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Sl T RN B TR AR TS A SO T B AR, R SR R S ik TR T W
AN 2 15 5 SRR i 378 2R F E i I T ARSI < AR i 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
JRETTIERT R AR R AT R

AR BT

7 B EONERAT A

G e FHRES (KR ET) 55, H

AR AR

PSR G A TR, BIARE G RN & 48 T S IR AR AR KRR BT T T I A F A8

.

6.4.13.4.1.1 F|Z R K ik D

Bpr: NRMt
AR ‘ \
14PN 1-5 4 58Pk iR it
2019 4FE 6 H 30 H
7
- 120,852,876.1]
BRATAEK 120,852,876.13 i . . 5
SIS 743,842.80 - - - 743,842.80
AR S 570,532.31 - - 1 570,532.31
N e 1,506,503,881.
e 110,514,000.00 71,592,654.40  52,928,409.60 1,271,468,817.69 5
M IBIE 778 5K - - - - -
MR R, - - - 3,110,341.71] 3,110,341.71
A ER D R - - - 268,888.55|  268,888.55
1,632,050,363.
Ao =San 232,681,251.24 71,592,654.40  52,928,409.60 1,274,848,047.95
19
ik
AT ] 3K - - - 2,683,585.28 2,683,585.28
IV YNG4 - - - 1,551,993.96 1,551,993.96
MNATHEE B . - - 323,332.08  323,332.08
MNATAZE 5 % - - - 1,612,324.70 1,612,324.70
RS F - - - 2,103.79 2,103.79
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HoAth A7 £5 - - - 371,895.900 371,895.90
6,545,235.7
ffi Tt - - - 6,545,235.71
1
GBS YRR N 232,681,251.24 71,592,654.40  52,928,409.60| 1,268,302,812.241,625,505,127.
48
EER
2018 &£ 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
P 200,139,875.8
AT 200,139,875.82 - - - )
s R D 1,536,954.87] - - 4 1,536,954.87
AR S 689,506.74 - - 1 689,506.74
N e 1,004,265,681.
e 200,476,000.00 28,383,598.96 670,000.000 774,736,083.03 %
MIBIE T8 K - - 4 34,631,576.68 34,631,576.68
MR R - - - 8,408,220.07 8,408,220.07
A HR D R - - - 251,643.57|  251,643.57]
. 1,249,923,459.
HrEaar 402,842,337.43 28,383,598.96 670,000.00 818,027,523.35
74
A5t
AT T[] 3K - - 4 67355821 673,558.21]
AT N S - - 41 1,294,851.51 | 1,294,851.5
MATFEE 7 - - 4 269,760.72 269,760.72
NATAE 5 % - - 4 2,955,057.31 2,955,057.31
N AE F - - - 2,303.45 2,303.45
HoAth A7 £5 - - | 647531.84 647,531.84
Uikrysean - - - 5,843,063.04] 5,843,063.04
1,244,080,396.
) 2R AU B B 402,842,337.43 28,383,598.96 670,000.00 812,184,460.31]
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A SRR A 4 T R 4 i L 1 2 00 S SR T 4 U 2RI T B R R AL I 56 LA
(T S e R R AR BT R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T sl AT 1) R T 352 5
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it SR8 B AT D < B3 7 1 ELEG) 1096-7000, R AT 3 #5175 A K HL & i 2 P58 B A1) g ok < B 7 AL
[¥] 10%-65%, [ AT #&46 f5T57 i xoh B S it BB S A/ 6 HL B ISR 450 B8 LU B Dy 2k 4 B3 7 1+ EL ) 10%-65% -
Gb, ARFES () H G TN FDO AL G P Re A IIEgR i St a5, @ Wis H 2 Mg B0 54
BEAT UG &, 035 VaR(Value at Risk) i br S5l ik s 3 <5 I I FROTE R AN A% AU, R I AT FE B0 X
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ToHMEME T — e B % - - - B}

AT AE Ao 7= — BUIE R B2 - - N B

HoAth - - - B
1,271,468,817. 774,736,083.0

&1t 78.22 62.27
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6.4.13.4.3.2 FLARAHRE RS O BB 43 BT

BT A U kg Tk S L BOEHER AR 3]
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X PE R H 3L 4 8 i E R
Mg (Fh: NRMTI)
HH 2 XU A 5 1) A8 5y PN AERE R
e 201946 A 30 H 2018 412 A 31 H

1. b % be B A e T

W) 15,082

WNZ) 10,717

5%

2. M gt b T 3 % !

o SRR T = W2 15,082 /%) 10,717
0

7.1 MIREEFETAEER

7 BERAGHRE

SRRAL: NIRRT

N 34 B BRI L
P | iH Sl 6l (%)

1 ETE e 1,271,468,817.69 77.91
Hope R 1,271,468,817.69 77.91

2 BeHn - .
3 [i] 5 Wi 2l # % 235,035,064.00 14.40
Hp: figz 235,035,064.00 14.40

B SCRAIESF - -

4 R - -
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6 DN - -
Forbre ST [ G 1) S\ B 4 il ] ]
A0
7 AT MG T & AT 121,596,718.93 7.45
8 FoAth -3 557 3,949,762.57 0.24
9 it 1,632,050,363.19 100.00
7.2 WMEPRZTWHRORERRAE
7.2.1 WEREATW AR BN R R A S
fomm | 7l ARiHE Go) 5%$%Z?ﬁww
A VSO NN O 4 154,498,245.02 9.50
| 363,431.25 0.02
C izl 573,969,166.08 35.31
D B0 ) IR BOKAE = AR - -
E jesiin4 ; )
E He A, 100,895,220.00 6.21
G ACHIS . B AEATITELY, 77,479,744.00 477
H ERERIE /84 - -
I SRR S B RS 1,458,247.66 0.09
J SEml 259,403,404.79 15.96
K R 29,558,085.29 1.82
L FEL BRI 55 M 55l 73,285,591.00 451
M FHERF FORBA RS - -
N IKA S ERBEAN A LBt B 534,576.00 0.03
0 JER RS AEEAIEAR R 55l - -
P UEH - -
Q PR T AR - -
R A RE AR R 23,106.60 0.00
S Z3e) - -
&t 1,271,468,817.69 78.22
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7.3 BAREA SAHE GBS E LN TR BRSO 48
SR NRTTT

i B 4 i
e | REAE JI 5 A R HE (k) A fpE
fHEBA1(%6)
1 601933 TN T 9,882,000 100,895,220.00 6.21
2 002714 AR s 1,412,638 83,048,988.02 5.11
3 600009 gL 924,800 77,479,744.00 477
4 600519 DivME e 75,504 74,295,936.00 457
5 603345 ZIE 1,444,194 74,231,571.60 457
6 300285 FEZE AR 4,286,265 72,909,367.65 4.49
7 300498 i A 1,992,450 71,449,257.00 4.40
8 002157 IEFRRHE 4,129,100 68,790,806.00 4.23
9 600887 BRI AR 1,732,305 57,876,310.05 3.56
10 000001 P22 ARAT 3,890,180 53,606,680.40 3.30
11 601128 i AT 6,817,200 52,628,784.00 3.24
12 002142 TUWHRAT 2,043,900 49,544,136.00 3.05
13 000661 KA = 140,600 47,522,800.00 2.92
14 000063 PLIE TR 1,341,366 43,634,635.98 2.68
15 601888 Hh ] [ i 470,118 41,675,960.70 2.56
16 002127 A B LR 2,809,294 31,576,464.56 1.94
17 601318 Hh S 22 351,000 31,102,110.00 1.91
18 600309 FiEA 677,675 28,997,713.25 1.78
19 601336 BRI 424,300 23,349,229.00 1.44
20 000043 HL A 1,957,300 23,194,005.00 1.43
21 000876 oA B 1,295,401 22,501,115.37 1.38
22 300357 TR AEY) 522,731 17,731,035.52 1.09
23 000783 KATIES 2,170,711 16,953,252.91 1.04
24 002415 Vg R AR 591,300 16,308,054.00 1.00
25 002557 HIR R 643,300 16,243,325.00 1.00
26 600030 H S IES: 541,841 12,901,234.21 0.79
27 600837 AR 715,307 10,150,206.33 0.62
28 601688 HEFRIE SR 409,225 9,133,902.00 0.56
29 000858 T R W 76,700 9,046,765.00 0.56
30 603589 [N 128,800 8,297,296.00 0.51
31 603517 AR i 178,220 6,934,540.20 0.43
32 600340 5 AR 195,397 6,364,080.29 0.39
33 000895 R R 178,000 4,430,420.00 0.27
34 600298 2R R] 116,750 3,692,802.50 0.23
35 300348 KR 90,000 1,305,000.00 0.08
36 000888 U JE L A 88,800 534,576.00 0.03
37 600968 E 102,375 363,431.25 0.02
38 603605 TSR A 2,111 139,705.98 0.01
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39 600585 HFIEIK R 3,044 126,326.00 0.01
40 300770 B A 1,271 109,941.50 0.01
41 300782 G 743 80,927.56 0.00
42 603317 RIRE 1,156 48,494.20 0.00
43 601698 v [ T 10,103 39,603.76 0.00
44 603863 YN Rrie) 1,612 37,204.96 0.00
45 601236 AR 9,789 33,869.94 0.00
46 300781 DRI R 4R ] 727 33,165.74 0.00
47 300594 Bt R 721 31,803.31 0.00
48 603867 EA AR 1,045 26,971.45 0.00
49 300788 H S H i 1,556 23,106.60 0.00
50 002661 o B T Y, 1,630 22,738.50 0.00
51 603288 NV |4 100 10,500.00 0.00
52 600845 EE7 ¢S 130 3,702.40 0.00

74 HMEFARESTHASHERZES)
7.4.1 RIENSHE RIS T FE 2980T 20 4 KR A4
SRR AR

AR AL 4 T
F5 i ZEARHS, Ji% S 24 PR ZN S N T P A EL A
(%)
1 601128 i AT 70,035,110.34 5.63
2 002157 IEFRRH 53,575,300.00 431
3 000001 P22 ARAT 53,169,280.61 4.27
4 000783 LSARTI 52,190,245.49 4.20
5 601888 Hh [ [ iR 51,223,729.72 4.12
6 600887 Gailliialis 48,795,624.32 3.92
7 601933 TR R T 47,165,967.00 3.79
8 601336 RS 40,740,740.00 3.27
9 000661 K& 39,951,843.00 3.21
10 002024 T G 37,358,359.19 3.00
11 002714 B Ay 37,339,983.35 3.00
12 603589 (S 33,563,601.58 2.70
13 600519 wMFE 30,490,566.00 2.45
14 002124 KA A 29,076,545.24 2.34
15 601155 B ik 28,919,773.00 2.32
16 000876 oA 3 28,092,386.60 2.26
17 600009 N 27,329,195.00 2.20
18 600837 AR 27,068,516.26 2.18
19 300498 i A 26,916,084.49 2.16
20 601318 Hh [ 22 24,899,237.99 2.00

T AT SRNG5S A e (RS AN IR LSS B 3181, AN EAORAS 5 9 M -
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7.4.2 RIFRHEHHE N YIRS R =3 {E 2905087 20 & KR E A
GERAL NRTT
AR AL 4
5 i ZEARHS Ji S A PR A R 132 A P A EL A
(%)

1 600030 H S IES: 58,452,995.67 4.70
2 000063 I 52,318,134.79 4.21
3 002024 T Gy 41,995,549.98 3.38
4 002230 B K 40,737,464.52 3.27
5 601688 HBIRIES 38,722,332.45 3.11
6 002366 ERE2 AN 38,682,435.44 3.11
7 000783 KATIES: 38,416,700.07 3.09
8 002318 AL 36,651,939.08 2.95
9 300059 KT E 34,358,142.40 2.76
10 600038 W E A 32,200,352.33 2.59
11 603589 (W 31,816,430.26 2.56
12 002236 KA/ A 31,258,251.23 2,51
13 601155 B ik 30,596,965.98 2.46
14 002124 KA AR 29,912,679.51 2.40
15 603605 HIERE 29,741,844.80 2.39
16 601888 Hh [ [ iR 28,014,049.00 2.25
17 002127 A B LR 25,100,843.37 2.02
18 000876 oA B 20,237,859.00 1.63
19 600585 HFIZIK IR 19,957,615.00 1.60
20 600570 EE RS 19,888,598.99 1.60

VE: ARTISE g A H 44 S

JRAS A R AN A LRSS B ) 3181, AN A ORAE 5 9

7.4.3 TNBERH A B R S B R N B AT

A

VNI

TNRERA (D) 85

1,049,573,258.59

FHBER IO 822D B

1,022,952,190.00

T ATEANBERREA (RAD) BAUA S H B
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 MRS AR BAFREAS

SEHIUSN (AT R 1) 8 S T2 RS 0

GHiEh. NRMot
S ST AGRErE Y -
Fe i3 s Fh A E
(%)
1 E K7 2,057,600.00 0.13
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2| RATEE

3 S 160,368,000.00 9.87
Hdr: BURYEE R 160,368,000.00 9.87
4 AT 7 10,098,000.00 0.62

5 Alb A R T o

7 AR (AP AZ #f5t) 62,511,464.00 3.85
8 ERIZea

9 oAt

10 | &it 235,035,064.00 14.46

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

3 S A
F5 iAW) TR A4 R HE(7K) Ny IXIED
H EL (%)

1 160403 16 4 % 03 600,000 59,952,000.00 3.69
2 160215 16 [EFF 15 500,000 50,020,000.00 3.08
3 127009 VKEE 15 302,336 44,927,129.60 2.76
4 170302 17 #EH 02 400,000 |  40,284,000.00 2.48
5 180202 18 [EJF 02 100,000 10,112,000.00 0.62

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

7.8 MEPRE A RIME SE ST FE BRI LA R SRR T A
AEERRERRFFA T RIR.

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

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

AR ARG WA R T IR T  0t
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7.10.2 AEESER BRI FBOR
T

711 A HIR A ST B E AR5 52 E 5L Y
7.11.1 A E A R BUR

Teo
7.11.2 REHARAZE ST B B GO G SR 25 B 48
ARSI AR A BB FE U B

7.12 BEAESWEIHE

712,10 AN, AEES BT AU I RAT BB BRI LR, MERH RN
g H BT —E N Z B A TIPS, A TR .

7.12.2 AREESIG RIS, AR TR A A R I IR E A R 55
7.12.3 AR HA S TR =1

B ARt
75 e S
1 A ORIE 570,532.31
2 JSZSCIE F577 HL K
3 JSZHAC ]
4 IV ilDS) 3,110,341.71
5 ST R 268,888.55
6 Hopth SR
7 2
8 HoAh
9 At 3,949,762.57

7.12.4 BIRFER HAE TR BN R R A5 27 B 40
Eh: AR

7 I 4 P
75 GEAN L i F ZFR A RME
1B LL A1 (%)
1 110049 IR 15t 8,001,280.00 0.49
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2 128013 YL A5 6,697,600.00 0.41
3 110044 IR 2,885,454.40 0.18

7.12.5 FARHI+ 4 B E AR E Z PR B O AU A
ARH AR AR S5 A A7 AETUE S PR DL I R

7.12.6 HRAAIRE ERIEASCFRHR I

T

8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH

Grasafr: A

B NgEa
PR IR AR e NN
FEAFEC)
B PSR PSR
SRR FEE A
Ee. 51 Eb 3]
83,774 14,400.74 11,929,828.52 0.99% | 1,194,477,435.98 | 99.01%
8.2 HIKRELBEHEAMMIEAN BIFAREERIHEN
B mameas (o 5 JE 4 A L A5
SEHNITEMIWN RFFAARESE 80,850.42 0.01%
8.3 IR ELEE AN RFEAAFRAZESHHEEX FFIEF
RNFEBEEN T FESFRARE T 758 NFFE 1% RS0 8Us 2 EE X RN 0.
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9 TFERESHERI

B
HEEFEAEME (2004 458 H 24 H) 440740 s %0 1,130,480,770.08
AH A A A 3 4 4 B i 1,273,411,677.26
A A BASE G S0 H A7 A5 99,414,357.00
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AR HHHE 37 0 AR B0 A -
AR A A HA AR 4 1 U A 1,206,407,264.50
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i Ll kL 431

KREEUESR 1

RS 1

R E bR 1 - - -

S 1 856,777,844.79 |  41.38% 797,918.11 |  41.38%
VAES 2 408,166,322.99 | 19.71% 380,126.62 | 19.71%
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