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6.4.9.3.1 HEHNAESH A EF= RS ERE 2T
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Y K ANTFEEITHEGE R TR s RS M) (3 2017 4 10 H 1 H&Z#E17)
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TR 12 BT A F A UE IR 15%, ARE S AR S IR S E NS EN 4
MR A G ITH —FK LA FRRATH ARIER SR, A% BT =] s BER )
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HE PP SIS, W OREE H A AR IRE ] R 5 AR 7 A T4 B AT AR B i R AR LAY
fE-
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6.4.9.4.1 FZ R
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AU Sl TR I h T RT3 % BT S0 R R R, i a2 K
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6.4.9.4.1.1 FZR X i O

Bfr: ARt

AHAR
201946 H | 14ELLN 1-5 4 5L AR &t
30 H
B
AT 2,793,414.43 - - | 2,793,414.43
SiE A& 1,109,727.42 - - | 1,109,727.42
17 HARIE S 124,724.04 - - 124,724.04
5 Gy P At 238,765,200. | 237,915,053. 74,866,354.6 | 551,546,607.
B 00 20 5 85
? JZE%% 4,500,000.00 - - | 4,500,000.00
Rl
FESCRI - - 8,679,990.56 | 8,679,990.56
IVAdjie] - - - -
I YAT ER e 35 - - 3,686.64 3,686.64
SESCIIE 7
o - - 714,734.50 714,734.50
HoAh gt - - - -
o o 247,293,065. | 237,915,053. 84,264,766.3 | 569,472,885.
et

89 20 5 44
Uik
TR AT [A] 3¢ - - 1,170,541.70 | 1,170,541.70
AT EN
- - - 417,856.78 417,856.78
AT FEE B - - 83,571.36 83,571.36
N ATIE
S H (Bl e 4 53,500,000.0 53,500,000.0
[ELNAVES -8 0 ) i 0
A4 5 ik
P - - 241.40 241.40
%Hx%% - - 141,288.97 141,288.97
AR - - 19,669.60 19,669.60
A ) - - - -
A A3 5 - - 31,661.48 31,661.48
HAh 171 - - 92,019.70 92,019.70
Gt 53,500,000.3 ] 1.956,850.99 55,456,850.3
2R UK 193,793,065. | 237,915,053. 82,307,915.3 | 514,016,034,
B 89 20 6 45
AR 1 DA 1-5 4 59k NS At
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2018 4
12H31H
B
AT 1,495,668.59 - - - | 1,495,668.59
SR AT 1,906,097.20 - - - | 1,906,097.20
17 HARIE 4 22,289.73 - - - 22,289.73
5 5y M4 454,515,229. | 12,599,691.0 62,002,962.0 | 529,162,882.
e 45,000.00
B 80 0 2 82
SENIR 4
Rl 7= ) ) ) i i
ISR - - -| 8,539,988.14 | 8,539,988.14
REYSC R - - - - -
JREYST ER I 3 - - - 2,059.22 2,059.22
PG - - - 379,320.63 379,320.63
HoAth 7= - - - - -
oo 457,939,285. | 12,599,691.0 70,924,330.0 | 541,508,306.
BErE it 45,000.00

32 0 1 33
Uik
7 ASF BE [ 3K - - - 207,532.69 207,532.69
AT N
- - - - 448,547.20 448,547.20
AT B - - - 89,709.44 89,709.44
N ATIE 73
S H Bl 4 11,600,000.0 11,600,000.0
[FL AR 0 ] i i 0
AT 4 5 i
s - - - 726.22 726.22
R - - - 17,753.04 17,753.04
H
INEREEINSS - - - 10,924.65 10,924.65
AR - - - - -
AT F B - - - 14,682.77 14,682.77
HAth A it - - - 360,060.42 360,060.42
T 11,600,000.3 ] | 1149.936.43 12,749,936.431
] ZE U 446,339,285. | 12,599,691.0 69,774,393.5 | 528,758,369.

45,000.00
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i | BRisg AR LLAMG A T 358 B ARFEA R
X P AR R H 4 B B S A (B
. e fir: NRM6)
per L AIIAR C 2019 4 BARER (2018 4F
6 H30H ) 12431 H )
LR RPAT BT 25 N SRR -1,508,324.07 -633,882.35
2. TR PAT I 25 N EE A 1,519,523.36 637,265.18

6.4.9.4.2 SMNLC R
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REEA RIS % K AR, BT B RN KUK .

6.4.9.4.2.1 AT XS M 1

6.4.9.4.2.2 SN R FIBUR M BT
R 4 AR A AR TE AN KU R BB BT «

6.4.9.4.3 A HE RS

FARANHE RIS A2 H 8 4 T R <k T 2L 2 o i BROR SR I 3 2 IR ok 1T 3 0 e A i
TR LM TIT I A% R 3R AR BT R AR IRl IR AR o« AN 4 5 4% B TUEZ# 22 2 P BT BAR
AT IR DL T 3558 2 B B SR AR 27, T T I ) FE At A ks XU SR U T AN 7 R AT A B B 4
B E DLEURF R S IR 520, 0] B RUR T UE 7 1T 3 B AR B0 B 52

AR RIS T EE A BN R A AR, W WA B DL S BUR I
INT, BEIERTIHIEAT O, M B E A AR R e s I X MRS 1 e P
ST RGE BT, IRBA A RS R A e T R O R TR B . ARSI R EEHA
SEALE B W SRR AR, S SR . R E . R ASTBIE, RESN
X AT e R A T S A XU

AT A 1) 5 B PRI AR AS KRS . ARZE S R TH A A
I BT S T L BIVE ] 0-95%. fiide. B SCRRIE R Bzl . BRAT AR (R4S
WAFR S € IAE R S AT A0 « Rl TR, BUE. IR DL R & b [EE s 2
POV G 4% BE I HoAth S il T B AR T I & B 71 E 1Y) 5%, AREEGTAA S H HAALEBR K
TR G TEN L G IRIES TG, NG ORFEAMIE T B4 5= 18 5% 30 4 Bl 30 3 H 72
—IFELANN B 5. Ak, ARG IR S BN H XA & Frke A BUE F 40 1 S it
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%,

AR T

fi FRIPE FE AN RS XS S

6.4.9.4.3.1 FHAhH XM O

EMEH Z e B i R T G &, B3 VaR (Value at Risk) ¥EFra5E KM
PSR ICIE T N PN i a8 Bl

A ANRMt
AHAK 2019 45 6 H 30 H LR 20184 12 H 31 H
S b 4 b 4
ARME 1 E E A A RME 1 E EL A
(%) (%)
28 by M A g
T 74,866,354.65 14.56 62,002,962.02 11.73
22 by VA -
ErEy s
22 by A -
e BR% ]
A SR = AL
R ]
oAt - - - -
At 74,866,354.65 14.56 62,002,962.02 11.73

6.4.9.4.3.2 FLAAHE RS B RBURR A 73BT

st | BRYIER 300 4550 LAY HAD T 3728 & ORI A AR
X P iR H 34 = i E s &8 (.
N (A AR B2 1 AR 5 /ff[‘: AEFﬁfD)
. AP R ) AWK (20094 | BAEER (2018 4
7 6 A30H ) 12H31H)
1LIYR 300 L3 5% 3.801,013.49 2.837.846.17
20795 300 FFE 5% -3.801,013.49 2.837.846.17
6.4.10 7 B FEMBEM T SRR 75 E U1 B B AR IR
ARG AR WA TC T B B T H A 2 1R R A HAh FE 00,
§7 BMEAHAEGHME
7.1 EXEESEZHEBMN
SHERAL. NRTIG
BEFER
F 5H PR 5§$(mew%

=)
03
<
oS

74,866,354.65 13.15
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Hrp: IS 74.,866,354.65 13.15

Ii] 5 WAL 7 A5 476,680,253.20 83.71

He: i 476,680,253.20 83.71

e FFUESF - -

4 | REREE - -

5 | ERfTA R - -

SEN IR 4 il 7= 4,500,000.00 0.79
e ST R0 ) SEN IR 5 4

Rl 7= i )

7| AT ARG R &S e A 3,903,141.85 0.69

8 | HAthz™ 9,523,135.74 1.67

9 | &it 569,472,885.44 100.00

7.2 WMEMIREATIDRERER R A S
7.2.1 HEHRBATI T RETEARER R A S

eREAL: AR

o P ARAHE GE) .5%@%5; ;%EW”
A VSO NN QA1 - -
B P4 335,475.00 0.07
C il gk 27,723,229.94 5.39
D M. T R SOKAE =R RO 1,749,384.00 0.34
E et 4 1,004,398.00 0.20
F LR A EE - -
G paiiibe e a4 8,801,984.40 1.71
H fEE Aol - -
I = REAE . RS B HEARAR S 3,853,075.76 0.75
J Gl 19,928,146.55 3.88
K 5 Hi =l 2,797,354.00 0.54
L FHL TR 25 R 55k 4,681,261.00 0.91
M Bl FEANEANR S5 1,320,098.40 0.26
N IKF FREEAT A L it B - -
0 JE RS ABBERN LA AR 55 - -
p BE - -
Q TAAIFE 2 TAE 2,648,841.00 0.52
R Ak R E AR R 23,106.60 0.00
S oty - -
&t 74,866,354.65 14.57

7.2.2 MEPARET I RSB ER R B ZR R A
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T RIS AIR G AR RS A BOE R B

7.3 BIRIEA SRR G S B E BB RN BT R B B R

e | mEmem | mEsK | HE (D | Al Go | e
Eefg (%)

1 | 601318 22 71,500 6,335,615.00 1.23
2 | 601166 POVARAT 335,209 6,130,972.61 1.19
3 1600519 HMNFE 6,000 5,904,000.00 1.15
4 | 600009 NI 55,880 4,681,626.40 0.91
5 | 600845 FAEHAF 133,900 3,813,472.00 0.74
6 | 601888 H ] [ iR 40,500 3,590,325.00 0.70
7 | 600004 Hz 7 154,690 2,815,358.00 0.55
8 | 600763 R EST 29,900 2,648,841.00 0.52
9 | 601128 AT 341,800 2,638,696.00 0.51
10 | 600887 azalliiahis 76,400 2,552,524.00 0.50
11 | 000333 E MR 40,500 2,100,330.00 0.41
12 | 600438 T8 AR 139,700 1,964,182.00 0.38
13 | 000651 ALk 34,300 1,886,500.00 0.37
14 | 600011 HEREE bR 280,800 1,749,384.00 0.34
15 | 600030 HEUES: 72,200 1,719,082.00 0.33
16 | 600872 HH B SR 39,400 1,687,502.00 0.33
17 | 601877 IEZR A 71,500 1,650,935.00 0.32
18 | 603018 T ] 106,032 1,320,098.40 0.26
19 | 601021 FRMTT 29,000 1,305,000.00 0.25
20 | 600176 T EE A 136,200 1,297,986.00 0.25
21 | 600660 R 3B 35 55,600 1,263,788.00 0.25
22 | 600745 AR 36,400 1,209,208.00 0.24
23 | 300662 Ak [ s 30,800 1,090,936.00 0.21
24 | 603218 H H A 54,540 1,058,076.00 0.21
25 1601012 PR A 45,598 1,053,769.78 0.21
26 | 603583 $E B IK3) 28,400 1,047,108.00 0.20
27 | 000001 P RAT 75,400 1,039,012.00 0.20
28 | 000002 Ji FLA 37,000 1,028,970.00 0.20
29 | 603605 O M 15,500 1,025,790.00 0.20
30 | 601555 KRS 99,500 1,019,875.00 0.20
31 | 601009 B R ERAT 122,400 1,011,024.00 0.20
32 | 601611 H [ A% 129,100 1,004,398.00 0.20
33 | 000895 RO K & 38,500 958,265.00 0.19
34 | 000961 o i 107,600 931,816.00 0.18
35 | 300232 PHEARH 91,566 886,358.88 0.17
36 | 000671 FH Ot 3 129,100 836,568.00 0.16
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37 | 600968 TR 94,500 335,475.00 0.07
38 | 300782 B 743 80,927.56 0.02
39 | 601698 i E T 10,103 39,603.76 0.01
40 | 603863 N Rl 1,612 37,204.96 0.01
41 | 601236 ARz 9,789 33,869.94 0.01
42 | 300594 B RERL 721 31,803.31 0.01
43 | 603867 AL AR 1,045 26,971.45 0.01
44 | 300788 HHAE H AR 1,556 23,106.60 0.00

7.4 MEMABRERRASHEARRD)
7.4.1 R TN GHUE DRI B = E 2% BT 20 4 B B 4H

SEEA: AR

e | mEmaE | REAR AR TS gfgfﬁ%if
1 601318 [ % 6,211,163.00 1.17
2 601888 Hh [ [ iR 5,167,942.04 0.98
3 601231 7N 3,087,210.00 0.58
4 | 600745 i 22 A4 2,851,206.00 0.54
5 ]603369 A i % 2,708,232.00 0.51
6 | 601611 rh [ A% 2,695,966.00 0.51
7 | 600845 KB 2,674,051.16 0.51
8 603660 TR NEHE 2,566,304.20 0.49
9 |601128 VAT 2,559,187.28 0.48
10 | 600872 HRAE T 2,515,453.00 0.48
11 | 600438 G 2,424,114.00 0.46
12 | 600004 A Z=H3% 2,378,122.00 0.45
13 | 600547 IR 4 2,374,706.00 0.45
14 | 600763 R EIT 2,286,745.00 0.43
15 | 600009 A% 187) 2,271,856.84 0.43
16 | 601012 B E A 2,208,704.39 0.42
17 | 603345 IR 2,203,826.00 0.42
18 | 000333 EMEH] 2,170,980.00 0.41
19 | 002311 MENC I 2,124,867.90 0.40
20 | 300559 HERHAE 2,122,393.00 0.40

He ENEFE RN EEIREN Bk k. Bk, B AT RSB IKE,
KN EHHL R RN e LA E R 5, AH RIS HH

7.4.2 RTHEHSH0E HARIE S B = 5E 2%EET 20 & KRR P4
SEEA: NRMox

7 HA 3 4
= 25 (R fl 47 TR 3 i
Fe | BREARE & ZE 4 R AW RS2 £ S (%)
1 601009 B RUARAT 5,520,871.34 1.04
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2 601166 PVARLT 4,262,855.40 0.81
3 603328 (RTES 3,389,144.40 0.64
4 600176 FEEA 3,223,612.00 0.61
5 601231 2NN 3,021,080.50 0.57
6 603369 4 it % 2,984,767.97 0.56
7 601607 iRy 2,975,910.64 0.56
8 600056 o R 24 2,916,529.38 0.55
9 | 600741 IR E 2,859,531.78 0.54
10 | 603368 W24 I oy 2,719,066.56 0.51
11 | 601818 HRERAT 2,643,639.00 0.50
12 | 600887 PRI R A 2,609,462.50 0.49
13 | 603660 TMNEHE 2,518,429.00 0.48
14 | 600547 IR 4 2,442.751.77 0.46
15 | 300559 HERHAE 2,325,040.00 0.44
16 | 601966 Bkt ha 2,312,763.00 0.44
17 | 601318 o 2,312,585.00 0.44
18 | 600511 EREzs)iialiy 2,276,323.20 0.43
19 | 600259 JTRA T 2,260,842.00 0.43
20 | 600309 JiEA 2,252,518.00 0.43

e AR RN LR Bk, EAUIE . RAT AR RATREE R R,
G AUL A W RSN IR LA SASHR ) 151, AN B 5 F A

7.4.3 TR KA SR S HRER BN B

A NRMoT

KABEREA 3D B#

223,675,751.18

FHBERION (B30 B

229,924,595.82

TE: SRABERA . SZH BRI IIHL S S e (R e LRAZ H ) 31141, A

H MRS P

7.5 MIREFF RIS RNERRRAS

eREAL: AR

5 % A At Gey | IR 6
1| BXfigs - -
2 | BATER - -
3| &fiigr 29,978,000.00 5.83

Horp: BURME &R 29,978,000.00 5.83
4 | g 165,844,253.20 32.26
5| Ak R - -
6 | "I 193,288,000.00 37.60
7 | ATEAR (ATAS AR - -
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8 | [AhlAF IR 87,570,000.00 17.04
HoAth - _
10 | &iF 476,680,253.20 92.74

7.6 FIRIEA SOHE S B E BB R/ HEFR R 142 SR B R A 4

SRR AR

s . HE (5K . B S R
Fe | AR 7 24 ~RME Go) S
Ebfil (%)
18 Vi K ERAT
1 | 111809367 RACHRAT 500,000 48,775,000.00 9.49
CD367
136702 16 3 02 400,000 40,000,000.00 7.78
136558 16 H#H 02 300,000 30,000,000.00 5.84
18 VLI ERAT
4 | 111814230 AT 300,000 29,040,000.00 5.65
CD230
5 | 136566 16 4EHE 01 250,000 25,000,000.00 4.86

7.7 FIRIZA SYE ST #E BB/ BT B SCRAESR LR

il

I AR IR ARFFA B SRS

7.8 REWREA ROE SEEF = FHERBIR/ DRI LA RS BEEN

H

AT G ARG WIRARSFFH S B8

7.9 BRI SR G 2 G B 1B B R N HEFP B RT TL A2 BUIE R 3 A 40

ARSI AR IR AR A BUIE .

7.10 MEWIRAZ S BB ISR 3 5 B
7.10.1 RERRAZS B R KB B R85 2 B 4

Teo

7.10.2 AESEFE B RAREBUR
T

7.11 MEHRAZE ST R K E G5 H O A

7.01.1 AR E G B B BOR

Te.
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7.11.2 REHRAFEET T K B SRSB4
.

7.11.3 A E GRS B E PP
.

7.12 BRAEWERE
7121 FEHEARESEFOR L IEFRRIT EERER T ISR E IR
WE, RAERSGHE HiT—FAZIATFER. LTKER. o
&, BRI AHFAESS BB SRR 7 H Ui BA
i B P AR B AT T A4 UE SRR 18 VAR ERAT CD367 (LEZ#/RAS 111809367) 4hHiAth
TESF I RAT B RE H I E I L RAE, AEERE b H i —FE N Z 2 A5, &b
TS TE o
2018 4F 12 H 28 HilRHUT A%, BFEREEMAT N, op EARAT IR B B
RIG W E 7 AR AR QB EE RO A " BT AR T . 2018 4F 9 H 30 HIliREUT A, B
FAEBEEMAT N, P ESAT SR IR E 0 RRE (hHe N RILAERAT
B ENEY XA RIE#T AR, TRNRT 25 50, 2018 4F 8 J 31 HIMRRIT A%,
RAFEEVE R AT A, T EARAT L B B 0
BAT AL
X FIRUESR A R SRR T U AT ST PRI 13 O DR P 7 A A Ik
VNN 2 W) o] B2 R 5K

piit

im N B E 7 R AR AR RIE A A 7

Su

7122 FEHESRRNIHTLRERTBNES S AMENEEREE. Wk,
3 LK AR S B 8L BE DR SRR A8 D B

AN AR AT A4 ISR A T B < 5 TRTOE A 6 IR, AR < T N DA JBE
AFRE b BRI N RN

7.12.3 AR FHoAD A 0B 724 R

Bfr: NRMIT
F5 EA s & (o)
1 17 H AR UE 4 124,724.04
2| MGG E K 714,734.50
30| B -
4 | MR 8,679,990.56
5 | RO R 3,686.64
6 | HABSIEK
7| FEPETRH
8 | Hith
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| it |
7.12.4 JIRKFA IR T He B AT He e 65235 0 41
AT GAAR B LT R IR 0 He

7.12.5 RAKET+ 42 R 2 P AR T 52 FR 100 A Ut B
A HE G AR R B0 B+ 44 I S AN B 52 PR A .

|9 9,523,135.74

§ 8 EEMFRENER
8.1 MIRESHBIFE N B EFFHNGEH

EfL: A

A N
Fa A PR LIRS e e : MR E
BB | gy | HESH oo yyren
i S | g | 0
A He 451 el e fo1
Al 300,432,96 127,051,15
ﬁﬁiﬁﬂ/@ 7,962 53,690.54 70.28% 29.72%
AR 5.45 3.34
e SI 2,288,742.0
Fﬁﬁﬂ@ 714 3,205.52 - 100.00%
C % 1
N 300,432,96 129,339,89
&t 8,676 49,535.83 545 69.91% 535 30.09%

e WG E /A AN E RA RS SRl 5, XN R gk, IR £
KIS BER G E, xE TG BB BER T S 70 Sk e A & v CRIUIRE

EMBUESHD , PR R

8.2 MiRESETHEANKMWANRFFHRE SR

JE T BRI S B IR R N a1t

IiH e FraEOESE () | 3L B @it
TR A % 1,739,224.69 0.4069%
AT Al [
BRI | C R : :
A &it 1,739,224.69 0.4047%

T YIRS /D NIRBEE R s S B BT, X R R gk e, L
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