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2018 4 12 A 31 1 AN 1-5 4 54RLE AR fann
H
wre
AT 71,569,488.21 - 171,569,488.21
i S R 290,445.78 - 1 290,445.78
FHARIEE 57,976.62 - - 57,976.62
N s 110,158,517.7
oy AR e - 4 110,158,517.77 .
ISR 778 3K - - - -
INVLL&IPSS - - 12,630.72 12,630.72
AL ER R - - 22,599.31 22,599.31
182,111,658.4
HrE ATt 71,917,910.61 4 110,193,747.80|
1
i1 5t
INZRYCAEIFY - 4 70.862.17 70,862.17
A PN Fi T - 1 236,181.87 236,181.87
NATFEE B - 1 39,363.65 39,363.65
NATAE 5 % - 41 413,109.80 413,109.80)
HoAth A7 £5 - 1 358239.75 358,239.75
ittt - - 1,117,757.24) 1,117,757.24
180,993,901.1
) 2R U B i 1 71,917,910.61 41 109,075,990.56
7
VB RPN NARRE G KOG IS, FH IR 2030 5E B0R) 23 5 35 € 4 H 5803803 H 31

RHTFLIHK.

7.4.13.4.1.2 FIZR XS (I BUR M T

BN



g AT PR BR & RUESF BT 4 2019 SEGE IR

T 20194 12 A 31 H, AESFE ML GG T A RAME 558 5= 3 E R H iy
0.08%(2018 4 12 H 31 H: J&), KILTTIHRIZR AR SR T A3 £ 05 77 14E J0 8 I (2018 4F 12
H 31 H: [F)e.

7.4.13.4.2 SN X
AN R 2 8 4 ik T HL P 28 o (8 B R SR B4 I B IR AN Y SR AR B i A A2 e sl i XU« A FE 4
T % R st AN R, BRI T8 B R AN XU «

7.4.13.4.3 H AR R

A AR A DRSS 2 i i 40 4R 46 i L 1 2 70 1 R SR 3 4 PRI Bk T 3 R 36 A0 AT 26 BASE
(R T 37 A At TR B AR B 1 R A B AU o AR 4 3 B B RS2 5 BT b i sRAT IR DI T 358 54
B SR, BT I £ G A A A XU SRV T B AMUE 3 AT A 1 5 208 15 10 R o R I 5 )
T BRI T E 55 1T 37 R A 3 (K B

ARG IR H A A B B A i R R, SR E Bl MR E R A S A i O
ERACATECE , B I 0 2 WA BSR40 AT, &S s T i, i B e B
EREIIYGE, IFERR TR PR A F TR K 2 B U S 4 TR AT SCRE, 3 B R 2 A
B o IS FANIE SR (058 PO T BT BT, SRR A B 4 A R 0 5 Y R 4 S R EAT 4R
AREE G I HE i TN e s & 2 W B OB R AR Ak, KR S . BRI SR A TR T,
oK FE B SR AT e A BT I 0 A AU

B 4 18 I A B 2L A [ 3 B AR S E AR N B R, o A G B W 20 4 P S 8 LA o i
I BIA 60%-95%; fitde BUIE. B2 SCRRIESR . B8 My TR K B 5 AES A M fo Ve 36 4 i
At Sl T AR S TR P LLR 5%-40%, FEABUIFAEYE &5 34 0 i E I LU B A 0-3%, 4
PAR B HTE 1 4E LN BUR 5 MK T B S = 13E 1 5%, RSN aRmaEm& 4. Flii
UEG: . IR IERRES . BEAh, ABEE RS BN H XA G FTREE IE S Ak Seiti b, e
iE 1 2 FihE BT N S BT UG, 035 VaR(Value at Risk)F5 b kel s A 56 4 1 I ) 785 £
% RURY, B T S S SRR AT SR A

7.4.13.4.3.1 FHARMAE XU O
EHRLL: NR T

ENGFS bAERER
2019412 A 31 H 2018 4 12 A 31 H

i H

2 46 T3 66 U1



g AT PR BR & RUESF BT 4 2019 SEGE IR

i 4 i 4
APRSE ATRStE
AV IR IER A RE
18 L5 18 EL A1
(%) (%)
A oy V4 Rl Bt 77 — IR TR 231,304,394.45 92.73 110,158,517.77 60.86
A oy M R 08 P — B e R Bt - -
Lo Ve R ™ — Dt & JBH t - -
TA R B — BUIEF BE - -
At 231,304,394.45 92.73 110,158,517.77 60.86

7.4.13.4.3.2 FCABYHE RS T BUBRE 23 BT
Rix Bk 27 b 3 v DL AR ) HoAth T 377238 B AR AN AR

X B AR H RS B I E
e (A ARMIo)
FH R AR AR B (A2 ) A AERER
gl
20194 12 A 31 H 2018 412 A 31 H
WG EEHE EF 5% 1% n#7 13,500,000.00 147 8,920,000.00
WP GRS HE TP 5% I/ #1 13,500,000.00 /b2 8,920,000.00

7.4.14 T T BB T SRR T Z U0 B AN H IR
(1) AfehE
(a) <Rl TEA SR ETHERT
N FETRERPTERRDG B A SSOHE T BT 5 B 2 SRR A E T JE 1 R

JERBRAE -

F IRk MRS B AR R T4 R 2R B 3R pr
BRI BRES — RIS N AEL A 9% 537 B f5 B4 B 12 DU 5 R R A
F=JR R MRBE P B G A Al IR A\ B

(b) FFELMILLA A TR SR T A
() FEXRERTEARNE
F 2019 4 12 A 31 H, AREEFAH M UA RME & BB S s &g+
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g AT PR BR & RUESF BT 4 2019 SEGE IR

F—EIRREN 230,577,802.04 76, BT HE EREIKREN 930,792.41 J6, TLJETHE =2 RIER

(2018 £ 12 H 31 H: %—J2¥X 110,108,371.97 Jt, %8 )21k 50,145.80 JG, L =JZIK).

(i) A SCHHERTIR = KA 1 E KA E)

AR F 4 DA B0 2 R TRV B 4 R SR TR A H BN 2 IR TRV B e R I e

XU A 5 B LR AN G0, A5 B KIS R 58 5 AN R (5 R A I )28 5 A
TWER) BB TARAIFRATEEN DL, AR A THEMH 25 5 RS R B IR 525 s ER IR &
BRAEE ST AL AR R I SR AN 55 (K 28 SEAHE SN ER — JR K FEARE Al (1 5 b R AN W S AR
TRRMERIEMRERE, e MR GITR & AN R 2 RIS 5 =R IR

(i) 28 =B IRA A E R BRI AR 1AL 3 440

T

(c) ARFFEERI LA SEHHE TR Ef T A
T 2019 £F 12 A 31 H, AEE G RFFA ARSI A oM E THE R SR 57~ (2018 £F 12 A 31 H:
).

(d) ARSI E TR K e T H
AL SEHUHME T B Gl B A 4 32 B N SGROTA H A e f o, KT B S 4 fe i

EHMZERN.

(2) Brx FetEsh, AT R H AN 70 75 2200 Y A o fth 200

§8 HEAGWME

8.1 HiRELEEF=HABMR
S NRMIG

75 TiH G G RSB (%)

1 a5 % 231,304,394.45 91.03

248 TLHL 66 TT



g AT PR BR & RUESF BT 4 2019 SEGE IR

Hr: B2

231,304,394.45

91.03

2 He et

3 1] R VAL 2 $3¢ %

204,200.00

0.08

Hrp: it

204,200.00

0.08

B SCRRIE SR

AN
At

TR BB

R AR il 150 TR

g

NIRAE b B

O | K

B

Lrre ST A SRR

:l\_/'

WATTFAMEEE &N &H

21,217,131.83

8.35

1,378,200.21

0.54

9 ann

254,103,926.49

100.00

8.2 BIRBAT WA R BREREAS

8.2.1 A5 WIRALAT W7 KT N R B A &

EHEAL: NRMT

i JE 4 B
A5 GRlE S VI INIE]

fHLEE (%)
A VSO N QR - -
P4 2,894.,450.00 1.16
il 3l 118,024,257.58 47.32
D 1. #T7. RAR oK AE =R RN 734,000.00 0.29
E eS| 4 2,736,940.00 1.10
F AR B 5,523,532.00 2.21
G palibai el 4 14,403,360.30 5.77
H EXRRIE 27 Q4 595,629.00 0.24
I AL A AE BRIk 17,473,592.53 7.01
J ERlk 33,169,502.00 13.30
K J75 M 24,819,881.00 9.95
L BT 55 A 551 671,132.00 0.27
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g AT PR BR & RUESF BT 4 2019 SEGE IR

M LA TN AR5 N -
N IRF . FRBEAN A FL it R 4.925.982.04 1.97
0 JE RS AR AD R 25l 3 -
P #AE 860,028.00 0.34
Q AR TAE 16,568.00 0.01
R Ak AR E AR AR 4.455,540.00 1.79
S o } .

ait 231,304,394.45 92.73

8.3 IR St o 2 B 5 E L K/ R B BT T SR 43 B PR 4
SHURLL: AR

o HE 4 B R
Fe | BEAAE J SR A4 R HE () A fE
ELEH1 (%)
1 002120 FIE Ay 417,751 13,911,108.30 5.58
2 000858 i R W 99,908 13,288,763.08 5.33
3 600036 AT 336,100 12,630,638.00 5.06
4 000002 hi Fla 388,500 12,501,930.00 5.01
5 601318 Hh [ S22 118,000 10,084,280.00 4.04
6 600048 LRF = 596,300 9,648,134.00 3.87
7 000333 e OESYE| 162,650 9,474,362.50 3.80
8 601138 Tk & BE 477,300 8,720,271.00 3.50
9 000661 KI5 = H 19,332 8,641,404.00 3.46
10 000568 WINEE 90,500 7,844,540.00 3.14
11 300577 FHIE A 206,700 7,275,840.00 2.92
12 002555 —tHER 255,021 6,867,715.53 2.75
13 002013 LR 954,400 6,623,536.00 2.66
14 603899 RIECR 119,700 5,834,178.00 2.34
15 600887 BRI 3 183,829 5,687,669.26 2.28
16 601328 ZIAERAT 977,000 5,500,510.00 2.21
17 300559 HERHBE 185,080 5,422,844.00 2.17
18 002867 JARA 267,050 5,084,632.00 2.04
19 603517 ZER 107,000 4,970,150.00 1.99
20 000651 ALk 72,500 4,754,550.00 1.91
21 300133 H M 602,100 4,455,540.00 1.79
22 002174 TFE IR X 5% 181,000 4,211,870.00 1.69
23 300070 KA 546,400 4,152,640.00 1.66
24 002415 T 5 AL 126,497 4,141,511.78 1.66
25 601398 TR4RAT 696,700 4,096,596.00 1.64
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g AT PR BR & RUESF BT 4 2019 SEGE IR

603079 IR 98,300 3,914,306.00 1.57
000977 IREE B 121,900 3,669,190.00 1.47
601088 Hh ] i A 158,600 2,894,450.00 1.16
601668 Hh [ 2 4R 487,000 2,736,940.00 1.10
001914 ARER 131,300 2,664,077.00 1.07
600372 HL T 182,500 2,598,800.00 1.04
002557 HIEE 75,100 2,551,147.00 1.02
300596 )22 [ 66,950 2,457,734.50 0.99
600690 IR K 123,700 2,412,150.00 0.97
601799 BT 24,600 2,336,508.00 0.94
603605 FIKAE 21,600 1,901,880.00 0.76
600176 W E E A 103,600 1,129,240.00 0.45
688021 BARIR 23,911 868,208.41 0.35
002607 HAHE 48,100 860,028.00 0.34
601939 HARAT 118,600 857,478.00 0.34
002353 ANEa 22,400 827,904.00 0.33
688363 HEER A1) 9,800 817,320.00 0.33
600276 T K 125 24 9,300 813,936.00 0.33
600027 A [ R 200,000 734,000.00 0.29
002127 LGN 60,700 662,237.00 0.27
002831 ¥ mIRHE 23,400 621,270.00 0.25
600258 RS 28,900 595,629.00 0.24
000888 UJE LA 88,800 582,528.00 0.23
300415 % 58,900 577,809.00 0.23
000547 MR K 56,500 577,430.00 0.23
300750 THER A 4,900 521,360.00 0.21
002624 eI 11,700 516,438.00 0.21
601111 Hh ] [ i 50,800 492,252.00 0.20
603825 AR 23,500 454,725.00 0.18
603233 KZH 8,400 438,900.00 0.18
688015 TR 12,549 405,583.68 0.16
000739 ST ZIN |4 28,700 372,239.00 0.15
300196 KA 22,400 259,392.00 0.10
002129 SREZN gy 21,300 251,553.00 0.10
603199 JUAEJIR 7,800 184,236.00 0.07
002821 EEE 1,100 142,450.00 0.06
688198 Y rd 3,213 135,427.95 0.05
688399 fiith A= 4 2,290 132,591.00 0.05
688181 7 2,990 131,500.20 0.05
688389 IR 6,931 93,984.36 0.04
688081 M EHTR 3,153 88,946.13 0.04
300725 ZiaRHL 1,000 68,330.00 0.03
002972 Blzik 1,075 21,532.25 0.01
603160 TR, 100 20,630.00 0.01
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g AT PR BR & RUESF BT 4 2019 SEGE IR

70 300760 L3RR TT 100 18,190.00 0.01
71 603109 N Fi 5t 684 18,105.48 0.01
72 600763 HREST 100 10,253.00 0.00
73 601888 Hh ] [ i 100 8,895.00 0.00
74 300529 LAY 100 7,184.00 0.00
75 002973 PRI IR 1,146 6,578.04 0.00
76 300347 IR 100 6,315.00 0.00
77 600340 e SEAR 200 5,740.00 0.00
78 002475 SRS 100 3,650.00 0.00

8.4 MEHAREH T AEGHERZS)
8.4.1 RIFLNSHHE M ST 15+H 2% BLHT 20 44 KRR 4
SHRA: AR

o )k 4 Bt
e JiE AR JI% SR 24 PR A R EN SR I A LA
(%)

1 600030 S IES: 32,315,966.44 17.85
2 300383 TEIHT 32,084,488.95 17.73
3 600036 AT 31,743,205.43 17.54
4 000858 iR W 24,965,156.93 13.79
5 603218 H H Bt 22,522,030.54 12.44
6 002475 SLARRE 5 21,409,276.69 11.83
7 600519 pivAEae) 20,872,780.73 11.53
8 601688 HEFRUE 7 20,589,615.49 11.38
9 002120 IR A 17,489,305.07 9.66
10 002821 EJES 17,432,121.41 9.63
11 601318 P22 17,135,564.32 9.47
12 000002 B Fha 16,212,918.00 8.96
13 000333 E M H 15,811,128.10 8.74
14 002142 TURAT 15,677,469.21 8.66
15 300129 R R RE 15,421,070.00 8.52
16 000661 K mH 15,298,538.24 8.45
17 002938 IS 58 48 i 14,944,086.46 8.26
18 000063 G TH 14,741,531.00 8.14
19 000977 RS B 14,719,801.11 8.13
20 601888 Hh ] [ iR 13,428,176.10 7.42
21 300498 T I 13,409,504.52 7.41
22 000672 K e 13,248,353.08 7.32
23 601398 TREAT 13,096,093.00 7.24
24 603636 ARG 12,925,136.72 7.14
25 600048 PRA b 7~ 12,724,622.00 7.03
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g AT PR BR & RUESF BT 4 2019 SEGE IR

600025 HEREIK L 12,633,936.00 6.98
002415 T e AL 12,594,821.44 6.96
000568 FINEE 12,582,122.00 6.95
002202 G NRHE 12,142,601.30 6.71
300014 o481 R 11,728,951.03 6.48
600801 R KR 11,293,718.40 6.24
600585 K e 11,119,436.32 6.14
600406 FH, T ity 10,978,089.22 6.07
600011 HERE [ bR 10,955,792.50 6.05
300347 TGRS 10,727,708.29 5.93
601138 Tl & Bk 10,569,980.65 5.84
603605 I 10,316,529.62 5.70
002439 EL 10,290,435.45 5.69
002607 HAHE 9,944,936.20 5.49
600340 M AR 9,944,003.54 5.49
603666 {¢.5%F0 9,835,952.60 5.43
002422 BHE 2l 9,732,093.78 5.38
002555 —tLHE 9,559,179.21 5.28
600276 T i 125 24 9,489,690.09 5.24
300529 MR AED) 9,355,218.00 5.17
002008 KIEHE 9,236,140.26 5.10
601668 [ 9,154,187.00 5.06
601799 EFA 8,825,362.50 4.88
603259 2 B FE 8,779,068.00 4.85
600027 4 r [ s 8,753,473.00 4.84
000001 P RAT 8,687,719.40 4.80
000625 K2R 8,468,659.18 4.68
000739 L 2l 8,459,068.64 4.67
600763 HREST 8,273,325.00 4.57
002013 HTALEE 7,910,330.41 437
600377 T 7,838,339.65 433
300559 ERHBE 7,695,702.49 4.25
603899 R R 7,353,312.04 4.06
002044 TR 7,297,047.34 4.03
600887 BRI 7,284,766.11 4.02
600547 IR 4 7,172,903.94 3.96
600845 EXEE/ G 6,903,803.00 3.81
002531 R RFE 6,853,459.00 3.79
601012 e L 1 47 6,843,573.60 3.78
600104 R 6,785,187.00 3.75
002709 RIG AL 6,764,260.71 3.74
002557 HIEE 6,663,199.40 3.68
300577 THE A 6,657,693.28 3.68
601009 P RERAT 6,415,012.00 3.54
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g AT PR BR & RUESF BT 4 2019 SEGE IR

70 603517 YR £ 6,332,796.16 3.50
71 002714 W Ay 6,314,587.00 3.49
72 601229 ERAT 6,269,194.00 3.46
73 002398 22 F4EH 6,261,993.39 3.46
74 000963 HREZ 6,221,999.00 3.44
75 000429 B A 6,105,551.00 3.37
76 601128 i ARAT 6,057,164.32 3.35
77 300525 At 5,809,198.20 3.21
78 002698 TS 5,696,746.24 3.15
79 300036 8 B A 5,694,944.76 3.15
80 600438 JH LBy 5,645,743.17 3.12
81 300760 L3RR TT 5,594,158.00 3.09
82 603369 A2 5,517,946.54 3.05
83 601328 ZIEERAT 5,510,280.00 3.04
84 603983 FLE WA 5,396,472.56 2.98
85 300070 KR 5,268,818.00 2.91
86 002353 ANE 5,241,259.00 2.90
87 300481 T BH B Rk 5,005,072.00 2.77
88 600195 Vi ely 4,925,095.40 2.72
89 600745 i =2 R 4,895,752.00 2.70
90 000725 HARTT A 4,834,590.00 2.67
91 002867 JA KA 4,826,638.28 2.67
92 000796 IR Y. 4,812,015.00 2.66
93 600999 ALY 4,650,497.56 2.57
94 000651 AL 4,646,353.00 2.57
95 601628 LHE PN 4,576,141.00 2.53
96 603214 TIE 4,491,357.00 2.48
97 300365 AR 4,483,059.51 2.48
98 300433 AR 4,388,937.02 2.42
99 601231 EZDIE 4,331,700.00 2.39
100 300133 HF M 4,315,054.00 2.38
101 002174 AR 4,172,107.53 2.31
102 601336 B RS 4,158,175.00 2.30
103 601900 A 7 AR 1 4,157,876.38 2.30
104 002812 BAER A 4,080,009.50 2.25
105 300450 ViR e 4,040,920.15 2.23
106 300015 ZIRARE} 4,035,141.00 2.23
107 002080 TR 4,019,982.52 2.22
108 603079 KA 3,984,126.00 2.20
109 601100 (ERYATIPEN 3,956,241.00 2.19
110 600489 i ER 3,912,594.65 2.16
111 600372 HL T 3,797,698.00 2.10
112 601949 [ H i 3,745,505.00 2.07
113 603305 JETFH A 3,741,365.40 2.07
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g AT PR BR & RUESF BT 4 2019 SEGE IR

| 114 |

600297

IRt s |

3,674,642.00 |

2.03 |

T TN G A P45 SRS A A S R LRSS 80D 3181, AN B REMRAS 5 P

8.4.2 Rt A B ST 1E 2% BLAT 20 4 KRR 4

EHh: NRMx

o7 B 4 Bt
5 JiE ZEARHS, Ji S 44 R AR R T A P e A
(%)

1 300383 FEFRHT 34,530,107.02 19.08
2 600030 HEIES 33,485,192.54 18.50
3 002475 SR B 29,752,465.88 16.44
4 601688 HEFRUE 7 28,444.411.75 15.72
5 600519 piviE e 23,690,097.28 13.09
6 603218 H H It 22,216,193.10 12.27
7 002821 EJES 21,586,890.70 11.93
8 600036 AT 20,605,953.66 11.38
9 000858 i R W 17,502,828.78 9.67
10 002142 TURAT 17,105,909.16 9.45
11 601888 Hh [ [ iR 16,846,279.85 9.31
12 002202 G NRHE 16,443,684.34 9.09
13 000661 K mH 16,115,661.00 8.90
14 002938 IS 58 48 i 16,105,025.92 8.90
15 000977 IREE B 15,136,964.30 8.36
16 300129 Ze X RE 15,046,270.91 8.31
17 000672 K e 15,016,232.13 8.30
18 600025 HEREK 14,331,156.12 7.92
19 000063 O IE R 14,201,367.66 7.85
20 300014 {C.4# 1 RE 12,860,032.63 7.11
21 600585 HFIZIK e 12,557,548.78 6.94
22 603636 ARG 12,488,749.99 6.90
23 300347 A& EZ 12,452,607.00 6.88
24 601318 Hh [ S22 12,365,793.00 6.83
25 600801 HEHTIKTE 12,290,530.69 6.79
26 603666 {¢.5%F0 12,120,973.24 6.70
27 600406 FH, 7 ity 12,072,134.00 6.67
28 300498 T Iy 11,730,255.00 6.48
29 002607 HAHE 11,315,576.00 6.25
30 603708 Fox 11,135,564.40 6.15
31 603259 24 B e 10,667,434.43 5.89
32 600011 HERE [ bR 10,641,800.00 5.88
33 603605 HIsEAE 10,550,615.43 5.83
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g AT PR BR & RUESF BT 4 2019 SEGE IR

600276 TE 5ty 25 24 10,534,518.98 5.82
002439 Ja R R 10,205,505.84 5.64
002714 A I Ay 10,161,907.00 5.61
002008 KIEH 10,055,039.65 5.56
300529 LA 9,895,825.95 5.47
600340 He 5l SEAR 9,878,846.51 5.46
600837 RIS 9,261,006.53 5.12
002127 RGN 9,102,269.14 5.03
002422 BHe zik 9,058,489.48 5.00
601398 TREAT 8,938,801.00 4.94
000739 A 2l 8,822,192.95 4.87
002120 PRI Ay 8,780,958.57 4.85
000333 E M H 8,745,617.00 4.83
600763 JHIRERST 8,686,977.92 4.80
002415 T R AR 8,528,185.11 4.71
000001 AT 8,470,921.51 4.68
000625 K2R 8,402,965.00 4.64
600845 EEE ¢ 8,134,877.20 4.49
600027 A [E b 8,129,180.32 4.49
603338 AR WA 8,066,370.66 4.46
000002 B Fha 7,997,652.12 4.42
600377 T R 7,674,621.00 4.24
300525 A 7,634,478.98 422
002044 F AT R 7,568,498.08 4.18
603369 A1 2% 7,515,357.80 4.15
600009 gL 7,276,778.70 4.02
000963 HREZ 7,258,668.87 4.01
600547 R4 7,226,000.17 3.99
600104 R 6,942,693.36 3.84
002709 RIGH KL 6,891,588.39 3.81
601012 B L 1% A7 6,845,093.41 3.78
002531 RIGREE 6,553,115.27 3.62
000429 HiEEA 6,524,820.35 3.60
300357 FRAEY) 6,435,750.60 3.56
300059 KT E 6,336,921.77 3.50
300760 L3RR TT 6,329,975.97 3.50
601799 BT 6,315,825.00 3.49
601229 HEARAT 6,306,955.80 3.48
300481 T FH 2 6,130,395.76 3.39
601009 R ARAT 6,077,927.03 3.36
600745 2R 6,046,549.21 3.34
300036 8 A 5,881,425.23 3.25
600438 T8 B 5,795,098.00 3.20
601668 Hh [ 5,751,402.00 3.18
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g AT PR BR & RUESF BT 4 2019 SEGE IR

78 002698 TS 5,742,529.18 3.17
79 600048 PR = 5,480,887.65 3.03
80 000796 IR 5,456,204.64 3.01
81 601128 i ERAT 5,327,015.00 2.94
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