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6.2.4.7.8 RAEFHE
Az, NRMT

FEL, 7T
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T H LS 4y y NI KA EEAE AT
N R 68,100,940.54 -152,358.21 67,948,582.33
A AR 487,935.00 - 487,935.00
RIS MBI 5 =R
o -67,831,257.87 150,996.72 -67,680,261.15
AR ZHL
Hoep, B HEK 0.10 0.00 0.10
FE 4 IBE [R] K -67,831,257.97 150,996.72 -67,680,261.25
A o Bl A - - -
ZINER S 757,617.67 -1,361.49 756,256.18
6.2.4.7.9 KA BB
Az, NRMoT
H]
TiE EN
201941 H1H £20194:1 H 14H
T AR B RN 212,520.52
TE HAE R B IRN 367,082.95
A A7) SN -
- SRR ISUIPN 1,118.10
HAth 176.16
Sann 580,897.73
6.2.4.7.10 BrERERKA
6.2.4.7.10.1 BrEHFKZEIN B HR
AL G AR A AL R T R R LS 2L,
6.2.4.7.10.2 BrEHF R —LEBEZMHIAN
AL G AR A B R AT AR R S 5,
6.2.4.7.11 FHERFEWZR
6.2.4.7.11.1 ¥ EWEEN B H R
AL G A A HH L R AT AR R L2 6555 .
6.2.4.7.11.2 HHFBHW R —FZHHBEMERN
AL G AR A B R T R R L2555 .
6.2.4.7.12 HAhZH
Az, NRMIT

FE2U, FLTTH
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A
i H
20194F1 H1H £ 20194F1 H 14 H
R 3,835.58
15 B R 2 10,739.68
HRATIC R # 1,584.11
Sann 16,159.37

6.2.4.8 ABEM. HF-AMEHEEHK VLA
6.2.4.8.1 ERAEHIR
BER=NREH, RESITTER A F .

6.2.4.8.2 B HffEHEEM
BEAN SRR H, ARSI I E R 10 5™ 06 H s S0

6.2.4.9 KEEFR AR
6.2.4.9.1 G HR REEMERFIE R RKBS RAEZLHIER
T

6.2.4.9.2 AMEH S5E SR AERBR 5K &KEET

RIKTT A4 FK HAREEIRA
e S g B EAT IR A BEGEEN . VENEICH . FEEEENY
FH R AT BB AR AT PR 22 ] REE N EREHEIN

T NIRICIEAS 5 A 1EH V2536 B 9 5 — I b 4 kAT 5T
6.2.4.10 ARG R BT R KRBT 5
6.2.4.10.1 Bt REH AR B HITHITHAR S
6.2.4.10.1.1 BREA S

AT G AR A AR BT AT 5 e T I S
6.2.4.10.1.2 BLHERR 5

AT G AR A IR B BT A 5 e T BLIE RS 5
6.2.4.10.1.3 B 5

AT G AR A AR B BT AT 5 e T 5 S

6.2.4.10.1.4 fREWIAL 5

AFE G A A PR B I SR T A8 B BRI T 55 R A 5
53T, FLTTIH



g 20t R e B 3 TR R IR I 15 2k e (i 8 2 2t DRACTR 5 7R R IR 7 45 i < 1Y) 2019 4 4 FE A 7

6.2.4.10.1.5 RISZATREEN KIfH &
AN G AR A PATE N ST AT SR BE T A 4

6.2.4.10.2 REH R
6.2.4.10.2.1 H&EH%

B KR
EN L AR FE AT L A 1)
e 20194E1H1H %201941H | 2018 4F 1 H 1 H % 2018 4¢
14H 6 430H
R A ) A B S AT PR B R 319,612.46 8,174,617.19
Horr: ST SN % = 4Edr 7% 0.00

VR RS Au il — HEE B RE ) 120004 AR . MR
H=Ex1.20%/ 24 4E R3]

H Syt H LT A B 4 5 21 9%

E VAT — H 4G5 E

BeEFHBEHIHE, EHETESMHAK, %A,

6.2.4.10.2.2 H&IEH

B KR
ENH AT LG A T
WiH 20194E1 H1H £201941 7 | 201841 1H 201846
14H 30H
YA A A 4 R S A IR B 53,268.73 1,362,436.20

VR RS Pedun— HEE B HRE ) 0.2004F S R . THEITEANR
H=Ex0.20%/ 24 4E K3

H Syt H R TR AR 4T3 %

E VAT — H G E

BB REHIHE, EHETESMHAK, %A,

6.2.4.10.3 5RBI7 BEAT4RAT IR R T 37 O 53 (15 181 0) 32 5
AR Fe g A T S ARG A SR Iy REAT AR AT 18] RV T 37 (9 i (B B 1) 32 5

6.2.4.10.4 ZREFEBERIEEHKIFM
6.2.4.10.4.1 MEANEESEEANIZHELE REREAESHNBEMN

Py Ensan: Ay
FHATL, FLTTIH



g 20t R e B 3 TR R IR I 15 2k e (i 8 2 2t DRACTR 5 7R R IR 7 45 i < 1Y) 2019 4 4 FE A 7

EN AT A )
A 20194F1H 1H £201941 14 | 201841 H 1H 2201846530

H H

SHIRRA 5 4 1 A 10,001,350.14 10,001,350.14

8] B SN R 30

8] R 4% 43 A2 Bl 473 i

e HATADE (A1 /52 Y A 45

JHARRRA RS A 10,001,350.14 10,001,350.14

WIRFFA RSN LR

B 84.99% 0.76%

6.2.4.10.5 HREBFRE BBRITFERRBE L= AR BB

A NRMJT
A R AE AT L3 A
KIETT A FR 20194F1 H1H £20191H 14 H 201841 H1H £20184-6 H30H

AR R ELIRIISUION AR R ERIEISUION

TR HRAT R AR 2

A 11,923,461.34 212,520.52 56,917,691.17 973,485.99
(=]

6.2.4.10.6 AZESTERMWINS 5RET ARHIESFHIHIL
Teo

6.2.4.11 FE5EEIEH
AR WA TULC R 3 o
6.2.4.12 #AK (2019 4F 1 A 14 H) AEE&FH KRB ZRIES
6.2.4.12.1 BEHANGHT R M RAESF T T HIARFFA K TR Z R IES
AR WA TEZ BRAUE S o

6.2.4.12.2 BARFFA B8 i 15 R S oE 52 PR A 32
HHAR R RF A BT Ao 15 R A0 A PR 22

6.2.4.13 &E T RN KEH

REEG B ARNER RS, KPR m T e mitiindt . pdes, M+’
SR, JE TR B AL S iy RS R . ANBE SR B SRS I I Y S x e g TR
HHOR AR RIS, L0545 I ARG . s P AU S i Ui . Ak il s F R AL A RIS EOR, Ak
PRI AR G AR I G, TEAR G 22 A IR ity | 70 4 S 4 W 7 1 R B {1

55T, LTI
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6.2.4.13.1 KUKy E B BUR AN 2L R 484

ANFE G (A G N FRAT A T A AR R, L T AR IR B O B
s, R HIZ A S ISR XU B3R A5 AR D 45 30 T TAG B AU R B A A R o AR
GG A ATEE H o NI KRS HIZR A2y, SOt e A BRI 2 B, o DL g R4
WA S, EFHE R R LA MG RS EHEZ NS, WHeRHE AR H 48 R R
B SO AN R s b 25 R AR 2 TR A B B I SRS R A R B 1 5T, RS
F A A 76 BB A R B AN B AR HE . SO 45 . I SR RE A% AT IXURG 5 0T A W AT
AT, IR BRKSE.

AN 4 1) J i TN 0ot i T L SRS B 9 T R S s T A MR AT (K i 2
0% Fof PSS 7= A Y R RE AT S o DA M 20 AT P A FE R R, AT XU 457 2 7 e R 30 [ 248 XU 45
RIIE . BRI, AL WRT Hir, &R ieHEm TR, @i
REE I AR AR AR . B, TR R A RS, e AR5 5 1 B B RIAH L B S R R, S T
FEHOO S AP A AT W RS BRIV AL, I A RIS, R R i 7E T RS2 Y LA

il

6.2.4.13.2 {5 A XU

15 RS A FR 2 A Z I R P I 0 FRIBAT G 21 5UE, B B P RIS 2 K AT A
BlEZ) . SRS BIYIA S SO0, SOk & B 1R R A R A A R XU

AN (2 S BENAE S 5 BTR 52 5 0 T I BB IRDLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBCEE 28 v N EARAT A o 1A 73 M B A B e % 2 P LM 1) FAT 2 T8 BRSNS AR B AR A ARAT
PR A5 < 0 5 < BN PRAE B T AR IR HEAT i 28, PRI 5 3K e ARAT A7 OMH 5% RO A5 U A
HR o AN G AR ARAT 18] [F) M T 3753047 58 5 Wi B0 52 5 % 3 BEAT A5 P PP AL I RHIE SR A2 515 2k AT BR 1
DA )R 2 45 P XU s 752 53 ITREAT 152 23 P4 A [RIIE 23 1 45 55 A BR BT A B 958 53 6 T 58 B
RS SSRGS 5, 3B 20 XU AT RETEAR /N o

AT B A B BN ST 75 KRS AR, 3B e X 50 ol A5 A5 PP SR I IE SR A AT
NEAE AR, Hoad i 7 o £ 9% RA J800E FH XU

6.2.4.13.3 MBI

TANE KU R F5 Sk < AR JBAT 5 Bl U BTE SRS LS5 IR B 2 B8 A R i XU . A KL B AT sh X
6 —J7 IR T2 WA A AT BE I SR B LR R @, 55— J7 R E TR A P4k
PRI 2 T 3 AN IR T 715 R P 22 E PR ¥ 8] 45 9% 4 Hh i DTG VR AE 117 37 L1 LR 0 e sh A5 00 DL B A7
AR o

56T, 77T
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BT SUASTIE (] B3 G RO RS, A 3k < 0 0 < TN R AR 5 < 1 R AR [ 155 DL EAT ™ 2
M P I PR BN PE oK, PR FFIE B BB & AT RISk T 5 ML BE . AL Gy 2k < PENAE
A RPRE T EBUBRI K, ZEAEARE R OUT I8 8] FE AR EET 3, R RO R D A
AR ITBIE KU, A R R ik ey WU A28

6.2.4.13.3.1 & HINARESH A B SN HERE T

ANFE G (B S BN AEFE S8 MBI PR rp T b 4 B8 (A TR AR IE S B B S AR BRI J (2
FF BT HCAE 4% 78 56 S s 1 RS A B E ) (8 2017 4 10 H 1 H A HAT) S50 A B R X AR 3
G A G PR AN M KRR A T 2, SR T SR B 0 AR B A S R AR TR B AR L TR
B 2 PR A1) AR5 % B L A8 DA B 2L 75 R I T Y AR LRG0 (R 5 5 48 bR S I sl P b AT R 45 11 M 00
5T

KT RAT IS AR B4 B0 1P 1) 10%, AAKES 5 diA e 415

NG HAIE S IL A REA — KA RURAT IIESS A IZIE SR 10%. AJE4 5 A4
B G N A U S R R — KT A R RAT R TR B SR A A I i BT A
TOBBEEEN 15%, A4 5 ARG IS G E BN E B AR S AL A FE — K L AFIRITH
AL TLEB S, AR T A F R RE R 30%.

REEG PR IR FE U385 i BT, HRISAIEARAT R DL T332 5, 4y 34T
B SZBREIANGE L LA IE S R . MEAh, ANTE ST i 32 R0 4 a2 7 7 U0 O\ R
GRARANETR R, H R RAEE SRR A M E. KRS E T TRk
SRR GEFE HTE A LA I B 4 VP E Y 15%.

ARG I FEEF TN A RS A 5 7 A TAE H T3R80 8 ™ 10 n] AR B (B 3 47 B B VP
S, B R H AL R R AR 7 AR B A AR B ) AT AR AN E

[, AR 4 () 4 A 3N S 4 B3 IO TR 22 5 O BB H 558 G0 0 FIAR s 4% IR 575F
JE MRS AE Gy F I SR AT B8 ) AT FF A 25347 B R A 5 M I N B, DL
AN TE A 5 % T S22 5 00 P T 0 A7 5 R R 5t 7 A B AN S 4 A S [ T 58 5 (R 30
P KU RIS 55 5 T oAb, AN 4 (03 48 BN S 37 T 308 [ W 5 50 Jo 41 A IR 1S AR 4
vt PR TG S SO K5 RSl M O o A £ USSR 1505 78 50y AR DR B 410 i 42 A SO T 52
Bl JEE SR SEIGUESR B 7 i S BEIE I 22U\ 58 (K HAh AN 2 5 % FHF R [ I3 5y i, ] 2
2 A 1R o B SR R IR 440 s 1 48 9 L R R — 3
i T S TR B PR b 1 0 285 SR B P X B R e (S, AR RE  AE AR B T sh
PR R A

g =
&l

N

N
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S
AGRE
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6.2.4.13.4 T X
T 37 RS i 2k < i R <l T B 1) 2 F0 0 BOR SR I e 12 R Ak 7 37 2% SR A% B 3R (R 22 B0 T
RAEBE RIS, BRI RS A XU AT A A A% U o

6.2.4.13.4.1 FIZ R
IR R A 46 Gt T LA SO OB BB 4 5 32 T 3 R SR AR B R A s A R o ) SR AR
SR T B IG BT i3RI S 80N e B R BRI RS, A SR 2R 2K i T A T I A

AN 2 1) 5 SRR T 3R] 2R F E i I T ARSI < AR i 4 KU o

A 4 PR e < BN S DX A S < T e PO AR SR BB PR B 1 BEAT A%, DRI R A S A

JRE TR R AR R AT R

ARHe ) FEBRATAE K

e
BB

6.2.4.13.4.1.1 F =& XK bt 1

R D AR Y Y A i L e

Bpr. NRM
AR
20194£ 1 H 1R 1-5 4 58 E At B &3
14 H
%

AT 11,923,461.34 - 41 11,923,461.34
= D R 2,025,000.00 - 4 2,025,000.00
7B ARES 270,635.76 - - 270,635.76
LR 4
%3\ t%ﬁ 4,000,000.00 - 4 4,000,000.00

il 7
NS - - 269,146.66 269,146.66
e it
18,219,097.10) - 269,146.66] 18,488,243.76
ik

W AHIE 517

B ﬁlj{ﬁ - - 4,000,000.000  4,000,000.00
B
A ] 2R - - 85,143.36 85,143.36
MATEEEN
- - 319,612.46 319,612.46
Eidul
MNATHEE B - - 53,268.73 53,268.73

WA RS 5 B
I ﬁgﬁb i i 1,111,504.05  1,111,504.05

oA 71 52 - - 394,575.26 394,575.26,

s it
- 5,964,103.86  5,964,103.86
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B R RO 18,219,097.10 -5,694,957.20| 12,524,139.90
SR
FREEER
20184F 12 A 14EDA 1-5 4 54D E AitE =a7
31H
LZ:—‘L
AT 824,819,346.99 - 824,819,346.99
Al = D 272,727.27 - 272,727.27
17 H PRAIE 4 333,281.94 - 333,281.94
;Lf\ﬁf‘%% 560,781,178.67 - 560,781,178.67
%
RS S - 5,565,813.41  5,565,813.41]
d=tas 1,391,772,348.2
1,386,206,534.87 5,565,813.41 8
it
RATEEA - 1,414,146.65 1,414,146.65
i
AT B - 235,691.10 235,691.10
= H;E% - 1,110,016.61 1,110,016.61,
HoA A7 5 - 380,000.00 380,000.00
A A 2 - 37,387.87 37,387.87
ittt - 3,177,242.23  3,177,242.23

Gl ¢ty
i

1,386,206,534.87

2,388,571.18

1,388,595,106.0
5

6.2.4.13.4.1.2 FIZR R BB BT

T 20191 A 7 H, AEERFALZHIEGTFITR, BT REAR SN T A S5 153 H

TeHKF o

6.2.4.13.4.2 SN
BN RS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN R A i A A e st O ARG . A <3
RIpT A Bt 7 S St AN R, PR B AN XU

6.2.4.13.4.3 FARMHEE XS
HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 R SR AN MLV 3 LAS K
T S s DR 3R AR B T A AR B B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] )M 17 3758 5
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(R SRS, BT T 1 0 A AR A IR R 8 T B NI RAT T4 1 B 2 175 0 SR Ik S 10 P 5
AT BEAIE T 1IE I3 117 7 AR B (R B2 0

AR FE G TN E WS WSO AR, RS g . B RCE . R4 et
BIE, KA RNNAT HE A A TS s AU o

A FE S I AR B LA I B B HARAN A R oAb, ARG B 48 BN A N A B 6 T
FEA MR A St in 3%, s H 2 MoE 2770 & T MBS B &, 5 VaR(Value at Risk)f
PSSR A i < T s PR AE AN A UG, A B AT FE RIS RS BEAT BR R AT 2 1
6.2.4.13.4.3.1 FAbAHE KUK BURTE D T

F20194F 01 H 14 H, ABESRIFGLHMHERERT, BB TR S RINCICER M T
Dy A% R 2 (R AR Bl T AR 465 B 7 1B JC K5
6.2.5 7 BT EMRM A £ THR R B2V I3 I H A 2R

o

T RBEHERSE

7.1 R EHEREEEREMREREHRERES
(FREHI: 201941 H15H-20194:6 530H)
7.11 IARESE=HA TR
A NIRRT

JF5 i H &5 A S E G (%)

1 ETE e 153,564,544.71 56.72
Hrpe KE 153,564,544.71 56.72

2 R et

3 [i] 5 Wi 2l 4 % 9,917,000.00 3.66
Hp: figz 9,917,000.00 3.66

BE7 RIS

4 R

5 SR AT A AR

6 YN S A 87,000,450.50 32.13
s ST 0 1Y) S Nk
Ee R

7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 20,173,718.16 7.45
T

Fe0T, FL77TIm
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oAt % I 57

102,505.87

0.04

#it

270,758,219.24

100.00

7.12 REFRET LI ROBERRAS

(e il AebrE Go) Sk Wﬁ%@ﬁtb
A VI N N 4 - -
B R4 6,107,229.00 2.26
C i3 M. 41,900,521.50 15.50
D BT ). BRSR BOK A= FIE RO - -
E JEisiin 6,589,384.00 2.44
F bR AT D - -
G LIS K B AEF Bl 1,503,134.00 0.56
H A 15 A - -
| SRR ARG BRIk 1,551,088.00 0.57
J SRl 89,230,111.21 33.01
K S Hi =l 4,082,283.00 1.51
L FH G AIE 55 I 55b 2,358,090.00 0.87
M RIS IE o N &4 242,704.00 0.09
N IR PREEAT 2 FL Ut - -
0] JERARSS  ABFRAI I A AR S5 Il - -
P HE - -
Q AR TAE - -
R AL RE AR R - -
S gh - -
T it 153,564,544.71 56.81

7.1.3 BRI A SOMME G Ee B 1 KRR B BT I R R B 4

SHEA: NIRRTt

e | mEmeE | mEan CRUS pi | A

gl (%)

1 601318 Hh [P 295,500 | 26,184,255.00 9.69
2 600519 RN E 13,700 | 13,480,800.00 4.99
3 601166 POVARAT 556,600 | 10,180,214.00 3.77
4 600016 RAERRAT 1,048,300 | 6,656,705.00 2.46
5 600030 SIS 261,900 | 6,235,839.00 2.31
6 600000 TR RAT 522,200 | 6,099,296.00 2.26
7 600276 L Fifi 2% 24 84,300 | 5,563,800.00 2.06

%BIJ\’ /\77ﬁ
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600887 Gl 166,300 | 5,556,083.00 2.06

601328 IERAT 748,900 | 4,583,268.00 1.70
10 601229 ERAT 347,800 | 4,121,430.00 1.52
11 601288 P ARAT 1,044,000 | 3,758,400.00 1.39
12 600837 HEIES 259,900 | 3,687,981.00 1.36
13 601398 TRHRAT 588,000 | 3,463,320.00 1.28
14 601668 G RRESRE Et) 572,700 | 3,293,025.00 1.22
15 601601 H [ R PR 87,171 | 3,182,613.21 1.18
16 601688 HFRAFH 124,100 | 2,769,912.00 1.02
17 600048 {5 = 194,600 | 2,483,096.00 0.92
18 600104 IREEH 95,600 | 2,437,800.00 0.90
19 601888 Hh [ [ i 26,600 | 2,358,090.00 0.87
20 600585 HFIRIKIE 54,600 | 2,265,900.00 0.84
21 601988 o ERAT 574,500 | 2,148,630.00 0.79
22 601766 o 265,300 | 2,146,277.00 0.79
23 600031 =—H®HT 159,900 | 2,091,492.00 0.77
24 600028 HHEA 1L 364,700 | 1,994,909.00 0.74
25 600309 FEA 42,800 | 1,831,412.00 0.68
26 601088 H [ pip A 89,800 | 1,830,124.00 0.68
27 600690 H iR 99,800 | 1,725,542.00 0.64
28 601390 Hp [ gk 258,200 | 1,683,464.00 0.62
29 601818 HRERAT 433,900 | 1,653,159.00 0.61
30 601186 Hh ]k A 162,100 | 1,612,895.00 0.60
31 600340 5 AR 49,100 | 1,599,187.00 0.59
32 600019 ENBA 242,785 | 1,578,102.50 0.58
33 600050 Hh [ e d 251,800 | 1,551,088.00 0.57
34 601857 LA 220,800 | 1,519,104.00 0.56
35 601989 [ & T 249,500 | 1,387,220.00 0.51
36 601939 AT 183,100 | 1,362,264.00 0.50
37 601628 o E N\ 48,000 | 1,359,360.00 0.50
38 601336 B R 22,700 | 1,249,181.00 0.46
39 601111 H ] 81,400 778,998.00 0.29
40 603993 1S BHAR 192,700 763,092.00 0.28
41 600703 =t 66,600 751,248.00 0.28
42 600029 M 93,800 724,136.00 0.27
43 600196 HEEKRY 27,400 693,220.00 0.26
44 601138 Tk & B 32,500 391,625.00 0.14
45 601319 PR 29,200 277,108.00 0.10
46 601066 G 12,200 257,176.00 0.10
47 603259 24 B e 2,800 242,704.00 0.09
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7.1.4 MEFNRERBHANEKRES)
7.1.4.1 BIFRNESHHE H NI & B 7= E 2% AT 20 42 B S BH 40

SRR NRTT

e T A W 44 B | TR
] (%)
1 601318 SH Hh S 22 24,455 ,523.52 9.05
2 600519 SH wMFE 12,546,122.00 4.64
3 601166 SH POlVARAT 10,508,285.17 3.89
4 601601 SH EHE NS 6,892,546.55 2.55
5 600016 SH RAHRT 6,606,431.96 2.44
6 600000 SH THRARAT 6,163,289.70 2.28
7 600030 SH S IESR 5,472,758.00 2.02
8 600887 SH Gal)iveris 5,300,323.00 1.96
9 600276 SH fEEREZ 5,208,458.40 1.93
10 601628 SH PN 5,099,592.82 1.89
11 601328 SH A IMERAT 4,632,423.00 1.71
12 601229 SH ERAT 4,047,425.17 1.50
13 601288 SH FMVARAT 3,952,504.00 1.46
14 601668 SH Hh [ 3,647,246.00 1.35
15 601398 SH TRERAT 3,392,264.00 1.25
16 600837 SH B ESF 3,350,781.00 1.24
17 600048 SH ilb:Yas 2,511,535.00 0.93
18 601688 SH HFRIES 2,437,964.00 0.90
19 600104 SH R 2,327,983.14 0.86
20 600585 SH TRIEIK e 2,232,043.00 0.83

7.1.42 RiHSEH SR HRIE S B E 29050HT 20 44 KRR 4

SRRA: NRMIT

8 e T 4 AR | R
HEE (%)
1 601628 SH EE PN =2 4,058,773.00 1.50
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