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AT G HT T — F AT RAT FRESF T A B 5 E ) 10%, HARG 5lhAR e
SEHENEH P HALE SRR — 2 /AT RIER AR IZIETRH 10%. Ak a5 ik
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3 8 NS B R AR G e 3R AR — X BT A R RAT TS R AR 1% B 4w
FITEBER ) 16%, A5 ARG R eEHENER PSR R A K BN e s kATH
FIURIBBCE, AR A F] AT E B 30%.

ARG I FRIETF I UETR AL S T 58 5y, 803 J 4 B i i T I SZ BR 1 AN BE B 2k TS L 2 W
BT 7.4.120 BEAb, AR I 32 Y (R0 Sk B 5 AU NI BT e MR A PERE R, e B R—
AN L FE B A ORI A SUME . ARG B3B8 TR a2 PR BT 1 i (& T AN

BEE T HRER 15%. AKE SRS NS HXE A & 50 7 A TAF H Al 28 (1l A2 3
P EREAT A EPPAS SIS, W OREE A IRE [m] B AN 7 A A B T AR IR 7 (1 ] A2 Bl
fH.

IR, Ak Gk & BGEN & B B8 WA 5 M 2 A 522 50 TS, 1S5S
JEIMIS 5 53 %6t T (KM 5 AR DL A BE T RATAT KPS AT W6 B (R UM & 57 A I E N B, DL
XA RV ERIAZ 5y %k 7 STt A8 5 00 8 A B R AT 230 285 U S50 Tt A T B A I e S8 [ A2 5 P 3
PR FIAE Ty % T AR o EAh, AR T 4 (10 5E 8 BN T 7 308 [ D A2 ) o 40 ot B 1 - AR o 417
oot P 58 SO 5 A SR K5 R I i 9 vt ) AU IR B0 55 W EL AR Bl LURF R B 10 32 2 SR TS A2
Wy IR SR SRR BUE 7 i L P ERIE I 2 DOE I HA RO S 5 % PO R R AZ FIf W] %
ST I B BSR4 R 20 B BB B IR E

7.4.13.4 TR
1732 XU A2 F6 35 4 T 5 4 T L K02 e (8 BRA SR B3 1 IR T Ak T 3 45 280 i TR R (R AR B
R AEBEEN R, LGRS . AU AL A A SRR o

7.4.13.4.1 FIRRK

M 2 IR A Fi < i T R 2 SO (B BRI <5V 1 52 T 3 R 3R AR sl i R A e sl B XU o ) R Utk
G T RIS e T TR 2 LIRS BN RE R R AR, Hr i s R A G i TR R I
AN S S ] 235 PRORR 35 T 2 01 2 B T A IS T AR SR B <8 YA 5 el ) IXUIG:

AN < 10 < BN 5 IS AR < T i PR R AU P sk AT M A, R BRSO
S5 T 3 A X AT B

AFE AT KRR > SR B M G AT R, HIEAR SRR kg a8 im s K EL e
TEAEARARERE EAST TR AR AR . A G5 AT (M SR AU 537 BT A7k d A
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& AFHRES BT

7.4.13.4.1.1 T2 R i 1

Bfr: NRMG
AHHR
2018 % 12 A 31 1A 1-5 % 54 E AitE it
H
B
BRATAA 9,310,550.98 - - 4 9,310,550.98
= D 181,198.22 - - 4 181,198.22
FHRES 22,583.92 - - - 22,583.92
N e 127,866,234.0
T oA - - 211,069.06| 127,655,165.02 o
MR R - - - 2,441.67 2,441.67,
MRIEFR 5 H K - - - 2,307,606.34, 2,307,606.34
AL ER D R 2,209.67 - - 42,394.59 44,604.26
BT 9,516,542.79 - 211,069.06 130,007,607.62| 139,735,219.4
7
Uik
ATz [|] 5K - - - 213,118.19  213,118.19
MAHE BN FR M - - - 180,383.62|  180,383.62
NATFEE T - - - 30,063.95 30,063.95
NATAE 5 3 - - - 61,204.32 61,204.32
N AE B B - - - 1.73 1.73
HoAth 471452 - - - 160,021.59  160,021.59
UikTiPSean - . - 644,793.400  644,793.40
) 3R R P R 1 9,516,542.79 - 211,069.06] 129,362,814.22| 139,090,426.0
7
FEER
2017 %12 A 31 14EPA 1-5 4 5 E P &1t
H
i
MRATAE 2K 7,910,353.11] - - 4 7,910,353.11
i R S 538,414.58 - - 4 538,414.58
1 HARIE S 71,983.39 - - - 71,983.39
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T o E e 90,923,952.48 90,923,952.48
ISR - 2,313.54 2,313.54
AT ER R 72,022.93 242,520.99  314,543.92
et 8,592,774.01 91,168,787.01] 99,761,561.02
£t
A I [ 2k 1,098,739.84 1,098,739.84
AT N F 131,030.24 131,030.24
NATHEE B 21,838.38 21,838.38
NATAZE 5 % F 292,388.31 292,388.31
HoAh 71 52 70,404.59 70,404.59
Uikiigssan 1,614,401.36) 1,614,401.36
| 2R B Bk 8,592,774.01 89,554,385.65 98,147,159.66

T RPN AARSE G KGRI IAE, %A 20 A 3 FHE A H s3] H 2

REFLTRK.

7.4.13.4.1.2 F| 2R A R8RS ATT

T 2018 4F 12 H 31 H, AREEFA MG HEGHFHRE A R E & 38 %= E R T
11:0.15%(2017 4= 12 H 31 H:0.00%), Ky 37 H) 2 A8 gl T A e 4 0% 7= 14 o B K520 (2017 4F
12 A 31 H: ).
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IR 572 K it AN R4, R TG 21 R AN AU

7.4.13.4.3 HAbMHE AR

HCABA M IR 2 i 3 4 TR 4 il T R A 2 0 A B SR B 4 0 2 R B Tl R R AN M 2 BB
()T A 4 TR 3R ARSI T R A I B (KRR o AR 4 3 B FUES 22 5 B B BURAT IR RNE i 3758 5
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VORI, PURELE . AL A TSR, SRIESIRIN AT AR A RTINS .

% 46 TUHL 61 7T



E 28 KA B R IE TR e S 4 2018 SE4E LR

AT SR T B B I L BIAME T2 & 517 ) 80%,
7 AR RS BT LI AT 80%; RIS H H & AEFNRR AR I BT & 24 7 5040 (158 5 RAIE

s NARIFAME T3S B AHE SWRIBLE B 0 —F AN MBI, K, SleEA U

i At e . A7 ORAIE S A R

BT IR B[R € AR EHIE S

BEAN, AT G A2 8 BN B H R ACSE S I iF A RIE S A

RS, 5 s F 2R E BT R R et AT KU &, 4 VaR(Value at Risk)$RFr S8R A

ik < T W PR CE A A XS, IR T S b0 IR R AT R R AT

7.4.13.4.3.1 HAbHR KK O

SHERAL: ARMT

AHAFR TR
2018 4F 12 A 31 H 2017 4F 12 A 31 H
TiH
e A RarE o FE 4 R
N RE N RINE
LB (%) HEEB] (%)
127,655,165
T MG T — I SR TR 91.78 | 90,923,952.48 92.64
.02
T M a R rr—FE SR
Lo i —nweEi
%
A G Rl e — BUIE Bt
127,655,165
&t 91.78 | 90,923,952.48 92.64
.02

7.4.13.4.3.2 FABAAE KU AU 2 B

i B FRE R AL FR B ) HAD T 3 AR AR
X e R H IS W e i E )
g (A NIRRT
AH IR ARG AR B AR B) A AEREK
e 2018 4E 12 H 31 [ 2017 412 f 31 H

oK Al T R 2% Q\

5t 5% W%y 7,454,433.23
igf?; /ﬂﬂ*ﬁﬁq&ﬁ% /) 7,454,433.23
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M 12017 £ 12 F 31 H, AEEGRILHART— 4, TR P L2 I0 A0E THE ARG R ST
e B AHE I

7.4.14 HEITEBMMT S THRR T Z U B IR
O~ e

(a)sezfh TH 2 SR E TR 5%
A FMETEEIRUR R, B A SR E T E R 5 B 2R SR A E TR 1 5
JEIKRSE «

R AR B B TE R T R B AR
BRI BRER R N B MR B B0 i LR R R PR R R AL
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(0)RFEEII LA e B THE SR T A

()% Z XK &b TR A el

T 2018 4F 12 A 31 H, AFEEFA MLLA R E THE B ARSI 88 1 Sl 5t 7= vh g T
B R IRIARAY 125,718,167.36 7T, J& 28 R IRIIARETN 2,148,066.72 7, & T4 =R RHIR
Bl. (2017 42 12 A 31 H, AIESFAKILA M E THE HLHARZ TEN 2 5 5 0 G i B 7 v g

S JRIRARATN 90,903,199.23 T, J& 128 —JRIRIIARETN 20,753.25 7o, )& 155 =R IR IKIAR A )

(i) Fe U ELPT & J= k8] ) B K AR B

AT 5 DL BURZ UCZ AN R R S IR 2R H O\ TR U M) e eI

XIS A 5 i T BERAGSR, 35 HBLE RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARATFRATERIL, AEEAS TEMH EZ 5 WIS H I 525 AR E &
BRAS S0 IR R A R R AT (0 2 SCHHMESUNER — Rk FFARIE Ak 14 38 b R B AN TR A\ AEL X
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(C)AERFEEI L SOt v & i) it TR
T 2018 7 12 H 31 H, AEERFA AR LA R B THE I b 577 (2017 4 12 H 31 H:
[])

(A ALUA SRHHMET RS T A
ANCLZ SEUMETH B A il B A G0 T B AL R NG OTUR Fo At e B e, KT OB 2 Fe iy
TEMAZER A

(2)HAth
R SO ESL, BB TR H AR e w B U] A At B B I

8 WRALGHRE

8.1 HIREEE=HEHMN
SHsr: NRMIT

75 i H S0 b3S B TR (%)
1 127,655,165.02 91.36
127,655,165.02 91.36

=)
h3
<=
o

T
=
plEd

ot
e

&
3 [F] 7 Wi e 5 211,069.06 0.15
Hr: iz 211,069.06 0.15

B HFUESR - -
BT - -
SR AT A TR - -
NIREE G Rl 7= - -
For s ST 0 1 SN
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o

BTG S e
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8.2 HIRBATW A RIBEREAS
SRR KR

Nz 1725 N FE SRR
(%)
A AR AR B 22,184,885.37 15.95
B | Rk
C | fili&dk 93,489,555.25 67.21
5 ML #0). R BOKAE =R
HERD
E fES7NIA 1,971,648.00 1.42
F | iRMEEL
G IS K B AEF IRl
H | AEmAEmR
| B RS B R
%l
3| sl 10,009,076.40 7.20
K | Bl
L | FLSEAIR 55 g5l
M | BHEEFFTAIBAR RS
N | KR PRI A L it 5
0 Ji BOIRSS « AB BN HAth iR 5
P e
Q | PAMILTAE
AL AR B AR R
S e
&t 127,655,165.02 91.78

8.3 BRI A S E L E S 7 H LU K /NHE R B BT A B B A 4
S NIRRT

e | RS i 22 A4 R HoE () »~IefE S A
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1B A1 (%)
1 601288 PNV ARST 2,780,299 10,009,076.40 7.20
2 300498 IR 367,460 9,620,102.80 6.92
3 600887 R AR 320,000 7,321,600.00 5.26
4 002250 B R 632,400 5,963,532.00 4.29
5 002311 g REE 241,564 5,597,037.88 4.02
6 000876 BeE e 755,915 5,503,061.20 3.96
7 600201 Ly 298,622 4,957,125.20 3.56
8 600438 T8 R Ay 588,516 4,872,912.48 3.50
9 000910 K E5: 470,000 4,845,700.00 3.48
10 002714 R 158,985 4,570,818.75 3.29
11 300702 KF By 199,973 4,369,410.05 3.14
12 000895 R R 180,000 4,246,200.00 3.05
13 000739 Ty 2l 510,699 3,799,600.56 2.73
14 002157 IEF R 700,000 3,717,000.00 2.67
15 600872 WO =T 108,138 3,185,745.48 2.29
16 600519 FMFE 5,000 2,950,050.00 2.12
17 000998 B~ Ak 183,481 2,715,518.80 1.95
18 600305 G 260,000 2,704,000.00 1.94
19 603566 SR ] 226,800 2,678,508.00 1.93
20 600426 e EF 214,878 2,593,577.46 1.86
21 000792 SRy 371,400 2,592,372.00 1.86
22 603288 NS4 32,000 2,201,600.00 1.58
23 603156 FETLIR 52,804 2,148,066.72 1.54
24 002100 REEAY) 511,276 2,147,359.20 1.54
25 601952 HERARK 323,100 2,142,153.00 1.54
26 000860 iz A=l 66,900 2,133,441.00 1.53
27 600195 HR Ay 186,645 1,985,902.80 1.43
28 300506 EZ S 136,920 1,971,648.00 1.42
29 002299 XK 96,763 1,600,460.02 1.15
30 600737 HORR B 215,778 1,588,126.08 1.14
31 600298 GIEER] 61,938 1,562,695.74 1.12
32 002258 FR1b 2 106,260 1,396,256.40 1.00
33 000902 BEF 153,500 1,375,360.00 0.99
34 600598 JEK5% 154,200 1,319,952.00 0.95
35 002321 A, 250,000 1,290,000.00 0.93
36 300760 LEREEST 11,000 1,201,420.00 0.86
37 300511 TAY) 178,900 1,068,033.00 0.77
38 600500 AL bR 142,500 974,700.00 0.70
39 603517 A e 22,200 735,042.00 0.53
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8.4 MEH AR ESH A G HE RS
8.4.1 RIEA LA RIS = H 2% BiAT 20 4 FIBRSE 40
SRS AR

5 B2 4 0 P A
F5 i ZEARAS Ji SR A4 PR AR SEN G
Eegl (%)

1 600201 I AR 13,534,249.00 13.79
2 002250 AL 12,976,879.00 13.22
3 002311 tENeSJE| 12,951,491.19 13.20
4 601288 ANV ERAT 11,775,709.00 12.00
5 000910 K E45 11,416,508.00 11.63
6 000876 i 10,969,727.00 11.18
7 600887 GEil)ivaiy 9,637,685.40 9.82
8 300498 T By 9,310,628.00 9.49
9 600426 HeEEHA 8,954,894.00 9.12
10 002258 F IR 8,101,795.00 8.25
11 000525 AWNE 7,686,554.99 7.83
12 002385 KA 7,108,602.75 7.24
13 002321 A, 6,611,936.00 6.74
14 000830 =i 6,437,503.00 6.56
15 002477 A TS R4 6,249,032.00 6.37
16 600438 JE B 6,191,708.00 6.31
17 300506 EZ S 4,890,987.00 4.98
18 000902 BEF 4,702,340.00 4.79
19 000739 A 4,612,926.00 4.70
20 601952 HERK 4,578,091.00 4.66
21 000895 XL R & 4,520,229.14 4.61
22 002078 PSR 4,444,936.35 453
23 300702 RFWAHy 4,186,692.47 4.27
24 000998 b1 =kt 4,038,984.00 4.12
25 600298 ZHLRERE 4,027,760.00 4.10
26 300021 KETIK 3,900,958.00 3.97
27 601118 W F R 3,867,815.00 3.94
28 002299 XK 3,814,280.00 3.89
29 002746 3z R A 3,563,272.00 3.63
30 002470 KAIUN 3,497,819.00 3.56
31 002714 W s 3,492,174.42 3.56
32 600195 SR diElis 3,320,831.00 3.38
33 000792 LT A 3,229,392.00 3.29
34 002100 REAY) 3,061,114.00 3.12
35 603156 Fr TG b 2,969,459.41 3.03
36 002157 IEFEH 2,850,177.00 2.90
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37 603566 L S| 2,835,129.00 2.89
38 600519 BMNFE 2,807,500.00 2.86
39 300760 B EG RS 2,734,561.60 2.79
40 600596 e ey 2,488,892.52 2.54
41 601318 Hh [ P42 2,469,280.00 2.52
42 603288 RO 2,378,465.00 2.42
43 600737 AR, 2,343,559.00 2.39
44 600500 AL E bR 2,310,549.96 2.35
45 600305 EEN 2,265,854.00 2.31
46 002304 R R A 2,146,000.00 2.19
47 603609 RFEHOL 2,125,287.00 2.17
48 002458 an By 2,007,707.00 2.05
49 603517 LR AT 1,974,205.00 2.01

T RANGHUE RN e RSN TR LA 51, A B 5

8.4.2 RiHSZHi SHE i HHIR & B #{H 2% BiAT 20 & KRR 40

SHERAL: ANRMT

o IR 4 B A
5 i =S Ji SR A PR AIA RIT L H S0
Eepl (%)

1 600426 e ET 10,705,633.04 10.91
2 600201 Ay 9,605,100.60 9.79
3 000876 A 8,791,582.93 8.96
4 002477 il YT 8,414,814.42 8.57
5 000525 AWNE 8,349,173.92 8.51
6 601118 HFE R 8,189,570.09 8.34
7 002311 KA B 7,705,427.76 7.85
8 002250 BRARHS 7,278,191.00 7.42
9 600216 WL 6,815,179.60 6.94
10 600438 A 6,806,029.98 6.93
11 000830 kT 6,755,116.59 6.88
12 002385 KAbsk 6,016,381.13 6.13
13 000910 KIEER 5,844,965.22 5.96
14 600195 B Elis 5,563,364.95 5.67
15 002258 FR12E 5,313,914.83 5.41
16 601318 Hh S22 5,273,148.43 5.37
17 601288 A ARAT 5,255,236.75 5.35
18 000902 BEF 5,113,348.69 5.21
19 300498 i A 4,644,677.59 4.73
20 600598 K5 4,328,705.12 4.41
21 002321 A, 4,268,745.45 4.35
22 601952 HELR 4,158,589.00 4.24
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23 000895 RO & 4,148,884.42 4.23
24 603288 RO 3,811,207.93 3.88
25 002470 &IEKR 3,536,596.00 3.60
26 002746 A3z oy 3,249,627.00 3.31
27 601601 Hh [ K PR 3,136,494.55 3.20
28 600737 HoRR B 2,821,187.58 2.87
29 000998 B~ B 2,811,651.76 2.86
30 300021 KETIK 2,755,169.86 2.81
31 002714 W Ay 2,557,851.33 2.61
32 600596 e ety 2,532,325.00 2.58
33 002299 KRR E 2,508,786.00 2.56
34 600750 Ll 2,478,978.00 2.53
35 600298 2 PR B] 2,339,323.89 2.38
36 002078 IR FH 4R 2,306,546.00 2.35
37 300760 L EG RS 2,234,657.30 2.28
38 002775 SR} b AR 2,233,353.00 2.28
39 002458 an AR Iy 2,221,740.00 2.26
40 300506 K 2,009,732.50 2.05
e LHESBZL HECE S (SRR LA S A, AEEHKZ 5 .
8.4.3 ENEM B BB K 32 i I RSN B B
gz ARt
PEEEIRAS (RAE) B 272,916,960.24

ST
FHBEERN (BRED) BV

221,137,535.65

TE: SRR S I BRI H% S S s
RIS B

8.5 HIR&EBFMP I RNBEFREAS

WS A R LASCH R 81, AL

S@Rs. ARt

Fr5 iz dh AV IKIEN ok 2 < B HE L (96)

1 | Exfzr - -

2 | RATE - -

3 | &Rl - -

Horp Bt R - -

4 | dlkfizE - -
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5 | dbiEIm BT

6 oA S

7| ARG (ATAZ R 211,069.06 0.15
8 EIRIZEa:A
9 | Hith
10 | &ifF 211,069.06 0.15
8.6 HiR A oA A 2L = E L K /NEEFF B L2 s s i 4
GREAL. ARt
B S A gRarE
7 RFAHY it AR #i (5K) NRME
fHEEHI1(%)
1 128046 F IR A5 2,129 211,069.06 0.15

8.7 BIRAZA SMME b E SR = E LB K /NHEF TR 3 7= SRR B R B 40

ARSI AR WA ARFFAT B ST E TR

8.8 MMEIRIA FYME T HE S HE LB/ NP BT 48 37 SR BRI 4
AEEE ARG RRFFA IR

8.9 MR FMME b ZE B 5 E LB K/ R B BT TL48 BUEB 3 4
AFE AR IR ARFFABGIE

8.10 MEHIARAEESRF KRB 5 16 L i B
8.10.1 & WIRATE ST B Bea 0 S - A4 25 B 4

ARSI AR T IR ARFFAT AR M 0

8.10.2 AEGEFE BRI KB T BUR
ARSI AR A AR BT IR I B
EMRENEZE R, i s TR,

A

o AASE G BBIR Y

B, AT GRS B A SR, B
EHIORMELRE E ZER TR BN TELS 58 H BRI B%

AFEGAEFAT AR TR, K@ RS i M B i s T i wt 7e,  JF 45 & IR 1)
BRH e A T SR A B A E AT
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ARG TN T B BB

Befie s e A R S ARAE, 8

VETHEEAT BT, AR s 4L B R XU
B IB 0T SRS T3 E 1Y) AN R 2 A L 2 AT

EAERG T3 S B Fe 4

8.11 A HIAR AR E S I E A 53 5 1 Ot i 9
RIEATEEE G A F, RS AR T EH G

8.12 BFEHAMEMIE

8.12.1 ANt H A L G B AT+ A4 E SR I RAT BB B

FERB NI ATTHIE DL

I EHCE . R,

Y7 SR A EAE 4 o G ) AT —

8.12.2 FEG T MAT T2 IR, B 3R T 5 [ & 16 B SR R AR I
8.12.3 JAR A BIRH =14 R
Bfr: NRMIT
Frs e B

1 7 H PRAE 22,583.92
2 CUIEZ# T 55K 2,307,606.34
3 W A
4 IV ilDS) 2,441.67
5 JSZ AT FR 44,604.26
6 HoAt REHRK
7 R 2 H
8 HoAt
9 =it 2,377,236.19

8.12.4 HIARFFA KA TH IR AT R #5137 A 4N

ARSI AR AR AT b T 5O 0 AT e i

8.12.5 FARHI 44 B = s FFAE Ui 52 FR 5 AL A i A

AT AR AR R+ 2 B AR UE SZ RGO -
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8 EeWFRFEANER

9.1 MIARESHIRFEANBRFENGH

AL

S EPNT 1]
‘ ‘ FREA MR FE T NS &4
FEANPE()
Fe L0 b B b B
KB 1% A 4
E. 1] Ek 15
7,910 18,062.80 142,876,741.85 | 100.00%
9.2 HIAREESEEARMMEAN R ELRERBR
T H FEE M aLas () 7 3L S A EL ]
FEEHNFTA ML T
539,001.74 0.38%
HARFES
9.3 HiIRELSEE AN BIFAE AT HRE S0P E X B H1ER
TiH A RS nHUSmEREEXE i)
AN EPEEANG ., LSRR 010
DIt MR NE S S N G W =
ARG SEHFFA AT AR S 10~50
80 HFRARESHHEEY
BT A
HEEFAH Q017 4 6 H 15 H)H: &0 Fia 4 204,321,231.51
AF A HH IR 3 4 4 AR A 89,448,203.83
AH A BASE 4 80 HR A A5 223,433,404.70
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