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0% Fof PSS 7= A Y R RE AT S o WA T 20 AT 0D A FE R R, AT XU 457 2k 7 e R 30 I 248 XU 45
RIIE . BRI, AL WRT Hir, SEEEHRmiaiEm TR, @i
REE I AR AR AR . B, TR R A RS, e AR5 2 1 B B RAH L B S R R, S T
FEHOO S AP A AT W RS BRIV, I A RLSR, R R i 7E T RS2 Y B A

6.4.13.2 1= XU
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B X2 T3 AR AR P AL G0 PRIBAT G A5, BE SRS 2 AT A

B2 RS RIA SO, SRR R AN R A R o

AR e ) B BENAE ST S WA 228 50 0 T I RAR IR DLREAT T T80 VPO o AN I e B ARAT A7 A7
JBAE 22 r RN RARAT AT FEIE S B A B 2% 03 2 P L A LA ik B A DR A AU AR IO ARAT
TR AT G 2 B BN AL 5y T A I AT I %8, IR T 5 3K SR RAT A7 M SR A5 XUz AN
HR o AT G AEARAT 18] [F) b 7 375347 58 5 Wi B0 58 5 % 2 BEAT A5 P PP A RIS A2 172Uk AT PR 1
DA AR S 45 P XSz s #2525 FITREAT R A2 5 25 AR [BRIIE 23 A 45 55 A PR BT 24 W 938 23 X T 58 B
UESRAZOR T 5, 20 XS AT RETEAR /N o

AR e BN ST 75 RS RS, B I X 0B A AE A5 PP A R A= IE SR R AT
NS AR, Hoas i 0 B B 58 RAr B30 P XU

6.4.13.3 JBHHE XU

TAN P UG A F5 Sk < AR JEAT 5 Bl BT SRS S5 IR B B B8 A R i XU . A HE B AT sh 1 X
B — 5 THISK B T 5 4 00 NPT BB B2 SR (e R I B 80, 50— 7 THI K TR R BTk
K12 2 T 3 AN R T 17 A P 2 E0 PR ¥ 5 R 43¢ 9% 4 Hh i DTG VR AE 11 47 L2 LR e sh A5 00 DL & PR A
AR

BT St A 0] 55 < IR A XRG4S ke < ) i < TN T A e < ) R I RS [ 155 V30 AT 7
WAz I TR S ME T R, (R S I A A P T ISk~ 5 ZAVCHC o AR JE 4 1 4 1A
Hga vt 7 ERUSE R N, A EARE IGO0 T I a] H i AR EE T S, AR B e [ A
AR TBN R, R B 4 R AR R 2

6.4.13.3.1 WG A AT SH ST HIMsH R K

AT ) B PR IS VR R P AL IR (AT SRR R B ISR BIMNED) K (A
TFEF IR SR $5 58 H sh 1 UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 A0 B R A5k
SR T PE XS AT E, G ST PR ARG RS T I A B AL A R B P AR BRI
I 52 PR A BT ot R B A5 LR 2H 5 A LIS T N AR BILRE 0 I 45 A 4R bn S T sl 1k F b BE 4T 455 S ) M U AT
gt

ARG BT —F AT RAT RS T A S G R E R 10%, HASR G 5 AR K
B HENEH AR I F R — R A7 AT IR A IZIE SR 1 10%. A5 hiAk e
3 8 BN AE B R AR T IGREE R F R — S B A R R AT T B R AR 1% BT A R
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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

AR ARG FEONRIT AR SR E . AR IRIES R E.

6.4.13.4.1.1 Fi|Z R Kk D
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Bpr: NRM
AR
2019 4FE 6 H 30 H
7

BT 57,901,656.81] - - 4 57,901,656.81
i R S 203,550.62 - - 4 203,550.62
AR S 84,061.41] - - - 84,061.41]

b A 1,170,334,515.
T oy e 908,636,000.00  180,532,073.60 1,335,830.10  79,830,611.39 0
MISIE 778 K - - - - -

MR R, - - 4 18,642,681.32 18,642,681.32
A ER DA R - - - 6,046.93 6,046.93

1,247,172,512.

Ao =San 966,825,268.84  180,532,073.60 1,335,830.10  98,479,339.64

18
B £5t
AT T[] 3K - - - 265,713.03|  265,713.03
NN YNG4 - - - 714,594.28  714,594.28
MNATHEE 2 . - - 255,212.25  255,212.25
NiAtAZ 5 % H - - - 509,645.29]  509,645.29
RS F T - - - 47,965.83 47,965.83
HoAth A7 £5 - - - 114,374.45  114,374.45
1,907,505.1
ffit Tt - - - 1,907,505.13
3
GBS YRR N 966,825,268.84  180,532,073.60 1,335,830.10  96,571,834.51/1,245,265,007.
05
EER
2018 & 12 A 31 1N 1-5 4 58Pk AR &1t
H
%"

BRATAE K 25,348,726.25 - - - 25,348,726.25
s R D 279,059.90, - - 4 279,059.90
AR S 45,368.98 - - - 45,368.98

N e 1,137,917,228.
T oM g e 921,736,046.91] 69,765,638.50 4 146,415,543.08 10
SN IR AE 4 i %%

LF i 30,000,365.00 - - - 30,000,365.00
M IBIE 778 5K - - - - -




el 1) RGO E IR & RIE A5 4 2019 S R

SRR - - 4  23,611,895.58 23,611,895.58
A FR D R - - - 13,711.12 13,711.12
1,217,216,355

Ao =San 977,409,567.04 69,765,638.50 4 170,041,149.78
32

B f5t

AT 2 [A] 3R - - - 6,211.35 6,211.35
AT NS - - 4| 723,735.25 723,735.25
NATFEE 7 - - 4| 258,476.90 258,476.90,
NATAE 5 % - - 4 120,567.90 120,567.90
N AE F - - 4 49,178.93 49,178.93
HoAth A7 £5 - - 4 400,007.10 400,007.10,
ffit Tt - - - 1,558,177.43 1,558,177.43
1,215,658,177

) 2R AU B B 977,409,567.04 69,765,638.50 1 168,482,972.35
89

T RAFRAARIE GG KA GGG SO e, T2 IS Z900E BRI 2 507 5E fir H Bl
B H AR E AT T 03K

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT
B | BRI R LA A T 3728 AR A2

Kot B = Ao 3 H 3 4% 7 1 11

oM & (B S8

B A B A 2 e A ANRMGIT)

AT AIAR AR

2019 £ 6 H 30 H 2018 4F 12 A 31 H
TIAHFR % 25 NS Whn#) 143 BN 110
MR L 25 M35 N2 142 /%) 109
6.4.13.4.2 SN

AN IR i <k TR 2 SR BOR SR B I 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 HAtH#E XU

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 b R 3R AR B T A sl O R o AR 4 SR BB TR S22 5 b i s 4RAT 18] R 3% 28 5
(BEEEAN T S5, T I 1 AR A ks IR AR T BAMIE S R AT A B B 45 5 B SRR Bk S IO B o
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AT REARYR T UESF T I BEAR B BN R

NI (B S BN SE NG & RS OB AR AL, B SR . R ECE . R G EEAT
B, SRIEF R AT RE A T 7R XU

AT et BB A A ) B PR AR LA AN AR XS . e Ah, AR G 48 BN B H W AT i
FAA BIEZRO RS SEt 2, € is Fl 2 Mg BUNEN S et AT G B &, 4 VaR(Value at Risk)fi
AR AR X AR T < T G PRIV PR AN M XS, B IS RS T XU, HEAT BRER A2

6.4.13.4.3.1 HAbArHg KR D
SHRAL: NRMJT

AR FAEFEREER
20194 6 A 30 H 2018 4 12 f 31 H
T H B i i 4 B
AFME FEE b AR E i Ll
% (%) (%)
146,415,543.0
A G M R e — IR AR R 79,830,611.39 6.41 . 12.04
A8 Gy M4 BT P — B A 1R
A G R4 AT — 5 4 IR A vt
TR SR B — BUIEHL B
HoAh
146,415,543.0
At 79,830,611.39 6.41 . 12.04

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i BT AR U kg Tk ST BEEHE R AR 3)
B _EaR I HE CLAM A HAt T 37 2 B R AR
X B A R H AR e B E
A (. N0
FH I KU AL £ F1) 28 ) A M AEREE
o
201946 H 30 H 2018 12 H 31 H

WS HERE N 5% 1) 867 ) 920
WG ALEEHE YD 5% k%) 867 /b2 920

7 BERAGHRE
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7.1 HEREEEFHEBN

SRR NRTT

34 SR PR L
5 iH SR B
= Bl (%)
1 R e 79,830,611.39 6.40
Hrp, 2 79,830,611.39 6.40
2 FHe G . B
3 [ 5 WA 7 5 % 1,090,503,903.70 87.44
Hr, i 1,090,503,903.70 87.44
R & nall - -
4 DIkl L e - -
5 ST T - -
6 SN R e - -
o S [0 ) 1 S N R B 4 ik
% ) ’
7 AT HFA G H &M & 61 58,105,207.43 4.66
8 HoAth & 3515 7= 18,732,789.66 1.50
9 &t 1,247,172,512.18 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
. I _ HeE e E
oD | Al Ao Goy | TEERHAS
(%)
A ey BRL . vl - -
B S IRNA 2,731,941.25 0.22
C il i Ml 13,030,635.20 1.05
D . B IR RO A = R R 9,501,992.00 0.76
0 2,515,625.00 0.20
HeR FIE A, 538,378.00 0.04
G TiBIEH . OB ATIEENY 14,266,431.00 115
{15 MOl - -
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[ 5 RAER . RS BRI AR RS 433,345.26 0.03
J Sl 31,837,544.08 2.56
K B H 719,626.00 0.06
L FHL BT AR 25 ik 55k 2,455,605.00 0.20
M FHFARE A AR S5 - )
N I IR 8 L 850,782.00 0.07
o) SRS B HA AR 45 - )
P HE - -
Q PARIRE S TAE - -
R Ak AR E AR R 948,706.60 0.08
S oA - .

it 79,830,611.39 6.41

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

i B4 P 1
e | REAE JIE B A4 R (k) A pE
H 451 (%)
1 601398 TR RAT 801,900 4,723,191.00 0.38
2 601288 FMVARAT 1,285,600 4,628,160.00 0.37
3 600009 gL 29,700 2,488,266.00 0.20
4 601888 Hh ] [ i 27,700 2,455,605.00 0.20
5 601336 BRI 43,400 2,388,302.00 0.19
6 601128 i AT 308,700 2,383,164.00 0.19
7 600900 KITH 132,500 2,371,750.00 0.19
8 600028 W E A1 433,000 2,368,510.00 0.19
9 600519 HINFEE 2,400 2,361,600.00 0.19
10 600104 VR 92,500 2,358,750.00 0.19
11 601166 Ml HRAT 128,700 2,353,923.00 0.19
12 601985 % 422,800 2,350,768.00 0.19
13 601229 ERAT 197,600 2,341,560.00 0.19
14 600036 AT ARAT 65,000 2,338,700.00 0.19
15 601998 HSERAT 391,562 2,337,625.14 0.19
16 601328 S IERAT 381,900 2,337,228.00 0.19
17 601988 o ERAT 623,900 2,333,386.00 0.19
18 600377 TR 217,100 2,331,654.00 0.19
19 600987 it R 352,505 2,330,058.05 0.19
20 601333 IR 715,800 2,312,034.00 0.19
21 600674 JI 2 REYE 259,000 2,305,100.00 0.19
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22 601668 Hh ] 5 400,300 2,301,725.00 0.18
23 600886 S5k 4] 296,200 2,301,474.00 0.18
24 600033 A v Il 684,300 2,237,661.00 0.18
25 600548 RE# 237,900 2,233,881.00 0.18
26 601818 e RARST 580,500 2,211,705.00 0.18
27 601006 KEEL 267,000 2,160,030.00 0.17
28 300144 RIRHE 40,000 925,600.00 0.07
29 600015 HEE AT 86,400 665,280.00 0.05
30 000888 A L A 96,600 581,532.00 0.05
31 002311 KM 15,843 489,548.70 0.04
32 300207 JRHE 3% 40,000 460,800.00 0.04
33 002142 TUERAT 17,500 424,200.00 0.03
34 000069 BRI A 54,000 375,300.00 0.03
35 000333 EOEE]| 7,200 373,392.00 0.03
36 600968 E 102,375 363,431.25 0.03
37 000729 FHE T B 52,000 345,280.00 0.03
38 002250 PR RH 30,700 340,463.00 0.03
39 002024 73T Gy ) 29,150 334,642.00 0.03
40 300134 =R 20,000 310,600.00 0.02
41 300053 K Eb AR 30,000 299,400.00 0.02
42 600989 FEFREH 24,356 287,644.36 0.02
43 300085 WA 20,000 283,800.00 0.02
44 300197 BRAS 75,000 269,250.00 0.02
45 002191 3 ey 21,600 268,056.00 0.02
46 300222 YN 20,000 260,400.00 0.02
47 000999 HBE =L 8,000 234,720.00 0.02
48 300077 EES N 30,000 228,600.00 0.02
49 000739 R 2l 22,400 220,192.00 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 TR A7 15,600 203,736.00 0.02
53 002661 S B T 14,400 200,880.00 0.02
54 000726 B ORA 18,800 179,728.00 0.01
55 000402 & b 22,600 177,184.00 0.01
56 000598 WA 38,000 172,900.00 0.01
57 000089 EYINLS 19,400 172,466.00 0.01
58 000848 TR R 20,600 171,598.00 0.01
59 001872 AR 10,400 169,624.00 0.01
60 002146 R KRR 17,800 167,142.00 0.01
61 000429 EEEA 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 =R 19,800 147,906.00 0.01
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66 002394 IR Sy 15,080 146,728.40 0.01
67 601615 A B g 13,431 145,592.04 0.01
68 000400 V4R LS, 14,600 132,276.00 0.01
69 000776 I KAES 9,000 123,660.00 0.01
70 300770 BB A 1,271 109,941.50 0.01
71 300782 Ak 743 80,927.56 0.01
72 603915 Il 5 3 2,523 58,710.21 0.00
73 601698 o [E T3 10,103 39,603.76 0.00
74 603217 JTeHIRHE 584 39,268.16 0.00
75 603863 YN Rriel 1,612 37,204.96 0.00
76 601236 ARzl 9,789 33,869.94 0.00
77 300594 BB 721 31,803.31 0.00
78 603867 HAL Ay 1,045 26,971.45 0.00
79 300788 HAE H i 1,556 23,106.60 0.00
80 002385 KAk 100 529.00 0.00

74 WMEFARERTHASHERZES)
7.4.1 RN SHE RIS T FE 2980T 20 44 KR A4
SRR AR

AR AL 4
5 i ZEARHS, Ji% S 24 PR N SN T P A EL A
(%)
1 601398 TRiERAT 13,314,014.00 1.10
2 601288 FMVARST 12,256,384.00 1.01
3 601336 HAELRES 9,554,763.64 0.79
4 601128 i AT 8,868,684.36 0.73
5 601668 Hh [ 2 4R 8,691,277.00 0.71
6 601888 Hh [ [ iR 8,357,601.44 0.69
7 600028 HEAEL 7,566,986.00 0.62
8 600104 RAEH 7,383,704.00 0.61
9 601229 ARAT 6,851,389.79 0.56
10 601166 Ml ERAT 6,630,849.00 0.55
11 601328 LIBRAT 6,537,468.00 0.54
12 601818 FeRERAT 6,519,058.00 0.54
13 601998 W5 ERAT 6,246,947.70 0.51
14 601006 REE % 5,945,831.00 0.49
15 601985 W E A% 5,900,978.00 0.49
16 600900 KATHL 5,835,005.63 0.48
17 601333 IR S 5,827,646.00 0.48
18 600987 firt R A 5,635,515.41 0.46
19 600377 T R 5,422,249.00 0.45
20 600009 isti=2ilR7] 5,115,165.81 0.42
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TE: TSR G 4% 5k

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR B4

SRS A CBRAZ BN T AR A HR ) 3381, A REARAZ 5 3

EHRL: NRMo
o AR L 4
5 Ji ZEARAD JKE S AR A HA BT S A 7= HHE A5
(%)

1 601398 TRERAT 14,572,557.00 1.20
2 601288 FMVARAT 12,761,523.00 1.05
3 601336 HAELRES 8,215,758.00 0.68
4 601888 Hh [ [ iR 8,006,976.95 0.66
5 601166 POlVARAT 7,497,891.00 0.62
6 601229 ERAT 7,443,259.48 0.61
7 600104 VR 7,419,301.00 0.61
8 600028 W E A1k 7,410,673.00 0.61
9 601818 FeRKERAT 7,334,605.00 0.60
10 601328 AT 7,275,183.00 0.60
11 601128 S RERAT 7,224,962.91 0.59
12 601998 HSERAT 6,899,426.15 0.57
13 601006 RZ8k 6,701,858.00 0.55
14 601985 % 6,423,021.38 0.53
15 601668 Hh [ 6,358,256.00 0.52
16 600900 KT ) 6,318,613.83 0.52
17 002024 I 5 6,238,756.17 0.51
18 000069 BRI A 6,235,757.01 0.51
19 002311 KM 6,182,368.22 0.51
20 600377 TR 6,118,884.40 0.50
T ARTSE A 4% S SE AT e A S e LS ) 1HA1, AFJEARA 5

7.4.3 TNBER)RA SR B BRER RN S

SGRirahr. NRMT
SEANBEEERI A (RAS) A 224,457,355.13
SEHBEERIURN (3D BT 321,332,524.82

VE: VE: RIEA BRI (RS SR Fsz
G RSB T LIRSS EE) A, RNEEMFEZ S .

75 MREFRER RO ROMEFREAS

HREE RN (RAE) RV 38142 S AT

$§)\$1j:

VNI

g

75 Al

/A\

ferE SR

ST rE
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Bil(%)

1 [ K i 55 - .
2 JAT A - -
3 b i 77 119,717,000.00 9.61

Horpe BURME SR T 119,717,000.00 9.61
4 R4 110,703,000.00 8.89
5 Al i R 75 390,968,000.00 31.40
6 HHOH SR 41,051,000.00 3.30
7 Al (T AS# D) 30,595,903.70 2.46
8 [F VA 397,469,000.00 31.92
9 oAt - -
10 | &if 1,090,503,903.70 87.57

7.6 SPARAZ A SOMME oy B S 3715 B BB R /NER R B AT 48 25 3 R 4

SRR NRTT

R IREd
F RS 1555 44 % HE(K) N R E
fE EEH1(95)
19 VL H4R
1 111914035 | 800,000 78,328,000.00 6.29
1T CD035
18 £3ER
2 011802309 RER 600,000 60,318,000.00 4.84
J& SCP001
19 #% X
3 011901141 P 500,000 50,095,000.00 4.02
SCP001
19 B [H
4 011900852 . R 500,000 50,075,000.00 4.02
¥ SCP002
19 Jai7
5 011901165 ik 500,000 50,065,000.00 4.02
SCP001

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

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
AEERRERRFFA T RIE.
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7.9 BIREA FalHE G B FHE R /NP BV BT LA BGES R A
ARG AIRE AR AR APOERH -

7.10 REFRAESBE MBI 5 H LU
7.10.1 #HREPRAE ST BRI CAHR R A

ARHe AR WA BB B R 0T

7.10.2 AEESER BRI FBR

AR R AR RS B IR U, AR IIORAEDY H B, A P st sty . A2 5 iR i
RHITLE4.

ARILGAEBAT AR I TR AR BEIS 1 Sl T X 27 117 3 S AT 155 (1 40 W 28 45 IR WA 2 F 40 A
B E BRI HL L R E IR AR (2 Sk E IR E B SRR, R ARAE WU B S5 (Bl
PO LA USRI XU, R B E R A B (B el s ok, ARG TELR & 78 IBIE SR T i R B
W7EAT % UL KA a B mah e . e e . XUBSHRAAE A (R KT (0 Al EEAT 35058 e £8, BL
SXof e RS B 777 2 PR B G XSG AT B IR o

711 A HIARAE ST B E AR5 52 E 5L Y
7.11.1 A E A S BRBOR

T
7.11.2 REPARAE ST B E GO R SR 25 B 48

A HE G AR A AT 5 A 0 %
7.11.3 A HAE A SR B BT

Teo

7.12 BEAGWEIHE
7.12.1 ARIEWIA, ARBESB TR HRAT EARBCE W R SR A, A R
g H BT —ENZ B A TIPS, AT RIS .
7.12.2 AREESI G MHT T4, AR TR B A R I IR E A R 55
7.12.3 AR HA S IR P

Bfr. NRMIS

F5 B A
1 B ARIES 84,061.41
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2 RECUE 718 Bk -
3 Nl .
4 LR 18,642,681.32
5 AT R R 6,046.93
6 HoAth FIYSCR .
7 9 ot -
8 HAth -
9 it 18,732,789.66

7.12.4 BIRFER HAE TR BN R R A5 27 B 40
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