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WA IF TR TR, ORISR R A G AT ISk~ 5 AHULAC . AR G (0 5 0 B NAE
L A R T BRI 4K, Z0sE AE AR T R 0 Fh i f A B R, 42 ) R P e ] A5
SRR BN IR XU, A7 25 DR W B B A A 2

6.4.13.3.1 RN ARG H A B HITRSh KUK 4

AREEE I T ANTE R SIS B R A 42 IR (A TP SRR IE IR B S ISR M) K (A
FESE AT IEUE I3 #5532 1 U B BRI E ) (1 2017 4 10 3 1 H AT SV2 00 1 B sRon) Akt
S A B RN E A B AT A B, SE T ) KR A B IR A S M SRR AR R bR W
108 52 PR At PR 45 % it i L 18] DA S 45 76 JL N 8] N AR IR 0 (R 25 FE 08 S I BN PR R A dE 47 45 25 14 M A

I GRB T — F AT RATHNE R T EABEE B G5 A1) 10%, HAE G5 hAR
S BONE B A R St

x
LRSI FRFAT — K A7 RATHNES MG IZIE TR 1 10%. A5 HiA L &
2k < TN B FL AT R R 3R R — X T A R RAT I AR R AL % BT AR

i

25 28 pidk 48 1T



Mg /NSRRI A IR T S5 B & 2019 4F P 4E A 75

FIVLEBER ) 15%, A%kE 5 AR GHEGE NS BN SR EHEHE X LA FRKITH
FIIERSE, AL b A w) AT R 30%.

A PR UL AEUETR AL B B BT, R IR T AEARAT (R R 93758 5, B0 3k 4 B Uil
EI 52 PRI GE H LRI TS DL W . BRAh, AR ] 3d I S H [l ) < 8 7™ 05 2 pf N ) B2
ENXFRAPEF R, H ER— BRAEIE S G RA RS A ot (B, AR e Eahist Tiishik
N2 BR B TR A VAN L 2 8 B 1EL ) 15%

IR HNSE HXE A G TP 7 A TTAE H RIS 1 AT AL (3R AT o T A
S, B ORAE H B BRI ] B S A 7 A A H Ay AR B A AT AR AN (R

RIS, AR i)k & BN & B0 08 (Bl A2 2 O 2 0 558 S 0 FROSR 1 #2578
JEU U052 5 068 T (0 5 R0 - BEAT BE 0 AT AT KPS AT 6 B R R U 2 57 I IE N B, DL
XA RV FRIAZ 5y 5t T STt AE 5 0 L A B O F R AT 50 28 U 8 S5 i Tt ™ o A B A B < AT [l 52 5 D 3
PR ANZE Zy 5 F Az o BbAh, ASTHE G IR R G BN R 57 T 308 (R G585 410 o i B AR B AR 4
fin PR B8 SO 52 A R K5 R I 49 ot ) XU IR B8 5 B AR 50 DUR R B i 42 2 Fe A (B TSR A2
Wy IFAE SR SESUESF BUE 7 it S b IR I 2 € I HAR B OS50 TP R R 5Z I, A 4%
ST B B R S B 4 A TR 20 B BBV DR — B

ZEr LR & TR B ARFR A M I 45 2R S sl 1 XS o B T S, AR A AN o A A SN
PRI 0 R4 o

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

6.4.13.4.1 FIZ KK

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

AR < ) 5 < BN 8 B0 A < T i M AR AR Mk AT A, DRI R B A S A
FAE T Bl R A R AT B

I GHA IR RGURTER P L BT, &M e, FHINESS, HAaSRB ™M
FRAGIIATTR, BUIARE G RO KL ETE S IR R AR RTE R B ST T i M 2384k .
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6.4.13.4.1.1 F= X K ik O

Az NRMot
AR
1EMA 1-5 4F 5% AR &it
201946 H 30 H
%
P 349,439,164.3
AT 349,439,164.32 - - )
g R S 2,404,686.08 - 4 2,404,686.08
1 HARIE S 986,076.08 - 4 986,076.08
N o 1,341,802,641.
oG 17,313,689.62 - 1,324,488,951.42 o
M ISGIEFR TS S 2K - - - -
MR R - - 394,307.25|  394,307.25
A HA D R - - 17,625.07 17,625.07
. 1,695,044,499.
HrE R 370,143,616.10 - 1,324,900,883.74
84
1 £5t
NATIESFIE H 2K - 4  33,165,550.67| 33,165,550.67
AT 2 [A] 32K - - 861,382.22|  861,382.22
AT NS - - 1,963,782.32 1,963,782.32
NATFEE 7 - - 327,297.07|  327,297.07,
NiAFAZ 5 % H - - 4,994,702.72 4,994,702.72
A B - - 52.12 52.12
HoAth 471 451 - - 615,084.21| 615,084.21
41,927,851.
ffit Tt - 4 41,927,851.33
33
) 2 AU B B 370,143,616.10, - 1,282,973,032.41|1,653,116,648.
51
AR
2018 4 12 A 31 1EMA 1-5 4F 5% s it
H
wre
17 5 354.414,887.43 i i 354’414'887"3‘
i R S 5,807,488.22 - 4 5,807,488.22
B ARIE S 1,062,585.81] - 41 1,062,585.81
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N o 1,032,367,157.
oG gt 40,197,000.00 - 4,334,523.84 987,835,633.75 5
MR R - - - 843,852.20|  843,852.20)
A HR D R - - - 44,537.44 44,537.44
1,394,540,508.

Ao =San 401,481,961.46 - 4,334,523.84| 988,724,023.39
69

1 £5t

NATIESFIE H 2K - - 4 30,273,826.59 | 30,273,826.59
AT 2 [A] 32K - - 4 193,107.35 193,107.35
AT NS - - 4 1,762,530.26 1,762,530.26
NATFEE 7 - - 4| 293,755.06 293,755.06,
NATAE 5 % - - 4 6,536,181.93 6,536,181.93
A B - - - 37.15 37.15
HoAth 471 457 - - 41 896,042.40 896,042.40,
fft Tt - - 4 39,955,480.74 39,955,480.74
1,354,585,027.

GBS R | 401,481,961.46 - 4,334,523.84| 948,768,542.65
95

T RAFRAARIE G KA SO A, IFH% A L0 E A 3 F0HE 0 H B H

BTk,

6.4.13.4.1.2 Fi|Z R U 7B
T 2019 £ 6 H 30 H, REESFAMZEGHMEGIFRE A ML &3S T =5 E 1 s A
1.05%(2018 4 12 A 31 H: 3.29%), KTz F]Z 528 st T A5 4 ¥ r= 14 {H I K5

(2018 4F

12H431H: [ o

6.4.13.4.2 4N XS
AN IR i <l TR 2 SR BOR SR L T RNV SR AR S T A AR B XA . AR dE <
IR Bt 7 S St AN RS, PR B AN XU

6.4.13.4.3 HAtH#E XU

A A SRR A 5 e T R 4 i L P 2 001 S SR T 4 U 2RIk T B R R AL I 56 LA
(T S s R 3R AR B T A Bl O R o AR B 4 SR BB TR S22 5 b i s 4RAT 18] R 3% 28 5
(BEEEAN T S5, T I 1 At ks IR AR T BAMUE S R AT A B B 425 5 B SRR ok S IO B o
AT BER YR T UER T 3 BEAR P B I 2
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NI ) AR A AR A A A
I3 T 377 ) B 22 B 3 (i T AN T30
ZF T I AR ik TR e et SORUSERFAIE, B5E &

AR M B R BORAE T

INN=
RE 5]

FERF 2 R FEIT R & RO TR, 3 AT LA [H)E
B P L . AT S R X e Y Bt

PRGBS, — O TR R I S I B B A R AR, e e

JRUS o

N < 2 o TN RE JU1 45 5 5 L S O A 5 ) A2 4

ITBIE, REBRIN AT BEAR A AT 7 A% XU o

AHe el WA SR

BPR A 60-95%, fiidE. BGIE.
(R A 4 b T HL 5 R R 2 I HLGIE Ry 0-40%, B4 B B3 H AE —4F LLN I BUR 3
PEEHE R HEBILE 5%0L F o thal, AL HSE

Wiz H 2 fhoE

B SCHRFIESE

kg AR, SISt B SE bt KU AT BR EE AN )

6.4.13.4.3.1 oAb RO

RO FEAR AR AN R U . AL B 3 B

XHBB MG B

SV e Se RN VAT <55 ST AN ]

ot 2 TP B SR B L
B M TR ZAIE SR A WU Fo VR < 45

I E . R

ot 4tk

(5 Dy ik

g

Pi

7 A B

EINAE HON AL G TR RE SRR S A%, €
BITVERN B AT XS FE &, 3% VaR(Value at Risk) 5555 Rl A< 5 4 11 1 X3 7

Sef. NRmoc
VNS AR
2019 £ 6 7 30 H 2018 4F 12 A 31 H
i H e S-St
wRME FEEHE N E Yl LA
51 (%) (%)
1,324,488,951. 087,835,633.7
T g M E T — R 80.12 72.93
42 5
T oM e s — e %R
T oA — e Jm I
A A b 5 77 — BUIE# B8
HAth
1,324,488,951. 987,835,633.7
&1t 80.12 72.93
42 5

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

N

BT AR U g TR ST L BEEHERAE3)
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K IR AE LA HAR T 37248 SRR A AR
X = A e H 2R 4 08 P v EL 1Y)
e E (Al NRMEI6
AWK FAEER
201946 A 30 H 2018 412 A 31 H

W% 9,515 AN 6,417
/%) 9,515 b7 6,417

HISE PR 25 B 10725 3)
ST

Mg b vE - 5%
g b B v T % 5%

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

T
7 BERAGHRE

7.1 MIREEFETAEER

SRRAL: NIRRT

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

1 ETE e 1,324,488,951.42 78.14
Hrp RS 1,324,488,951.42 78.14
2 BeH% - .
3 [i] 5 Wi 2l 4 % 17,313,689.62 1.02
Hpe figz 17,313,689.62 1.02
B SCRAIESR - -
4 R T - -
5 SERIATAE ST - -
6 SN IR G il 5 - -
Forre SEEW =m0 D 1 SN IR 5 4 ] )

A
7 WATHHGE T &M &6 351,843,850.40 20.76
8 Hofth % 15055 7 1,398,008.40 0.08
9 At 1,695,044,499.84 100.00
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7.2 WEFREBTL S ROBERRAS
7.2.1 AR RER AR ERRAE

WED | Ak A (G 5%@%;?}%@%%
A VS N O N4 - .
B KA 43,825,044.25 2.65
C izl 1,080,107,991.71 65.34
D L0 7. R BOKAE = R R 19,629,203.00 1.19
E jesiin4 - )
F MR - -
G ASIEIBH . A REAIREDL - -
H A5 Aol - -
| F R RS B R RS 68,451,891.63 4.14
J Sl 61,678,903.81 3.73
K [ L2 29,649,252.68 1.79
L FH G 55 i 55l 36,707.74 0.00
M FHERF SR A RS - )
N IKF FRBEAN N FL it i E - -
0 JER RS AEEAIEAR R 25l - -
P HE - -
Q PR S TAE 21,086,850.00 1.28
R AL AR E AR R 23,106.60 0.00
S e - -

At 1,324,488,951.42 80.12

7.3 IR A FMME b E B FHE LUK/ B BT B R R A 4

SRR NRTT

o T
Fag | B Ji% S A4 PR HE(K) AN E
H L1 (%)

1 002475 DAY 2,223,260 55,114,615.40 3.33
2 000977 TR S 2,267,802 54,109,755.72 3.27
3 000661 KI5 = 150,273 50,792,274.00 3.07
4 603799 R 2,297,796 48,966,032.76 2.96
5 000063 G TH 1,503,245 48,900,559.85 2.96
6 601138 Tolk & Bk 3,919,100 47,225,155.00 2.86
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7 300613 & 501,623 44,804,966.36 2.71
8 600489 HE e 4,231,900 43,461,613.00 2.63
9 002202 G N BHE 3,422,396 42,540,382.28 2.57
10 002236 KA 2,909,349 42,243,747.48 2.56
11 002138 B &% Ha F- 2,318,644 40,761,761.52 2.47
12 603660 RS 2,374,728 37,022,009.52 2.24
13 600801 HHT KV 1,775,340 35,950,635.00 2.17
14 603501 FIR Ay 632,297 34,719,428.27 2.10
15 603068 138 A 558,700 32,393,426.00 1.96
16 600104 RAEH] 1,224,500 31,224,750.00 1.89
17 600486 BT 542,800 29,691,160.00 1.80
18 600340 5 AR 910,324 29,649,252.68 1.79
19 600276 fE 5 PR 24 428,100 28,254,600.00 1.71
20 300054 e o 3,448,500 27,415,575.00 1.66
21 002179 G 817,920 27,367,603.20 1.66
22 000902 e 2,440,500 26,186,565.00 1.58
23 300681 B IR 919,800 24,990,966.00 1.51
24 300322 fijt D14 1,595,200 24,725,600.00 1.50
25 600967 ME—HL 2,190,400 24,532,480.00 1.48
26 300347 IR 273,500 21,086,850.00 1.28
27 300232 PRI 2,109,542 20,420,366.56 1.24
28 600030 H S UES: 825,027 19,643,892.87 1.19
29 600025 1EREKH 4,822,900 19,629,203.00 1.19
30 000895 RO J&e 777,100 19,342,019.00 1.17
31 300450 TR e 538,300 18,086,880.00 1.09
32 002415 T e AR, 618,653 17,062,449.74 1.03
33 601336 BRI 293,000 16,123,790.00 0.98
34 601688 HEFRIIESF 719,300 16,054,776.00 0.97
35 600760 HRLTL K 543,800 15,786,514.00 0.95
36 300567 A I FEL 295,100 15,498,652.00 0.94
37 603369 At 25 530,776 14,803,342.64 0.90
38 600585 HFIEIK Y 356,111 14,778,606.50 0.89
39 600308 Rt 3,295,200 14,696,592.00 0.89
40 600570 fH AE oL T 208,202 14,188,966.30 0.86
41 603496 (EVSYSE53 489,373 13,692,656.54 0.83
42 600426 e ETt 910,200 13,525,572.00 0.82
43 300628 T N 2% 126,300 13,522,941.00 0.82
44 600507 PN 1,226,900 11,999,082.00 0.73
45 600741 IR R 509,000 10,994,400.00 0.67
46 002157 IEFRHE 622,061 10,363,536.26 0.63
47 000066 Hh I, 961,900 9,888,332.00 0.60
48 601555 REIES 958,300 9,822,575.00 0.59
49 002410 i Sv 283,600 9,327,604.00 0.56
50 002938 S 50 48 i 243,191 7,140,087.76 0.43
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51 002152 I HLZ 718,766 4,923,547.10 0.30
52 000529 IR s 815,146 4,833,815.78 0.29
53 000951 Hh ] R 258,769 4,153,242.45 0.25
54 002851 F Ky 194,626 3,847,756.02 0.23
55 601231 7D 238,200 2,870,310.00 0.17
56 300357 TR AEY) 28,030 950,777.60 0.06
57 300207 JRHE I 70,093 807,471.36 0.05
58 600968 E 102,375 363,431.25 0.02
59 600989 FEFAEHE 24,356 287,644.36 0.02
60 603267 8378 1 1,651 81,130.14 0.00
61 300782 G 743 80,927.56 0.00
62 002955 W5 R 1,108 65,194.72 0.00
63 603697 HHRE 3,383 64,006.36 0.00
64 300771 [EEZEE5 1,126 62,887.10 0.00
65 603915 ] 5 I A7 2,523 58,710.21 0.00
66 603317 RIRE 1,156 48,494.20 0.00
67 300766 HHZ) 1,193 48,304.57 0.00
68 300768 TH R 1,128 42,446.64 0.00
69 603982 R L 1,845 42,121.35 0.00
70 601698 v [ i 10,103 39,603.76 0.00
71 603217 JTeHIRHE 584 39,268.16 0.00
72 603863 YN Rriel 1,612 37,204.96 0.00
73 300772 Bk A 2,336 37,095.68 0.00
74 601236 ARzl 9,789 33,869.94 0.00
75 300781 P53 E| 727 33,165.74 0.00
76 300594 B RN 721 31,803.31 0.00
77 603867 HAL 1,045 26,971.45 0.00
78 002953 H =ty 1,072 26,499.84 0.00
79 300788 WS i 1,556 23,106.60 0.00
80 300662 A [E PR 100 3,542.00 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 S A PR N ) SN T P A EL A
(%)
1 000063 PLIE TR 111,544,030.88 8.23
2 002236 KA 81,733,043.55 6.03
3 603799 R A 79,118,372.57 5.84
4 603501 FR B 77,336,900.70 5.71
5 300613 & 75,696,646.96 5.59
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6 000977 IREE S 65,668,748.05 4.85
7 002475 AZIY 58,309,955.19 4.30
8 600426 e ET 55,436,569.05 4.09
9 600486 BT 55,417,753.69 4.09
10 002415 ¥ R AR 52,667,173.11 3.89
11 002410 ] ERIA 46,685,059.12 3.45
12 601138 Tk B 46,277,090.39 3.42
13 002138 JIi 445 BT 45,059,618.90 3.33
14 002456 RKIES 43,500,934.95 3.21
15 300454 RS Mk 43,329,973.66 3.20
16 300760 L EG T 42,441,648.18 3.13
17 603369 At 2% 41,159,980.80 3.04
18 002202 G N FHE 40,203,640.79 2.97
19 002594 EL P e 39,925,987.78 2.95
20 300322 fisi U1 38,498,231.63 2.84
21 600104 REEH] 36,608,866.83 2.70
22 600741 TR S 36,605,272.34 2.70
23 002180 g Bk 35,936,854.25 2.65
24 600352 WL e % 35,813,258.00 2.64
25 300497 B R 35,723,843.46 2.64
26 002439 A ER 35,464,549.23 2.62
27 000917 CEVA i 35,060,384.00 2.59
28 600088 HARAL 1 34,982,116.33 2.58
29 300014 ¢4 e 34,832,870.92 2.57
30 601888 Hh [ [ iR 32,891,754.79 2.43
31 603068 SGEE S Y 32,665,770.84 2.41
32 600308 HFR 31,278,043.80 2.31
33 002179 LG 31,266,714.53 2.31
34 002189 HoL s 30,941,461.00 2.28
35 300136 fEYEE 30,522,589.00 2.25
36 300681 B R 30,474,815.65 2.25
37 601231 7NN e 29,290,647.82 2.16
38 300223 JEstEIE 28,280,792.42 2.09
39 600690 W IR K 28,099,852.64 2.07
40 300054 e oy 27,713,437.94 2.05
41 300316 mm AL 27,544,850.29 2.03
42 603019 HRHE G 27,283,458.00 2.01

T AT SRNG5S A e (RS AN IR LSS B 3181, AN EAORAS 5 9 M -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4

SR ARFIT
| s | omEams | mEsk | AmEdSmes | LEmEen |
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P A LA
(%)
1 000063 PIEH 92,505,741.98 6.83
2 300760 LR 70,324,142.67 5.19
3 603501 FIR B 64,596,115.28 4.77
4 300203 BHRHL 58,006,248.04 4.28
5 600088 HHARAL 56,531,842.19 417
6 600900 KATHL 56,186,960.24 4.15
7 002415 T R AR 56,181,052.57 4.15
8 002236 KA 55,309,684.55 4.08
9 002456 RKIE 54,967,502.36 4.06
10 600352 WL e 2% 50,855,657.43 3.75
11 300136 (GE:SGERE 48,648,200.19 3.59
12 300014 {e. 48R 46,057,145.10 3.40
13 603369 At 2% 42,788,397.00 3.16
14 300454 RAE MR 42,028,422.48 3.10
15 002371 Jb77 %4 41,984,242.27 3.10
16 603019 HHRHIE 40,663,865.00 3.00
17 002410 JTERIA 39,910,406.25 2.95
18 300223 st EIE 38,549,772.20 2.85
19 002202 G EHS 38,149,046.54 2.82
20 002938 S 50 48 i 38,040,728.90 2.81
21 300232 PRI 37,082,649.70 2.74
22 002594 EL P e 36,643,362.97 2.71
23 601952 HERK 36,132,970.06 2.67
24 601231 NIRRT 36,055,311.23 2.66
25 600426 e ET 34,131,723.33 2.52
26 601888 Hh [ [ iR 33,676,639.77 2.49
27 300497 B 33,393,471.43 2.47
28 300059 KT E 32,996,519.80 2.44
29 600563 R T 32,119,600.95 2.37
30 000917 AR IR 31,136,820.00 2.30
31 600536 Hh [ A 30,594,470.57 2.26
32 002439 Ja R R 29,654,256.62 2.19
33 002189 HoL s 29,477,657.00 2.18
34 300316 B AL 29,386,546.52 2.17
35 002180 g iEIk 29,346,049.53 2.17
36 002402 HIIES 28,446,722.04 2.10
37 000977 IREE S 28,162,899.66 2.08
38 600690 HIRBR 27,840,851.00 2.06
39 000997 G N i 27,584,619.92 2.04

TE e AT S e A S H S RS e R BN AR LRSS ) 3181, AN A ORAE 5 9 A
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7.4.3 TNBERH A B8 R S B R N B AT

SRERA: NIRRT

SENBEEERIRA (RAS) S 2,711,784,592.30
SEHRERRN (3E) B 2,725,817,119.55

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B 3 4% S T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FASFREAS

SRR NRTT

i B B A L
Jr 5 15355 i ol VAV iNIEl
(%)

1 X i - -
2 | RATEE - -
3 SR 10,003,000.00 0.61

Forpr: BURVE SRR 10,003,000.00 0.61
4 S Alies - -
5 AP AT S Rkt - -
6 SRR b - -
7 AT (AT A2 #f50) 7,310,689.62 0.44
8 ENZe - -
9 oAt - -
10 | &it 17,313,689.62 1.05

7.6 SPARAZ A SEMME oy B S 3715 E BB R/NER R B AT 148 25 3 R 4

SRR NRTT

N N 3 & A
75 iAW) T 44 R HE (k) Ny IR AXIED
B LLH (%)

1 180209 18 [EFF 09 100,000 10,003,000.00 0.61
2 123016 PN BF 5 A5 33,795 4,158,812.70 0.25
3 128061 Je B A5 13,794 1,531,685.76 0.09
4 127005 KAEFE £ 9,042 1,048,691.16 0.06
5 128068 T fit 5,715 571,500.00 0.03
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7.7 BREA A E B ST E RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFTFE AR DRI LA R SRR A
AIEEAREARR A TR

7.9 BIREA FatHE b e B FHE R RN B BT A2 BGE SR 4
ARG AIR G AR AR FFAPOERH -

7.10 WREFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST BRI CABR R A

ARH AR AT BB B O
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