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FESZ 5 T BEAT IR 5E 5 1) LA P IR 23 B AC 45 AT BR BT 2 ) D58 5 6 7 58 UE S S WSOMTR TS 5
LT REPEAR D

AT (R B BN ST T AE XU BRI, o) #5058 A AR P S P Al R IE 22 R AT
NEAE AR, Hoad i 7 o £ 58 DA B0 FH XU

7.4.13.3 JahikE XU

T BN KU 5 i < AR JEAT 5 < Al 7 BT JS I S5 I8 B 58 G Ak 0 XU . AL B AU N M X

— 7 IR TGy B AT N AT RE I SR L [ A 3G AT, 55— J7 TRk B T 1508 A i
FI A2 5 T 3 AN R T 15 A P AR F P ¥ B2 LR 45 9% 4 i Gk A2 T 37 LR LRI 20 e sh A5 00 DA & PR A
AL

el st BSOS T G, A e i ) N X A S i ) DU G ) 175 90 0 A 2
WA IF TR TR, ORISR A G AT ISk~ 5 AHULAC . AT G (0 5 0 BN AE
LA R T BRI 4K, Z0E AE AR T R 0 Fh i f A B R, 42 ) R G P e ] A5
SRR BN IR KU, A R PR B i AR 2

7.4.13.3.1 MG KN AT LA A B = HIRSH R 55
AREEE R T ANTE R SIS B R A 42 IR (A TP SRR IE IR B S ISR M) K (A
FESE AR TP IEUE I3 #5532 1 U BRI E ) (1 2017 4 10 3 1 H AT SV2 00 1 B ko) A Bk
S A B RN E A S AT A R, SE T ) R A BT I A S M SRR O I R bR W
10 52 PR At PR 45 % i L 18] A S 45 76 JL N 8] N AR IR 0 (R 25 5 FE 08 S I BN PR R A dE 47 45 25 14 i A
R
AREEGHB T —K

R B RAT ESR TAE AL R B B8 1 ) 10%, H AT G5 AL G %
SEHNE B R HAR L IR

A —FK AT RATHRREZ R AL ZIESR R 10%. A%gS hiAs e
BNE B HAIT R &SRR A — R B A7 AT A s B AR % LA =
FIVEBER ) 15%, A%LE 5 AR G IR GE NS BN SRR A FH X LA FRKITH
5 ARz b w Al R 30%.

A P AP UETFAEUESR AL 5 B BT, R IRl AEARAT (8] R 358 5, 800 38k 4 B Uil
P 2 PR WA GE F LIS LS LM 7.4.120 BbAh, AT E @S2 B 4l e 7 AN
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R RN PE R, H IR AN SR MR IR A A E . ARk Eahii
TR PESZ R B I T EL & TF AN L 2 8 B 1 (E ) 15%.

ARG RGN HOW B G G Bt e 7 AN LA H R AR BE 7= (4 T AR LA B R A T B TP
SIS, B R H BRI ] B S AG R 7 AT H Ay AR B i AT AR AN (B

RIS, AR ik 6 BT 5 B0 08 (Bl A2 5 O 2 H 558 50 0 FROSR B #2578
JEL USR5 5 08 T (0 95 R AT BE 0 RATAT KPS AT 6 B AR UM 2 57 I I E N 2, DL
XA RV R AZ 5y 5ok 7 STt A8 5 0 6 A B PR AT 30 28 VR 8 S50 Tt ™ e A B A < AT [ D52 5 D 3
YRR ANSE Gy 3 T KUz o BEAh, AN T o AR < BN ST 1 300 [l W 52 5 41 o i B AR BE . AR 41
fit PR 8 SR 5 A R Ky R I 9 o ) XU IR B85 1B AR 50 LURF R B 42 2 Fe (B TSR A2
Wy IFAE SR SESUESF BHE 7 i S b ENIE I 2 € I HAR B MO S 50 TP R [ 5Z Z If, AT %
ST A B B R B 4 A TR 20 B BBV DR — B

ZEr LR & TR BN AR FR A M I 45 2R S sl 1 XS B T O St AR A ANl o A AL SN
(ERIR =Y S

7.4.13.4 WX
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 A o SR BN 4 9 B DR T Ak T 3 85 A % TR 2R O 28 30 1
KA AR, ALHEFZ R AN RS AL A A7 XU

7.4.13.4.1 FIZ KK

R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = B 1 o T /A Vv R S AN e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 0 T A1 IR0 T R SR < YA 5 e ) XIS

AR < ) i < BN 8 B0 A < T i M AR AR M sk R AT A, TR B R B AL S A
FAETT o0 Bl R AR R AT B

7.4.13.4.1.1 R XKD

B ARt
AR
2018 4F 12 A 31 LA 1-5 4 54U L ATt R &t
H
"
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BATTEER 20,277,310.04 4 20,277,310.04
e 324,746.23 - 324,746.23
1 HARIE S 45,353.64 - 45,353.64

e - 28,200,374.00 28,200,374.00]
MIBIE T8 K - 717,028.43]  717,028.43

MRS, - 5,868.57 5,868.57]
A ER D R - 1,213.72 1,213.72

HrE Rt 20,647,409.91 28,924,484.72| 49,571,894.63

A5t
NATIE SR H 2K - 2,303,536.28 2,303,536.28
AT 2 [A] 32K - 209,594.85|  209,594.85
MAT RN SR - 58,241.18 58,241.18
MATFEE 7 - 9,706.87 9,706.87,
NATAE 5 % - 413,723.93  413,723.93
HoAth A7 £5 - 310,007.48| 310,007.48
A A B - 0.13 0.13
3,304,810.7
ffi Tt - 3,304,810.72
2
) 2 AU B B 20,647,409.9 25,619,674.00 46,267,083.91
EER
2017412 4 31| 14K 1-5 4 54FLLL AR At
H
wre

BT 15,077,120.39 - 15,077,120.39
s R D 1,135,950.16) 3,743,238.49 4,879,188.65
FHARES 171,757.30 1,492,776.00 1,664,533.30

T ot 4R 10,700.00 93,746,363.47 93,757,063.47
A e = - - -
ST N IR xRl

F
EYSCUE 7 K - 1,146,050.47 1,146,050.47

MR R - 3,673.50 3,673.50

INELgil - - -
A HR D R - 2,366.82 2,366.82

HoAth 75 7= - - -

o 116,529,996.6

Ao =San 16,395,527.85 100,134,468.75

0
ik
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L HAfE K
5 5 M A £
7 2B 4 Rl 47 f5
Szt (910 4 %
IR
AR SR K - - - 570,229.57 570,229.57
A BER] 3 - - - 318,707.85 318,707.85
JREAF A BN Fik T - - 4 147,459.29 147,459.29
NATFEE 5 - - - 2457657 24,576.57
LA 5 AR 2 9 - -
NATAE 5 B H - - - 572,397.30 572,397.30
AR B
AT,
LA FLE - -
oA A7 53 - - - 360,597.64 360,597.64
Tt - - - 1,993,968.22 1,993,968.22
114,536,028.3
) 2 R R Bk 11 16,395,527.85 - 4 98,140,500.53
8

T RAFRAARIE G KA SO E, IF%IR G 200 i 35 E fr H 80800 H 3
BAT 70K

7.4.13.4.1.2 FIZR KRS Y BB 43 BT
T 2018 412 A 31 H X 2017 4£ 12 A 31 H, AEEHFA G LHIRAL, HEFARRIT
AR NTE IR, R T S R 2R AR Bl T A 4 3 = e F KR

7.4.13.4.2 SMNC K
AN IR 2 18 4 b T =LA 8 Fe (B 3R R BN & S R ANV 3R AR Bl T R AR Y s R« A FE 4
(T % 7 B At ON R TRy, IR b T8 B R AN KUK

7.4.13.4.3 FABMHE XS

HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 R SR AN ANV 3 LASK
HITT S s DR 3R AR B T A AR B B AR XU o A 3k 4 2 B0 THIE SR 22 5 By L T BARAT 8] )M 17 3758 5
(RIBEER AN BT W ) FEAL A DRURS SRR T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

AT B I B BENAE A AN B R A A 0 A e, SR BT R RO SENS, JE X R A

GEEIL L BURRI AT, S8R TN, M S h S A SR RE; B AIES
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(IE k73T B e B, IEFEAT & Bk B TR 20 € Vi I R 0 il M e AT 40 2
WSS & T B I A, XT 55T 5
R 37 U o

I Il A BB A B L BRI AN R U . AR AR B2 4 P REER o B B I LR
B S H HAAE BRI & A RN S RIE )5, N 2 ORFF Dl B 2 H 72
—AE LN IBUR B2 MK TG 5 A 1 5%, BhAt, TGRS B NR DX ARSI A I
UEZRO MG STt A%, 2 IS ] 22 o B 7 Rons B AT KU i, A4 VaR(Value at Risk) R HR45K

AR e <5 T s D TP A XU, B I ) S o XU 3R AT R B AT 328 1

ARHe B ) E TN E
VRCE . BRAGHATEIE, REZINI AR E

30-95%;

7.4.13.4.3.1 HAbHHE KK O

SRiEAL. ANRTIT
AR EER
2018 /£ 12 A 31 H 2017 12 A 31 H
b4 b3 4
TiH
B B i
AN RME N RE
18 E A5 18 L 431
(%) (%)
T g e T — R 28,200,374.00 60.95 93,746,363.47 81.85
I R S i R s 5 it
B Rt el v i ol = E 5 1
A AT 7= — BUE R BF
&it 28,200,374.00 60.95 93,746,363.47 81.85

7.4.13.4.3.2 FARAHRE RURS O BB 43 BT

i HE BRI KU T T AL ST LB HE R A2 3)
B o F HE LM LA 1173728 B AR F AR
X AR H R B A
Som A (AL NIRTT)
SRR 22 B ()22 ) PN e AR
v

2018 %212 A 31 H

2017 %12 A 31 H

Mg b S vE - 5%

N4 3,183,698.95

N 7,034,856.65

AV Z LA HE T B 5%

k% 3,183,698.95

JR/> %) 7,034,856.65
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7.4.14 BT EBMTTHRRTE UK EALF B

74141 ARME

7.414.1.1 AU SUHMETHRER SR TR

ANCLZA SO V8 10 < 7 A 67 £57 2 S L3 DY R B UACER TR A R HoAt 4l 45, L PRI A 34
RAK, AndrESKmprEms .

741412 Vit E R SRR

7414121 FJEXERITRL ROME

T 2018 4F 12 H 31 H, ARFEEFRA R LA RAME THE H AR D) AN 2 0 6k e i 53 b s T
BRI ARSI N IR T 28,200,374.00 7, J& T3 ZEIRAREN AR T 0.00 7o, J& T2 =21
ARBOART 0.00 7o (2017 48 12 7 31 H, AEGRAA A o & AR ST A 340
MR R T8 BRI ARSI N AR T 87,036,358.46 JT, BT ERMAH NART

6,720,705.01 7o, J& T =JZX KRR 0.00 7T).

7.4.14.1.2.2 A SSHHERTIRJZ XA B B RARS)

X TUEFRAL 5 i BT B BCE A AT B e fi g, A I R SR U, S ANEER . BUR TAEATT
RATEEIE L, AT TA5 I H 258 S WK TEER H W) 52 5 AN R 3 1a) KBRS 39 1) AR A 5< i
SRANTT B A R (A OB SN S — 2K IR At B B b R B AN AT S A T2 e i
(RISEIRBRRE, i 5 AH O T SR AN P 555 A SO IR 38 — SR IR = 2K

7.4.14.1.2.3 F=JZ A SUAME R BRI A B4R 3l &40
AFEEFA LA R E T E IR ST N 2308 565 10 it T 58 =2 IR A e E AR R A4

AZEf)

7.4.14.2 RGN

WA AR, ARG ToH E U K U H I

7.4.14.3 HAhZEIR

BER P AOERH, ARG IO E U K H AL H 2T,
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7.4.14.4 WS- HRER HLHE
AMEARFC T 2019 4E 3 H 26 HAARIL S (RS 1 Ak,

8.1 HIAREEFAAHER

88 HWHEAAHE

SRRAL: NIRRT

JF5 gE| & o B B R (%)
1 &L &ty 28,200,374.00 56.89
Hrpe KE 28,200,374.00 56.89
2 BeHnt - .
3 li] 7 YA 7t - .
Hp: figz - -
B RFUESR - -
4 e B - -
5 SERIATAE R BT - -
6 SN IR 4 il % - -
o ST R £ SN
E R ) )
7 RATERRES w w 20,602,056.27 41.56
Tt
8 Hofth 25 15058 769,464.36 155
9 it 49,571,894.63 100.00

8.2 HiRIZATI R ERFTAHE
8.2.1 A WIRILAT W 0 R B8 o I B4 T 4.

SRR NRTIT

5 3 4 R PR
e s A RME
A (%)
A YN N QN N4 462,240.00 1.00
B P4 865,150.00 1.87
C il 1 . 16,328,747.00 35.29
D CIWAINIE VAN S WS ¥ G s VAN 4 1,333,970.00 288
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E M 1,422,888.00 3.08
F ok AR ) .

G LB S ARELL 1,915,646.00 4.14
H R ERIE LA . .
| &R RS B ARSI 2,089,402.00 4,52
J SR 2,745,303.00 5.93
K J5 b 658,668.00 1.42
L FH GG I 25 MR 55 378,360.00 0.82

M RHAREFEAEANR 55 ] -

N IR FREEAN A 3L i B LY - -
o JERRSS AZBEAEA IR S5 - -

P HE ] ]
Q PAERIE S TAE
R A RE AR R ] ]

e
S e

&1t 28,200,374.00 60.95

8.3 SPRIE A FMME o E & B E HL BN I T A R A
SN NRTTT

o B G
e | REAE JIE B A4 R B (K) A RE
H LB (%)
1 002463 VLA 149,600 1,072,632.00 2.32
2 000001 P22 ARAT 105,200 986,776.00 2.13
3 000877 paaiicgiy 132,500 942,075.00 2.04
4 601006 RZHkH 113,800 936,574.00 2.02
5 600068 BN 147,200 930,304.00 2.01
6 000581 J8F =R 52,500 927,150.00 2.00
7 000543 it e FE 193,000 924,470.00 2.00
8 600875 RITHA 117,000 923,130.00 2.00
9 000063 PIEH 47,000 920,730.00 1.99
10 600582 KR 250,600 857,052.00 1.85
11 600390 hHBEA 120,500 838,680.00 1.81
12 600959 LI % 197,200 812,464.00 1.76
13 600183 A s B 52,900 532,174.00 1.15
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14 300760 LR 4,800 524,256.00 1.13
15 601333 IR S 159,200 503,072.00 1.09
16 000997 oK B 34,300 502,152.00 1.09
17 601898 R YR 107,100 498,015.00 1.08
18 601117 Hh [ {2 91,900 492,584.00 1.06
19 601005 AR 249,200 483,448.00 1.04
20 601000 JE L 200,000 476,000.00 1.03
21 002384 Rk 42,000 474,180.00 1.02
22 600741 IR 2 25,200 463,680.00 1.00
23 601009 A HUERAT 71,700 463,182.00 1.00
24 600598 K5 54,000 462,240.00 1.00
25 000338 Y257 7 60,000 462,000.00 1.00
26 600048 LRF = 39,100 460,989.00 1.00
27 600031 =—®ET 55,200 460,368.00 1.00
28 000895 RO & 19,500 460,005.00 0.99
29 600585 HFIEIK IR 15,700 459,696.00 0.99
30 000709 TN AR 161,500 458,660.00 0.99
31 601988 o ERAT 126,500 456,665.00 0.99
32 600362 TLPE4Y, 34,500 454,020.00 0.98
33 000778 WY 99,500 428,845.00 0.93
34 002281 e RH 15,700 421,702.00 0.91
35 002491 T8 HLI 53,200 419,216.00 0.91
36 000049 1% L i 14,600 418,728.00 0.91
37 000039 AR EE A 39,500 417,910.00 0.90
38 000685 il A H 58,500 409,500.00 0.89
39 300038 Rl 43,400 404,922.00 0.88
40 600623 e AR 49,900 403,192.00 0.87
41 600219 [EEfIIE:EN14 188,500 397,735.00 0.86
42 000488 JE IS 2R, 69,900 392,139.00 0.85
43 002048 ERES 37,500 391,125.00 0.85
44 000415 ViR B 105,100 378,360.00 0.82
45 002383 EAEH: 31,900 377,377.00 0.82
46 000990 WE R 30,800 369,908.00 0.80
47 000555 CLAEEPS 39,600 369,864.00 0.80
48 600028 HEAEL 72,700 367,135.00 0.79
49 600487 Tl 21,200 361,460.00 0.78
50 000636 AR 31,000 332,940.00 0.72
51 000568 FINEE 7,900 321,214.00 0.69
52 600657 fEik = 50,300 197,679.00 0.43

8.4 MEHAMES T A SHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
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SRR NIRRT

o7 A 4 R
5 Ji SE AR JI 524 R EN L S DN FE A LA
(%)
1 000977 IREME S 6,424,833.90 5.61
2 002371 Jb77 %4 5,065,106.04 4.42
3 300070 KR 4,974,839.96 4.34
4 600845 EEE G 4,948,897.00 4.32
5 300601 REZREW) 4,767,301.27 4.16
6 300136 fEYEE 4,532,208.02 3.96
7 002475 SR 4,374,152.60 3.82
8 002013 AL 4,361,159.71 3.81
9 300170 WAE R 4,181,904.00 3.65
10 603019 HRHE 4,001,677.00 3.49
11 002195 —=0E 3,953,263.00 3.45
12 000513 TR EE 3,885,632.54 3.39
13 300017 WA 1 B 3,468,623.00 3.03
14 600580 AR 3,457,249.01 3.02
15 600884 A2y 3,433,699.42 3.00
16 002383 EAEH: 3,391,406.89 2.96
17 002491 T8 HLI 3,287,679.00 2.87
18 600183 A s B 3,255,440.65 2.84
19 000528 w T 3,221,690.00 2.81
20 000671 FH Ot 5 3,161,439.11 2.76
21 300015 %R HRE} 3,116,382.00 2.72
22 600487 il 3,106,863.03 2.71
23 002008 N 3,077,848.40 2.69
24 300003 R 3,047,701.00 2.66
25 000651 ¥ I HL2% 3,046,479.53 2.66
26 600588 F R 2% 3,002,102.28 2.62
27 000333 EOE ]| 2,920,429.00 2.55
28 002373 TR 2,902,648.33 2.53
29 600519 GOMERS) 2,873,021.00 2.51
30 600201 Ay 2,859,821.80 2.50
31 002179 H G 2,855,030.92 2.49
32 600690 H iR 2,854,091.00 2.49
33 000338 ML) /) 2,748,203.00 2.40
34 300297 W) ety 2,729,751.00 2.38
35 601898 HR R 2,704,582.00 2.36
36 002385 KAk 2,702,643.50 2.36
37 002463 VakisN gl 2,626,937.79 2.29
38 600566 GEN gk 2,622,266.64 2.29
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39 002016 IR 2,590,396.37 2.26
40 600271 MR 2,555,645.00 2.23
41 300098 R Y% 2,505,515.83 2.19
42 000858 T R W 2,451,377.00 2.14
43 603025 KR 2,444,378.21 2.13
44 000418 INRHGA 2,406,779.12 2.10
45 002236 KA 2,393,390.47 2.09
46 002050 —e R 2,332,585.00 2.04
47 300618 FELL BN 2,331,978.00 2.04
48 601155 B ik 2,326,089.00 2.03
49 000636 KA R 2,308,627.00 2.02
50 603799 2y g |4 2,298,529.00 2.01

T ATSRN G S35 KSR e (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 RIFSEH S NI ST F{H 2% BLHT 20 44 KR A4
SEAL: AR

o7 A 4 R
5 Ji SR AR Ji 2 A4 R A RS A P HE LA
(%)
1 000977 IREE S 6,122,634.73 5.35
2 002371 677441 5,185,746.04 453
3 300601 REZREW) 4,794,468.14 4.19
4 600845 EEE /G 4,739,010.00 4.14
5 002195 = 4,672,321.20 4.08
6 300070 2K IR 4,532,520.00 3.96
7 002013 T 4,528,137.38 3.95
8 002475 ATIN 4,430,825.82 3.87
9 000528 5/ 4,294,962.30 3.75
10 300136 (EESGEE 4,131,978.00 3.61
11 603019 HRHE 4,015,504.76 3.51
12 000513 TR EE 3,767,939.00 3.29
13 600580 AR 3,755,357.72 3.28
14 300170 WAE R 3,731,572.00 3.26
15 002008 Kok 3,668,057.34 3.20
16 600884 At 3,581,085.06 3.13
17 002016 THEIK M 3,514,407.00 3.07
18 601155 B ik 3,424,771.73 2.99
19 300015 %R HRE} 3,319,373.16 2.90
20 300017 WA 1 B 3,310,150.00 2.89
21 600487 ES 3,267,269.00 2.85
22 600410 LN 3,264,372.53 2.85
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23 300297 W) ety 3,191,638.80 2.79
24 600588 F R 2% 3,158,345.42 2.76
25 600519 DivME e 3,133,065.00 2.74
26 300003 IR 3,116,844.00 2.72
27 000671 FH Ot 5 3,030,668.00 2.65
28 000651 AL 2,984,220.48 2.61
29 603025 KRERH 2,968,287.53 2.59
30 600271 iRAEE 2,948,732.63 2.57
31 000990 W B 2,922,383.58 2.55
32 000338 ML) /) 2,841,922.60 2.48
33 300296 ) I 4 2,816,799.00 2.46
34 002373 THi R 2,799,498.62 2.44
35 600201 LA 2,795,954.58 2.44
36 002491 T8 5 HLRR 2,784,501.62 2.43
37 000333 EOEE]] 2,760,939.46 2.41
38 002383 B A 2,738,682.00 2.39
39 600183 AR 2,738,250.61 2.39
40 600690 H iR 2,709,630.00 2.37
41 002179 H G 2,681,618.01 2.34
42 600566 Fe N2 2,678,496.90 2.34
43 002385 KAk 2,607,722.00 2.28
44 300184 J1RAE B 2,571,852.00 2.25
45 600161 RIZAY) 2,486,145.00 2.17
46 002155 517 B 4 2,478,538.00 2.16
47 000858 T R W 2,469,464.00 2.16
48 002408 F IS 2,402,344.67 2.10
49 002050 —Ae R 2,390,485.05 2.09
50 000418 INKIE A 2,369,626.27 2.07
51 600380 @RIt 2,359,995.64 2.06
52 600195 HHHUR A 2,338,061.74 2.04
53 300098 [T DA 2,325,468.41 2.03
54 002465 e S ik 2,297,832.00 2.01

TE e AT S B g H S RS e RS BN AR LRSS ) 3181, AN A ORAE 5 9 A

8.4.3 TNBLHI A B K S SR RN B A

Az NRMot
SENBEEERIRA (RAS) B0 599,703,841.18
SEHBEERIURN (3D BT 645,218,068.06

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
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8.5 MIRZEMEMF O RNMPREAS
ARG ARG IRARFA IR0 -

8.6 HIAR A FaHHE b @ B 1$E LA R/ HEF BB 42 s SR A
ARG ARG WIRARFA IR 10K -

8.7 BIREA A E LB SR E LI RN T B SRR 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

8.8 MEHREA AIHESESFFELAX DRI LA RSB HA
AFEG ARG AR RFFA R

8.9 IR FatHE b e B 1$H b R/ NP B BT A2 BGE SR A
ARG ARE AR AR FFAPOERH -

8.10 M EHIRAES BRI MIBIRHHIZ HHOL VLY
8.10.1 #HREMRAE ST MBI A AR R4
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