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HoAh B 5= -
BrE At 80,788,664.01 - -1396,291,239.43477,079,903.
44
B
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FE AR R - . - - -
T oy MG AN ] ) i i i
fii
A G £ - . - - -
S HH [ 4l ] ] ] ) )
AT
W ASHIE 2503
R ﬁﬁjzﬁ%ﬁ ) ] | 42,463,447 58 424634475
AN 8
A} [] 32k - - - 23,014.31 23,014.31
WA
RiAT E@HEME‘ - - 4 556,509.85 556,509.85
NAT L B - - - 92,751.65 92,751.65
AT B AR 55 ] ]
" i i i
NASAE 5 % - . 41 2,652,279.882,652,279.88
N AZ o - - - - -
NATF R, - - - - -
NATF - . - - -
16 ZE FT A5 A7 ) . ] . .
fii
HoAh A7 45 - - - 193,399.46| 193,399.46
Uikpigsean - - 4 45,981,402.7345,981,402
73
F) 22 5 R B Bk|  80,788,664.01 - -350,309,836.70,431,098,500.
| 71
TEER
20174F 12 H 31 14V 1-5 4 54k AitE &t
H
B
HATEE | 11,498.707.03 i i i 11’498’707-2
S 8,873,340.58 - - -8,873,340.58
FHAIES 278,779.95 - - 1 278,779.95
N J {\E ?ﬁ"c
5% iﬂb 19.894.000.00 ] 1332.044.230.77 351’938’23707'
i et - - . - -
SEN IR SRl ]
\ N RN = =
mﬁmz#zﬁﬁ ] - 1 21.486,598.70/71486:598.7
K 0
30, H4a8
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I &IDSS . - 318,490.47| 318,490.47
IVEidiel - - -
AL FR T R - - 61,253.86 61,253.86
1 JiE P A5 % ] . .
F.‘z
HoAh 5 7= - - -
Ewre it 40,544,827.56 353,910,573.80394,455,401.
36
i
AR R - - -
T 5 MG AN ] ] .
fii
A G £ - - -
S (B D) 4 i ] ] |
AR
VAT e E
Fjﬁ‘{f{ﬁﬁ - 0,887,529.52 |9,887,529.52
2y,
JNASHIEE [F] 3k - 154,594.03 | 154,594.03
VA F
FZfTiW%)K*& - 491,795.18 | 491,795.18
PLATHEE 5 - 81,965.87 81,965.87
AT R 5% ]
o i i
NASAE 5 B - 2,966,385.40 |2,966,385.40
N AZ o - - -
A F) - - -
NAS R - - -
16 JiE T A9 B A1 ] ] .
fii
HoAh A7 45 - 290,000.00 | 290,000.00
Uikpigsean - 13,872,270.0013,872,270.0
0
F % UK BE B 40,544,827.56 380,583,131.
. -340,038,303.80
36
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6.4.13.4.1.2 FI|Z& XS () BBURAE 70 M

2N E HIR = FHE A H

TAMEIIR, ARERFALHERTFRE (LFK: 5.23%).
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6.4.13.4.2 AN R

AN IR 2 i < i T L P9 2 ot (L SRR SR IR 46 YT 2 DR A1V VI S A8 B0y 1 e A= 9 B0 )
2 o N 5 o S O et B B3 1 NS A SN o AN S R N
6.4.13.4.3 HAdH XU

FCATAN K AR i 58 465 i 45 4 i T R I SN BRI 48 3t o TR o T ) 32 A
S 2 LA T A PR R AR Bl T AR 3 1 A o A4 T B U THESR S B T b
1 BCERAT )[RV T 358 55 (RS 7 T W £ A A7 A XS SR T B AMIE 27 R AT AR B B
ZEESLBUR R FIURSE0, ] Be kU T UESR T 3 AR B B 1 R

RIS I HE G E I NAE GRS R S G I B, SR B R seng, @
R BTG LB 54, S5 GRS I AT 00, M B8 77 I B A A R 1
P s IS EANIESR I E RGBT BoE B AT, IR IR O B (R4 5 Y T P 50 5 ot
BATHE YT . AREES IS BN B A& 2 W LIRS A4k, 0TS . 521
B REAGHITEIE, BRGNS, SR F R AT R R A I H AR
A% XU o

WAl ARSI B HE N HO AL G BT R I UESR N A St i 5, e liE i 2
g B VRN S AT UK &, 4335 VaR(Value at Risk) i b5 R I A 22 4 i I 11 95
TEANRE AR, St AU EAT BRER AN ) o T AR AR, A K G T W 1) A AN A% LR
SN/
6.4.13.4.3.1 FAhYRE XUFS A

SR NRIG

IR R
2018 6 H 30 H 2017 %12 A 31 H
oy 5t
o ‘
i H G
YRR .
Ny IR Ny IR FEVE
18 H 451
R4
(%)
1 (%)
ot — R ERE | 396,227,135.72 01.91 | 332,044,230.77 87.25
Lo MG e s — R e H o - - - -
A Gy M4 b 5 7 — i R P R - - 19,894,000.00 5.23

b
8
=
P
&
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it

396,227,135.72 91.91

351,938,230.77 92.47

6.4.13.4.3.2 At HrkE XU I BUBRE AT

NI e B B NIE Y E B M 5 i A S G (1 AR i XU BEAT BT TR RO
FCA A A% RS IR U E I A, Sk 1A A AT S AN B T, IEZR B A

BEBL | b pomm | AT RSO, 0 e Ve L A O . IR T
WL G P, M T A T W
S 2 4 e AL
BMAM COR AR
AH X6 A8 B 1 A5 5 AHAH AERER
S 2018 5 6 /4 30 H 2017 £ 12 3 31 H

Fe e SR E R UE |
Tt 5%

38,708,086.50

30,234,947.11

Fe SRR L WE T
% 5%

-38,708,086.50

-30,234,947.11

T FEEI GBI = I 300 FE it R x60% + i 25 6 45 Ui i 4 x40%
6.4.14 AP THBEMSI ST HRETERAKHAMFR

AT AR JA T Ho At 7 B 0 2 THR R T

7 BBASGHRE
7.1 HIRESEHTHEBMN
LA, NERMG
N 35 4 L B P 1 E 4B
e 15 & R
(%)
1 s 396,227,135.72 83.05
Horr, A%ZE 396,227,135.72 83.05
2 HEHRE - .
3 [i] 52 WAL 2 % R - -
Hrf. % - -
TP SRR - -
3371, L4811
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A

?‘ﬁ
N
1
1

=]

REAT 2R i 150 % - -

]\Lfi’%irﬁ’ﬁﬁ - -

kA

Lrpe SC T ml T A 5K
NIRRT

WRATAF N EE A A &
7 . 80,479,545.61 16.87
(=]

8 oA & T P 373,222.11 0.08

9 it 477,079,903.44 100.00

TE: AT AR S WIAR R ST 8 GE A2 2 HLI R B A o

7.2 REPREATW R E R HTH

7.2.1 REHIRET W R AR ERRA

R | 7l Attt o | TR
A VN N |2 ; ]
B P I - -
C ilig b 294,033,954.80 68.21
D Efk A1 BBAEPRIG 71,559.85 0.02
E jesiin4 ; ]
F R FIZE 2,961,653.30 0.69
G RZEIEH . EATIEEOL - -
H R IR L&A - -
| j%ﬁéiﬁm BAAME BEAR MRS 74.780.921.63 1735

\
J Sl 15,705,360.00 3.64
K Sl 8,592,460.00 1.99
L GG 55 IR 55k - -
M B A AR RS - -
N IR AR FE B0 5 FA 81,226.14 0.02
0 JE RS A BRAN H A IR S5l - -
P |#H - -
Q TPARI S T AR - -




[ St 5 RS IO E R &

BUE 53 34 2018 4F AR R4S

A AR E AR AR

S Lre - -
&t 396,227,135.72 91.91
722 MEBRBITU A RNBREREREREAHS
AL G AR T BAR R A 18 1 W I 5 S WL A% 5 s s
7.3 BARIZA OME 5 E & T = E LR /NEEF R B R % B 4
EHHAL NRTIT
SRS e
P | BEEEARRY | B EAARR (%) VNI IXIEN
A (%)

1 000651 AL 688,310.00 | 32,453,816.50 7.53
2 002202 S NEHE | 2,557,106.00 | 32,321,819.84 7.50
3 600887 FRIBEG | 1,023,900.00 | 28,566,810.00 6.63
4 603799 Sy N4 288,400.00 |  28,110,348.00 6.52
5 600176 mEES | 2,586,680.00 | 26,461,736.40 6.14
6 300323 e | 1,800,774.00 | 23,266,000.08 5.40
7 000848 KEFEEE | 2,016,476.00 | 21,354,480.84 4.95
8 600196 BREY 490,900.00 |  20,318,351.00 4.71
9 600845 e EIs 606,043.00 | 15,969,233.05 3.70
10 300166 A7 EAE 956,646.00 |  14,091,395.58 3.27
11 300047 KR R} 843,010.00 | 13,150,956.00 3.05
12 601601 Hh [ OR fR 360,700.00 | 11,488,295.00 2.66
13 600872 kB =T 407,700.00 |  11,415,600.00 2.65
14 002327 o7 923,010.00 | 10,005,428.40 2.32
15 603019 R Y 200,000.00 9,174,000.00 2.13
16 002737 By N4 421,430.00 9,115,530.90 2.11
17 600048 RF = 704,300.00 8,592,460.00 1.99
18 002088 HFHATRE 560,600.00 8,521,120.00 1.98
19 300170 WARHE B 524,625.00 8,519,910.00 1.98
20 002439 A A R 322,100.00 6,834,962.00 1.59
21 002456 KR HERLF 409,200.00 6,600,396.00 1.53
22 600718 R A 494,000.00 6,451,640.00 1.50
23 002273 KRG H 498,530.00 6,416,081.10 1.49
24 002332 Iz 2 619,772.00 5,423,005.00 1.26
25 300037 oW I 199,600.00 5,347,284.00 1.24
26 300409 T8 [CHAR 115,200.00 4,620,672.00 1.07
27 300377 g I 332,700.00 4,521,393.00 1.05
28 002376 oAb 263,000.00 4,350,020.00 1.01
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29 600030 S IESR 254,500.00 4,217,065.00 0.98
30 300271 HeF A 221,900.00 3,923,192.00 0.91
31 000034 PN EhD 185,335.00 2,961,653.30 0.69
32 300369 g AR 123,200.00 1,318,240.00 0.31
33 300747 BRHEE 1,543.00 123,995.48 0.03
34 601330 st 7 4,971.00 81,226.14 0.02
35 603650 TR HT 2,376.00 50,988.96 0.01
36 603693 TLIR B RE 5,384.00 48,456.00 0.01
37 603706 RITHF 1,765.00 23,103.85 0.01
38 603105 S RERH 3,410.00 16,470.30 0.00

74 MEHNRERRAGHERES)

7.4.1 BiFEANEHGEH AW HE & %= 3 1E 2%B0RT 20 £ A S HA 4
S@iEAL: NRMt

R EIIE S
5 i EEARAY Ji B AL FR AH RV SEN G5 RN
B (%)
1 600030 P EIESR 90,912,637.26 23.89
2 600887 PR B4y 84,924,302.20 22.31
3 001979 e 75,004,180.01 19.71
4 002202 L X EHY 69,943,154.06 18.38
5 000651 VAR 62,169,043.58 16.34
6 601336 BRI 58,675,856.93 15.42
7 603799 MR 53,270,198.44 14.00
8 002456 RRIFERLH, 52,810,123.67 13.88
9 600048 PRA Hh = 50,027,419.08 13.14
10 601899 Leulk 47,660,431.00 12.52
11 601688 HEFRETF 46,953,453.05 12.34
12 601601 ElES N 46,854,087.02 12.31
13 000002 Ji FBA 46,540,234.40 12.23
14 002343 OB 44,256,342.50 11.63
15 600690 K 44,194,737.53 11.61
16 300409 B [KHAR 43,507,564.30 11.43
17 600703 ) 43,486,216.22 11.43
18 600115 RIm = 41,794,004.93 10.98
19 600340 e AR 39,117,346.23 10.28
20 603019 HHRLEE L 38,243,577.69 10.05
21 300373 A EH 37,702,149.70 9.91
22 000001 P ERAT 37,639,177.68 9.89
23 300323 NG H 33,973,288.00 8.93
24 600196 SEEZ 32,225,946.65 8.47
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25 600845 FAG A 31,798,164.61 8.36
26 600176 HEE A 31,239,797.57 8.21
27 300383 FeIR 29,656,071.98 7.79
28 601111 r ][] g 27,978,235.46 7.35
29 002439 EL A 27,679,436.15 7.27
30 601155 Bz Ik 27,070,099.12 7.11
31 300287 & FAE 27,001,735.20 7.09
32 300166 K7 G 26,501,020.30 6.96
33 300037 o R 26,122,705.46 6.86
34 300170 ARG B 26,027,289.81 6.84
35 600999 IS 25,939,593.83 6.82
36 601222 (USERER 25,903,253.99 6.81
37 601599 JEH b 25,262,803.20 6.64
38 600029 BT 24,937,246.05 6.55
39 300017 W 1 R 24,914,445.55 6.55
40 002146 By 24,884,582.74 6.54
41 002466 R 24,480,868.29 6.43
42 000776 I RAES 24,301,605.50 6.39
43 601288 LR AT 23,102,614.00 6.07
44 000848 R R R 21,767,983.64 5.72
45 600570 fE A LT 21,291,994.97 5.59
46 600438 T8 B A 21,109,764.99 5.55
47 600702 G inA 20,178,354.20 5.30
48 600028 W E A 19,606,509.42 5.15
49 601009 B U ERAT 19,471,466.03 5.12
50 300047 YRR} 19,321,493.52 5.08
51 600756 TR A 18,623,037.26 4.89
52 300558 Sv N4 18,475,051.00 4.85
53 600085 G 17,513,551.00 4.60
54 300036 e P A 17,017,497.92 4.47
55 600856 R AEYR 16,139,390.70 4.24
56 300297 WA Ay 15,589,326.33 4.10
57 000858 Tk W 15,453,017.33 4.06
58 002531 R FE 15,369,523.60 4.04
59 300363 T iy 15,314,832.50 4.02
60 300340 AHE By 15,035,101.00 3.95
61 002460 =il 4 14,817,838.46 3.89
62 002094 HideT 14,495,734.21 3.81
63 002294 5 3L & 14,494,506.55 3.81
64 002279 AT A 14,217,878.05 3.74
65 002332 Al 35 1 245 14,210,378.53 3.73
66 000513 TN ERSE ] 14,070,320.73 3.70
67 300426 JEERCAL 13,917,331.76 3.66
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68 601818 HeREAT 13,388,482.00 3.52
69 002223 fEREST 13,067,715.66 3.43
70 601877 IEZSHL 4% 13,007,404.03 3.42
71 300348 KR 12,826,058.76 3.37
72 600588 FH R M 2% 12,655,187.20 3.33
73 600872 A =T 12,608,673.62 3.31
74 601998 G ERAT 12,387,232.77 3.25
75 300115 KBRS 12,236,825.53 3.22
76 000921 AR 11,632,926.80 3.06
77 300367 RITM T 11,358,816.00 2.98
78 600197 /)7 FF 11,339,268.62 2.98
79 002327 G 10,953,742.00 2.88
80 002612 B B Ay 10,747,985.15 2.82
81 600741 IR 10,645,008.11 2.80
82 002024 DT 5 10,537,874.19 2.77
83 600566 FEIZgk 10,456,916.04 2.75
84 601166 PV ERAT 10,456,171.00 2.75
85 600285 Pei 24 10,385,272.33 2.73
86 000661 K& =R 10,360,368.80 2.72
87 600691 FHEAL T 10,157,807.52 2.67
88 300274 FH 6 HL Y5 9,989,871.89 2.62
89 300336 o e 9,917,997.20 2.61
90 600622 HKRFEE 9,784,556.26 2.57
91 601088 Hh ] e A 9,680,902.00 2.54
92 002496 W B4y 9,673,710.00 2.54
93 002555 =tHE 9,456,318.00 2.48
94 000977 TRIE B 9,405,249.00 2.47
95 300136 EEiSGEE 9,289,251.96 2.44
96 600998 JuoMN i 9,050,769.67 2.38
97 002737 L Hb 8,907,834.95 2.34
98 002088 ERHTRE 8,899,322.24 2.34
99 300207 fik HE 1A 8,713,520.56 2.29
100 002334 Co 8,534,039.15 2.24
101 002273 K ARG 8,322,877.37 2.19
102 002027 I3 AR AR 8,230,557.84 2.16
103 000066 ETR S 7,931,865.50 2.08
104 600409 =RMHTL 7,848,154.00 2.06
105 600873 HEfe W) 7,827,908.40 2.06
106 002829 B FHIR 7,737,061.00 2.03

E: “ENEHUIL LR RS RN T LR R T 1A, AEEHRT S
.
7.4.2 B2 SHGE A S R e A 2%80ET 20 42 AR EZ B 40
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WAL ARTIT

BRI 2E 4
5 i EEARAY Ji ZE AL FR AH RIS H &8 BrE e
B (%)
1 600030 HEIESR 88,521,972.21 23.26
2 001979 e 77,916,985.20 20.47
3 600887 gl 66,839,407.07 17.56
4 600048 PRF = 58,175,973.56 15.29
5 601899 Kl 57,865,844.83 15.20
6 601336 BRI 56,985,187.54 14.97
7 601222 USESEER 54,611,864.77 14.35
8 002343 RO 53,888,355.55 14.16
9 002456 KR HERL 7 53,417,029.36 14.04
10 000002 Ji EBtA 48,001,640.83 12.61
11 601688 HEIRIETF 47,634,715.87 12.52
12 600703 =T 44,749,559.36 11.76
13 600690 K 44,078,679.80 11.58
14 600115 R WA 41,134,641.91 10.81
15 600340 B AR 39,382,354.82 10.35
16 600383 G Hi £E [4] 37,112,821.60 9.75
17 300274 FH ' FELJE 36,896,702.20 9.69
18 300409 HIKEA 36,380,526.25 9.56
19 300373 YL 36,089,058.42 9.48
20 000001 P ERAT 36,070,968.45 0.48
21 601601 R R 35,901,111.76 9.43
22 300170 ARG B 34,713,902.52 9.12
23 002202 & N EH 32,422,384.88 8.52
24 002531 FIGR EE 31,544,995.62 8.29
25 603019 HhRHE 30,651,188.52 8.05
26 000651 M1 A 30,430,474.34 8.00
27 600845 FEAG A 29,615,643.66 7.78
28 300383 HeIHT 28,949,678.70 7.61
29 600872 HRAE =R 28,792,913.47 7.57
30 601111 Hh ] [ i 27,647,639.15 7.26
31 603799 MR 27,641,257.48 7.26
32 601155 FrdE Ik 26,994,455.16 7.09
33 600999 IS 25,703,122.63 6.75
34 002146 ey 25,264,802.62 6.64
35 600029 BT 24,758,521.96 6.51
36 000776 I RAESR 24,337,317.00 6.39
37 601599 JEH b 24,151,687.07 6.35
38 300287 KA fE 23,833,572.58 6.26
39 002466 a4 23,677,957.00 6.22
%39 71, 48T
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40 601288 FANVARAT 23,670,839.00 6.22
41 300017 W 1 B 4% 22,391,896.64 5.88
42 300037 BoE I 22,366,641.41 5.88
43 601009 B HUARAT 22,152,588.84 5.82
44 600438 I8 B A 22,123,410.70 5.81
45 600756 TR A 21,555,324.95 5.66
46 600570 fH A T 20,676,718.28 5.43
47 002439 ELEEV 20,321,729.45 5.34
48 300348 KR 19,425,728.07 5.10
49 600028 HEA A 19,405,161.58 5.10
50 600702 AL 19,129,394.43 5.03
51 300036 e P A 18,938,689.28 4.98
52 300558 NIEZG. 17,942,734.00 471
53 600176 HEE A 16,853,415.45 4.43
54 600085 G 16,189,239.02 4.25
55 000858 fi MW 15,753,591.31 4.14
56 000513 TN 2R 2L 4] 14,576,634.03 3.83
57 300363 T A 14,545,992.45 3.82
58 300340 RHE B A7 14,527,835.00 3.82
59 002460 B 14,388,055.08 3.78
60 300297 W& Iy 14,343,582.93 3.77
61 600856 HH R BBV 14,227,300.65 3.74
62 002294 & i 14,120,446.49 3.71
63 002094 HieT 14,060,715.05 3.69
64 002279 AL A 13,994,448.15 3.68
65 002258 IR A2 13,419,294.02 3.53
66 601818 HeREAT 13,390,757.00 3.52
67 600588 FH R M 2% 13,310,470.76 3.50
68 601877 IEZSHL 4% 13,114,688.84 3.45
69 300166 K7 G 12,918,515.64 3.39
70 300426 JEERCAL 12,695,831.36 3.34
71 601998 G ERAT 12,686,421.81 3.33
72 002334 Co 12,495,014.66 3.28
73 002223 IR ST 12,342,784.00 3.24
74 300367 RITM T 12,206,944.00 3.21
75 300115 KB 12,183,267.00 3.20
76 002019 LR 2 12,154,804.09 3.19
77 000921 HAEEE 11,386,420.64 2.99
78 600197 71 FF 11,075,891.18 2.91
79 600196 HEEZ 10,706,550.98 2.81
80 000977 TRIE B 10,647,913.00 2.80
81 000960 Bl sy 10,642,687.50 2.80
82 002024 757 5 M 10,276,891.73 2.70
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83 002332 i1 24 10,214,995.83 2.68
84 601166 M HAT 10,114,710.32 2.66
85 600691 FHEAL T 10,086,550.76 2.65
86 600285 i 2 10,073,647.13 2.65
87 600566 FEINZb 10,063,026.75 2.64
88 000661 K& =R 10,055,048.94 2.64
89 300207 ik BE & 10,017,230.56 2.63
90 600741 IR 2R 9,995,919.13 2.63
91 002496 W B A 9,703,545.00 2.55
92 601088 H ] o A 9,620,091.00 2.53
93 300336 o e 9,452,322.82 2.48
94 002612 B B4y 9,224,400.64 2.42
95 002555 =tHE 9,207,978.15 2.42
96 300136 (B 9,125,122.11 2.40
97 600998 JuoM i 9,053,236.40 2.38
98 600038 o B A 8,363,939.31 2.20
99 600622 HRKEE 8,348,298.00 2.19
100 002901 KiEET 8,326,578.00 2.19
101 002032 7 ¥H R 7,865,431.00 2.07
102 600873 WA 7,762,678.85 2.04
103 600409 = RMT 7,738,210.00 2.03
104 000066 K 7,652,262.71 2.01
105 002829 B FEIR 7,638,255.00 2.01

TE: S U SRR e (A AN SR AL E ) A, AHB MRS
.
7.4.3 FNRER I RRA o B0 R S R RN S
EHEL: NRMIT

SEANE SRR A (AL B 2,994,844,371.07
SEH AR RN (fAE) M 2,903,534,165.53

4

TE: “SRNBEER A 52 SR SN P44 S R A g s B Af afe LRSS i)
HA, AHREMRZ 5%

75 WIREG M RKGAFRELE

RIS AR IR RFFA 77

7.6 FIRIZ N O E B S B P A H ) /N HE PR B BT T 42 B 503 B 4

RIS AR IR RFFA 77
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7.7 JARE A S E o 2 e B i B KN HE R B BT R SCRFIE SR IR B A

AT AR HIR AR FFAT B SCRFUE SR
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