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Dy BT SIS 28 5y 06 T AT A5 FH VAR I F X IE SR 2 317 b AT PR A AR AR L 045 P XURS: s £ 52 5 gt AT
FRI5Z 5y 229 LA rp FEIE I3 B0 45 AT BR TR 2 7] N7 5 0 T 5 UE 7 S ORI U 55, 1240 XU vl REAYE:
RN

AT (R B BN ST T E XU BRI, o £ B8 A AR T SR P Al R IE 22 R AT
NEE AR, Hoad i 7 o £ 9% RA S50 FH XU

7.4.13.3 FahikE 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

st SO ISE [ O T B P G, A e i ) N\ X A i ) DU G ) 175 90 0 A 2
WA IF TR TR, ORISR A G AT IS~ 5 AL AT . AT 5 (0 5 0 B NAE
L A R T BRI 4K, Z0sE AE AR T R 0 Fh i F A B R, 42 ) R G P e ] A5
SRR IR KU, A R PR BRI A AR 2

7.4.13.3. 1 MG KN AT LA A B = HIRSH R 5

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

KA F AT MR A AR I G 5 R E ) 10%, HARG S ARG 1%
SEHNEHE P HALE S FRA — 2 F AT IR A IZIETFH) 10%. Ak a5 hA ik &
2k e e NS B FL AT R 3R R — X T A RRAT I AR R AL % BT AR
FIVEBER R 15%, A%LE SRR G IR GE NS BN SRR A HE X LT AR KITH
FIEBEE, AR A w Al R 30%.

A G PHF AP UETFAEUETR AL 5 P BT, R UR AT AEARAT (8 R T 358 5, B0 38k 4 B Uit
P Z PR WA BE H AL IS S LM 7.4.120 BbAh, A E mE S B 4l e 7 A
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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 ] BRSNS 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

ARG TR T8 5 T BARAT 18] T 3958 5 (0 [ s WA bl RT AP A7 AT L 3 X o

7.4.13.4.1.1 FZR KMk D

Bhr: ANRmie
AHAR
2018 4F 12 A 31 1FEN 1-5 4 54 E NS, it
H
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%wre
MRATIE R 36,426,448.00 - - - 36,426,448.00
s R D 110,326.35 - - 4 110,326.35
AR S 36,210.95 - - - 36,210.95)
N o 1,024,494,006.
T oG gt 797,811,330.01 93,312,250.00 4 133,370,426.95 %6
SN IRAE 4 il 7
FA j‘im . 59,925,409.89 - - - 59,925,409.89
M ISGIEFR TS S 2K - - - - -
MR R - - 4  18,963,778.49 18,963,778.49
A FR D R - - - 417.31 417.31
1,139,956,597.
HrE R 894,309,725.20 93,312,250.00 1 152,334,622.75
95
1 £5t
AT 2 [A] 32K - - - 56,252.65 56,252.65
AT NS - - - 677,443.35|  677,443.35
MATFEE 7 - - - 241,944.04  241,944.04
NATAE 5 %% - - - 106,443.61]  106,443.61]
HoAth 471 45 - - - 350,000.000  350,000.00
A A B - - - 70,371.81 70,371.81
1,502,455.4
Uikrysean - - - 1,502,455.46,
6
) 2 AU B B 894,309,725.20, 93,312,250.00 4 150,832,167.291,138,454,142.
49
AR
2017 4£ 12 A 31 1EMA 1-5 4F 5% AR &t
H
wre
BT 3,130,132.62 - - 41 3,130,132.62
i R S 131,238.22 - - 4 131,238.22
B ARIE S 95,549.32 - - - 95,549.32
N o 1,069,998,849.
L et S 725,058,600.00 655,500.000 57,330,000.00 286,954,749.48 18
NGRS Rl
x imﬂ) 30,020,165.03 - - - 30,020,165.03
MR R - - 4 12,458,869.72 12,458,869.72
A ER D R - - - 495.11 495.11
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1,115,835,299.

HrE R 758,435,685.19 655,500.00  57,330,000.000 299,414,114.31]
50

B £5t

MNATHEFE H 2K - -
AT T[] 3K - - 4 170,844.06 170,844.06
AT NS - - 4 661,596.22 661,596.22,
MATFEE 7 - - 4| 236,284.36 236,284.36,
NATAE 5 % - - 4 22,159.88 22,159.88
HoAth A7 £5 - - 4 350,004.37 350,004.37,
Uikrysean - - - 1,440,888.89 1,440,888.89
1,114,394,410.

) 2R AU B B 758,435,685.19 655,500.000 57,330,000.000 297,973,225.42)
61

7.4.13.4.1.2 FIZR KRS BB 43 BT
B | BRI R LA A T 3528 AR A2

X P A A e H I 4 5 P2 13HE L)
Mg (L. ANRMI)
HH 2 XU AR & 1) A5 Bl
AT RHAR R
2018 4£ 12 A 31 H 2017 £ 12 A 31 H
A L TF 25 NS /0¥ 1,369,844.07 Wk 1,753,791.10
TR T % 25 N30 Whn#) 1,377,523.61 BaHN#y 1,781,149.24
7.4.13.4.2 AN R

AN IR i < ik TR 2 SR BOR SR L T RNV SR AR S M A AR B XA . Ak <
RIpT A Bt 7 S St AN RS, PR B KA XU

7.4.13.4.3 HAtMAE XU

LA AR A% XU, 2 415 i <5 P 455 < i T L 2 S B BOR SR B <87 2 PRI ok i 3 M) 2R A AN 22 B AR
(T S e R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T slRAT 1) R 17 352 5
(AN S5, T 1 AR ks IR AR T BAMIE S R AT A B B 42 5 5 B SRR Bk S IO B o
AT BER YR T UEZR T 37 BEAR P B I 2

AR BB R BOR X AR SE B 537 e B AENS ,  — AE 0L T R ORI S C B L B AR RS, e S Rt
T RO R RSN K . FERR T R B R, ARSI R E & S e A S S AT

FIIEX TG B KUK L 5% 4 TH AN T 31 46 55 vT B2 UE 5 T 3 117 2822 [R) 3 gt A7 ik o AT il
2 47 i3k 68 T
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G AR B BRI 2 7oA 5 e B | S BRI PR e 1 57 iC B AR Y S 20 G A,
IIHTANLLBUBEER . BRSNS A e R A S SR 4548, € S B ECEL LR B, Bhas i
WILBL AT o AT S B E 4 &5 2RO B 224, BB sems . B I E . $8
HEBATIEIE, RN T RER 4RI TR KU o

7S 4 3 AL BB AL (10 70 B B AR LA A A% XU o A2 S I SR B0 B o i < B 7 1 L 491 ¥ B
09%-95%. BLAk, ANKE e & /E B NEE HX AL SR IER M R St g%, e iz 2 fhoe &

TPER I AT RIS FE B, A3E VaR(Value at Risk)45 bz 55 R A< 5= 4 11 1 PO T CEAN A XU, S It
AT FEH XU HEAT BRER A o

7.4.13.4.3.1 HAbprH 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 133,370,426.95 11.72 286,954,749.48 25.75
I R S i R s 5 it
B Rt el v i ol = E 5 1
A AT 7= — BUE R BF
&1t 133,370,426.95 11.72 286,954,749.48 25.75

7.4.13.4.3.2 FARAHRE RURS O BB 43 BT

i BB I T ks AR e e Tl S U R HE 1 22 )
B bR FE e DAAME) HAth T 1728 B R FF AN AR
XoF B AR H 4 B HE I
oA (R NRMIT)
FH 2R A2 B ) A2 2y A AR
i

2018 %212 A 31 H

2017 %12 A 31 H

AV Z L AR HE RS T 5%

W) 6,556,689.13

W) 8,225,778.45

AV Z L AL HE YD 5%

ik />4 6,556,689.13

k¥ 8,225,778.45
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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
B R RN AR T 135,433,861.16 76, J& 128 —JRIXHIAREATUN AN R 889,060,145.80 7, J& T
SRR ARBNNRT 0,00 76 (T 2017 4F 12 H 31 H, AFEEFFA LA R E T2 BILES)
TEN WA B A B R T 58— B R BTN AR T 283,362,829.20 JT, J& T4 — 2 IKHIRHI
NI 786,636,020.28 7T, J& T 5 =2 XA AR 0.00 7T)-

7.4.14.1.2.2 A FRHrEFTRJZ KA B B RAR )

X TUESRAL 5 e BT B BCCE A AT B e i g, A N IE R R U, Z 5 ANEER . BUR TAEATT
FATEENEL, AT 700l T4 0 H 2758 5 IR H WI1A] . 52 55 AN R 33 18] L BRI 1) AR AH 5 i
SR B Bt (A FOAME SN S — 2K FFAR Y A B B b R T RO A Al S A B T2 e
(RISEMRARRE, 52 AH T SRR TR 3555 A SO IR 38 — 2 IR =2 K

7.4.14.1.2.3 = Z IR SUAE R BRI A B4R 3l &40
AFIEEFFH LA SO E T E HH S N SRR &R T A =B RA R EA R K E
AF 5

7.4.14.2 FKIEHIN

AT AR, ARG IO HE U R H I

7.4.14.3 HAhZEIR
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5
=
S

7.4.14.4 WS- R HLHE
AMEARFC T 2019 4E 3 H 26 HAARIL S KRS8 7 Ak,

RH, AIGTTE U H AR B 2SI

88 HWHEAAHE

8.1 HIAREEFAAER

EHEAL: NRMoT

JF5 g & A S E IS (%)

1 & e 133,370,426.95 11.70

Hore B 133,370,426.95 11.70

2 BeHnt - .

3 [i] 5 Wi 2 4 % 891,123,580.01 78.17

Hpe figz 891,123,580.01 78.17

B FFUESR - -

4 b B - -

5 SR AT A AR - -

6 SN IR G il 7 59,925,409.89 5.26
o ST R £ S\

& S ) '

7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 36,536,774.35 3.21

Tt
8 Hofth % 15053 7 19,000,406.75 1.67
9 it 1,139,956,597.95 100.00

8.2 MIRZAT WA R EH T AS

8.2.1 A HHAR AT b 43 2 i 358 P i 5=

BHE

SRR NRTT

R A REd
1hY 17k 25 ~RNE

fEEEH] (%)
A Vo S N1 - .
B P4 3,773,803.00 0.33
C il 1 . 40,964,348.34 3.60
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D SWAINE V8 NI S W& e e VA 4 12,183,477.00 1.07
E S 290,827.90 0.03
F R AT 4,650,520.00 0.41
G IS K G AEFIIELY 19,664,513.04 1.73
H R IR LV a4 - -
| AR RS BRI 6,466,633.17 0.57
J Gl 35,341,076.30 3.10
K el 4,320,998.20 0.38
L TR G AR 25 R 55l 1,053,500.00 0.09
M REZEBIF T A AR 55k 600,000.00 0.05
N IS BRI 2 Hei Ji E EE 2,034,530.00 0.18
o] JE B HRSS  ASFEAN I A AR 551l ] ]
P HE - -
Q PAEFIHS TAE . .

A AR E AR R 2,026,200.00 0.18
S e - -

At 133,370,426.95 11.72

8.2.2 i  IARAZAT W 7 SR OB B BB R AL &

T

8.3 BRI A A E LB S E LI RN HEF I BT A B B3R 48

SRR AR

o7 R T
Fag | B i S8 A4 HE(K) AVIINIE]
H LA (%)

1 601288 FMVARAT 1,415,800 5,096,880.00 0.45
2 000069 BRI A 511,832 3,250,133.20 0.29
3 002024 73T Gy ) 290,600 2,862,410.00 0.25
4 600377 TR 286,899 2,811,610.20 0.25
5 600886 E#H7) 348,400 2,804,620.00 0.25
6 600674 JI 2 REYE 318,700 2,763,129.00 0.24
7 600548 R iEE 307,205 2,758,700.90 0.24
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601328 S IERAT 451,700 2,615,343.00 0.23
601988 W ERAT 722,300 2,607,503.00 0.23
600900 KL 161,900 2,570,972.00 0.23
600033 A v 864,002 2,566,085.94 0.23
601006 REH % 310,700 2,557,061.00 0.22
601818 FeRERAT 688,000 2,545,600.00 0.22
601166 POlVARAT 168,400 2,515,896.00 0.22
601169 LR AT 441,000 2,474,010.00 0.22
601229 AT 216,600 2,423,754.00 0.21
601939 EBERAT 374,800 2,387,476.00 0.21
601998 HSRAT 429,200 2,339,140.00 0.21
601985 % 438,300 2,309,841.00 0.20
300059 RITE 190,000 2,299,000.00 0.20
600036 AT ARAT 90,254 2,274,400.80 0.20
600519 DivME e 3,800 2,242,038.00 0.20
601601 EEIE NS 77,400 2,200,482.00 0.19
600104 VR 80,500 2,146,935.00 0.19
000400 Vrdk S, 236,100 2,098,929.00 0.18
002311 KM 89,700 2,078,349.00 0.18
601857 Hh [ v 283,800 2,046,198.00 0.18
601333 IRk 630,600 1,992,696.00 0.18
000429 B A 235,500 1,975,845.00 0.17
000739 R 2l 255,200 1,898,688.00 0.17
002419 KTt 163,000 1,788,110.00 0.16
000089 EYINLI% 228,200 1,777,678.00 0.16
002142 TUERAT 109,300 1,772,846.00 0.16
000999 = 69,900 1,737,714.00 0.15
000598 WA 430,500 1,734,915.00 0.15
000848 TR R R 215,000 1,728,600.00 0.15
600028 W E A1 342,100 1,727,605.00 0.15
600009 N 34,000 1,725,840.00 0.15
000776 I RAES: 135,800 1,721,944.00 0.15
000651 AL 47,500 1,695,275.00 0.15
002327 =R 224,000 1,682,240.00 0.15
000001 P ARAT 178,700 1,676,206.00 0.15
002029 + It R 269,000 1,667,800.00 0.15
000726 a2 KA 168,400 1,635,164.00 0.14
002035 B Ky 180,500 1,597,425.00 0.14
300196 Ky 179,800 1,587,634.00 0.14
300146 P A 93,200 1,583,468.00 0.14
000888 I JE L A 268,000 1,516,880.00 0.13
001872 RO 99,800 1,498,996.00 0.13
000729 FHE T ML 255,900 1,443,276.00 0.13
002572 LRI 84,600 1,417,050.00 0.12
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52 000910 KIES 134,000 1,381,540.00 0.12
53 300124 AR 60,000 1,208,400.00 0.11
54 002146 R KRR 134,700 1,070,865.00 0.09
55 601888 H ] [ i 17,500 1,053,500.00 0.09
56 300408 =IR4EH 60,000 1,015,200.00 0.09
57 600987 it R 115,600 945,608.00 0.08
58 300024 GIEEIN 70,000 925,400.00 0.08
59 300144 RIFIEHZ 40,000 854,000.00 0.08
60 300618 FELL BN 10,000 740,800.00 0.07
61 300017 WA 15 B 90,000 704,700.00 0.06
62 300760 LR 6,407 699,772.54 0.06
63 600015 R ARIT 86,400 638,496.00 0.06
64 300676 HR KL 10,000 600,000.00 0.05
65 300450 TR 19,969 577,902.86 0.05
66 300168 TG R 40,000 479,600.00 0.04
67 300014 o481 R 30,000 471,600.00 0.04
68 300315 HiRHs 130,000 458,900.00 0.04
69 300088 KAZRH= 110,000 456,500.00 0.04
70 300274 FH 't FLE 50,000 446,000.00 0.04
71 300027 A o 90,000 422,100.00 0.04
72 300170 WAE R 40,000 391,200.00 0.03
73 300316 m AL 39,000 390,780.00 0.03
74 300418 B g 30,000 385,800.00 0.03
75 300033 [ 4151 10,000 382,000.00 0.03
76 300251 oLk AL 1t 50,000 380,000.00 0.03
77 300413 T L 10,000 370,100.00 0.03
78 300699 JE IR 10,000 358,000.00 0.03
79 300207 JRHE 3K 40,000 343,600.00 0.03
80 300222 BERKE 20,000 310,000.00 0.03
81 300098 ST [Pas 44,922 303,672.72 0.03
82 300078 JREI RS 30,000 298,200.00 0.03
83 300433 W R 44,998 292,936.98 0.03
84 002394 R A 28,481 287,088.48 0.03
85 300197 BRI A 75,000 284,250.00 0.02
86 300073 YR 10,000 276,900.00 0.02
87 300113 JiE A ot 20,000 254,200.00 0.02
88 300115 KB R 30,000 245,700.00 0.02
89 300053 K LL R 30,000 244,800.00 0.02
90 300355 FHAER 60,000 233,400.00 0.02
91 300055 JiFRik 30,000 230,100.00 0.02
92 300077 REiA 30,000 221,700.00 0.02
93 300496 HRHIA 10,000 221,000.00 0.02
94 300377 SIS 20,000 220,800.00 0.02
95 300134 KERHL 20,000 188,000.00 0.02
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96 300085 WA 20,000 159,200.00 0.01
97 300083 TR R 50,000 118,000.00 0.01
98 300431 N 10,000 83,400.00 0.01
99 603220 ISR 3,815 82,709.20 0.01
100 603185 AL 1,345 66,039.50 0.01
101 002941 HERAT 2,818 60,727.90 0.01
102 601860 KE&RIT 15,970 50,145.80 0.00
103 002942 B A 1,441 44,123.42 0.00
104 002943 Tt 1,244 43,415.60 0.00
105 002940 e ) JE 1,195 42,745.15 0.00
106 300753 ZWEIT 1,055 42,326.60 0.00
107 603629 )@ 1,051 40,684.21 0.00
108 300674 FERHE 1,541 40,451.25 0.00
109 601318 Hh [ 22 17 953.70 0.00

8.4 MEHAMES T A SHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SHRL: NIRRT

o ) 4
5 i ARG Ji ZE A4 AHA BT SEN S P A EL A
(%)
1 601288 LV ARAT 10,632,458.00 0.95
2 002024 IhT 5 5,835,316.00 0.52
3 000069 BRI A 5,477,483.00 0.49
4 600674 JIEsa: = 5,403,176.00 0.48
5 600900 KT ) 5,386,364.68 0.48
6 601006 Kz 5,385,653.46 0.48
7 600033 Gicj A= 5,355,749.69 0.48
8 601818 JERERAT 5,349,101.00 0.48
9 601169 L ARAT 5,345,098.52 0.48
10 601998 HSERAT 5,344,096.00 0.48
11 600886 E %) 5,331,452.68 0.48
12 601166 POlVARAT 5,325,464.00 0.48
13 601328 LIBARAT 5,323,575.00 0.48
14 601601 EHE NS 5,314,539.38 0.48
15 600377 TR 5,310,329.66 0.48
16 601985 W E A% 5,305,565.00 0.48
17 600548 TR 5,296,352.62 0.48
18 600104 RAEH 5,201,416.00 0.47
19 601333 IR S 5,187,839.00 0.47
20 601857 Hh 4,998,579.17 0.45
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8.4.2 RIS HIRIES R FE 2% 5HT 20 4 KIREE A4

SRR NRT

o7 HHA A 4 E
75 % SEARHS % 22 44 7 PN e TR T FEEHE P
(%)
1 600519 o= 10,636,344.00 0.95
2 600009 B 5187 9,688,844.00 0.87
3 600104 iR EEH] 9,297,636.68 0.83
4 601288 ANV ARAT 9,270,054.93 0.83
5 601998 RS ERAT 9,093,604.69 0.82
6 601818 8,995,314.00 0.81
7 601857 PP [ 8,929,914.99 0.80
8 600900 KT ) 8,914,100.82 0.80
9 600377 T R 8,494,735.61 0.76
10 600015 8,462,208.09 0.76
11 601238 JRER 8,457,569.00 0.76
12 600674 NI REDR 8,280,744.00 0.74
13 601169 b ERAT 8,216,623.00 0.74
14 600548 TR e 8,138,615.94 0.73
15 601939 HRARAT 8,051,338.00 0.72
16 601985 R E R 8,039,984.68 0.72
17 600886 ESEtdEWal 7,998,200.11 0.72
18 600033 i el 7,876,719.00 0.71
19 002024 iNani14| 7,501,171.65 0.67
20 601006 KZE Bk 7,090,208.64 0.64
8.4.3 SR ERHA AR A K 32 tH B N
Az NRMoT
SENREZEHI A (RlAs ) i 255,312,275.27
SEHBEERIURN (3D BT 399,505,638.07
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