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P U FIAZ 555t T KUK o EAE, AN 4 (5 R BN Sl 3 7 300 (M1 A8 5 R 9 A R 1 2« AR i 3
Vit PO T A SR KT s R U £ RS IR 0 55 A (A 3l LU DR T it e A Fe (i 15 2
W IE SRR B8 ™ i Kb BRI 2 )€ B HAl AR 28 0 FIT R R I AE G i), Wl
SZ A 1R O SR e IR 40 5 I 9 B DR R — B

L LR S IR B MR AR 1 B 45 5 IR Al M R B M A S, AN R AR A TN iR B
RN

7.4.13.4 TR
1732 XU A2 $6 35 4 T 5 4 T L K02 e (8 BRA SR B3 1 IR T Ae T 3 45 280 i TR R (R AR B
R AEBEEN G, LGRS . AU AL A A SRR o

7.4.13.4.1 FIRRK

M 2 IR A Fi5 < T R 2 SO (B BRI <V B 52 T 3 R 3R AR sl i R A e sl B UG o ) R gtk
G TR e T TR 2 LT S BN ONE R B, Hr i s R A G R R I
AN S S 1] 235 SRR 45 T 7 01 2 i T i IS AR SR B B YA 5 el ) XIS

AR R < ) i < BN T BN A < T s M R ARV AT A, DR IEI R B AL S A
JIAE 7 d00s Bl A R BEA T B

ARG SRR RER 7 Rl B Mg R AR, AR SRR LA g s Bl
TEAEAR KRR EISL TR 2 AR o ARFE G HFA IR S BURE B 7 EEONRAT R 5% A
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B FURIES. BBV SOUR 6 SRV

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
%
- 154,292,925.1
HRATAA K 154,292,925.16 - | 1542929 56
= D 5,523,975.55 - 4 5,523,975.55
FHRES 2,353,814.15 - 4 2,353,814.15
N o 1,324,002,670.
et S 391,144,000.00 10,611,000.00 922,247,670.27, o7
SN IR 4 il % 100, .
FARESEHE 06 000,350.00 1 | 100,000,350
I\_L O
MIRIEFR 5 H K - - 40,104.49 40,104.49
MR R - - 8,574,573.62 8,574,573.62
NS ER I R - - 118,564.24)  118,564.24
o 1,594,906,977.
B et 653,315,064.86 10,611,000.00 930,980,912.62
48
i £t
ATz [|] 5K - - 359,069.60|  359,069.60
MAHE BN FR M - - 2,069,627.54, 2,069,627.54
NATFEE T - - 344,937.93  344,937.93
NATAE 5 % - . 12,713,608.33 12,713,608.33
HoAth A7 45 - - 1,016,031.98 1,016,031.98
‘ 16,503,275.
ff Tt - - 16,503,275.38
38
| R U B Bk 653,315,064.86) 10,611,000.00 914,477,637.24/1,578,403,702.
10
EER
2017 %12 H 31 1A 1-5 4F 5 4Pk NS &it
H
B

46 TN 71 I
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AT 11,566,651.20 - - - 11,566,651.20
i N 86,215,791.51] - - - 86,215,791.51
FHRES 2,274,760.01 - - 4 2,274,760.01

. e 2,146,212 ,476.
T o M4 i e 508,446,000.00) 30,213,000.00 7,668,400.00 1,599,885,076.14 1
MCIETRIE H 2K - - 4 39,717,105.88 39,717,105.88

INVEL&iIDSS - - 4 11,531,923.47 11,531,923.47,

NS R A R - - - 42,153.48 42,153.48
2,297,560,861.

wre it 608,503,202.72 30,213,000.00 7,668,400.00 1,651,176,258.97,
69

1 £5t

NAHEFRIEH 2K - - 4 24,393,925.33 | 24,393,925.33
A I [ 2k - - 4 1,673,565.62 1,673,565.62
AT N F - - 4 2,894,472.65 2,894,472.65
NATFEE B - - 4 482,412.12 482,412.12
NATAZE 5 % - - 4 14,075,732.44 | 14,075,732.44

HoAt 471 £52 - - 4 1,020,109.39 1,020,109.39

ffit Tt - - 4 44,540,217.55 44,540,217.55

2,253,020,644.
2R AP B 608,503,202.72 30,213,000.00 7,668,400.00 1,606,636,041.42
14

TE: RAPFRAASE T KA EANE,  FF% G20 00E A 3 FHE 4 B s3I0 H 2,

BE T UK,

7.4.13.4.1.2 FIZR XS UM BT

5854 BT 37 R 2R LA HoAth T 3728 = AR R AN AR
Xt B = A e H 3 4% PE 1R E 0
e (CAA: NRMIo
HH 2R UG AR 5 AR B)
S ARHEAAR R
2018 4F 12 A 31 H 2017412 A 31 H
T FR bt 25 PN A kb %) 494,589.90 /%) 655,791.69
TR % 25 3L A Whn%) 496,635.32 #hn%) 658,923.10
7.4.13.4.2 SNC RS

BN RS A2 Fi5 < it R 28 S0 (i BOR SR B e 2 DR AN R A i A A e sl i ARG . A <

WIpT AT Bt 7 R St AN RSk, AT B KA XU

AT AL 7L R



2 BHIF R 3 4 2018 AE4E Rk

7.4.13.4.3 FARMRE RS

S A DA 6 2 < TR < TR ) 28 SR A SRR B e B I8 B 7 37 R RSN 26 LUk
T S ks DR 3R AR Bl i A AR e B B XU o A 3k 4 T2 AR R THIEZR A2 5 BT L T ARAT 8] [ ML 1T 3758 5
(RIS AN G5, T T 10 E A A M XU SRR T B AMIE S RAT AR B B 2B 1 DLBURF R S ST 2

BEAUE THIESF 117 7 BEAA BB I BE I

ARG N E N EME BRGNS, RA<E B hisns, @l zEZie

DRI OL BRI 0T, A EIETR IS AT IGO0, M B I B R L S A R e s B B MIESR
WM BoE B i, BT GRS G FRZE BB RT3 . ARENEETHAE
LSS R O ALA, BRI, B ICE . IRBTH AT B IE, KRB T RE K A4
TS A RS o

NI Il A BB A I UL PR AR R RS . A B & P AL SR A & T IBEER
TR ICBE LU AR T 2 e 587 S ELIK) 80%,  $505% T [ X 577 1 EL I AMIR T 2 e B8 1 {EL 1K) 20%. Uk
b, AT HIHE G NS O AT ST FE RS S i %, € W18 F 2 e B 7 i 2 4
BEAT AR B, B4 VaR(Value at Risk)FE bS5 A AR ik < 1 O TS AE O A% XURSE B If RT SER NS X
B AT BRER A2 ] o

7.4.13.4.3.1 HAhfrk X0
Sieahr. NRMT

AR TAEREER
2018 4F 12 A 31 H 2017 4 12 A 31 H
e 34
i H
ARRES YRR
N RE N RME
18tk 1H Eb 11
(%) (%)
T A R P — PR EE R 922,247,670.27 58.43 | 1,599,885,076.14 71.01
I R St i e 5 Y
Lo rs— & m i %
A ARl TE 7= — BUIE R BE
&t 922,247,670.27 58.43 | 1,599,885,076.14 71.01

7.4.13.4.3.2 AR RS O BURME BT

Fa8 T 7L
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M B S B E LA SN S A I 328 B AR5 A AR |
KB S5 3R H R 0 P Y
e R (. AR
FH 2R A2 B ) A2 2y PN IE N AR
el
2018412 H 31 H 2017412 431 H
kS LB HE 1T 5% 34 In% 76,090,000.00 1% 138,100,000.00
WG T~ B 5% #i%/>#] 76,090,000.00 %/ 138,100,000.00

7.4.14 BT EBEM T STHRR T E UM KA

(1) AsehrE

() EETHEARIMETER A

A FMHETELIRTE R, B3 A SR E TR 5 B 2R SR A E TR 1 5
JEIKRSE «

SRR ARRBR P B AR IR R T 3 R B AR
BRI BRER RN B MO B B0 i LR R R PR R R AL
=R AHSRER P B BT AN AT I A

(b) FFEMLLA RN E T E R SR T A

() FEREBTHEARME

T 2018 4F 12 A 31 H, AFEEFAMLLA R E THE HHAZ TN S 88 1 Sl 5t 7= vh Jg T
B R IRIARAY 907,788,524.47 7T, J& 58 R IRHIARETN 416,214,145.80 7T, )& T4 =2k

AA(2017 4E 12 H 31 H: 5—/2¥K 1,596,785,143.94 7, 21K 549,427,332.20 JG, LB =JZIK).

(i) 2 S UL R SR I 2 KA
A4 A BB R U2 I IR A L AHA R 2 U2 R 1,

XIS A 5 i LT BERANGS, 5 HBLE R SIS R A2 5 NS ER (BB R A I 22 o A
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WS H I 525 s ke &
BRAS SO IR R A R R AT 0 2 SCHHESUNER — Rk FFARIE Ak 1A 38 b R B AN rTRL S A\ AEL X
TR M ERIRRRRRL, W MR GTIF & S N R 28 — RIS 5 =2 K
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2018 FEE TR

(iii)
T

(c) HEFFs:
T 2018 /£ 12 H 31 H, KR L R FrE IR 4L

).

E=FER

W S AR BRI A Y1 2L 5 40

SR A2 e E TR e TR

(d) AR ETHE R T H

AL FEME TR AR <R B A 4 5 3 2
EHZERAN.

(2) BrRASHMESS, BET 7

SHILLA SEHE TR &

L 375 I YSCR TR HL A

8 #RAGHRSE

8.1 HiIRFEEHE=HEHEMN

fib s 77 (2017 4F 12 H 31 H:

L, K AE 5 2 fe

R H AN T W U W A At EE

&EHURAL: ARt
5 i H & AL BT (%)
1 &L ay 922,247,670.27 57.82
Hrr: RE 922,247,670.27 57.82
S s - .
3 ] WAL 7 43¢ % 401,755,000.00 25.19
Hr: iz 401,755,000.00 25.19
BE7 RIS - -
4 TR - -
5 G RAT A SR - -
6 KNI Gl 100,000,350.00 6.27
For s ST 0 1 SN
B
7 Reptrmai s il es 159,816,900.71 10.02
it
8 HoA A 10 5 7 11,087,056.50 0.70
9 At 1,594,906,977.48 100.00
4550 T13E 71 7T
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8.2 HAREAT UL 7RI R R A

op

ERURLL: NIRRT
B A

BB (%)

ARG Tl NRE

A PN NN ON:: 4

B P4 15,657,528.00 0.99

C il i b 350,843,352.82 22.23
D . #0 R ROK A = R R

E i

F R RN

G Tidiskn. CEAEEENY
H

fE75 F Ol
| R BAEAE B IRS 68,933,993.00 4.37
J SR 352,833,581.80 22.35
K J5 b 125,063,814.65 7.92

L AL G AN 55 i 551l
M FBHEWT TR 55k

o] JE RS BRI AR AR S5
P A

Q DA T AR
A R E AR R

I
=

S Z

Sy

it 922,247,670.27 58.43

8.3 SR A RMME & T FE LB BT BRI
EPEAL: NRTT

A B i
EELH(%)

Frs | R R A R R () ~RE

Fo1Tmidk 71
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1 601318 Hh S 22 2,467,400 138,421,140.00 8.77
2 600036 AT ARAT 3,300,000 83,160,000.00 5.27
3 000063 G TH 4,023,600 78,822,324.00 4.99
4 002142 TUERAT 4,856,800 78,777,296.00 4.99
5 600340 B H AR 2,583,857 65,759,160.65 417
6 000002 Ji Fla 2,489,700 59,304,654.00 3.76
7 300168 JIiE g 3,499,300 41,956,607.00 2.66
8 601336 BRI 900,000 38,016,000.00 2.41
9 600519 pivliEae) 56,200 33,158,562.00 2.10
10 300760 LGS 278,919 30,463,533.18 1.93
11 002202 G EHE 2,943,450 29,405,065.50 1.86
12 600309 JitEA 1,021,100 28,580,589.00 1.81
13 002281 IR 1,005,800 27,015,788.00 1.71
14 002376 FrbvE 1,756,639 26,946,842.26 1.71
15 600585 HFIEIK Y 768,100 22,489,968.00 1.42
16 000997 N 1,273,900 18,649,896.00 1.18
17 603486 BHR 367,400 16,911,422.00 1.07
18 601088 Hh [ 871,800 15,657,528.00 0.99
19 002475 AT 1,060,088 14,904,837.28 0.94
20 600030 S IES: 900,000 14,409,000.00 0.91
21 300529 A RELY) 332,700 13,807,050.00 0.87
22 600276 TE 5 125 24 249,890 13,181,697.50 0.84
23 600372 H LT 1,000,000 12,980,000.00 0.82
24 300070 2K IE 1,143,000 8,915,400.00 0.56
25 600845 FEAGHMF 399,400 8,327,490.00 0.53
26 300261 FEAA 402,200 2,067,308.00 0.13
27 603185 WL 1,345 66,039.50 0.00
28 601860 KERIT 15,970 50,145.80 0.00
29 300753 Z ST 1,055 42,326.60 0.00

8.4 MEHARER T A G EAZEZ)
8.4.1 RIFLNSHE HINIEE B 1${H 2% BLHT 20 44 KB I 40
SRR ARG

b A 4 T
7 & S ARG % SE AR A RN £ PR EHE HL
(%)
1 000651 AR 499,035,053.55 22.15
2 601318 P22 472,921,078.61 20.99
3 600585 K8 424,792 ,470.64 18.85
4 600519 M = 385,768,272.67 17.12
5 601336 HTHEARES 380,387,872.87 16.88

Fo2 k71
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600036 AT ARAT 351,047,009.58 15.58
600048 LRF b = 328,676,169.17 14.59
000977 IREME B 305,316,779.27 13.55
600340 e AR 285,905,138.39 12.69
000333 F A 279,587,166.72 12.41
000858 i AR W 270,329,055.11 12.00
601288 PNV ARST 244,385,199.58 10.85
600887 FRRIRE A7 234,051,064.44 10.39
001979 e o 221,459,262.80 9.83
603799 R 220,669,245.53 9.79
600030 S IES 218,259,364.06 9.69
000002 fi A 214,491,079.94 9.52
300059 KM E 213,899,482.87 9.49
000063 G TH 201,389,877.05 8.94
600029 R 199,096,732.47 8.84
600690 H &R 194,304,370.14 8.62
002236 KAy 192,518,222.11 8.54
002142 TUERAT 185,991,979.00 8.26
601688 HZRIUESF 181,967,882.78 8.08
600028 HE A 180,254,823.25 8.00
601699 W22 IR R 179,712,468.69 7.98
601888 Hh ] [ i 177,300,224.46 7.87
600845 FEAG 159,255,817.62 7.07
002027 Iy AR 148,282,038.73 6.58
600258 R E 147,757,601.84 6.56
600782 SETAM I A 145,958,458.28 6.48
000001 T2 RAT 145,227,516.72 6.45
300017 W 15 BHL 136,481,386.70 6.06
600019 WA 131,243,593.91 5.83
600570 H A BT 131,038,687.06 5.82
300253 e oic95 T 127,654,542.32 5.67
300036 8 B A A 124,864,205.84 5.54
600872 WA =T 124,261,521.98 5.52
600711 R RN 4 123,707,602.13 5.49
002371 77441 123,365,237.39 5.48
600879 R R T 118,842,928.40 5.27
300316 A AR ATL L 117,030,075.60 5.19
002262 BAEZ 113,674,339.38 5.05
600498 <D SR 113,534,509.99 5.04
000768 HTEAL 105,977,341.67 4.70
000717 HERANFA L 102,876,624.15 457
002281 JEIRARHE 102,002,734.26 453
002065 IR 101,878,896.91 452
600893 Wik zh 1 101,771,052.14 452

F53 L 71



L QPFIEFF R R G 2018 4EAFE TRk &

600967 HZE—HL 100,392,423.30 4.46
002195 —=IE 100,388,113.88 4.46
002024 75T G 97,350,328.39 4.32
300618 FEBLE 96,696,335.91 4.29
600990 eI 92,003,851.72 4.08
300369 SRR 91,308,710.09 4.05
600348 FH SR R 90,902,906.61 4.03
000066 Hh I, 90,560,827.07 4.02
000636 A A 90,174,500.57 4.00
002680 *ST K4 88,787,612.23 3.94
600038 TR 88,369,871.41 3.92
600188 FEM 87,918,874.88 3.90
000661 K mH 87,058,955.74 3.86
300003 R 86,998,265.42 3.86
601601 EEIE NS 86,782,652.70 3.85
600588 F /N 2% 85,198,229.77 3.78
000963 HIRERY 84,317,006.88 3.74
601186 Hh [ Bk 83,450,655.52 3.70
002415 T e AR, 83,383,092.43 3.70
002376 (B e 83,108,100.29 3.69
600196 SEEKZ 82,792,346.87 3.67
601666 PRI Ay 82,144,081.34 3.65
601225 B VG HHEl 81,488,366.70 3.62
002146 R KR 81,117,367.70 3.60
603369 At 2% 75,082,204.91 3.33
600754 AN gy 73,896,580.41 3.28
002156 T E 73,5639,372.71 3.26
002013 L 72,190,647.43 3.20
300070 K 71,850,829.46 3.19
601939 BT 71,758,379.51 3.18
300137 FGIEZN PR 69,933,315.31 3.10
600085 45 69,929,483.51 3.10
000069 TEHRIR A 67,247,923.95 2.98
600740 tiPaELL 67,205,121.48 2.98
300532 AR E bR 66,812,686.99 2.97
600521 E N4 66,459,369.02 2.95
002466 RFFH 66,152,970.35 2.94
600050 Hh [ G 66,001,453.32 2.93
300450 VR i 65,203,549.30 2.89
600720 HE 3% 1L 64,705,161.21 2.87
600801 HEHTK IR 64,650,858.41 2.87
002311 g REE A 64,055,674.02 2.84
600760 PRy A 64,024,578.90 2.84
603708 F M 63,818,411.46 2.83
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94 601233 Al B A7 62,652,131.98 2.78
95 300122 BRAEY 62,360,589.32 2.77
96 600276 TE 5t R 24 61,886,534.62 2.75
97 300367 RITMI 61,731,527.41 2.74
98 000799 T 5 59,719,173.76 2.65
99 002439 AR R 58,744,230.05 2.61
100 600745 HES 57,156,946.47 2.54
101 601009 B HUT 56,578,794.01 2.51
102 002422 B 25l 56,311,559.62 2.50
103 002640 e i} 56,227,535.68 2.50
104 002308 J A A 55,312,476.69 2.46
105 000672 UK 55,239,336.90 2.45
106 600867 BUARE 54,774,158.14 2.43
107 300451 LA 54,444,724.94 2.42
108 600329 HoBET 2k 53,970,193.47 2.40
109 000596 T 53,641,063.79 2.38
110 002475 S 53,024,707.17 2.35
111 600031 =—®HT 52,194,540.80 2.32
112 300308 s B 51,389,338.53 2.28
113 600309 Jiteths: 50,385,622.96 2.24
114 002025 LIVNGEE 49,905,285.32 2.22
115 002714 W Ay 49,874,168.51 2.21
116 600705 HTE A 49,842,990.90 2.21
117 002044 F AR R 49,480,970.41 2.20
118 002405 VY 4 < 49,390,755.68 2.19
119 600125 B 48,748,273.64 2.16
120 300373 BIARRHL 48,445 ,425.27 2.15
121 002648 BEA 47,772,832.45 2.12
122 601111 HH ] [ i 47,196,062.82 2.09
123 000568 PN 46,897,825.32 2.08
124 600372 TR 46,858,412.86 2.08
125 000776 I RAESF 46,831,322.91 2.08
126 603839 Z IE I 46,766,892.96 2.08
127 002110 =D 46,534,832.42 2.07
128 002127 A B FEL 46,372,883.91 2.06
129 603345 ZIFEM 46,086,598.65 2.05
130 002465 B 45,512,669.06 2.02
131 603658 2R 45,448,942.02 2.02
132 300144 RINGHE 45,390,652.56 2.01
133 002396 BT 45,328,140.66 2.01
134 002440 ] 45,187,227.60 2.01

TE: AT AP % SR A A A B 3l LU Hei) 3181, ANB B AR A 5 9
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8.4.2 RTHE M & H ISR FE 2% BUHT 20 44 KB 4
SRR KR

b W R 4 Bt
F5 i ZEARAS Ji SR A PR AHA RIS A 7= A LA
(%)
1 000651 & 7 HLA% 556,281,863.12 24.69
2 600585 TR 383,767,949.02 17.03
3 601336 W RIS 382,752,116.07 16.99
4 601318 Hh [ P22 380,205,938.58 16.88
5 600048 LRF b = 364,230,781.23 16.17
6 600519 BMFE 352,020,489.62 15.62
7 000858 R W 345,747,148.59 15.35
8 600036 AR ARAT 331,203,715.12 14.70
9 000977 IR S 317,474,788.02 14.09
10 000333 E MR 268,353,782.73 11.91
11 600887 R A 239,107,213.71 10.61
12 601288 LNV ERAT 232,221,782.99 10.31
13 601699 W22 IR R 223,763,378.30 9.93
14 300059 KITWE 222,660,103.21 9.88
15 001979 e 0 220,937,188.13 9.81
16 600340 He 5 SEAR 218,121,076.27 9.68
17 603799 RN 215,993,008.18 9.59
18 600029 [ 212,244,104.51 9.42
19 600030 SRS 198,755,018.35 8.82
20 000002 PARE VN 188,220,166.20 8.35
21 300316 R INEE] 183,069,657.20 8.13
22 002142 TUERAT 182,216,821.04 8.09
23 600690 iR 181,608,672.20 8.06
24 600028 W E A 180,595,076.41 8.02
25 002236 KAy 178,759,033.34 7.93
26 601688 HFRIESF 174,992,870.03 7.77
27 000001 T2 RAT 174,345,906.59 7.74
28 601888 Hh ] [ e 165,193,882.38 7.33
29 600845 FEAG 149,337,969.84 6.63
30 002371 77441 148,817,275.18 6.61
31 300253 MER R (E95 147,221,379.13 6.53
32 000063 PLE TR 146,422,446.18 6.50
33 002262 BRI 145,678,504.83 6.47
34 600258 RIS 144,782,158.43 6.43
35 600782 AN 7y 137,342,530.34 6.10
36 600019 e e 137,170,845.77 6.09
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002027 PN 136,285,449.84 6.05
300017 W 1 BHEL 133,013,625.47 5.90
600038 TR 128,440,831.63 5.70
600570 fH A B 127,486,418.44 5.66
000717 EAANAA L 126,880,646.80 5.63
300036 8 B A 125,786,809.19 5.58
600872 W =T 122,264,214.79 5.43
002013 HHLHLER 117,763,153.26 5.23
600188 FE P 114,150,923.08 5.07
600879 LIV 112,931,246.79 5.01
600498 e D S 110,993,330.93 4.93
600711 BT 110,754,727.47 4.92
000768 HL L 105,125,661.27 4.67
600990 VYl 104,588,845.69 4.64
600893 Wik 1 100,695,157.77 4.47
002065 R 95,562,537.08 4.24
002195 —=IE 94,617,155.34 4.20
600967 E il 94,421,966.09 4.19
002024 T 50 92,973,326.38 4.13
600348 FH SR R, 89,765,381.69 3.98
603708 FKx 89,055,563.13 3.95
300618 FEGLE Y. 88,315,074.68 3.92
000636 =y S 88,264,965.91 3.92
000661 KI5 mHn 87,934,335.12 3.90
000066 Hh [ K3k 85,758,148.03 3.81
300369 or R 85,581,721.83 3.80
600754 RV 85,060,627.98 3.78
601186 Hh ] 2k A 84,650,909.28 3.76
000963 HRIEZ 82,016,333.92 3.64
300003 IREERTT 81,513,387.42 3.62
002415 T e AR, 81,286,569.42 3.61
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