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BN XU — 77 T R B T JE 0 A A N nT fifi Iy 2 SRO6E (Rl R ) e A0 8, o — 7 Tk
H T HE0E oM BT AR (58 5 T 30 ANV SR T il A 140 78 B R afe fe K1 458 9% 4 v T TG VR £ T 3t B
T AN LT LAA BRI A 2SI

BT SEASTTBE [ % 4 PR AL 1 R, AN 4 P R 45 BN A3 I Ko A 25 4 1) WA ) 2 1 155 1
HEAT P W R TR AN P TR, IREFIE SR A A T I Gk~ 52 AHILRL . A S
SIS E NS A R 7 BRI R, L EIRE oL T IBE B 1) b # y
3, FR I DRI I8 e s [l A Xy SR B sh e XU, A RO i i e 5 A 25

28 T 48 T
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AT SRR RS B SN, DA ORE D H BB AR I BT, UK i R e KU
ARG DL T B AN e R 5, EEER MW IELF . o ik R Tt &4, i
% Rk BACSR B I RME S SR AT B ORI . A& T R RIS ST OAT AR, B
RBEE BRI HE B AE Ty BRAS R BR R 7, 38 B RER ER AR I Fa 200 H 1 .

T 2019 4 6 A 30 H, AR 12 il e i G & Q205 2 H 28— A B
WHANTEE, ATIRE (R g A (T 5 B as) B E 2 H HATHR, DRI i A AR
NARITBLHI & L2 SR

6.4.10.3.1 5 BN AT S H A B 7= KR ah % X bt

AHE G B & R B\ TE L SIS M AR b PR BRI (AT SESRAIE S5 BE VR S iB (E A5 B
WY B (AFFSEEFRGRIE S RUA S S A M RS B RE) (1 2017 4F 10 A 1 HEIET)
S B SR AR S 2L W 7 RO B XU HE AT B, 33 7 0 KU BT | A 3
S A FE O T T AR VU T B A AR R EL A DL 2 7 S 4 P AR TR D PR
EAERRE R A AR RR HEAT RS I W A S04

AL T — R A RAT BHES T AT 2 & 9 P E 1 100, HARE S S5 ik
)5 A BN A B Bt R B R R — R A ) AT BRAIE 35 A3 AIE 554 10%,
A FE G AT G 1 B 4 BN B ) A T i U S 3L AR — K B A RRAT B AR
S BN i i A A B S 15%, AR b AR e R I A 4
WER G — R EW AR RATH T FUBM I, A% b A AR R
30% (5 A 12 A A S8 B0 Al LA E A7 TIE 543 W2 AR T 3 4 2 o FEIE M 4 A PR IR 1
P A2 R AR ) o

AT I AER RS2 5 T L1, HAR TR ATEARAT R RN T35 5, 44
VP OB TN L BRI BE LIS U . A, ARSI I 52 ) ] g e i
FE7 AN IA T S RO R R, H EIR — Mo I SR R 5 A e e
A F: 4 Y B EEA TIRB M52 R G I TR & T AN i 4 W™ ML 15%.

AHE 4 3 G 8 TS R IR g 5 7 oh 7 AN A H AT AR R O AT A B 4T
BB PR SR, B O R ARV 062 ] R R A3 7 AN T4 H A A LR = T AR AN
1.

(I, A% 3 o ) 5 o TR AT 5 B [ WD 58 5 1 8 T 528 5 o T Fry 4 o
132 8 575 SR U S0 52 5 % T I AR UL A5t B 7 B AT AT 7K T 55 AT 6 B £ SR 755 15 7% A
(RIAE N B, DL XA [ (K928 5 60 T S A0 5 2088 7 B O 0 AT 20125 VR 0 5 4 P A B A
e o S [ WA 5 ) B XUR N 28 3 0 XU o R AR, AL Sy S B\ A7 7 3
[ 32 5 S it B B« AR S 490 5 O 0 R A T 3 KT R N R4 5 LR AR
OS5 MEAE B LR R BT 4% A S (B TR R 8 IR 5 RS SIE I3 B8 77 i A b (R IR B

I

!
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i, AN B AEAR

of

VE: WEHMERZIRB L 7 AT H RS TR DR I (AT ST GRS
PR A T S B A E ) APk

6.4.10.4 TTIZH R &
T4 KUK 2 H 5 4 T 5 4 Tl T JEL £ 0 MM 580 SR 0 47 e DR P Ak 7 4 4% 254 A R 55
(AR BT R A BT R, LR B R e o AT XU R A A SR

6.4.10.4.1 FIZ X
|26 R 2 1 T L P R (B S L ot i 2 T 3 R 2R AR B i A e 3l 1 R il
U A T BTG T iR 26 L FRI SR B R R R R, 3 i 3l F 2625
o TS TR A AT SS90 D) 5 SROARL 8 717 47 ) 2 T 2 M o T R SRR 4 R S R
A G R o BN S ST A 3 o T s ) SRR B A7 W, e Y
YL 1 A1 7 ot E SR R\
AT A T RAR KA S A P A SR AR T, B AR S N R 2
B4 BRI S T AI ek, A FE 4 B AR S U M 7 R B4R

(RS

6.4.10.4.1.1 FZR X i O

AT

e,

A PRAIE & R TR PR 08 46

A NRMIT

ENCIE N
201946 A | 14ELLA 1-5 4 5FLL L Ait B it
30 H
0N
- 37,808,782.9 | 37.808,782.9

6 6
SE A& 7,931,869.84 - | 7,931,869.84
17 HARIE S 119,281.23 1,648,550.40 | 1,767,831.63
< Gy P4 404,357,224, | 404,357,224,
Bt 51 51
TR ES
Rl ) i
VAR 10,131.11 10,131.11
IR el - -
JREYAT FR I 35 1,160,711.05 | 1,160,711.05
SEYSCIIE - -
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Hofth = - - - -
it 45,859,934.0 ] 407,176,617. | 453,036,551.
3 07 10
F 5
JREAST 8 [B] 3¢ - - 2,162,873.56 | 2,162,873.56
ig; A i i 356,337.42 | 356,337.42
AT HEE B - - 71,267.48 71,267.48
RLFESS M - - 572,457.81 572,457.81
St [ 4=
R 72 3K ) ) i i
PATH R - - 34,533.93 34,533.93
% T S
gjﬁﬁ“%% - - 1,003,256.28 | 1,003,256.28
JREASS ) JEL - - - -
AR - - - -
A FE B - - - R
HoAs A7 53 - - 109,881.86 109,881.86
et - - 4,310,608.34 | 4,310,608.34
2R UK 45,859,934.0 402,866,008 | 448,725,942.
B 3 ) 73 76
FAEER
2018 4F 1 FPAW 1-5 4 59U E A S &t
12 A 31 H
0
S 32,296,190.3 ] | 32,296,190.3
0 0
G AT 4,683,889.24 - - | 4,683,889.24
fEHARIE S 127,926.27 - 1,735,020.00 | 1,862,946.27
28 P & il 365,709,980. | 365,709,980.
9k ) ] 16 16
FNRES
Rl ) ) ) )
IESCRI - - 9,473.02 9,473.02
IR ) - - - -
JREUAT HA T K - - 894,926.81 894,926.81
) -3
;gﬁ#/a i - 38,340.20 38,340.20
Fopth = - - - .
BErE it 37,108,005.8 - 368,387,740. | 405,495,746.
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1 19 00
ik

7 ASF BE [ 3K - 788,291.16 788,291.16
INZAR=2ZUN

o - 346,068.29 346,068.29
AT B - 69,213.65 69,213.65
NAFIE S5

B i i i
St [ 4

R 72 3K ) i i
JRLAH Y 5 il

P - 54,317.29 54,317.29
gHX%% - 499,311.20 499,311.20
JREASS ) JEL - - -
AR - - -
A FE 2 - - -
HAth A it - 370,946.03 370,946.03
et - - | 2,128,147.62 | 2,128,147.62
2R UK E 37,108,005.8 366,259,592 | 403,367,598.
B 1 i 57 38

RAPPR ARG T LGN EL,  JF 12 M-S 2000 BRI 2 5087 5E tr H 3230
HAEE T LK

6.4.10.4.1.2 F) 2 XS B RBUBRME 7 A

T 2019 4£ 06 A 30 H, AREEFAE MG TR A RME HFE 4 5135 1 L)
4 0.00% (2018 4 12 A 31 H: 0.00%) , KFUItLTimFIR AR g% F AR5 4 0= 1430 T E K5
g (2018 4 12 A 31 H: [A) .

6.4.10.4.2 AN KBS
BN PR 2 415 <5 Rt L 2 oA 8 SR SR e U B PR NI 2R AR Sy i A A e 5l ) XU
ARSI G T B RABTAN R M, I IE S RSN KU -

6.4.10.4.3 FARAHE K

A RS 5 T 5 i T L P 28 S (1 B SR B i R i 32 R 2 0 AN
T2 LU T 24046 R AR B T 2 e Bl R RS A R PR T 55 5 b T B4
AT IR DL T 358 2 B B SR AR 27, T T I ) F A A ks XU SR U T AN 7 R AT A H B 4
B E DLEURF R S IR 5200, 0] B8 RUR T UE 23 11 3 B AR 30 B 52 0

A G B R A R BN T B A e AR S S W B A O B
ST, GEAES TN, P RCE R AR e sl AN S e
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AT B BT, SRR A RS A IR L e O FE AR R AT I B . ARFE SRS
SE IS B OB (AR Ak, SR . WA E . RA S HATIBIE, REBIN
ST AR AE I T AN RS XU

AFE 3 I P TR AL A (R UL B A A% A . ARG IR A & LUy RESR T
PER I LU AR T BE 4 7210 90%, 5% T HRIE 500 F& 40t 5 AN £ 3k B A B 11 % P NI
TAEM B I T 1) 80%: AEESAERANAL S H H AR T & 20 8an 58 5 1k
WG R, PRFEAMIE T A4 0 7= 1A 5% a0 B HIE—F LN BUR i 55 . EAh, A&
B4 R NG HOG A S G BT R HOE R A% St 4%, 7 W38 FH 22 P s B 5 70kt 2
ST R R, AL VaR (Value at Risk) FEARSE R A I £ Tl 1O T /AN A RS, I
IR b UG BEAT PR R A2 1

6.4.10.4.3.1 FABHHE R ML O

Hhi: ARt
AHAIEK 2019 £ 6 A 30 H FEEER 2018412 A 31 H
SH i 43 B i 4 B
ARME 1§ LA ARME HE L
(%) (%)
AL 5y M 4 Rl gt = -
g~ 404,357,224.51 90.11 365,709,980.16 90.66
AT 5y M 4 R = -
Fe
KT 5y M 4 Rl -
Dkl Ky Ay )
T AR G Rl gt 7= - AL
R ]
Fopth - - - -
Ait 404,357,224.51 90.11 365,709,980.16 90.66

AL ARG BT, T 201948 6 H 30 H, FFa%EN 14T, GLUWHEN

13, 737,920. 00 JCo £ HLMMBEEEHIE T, 455 & & ORI PR BRI B 4
MR e ias, U HAR RS AR I B3R S A OGBS GR (G5 SR A R e i as) 2
AIHE R 5 B AN 0.

6.4.10.4.3.2 AP XU 1 U A

L | Bk Gt LM LAl i 3 B R AR

R PR H IS R P E R R &8 (R
fir: NRMI6)
3 (A L i AR
i UESAL BN pL AHIEK 2019 4F FAEEER (2018 4F
6 A30H ) 12A431H)
1A H S FHHME LT 5% 21,473,779.99 19,855,770.03
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| 24068 5L FIE 5%

| -21,473,779.99 |

-19,855,770.03

6.4.11 7 B TEEMFA M1 = 7R R 7 200 B 19 F A S IR
AFE AR I TE T 20 WA BT BN o M 2> TR R B A F

§7 BEAESHME
7.1 IREESE=HEFMN
Safr. N Mot
_ F4 R PR LA
) i &8 G bt (;fzm b
1| B 404,357,224.51 89.25
Hop, 2 404,357,224.51 89.25
FEH TR - -
[ 72 WAL 2 5 % - .
Hr, iz - -
e FRIES - -
4 | AEEHBHE - -
5 | GRbfTAE AR - _
SENIREE G mlgs 7= - -
Hodr: W R SE IR 4 ) )
il ¢
7 | AT RS AT A 45,740,652.80 10.10
8 | HAthwir 2,938,673.79 0.65
9 | &if 453,036,551.10 100.00
7.2 WEMRBIT YRR ERRAHE
7.2 WERARBEBRZTULSREBEABRERETHE
ARG ATk ARME O i 3 4 TV L AR (%)
A VN NN O 1[4 - _
B KAk 13,875,408.63 3.09
C il i M. 167,883,696.69 37.41
B, #5010 BRE KRR
D (R 13,821,312.60 3.08
E feSiin|4 11,939,748.76 2.66
F R MEEN 8,230,750.58 1.83
G AZIBIEH . EAEAEEOL 26,907,363.55 6.00
H {315 ROl - -
éé‘ A]\ X %‘A%\ N
. 5 BRSBTS BRI 2731442333 6.09
Zlk
J SR 27,720,540.00 6.18
K bR Y|4 20,457,687.94 4.56
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L FH SR AN 55 R 55l 8,467,228.00 1.89
M BEEEAE FEANE AR MRS - -
N IKF S IREE A it e B 1,183.60 0.00
0 JE BRG4GB H At AR 251
P BE
Q PAERASTAE - -
R A ARE AER IR 8,944,032.45 1.99
S ey 4,852,870.00 1.08
it 340,416,246.13 75.86
722 MEMRBIRBEEFZATV RN TEARERTHE
] AT M) ARME G i 3 & W P I E LB (%)
A Y-S N | 4 359,835.00 0.08
B PRI 282,217.90 0.06
C il . 54,383,334.52 12.12
b . #T7. BRA ROKAE = Fl
AR
E et 4 62.50 0.00
F R A EE - -
G ZIWIEH . SiEFIREOL 114.96 0.00
H {EmG Aol
R A AME BRI
I P 5,682,253.56 1.27
J Gl 33,869.94 0.01
K S i =l
L G R 7 45 A 25 b
M BLEER FEAE A MRS - -
N IKF FREEA A L it B 661,438.40 0.15
0 Ja EOIRSS A8 B HAth IR 5l
P BE
Q AR TAE - -
R Ak R E AR R 2,537,851.60 0.57
S ey - -
&t 63,940,978.38 14.25

7.2.3 WREBIRIBATI A REEBER R R R R RA S
TE: ARG AR G AR A BOE B B .

7.3 FAREE A SOHME G & T 7= BB R N B T BB R 45 B B 4
7.3.1 REFARIBER B A RYME G EE G B/ R B BT R B
BEEAZH

e | meErm | o mEsk | 3R g | Al o | aEEEA |
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Eefil (%)
1 | 603369 A % 209,300 5,837,377.00 1.30
2 | 300383 TEHET N 339,100 5,686,707.00 1.27
3 1002463 VLAY 407,500 5,550,150.00 1.24
4 | 000623 i MBUR 322,000 5,277,580.00 1.18
5 | 000686 RAGIES 596,600 5,256,046.00 1.17
6 | 601872 AT MY 1,201,200 5,237,232.00 1.17
7 1002110 AN [ S 549,200 5,107,560.00 1.14
8 | 000547 AR R & 529,200 5,059,152.00 1.13
9 |002273 IKEmYEH 431,455 4,996,248.90 1.11
10 | 603444 #H O RE 23,546 4,943,718.16 1.10
11 | 300088 KAERHE 972,800 4,922,368.00 1.10
12 | 000690 FoHTREYAR 763,600 4,917,584.00 1.10
13 | 600507 7 K 501,500 4,904,670.00 1.09
14 | 600673 KB 618,200 4,852,870.00 1.08
15 | 603228 SeHE L 120,401 4,817,244.01 1.07
16 | 002399 g S 229,000 4,806,710.00 1.07
17 | 600782 FAN A 927,900 4,639,500.00 1.03
18 | 002544 NFERH 356,300 4,631,900.00 1.03
19 | 002174 A 272,400 4,598,112.00 1.02
20 | 000685 il aH 538,200 4,596,228.00 1.02
21 | 300182 TE A 1,040,600 4,589,046.00 1.02
22 | 000712 eI 357,400 4,589,016.00 1.02
23 | 002317 A2 537,800 4,576,678.00 1.02
24 | 603806 ta W RE 124,200 4,561,866.00 1.02
25 | 600649 WA 704,292 4,556,769.24 1.02
26 | 600787 HH i 1 1 788,200 4,516,386.00 1.01
27 | 002332 AT 245 667,500 4,512,300.00 1.01
28 | 600563 R 109,600 4,512,232.00 1.01
29 | 002128 & R 521,400 4,510,110.00 1.01
30 | 300257 VAR Ziiy 405,803 4,496,297.24 1.00
31 | 600307 A 7 % 2,214,400 4,495,232.00 1.00
32 | 601311 %0 Ry 413,900 4,490,815.00 1.00
33 | 600970 b [ B 693,500 4,459,205.00 0.99
34 | 600765 s E AL 480,500 4,435,015.00 0.99
35 | 000926 i B I 640,006 4,428.841.52 0.99
36 | 600017 H % 1,404,400 4,423,860.00 0.99
37 | 600073 AR 479,100 4,407,720.00 0.98
38 | 600908 TCHHRIT 774,067 4,365,737.88 0.97
39 | 600757 KT AL 639,100 4,352,271.00 0.97
40 | 002028 BIERA 434,200 4,324,632.00 0.96
41 | 600750 L2l 332,250 4,322,572.50 0.96
42 | 600125 XY 668,800 4,313,760.00 0.96
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43 | 000537 T FKRE 622,800 4,309,776.00 0.96
44 | 000600 fEiE e el 642,800 4,306,760.00 0.96
45 | 603328 RIS 416,567 4,278,143.09 0.95
46 | 600971 TE YRS 730,100 4,271,085.00 0.95
47 | 002707 AN =PI 700,800 4,253,856.00 0.95
48 | 002048 T AT 392,700 4,249,014.00 0.95
49 | 603556 WP HL Y 307,303 4,246,927.46 0.95
50 | 002444 BEERHS 424,700 4,238,506.00 0.94
51 | 002818 B & E 328,400 4,213,372.00 0.94
52 | 600329 s 2l 292,600 4,181,254.00 0.93
53 | 000990 WS 252,400 4,141,884.00 0.92
54 | 002251 ® 518,400 4,131,648.00 0.92
55 | 600053 JUSH B 176,923 4,122,305.90 0.92
56 | 600335 EHLRZE 592,130 4,097,539.60 0.91
57 | 600657 {EIk ™ 990,400 4,080,448.00 0.91
58 | 000987 et 449,286 4,052,559.72 0.90
59 | 603225 oA g 323,948 4,046,110.52 0.90
60 | 601717 OB L 707,800 4,041,538.00 0.90
61 | 600939 HRET 816,100 3,990,729.00 0.89
62 | 600985 HEAE Y 344,000 3,900,960.00 0.87
63 | 603355 FHA 177,076 3,810,675.52 0.85
64 | 601000 FE Ol i 1,372,800 3,775,200.00 0.84
65 | 600978 HAEETE 953,400 3,584,784.00 0.80
66 | 601231 W IHE T 292,000 3,518,600.00 0.78
67 | 002051 o T b 304,244 3,489,678.68 0.78
68 | 600026 T RE 536,600 3,482,534.00 0.78
69 | 000778 B E 771,000 3,423,240.00 0.76
70 | 600845 EECuS 109,250 3,111,440.00 0.69
71 | 000563 Pl E % A 658,900 2,925,516.00 0.65
72 | 002434 Ji B2 430,000 2,919,700.00 0.65
73 | 002815 FIEHFAR 171,700 2,676,803.00 0.60
74 | 601128 i VERAT 312,000 2,408,640.00 0.54
75 | 000718 TR T IR 661,200 2,287,752.00 0.51
76 | 300324 TERAS B 390,258 2,259,593.82 0.50
77 | 002831 i [F R 107,062 2,052,378.54 0.46
78 | 603816 iR o & 51,080 1,630,473.60 0.36
79 | 600500 HAk [ PR 210,900 1,575,423.00 0.35
80 | 603888 wroE W 73,250 1,462,070.00 0.33
81 | 000887 R A 143,900 1,380,001.00 0.31
82 | 600348 BH SR 205,100 1,191,631.00 0.27
83 | 603885 HREMLE 88,400 1,158,040.00 0.26
84 | 002244 YT AEH] 191,200 793,480.00 0.18
85 | 000541 fifl 1Ly LB 133,303 698,507.72 0.16
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86 | 600525 K [l £ [4] 108,000 682,560.00 0.15
87 | 000738 ft R | 49,300 660,620.00 0.15
88 | 002195 —=0EH 159,530 620,571.70 0.14
89 | 000536 HERRH 227,900 574,308.00 0.13
90 | 603877 X F 5 13,647 211,801.44 0.05
91 | 601966 Boikeha 99 1,683.00 0.00
92 | 600338 E e 2k g 80 1,398.40 0.00
93 | 603568 (LRI 55 1,183.60 0.00
94 | 000156 AL 99 1,089.99 0.00
95 | 601098 rh R A 82 1,036.48 0.00
96 | 002414 LT A 50 960.00 0.00
97 | 000062 Y08 60 797.40 0.00
98 | 600167 FE ST 70 740.60 0.00
99 | 600062 A XS 58 731.38 0.00
100 | 600643 % M 75 718.50 0.00
101 | 600064 A L Rt 58 621.18 0.00
102 | 600879 LIPNG 99 609.84 0.00
103 | 601801 HE A% U 98 588.98 0.00
104 | 601678 AL 77 520.52 0.00
105 | 600827 AR 43 421.83 0.00
106 | 000528 w T 56 372.96 0.00
107 | 002416 % i 55 343.75 0.00
108 | 000761 EN e 79 339.70 0.00
109 | 600835 L 20 332.00 0.00
110 | 600611 KARAE 38 63 292.95 0.00
111 | 600126 BRI 60 273.60 0.00
112 | 603025 KERHE 26 266.24 0.00
113 | 000813 7 ik R 32 243.84 0.00
114 | 000975 AR TR 17 224.23 0.00
115 | 603712 + — = 9 191.07 0.00
116 | 300002 RPN 225 42 167.16 0.00
117 | 002482 JTHER 28 136.08 0.00
118 | 300168 JIiEER 9 116.73 0.00
119 | 600179 ST % il 20 58.60 0.00
120 | 600640 5 H 2 26.76 0.00

7.3.2 JRBIRB B 3% 2 AU E S RSB 19 B/ NER P BT R R

7
| mmem | REan | NR | snhE Go | e o
Eefil (%)
000596 LEiavae] 37,400 4,432,274.00 0.99
300550 AR 129,660 4,081,696.80 0.91
300443 &5 Iy 278,800 4,037,024.00 0.90
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4 | 300420 T2 726,000 3,985,740.00 0.89
5 1300416 ik 5 213,112 3,963,883.20 0.88
6 | 603985 TE I 1 252,980 3,954,077.40 0.88
7 | 600866 FIRHL 671,000 3,952,190.00 0.88
8 | 603829 BBy 359,500 3,936,525.00 0.88
9 | 603086 Jeik A 132,800 3,799,408.00 0.85
10 | 300437 B K JE 317,640 3,767,210.40 0.84
11 | 002495 FERE 1y 1,116,000 3,760,920.00 0.84
12 | 300637 LR 2] 288,500 3,710,110.00 0.83
13 | 300539 ML 400,700 3,502,118.00 0.78
14 | 000023 RRH A 220,300 2,811,028.00 0.63
15 | 300654 2R 195,700 2,514,745.00 0.56
16 | 002286 R & = 395,300 2,336,223.00 0.52
17 | 603825 AR 110,700 1,514,376.00 0.34
18 | 300049 fadm iy 136,600 1,230,766.00 0.27
19 | 603179 BRIy 74,301 962,197.95 0.21
20 | 603903 HRRE I 40,880 661,438.40 0.15
21 | 002696 H AR 55,900 359,437.00 0.08
22 | 600968 e K 79,498 282,217.90 0.06
23 | 300782 O 743 80,927.56 0.02
24 | 000004 A % 3,801 80,657.22 0.02
25 | 300571 FHRER 1,100 45,705.00 0.01
26 | 601698 o T 10,103 39,603.76 0.01
27 | 603863 YNNI 1,612 37,204.96 0.01
28 | 601236 AR 9,789 33,869.94 0.01
29 | 300594 B RERL 721 31,803.31 0.01
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