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JRZYAT HA T K 2,096.00 - 43,950.81 46,046.81
——
g%ﬁ#’ﬁ ) ) 97,950.34 97,950.34
Hopt g7 - - - -
vt 0,450,420.13 ) 164,391,641. | 173,851,061.
08 21
1 it
JREAST I [B] 3¢ - - 144,402.25 144,402.25
IVERE-S:UN
I i - 139,189.11 139,189.11
AT B - - 30,621.63 30,621.63
N ASHIE 7
S 1A 4
Rl P K ) ) ) )
IDERE:ERil
%
REAFAE 5y B - - 4,041.45 4,041.45
5527 T $£45
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H

JSZA A JE

WA A

A B

11.90

11.90

FHoAth b ot

169,868.33

169,868.33

iki9sSa

488,134.67

488,134.67

F 2 UK
BRI

9,459,420.13

163,903,506.
41

173,362,926.
54

EEER
2018 £ 12 A
31 H

1 4FDH

AR

Vi

BT

3,153,817.79

3,153,817.79

SHAN &

71,105.90

71,105.90

A IRIE &

5,378.75

5,378.75

A2 oy M 4 it

i

5,022,000.00

136,451,630.
45

141,473,630.
45

FNIBREE
Bt

2R JE

140,500.10

140,500.10

A

I

71,186.22

71,930.44

WCUE SR
RN

ot Bt 7=

s e

8,253,046.66

136,663,316.
77

144,916,363.
43

fifit

AL [m] K

62,817.26

62,817.26

IVZRKCS=UN
R

127,261.60

127,261.60

WSR2

27,997.53

27,997.53

LA UESRIE
RN

S (B 4
RLBE 7 K

A4 5 R
%%

A2 5 B
H

5,854.34

5,854.34

REAT A

IS A

A B

2.43

2.43
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HoAth A7 45 404,230.21 404,230.21
st 628,163.37 628,163.37
1) 2 AR 136,035,153. | 144,288,200.
A GURE 8,253,046.66 s .

B 40 06

T RPN A G B R BTN B, JF F IS L L O 3 ET E A H B3 H
IEE T UK,

6.4.9.4.1.2 72 X Kx IR 443 B

T 2019 4F 06 H 30 H, AEERA M5 MERFITE A RAME 554 5= 58 1 L
N 2.62%(2018 4F 12 7 31 H: 3.48%), KUtz Ze A8 shnt T AL 4 B8 715l o R
M (2018 4F 12 H 31 H: [A) .

6.4.9.4.2 ANC A&
NI RS 45 < TR B 2 Fe A1 B AR R BN 4 7 B DR ANV VI AR AR Bl T A A 0 3 R XU o
ARSI G A B KA BTLAR Y, BILIEE RN .

6.4.9.4.2.1 AN XU F RURR $ -7
B 4 AR A5 AR I b A B R T AN R 1 R 434

6.4.9.4.3 HARMHE XK

HEA AR R A 4 BT R 4 T LA 8 0 MR A ke B e i B B Tl 1 R A
V2 LM 30 0k B 2 AR B T A e A R o AT TR TR 5 B b i AR
I [EI ML T 428 5 RS RS, T THT I A b R R VB T B AN IE S5 R AT R ) S %
BSOS R IR, T RS TIE 2 1T R A B 1 S

AT G T B B AR BA AR T, H IR B IR ZE A £ 5 450 f 35 v g T Bt
B, FPRRIRAR B BRI B LR A (AT AR L R . 2 TR P 2 R
SN IR R I 0 . AT I, ] a4 G ] e o A i 4 R R O 4
B2V R RGN, D e RS B 0 S BB S R, B LA R R S Bk
RO IR ERER AR (KRR BN, S T AT LARH R A A B AT S AR A R, SR
B 52,

AT i o B A A B4 SO R LA R R A BT 5 4 7 B L
VIEA 80%EL b, b B bR BRI B A8 P % A 3 B T BT L8 S I T3k 4 8 7 4 (1
19 90%, HLAVE TR & & =1 80%. REANAE 5 H H A ZEATIR B 155 4 20 T S i 3
GARIES: G, B4 BB 75 —4F LA PRIBURF 6055 (0 B0 LU G T 6 4 R P24 1 1 5%
BEAL, ARG ) FE A B H A FUR A S S TR BE SR SRR, G 2 R
TR FE ST MU R, A4E VaR (Value at Risk) FERRAEICIIR A 5 4 T I 1098 2E 40 %
SRR, 5 I T S o RS i 47 BR B R«
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6.4.9.4.3.1 H AR KU o I
fr. AR

AWK 2019 6 A 30 H FAEEEK 2018 4E 12 A 31 H

5iA R B
~FbirE {548 EL A5 et

(%)

g B

B ] st e

AE Gy VE G R BT -

. 164,199,423.03 94.71 136,451,630.45 94.57
e S5 ot

52 Gy VE G Rk 5t -
I

AL oy A R 5 -

SR BB

AT A - R
iR

A : : : :

“it 164,199,423.03 94.71 136,451,630.45 94.57

6.4.9.4.3.2 FLABMHE XURS ) 0% 43 BT

ik | Bl gt bk DLAR i) Hopth T 37728 & AR A AR
X R R H 3 A 0= i E s S8 (B
S Tt T I o fr: NRM7o)
iy PR R A R 2 5) I C 2019 426 /| FAEREAR( 2018 4F 12
30 H ) H31H)
LAHEGHGEME T 5% 8,580,598.05 7,151,644.64
2.UEGHSREMETIE 5% -8,580,598.05 -7,151,644.64

6.4.10 A Bh T EURA 2 Hr & THRR 72U 9 10 HAh B
AT G AR T S PN T 7 B AT B R AN O M TR R B AR T

§7 BEAEHE

7.1 MIRZESH A S FN

SHREAL: NIRRT

T
F 5 i H & Go) ﬁgééiﬁmwm
1 | AR 164,199,423.03 94.45
Horp SR 164,199,423.03 94.45

2 | R -
Ii] 5 WAL 7 P % 4,545,809.00 2.61

Hrp: fiige 4,545,809.00 2.61

TE R CRFUE SR -
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4 | BEEEE -
5 | &RhATA IR -
SENIREE Rl -
Horbre ST 1 6 N 3R 85 < it
igas
BATE RS E /AT AT 4,898,505.42 2.82
HoAh %= 207,323.76 0.12
At 173,851,061.21 100.00
7.2 BAIREAT WA R ER T A E
7.2.1 BIRBEE R ZATVSRHBEANREREAHE
AN 1725 ARME o) ik B 4 E 7 HE LA (%)
A e MRy B il -
B P4 - -
C il b 61,709,544.74 35.60
5 . #J7. RE BOKAE =R ]
VA4
E R4 - .
F R A EE 8,043,632.66 4.64
G ZIEE . S AHEERL 3,031,419.98 1.75
H {15 Aol -
| ;iﬂ:iﬁu\ BAFFIE BHE AR 67 112.381.25 38.71
J |4 9,591,532.00 5.53
K S il 2,003,457.26 1.16
L FH GG AT 25 AR 55l 5,480,571.18 3.16
M BE2EH A AN AR S5 -
N IR A 20 e 18 it A -
o) S RARS: . EFAH AR AR 55 -
P HE - -
Q PAFA 2 TAE 2,220,480.00 1.28
R Ak AR E FGR R L 4,632,267.99 2.67
S LiE -
At 163,825,287.06 94.50
7.2.2 IRBRIRFRILATW A RE AR ER R A S
05 (&S] ARME GO i 5 4 W 1 E LA (%)
A g BRI ol - -
B KA 106,233.75 0.06
C il 171,321.92 0.10
5 I #07. AR SoKAE =R ]

BERY
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. - -

R AZ - -

ALl EREATIEEOL - -

IT|O[(m|m

ERCRIE V4 - -

5 A S BOR R
5k

39,603.76 0.02

R 33,869.94 0.02

Sl - -

L GE A 55 Ak 55k - -

BEART FEAMEBANR 55 - -

IKA S ISR > 3L it Bl - -

Ja B 55« BN ELAR R 55 - -

HE - -

DAL TAE - -

XA RE G RL 23,106.60 0.01

w|T|lO|T|(O|1Z(Z|IF X<

o - -

&t 374,135.97 0.22

723 MERIRIBATIL P RIS BE R B BRI R A S
VEs ARHE A WIACR R A B B IR

7.3 IR A RMME G ZEE T HBINEEF I B B 4 3 A

7.3.1 ME ARIGEIR 2 FOME 5 S5 HL B R/ HE PR I B B = 4t
G

e | menm | mmen | ose g | acee co | Dor0
tel (%)
1 |601318 Hh [ S22 97,800 8,666,058.00 5.00
2 | 002415 T A 268,825 7,414,193.50 4.28
3 | 000725 HRTTA 1,704,100 5,862,104.00 3.38
4 | 000063 Y R 171,020 5,563,280.60 3.21
5 | 300059 KT E 386,249 5,233,673.95 3.02
6 | 002475 SR 177,493 4,400,051.47 2.54
7 | 600050 Hh [ B d 669,500 4,124,120.00 2.38
8 | 002027 I3 AAR 738,652 3,907,469.08 2.25
9 | 002230 SN 105,278 3,499,440.72 2.02
10 | 600570 THA HF 46,230 3,150,574.50 1.82
11 | 002024 T 5y 267,700 3,073,196.00 1.77
12 | 601933 7K I R T 275,262 2,810,425.02 1.62
13 | 000100 TCL #H 779,300 2,595,069.00 1.50
14 | 600588 FH R 2% 89,377 2,402,453.76 1.39
15 | 300347 R EZA 28,800 2,220,480.00 1.28
16 | 002236 KAy 129,315 1,877,653.80 1.08
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17 | 600271 ARG B 80,300 1,850,915.00 1.07
18 | 002405 VY 2 8T 112,825 1,816,482.50 1.05
19 | 600522 R B 176,300 1,616,671.00 0.93
20 | 600487 FiLH 95,780 1,605,272.80 0.93
21 | 600177 X R 252,304 1,602,130.40 0.92
22 | 603019 HRHEE Y 45,560 1,599,156.00 0.92
23 | 002410 37N 48,611 1,598,815.79 0.92
24 | 600637 ARITHER 148,055 1,560,499.70 0.90
25 | 000977 REEE 64,870 1,547,798.20 0.89
26 | 600100 I7) 5 e Ay 170,500 1,543,025.00 0.89
27 | 300033 [@] 46 i 15,500 1,524,580.00 0.88
28 | 002352 Jii =42 e 44,400 1,507,824.00 0.87
29 | 300017 W 15 B 139,871 1,507,809.38 0.87
30 | 600498 KK IEAE 50,400 1,404,144.00 0.81
31 | 300136 SIS 56,100 1,371,645.00 0.79
32 | 002049 O 30,500 1,345,355.00 0.78
33 | 300253 TR 93,344 1,323,617.92 0.76
34 | 000066 Hh K 126,700 1,302,476.00 0.75
35 | 002195 I 331,908 1,291,122.12 0.74
36 | 002439 JA R R 45,100 1,213,190.00 0.70
37 | 002602 RS ] 106,508 1,163,067.36 0.67
38 | 600183 A B 76,220 1,147,111.00 0.66
39 | 600536 Hh [ A 21,300 1,143,171.00 0.66
40 | 300383 IR 66,500 1,115,205.00 0.64
41 | 002465 Mk 116,100 1,107,594.00 0.64
42 | 002456 M HE Ol 136,500 1,070,160.00 0.62
43 | 002223 HEREST 43,450 1,069,739.00 0.62
44 | 002268 ER o ] 42,420 1,037,169.00 0.60
45 | 002555 —HHR 76,400 1,035,220.00 0.60
46 | 601138 Tk & B 85,600 1,031,480.00 0.59
47 | 002624 FEFM S 37,800 975,618.00 0.56
48 | 002065 IR 135,090 944,279.10 0.54
49 | 000627 RI%EE A 142,600 925,474.00 0.53
50 | 600728 R 93,500 920,975.00 0.53
51 | 600745 PR 57 27,600 916,872.00 0.53
52 | 002373 TITRHY 53,600 916,560.00 0.53
53 | 000503 L ik B 51,900 890,604.00 0.51
54 | 000997 Nl i 52,592 888,278.88 0.51
55 | 600699 YT 40,900 873,624.00 0.50
56 | 600410 HEIETR i 79,200 849,816.00 0.49
57 | 002153 AHEAFE 23,113 836,459.47 0.48
58 | 300168 JiEERE 63,187 819,535.39 0.47
59 | 002138 Jiji % FL 46,600 819,228.00 0.47
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60 | 600718 IRPEE ] 62,500 801,250.00 0.46
61 | 000839 o [ 2 198,400 797,568.00 0.46
62 | 600776 RJ7EAE 34,500 792,810.00 0.46
63 | 002558 EYNZES 43,620 792,575.40 0.46
64 | 600839 PR AN 267,000 787,650.00 0.45
65 | 300271 A 41,000 779,000.00 0.45
66 | 600804 i 103,400 777,568.00 0.45
67 | 600797 iwNCEN 75,900 773,421.00 0.45
68 | 002281 Hei R 29,200 773,216.00 0.45
69 | 600446 SUER Ay 36,899 724,696.36 0.42
70 | 002273 K G H 62,290 721,318.20 0.42
71 | 600037 A 2 70,332 720,903.00 0.42
72 | 603000 A KM 39,700 707,851.00 0.41
73 | 300170 NA3E B 51,200 695,808.00 0.40
74 | 300027 TEH o 141,155 693,071.05 0.40
75 | 600845 FAG B 24,310 692,348.80 0.40
76 | 300315 iR 199,300 687,585.00 0.40
77 | 300166 KI5 EE 53,398 656,261.42 0.38
78 | 601098 Hh R A 1 51,916 656,218.24 0.38
79 | 603444 O K 3,100 650,876.00 0.38
80 | 002174 T X 4% 38,545 650,639.60 0.38
81 | 002131 T R i 4y 335,784 641,347.44 0.37
82 | 002120 BIE Ry 20,789 640,716.98 0.37
83 | 601360 = N % 29,300 626,434.00 0.36
84 | 600373 W AL 49,700 624,232.00 0.36
85 | 300188 K AAE 34,800 620,484.00 0.36
86 | 300413 TR 15,100 619,855.00 0.36
87 | 300226 N R 8,000 599,680.00 0.35
88 | 000917 HL )AL 81,800 575,054.00 0.33
89 | 002396 B e 25,400 569,976.00 0.33
90 | 300339 T AR A 40,400 569,640.00 0.33
91 | 601231 BT 47,102 567,579.10 0.33
92 | 000938 LI 20,524 559,279.00 0.32
93 | 300038 Bk 59,500 556,920.00 0.32
94 | 002583 Rk 66,300 556,257.00 0.32
95 | 002468 FR I L 22,200 553,668.00 0.32
96 | 002368 AR Ay 17,900 542,370.00 0.31
97 | 300418 Bt T4 41,400 532,818.00 0.31
98 | 300058 (RS 124,430 531,316.10 0.31
99 | 600138 BE R 41,800 530,442.00 0.31
100 | 600633 A& 56,700 530,145.00 0.31
101 | 300133 TR 77,128 519,071.44 0.30
102 | 002183 TSI A ] 107,200 511,344.00 0.29
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103 | 600998 JuoM & 40,624 502,112.64 0.29
104 | 600060 WS AR 56,400 486,168.00 0.28
105 | 300113 I P o} 7 30,200 473,536.00 0.27
106 | 002640 = 56,500 470,645.00 0.27
107 | 000156 SRR 41,594 457,949.94 0.26
108 | 300002 P 2 113,900 453,322.00 0.26
109 | 002419 R R Ary 34,600 451,876.00 0.26
110 | 300369 R R 34,500 441,945.00 0.25
111 | 300251 bt g 63,890 434,452.00 0.25
112 | 000021 w R B 53,400 434,142.00 0.25
113 | 300134 KB 27,700 430,181.00 0.25
114 | 300324 TERE B 74,029 428,627.91 0.25
115 | 600859 £ i FF 28,200 428,358.00 0.25
116 | 300115 KR rE % 39,640 415,823.60 0.24
117 | 000727 TR 197,400 412,566.00 0.24
118 | 601519 KB E 57,700 409,093.00 0.24
119 | 002376 o #E 33,800 403,910.00 0.23
120 | 002285 B 4T 88,986 401,326.86 0.23
121 | 600850 IR HL N 18,500 393,865.00 0.23
122 | 300036 i B A 26,100 385,758.00 0.22
123 | 300377 i B 32,300 365,636.00 0.21
124 | 002429 kot 1y 131,550 360,447.00 0.21
125 | 002912 W 3R 3,800 356,706.00 0.21
126 | 002093 ] ik B 36,500 339,085.00 0.20
127 | 002635 TR 25,100 338,599.00 0.20
128 | 300349 KA 18,700 332,486.00 0.19
129 | 300287 K FfE 83,400 331,098.00 0.19
130 | 600233 (53] 3 33k 32t 26,700 329,211.00 0.19
131 | 300297 WA & W 54,500 328,635.00 0.19
132 | 603039 T2 2% 4,400 326,480.00 0.19
133 | 000555 PR PSS 28,028 318,958.64 0.18
134 | 002292 BURIR IR 49,271 315,827.11 0.18
135 | 600640 FSHER 23,100 309,078.00 0.18
136 | 002503 T 112,200 308,550.00 0.18
137 | 000034 P e 23,800 307,020.00 0.18
138 | 603888 BoAE M 15,100 301,396.00 0.17
139 | 000676 B Ay 29,600 266,992.00 0.15
140 | 601801 e S A 43,332 260,425.32 0.15
141 | 300454 wAE Rk 2,900 253,866.00 0.15
142 | 002517 T T oA 2% 78,150 249,298.50 0.14
143 | 300523 JRZRH 4,500 242,370.00 0.14
144 | 601869 KOk 5,900 221,250.00 0.13
145 | 600715 SRS I 53,900 208,593.00 0.12
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146 | 603220 o fE 7,400 204,610.00 0.12
147 | 300634 A 8,700 188,529.00 0.11
148 | 002699 F R 26,400 158,400.00 0.09
149 | 300504 K& 5,800 156,310.00 0.09
150 | 603533 H R 5,500 88,495.00 0.05
7.3.2 AR BRI TR A R E S-S 5= BH1E IR/ B B IR = 85t B
il
e | mmem | mman | o sEao | senm oo | TR EE
tefil (%)
1 | 600968 S E 29,925 106,233.75 0.06
2 | 300782 = 743 80,927.56 0.05
3 | 601698 Hh [ T 10,103 39,603.76 0.02
4 | 601236 AR 9,789 33,869.94 0.02
5 | 300594 BAERH 721 31,803.31 0.02
6 | 603863 YN AR 1,370 31,619.60 0.02
7 | 603867 BBy 1,045 26,971.45 0.02
8 | 300788 HE R 1,556 23,106.60 0.01

7.4 MEHARER BAH G HERRS
7.4.1 B EANSHHE B PSR I#E 2980T 20 44 5 BRI
SRURAL: NIRRT

- . o 2 oy A i ) B
e | REEARE Jie ZE A4 FR A R ENEH SR (%)

1 600536 Hh B 1,178,126.00 0.82
2 002027 PaPANE S 1,172,422.00 0.81
3 | 300059 KT E 1,014,565.00 0.70
4 | 600745 Eip R 57 961,317.00 0.67
5 | 002415 e JFRE A 797,195.00 0.55
6 | 002405 D 4k 769,804.00 0.53
7 | 600776 RITE1E 767,206.00 0.53
8 | 002602 RS 590,665.80 0.41
9 300226 AN 567,126.00 0.39
10 | 300339 TR0 A5 A 558,723.00 0.39
11 | 601318 Hh [ S22 440,319.00 0.31
12 | 300369 R 435,162.00 0.30
13 | 000725 AR A 395,440.00 0.27
14 | 300036 e P A A 394,989.00 0.27
15 | 600850 HE IR L 391,309.00 0.27
16 | 601519 N 382,971.00 0.27
17 | 002555 s L 371,780.00 0.26
18 | 002093 ] ik A4 371,141.00 0.26
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19 | 300017 W T R 351,274.00 0.24
20 | 300349 SRR 333,434.00 0.23

de BANEFE R LSRR B BO. PR B AT IR AT BB
KN B HHE R e QRN TR LA H ) 151, A BMRAL 5 B

7.4.2 BT HSHHE B PR SR I#E 2908 20 44 5 B B4
WAL NIRTTT

> o
Fe | mom | Rk BT S gfgtﬁ%i?
1 601318 Hh S22 1,803,595.00 1.25
2 | 000540 R 4zl 1,457,812.20 1.01
3 | 002241 ORIy 1,296,603.46 0.90
4 | 000725 WRTTA 1,038,332.00 0.72
5 | 600584 KR 1,007,238.12 0.70
6 | 002405 VY 2 8 967,297.00 0.67
7 | 000063 Y R 863,813.00 0.60
8 | 002415 I 5 AL 820,137.00 0.57
9 600050 Hh [ 713,167.00 0.49
10 | 002475 SEAG 670,864.00 0.46
11 | 002603 DAUS 2501 576,520.00 0.40
12 | 002230 BERH K 575,083.00 0.40
13 | 002024 IhT H 531,638.00 0.37
14 | 300059 R & 483,736.00 0.34
15 | 600570 (EENERS 478,364.20 0.33
16 | 000793 e AL 472,871.00 0.33
17 | 000100 TCL %[ 440,193.00 0.31
18 | 601933 TR A T 432,025.00 0.30
19 | 600989 KRl 405,785.28 0.28
20 | 300413 T R A 372,992.00 0.26

Vi SEMASE T LRSS B, EANIW. RAT NI S AT R BB
S AL A & B XA AN LA HUR ) A1, AFIEMRAZ S B

7.4.3 SRNBEER I BA B B 32 B R BN B

A NRTIT

KNBEREA (BAD) BB

23,283,030.50

FHBEEON (BREE) B

33,420,990.16

TE: RANBEREA . ST 1% R IR A i O sl L Ac 8o 141, A%
JEAHIRAZ By B o
7.5 BRI P 0 RO FAFRERAE

ERRAL: NIRRT
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7% i A

KRHE Co

SRR ] (%)

[H K 5157

4,296,560.00

2.48

RATESR

w (N

ERLTTR

249,249.00

0.14

Hop: B SR b6

249,249.00

0.14

Al i 77

Al R R 5T 5

Hh Y1 SR

BEZ NGRS )

[Fi b A F.

|| N|O|OT| &~

HoAth

it

4,545,809.00

2.62

7.6 BIRIEA SCHHE L S H = E BB R/ INHE R 0 B 42 R 4 3 B 4

SHERL: AR

s s - _ S PET
e | e BEE | ME GO | AnhE Go | DR
Ebfil (%)
019611 19 [#f5z 01 43,000 4,296,560.00 2.48
108901 A% 1801 2,490 249,249.00 0.14

7.7 BRI A RYE G B B 1#E IR /M HEF R A B SCRAES R

4

ARHe AR AR RS A B SRR«

7.8 W ERIRIE A SYHE & & B#E IR/ HEF BRT B St R SR

4t

ARREEARREWRAFFEREE

7.9 BIRILA SOMHE L Z S H = E BB R/ INHE R 0 B 4% BUIE S 3 B 41

AT AR AR R A BULE.

7.10 HEMRAFZ S R HEWRBH L S B U A

7.10.1 G AR A B BB B B o A0 4 2 BA 40
o

7.10.2 AEEH BRI R OB EBR

ANH A AT BRI BB BE s R AR A 7 BN,
WENMELF A2 o TR Be & 40, 8
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WG SE B TR A B (EKT, SRR BT LR, I8 2 ke Sk IR
M AAT B ORE TR -

7. 11 IWEHRAE S B R 1B 5 ol v

7.11.1 A E B BB R EUR
o

7.11.2 ]G FAR A < BB O B 5 A B AT 438 2 A 4
o

7.11.3 A3 H 5 HA 57 % SR
T

7. 12 BBRAESREHE
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