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A2 5 T 3 AN SR T 15 A P A2 EIL P ¥ B AT 45 9% 4 i Gk A2 T 37 LR LRI 20 e sh A5 00 DA & PR A
A

b st SO SE [ Y TR B P G, A e i ) N X A S ) DU G ) 175 90 0 A e
WA IF TR I TR, ORISR R A G AT ISk~ 5 AHULAC . AT G (0 5 0 B NAE
L A R T BRI 4K, ZsE AE AR T R 0 Fh i f A B R, 42 ) R G P e ] A5
SRR BN XU, A7 25 DR W 0 B A A 2

6.4.13.3.1 MG AW AT S A B = IR Sh R 53

AREE G R B ANTE R SIS B R R 42 IR (A TP SRR IE IR AL S ISR M) K (A
FESE AT IR I3 #5252 1 U B BRI E ) (1 2017 4 10 3 1 H A HEAT) S2 00 B Ron) 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 F AT IR A IZIETRH) 10%. A a5 hA ik &
2k < TN B FL AT R 3R R — X T A R RAT I AR R AL % BT AW

B 15%, AEg S5 AR e R ST NERN MR A S K LA s kATH
BRI A w Al R 30%.

A G PHF AP UETFAEUETR AL B P BT, R IR AEARAT (8 R 358 5, B0 28k 4 B Uit
B 52 PRI GE H LR TS DLS W . BhAh, ASIE g m]3E I S H [l g < R 8 7™ 5 2l N K 1 B2
ENFRAPER R, H ER— AT B G R R 1~ ot (i . AR B st Tiish ik
SRR BE I TR A VAN L 2 8 B 1 HEL ) 15%

IR EHNG HXNE GG TP 7 A TAE H A RIS 1 AT AL (3R AT o T A
S, B R H BRI ] B S A 7 AT H Ay AR B A AT AR AN (R
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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

ZiEr LR & TR B SR FR A M D 45 2R K sl R XS o B T St AL A AN o A AL 3l
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

I GHA IR RGURTER P L BT, &M e, FHHNESS, HAaSRB ™M
ERABIAIATTE, BIAR G RN 2 E 5 ISR AR AR B S T i ) 2284k .

6.4.13.4.1.1 F= XK ik 0

Az NRMT
AR
1EMR 1-5 4F 5% L AR &t
201946 H 30 H
%
MRATIE R 40,846,933.85 - 40,846,933.85
i R S 1,134,259.56, 4 1,134,259.56
B ARIE S 225,472.83 4 225,472.83
e 321,456,983.35 321,456,983.3
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5
M SGIE 5 S 2K - - - -
SRR, - - 6,980.80 6,980.80)
A HR D R - - 98,536.11 98,536.11
‘ 363,769,166.5
e Rt 42,206,666.24 41 321,562,500.26
0
1 £5t
NATIESRIE H 2K - - 7,712.00 7,712.00
AT 2 [A] 32K - - 267,694.81] 267,694.81
AT NS - - 420,263.43  420,263.43
MNATHEE 2 . - 70,043.9 70,043.91
NATAZE 5 % - - 1,624,105.42 1,624,105.42
HoAth 471 451 - - 1,985,141.47] 1,985,141.47
4,374,961.0
ffit Tt - - 4,374,961.04
4
) 2 AU B B 42,206,666.24 4 317,187,539.22 359,394,205.4
6
AR
2018 4 12 A 31 1EMR 1-5 4F 5% L AR &t
H
wre
AT 55,221,186.73 - 4 55,221,186.73
e 1,845,403.28 - - 1,845,403.28
B ARIE S 428,096.37, - 41 428,096.37
. e 205,442 ,475.0
T o A e - 228,916.87| 205,213,558.16 3
M ISGIE R TE S 2K - - - -
MR R, - - 9,438.38 9,438.38
A ER D R - - 815.74 815.74
o 262,947,415.5
Ao =San 57,494,686.38 228,916.87 205,223,812.28
3
1 £5t
NATIESFIE H 2K - 4 2,061,47530 | 2,061,475.30
AT 2 [A] 32K - 4 115,342.50 115,342.50
AT HE N Fi% - 4 330,609.98 330,609.98
MNATHEE 2 . 4 55,101.69 55,101.69
MNATAZE 5 % - 4 3,338,194.21 3,338,194.21
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N AEF T - - - 1.73 1.73
HoAth A7 £5 - - 4 2,248,339.60 | 2,248,339.60
Uikrysean - - - 8,149,065.01 8,149,065.01
254,798,350.5

) 2R AU B B 57,494,686.38 - 228,916.87| 197,074,747.27
2

T RAFRAARIE G KA SCE, I A Z0E A 3 FHE O H B8 H
P K.

6.4.13.4.1.2 FI= XK B A% 3

T 20194 6 7 30 H, ARGRFALHMEIFRG (2018 4 12 7 31 H: AREGRARLS
PGB A SOMNE (5 24 B P E I LBy 0.09%), PR LT 37 R 6 (1) AR st AR 3 4 Bt P2 1B
#HOK5M(2018 45 12 H 31 H: [H).

6.4.13.4.2 SN XS
AN IR i <l TR 2 S BOR SR BT RNV SR AR S T A AR BB X . AR dE <
RIpT A Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 FHAH#E XK

At AR A XU 2 4 i 4 PR 4 i LA A SO B B SR 3 4970 K] e T 3 ) 3 R 26 A
(T 3 A A IR FR AR BN T 2 A B R o AR TR T2 AR B TR S5 A8 5 BT B i slARAT TR R T 3% 52 5
(B S A5, BT TG (0 A AN R KUK SRR - BAMUE 23 R AT 44 B B &8 1 L BRR ik S I0 ) 5
A AT BE SRR T UE 7 T 37 B A B B (K 2

ANFE Gy (B 4 N AE M AN AR B A A I R b, 8 e S e AR 45 A I 9T 7 1
MATE BERBOR. &A1 45 0T RS2 IES 1737 (%) 5 2R AT s AT, 544 A
N ERR I E T EhAS G B AL BTG R (Y B E AR S S R, i A
LR SR 32555 i AAS 1A G A L L (R UG R RFAE , e A& IO B~ I B LU, Bh SRR %
WG RESIREESEIHN TN G ZW SRR R AR, RN, P E . Ra e
ATIBIE, SREFRIN AT RER A KT KUK o

T 3 T B U AL I S AR AR A A S XU o A R 4 e G S 0 P R LU B D 4 R P 1
60%-95%, FLA, T 9IRS HE I ZE K LB AT I 22 587 1) 80%,  ALIE [ % LL il A
IR A P IE I 3%, BL4r . (iR 7 R EE I 2 o B A PR A LA UE S b o 3 4 P L 51

N 5% —40%, b, R LA B B H 7R — 4 DA BIBUR 25 M T2 4 %72 13HE Y 5%. IEAh,
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AN (2 4 RN A G AR B T AT AR AR SE Bt 9%, S 39338 ) 22 Rl 5 v a2k it AT
KL FER, E14E VaR(Value at Risk)4E b4 Rl AR i < i i O TEELE (A XURSE, B g v g et x XL i

AT BREAANZ ] o

6.4.13.4.3.1 AR KUK ML

SRR NRIT

AIAR FAEER
201946 H 30 H 2018 4 12 H 31 H
T H i 4 Bt i R4
2 i FEHE R A S E HH LA
il (%) (%)
205,213,558.1
A o VR Bt — SRR 321,456,983.35 89.44 . 80.54
A8 Gy M R P — B G 1
A PEE R G — S e R A
TR SR 7 — BUIF# Bt
FoAth
205,213,558.1
it 321,456,983.35 89.44 A 80.54

6.4.13.4.3.2 FAtA A RURS OGR4 BT

SR T A AU R 2 Tk ST L BEEHE AR 3]

Rk

B R DLAN ) HoAb T 348 B R AN AR

g

FH 2R A2 B ) A2 2y

X B R H 3k e B L
SN A (A

ARTT70)

EN N
201946 A 30 H

B
2018 412 31 H

5%

1. b % be B A e T

N 1,562

HINZ) 1,090

2.V Z5 LU T B 5%

/0¥ 1,562

/%) 1,090

6.4.14 H B TEMM O & THRR T E UK AR E R

6.4.14.1 7K ZH I
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N

AR AR, ARG ToHZ U K T H I

\3

6.4.14.2 HoAh =13

BER P AOERH, ARG IO Z U KAl H 2T,

6.4.14.3 W S5 R AL HE
AR S-iRF O T 2019 4F 8 H 28 HAARIE S FE S T ALk,
7 BRASHRE
7.1 HRESEHEHNR
G AR
| i & I
1 & Es 4y 321,456,983.35 88.37
Hrr: iR 321,456,983.35 88.37
2 et ; )
3 I Wi e 4 - -
Hr. fiigz ; )
B SCRRIESR - -
4 T4 BT ; )
5 ST SR - -
6 TN IR b o e - )
Horbre S 2RI 1) S NGR 5 4 ] ]
e
7 BATAEF NG H AT & 41,981,193.41 11.54
8 Hofth % 15055 7 330,989.74 0.09
9 &t 363,769,166.50 100.00

7.2 M HIAEAT WA R B R R

7.2 1 W45 R AT AL A I R B R L

| RED | ATl | anmlt G| ESEPE
3 34 T3k 48 1T




T2 A5 SR RUE SR B Rk & 2019 SR P AR TR A

(%)

A VSO NN 11 7,846,319.00 2.18

K 8,260,487.20 2.30
C il 211,810,560.85 58.94
D B0 ) IR SOKAE = A AL 7,476,623.00 2.08
E it 4 5,573,990.00 1.55
E e FZE 16,634,170.12 4.63
G ASIEIEH g A IREOL 956,238.00 0.27
H ERERIE /4 - -
[ 5 RN RS BRI 9,437,958.64 2.63
J Sl 28,768,890.94 8.00
K B H 14,593,967.00 4.06
L FHLGE AR 55 IR 55 - -
M FHFARE A AR S5 10,074,672.00 2.80
N I FREERN A L i E - -
o] JE RS A AR 55 - -
P HUE - -
Q PAEME S TAE - -
R A AR E IR R 23,106.60 0.01
S oh - -

&t 321,456,983.35 89.44

7.2.2 MEWREATIL G RIOB BB H R E LT A S

T

7.3 BREA SO E GBS E LN HE R TR BRSO 48

SRERAL: NIRRT

7 3 G PR
T | RS Ji% 52 44 () ~RINE

{E L5 (%)
1 000858 HOR W 188,700 22,257,165.00 6.19
2 600519 DivME e 13,300 13,087,200.00 3.64
3 600340 T SEAR 400,600 13,047,542.00 3.63
4 601233 el B B 829,266 12,861,915.66 3.58
5 002511 P I 956,860 11,750,240.80 3.27
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6 601933 TR R T 1,147,400 11,714,954.00 3.26
7 000568 FINEE 134,000 10,831,220.00 3.01
8 600887 BRI A 323,199 10,798,078.59 3.00
9 300012 =M el 932,840 10,074,672.00 2.80
10 601939 HEERAT 1,337,500 9,951,000.00 2.77
11 600845 FEEHM 308,556 8,787,674.88 2.45
12 300129 MR R 1,989,340 8,335,334.60 2.32
13 000703 fHIR A1 592,300 8,090,818.00 2.25
14 002142 TUARLT 312,400 7,572,576.00 2.11
15 600011 HERE E b 1,200,100 7,476,623.00 2.08
16 603707 A A 211,160 7,464,506.00 2.08
17 600332 Azl 173,700 7,116,489.00 1.98
18 000661 KB 18,500 6,253,000.00 1.74
19 002475 SLARRE 2 251,300 6,229,727.00 1.73
20 603218 H A Bt 318,760 6,183,944.00 1.72
21 002714 B Ay 105,100 6,178,829.00 1.72
22 600216 AT EEZYy 588,287 6,024,058.88 1.68
23 601128 i AT 779,400 6,016,968.00 1.67
24 002531 R REE 923,520 5,578,060.80 1.55
25 601186 Hh [ kA 560,200 5,573,990.00 1.55
26 002237 E S A 318,100 5,315,451.00 1.48
27 603708 F M 215,566 4,919,216.12 1.37
28 002216 =& 447,761 4,576,117.42 1.27
29 300690 W—FH 199,600 4,471,040.00 1.24
30 603345 ZIFE 73,510 3,778,414.00 1.05
31 300326 IR 2= 400,400 3,623,620.00 1.01
32 603985 L JIE 229,240 3,583,021.20 1.00
33 300351 TRt FLAR 363,300 3,582,138.00 1.00
34 300672 R 112,999 3,537,998.69 0.98
35 600711 R TIN4 621,100 3,360,151.00 0.93
36 600276 fEEREZ 49,838 3,289,308.00 0.92
37 000651 AL 59,600 3,278,000.00 0.91
38 000977 TREE B 136,900 3,266,434.00 0.91
39 000975 AR BHIR 241,200 3,181,428.00 0.89
40 002695 18 48 197,300 2,831,255.00 0.79
41 000333 EMEEH] 53,300 2,764,138.00 0.77
42 000401 HARKIR 154,800 2,726,028.00 0.76
43 603986 JK 2 B 28,300 2,453,610.00 0.68
44 600036 A ARAT 65,300 2,349,494.00 0.65
45 002157 IEFRHE 129,000 2,149,140.00 0.60
46 300034 I Al 125,100 1,856,484.00 0.52
47 002938 S 50 48 i 63,200 1,855,552.00 0.52
48 600195 HOHU £ 132,100 1,829,585.00 0.51
49 601628 PN 64,600 1,829,472.00 0.51
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50 000739 Rl 177,278 1,742,642.74 0.48
51 300498 i A 46,500 1,667,490.00 0.46
52 000043 HL A 130,500 1,546,425.00 0.43
53 600547 IR 4 37,100 1,527,407.00 0.42
54 600750 Ll 114,750 1,492,897.50 0.42
55 002202 & EHS 116,756 1,451,277.08 0.40
56 603338 WL 5 7 19,040 1,117,838.40 0.31
57 603638 ks 48,500 1,091,250.00 0.30
58 601336 BRI 17,800 979,534.00 0.27
59 600004 Hzil 46,400 844,480.00 0.23
60 603317 RIRE 15,956 669,354.20 0.19
61 300659 2 E R 16,800 610,680.00 0.17
62 600968 E 53,944 191,501.20 0.05
63 300569 KRAeET 15,408 179,657.28 0.05
64 601333 IR R 34,600 111,758.00 0.03
65 300782 G 743 80,927.56 0.02
66 603915 Il 7 A 2,523 58,710.21 0.02
67 603508 BYE% 800 52,064.00 0.01
68 000063 I 1,337 43,492.61 0.01
69 601698 v [ i 10,103 39,603.76 0.01
70 603217 JTeHIRHE 584 39,268.16 0.01
71 603863 YN Rriel 1,612 37,204.96 0.01
72 601236 ARzl 9,789 33,869.94 0.01
73 300594 BB 721 31,803.31 0.01
74 603867 B Ay 1,045 26,971.45 0.01
75 603583 B RN 725 26,730.75 0.01
76 002847 AT 800 24,688.00 0.01
77 300788 HAE H i 1,556 23,106.60 0.01
78 601601 EHE NS 500 18,255.00 0.01
79 601318 Hh ] 22 200 17,722.00 0.00
80 603369 At 25 400 11,156.00 0.00
81 600866 SRR 600 3,534.00 0.00

74 REHAREE R AEHE AR

741 BTN HE YIRS R FE 29500 20 4 KRR R4

SRERAL: NIRRT

o AR L 4
5 Ji ZE AR Ji 2 A4 R EN L DN P A LA
(%)
300498 i A 25,852,618.57 10.15
000858 i fR W 25,194,971.87 9.89
002714 W B 25,077,675.00 9.84
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4 601336 RS 18,552,532.56 7.28
5 601933 TR R T 17,032,933.89 6.68
6 002157 IEF R 16,507,546.65 6.48
7 601233 Al B A7 16,134,550.56 6.33
8 000568 PN 15,654,210.62 6.14
9 600519 wMFE 15,177,281.00 5.96
10 002124 KA A 14,800,337.50 5.81
11 600887 BRI AR 14,390,696.80 5.65
12 601318 Hh ]S 22 13,663,095.00 5.36
13 601668 Hh [ 13,408,624.60 5.26
14 600030 S IESR 13,214,848.00 5.19
15 601939 ABARIT 12,971,949.72 5.09
16 300129 ZE MR R 12,971,201.40 5.09
17 300012 =M el 12,763,320.03 5.01
18 000703 H %A 12,746,538.75 5.00
19 603707 A A 12,630,208.50 4.96
20 002511 Hh I 5 12,389,165.50 4.86
21 601601 EHE NS 11,375,264.00 4.46
22 002531 TN KB 11,217,055.84 4.40
23 600801 HHTKYE 11,164,707.93 4.38
24 600170 T 10,351,812.51 4.06
25 600975 B 9,748,789.34 3.83
26 300690 W—FH 9,667,156.00 3.79
27 002234 By 9,373,223.00 3.68
28 002746 3z By 9,284,849.34 3.64
29 600340 B AR 9,070,393.56 3.56
30 002567 PN 8,940,884.00 3.51
31 000333 EOE ]| 8,864,870.00 3.48
32 002216 e T 8,763,990.62 3.44
33 603508 ALy 5 8,719,491.82 3.42
34 000651 &I HLAS 8,647,855.92 3.39
35 600011 HERe E b 8,178,851.65 3.21
36 000975 AR BEIR 8,158,361.80 3.20
37 600216 AT EEZYy 8,152,839.86 3.20
38 002458 an AR 7,648,873.00 3.00
39 300672 R 7,540,295.00 2.96
40 002142 TUERAT 7,347,107.00 2.88
41 601238 IR 7,321,728.40 2.87
42 002299 SRR 7,263,586.00 2.85
43 002661 o B T Y, 7,220,327.84 2.83
44 600332 ozl 7,072,803.96 2.78
45 601231 7D 7,062,350.45 2.77
46 603713 IR 7,012,865.00 2.75
47 000338 ML) /) 6,801,396.00 2.67
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48 002475 ATIN 6,798,028.00 2.67
49 601633 KR 6,790,338.00 2.66
50 000672 UK 6,727,842.37 2.64
51 002461 BRI 6,676,415.00 2.62
52 603345 IR 6,554,757.43 2.57
53 601128 i AT 6,299,230.48 2.47
54 603218 H A Kt 6,138,714.00 2.41
55 600585 HIZEIK e 6,101,332.00 2.39
56 002237 I 6,094,626.80 2.39
57 600547 R34 6,047,631.10 2.37
58 002202 G N FHE 5,906,032.27 2.32
59 601998 HSERAT 5,858,255.00 2.30
60 000951 i [E EA 5,852,013.94 2.30
61 603589 (S 5,831,653.00 2.29
62 000961 e 5,825,182.64 2.29
63 603369 At 2% 5,740,639.00 2.25
64 601186 Hh ] 2k 5,689,066.00 2.23
65 600848 Wil 5,517,168.00 2.17
66 002371 677441 5,500,520.25 2.16
67 000661 KI5 = 5,477,544.00 2.15
68 600276 fEEREZ 5,367,002.80 2.11
69 002110 =X b 5,329,842.00 2.09
70 600600 T L 5,318,771.25 2.09
71 002555 —tLHE 5,274,026.56 2.07
72 600866 SR 5,254,377.00 2.06
73 601688 HBFRIES 5,217,339.00 2.05
74 600073 AR 5,199,476.16 2.04
75 601098 HH e L 5,166,136.77 2.03
76 000977 TREE B 5,149,311.00 2.02

T AT RN A 4 TS e i RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH W HIRIE-S R FE 2980T 20 4 KR A4
Eh: AR

AR AL 4
F5 i ZEARHS, Ji S A PR A R 132 A P A EL A
(%)
1 300498 i A 28,234,760.74 11.08
2 002157 IEFRRH 26,679,204.00 10.47
3 002714 B Ay 19,782,645.60 7.76
4 000977 IREE S 16,832,951.62 6.61
5 601318 Hh [ 22 16,796,995.00 6.59
6 601336 R VNI 16,313,976.01 6.40
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600030 S IESR 14,956,069.92 5.87
002124 KA A 14,685,052.84 5.76
601668 G RRESRE i) 13,032,326.46 5.11
002376 by 12,770,044.79 5.01
300383 FEIRHTN 12,542,868.97 4.92
002234 A A 12,171,396.25 4.78
600801 HHTKYE 12,136,774.86 4.76
000063 PLE TR 11,950,128.54 4.69
600170 FiEgET 11,843,596.77 4.65
002458 2 A B 11,131,532.28 4.37
601601 EEIE NS 10,195,721.11 4.00
002746 3z By 9,885,554.95 3.88
000858 i fR W 9,833,021.48 3.86
603508 RS2 I 9,794,733.00 3.84
300365 (EEEZY TS 9,708,819.72 3.81
002661 o, B T, 9,123,923.48 3.58
600820 SesElively 8,967,399.96 3.52
002371 677441 8,884,640.09 3.49
002531 TN KB 8,859,575.20 3.48
600975 Bk 8,618,425.60 3.38
300618 FEBIE 8,561,044.44 3.36
603369 A 2% 8,545,663.19 3.35
600025 1EREKH 8,238,038.44 3.23
000338 Y257 7 8,233,346.00 3.23
300036 i B A A 8,164,437.17 3.20
300760 B EG T 8,142,366.52 3.20
603713 HRm 8,042,951.16 3.16
002567 PN 8,037,848.00 3.15
601019 L ZR H AR 8,032,408.03 3.15
300630 L 1) 24 7,973,053.14 3.13
002461 b SARLER] 7,799,135.00 3.06
603259 2 A 7,757,442.72 3.04
601231 7NN e 7,403,304.56 2.91
000672 g KIe 7,384,249.00 2.90
002299 KRR 7,330,004.92 2.88
601066 s 7,320,440.00 2.87
601633 KR ZE 7,252,350.00 2.85
002821 LT 7,154,788.12 2.81
601238 IR 7,097,621.94 2.79
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