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A HR D R - - - 1,510,657.18 1,510,657.18
HrEaar 456,985,771.86 - 8,944,877.50| 1,255,515,438.11|1,721,446,087.

5 43 713L 66

=



L REE IR G RIS A & 2018 SEAEE AR

47
1 £t
NATIE SR H 2K - - - 1,060,188.66 1,060,188.66
AT 2 [A] 32K - - - 2,860,484.07 2,860,484.07
A A N i T - - - 2,371,791.29 2,371,791.29
MNATHEE 2 . - - 395,298.54  395,298.54
NiAtAZ 5 % H - - - 5,868,092.85 5,868,092.85
A A B - - - 64.48 64.48
HoAth 471 451 - - - 405,374.34,  405,374.34
12,961,294,
fAfit Tt - - 4 12,961,294.23
23
GBS YRR TN 456,985,771.86 - 8,944,877.50| 1,242,554,143.88|1,708,484,793.
24
EER
2017 %12 A 31 1N 1-5 4 58Pk AR &1t
H
"

AT 426,527,231.38 i i i 426’527'231-2
= N 11,808,518.20 - - - 11,808,518.20
B ARIE S 1,107,830.23 - - 4 1,107,830.23

N e 2,863,064,675.
T e e - - - 2,863,064,675.77, T
MIBIE T8 K - - 4 71,076,274.94 71,076,274.94

MR R, - - - 77,789.94 77,789.94
A ER DA R - - - 1,912,454.81] 1,912,454.81

. 3,375,574,775.

et 439,443,579.81] - 42,936,131,195.46

27
1 £5t

N 117,406,606.5
AT 2 [A] 32K - - - 117,406,606.59 o
A A N i T - - 41 4,284,042.05 | 4,284,042.05
MNATHEE 2 - - 41 714,007.00 714,007.00
NiAtAZ 5 % - - 41 6,321,583.98 6,321,583.98
HoAth 471 451 - - 4| 839,159.24 839,159.24
- - 1 129,565,398.86 129,565,398.8

UiliidsSan
6
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3,246,009,376.
) 2R AR i 11 439,443,579.81 - -1 2,806,565,796.60

41

T RA R AARIE G KGRI EANE, %A Z00E A 3 F0HE O H R H
TPk,

7.4.13.4.1.2 FER R HBUR A S

T 2018 4F 12 H 31 H, AIEGFAA M B VEGTIF B A SO E o5 =8 57 EHE R LU By
0.52%(2017 4F 12 J3 31 H: &), BESLlipFIS i AR asg T A5 4 7= 14 E 0 8 KRR (2017 4F 12
H31H: [[).

7.4.13.4.2 SMIC KRS
AN IR i < ik TR 2 SR BOR SR L T RNV SR AR S T A AR BB XS . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 FAHAE XK

At AR A X 2 4 i 4 PR 4 il LA A SO B B AR SR 3 4970 R e Tl 3 ) 3 R 26 DA
(T A A% DR R AR Bl T R AR I B RS o A4 T B3 BE TR 22 5 By b i sdRAT [l RN 173752 )
(R ZE RS, TR O P LA A 56 RS SR T B AMUIE S R AT 4 B 5 405 75 L U Rk T B i
R BESRUE T 1IE 7 117 1 AR I B 1) 5

AR FE G R BOR X AR SE B 537 e B AENS ,  — AEOL T R ORI S C B L B AR RS, e S Rl
T RO B R AN RS . FERR T R B R, ARSI R E & S e A ES S AT
FEITVERS AT« 1 SR« B < THI AT 1 156 46 55 PT RE 5 MRDAE 25 117 7 ) B 2 R 3 R AT BIE 8 A T
GG AT B EFR I 2 BT EhAS BB B | T B IR R 1 B B AR SR 2 R,
T AN LI SR L 57 55 S T 2 MIA [ < i L ) XU WAL i A ALE W8 S & O B P I EL R, shas it
W B A . ARTEE G H N E SE& WSO B AL, XH R BEoRmg . 55 E . R
HEBATIEIE, RO AT GER LRI A% KU o

AR B 3 i 5 B A G 1) 40 B B AT LA A s XU, o AR B 4 i SRR B o R 4 S 7 I B Y T
60%-95%, frizs. AUIE. Bldx. B iimidy T RM B SCRHIES: 5 2 G
FoAPBGIERE TR o 2 & 2 = 1 E I EL VS O 0-3%. Bh4bh, AFEE IR E&EH NG HX AL S TFFE
(RIIE S A% SE e 2, 78 W38 F 2 b B o B AT AR FE 6, A04E VaR(Value at Risk)fi 7%
ORI A Jo <5 T I RO TR EAN A% XU, B I A S xof IR R AT SR B A A 1

FrE R eBE N 5%-40%,
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7.4.13.4.3.1 HAM#E RO

Ssf. NRmc
AR EER
2018 /£ 12 A 31 H 2017 12 A 31 H
b4 b3 4
TiH
YRR AURRE
N RME N RE
18 E A5 18 L 431
(%) (%)
T o e T — R 1,241,950,709.58 72.69 | 2,863,064,675.77 88.20
T oM e e R
B Rt el v i ol = E 5 1
A AT 7= — BUE R BF
&1t 1,241,950,709.58 72.69 | 2,863,064,675.77 88.20

7.4.13.4.3.2 FARAHRE RS OGR4 BT

{5 Kol 2 Ll 5 3 v LA Fo At T 378 B AR AR
X PR A AR R H 3 4 1 E
g (. AR
AH I R AR 5 AR B PN AERE R
43T

2018 %212 A 31 H

2017 %£ 12 A 31 H

1S e T 5%

4 86,890,000.00

N 181,420,000.00

225 LU T B 5%

k%7 86,890,000.00

k%) 181,420,000.00

7.4.14 5 BT ERAIIAT SRR T Ul B B AR

(1) AfhE
() <l THEA RO ETHER A

N FMETEREIRTERR, B2 SR E TR 5 B 2 S A B TR 1 A

JEDRIE -
— R MR

FIRIR:

=R ARG B AN T S A

(b) FFEERILA SR E TR 1 e T E
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() FERERTEASHE

T 2018 4 12 H 31 H, AFEEFA I LA RAME T2 H IR ST AN 2 I ek i e i 5t = b s T
B EIRIARECN 1,206,602,135.29 76, J&T 5 ZEIRIIAREUN 44,293,451.79 76, LR TH=ZZX
4412017 42 12 H 31 H: 5%—/2K 2,777,882,167.57 7T, 55 )7 X 85,182,508.20 JC, T 5 —=/ZIK).

(i) 2> SARE T I J2 VR ) ) B KA )

AT DL BURZ U IRV S IR 2R H O\ & 2 R ) e e I

SEFAUESRAC 5 T L A2, 45 tH OB R R0 B, 58 5 AN T R (LR ik A5 B (22 5 AN
TEER) B TARR I RATSEG O, ARG AL T H 242 5 I s R H R 585 A TE R IE
W5 S T AH DR I SR AN 27 B A SO SIS — Z 0 FFARA Al 1 8 v SR FH AR AS AT 0 5 i A\ ARLXS
TR ERFERRLEE, ARG A SR E R 58 — B GE R B =E K.

(i) =R RN SOOE AR A 122 ) 540

o

(€) ARFBILLA M ETHE B SRt TR

T 2018 5 12 A 31 H, ARG ARFFAH AR LA SUOHETHE M &/ 51 (2017 4 12 H 31 H:
[7]) o

(d) AR sOMETHER e T A

ANBAZ Fo (i VR 1 4 A 7 A0 6 A5 R B RLSGR IR A Ak 57, JLIRTENN (5 2 fo i
EAHZEIR

(2) BRAFANESS, T = Gl 2 H AR EE 470 75 2 U I A F At B 2 S T

88 WEAAHE

8.1 MIRESFASENR
SRR NRTT

J¥5 T H & RS RG] (%)
1 &R A 1,241,950,709.58 72.15
Hopr B 1,241,950,709.58 72.15
2 B R e
3 ] 5 WA e 5 % 8,944,877.50 0.52
Hrr: fiip 8,944,877.50 0.52
B RFUESR
4 R
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5 SRbATA R - B}
6 SR A 4 il gt e 330,001,375.00 19.17
Horpre W= R A ) S NR
B LR
RITHE MG T &M &6
7 X 126,137,464.04 7.33
it
8 Hofth & 3515 7= 14,411,661.35 0.84
9 &1t 1,721,446,087.47 100.00

8.2 JRLLT WA RMBEREAS
8.2.1 R ARAZAT W7 R B N BRI L
SRERA: NIRRT

IR A

A5 RE| N fE

EEE (%)

A Vi NN N0 4 41,287,287.10 2.42
B KA 14,368,000.00 0.84
C H 3 807,024,979.48 47.24
D SWAINE VNN S W& e Y VA 4 7,027,200.00 0.41
E eS| A - -
F R AT 2,360,500.00 0.14
G ARSI B AERTIREL 10,505,300.00 0.61
H A5 Aol ] _
I RS ARG BRI RS 111,220,830.56 6.51
J Bl 113,128,291.41 6.62
K Stttk 57,939,300.00 3.39
L FH GRS 55 I 55l 11,804,000.00 0.69
M BEEEH TR AR S5 27.510,000.00 1.61
N IR IREGAI A FL it i B 18,743,506.08 1.10
0 JER RS AEEAIEAR R 25l ] _
P HUE - -
Q DA TAE 17,940,014.95 1.05
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R A ARE R R 1,091,500.00 0.06
S ZiE . .
it 1,241,950,709.58 72.69

8.3 MR A SAHE LB S E LI R/ HEF I TR B B3R 48
GEpA: ARG

o7 R R

Fa | REA Ji B A4 R HE(K) A E

H A1 (%)

1 300257 vamin)iaiiy 8,600,000 85,914,000.00 5.03
2 300326 IR 2= 5,500,000 46,750,000.00 2.74
3 300261 A 9,000,000 46,260,000.00 2.71
4 600803 BB Ay 4,200,000 41,748,000.00 2.44
5 601233 i A 4,100,000 40,016,000.00 2.34
6 300408 =IREEH 2,100,000 35,532,000.00 2.08
7 000895 R R 1,490,000 35,149,100.00 2.06
8 600340 5 AR 1,350,000 34,357,500.00 2.01
9 002126 HRE It 4,500,000 33,480,000.00 1.96
10 002202 G N BHE 3,300,000 32,967,000.00 1.93
11 601318 Hh S 22 580,000 32,538,000.00 1.90
12 600519 DivME e 55,000 32,450,550.00 1.90
13 000997 G Nl 2,200,004 32,208,058.56 1.89
14 600030 HEIES 1,800,001 28,818,016.01 1.69
15 300012 ESHE el 4,200,000 27,510,000.00 1.61
16 600285 i 24 3,600,000 27,072,000.00 1.58
17 601398 TRERAT 5,000,000 26,450,000.00 1.55
18 600305 I 2,500,000 26,000,000.00 1.52
19 600570 fH AE LT 500,000 25,990,000.00 1.52
20 002206 A I 6,600,000 25,146,000.00 1.47
21 002191 et 3,200,000 24,992,000.00 1.46
22 000002 Ji Fla 990,000 23,581,800.00 1.38
23 603686 IR T 2,100,000 22,806,000.00 1.33
24 601996 F A 8,000,000 22,640,000.00 1.33
25 603989 AL A 1,050,000 21,147,000.00 1.24
26 002415 T e AR, 800,000 20,608,000.00 1.21
27 300682 BAHT RN 1,200,000 19,620,000.00 1.15
28 002048 TIEN 1,800,000 18,774,000.00 1.10
29 000998 P R 1,220,000 18,056,000.00 1.06
30 002044 FFRR 1,200,001 17,940,014.95 1.05
31 601688 RIS 1,000,008 16,200,129.60 0.95
32 601138 Tl B 1,406,134 15,425,289.98 0.90
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33 002324 )y 1,500,000 14,985,000.00 0.88
34 601088 Hh [ piE 800,000 14,368,000.00 0.84
35 002159 =PRI 780,000 13,712,400.00 0.80
36 002250 AR 1,300,000 12,259,000.00 0.72
37 600867 WILRE 880,000 12,232,000.00 0.72
38 600887 BRI AR 500,000 11,440,000.00 0.67
39 300383 TEH B 900,000 11,403,000.00 0.67
40 002127 FA B FL RS 1,500,000 11,280,000.00 0.66
41 300498 A 420,095 10,998,087.10 0.64
42 300339 TEAEAE 1,200,000 10,944,000.00 0.64
43 002714 W R Ay 360,000 10,350,000.00 0.61
44 600066 FIEEE 850,000 10,072,500.00 0.59
45 600699 Bk et 390,000 9,110,400.00 0.53
46 600036 AT ARAT 360,000 9,072,000.00 0.53
47 300059 RKITME 700,000 8,470,000.00 0.50
48 000333 E I A 220,000 8,109,200.00 0.47
49 600104 VR 300,000 8,001,000.00 0.47
50 600787 i A 1,600,000 8,000,000.00 0.47
51 600271 iRAEE 330,000 7,553,700.00 0.44
52 601515 RIS A 900,000 6,390,000.00 0.37
53 002001 oA R 390,000 5,853,900.00 0.34
54 000888 A L A 888,888 5,031,106.08 0.29
55 002371 A6 77 %4 130,000 4,908,800.00 0.29
56 300630 R 2 110,000 4,846,600.00 0.28
57 002768 ] BBy 200,000 4,460,000.00 0.26
58 002475 AZIY 300,000 4,218,000.00 0.25
59 002179 LG 110,000 3,704,800.00 0.22
60 000544 ERNSEIN S 700,000 3,549,000.00 0.21
61 601985 W E A% 660,000 3,478,200.00 0.20
62 000910 KW E% 330,000 3,402,300.00 0.20
63 600885 R ety 150,000 3,384,000.00 0.20
64 600563 R T 80,000 3,371,200.00 0.20
65 603313 BHE 130,000 2,731,300.00 0.16
66 300188 EATE 198,600 2,585,772.00 0.15
67 300661 SEFR Iy 36,000 2,469,600.00 0.14
68 603883 ZE 50,000 2,360,500.00 0.14
69 000915 Nt 150,000 2,220,000.00 0.13
70 600703 = 180,000 2,035,800.00 0.12
71 600598 K% 220,000 1,883,200.00 0.11
72 002507 TR 80,000 1,728,000.00 0.10
73 603338 WriL s 7 30,000 1,689,600.00 0.10
74 600009 N 30,000 1,522,800.00 0.09
75 002739 Papr:ih-2 50,000 1,091,500.00 0.06
76 002352 =48 i 30,000 982,500.00 0.06
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77 300124 AR 30,000 604,200.00 0.04
78 002027 AR 100,000 524,000.00 0.03
79 603799 2y g4 10,000 301,100.00 0.02
80 603185 A 1,345 66,039.50 0.00
81 601860 KERIT 15,970 50,145.80 0.00

8.4 MEH AR EBR R ASHE AR
8.4.1 RitFT A& HIRIES B FE 2% 5HT 20 4 KIREE A4
SRR AR

o ) 4
5 i ARG Ji 2 A4 K PN N e FEEHE EL A
(%)
1 601088 Hh [ pih A 145,304,804.42 4.48
2 600519 wMFE 143,471,120.46 4.42
3 000636 KA R 139,377,904.00 4.29
4 002415 T FE AR, 136,700,338.81 421
5 000002 Ji Fla 129,493,205.52 3.99
6 600030 S IESR 127,331,021.21 3.92
7 600782 ETR A 123,151,205.17 3.79
8 601318 [ 22 118,985,890.06 3.67
9 600048 LRF b= 106,625,270.18 3.28
10 600029 A 101,992,769.80 3.14
11 600340 B AR 99,773,599.40 3.07
12 601111 Hh ] [ it 96,084,652.55 2.96
13 000717 HRANAA L 95,228,903.66 2.93
14 601233 e B R A 90,354,083.30 2.78
15 601336 R VNI 87,011,468.08 2.68
16 300059 KT E 86,585,675.00 2.67
17 002027 T ARAELR 86,351,697.26 2.66
18 600297 IR 80,325,047.04 2.47
19 600887 Gailliialis 79,711,783.64 2.46
20 601288 FMVARAT 79,373,420.00 2.45
21 600066 FIR G 70,552,817.37 2.17
22 300017 W15 BHEL 70,128,659.11 2.16
23 601398 TRERAT 68,659,924.10 2.12
24 000001 A RAT 65,202,937.53 2.01

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

SN NRTIT
51 jidk 66 7L



e BN 1R G BUIE IR BT 5k 4 2018 AR A EAR
o ) 4
JF5 Ji SR AR Ji S8 A4 K N S TR e 7 EHE A
(%)

1 601318 rh [ S22 229,747,216.23 7.08
2 601288 LV ARAT 180,501,481.22 5.56
3 600297 IR E 160,188,996.78 4.93
4 000636 KA R 149,020,413.04 459
5 600519 DivMiE e 148,796,689.53 458
6 002027 T ARAELE 147,933,198.56 4.56
7 600782 ETR A 144,950,785.13 4.47
8 600048 TRF b= 136,532,249.23 4.21
9 601398 TRRAT 135,203,622.84 4.17
10 601088 Hh [ pi e 134,228,345.44 4.14
11 600030 I EIESR 123,032,883.80 3.79
12 000002 Ji A 115,701,947.54 3.56
13 002415 Vg R AR 114,954,167.89 3.54
14 600340 AR 107,794,123.75 3.32
15 600066 FIR G 106,595,743.36 3.28
16 300017 WA 1 B 103,386,866.63 3.19
17 601336 RS 95,938,164.77 2.96
18 600867 BUARE 95,868,589.22 2.95
19 000932 HESEER 89,503,907.87 2.76
20 000717 HENRA L 89,208,751.08 2.75
21 000895 RO J& 87,434,085.86 2.69
22 002127 LGN 85,239,190.88 2.63
23 000063 D T 84,646,695.12 2.61
24 601111 Hh ] [ it 80,717,748.10 2.49
25 601233 ] B 7 80,264,172.35 2.47
26 601003 AR A5 47> 77,023,509.02 2.37
27 600029 [Epap s 76,296,185.17 2.35
28 600705 HT BT A 76,274,393.14 2.35
29 601166 Ml ERAT 74,037,461.88 2.28
30 300408 =AM 73,542,217.39 2.27
31 300059 KT E 71,433,900.08 2.20
32 600585 IR 71,130,369.96 2.19
33 600305 ELENA 69,108,583.09 2.13
34 000998 P R 68,661,290.00 2.12
35 300136 Y@ S 65,610,762.68 2.02

T RIS SR 24 T SE S A (s A e AR B ) 841, AFIEA AL 5 A -

8.4.3 TNBLHI A B K S SR RN B A
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Bz NRHIT

6,651,501,801.73

KNBERHIRA (AL B
BE

RO (RRSE) S A

7,835,637,571.83

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

SARAL: NIRRT

o LG B 1
Fr 5 5355 it ol A RME
B HA1(%)
1| BExfik
2 | JUTEHE
3 ERMIR
ot BURTES A
4 | ki
5 Al R o
6 TSR
7 BRI X)) 8,944,877.50 0.52
8 [F) Ml A7 5
9 oAt
10 | &it 8,944,877.50 0.52

8.6 HIRIZA SMHE b E S H LB /N HEFF AT LA R s R A

SRR NRTT

i S A
7 A i F ZFR HE (k) Ny AIXIEN
E EL (%)
113020 e B 5 70,750 7,072,877.50 0.41
113504 VAR 18,000 1,872,000.00 0.11
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8.7 BRI A A E LB SR E LI RN IR B SRR SR 8 40

AFE G AR IR ARFFA B SHFFIESR -

8.8 MMEFIRIEE A AYME G ESFH#E BRI HRF BB 142 Bt e R B R 40

ARHE ARG IR ARFFA R SR

8.9 HIRAZA SAMHE LB S E LB KN HE P AT LA BUE SR B4

ARG AIR G AR AR FFAPOERH -

8.10 MEHIRAES B MBI HIZ HHOL VLY
8.10.1 #HREMRAE ST MBI CAM R A

AHe G AR 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 &R AFE ST 1) B G b5 SRR 25 B 48

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

T

8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIIHT A ISR HIAAT EARBCA S E ST I R ER, A ek

TG H AT — E N 2B ATHEDT. AT L.

8.12.2 ARG B AR T R, ARSI Tl 2 e & R RUE Rl ISR o 2 ISR

8.12.3 AR H AL INHE =M R

Bfz: NRMIT

1 A7 PRIE 4

846,932.82
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2 PSR ZRE F K 11,711,758.14
3 IMEcdivel

4 IR 342,313.21
5 AT I 3 1,510,657.18
6 FAb RIS

7 R 2 H

8 HoAth

9 it 14,411,661.35

8.12.4 HIRFFA ML TR I T R Bt 37 A 40

SRR NRTT

S A one

Fe RFACHS 555 44 % Ny I
1 L1 (%)
1 113504 ARG 1,872,000.00 0.11

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B Bl B
ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

89 EEHFREAEER

9.1 MRESHIRFE AN BLEFAANGH

Brgeps: 4y

EREPNA] 1
JE A PLHEBE QN e e
HHANHO)
He G it A it MR
FEA A FEA A
=17 EAi7]
661,660 1,027.15| 310,611,372.41 | 45.70% |  369,015175.41 |  54.30%
9.2 MIARESTEARMELARIFAAZEERFHR

T H A REEE () i B4 S A L A1)
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B YNGR N N ]
644,999.44 0.09%
AEES

9.3 MIRESEEAK ML RFA AT A HHUE BX FHE L
RNFEHPEBN G S RBWT FCAT I ot N A 2 RS ails & R X 804 0.

AREE G A G 2 PR A S S AUE B B X 8] 0.

§10 FBRELHEHLH)

BT A
FEEFARH 2011 4 12 H 20 H)FR: S0 840 897,813,564.47
AH A A AT 3 4 4 B i 984,220,670.17
A A BASE G S HR 7 55 318,473,979.12
el ASHR A S 4 B[R] 47 623,068,101.47
AHR A HHFE G 47 2 AR B 40
AR A A HA AR 4 1 A A 679,626,547.82
§11 EAXEMHER
11.1 EEMFRFA AKRSHIN

I TEEE G B A AN KSR
N2 #SEBHEN. ZEREANLTNIESTHERTHERNAFZES)

1. AN ARG E AT R NSEZSF:

2018 4F 2 13 H, RGEHNLA | (FLRESGEMARAFRTRSAMEERAL), &
ARG WREPPSRAE . BRI L EHHEA I S BB 2 P

2. AIMEMAARESIE AL TR E I TERANFAZS W T

o
N3P RESEHEN, EZEW™. E&RELFHFL

WE N ARG e TE S RVRR . RS A BT AR 7 1
YRR
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11.4 S HIRIS IR

A I A Tk A B SR (R R
11.5 A EHATH IS THMEZ P

AR T S A AR T R S O IR B R T T T S5 T

T LS AT B A 2 1T 2 55 B 3 5 5L A B T 96,000.00 Tt
H AT LA SR AL T IR SRR R . HREEERAEMHEES.

16 FHEAN. TEARRRREEA R ZEERALTEF L

2018 £F 4 H, Abxf BHHIER R A =] H AR (R T XA 2k 4 BUA TR FER X D14 UL HE Tt
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