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H S0 8{HE 1.672 Jt.

ARG 2018451 H 1 H&E 20184E 6 / 30 H
s NRMJG
PN - 4E RS AT EL B
WH MES 2018 £ 1 1 HAE 20171 H1HAE
2018 4£ 6 H 30 H 2017 £ 6 A 30 H
—. A -81,521,831.03 129,003,664.02
LAY 683,261.25 280,660.93
Horpe AR BN 6.4.7.11 178,613.46 268,692.70
T LSO 504,647.79 11,968.23
P RRIESR A RN - -
SENIREE Gl gt PN - -
HAbF) 2N - -
2T AT (FR LA IHE)D 51,280,244.35 14,344,117.90
Horp: PSRRI 6.4.7.12 46,223,269.30 10,997,488.61
S Xr e &l - -
fiigr 4 BTl et 6.4.7.13 265,279.53 10,000.00
P SCRRIESR R B s - -
BRI - -
fiTAd: T HI 6.4.7.14 - -
JEE i 2 6.4.7.15 4,791,695.52 3,336,629.29
N A AN 5 24 = N ERIA=]

i’;’f@ MRS (BERBAS | o1 -133,823,532.04 114,327,080.11
A3 s (BR DA — 5 151D - -
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2. LR 1,234,882.71 936,981.58
3. BERSE - -
4. 5% H 6.4.7.18 5,016,547.49 4,114,654.15
5. FIEZH - _
Hodr: SEH R 4 b v e 3 H - -
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6.3 FTEENE (E&HE) THR
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NG BeARE P A J 4 g ] ]
A E QR R P
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=\ KBRS M EL 5
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IS DL 5 3151
Horp, 134 Rk 16,775,377.63 12,697,443.85 29,472,821.48
FEG e [A]3K -72,037,600.37 -55,180,163.37 -127,217,763.74
VU, AHAR S TRA
N 53 FR A 72 AR ) i 4 1
) GE R L5
HA))
Fov IRIAEER G (G
GiEED

399,978,719.95 383,745,367.88 783,724,087.83

TR BHE A 5510 R B AL AR 7)o
Ak 6.1 2 6.4, MR H T NEE:
HEEHANIIN: B0, EEXUTERTIA: G, PRSI 5Kk

6.4 REMHE
6.4.1 FEEHEAREFN
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AR A B B 5 55 s R I 3 [2008] 1 5 (5 T AV A3 4 00 BRI SR 3 ) L W 5[ 2012185
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(2) XHEEMIESF T PSSO, BAEESEREE . fiRmZEGON, BERRBE . ZAL
Ao GFIIRLR SN R AR, AR AL TS B
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T 1,161,842.08
6.4.7.8 HAhffk
B NRMIT
H
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6.4.7.9 SZWHESE
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A
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EHERAT A AR A AR

hr: ARt
i H CLSEHLE A ARSI 5 Ko EANEE T
AR 246,443,328.11 293,558,001.36 540,001,329.47
AJRHE 37,773,301.91 -131,353,447.84 -93,580,145.93
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RIS 1) B A AN e BN Y ARG A A% A, DR T [ 2 A BN S o A o [ M 2 EL AR
o ZEEHR T RS AN U BEAT ARV AR XS I, JEXT SRS T Ll
T IV RIBIVE, AT S P AR BN, S s 7ML 55 #RAF 2 T M S AE I A I ST R i BN
AR TR PRSI RS A, R SY3AS S SIS b 55 BT 10 PAY 422 ) ) B8 R AT 175 AR [ il i B
flHE ST OLEEAT R A, @I S BTG XU PR 4 53 5 0% BR A F A M4 AR 1) B AR
B X RARERAR R BB AT I A KSR VRAY, IR TS T B 1R BT A AR
VRNV RE , FFxs B30T HH AR, A XU 8 PR 25 1, g J B 32 B0 8 UK B R b AT 428
FFPR A

AT GRS BN T DUXARAE R A 2 0 B MR HI R A& R
BHEAR MGG B AR DMl 5518 1 IR Jl 10 RS 7 B AR A AR 2R

AN G P e BN e it TR 1) X B B 5 9k T B e MR R E B AT (KA Al
5 Fob DRSS A= (PRS0 M P M R AR BE R R, B RS 40 2 PR ™ SR PR 1 B[R 24 XU 43
RIS o T ME BRI A, ARIEA I S RIHE B bs, 5655 fria b TRk
R E S AR R B, HE AR, B SRR IR FEANAH S B A RE L, S T
SRR AN KBS BEAT W A EAIPIAY, JFIEII AN R, R ARG 1l £ ) AR 2 K9 L Y

6.4.13.2 15 FI R

15 H RS R AR FE G AEAC i R 22 5 FRIEAT S A 5HE, B IR S HTHRIESR 2 AT A

ELY RS EII AR EENL,  PBEE G BRI R ARG U -

ARHE G I GG B ANTESE 5y BT R B By % T (M ASARBLHEAT T 783 VP A . ARIE G (M 4RAT A7 3017
BEASE S IFEEAT B RAT, SEBRATATAHKIIEF RS A E R AIESTEA G T I3 5
LA EE SR B LA A IR STE A 7 NS 5 0 T 58 BRSSO TUH 51, 35 20 U T AETEAR /N
FERRAT 1] [F) L 7T S BEAT 58 5 BT 0 58 5 0 T AT A5 P VP J R UE S5 32 07 3k AT BR ) A1) A 2 1
15 F XK«

B B G A BN T P UK FEARE 8 e 4 B S A R B R S R AT

2529 AL 49 T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

AR RS, FLE I 3 Bl £ 58 LAY B XU -

6.4.13.2.1 35 HME FTPR IR RSB &

A NRMoT
B AR FHER
o HA (= B BEZ
RS PP 201846 30 2017412 H31H
A-1
A-1 LR -
F T 29,843,000.00
&it 29,843,000.00
s RUFR IR A E 5
6.4.13.2.2 K MG PR TR RSB
mAz: NRMoo
AR AR
<2 RS
KIS P2 201846 430 [ 20174F12131H
AAA 1,391,824.00
AAA LI F 274,624.80
PN -
ann 1,666,448.80

6.4.13.3 BN RE:

TRBN R KUK F 2 4 s i T E AR o S AR . AR G T sl v KUK — D5 TSR - 56 447
R N AT B I SR IGE R R R A0, 59— 7 ISR T B Sl T AL 922 5 T 4 ANV K T
K (1 78 T R ¥ 5 R 43¢ 5 5 v 1 TGV A 7 47 1 IR 2 (R 1 5L DAS B RN RS AR B

BT SA AT 1B B < PRI TR AN XS, A e 4 PR 26 40 8 T N A8 I R A 5 < PR R A RS [ 155 VO A7 7 2
W I TR AN ME TR, RSB A I ) TGSk~ 5 MIC AT . ABE G I B &8 FENTE
LA PR T B R SR, 2 e TEARHAR OO R RS b3 75 2, 4 i R P TS R M R [ A
R ATRBIERE,  RR B R R AR 2

Bt P B AR B PRI R BN T RO, A 5 ) o B A SR 2 7 SRR 5 B35 1] B T sl B
BIE SR, SR ER PR EEAT RESE I MR AT, AR &R G B fabs . A& 7ERIRT A A A RE
TIMEEETaRR 2LA Hr AR B RE B2 A58 R L A9 LA B 38 52 BR Ak 43 B S R LU 1) 4 . AR RE G4
BT — KA A RAT M S T A AN B B P I 10%, A ARG 5 H AR & 1R N 1
[ Ho A FE S L AT — R AT RAT MR AR ZIE S 1 10%. ASE 4 Fr R KM IES RIS 2C
Gy L, HARIRATEARATRIFENE T2 5, RERE 6.4.12 Fh IR (340 35 4 8 P2 i 2T i 52

5 30 T4k 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

0

PRAIARE H AL OLAL, HR GBS R LA BN RGN AR L. oAb, ANHE Gl id 32 [m]
W < R % 7 7 SRS N RS B < ORI PR AR SR e B RR— AN B R I i 8058 (9 2 Fe e
6.4.13.3.1 &RB™ &R 55 A0 BIHIIRR 727

.

6.4.13.3.2 MEWA AT EH AT RIR SN XR T

ANFE G (B R A AEFE S8 MR PR rh b i IR (A TR SEARIE S R B S AR R i) S (A
TF AT AT 4 % R S TR B KU & BELE ) (1 2017 4E 10 H 1 B AR AT ) S5 M0 A B2 SR nt AR
G A BRI KR EAT T B, S I T ) U A B T I AR S A A R R AR L R
2 B ] (K4 % it b LA LA % 2045 6 0 FRF T P9 AR B AE 7 10 45 PR B S Sl M A7 5 45 1 M )
3T

A SR T — K AT RATFRESF i A B G 0 E R 10%, HAR G 5 hAR 3
SE BN E B AR IR — K AR RAT FIESF AMFEITIZESR K 10%. ARk e 5 hARE
3 A8 BN AE B (R AR G e 3R R R — X B A R RAT AT RS R AR 1% BT A R
FIIEIER 1 159%(5¢ 4% WA S8 Kokl LU B BEAT UE 7 43 B AR 8 2 < B b BRIAIE B 2 WA I
TRAR A G A ZIZLBIR ), ARG SHARGHESEENERNEMRBHEHE K LA
FRAT R AR IE R, AR i T A E ATRE S 30%.

AFE G RFARPUETF IR A S B E1lT, RN AEARAT (M RIML 13758 5y, #8702 4 B3 7
B SZ BREIANBE ] B3 LR AT S WP 6.4.120 b4k, ANHE S mIid I 32 H (] 0 4 b 72 7= 77 LA N
R RO PE R R, H BRI R SR TR A R E. AREENRET
TEAIE R FRBE 7 K AR A TH Al I 2 e 97 1HEL Y 15%.

RIS RESE NG X IEEHE T 7 DT RIE ™ Ba RN AT d HPF
WA, B OREE E AR BE [m] BRI AT 7 A AR H AT AR BB ) w] 22 B

RIS, RS G i)k 8 BT 5 B0 3000 (R A2 2 O 2B 558 S0 0 TSR B #2578
JEUMIS 52 55 68 T (K0 5 AR L A BE 0 RATAT KPS AT 6 B (R UR 2 57 R IE N B, LK
Xt AN RV PRIAZ 5y %ot 7 S TAE 5 0 BE A B BEAT 50 25 U S50 Tt ™ A B I e S8 [ A2 5 P B

PR FNAE Gy % T AR o Ak, ART 4 (0 5L 8 BN S 7 308 [ D 52 ) o 4 ot e B . AR o 41
55 31 B3t 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

oot PR B8 SO 52 A SR KT R I 9 vt ) USSR B0 5 B AR 50 DURF R B i 42 2 Fe (i B A2

W I SAFERIUETF BT

&
ST B EOR S A

R 2] 5E [

77 it S B IR M 2 A€ [ HAR SR AN A 5 0 T SR I AT S i, Rl %
= BV B DR RF 2

ERE LIRS TR AN PESR BR A ML I 45 2R S e sl P XS o B ) S B, AR A ARl o 300 A e 3l

PERG L R4

6.4.13.4 TR

T 37 U i 2k < i e <l T B ) 2 TR 0 BOR SR I I 12 IR 9 Ak 7 37 2% S 4% B 3R (R A2 Bl T
FAEWEN RS, BRI RS AN XS AT A A R XU o

6.4.13.4.1 FZLXKx
T2 A6 A2 6 4 ik T B A SR E BN S IR & 52 T 3 R R AR B 1T R AR R s I RV o 1) 3 A

St B NicT] s IS R VB 1B S A TR i /A I i ER Nt o

AN A2 1) 5 SRR T 3778 2R T E I T AR ORI < AT R 1 14 XU

AN 4 ) e 7 BN S DX A O < v s ) ) 2 BB P 1 3R 4T

A5 TS R A X AT 4
RIEGEFFA KR Ss - M i A TR, ISR a8 m sl & E e

Herp Sl R A SR e it TR T i

7, B REREA S A

TRRFRRE EASL T MR AR . AR R R GURIE = R BN BT AR 4 & A 4 I fit
IR,
6.4.13.4.1.1 FIZ X
pz: AT
ARHAR
2018 £ 6 H 14BN 1-5 4F 54 LI E AR &t
30 H
e
BT AR 51,727,335.26 51,727,335.26
S 2,059,949.03 2,059,949.03
17 tHARIIE 4 415,004.85 415,004.85
I@iﬁ@ 29,843,000.00  1,666,448.80 750,429,705.25  781,939,154.05
FNIRE S

532 Tk 49 TT



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

il ¥t e
M SCIE 25375 . | | ] |
HaEK
MRS - - - 390,170.76 390,170.76,
AL FR T 3R 5,565.57 - - 484,526.10) 490,091.67,
HoAth 85 7= - - - - -
Hre Rt 84,050,854.71
1,666,448.80, 4 751,304,402.11 837,021,705.62
1 £t
S HA (9] 4 . | | ] |
il % PR K
NATHIE SR
P j : / ! ] 913785924  9,137,859.24
K
AT B2 [R] 3R - - - 2,443,944.49 2,443,944.49
W A~f
RATEEA - - - 1,070,015.09 1,070,015.09
Eirdul
MATFEE o - - - 178,335.85 178,335.85
M R | | | . |
% 3%
AT AZ 5y Bk
N Hg%% i i - 1,161,842.08 1,161,842.08
A A - - - 131.49 131.49
MATF] S, - - - - -
AR - - - - -
HoAth A7 457 - - - 170,809.91 170,809.91
ﬁ’fﬁlé\ij" N
- 4 14,162,938.15  14,162,938.15
F| K BE| 84,050,854.71
S 1,666,448.80, 4 737,141,463.96 822,858,767.47
AR
2017 12 A 1PN 1-5 4 5% L AR it
31 H
i
HATTE SR 60,714,170.60 - - -1 60,714,170.60
i R N 1,961,879.30 - - - 1,961,879.30)
FHARIES 463,734.53 - - - 463,734.53
A5 M 4
X%;;”E 49,518,000.00 1,614,857.20, 1,466,000.00 1,083,158,416.63 1,135,757,273.83
Ay
INLeil)s) - - - 729,046.34 729,046.34

5 33 T4k 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

AL FR T R 497.02 - - 361,390.94 361,887.96
HrE Rt 112,658,281.45
1,614,857.20) 1,466,000.00 1,084,248,853.91] 1,199,987,992.56
B f5
R AHIE 2517
rﬁlfr{ﬁ - - 7,946,577.98 7,946,577.98
¢
AT B2 [A] 2% - - 1,000,692.55 1,000,692.55
MNATE N
- - 1,535,558.31 1,535,558.31]
Eidul
MNATFEE % - - 255,926.39 255,926.39
N AT AR B 2
B ﬁg%* 1 | 136689442  1.366,894.42
HoAth A7 £57 - - 345,534.74 345,534.74
Uikiigssan
- 4 12,451,184.39  12,451,184.39
F| Z f5 K BE| 112,658,281.45
trgm| 1,614,857.20) 1,466,000.00 1,071,797,669.52| 1,187,536,808.17,
T TR NAFE G B R AR TR, FEi% IR A 20 e FOR) 2R 58 5 e H B33 H 3V
%u/\ﬂ'\‘

6.4.13.4.1.2 FI|Z XK FRIARURR At 43 A

T 2018 4F 6 [ 30 HAIEERA M58 5 MG 01 A oMl 5 B 8 = i I L 1y
3.839%(2017 £ 12 H 31 H: 4.43%), [KILiidaMlZRMIAR Sl T A K G 5 7 4 0 ORI (2017 4
12 A 31 H: F).

6.4.13.4.2 MRS
AN R 2 Fi8 4 il B A SO B ECR SR I & it & R AN IE 2R AR Bl T AR e sl ) RS o AR 4
IR 572 Je st AN R4, R TG 21 R AN RS

6.4.13.4.3 FHAhMHE K

HAbA M JRURSE 2 i 22k < i R < ik T L 1) 2 FR A4 BOR SR BBt B R Bk T 3 R SR AN ANV A LAS K
T S ks DR 2R AL Bl i A AR B AR XURG: o A 3k 4 T2 AR BR IR A2 5 BT b T AR AT 8] [/ ML 1T 37058 5
IR SE A5, i o s ) AN 6 RUBSE SRR T BMIE I3 R AT AR B B 2B O SR IR S AR 52

3 34 Ti3E 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

BERIE UL T 37 AR BN R o

A e E BN EME BB A G e T, RA<E LN, @
THOL, M B e B R AR E
Bt A
BIE, SRESNNXTREA A

GriGOLRBORI 3T, G5 EIESR T iia AT
i, ERNEREES

WSS WD B AR, X IRBEORNE . B E . IR

[ 38 P o34 e =
(T 3 A% RS

AR T EHEI 5
&) 60%-95%:;
Ao

iz, s 2R E

fiids. BGIE.
PILLBITERIN 5%-40%.

A4 €

m
&
=
?
=
&
A_(
=
2

P HU PR LA AR U A Bl
B iy T H R B SIS

ot 5 AT

XML
JH I X RANMIE SR
EENE

P BEER AT A LA Vi B Dy

LR SOV AR e 0BT 1 L fh ik TR

BEAh, ST Ak 6 BENRE H U AN S B i 5 HRE S 6 S

T I PRIV CE AN A RS, RIS T S IS E AT BR B A5 o

6.4.13.4.3.1 HAhfras X0

BINEN AT RS R &, E3E VaR(Value at Risk) 55555 R MHAA 3 4

S NRMG
AR EER
2018 £ 6 H 30 H 20174 12 A 31 H
i H b3S b I L B
o S E Y AE L A1) N R E HE L
(%) (%)
750,429,705. 1,083,158,416
T oM E s — BER % 91.20 91.21
25 63
T M E A e — FE e R - - - -
T A — T R i - - - -
A G Rl e — BUIE Bt - - - -
HAthy - - - -
750,429,705. 91.20 | 1,083,158,416 91.21
&t
25 63

6.4.13.4.3.2 FAhAN#E XS FSUR PR 4T

5454
i

BRI 300 FE S H A T3S B AR A2
HIE R A R )y | S G LR S P LI

%5 35 Tk 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

gl Rz NRMG)
AR EERER

2018 46 J 30 H

2017 12 H 31 H

19795 300 840 - F 5%

Ny 5,212

Hhng) 8,702

2.7 300 8 EUT % 5%

Nik/b# 5,212

k%) 8,702

6.4.14 B TEBEM M STHRR T E UM R HARF IR
B BT TR H S G0 7 B0 I 0 At = 2 I

BRHAEME
7.1 BAREESEHEER
G NRMoT
Jrs L H G4 b B B L (%)
1 &L 87 750,429,705.25 89.65
Horpe B2 750,429,705.25 89.65
BTt - -
3 ] WA 7 4% % 31,509,448.80 3.76
Hrr: fiiZ7 31,509,448.80 3.76
B SCRRIES - -
4 4w - -
5 & BT AR TR - -
6 TN IR b vt 7 - -
Horprs S =C R ) SENGR
1 S ' .
. {Eﬁﬁﬁﬁﬂl RN EE 53787 284.29 6.43
it
8 HoAth 45 10557 1,295,267.28 0.15
9 it 837,021,705.62 100.00
7.2 MEMREAT L R B ER T A A
7.2.1 WEBAREAT W AP REIR A IR BB S
o | 7l I REON b
A &y R A, sl ; ]
B T 22,864,261.56 2.78

5 36 Tk 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

C gl 598,129,625.13 72.69

B0 ) R BOKAE = R b 71,559.85 0.01
E fesiiN |4 13,363,123.50 1.62
E s R 9,085,089.00 1.10
G ASIEIEH g IREOL - -
H ERERIE G4 - -
| 5 RARH . ARG B IR 58,035,920.71 7.05
J eanly 6,495,584.72 0.79
K JZZE: Va4 - -
L FHAE FITE 25 R 25 33,957,209.64 4.13
M BEARE AR S5 8,346,105.00 1.01
N IKF FREEAN A LBt i EE 81,226.14 0.01
0 JE RS BB AR 55k - -
P HH - -
Q PR S T AR - -
R B AN N it 4 - -
S Gty - -

&t 750,429,705.25 91.20

7.2.2 EMAREAT L REBBE R T BRE R R A S
Teo

7.3 JARIZ A SOYHE G HE S T HE AR/ TR IR R B 4
SEURAL: NIRRT

7 R TR
e | REA i SR A4 TR (k) A E
B EEA51 (%)
1 603799 R 810,423 78,991,929.81 9.60
2 002466 P N4 1,501,508 74,459,781.72 9.05
3 000651 & 7 HL A% 948,396 44,716,871.40 5.43
4 601888 Hh [ [ iR 527,204 33,957,209.64 413
5 002456 KRAERHL 1,786,212 28,811,599.56 3.50
6 002008 KIEHOE 434,953 23,135,150.07 2.81
7 600535 KLt 865,303 22,342,123.46 2.72
8 002821 Lk 241,400 21,057,322.00 2.56
9 600196 BREEY 505,500 20,922,645.00 2.54

5 37 7k 49 7T



A EERRAT W5 SR A BOIE SR 5 ¥ 3k 4 2018 4F AR R

10 600132 HH PR 715,598 19,814,908.62 2.41
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