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AT NS - - 4 2,427,215.98 2,427,215.98
NATFEE 7 - - 4| 404,535.98 404,535.98
NATAE 5 % - - 4 1,467,461.07 1,467,461.07,
HoAth 471 451 - - 4 900,777.62 900,777.62
ffit Tt - - - 8,304,078.51 8,304,078.51
1,924,437,014.

) 2R AU B B 159,830,418.06 - - 1,764,606,596.18
24

T RA R AARIE G KGRI EANE, %A 20 00E A 3 FOH0E 0 H s H 2
REHEFLTK,

7.4.13.4.1.2 FER R HBUR A S M

T 2018 4F 12 H 31 H, AFEEFA R HVEGTIF 5 A SO E o5 =8 5 EHE R LU By
3.29%(2017 4 12 7 31 H: 3.11%), FULHiIgH|Z MRS T AR HE B E S E R (2017 4F
12 H31H: [ .

7.4.13.4.2 SMIC XS
AN IR i < ik TR 2 SR BOR SR L T RNV SR AR S M A AR B XA . Ak <
RIpT A Bt 7 S St AN RS, PR B KA XU

7.4.13.4.3 HAtHAE XU

A A SRR A 5 e T R 4 i L 1 2 S0 M SR SR T 4 U 2RIk T B R R AL I 56 LA
(T S e DR 3R AR B T A 3l O R o AR 4 SR BB TR S22 5 b i s 4RAT 18] R T 3% 28 5
(BEEEAN T S5, T I 1 AR ks IR AR T BAMIE S R AT A B B 425 5 B SRR ok S IO B o
AT BER YR T UER T 3 BEAR P B I 2

AEEG RS A @ E R R A SRS, RACE LR sng, @i s
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THGOL BRI b, S G IEFTRIs TG00, M 5 B B R L S R o e s TE R B MIE SR
(RI5E PRI BT S BT, SEHRAT & 2k e R 200 Y B O B0 B8 A P EAT 8058 . AN IR 2 i BN GE
WSS OB LA, SRR B ICE . IR H ST, RESIN AT RE A A
TS A UG o

AR it i BB A ) 0 B B AR L A AN A XU, o AR SR P B 2H 5 PP B SRARBR EL B Dy 3 G 2
7 [¥] 60%-95%, f5i3%. BUIE. BE™SCRAESR Gt iy 1A K B SRS 8 AL fe v 2 4 Bt i
b < TR 5 B S B B EEBITE RN 0-40%, B ulias B H A2 —4E LA IO BURT 5157 o5 R < 587 14
HRIEEHILE 5%LL L, KBl AEIRA A A& A7 HORE SRR IS . EAh, TRt
B BN HRASE G R FIES Ui SE i 12, 5 132 F 22 P B RN Sk e BEAT UG J5E
L5 VaR(Value at Risk)H bR 3 S I A< i <6 T I FROTESCE AN RS XU, R RS JRURG 2 AT BR B AT 41 o

P

7.4.13.4.3.1 HAbHH KK O
SHRAL: NRMJT

AR EER
2018 /£ 12 A 31 H 2017 12 A 31 H
h 34 P
TiH
YRR AURRE
AN RME N RE
18 E A5 18 L 431
(%) (%)

T oM e T — R 987,835,633.75 7293 | 1,771,249,993.75 92.04
O R St i Rk 5 Y
B Rt el v i o = E 5 1
A AR 7= — BUE R BF
&1t 987,835,633.75 7293 | 1,771,249,993.75 92.04

7.4.13.4.3.2 FARAHRE RS O BB 43 BT
58 Bl 43t b e B v DA A Al 77 3748 B AR R AN AR

X5 P A e H 3 4 3 P 1 E
Mg (A NIRMoo)
e FH 2R A2 B ) A2 2y PN AR
2018 %212 A 31 H 2017 %£ 12 A 31 H
Mg bb s FL v Tt 5% W% 64,170,000.00 %y 108,310,000.00
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| | S R 5% | /%) 64,170,000.00 | /% 108,310,000.00 |

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

O~ ehE

() <t THEA RO ETHER A

N AT REIRTERR, B2 SR E TR 5 B 2 SR AT 1 A
JEDRIE -

2R MRS B TR R T3 R TR AN
BRI BRER — RN AEL A M 9% 5377 B0 f5 R B R B PR R R A
SRR AR SRBR P B AN AT L

(b) FFEEMILAR SEHE TR SR LA

(i) HZREMTAARMNME

T 2018 4F 12 H 31 H, ARFEEFA I LA RAME T H IR v AN 2 i ek e i 53 = b s T
B JRIRIARHN 978,911,329.52 T8, J& T4 R IRIMI R Ay 53,455,828.07 76, )& 28 =JRIKK

(2017 4E 12 A 31 H: 5#—/2K 1,712,553,485.55 JC, % )21k 118,576,508.20 7T, L5 =JZIK).

(i) AU ERTE)Z Ik E ) RALE)

AREE AR DL TR 2 IR A 4 1 S UK AR BN 5 J2 0 T B R I e

XFTUEFRAE 5 i BT AN R, A I RS U R . 58 2 AN TG R (B Tk k452 I 1R 52 2 A
TEER) BUB TAEAFRATER I, AIEEAS TAFME 258 5 R EEK HHE . 22 5 A TG E J
B SR T A AR DG B SR AN 2R IO A SRAME SIS — 2 U FEARARE Al (i 1 8 rb SR 1R AN T 00 5 i A\ ABLXS

TSN ERIRE MR, A R ICEE AR & SCHE N R 28 — R 5 =R IR

(iii) 2B =JR IR SO E AR BRI A I 2L 5l 0
To

(c) AEFFEMLLA RMETH E R &R T A
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o2 /N R TR B RIS BB A & 2018 R4 AR T

T 2018 £ 12 H 31 H, AEE R FFHIEFFEMI LA o ETHER &/ s = (2017 4 12 H 31 H:
).

(d) AR ETHE R T H
AL SEHHME T B Rk B A 4 5 32 B M SGRON E Al i T, KBS 2 fe
EMZEIRN.

(2) BrasetirfEsh, BEB iR H AR J0 /5 2 0 A HAt 240

88 HWHEAAHE

8.1 ARESH ™ HEHI
EA: AR

JF5 g & A S E IS (%)
1 &L &7y 987,835,633.75 70.84
Hrpe KE 987,835,633.75 70.84
2 BeHst - .
3 [i] 5 Wi 2l 4 % 44,531,523.84 3.19
Hpe figz 44,531,523.84 3.19
B SCRAIESR - -
4 HE B R - -
5 SERIATAE R BT - -
6 SN IR 4 il % - -
o ST R £ S\
Ee R ) )
7 ?Eﬁﬁiﬁu’”ﬁ%ﬁ{i\é\ 360,222,375.65 25.83
Tt
8 Hofth 25 15058 1,950,975.45 0.14
9 it 1,394,540,508.69 100.00

8.2 HIREAT WA RIBEREAS
SRR NRTIT
(L] GRIESl AV WIKIE] B A
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LA (%)

A VS NN O 4 - .
B KA 59,353,014.75 4.38
C izl 555,574,824.78 41.01
D 7. #T7 RARSOKAE =R R 93.336,084.45 6.89
E pecsiin|4 17,898,594.60 1.32
F A F B 8,431,773.00 0.62
G | ZmiEth. GRAMENLL 30.736.184.00 503
H (LA A Ol 14,069,516.04 1.04
| = B BPFRIE B Sl 126,434 333,45 0.3
J SRl 53,389,329.88 3.94
K it 17,013,935.80 1.26
L FH SR ANRE 45 MR 55l . .
M REFRFFANEA RIS 2,508,043.00 0.19
N IKAFS IREEATA L it 4 FE Y . .
0 R R MRS  AEEEFNH AR R S5 . .
P HE . .
Q PAEFHS TAE . -
R Ak RE AR . .
S oA - ;

&1t 987,835,633.75 72.93

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

S R IR e
T | AR Ji% 52 44 () Ny IR XD
B EL (%)

1 300203 RIHRHL 2,263,690 58,063,648.50 4.29
2 600900 KILH S 3,484,133 55,328,032.04 4.08
3 300232 PN 4,782,616 45,626,156.64 3.37
4 600489 h a4 4,231,900 36,309,702.00 2.68
5 601952 HEAAK 5,167,719 34,261,976.97 2.53
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6 300059 RITWE 2,637,029 31,908,050.90 2.36
7 002202 G N BHE 3,023,156 30,201,328.44 2.23
8 600563 R 709,400 29,894,116.00 2.21
9 600570 fHAE T 555,643 28,882,323.14 2.13
10 300760 LERRIT 225,007 24,575,264.54 1.81
11 600025 HBREKH 7,736,900 24,371,235.00 1.80
12 300604 K 1R 708,282 21,673,429.20 1.60
13 603660 M EHE 1,132,920 18,885,776.40 1.39
14 000661 KI5 = 106,973 18,720,275.00 1.38
15 603496 TH R 754,567 18,373,706.45 1.36
16 002415 T e AR, 681,079 17,544,595.04 1.30
17 601225 B pE IR 2,335,200 17,373,888.00 1.28
18 600340 5 AR 668,524 17,013,935.80 1.26
19 600276 fE Fif PR 24 287,431 15,161,985.25 1.12
20 601377 MlviiF 2,997,900 13,910,256.00 1.03
21 600030 HEIES 825,027 13,208,682.27 0.98
22 600009 N 257,900 13,091,004.00 0.97
23 002938 S 50 48 i 733,548 12,851,760.96 0.95
24 002531 R REE 2,729,424 12,145,936.80 0.90
25 000768 HT AL 900,400 11,921,296.00 0.88
26 002138 IR &% H F- 853,759 11,816,024.56 0.87
27 601688 HEFRIESH 719,300 11,652,660.00 0.86
28 000726 a2 KA 1,183,191 11,488,784.61 0.85
29 300136 (GESGEE 527,200 11,392,792.00 0.84
30 601186 Hh kA 1,039,400 11,298,278.00 0.83
31 300113 I R el 867,872 11,030,653.12 0.81
32 000895 RO & 460,700 10,867,913.00 0.80
33 000997 NN 731,320 10,706,524.80 0.79
34 600585 HFIEIK Y 356,111 10,426,930.08 0.77
35 002117 RUS A 700,100 9,906,415.00 0.73
36 002912 W R L 120,600 9,775,836.00 0.72
37 600754 BRVL A 437,004 9,308,185.20 0.69
38 601985 W E A% 1,766,000 9,306,820.00 0.69
39 002384 Rk 800,600 9,038,774.00 0.67
40 002179 G 260,400 8,770,272.00 0.65
41 601231 BZNjUNEEA 945,755 8,511,795.00 0.63
42 603708 F M 419,700 8,431,773.00 0.62
43 002152 T HZ 1,475,866 8,279,608.26 0.61
44 002174 T IR I 2% 430,979 8,011,899.61 0.59
45 601939 ABARIT 1,181,320 7,525,008.40 0.56
46 300033 EREAL 196,674 7,512,946.80 0.55
47 300207 JRHE I 829,375 7,124,331.25 0.53
48 601111 Hh ] [ it 914,100 6,983,724.00 0.52
49 600388 PAEEINTR 665,500 6,754,825.00 0.50
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50 600893 Wik 308,833 6,707,852.76 0.50
51 601390 Hh ] gk 925,300 6,467,847.00 0.48
52 601555 REUES 958,300 6,420,610.00 0.47
53 002371 Jb77 %4 168,900 6,377,664.00 0.47
54 600990 VY ) 183,800 6,302,502.00 0.47
55 600507 J5 KRN 607,800 6,071,922.00 0.45
56 600029 T 881,200 5,851,168.00 0.43
57 600115 KITaS 1,228,800 5,836,800.00 0.43
58 600547 R34 187,419 5,669,424.75 0.42
59 002405 VY 4 KB 398,593 5,624,147.23 0.42
60 000902 FEREEE S 620,400 5,558,784.00 0.41
61 002236 KA 476,319 5,458,615.74 0.40
62 603338 WL g 7 93,995 5,293,798.40 0.39
63 002258 FIRA 387,500 5,091,750.00 0.38
64 600258 TR E 298,329 4,761,330.84 0.35
65 002555 —tLHE 495,900 4,681,296.00 0.35
66 600674 JI 2 REUE 499,423 4,329,997.41 0.32
67 300454 RAE Mk 46,974 4,208,870.40 0.31
68 601333 IR RS 1,284,300 4,058,388.00 0.30
69 002624 SEFRMS 142,500 3,968,625.00 0.29
70 600125 XN 559,300 3,915,100.00 0.29
71 000869 K WA 150,000 3,900,000.00 0.29
72 300124 AR 189,100 3,808,474.00 0.28
73 002600 A0 2 1,448,940 3,622,350.00 0.27
74 002157 IEFRRHE 622,061 3,303,143.91 0.24
75 300681 JEHIR 75,200 2,601,168.00 0.19
76 603859 RERHI f7 147,700 2,598,043.00 0.19
77 603486 BRI 55,800 2,568,474.00 0.19
78 603501 FIR B 67,655 1,988,380.45 0.15
79 000063 I R 67,400 1,320,366.00 0.10
80 300357 TR AEY) 15,572 576,008.28 0.04
81 002939 KIRIESS 16,747 165,962.77 0.01
82 002936 I ARAT 30,805 156,181.35 0.01
83 601162 RIS 24,427 152,180.21 0.01
84 601577 KIDERAT 17,329 147,643.08 0.01
85 603220 UIBGEE 3,815 82,709.20 0.01
86 601606 K ET 6,290 75,857.40 0.01
87 601068 HR [ bR 13,770 71,741.70 0.01
88 603185 LA 1,345 66,039.50 0.00
89 002941 PR 2,818 60,727.90 0.00
90 603590 B R 25 1,828 58,678.80 0.00
91 603583 B IR Eh 1,321 51,888.88 0.00
92 002933 B [Pa 1,262 50,757.64 0.00
93 601860 KE&RIT 15,970 50,145.80 0.00
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94 002935 KRBT 1,160 49,508.80 0.00
95 002937 MeHn R 2,114 47,755.26 0.00
96 300694 ERiliva iy 2,485 45,997.35 0.00
97 002942 AR oy 1,441 44,123.42 0.00
98 300748 & 1K 2,008 43,593.68 0.00
99 002943 T 1,244 43,415.60 0.00
100 002940 £ ) 1,195 42,745.15 0.00
101 300753 EMEST 1,055 42,326.60 0.00
102 603629 ) 3d T 1,051 40,684.21 0.00
103 603297 TG 936 40,482.00 0.00
104 300674 FERHE 1,541 40,451.25 0.00

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SERAL: NIRRT

SR IE Sty
5 Ji SE AR Ji 2 A4 R EN L S DN P HE LA
(%)
1 002475 SLHAE 177,051,748.94 9.20
2 002415 T E AR, 166,043,762.56 8.63
3 600309 Jitet s 124,382,524.77 6.46
4 002236 KAERAR 119,756,431.60 6.22
5 600900 KATHL 108,119,459.74 5.62
6 000063 I 103,484,889.30 5.38
7 601888 Hh [ [ iR 102,056,983.18 5.30
8 600585 HIEIK e 91,721,182.84 4.77
9 002456 RRFERHE 90,810,012.02 4.72
10 002202 G B 75,972,936.84 3.95
11 002120 BIE ety 74,256,905.55 3.86
12 601225 B P IR 72,638,170.72 3.77
13 600754 VTR 72,542,278.57 3.77
14 600258 TR E 72,541,371.40 3.77
15 601877 IEZRH 68,433,391.15 3.56
16 300203 BHRHL 65,619,399.73 3.41
17 000426 P |44 63,832,414.15 3.32
18 002938 S 50 48 i 63,361,861.06 3.29
19 300750 TR AL 59,549,726.54 3.09
20 002024 73T Gy ) 56,953,913.43 2.96
21 603365 KEZRY] 56,745,229.15 2.95
22 601233 Al B A7 54,079,370.70 2.81
23 300232 VALEERE53 53,793,400.33 2.80

52 jidk 67 1L



gz TR A T IE SR BT 2018 SRAF Al 75

24 600409 =ML 53,772,332.56 2.79
25 300498 i A 49,673,853.46 2.58
26 300059 KT E 47,793,236.52 2.48
27 002179 LG 46,568,590.22 2.42
28 600029 [EEpap s 46,275,165.00 2.40
29 000717 FRAN A L 45,858,079.69 2.38
30 601952 DiN=Y ¥ 45,321,265.43 2.36
31 600518 LA 44,491,437.70 2.31
32 002127 GG 43,484,735.35 2.26
33 600489 W T 42,969,324.60 2.23
34 600030 S IESR 42,409,962.34 2.20
35 601939 ABARIT 41,810,225.98 2.17
36 300124 CNEAR 41,695,089.38 2.17
37 002027 AR 41,604,259.65 2.16
38 002142 TUERAT 41,233,487.83 2.14
39 600623 HEHEE A 38,893,365.80 2.02

T AT RN BB 24 1S e i RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIREE A4
AL NIRRT

o ) 4
5 i ZEARHS, Ji% S 24 PR A R 132 A FE A EL A
(%)
1 002475 SR 159,604,152.89 8.29
2 300357 TR AEY) 142,296,483.30 7.39
3 002415 Vg R AR 138,455,350.80 7.19
4 601888 Hh [ [ iR 116,402,316.96 6.05
5 600028 HEAEL 112,517,947.59 5.85
6 000063 G TH 107,722,934.86 5.60
7 600309 FitEA 106,028,071.25 5.51
8 600547 IR 4 102,567,356.64 5.33
9 002152 T HLZ 99,415,222.84 5.17
10 002236 KA 96,428,863.21 5.01
11 600761 ZRET 90,760,805.85 4.72
12 002456 KRFERHEL 86,340,685.65 4.49
13 600172 BV JiE A 82,862,665.78 4.31
14 600085 [ 4= 78,998,031.96 4.10
15 600428 HhOzE AR 73,557,408.60 3.82
16 600585 HFIZIK IR 72,375,948.47 3.76
17 002120 FIE By 71,477,874.20 3.71
18 300750 TEEAR 60,203,272.82 3.13
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19 601877 IEZRHL 3 60,028,799.60 3.12
20 600138 HHH iR 58,555,957.00 3.04
21 300498 i A 57,412,468.71 2.98
22 600436 A5 56,068,019.93 291
23 603365 KE XY 55,888,180.87 2.90
24 000426 Pl 55,404,274.61 2.88
25 002938 S 50 48 i 54,264,190.67 2.82
26 000930 HoRR A AL 53,459,784.62 2.78
27 601225 Sy a4 52,932,359.86 2.75
28 600900 KITH Ty 52,733,115.11 2.74
29 002024 T Gy 51,743,435.95 2.69
30 600258 TR E 50,714,490.89 2.64
31 002308 Rel)iialis 49,622,630.11 2.58
32 600409 = RAL 49,144,407.74 2.55
33 000060 W8 T 47,720,948.73 2.48
34 600518 RESE 25 46,569,571.10 2.42
35 000970 AR =38 46,294,877.66 241
36 600754 BV A 45,484,561.79 2.36
37 601233 e B A 44,655,187.98 2.32
38 002027 Iy AR 43,360,528.23 2.25
39 000869 K WA 43,337,022.49 2.25
40 600993 )4 42,171,478.86 2.19
41 000783 KTk 41,983,677.97 2.18
42 000039 AR LE A 41,824,476.34 2.17
43 001979 L 41,696,014.90 2.17
44 600612 ZRAHE 40,709,107.92 2.12
45 002142 TUERAT 40,260,038.47 2.09
46 600029 F T 39,278,141.53 2.04
47 002179 H G 39,071,553.26 2.03
48 600030 H S IES: 39,009,865.35 2.03
49 600896 *ST #34% 39,000,555.37 2.03

TE e AT S A S H S RS e R BN AR LRSS ) 3181, AN A ORAE 5 9 A

8.4.3 TNBLERHI A B K S SR AW\ B A

Az NRMot
SEANBEEERI A (RAS) S 5,326,446,662.72
SEHBEERIURN (3D BT 5,688,330,988.40

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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8.5 MIRZEMEMF O RNMPREAS

SRR NRTT

E SOt
A=? 5T 57 i 2
B L1 (%)
1 EP e
2 | RATEHE
3 Rt 40,197,000.00 2.97
Horr: BORTE SR 40,197,000.00 2.97
4 alAbiess
5 Ak AT S Rl R
6 ] SR
7 AR (AT RS Hafit) 4,334,523.84 0.32
8 [F A H
9 oAt
10 | At 44,531,523.84 3.29

8.6 BRI A SMHE 5B S FH EL B /N HEFF AT LA R s R A

SRR NRTT

SE s IRREd
Fe gy 555 44 7% HE(K) N R E

{E EL51(%)
1 120411 12 % 11 300,000 30,165,000.00 2.23
2 180209 18 [EJT 09 100,000 10,032,000.00 0.74
3 123016 VA LR 33,795 3,445,062.30 0.25
4 127005 KAEFE £ 9,042 889,461.54 0.07

8.7 JIARIE A FMME b EeE B 5HE LR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE B/ DEFRRT LA R &R R T A
AEERRERRFFA T RIE.
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8.9 IR FatHE b e B 15H b K/ NP B BT A2 BGES R A
ARG AIRE AR AR APOERH -

8.10 M EHIRAES BRI MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARH AR AT BB B O

8.10.2 AEESEFBRILIIH KT BR
T

8.11 MEHIR AR EH B E BB 5 B A
8.11.1 AHAE AT I BRBUR

Teo
8.11.2 & HIARAFE ST 1) B G S5 SRR 25 B 48

ARSI AR T AT B G B
8.11.3 A E AR F P4

T

8.12 HBHAAMEME

8.12.1 AR HIN, AFEEGHEEKIATT A UESRHIRAT BARBA B E I ISR, WA ek
L H AT —FE N ZEIATFE T AT

8.12.2 AL B HIRT 44 B Zi vl AAFEAER BT T8 ik 5 B [F) R0 o e I 5 P 2 AR IS

8.12.3 MK HAbE IRB =14

B ARt

Fr 5 e G

1 A ORIE 1,062,585.81

2 JSEYSCHIE 2517 3K

3 JSZHAC ]

4 IV ilDS) 843,852.20

5 IR HA FR 44,537.44

6 Hopth RS K
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7 R

8 HAth

9 fann

1,950,975.45

8.12.4 HIRFFA ML TR BT T R A5t 37 A 40

SRR NRTT

B e
s TR TR 4R N RE
1 L1 (%)
1 127005 KAFFE A5 889,461.54 0.07
8.12.5 HAKAI 148 B B A 7E FiE SZ PR B DL A B
ARFE G ARG AR AT+ 2 B S AT Z PR D
89 EEMFFANGEE
9.1 HIRELEMBEFEAN B LTFENEGH
UYL )
B N&5H
FYREE R IR AES S N e
ESEEDNAE-(Ia)!
F a0 A 7 A
ESR SR ESEEfE ]
e/ Eb 3]
89,292 12,985.69 42,002,671.86 3.62% | 1,117,515,902.15 96.38%

9.2 MIAZESEHANMLN RFFAFEERIHIRL

I H AL (D 5 S B AL
e = A VNI N INZE )
2,810.13 0.00%
AH G

9.3 MIRESEEAK ML RFA AT A HHUE BX FHE
ARNFERPEBN G S RBWT FCAT 1 ot N A 2 R S dius & R X 804 0.

AREE G A 2 PR A AR S S AU B B X )Y 0.
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§10 FBERELHEHLH)

B iy
ReAFAH 007 4F 4 A 10 H)HE &850 500,000,000.00
AHR A HH ) A0 B A 1,250,293,724.29
AR S G R 4 26,952,108.99
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