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TSR 219,930,000. 2,780,792,83 | 3,000,782,83
-~ it ] 60,000.00
i 00 6.19 6.19
SENIREE 4 1,100,000,00 1,100,000,00
il e e 0.00 0.00
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IvAlidiieil - - - - -
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HoAth %5 7= - - - - -
e 1,469,654,78 2,785,067,22 | 4,254,782,01
et - 60,000.00
1.90 8.83 0.73
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7 7
2R UK 1,469,654,78 2,758,461,96 | 4,228,176,74
7| 1.90 60,000.00 2.56 4.46
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2018 4 1 LA SHELLE AitHE &it
12H31H
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71 71
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HAh 7= - - - -
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2.57 4.19 6.76
15t
TR A8 [B] 3¢ - - | 4,553,723.34 | 4,553,723.34
AT FEN
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AR, - - -
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oA A7 A5 - 439,290.80 439,290.80

. 31,272,526.9 | 31,272,526.9
Bt it -

0 0

| R UK 2,953,168,50 1,805,288,81 | 4,758,457,31
k1 2.57 7.29 9.86
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6.4.9.4.3 A #E RS
HLAh A R XSRS R 4 i T LA 8 S0 (R R S B 40 2 PR e i 3 R 3 AN
W2 LMK 70 DR 22 A8 B0 T 2 e 3l PR R AR 4 B B P TIE 558 B _E T B4R
AT I [ T 358 5 (PSSR0, T T I 0 EC A A b IR T B AMIE 5 R AT A | 4%
1 LR AR IR R, T B UE TIE S T B B I

AT G PR @A B B A S R R, SR 2R I DL BRI
i, BEEIETF NI T RO, SO B RO E A S AR E s I8 I AN IESR ) E
M KE BT, REEAT SR A R 208 VO SR a AT IR . ARG R E B

SE MG B RSO ALAL, MBS . B E . SR ST B 1L, REBIN
XHAT e A A I T 7 ks KU o
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fLik” TuE N IS MR T ARl R G 077 (1 80%. AFEGRANAL S H HAAEER BRI
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REATRBMN L GIRIEEG, RO IRFEAME T 24

B S I BE B H AL —4F

AN IR 657 . BEAh, ABE G (0 68 BN BE R AEE G I i5 A A SR A% St i 4%
EMIE 2 FE BINEN BT N &, B4E VaR (Value at Risk) FEAR5ERMAA K,
<5 T s PR CE A A XS R I ) S b0 JRURS: HEAT BRI AT 41 o

6.4.9.4.3.1 AR HE RS O
Bfr: NRmt
AHIA 2019 4 6 H 30 H FEEER 201845 12 A 31 H
Gig G EEE R B
A HHE L1 ARE A L
(%) (%)
X%ﬁ%\%ﬁ{ﬁﬁ ) 2,780,792,836.19 65.77 | 1,818,709,633.59 38.22
i SEARE
5 M B -
REWE
5 M A B -
Die ks e ]
T A SR B = -4
TERay ]
HAth - - - -
it 2,780,792,836.19 65.77 | 1,818,709,633.59 38.22
6.4.9.4.3.2 FApH XUBS: FRIBURAE 73 B
s | BRIPER 300 FRELASM HAR T 3578 B R AR
X5 = A AR H B 4 B e HHE R 480 (PR
o 1 o fir: ANRMIo)
o FIRPARG L B 28) FWE 20197 | FE (2018
6 H30H ) 12H31H D
1LYR 300 B 5% 137,254,094.73 79,712,725.33
2.0 300 FF% 5% -137,254,094.73 -79,712,725.33

6.4.10 75 Bh T EA 4T = TR R 78 2200 I B AR S IR

AN S AR T 1T PN I 7 U AT B T BT 2 A 2 R 1 A 0
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(%)

1| B 2,780,792,836.19 65.36

Hope RS 2,780,792,836.19 65.36

Fe Tt - -

fi] 5 WAL 7 5 % 219,990,000.00 5.17

Hp: fiZF 219,990,000.00 5.17

BErE CFFUESF - -

SR AT SR - -

SENIRE SRl 1,100,000,000.00 25.85
b M= [0V 1) SR NGB B 46

Rl 7= ) )

7| HUATAERAE R &G 147,708,383.15 3.47

8 | HAth#/™ 6,290,791.39 0.15

9 | &1 4,254,782,010.73 100.00

7.2 MERREATI D RIBERRAE

7.2.1 WEBIRIBATI A REIFARER T LS

SR AR

o ) ARt Go 5g$%2?ﬁwm
A Y3 NN N 4 660,973,499.29 15.63
B KAk 24,044,415.25 0.57
C il & . 1,151,046,748.28 27.22
D M. T R SOKAE =R RO 5,455,920.00 0.13
E A - -
F R A EE - -
G LIS ShiEFIEBOLY 43,786,768.48 1.04
H e ol - -
I GEAE . BAEAME BRI S 39,603.76 0.00
J SRl 68,023,445.52 1.61
K S i =l - -
L BT RN 7 55 AR 25k 416,526,633.70 9.85
M B EH AN A MRS 32,559,056.16 0.77
N IKFI S BRI A Bt B - -
0 JE EIRSS A8 FRAD HAh IR 5l - -
p BE - -
Q PR TAE - -
R Ak R E AR R 378,336,745.75 8.95
S ZRE - -
&t 2,780,792,836.19 65.77
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7.2.2 |EPRET I REEBER R R ZR R A
T ARG WIRAR A B BOE BB ER

7.3 BRI SOHE S EE T E B RN TR R SR A

e | mEAE | REAR | NR G | AnhE Go | e ¢
Eefsl (%)

1 | 300413 TR 9,215,923 |  378,313,639.15 8.95
2 | 002127 T Bl HEL 33,100,789 |  372,052,868.36 8.80
3 1002714 W Iy 6,290,767 |  369,834,191.93 8.75
4 | 000338 L) 24,125,602 |  296,503,648.58 7.01
5 1300498 By 8,118,776 |  291,139,307.36 6.89
6 | 000568 PINEE 1,359,498 |  109,888,223.34 2.60
7 1300146 A 5,500,452 | 106,708,768.80 2.52
8 | 603337 ATt 3,707,727 75,971,326.23 1.80
9 | 600519 SNFE 75,118 73,916,112.00 1.75
10 | 600309 Jiteth s 1,555,000 66,538,450.00 1.57
11 | 002311 NN T 1,725,700 53,324,130.00 1.26
12 | 000858 i AR W 432,452 51,007,713.40 1.21
13 | 600276 T 5 125 24 714,340 47,146,440.00 1.12
14 | 601888 el EaNEspiid 501,304 44,440,599.60 1.05
15 | 002851 KRR 2,242,217 44,328,630.09 1.05
16 | 601318 H [ P22 491,600 43,560,676.00 1.03
17 | 000651 B LA 519,310 28,562,050.00 0.68
18 | 002120 PRSIy 812,464 25,040,140.48 0.59
19 | 002507 WM 807,770 24.,636,985.00 0.58
20 | 600547 R34 575,200 23,680,984.00 0.56
21 | 000799 W R 910,880 22,999,720.00 0.54
22 | 603259 24 B 4 256,662 22.247,462.16 0.53
23 | 600036 FARERAT 559,400 20,127,212.00 0.48
24 | 300529 R AED) 279,600 17,433,060.00 0.41
25 | 000876 oA 996,400 17,307,468.00 0.41
26 | 601966 BEpfehf 974,200 16,561,400.00 0.39
27 | 300760 B EST 81,500 13,300,800.00 0.31
28 | 601138 Tk & B 1,073,639 12,937,349.95 0.31
29 | 002292 BRI R 1,738,561 11,144,176.01 0.26
30 | 600004 EPyIb] 489,100 8,901,620.00 0.21
31 | 600305 B S 481,330 8,866,098.60 0.21
32 | 300012 Sy sall 561,255 6,061,554.00 0.14
33 | 600887 Gazalliiahis 174,600 5,833,386.00 0.14
34 | 600900 KATH ) 304,800 5,455,920.00 0.13
35 | 603871 e /1B B 178,480 5,354,400.00 0.13
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36 | 300142 RRAEY) 166,100 4,710,596.00 0.11
37 | 002032 7 IR 60,770 4,608,189.10 0.11
38 | 002007 L) 149,300 4,552,157.00 0.11
39 | 300586 EH 331,600 4,516,392.00 0.11
40 | 600009 BstizTiIR| 53,600 4,490,608.00 0.11
41 | 600872 HRAE T 104,300 4,467,169.00 0.11
42 | 002142 TUWHRAT 177,400 4,300,176.00 0.10
43 | 600699 ¥ T 200,100 4,274,136.00 0.10
44 | 002398 R 662,000 4,250,040.00 0.10
45 | 603517 LR A 107,239 4,172,669.49 0.10
46 | 002304 I Ay 26,600 3,233,496.00 0.08
47 | 300596 ) 22 [ 82,600 2,511,040.00 0.06
48 | 603658 2B AW 36,700 2,508,812.00 0.06
49 | 603288 R 22,200 2,331,000.00 0.06
50 | 000860 ¥ 41,860 1,952,769.00 0.05
51 | 300666 ILHHF 36,300 1,376,496.00 0.03
52 | 000786 et 33,900 614,607.00 0.01
53 | 600968 TR 102,375 363,431.25 0.01
54 | 300782 = 743 80,927.56 0.00
55 | 300779 IR 1,047 54,485.88 0.00
56 | 601698 o E i 10,103 39,603.76 0.00
57 | 603217 JCHIRHS 584 39,268.16 0.00
58 | 603863 [N hA 1,612 37,204.96 0.00
59 | 601236 AR5 9,789 33,869.94 0.00
60 | 300781 DRI FE 4R 4] 727 33,165.74 0.00
61 | 300594 B RERL 721 31,803.31 0.00
62 | 300780 il RS T 935 27,676.00 0.00
63 | 603867 A 1,045 26,971.45 0.00
64 | 300788 oS H AR 1,556 23,106.60 0.00
65 | 300777 i R 56 2,060.80 0.00
66 | 601009 P ARAT 183 1,511.58 0.00
67 | 603327 R AR 23 591.33 0.00
68 | 002821 gl K B 3 294.24 0.00

7.4 MEHHNBRERRHAESHEKRES)
7.4.1 RiHEANEGHE H HAKIE & =3 H 2%B0RT 20 42 KB S 40

SEEA: NRMox

FE | MERE | AT AMEH TS gfgtﬁ%ift
1 600519 wMFE 414,060,067.03 8.70
2 000338 i SSNIa| 400,011,088.99 8.41
3 002127 FA M LR 346,972,509.61 7.29
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4 600309 Jiteth 250,097,456.24 5.26
5 300498 & KA 230,853,028.71 4.85
6 | 000651 & 7 HL2% 144,757,845.31 3.04
7 000858 TR W 143,871,943.98 3.02
8 |300146 b=k a2 139,579,363.80 2.93
9 | 002044 F AR R 121,663,296.86 2.56
10 | 000568 PINEE 109,687,429.92 231
11 | 300676 HREEH 90,534,642.04 1.90
12 | 603986 J& 5 BT 89,051,513.37 1.87
13 | 300122 BRAEY) 87,101,663.15 1.83
14 | 300059 KT E 72,903,736.87 1.53
15 | 002405 VY 2 [ 57,470,956.51 1.21
16 | 002594 te W i 55,803,440.36 1.17
17 | 600859 T I 53,168,027.85 1.12
18 | 600703 = 52,388,345.15 1.10
19 | 601318 o 52,096,282.68 1.09
20 | 002008 N3 o0 48,463,304.78 1.02

e ENEHE R ERFTN B .
TG HHL AT RS e LLRRAZHR) 51, AR RAE 5 A

DRI BB AT RLEE SR I B

7.4.2 RITEH S0 B & B3 E 2% BT 20 KRR A
e AR

o . - el A 7 R 4 B
Fa | REA Ji 44 R AR T2 H S0 S (%)

1 002714 Mg Ay 483,119,545.06 10.15
2 600519 PivliE e 467,817,878.00 9.83
3 000568 VMR 443,972,948.21 9.33
4 | 600745 BEREST 217,301,967.62 4.57
5 600309 JiEAL 184,870,790.06 3.89
6 300498 & KA 173,289,388.30 3.64
7 | 000338 LEZ) H 140,411,237.86 2.95
8 000651 KT E 133,131,737.23 2.80
9 | 002044 LR RR 107,565,984.29 2.26
10 | 300413 TR 107,042,244.80 2.25
11 | 000858 i AR W 103,798,267.79 2.18
12 | 603986 J& 5 BT 99,838,752.17 2.10
13 | 300676 MR LA 90,615,064.64 1.90
14 | 300122 BRAED) 84,239,769.65 1.77
15 | 300059 KT E 70,439,306.73 1.48
16 | 300146 B 63,232,357.51 1.33
17 | 002405 VY 2 56,840,736.57 1.19
18 | 002594 kb Wi 51,592,935.42 1.08
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19 002008

ENIR S

50,982,299.39

1.07

20 600703

Eon

50,855,120.09

1.07

e SEHMAE RN RS RSE N . B RAT N IR S AT BRI B
FH LA e (RSN TR AR EE) 15, AFEMRAZ S A .

7.4.3 TR HIBA BB S HY IR TN B0

Hhr: ARt
ENEA (RAE) S 4,100,395,202.47
SEH IR (AZ) B 4,042,425,016.23
e ENBEERSAR L BRSNS KSR S (RS BN e LA AC B ) A1, A

BREMRIZ S .

7.5 BIRIEGF BA O ROFFREAE

SEEA: NRMx

ARG B HHE ] (%)

Fe5 fR 7 i i

AfhE G

H X 157

RATE

W (| =

ER

219,930,000.00

5.20

Horp: BORMEER

219,930,000.00

5.20

b i

Al Je YT Rh B 5%

T

AR (RSB

60,000.00

0.00

[V A Ff

C | ([ Q[N ||~

HoAt

it

219,990,000.00

5.20

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

SR AR

e | pmrn | msen | 0E B japm o | TEeATEE
Hetil (%)

190206 19 EJFF 06 1,700,000 169,915,000.00 4.02

180209 18 EJFF 09 500,000 50,015,000.00 1.18

113538 o B A5 600 60,000.00 0.00
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o

7.11.3 AEAE R SRR TR
T
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2018 F 12 H 26 H, 24U H A T, 2 RBEAT AP BOEEEMAT N, ERAT RE R
B HER O 2 P M R AR A DRV A 2 m] EAT AR 1 PR E

XF EIRUEZR AIH R R SRR P U] . AR G300t FIRUETR AR B R SRR P A S A SR ik
AR 2 =l B 25K

7122 FHESERNIHEERLTBHES S RMENEERRE. Wk,
TR PLNT HES< B TR BB BE R SFE P EH B

ACHE SRR (R 144 IS HH 6 PO (R ISP, ACHE G B A
e S DTN DI

7.12.3 FRHEANE TUH I AR

A ARt
e EA s & (o)

1 17 H AR UE 4 1,823,822.27
2| MIEFRERE K 244,454.72
30| MR -
4 | MUYEHE 2,623,672.01
5| BIfHIERER 1,598,842.39
6 | HABSIK
7| TR
8 | Hfih -
9 | &it 6,290,791.39

7.12.4 FRFA BT3B B mT Fe e £t 27 A 40
ARFE G AR IR AR FFAT A T e B W] #4851 5%

7.12.5 BARAT 42 B = AR IR 52 FR 1 0 i 0 B
AR 4 AR A A B B 4 R S R AR TR S PR

§8 HEeMPRFEAREER
8.1 JARESHBIFE N BEFFHENEH

AL A
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AR & N %
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8.2 MIREEEHEANKMWARFFEREEHIHNR

TH FAMHEE ) i 2 B L1
S VR EN | Nt

3,356,619.25 0.1172%
AAEE

8.3 MIRESEHEANKMWA BFFEARTTHAE SO B X FL
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/NI =S Y NANIE S8 e e I iws |
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BAL: Ay
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A

A i ST A e 4 B A
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AT 75 I <5 B FR 4 0
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RGN, W A EENEE SRR,
AAREHIN, W REEE P B SRR,

10. 4 HEB BRI
ACHR A W SRR L

10. 5 AFEEHAT H H IS TS5 FTE L
ARG AL GRS I 2 T 55 PR R A AR T

10.6 BEAN. TEAREREEENRAZEESALTFHRL

AN, BB S GE BN RS M AR 1A AT .
AN, e ITE NS G BN SUR 2 M M T 1A A .

10. 7 EE&HAESFARIR 5 B TiAa KRB
10.7.1 ZEHHUESR A 72 5 BITHAT BRI R e A F I

SEEA: NRMx

N AL 5 I SE AT 227 i R AP <6

Z5 >
wEark | 4o |0 | TR SSRGS |

g | OCER | RGO BE g

A g

MlVAIES 1| 1,541,906,194.91 18.94% | 1,405,141.66 18.94% -
FARUES 1| 1,345,083,855.50 16.52% | 1,225,779.54 16.52% -
VG E S5 1| 1,011,140,823.75 12.42% | 921,460.35 12.42% -
E A % 1| 1,002,446,976.65 12.31% | 913,533.36 12.31% -
RRIESF 1 875,758,561.77 10.76% | 798,080.20 10.76% -
J A IEZ5 1| 486,528,949.70 5.98% | 443,373.67 5.98% -
TAFUESF 1| 445366,934.00 5.47% | 405,854.99 5.47% -
& A 1 435,956,309.99 536% | 397,287.46 5.36% -
HYRIIE SR 1| 372,950,312.56 4.58% | 339,870.10 4.58% -
HHZRIUES 1 320,677,378.77 3.94% | 292,233.38 3.94% -
A EIES: 1| 278,304,310.40 3.42% | 253,617.28 3.42% -
[ 4 UE 75 1 24,776,896.20 0.30% 22,580.20 0.30% -
RARUESF 1 - - - - -
RIS 1 - - - - -
AR . ) ) ] ] ]
I
WIS 1 - - - - -
HE—ah 1 - - - - -
FAG RS 1 - - - - -
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