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Xtk AT KU R, B0 45 VaR(Value at Risk) 8 bm S5 K il A 5t < 1 1 R TERAE A LR, B ] 52

b RS HEAT BRER AN Ao

7.4.13.4.3.1 HAbMHE KK O

ERERAL: ANRTT

AR EEE
2018 4F 12 A 31 H 2017412 A 31 H
34 o
TiH
YRR AeREd
Ny I TIKIEN AN RE
18 EL A1 18 EL 11
(%) (%)
T g MG R — I SRR TR 1,740,629,741.06 94.17 | 2,088,841,980.64 84.66
T oM E s rr— e %
T oA T — & R
A SR e — BUE R B
&it 1,740,629,741.06 94.17 2,088,841,980.64 84.66

7.4.13.4.3.2 FoAhA#E XU FR SRR BT
Baoll g Ee e B v LA He A T 3728 B AR 4 AN AR

iz
X AR R H 4 B HE Y
WA (fr: AR
AH IR ARG AR = 1 AR 5l A HIE FAEREE
Gl
2018 £ 12 A 31 H 2017 /£ 12 A 31 H
WP S EEAE FTF 5% 1 1n% 111,660,000.00 1§ 1n# 181,190,000.00
Mk G LA L T [ 5% /%) 111,660,000.00 /%) 181,190,000.00

7.4.14 FBTEBMOPr &R T E R PR EAAF IR
(1) ~feiriE

(a) < THASRHETHERTT %
A FMHETRECRTE R, B A e E TR RAR T 5 A 2R SR A E T 1 5

JEIRRSE «
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BB MR B G EER T3 ERZ B AR
SRR BRER — JR U B AN 9 5 77 40 £t B2 B TR AL AR
BRI AHSRBR P B BT AN AT S A

(b) FREERILAL SR (BT B A< T H

() FEXERTEA MY

72018 4212 A 31 H, AEEHRA M LLA oM THE B AR N 8 &5 1 S st = g T
H R IRHIARAY 1,741,098,663.76 7T, J& 15 R IR 103,435,145.80 7o, JLld T =2k
442017 4F 12 A 31 H: % —/21k 2,088,325,568.44 JT, 5 —JZIX 140,828,223.70 jt, LH =2

K)o

(i) 2~ Fe M E TR = IR 5K AR 5

AT 4 DL R R UCZ IRV R R S TR 2R F O\ % TR U M) e e I

X UEZAC 5 i LT I RER A SR, 45 B E RS R 22 5 NG ER (RSB R AR I (22 3 A
WER) BUR TARAIFRATERG O, AR A S THEM 0 258 5 KRR H IR 52 5 AN ER 18] K&
PRAE SO IRDREAH R I ER AT (K 2 SCHHMESUNER — JZ ks FFARTE Ak AR 1A 48 b R B AN TR S A\ fEL X
TR BRI MR, E M R A SUHME N R 28 — R IIE R 5 =R IR

(iii) 25 =2 Fo i (E AR B A AL 5 &80

Teo

(¢) JEFFELAA SR E TR AR T A
T 2018 4 12 H 31 H, AR LS R FFHIEFEM LA o ETHER &/ 5 r=(2017 4 12 H 31 H:
Ei)B

(d) ANBLA Fe e iR ik TR
ANBAZ SOHMEL T B A <l B A 4 2 AL SGEOUR FL At <R b e, KT B S 2 fe b
HAZER D

(2) Brasebirfash, BEB R H AR G0 7 2 I A At 20
g
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BEASRE
8.1 HIRELETEHEHNR

SRS AR
Frs 5 H G R BB L (%)
1 &L ST 1,740,629,741.06 93.50
Horr: B2 1,740,629,741.06 93.50
2 B - -
3 5] 7 WAL 7 4% % 103,904,068.50 5.58
Hr: fize 103,904,068.50 5.58
B SCRRIES - -
4 el R ay - -
5 S BT AR LB TE - _
6 ST NIREE G b 7t - -

FHorpre SR 1 SN R
B4Rl ) )
7 %ﬁﬁﬁﬁ%%%ﬁéé 11,671,674.95 0.63

Tt

8 FAth & 31557 5,334,424.04 0.29
9 ait 1,861,539,908.55 100.00

8.2 IR RMBEREAS
8.2.1 R IARALAT W70 SR BE N BRI R 4L 15

SRR NIRRT

A I
RS A7 251 VIR NEl

fEEEE (%)
A A& MR i el - )
B KA 334.00 0.00
C LpER4 1,038,598,561.94 56.19
D BT 30 R SOK AR A L . .
E eS| 4 - -
F RN 6,440,857.00 0.35
G palibex TN eyl a4 30,717.00 0.00
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H ER YR Va4 - -
| SRR RS B MRS 17,281.00 0.00
J R 413,192,991.60 22.35
K JZZE: Va4 277,541,596.44 15.01
L FH G AR 45 MR 55l 1,886,924.00 0.10
M BEEEH AL AR S5 7.486.00 0.00
N IRF . PRI SR 5 BRI, 10,686.08 0.00
o] JER RS ABEA AR R 55 ] )
P HE - -
Q PAERR 2 TAE 1,495.00 0.00
R A AR E AR R 2.900,811.00 0.16
S ZRE . -

&1t 1,740,629,741.06 94.17

8.3 MR A SAMME L E ST E LL B K /NHERF BT A B R 3 4

SHERAL: ANRMT

o FE 4 T
e | REA JI S5 A4 R HE () A
B 451 (%)

1 600036 AT ARAT 7,180,963 180,960,267.60 9.79
2 601318 SRS 3,059,562 171,641,428.20 9.29
3 000002 Ji FlA 6,089,152 145,043,600.64 7.85
4 600519 RMNFE 243,400 143,608,434.00 7.77
5 601877 IEZRHLES 5,596,800 135,666,432.00 7.34
6 600048 PRAF Hb = 11,237,520 132,490,360.80 7.17
7 600585 TR 4,433,692 129,818,501.76 7.02
8 000333 e EYEi| 3,484,024 128,421,124.64 6.95
9 601012 e B JI 3 4,963,527 86,563,910.88 4.68
10 002110 = EpE 6,702,375 85,723,376.25 4.64
11 600438 TH By 7,949,969 65,825,743.32 3.56
12 600782 SHAM I A 12,022,215 61,193,074.35 331
13 002142 TUWERAT 3,732,500 60,541,150.00 3.28
14 600690 H iR 4,026,884 55,772,343.40 3.02
15 000858 i AR W 1,081,936 55,048,903.68 2.98
16 000786 JeHr At 3,138,310 43,183,145.60 2.34
17 600309 Jitefe s 1,027,394 28,756,758.06 1.56
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18 600887 Gl 411,900 9,424,272.00 0.51
19 600019 FE A 1,442,579 9,376,763.50 0.51
20 603708 F i 317,400 6,376,566.00 0.34
21 000681 P 124,300 2,898,676.00 0.16
22 002027 I3 ARAE 360,100 1,886,924.00 0.10
23 603185 MG 1,345 66,039.50 0.00
24 000963 BRI 2,400 63,504.00 0.00
25 601860 KEHIT 15,970 50,145.80 0.00
26 600276 fE Fif % 24 600 31,650.00 0.00
27 300357 e IENaLY)| 600 22,194.00 0.00
28 002352 [HE=il 600 19,650.00 0.00
29 002410 JTBRIA 600 12,486.00 0.00
30 300003 SRR 600 12,486.00 0.00
31 300124 AR 600 12,084.00 0.00
32 300760 B 5 R 100 10,922.00 0.00
33 000888 WA L A 1,888 10,686.08 0.00
34 600436 FAFE 100 8,665.00 0.00
35 600340 HEE AR 300 7,635.00 0.00
36 603259 24 el 100 7,486.00 0.00
37 000538 =~HAY 100 7,396.00 0.00
38 300750 TR AR 100 7,380.00 0.00
39 600426 HEEET 600 7,242.00 0.00
40 603288 N VI 100 6,880.00 0.00
41 600009 5187 100 5,076.00 0.00
42 603345 I 100 3,680.00 0.00
43 000651 ALk 100 3,569.00 0.00
44 300577 T I 100 3,118.00 0.00
45 002120 FIE A 100 3,030.00 0.00
46 002466 K 100 2,932.00 0.00
47 002415 T R AR 100 2,576.00 0.00
48 600298 ZHLRERE 100 2,523.00 0.00
49 300144 RIRIE 100 2,135.00 0.00
50 600845 FAG 100 2,085.00 0.00
51 002468 FR O PR 100 1,645.00 0.00
52 002044 FAF R 100 1,495.00 0.00
53 000997 N 100 1,464.00 0.00
54 002050 AR 100 1,269.00 0.00
55 300253 T 100 1,246.00 0.00
56 002236 KAy 100 1,146.00 0.00
57 300298 =AY 100 1,060.00 0.00
58 600233 (53] 368 Sk s 100 1,000.00 0.00
59 600176 W E B A 100 967.00 0.00
60 601933 7K T 100 787.00 0.00
61 601899 Kanlk 100 334.00 0.00
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| 62 | 601333 | gk | 100 | 316.00 | 0.00 |

8.4 IEHARERFASHE KRR
8.4.1 Rt SHE AR T P F1E 2% BLAT 20 44 KRR I 40
SN AR

b W 4 Bt
F5 Ji SEARRY JIE 5 A4 R AIA R ENEH P HE LA
(%)
1 600036 AR ARAT 269,683,838.14 10.93
2 000002 Ji BLA 231,620,566.02 9.39
3 600028 HE A 202,653,846.63 8.21
4 600019 Es)ival 197,940,168.49 8.02
5 600585 IR 172,273,338.71 6.98
6 002110 =R 160,008,984.23 6.48
7 600887 BRI A 148,614,674.09 6.02
8 600048 LRF Hb 7= 147,566,408.74 5.98
9 601318 S22 139,409,762.67 5.65
10 600519 FMFEE 137,842,974.99 5.59
11 601012 B B A 124,860,765.83 5.06
12 601877 IEZR AR 116,175,707.20 471
13 000858 i W 113,924,076.82 4.62
14 000786 Bl Iy ey 111,976,228.21 4.54
15 600438 A 109,949,550.29 4.46
16 600782 EAR R A 96,538,684.70 3.91
17 000651 K& I HLA% 89,667,656.88 3.63
18 601328 CIERAT 85,969,110.36 3.48
19 000001 P2 ERAT 78,131,773.97 3.17
20 601333 IR 77,953,349.90 3.16
21 600298 GIEER] 77,861,055.00 3.16
22 000333 EMEEH] 69,477,458.84 2.82
23 002142 TUARAT 63,761,922.65 2.58
24 601933 TR R T 58,347,346.00 2.36
25 603708 F 3 57,633,876.70 2.34

TE s AT GBI P45 ST A B A i ol LU 8o ) 3181, ANERE AR A 5 9

8.4.2 RTIL i S AR ST ™= $HE 2% BUHT 20 44 KB I 40
ERERAL: NIRRT
Frs i S ARG i 22 A4 R A BT SE i I < R
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LRARERIEF R R E

2018 FEE TRk

P A LA
(%)

1 000651 & 77 HLA% 227,863,152.22 9.23
2 600028 HEAL 210,644,440.31 8.54
3 600019 FEA 185,760,139.30 7.53
4 600196 SRR 168,758,990.61 6.84
5 601318 ] 22 161,940,595.08 6.56
6 600887 FRRIRE A7 158,164,027.28 6.41
7 002236 KAy 152,486,559.89 6.18
8 000858 i R 151,685,316.03 6.15
9 600438 T8 R A 142,074,748.57 5.76
10 002008 N2 140,599,819.85 5.70
11 601877 IEZR AR 94,087,252.25 3.81
12 603595 YELNS 92,068,155.39 3.73
13 000661 KI5 mHn 90,900,955.12 3.68
14 600298 2 PR B] 89,662,654.17 3.63
15 300274 FH ' LY 88,285,644.80 3.58
16 601328 ZIERAT 86,847,702.95 3.52
17 600297 TR 86,398,558.36 3.50
18 603708 FKx 82,333,589.43 3.34
19 600690 H iR 75,766,970.67 3.07
20 000002 B A 70,056,418.14 2.84
21 601333 IRk 67,895,301.59 2.75
22 601933 TR T 63,528,850.26 2.57
23 000001 T2 RAT 62,516,832.70 2.53
24 000786 JEHF A 58,255,110.04 2.36
25 002110 =P 57,339,389.93 2.32
26 603900 SEahiE R 57,177,232.86 2.32

T ARTSE A0 I 4% S SE A S (A S e LA RS ) 3HA, AFJEAHRAS 5 T

8.4.3 ENBEE ) RiAS o B0 K 32 H B R AR N S B

Bhr: NRMG
SENB R RRA (RAE) A 3,996,565,257.73
SEH RN (R3S B 3,868,393,517.72

VE RN

ARITSE N ZEHI A (AD) A<=z
B CRRAZ AN IR LS B 35, ANEEAMIAL G .

8.5 WIRIEMIF MM RBAFREAS

HF 51736

BRI (858 ST Ha44 KL i As 4

EREAL: NIRRT
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R
FF5 5 7N
fE EL A (%)
1 [ K i 75 5,004,500.00 0.27
2 JAT AR
3 SRtz 95,212,500.00 5.15
Horpe BUORME SR 95,212,500.00 5.15
4 | ki
5 | kAR S
6 A S 4R
7 A (R A #fi) 3,687,068.50 0.20
8 [F ML A7 5
9 ot
10 | &it 103,904,068.50 5.62

8.6 HIRAEZ A SRMHE 5 ZE S 7= E LB /N EF I ET LA SRS SR B

SRURAL: ANIRTIT

5 5 o 3 R PR
7 gAY i 24K (k) AR E
1E EL151(%)

1 180404 18 & 04 600,000 60,150,000.00 3.25
2 160208 16 [EJT 08 200,000 19,998,000.00 1.08
3 180407 18 4% 07 150,000 15,064,500.00 0.81
4 019600 18 [E i 18 50,000 5,004,500.00 0.27
5 110049 R 31,680 3,168,000.00 0.17

8.7 BRI A St E b ZE e B 15H LB K/ NHEF B BT B SCRAE S B A
ARSI AR T AR RFAT B SRS o

8.8 MEHIRIEEA YME G EE B 13#E LB/ NP BT T4 Bt SR B R
AEERREHRRFA T RIE.

8.9 MR A StME L E ST H LB K /NHERF BT LA BUE SR B4
ARSI AR AR FFAT BGIER -

% 52 i3t 64 T




LA G RIS A & 2018 SEAEE R

8.10 EHIRAEES B MBI 5 H LU
8.10.1 #R&EMIRAE ST MBI A S AR 4

ANHe AR AT BB B AR T

8.10.2 AESEFERIIPHEHIBHBUOR
T

8.11 ML HIRAZ S B I B B 1232 5 1B Bk B
8.11.1 AHAE A B RBUR

T
8.11.2 MEIIRAZESBF K B G T A B 40

AFE G AR WA H v E e
8.11.3 ZAHAE BB HE P

Teo

8.12 BRAAMEMIE

8.12.1 ARE A, AHEH BT+ RAUETF R RAT B R B

H g H AT —ENRZBIATHEDT. AT

8.12.2 AL G B IR T A R, AR Tl e & FHE

8.12.3 HAAR FHAth - T0 7 = e B

EHIISLRA AR, WA R

Fr ISR I AN

Hpz: ANRMoG

5 ey i &5

1 17 AR IE < 295,687.74

2 RS 25 37 Bk 1,950,651.30

3 ISl

4 IV @RINS) 2,894,764.38

5 JSLHSC FR 193,320.62

6 oA Rk

7 e 2

8 HoAth

9 &t 5,334,424.04
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8.12.4 HIARFFA M4 TH I I AT R B A5t 37 A 4

SRURAL: AR TIT

SR b e
Fp i 5 i 4k AR
1HE Ee 1] (%)
1 113015 R FL B A5 519,068.50 0.03
8.12.5 HAKAI T2 B EH AL RIESZ R BN AU
ARIE G AR AR AT+ 4 B =P AR 52 PR D
8.12.6 B A A MhE R H A SCZHRE 4
T
9 EENTFENER
9.1 HIREEMTREANPHEFENEGH
i Ay
FE NEW
PR LINAESd e NS e
FEANPE()
Fe L0 AT 7 A
FrE 4 FEf 40
e g1 Et 43l
60,413 9,529.74 20,791,550.26 3.61% | 554,928,744.73 |  96.39%

9.2 IRESEEAKMIWN GIFFHFESHHFRL

IiH R MAUEE () ih 3 e A A EL 451
S e VNGRS N NS E)
53,709.30 0.01%
RIS

9.3 MIARESEHANMLN BRFFA SR AE ST B X M KIHE
A m FPE BN BT 5T AR 12 A e B I EER X )Y 0,

AIE g I 2 PR AN e AU RO X TE) Y 0,

5 54 T3t 64 7T




L FANREG R T BRI & 2018 FEAF AR &

80 FBRESHHRS

Bz fy

A RERH (2006 £ 9 J1 6 H)He g A Al

1,684,224,358.17

AT SR e < A7 A

612,152,239.75

AR A5 H A 4 i FR 47 A0 53,442,843.20
P AR A 4 e [ 473 400 89,874,787.96
AR 5 BB SR AR S A

AR AR T 4 4 i 2 575,720,294.99

81 EXREMER

111 EEHBRE AR R
0 I o 0 AR A N R il

112 EEEEA. ESHEEANENESITERITHERAERS)
1. ARG AR SE AR RN FL AT

2018 fF 2 H 13 H, HEEHNEA T (FLESEHARAF K THSBEHAENAE), &

AR BRI BIRIE L AR S E A MRS 2.
2. AWM AR SILE N LT EE I TERNFZF W T
T

N3P REGEEN. ESWT. ESHELFHFL

IRE N T ARG e TE S RRR . RS AR S BT A JE 0 7 1

IS/
11.4 FEHHRIR IR
AR 4 W P9 TS A R SR T SO
11.5 RFEEHAT 8 TH ST Fr
AR S A A T R SIS O i < v T S T IR S5
T B L ST S AR 2 THIT .55 P R 9 A R 1T 96,000.00 Tt

HRTH LU IR BEd T IR ISR . B s RAERHEES.
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1.6 EEA. TEARARZEEAN R ZEESE T FFN

2018 £F 4 M, Abxf BHHIEN R A A H AR (R T X e 223k S BUA IR WER R T2 U R Tt
MIRFED, NFIEEEM, BV LRTUREESR, St . St B df i, 2 PRIt A F
PN P AT XU B PERE . 2018 S 5 . W] Clilid EIREIE IR A A AR I

B EaRTEmAN, RSN LEEBAN . T8 AL E SN G2 R A ol T 2 0.
11.7 ZEMFEHR AR 5 B HIA R EN
11.7.1 &M AESR A R 5 Bu# T R ER R KA & AHE

SRERAL: NIRRT

WAL 5 NS A7 v A 4
L5
i 24 A
77 1 44 R BT H/E
AT 4 SR 4 S HREN
B
AT LA B

JIBIES 1 - - - -
IR 1 - - - -
HLHIESR 1 - - - -
FARIES: 3 - - - -
Wik UEZ 1 - - - -
HHER [ B 1 - - - -
HBIRIE S 1 - - - -
IR SR 1 - - - -
A F] 1 - - - -
I MESR 2 - - - -
E{FiES 1 - - - -
Vo IE S 1 - - - -
HHIES 1 - - - -
W& AESR 1 - - - -
7 IRAESF 1| 1,020,333,538.63 | 12.98% 950,234.13 |  13.08%
RIAUEF 2 966,472,002.38 |  12.29% 886,103.93 | 12.20%
MlbiESR 1 916,674,306.65 |  11.66% 853,706.04 | 11.75%
HRUES 1 899,138,575.66 11.44% 819,384.13 11.28%
SARTI 2 736,738,393.77 9.37% 681,115.55 9.38%
WS AR 1 594,606,732.11 7.56% 553,756.85 7.62%
RACUES: 1 520,913,947.36 6.63% 485,130.13 6.68%
VAP R 3 327,553,445.24 4.17% 298,499.71 4.11%
B4R AE S 1 317,044,843.83 4.03% 288,923.24 3.98%
] IR 5 1 287,166,211.73 3.65% 267,441.53 3.68%
FRIIESS 1 266,441,348.96 3.39% 248,135.85 3.42%
HEUESF 1 264,140,940.35 3.36% 245,993.88 3.39%

% 56 T3t 64 7T




L FANREG R T BRI & 2018 FEAF AR &

B ARIETR 1 262,409,819.64 3.34% 244,383.57 3.36%
HZRIES 1 159,401,811.78 2.03% 145,263.63 2.00%
O IEAES: 3 123,836,492.20 1.58% 112,852.02 1.55%
G 1 74,653,589.15 0.95% 69,523.77 0.96%
Fi R IE 1 58,082,053.27 0.74% 52,930.30 0.73%
iR 2 39,310,967.54 0.50% 35,824.37 0.49%
E R w7 1 25,777,490.00 0.33% 23,491.08 0.32%

E: 1. 7 LA G Tk b
HEFHNFSUEFIESFL BN, B S BRI GAE TR KT, RN
(1 WEEHEIETE, =i, B NEhIE, JERem eitSialk mB RS 1 E R,
(2) WEFESED s, A E R RN RL TN G, e A X AR 5/ 2, fR4t e
B BT TR AN A TH B IR S 5
(3) HAHIEHRIAEN,, REMBINHESI Z UV 5E1F, BOKIREEHIH B B AR TR, SR
OIS
(4) HAER T EERA ANMEA L SESE.

b
22N

£l

2 FRiH T A5 BTk R -

(1) XF32 5 B ITMRIE TR i I 4R 5 IR 55 REAT PG

MR I 12 SR RN Sk IR %2 5y B TiE AR EEAN (7 B AR S5 PN IM%D, X iE g
5y B TSR R R S5 R AN SR & ST EAT Al

(2) T (CHHSC o) BT HTE HZR)

F S HR T AR RIS 5 B e T T N ER 5 VPAS S5 2R, B R HIg #oc, HS (g s
FATC T H A% ARD, XU AL 5 S e 1 e B AN S R AT A

(3) MRILAT 5 FoCA% FAPEAZ I A i 4tk

WNE P E GRS CHrE A2 5 B s B AR ) S 77 R SR 5 VR AL 1 45 SR AT
%, FEEHFRENL.

(8) X Sl A E A

e E N SROEFFFR T GIEZRAC 5 oo, JFEREEEILE N,

ST

3. AN RS M ZFR A 2 oo AR H 5
201844 A 5 i A FHFEE 18 B WARAT I I8 IE 253 1A H11006004 % & Bt

11.7.2 EEMHAESRA TR G Honit T HALESR B3 KB L
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SHERL: AR

I3 T AR

(EEa

(8142 5

BLIEAZ 5)

JRAZ &

it 24165
75 A
W LA

=E=EYIE
VI B AZ

W e

EE=E
UERRAZ S

WU L]

JRAZ &80

I HRIES?

B IESF

H e

TH RS

W IBAUESF

HR [ B

EIRIESF

IR THOIE ST

]

P

5 IE
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I IEZF

W& IESF

| 7RAESR

RIRGIEZ5

PoVAIE

4,993,000.00

100.00%

JEKIESF

KITUESF
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SER

B ARiE SR
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J7 1IEUEZR
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