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6.4.13.3.1 RN ARG H A R HIRSh KUK 4

AREEE R T ANTE R SIS B R A 4 IR (A TP SRR IE IR B SIS R M) K (A
FESE AR TP IEUE I3 #5572 1 U B BRI E ) (1 2017 4 10 3 1 H AT SV2 00 1 B ko) Akt
S A B RN E A S AT A R, ST ) R BT I AR S M SRR R R bR
108 52 PR At PR 45 % it i L 18] A S 25 76 JL N 8] N AR IR 0 (R 25 5 FE 08 S IR BN PR A dE 47 450 25 14 M A

KA F AT MR A AR IR G 5 R E ) 10%, HARG S ARG 1%
SEHNEHE P HALE I FRA — 2 7 RATRIER A IZIETRH) 10%. Ak e 5 hA ik &
BNE B HARIT R &SRR A — R B A7 AT A s R AR 2 LA =
FIUIBBCEER 15%, A5 AR SR & NG B R R A S /A — X BT AR AT
5 Ml BT F] ] RUE B R 1 30%.
AP AP UETFAEUEZR AL 5 P BT, HR IR AEARAT (8] R 358 5, B0 38k 4 B Uil
P 2 PR WA BE F AL IS LS LM 7.4.120 BbAh, AKERE m@ S B 4l e 7 AN
RGN PE TR, H IR — BB R SR MR IR A A E .. ARk ol
TR PESZ R B I B & T AN L 2 e B 1 ) 15%.
RIS RGN H W B G 8= 7 AN TTAE H AR BE 7= (4 ] AR LA B AT B T PP
S, B R H BRI R] B S A 7 AT 0 Ay AR B i AT AR AN (B
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RIS, ARk S i)k 8 BT 5 B0 308 (R A2 2 O BT H 558 S 0 FROR B #2578
JEUU K22 5 068 T (0 35 R AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV AZ 5y 3k T St A8 5 0 6 A B PR AT 50 28 U 8 S50 4 Tt ™ e A B A B < AT [l 52 ) D 3
PERBANZE Gy 5 F Az o BbAh, ARG IR R G BN G N7 T 308 (R M58 5 410 i i B AR B AR L 4
fib PR % SR 5 A SR Ky R I 9 e ) USSR B85 1B AR 50 LUR R B i 42 2 SR AN (B TSR A2
s IFE SR SESUESF BUE 7 i S b ENIE I 2 € I HAD B MO SE 50 FIF R IE [ 5Z I, W] 4%
ST A B B R S B 4 A TR 20 B BBV DR — B
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PERG 0 R4

6.4.13.4 TR
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 M8 o SR BN 4 9t B DR I Ak T 3 85 A % TR 2R O 28 B0 1
KA AR, AR Z R AN KU AL A A7 XU

6.4.13.4.1 FIZ K

R 2 JRURGE A i < T LR 2 S0 B BRI <V 2 T 3 R R AR sl i R A e sl R XU o R R AU
O = B 1 o T /A Vv R S AN R e P e RN
AN S5 S 1] 235 PRORR A8 T 37 01 2 B T A IR0 T R SR < YA 5 e ) XIS o

AR < ) i < BN 8 B0 A < T i R R AR M o AT A, TR R R B AL S A
FAE T o0 Bl R AR R AT B

AFEEWAERG T FEONRITAR . iR AT & AR IRIES TR 5%,

6.4.13.4.1.1 F|Z R K ik D

Bfr: NRM
AR ‘ \
14PN 1-5 4¢ 58Pk iR it
2019 4FE 6 H 30 H
%

AT 20,256,399.18 - 20,256,399.18
s R D 279,980.51] 279,980.5]
AR S 141,913.73 141,913.73

N e 287,398,474.8
T e 287,398,474.88 o
MIBIE T8 K 7,416,020.60 7,416,020.60
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SRR - 3,646.19 3,646.19
A FR D R 4,992.51] 350,052.26)  355,044.77,
315,851,479.8

BrE Bt 20,683,285.93 295,168,193.93

6
1 £5t
AT 2 [A] 3R - 9,236,895.34 9,236,895.34
AT NS - 371,887.32| 371,887.32
NATFEE 7 - 61,981.20 61,981.20
NATAE 5 % - 821,138.75| 821,138.75
N AE F - 1.80 1.80
HoAth 471 451 - 136,161.97]  136,161.97|
10,628,066.
Uikrysean - 10,628,066.38
38
) 2 AU B e 20,683,285.93 284,540,127.55 305,223,413.4
8
AR
2018 4 12 A 31 1EMR 1-5 4F 5% L AR &t
H
%

MRATIEER 20,434,283.83 - 20,434,283.83
e 287,848.52 - 287,848.52
B ARIE S 205,790.45 4 205,790.45

. e 348,420,704.1
T o M e 450,000.00] 347,970,704.10, o
MIRGIE SR TE H K - 1,359,249.47| 1,359,249.47

MR R - 4,298.47| 4,298.47
A FR D R 149.78 7,678.60 7,828.38

‘ 370,720,003.2

Ao =San 21,378,072.58 349,341,930.64

2

1 £33
NATIESFIE H 2K - 366,096.01 366,096.01]
AT 2 [A] 32K - 195,509.13 195,509.13
AT NS - 492,092.20 492,092.20,
NATFEE 7 - 82,015.37 82,015.37,
NiATAZ 5 % H - 868,755.89 868,755.89
HoAth 471 451 - 370,000.22 370,000.22
A B - 0.92 0.92
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it - - - 2,374,469.74 2,374,469.74
368,345,533.4

) 2R AU B B 21,378,072.58 - 1 346,967,460.90
8

6.4.13.4.1.2 FIZR XK B EBURME AT
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IR Bt 7 S St AN RS, PR B A XU
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ARG L B BN E WA B 2 O AR A, X B g . IO E . RO AT
1BIE, RIS AT HE A A T S A AR o

ARSI R B AL I B B HARAN AR KU oAb, AL G i B 48 BN B R A B Py
FEAMEZF s St in %, s H 20 oE 2750 & T MBS B &, 45 VaR(Value at Risk)fi
i B SR A 6 4 T I PO TS TEAR AR XK, g P S g IRy JEA T R A ol o

6.4.13.4.3.1 AR R ML
AL NRTIT

AHIR bR
20194£6 H 30 H 2018 4£ 12 A 31 H
iH i B4 i B 4 5 7
N M E FEiEHE b AR E {1l H A
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A o Ve R R P — IR SRR 287,398,474.88 94.16 | 347,970,704.1 94.47
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A G A R 7 — FE 4 - - - -

Ao Ve R = — S e IR P - - - -

ATAE R B 7 — BLIEFR Bt - - - -

FHoft - - - -
347,970,704.1

it 287,398,474.88 94.16 . 94.47

6.4.13.4.3.2 FLARAHRE RS O BB 43 BT

BT A U kg Tk S L BOEHER AR 3]

Fs B 1R LA Sl 13 25 B (R A
SV B e e e L
WA CRfr: NRTHTD)
AH 2 XU A 5 1) A8 5 A AR
ST

201946 H 30 H

2018 £ 12 H 31 H

Mg b vE - 5%

Whn# 3,216

HnZ) 3,915

AV Z LA HE T B 5%

/%) 3,216

/%) 3,915

6.4.14 H BT EMBM AT S THRE T E U A H
A 55K T 2019 4F 8 [ 26 HAAKES A S At

7 BEAGHRE

7.1 HEREEEFHE BN

SRR NRTIT

wo | o LT
1 B 4% 5% 287,398,474.88 90.99
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2 BeHnt - -
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B HFUESR - -
4 R - -
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o
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20,536,379.69

6.50
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it
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23.95
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FHERE A AR S5
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4,816.00
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7.2.2 MEWREATIL G RIOB BB H R E LT A S
T

7.3 BAREA SAHE GBS E LN HE R BT A BRSO 4R
SR NRTTT

i B 4 i
Fa | REAE JIE B A4 R HE (k) VI IIED
fHEBA1(%6)
1 000333 EMEEH 576,090 29,876,027.40 9.79
2 600585 HRHIZIK R 716,385 29,729,977.50 9.74
3 600519 DivME e 30,182 29,699,088.00 9.73
4 000858 MR W 251,394 29,651,922.30 9.71
5 601318 Hh S 22 332,248 29,440,495.28 9.65
6 600036 AT ARAT 812,080 29,218,638.40 9.57
7 000568 PN 295,460 23,882,031.80 7.82
8 600309 FiEA 550,620 23,561,029.80 7.72
9 002110 =L 2,482,500 23,087,250.00 7.56
10 600690 H iR 858,155 14,837,499.95 4.86
11 002142 TUWHRAT 594,200 14,403,408.00 4.72
12 000786 JeHr At 526,849 9,551,772.37 3.13
13 600968 E 47,250 167,737.50 0.05
14 300782 P4k 743 80,927.56 0.03
15 601698 W E s 10,103 39,603.76 0.01
16 603863 P Iy B2 R 1,612 37,204.96 0.01
17 601236 AR 9,789 33,869.94 0.01
18 300594 B RN 721 31,803.31 0.01
19 603867 HAL Ay 1,045 26,971.45 0.01
20 300788 HAE H i 1,556 23,106.60 0.01
21 002044 FARR 800 9,952.00 0.00
22 000888 U JE L A 800 4,816.00 0.00
23 600887 BRI AR 100 3,341.00 0.00

74 REHABREE R AEHE AR
741 RiFANSHE YIRS R FE 2980T 20 4 KRR R4
Eh: AR

AR AL 4
F5 i ZEARHS, Ji S8 A4 N ) SN T P A EL A
(%)
002110 =X 36,979,013.96 10.04
000425 R T 34,601,191.97 9.39
601012 R R A 32,933,380.96 8.94
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4 000786 By ) 24,046,197.99 6.53
5 600887 Gailliialis 23,731,272.68 6.44
6 600690 HIRBR 23,302,531.83 6.33
7 000568 PN EE 20,901,639.50 5.67
8 601877 IEZRH 18,551,125.14 5.04
9 600438 TH B A 17,160,210.00 4.66
10 601788 HeKAEF 14,916,750.32 4.05
11 600837 B UESF 14,755,028.00 4.01
12 002142 TUWHRAT 14,156,390.94 3.84
13 000681 P 8,326,683.52 2.26
14 600019 FEA 8,100,856.39 2.20
15 000333 EOE Y]] 8,052,998.85 2.19
16 000001 P ARAT 6,127,568.00 1.66
17 603708 F 3,506,722.86 0.95
18 000858 T R W 3,436,596.00 0.93
19 600585 HFIZIK IR 3,284,712.00 0.89
20 601128 i AT 3,278,799.00 0.89

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4

SRR NRTT

o AR L 4
a5 Ji SR AR JIE B A4 R A RS A P A LA
(%)
1 601012 R R A 40,407,801.29 10.97
2 000002 Ji Fta 38,697,784.07 10.51
3 601877 IEZRH 37,046,193.62 10.06
4 000425 B HU 35,406,348.13 9.61
5 002110 =AW ] 34,438,755.06 9.35
6 000858 i AR W 27,599,089.59 7.49
7 601318 rh [ S22 26,873,750.06 7.30
8 600519 GOMERS 26,712,434.20 7.25
9 600048 alb:Yas 26,035,000.22 7.07
10 600887 GElliads 24,609,277.17 6.68
11 600438 T8 R Ay 23,430,550.40 6.36
12 600036 AT ARAT 22,408,607.75 6.08
13 600690 IR R 18,567,053.03 5.04
14 600782 ETR A 17,769,151.10 4.82
15 002142 TURAT 17,109,878.08 4.65
16 600309 Jitet s 16,735,032.12 454
17 600837 B ESF 15,754,340.00 4.28
18 000786 Bl eIy ey 15,571,328.88 4.23
19 601788 HKIEF 15,299,855.30 4.15
20 000333 EMEEH 14,473,157.32 3.93
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21 600585 2K e 13,557,113.89 3.68
22 600019 FAEA 9,697,290.02 2.63
23 000681 A5 8,596,421.00 2.33

7.4.3 TNBERH A B R S B R N B AT
EHEAL: AR

SEANBEERI A (RAS) A 337,298,267.59
SEHBEERIURN (3D BT 555,315,843.10

75 MREFRR RO ROMEFREAS
ARG ARG IRARFA IR0 -

7.6 IR A b e B FHE LR RN EORT LA B BRI A
ARG ARG WIRARFA IR0 -

7.7 BRE A SO E B SR E RN TR B SRS 8 R 40
AFE G AR IR ARFFA B SFFIESR -

7.8 MEHREA RIHESESFTFE LA DRI LA R SRR A
ARG ARG AR RFFA R

7.9 BIREA FatHE b B FHE R /NP BV BT LA BGE SR A
ARG AIR G AR AR FFAPOERH -

7.10 REFRAESBE MBI H LU
7.10.1 #HREPRAE ST BRI FF CABR R A

ARHe AR AR R 35 A B A 0 0

7.10.2 AESER BRI FBOR

ARG AR G IR GBARIN O B ARG BUBAR 0L, AL GoR AR S & B, BL
EMREONEZHE, AEHmEs TRET. SMREE L EER AR 25 iE R 6t
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AIEEAEBAT AR ISR, RO@ A IESR T A B T s T i wt /e, JF 45 & IR
B R AR 3SR L R A A AT

AT B BEKE 78 075 FE IR I B UL 2 vk o SRS S A RHRFAE, I BB E L A A,
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VEIHEAT BT, DA B 4L B R XU
TEAHFHIN T2 AR B B ST B R P SR S A UE 1) AT R R I R A E AT

7.11 G AR A B LB B E 5 B 5238 5 B oL i
7.11.1 AEAE GRS RBUR

RIEAIE SR G EF, ARG AR THE G
7.11.2 REHIRAE ST E G R A5 25 B 40
ARSI GAIRE WA R T A E U5

7.12 HBHAEREME

7.12.1 AiREHIN, AEGEERET T2 UERRRAT BB B E ISR AR, WA ek
Ll H AT —FE N ZEIATFE T AT

7.12.2 RILGHBHIRTH42 SR rh, AEAERTT T8 Ik 5 B [F) RO o e I 5 P 2 AN B
7.12.3 FAAR A TRBE 7= H FR

hr: AR
75 Eqs S
1 A PRIE 141,913.73
2 I WACAIE 25 175 R K 7,416,020.60
3 JSZHAC ]
4 IV @EIBSS 3,646.19
5 TR HA HR 3K 355,044.77
6 Hopth SR
7 T H
8 oAt
9 &t 7,916,625.29

7.12.4 JAARFFA HIA0 T BOR BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B = AP A AE U 3 PR L B Bl B
ARSI AR T AR R AT AL Y 32 RS DL BEER
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8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

AL A

A NEEH
‘ ‘ JRRSERZERtY) LA FE T MNP
FENPH()
T L0 EPSErx EPSErx
B 140 R SR AN
Eb ) Eb )
6,248 43,737.54 31,865,267.49 11.66% 241,406,890.53 88.34%
8.2 XK EHESHWTLFAA
5 A NZKR KA M () 7 b T A L A
TR EE AR AH
0,

1 PPN 24,173,017.00 8.85%
2 RIRTE 20,003,111.00 7.32%

P22 N R Bt
3 B 5,003,502.45 1.83%

PR 2\ 7] (401K “F-46r) ’
4 R 5,000,145.00 1.83%
5 MR 4,980,304.68 1.82%
6 e 2,243,126.00 0.82%
7 ar 2,000,000.00 0.73%
8 BT 1,782,421.22 0.65%
9 JE Fi~F 1,691,345.68 0.62%
10 e 1,500,213.00 0.55%

8.3 HiIXRELEBFEANMNLANRFTEEAREEHBN
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HEEHNTE M G A AR S 49,275.93 0.02%
8.4 HiIREESEE AWM RIFE AT HRE L OH UL E X EHER
KNFEPEEN R FEEFGRBFET 757 NFFE % RS0 HUS 818 E XN 0,
AFE TG A PEE RIS M H R EREEX RN 0,
9 FHREEMEHES)
BT

HEEFARH (2016 £ 9 H 13 H) Fe& % s 40 1,308,431,590.50
AR AE B HAA) 3 4 17 A0 A 489,397,074.49
ARH A BASE 4 S HR A A5 42,631,306.83
Pl ASHR A I 4 B [B] 47 258,756,223.30
ARG WIS 3 43 2 B 0 40 -
AR A A HA AR 4 1 R A 273,272,158.02

10 EXRHBMHESR

10.1 BE&MHFE AKESHRIL
5 HA N T S HRA N KSR

102 ZEEHEAN. EETEANEIESTEERIHERAFRS)

1. AR AN AFES I E RN T

T

2. ARG A A SIEE NI L TGI8 5T E RN ER T

T

103 RESFHAN. EEM/. ESEEWSKIFL
AN T RA TG 7 L FE AT S VR « 5 N B BN TE W B AR SE G I 7 (RR A

10.4 E S8 F RIZH)
AR B T 4%

CG'3
BRI AL

10.5 NEEHAT B THTE S AT g

AR N AT R

106 BEA. F£EARHERREENRAZEERLIFER

B ySER S i Wb TR 0 e

2019 4 1 H, AN IR R 1] 2 W) Y B (O T He 22 ik A8 PR R 2 WIR BN T4 UL e A o
SEY 5 AnlE RN, B VRS UK, S SR e, B BRI AR A
- 201942 H, Ad gl BEHER R R AL

A AR RS 2
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B ESRAN, ARSI TR A L L A SRR A PR AT A A
10.7 S RLFIES A T2 5 BT S 00
10.7.1 3 4L AR 4 7132 50 B TE AT IR LB B S A L
SR ARG
s %%*%E%%% miﬁ@%ﬁigzﬁ
IR gg WAeE | maE | We | cakm | o0
HE L e

RAGIESR
LASUESF
RAIETR
fFIKIESF
HFIIESF
THFESF
HAEIESF
KIRIUESF
[ e
TEZRESF
PGIESR
GER
FAGUETF
FE5 SR
HERIESR
YA
J7 1EUESR
bR
RRIUESF
NI IEZ
RS
PEFRUESR
SARTEE
R IESF
RIAETF

JRAESR

R [ B

N

HEIESF

[ e

R
RIS
POlVIESF
PR T M &
HEEL

235,368,620.12 26.46% 219,196.54 26.69% | -

195,522,530.63 21.98% 182,092.42 22.18% | -

123,841,705.14 13.92% 112,856.59 13.74% | -

118,764,300.75 13.35% 108,230.67 13.18% | -
41 71k 45 T

A N G R R IR G I N R S R N e N I O I O S N [ I I I I
1
1
1
1
1




e IR R GG B IR G RUE S B 4 2019 SR RS

BT 1 94,587,819.03 10.63% 88,090.43 10.73%
HIRIETF 1 44,866,882.51 5.04% 40,887.15 4.98%
RIAGESF 1 39,161,446.39 4.40% 35,688.02 4.35%
T AR UE 7 1 37,415,557.44 4.21% 34,096.93 4.15%
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2 FriH T A5 BTk e -
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(2) 5 CHIEAC S oo HE # %K)
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%, HFEEHFREL.

(O EE W SFSEIREPN

REEHANSEIERNZZFRERT QERZ S Bl mil) , FarmEetE A
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BUIER 5
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Pl 24 el 2 AL
JRAS A | FRAE R | BACEA | MRS A JRAZ G 19555

B L B L Wt

FbiE% . . . : : .

RIS : : : : : :

R TE : : : : : :

(S - : : : : :

% - - - - - -

THEIESS - - - - - -

EAEUESF - - - - - -

KR : : : : : :

H4iE % - - - - - -

RIS - - - - - ;

IS . . . : : .

SER - - - - - -

FAGUET: - - - - - -

[ % : : : : : :

ERIES ! ! ! : : -

4] - - - - - -

J7IEIE% - - - - - -

iR : : : : : :

e - - - : - -

JIiES - - - - - -

AL - - - - - -

PG HRIESR - - - - - -

KT : : : : : :

HITIES - - - - - -
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