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RI5E 5 S8 LA IR 257 B0 45 B IR DA A W) D928 Gkt T 58 BGIE 23 S SRR TS B0, 338 249 XU 7T e
RN

ARFEE R FE G BN ST 1 E AR BRI, s
NHAE RIS, HLadE s 7 B 588 A2 B XU, . A3k
AT E IR RN B8 MRS TE I

Bt dh A S S A R A IE S AT
I BR AE FIVPE L% (IR
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7.4.13.3 Ak R

TR PR A2 Hi e < 7E JEAT 5 < A A5 DG 14 S5 I 38 B B8 B A BRI KUK . A B itvm 3 TR A
By —J7 IR B TS AR N\ AT BE I 2RI B A (RS, 53— 7 R B T3t i it
R 5 T 3 AN R T ot SR 6 78 S0 R e 55 R 458 % 4 o i DG V2 7 T 47 thy B J) 2208 s s 0 DA BRI
F& AR I o

ettt St ASH VR [ % 4 PO IR 2 SRR, A i 4 1 5 8 I N\ B8 0 A e ) DA D2 [ 1 vt 3 A7 7 25
WL IF MR AN ML TR, ORIFHE ST ALA A (K n] TG Sk 5 AHVC G . AR <5 0 5 8 BN AE
FES GBI T BB IEI K, 2458 FE AR B0 TRE B F R g b 3y =X, o B P T A e [ A
AR TR KL, 5 RURBEHE G R A 35

7.4.13.3.1 W5 HA I AR TG40 A B P IR BN M R 437

AR HE < ) e < BENAE SR s A E AR P M TR (AT S ERIE R IR B S s B MED) R A
TS5 BT IR IE F5 P B8 R At A 1 XURS: 8 B E D () 2017 4F 10 3 1 R AT ) S V2R R 2 SRoxh A 5
GG E B IE RS EAT B B, @ T i R E BT T AR G I H SRR AR R
P 52 O 7] 10 45 5 ot A B A5 DA S 2 AE IS 8] P9 AR B R 77 I 28 G 4R AR S Al PR An 1 AT 4 2 1) M ) A
G HT e

KBS T FRAT RS AN I B 3 =15 1 10%, A ARG 5 AR & 5
SEHNE B H AN S IR — R A F AT HHER A ZIE TR 10%. Ak e 5 HA e
(2R NS B ) FAB T T8 3L AR — K BT A m) R AT B AT R R AN i 1% BT A+
AEBEE R 15%, AHEE 5 ARG GE N E KSR HSTTE K EH AR KATH
FIVEBEE, AR b T A E AT R 30%.

ARG T RF A P IESF AT A B BT BT, HR IR AEARAT ] ML T 338 B 8000 ik 4 B8 7 I8
B Z BREIABE B AR S WHHE 7.4.120 thAb, AREEETiE S H B &l e 7= 07 SN
FLIATE G RO AIME R, H RIR— AN B SR M G R I A OB AES T3 T
TN 2 BR 537 T8 & TE AN I 2 <6 53 7 1L Y 15%.

AFEE P AESE NS QX EEH G T 7 A TR H A ARG ™ 1) ] AR AN E BT B E TR
SIS, BOREE H RO I8 [a] F AN 7 S TTAE H R AR B 5 AT A LN A

(IR, A 4 1 i 4 A 2 N I 45 3L 0 1 DD 52 5 O B L 558 S 0t A s TR 57
JEJUIREAE T o T (00 8 AR« A4 8 0 RAT AT K P45 HEAT b B BRI A 5 7 p IO HE N B, DA K
AN [F] ) 52 5 of T 2 5 5 400 B 0 A 0 R R S 7 A 5 B A 4 M 8 [ 52 5 (R )
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b R B S F S A KT RS RIS A i ) DS IR 5 (22 50 LA DR 3 4% 2 Se BT S A2

W HESAIERIES R TR
ST B EOR S A

L e LR & TR AP ARFR ) M I 45 2R K sl 1 XU B T ) St AR <A AR o A A )

=z

PRI 0 R4

7.4.13.4 THRE:

R 2] 5E [

77 it S B IR M 2 A€ [ HAR SR AN A 5 0 T SR I AT S i, Rl %
= BV B DR RF 2

T 37 RS A8 45 35 < I 45 < i R 1) 2 e B BOR SR < vt BT T A T 3 48 2R At DR 36 1R 32 3 i
KAEPENIRSE, LA KU A USRI A 4% DA o

7.4.13.4.1 R K

R PR 2 Fig e L (4 24 S8 B B e B 32 T 37 A SR ALl i A A sl ) A o R R Uk
KA e ST = e EB 7l el i TR 5 /A W (R N e e e i e < St e S N

AT IS 3T 1) 5 ROHRARE T 37 0] 2 F e A7 6 AROR B 2

i

M PR IR o

AT 4 PR e < BN S DX A S < T W PO AR R SRR P B 1 EAT A%, DRI A R A A
LR Rr ol wb i R YR v K S e
AT BT T 5 T B ARAT 8] T3 375758 5 (A [ @ WAL A, DR LA A 2 PR AR 3 U

7.4.13.4.1.1 FZRRK MO

Hpr: Nt
AR
2018 4F 12 A 31 1N 1-5 4 54D AR &1t
H
%

AT 5% 25,348,726.25 - 25,348,726.25
= D 279,059.90 279,059.90
FHRES 45,368.98 45,368.98

N o 1,137,917,228.
e 921,736,046.91 69,765,638.50 146,415,543.08 29
NI 4 il %

IR Fﬂk 30,000,365.00 - 30,000,365.00
MR 775 S K - -

NS 23,611,895.58 23,611,895.58
JNUAC FR O R 13,711.12 13,711.12
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1,217,216,355.
BRIt 977,409,567.04 69,765,638.50) 4 170,041,149.78
32
ikt
AT I [ 2k - - - 6,211.35 6,211.35
MATHE RN TR - - - 723,735.25  723,735.25
NATFEE 77 - - - 258,476.900  258,476.90
NATAE 55 % - - - 120,567.90|  120,567.90
AT F B - - - 49,178.93 49,178.93
HoAh A7 £5 - - - 400,007.10  400,007.10
1,558,177.4
it - - - 1,558,177.43
3
3 SRR S B 1 977,409,567.04 69,765,638.50 4 168,482,972.35/1,215,658,177.
89
EER
2017 4£ 12 A 31 1EMA 1-5 4F 5 4LL AR &1t
H
e
HUTIEER 4,283,866.40 - - 4,283,866.40
i K S 231,666.41] - - 4 231,666.41
1 HARIE S 83,949.33 - - - 83,949.33
N e 1,184,093,336.
et 784,542,128.40) 47,634,433.90 57,330,000.000 294,586,774.01 31
Wi R = - - - . i
NI 4 il %
% Fﬂ . 29,450,284.18 - - -4 29,450,284.18
MSGIEFR 5 H K - . - - -
MCF] R - - 4 15,575,901.99 15,575,901.99
INELgil - - - - -
I AT HR D 3R - - . 31,395.48 31,395.48
HoAth ¥ 7= - - - - -
o 1,233,750,400.
B it 818,591,894.72, 47,634,433.90 57,330,000.00 310,194,071.48
10
A5t
TS - - - - -
T S MG A A - - - - -
e et ik bt - - - - -
SE H [ 0 4 i % - - - - -
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FEEK
AR S S K - -
AT BE ] 5 - - 4 312,696.32 312,696.32
I AH i FE NS I - - 4 731,582.26 731,582.26
AT HRE B - - 4 261,279.37 261,279.37
AT B IR 2% - -
NASFAZ 5 B - - 4 72,727.19 72,727.19

JSLASS FE 2

JREASS ) JEL
A ) - -
HoAt A7 53 - - - 400,036.96 400,036.96
i fie st - - - 1,778,322.10 1,778,322.10
1,231,972,078

2R RUR FE SR 1 818,591,894.72 47,634,433.90  57,330,000.00, 308,415,749.38

00

T RAFRAARIE G T KA SO E,  FFE G20 00E K F8 e O H 88 H AR5
BEAT T 703K

7.4.13.4.1.2 FIZ XS I BUR BT
B | BRI LLAMG At T 3748 AR R AN AR

Sof 85 P AU H e 4 B SV )
g a (fr. NR Moo
AH 5 XU A8 B AR 5l
A HT AR AR
2018 4£ 12 H 31 H 2017 £ 12 H 31 H
TIZF) R T [E 25 N3 S W%y 1,097,079.72 BN 1,822,652.11
TR T+ 25 N34 k%7 1,092,844.36 Wk 1,795,153.83
7.4.13.4.2 SMC R

BN RS A2 Fi5 < i EL A 28 SO (i BOR SR B gt DR AN R AR i A A e sl i KB o A <
IR AT Bt 7 RS AN R, PR B KA XU

7.4.13.4.3 FABM R

LA A A% DRURSE A 4 2 < P R < L 19 22 S HHE BUOROKR B eIt e DR R i 3 A SR AN R LASH
PR T S A% BT 3R AR Bl T A 26 8 0 ) RS, AR 36 < 2 BB TR I3 58 B BT b iy sl T ] [l T 358 2 4
PSR S5, T ) AR XU SRR T B MIE SR R AT T4k H S R E G LSRR R UM,
F]BESRIR TR T AR B B I R o
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AR e R UM R A RE ) 987 FE LSRN, — AT 0 MR ORISR SR C L LU B AR A, g e PR
T EBEC AL RIS . R RCE IR, A S (A E & 5 e TR 45 &
FETTENS T~ B 5B B < 0 AN T 7156 4 55 T RE RN IE S 17 373 (1) J 22 DR 3 IEAT W e AN 3
G A E B BRI 2 T A 03 i B AR | BT BTN PR I BF G B AR SR AR,
ST AEEREER L o7 55 T AN /) et T R RS et R I, B8 Sl I B BE L L, B AR
WIBTH o AT I S8 B E IS5 & 2O B AL, X sems . B BB . 45t
HEBATIEIE, RIS AT RER A AT IR KU o

AR Bk g i 1 P B AL R 23 O B AT L At A i RS o AR I < IR IR0 o 2k 4 7 1 LU NG L
0%-95%. LAk, ASHE g fHE 8 BN FN AL ST IIEZR I M Seti 2, eI ] 2 hfE &
TIEXNHE AT K B &, A045 VaR(Value at Risk)Ta b 5 el A 5 <65 I I 10 7 70 A0 A AUy, Bt
R U XS AT R R AN

7.4.13.4.3.1 HAhfrk X0
SHieasr. NRMT

AR EER
2018 4F 12 A 31 H 2017 £ 12 A 31 H
e b4
TiH
B AYRRES
N RE N RME
18 EL 451 18 EL 451
(%) (%)
T o ME s — BEE % 146,415,543.08 12.04 294,586,774.01 23.91
T e i eI e
T oMM — e B
FTAE G b o 7= — BUIEF Bt
&t 146,415,543.08 12.04 294,586,774.01 23.91

7.4.13.4.3.2 FH A XS O BUR BT

o ST A AU € TR ST BOEHERAE3)
e B _EaRSEHE UM A T3 R R AR AR
XHBE AR H R B E
S HF 2 RS A S A5 3] e (. NIRMoo)
AHIR FEEER
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2018 £ 12 A 31 H 2017412 A 31 H
Mk G be B L S N 5% 4N 9,201,126.21 W% 12,365,286.26
Mk G bbb 5% T/ %) 9,201,126.21 T/ #) 12,365,286.26

7.4.14 A BT BB THRE T E U KA F

74141 ARME

741411 AUASSHHET R &R T A

ANBLA S M B T 4 il 8 7 AR 6745 3 T B ORN SEMSCRR I DA B Fo At 4 i A7 £, G R 9 4
RAK, 2 drE 5K EAA .

741412 A ROMETFER SR TA

7414121 HFEREMTAARME

T 2018 4F 12 A 31 H, AEEEFFAMLLA R E THE B HAZ TN S 88 1 S st 7= g T
B RERHUN N R 157,915,444.19 78, J& T3 — 2 IRIARHUN AR T 980,001,784.30 7t, J& T
BERRMARBN AR 0.00 76 (F 2017 45 12 7 31 H, AEERHIUA RMHE T H RS
TN B I SR R T — R ARBOI R 301,050,226.13 JT, J& T3 R KA RA

AR 883,043,110.18 Jt, J& T3 =2 IXHIAHN AR 0.00 J6).

7.4.14.1.2.2 A SRUHE PR R IE] H ELRAZ B

XTSRS 50 BT BT B SR Bt e, 25 LB KU M. RS A ANE R SR TR AT
RATENGWL,  AFEG 0T 5 0 H 2258 5y WS E R H TR . 28 5 AN9i% 34 ) B R 4R 1) A 4 A G i
SRR A7 A OB SIS —J2 IR IR AN (B T4 b R A A g2 A B T2 e (A
URCMATR L, AR OGRS TR R A RO LR B B IR =R IR

7.4.14.1.2.3 =2 SO E R AR AR 5)) 440
AFE LT LA U TR H AR N SR &R TR =2 R A R E AR k4
A H

7.4.14.2 FKiEEHIT
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7.4.14.3 HAh =10

AT

7.4.14.4 W5 R L

iR H, AT E

B ) At B LRI

AMEARFC T 2019 4E 3 H 26 HAAIL G 1R S8 3 Ak,

8 BRHAERE
8.1 HIRELETEHEHNR
G AR Mot
FPs L H G4 b B B L (%)
1 &L S 146,415,543.08 12.03
Horr: B2 146,415,543.08 12.03
B - -
3 ] 7 AL 7t 991,501,685.41 81.46
Horr: £t 991,501,685.41 81.46
B SCRHIES - -
4 el L ay - -
5 IS HRA X TIE S - -
6 TN IR < il 7 30,000,365.00 2.46
Forbre ST R R SR IR
1 S ' '
7 ?E TR 25,627,786.15 2.11
it
8 oAt 25 100 5% 23,670,975.68 1.94
9 it 1,217,216,355.32 100.00
8.2 IR KRR R B A
8.2.1 A WIAR AT\ R B N IR R A&
SARAL: NIRRT
R
A5 GRlES 2 i
fatbsl (%)
A A MRS R il - -
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B PRI 3,779,212.00 0.31
C il 44,615,095.76 3.67
D 1. T B SoKA = R R 13,106,037.00 1.08
E jEsiinI4 290,827.90 0.02
F R 5,307,574.50 0.44
G ZIEIEH . CAEF Bl 21,381,534.95 1.76
H ERERIE LY e4 ) )
I GRS BEAR RS 6,466,633.17 0.53
J 4 40,731,996.80 3.35
K J5 b 4,638,195.00 0.38
L RS AR 55 MR 55l 1,222,060.00 0.10
M REEB TR A MR S5 600,000.00 0.05
N IR BRI T it A B 2,250,176.00 0.19
o] JEERSS « AEERA AN R 55 ] )
P #AE - -
Q PAEFAHS TAE . .
R Ak RE AR R 2,026,200.00 0.17
S Gty ) )

& 146,415,543.08 12.04

8.3 JAIRIE A FMME 5 2 & T 1 LU BN B BT R B B
SRERAL: NRTTT

5 A
FFg | AR JiE ZE A4 K K () A RME
{E EL 1 (%)
1 601288 ANV ARAT 1,507,400 5,426,640.00 0.45
2 601398 TRHRAT 1,013,900 5,363,531.00 0.44
3 000069 BRI A 540,000 3,429,000.00 0.28
4 002024 T 50 333,250 3,282,512.50 0.27
5 600886 s 370,000 2,978,500.00 0.25
6 600377 TR 303,900 2,978,220.00 0.24
7 600674 JI % REUE 339,000 2,939,130.00 0.24
8 600548 TR 327,000 2,936,460.00 0.24
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601988 W ERAT 770,100 2,780,061.00 0.23
601328 S IMERAT 479,700 2,777,463.00 0.23
600900 KILH S 173,200 2,750,416.00 0.23
601006 KZ8k 331,000 2,724,130.00 0.22
600033 A 42 e R 916,100 2,720,817.00 0.22
601818 HRARAT 728,600 2,695,820.00 0.22
601166 Ml ERAT 179,000 2,674,260.00 0.22
601169 b T 466,800 2,618,748.00 0.22
601229 ERAT 231,400 2,589,366.00 0.21
601998 HS AT 458,400 2,498,280.00 0.21
601985 % 467,800 2,465,306.00 0.20
600036 AT ARAT 96,200 2,424,240.00 0.20
600519 DivME S 4,100 2,419,041.00 0.20
002311 KA 102,000 2,363,340.00 0.19
000400 R4k LS, 265,100 2,356,739.00 0.19
601601 EHIE NS 82,200 2,336,946.00 0.19
300059 R E 190,000 2,299,000.00 0.19
000429 i A 270,200 2,266,978.00 0.19
000739 R 2 289,000 2,150,160.00 0.18
600104 R AEH] 80,400 2,144,268.00 0.18
601857 Hh [ A v 284,200 2,049,082.00 0.17
002419 RMT 4y 184,600 2,025,062.00 0.17
000089 EYINLI7 259,800 2,023,842.00 0.17
002142 TUERAT 123,800 2,008,036.00 0.17
601333 IR 630,600 1,992,696.00 0.16
000999 = 79,800 1,983,828.00 0.16
000848 A P R 246,400 1,981,056.00 0.16
000598 MRINER 489,500 1,972,685.00 0.16
600009 gL 38,600 1,959,336.00 0.16
000776 JT RS 153,900 1,951,452.00 0.16
000651 & I HL2% 53,800 1,920,122.00 0.16
002327 & R 254,800 1,913,548.00 0.16
000001 P RAT 202,400 1,898,512.00 0.16
002029 €L IR 304,200 1,886,040.00 0.16
002035 e A 206,450 1,827,082.50 0.15
300196 Kt i 206,400 1,822,512.00 0.15
300146 DA 105,400 1,790,746.00 0.15
000888 W JE LA 306,100 1,732,526.00 0.14
000726 & RA 178,400 1,732,264.00 0.14
600028 W E A1 342,600 1,730,130.00 0.14
001872 Hrwn 114,200 1,715,284.00 0.14
002572 R 97,300 1,629,775.00 0.13
000910 K XS 155,900 1,607,329.00 0.13
000729 FHE T LY 272,200 1,535,208.00 0.13
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53 601888 Hh ] [ i 20,300 1,222,060.00 0.10
54 002146 R KRR 152,100 1,209,195.00 0.10
55 300124 CINFAR 60,000 1,208,400.00 0.10
56 600987 fit B A 131,600 1,076,488.00 0.09
57 300408 —IEEH 60,000 1,015,200.00 0.08
58 300024 IR YN 70,000 925,400.00 0.08
59 300144 KIFIEZ 40,000 854,000.00 0.07
60 300618 FEBLE, 10,000 740,800.00 0.06
61 300017 WA 1 B 90,000 704,700.00 0.06
62 300760 LEREIT 6,407 699,772.54 0.06
63 600015 HEFRAT 86,400 638,496.00 0.05
64 300676 MR LA 10,000 600,000.00 0.05
65 300450 TR e 19,969 577,902.86 0.05
66 300168 JiEfER 40,000 479,600.00 0.04
67 300014 ¢4 R 30,000 471,600.00 0.04
68 300315 R 130,000 458,900.00 0.04
69 300088 KGR 110,000 456,500.00 0.04
70 300274 FH ' FLE 50,000 446,000.00 0.04
71 300027 A LB 90,000 422,100.00 0.03
72 300170 WAHE R 40,000 391,200.00 0.03
73 300316 e INEE] 39,000 390,780.00 0.03
74 300418 B4 30,000 385,800.00 0.03
75 300033 [F] 465 10,000 382,000.00 0.03
76 300251 A AL 50,000 380,000.00 0.03
77 300413 T S 10,000 370,100.00 0.03
78 002394 R A7 36,280 365,702.40 0.03
79 300699 A 10,000 358,000.00 0.03
80 300207 JRHE 3% 40,000 343,600.00 0.03
81 300222 N 20,000 310,000.00 0.03
82 300098 T 44,922 303,672.72 0.02
83 300078 e 30,000 298,200.00 0.02
84 300433 R 44,998 292,936.98 0.02
85 300197 BRAESS 75,000 284,250.00 0.02
86 300073 YR 10,000 276,900.00 0.02
87 300113 G PR o 20,000 254,200.00 0.02
88 300115 KB R 30,000 245,700.00 0.02
89 300053 KK Eb A 30,000 244,800.00 0.02
90 300355 FHEAR 60,000 233,400.00 0.02
91 300055 JiFRik 30,000 230,100.00 0.02
92 300077 REiA 30,000 221,700.00 0.02
93 300496 HRRMIIE 10,000 221,000.00 0.02
94 300377 FNingics 20,000 220,800.00 0.02
95 300134 KEFHE 20,000 188,000.00 0.02
96 300085 W2 A& 20,000 159,200.00 0.01
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97 300083 LR e 50,000 118,000.00 0.01
98 300431 N 10,000 83,400.00 0.01
99 603220 UISGIEE 3,815 82,709.20 0.01
100 603185 WL 1,345 66,039.50 0.01
101 002930 TN E 2,467 63,771.95 0.01
102 002941 HEEAT 2,818 60,727.90 0.00
103 601860 KEHUT 15,970 50,145.80 0.00
104 002942 EAR Ay 1,441 44,123.42 0.00
105 002943 F A 1,244 43,415.60 0.00
106 002940 £ ) B 1,195 42,745.15 0.00
107 300753 %I 1,055 42,326.60 0.00
108 603629 L 1,051 40,684.21 0.00
109 300674 FERH 1,541 40,451.25 0.00
110 002385 Kbk 100 320.00 0.00

8.4 MEHARERFASHE KRR
8.4.1 RIFTN S HHIHIEEE T 5{H 2% BRAT 20 44 KRR B 40
SRS ANRMT

b ) R 4 Bt
5 i SRS Ji SR A PR AR SEAN S P A LA
(%)
1 601398 TRHAT 11,210,997.00 0.91
2 601288 FAMVARST 10,812,939.00 0.88
3 002024 75T Gy ) 6,350,824.00 0.52
4 000069 TEHRIR A 5,649,355.00 0.46
5 600674 JI % RE U 5,487,842.90 0.45
6 600900 KT A 5,468,306.00 0.44
7 601006 K 5,461,951.00 0.44
8 601998 WS ERAT 5,433,860.17 0.44
9 600033 A 2 e 5,431,364.00 0.44
10 601169 LR RAT 5,425,042.19 0.44
11 601818 HRAERAT 5,424,034.00 0.44
12 601328 CIERAT 5,409,235.00 0.44
13 601166 Ml HRAT 5,409,172.50 0.44
14 600886 ESE WA 5,405,920.00 0.44
15 601601 EEIE NS 5,389,867.46 0.44
16 601985 i E R 5,384,388.00 0.44
17 600548 TR 5,375,147.56 0.44
18 600104 R AEH] 5,115,803.00 0.42
19 601333 TRk 5,098,275.00 0.41
20 600036 A RAT 5,063,000.19 0.41
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T ARTKN G AP KT AL

W ORAS A afe LLRRAS BOR) 3551, AN R RAE 5 T AT

8.4.2 Rl &AE HRIRES R ™ HE 2% BLAT 20 44 IR B 40

SHERAL: NRTT

b W 4 Bt
F5 Ji SR AR JIE S5 A4 R AR TS H S P HE LA
(%)
1 601288 FMVARAT 10,714,934.99 0.87
2 601398 9,567,718.00 0.78
3 600519 pivliEae 9,546,193.55 0.77
4 600104 IREEM 8,745,189.00 0.71
5 601998 HS AT 8,567,601.27 0.70
6 601818 T 8,431,778.00 0.68
7 601857 HH LA 8,321,632.00 0.68
8 600900 KT 8,238,657.90 0.67
9 600015 HEFRAT 8,011,658.56 0.65
10 600009 gL 7,957,347.28 0.65
11 600674 JIFEREIR 7,852,369.00 0.64
12 601169 JE R AT 7,808,918.23 0.63
13 601328 S IERAT 7,760,066.00 0.63
14 600886 45 HL 7,664,412.97 0.62
15 601006 KM 7,602,727.00 0.62
16 601985 R 7,599,121.08 0.62
17 601166 POVARLT 7,569,719.00 0.61
18 600548 TR 7,545,628.20 0.61
19 600033 Gisj =0T 7,448,796.00 0.60
20 600036 FERAT 7,368,654.00 0.60

T AT S A S H S RS e RS BN AR LRSS B ) 3881, AN A SR AE 5 9

8.4.3 ENBEE ) A fo B0 B 32 H B R AR N S8

Hpr: Nt
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