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2T AR R BAE I RANE K o AT AR AT 18] RV T S HEATAE 5 BT 25000 58 5 0 104745
DAl IR 2732 B 7 2UHEAT B 1) ASZ il RH L AR5 RS, s 7E 28 53 T HEAT 152 5 25 LA b [EIIE 2757 3 A0 25
A WRDUERA T NAE 550 T 58 OISR SSOMGER IS 5, B 29 AR AT BETEIR /e ARFEG RIS BN
ST A RS B, B I P B A S SR P R A IRIE 27 R AT ARSI RS, HodE
BB M F A, . AR S B 1015 VPG 4% (P BN RS AP B B
WY Be5E BIbRHEGE TE A

cil

7.4.13.3 WBHHE XK

TN XU e 5 JE S A2 AT 5 SRl ST SR ST I8 B B AT R KU o AR 5 BB PR X
—J7 TR T 5 S 80 N T BE TR ] R (R 8, 50— 7 Tk T4 R Tk
PRI 2 T 3 AN IR T 715 R P A2 E PR ¥ R 45 9% 4 v i G VR AE 117 37 LR LR 0 e sh A5 00 LA & B A7
HeAE L

Bt oxF S A IR [B] 5 <5 KR B XU, AR 2 < PR R < B N Ao ) A < 1Y HR D R[] 7 D R 4T 77
WA PR TR, RSB AL S AT BLE ST 5 AHVLHAC . AR <5 i i 5 B NAE
HEa Rt 7 BB R, LA SO0 T IR RS AR EE T S, R BRI H I [ A
PRI TEN AR, A R B S R AR 23

7.4.133.1 WMEH AR SH G E = KRS RS
ARG R AR R SIS R AR T A 1R (A TP BRIE S R RSB EE HINE) (A
TSR TT IR 5 45 B FE G s M KUK B RIE D(H 2017 4 10 H 1 HR A7) 0200 1 Bk ) A KE
A B BTl M AR AT B, SR O P KU B T T AT S A S RO AR R
R A P 5 % o L A8 A B 2L 45 6 T 1) P4 A8 TR 0 O 5 5 H b S5 e 2 e R B b AT R 488 1 M
AT
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ARFEEITE T FK R FRAT BIESF T AR L G 3 1A ) 10%, HAE G5 A S G0
B ENEH AR SRR — A 5 RAT IR A IZIE TR 10%. Akeb Ak e
3 8 NS B R AR G e 3R AR — X BT A R RAT TS R AR 1% BT A R
FIVIEB SRR 15%, ARG5S hAR G RESEHNE RN SR RHEHHA — X LA s K7W
FRIE R, AR A F] AR R 30%.

AI G PR UEIFEUETF R S B B, HR IRl AERAT R RNL 3558 5, B o0 2k B it
FZ BRI GE F HFAL IS S S WM 7.4.120 BhAh, AER S mE i S a1 4 il s e 7 AN
R RO PE TR, H B R BB R SR TR A R E. AREENHRET
PEBHPESZ R 5L I T B & T AN L 2 8 B8 1 K 15%.

ARG LG NG Ho S A e ep 7 AN AR B AR BB 77 (1 o] AR HUA R 04T R T4
SIS, B ORAE H A R Rl B S A 7 AT H Ay 2B B i AT AR BN R

IR, Ak G )k & BN & B B8 WA 5 M 2 A 522 50 TR, 1S5S
JFINIS 52 53 %6 T (KM 5 AR DL A BE T RATAT KPS AT 6 B (R UM & 57 A I E N B, DL
XA RV R AZ 5y %k 7 STt A8 5 90 P58 A B R AT 50 285 U S50 Tt A B A I S8 [ A2 5 [ 3
PR FIAE Ty % T AR o Ak, AR T 4 (10 BR8N ST 7 308 [ DU 52 ) o 40 ot e B - AR o 417
oot P 58 O 5 A SR K5 R I 9 vt ) AU IR B0 5 A EL AR 5l LURF R B 417 3 2 SR TS A2
By IR SR SRR BUE 7 i L b ERIE I 2 DOE I HAD RO S 5 % PO R R AZ Z IS, W] %
ST I B B R Ak R 20 B BB B IR — B

LRE LR & TR AR AR FR A ML 45 2R K sl P XSS o B T S, AL A ANl o 30 A A 3l
PENG B0 R4

7.4.13.4 TR
1732 XU A2 F6 35 4 T 5 4t T L K02 e (8 BRA SR B3 1 IR T Ae T 3 45 28 i TR R (R AR ST
KA EN R, LGRS . AU AL A A SRR o

7.4.13.4.1 FIRRK

R 2 JRURGE A i < T R 2 SO (B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o ) R At
G TR B8 T TR 2 LTI S BN RME T R, Hr iR s R A G i R R T I
AN S S ] 235 SRR A5 T 7 01 25 0 T i IR0 AR SR B B YA 5 e ) XIS

74 T 4 1) e 4 A LN 5 UK A 4 THT I P R e RS M B I AT M 9%, IR B A A I A

JRE TR R R RS AT B
55 46 T3k 67 7T



e PR IR & MR R SGIE R $R BT R 5 2018 SR4F AR 75

AR EHR

BT A 5 T S ARAT TR T 3752 5 A [ S8 WA i b b s DT LA AR AR I (R 2 XU o

7.4.13.4.1.1 T2 R i 1

B, ARt
VNP
2018 4F 12 A 31 1EA 1-5 4F 5 4LL 1 AR &t
H
%

YT 7,473,451.03 - 4 7,473,451.03
i N 874,519.65 - 4 874,519.65
FHRES 113,847.98 - 4 113,847.98

N o 1,147,122,933.
et S 283,364,243.78  744,611,167.90 119,147,522.04 2
MGIEF TS H 2K - - - -

MR R - - 24,163,762.64) 24,163,762.64

1,179,748,515.

YR SSaN 291,826,062.44)  744,611,167.90 143,311,284.68

02
i £t

57 W4 Eh g
SEH Eleiﬁ&)\ 129.099,566.35 | | 129,099,566.3
I\_L 5
MAHE BN FR M - - 534,430.900  534,430.90
NATFEE T - - 133,607.71]  133,607.71
NATAZE 5 3 - - 116,898.68  116,898.68

NATF]E - - 128,634.56|  128,634.56

A A - - 84,049.63 84,049.63

HoAth A7 45 - - 380,000.00  380,000.00

130,477,187
ff Tt 129,099,566.35 - 1,377,621.48
83
3 BURR FEE B 1 162,726,496.09  744,611,167.90 141,933,663.20/1,049,271,327.
19
EER
2017 %12 H 31 1EA 1-5 4F 5 4Pk NS &1t
H
B
AT 5,510,286.52 - 4 5,510,286.52
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i R 780,595.77 - - 4 780,595.77
FHRES 280,694.15 - - 4 280,694.15
. e 981,337,274.6
oM LR e 416,207,600.00  309,618,958.00 41 255,510,716.69 9
A AR - - - - i
FA LF%R 10,000,135.00 - - -4 10,000,135.00
M IBIE 778 5K - . - - -
INVLL&AIDSS - - 4 11,654,298.60 11,654,298.60
INUE &3l - - - - -
I AL F K - - - - -
HoAth 75 7= - - - - -
1,009,563,284.

Bt 432,779,311.44  309,618,958.00) 41 267,165,015.29
73

ik
TR - - - - -
2T oy M 4 Rl A A - - - - -
A A Rl s - - - - -
S H [ 0 4 i % | | | ] |
FEER

MNATIEFIEH 2K - . _ i i
AT e [R] 3K - - - - -
MATH RN FR M - - 41 511,636.80 511,636.80
NATFEE T - - 4 127,909.17 127,909.17
AT R 5% 3% - - - - -
NATAZE 5 3 - - 41 128,875.63 128,875.63
A A - - . - -
MATF]E, - - - - -
AT A - - . - -
HoAth A7 45 - - 4 380,000.00 380,000.00
Uikrsean - - - 1,148,421.60| 1,148,421.60
1,008,414,863.

T 2R R ok 11 432,779,311.44  309,618,958.00) 41 266,016,593.69
13

T R PR NI G5 ki

BAT 703K

7.4.13.4.1.2 FIZR XS I BUR M T

M2 SOHE,  FFL RS 20 RE I 8 E O H BRI H AR5

5454

BRI F R LLAM A HoAb T 37020 O AN AR

o
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SR CRAL: ARG
AR AR
2018 4 12 f 31 H 2017 4£ 12 F1 31 H
T AIZ T 25 A3k Rl /%) 4,962,105.12 /%) 1,879,690.39
TR # R B 25 Mk H#4n# 5,011,108.34 Ny 1,895,490.18

7.4.13.4.2 AN KRS
AINIC ARE A& 45 <t B A 2 o 4B SR R I g It R AN SR AR B K 2L s i RSz . AR Sk <
HIFTA B Kt AN R T i, BRLH TS R AN XU -

7.4.13.4.3 HAbHrig XK

LA R XU 415 22 <5 BT 47 < i T ) O 0 (B BRI < 1 DR ok T 4 ) 3R A MV 2 RASE
(RT3 DRl 3R AR B T R A S B R o A3 4 2 B B TR 38 5 BT b T sARAT 18] R T 3% 28 5
BV 23, T D I P A A e RS SRR T B AMIE 23 R AT T4 B B 8 8 1 00 R R S T 52
W] BEARYR T UESR T B AR B B i

AR FE BB B SR A R B 7 B B LBy 0-30%:  REANSE 5 H H AALEHIBR IR I 1t &
A TN S RUEE T, B ORI B 2 H AL — 4 DL BIBUR 23 AR T 6 587 19 Y
5%

BEAl, AHE R &8 PR HOS AL G T R BRI AR St 4%, e WIS 2 R e 5%
X AT KU R, BU4% VaR(Value at Risk) 8 Hm 85 Rl A 56 <5 1 s (A TERAE A A LR, B T 52

T RS AT BRIER AT 125 1 o

7.4.13.4.3.1 FHARM#E XS O
S, NRTT

VNN EER
2018 4F 12 A 31 H 2017412 A 31 H
34 b4
TiH
eaREy YRR
N R E AN RME
18 L A1) 18 L A1
(%) (%)
T o M R — B R R 119,147,522.04 11.36 255,510,716.69 25.34
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A8 Gy M4 R e G 1

Ao PEA R — S 4 IR AR

AT AR R Bt 7 — BRI R

&it 119,147,522.04 11.36 255,510,716.69 25.34

7.4.13.4.3.2 A #E XS FIEURE BT

o B4 0T Ik RS e Tk 4t B A HE R AR 5 5
Fr LR HE DA AM HAR T 378 B R FEANE
X AR R H 3 A 0 HE
MR (A7 AR
AH I R A% & [ AR 2 PN AR
Gl
2018 4£ 12 H 31 H 2017 £ 12 H 31 H
Ml 257 P FE 1R BE D 5% %) 14,430,905.57 Ny 18,129,164.87
Mk G b A B 1 ek /> 5% /0% 14,430,905.57 /0% 18,129,164.87

7.4.14 A BT EBEM ST HRR T E U KA

7421 ARME

7.42.1.1 AU SR ETFR R et TR

ANCLZY SO 15 P < R % 77 AR 75 2 45 DR ORI SRR I A R Al < i 47, HE 81 90 4 341
RAK, ARirES5KEmEAE .

74212 Uit &R0 TA

742121 KR REMTAERXCHME

T 2018 4F 12 A 31 H, AFEEFAMLLA R THE B ARSI 88 1 Sl 5t 7= vh g T
—JZIRIRETN N R T 129,543,120.02 76, J& T3 2R IREN AR T 1,017,579,813.70 75, J&
THEZBRMABAANRT 0.00 7T (T 2017 4£ 12 H 31 H, AESHAK A ROEHEH A
BN 2B A 0 e R T8RRI AR AU IR T 251,087,686.41 TG, JB T4 R IRIIAR
WA 730,299,588.28 7T, J& 155 =2 IRHIRATN AR T 0.00 7).

7.4.2.1.2.2 A SUAERTEJE R A1) B R ARE)
ST ESEAE Gy i T B LA A R s, A I KR . S S ANERR . BUE T AEATT
RATEAREI, ARFEE P T H B2 5 W 0GR H A 58 5 ANE K 35 1R) K BRES 9 TR AS K A 2 i

SRR AR 10 A SCE AU — R UG FEARAE il (8 8 B R B AN i 2 A\ BN T2 Se [
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URUMRERL, 0 A OGBS AN AT R e i A SO BN 25— )R TR B

7.4.2.1.2.3 H=JR KA SCIMERBANA Y222 & 50

AFEEFA LA et BT R B AR ST N a8 10 e it TR = 2R e A AR K

AR E o

7.4.2.2 7RI

R NOERH, AREICHZ U A ST

7.4.2.3 HAhZEIR

AR, ARG To 72U I Y H A B Z T

7.4.2.4 W55k ki
A5 O T 2019 4F 3 H 26 HA AL S (K3 4573 Ak

Sfss —

R = Rt

8 BHRAEGHRE
8.1 HiREESHEF=HAHEMN
EHUpAL: AR

5 i H & SREFHHA (%)
1 &L ay 119,147,522.04 10.10
Horpr: SR 119,147,522.04 10.10
B Pt - -
3 ] WAL 7 43¢ % 1,027,975,411.68 87.14
Hr: iz 1,027,975,411.68 87.14
BE7 RIS - -
4 TR - -
5 G AT A AR - -
6 TN IR A x5 - -

For s ST ] D (1 SN
e Vi ] ]
7 fﬁﬁ%ﬁ%ﬁ%ﬁéé 8,347,970.68 0.71
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2 IR A ROR B SUIE IR # BTk 4> 2018 R4 AR
8 Hopth #5351 557 24,277,610.62 2.06
9 it 1,179,748,515.02 100.00
8.2 MIREAT WA RHIBEREA S
8.2.1 R IARFAT W4 KB I I R A
GRS ARt

R o e

A5 &N A i

R (%)

A R MR ARl - )
PRI 1,276,171.00 0.12
C 3 35,637,487.24 3.40
D I NI 2. Y NI S @) G e AN | 4 9.863,252.20 0.94
E jesiin|4 291,882.90 0.03
F bR ZE ) 3,594,375.00 0.34
G b iR e 7T 4 17,994,571.38 1.71
H A5 Aol - -
I R RS BRI RS 6,466,633.17 0.62
J SRl 34,166,543.55 3.26
K sl 3,237,585.00 0.31
L FH BTN 55 i 55l 2,314,870.60 0.22
M B AR 600,000.00 0.06
N IKH S FREEAT 2 H B 7 1,677,950.00 0.16
o] RS . AR H A AR S5 ] )
p HE - -
Q TR TAE ) )
R Ak ARE G RY 2,026,200.00 0.19
S s . -
At 119,147,522.04 11.36
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8.3 MR A A E LB ST #E LI RN I TR B B R 48
SR NRFTT

i Bk 4 Y P 1
Fa | WA Ji S 24 PR = (k) AVIRIIKIED
B LA (%)
1 601288 LNV ERAT 1,296,200 4,666,320.00 0.44
2 601398 TR HRAT 873,900 4,622,931.00 0.44
3 000069 A 458,400 2,910,840.00 0.28
4 600886 E 45 ) 317,000 2,551,850.00 0.24
5 600377 TV IR 258,100 2,529,380.00 0.24
6 600548 TR 278,700 2,502,726.00 0.24
7 601328 ZIEHAT 417,400 2,416,746.00 0.23
8 601988 W ERAT 661,000 2,386,210.00 0.23
9 600033 Ak e 788,200 2,340,954.00 0.22
10 600900 KT 146,900 2,332,772.00 0.22
11 601006 KZ8k% 282,800 2,327,444.00 0.22
12 601166 MAVARLT 155,700 2,326,158.00 0.22
13 601888 Hh ] [ i 38,453 2,314,870.60 0.22
14 601818 JERKERAT 625,500 2,314,350.00 0.22
15 300059 KM E 190,000 2,299,000.00 0.22
16 601169 e AT 405,000 2,272,050.00 0.22
17 601939 BT 348,700 2,221,219.00 0.21
18 600009 LY 43,300 2,197,908.00 0.21
19 600104 R AEH] 82,100 2,189,607.00 0.21
20 002024 75T 5 W 221,800 2,184,730.00 0.21
21 601998 WS ERAT 396,017 2,158,292.65 0.21
22 600036 AT ARAT 83,800 2,111,760.00 0.20
23 601985 % 398,800 2,101,676.00 0.20
24 600987 LA 249,287 2,039,167.66 0.19
25 601333 IR 644,500 2,036,620.00 0.19
26 601601 Hh [ K PR 71,400 2,029,902.00 0.19
27 000400 PRk S, 188,300 1,673,987.00 0.16
28 002311 R 68,140 1,578,803.80 0.15
29 600674 JI 2 REdE 176,160 1,527,307.20 0.15
30 000429 EiEE A 181,800 1,525,302.00 0.15
31 000726 & LA 150,700 1,463,297.00 0.14
32 002419 FMT 4y 128,500 1,409,645.00 0.13
33 000089 EHINL 177,300 1,381,167.00 0.13
34 000598 MR 334,900 1,349,647.00 0.13
35 000776 J7RAESF 105,500 1,337,740.00 0.13
36 000999 HBE = 53,800 1,337,468.00 0.13
37 000848 TR R R 164,900 1,325,796.00 0.13
38 000651 % 1 H 2% 36,800 1,313,392.00 0.13
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002142 TUERAT 80,905 1,312,279.10 0.13
002029 + It 210,800 1,306,960.00 0.12
002327 & 2 174,000 1,306,740.00 0.12
000001 P ARAT 138,800 1,301,944.00 0.12
000729 FHE T ALY 230,300 1,298,892.00 0.12
000739 L 2l 169,828 1,263,520.32 0.12
600519 pivliE e 2,100 1,239,021.00 0.12
002035 B oy 139,000 1,230,150.00 0.12
300146 o AR 72,400 1,230,076.00 0.12
300196 KA 138,000 1,218,540.00 0.12
300124 CINFAR 60,000 1,208,400.00 0.12
000888 WA L A 205,000 1,160,300.00 0.11
001872 AR 76,769 1,153,070.38 0.11
002572 RIEE 64,300 1,077,025.00 0.10
000910 Kl E45 101,400 1,045,434.00 0.10
601857 HH [ v 143,100 1,031,751.00 0.10
300408 —IREEH 60,000 1,015,200.00 0.10
300024 IR IN 70,000 925,400.00 0.09
300144 RIRHE 40,000 854,000.00 0.08
300618 FEBUE 10,000 740,800.00 0.07
300017 WA 1 B 90,000 704,700.00 0.07
300760 VR VY 6,407 699,772.54 0.07
600015 HEFRIT 86,400 638,496.00 0.06
300676 He R LA 10,000 600,000.00 0.06
300450 % TR 19,969 577,902.86 0.06
300168 JiEfER 40,000 479,600.00 0.05
300014 R4 R 30,000 471,600.00 0.04
300315 R 130,000 458,900.00 0.04
300088 KAERHE 110,000 456,500.00 0.04
300274 FH ' FLYE 50,000 446,000.00 0.04
002394 IR iy 43,000 433,440.00 0.04
300027 3 YR 90,000 422,100.00 0.04
300170 ESIEPS 40,000 391,200.00 0.04
300316 Ry RGN 39,000 390,780.00 0.04
300418 BT 30,000 385,800.00 0.04
300033 [F] 445 10,000 382,000.00 0.04
300251 FeL AL Gt 50,000 380,000.00 0.04
300413 TR 10,000 370,100.00 0.04
300699 TR E A 10,000 358,000.00 0.03
300207 JRHE 3 40,000 343,600.00 0.03
002146 SRR 41,100 326,745.00 0.03
300222 YN 20,000 310,000.00 0.03
300098 T 44,922 303,672.72 0.03
300078 BaEEH 30,000 298,200.00 0.03
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83 300433 AR 44,998 292,936.98 0.03
84 300197 BRAES 75,000 284,250.00 0.03
85 300073 YF R 10,000 276,900.00 0.03
86 300113 Bk 20,000 254,200.00 0.02
87 300115 KB 30,000 245,700.00 0.02
88 300053 K LA 30,000 244,800.00 0.02
89 600028 T E AL 48,400 244,420.00 0.02
90 300355 FEAEDR 60,000 233,400.00 0.02
91 300055 JiFkis 30,000 230,100.00 0.02
92 300077 REAR 30,000 221,700.00 0.02
93 300496 HRHaIIA 10,000 221,000.00 0.02
94 300377 FAingica 20,000 220,800.00 0.02
95 300134 K& FHE 20,000 188,000.00 0.02
96 300085 Rz A 20,000 159,200.00 0.02
97 300083 SHER RE 50,000 118,000.00 0.01
98 300431 =N 10,000 83,400.00 0.01
99 603220 UIBGiRE 3,815 82,709.20 0.01
100 603185 MG 1,345 66,039.50 0.01
101 002941 HrEEAL g 2,818 60,727.90 0.01
102 601860 KEHIT 15,970 50,145.80 0.00
103 002942 AR Ay 1,441 44,123.42 0.00
104 002940 5 ) 1,195 42,745.15 0.00
105 300753 %7 1,055 42,326.60 0.00
106 603629 B EL 1,051 40,684.21 0.00
107 300674 FAERHE 1,541 40,451.25 0.00
108 603778 iz, 55 el R 250 1,055.00 0.00
109 600010 FLAR A 40 59.20 0.00

8.4 MEMABEB R ASGHE AR
8.4.1 RHTN SR H IR B 15H 2% BRAT 20 44 KR I 40
SRS AR

b A 4 T
¥ % SEARHY 5% SE A4 R AW RSN £ 40 P EHE HE
(%)
1 601398 THEsAT 10,299,037.98 1.02
2 601288 ANVARAT 9,373,909.00 0.93
3 000069 AR A 5,053,105.43 0.50
4 002024 iNani14| 4,911,573.86 0.49
5 600900 KITHL S 4,812,025.60 0.48
6 600104 R 4,796,253.52 0.48
7 601333 IRk 4,784,733.00 0.47
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600987 it B A 4,749,480.89 0.47

601006 RZ8k 4,742,112.00 0.47
10 601939 HEBERAT 4,730,740.00 0.47
11 601998 HEHRAT 4,720,175.87 0.47
12 601169 LT 4,706,488.00 0.47
13 600036 AR ARAT 4,695,343.36 0.47
14 600377 T EE 4,690,529.75 0.47
15 601166 POVARAT 4,687,373.00 0.46
16 600886 55K i WA 4,686,580.75 0.46
17 600548 R EIE 4,686,373.70 0.46
18 601988 W ERAT 4,683,529.00 0.46
19 601818 JERKERAT 4,683,440.00 0.46
20 601601 EEIE NS 4,680,514.00 0.46

8.4.2 RTFEH SHE YIRS B #E 2% BiHT 20 4 KB B 4H
GRS ARt

b R 4 Bt
5 i =S Ji SR A PR A RS P A LA
(%)
1 601288 LV ERAT 9,767,927.00 0.97
2 601398 TRRAT 8,140,352.00 0.81
3 601939 HEBERAT 7,873,606.00 0.78
4 601998 WS ERAT 7,447,278.00 0.74
5 600028 HHEA 1L 7,280,767.00 0.72
6 601988 o EARAT 7,200,077.00 0.71
7 601818 JERKERAT 7,178,718.00 0.71
8 601328 CIERAT 7,107,331.00 0.70
9 600036 FARERAT 7,049,709.22 0.70
10 601006 KB 6,975,447.00 0.69
11 601857 Hh [ A v 6,930,075.90 0.69
12 601166 POVARLT 6,928,766.00 0.69
13 600015 HEHIT 6,920,899.00 0.69
14 600009 N 6,880,893.37 0.68
15 600104 R AEH] 6,876,825.00 0.68
16 000069 BRI A 6,762,335.21 0.67
17 600519 DVMERS 6,689,523.00 0.66
18 601169 LR HRAT 6,687,574.29 0.66
19 600377 T EE 6,674,458.00 0.66
20 601333 IRk 6,661,963.71 0.66

8.4.3 TNBEHI A B4 K S I SR AKTWR N S8 A
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h: ARG
KNBEERIEA (AD) B 241,663,682.89
LRI (A8 K 369,928,658.61
VE: AT SR 4% KSR AT A RS SN R DL B ) 151, A BT 5 A

8.5 MIRZEF AP RN MFREAS

SHiEA: NRMt
‘ 3 SR PR
Fe i3 i Fh AN RE
EERIED)
1 E R i 9,946,000.00 0.95
2 5'%1]*2?}& - -
3 G5 481,652,000.00 45.90
Hodr: BURYE SR 481,652,000.00 45.90
4 AT 128,464,600.00 12.24
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