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RGN RAPE R, H BRI B G R R S 1~ ot B AR e Bt
TN PESZ R B TR & U AL 2 & 5 1FE 1 15%. T 2018 4F 12 A 31 H, AEERA 1
BN S IR BE 7 Bk o B < B 1B LE IO 0.14%.

ARG IS E NG AR SA ST 7 A TAR H AT AR BUEE ™ (K a] AR BUHE BEAT S VAl
SIS, B OREE F BRI RS B (Bl BRI AL 7 AN TTAR HAr A B (AR BN . T 2018 4F 12
H 31 H, RESAETHE™H 7 A TAF A AT BB H ™ K T {59 277,585,390.51 7o, L LRINN
2 H 8 [ A

IR, A2 &8 BGEE & B B0l W22 5 M 2 H 52 50 FRIEH I 1S5S
JERHAZ 5y 5t I SR AT e T3 RATAF /KPS AT e R BUR & S5 A HENE 2, LK
XS AN [FV R AE 5y 0 T ST 5E 5 00 R A R R AT 50 285 U 8 S5 Tt 1 e A T A < A S8 [ DU 52 5 D 30
PR AN AE Z 0 T XA o A, AT < 0 < BN SN 1 308 [ DU 52 5 o 4 vt 7 B A1) - AR o 417
fil PR S0 S DA 30K RREEE BT it ) USSR S5 0 (22 5l DA DR it 4 > Fe BT A2
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W IHESAERIESR
2B A BT BT R S A [ 2058 IR B I AR R — 2

7

GO it S P B IE M 2 8 R A AR O S8 50 T R [ 52 By i, vl 2

U

CRA LIRS TSN PEFR bR R I 45 SR K Sl P S B ) S B, AL A AN S0 A v sl

PERG L AT

7.4.13.4 TR

T 37 PS4 2 4 P R i T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S 6 ERL 2R (K 22 3 i
AR BE RIS, BRI F RS AN XU AT A A % RS o

7.4.13.4.1 FIRRE:

M 2 PR 2 i < R R 22 SO B B g B 32 T 3 A R AR i A A e sl O AR o R AR U
<exfih TR i T TR AR TR A SO T B XURS,  Hrh SR R S e i TR I W

AN S 300 1 45 RORR A T 37 0] 2 R A7 B X RO I g 5 i 1 XU

A 4 PR e 4 BN S DX AN B < T e PO AR R BB PR 1 BEAT A%, DRI R R AL B A
JRE TR L AR R AT R

AT A SRR i 5L A i i AT

AR KL BE_EARSL TR AR AR o AR BE A A ZBURE B8 77 EON AT 773K

EAAE H RIEESE .

7.4.13.4.1.1 R XKD

PR L A 2 < RSO B 8 i s A B <6

LAY

Hfr: KRG
AR
2018 412 H 31 1PN 1-5 & 54D AR At
H
B

BATAEK 17,473,382.32 - 17,473,382.32
GEEAT 4 41,697.24 41,697.24
17 PRAIE 4 2,317.39 2,317.39
AL P B 260,223,338.41 260’223’338"11
RECIEZ7iE F K 82,345.88 82,345.88
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SRR - 3,446.89 3,446.89
A FR D R - 272,372.19] 272,372.19
‘ 278,098,900.3
BrE Bt 17,517,396.95 260,581,503.37]
2
1 £5t
NATIESRIE H 2K - 2,908,909.78 2,908,909.78
AT 2 [A] 32K - 193,266.49  193,266.49
AT NS - 6,963.98 6,963.98
MATFEE 7 - 1,392.80 1,392.80)
NATAE 5 %% - 3,955.68 3,955.68
HoAth 471 451 - 298,380.07|  298,380.07]
3,412,868.8
Uikrysean - 3,412,868.80
0
) 2 AU B e 17,517,396.95 257,168,634.57| 274,686,031.5
2
AR
2017 4£ 12 A 31 1EMR 1-5 4F 5% L AR &t
H
B
MRATIEER 17,761,819.18 417,761,819.18
= R O 90,280.86 - 90,280.86)
B ARIE S 96,572.85 - 96,572.85
. e 323,141,842.8
T o M e - 323,141,842.80 o
MR R - 3,700.36 3,700.36
A HR D R - 216,018.61] 216,018.61
o 341,310,234.6
Ao =San 17,948,672.89 323,361,561.77
6
1 £5t
AT 2 [A] 32K - 338,655.78 338,655.78
AT NS - 7,829.28 7,829.28
MATFEE 7 - 1,565.84 1,565.84
NATAE 5 % - 12,226.05 12,226.05
HoAth 471 £5 - 295,616.42 295,616.42
ffit Tt - 655,893.37|  655,893.37]
| B B 17,948,672.89 322,705,668.40 340,654,341.2
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T R PR AR I G T R AGIKTTOME, IS 29 80E A 3 3087 E 4 H B H 30
Ry LK.

7.4.13.4.1.2 FIZ XK BIEBURME T
F 2018 4 12 A 31 H, AEERFFHLTHMEMFBEHRE (2017 412 A 31 H: [F), KikidizmF]
RN T AT R P~ E S E A (2017 4 12 A 31 H: [).

7.4.13.4.2 SMC XS
BN RIS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN FR A s i A AR e sh O ARG . A <
RIpT A Bt 7 S St AN RS, R B AN XU

7.4.13.4.3 FHAtAAE XU

LA AR A% XU, 2 41 i <5 P 455 < i T P 2 S B BOR SR B <87 B BRI ok i 3 M) 2R A A M 22 DL AR
(T 3 e R R AR BT R A B Bl (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) R 17 352 5
(AN S5, T I 1 AR A ks IR AR T BAMIE S R AT A B B 42 5 5 B SRR ok S IO B
0 R] BRI T 1IE I3 17 37 AR B (1 B2

AR FE R AR B A B AR AR A XU . A DL B AR ETF. _EAIE 180 FR#aifin i«
R A E BT G, Hh R T HER ETF 3R LBV T35 & W72 18 E 1 90%; B4 sk
B HAE— 4 LA I BURF 35 M 54 7= 1B 1 5%, JErh Bl S AN QR4S S %A 4 A7 L ORE
B DS ER A s AT Bt AT DB AR R T R (o R AT B 5 ) K [EIIE B 4 S VAR AR R I L
fib gl T, A ER > B B AN T AR TR A ) 5% BUAh, ARHE G AR G BN AR O A G
BT REA RIS A b S M 5 118 P 22 b o B 7 kg B G AT UG FE 1, 095 VaR(Value at Risk)
TR A 12X A B T AV AE AN R XU, B NPT SE  f JXURS: 15 AT PR B A2 o

7.4.13.4.3.1 FHARARE R ML
RN NRTIT

AHIA FAERER
2018 4F 12 H 31 H 2017 4F 12 H 31 H
IH
i 2k ik
A E NIHE
B B
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18 L 451 {8 E 51
(%) (%)
A G M R — IR AR R 450,176.41 0.16 662,910.00 0.19
AL oy 1 < Rl B P — B AR 259,773,162.00 94.57 322,478,932.80 94.66
Ao Ve R = — S e IR P
ATAE R 55 7= — BLIE R 5%
Hit 260,223,338.41 94.73 323,141,842.80 94.86

7.4.13.4.3.2 FARAHRE RS OGR4 BT

(585 Bk G Lk 1 LLAM oAt T 3% SR FEA AR
X PR H 2R & 52 E
wmagE (A ANRMon
A I R AR 5 AR B A M AR
S 2018 £ 12 A 31 H 2017 £ 12 A 31 H

1. b & bb B A e T
5%

%) 13,540,000.00

%) 16,950,000.00

2. Mk S EL B HE T B
5%

k% 13,540,000.00

i/ 16,950,000.00

7.4.14 5 BT EARAIIAT S vHRR T Ul B B AR
O~ ehE
() <l THEA RO ETHERTTA
N FMHETREIRPTERR, B2 SR E TR 5 B 2 S A BT 1 A

JEDRIE -

B R MR B G TEER TT3 ERZ B R
SR BRER R U B AN OC BR7 BUA 5 LR B ) % R SR P i A\ AL
=R HASRBE P B AN AT I R A

(b)

(i) FEXREEITAENRME
T 2018 £F 12 A 31 H, AEEEHFA ML A et E vHE H ARSI a8 1) i it 7 vh g T
R IR ARET 259,839,636.00 TG, J& T ZEIRINARETN 383,702.41 76, LR TH=ZERINIR

FFEEI LA SR UME T B R ik T A

(2017 £ 12 H 31 H: %521k 322,593,424.80 JG, 5 )21k 548,418.00 7t, TLH=/2IK).

(i)

I FOHE T & 2 R T ) EE K AR 5
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AR H 4 DL U R UCZ IR e R ST 2R L DR\ % TR IR ) e e ) I

XFUESRAE 5 B LRI BCR AR, A L RS R 58 5 AN R (B B R A5 I 1R 58 2 A
WER) BUR TARAIFRATERG O, AR e AL THEM H 2585 RS R H IR 22 5 AE R A &
PR 0 R RE AR R P SR AN 53 1 2 SCME AN — SR K FFARYE A e 1 B A R AN R I im A AEX
T SO BRI MRERE, Wi MR IR AT & SUHHE R R 2 — R =R IR

(iii) 28 =JRIRA SO AR BN AI AL 5l 0

o

(c) ARFFLERILLA SEpME TR A e it T A

T 2018 4 12 H 31 H, AEEG RFFAARRFEERI LA SO0 ETH B bt
7).

(d) AR FehE TR R T H

ANCAZ SO BT A <R B 7 A A 2 AL HE LSGEOUR FoA <R b e, KT B S A fe
TEMZER D,

(2) BrasetEsh, #RE B DR H A 60 75 2400 I A At 1 ZE =00

N

£77(2017 £ 12 A 31 H:

)

88 HWHEAAHE

8.1 HIAREEFAAER

SHEAL: NIRRT
JF5 i H &5 A SIS (%)
1 ETE e 450,176.41 0.16
Hope R 450,176.41 0.16
2 Fe 4wt 259,773,162.00 93.41
3 ] 7 A 7 4% %
Hrr: i
B SCRAIESR

SR L ey
RIAT A T A8 %
6 SN IR 4 il %

o ST R 0 £ SN
Ee R
AT RS H & &5
it

o
PRl

¢

17,515,079.56 6.30
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8 Hofh 451515 7 360,482.35 0.13
9 it 278,098,900.32 100.00
8.2 IR K HinZ &4
R NIRTTT
BV
e | FEesmx | EeRM | B (CELUN ~erE
18 EL 151 (%)
ez ik
180 5 5 1 S LI
'ﬂﬁ"“’%{\f—“’—ﬁ}
1| kIR | R ik '*ﬁmfiiﬁ 259,773,162.00 94.57
I A (ETP) :
&

8.3 HIRZAT WA R ER T AS

8.3.1 M F AR I AT b 43 2 i 358 A i 5=

HHE

SRR NRTIT

R 1725 NRME e
EEEH (%)

A A MR i el

B PRI

C g b, 435,204.41 0.16

D L #8000 R BOKAE PR R

E FES7NA

F LR A Z

G SIS A AIELY

H {15 A O

| & RARS . A B AR RS

J SRl

K J5 Hiu b

L FHL BTN 55 Rk 55l

M| BEEBTTUREA R 5l 14,972.00 0.01

N IKFI S IREEAN 2 L5t i BE
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0] JERRSS  BEA A S5 . -
P HE - -
Q PAARE S TAE . -
R AL REALR R . -
S G ; -

&t 450,176.41 0.16

8.4 JIARIE A FMME b Ee B 15HE LR/ N B BT B R 3R A

SHRAL: NIRRT

o B G
e | KREAE JIE B A4 R B (K) A E
E LB (%)

1 600485 12 4L A 26,299 383,702.41 0.14
2 603160 TR 200 15,740.00 0.01
3 603259 2 A 200 14,972.00 0.01
4 603659 BEARK 200 9,480.00 0.00
5 603486 BRI 200 9,206.00 0.00
6 603260 AR, 200 8,760.00 0.00
7 603156 FEIE 200 8,316.00 0.00

8.5 MEH AR ER R ASHE AR
8.5.1 RiHFTA & HIRIES B FE 2% 5HT 20 4 KR A4

SRR NRTT

o ) 4
5 i ZEARHS, i S 24 PR ZN ) SN T FEEHE EL A
(%)
1 601318 rh [ S22 1,346,162.00 0.40
2 600036 FARRAT 565,953.00 0.17
3 600519 GOMERS 563,658.00 0.17
4 601166 Ml ERAT 381,136.00 0.11
5 600016 AT 332,577.00 0.10
6 601328 IBARAT 312,529.00 0.09
7 600887 Gailliialis 290,120.00 0.09
8 601288 LV HRAT 278,448.00 0.08
9 600276 fE 5t 2= 24 271,381.00 0.08
10 600000 THRHRIT 243,456.00 0.07
11 601398 TRRAT 235,880.00 0.07
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12 601668 G RRESRE i) 230,406.00 0.07
13 601601 EEIE NS 210,978.00 0.06
14 600030 S IESR 203,336.00 0.06
15 600104 REEH] 202,292.00 0.06
16 600900 KT ) 200,572.00 0.06
17 601169 LR AT 173,108.02 0.05
18 600048 PRF Hb = 164,164.00 0.05
19 601988 W ERAT 151,766.00 0.04
20 600837 B IESR 151,683.00 0.04

8.5.2 RIHEH SHE RIS T 1F{H 2% BLHT 20 44 KR A4

SHRAL: NIRRT

o ) 4
5 i ZEARHS, Ji% S A PR A R 132 A P A EL A
(%)
1 601318 Hh ] 22 302,932.57 0.09
2 600519 wMFE 135,485.00 0.04
3 600036 FARRAT 130,298.00 0.04
4 600074 *ST fRF 98,136.00 0.03
5 601166 PVARLT 86,626.00 0.03
6 600016 RAMRT 81,368.00 0.02
7 601600 [ £ 74,700.00 0.02
8 601328 ZIBARAT 73,032.00 0.02
9 600887 Gailliialis 70,296.00 0.02
10 600276 fE 5ty 2= 24 67,227.00 0.02
11 600030 I EIESR 64,736.00 0.02
12 601288 LV ARAT 63,301.00 0.02
13 600000 THRHRIT 58,961.00 0.02
14 603160 TETRHL 56,060.00 0.02
15 601398 TRERAT 55,330.00 0.02
16 601668 Hh B 54,020.00 0.02
17 600104 REEH] 51,554.00 0.02
18 601601 EEIE NS 45,006.00 0.01
19 600900 KL 44,982.00 0.01
20 601169 L ARAT 43,346.00 0.01

T AT SENGH (B SEANBERA")  “SEH e (B2 BB 4% KL AL
B (REZERAM AR LA D I, AFE B 5 WA .

8.5.3 LB M BA B4 K S Y A EE TR N B A
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PR RIS (RRSE) S

13,533,403.13

SN
T AERRIN (AT S

3,607,534.17

T AT SENGA (B RANBEERA™

A R A LU A, AN REHIRAC 5 9

8.6 MIRZEFE AP RAMPREAS
ARG AR IRARFA G710 -

S A (BSE HBCERON") P SRS AL

8.7 BRI A St E b B S 1 E LB /N e AT LA B SR AR

AEEG AR WIRRFA G710 -

8.8 MR A A E LS T #E LI RN TR B SRS 8 R 40

AFE G AR IR ARFFA B SHFFIESR .

8.9 MEFIRIEEA AYME GRS #E BRI RF HIT T4% Bt e R B R 40

ARIEGAREIIRAR AR

8.10 JIRZHA oMM E o B T (A L R /NHE R R BT 42 AUIE 3 3 A 4

ARG AIR G AR AR FFAPOERH -

8.11 REHIRA RSB MBI 5 H oL UL
8.11.1 WMEWIRAESH B KB R A2 40

AR AN A A BB B B

8.11.2 AESH B BRI KB HBOR
Teo

8.12 A HIAR A RS i H R 532 7 & L i 9
8.12.1 A G R BUOR

T

8.12.2 G HIKRA TSI I E £ f2 7 S A Ha 25 B 40
AFE G AR A AT 5 A 40 1%

8.12.3 Z# E it # SR B HAEAT
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Teo

8.13 BmA AL MivE

8.13.1 AMEHIA, AEESH BT AU HIAAT RS S E ST R AR, thETa R
Tt H AT —E N Z B AT TR,
8.13.2 AL G B AIAT TR, AMFAESCR T H & P RE I I S 1 2 A B

8.13.3 HAAR HAth - T0 % = A4 B

e AR
75 LR &
1 A PRIE 2,317.39
2 I WACAIE 25 17 R K 82,345.88
3 JSZUA )
4 IV EilDs) 3,446.89
5 82T R 272,372.19
6 Hopth RS K
7 TR 5 H
8 N
9 &t 360,482.35

8.13.4 JAARFFA KA T B K R #3559
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

8.13.5 JHAHI 44 B 5= AP A AE YA 3 PR L B i B

SARAL: NIRRT

TEZ RN | eV B
F5 B EEARAY 2L AR LA 52 PR 7 150 15
FANE 1HE EL 51 (%)
1 600485 15 BEE ] 383,702.41 0.14 | ERH/=HA
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89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH
AL

ESEEP N 1]
YRSk SEENq] IRaEs &5ty N i
FANPEO)
FE 7 i b7 B A
ESEER iR ESRER x|
el EL 51
14,253 16,629.23 39,521,194.80 | 16.67% | 197,495205.53 | 83.33%
9.2 HIARESEFHEAMMILN BRIFHREERHR
i H SR ERE IS (G E D) o JE 3 A0 L A5
= NGRS N YN E R E]
1,207,427.09 0.51%
A T4

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

i H FEAT Ry BUa BRI R X (56

/NS /S-S YNANEE X gl
WHFCER T T ST NRFA AT &

Ak It e B A AT S 6 0~10

T AAFRBEHN G F BT 5T NRFA1Z A e 0 Sl E R ECER X 0;

§10 FBERELHHLH)

AL
& FAH (2009 4F 9 H 29 H)E:4 34l 1,124,533,978.56
AR F A o < 3 LS 238,358,558.52
AR A I 4 R 477 0 42,992,516.96
e AR R S < L [ 47 44,334,675.15
AR SR B4
AR IR I < 3 S 237,016,400.33
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TE: RIS LA FRE . B N, JRE R R

§11 BEXFHMHER

111 EERFRA ARSI
et 30 P T 4 AT AR 2 il
112 BEEEAN, ESFEEANTIESTETINERATRF)
1o AR WA RE A N 5 R N AR 2 F
2018 4F 2 13 H, HEGEBNKA | (B ESGEHEARAF X THISLHMEFRAL), &
ARG BREPF A BIRE L SRS KR S 2 R
2. AiREHINAREGIEE NP LTI ESIEE I TERANSEZRI T
To
113 RELSEEAN, E&UF=. BEREWLHFL
AN T AT TR LS VR A . RS WA R BN TCW AT &0 77 1Y
IS/
11.4 EER AR R
A 3T A A 4 R SRS 1 SR
11.5 AFE AT H THR 2 THIT S B
AR5 P AR e 4 R O A e W ) S T S 45
R 75 £ N SRR BT S T 55 T R 4 AR 1T 5,8000.00 Tt
HATH S T AR B T IR S LSRR . B RRESFAEMHEZS .
1.6 BEA., FTEARRARLEEA R ZHEERATEHM
2018 4F- 4 F, £bx BMEIEN R A A B R (G Rz R A PG TR A B SR A 5T & e 5 it
PE ), AR EEEN, B —ESC S TSR, SRR E . SR s i, BRI A F
A SRS A AR . 2018 4F 5 H, v ] il LEE IR A AR
B LIRS OLAL, AR IN T B FEE NS R BN 5 SRS A A 1 A O
11.7 ZE G FER A 7R 5 BT A R B
11.7.1 EEH A ERA TR 5 B ICHAT BB R ESATEIR
A NRM
B2y i 35 JBEEAE 5 82 S A AZ 7 e AR <8 H/E

plcd
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T CR=E:1)il i 2 A
K= JRAE 43 AN SRAE 4 SRR
B L (ER(7]
E 2 % 1 - - - -
HRIATHIE S5 2 17,140,937.30 | 100.00% 5,678.88 | 100.00% | -

e 1s FFRT RIS ) i B bndE

RS EHASSUEFIESF BN, A S BIefAIL SUIE TR KT M, IR briE N

(1) WEEHERTE, i, B NaEnliz, JFaen eit ik m B R T 1R,

(2) WHFESED s, A E RN RIL TR TN B, e A XA 55 /R 2, SRt
B T TR AN AT R S5 5

(3) AA S IRIAERL, RENERANIHES 21000 55 &1, RORBREEHUIRZ AR BEIR, dk e
RARILZ

(4) HAbAT M+ SR AR 2 Bl A1 E 5 S -

2. FRiE T A BTk e -

(1) 25 H T IS T IR IR 55 BEAT PPAY

RGBT 122 SR AU RN DA IR AE 5 s iE BARHER (R BRSSP 05D, X igi g
5 FTC I 27 10 AR 55 TR AN SR 5 S 3 AT VA

(2) 5 G5 o0 i %K)

TR I LB SR AZ 5 Fon TR M SR A VA S5 R, FRIUE g o, 1S (P s
PTG E A% AR D, RHUHTE AL 5 F o i e EVE R I E HEAT A

(3) fRIEAT 5 Hyu A4 B2 AL 73 i A3 i 4l

N E I RER T TR A CHrHEsE oy BT Il A% R ) S R IR i x5 VP A IO 45 R AT
%, HFEEHFREL.

(A) P EEE SE AL E A

SN SHAEFRIFF R GIEFFAZ 5 I, JRlEmE e Ao

3. W HIN M 2750 5 BT A G DL :
x

11.7.2 ZEMAESR A TR 5 BT HAES B3 B0
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SRR NRTT

51538 5 [B]WAAZ 5 BUIEAE 5 W5
. b 23 b 23 b 23 b 23
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) B A7 1 ek 1 ek 451 ) B A7
EES
Bz
fﬁ@ Lozido | 10000 ] ] ] | 15,36064 | 100.00
IES % 7.00 %
11.8 HAME KFEH
F5 NS 1EE P EE T Ve PR H
‘ ‘ o CRAEHESRIRY . GIES
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T LG A TR A 7] T 54 Jk 44 (EHRERHDY . GEdR
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3 I G N EN S I TR ENES) | B CRPERESHRHRD 2018-01-16
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‘ CREHEEIRY . GIES
M 4 8 ANFEET S Tty B
4 j;gijzifﬂhj?ﬁ MAREEW | nggy, CpRiEsm | 20180118
= A 15 7 o3
e S EIA R A A R T T 5B 3 41 (LEWuEHwY . GEF
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o | % L 180 25T MBS R [§§f§fgﬁgif 180190
SRS o 4 FREE ‘ e
SRR Sy 2017 4R 4 R RS A F
B (FIEHI) . G
5 I A BT IR A 7 5 T2 L s R o ‘
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— TR e, (L2
g | THEEREARAAXRTHFHIEES Hi%&f%ifﬁ’iif 2018-02-08
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~ (FIEHI) . GF
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