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A ER D 3R - - 4 25,012,043.33 25,012,043.33

o 1,124,280,109.

HrE Bt 431,625,150.53 - 5,326,065.60 687,328,893.24

37
1 £5t
NATIESRIEH 2K - - - 1,652,230.90 1,652,230.90
AT 2 [A] 32K - - - 45,363.50) 45,363.50
AT N S - - - 1,430,066.37 1,430,066.37
MNATHEE B . - - 238,344.40  238,344.40)
NiAtAZ 5 % - - - 2,992,587.65 2,992,587.65
A B - - - 58,947.54 58,947.54
HoAth 471 451 - - - 1,008,001.84, 1,008,001.84
7,425,542.2
ffit Tt - - - 7,425,542.20
0
GBS YRR N 431,625,150.53 - 5,326,065.60 679,903,351.04/1,116,854,567.
17
EER
2017 % 12 A 31 1N 1-5 4 58Pk AR &1t
H
%"

BATTEER 65,446,075.63 - - - 65,446,075.63
= 83,330,293.78 - - - 83,330,293.78
B ARIE S 414,893.48 - - 4 414,893.48

N e 640,789,549.7,
T oy e 39,900,000.00 - 41 600,889,549.76 6
DN &=

. i 30,000,165.00 - - - 30,000,165.00
MIBIE T8 K - - - 1,846,802.36 1,846,802.36

MR R, - - - 944,355.34  944,355.34|

A ER D R - - - 12,615.68 12,615.68
822,784,751.0
=87 219,091,427.89 - 1 603,693,323.14
3
145t
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AT UEZ7 7 K 2,532,798.08 | 2,532,798.08
I A B [B] 3¢ 368,736.99 368,736.99
AT PR NS I 1,050,898.59 | 1,050,898.59
NEATEE B 175,149.75 175,149.75
NATAE 5 B H 1,878,530.58 | 1,878,530.58
NEAZ R B 58,900.00 58,900.00
Fo A A7 53 994,006.45 994,006.45
it Tt 7,059,020.44 7,059,020.44
815,725,730.5

) ZE U FE R 1 219,091,427.89 596,634,302.70
9

T RA R AARIE G KGRI EANE, %A Z000E A 3 FOHE 0 H s H 2

REHEFLTK.

7.4.13.4.1.2 FIZR RS Y BB 43 BT

T 2018 4F 12 H 31 H, AIEEEFA I G HEGZFIRE A R E & a5 = 3E r L
4.07%(2017 4% 12 F 31 H: 4.89%), Kk HI 2 128 st T A48 5 4 B 7= 14+E JG 5 200 (2017 4F
12 A 31 H: [[).

7.4.13.4.2 SMIC XS
AN IR i <l TR 2 S BOR SR BL T RNV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B KA XU

7.4.13.4.3 FAHAE XK

AR A X 2 4 i 4 PR 4 il LR A SO B AR SR 3 4970 R e T 3 ) 3 R 26 DA
(T 3 A At IR B AR B T 2 A S B (R o AR TR T B TR A8 5 B Bl 32, T fe £ At
e U SRR T BAMIE S5 RAT AR B B L BORF R S TS0, AT BB SRR T 1IE 5 T 3 B Ak gk
BRI o

ANHE G (e 4 N AE M AN AR B A A I R b, 8 s S s A 45 A IO 9 7 1
A ERBOR. B4R 1 4555 0] BERLIIESS 173 10 B 2R 3 AT Fo R, 25 &8
NEEERR I E T EhA G B BT B R (1 B E A S R, S i A
AR B L R S T 3 AR [ o T L ) R BS UACR A, T A& IR P IR L LR 9, B Rk
Wb RESREESEIHN TN G ZW MW AR, RN, P E . Ra A
ATIBIE, kBRI AT RER A T A A KUK o
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AR il i BB A ) 0 B B AR L A AN A XU, o AR SRk G P B S 2 S 087 1 e B I L
Bl 0-95%, HEANAE 5 H HALEBRRAR M T S A TN 5 RIER 5, N 24 ORI B B 2 1)
H7E—4F LA IBURF 53 AMIE T 58 5 P13 19 5%, LS AN ERREH AT & 7 RIIE SR
e HERSE o BEAh, AR R G BN H XA S iR MRS M Seti i 1%, € Wlia I 2 A
SE BTG IAT B B i, 45 VaR(Value at Risk) b S5 R A A3 G i v ZE Ak KUK S
SIS ] S AR AT BR AN A

7.413.4.3.1 HAbHHE RSO
SHRAL: NRMJT

AR EER
2018 /£ 12 A 31 H 2017 12 A 31 H
b4 b3 4
TiH
B B i
N RE N RE
18 E A5 18 L 31
(%) (%)
T oM e T — R 655,815,714.34 58.72 600,889,549.76 73.66
O R St i Rk 5 Y
B Rt el v i o = E 5 1
A AR 7= — BUE R BF
&1t 655,815,714.34 58.72 600,889,549.76 73.66

7.4.13.4.32 FAbbirAs RES KBURE AT
fRix Bl & A fE DLAM A At TiT 37 28 B AR AN

X AR H 4 T HE I
A (A N
R XU A8 8 F A 5 PN AR
b
2018 /£ 12 H 31 H 2017 £ 12 H 31 H
LG A L E T 5% H4Jn#) 71,040,000.00 %) 63,440,000.00
2P G R L 1 T [ 5% /%) 71,040,000.00 /%) 63,440,000.00

7.4.14 5 BT ERAIIAT SRR T Ul B B AR
O~ ehE
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() <l THARMMETERTE
A AT ELEIRPE R B A RO ETHEARARTT 5 B H S SCH B PR 1R

JEIRIE :

BB MR BT ER T1T3 ERZ B AR
SRR BRER — R U B AMH I B 7 B 4 £ B R R4 AT (R
=R HASRB P B AN AT I R A

(b) RFLE LA S E T B A S T A

() SEREMTEARME

T 2018 4F 12 1 31 H, ARBEEERA A R E T8 H AR TN SR a8 10 & o= 8 1
—JZIRIIARETN 649,884,634.14 7T, J& T4 —JRIKIIARHN 51,429,145.80 JC, JolE 158 =2 IR

AAI(2017 4E 12 H 31 H: /21K 595,537,041.56 7T, 5 —J21k 45,252,508.20 7, L5 =JZK).

(i) 2 RO R I KA )
AR A S 2 VG 2 I TR A A 22 [ B 5.

XFIESFAE 5 B LW R BCR A G, A R ELE RS R 52 5 AN R (B B Bk A5 I 1R 52 2 A
R BUR TARAIFRATERG I, AL THEM 0 255 KRR H IR 32 5 ANEER A K&
PR 9 IR AR R I SR AN 53 1 2 SCME AN — SR AR A4 T B o SR PO AS W O i A A X

TS ERIRMRERE, hE AR IEE AR & SUHE R R 28 — R IR 5 =R IR

(i) H =R RN SR B A Y 22 580
To

(c) ARFFEEMLAA b ETHE B SRl T A

T 2018 ££ 12 A 31 H, ABE G ARFFA ARSI LA SOt i TH & 10 el 987 (2017 £ 12 A 31 H:
I])

(d) APAA RAMETHE R T A

ANCAZ SEAOME T 0 S b B 7 A A £t 32 B LA N SCR IR I e b e, HUKTAME S 2 e
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HAZER A,

(2) Brafetirfash, HEs

2

A SR H AR I < T 5 B W] 0 LA 2L T

88 WEAAHE

8.1 HIRESFHASENR

SHEA: NIRRTt
75 T H & RS RIS (%)
1 & E A 655,815,714.34 58.33
Hope R 655,815,714.34 58.33
2 Bt - -
3 ] 5 WA e 5 % 45,498,065.60 4.05
Hrr: fiip 45,498,065.60 4.05
B SCRAIESR - -
4 R - -
5 S RTA AR - -
6 NI G Rl 319,501,119.25 28.42
s ST 0 1) SR Nk
v ' '
. fﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁ%ﬁ% 71347 613.98 635
Tt
8 Hopth % 15155 7 32,117,596.20 2.86
9 At 1,124,280,109.37 100.00
8.2 IR RN ER A E
AL NIRRT
E St
g &3] A RMAE
fE B (%)
A A MRS B il 15,708,000.00 141
B KA 8,354,300.00 0.75
C il 3 403,021,256.70 36.09
D B0 300 RARSOK AR L R 5,577.253.50 0.50
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E feisinI4 - -
F fL R AZE 2,842,000.00 0.25
G LIS SAEFIREOL 13,025,000.00 1.17
H {75 FE RO . .
I SRR RS BRI S 48,626,300.00 4.35
J R 64,906,457.40 5.81
K Sl 29,725,000.00 2.66
L FH G AN 25 R 55l 5,264,000.00 0.47
M RIS LE s N & 4 17,685,000.00 1.58
N IR IREEAI A FL it B 29,569,045.74 2.65
0 JE RS SRS A AR S ] _
P UH ] ]
Q DA TAE 11,511,201.00 1.03
R A RE AR R ] ]
S ZiE . .

&1t 655,815,714.34 58.72

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

o B G
e | REAE JIE B A4 R B (K) A RE
H LB (%)
1 300257 T 1l Bt 4,700,000 46,953,000.00 4.20
2 601233 i A 2,660,000 25,961,600.00 2.32
3 600803 BB A 2,600,000 25,844,000.00 2.31
4 300326 IR 2= 2,880,000 24,480,000.00 2.19
5 300261 A 4,300,000 22,102,000.00 1.98
6 000888 WA L A 3,888,789 22,010,545.74 1.97
7 002690 EWHEH 880,000 18,726,400.00 1.68
8 000895 RO & 789,958 18,635,109.22 1.67
9 601318 Hh S22 330,000 18,513,000.00 1.66
10 002126 HRE It 2,450,000 18,228,000.00 1.63
11 600340 B AR 700,000 17,815,000.00 1.60
12 300012 A Ao 2,700,000 17,685,000.00 1.58
13 000997 N 1,200,000 17,568,000.00 1.57
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002202 G N BHE 1,700,000 16,983,000.00 1.52
002142 TUERAT 1,000,000 16,220,000.00 1.45
300408 =AM 880,000 14,889,600.00 1.33
600570 fH A BT 260,000 13,514,800.00 1.21
002191 3 Mo 1,700,000 13,277,000.00 1.19
603508 BYE% 330,000 13,137,300.00 1.18
600305 IR 1,250,000 13,000,000.00 1.16
603686 s e 1,180,000 12,814,800.00 1.15
600036 FARRAT 499,933 12,598,311.60 1.13
300682 BT R 770,000 12,589,500.00 1.13
000002 Ji Fa 500,000 11,910,000.00 1.07
601996 F A 4,200,000 11,886,000.00 1.06
603313 BHE 550,000 11,555,500.00 1.03
002044 F A R 769,980 11,511,201.00 1.03
600030 S IESR 700,000 11,207,000.00 1.00
600519 DivME e 18,000 10,620,180.00 0.95
002415 T R AR 390,000 10,046,400.00 0.90
002324 SeRilkss 950,000 9,490,500.00 0.85
600867 WILRE 600,000 8,340,000.00 0.75
600256 ]I REYR 2,200,000 8,272,000.00 0.74
002321 eFiRl 1,600,000 8,256,000.00 0.74
002048 TIEMN 790,050 8,240,221.50 0.74
600787 i % A7 1,600,000 8,000,000.00 0.72
002159 —HFRIE 430,000 7,559,400.00 0.68
000726 a2 KA 700,000 6,797,000.00 0.61
600066 FIHEE 550,000 6,517,500.00 0.58
600887 GEilliiads 280,000 6,406,400.00 0.57
601688 HEBIRIES 390,000 6,318,000.00 0.57
000544 ERIEEZN S 1,100,050 5,577,253.50 0.50
600742 —RE 4% 550,000 5,489,000.00 0.49
002127 R AN FL T 700,000 5,264,000.00 0.47
603989 AR A 250,000 5,035,000.00 0.45
600004 Hzil 500,000 5,025,000.00 0.45
600285 i 24 660,074 4,963,756.48 0.44
000998 [ =y S 280,000 4,144,000.00 0.37
002206 | 15 995,000 3,790,950.00 0.34
601515 RS 500,000 3,550,000.00 0.32
002299 KRR 200,000 3,308,000.00 0.30
600297 IR 700,000 2,842,000.00 0.25
300383 FEIRHT 200,000 2,534,000.00 0.23
300059 KT E 200,000 2,420,000.00 0.22
300481 TBEFH 200,000 2,148,000.00 0.19
002371 677441 50,000 1,888,000.00 0.17
000333 EMEEH 20,000 737,200.00 0.07
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58 002475 AZIY 30,000 421,800.00 0.04
59 002683 PN 1 10,000 82,300.00 0.01
60 603185 A 1,345 66,039.50 0.01
61 601860 HKEWAT 15,970 50,145.80 0.00

8.4 MEH AR EBR R ASHE AR
8.4.1 RiHFTA & HIRIES B FE 2% 5HT 20 4 KR4
SRR AR

o ) i 4
5 i 2 ARG Ji 2 A4 K PN BN e FE A EL A
(%)
1 002415 Vg R AR 79,721,655.91 9.77
2 600029 [EEpap i 79,018,155.72 9.69
3 002027 I3 AR 74,950,615.42 9.19
4 600048 TRF Hb = 72,499,284.57 8.89
5 601318 Hh [ 22 71,627,007.08 8.78
6 600030 S IESR 69,514,913.62 8.52
7 601288 LMV ARAT 66,216,080.00 8.12
8 601398 TR RAT 65,186,338.10 7.99
9 600570 fH A T 62,556,382.12 7.67
10 601138 Tk B 62,553,097.30 7.67
11 601233 ) B 7 59,921,778.10 7.35
12 600519 wMFE 58,479,153.15 7.17
13 000002 Ji Fla 53,323,153.13 6.54
14 600297 IR 52,505,950.64 6.44
15 600340 B AR 50,768,063.61 6.22
16 600803 BB A 50,661,292.00 6.21
17 000636 AR 48,897,377.16 5.99
18 601336 RS 47,061,297.68 5.77
19 600066 FIEEE 46,263,239.71 5.67
20 600305 I M 44,118,298.18 5.41
21 300257 VARILYEris 44,082,835.16 5.40
22 603799 R 41,655,466.50 5.11
23 603313 BHEHE 39,919,622.58 4.89
24 002127 R AN FL T 36,773,386.01 451
25 002142 TUARAT 35,498,860.42 4.35
26 002321 eyl 32,255,863.66 3.95
27 000717 HRANAA L 31,695,349.16 3.89
28 600036 A ARAT 31,588,366.57 3.87
29 300326 el 30,220,537.61 3.70
30 002202 G R BHE 29,488,613.68 3.62

551 jidk 65 7L



ez 22 IUR T G B IR A RUIE R R 5 < 2018 SFAEE AR

31 002690 EEH 27,030,668.19 3.31
32 300059 KT E 26,881,051.71 3.30
33 002191 3 26,607,135.82 3.26
34 002475 LG % 26,218,071.68 3.21
35 600256 ]I REUR 25,992,852.55 3.19
36 002299 XK 25,908,763.65 3.18
37 300408 =IREEH 25,409,568.49 3.11
38 002126 A 24,452,798.73 3.00
39 600867 BUARE 24,217,995.86 2.97
40 300261 FEAAL 2 23,969,008.22 2.94
41 600782 ETR A 23,384,025.75 2.87
42 000888 WA Lt A 23,265,460.20 2.85
43 000961 W 23,255,952.81 2.85
44 601111 Hh ] 23,110,604.30 2.83
45 603686 yA=E7 Ntk 22,958,330.80 2.81
46 300017 WA 1 B 22,438,827.25 2.75
47 603043 IR MER 21,834,646.38 2.68
48 002234 A A 21,417,753.00 2.63
49 601088 Hh [ pip A 20,285,610.00 2.49
50 000333 EMEEH 20,267,473.28 2.48
51 000895 KR e 20,203,762.19 2.48
52 002585 KR HTHI 19,741,566.10 2.42
53 300012 =M el 19,016,653.80 2.33
54 000937 L REIR 18,883,156.87 231
55 600388 YREEZRIS 18,671,178.86 2.29
56 000997 G N i 18,348,552.31 2.25
57 601668 Hh [ 2 AR 18,015,143.20 2.21
58 000998 [ =y 17,878,710.00 2.19
59 600004 Hzil 17,586,107.99 2.16
60 600115 RITas 17,514,379.25 2.15
61 000703 THIR A 17,362,891.49 2.13
62 000001 P HRAT 16,822,800.38 2.06

TE s AT RN A 4 1S e e RS BN R LU ) 3181, AN A SRAE 5 9 A

8.4.2 RIS & HIRIES R FE 2% 5HT 20 4 KIRE A4
AL NRMT

o AT 4
JP s JBe SR I S A4 TR AR RV ST 7 E L A
(%)
601398 TRRAT 90,012,604.96 11.03
2 002027 Iy A 88,182,152.74 10.81
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3 600029 F T 85,957,917.92 10.54
4 601288 LMV ARAT 85,671,759.99 10.50
5 601318 Hh [ 22 82,313,915.39 10.09
6 002415 T SRR, 73,413,400.61 9.00
7 600048 LRF = 69,315,863.97 8.50
8 600297 IR E 69,293,028.92 8.49
9 601138 Tk B 63,232,424.60 7.75
10 600030 H S UES: 61,118,870.32 7.49
11 600519 wMFE 57,190,563.71 7.01
12 000002 Ji A 52,741,372.51 6.47
13 600570 EE RS 49,907,590.18 6.12
14 000636 AR 48,799,816.96 5.98
15 600066 FIHEE 47,962,012.16 5.88
16 600305 E G M 44,589,072.97 5.47
17 601336 R VNI 44,444 535.98 5.45
18 603799 2y g |4 41,400,055.69 5.08
19 002127 R AN FL T 40,766,602.14 5.00
20 600340 B AR 38,648,332.07 4.74
21 601233 ) B 7 37,790,613.51 4.63
22 600867 BUARE 34,917,955.69 4.28
23 603313 BHE 28,771,955.65 3.53
24 000717 HRANAA L 28,662,768.76 3.51
25 000998 [ =y 28,466,586.92 3.49
26 300408 =AM 28,234,920.50 3.46
27 600138 SRR 27,825,096.48 3.41
28 002475 ATIN 26,503,490.72 3.25
29 000895 RO & 26,328,997.90 3.23
30 600803 BB A 26,048,495.60 3.19
31 300017 WA 15 B 24,324,971.42 2.98
32 300059 KT & 23,502,283.63 2.88
33 600782 k)i a i 23,250,566.88 2.85
34 300121 {ERRRESHS 22,963,484.96 2.82
35 002159 —HFRIE 22,735,934.21 2.79
36 000961 R B 22,598,806.00 2.77
37 002321 gl 21,839,907.92 2.68
38 603043 IRELREE 21,394,014.00 2.62
39 601088 Hh [ piAE 20,940,489.80 2.57
40 601111 Hh ] 20,792,265.50 2.55
41 000333 FEMEEH] 20,521,435.57 2.52
42 002454 T2 ey 20,395,993.34 2.50
43 002299 XRKE 20,154,414.70 2.47
44 002234 FAN 7 19,586,525.04 2.40
45 600887 BRI AR 19,145,759.17 2.35
46 000703 THIR A 19,117,292.57 2.34
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47 601668 G RRESRE i) 18,994,203.64 2.33
48 002142 TUERAT 18,546,829.41 2.27
49 002585 WU 18,233,048.53 2.24
50 002126 HRES Iy 18,174,682.34 2.23
51 000937 #rh YR 18,038,312.06 2.21
52 002048 TIEMN 17,712,467.49 2.17
53 000537 TR RE 17,711,685.60 2.17
54 002023 W T 17,357,454.22 2.13
55 300596 )22 b 17,128,524.02 2.10
56 600976 e R AEH 16,987,987.85 2.08
57 600036 AT ARAT 16,617,590.36 2.04

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
SENEEER A (A8 B 3,262,706,000.38
SEHBEERIURN (3D R 3,098,666,239.06

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

B SOt
P55 5 A E

EELBI(%)
1 EP e - -
2 P47 IR - -
3 el 40,172,000.00 3.60
Horr: BORTE SR 40,172,000.00 3.60
4 alAbiess - -
5 | kAR S - -
6 rh ] SR 4 - .
7 AR (AT RS Hafit) 5,326,065.60 0.48
8 [F) b A7 H - .
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FoAt

10

=

45,498,065.60

4.07

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

SRR NRTT

. i o E o IR Ed
Fe gy 1555 44 % HE(K) ANV IRAXIED
E EL (%)
180407 18 4 % 07 400,000 40,172,000.00 3.60
113020 i B2 5% 5 30,730 3,072,078.10 0.28
113520 HA A 21,250 2,253,987.50 0.20

8.7 JIARI A FMME b Ee B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIHME HHE ST FE B/ DEFRRT LA R &R R T A
AEERRERRFFA T RIE.

8.9 SPARIZ A FMME oy Fe s B 15+E H B AR /NHRFF B AT A8 BUE S 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAZEER R IR 2 E LY
8.10.1 R ESPARA T SHH KBTI Bt K5 A1 20 B 40

ARH AR AT BB B AR 0

8.10.2 AEESEFBRILIH KT BR
T

8.11 ME MR AR SH B E BB 5 B A
8.11.1 AHAE AT I BRBUR
o
8.11.2 MEWIR ARSI K E R R4
A F G AR A WAV AT B E A 0 .
8.11.3 A E RIARBE A
T
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8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIIHT A ISR HAAT EARBCA S E ST I R ER, ARk
TG H AT — E N 2B ATHEDT. AT L.
8.12.2 RSB HIRT+H PR, AEESR T e ) U 4 B I I A B
8.12.3 AR FLAth & IRHE 7 HI B

wAz: Nt

5 B4 &%

1 A7 H PRIE 4 604,417.30

2 SISCIE S5 F 2K 5,188,884.51

3 AL FBER

4 N IpSS 1,312,251.06

5 A FR D R 25,012,043.33

6 HoAth S UAEK

7 FEpESR H

8 HoAth

9 =ain 32,117,596.20
8.12.4 BRI M AL T B 3 i ] 5 e £ 57 B 48

RIS ARG AR R FFA LT R B T 56555
8.12.5 AR+ 48 B B AR 7E i 52 R B L i1 B

ARFE G ARG AR AT+ 2 B S AT I Z PR D

89 EEMFFANGEE
9.1 HiIREEMBEFE AN B LTFENEGH
UYL )
FFEE T A N4
A ANFPE()
FL I IR AES S N e
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b S i b A A
FE A HEA 5
E el
17,847 43,836.01 | 452,344,95322 | 57.820 | 329,996,231.07 | 42.18%

9.2 HIRESEEAKMYNRFFEEESHHRL

HH SR EEAXIISE (G Qi) A B AL A
e AL YNGEE N N ]
115.57 0.00%
AEES
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