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NI AR A2 Fi5 < L 23 FC A BOR KRB gt B DR AN R A3 i A AL e s O XU . A <
WA B At AN R ik, R TE B R AN XU -

7.4.13.4.3 FHABMHE R
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LA A A% PURSE A 4 i < P R < R 2 SO BOROR B gt B R B T I A R AN R LASK
I S A% BR R AR Bl T A AR B KU, o AN < 2 B BT TIESR 58 5 i L i B BEER - v i P L A
Pk U RYR T B AMIE SR AT B B S E T DLBCRF PR S A RE R, B AT RERYR T UES7 T 37 B 1A ¢
) IS o

NI B ) BNAE M A AR A A R A, (EHE B 5 TERZS 6 BT FU VA
MG ERBUOR. BTN 71 45 55 W] BERS WAHIE SR 117 32 1) 3 B R SR BEAT AT SO AN T, S & A
NE HERUR 2 T Eh AR B TGN R B 0 B i EAR T SR R, i AN
BB SE 2755 T I AN ) < ik R ) AR R A ALE, W E S IE I B L B LU, sh SRR
Pt o AEERHEEHNE WS G ZE WA, RS, Wi E. SR ait
IFIEIE, REBNRO AT HE AR A BT IR XU -

A Bk 38 I B BT AL G 1 0 B B AR LAt R RS o AR G R AT B ER B AR B
60%-95%; [ e 5 LAAM I HAh B 7 5 FE G B 77 1) 59%-40%, L BGIE S B E AN i T < B8 77 i
(K1 3%, LEAh, AT AL E BN H A SE ST ISR R Se i 42, € s T 2 Mg &7
PN TR AT G L R, B3 VaR(Value at Risk) b a5 AN K A< B g i I PRIV AE AN RS XURS:, - S T
FE UGS RS FEAT PR EF AN 2 o

7.4.13.4.3.1 AR R ML
RN NRTIT

AHIAR FAERER
2018 412 5 31 H 2017412 31 H
B EE S
IiH
2oty BRI
NIRE NIME
IRz L EL A1
(%) (%)
8 PE A R 7 — IR A R 782,550,833.65 69.98 | 1,155,056,122.23 71.19
A MG BB e — R S I B
A oy M S 7 — D SR B
A= e ot 7 — BUUE A 5
&t 782,550,833.65 69.98 | 1,155,056,122.23 71.19

7.4.13.4.3.2 FoARA A XU R 4B
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2018 %212 A 31 H

2017 %£ 12 A 31 H

Mg b vE - 5%

4% 58,270,000.00

N4y 73,830,000.00

MV G B HE T B 5%

k% 58,270,000.00

k% 73,830,000.00

7.4.14 FHTEBASTSTHRERE R AN HMER
) A R E

() <t THEA R ETHER A
N FMHETERECRPTE R, B A SR E TR 5 B 2 SR A BT 1 A

JEDRIE -

2 MR B TR T3 R RN
BRI BRER — R N B A M 9% 5377 B0 5 B HR BRI R A

Pavan

F=E

(b) FFELH LA SROMETH B SRt TR

(i) FEXREEITAENRCME

T 2018 £ 12 A 31 H, AREFAH LA R ETHE I N MR s = g T
B EIRHIRBIN 766,415,440.85 76, BT 5 JZIREIRATN 16,135,392.80 Jt, LB T2 =2k

AH(2017 4E 12 H 31 H: %21k 1,154,907,614.03 7, % )71k 4,521,308.20 7T, LH=FEK).

(i) S E TR Z kA Y E KA 5]

R MIRTEP B AN PSR A (B

AT 4 DL R R UCZ IRV e R ST 2R 1 DR\ % TR U ) e e ) I

X UESRAC 5 i LT IR AN, 5 B RS R 52 5 ANE BR (R AR R A5 I A2 5 A
WER) BURTARA I RATEG O, AR AL TEM H 2505 Gk B WA 22 5 ANE R IR &
BRAS SRR AH R R AR 2 SCHHE SN — Rk AR b 14 58 b R AN TR S AR X
TASCMERIFEWRESEE, MR BRI 2 SUAM B 5 — R I 2

2 46 T13L 65 U

%EEW\O

fBLis Baoll 235 bb e 3 vk DL AN HoAth T 3728 B AR R A AR |
X P A AR R H 3 4 P IR E
A CAfr: AR M0
AH I R AR 5 AR B PN AERE R
43T



e 2230 1) SRR IR 5 RUE SR P A & 2018 SEAEE AR

(iii)
TG

for

JEIR D SN AR BN A AL 51 <40

(€) HAEFFE LA RAE T E R T H
T 2018 4 12 H 31 H, KIS RFFAIEFEM LA R E T =1 4l 5572 (2017 42 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) BRafeiEsh, AT

8.1 MIRESFASENR

R H AT G IO 7 ZU W i At 2T

88 WEAAHE

SRR NRTT

¥ T H & RS RIS (%)
1 &R A 782,550,833.65 68.59
Hope B 782,550,833.65 68.59
2 B R e
3 ] 5 WA e 5 %
Hrr: fitp
B HFUESR
4 R
5 S RTA AR
6 TN IR A 4 il o 7
s ST I 1Y) SNk
B R
7 %ﬁﬁ%ﬁ%ﬁ%ﬁﬁé 337,300,104.61 29.56
Tt
8 Hofh 45 1515 7 21,133,757.23 1.85
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9 At 1,140,984,695.49 100.00
8.2 HIREATW AR B A &
8.2.1 i HIARAZAT ML 73 S i B8 A e SR AR R A
AL NIRRT
Rt
g eS| A A
EHE (%)
A R Rt Dk 2,563,022.00 0.23
B KA, . .
c kel 581,018,282.80 51.96
D LA 7. R BOK A P R R 3,364,895.00 0.30
E jeisn4 - .
F e NEE 9,732,118.34 0.87
G by N EN | 4 6,177,200.00 0.55
H 15 A . .
| R ARG BRI S 117,996,258.70 10.55
J SRl 30,518,854.40 2.73
K S bl . .
L BT AN 55 M 45k . .
M REABEFAEANR 55k 2,207,400.00 0.20
N IS RSN 2 i i i B 21.898.08 0.00
o] JE B ARSS  ABFEAI A AR S5 - .
P HE - -
Q TPARRES TAE . .
AL AR BRI R 28,950,904.33 2.59
S Gh . .
Hit 782,550,833.65 69.98
8.3 HARIEA faMMHE 5 ST B E HL AN R IR = S R A
AL NIRRT
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He 230 1) WG VR & AU IR $3 BT 5k 4 2018 AR A EAR
R Sl
Fa | REAE JIE B A4 R HE(K) A E
H A1 (%)

1 300628 T N 2% 1,086,262 84,359,106.92 7.54
2 000661 KI5 = 375,792 65,763,600.00 5.88
3 000739 TR 2 6,486,465 48,259,299.60 4.32
4 300203 BHRHL 1,377,900 35,343,135.00 3.16
5 002557 HIR R 1,853,858 35,297,456.32 3.16
6 002396 BB 2,042,003 35,163,291.66 3.14
7 600529 L AR 253 1,797,485 34,152,215.00 3.05
8 000997 N 2,212,520 32,391,292.80 2.90
9 600312 PR 3,742,605 30,240,248.40 2.70
10 603508 Y 635,700 25,307,217.00 2.26
11 600201 LA 1,266,587 21,025,344.20 1.88
12 603636 A R 1,821,690 17,488,224.00 1.56
13 002174 T IR I 2% 892,690 16,595,107.10 1.48
14 600030 HEIES 1,004,700 16,085,247.00 1.44
15 002258 FR1E 5 1,207,279 15,863,646.06 1.42
16 603337 At 417,112 15,303,839.28 1.37
17 300036 8 810,000 14,847,300.00 1.33
18 601688 HEFRIESH 887,868 14,383,461.60 1.29
19 601717 L 2,451,280 13,555,578.40 1.21
20 300232 PHEARHE 1,331,240 12,700,029.60 1.14
21 600050 Hh [ i 2,310,300 11,944,251.00 1.07
22 002425 Utk 1,981,860 11,653,336.80 1.04
23 600757 KA 1,776,579 11,583,295.08 1.04
24 002376 b 735,100 11,276,434.00 1.01
25 603520 Cip. A 404,900 10,681,262.00 0.96
26 603345 ZIFE 274,440 10,099,392.00 0.90
27 603708 F M 484,426 9,732,118.34 0.87
28 300473 IR WA 286,903 9,665,762.07 0.86
29 600850 IR HLG 563,360 8,884,187.20 0.79
30 000597 KA Z 869,441 8,833,520.56 0.79
31 300144 R E 387,015 8,262,770.25 0.74
32 600977 Hh [ FL 5 569,400 8,153,808.00 0.73
33 002191 3 ey 843,010 6,583,908.10 0.59
34 600459 Dt iREh|4 569,370 6,308,619.60 0.56
35 002311 g REE A 256,900 5,952,373.00 0.53
36 002507 TR 257,500 5,562,000.00 0.50
37 002698 1S o 595,200 5,291,328.00 0.47
38 600881 2 4E 1,587,400 5,254,294.00 0.47
39 002223 L ERRST 242,800 4,761,308.00 0.43
40 600456 EN e 284,600 4,294,614.00 0.38
41 600125 XN 575,726 4,030,082.00 0.36
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42 600872 HAE R 115,800 3,411,468.00 0.31
43 601985 % 638,500 3,364,895.00 0.30
44 300498 i A 97,900 2,563,022.00 0.23
45 002624 SEE I 85,348 2,376,941.80 0.21
46 300546 TR B 86,400 2,237,760.00 0.20
47 603060 =Y v SIEi| 113,200 2,207,400.00 0.20
48 002129 HHER A 302,200 2,184,906.00 0.20
49 600548 TR 239,100 2,147,118.00 0.19
50 603660 M EHE 117,400 1,957,058.00 0.18
51 600845 FEETM 87,080 1,815,618.00 0.16
52 600073 AR 213,600 1,591,320.00 0.14
53 000895 RO J&e 65,695 1,549,745.05 0.14
54 600373 HOCAE R 73,100 951,031.00 0.09
55 300130 B 55,389 627,003.48 0.06
56 002511 IS 2 58,000 494,160.00 0.04
57 603185 A 1,345 66,039.50 0.01
58 601860 KERIT 15,970 50,145.80 0.00
59 603199 JUEETIR 888 16,872.00 0.00
60 000888 A L A 888 5,026.08 0.00

8.4 MEH AR EBR R ASHE AR
8.4.1 RiHFTA & HIRIES T FE 2% 5HT 20 4 KIREE A4
SRR AR

o ) 4
¥ i ARG Ji 2 A4 AHA R SEN S FEEHE EL A
(%)
1 002236 KA 196,089,508.65 12.09
2 600703 =L 168,057,713.80 10.36
3 000661 K& 129,114,333.76 7.96
4 600519 DivMiE e 111,892,291.30 6.90
5 002597 SR 109,307,157.48 6.74
6 600486 R T 105,623,529.44 6.51
7 002258 FRE 2 99,872,009.52 6.16
8 002415 Vg R AR 99,079,891.91 6.11
9 000739 Wk 2 95,777,568.17 5.90
10 002396 BB 93,798,027.49 5.78
11 600271 iRAEE 76,849,967.21 4.74
12 300207 JRHE 35 75,360,032.91 4.64
13 300203 FRHE 74,703,267.36 4.60
14 300296 ) I 4 74,564,136.76 4.60
15 300628 T N 2% 73,941,255.02 456
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16 300450 TR 73,837,454.60 4.55
17 000651 ¥ JIHL2% 73,385,648.88 452
18 600009 gL 72,560,908.73 4.47
19 000858 T R W 72,291,809.00 4.46
20 000063 PLIE TR 70,697,034.54 4.36
21 002217 FEWAES 68,304,765.32 4.21
22 000636 AR 63,768,607.14 3.93
23 600887 BRI AR 62,759,241.40 3.87
24 002373 TR 60,819,319.75 3.75
25 000786 JeHr At 57,437,005.49 3.54
26 600048 TRF Hb = 54,728,048.60 3.37
27 300122 BRAEY 53,920,554.53 3.32
28 601088 Hh ] i A 53,854,544.12 3.32
29 600702 C=aliN4 50,760,417.18 3.13
30 600406 FH, 7 3 49,859,828.20 3.07
31 000513 KRR [ 48,405,054.46 2.98
32 002185 HERBHE 48,318,990.24 2.98
33 600487 Tl 47,796,754.76 2.95
34 002146 TR 45,389,942.00 2.80
35 002680 *ST KA 44,777,138.80 2.76
36 600641 Jilk Ak 44,069,956.65 2.72
37 300036 8 A 41,636,404.75 2.57
38 300274 FH ' HL Y 40,352,421.79 2.49
39 603799 2y g |4 39,560,575.60 2.44
40 600197 (VAL 39,361,016.30 2.43
41 600030 S IESR 39,279,365.00 2.42
42 002460 B 38,697,316.03 2.39
43 603369 At 2% 38,598,790.21 2.38
44 600843 BT 38,569,999.13 2.38
45 600673 RBHYEF} 38,334,930.90 2.36
46 600125 BRI 38,274,126.72 2.36
47 002456 KRFERHEL 38,103,310.00 2.35
48 600690 H iR 37,524,008.85 231
49 603885 AT 37,517,352.29 2.31
50 600529 LR 2453 37,496,516.21 2.31
51 601111 HH ] [ 37,377,193.16 2.30
52 002449 ESPEES i 36,248,052.08 2.23
53 000860 iz A% M. 35,840,098.18 2.21
54 000002 J Fta 35,216,745.70 2.17
55 000997 G N 35,128,001.78 2.17
56 002557 HIE R 35,018,645.08 2.16
57 600312 PSR 34,970,727.66 2.16
58 000910 K E% 34,520,834.74 2.13
59 600115 KA 34,151,774.28 2.10
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60 600201 LA 33,940,083.60 2.09
61 601233 Al B A7 33,812,266.00 2.08
62 002466 RIFHM 33,674,013.85 2.08
63 601186 Hh [ 2k gt 33,362,535.64 2.06
64 601012 R L AR 33,126,460.19 2.04
65 601717 HEEL 33,069,343.04 2.04
66 600332 SN 32,644,609.57 2.01

T AT RN BB 4 KSR i RS BN AR LU ) 3181, AN A SRAE 5 9 A

8.4.2 Rt & HIRIES B FE 2% 5HT 20 4 KR A4
AL NIRRT

o ) i 4 R
5 i ARG Ji 2 A4 K A R 132 A FE A EL A
(%)
1 002236 KA 189,058,467.51 11.65
2 600703 = 152,778,761.51 9.42
3 300138 RGN 149,730,925.57 9.23
4 600519 DivMiE e 134,119,579.64 8.27
5 600486 BT 120,979,704.72 7.46
6 600114 R o 103,788,784.07 6.40
7 300232 PHEARHE 102,776,820.10 6.33
8 300450 TR 93,249,801.74 5.75
9 000858 i AR W 85,631,712.76 5.28
10 600271 iRAEE 85,388,982.65 5.26
11 600887 BRI AR 83,692,819.25 5.16
12 002449 B L 82,191,308.95 5.07
13 002258 FRA 81,326,459.65 5.01
14 600009 LY 80,614,894.82 4.97
15 300296 ) I 4 79,686,954.81 491
16 600048 TRF Hb = 79,546,147.50 4.90
17 000063 G TH 79,198,305.40 4.88
18 600183 AR 77,101,500.83 4.75
19 000739 Wk 2 75,060,027.13 4.63
20 300433 W R 73,295,137.14 452
21 000651 AL 71,539,647.18 4.41
22 601233 A A 69,498,703.06 4.28
23 002597 AR 68,822,444.73 4.24
24 300097 B By 66,704,026.08 4.11
25 000661 K& 65,653,640.88 4.05
26 002415 T FE AR, 64,629,300.52 3.98
27 000636 AR 63,226,850.69 3.90
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28 002008 KIEHE 61,618,330.67 3.80
29 000786 By ) 60,882,961.64 3.75
30 300207 JRHE 3K 60,548,155.61 3.73
31 600352 RN 59,597,159.94 3.67
32 002680 *ST KA 58,550,043.72 3.61
33 002396 BB 58,415,914.61 3.60
34 002373 TR 55,418,420.94 3.42
35 601088 Hh [ pih A 55,211,904.45 3.40
36 600406 FH, 7 ity 52,994,512.14 3.27
37 300122 Y 52,674,912.38 3.25
38 603306 B 52,005,885.76 3.21
39 002217 WAk 49,838,684.97 3.07
40 600702 C=a N4 46,807,610.60 2.88
41 600487 il 46,353,162.79 2.86
42 600641 Tk A 45,884,975.86 2.83
43 000513 KRR [ 45,589,860.56 2.81
44 002146 RIS & 44,583,732.30 2.75
45 002185 HERBHE 43,189,891.95 2.66
46 603369 At 25 38,078,693.92 2.35
47 002460 R 37,079,074.44 2.29
48 603885 AT 37,052,109.25 2.28
49 601111 Hh ] [ it 36,700,641.08 2.26
50 600197 (VAL 36,376,776.18 2.24
51 000002 Ji Fla 35,563,698.74 2.19
52 000860 i 5% A Ml 35,549,690.43 2.19
53 300316 B AL 35,014,561.07 2.16
54 300203 FRHE 34,878,489.24 2.15
55 601012 R LA 34,789,824.65 2.14
56 601186 Hh [ 2k 34,787,940.62 2.14
57 002456 KRFERHE 34,139,495.93 2.10
58 600332 ozl 33,502,793.80 2.06
59 002466 R 32,567,886.20 2.01

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

8.4.3 TNBLHI A B K S SR RN B A

Az NRMot
SENBEEERIRA (RAS) B0 5,507,427,775.91
SEHBEERIURN (3D BT 5,580,189,542.11

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

5 53 jidk 65 7T
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8.5 MIRZEMEMF O RNMPREAS
ARG ARG IRARFA IR0 -

8.6 HIAR A FaHHE b @ B 1$E LA R/ HEF BB 42 s SR A
ARG ARG WIRARFA IR 10K -

8.7 BIREA A E LB SR E LI RN T B SRR 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

8.8 MEHREA AIHESESFFELAX DRI LA RSB HA
AIEEAR G AR TR .

8.9 IR FatHE b e B 1$H b R/ NP B BT A2 BGE SR A
ARG ARE AR AR FFAPOERH -

8.10 M EHIRAES BRI MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI A AR R4

ARH AR AT BB B O

8.10.2 AEESEFBILIIH KT BR

AR GAEBAT AR BB, R AR A R R, AR BN EE H . R X A%
MIRTIR T, AREAFHEEN, SEREMSE, WEBERRASHNRSENR, Se8ds
P RS AT 2 5 12

8.11 MEHIR AR SH B E BT 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
8.11.3 A E AR F P4

T

2 54 Ji3k 65 T



e 2230 1) SRR IR 5 RUE SR P A & 2018 SEAEE AR

8.12 FEAEWMEME
8.12.1 AIMEWIN, AKREEERIAT+ L AESR 0 RAT AR A w S

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

BTSSR E R, AR

Bfr: NRMIS
FF5 EN B

1 A7 PRAIE & 518,946.63

2 ILGIE ST SR 19,879,586.89

3 S UL il

4 VLRSS 71,201.89

5 ST R 664,021.82

6 FoAth SUCER

7 R H]

8 HoAt

9 =it 21,133,757.23
8.12.4 FAARKEA MIAL-THe B A ) vl S et 5 W 40

AR Fe S AR B AR AT AT AL T BT P e £ 27
8.12.5 KA B T h AR T IE 32 PR B 1L i 352 B
AR BE G AR AR AT+ 44 ISR R AR IE 32 PR A5 DL«
89 EESHIRAANEE
9.1 RESHTRFE A BRIFENEH
BT A
RPN 1
FHEN BT SR WA HE B 2 N
ey
R 1380 SRSyl ESEERuE A
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Ee 51l EL £
128,780 4,227.78 930,165.52 0.17% | 543523.669.55 | 99.83%
9.2 HAREEEHEAMMEN BRIFFELRERBR
i H AW E () o L & A & L A1)
HEEBNITA M G
338,998.55 0.06%
W

9.3 MIARESEHAKNMLNRFAELFTFBAEEHBEEXFKHES
A F FRPE BN GBI 95T AR 1Z A e U BRI B XY 0,

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

810 JFFBMAZEEHHZS)

AL
REEAFAH 012 4F 8 H 16 H)HE: & A4 232,412,630.24
AHR A HH ) A0 B A 606,588,598.98
AR S G H 4 156,961,266.62
P AR A 4 L [ 473 400 219,096,030.53
AR FABE R R B
AHR A AR I A0 B 544,453,835.07

TE: S GRS FA N B TR (A 43 B e et A

§11 BEXFHMHER

111 ZERFRA AR TRIK

st 30 P T 4 AT AR 2 il
N2 E&ESEEN, ZE&HEANLTIIESHEERTHERAFRS)

1. AR HIA ARG E A E RN FL T

2018 4F2 18 H, FEEEHARA T (RIS FHARA R R TR GEHETHAL), &
JARRSEA L WREPPAEA . BRIRIE L R ARG F R S R

2. KRIEMINATESILE NN LT IRSIE I TE RN FZ T
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T
N3P RESEEN, EEMF=. EESIEELSHIFR

WA T RATEG = FESFTE S R 5 I RS T TEI AR M 7= 1
37N
11.4 ZERBRIBHITHR

AR 1 P9 TG 4 B N T R
11.5 A EHATH THRI & THTE S P

ARG Y AT R SO A B e T T S5

5 AR BE R S AT RIS AT 2 1T 55 BT (4R 5. 96,000.00 .

H T B U AR AL T RS ISR . ARESAREMNHREES .
116 BHEAN. TEALARREEA R ZEESLTTEB R

2018 4 4 F, bx BRI R A B R (OT R 2L G PG TR A B R I 5T 2 i F4 Tit
HIRED, A mEEN, B —IEE USSR, Bt . SOl sii, BRI A
PN BRI B A AR 7. 2018 4F 5 H, AR CilId LEIE R A A

B EIRIEBLSL, AN FEE A m R B GO R A B T A L
11.7 FE G FRES A FIR 5 BT K
11.7.1 B AERA TR 5 BT TREER T RSB

i ARG

&S 8 SASZ 5 78 PO 4
i 2 it 24 31
JRAC AT SR S 14 SRR

U LA EA1|

ok
Sr

e EY

1B
il

*HE

=
fEm

TEZRUESF
{BIBUESF
FOBAIES

KIRUESR

I RG

R

[ #E 2

HRAES:

R [ B
KAITIEF
e EAIESR
ARAGUEZF

RlRr|RrlRrlRr|RP|RP(R|RP|[R [P~
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He 230 1) WG VR & AU IR $3 BT 5k 4 2018 AR A EAR
RRUES 1 - - - -
HERbIE S 1 - - - -
FIFUES 1 - - - -
RS 2 - - - -
ZAFIESF 1 - - - -
HEANES 1| 1,406,417,243.07 | 12.69% 1,309,800.33 | 12.84%
W ZRIUESS 2| 1,326,855,439.61 11.97% 1,211,682.62 11.88%
[ £ UE 5 2 954,831,256.46 8.62% 872,214.98 8.55%
JIIAUE SR 1 918,542,878.50 8.29% 837,070.70 8.20%
VUG AR T I & 1 751,103,736.33 6.78% 684,479.32 6.71%
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