT EE] (%)

1 &R A 205,213,558.16 78.04

Hore B 205,213,558.16 78.04

2 Bt - -

3 ] 5 WA e 5 % 228,916.87 0.09

Hrr: fiip 228,916.87 0.09

B RFUESR - -

4 R - -

5 S RATA AR - -

6 TN IR A 4 i 5 - -
s ST 0 1Y) SNk

el ] ]

. fﬁﬁﬁ%ﬁ%ﬂ%ﬁ%ﬁ{i\% 57 066,590.01 2170

Tt
8 FoAt %I 57 438,350.49 0.17
9 it 262,947,415.53 100.00

8.2 JRLT U ARMBEREAS
8.2.1 R ARAZAT W7 SR B N BRI AL
SRERA: NIRRT

B SOt
A5 A5 N fE
EEE (%)
A VIS S O N4 - .
B KA 96,954.62 0.04
C izl 107,204,779.16 42.07
D H) A7 R SR A= FE R 7.974,225.00 3.13
E pecsiin|4 5,294,708.00 2.08
F MR 3,663,360.00 1.44
G ACIRISHT B AERTIREL 303,000.00 0.12
H ERERIE /84 ] _
I R ARG B R S 49,851,965.16 19.57
J Bl 50,145.80 0.02
K Stttk 1,272,500.00 0.50
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L G AN 55k 55 - -
M RHAREFEAEANR 55 13,248.903.92 5.20
N IR IR 3L P - -
o JE ST AZBEAHA IR 55 ] -

P HE . .
Q TPARM2TAE 1,145,020.50 0.45
R A AR E AL RO 15,107,996.00 5.93
S ZiE - -

&it 205,213,558.16 80.54

8.2.2 i T HIARSFLAT ML /3 RIS OB B I R B A&

T

8.3 SPARIE A MM o E & B E LB RN B T A B A
SN NRTTT

o B G
Fag | B i S 24 PR HE(I) A A
fH LB (%)
1 002376 b 827,006 12,686,272.04 4.98
2 000977 TREE B 795,500 12,664,360.00 4.97
3 300383 TEH BT 791,294 10,025,694.98 3.93
4 300036 i B A 475,568 8,717,161.44 3.42
5 300365 (EEEZY TS 398,712 8,333,080.80 3.27
6 300630 R 2 185,263 8,162,687.78 3.20
7 300760 LGRS 74,710 8,159,826.20 3.20
8 603259 2 A 107,604 8,055,235.44 3.16
9 600025 HEREK L 2,531,500 7,974,225.00 3.13
10 601019 Ll R H i 969,400 7,580,708.00 2.98
11 000063 I T 366,846 7,186,513.14 2.82
12 300618 FEBLERY, 95,731 7,091,752.48 2.78
13 600845 FEAGF 320,193 6,676,024.05 2.62
14 600312 PR 770,400 6,224,832.00 2.44
15 300168 JiikAE R 472,894 5,669,999.06 2.23
16 600820 B T8 A 845,800 5,294,708.00 2.08
17 603018 £ A 298,144 5,193,668.48 2.04
18 603666 f¢.5%/ 113,105 5,180,209.00 2.03
19 600406 FH, ¥ Bty 256,700 4,756,651.00 1.87
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20 603160 TR 59,355 4,671,238.50 1.83
21 601949 Hh ] H AR 1,031,400 4,527,846.00 1.78
22 002821 LT 62,961 4,271,903.85 1.68
23 300003 R 185,000 3,849,850.00 1.51
24 002007 1B 115,609 3,791,975.20 1.49
25 002607 WERE 508,800 3,663,360.00 1.44
26 300559 ERHBE 99,441 3,425,742.45 1.34
27 000538 =AY 43,100 3,187,676.00 1.25
28 002739 Papriit-2 137,400 2,999,442.00 1.18
29 300481 T FH 263,560 2,830,634.40 1.11
30 002557 IR 126,081 2,400,582.24 0.94
31 300725 ik 44,059 2,371,695.97 0.93
32 603345 ZIFE 62,400 2,296,320.00 0.90
33 603486 BRI 39,516 1,818,921.48 0.71
34 000997 G N 106,754 1,562,878.56 0.61
35 300232 VALEERE53 157,700 1,504,458.00 0.59
36 600340 B H AR 50,000 1,272,500.00 0.50
37 002690 FLH 58,300 1,240,624.00 0.49
38 002044 FARR 76,590 1,145,020.50 0.45
39 300595 K7 R AL 29,339 1,136,592.86 0.45
40 603496 TH N RHS 46,425 1,130,448.75 0.44
41 002250 PeARH 116,900 1,102,367.00 0.43
42 300398 KM EL 56,300 883,910.00 0.35
43 300525 RS 28,843 684,732.82 0.27
44 600195 HHUR AR 63,357 674,118.48 0.26
45 002120 FIE By 10,000 303,000.00 0.12
46 300590 oNEfE 11,100 275,058.00 0.11
47 300673 i A7 4,000 169,200.00 0.07
48 000661 KA = 700 122,500.00 0.05
49 601808 HHE IR 11,353 96,954.62 0.04
50 603185 AL 1,345 66,039.50 0.03
51 601860 KE&RIT 15,970 50,145.80 0.02
52 603629 ) F T 1,051 40,684.21 0.02
53 002938 S 50 4 i 429 7,516.08 0.00
54 300753 Z I 100 4,012.00 0.00

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
GHRLL: NIRRT

ok YA 4 BT
Frs i S ARG e R AR TN
PR E LB
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(%)

1 300383 TEH BT 76,046,325.78 12.42
2 300271 gAY 74,691,288.83 12.20
3 601336 HELRES 73,505,725.55 12.01
4 002120 FIE By 73,264,402.50 11.97
5 601288 LMV ARAT 68,207,715.00 11.14
6 000858 T R W 65,767,855.06 10.74
7 600585 HFIZIK IR 57,092,172.18 9.32
8 300036 i B A A 50,637,848.95 8.27
9 002146 R KRR 50,298,849.14 8.22
10 601939 BARAT 50,201,506.54 8.20
11 601111 Hh ] [ it 50,160,006.51 8.19
12 002110 =X b 47,685,310.69 7.79
13 000063 PLIE TR 47,420,909.57 7.75
14 300070 2K IR 46,703,644.32 7.63
15 600782 HAR R A 45,906,554.86 7.50
16 600740 i Fa Lk 44,816,936.85 7.32
17 601988 W ERAT 44,506,418.00 7.27
18 002027 AR 44,353,641.78 7.24
19 600383 G HAE A 43,090,808.13 7.04
20 600282 FAEN A 42,610,975.71 6.96
21 300137 VR GIEZN S 41,363,459.28 6.76
22 600519 wMFE 39,669,734.95 6.48
23 600340 B AR 38,773,449.02 6.33
24 000002 Ji A 38,004,649.84 6.21
25 600801 HHTKYE 36,559,902.47 5.97
26 002376 BrAbvE 35,272,669.35 5.76
27 000932 HESE R 34,759,786.00 5.68
28 600236 FE e FL ) 34,275,241.76 5.60
29 600867 BUARE 33,963,297.51 5.55
30 600985 AL L 33,213,373.22 5.42
31 601318 [ 22 31,743,854.99 5.18
32 600606 LTSI LE T 31,590,908.48 5.16
33 601699 S SINEI 31,579,198.46 5.16
34 600048 LRF = 31,531,398.75 5.15
35 600029 [EEpap s 30,903,107.16 5.05
36 300618 FEBLERN, 30,139,346.20 4.92
37 300339 TEANERAE 30,086,752.93 491
38 600030 H S IES: 28,880,477.00 4.72
39 002007 1B W) 28,751,512.00 4.70
40 002456 RRFERHE 28,573,842.10 4.67
41 002044 F AR 28,545,632.61 4.66
42 600900 KL 28,367,626.17 4.63
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43 601328 S IERAT 28,082,961.00 459
44 601818 FeRKERAT 27,971,248.00 457
45 002573 B 27,713,655.28 453
46 000776 T KAES 27,398,389.99 4.47
47 002475 SR 27,219,917.68 4.45
48 000717 HRANAA L 26,631,322.86 4.35
49 600521 1245l 26,288,666.32 4.29
50 600845 EEE G 26,157,521.27 4.27
51 002439 A E R 26,041,333.81 4.25
52 601599 JEHE AL 25,830,031.18 4.22
53 000488 R4 25,136,132.14 4.11
54 601229 ERAT 25,108,221.90 4.10
55 600808 = E)ighis 24,820,245.30 4.05
56 300203 Bk 24,436,613.97 3.99
57 002912 T 24,402,325.08 3.99
58 000568 PN EE 24,206,692.81 3.95
59 600569 RN R 24,098,635.98 3.94
60 600028 W E A1k 23,913,303.20 3.91
61 000661 KA = 23,261,001.38 3.80
62 601233 A A7 22,990,098.50 3.75
63 002440 ]+ By 22,975,133.33 3.75
64 001979 st 22,764,961.13 3.72
65 603589 (S 22,013,702.59 3.60
66 601601 EEIE NS 21,831,044.71 3.57
67 601003 NN 1 7 21,497,270.33 3.51
68 600837 AR 21,218,825.06 3.47
69 002508 AR 21,109,894.19 3.45
70 603877 P 20,990,790.74 3.43
71 601225 B e I 20,766,806.81 3.39
72 300377 S 20,349,026.50 3.32
73 600201 WA 20,255,917.04 3.31
74 600547 R34 19,810,890.00 3.24
75 002279 AL 19,808,628.90 3.24
76 300113 I X s 19,617,753.16 3.20
77 002458 an AR 19,525,589.34 3.19
78 000001 P ARAT 18,548,080.26 3.03
79 002127 A B LR 18,364,856.33 3.00
80 002460 EER A 18,303,706.00 2.99
81 000977 IREE S 18,029,544.10 2.94
82 601688 HFRIES 18,013,295.31 2.94
83 300136 fEYEE 17,942,449.57 2.93
84 601899 N4 17,897,353.00 2.92
85 300365 THAERH 17,853,205.04 2.92
86 600466 WK 17,807,071.71 291
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87 002696 H VR 17,341,823.36 2.83
88 600596 B ey 17,151,899.54 2.80
89 000060 W8 T 17,085,278.33 2.79
90 603056 TS 1 Ay 17,035,525.61 2.78
91 000547 AR K e 16,618,793.36 2.71
92 600036 FARRAT 16,498,042.00 2.69
93 600497 Uth 7 B 16,379,258.28 2.68
94 600057 211505 16,079,491.30 2.63
95 002468 FRJE PRLid 15,930,401.67 2.60
96 600809 Ly 78 3V 15,827,129.92 2.58
97 300308 SRy EREY 15,784,129.23 2.58
98 600104 REEH] 15,654,535.82 2.56
99 000963 HBREY 15,521,488.55 2.54
100 603486 BHR 15,280,329.44 2.50
101 603365 KEZRY] 15,185,161.98 2.48
102 601985 % 14,754,885.00 2.41
103 002466 KI5 14,653,573.65 2.39
104 300003 IRERTT 14,418,635.58 2.35
105 300168 JiikAE R 14,349,083.46 2.34
106 600352 WL e % 14,023,573.20 2.29
107 002262 BAEZ) 13,972,889.60 2.28
108 600661 L E 13,972,123.02 2.28
109 002396 A EE 13,815,380.70 2.26
110 002773 FEELZG . 13,775,939.00 2.25
111 603538 Fife 13,733,390.98 2.24
112 300426 JE AR, 13,702,483.45 2.24
113 603605 IR 13,522,599.16 2.21
114 002661 o B T, 13,489,044.00 2.20
115 002640 5 55 13,471,509.00 2.20
116 600188 FEIN L, 13,445,033.61 2.20
117 600115 KITas 13,233,050.25 2.16
118 601222 RV REUR 13,232,228.37 2.16
119 603626 BAREHEL 13,016,734.82 2.13
120 601012 R AR 12,973,888.89 2.12
121 601668 G RRESRE i) 12,972,093.00 2.12
122 000672 UK e 12,921,084.45 2.11
123 000728 E JCiES 12,399,681.00 2.03

T AT SRNG5S A e (RS AN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 RIFSEH S NS T 1F{H 2% BLHT 20 44 KR B4
SEEA: AR

Frs i ZE ARG 22 R A BT SE ok IR 4 BT
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FE A LA
(%)
1 300383 FEIRH 117,152,721.70 19.13
2 002120 FIE By 105,870,504.41 17.29
3 300271 IR 75,348,372.87 12.31
4 600782 IR E i 74,404,062.43 12.15
5 601336 HELRES 73,194,641.16 11.95
6 601288 LV ARAT 67,510,452.92 11.03
7 600519 YMERS) 65,531,631.15 10.70
8 000858 i AR W 64,076,644.57 10.47
9 000932 TR 63,050,888.08 10.30
10 601939 ABARIT 57,695,353.27 9.42
11 601003 AP 1 7 57,473,607.33 9.39
12 002110 — A 55,698,664.50 9.10
13 600585 HFIZIK IR 55,686,005.80 9.09
14 600740 i Ll 55,284,700.63 9.03
15 600985 HEAER Y 53,537,984.10 8.74
16 000717 FRANAA L 50,738,623.85 8.29
17 601699 k2R 50,378,075.05 8.23
18 002146 TR 49,475,666.87 8.08
19 601111 Hh ] [ it 48,673,286.95 7.95
20 601600 EaESE=EN4 48,321,803.51 7.89
21 300070 2K IR 46,910,248.55 7.66
22 002027 T ARAELE 45,081,935.99 7.36
23 000063 G TH 42,714,754.85 6.98
24 300036 i B A A 42,402,588.18 6.93
25 601988 W ERAT 41,503,023.58 6.78
26 600383 G L A 40,808,645.52 6.67
27 300137 VR GIEZN S 40,611,266.38 6.63
28 600340 B AR 40,408,330.84 6.60
29 600282 R 39,615,995.71 6.47
30 002440 5]+ By 39,545,464.89 6.46
31 000002 Ji A 36,248,733.22 5.92
32 600801 HHTKYE 35,349,574.97 5.77
33 603566 SLE | 34,190,006.16 5.58
34 600236 FE e L ) 34,038,766.09 5.56
35 600138 SRR 33,402,259.08 5.46
36 000688 FE 3 A 33,157,605.96 5.42
37 300203 FRHE 32,810,795.06 5.36
38 601318 Hh [ 22 32,253,255.83 5.27
39 600606 LTSI LE LTV 32,184,334.36 5.26
40 600352 ANk 31,154,739.03 5.09
41 600867 BUARE 30,666,386.74 5.01
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300339 T DA 30,638,118.75 5.00
600048 TRF Hb = 30,185,484.37 4.93
600029 R T 28,920,309.64 4.72
600054 T 1 i E 28,611,208.91 4.67
600900 KATHL 28,330,511.10 4.63
002475 SR 28,265,293.09 4.62
002456 KRFERHE 28,001,421.62 457
600030 HEIESR 27,703,620.68 452
000776 I RAESF 27,068,678.23 4.42
000998 R R 27,023,599.48 4.41
002439 Ja R R 26,705,431.85 4.36
002573 BRI 26,285,767.69 4.29
002044 FAF AR 26,076,388.98 4.26
601328 IBARAT 25,387,004.80 4.15
002007 25 W) 25,278,410.22 4.13
601818 FeRKERAT 25,240,915.00 4.12
600569 RN R 25,212,376.15 4.12
600808 ThAA Ry 24,885,696.11 4.06
601229 AT 24,562,009.94 4.01
002912 W R L 24,305,694.10 3.97
601599 JEHE AL 24,185,954.01 3.95
000488 JE G2, 23,962,733.66 3.91
600028 HEAE 23,951,653.86 3.91
601233 Al B A7 23,392,088.66 3.82
002376 by 23,291,838.66 3.80
000661 KB 23,069,869.75 3.77
000568 FINEE 22,893,998.48 3.74
600845 EE ¢S 21,876,915.47 3.57
002508 ZHR A 21,853,102.90 3.57
600837 B ESF 21,729,504.02 3.55
600521 g2, 21,304,480.20 3.48
601601 EHE NS 21,276,254.00 3.47
603589 (S 21,140,719.81 3.45
300618 FEBLERND 20,749,832.83 3.39
601225 I 7 Al 20,703,718.03 3.38
300377 FAinpics 20,619,008.60 3.37
002279 AF A 20,475,490.13 3.34
000703 (EBVVEEE 20,190,667.59 3.30
001979 AR 20,167,720.59 3.29
600547 IR 4 20,026,589.70 3.27
000001 P22 ARAT 19,711,339.96 3.22
300136 fEYEE 19,315,380.76 3.15
002458 A 19,244,155.56 3.14
603877 o 19,145,968.56 3.13
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86 300113 IiEEEs3 18,764,448.29 3.06
87 600497 Uth B 18,478,231.10 3.02
88 601899 Kenlk 18,236,629.38 2.98
89 600201 LA 18,198,862.16 2.97
90 600466 Wk e 17,827,836.25 291
91 002468 FRJE P 17,592,036.12 2.87
92 600596 B iy 17,313,312.32 2.83
93 603486 BHR 17,241,354.43 2.82
94 600036 FARRAT 17,074,992.54 2.79
95 601688 HEFRIAE S 16,570,609.00 2.71
96 002127 A B FL RS 16,513,049.08 2.70
97 000963 HBREY 16,226,151.07 2.65
98 002696 H VR 16,092,542.89 2.63
99 000547 iR K 16,041,400.80 2.62

100 603365 KEZRY] 15,934,061.49 2.60

101 600057 JZ 1505 15,907,245.29 2.60

102 603056 TEF I 15,842,577.14 2.59

103 002460 EREE Y 15,785,721.85 2.58

104 600809 Ll P 9 ¥ 15,317,825.69 2.50

105 600388 PRI 15,238,320.85 2.49

106 600115 KA 15,045,084.92 2.46

107 000060 W g4 T 15,024,501.34 2.45

108 600188 FE IR, 15,007,201.52 2.45

109 600104 REEH] 14,640,715.63 2.39
110 002262 Bzl 14,397,699.39 2.35
111 300308 Ry ERe 14,321,101.45 2.34
112 002466 RIHEM 14,150,245.31 2.31
113 002661 o B T, 13,998,201.33 2.29
114 600661 AL E 13,951,744.07 2.28
115 603538 E e 13,821,086.10 2.26
116 603626 BlAREHL 13,763,495.37 2.25
117 601222 RV REUR 13,508,130.41 2.21
118 601668 Hh [ 13,126,609.70 2.14
119 601985 W E A% 13,038,882.50 2.13

120 002773 FEELZG Y. 13,033,489.41 2.13

121 002396 A EiEE 12,920,979.75 2.11

122 603605 IR 12,881,388.00 2.10

123 300426 JE AR, 12,720,590.14 2.08

124 000728 E JCiES 12,718,210.44 2.08

T AT S G 3 S A e (RS BN IR LRSS B ) 3181, AN B ORAS 5 9 A

8.4.3 LB H A B8 RS R TN B AR
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Bpr: NRM
SENBEEERI A (AS) A0 4,675,879,986.14
SEHBEERIURN (3D BT 4,971,888,967.89

TE: AT NBERHEA GRAD) AU SE BRI OREZ) B H 4% S T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 HIARIEMIF MR BFREAS
SN NRTTT

o LG B 1
75 375 i AR E
B HA1(%)
1| BExfik
2 | JUTEHE
3 ERMIR
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