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11 5 IS R R A FELRISE W JXG E EE PP A 25 o M S R R XU B 30 2w BT S R 97 3,
HFHEERTE,

AR FE B B B BN Tt R R A B T v R 5E V) M A0 8 B O3 BT 7 1k 25 Ak
Db R A2 B AT BE R R o ATE M0 AT R A L A, S R DR 457 2K ) 7 B R 2 A L B [ 28 I 465
REVPEE . NEBEZSHTHAZ LA, RIEAREGRIRE HIR, Safeimisfef TR, @i
R g AR EALSR R BB, TR IR AR R, 0 XU A5 2K PR R BERAR B2 B AR AR, IS
SEHLT R R HEAT BB AL AN DRAY, JFIEI AR, K R R 7E AT A TSR A

7.4.132 {5 FRK

15 R R F AL S IR R S5 F R BTG, BB S HHRIESR 2 RIT A

Y, RS BIIA B GO, S B G TR R AR AR A UK .

KA FHESE Gy AT AE G0 TR R AR OUBEAT 1 7870 BOVFPAG o AFE S R RAT A7 AP A E A F 5 1Y)
FEEAT E LR AT, BT S5 IZERAT AR S BME RS AN K AT S AEARAT A R T 4 AT 58
Sy i 028 5y o F-BEAT AR FI DAl 0HIE 25758 B 7 2UHEAT BR 1) ASZ ) RH 2 )45 P AU s 72228 5 T kAT
(11752 5 4 VA v [ IE 27 10 45 5T BR DA A B D958 5 % T 58 BRAIE 7 S ORI 5, 35 2 XU mT gk
RN

ARG RGN T E AR R, 81 0 B 0T S S O R U 2R R AT
NIAE PR, ELE I A i BB LA HUE FARS: o ARTE G B 008 10045 VTP UB Bid%. (AR
HATEHPPRE IR R R L) o ARHES T I .
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7.4.13.3 Fshik Xk

TRAN R R 2 Fi ik G 7E JE AT 5 < B 50 ) S5 A 3 38 B R Py XU o AR R 5 (KD VR B 1R X
B —J7 IR E T 5 S BUREA AT BE I 2R IS B A R, 51— 7 TR B T3 i At
5 7 T 4 AN R T 21 K 1 28 300 PR e 5 A 5% 9 0 o T DIG V27 T 3 L IR BB sl O 15 00 DA B Ay
FE LI

kXt St AHIRE [T 5 4 RO R 2 IR, AR i 4 1 5 4 A N\ A8 0o A R ) e DU D [ 5 v A7 P 8
WS TR AN ME TR, OREFHE S AT A b (M m] IR Sk~ 5 2 AT RS . ARHE 45 ) 4 P AE
He A Bt T E AU M 5K, e AR SO0 T IRl FR A K AR Ty 3, 5 ] R R D e A
AR RURE, A BB IE S R A 3

7.4.13.3 1 WG A ARGH A B HIRsh R

AT B B PR I VR R AL IR (AT SRR R B ISR BIMNED) K (A
TFEF I IEAUE SR #5058 e sh I UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 A0 2RO Ak
SR T PE XS AT L, G ST PR DS BRI A B AL A R B P AR BRI
it 52 BR 1) AR 3558 A b A8 A 2 45 AR R AN 1) A AR BILRE 7 R 45 5 4R bR S Sl VEF R A adE AT Fp 5 1 e A
gt

ARG BT —F AT RAT RS A S G R E R 10%, HASR G 5 AR 1
S HE AR R SRR — A B RAT RS A I IZIE SRR 10%. AJE g5 A &
3 8 NS BE R AR G 3R AR — S BT A R R AT TS R AR 1% BT A R
FILIEE SR 15%, AKEG 5 A KL G A G B E B AR R A AR — K Bl A RIRATH
FIURIBBCEE, AT A F] R E B A 30%.
VS 5 11 1 B 52 7y = ) T X i 1) A 877 R 5 Sk e
P Z BRI GE H LB S WA 7.4.020 BRAh, ASREEmTIE Sz B 4@l e 7 U
FIBT SN RAIPE R R, H R SRR A ME. ARETEHRE T
TEBHPESZ BR 5L I TR & T AN L 2 8 B8 1 K 15%.

ARG IS E NG AR EA G377 A TAR H AT AR B EE ™ (K AT AR B BEAT S VAl
SIS, B OREE I A9 IBE [m] B AR 7 A TAR H AR B8 iR w] 2L

[, AR )k e BT 5 B WK (R 52 5 I BIH H 552 o 0 F AR h B #2 IR E
JELIRHAZ By 5t I SR AT RE T3 RAT A /KPS AT e R BUR & S5 A% I ENE 2, LK
XS AN [FV R AE 5y 0 T ST 5E 5 0 A R R AT 50 285 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 2 D 30

PERBSAAE G55 F . dhah, ARBEERIEESE TN T W RIIGAE 5 BT b Em) . A4 sy
2 45 T13L 70 1T
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oot PR 58 SO 5 A R Ky R I A et ) USR8 5 1B AR 50 DUR R B i 42 2 SR (B TSR A2
Wy IFAE SR SESUESF BUE 7 i S b IR I 2 € I HAD BN SE 50 FIF R [ 5Z 2 I, AT 4%
ST B B R B < A TR 20 BBV DR — B

ZREr LR & TR AN AR FR A M I 45 2R S s 1 XS B T S, AL A AN o A AL Sl
PERG B0 R4

7.4.13.4 WX
T 3% KU A2 18 52 4 BT 45 i T L P 2 0 I/ o SR BN 4 9t B DR T Ak T 3 85 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN KU AL A A7 XU

7.4.13.4.1 FIZ KK

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

A 4 PR e 4 BN S DX AN B < T e PO AR R BB PR 1 BEAT A%, DRI R AL B A
JAETTIERT R R R AT R
NI B TR 5 P R ARAT T8I T 37558 5 (A 1] S8 WAL o o, DR LA A L PR AR 3 XU o

7.4.13.4.1.1 FZR KMk D

Bfr: NRM
AR
2018 4F 12 A 31 1EMA 1-5 4F 5L AR &t
H
%
MRATIEER 25,348,726.25 - 25,348,726.25
i R S 279,059.90 279,059.90
B ARIE S 45,368.98 45,368.98
o 1,137,917,228.
T ot SR e 921,736,046.91 69,765,638.50 146,415,543.08 10
SN 35 4 i %
%Akiﬁmm 30,000,365.00) - 30,000,365.00
M ISGIE R TE S 2K - -
MR R 23,611,895.58| 23,611,895.58
A ER D R 13,711.12 13,711.12
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1,217,216,355.
Ao =San 977,409,567.04 69,765,638.50 4 170,041,149.78
32
B £5t
VAT ] 3K - - - 6,211.35 6,211.35
AT NS - - - 723,735.25|  723,735.25
MATFEE 7 - - - 258,476.90|  258,476.90
NATAE 5 %% - - - 120,567.900  120,567.90
A F - - - 49,178.93 49,178.93
HoAth A7 £5 - - - 400,007.10  400,007.10
1,558,177.4
Uikrysean - - - 1,558,177.43
3
) 2 AU B B 977,409,567.04 69,765,638.50 1 168,482,972.351,215,658,177.
89
AR
2017 4£ 12 A 31 1EMR 1-5 4F 5% L AR &t
H
i
AT 4,083,866.40 : - 1 4,283,866.40
s R D 231,666.41] - - 41 231,666.41
A7 PRAIE S 83,949.33 - - 1 83,949.33
N o 1,184,093,336.
oG gt 784,542,128.40) 47,634,433.90 57,330,000.00 294,586,774.01 a1
iR = - - - - -
SN 3R 4 %
FA Liﬁ”ﬂ) 29,450,284.18 1 - 129,450,284.18
M ISGIE R TE S 2K - - - - -
MR R - - 4 15,575,901.99 15,575,901.99
INdldiieill - - - - -
A ER D 3R - - - 31,395.48 31,395.48
HoAth 5 7= - - - - -
1,233,750,400.
Ao =San 818,591,894.72 47,634,433.90 57,330,000.00 310,194,071.48
10

fifit

T K

A2 oy P Rl £

[ St A I

S H [0 0 < i %
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FER

VAR S35 B K - -
I A B ] 3¢ 312,696.32 312,696.32
A N R 731,582.26 731,582.26
NATFEE 9 261,279.37 261,279.37
LA 5 AR 25 9 - -
N2 5 B H 72,727.19 72,727.19

IR NE A

NEAS IS,
NEAS R - .
oA A7 53 400,036.96 400,036.96
Tt 1,778,322.10 1,778,322.10
1,231,972,078.

) ZE U FE SR 1 818,591,894.72 47,634,433.90  57,330,000.00f 308,415,749.38

00

T RAPR AR ST K i

BEAT Tk

7.4.13.4.1.2 FIZ XK BIEBURME T

M2 e, FFLI S 20 RE 10 F8 e Oy H B8 H s R

i | BRI DA H b T 2 B AR R A AL

X G A A H 3k 4 0 PR 1 E )
M Em (A NRMIo
HH IR XU A2 1 AR )
I AWK AR
2018 4£ 12 A 31 H 2017 £ 12 A 31 H
TR T % 25 N30 Hn#%) 1,097,079.72 N4 1,822,652.11
A L TF 25 NS /%) 1,092,844.36 W/ 1,795,153.83
7.4.13.4.2 AMC &

NI AR A2 Fi5 < L 23 SO BORSKR B gt B DR AN R AR i A AL e s O XU . A <
WA B St AN R T vh A, AL TE B R AN XU -

7.4.13.4.3 HAM KBS
HCAbA M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 R SR AN MLV 3 LAS K
PR T 3 A% DR 3R AR B0 T e 26 e 0 1 RS, AR i < 2 BB IR I3 A2 & BT b vl BARAT 8] [ T 3 58 5 14

P EE AN 2R, BT s A FE A AR A XU SRS T B AMIE SR R AT AR B B
A REAYE THIE S 117 7 BEAA P B B RE T

2 48 i3k 70 1T
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AR e R IR R AR R A 587 FE B SRS, — AT D0 R ORISR BC L LE B AR A, @ e R
TESH O AR R AN XSG . KR R E LT, ARG E &5 S & ot
FETTIEXS TEWAEE ~ B S BOA . B < T AN T 70155 46 55 T RE S IE S 17 37 14 S 22 DR 2 AT Wk AN
SEE I~ F B BRI 2 BT ah A 5 i BAR R L LT 5B I B G ) BE i B AR e B,
MR ECEREER o 55 T AN /) e it T R AR i e R A, B8 Bl AR BC L L, SR
BT o AT AL S E B E 5 & B O BE AL, SR sRmg . B~ BCE . 3R
HEBATIZIE, RIS AT RER AR TR XU o

ANk 3 L BT AL 10 70 B B AR LA A% IR o AN i S P SR B0 o i S 7 1Y L A9 0 L
0%-95%. LAk, ASHE g HE 8 BN F AL ST A IOIEZR I R Seti 2, e S ] 2 fog &
TNEXSFE G AT S &, A4 VaR(Value at Risk)F8 br & Al il A 56 <65 T I 0 T ZE A A LRy, BT
IR O XS 2 AT R AT

7.4.13.4.3.1 HARARE R ML
SN NRTIT

AHIAR FARER
2018 =12 5 31 H 2017412 A 31 H
B B S
IiH
2oty BRI
IV NIME
IRz L EL A1
(%) (%)
85 PE A R 7 — IR A R 146,415,543.08 12.04 294,586,774.01 23.91
A MG BB e — R S I B
A oy M S 7 — D SR B BE
A= el ot 7 — BUUE A 5
&t 146,415,543.08 12.04 294,586,774.01 23.91

7.4.13.4.3.2 FoARA A XU R 4B

. e G BT ARG XS e 5 T30 e e R e A 3
e B bR DA LA T A B R
oL 7 1 i i 4 e P LI
S FI2E KUK S B [ 25 7)) Ml CRAz: AR
AIA AR
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2018 4£ 12 A 31 H 20174 12 A 31 H
Mk g Pe A LS N 5% Hhn#) 9,201,126.21 Hihn#y 12,365,286.26
MV 2 b e R vE VR D 5% T/ %) 9,201,126.21 /%) 12,365,286.26

7.4.14 BB TEBMSTT & THRR BE U AR E R

74141 ARME

7.414.1.1 AU SCHMETHRER SRR

ANCLZA SO V8 1 6 5 7 0 67 £57 2 S AL DY R B ACER TR AR HoAt il 45, L PRI A 3
RAK, AndrESKimprEms .

7.414.1.2 DA seAMETHER ST A

7414121 #JZUCERTRA M E

F 2018 4F 12 A 31 H, ARFEEFA MLAA R E THE B IHARZ) T N 210451 25 1) & ml ot 7= vh 8
H R RERBUN N RS 157,915,444.19 78, J& T3 — )2 IXHIRHUN A R 980,001,784.30 7t, J& T
BRI ARBUN AR T 0.00 T (T 2017 4F 12 A 31 H, AEEEFA LA RNMET & HHAS)
TR RS BB R T R T R IR BTN AR T 301,050,226.13 T, J& T35 )2 IKHIAREN

AN T 883,043,110.18 76, J& T2 =2 XA F N AR M 0.00 J0).

7.4.14.1.2.2 A SRHHEFT R I B RAR )

ST 3E 5 BT BT I SR Bt S, 25 RO KU M. RS A ANE R SR TR AT
RATEERED, AT G0y B FA5 R H A28 SRS K AR L 58 5 AN SR A 1) 5 PR 5 90 ) A K AR O
SERNTTHAR BRI FOMEFINGE — 20k FEARAR A (B 1A 5 b R A Wi N BN T2 Fe (i
(IRCMARERE, B8 AH ORISR PR MLt A PO R B 28 — 2 IR =2 1K

7.4.14.1.2.3 =2 IRA SO E RN AR HIAR 5)) 480
AFEEFFA M ULA T E BB N S AR 1 & T 2 S =Bk A R EA AR kA4
A7 o

7.4.14.2 7RI
BERSAGRE, AIES T B & S .
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7.4.14.3 HAhZEIR

WA AR, AL To 20 ) H Al 2 ST,

7.4.14.4 WS- HRER IHLHE
AMEARFZC T 2019 4E 3 H 26 HAARIL S (RS 1 Ak,

8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

JF5 g & A S E ] (%)

1 ETE e 146,415,543.08 12.03

Hope B 146,415,543.08 12.03

2 BeHn - .

3 [i] 5 Wi 2l 4 % 991,501,685.41 81.46

Hp: figz 991,501,685.41 81.46

B SCRAIESR - -

4 Dt L5 gty - -

5 SERIATAE R BT - -

6 SEN IR G il 7 30,000,365.00 2.46
o ST R £ S\

& S ) '

7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\ﬁ 25,627,786.15 2.11

Tt
8 Hofth 25 15058 23,670,975.68 1.94
9 it 1,217,216,355.32 100.00

8.2 BIREBITU A RHBERTAS
8.2.1 # A WIRIAT W R e 52

BHE

SRR NRTT

(e

Tl

~RME

SR S AN

B (%)

VI NI ONic N 4
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PR

3,779,212.00 0.31

C il 44,615,095.76 3.67
D CEVAINEE WA NI W) ¥ S Ve L IV 13,106,037.00 1.08
E pecsiin|4 290,827.90 0.02
F R A E 5,307,574.50 0.44
G IS H . G AEFI Bl 21,381,534.95 1.76
H ERERIE G/ e4 ] ]
| SRR ARG BRIk S5 6,466,633.17 0.53
J a4 40,731,996.80 3.35
K S5 H L 4,638,195.00 0.38
L TR G AN 25 i 55l 1,222,060.00 0.10
M REEBIF A AR 55k 600,000.00 0.05
N IR IREGAI A HL 0t i B 2.250,176.00 0.19
0] JER MRS BT Ah R 25 ] ]
P HE ) )
Q AR TAE - -
R A AR E AR 2,026,200.00 0.17
S e - -
At 146,415,543.08 12.04

8.3 BRI A A E LB ST E LB RN HEF I TR B B3R 48

SRR NRTT

o FE G
Fag | B Ji SR A4 PR HE(K) AVIINIE]
H L1 (%)
1 601288 FANVARAT 1,507,400 5,426,640.00 0.45
2 601398 TRARAT 1,013,900 5,363,531.00 0.44
3 000069 BRI A 540,000 3,429,000.00 0.28
4 002024 73T Gy ) 333,250 3,282,512.50 0.27
5 600886 S5k 4] 370,000 2,978,500.00 0.25
6 600377 T EE 303,900 2,978,220.00 0.24
7 600674 JIHEREIE 339,000 2,939,130.00 0.24
8 600548 RE# 327,000 2,936,460.00 0.24
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601988 W ERAT 770,100 2,780,061.00 0.23
601328 S IERAT 479,700 2,777,463.00 0.23
600900 KL 173,200 2,750,416.00 0.23
601006 RZHkH 331,000 2,724,130.00 0.22
600033 Ak e 916,100 2,720,817.00 0.22
601818 e RARST 728,600 2,695,820.00 0.22
601166 MV ERAT 179,000 2,674,260.00 0.22
601169 LR AT 466,800 2,618,748.00 0.22
601229 AT 231,400 2,589,366.00 0.21
601998 H S RAT 458,400 2,498,280.00 0.21
601985 % 467,800 2,465,306.00 0.20
600036 A ARAT 96,200 2,424,240.00 0.20
600519 DivME e 4,100 2,419,041.00 0.20
002311 e Pl 102,000 2,363,340.00 0.19
000400 YRk S, 265,100 2,356,739.00 0.19
601601 EEIE NS 82,200 2,336,946.00 0.19
300059 KT E 190,000 2,299,000.00 0.19
000429 B A 270,200 2,266,978.00 0.19
000739 A 289,000 2,150,160.00 0.18
600104 RAEH] 80,400 2,144,268.00 0.18
601857 A 284,200 2,049,082.00 0.17
002419 TR A7 184,600 2,025,062.00 0.17
000089 EYINLI% 259,800 2,023,842.00 0.17
002142 TUERAT 123,800 2,008,036.00 0.17
601333 IR R 630,600 1,992,696.00 0.16
000999 HBE =L 79,800 1,983,828.00 0.16
000848 TR R 246,400 1,981,056.00 0.16
000598 WA 489,500 1,972,685.00 0.16
600009 NI 38,600 1,959,336.00 0.16
000776 I RAES: 153,900 1,951,452.00 0.16
000651 AL 53,800 1,920,122.00 0.16
002327 =R 254,800 1,913,548.00 0.16
000001 P ARAT 202,400 1,898,512.00 0.16
002029 + TR 304,200 1,886,040.00 0.16
002035 B Ky 206,450 1,827,082.50 0.15
300196 Ky 206,400 1,822,512.00 0.15
300146 P A 105,400 1,790,746.00 0.15
000888 WA L A 306,100 1,732,526.00 0.14
000726 a2 KA 178,400 1,732,264.00 0.14
600028 HEHL 342,600 1,730,130.00 0.14
001872 e 114,200 1,715,284.00 0.14
002572 LRI 97,300 1,629,775.00 0.13
000910 KW E% 155,900 1,607,329.00 0.13
000729 FHE T ML 272,200 1,535,208.00 0.13
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53 601888 H ] [ i 20,300 1,222,060.00 0.10
54 002146 R KRR 152,100 1,209,195.00 0.10
55 300124 AR 60,000 1,208,400.00 0.10
56 600987 firt R o 131,600 1,076,488.00 0.09
57 300408 =IR4EH 60,000 1,015,200.00 0.08
58 300024 IR IN 70,000 925,400.00 0.08
59 300144 RIFTHE 40,000 854,000.00 0.07
60 300618 FEBLERND 10,000 740,800.00 0.06
61 300017 W15 B 90,000 704,700.00 0.06
62 300760 LGRS 6,407 699,772.54 0.06
63 600015 R ARIT 86,400 638,496.00 0.05
64 300676 HR KL 10,000 600,000.00 0.05
65 300450 TR e 19,969 577,902.86 0.05
66 300168 Jiik G R 40,000 479,600.00 0.04
67 300014 o4 e 30,000 471,600.00 0.04
68 300315 H R 130,000 458,900.00 0.04
69 300088 KAZRH= 110,000 456,500.00 0.04
70 300274 FH ' FLE 50,000 446,000.00 0.04
71 300027 A o 90,000 422,100.00 0.03
72 300170 WAE R 40,000 391,200.00 0.03
73 300316 m AL 39,000 390,780.00 0.03
74 300418 B4 30,000 385,800.00 0.03
75 300033 [ 4151 10,000 382,000.00 0.03
76 300251 kALt 50,000 380,000.00 0.03
77 300413 T L 10,000 370,100.00 0.03
78 002394 IR Sy 36,280 365,702.40 0.03
79 300699 JE IR 10,000 358,000.00 0.03
80 300207 JRHE 3K 40,000 343,600.00 0.03
81 300222 BERKE 20,000 310,000.00 0.03
82 300098 ST [Pas 44,922 303,672.72 0.02
83 300078 JREI RS 30,000 298,200.00 0.02
84 300433 W R 44,998 292,936.98 0.02
85 300197 BRI A 75,000 284,250.00 0.02
86 300073 AR 10,000 276,900.00 0.02
87 300113 I R el 20,000 254,200.00 0.02
88 300115 KB R 30,000 245,700.00 0.02
89 300053 KK LL 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 EES N 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
96 300085 WA 20,000 159,200.00 0.01
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97 300083 SR 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 A 1,345 66,039.50 0.01
101 002930 TN E 2,467 63,771.95 0.01
102 002941 HERAT 2,818 60,727.90 0.00
103 601860 KE&RIT 15,970 50,145.80 0.00
104 002942 EAR A 1,441 44,123.42 0.00
105 002943 Tt 1,244 43,415.60 0.00
106 002940 e ) JE 1,195 42,745.15 0.00
107 300753 ZWEIT 1,055 42,326.60 0.00
108 603629 )@ 1,051 40,684.21 0.00
109 300674 FERHE 1,541 40,451.25 0.00
110 002385 KAk 100 320.00 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 N LS N T P A EL A
(%)
1 601398 TRiERAT 11,210,997.00 0.91
2 601288 FMVARST 10,812,939.00 0.88
3 002024 I 5 6,350,824.00 0.52
4 000069 LS 5,649,355.00 0.46
5 600674 JHEREE 5,487,842.90 0.45
6 600900 KL 5,468,306.00 0.44
7 601006 RZ8k 5,461,951.00 0.44
8 601998 HSRAT 5,433,860.17 0.44
9 600033 Gicj A= 5,431,364.00 0.44
10 601169 e AT 5,425,042.19 0.44
11 601818 JERERAT 5,424,034.00 0.44
12 601328 LIBARAT 5,409,235.00 0.44
13 601166 POlVARAT 5,409,172.50 0.44
14 600886 E 45 ) 5,405,920.00 0.44
15 601601 EHE NS 5,389,867.46 0.44
16 601985 W E A% 5,384,388.00 0.44
17 600548 TR 5,375,147.56 0.44
18 600104 RAEH 5,115,803.00 0.42
19 601333 IR S 5,098,275.00 0.41
20 600036 AT ARAT 5,063,000.19 0.41
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RES Rt &

2018 FEEF IR A

E:

N TR N

WU SRS A

8.4.2 RIFSEH S IS T F{H 2% BLHT 20 44 KR A4
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