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BrE Bt 402,842,337.43 28,383,598.96 670,000.00 818,027,523.35
74
1 £5t
AT 2 [A] 32K - - - 673,558.21] 673,558.21]
AT NS - - - 1,294,851.51] 1,294,851.51
MATFEE 7 - - - 269,760.72|  269,760.72
NATAE 5 % - - - 2,955,057.31 2,955,057.31
A B - - - 2,303.45 2,303.45
HoAth 471 451 - - - 647,531.84 647,531.84
5,843,063.0
Uikrysean - - - 5,843,063.04
4
) 2 AU B B 402,842,337.43 28,383,598.96 670,000.000 812,184,460.31/1,244,080,396.
70
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2017 4£ 12 A 31 1EMA 1-5 4F 5% s it
H
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wre

AT 10,691.13 : - 1 1069113
= 115,168,626.87 - - - 115’168’626'3
AR S 1,074,725.5] - - 1,074,725.5]]
N o 1,478,575,851.
et S 165,797,478.50) 53,357,246.78 41,259,421,126.68 %6
MIRGIEFRTE H 2K - - - 6,764,146.81 6,764,146.81
MR R - - - 5,117,023.03| 5,117,023.03
A HR D R - - - 793,180.19|  793,180.19
1,607,504,245.

Ao =San 282,051,522.01 53,357,246.78 41,272,095,476.71
50

ik

NATIE SR H 2K - - 4|  48,844.26 48,844.26
AT 2 [A] 32K - - 4 1,796,442.91 1,796,442.91]
AT NS - - 4 1,627,025.83 1,627,025.83
MATFEE 7 - - 4| 338,963.70 338,963.70
NATAE 5 % - - 4 412158277 | 4,121,582.77
HoAth A7 £5 - - 4 654,900.00 654,900.00,
ffit Tt - - - 8,587,759.47 8,587,759.47
1,598,916,486.

) 2R AU B B 282,051,522.01 53,357,246.78 41,263,507,717.24
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7.4.13.4.1.2 FIZR RS BB 43 BT
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T A A% R R AR B T A AR I Bl R XU o AR 4 1 B4R 05 TR 28 5 B b i sdRAT (R RV 73222 5
(RIBEEEAN 25, i T I Py A ks RS A T B AMUE SR R AT A B B 2 A L B Tk S IO T 52
BESRUR TR 11 37 e Al B R S0

ARG (R I NAEM A BB AL A i A, SR E B R SERS, E i B A

GEtG L SBUR AT, S IER TS AT B, M B E S AR Yo s B RAMIESR
WIENEI AT KE BRI, R SRS a ML E T B A AT I8 . AR E A E
WSS S BN DO B AR, X EmE . B E . R ASHATIBIE, RIS RER AL
(RIS RS AR o

ARHE I $ 5 2 A ) A B AR A AN A XU, o A < P 5 2L vl R AR 4 05 4 H S0 £
il S ST 2 LU A i B P LI 10%-70%, B P S B it 5 A1 ) L e i B Wt Ll o B 4 e 7= 1M
(K] 10%-65%, [ AT #546 f5T55 i xoh B S it BB S A/ 1 JHL PSR 450 B8 LB DRy 22k 4 B3 7 1R ) 10%-65% - It
Gb, AREEE RS E NG HN AT S A BRI RS St ia 1%, 58 WIS H 2 Floe 807750 k4
BEAT UG &, 035 VaR(Value at Risk) i bn S5l ok A5 3 <5 I I FOTE FEAN A% DU, K I AT FE B0 X
R 3R AT R R ANz ] o

7.4.13.4.3.1 HAbHHE KK O
SR NRMJT

AR EER
2018 /£ 12 A 31 H 2017 12 A 31 H
h 34 P
TiH
YRR AURRE
AN RME N RE
V=Y 18 L 431
(%) (%)
T o e T — R 774,736,083.03 62.27 | 1,259,421,126.68 78.77

T oM e e R
B Rt el v i ol = E 5 1
A AR 7= — BUE R BF
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X B A e H 3k 4 % PR 1 E Y
S ER (. NRM

) A =N IS
HH 2 XU A 5 1) A8 5y PN AERE R
e 2018 %212 A 31 H 2017 %£ 12 A 31 H
1. v G b s e v b
5o b B e B Whn#j 107,170,000.00 Hhn#) 138,250,000.00
0
N E 2 N
LB EAET Jk/>#7 107,170,000.00 /% 138,250,000.00

5%

7.4.14 BB T RN & THRR T E UK AR E R
(1) fetirfa
() el THARMMETERTE
NN BT R RPTRIZ R, BN e E TR AT A SRR BT ) A%

B

B R MR B G TEER TTT3 ERZ B AT

SRR BRER— R U B AMH O B 7 B 40 £ B R IR AL (R
BRI ARSRB P B AN AT LR A

(b) FFEEHILAA SUHHME TR R e R T A

() HEREmMTEARME

T 2018 4F 12 1 31 H, ARBEEERA A R E T8 H AR T SR 28 10 & o= 8 1
B R AN 752,967,728.19 76, J& T8 2 IRIIAHTN 251,297,953.80 76, L& T4 =2k

AH(2017 4F 12 F 31 H: 25—/ 1,209,375,790.76 IT, 55 21K 269,200,061.20 75, &5 =2 1K).
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R BUR TARAITFRATERG I, AR A S THEM O 255 KRR H IR 32 5 ANEER A IE) K&
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(iii)
TG

(© ARRFELEI LA SR ETHE A SR TR

for

JEIR D SN AR BN A AL 51 <40

12018 4F 12 H 31 H, AEEEG ARFFA AR LA e B T2 I b 55 77 (2017 4F 12 H 31 H:

[7])

(d) AR FehE TR TR

AN Fe A BT B AR R R 7 A 4 £ T R GRS oAt e £ 5, FLIK T ELS 2 Se i

TEMZERAD.
(2) BrasetirfEsh, BEB iR H AR J0 7 2 I A HAt f 240

8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

J¥ i H & A S (%)
1 ETE e 774,736,083.03 61.98
Hope R 774,736,083.03 61.98
2 BeHnt - .
3 [i] 5 Wi 2 4 % 229,529,598.96 18.36
Hpe figz 229,529,598.96 18.36
B SCRAIESR - -
4 el ki - -
5 S RbATAE AR - -
6 SN IR 4 il % - -
o ST R 0 £ SN
& S ) )
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 201,676,830.69 16.14
Tt
8 Hofth % 15055 7 43,980,947.06 3.52
9 it 1,249,923,459.74 100.00
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8.2 HIREAT WA RIBEREAS
8.2.1 R WIARALAT W70 KA B N B R I i 4L 5

SRR NRTT

B4 B P
Nz 1725 nRME
EEEBE (%)
A PN SN O N 4 41,079,546.00 3.30
B PRI
C g b, 386,102,645.21 31.04
D L #8000 R BOK AP R R
E ES7NA 6,397,852.39 0.51
F AR 53,553,694.37 4.30
G IEISH . B AEFIIREOlY 20,009,592.00 1.61
H {15 A O
I G R AEAE B R RS 65,361,143.10 5.25
J Gl 149,157,373.80 11.99
K Ptk 8,603,024.76 0.69
L FH BT ANTE 55 M 55k 43,968,603.40 3.53
M R T AN AR 55
N IKA L FREEA A L 502,608.00 0.04
0 R MRS BN H AR R S5
P HBE
Q | RARMMATIE
Al ARE R R
S e
&it 774,736,083.03 62.27
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SRR NRTT
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1 000063 PIEH 3,325,000 65,136,750.00 5.24
2 300285 ESRy 3,056,610 50,953,688.70 4.10
3 600030 HEIES 3,000,800 48,042,808.00 3.86
4 002318 ASLFE 5,576,328 35,353,919.52 2.84
5 601933 TN T 4,397,800 34,610,686.00 2.78
6 002142 TUERAT 2,043,900 33,152,058.00 2.66
7 603345 IR 889,694 32,740,739.20 2.63
8 002127 FA B FL RS 4,321,800 32,499,936.00 2.61
9 300498 T 1,087,200 28,462,896.00 2.29
10 002230 SN 1,103,400 27,187,776.00 2.19
11 600038 o EL A 689,824 25,771,824.64 2.07
12 002366 ERE2 AN 2,740,835 25,709,032.30 2.07
13 300059 RITE 2,111,381 25,547,710.10 2.05
14 600309 FiEA 898,992 25,162,786.08 2.02
15 601688 HEFRIE S 1,467,000 23,765,400.00 1.91
16 002236 KA 2,037,000 23,344,020.00 1.88
17 600009 N 394,200 20,009,592.00 1.61
18 600519 wMFE 33,700 19,883,337.00 1.60
19 601288 LV ARAT 5,316,600 19,139,760.00 1.54
20 600690 H B iR 1,359,281 18,826,041.85 1.51
21 603019 HRHIE 451,300 16,192,644.00 1.30
22 002867 JA KA 552,499 15,265,547.37 1.23
23 601818 FERKERAT 3,422,000 12,661,400.00 1.02
24 600050 Hh [ B 2,442,100 12,625,657.00 1.01
25 002714 W R Ay 438,840 12,616,650.00 1.01
26 300146 P A 732,100 12,438,379.00 1.00
27 601398 TR RAT 2,333,800 12,345,802.00 0.99
28 603605 HIERE 255,311 11,251,555.77 0.90
29 000961 HHRE IR 1,533,516 8,603,024.76 0.69
30 600271 iRAEE 339,796 7,777,930.44 0.63
31 601888 Hh [ [ iR 111,237 6,696,467.40 0.54
32 601611 A% A 979,763 6,397,852.39 0.51
33 300132 B 529,200 5,471,928.00 0.44
34 600585 HFIEIK Y 123,300 3,610,224.00 0.29
35 002027 T ARAEL 663,000 3,474,120.00 0.28
36 300357 T4 70,300 2,600,397.00 0.21
37 603708 F M 122,400 2,459,016.00 0.20
38 300662 A E PR 48,800 1,298,080.00 0.10
39 002690 FEIEH 60,300 1,283,184.00 0.10
40 603338 Wi L5 7 22,500 1,267,200.00 0.10
41 000538 =AY 16,500 1,220,340.00 0.10
42 002024 73T Gy ) 123,700 1,218,445.00 0.10
43 000888 A L A 88,800 502,608.00 0.04
44 603185 AL 1,345 66,039.50 0.01
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45 601860 BEARAT 15,970 50,145.80 0.00
46 603629 38 H 1,051 40,684.21 0.00

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

o ) 4
5 i ZEARHS, Ji% S A4 PR N LS N T P A EL A
(%)
1 603799 R 188,661,077.48 11.80
2 000717 FRANAA L 140,705,631.00 8.80
3 000961 HRE IR 138,285,172.66 8.65
4 600048 LRF = 135,096,828.16 8.45
5 601601 EHE NS 133,333,413.19 8.34
6 002460 EER A 132,523,043.18 8.29
7 601155 B 127,911,682.18 8.00
8 300618 FEBLE 117,037,952.15 7.32
9 601288 LMV ARAT 115,567,815.00 7.23
10 002142 TUERAT 93,626,589.59 5.86
11 600711 N4 90,333,321.00 5.65
12 600282 AN A 86,414,475.52 5.40
13 300059 KT & 85,061,201.80 5.32
14 600760 HRLTL K 84,784,335.96 5.30
15 002110 =X b 80,890,439.78 5.06
16 600038 W E A 79,403,939.96 4.97
17 601398 TRERAT 77,300,646.00 4.83
18 000066 Hh [ K3 76,606,830.79 4.79
19 601318 Hh [ 22 75,487,007.56 4.72
20 002366 EREE AN 73,981,240.36 4.63
21 300285 ESRy ey 73,319,649.75 459
22 600741 IR S 68,743,615.09 4.30
23 600801 LS VIS 68,325,550.50 4.27
24 300498 AR v iy 67,826,133.91 4.24
25 601888 Hh [ [ iR 66,064,634.63 4.13
26 000063 PLIE TR 65,458,616.72 4.09
27 002236 KA 64,390,093.00 4.03
28 600845 EEE /G 62,136,760.83 3.89
29 600019 By 61,460,060.10 3.84
30 601111 HH ] [ 60,001,253.81 3.75
31 600519 DivME e 59,984,190.00 3.75
32 601688 HFRIES 56,169,562.52 351
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33 600782 ETR A 55,088,941.17 3.45
34 601857 A 54,150,523.57 3.39
35 600029 R T 52,961,304.83 3.31
36 601818 FeRKERAT 51,617,638.59 3.23
37 600690 H iR 50,901,894.96 3.18
38 600030 HEIESR 49,834,712.83 3.12
39 600196 SRR 49,187,403.00 3.08
40 300433 W R 47,781,668.12 2.99
41 000636 AR 45,669,025.92 2.86
42 600028 W E A1 45,081,990.06 2.82
43 300136 (GESGEE 44,492,787.25 2.78
44 002496 ST #%=F 43,517,069.21 2.72
45 002215 W E 42,848,063.84 2.68
46 600372 LT 42,423,310.08 2.65
47 002129 IR A 41,548,243.81 2.60
48 002318 ASLFE 41,355,596.25 2.59
49 002466 KI5 41,089,822.75 2.57
50 002709 RIGH L 40,358,157.15 2.52
51 000786 JeHn At 38,792,813.68 2.43
52 600271 iRAEE 36,762,506.36 2.30
53 600115 KA 36,329,303.00 2.27
54 000513 PR EREE 4] 35,846,606.34 2.24
55 600887 Gl 33,921,772.54 2.12
56 603345 ZIE 33,002,766.58 2.06
57 601933 TR R T 32,992,158.00 2.06
58 002195 —=DE 32,864,872.72 2.06
59 300369 g R 32,444,225.22 2.03

T ATSRN G 35 TS A e (RS BN IR LSS B 3181, AN EAORAE 5 9 -

8.4.2 RIS S NI EE T F{H 2% BLHT 20 44 KR A4
SEEA: AR

b7 HHA A 4 %
75 % SEARHS Ji% 22 44 7 N S TR T FEEHE L
(%)
1 601601 R PR 193,076,860.32 12.08
2 603799 ERENY 171,816,452.66 10.75
3 600019 FRAY 142,320,586.56 8.90
4 000717 FRANRA L 140,064,439.78 8.76
5 600048 AR 132,555,759.51 8.29
6 601155 A I 129,733,483.55 8.11
7 002460 B =N 122,855,565.45 7.68
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000961 e 111,522,051.06 6.97
300618 FEBLE 111,094,203.18 6.95
600282 RN A 109,445,416.05 6.84
600176 FEEA 97,412,228.53 6.09
600782 HAR I A 96,359,347.06 6.03
601233 ] B 7 95,398,537.33 5.97
601288 LV ARAT 93,698,787.22 5.86
600760 HRLTL K 85,767,224.86 5.36
000786 Bl eIy 83,430,305.96 5.22
002110 =AW ] 81,406,375.90 5.09
601336 RS 76,771,056.02 4.80
601318 Hh [ 22 72,579,855.56 454
000066 Hh [ K3k 72,090,960.66 451
600563 R HT 70,612,084.83 4.42
000568 FINEE 68,135,960.99 4.26
600741 IR S 67,521,567.32 4.22
600711 R R TIN|4 66,911,256.64 4.18
600801 HHTKYE 65,868,150.45 4.12
600309 Jitet s 65,350,398.54 4.09
002677 A =N 64,745,956.19 4.05
600845 FEEHM 64,682,820.93 4.05
600887 BRI AR 64,027,186.69 4.00
601398 TRRAT 63,150,988.00 3.95
601888 Hh [ [ iR 60,254,402.75 3.77
002142 TUERAT 58,872,383.65 3.68
300059 KT E 58,703,888.26 3.67
300433 R 57,716,203.31 3.61
300274 FH ' HL Y 56,637,317.59 3.54
601857 Hh [ v 56,510,208.99 3.53
000988 e TR 56,363,465.74 3.53
601111 Hh ] [ it 55,164,375.98 3.45
600885 TR 50,932,973.59 3.19
600038 A 50,244,109.52 3.14
000636 AR 49,329,234.02 3.09
002285 AT 47,839,266.62 2.99
603589 H¥2 46,808,767.51 2.93
600029 T 45,172,086.17 2.83
002496 ST #%=F 43,343,407.30 2.71
002215 W E 43,019,265.48 2.69
002366 EREE AN 42,057,233.42 2.63
300136 fEYEE 41,705,526.84 2.61
600196 SRR 41,361,218.00 2.59
600372 H LT 41,183,707.32 2.58
300498 AR vy 40,293,121.58 2.52
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52 002129 IR AR 40,116,809.88 2.51
53 300196 Ky 39,910,077.75 2.50
54 600426 e ET 39,828,506.48 2.49
55 002466 RIFHM 39,133,956.14 2.45
56 601818 FeRERAT 38,913,036.84 2.43
57 600028 W E A1 38,579,596.05 2.41
58 002709 RIGH L 37,568,075.21 2.35
59 603737 — R 35,078,654.75 2.19
60 002195 —=H 34,893,748.39 2.18
61 600115 RITmias 32,780,996.98 2.05
62 600837 AR 32,509,082.87 2.03

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

8.4.3 TNBLERH A B8 RS R TN B AR

Bfr. NRM
SENBEEERI A (RAS) S 5,726,118,959.66
SEHBEERIURN (3D R 5,947,375,298.29

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

(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 HIARIEMIF MR BFREAS

SARAL: NIRRT

o 3 A B I
JF5 fFE7 dn AVIINIE]
1B el (%)

1 K i 7 2,059,000.00 0.17
2 AT - -
3 b i 77 190,251,000.00 15.29

Horr: BURTE &R 190,251,000.00 15.29
4 ML fiE g5 10,225,000.00 0.82
5 A T % - -
6 HHOH SR - .
7 AR (AP AZ #f57) 26,994,598.96 2.17
8 [ Ml A7 5 - .
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9 HAth

10 f=ann

229,529,598.96

18.45

8.6 HIRIE A SMHE 5B S 1 #H EL B /DN HEFF AT LA B s R A

SRR NRTT

‘ ‘ o E o IR Ed
Fe gy 1555 44 % HE(K) ANV IRAXIED
E EL (%)

1 140202 14 [EJT 02 900,000 90,126,000.00 7.24
2 180404 18 4 % 04 500,000 50,125,000.00 4.03
3 160402 16 4 % 02 500,000 50,000,000.00 4.02
4 128013 YA 194,202 17,212,123.26 1.38
5 122940 09 I 100,000 10,225,000.00 0.82

8.7 BRI A A E LB SR #E LI RN TR B SRS B R 40

AFE G AR IR ARFFA B SHFFIESR .

8.8 MMEFIRIEA AYME HESF1#E BRI RF HIBT 142 Bt e R B R 40

ARHE ARG AR AR AR SR

8.9 HIREA S E 5 B S H LB KN HE P AT LA BUE SR B4

ARG AR G R AR FFAPOERH -

8.10 MEHIRAES BT MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARHe ARG AR RS A B 02

8.10.2 AEESERBRILIIH KT BR
T

8.11 ME MR AR SH 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 [ 5 B
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8.11.3 A H it B VA
T

8.12 BmA AL MivE

8.12.1 AN, AFESHF MR AU AT B BCE BRI LR AR, MERHER
g H AT —E N Z B A TIPS, AT RIS .
8.12.2 B S IR W MHT T 44 S, AARTESR T tH B 4 A R 45 I IR S P 2 A A T 55
8.12.3 HIARH A& THH 7= 1 B

hr: NRfiog
75 Eq s &
1 A ORIE 689,506.74
2 ISR Z I SR 34,631,576.68
3 JSZUA )
4 IVl @ilDs) 8,408,220.07
5 82T R 251,643.57
6 Hopth SR
7 5 2
8 N
9 &t 43,980,947.06

8.12.4 HIRFFA ML TR BT T R A5t 37 A 40

SRR NRT

S e Ao

7 TR 555 44 75 nRME
1 L1 (%)
1 128013 YL LA 17,212,123.26 1.38
2 128010 I & & A5t 9,112,475.70 0.73

8.12.5 KA+ R EHAAAERBZR B AU A

SGHirahr. NRMT
F5 B EEARAY 2L A4 R TR EIN | HEREESE | FUESZ R
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fetbria A LA (%)

1 600030 PSSR

48,042,808.00

3.86

EoN i

89 EEHFRAEAEE

9.1 MRESHIFA AN BEFAANGH

Brgeps: 4y

B NG
F YA LIRAES e e N =
AN
Fe L b S i b A A
K 0% A 1
E el
89,096 14,292.58 4,262,781.01 0.33% | 1,269,148,896.25 | 99.67%

9.2 HIRESEEAKMLNRFFAEEESHHRL

HH SR ERAXIISE (G Qi) b B AL A
AL YNGEE N N ]
79,608.15 0.01%
AEES

9.3 MIARESEHAKNMLNRFAELFTFBAEEHBEEXFKHES
A E FRPE BN AR TT ] 95T AR 1Z A e U BB XY 0,

AT G ) 2 PR A S B R R X )08 0.

810 JFFBMAZEEHHZS)

L VARG

F&EFAERH (2004 4 8 H 24 H)IEEARHLEAH

1,130,480,770.08

AR S YIA] e < A7 B

1,337,834,944.54

AR T I < e R 4 A

143,104,075.39

e AR R S < L [ 47 207,527,342.67
AR ISR AR B A
AR JA SR J 4 03 LS 1,273,411,677.26
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§11 BEXFHMHER
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