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MATFEE 7 - - 4 30,425.58 30,425.58
NATAE 5 % - - 4 1,788,632.02 1,788,632.02
A B - - - 1.04 1.04
HoAth 471 45 - - 4| 338,141.61 338,141.61]
ffit Tt - - - 3,315,141.46  3,315,141.46
GBS R | 21,263,125.31 - 129,209.99| 119,529,278.00 140,921,613.30

T R PR NARIE G T R~ Fe e, IF G 29005E A 3 5087 E 1 H Bl H 31
Ly LK.

6.4.13.4.1.2 FIZ XK B EBURME AT
T 201946 A 30 H, ARERFELHHEMGRFFILT (2018 4 12 A 31 H: [F), FILHzH=xR
AR BT A 4 %= HHE JC E RS2 (2018 4 12 A 31 H: [H).

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

6.4.13.4.3 FHARM AL KUK
A AR b XU 6 35 4 BT R 4 L A S (B B AR R B 497 TR Bk T 3 R 3R RNV 2R LAk
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T S s DR 3R AR Bl i A AR e B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] [ 1T 3758 5
(R ER AN I W ) FEAL A RS SR T BN UIE SR A AT Ao B 5 48 R DL By IR 2 T R 52
AT REARYR T UL T I BEAR BB R

AT B PR MV B SR A A R b, Kt SR B i 5 TR I E
ol AR U RA S S S A R, X R AT DL BRI AT, A SiEsR
Wis AT, B E R H AR UE s B IR BANIESR I E T SOE BT, BT S
e FIZE VL AP B A AT IR0 o ANk G B B SE WIS & 2 R O IA SR AR AL, 3o
B AN, BPICE . RORAEHTIEIE, SRIZIRON AT R A AR IR KU

A Sk <3 T BB AL 1 0 O PR AR L AN S ARG o AR i < JBE S 150 3 B < B8 7 19 L B T Oy
60%-95%, A BB T B VE B AT T ST FAT AR ST A (BRI AR AT ML LA
TR B 80%, fiF%. BUE. Bl FLmmids TRMB™ SCRAIESR 55 & B0 i LLVE Dy
5-40%, HABGIERBE b3 E B 3HE I ELFVEHE DY 0-3%. BtAh, AFE R &8 BN AE H AR
S PTREA RS A% St M %, 2 S IE ] 22 e B VAN B HEAT XU 2 R, (4 VaR(Value at Risk)
R S5 AR A 5 < T W POV FE A A% X, B I T St o DU 2 AT BR B AT 41

)

ot

o

6.4.13.4.3.1 FHAbm#E RO
SHRAL: NRMJT

AR FAEREER
20194 6 H 30 H 2018 4 12 f 31 H
T H B i i R
AFME FEE b A fhE FEIE L
%l (%) (%)

A o Ve R P — R SRR BT 148,595,202.43 86.47 | 122,804,141.69 87.14
A8 Gy M B P — B 1 R
A PEGa RS — S & m At
TR SR 7 — BUIF# Bt
FoAth
it 148,595,202.43 86.47 | 122,804,141.69 87.14

6.4.13.4.3.2 FHABA#E XU FBURSE S B
EC 3N S B T 3 W SRl Tl 5k b B A 3
3 30 nidk 45 1T
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B R DLAN ) HoAb T 348 B R AN AR

ST

X B R H R
Al G NRMGIT)

{ELAY

2R R 22 B ) A2 5y

201946 H 30 H

AR

EEER
2018 412 H 31 H

1. Mgt F T 5%

ANy 961

W% 853

2. M@ bR L UE T 4 5%

T2y 961

/%) 853

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

T

7 BERAGHRE

7.1 MIREEFETAEER

SRRAL: NIRRT

vo | e o ST
1 ETE e 148,595,202.43 85.69
Hope R 148,595,202.43 85.69
2 BeH% - .
3 ] 7 A 7 4% % - -
Hpe figz - .
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 AT MG H & AT AT 23,377,474.87 13.48
8 Hofth % 15055 7 1,430,589.27 0.83
9 At 173,403,266.57 100.00
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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 90,855.15 0.05
C izl 89,353,129.71 51.99
D L0 7. R BOKAE = R R 3,319,085.00 1.93
E jesiin4 - )
F HRFIZ 2,100,197.00 1.22
G SSIEIEH . ARSI 3,040,903.00 1.77
H A5 Aol - -
I 5 EAR . AT ANE REAR RS 3,266,023.54 1.90
J a4 29,684,626.66 17.27
K el 4,705,925.00 2.74
L FH G 55 i 55l 6,495,806.05 3.78
M R s NS4 5,175,142.00 3.01
N IKF FRBEAN N FL it i E - -
o JER RS AEEAIEAR R 25l - )
P HE - -
Q DA T A 1,340,402.72 0.78
R AL AR E AR R 23,106.60 0.01
S e - -

&t 148,595,202.43 86.47

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

SRR NRTT

i B 4 i
Fag | B Ji% S A4 PR HE(K) AN E
H L1 (%)

1 600036 FARRAT 307,200 11,053,056.00 6.43
2 000333 EMEEH 196,283 10,179,236.38 5.92
3 002142 TUARAT 390,803 9,473,064.72 5.51
4 002475 ATV 378,800 9,390,452.00 5.46
5 000661 KB 25,300 8,551,400.00 4.98
6 600585 HFIZIK IR 198,400 8,233,600.00 4.79
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7 300129 ZE MR RE 1,941,821 8,136,229.99 473
8 000858 T R W 67,894 8,008,097.30 4.66
9 603218 H A Bt 371,850 7,213,890.00 4.20
10 601888 H ] [ i 71,277 6,318,706.05 3.68
11 600801 HHT KV 295,540 5,984,685.00 3.48
12 601318 r [ S22 51,400 4,554,554.00 2.65
13 603259 2 B A 46,100 3,995,948.00 2.33
14 002422 Bzl 124,394 3,698,233.62 2.15
15 601398 TRERAT 623,600 3,673,004.00 2.14
16 600519 wMFE 3,574 3,516,816.00 2.05
17 600025 1EREKH 815,500 3,319,085.00 1.93
18 000002 h Fa 110,900 3,084,129.00 1.79
19 601933 TR R T 205,700 2,100,197.00 1.22
20 002120 FIS Ay 63,700 1,963,234.00 1.14
21 002311 HEN YT 60,200 1,860,180.00 1.08
22 300383 IR HT M 110,594 1,854,661.38 1.08
23 600276 fEEREZ 28,000 1,848,000.00 1.08
24 002202 & EHS 137,042 1,703,432.06 0.99
25 002271 R AT 73,800 1,672,308.00 0.97
26 600048 LRF = 127,100 1,621,796.00 0.94
27 000739 W 2l 127,700 1,255,291.00 0.73
28 600438 T8 A 81,300 1,143,078.00 0.67
29 002353 AN A 46,700 1,078,770.00 0.63
30 600009 gL 12,800 1,072,384.00 0.62
31 002832 b 55 20,900 996,303.00 0.58
32 601799 BT 11,600 915,936.00 0.53
33 000001 P ARAT 65,100 897,078.00 0.52
34 600887 BRI A 26,000 868,660.00 0.51
35 002398 T 131,500 844,230.00 0.49
36 603160 TETRHE 5,700 791,160.00 0.46
37 600845 EEEICEs 24,355 693,630.40 0.40
38 300365 THAERHS 40,800 661,368.00 0.38
39 603882 SR 18,000 617,400.00 0.36
40 600763 HRERST 6,444 570,873.96 0.33
41 002698 1S o 52,800 477,312.00 0.28
42 000977 IREE S 20,000 477,200.00 0.28
43 601012 R R A 19,600 452,956.00 0.26
44 002080 AR 39,700 359,682.00 0.21
45 300759 FR A 9,800 334,964.00 0.19
46 300760 L EG T 1,900 310,080.00 0.18
47 300662 Bl E b 5,000 177,100.00 0.10
48 002044 FAFERR 12,229 152,128.76 0.09
49 600968 E 25,593 90,855.15 0.05
50 300782 P4k 743 80,927.56 0.05
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51 603605 HIERE 1,000 66,180.00 0.04
52 601698 i E s 10,103 39,603.76 0.02
53 601236 ARzl 9,789 33,869.94 0.02
54 300594 BB 721 31,803.31 0.02
55 603867 A 1,045 26,971.45 0.02
56 603863 YN Rrie) 1,048 24,187.84 0.01
57 300788 WS i 1,556 23,106.60 0.01
58 603636 B R 1,400 14,070.00 0.01
59 000429 BB A 700 5,285.00 0.00
60 002439 Ja B R 100 2,690.00 0.00
61 300595 R AR 2 71.20 0.00

74 WMEFARERTHASHERZES)
7.4.1 RIENSHE RIS T FH 2980T 20 4 KR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R AR BTN S P A LA
(%)
1 600036 AT ARAT 17,017,075.97 12.08
2 002475 ATIN 14,636,542.90 10.39
3 603218 H H A 12,464,424.22 8.84
4 300129 Ze X RE 11,752,400.90 8.34
5 000333 EMEEH 11,203,964.59 7.95
6 600030 H S UES: 11,043,773.00 7.84
7 002142 TUARAT 10,772,162.28 7.64
8 601888 Hh [ [ iR 10,396,020.00 7.38
9 603636 A B 10,288,867.97 7.30
10 300383 FTEFRHT M 10,116,233.91 7.18
11 601318 Hh [ 22 9,256,059.00 6.57
12 600519 DivMiE e 9,013,805.00 6.40
13 600801 HEHIKIR 8,167,818.76 5.80
14 000661 KB 7,913,122.00 5.62
15 600585 TRIEIK e 7,871,890.01 5.59
16 300014 {048 RE 7,551,720.28 5.36
17 002008 Kok 7,501,467.38 5.32
18 000858 i AR W 7,446,175.00 5.28
19 000001 A RAT 7,009,914.00 4.97
20 000672 gk 6,913,316.00 491
21 600377 T EE 6,342,011.30 4.50
22 603259 2 A 6,163,933.00 4.37
23 002938 TR 4 e 6,004,421.86 4.26
24 603605 IR 6,001,115.90 4.26
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25 000739 % 2l 5,929,825.00 4.21
26 600845 EE ¢S 5,929,641.00 4.21
27 002202 G N FHE 5,894,595.17 4.18
28 601009 AT 5,382,897.00 3.82
29 603666 .57 A0 5,307,112.61 3.77
30 601398 TRARAT 5,284,012.00 3.75
31 002821 T 5,183,359.00 3.68
32 600406 FH, P Hify 5,154,546.00 3.66
33 601688 ST 4,985,294.00 3.54
34 601128 i AT 4,943,254.24 3.51
35 603369 At 2% 4,902,911.00 3.48
36 000963 HBREY 4,766,151.50 3.38
37 002422 BHe 25l 4,491,845.69 3.19
38 600025 HEREKH 4,479,622.89 3.18
39 600438 T8 R Ay 4,369,205.00 3.10
40 600745 Eipr S RS 4,114,665.93 2.92
41 000725 HETA 3,996,124.00 2.84
42 601229 ERAT 3,967,380.00 2.82
43 002709 RIGH L 3,850,665.63 2.73
44 601100 (CRYALYEN 3,810,298.10 2.70
45 300525 T A 3,803,424.63 2.70
46 601231 7NN e 3,794,285.00 2.69
47 600547 IR 4 3,740,141.33 2.65
48 603305 JETF A 3,539,405.00 2.51
49 000796 LR i 3,531,861.00 251
50 000429 EiEEA 3,409,927.36 2.42
51 300433 R 3,387,976.01 2.40
52 601336 RS 3,383,630.00 2.40
53 601012 R S i 1y 3,306,352.00 2.35
54 002080 HA R 3,236,543.92 2.30
55 002557 HIE R 3,207,728.00 2.28
56 002044 FFARR 3,183,507.95 2.26
57 000002 Ji A 3,163,559.00 2.24
58 300365 THAERH 3,047,150.00 2.16
59 600489 R 3,041,898.65 2.16
60 600763 R T 3,002,686.00 2.13
61 000063 G TH 2,857,356.00 2.03

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 300383 FEIRH 15,771,806.40 11.19
2 600030 S IESR 11,377,391.37 8.07
3 000977 IREE S 11,367,264.38 8.07
4 600845 EEE /G 11,333,352.25 8.04
5 603666 .57 A0 10,401,994.12 7.38
6 603636 A R 9,817,641.23 6.97
7 002821 e T 9,355,251.00 6.64
8 600406 FH, P Hify 8,932,195.52 6.34
9 002008 Kok 8,411,002.19 5.97
10 000672 UK 8,268,496.77 5.87
11 000063 O TH 8,195,755.95 5.82
12 300014 {e. 48R 7,877,761.71 5.59
13 603605 IR 7,776,536.69 5.52
14 300365 (EEEZY TS 7,713,858.46 5.47
15 002475 ATIN 7,406,291.06 5.26
16 002376 BrAbvE 7,233,462.94 5.13
17 300481 TBERH B R 7,217,965.37 5.12
18 600025 HBREKH 6,880,617.00 4.88
19 601888 Hh [ [ iR 6,811,948.86 4.83
20 603259 2 B A 6,800,121.20 4.83
21 603369 A 2% 6,781,142.34 4.81
22 600036 AT ARAT 6,754,753.87 4.79
23 600312 PSR 6,713,472.76 4.76
24 600519 DivME e 6,478,843.00 4.60
25 603218 H A Bty 6,387,536.82 453
26 300760 B EG T 6,257,655.23 4.44
27 300036 i B A A 6,225,847.76 4.42
28 600377 TR 6,215,968.17 441
29 300525 T A 5,955,123.17 4.23
30 000001 P22 ARAT 5,934,889.92 421
31 002938 S 50 48 i 5,754,883.80 4.08
32 002202 SR 5,684,824.83 4.03
33 000963 BIREY 5,558,913.26 3.94
34 601019 Ll 4R Rl 5,418,015.64 3.84
35 000739 % 2l 5,156,564.00 3.66
36 600745 H =R 5,099,177.64 3.62
37 601009 AT 5,096,109.02 3.62
38 601688 HBIRIES 5,087,587.53 3.61
39 601318 Hh [ 22 4,969,447.00 3.53
40 300630 L 1) 24 4,890,017.30 3.47
41 002557 HIE R 4,492,096.34 3.19
42 601949 o [ H AR 4,449,869.00 3.16
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43 601128 S ERAT 4,352,922.60 3.09
44 601231 ZNjUNEEA 4,293,077.00 3.05
45 300129 ZE MR R 4,193,367.79 2.98
46 300232 PRI 4,145,880.59 2.94
47 300618 FEBIE 4,122,215.35 2.93
48 000725 WETA 4,106,386.00 291
49 000796 LRI IE 4,074,487.82 2.89
50 601229 ERAT 4,016,241.42 2.85
51 002709 RIGH KL 3,937,876.40 2.79
52 000858 i AR W 3,872,136.00 2.75
53 601100 (ERAL YN 3,767,544.00 2.67
54 600547 IR 4 3,722,155.75 2.64
55 000429 EiEEA 3,667,955.70 2.60
56 603305 JETF A 3,435,793.00 2.44
57 600820 B T8 A 3,417,206.52 2.42
58 600339 Hh TR 3,354,726.75 2.38
59 600438 T8 A 3,251,348.00 2.31
60 601012 R L AR 3,249,615.00 2.31
61 600801 HHTKYE 3,163,006.84 2.24
62 002044 FAR 3,096,617.80 2.20
63 300003 IRERTT 3,075,962.08 2.18
64 603018 WA 3,055,642.96 2.17
65 600489 R 3,039,390.97 2.16
66 300168 TG R 2,962,582.80 2.10
67 300433 AR 2,899,340.00 2.06
68 603160 TR 2,830,273.63 2.01

T AT S G S S A e (RS BN R LRSS B ) 3181, AN B ORAS 5 9 A -

7.4.3 ENBERK A BB S BRI B
SRR NRTT

SENBEEERIRA (AS) B0 506,661,026.62
SEHRERRN (3E) B 532,799,723.53

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

7.5 MRS AR BAFREAS
AIE AR WRARFFA R

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

7.10.2 AESER BRI T BOR
T

711 REHREEEBR B E GUH R S 1E B
7.11.1 A E A B BOR

Teo
7.11.2 REHARAESEIE B0 B GUH SR SRR 25 B 48
AT AR AT BB G B
7.11.3 AHE R E

Teo

712 BEAAHREIRE

7.12.1 AAREHIN, AEESERE T BIERR AT BARRA S E IR AER, BRAER
& g H BT —E N Z B A TIPS, A TR .

7.12.2 AREESI G MHT T A R, ARSI TR B A R I IR P A R 55
7.12.3 AR HA S TR =1

Az NRMT
F5 KR S
1 B ARIES 144,140.43
2 PISCIE S5 F 2K 1,118,993.07
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3 JSZMAC ]

4 IVl @ilDs) 5,077.80
5 T2 AT R 162,377.97
6 Hopth B K

7 T 5 H

8 oAt

9 &t 1,430,589.27

7.12.4 JAARFFA HIA0 T BOR BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B = AP A AE U 3 PR L B Bl B
ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

8 EEHFRAEAEE

8.1 MIREEHIFE AN BLEFHANGH

Brgeps: 4y

B N4t
JRESESZ R0 DIRAErd e N ANFEHE
A AFPE()
L 5 A4 7 B
SRR ESRER X1
el Eb 3]
7,634 17,137.34 509,380.45 0.39% 130,317,083.38 |  99.61%
8.2 HIRELEFEAKMNELANRFEAESHB R
WiH R aas () 7 4 B35 E A5
HEEHNITA M A AR S 49,413.23 0.04%
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8.3 MIARESEE AN RFAATFRAESHHEEXFKIFELR
RNFERPEBN R S RBWT FAT ] St N A 2 R S #ius & R X 808 0.

ARBE G Bk 2 PR AL G A AR E B IX 18] 0.

9 TFERESHHRI

Hhr:
REEGFERH (201154 A 22 H) &M 550 4,119,090,620.47
A B HAA) 2 4y A0 145,945,720.00
A A2 4 R T 4 A 12,092,620.51
P AR B2 A SB[y A0 27,211,876.68
A B AR o AR B A -
A A A T 3 A0 130,826,463.83

TE: S GRS FA N B, R A3 B A e A

10 BERFHER

10.1 BEMHFRFHE AR SHN

et WA ToFE S i AR AR 22 91

102 #EBEA. BSEEANENIESITEERIINERAEERS)

1. ARG HAN AL S BN E RN

T o

2. AEMAARIESIEE AL T TRSFEE I TE RN T

FEE N E G RRAT 2019 45 6 H 4 HR A A, BT 5 b B g BARAT I IR A =] B 7= 407
V&Rt e

103 B RELEEEA. BEWF=. BB LEHIRA

WS WIN T e A SE S 77 | 3 AT S5 VR - RS TN 2L &8 BN TC M B A SE &I 72 (R
10.4 =& H 5 RIS

ARHR A 1 PN TG 4 4 SR [ B

10.5 AEEHAT BT STHTH S FT R

AR A I P AR T 4 R D A JE A R T R S 45 T

10.6 HEA . FEEARAEZEHEAN R ZHE AT SHE M

2019 4F 1 H, &bxf BRI 2 mH R O T Xt e a i G HAE B 7R L Bt 4 iU E R B 1 ok
SEY , AFEEEM, Bl UMUK, A e . Seii s i, R AR
AR HIRAG T FLAE /). 2019 4F 2 H, AW QB RN R RS AR

B LIRtEBAN, RIS HIN TG E . NS m B N 5L SR A AL AR
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10.7 EHAIESR A R 5 B ITHIA X F L
10.7.1 Z& M FHUES A R 3 5 BT BHT BE SR A ST E L
SRR AR

55 JBEZEALE 5 IS S A Z 77 v A 4
mhas | o | i L
o AL 40 SRS S 4 Kl sy-i0]
A LA B
JIBGIES 1 - - - - -
HHIESS 1 - - - - -
FRIESR 3 - - - .-
W iEIES 1 - - - .-
RNRGESF 2 - - - - -
AR [ b 1 - - - .-
HEFRUESS 1 - - - .-
Ml IEFR 1 - - - - -
HRITIES 1 - - - -] -
[ 1 - - - - -
HR 2RISR 1 - - - -] -
H 3 2R 2 - - - .-
W & IS 1 - - - .-
W@ IES 1 - - - .-
JMIESR 2 - - - - -
HHIESR 1 - - - .-
NG| 1 - - - .-
i AR AIE 7 1 - - - .-
eSS 3 - - - .-
HRACIES 1 - - - -] -
RV 7 1 - - - -] -
B ARIESE 2 235,611,060.81 | 22.71% 216,149.29 |  22.62% | -
2= H % 1 179,017,576.51 |  17.26% 163,139.57 | 17.07% | -
HRUES 2 120,534,017.72 11.62% 109,843.15 11.49% | -
ExpR NS 1 101,431,213.09 9.78% 94,461.96 9.88% | -
T RAES 1 91,010,604.48 8.77% 84,758.65 8.87% | -
E{F ks 1 88,801,665.90 8.56% 82,701.37 8.65% | -
e F 1 42,861,448.72 4.13% 39,916.09 4.18% | -
HEESR 1 42,677,346.33 4.11% 39,746.09 4.16% | -
HE RS 1 41,675,944.35 4.02% 38,811.60 4.06% | -
s 1 38,460,030.42 3.71% 35,818.52 3.75% | -
KATUFS 2 31,244,449.83 3.01% 28,473.25 2.98% | -
O IEESR 3 23,977,262.57 2.31% 21,850.66 2.29% | -

e 1. FFi T A 5 s B bk
RS EHAFSUEFIESF L ENN, S BICHAIL SRR KR T M, EFhrdEN .
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(1) WEEEME, i, B e maEnliE, JFaen ek eia b m B IR 2R,

(2) WHFLs s, A EE BT FINARL T IR AN R, BE A XA S Gl 55 75 2, 3R At
TR AR A AR 55 5

(3) BA g MIIAENL, REM BRI 21000 55 4F, BORIREEMBI A BT, st
BB

(4) HoAbAT M T He & FrA AR 25 Bl A A E % R
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