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PUA EIE SR BAL G AT PR SUE A 7 NS 50 0 T 58 BOIE S SO U 5, 120 X T ETEAR /)
FEARAT 18] [F) b T 370 BEAT 52 5 Wi B8 52 5y 5k T BEATAS P PP I XHIE 23 A2 F1 5 2UEAT PR 1) LA A S
15 FH AR o

AN ) BN ST 75 KRS RS, 8 I X 50 Al R A5 A5 PP A R A= IE SR R AT
NS AR, Hoad i 7 SO B 58 RAr B5fs FH AU

7.4.13.3 Fshik Xk

TR PR A F e < 7E JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A KUK . A B i 3 T A
B —J7 TR T 5 S AR AT BE I RIS [ AR R, 51— 7 TR B T3 i it
15 7 T 4 AN R T 21 A 1 28 300 PR e 5 P 5% 9 0 v T DIG ¥ 7 T 3 L IR 2B sl O 1500 DA B A
FE LI

kXt St AHIRE [ 5 4 RO R 2 IR, A i 4 1 5 4 A N\ A8 0o A 4 ) e DU D [ 5 v A7 7 8
WP TR AN ME TR, OREFHE S A A b (M m] IR 43k~ 5 2 AT RS . ARHE 45 ) B 4 P NAE
He A B T E AU M 5K, e AR DL T IRl FR A K AR Ty 5, 2 ] R R D e A
AR MR, 7 RURBEIE G R A3

7.4.13.3 1 WG AR GH S B HIRsh R

AT B ) B PR I VR R P AL IR (AT SRR R B IR BIMNED) K (A
TFEF IR SR #5582 I sh I UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 A 2RO Ak
SR T PE XS AT B, G ST PR ARG AR T I A B AL A R B P AR RR . Ui
I 52 PR A P BT R B A5 LR 2H 5 A LIS T PN AR BILRE 0 I 45 A 4R bn S T sl 1k TR b BE 4T 455 S ) M U AT
gt
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I HFE T K AT RAT RS T A S G R HE R 10%, HAS G 5 AR r
SEHENE ARSI F R — R A7 RAT IR A IZIE TR 1 10%. AR5 Ak
3 A8 BN AE B R AR G R AR — S B A R R AT T B R AR i BT 4w
FILIEE SR 15%, AKEG 5 ARG A G B E BN AR R H AR — K Ll ARRATH
FIPLEBEE, A LA w AT R 30%.

VIS S 11 1 B 52 7 ) = ) T X i 1) A B 77 R 5 ok G
N 2 BRI GE H B AL RS LS WHRE 7.4.120 #RAh, ASTEG AT id I 32 [l 5 R 55 7 07 N
FIBE SN RAIPE R R, H B R A SR A OB A R E . ARE TR T
TEBhPESZ BR 5L I TR & T AN L 2 8 B 1 K 15%.

ARG IS E NG AR SA G BH 7 A TAR H AT 2B 5E ™ (K a] AR B E BEAT 5 DR Al
SIS, BOREE BRI A9 IBE [B] FRE AR 7 A AR H AT AR I B R w] 2B

[, A RE Gk e BN JE R & B HOE (R 52 2 I BI H 552 o0 TR b B2 #2 IR E
JFUURHAZ By 5t T I SR A e T3 RATAF /KPSt AT e R BUR & S5 A HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 L A B R AT 50 285 U 8 S5 Tt 1 e A B A < A S8 [ D 52 2 D 50
PR AN AE S 0 UG o U A, AR < (Y < BN SN 1 308 [ DU 52 g o 4 ot 7 B A1) - AR o 41
ool R S0 S A 37K RPN BT i ) USSR S5 0B 22 5 DA DR L4 it 4 > Fe BTS2
W A SSRGS o IR 28 I A 2RO 58 ) 0 T Rl [ml i 52 By i, vl 4%

2 A R 55T EOR 5 2 < 4 [ 240 58 IRV e R A — B

SR LIRS RSN PEFR bR R M I 45 SR K e sl P KRS B ) St ASBE A AN T S0 A AL Sl

PERG DL R4 o

i

paf

7.4.13.4 TR
737 A A2 46 2k 4 AT Sl T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR ZRE RS A KU AT A A7 % XU

7.4.13.4.1 IR

M IR 2 415 <5 i T EL B 4 0 0 B O < I 32 T S ) 2 AR Bl i A A e sl R XU . M AR kv
<R T RIS I b T T R B TR A SR AN E T R R, e VR Sl R 2R S it TR T W
AN IS 31 TR) 5 SRR 7 37 M 2 FHT 58 IS0 T ARSI <B IR 5 e 40 XU

AR e <5 1R < BN T SR AR R < W (0 R R AR I e B EAT A, IR E I IR R A S A

PSS T VRN R R XS AT A
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7.4.13.4.1.1 R XKD

Az NRMot
AR
2018 £ 12 A 31 1N 1-5 4 58Pk AR &1t
H
%

AT 812,907.55 - 4 812,907.55
s R D 295,604.06, - 41 295,604.06
AR S 20,839.51] - - 20,839.51]

N e 733,607,077.1
T oy e 278,570,069.60  394,630,700.00 60,406,307.54 A
SN IR AE 4 i %%

LF i 38,800,178.20 - - 38,800,178.20
M IBIE 778 S K - - 3,830,078.74 3,830,078.74

MR R, - - 12,023,637.24 12,023,637.24
A HR D R - - 1,705.29 1,705.29

789,392,027.7,

Ao =San 318,499,598.921  394,630,700.00 76,261,728.81]

3

B £5t

S HY [A] ) 4 i %

= iib e 83,000,000.00 i 1 83,000,000.00

K
AT T[] 3K - - 239,653.000 239,653.00
AT N S - - 419,507.64  419,507.64
MATFEE 7 - - 149,824.17  149,824.17|
NATAE 5 %% - - 66,768.03 66,768.03

RS F T - - 61,028.94 61,028.94

AT AR - - 80,365.55 80,365.55

HoAth A7 £5 - - 380,225.67|  380,225.67|

84,397,373.

Uikrysean 83,000,000.00 - 1,397,373.00

00
) 2 AU B B 235,499,598.921  394,630,700.00 74,864,355.81] 704,994,654.7
3
AR
2017 4£ 12 A 31 1EMA 1-5 4F 5% s it
H
i
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AT 8,864,710.62 - 4 8,864,710.62
i R S 1,848,311.55 - 4 1,848,311.55
1 HARIE S 10,052.23 - - 10,052.23
o 464,539,721.9
T ot 4R e 246,942,073.40 74,008,695.20 143,588,953.34 A
Je N IR 4k 5% 249,536,014.3

FNBEERI 10 536.014.30 1 1
I 0
MIBIE 7T 53K - - 22,019.85 22,019.85
MR R, - - 4,911,284.96 4,911,284.96
A ER DA R - - 3,045.43 3,045.43
729,735,160.8

FrE R 507,201,162.10 74,008,695.20 148,525,303.58
8

1 £5t

MNATHIEFE H K - - - -
AT T[] 3K - - 1,430,175.04 1,430,175.04
AT N S - - 432,730.46 432,730.46
MNATHEE 2 - - 154,546.60 154,546.60)
NiAFAZ 5 % H - - 18,856.95 18,856.95
HoAth 471 451 - - 390,000.00 390,000.00,
Uikrysean - - 2,426,309.05 2,426,309.05
727,308,851.8

IESE R | 507,201,162.10, 74,008,695.20 146,098,994.53
3

T RAPRAARIEE T KA

Ly LK.

7.4.13.4.1.2 FIZ XK BIEBURME T

M2 SOt e, %R E 2O RE A 3 03T 5E 1 H B3 H 31

i | BRI DA H b T 2 B AR R A AL

X B ARR H R B I E

A VAN TT)

HH IR U A2 1 AR )
I AR EER
2018 %212 A 31 H 2017 4 12 A 31 H
TR R 25 N5k A 8 1n#) 2,408,889.95 W) 714,118.95
A L TF 25 NS /¥y 2,391,125.38 Wk /%) 709,505.94
7.4.13.4.2 AMC &

NI ARG A2 Fi5 < L 23 SO BOR KRB gt B DR AN R A3 i A AL e s A XU . A <

WA B At AN R T vh A, AL TE B R AN XU -
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7.4.13.4.3 FHABMHE R

HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 FR (i BOR SR Bt 2 R Bk T 3 A SR AN MLV 3 LAS K
T S s DR 3R AR B T A AR D B AR XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ M 1T 3758 5
(RIBEER AN BT W ) FEAL A RS R T BN UE SR A AT Ao B 5 48 s DL By IR 2 T P 52
AT BEARYR T UESR T3 B AR B B 5

AN R IPURN A E 57 e LSRN, — AR DL R DR KR SBCR E B LU B RO AR R RRE 8 S Rl
TES OB A RBIMN XL . AERRH - RCE RS, AR E &5 e YA & ot
FETTAERS LT | BSR4 I A T 37 195 28 55 W] RE R I 27 T 37 (14 2 22 R 3R b AT Wk T AT T
P B | T OB I B R B B B A SR B RLRY,
IIHTANELBBEER . U ST S AN [F) < R A IS SR 4548, € S & B ECEL LR B, B
WIBLAL AT o AT (S BN GE 4 5 2 O B A2 4, X LB sems . B I E . $8
HEBATIEIE, KRB AT RER 4RI TR KU o

A ik <3 T BT AL ) 0 T B AR LA AN S RS o AR 38 < IR S 50 3 B < B8 7 (10 LL IS T Oy
0%-95%. 1LAh, ASHE G HE G PR HON AL ST FEZR MG Seti s, e lis 2 fe &
TFVEA R AT G B £, f 45 VaR(Value at Risk)Fi br 5 R I A< 5 S THI I B EFEAN b XU, B i

MM AR BRI Z T3

SRS KRS AT BR R A 1 o

7.4.13.4.3.1 HAbHrH KK O

SRERA: NIRRT

VNN AERER
2018 /£ 12 A 31 H 2017 12 A 31 H
34 b4
i H
AR AYRaE
~aihE N RE
18 E A5 18 L A1)
(%) (%)
T g e T — R 60,406,307.54 8.57 143,588,953.34 19.74
O R S R s 5 it
T o MEmMe s — e mR %R
A AT 7= — BUE R BF
&t 60,406,307.54 8.57 143,588,953.34 19.74
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7.4.13.4.3.2 FARAHRE RS OGR4 BT

i B 0T I A RS e Tk 4t L R HE PR AR B 5
B EaR B E LA Al T 37728 B R A
X AR H 4 T HE I
e (A NRMoo)
AH I R AR 5 AR B PN e AR
bakis
2018 £ 12 A 31 H 2017 £ 12 A 31 H
M SR HEE TN 5% - 1 1n% 10,310,299.87
b & bR L v /D 5% - /0% 10,310,299.87

E: T 2018 4E 12 A 31 H, AEEHRA A S ER R R 08 LI, PRIEER i 32 Z A AN
TEER VUGN TS A% DA 3R A AR Bl AR I 4 B 1 (e JE FOR S

7.4.14 BB TEBMATTTHRRTE UK HALF B

74141 ARME

7.414.1.1 AU SUHMETHRER B TR

ANCAZ SO V-8 10 6 5 7 A 7 £57 2 AL DY R B ACER TR AR HoAt 4l 45, L PRI A 3
RAK, AndrE 5K Em .

741412 Via et E R SR TR

7414121 FJEXEMITRL RE

T 2018 4F 12 H 31 H, ARFEEFRAG R LA RAME T H AR D) v AN 2 I ek e i 53 h s T
B B IRIAREN N IR T 67,551,760.14 T, J& 155 = 2 IRIIREN AR T 666,055,317.00 7, J&T
BERRIRBUN AR 0.00 76 (T 2017 4 12 H 31 H, AEESFFATILLA RME T HILAES)
TEN W B A B R T 58— B RBUN N R T 143,440,445.14 76, J& 1% — 2 IRHIREI
N 321,099,276.80 7T, J& T 5 =2 X KIARHIN AR 0.00 78)-

7.4.14.1.2.2 A SR EFTRJZ KA I B RARS)

X TUEFRAL 5 i BT B BCE A AT B e i g, A N IE R R U R, S 5 ANEER . BUR TAEATT
RATEENEDL, AT 7m0l T4 0 H 2758 5 IR H 18] 52 55 AN R 33 18] L BR 5 HT 1) AR AH 5 i
SRANTT B B 7 (A FRAME SN S — 2K FFAR Y At B B b R RO AN Al S A B T2 e
(RISEMRARRE, 52 AH T SR AN TR 555 A SOMMEL R IR 38 — SR IR =2 K
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7.4.14.1.2.3 FE =2 RN UM E RBIFAR JAAS 5 4 %0
748

AIEEFFA LA et E TR B AR ST N a8 10 e i TR =2 A e EA AR Kk

AR Ef] o

7.4.14.2 7RG

BERPAOERH, AT TE T E U K H I

7.4.14.3 HAhZEIH

BET AR, ARG To 72U 1 H Al ST,

74144 W HARE

T B DT ER, AT E AR SRR .

7.4.14.5 W5 ER MHEHE

KI5 T 2019 4F 3 H 26 HAAFE G R G H .

88 WEAAHE

8.1 MIRESFASENR

SRR NRTT

J¥5 T H & RS RIS (%)

1 B $ 5% 60,406,307.54 7.65

Hope B 60,406,307.54 7.65

2 BeHn - -

3 ] 5 WA e 5 % 673,200,769.60 85.28

Hrr: fitp 673,200,769.60 85.28

B HFUESR - -

4 R - -

5 SRbATAE I - -

6 NI G Rl 38,800,178.20 4.92
s ST 0 ) SNk

S ' '

7 WRATAE RS H & AT &5 1,108,511.61 0.14
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1t
8 HoAth & 3515 7= 15,876,260.78 2.01
9 &1t 789,392,027.73 100.00

8.2 JIREATIL R RA A
ERERAL: NIRTIT
o 2 4 B
fEEEH] (%)
A ZE N N SN 4 - ;

N} GRIESl N eE

B KA 1,811,873.00 0.26
C il 3 15,573,111.54 2.21
D SWAINE VNN S W& e Y A 4 7,394.551.00 1.05
E e 1,234,800.00 0.18
F AR ME S 189,600.00 0.03
G ACIRISHT . B AERTIRENL 11,348,304.00 1.61
H R ERIE LA . .

| F R ARG REAR RS ] -

J a4 21,433,048.00 3.04
K S5 bl 343,440.00 0.05
L FH AR 25 iR 55l 1,077,580.00 0.15

M RHABETEAEANR 55 - -
N IR FREEAN A 3L i B ALY - -
o JE ST AZBEAEA IR S5 - -
P e ; -
Q DA TAR

R At PRE AR - -

27
S e

&1t 60,406,307.54 8.57
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8.3 MR A SAHE LB S E LI RN HEF I BT A B B3R 48

SRR NRT

o7 R R
Fag | B i S A4 K HE () AVIINIE]
H LA (%)

1 601288 FMVARAT 896,000 3,225,600.00 0.46
2 600276 P Fif PR 24 60,000 3,165,000.00 0.45
3 601398 TRARAT 586,000 3,099,940.00 0.44
4 600548 R EE 246,100 2,209,978.00 0.31
5 600886 HE# L 7) 260,700 2,098,635.00 0.30
6 600674 JHEBEE 236,300 2,048,721.00 0.29
7 601988 o ERAT 554,300 2,001,023.00 0.28
8 600033 Ak e 663,800 1,971,486.00 0.28
9 601818 JERKERAT 527,900 1,953,230.00 0.28
10 601229 ERAT 174,100 1,948,179.00 0.28
11 601857 A 251,300 1,811,873.00 0.26
12 601006 RZHkH 219,700 1,808,131.00 0.26
13 601985 % 337,700 1,779,679.00 0.25
14 601998 HSERAT 325,800 1,775,610.00 0.25
15 600036 FARRAT 69,700 1,756,440.00 0.25
16 600104 RAEH] 65,300 1,741,551.00 0.25
17 600377 TR 170,300 1,668,940.00 0.24
18 601166 POlVARAT 105,700 1,579,158.00 0.22
19 600519 YMERS) 2,600 1,534,026.00 0.22
20 601333 IR 484,100 1,529,756.00 0.22
21 601939 ABARLT 233,800 1,489,306.00 0.21
22 600009 gL 28,200 1,431,432.00 0.20
23 600987 firt R o 171,000 1,398,780.00 0.20
24 601601 EEIE NS 48,200 1,370,326.00 0.19
25 002311 e Pl 54,100 1,253,497.00 0.18
26 300146 P A 70,000 1,189,300.00 0.17
27 000778 Y 272,600 1,174,906.00 0.17
28 600900 KT ) 71,400 1,133,832.00 0.16
29 601888 Hh [ [ i 17,900 1,077,580.00 0.15
30 002508 ZHR A 45,000 908,550.00 0.13
31 002661 e B TR 63,000 777,420.00 0.11
32 000538 =AY 10,000 739,600.00 0.10
33 300760 LGRS 6,407 699,772.54 0.10
34 002051 W T 60,000 664,800.00 0.09
35 601668 Hh ] 100,000 570,000.00 0.08
36 000429 EiEEA 47,100 395,169.00 0.06
37 000400 PRk LS, 43,500 386,715.00 0.05
38 000001 P ARAT 37,600 352,688.00 0.05
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39 002146 R KRR 43,200 343,440.00 0.05
40 002142 TUERAT 20,600 334,132.00 0.05
41 000598 WIS 82,800 333,684.00 0.05
42 000089 EHINLI% 42,800 333,412.00 0.05
43 000776 7 RAESF 26,200 332,216.00 0.05
44 000726 B ORA 33,800 328,198.00 0.05
45 000729 FHE 1T MLV 48,900 275,796.00 0.04
46 601319 EHES NS 40,000 215,200.00 0.03
47 000501 2R A 20,000 189,600.00 0.03

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

e EIE Sty
5 Ji SR AR JIE B A4 R EN L S DN FEHE LA
(%)
1 000910 KEX% 3,534,193.00 0.49
2 601288 LMV ARAT 3,255,836.00 0.45
3 601398 TR4RAT 3,250,695.05 0.45
4 002146 R KRR 2,868,576.00 0.39
5 002419 KT A 2,649,583.95 0.36
6 002385 KAk 2,152,718.00 0.30
7 000726 B RA 2,055,929.00 0.28
8 300196 US{Ediiahy 2,053,276.59 0.28
9 000776 I RAESF 2,052,951.46 0.28
10 000598 MR 2,052,002.00 0.28
11 000400 VRS, 2,051,884.00 0.28
12 000729 FHE T LY 2,049,502.00 0.28
13 000429 EEEA 2,047,187.00 0.28
14 601229 ERAT 1,999,354.29 0.27
15 600033 Gicp A=t 1,990,159.81 0.27
16 600548 RE# 1,990,119.00 0.27
17 601857 Hh [ v 1,987,510.00 0.27
18 600674 eSS 1,985,385.00 0.27
19 600886 E 45 ) 1,985,368.74 0.27
20 601333 IRk 1,984,424.90 0.27

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
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A2 PR R IE B IR A I I3 3 T 4 2018 R E
o ) 4
F5 Ji ZEARAY Ji% S A PR A R 132 A P A EL A
(%)

1 000858 iR W 5,248,290.98 0.72
2 000651 AL 4,713,335.00 0.65
3 000729 FHE T I 4,463,731.30 0.61
4 002327 & 4,345,778.76 0.60
5 601169 L ARAT 4,057,451.20 0.56
6 000776 T KA 4,048,200.00 0.56
7 000848 TR R 3,932,725.27 0.54
8 000001 P RAT 3,894,003.00 0.54
9 002142 TUERAT 3,836,193.32 0.53
10 000726 B ORA 3,771,569.49 0.52
11 002572 LRI 3,647,091.00 0.50
12 002029 + It R 3,470,831.73 0.48
13 002024 75T Gy ) 3,440,380.00 0.47
14 000598 MAEIRIG 3,402,357.56 0.47
15 000739 Wk 2 3,379,063.80 0.46
16 600519 DivME e 3,357,870.72 0.46
17 000888 WA L A 3,284,013.00 0.45
18 000089 HYNHL 3,230,521.66 0.44
19 000671 FH Ot 3,201,300.00 0.44
20 000501 wER A 3,120,839.50 0.43
T ARTSE B 4% S SE AT e (A S e LA B ) 1A, AFJEARAS 5 T

8.4.3 TABE ) RA SR B B E RN B

B NRhoc
FNBEEHIRA (e Bt 104,490,734.31
TR (BRAD) BV 180,078,163.25
T AT S B S 4 S S RS A (RS AN e DL B i) 31, AN REAR A 5 B .

8.5 HIARIEMIF MM R BFREAS

SA: AR
EE- XA et
Frs 75 b Al NReiE
EHEEHI(%0)
1 EXrie
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2 JAT A

3 i iEis 80,663,000.00 11.44
Horr: BURME &R 80,663,000.00 11.44

4 R4 133,039,317.00 18.87

5 AP AT S Rk 5 105,649,000.00 14.99

6 SRR 278,746,000.00 39.54

7 AR (AP AZ #f5t) 7,420,452.60 1.05

8 [F VA 67,683,000.00 9.60

9 oAt

10 | &it 673,200,769.60 95.49

8.6 HIRIE A SMHE 5B S H EL B /N HEFF AT LA R s R A

SRR NRTT

‘ ‘ S
B | R W4 HRL(K) S
fHEHI(%)
1 111818339 18 #£H H4T CD339 700,000 67,683,000.00 9.60
2 101800207 18 H & MTNOOL 300,000 31,167,000.00 4.42
3 101800248 18 &k MTNOO1 300,000 31,095,000.00 441
4 101755018 17 JI4N4E MTNO11 300,000 30,663,000.00 4.35
5 1282366 12 2% MTN1 300,000 30,561,000.00 4.33

8.7 MR A A E LB SR #E LI RN TR B SRS B R 40
AFE G AR IR ARFFA B SHFFIESR .

8.8 MEHREA AIESESFFE LA DRI LA RSB HA
ARG ARG AR RFFA SR

8.9 IR FatHE b e B 1$H b RN BV BT A2 BGE SR 4
ARG AIR G AR AR FFAPOERH -

8.10 MEHIRAES BT MIBIRHHIZ HHOL VLY

8.10.1 #HREMRAE ST MBI CAM R A
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ARSI AR T AR RFAT AR 1 B

8.10.2 AESBHEBIGIIL KT T BUIR

ARG ARG IR GRG0 AAR GBI, AT EoRARYE S B N, B
EMORMEEEHEK, ARSI TR EORECR £ ER AL S S iE R Bt
w4

AR S AEEAT AR I BB, K@ X HIE SR T A L i sis ATl B i mt e,  JF4s & eda i
TR R A TR S R Al AE AT

AR GE PR T AR I B WS i e« B IE S KBS AL, R B I E . ARk,
VETHEEAT 05T, AR B s 4L A 1 d R XU

TR 2 BB BRI BT A B B SR S A UE 1Y), AT 2 I R A E AT

8.11 MEHIR AR SH B E G 5 B A
8.11.1 AHAE AT I BRBUR

T
8.11.2 & HIRAZ ST A B 1 S A4 25 A 40
AT AR AR ARFA E G5

8.12 HBHAAMEME

8.12.1 A& HIN, AFEGHEEKIATT A UESRHIRAT BB B E I IS RN, WA ek
Ll H AT —FE N ZEIATFE T AT

8.12.2 AL B HIRT 42 B Zirh, AAFAER BT T8 Ik 5 B [F) R0 o e I 5 P 2 AN IS
8.12.3 B HAbE B F=HI AL

B ARt
75 LR &

1 A PRIE 20,839.51

2 I WACAIE 25 17 R K 3,830,078.74

3 JSZHAC ]

4 IVl @ilDs) 12,023,637.24

5 82T R 1,705.29

6 Hopth RS K
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7 R

8 HAth

9 fann

15,876,260.78

8.12.4 FARFEA HAb- T B i T B 535 AR
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