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AR HE G ) HE G B NAESE 5 BN 58 5 0 T BB IR OUREAT T 78 0 BTEAh o AL BRI ERAT A7 377
JRAE 22 v BN ERARAT M [EIE 75 15 B0 2 57 o P v PR R AT i P B A AN 2 A B A% O ARAT
FEARYE AL 4 () 6 BN B FE RS Ot T IR B HEAT 0534, DR 7 5 33k AR AR AT A7 R K A 425 FH XU AR
HOK o AT GAEARAT 8] [ MV 17 375 34T 5 5 BT S0 A2 Sy 0 T #EAT 15 R VP Al X IE 27 A2 51007 AT BR 1
DA AR L A5 IR, s 7E2E 53 BT #EAT 128 5 251 LA b [EIIE 25 0 45 5 A BR 5T 2 W) A2 5 0 58 1
UEFR AT R I 5, B 29 KU AT BETEAR /)N

ARFEG A FE G BN ST 7 E AR BRIRAE, 045 5E i A A B0l R HIE 2 R AT
NHIAE AR, BB > B A% 58 L2 8505 KU

6.4.13.3 JBHHE XU

TANE KU A F5 Jik < AR JEAT 5 Bl BT SRS S5 IR B 2 B8 A sk i XU . AR HE B AT sh M X
B — T THISK B T 5 4 00 NPT A B B2 SR (e R I B 80, 50— 7 THI oK TR R BTk
PRI 2 T 3 AN IR T 715 R P 2 E PR ¥ 8] 45 9% 4 Hh i DTG VR AE 11 47 L2 LR e sh 5 00 L& PR A
AR

BT A 0] 55 < IR A XRG4S ke < ) i < TN T ) A e < ) R I RS [ 155 V30 AT 7
WA I PRSI T oK, IR FER IR B AL S P R I BLE ST 5 AHVLAC . AR <5 ) 58 B NAE
HEa et 7 ERUE R S, L EARE IGO0 T I A] H i AR EE T 2, AR B e [ A

AT RIS, A SR BRI S B E A% .
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6.4.13.3.1 WG A AT SH ST HIMsh R

AT B ) FE B PR I VR R P AL IR (AT SRR R B G ISR FIMNED) (A
TFEF I IAE SR $5 58 2 e sh I XU BERIE ) (H 2017 4 10 FJ 1 A EAT) S0 ML A B R Ak
ST T VE XS AT B, G ST A RS AR I A e AL B R B P AR BRI
T8 52 PR (R 5 55 it b 451 A B 20 4 AR JIS T N AR IR 0 IR 255 4R bR ST sl 1 F A 3R AT 15 S 1) H

AR GBI T—F AT RAT RS T A 5 G R E R 10%, HASR G 5 dhAS 1

N ) A S AL R R — A B RATHRES AMF IS IZIEZR 1 10%. ARG 5 hARE G
3 8 NS B R AR T G 3R AR — X B A R R AT T B R AR % BT A R

IR 15%, A AR SRR S BE B AR R A A FA — X BT AR RATH
FIRIBBCE, AT T F] TR E B 30%.
Tk S 110 T B 52 70 = 7 ) T X il 1) A B 7 7 O (51 v e

B 2 BRI A GE B AL S OLS W 74020 BBAh, ARG W] IE I 32 H R 4 b 55 7 7 A
FIBE SN RAITERE R, H R A SR R A E . ARETEHRE T
TEBHPESZ R 5L I TR & T AN 2 8 B8 1 K 15%.

ARG RS E NG AR SA ST 7 A TAR H AT AR BUHE ™ (K AT AR B BEAT o VR4l
SIS, B OREE F BRI A4 IBE [m] BRSNS 7 A TAR H AR B i w] 2R

[, ARGk e BN T 5 B HIGE (R 52 2 B H 522 o0 F AR P #2 IR E
JELRHAZ By 5t T I 55RO AT RE T RATHF /KPS AT e R BUR & S5 A% U HENE 2, UK
XS AN RV AE 5y 0 T ST 5E 5 00 PR A B R AT 50 285 U 8 S5 Tt 1 e A B A < A S8 [ D 52 2 A 30
PRSI AE Z 0 T XU o A, AR T < (0 < BN SN 1 308 [ DU 52 5 o 4 vt 7 B A1) - AR o 41
fil PR S0 S DA 3K RREE BT it ) USSR S5 022 50 DA DR it 4 > Fe BTS2
W IAESAFERUETR BE 7 i L P IR M 2 )8 I Hth AR D958 5 0 T el [l 52 By I, ) %
2R A R BT EOR S B e [R5 [ IR B AR R 2
R LA R TR AR B A ML 45 2R K sl R S B ) S B, AL g AN S A AL Sl
PERG L R4

S
s

6.4.13.4 TR
737 AR A2 46 2k 4 AT 4R Sl T L1 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 A8 50 1
KA ARG, AR R ZRE RS A KU AT A A7 5 XU
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6.4.13.4.1 FIZE X

AR 2R RS A2 4 e TR PR 2 o B B < A 52 T 7 ) AR AR Bl i A A s (R o R g vk
Sl T RN TR AR TS A SO E T BRI AR, R SR R S ik TR T W
AN A2 1) 5 SRR i 3778 2R F E i I T ARSI < AR ) 4 KU o

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

ARIEGHAE BT FEONIRITAR. 4iHEE e, AR IRIES R BF R T A

6.4.13.4.1.1 F|Z R K ik D

Bpr. NRM
AR
1HBA 1-5 4 54LLE At At
2019 4FE 6 H 30 H
%

AT 61,184,932.92 - - 4 61,184,932.92
s R D 102,007.62 - - 4 102,007.62
AR S 66,154.79 - - - 66,154.79

N e 1,096,017,971.
e 833,379,000.00  184,109,795.40 1,289,280.74/  77,239,895.23 37
MIBIE T8 K - - - - -

MRS, - - 4 20,089,616.97| 20,089,616.97
A ER D 3R - - - 3,871.07 3,871.07,

1,177,464,554.

Ao =San 894,732,095.33  184,109,795.40 1,289,280.74/  97,333,383.27

74
ik

AT T[] 3K - - - 283,112.71]  283,112.71
IV YNG4 - - - 674,375.24)  674,375.24
MNATHEE 2 . - - 240,848.28  240,848.28
NiAFAZ 5 % H - - - 484,797.38  484,797.38
RS F T - - - 55,634.69 55,634.69
HoAth A7 £5 - - - 113,143.81  113,143.81

1,851,912.1

ff Tt - - - 1,851,912.11

1
GBS YRR N 894,732,095.33  184,109,795.40 1,289,280.74)  95,481,471.16/1,175,612,642.
63

31 ik 48 1T



1oz 2 T R IR B IR & BNE S W 3 4 2019 4R PR s

EER
2018 &£ 12 A 31 1N 1-5 4 58Pk AR &1t
H
"
BT 36,426,448.00 - - - 36,426,448.00
i R S 110,326.35 - - 4 110,326.35
AR S 36,210.95 - - - 36,210.95)
N . 1,024,494,0086.
T Sy L 797,811,330.01 93,312,250.00 4 133,370,426.95 %
SN IR AE 4 i %
LF i 59,925,409.89 - - - 59,925,409.89
MIBIE T8 K - - - - -
MR R, - - 4  18,963,778.49 18,963,778.49
A ER DA R - - - 417.31 417.31
1,139,956,597.
HrE R 894,309,725.20 93,312,250.00 4 152,334,622.75
95
B £5t
AT ] 3K - - 4 56,252.65 56,252.65
A A N i T - - {1 677,443.35 677,443.35
MNATHEE B - - 41 241,944.04 241,944.04
NiAtAZ 5 % H - - 4 106,443.61 106,443.61
HoAth 471 £5 - - 4 350,000.00 350,000.00,
A A T - - {4 7037181 70,371.81
Uikrysean - - - 1,502,455.46/ 1,502,455.46
1,138,454,142.
) 2R AU B B 894,309,725.20) 93,312,250.00 41 150,832,167.29
49

E: RAPR AR

P LIS,

6.4.13.4.1.2 FIZ XK BEBURE AT

BB KA 2 SO, FFHZ RS L e R 2 EE e 4 H sl H 2

[ | BRI LU 1 4 A B A A
SR = G e L e YA P 1 (EL A
A A 5
R I WS Gl AR AT
st ER ) AEREAK
20194 6 A 30 H 2018412 H 31 H
TR 1Tt 25 5k A Y/ %) 160 /b % 137
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| I T 25 A3

Wi 161 |

14 /n2 138 |

6.4.13.4.2 AMLC R

AN IR i <k TR 2 SR BOR SR B T RNV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 FHAHM AL RS

LA A A% PAURSE A 41 2 < P R < R 2 SO B BOR SR B eIt B DR B T 3 A R AN 2R PASE
I S A% BR R AR B T A AR B O KU o AN 4 2 B BT TR SR 28 5 P b Tl BRAT 18 [RDL T 352 5
I ZE AT S5, i o s ) AR M XU AU - B IMIE I3 R AT AR B 5 228 R DL SRR IR S T 5
AT BER YR T UEZR T 37 BEAR P BN 2

ANIE G S B BN GE IS 5 R O BE AR, B Sk . B ECE . SR G REAT
BIE, SREDIRGS AT M T A AR o

AR GBI P B A A I B BRAR AR XU . b, ST S B 8 BN H 0 A 5 e
FrA ISR ks St 32, e is Fl 2 Mg BIEN BEGt T WG B2 B, U35 VaR(Value at Risk) i
P R RN A e < T M P TR A8 XIS, B g i xS AT R B A4 1 o

6.4.13.4.3.1 AR KUK ML

SRR NRIT

AIAR FAEER
201946 H 30 H 2018 4 12 H 31 H
I H B i i 4 B
AFME FEE b AR E T E LA
B (%) (%)
133,370,426.9
A o M R — IBCR AR BT 77,239,895.23 6.57 ] 11.72
A8 Gy M R P — B G 1
A PEE R G — S e R A
TR SR 7 — BUIF 3Bt
FoAth
&t 77,239,895.23 6.57 | 133,370,426.9 11.72
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6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT
F 4 BT I K XU W o T Mk 435 Eb e i v P AR 5

e B b e DS 2 170 75 B (b
S G F e L
WA il ARMAD
AH 2 XU AR & ) A8 5 A AEREE
ShH

201946 H 30 H

H4#) 633
/2 633

2018 £ 12 A 31 H

H4 %) 656
/%) 656

Mk g LE e S vE RS N 5%
kg be i S 2D 5%

6.4.14 H B TEMBM O & THRR T ZE UK AR E R

AW SRR ARG G E NG E AR AR T 2019 45 8 F 26 HttER .
7 BEAGHRE

7.1 HEREEEFHE BN

SRERA: NIRRT

N b 3 4 R TP B
P | iH Sl 6l (%)

1 R4 77,239,895.23 6.56
Hope R 77,239,895.23 6.56
2 BeHn - .
3 ] 5 WA e 5 % 1,018,778,076.14 86.52
Hpe figz 1,018,778,076.14 86.52
B SCRAIESR : .
4 b B - -
5 S RTA AR : .
6 SN IR 4 il % - -
Forrs S R D ) SN B ] ]

A0k
7 WATHHMGEE &M &6 61,286,940.54 5.20
8 Hofth % 15053 7 20,159,642.83 1.71
9 it 1,177,464,554.74 100.00
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7.2 WEFRBTVL S ROBERRAS
7.2 1 HEHARBAT AR BTABRERRAS

fRE | i R I o
A VS S O N4

B TR 2,731,941.25 0.23
C izl 13,026,135.78 1.11
D VAR VAN W E sy 11 VA 4 9,492,663.00 0.81
E jesiin4 2,511,600.00 0.21
F He A, 536,498.00 0.05
G SSIEIEH . ARSI 14,275,028.71 1.21
H A5 FE ol

I S RAR . BRI E REAR RS 433,345.26 0.04
J eanl 29,475,899.23 2.51
K Bl 722,022.40 0.06
L R AT 45 IR 5 2,455,605.00 0.21
M REERIE T A AR 5k

N IKF FRBEAN A L it i E 630,450.00 0.05
0 JER RS AEEAIEAR R 55l

P HUH

Q PR T AR

R SO R E AR R 948,706.60 0.08
S e

At 77,239,895.23 6.57

7.2.2 HAEHAREATIL S REB BB R BRI AE
T

7.3 AR FMME b E B FHE RN B BT B R R A 4

SRR NRTT

?

1

_5‘

i ER AR

B ZE A4 TR

B ()

~RMME

B Ak
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H L1 (%)

1 601288 FANVARAT 1,285,600 4,628,160.00 0.39
2 600009 N 29,782 2,495,135.96 0.21
3 601888 Hh [ [ iR 27,700 2,455,605.00 0.21
4 601336 BRI 43,400 2,388,302.00 0.20
5 601128 RERAT 308,700 2,383,164.00 0.20
6 601939 ABARIT 319,200 2,374,848.00 0.20
7 600900 KL 132,600 2,373,540.00 0.20
8 600028 HEAEL 433,000 2,368,510.00 0.20
9 600519 DivME e 2,400 2,361,600.00 0.20
10 600104 RAEH] 92,400 2,356,200.00 0.20
11 601166 POlVARAT 128,800 2,355,752.00 0.20
12 601985 W E A% 422,000 2,346,320.00 0.20
13 601229 ERAT 197,600 2,341,560.00 0.20
14 600036 FARRAT 64,954 2,337,044.92 0.20
15 601998 S RAT 390,900 2,333,673.00 0.20
16 601328 S IERAT 381,300 2,333,556.00 0.20
17 600377 T 217,099 2,331,643.26 0.20
18 600987 firt R A 352,560 2,330,421.60 0.20
19 601988 W ERAT 622,300 2,327,402.00 0.20
20 601333 IR R 715,800 2,312,034.00 0.20
21 600674 JIHEREIE 259,000 2,305,100.00 0.20
22 601668 Hh [ 399,600 2,297,700.00 0.20
23 600886 E#H7) 295,400 2,295,258.00 0.20
24 600033 Ak e 684,302 2,237,667.54 0.19
25 600548 R iEE 237,905 2,233,927.95 0.19
26 601818 e RARST 580,500 2,211,705.00 0.19
27 601006 REH % 267,300 2,162,457.00 0.18
28 300144 IR E 40,000 925,600.00 0.08
29 600015 R ARIT 86,400 665,280.00 0.06
30 002311 g REE 15,900 491,310.00 0.04
31 300207 JRHE 3% 40,000 460,800.00 0.04
32 002142 TUERAT 17,500 424,200.00 0.04
33 000069 BRI A 54,232 376,912.40 0.03
34 000333 LML H 7,200 373,392.00 0.03
35 600968 E 102,375 363,431.25 0.03
36 000888 A L A 60,000 361,200.00 0.03
37 000729 FHE T ML 52,000 345,280.00 0.03
38 002250 AR 30,700 340,463.00 0.03
39 002024 73T Gy ) 29,100 334,068.00 0.03
40 300134 KEFHE 20,000 310,600.00 0.03
41 300053 KK LL 30,000 299,400.00 0.03
42 600989 ESE =V 24,356 287,644.36 0.02
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43 300085 WA 20,000 283,800.00 0.02
44 300197 BRAES 75,000 269,250.00 0.02
45 002191 3 e 21,600 268,056.00 0.02
46 300222 YN 20,000 260,400.00 0.02
47 000999 HEiE =L 8,000 234,720.00 0.02
48 300077 RER 30,000 228,600.00 0.02
49 000739 TR 2l 22,300 219,209.00 0.02
50 300055 JiFRik 30,000 213,900.00 0.02
51 000001 P22 ARAT 15,500 213,590.00 0.02
52 002419 FMT Ry 15,500 202,430.00 0.02
53 002661 EGEnapI4 14,400 200,880.00 0.02
54 000726 & KA 18,800 179,728.00 0.02
55 000402 & fh 22,700 177,968.00 0.02
56 000089 EYINLI% 19,500 173,355.00 0.01
57 000598 WIS 37,900 172,445.00 0.01
58 000848 TR R 20,400 169,932.00 0.01
59 001872 e 10,300 167,993.00 0.01
60 002146 TR 17,800 167,142.00 0.01
61 000429 BB A 21,300 160,815.00 0.01
62 002572 LRI 8,500 157,760.00 0.01
63 002029 + TR 23,800 153,748.00 0.01
64 300083 SR e 50,000 149,500.00 0.01
65 002327 & 19,800 147,906.00 0.01
66 002394 IR Sy 15,081 146,738.13 0.01
67 601615 A BH Y g 13,431 145,592.04 0.01
68 000400 R4k LS, 14,500 131,370.00 0.01
69 000776 7 KAES 8,900 122,286.00 0.01
70 300770 B A 1,271 109,941.50 0.01
71 300782 P4k 743 80,927.56 0.01
72 603915 ] 5 3 2,523 58,710.21 0.00
73 601698 o [E T3 10,103 39,603.76 0.00
74 603217 JeHIRHE 584 39,268.16 0.00
75 603863 YN Rrie) 1,612 37,204.96 0.00
76 601236 AR 9,789 33,869.94 0.00
77 300594 B RN 721 31,803.31 0.00
78 603867 HAL 1,045 26,971.45 0.00
79 300788 HAE H i 1,556 23,106.60 0.00
80 601318 Hh [ 22 17 1,506.37 0.00

74 HMEFARESTHASHERZES)

7.4.1 RIS SHE RIS T FH 2980T 20 4 KR A4
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o AR L 4
75 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 601288 LMV ARAT 11,507,073.00 1.01
2 601128 AT 9,539,853.79 0.84
3 601336 RS 9,510,388.37 0.84
4 601668 Hh ] 8,870,731.48 0.78
5 601888 Hh [ [ iR 8,490,585.87 0.75
6 600028 W E A1 7,576,216.33 0.67
7 601985 W E A% 7,116,015.00 0.63
8 601998 W5 ERAT 7,076,102.24 0.62
9 601229 ERAT 7,025,705.89 0.62
10 600900 KL 6,875,315.20 0.60
11 601006 RZ8k 6,844,952.27 0.60
12 601166 Ml ERAT 6,773,695.36 0.59
13 601818 FeRKERAT 6,735,783.00 0.59
14 600104 REEH] 6,206,281.71 0.55
15 601333 IR S 6,132,298.00 0.54
16 601328 LIBRAT 5,864,462.00 0.52
17 600009 a2l 5,815,235.14 0.51
18 600987 it R 5,774,781.84 0.51
19 600377 TV R 5,749,676.24 0.51
20 600674 JHEREE 5,393,354.00 0.47

7.4.2 RIFSEH BB RIS T FE 2980T 20 44 KRR A4
SRR AR

AR AL 4
5 i ZEARHS, Ji T2 A4 A R 132 A P A EL A
(%)
1 601288 LV ARAT 11,696,615.00 1.03
2 601336 HELRES 8,153,055.00 0.72
3 601888 Hh [ [ iR 7,980,109.90 0.70
4 601128 i AT 7,917,973.08 0.70
5 601998 HSERAT 7,579,368.00 0.67
6 601985 [ % 7,498,014.00 0.66
7 601166 Ml HRAT 7,466,058.00 0.66
8 601006 KZHkH 7,449,660.30 0.65
9 601229 ARAT 7,437,735.00 0.65
10 600028 HEHEL 7,410,528.00 0.65
11 601818 HRERAT 7,386,010.00 0.65
12 600900 KATHL 7,181,668.70 0.63
13 601668 Hh B 6,547,430.00 0.58
14 601328 LIBRAT 6,415,038.00 0.56
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15 600377 T EE 6,281,532.70 0.55
16 600104 REEH] 6,211,701.00 0.55
17 601333 IR S 6,187,499.00 0.54
18 600009 LY 5,961,927.00 0.52
19 600674 eSS 5,901,637.02 0.52
20 002024 73T Gy ) 5,814,132.00 0.51

7.4.3 ENBERKI A BB S BRI BT
SRR NRT

SEANBEEERI A (RAS) i 216,612,026.60
SEHBEERIURN (3D BT 301,596,303.06

7.5 WIRIEGIF AR FSFREAS
SR ARG

o B B B L
JF5 i3 dn A AVIINIE]
%(%)

1 KA - -
2 P47 A - -
3 i iEis 120,202,000.00 10.22
Hordr: BURME SR 120,202,000.00 10.22

4 ML fiE g5 80,719,000.00 6.87
5 Al A Rl % 5 501,741,000.00 42.68
6 SRR 61,854,000.00 5.26
7 AR (AT AZ #f57) 2,705,076.14 0.23
8 [ Ml A7 5 251,557,000.00 21.40
9 HoAt - -
10 | Ait 1,018,778,076.14 86.66

7.6 IR A b e B FHE LR RN EORT LA B SR A
SR NRTTT

i B B
5 gl | iRk HE(K) NIME
fE EL B (%6)
1 011801933 | 18 i #f[E 500,000 |  50,320,000.00 4.28

2 39 U1k 48 U



e ORI B IR S IR P A 2019 4E AR IR

% SCP004
19 HB

2 011900448 R 500,000 50,130,000.00 4.26
SCP001
19 [F Fr}

3 011900721 Hbn 500,000 50,095,000.00 4.26
4% SCP003
19 #% X

4 011901141 P 500,000 50,095,000.00 4.26
SCP001

5 140439 14 K 39 500,000 50,070,000.00 4.26

7.7 RN FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RUHME S E ST FE BN LS R &R R T A
REEEARIRE WA BRI RIE.

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4
AIE AR RARFFABOERH -

7.10 REWARAZE SRR KRR 2 E LY
7.10.1 FREPARA T SHH KB B Re A1 20 B 4

AR AN A A BB B B

7.10.2 FESBHEBIGHR KT BOR

AN R AR A KU B SR, A HAOREDN H B, A IR R T sh My . 52 B Im BRI A
LilieEr ol

ARIEGTERAT AR A BRI TS, 1 Sl T X IR 27 717 3 SV AT 155 (1 4 0B 0 2L IRV WAL 25 F 20 #
B E BB HLEA R B ORME A2 (2 kB ORE B SR E IR ED , IR R 51 58 (B
B R AN U, SR B E B B A BT el LIk, AR S ISR SR & 78 FEIE SR T i A B
7B AT S UL BRI sl v . s tE . UBSHRFE A (R AT (LAl E3EAT 5058 S A ¢, BL
SXof e RS B 77 2H B F ZR e 1 XSS AT B IR o

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

T
7.11.2 WEPIRAESHBH B R R A58 40
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ARSI AR IR BOA 58 [ I Bt

7.11.3 A HAE A SR B T

T

7.12 BFHEREME

7.12.1 AREHIA, AEEEHR T AR R RAT EARBCA SIS B I R AE R, AR
TG H AT — E N 2B ATHEDT. AT L.
7122 RIS IR+ 2R, AEESR T 6 ) E 2 B I I A B

7.12.3 AR HAR & B =1 B
B NRhoc
75 475 £
1 A PRIE S 66,154.79
2 I WACAIE 25 17 R K
3 S UL il
4 SRR 20,089,616.97
5 JSZHAC FH K 3,871.07
6 HoAt B2
7 et
8 oAb
9 &t 20,159,642.83

7.12.4 SRR HIAL T BOR BT R #f35 BA

SRR NRTT

‘ 5 7 3 G PR
7 IR i F ZFR ~RE
1B L A5 (%)
1 128047 o HL LA 913,398.00 0.08
2 132011 17 Wik EB 708,000.00 0.06
3 128024 TATH A 707,795.40 0.06
4 123017 FEBI LA 22,304.60 0.00

7.12.5 JAARHI 48 B = AP AR 3 PR LB Bl B

ARSI AR T AR RFAT AL Y8 32 RS DL BEER
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8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

AL A

FE N 551
| BUka s AL
FFE AR
EeHH ey ey
FF R
EL 5] EL 5]
737 1,335,845.59 963,139,550.33 97.83% 21,378,648.34 2.17%

8.2 MIAZESEHAKMLN RFFAFEERIHI

i H R ALSE ()
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