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54 6 00

it

S ASF RE [ 3K - - 20,748.21 20,748.21

AT N

- - - 281,772.01 281,772.01

AR B - - 46,962.01 46,962.01
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A 8 B R

%3

AT A 5 B

gﬁ)‘ atk - 203,608.53 203,608.53

m’f{l‘%uﬁ_‘\ = =

NAST R - - -

A Fot 7 - 16.20 16.20

oA A7 £5 - 354,051.54 354,051.54

Uik 9sSan - - 907,158.50 907,158.50
1| R ARk 128,698,405. 88,782,270.9 | 217,515,676.

AU 35,000.00

(g} 54 6 50

TE R PPTR AT G B LB A SO e, RIS ZH0E BRI A T E i H B3 H
LT LUK,

6.4.9.4.1.2 F|Z X A BURME T

i | BRisg AR LLAMG A T 3578 B AR FEA R
X P AR R H G B E S A (R
. e fir: NRMI6)
per RO R %) AR 2019 4 FAERER (2018 4F
6 H30H ) 12431 H )
LRI RPAT BT 25 N SRR -4,542.50 -1,145.14
2. TR PAT R 25 N EE A 4,601.30 1,155.42

T 2019 4F 06 A 30 H, AEEFHRAGHEGFRILE A RME (5 FE 4 5= 15E 1 Ee )
N 2.65%(2018 & 12 A 31 H: 6.75%) , KUbTigHHR AR5 T A 4 8 P 13 H TC KR
Mg (2018 4E 12 A 31 H: ) »

6.4.9.4.2 SMLC X
AN IR 2 6 4 R T L 0 2 o 0 (1 385 S T4 I 05 R AU VI 26 A5 0 T R A 98 3 1 JRURG
ARSI A R R AR DL R AT, BRI TG 5 AN KU .

6.4.9.4.2.1 AN R FIBUR M -7
KB4 AR JA AR TE AN R R BB BT -

6.4.9.4.3 FHARMFE RS

FARANHE RIS A2 H5 8 4 T R <k T 2L 2 o (i BROR SR I 3 5 BRI 1T 3 0 2 A
TEZR LM T I A% DR 3R AR BT R AR IR sl IR AR o AR 4 3 B4R B TR 7728 2 P BT 8RR
AT IR DL T 358 2 B B SR AR 27, T T I ) At ks XU SRR T FRANIE I3 R AT A B B 4
B E DLEURF R S IR 520, 0] B RUR T UE 27 i1 3 B AR I 3 1) 52
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AT G B PNAEM AN B B A S R R, SR R 1 DL BRI
i, BEEIETF TS T RO, U SO E M S AR E s I8 I AN IESR ) E
M KE BT, REEAT SR A R 208 VO SR m AT IR . ARSI E B
SE A B RO ALAL, MRS . B E . SR ST IE, REBIN
X AT RE A AL BT A A XU o

NI el I BB AL A 0 UL PR A A A% XSS . AL SRR G By RSk
PR B R B ELBITE D 0-95%, iR, B SCRRIESR. BRI, AT (B
FERAER S EHEF S FEMMBATAE O « B TR BOE. BHRHIT LR 4 b [ I
VPR SRR H A SR T REAMR T R G B E R 5%, AR5 H H AR
AR I G A TN ML 5 PREE G, B PR FFAMIRT 258 5™ 15+ 5% AL &8 B9 H
FEFEUNBUF TR MAh, ARG KIS E BN SE H AR ST RAT MRS 404 SE i
W%, € WE 2 PoE 5 IR0 AT R L B, B34 VaR (Value at Risk) FEARSEKN
TSI T W AT AE AN RS XURSE, B P R S oS KR 1 AT BR B A 1

6.4.9.4.3.1 AR XS M

Hpr: ANRMt
AHAK 2019 4 6 H 30 H HEEEA 20184512 A 31 H
B HEEE HEER
ARMME 1 E LA ARE 1H{E LA
(%) (%)
%igiﬁ%ﬁ ) 126,465,121.69 53.63 84,416,017.21 38.81
KT 5y M 4 Rl -
REERT
2T Ty P A B -
GiA ks ]
FT A SR = AL
R )
HAth - - - -
Ait 126,465,121.69 53.63 84,416,017.21 38.81

6.4.9.4.3.2 F ALY RS XK FKIBUR M 2T

BB | BRYIR 300 FEEASM AR T 32 B AR AR

X PR H A 4 5 i E R &8 (R
fir: NERMI
S (A L i AR
AT AR R B2 AHIEK 2019 4F LAEEAR 2018 4
6 H30H ) 12H31H)
LR 300 BT 5% 6,157,675.30 3,887,081.27
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PR 2019 AR MR

| 2.09% 300 FF% 5% |

-6,157,675.30 |

-3,887,081.27

6.4.10 75 Bh T ELEA 2 Hr & 7R R 76 20 B K H AR IR

§7 RREAAWMST

7.1 IRESHHEHR

AFE AR I E T 2 WA BT BN 7 M 2> TR R B A F

eREAL: AR

[ 5iH 55 (5 G B L
(%)

1| BEHHE 126,465,121.69 53.47

Hrp: IS 126,465,121.69 53.47

Bt - -

Ii] 5 AT 7 A5 T 6,238,399.00 2.64

Hrpe fiigr 6,238,399.00 2.64

LSRRI - -

& AT A AL B - -

SENIREE SRl = 70,000,000.00 29.59
e SR 1 S NGB 85 4

s 7= ) )

7| AT H A AT 33,286,392.12 14.07

8 | HAhwEr~ 544,143.03 0.23

it 236,534,055.84 100.00

7.2 MEBREATW A RM B ERTAHE
7.2.1 WEMIRZEITIL I REFEARER B H S

SR AR

o Y Aot G '5%3%’: ‘f“ﬁtw”

A e R A vl - -
B P4 4,971,605.25 2.11
C il gk 82,145,823.44 34.84
D I #T7 BRASRA PRI R 1,185,230.00 0.50
E et 4 3,853,685.00 1.63
F R A 9,668,780.00 4.10
G LI AR ELL 891,264.00 0.38
H {1 ol - -
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42019 SFPAEE RS

I R RS BRI S 6,704,828.26 2.84
J Gl 8,669,786.94 3.68
K S5 =l 3,279,514.00 1.39
L FH BT RA T 45 MR 25k - -
M | BRI AR RS 2,360,644.20 1.00
N IKFI PRI T 8 it 5 - -
¢} S RRSS . BTN HABAR 55 - -
p HE - -
Q PAERRE S TAE 2,710,854.00 1.15
R Ak RE AR R 23,106.60 0.01
S oh - -
&t 126,465,121.69 53.63
7.2.2 MEPREATIW A RAEREREREREAS
e ARG AR PIA R RO TS .
7.3 BRI A UME G EE B BE E B RN F BT B IR R B B A
| MR | REAR | MR D | AR Go | e
EeBl (%)
1 | 002821 Jl 3k gt 62,200 6,100,576.00 2.59
2 | 600308 HEZR A 1,324,300 5,906,378.00 2.50
3 ]603233 X Z 130,390 5,867,550.00 2.49
4 | 601857 LA 702,300 4,831,824.00 2.05
5 | 002851 F K 240,450 4,753,696.50 2.02
6 | 000063 2 116,800 3,799,504.00 1.61
7 1300142 RRAEY) 120,800 3,425,888.00 1.45
8 | 601668 Hh [ 2 A 582,300 3,348,225.00 1.42
9 |601799 BTy 40,500 3,197,880.00 1.36
10 | 601766 [ 4 395,000 3,195,550.00 1.36
11 | 300529 LAY 47,400 2,955,390.00 1.25
12 | 600763 R EST 30,600 2,710,854.00 1.15
13 | 603939 w2 37,200 2,603,628.00 1.10
14 | 002311 R EE A 81,400 2,515,260.00 1.07
15 | 603208 Tl RRIR 71,271 2,453,860.53 1.04
16 | 601398 TRARAT 401,800 2,366,602.00 1.00
17 | 000333 Pl 45252 2,346,768.72 1.00
18 | 601166 PV ERAT 122,700 2,244,183.00 0.95
19 | 600636 =% 8 200,200 2,196,194.00 0.93
20 | 000001 P RAT 148,400 2,044,952.00 0.87
21 | 002182 =& )E 264,900 2,015,889.00 0.85
22 | 002597 AR 110,000 2,006,400.00 0.85
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23 | 601128 i VERAT 256,500 1,980,180.00 0.84
24 | 600831 kS 180,500 1,949,400.00 0.83
25 | 002847 AT 60,600 1,870,116.00 0.79
26 | 600887 PRIy 53,100 1,774,071.00 0.75
27 | 000651 LA 31,800 1,749,000.00 0.74
28 | 603730 (NESiali 74,400 1,743,936.00 0.74
29 | 002258 FIIR A 120,000 1,566,000.00 0.66
30 | 601636 JEEE AR 4] 389,000 1,513,210.00 0.64
31 | 300525 AT 68,850 1,490,602.50 0.63
32 | 600745 Pk 43,543 1,446,498.46 0.61
33 | 600048 PRAF Hb = 112,000 1,429,120.00 0.61
34 | 002841 A5y 17,334 1,343,558.34 0.57
35 | 000970 R =3 117,300 1,331,355.00 0.56
36 | 002463 VLAY 95,200 1,296,624.00 0.55
37 | 603666 . 3% 23,080 1,264,091.60 0.54
38 | 002661 e BTN, 89,900 1,254,105.00 0.53
39 | 300114 RPN 134,400 1,251,264.00 0.53
40 | 600728 FEERRH 125,200 1,233,220.00 0.52
41 | 600276 1E 5t % 24 18,200 1,201,200.00 0.51
42 | 002419 R A 91,700 1,197,602.00 0.51
43 | 000600 el 176,900 1,185,230.00 0.50
44 | 600332 H = 1 28,400 1,163,548.00 0.49
45 | 300408 = AEH] 59,000 1,147,550.00 0.49
46 | 601600 Hp [ 25 281,600 1,103,872.00 0.47
47 | 600486 PR T 20,000 1,094,000.00 0.46
48 | 002398 AR ] 162,700 1,044,534.00 0.44
49 | 600996 BT %% 95,900 1,033,802.00 0.44
50 | 000732 TAREMR 58,100 958,650.00 0.41
51 | 002301 FEEH] 80,896 937,584.64 0.40
52 | 000425 RN 206,600 921,436.00 0.39
53 | 600498 Fe JOm G 32,927 917,346.22 0.39
54 | 600176 HEERA 93,700 892,961.00 0.38
55 | 601155 B I 22,400 891,744.00 0.38
56 | 603056 THHR A7 63,300 891,264.00 0.38
57 | 300284 7 2 F 94,080 868,358.40 0.37
58 | 002798 GHYeds 46,900 858,739.00 0.36
59 | 300770 By 9,300 804,450.00 0.34
60 | 002701 BOEG 4 163,800 764,946.00 0.32
61 | 002376 oo ¥ 63,337 756,877.15 0.32
62 | 002861 3 3 31,300 663,247.00 0.28
63 | 300009 LR 39,600 629,640.00 0.27
64 | 002796 RS 15,650 627,252.00 0.27
65 | 002563 A& i 52,100 576,226.00 0.24
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66 | 601186 r [ 2k 50,800 505,460.00 0.21
67 | 300639 LAY 32,340 465,696.00 0.20
68 | 300474 G W 11,600 457,736.00 0.19
69 | 603018 HhEE A 35,964 447,751.80 0.19
70 | 002925 R 10,300 401,803.00 0.17
71 | 600037 WAER 2 15,000 153,750.00 0.07
72 | 600968 I K 39,375 139,781.25 0.06
73 | 000301 R BRUL 20,800 114,192.00 0.05
74 | 300782 O 743 80,927.56 0.03
75 | 601698 [ T 10,103 39,603.76 0.02
76 | 603863 [N hA 1,612 37,204.96 0.02
77 | 601236 AR5 9,789 33,869.94 0.01
78 | 300594 Bt RH 721 31,803.31 0.01
79 | 603867 HA Ay 1,045 26,971.45 0.01
80 | 300788 HAE H AR 1,556 23,106.60 0.01

7.4 MEHNBRERRASHERED)
7.4.1 R LN SHUE B RIS T 7= 18 2% BT 20 4 KR B 4H

SR AR

=) S - o7 A 4 B
Fe | REA Ji 2 44 R AR EN S S (%)
1 603986 J& 5 B 7,031,048.00 3.23
2 600308 TRy 6,489,962.60 2.98
3 000977 IRWE S 5,848,257.78 2.69
4 | 002938 IS 5 42 i 5,824,990.64 2.68
5 | 603233 X Z 5,631,887.00 2.59
6 002138 Jii 26 HL 5,486,980.99 2.52
7 | 600745 i 22 A4 5,475,760.00 2.52
8 | 002925 R 5,287,710.00 243
9 | 600636 =% E 4,475,614.89 2.06
10 | 002258 FIRA A 4,402,271.00 2.02
11 | 601166 PO ERAT 4,234,180.00 1.95
12 | 603730 (e Ei 4,040,094.50 1.86
13 | 601336 BRI 3,993,766.00 1.84
14 | 300481 TBEBH HE R 3,987,165.00 1.83
15 | 002821 gl o3k B 3,977,243.00 1.83
16 | 601857 A 3,971,712.00 1.83
17 | 002311 g REEH 3,791,799.00 1.74
18 | 603086 Jeils ety 3,787,852.80 1.74
19 | 002597 SRS 3,636,875.00 1.67
20 | 300009 LR 3,489,359.32 1.60
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e ENEFEZRT EEIREN . B k. B, BB AT REESRIG IR,
FNEGHHL R RN e LA E R 5, AFH MR H A

7.4.2 RTFSEH B8 HIAYIE & B 5E 2%BET 20 4 KBRS 4

eEEA: AR

e | mEAE | REAR AR 4 gggﬁ%ii
1 600745 2R 8,961,731.49 4.12
2 000977 IREE B 7,132,105.61 3.28
3 603986 Ik 52 B 6,305,914.63 2.90
4 | 002714 W A 6,126,175.88 2.82
5 002138 Jii2% FL - 5,932,019.00 2.73
6 | 002938 IS 5 42 5,638,899.00 2.59
7 | 600027 4 r [ 5,525,920.00 2.54
8 600742 —IREYE 5,504,125.85 2.53
9 | 002925 R 5,285,657.39 2.43
10 | 002142 TIRAT 4,807,256.08 221
11 | 601288 MV ERAT 4,424,090.00 2.03
12 | 603583 TE B IK3) 4,300,095.00 1.98
13| 002311 g REEH 4,182,827.00 1.92
14 | 601336 BRI 4,137,489.00 1.90
15 | 600900 KAL) 3,946,897.96 1.81
16 | 000338 ML 1y 3,645,802.00 1.68
17 | 603086 Sk A 3,611,062.54 1.66
18 | 600011 HEge E bR 3,604,776.95 1.66
19 | 300481 T BH R 3,517,591.38 1.62
20 | 300571 FIR1E S 3,398,451.00 1.56

T SEMERE RN BRI SEN . . B RAT N IR SAT R B
FH AL A e (A AN TR NS EE) B, AFIEMRAZ S

7.4.3 EANBERRA S E R R B8

hr: NRMJT

SKNBEREA (BRAD) BB

272,041,990.70

TN (BRED) B

253,914,740.85

TE: SRANBERSAR . SE BRI S e e (RS i e LIRS B 311971, A

HBREMRA S

7.5 BIRIEGISF MADRBOFFRRAE

SREA: NRMoT

S oy | FEEEPTREILH (%)
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H X7 6,001,200.00 2.54

RATESR

W N =

iR

Hor: BURMEERLM

Ak i 77

Al R R BT 0%

T S A

AR (AT RZ Hefoi) 237,199.00 0.10

[ Mk A7 5

O (XX | Q[N ||+~

HAth

10 | Ait 6,238,399.00 2.65

7.6 FRIZA FOME o S B R U /N R P IO BT 42 B35 5 B 4

SEEA: NRMoT

po | manem | mman | R B janm o | Toear B
Eepl (%)

019544 16 [E 5 16 60,000 6,001,200.00 2.54

2 | 127012 H 2% e 5 1,680 172,737.60 0.07

3 | 113026 A 620 64,461.40 0.03

7.7 RIEA SRYME HEET = E BN BT R B SCRAESR LR
i

AT AR IR ARFFAT B SCRFIE SR -

7.8 IREWIRIEA RME SEEF P FEEBIR/ D PRI LA R BERE N
il

ARG ARG WIRARFFA S8R -

7.9 JARE A SN E 52 B 1E OB N HE R BT A2 BUE S5 B 48
AN T G AR WA R A BUIE »

7.10 REFIRAESHR BRI 2 oL A
7.10.1 5 HIRA RSB BT KBTI B R SR 28 B 4

Too

7.10.2 AZE BB KB R BUR
AT GAEBAT AR BT TE T, R AR KU A BRI, AR EEH 1, R
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WITR I E R ORI G TR KT, S5 3 AT ILAC, @i 2 kel Sk B W RE
RIS AATEMORME TR . ST H NG T 5 B AR e 1« Bl B RS Ry
ik, BB BTN AR GEPE R KRR O T AR AN R XU, A DR FH T G ] 255
A FH B RAT A S EALATVE - DLIK B BRSO B A KU K H (1

7.11 MEHARAZE SRR E R 5 0L
7011 A E R S B R BOR

.

7.11.2 MEHRAZESHE B HHRF SRR
TCo

7.11.3 AHEFE BB R
T

7.12 BHRHAEREME

7121 FEHARESERNITTLIESFHRITEEAYEZ T B RERIILER
WE, REREHERFEIT—ENZRATESR. LTHEER. W, BT
FAIESS BT SR AR P H U B

A A R B BB AR+ A TSR A AT BARRA B E AT M, AR 2
H H A —FEARZEIATTETT. LLTTHETE.
7122 FHEESRRNIHZBRELOBHEESSFAMENEFEREE. W,
B RLXAH I 5= BB B LR SRR P A i

AT G ICBTIAT A4 PR B AR e A R RUE 10 R i e 2 e, AN i BN AT JEE
ANPRE b BRI LA H TN

7.12.3 FRHE AR I0BE AR

s ARt
F5 ZFK & ()

1| fEFHRIESE 202,112.81
2| MISGEFRE R K 19,561.65
3| YA -
4 | MUHIE 151,727.33
5 | ROfCHIEER 170,741.24
6 | HAmMEK
7| fERETRH
8 | HiAth -
9 | &if 544,143.03
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7.12.4 FRFFA BT 3 B B mT e et 57 A 40
AFE G AR IR AR FFAT A T e IR o] #4851 5%

7.12.5 RAKHET+ 2 BRI TIE 52 PR 1B 0L A UL B
AT G A A5 R B BE AT 44 IR e AN EAE LIRS IR 0L

§8 HEeMIRFEAEE
8.1 JARESMHBIFE N BEFFENEH

AURLL: fy

S sl L EPNEST 1]
gf PR T 4 IR AEs e (N e
L N s o7 By
: i : i
[Gad) R SR AN - B 10 .
4,40
) 51,108.01 69,124,693.15 30.73% 155,852,767.63 69.27%

8.2 MIARESEHEANKMWANBFHERESHIHR

it H FAA Bl (i) ik 3k < S 0 A EE 41

A e VNSV N INAE S
AAEE

6,311,695.56 2.8055%

8.3 WIREEEHEANKMLN RFE AT HAE A H U BXEER

i FFAHE G (AL B (X ) (T35
KRR GHETAR . HEEBARTIH ] o1
I AT R4
ARG I G2 B A TR 4 0
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i B

HEHFAEMHQOI6 F 2 H 03 F)EE 4
sy

346,775,019.34

At S 3 e AL A
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A A2 4 e R 4 A 22,574,186.52
P 0 A e e e 47 i 27,048,681.89
AR AR S A5 o AR B A (A s>

DA -"IE A1)

AH A BRI A JH 4 20 A 224,977,460.78

§ 10 EREHHER
10. 1 E&MHRE AKLYYL

ARG IR BT RSO AR E.
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EHAS . MR TAERE, (R B EART B RS2, TR i
R TAE.
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AAREWIN, T RS E BN EEN SRR,
AN, B RS EEFE SRR .
10. 4 EEH B RICHILR

A it S e BB SR T AL
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10. 7 EEMAUESF AR Z B IuA RBM
10.7.1 EESHIER AT 5 B IUHITRERE K& AHER

EREAL: ARMoo

N T R T
< T,
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- il el =
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FIT R IEFARHENTRE 7«

A: IEFEARAE
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4y FESL TR HIE B, Be S SR AL HER 15 B B IRIRSS .
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RREAERE Sed IR bA

1o IRSSHESTE. EEEXHIESR A FR RS SE  hhHE 2= R
CAR A 5% i B R TE 4 o AU A

2. WRFURE R E . EERIRIES A R Frie i FU ik 2 R VEsE, SR U 75 R ;
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LB RE A A SRR B 75 78 2 42T

10.7.2 ZEMARESR A FZL 5 BT HARESR SR H HI 1B 5
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e
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A»ﬁ / Vo N "’ﬁ /
B EL A1 b B e A1
TEFRESR 11,292,095.91 100.00% 5,006,400,000.00 | 100.00% -
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