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HAth 32,165.01
&1t 234,791.73
6.4.7.12 PREFEIKE
Bpr: NRMG
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2018 4F 1 H 1 H#% 20184F 6 H 30 H

SE AR SE A S 352,903,934.26
ol s %tﬂﬂﬁmﬁkzli pE¥ i 344,725,351.61
SELIRFEZEMIBN 8,178,582.65
6.4.7.13 B RE W2
T
6.4.7.14 fTAET Rk
T
6.4.7.15 BEAkZE
Bpr. NRM
5iH A
20184F1H 11 £20184F6 30 H
% SE R T AR IR 2 12,926,243.91
S L P P A R U 2 -
&it 12,926,243.91
6.4.7.16 A RMEZEZNRE
AL Nt
AHA
T IR
NH 201841 1 H % 201846 - 30 H
1.3 G &Rl % re -30,539,289.50
— BT -30,539,289.50
it -
R &l 55 -
— FLeEH -
AR -
247 E LA _
— BUIF -
— IR R -
4 HAh 2,980,823.73
P N A R R A A SO E AR B AR
THA Y8 B -
&1t -27,558,465.77
6.4.7.17 HAhA
Bhr: NRMG
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201841 7 1H 201846 H30H
R e [m] BN 13,462.75
LIS VON 853.61]
At 14,316.36

TE: LT G RIBE [B] 3% A5 RFAT IR 8, Wk [m] 2 ST 25% A NFE B 5877
2K < (YT 40 Bl P ] 5 AR R B e 22 9 S R B, v DS [ B 8 70 1Y) 25% ) N B ik 4 1)

LT,
6.4.7.18 X 5 #H A
AHA
i H
20184 1 H1H% 201846 H 30 H
TG A7 5 % H 1,701,760.29
ERAT R T 37238 5 %%
E TR 2H A B - i 20,498.45
RSB TR A 2R 605.04
Eann 1,722,863.78
6.4.7.19 HAfih2%FH
B NIRRT
GiA AHA
X 20184F1 H1H %201846 H30H

#H 1t %% 38,183.76

T 119,012.93

AT 9,896.33

HAth 400.00

Fa Al 7% 159,871.04

&t 327,364.06

6.4.8 BHAEEM. H=AMERHEEIH A
6.4.8. 1805
T

6.4.8.2 B AR HEHEHH
Teo

6.4.9 KEEH KR

6.4.9.1 AR & R AEFEHIOR RELF AL B RA TR R AR KA HIE L
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x

6.4.9.2 ARE SE SRR 5 &R

RIRT7 AN AR
%/\"5’5 ! P R %/\ "
AR EE AR L A A TR A TR A F SEIN . FEMEICHI ﬂziﬁi

R ARAT Bty A PR A =) (e ERAT™) HEHE AN SR
T TIRRIRAZ 5y P IR 8 Ml 55V B 9 4% — i i b 26 T 32

6.4.10 AR & AR BT LI IR K SRR T 2 B
6.4.10.1 JEIREKTT AL 53 BITHAT AL 5
Teo

6.4.10.2 RECGFREN
6.4.102.1 HEBEHR

Bl AR
. A
20184F1 41 H %20184F6 /30
D e e 1,018,452.14
Jorbs SN LI % 2 9 639,552.49

T SUAEE BN DRI &8 B IR 2 &) 10 B IR % 30— H 26 & ¥ 719 0.6% 4
TR, BH Z2UESHHIK, %A 36 HirEARX N: HEEAWRM =8 —HZE L% = EE X
0.6% / MHFEKRE.

6.4.10.2.2 HEIEEH
Hhr: N

A
miH
201841 H 1 H %2018476 H30H
IR ARG R SAT TR B 479,613.02

TE: SRR R AP EARAT I Skl — H & 5 3HE 0.15% M4 J it 5, 12 H 21t
BREAAE, HAA . KRRy HIRE S =i—HEE @ X0.15% / 4 RKEL.

6.4.10.2.3 B4ERE %
A NRMIT

AHA
PRAFEH B IR ST B 1) 2559 20184F1 ] 1H 5201846 30 H

BT A% SR S A R R 25 9
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AR IR A F] A IR F) C it
R ERES ST
8,417.84 8,417.84
PR 23]
o E AR AT - 4,691.76 4,691.76
TR ARAT - 89.26 89.26
ait - 13,198.86 13,198.86

T SUNEEGAH SN R E IR el — H C BEEG M ATE ™ 1#1H 0.50% K4 TR, B
HRIHEFA AR, HAAS EREREGEHARAR, Ml ERERESEHARARHE
A E BRI EHEII . A RIS MBI RS . Ht R A0

FAH B IR 55 2 = 10— H C RIEE GBI ™ 1l X 0.50% / 44 REL

6.4.10.3 5oRBT BHTHRAT IH FL T M5t (& B2 5
To

6.4.10.4 FHREEFT R EEEELHHEN
6.4.10.4.1 MEWARZESEHANCHEE REREELESHIFN

Teo

6.4.10.4.2 REHIRERESEEAZ ST SCBTT B F A SHIH I

AR A F) A
s oy
AWK 2018 £ 6 H 30 H FAERER 2017 4E 12 H 31 H
FrEmRSE
A RSN
IR TT 4R -
FrE 12 &3 FrE 2 03 A B4 Ay
SAEIHT L
I Ee
Gl
I EFE 20,019,250.00 3.72%

6.4.10.5 HHRERTT IRE HIRAT FFsK R B S £ A B

hr: ARG
A
ST 201841 H 1 H Z20184:6 30
HAAR AR B SEIISTION
o EARAT 26,796,630.00 170,932.69

T AREEMRATAAF R EITE NP ERATRE, ZHAT RN .
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6.4.10.6 AREFEAHI NS5 R AHIERHIENR
Teo

6.4.10.7 FHAMSKIRAZ 5 H I i B
6.4.10.7.1 HAfSREBAZ 5 F AU A

T

6.4.10.7.2 H{X G AFAESEHAULEEANREK T rE8ES=E R

T

6.4.11 FfE 2 HLE B
AR 1A I e AR SR A 7 B

6.4.12 #iFK (20184E 6 A 30 H) AEEEAHNREBEZRIES
6.4.12.1 BRRANGHT R/ RIESHS T T RIR A KRB ZIRIES

Teo

6.4.12.2 HRKFA I IHE SETIE 32 PR

SHERA: ARMT

S
B | B | IR | R WDRAS | B OF Wi LIES LN P
RBS | AR | BRI AR | B | B (R )| AR | AR
fir
HKOD &R 2018-05) X | ¢ 7 - 764,700.00| 6,014,626.00 5,100,549.00
737 |BgKEgE| -03 It

T AN A 2018 4F 06 H 30 H LA PA_E PRI A A1 A EE K 55 T AT e 7 A= HE RS M 17 5 2 e 5%
RSS2SR AE A A ST BT B m 258 B Pitt i =

6.4.12.3 HRBIFRIERIWA 5 H/E AR KRS

6.4.12.3.1 4R17 AT 3A MR % 1E B W

Teo

6.4.12.3.2 5 i a1k B

Teo
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6.4.13.1 RKEEBURMALRLEN

AEEG B AR RO S, EN BRI E R, AN RTE AR 4R A i B HEAL A
HERAL, FUNRSSIRKFRETRER S, RS SRMNgES., ARSHEBNET
H A EOFE BT RBIR BOR A5 . ANFEETE H W 48 5 20y Hh T I 14 5 50K 2 4 s T FAH 56 1 KUK 32
FEALFEAE ARG o Bl P XU B i b IRV o A 5 4 1) 7 N DS XU 25 8 ) 5 22 bt e UK
PAb RGBS 2 E B RS R A, 44 ) A 4 1 19 B 00 K e 5 5 b e o 2 TR ) 350 R 2 v
BRI 0.35%, FIRERZE AN 4%, LSRR U0 BORER

ARSI A BN R AT A XS BEAA R I B, SEH S BRI BN XU B Al
AFERIBOR . AR R R EE T TS PRERRK, Ao ESEHEAS ST GG
I A IR MBS R i BN A BRE A M P A, O ] 1 2 BN SE A T [BIIE M 2 B
To GEEHR T B RPN 28 AT AT BRI KA, FFXE 5 SR T Bl e
T HIVFAEAEE, AT R P MR OSSRV 55 R F J2 T I SR A AR A1 e e e BN
BRI A PRS2 RS A, R JU3AS S JUTXF b 55 0 10 PAY 42 ) ) S8 R AT 1 DL AR [ i, i e L
fRUE AT IR LTI &, RGN SR AE R RS AE BEAR 57 ST 0Bt IR 8 A 14 22 10 1 AR
B T AR IR R IR AT B AR R PP, IR AT BT MBI BT N S
PRV, FEX5 &30 B H AR, A RS B B B 1Y, g B e 0 & 00X R bR EAT 4258
I PR A

INexad

AFE G MRS BN T AR R R R 0B RS SRR ZR RS ARE
BHAR . M SEREAZ AT SRl 558 1 IR sy KRS A B SR M A 2R

AR F <5 R 2 < B NG T <l TR ) IR A B 77 92 o R e M 0 A A B M B O vk Al
T35 T RS A (R AT REAR SR o AE VR 0T B A BE R A, A W JRURSE 338 2 1 ™ AR BRI H B0 ) SIS XU 43
RIIRL . TME R IHTIIF R HR, IRAEASE & IIEEE HAR, 456250 pria H i T HAFE
IR E S AR RS A, AR, B SRR IR AR BASRERE,  JeI AT
FEHO B AN RS BEAT W AT AIPEAL, JFIE A R RS, R XSS R 7T AR B2 T L Y
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{5 RS A AR S A A Z I RE P I A S 0 FRIBAT G2 504E,  BUE G P BE R 2 kAT At
BB ELSATRIA RSO, S BOEE e T 10 RN RS A2 1 XU -

AT G )2 BENAE ST 5 BTN 28 5 0 F B SR ARBLREAT T 78 70 PP AL o AN B IR AT A7 3 A
JEAEAR I L EAT o EARAT, DT S ERAT AR SR AOAE RS AN K o AN JE R 58 5 P kAT (A58
321 Lh b BENIE S5 B0 45 55 AT BR 5T R 958 59 6T T 58 IR S S WSORIR I 40 36 24 IR mT EPEAR /v
FEARAT 18] R M T 30 BEAT 52 5 Wi B0 55 52 5y 5t T HEAT A5 P VPG HEXHIE 2= A2 B 5 QAT PR 1) LA A 2
e FH AU o

NI e ) BN ST 15 P RS 8 AR, B IR 50 B Al R A5 P 55 0P A R A% IR S A AT
NEAE AR, Hoad e 7 B £ 5% DA B0 P XURS:

T 2018 £ 6 30 H, AFEEARFAGTF.

6.4.13.3 WBHHE XK

TRAN A RS 2 6 <5 AR JEAT 5 B b A7 B S IR S5 I8 3 B8 G A ok 0 XU . AR B IR BN X
B — 5 THISK T 56 4 4 A0 NPT B I 2SR L (e HL R RS 80, 50— 7 THI ok 1 T4 R BT Ak
PRI 2 T 3 AN IR T 717 R P A2 E PR ¥ e R 45 9% 4 i i G VR AE 17 37 LR LRI e sh A% 00 LA & R A
He AE I

BT AT (] B3 < (RO RS, A3 < PR 0 <o TN R A 5 < (1 F DR [ 155 LB AT ™
P IF PR AN TE oK, PRFFIE G BB AL & A ISk T 5 UL IS . A SE G IR 2 ey BENAE
S G R Rh BB, ZUEAEARE AR O0 T I8 B HAE A AR EETT 3, R RO R D S e A
A R AR AN I XU, A R PR IR e A AR 2

T 2018 4 6 H 30 H, AFES FrRH I H G R 76 (1 & 2020 5€ 2 H 98— H LN HAG
S T [ e A (B A B AL s ) o [ 5 23 H BT, BRI AR AR 9 AR B & 20 21 3]
e .
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6.4.13.4 TR
737 A A2 45 2k 4 IR Sl T EL 1 2 SO BAS SR BN & 98 2 D) B Ak T 3 35 A0 R IR 2% 1 A8 B0 1
KAV AR, AR ZRE RS AN KU AT At A SRS

6.4.13.4.1 R HIN AT S H A= M)XK 5T

AFE N B AAE I GE E R AR PR AR IR (A TP BRI SR SR S ia B HINED) (R
TS8R TT IR IE F5 5 98 R At S 1 XU 8 R E D () 2017 4F 10 7 1 R AT ) S V2R 2 SRon A
GG E B IE RS EATE B, @ T i R BT T AR G SRR AR R
18 52 R A1) )45 % it A B 18] A R 2 45 6 JL N ) Y AR TILRE /0 B 25 FR 0R S5 I Bl PR A 3R 4T 45 452 1) A

PN A RATHRIESR THEAVE I 2 G B E R 10%, HAR S5 hiAR a1
SIFEFA — K AT RAT IR AMFRITZIESR 1 10%. AR5 HAREE
Ll G R FRAAT — X BT AR RAT T RE R A % B A+
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VIS T B i T B 52 7))l s = 7 ) N e X i 1 A s 27 O 2t A
B Z BRI AGE B HEALIE LS WM 6.4.120 BbAh, AT md@ s 2 [l 4 b Bt 7= 07 A
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RIEG RS E NG AR IESHE T 7 AN TAEH AR T ™ B n AR IANME AT d P
SIS, B OREE H WA R0 19 I8 ] HRAEE AN 7 A DA H AT BL 88 7 i AT AR B

[, KRG 2 e BB & B G (R 52 5 I BI H 552 50 0 TR P #2IRiE
JEURHAZ By 5t T I SR AT BT RATAF AP S AT e R PUR & 5 M ENE B, AR
XS AN RV AZ 5y ok T ST AE 5 B L A B R AT 50 285 U B S5 Tt v A B <o A 08 [ D 52 5 PR 30
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W IFHESAFERUETR BEE 7 i L P BEIEME 28 I HAh AR D958 5 0 T Rl [l 52 By i, ] 4%
2T R B 0T B R A p  [R) 20 AR B T AR — B

e BRI sl 48 AR B W 2
PEAE L R T

R S LI P RS B Tt ) ST, AN SR e A AN I S ALl

6.4.13.4.2 R KK
I3 R 2 6 G i T L (K Fe 8 B IR 4 970 52 T 3 R AR Bl i o 2B e s (0 A o R s ik

ezt LT £R T TSR 2 T 3 B0 SR B T B RS, L A i sl A R S i T L AT W
AN S TE) 45 SRR i 37078 2 I E i I T AROR B <

AN 4 PR e 4 BN S 100 A 3 < T s F) AR 2 SR e 1 R AT

FRSE T R A R kAT B

AT G FFAT KRR IR HR 73 < B 7 A gz 471

i AL

W, JFE B RHAEA

AN, DA G R E s 3 4

MEALIR KRR FSL TR R . AR FA R R GUSNE 5 £ EONRITAR . E AT
&, FHRIEES.
6.4.13.4.2.1 X K g O
Az Nt
N: G S
14EDLA 1-5 4F 54k At E Hit
201846 A 30 H
e
AT 26,796,630.00 - 26,796,630.00
= D - -
FHRES 11,964.93 11,964.93
T o E T 495,978,093.22 495’978’093‘2
SEON IR SRl
I—ﬁ;:

MR 775 S K 857,725.77|  857,725.77
MIRCF] R, 9,136.57 9,136.57,
Mgl 6,082,945.74 6,082,945.74

I IR HR I R 40,482.29 40,482.29
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HAth gt~ - - - - -
529,776,978.5
wremat 26,808,594.93 - 41 502,968,383.59
2
ikt
S H (9] ) 4 ik % .
FEEK
NAHEFRIEH K - - - 107.23 107.23
AT e [A] 3K - - - 1,154,964.01| 1,154,964.01]
MATHE FE TR - - - 269,414.63  269,414.63
NATFEE 77 - - - 67,353.65 67,353.65
AT R 2% 3% - - - 3,527.93 3,527.93
NATAZE 5 % - - - 87,101.80 87,101.80
A A B - - - - -
NATF]E, - - - - -
AT A - - - - -
HoAth 71 52 - - - 343,808.99  343,898.99
1,926,368.2
ffi Tt - - - 1,926,368.24
4
527,850,610.2
T 2R AR B 1 26,808,594.93 - 41 501,042,015.35
8
R
2017 £ 12 A 31 1PN 1-5 4F 54Dk AR E1h
H
e
AT 53,497,255.66 - - - 53,497,255.66
= S D - - . - -
17 HARIE 4 - - - - -
. I 620,847,700.4
T o - - 41 620,847,700.44
4
Je N IR B 4 b 5% 100,000,000.0
100,000,000.00 - . i
= 0
MR 775 K - - 4 40,165,385.05 40,165,385.05
IVEA&AIDSS - - - 58,419.49 58,419.49
INUE &l - - - 472,376.01  472,376.01
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AT R R - - 196,498.23  196,498.23
HoAth 5= - - - -
815,237,634.8
B 153,497,255.66 - 661,740,379.22 .
Uik

S H (R 8 45 i %
A IIE 257 K - -4 46,626,339.70 46,626,339.70
JREAS 8 [B] 3¢ - - 1,308,338.48 1,308,338.48
A HE N - - 321,975.25  321,975.25
IVENE R =1 - - 80,493.81] 80,493.81]
JREASY 5 R 2% - - 3,427.77 3,427.77
A2 5 9 - - 1,002,721.40 1,002,721.40
JSLASH A 2 - - - -
LA IR - - - -
JRLASS Ll - - - -
oAt 47 £ - - 26,831.26 26,831.26
ffit it - | 49,370,127.67| 49,370,127.67
765,867,507.2
2R U R 1 153,497,255.66 | 612,370,251.55 ]

T R FR AT G KGRI TN, %A L0 0E A 3 FHE A H 23] H 2

BEFLLTK.
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6.4.13.4.3 #MLC K&
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AN RS A2 Fig < L 23 SO BOR SR B it DR AN R AR B i A AL e s A R . Ak <
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AN RS &, RN R R HIRINE, R IR BAE AR A3 £ b i 3 e B A 4
WYL S IR TR RO B BE AL R AR b R4 Bnt i S A L (R A2 B M AT AR 2 . [
I, ARG AR IEE AR B4 5T LEBI R s e AR B oL BB KSR, KRR
PALEHATHIN RS, DLORIE S S0 B 1 R 55 A (1935 S0 18] 1Y) i P IR AR SC AT ER B R 22 fe /MK o

ARSI il i BB AL 1) 0 PG B AR A AN A A, o AR e PR B2 65 AP R SRARBR LU  2  B 7
[¥] 90%-95%, BT T~ HHIEH B A 55 S SE Ha BUS 0 A 46 308 B IBE PR 93 7 MR T B 5272 1) 90%. A&
ST Ol B B H AL — 4 DA BUR B MR T e 513 E 5%, 1bAh, ARG EE
BENEE HOASE S PR RS AR Seti i 4%, € e M 2 Fog B i e kAT S L &, B
VaR(Value at Risk)$5 b5 A I A 5k <5 10 e (107 LE A A% RS, R I ] St OB 1B AT BRI A2

6.4.13.4.4.1 FH AR #E XS O
S, NRTT

AHIAR RAEEER
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P2 e 7 — BT 4R 2 - - : :
st : : : :
495,978,093. 93.96 | 620,847,700.4

At 81.06
22 4

6.4.13.4.4.2 FoAhANHE RS FBUR M BT

X rE R H L & 8= 3 E i
g (B NRMEIT)
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0
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0
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7.1 HREESE=HEHER
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Horbre S 2RI 1) S NGRS 4 i ] ]
P
7 BTG F &A1t 26,796,630.00 5.06
8 FAth & 31557 7,002,255.30 1.32
9 &it 529,776,978.52 100.00

7.2 WWEARET WD ROBEREAS

7.2.1 BB B HREAT W R

BAE

AT AR AR A BRI B R

7.2.2 EMAREAT L R BR R RE DR AS

1725 ARE (NRTD i B T B ] (%)
A FERtA R 25,965,001.29 4.92
B VP& AT M 51,072,270.57 9.68
C W2 7,311,932.29 1.39
D e 23,392,315.36 4.43
E &l 115,685,491.01 21.92

FERIT IR -

G T 80,400,819.31 15.23
H FEHA 23,872,338.56 4.52
| HAE RS 35,332,432.46 6.69
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SEURAL: AR TTT

P S YRREd
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]
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3,945,000.0

4 H00008 EH P ) 0 14,701,050.39 2.79
~ 4,502,000.0

5 H01288 LMV ERAT 0 13,929,984.85 2.64
. 1,190,000.0

6 H00836 A H ) 0 13,865,453.98 2.63
Wik T 2,322,000.0

7 H00386 AL 13,723,324.18 2.60
fr 0
e 3,720,000.0

8 H00992 R AR AR ] 0 13,329,411.00 2.53

15 T b3 2,000.

9 H01071 PRI | 5,092,000 13,308,502.12 2.52
1y 0
. 1,304,500.0

10 201310 TN 0 13,285,873.32 2.52
X 2,283,000.0

11 H01382 HKYi4R 0 12,838,397.99 2.43
~ 2,071,000.0

12 H00939 HWARAT 0 12,658,935.73 2.40
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13 H03328 AR 0 12,252,080.96 2.32
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