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TEAEARFE G WL AT BT, T S5iZ R AT S XS A K. ARFEETE
FETBCE A EKET, 39058 5 Wb - 104745 F VAl DASS A SR AS FH XU o AL 47528 5 P
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6.4.13.2.4 ZKHUE H PRI R R R B

H29 00, L4900



[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR

BAr: NRMJG
£ 40 EE AT AR AR
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6.4.13.2.5 I KIE ATER IR KR FHEF R E

ARFE ST AR AR Fe B4 BRI AR FAAT KGR RBR BB 7 SRR
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SEENE 1,873,374.25 - - 41,873,374.25
A7 H PR IIE 199,417.14 - - - 199,417.14
28 SV b .
*E’H;i'ﬂ* 70,118,000.00] 112,122,000.00 -139,863,501.24322’103’50214
AT &Rl g - - - - -
})g;%ﬁmm 50,000.150.00 . . {50,000,150.0
B 0
N =
M%Ef{ﬁﬁ - . 4 1,694,399.76/1,694,399.76
Y,
VLIPS - - - 4,279,512.99/4,279.512.99
INEigiel] - - - - -
Y HA I R - - - 129,251.71] 129,251.71
16 JE FIT 1S A BT ] ] ] ] ]
F
HoAth %577 . - - - -
ORI =SA 146,886,206.26| 112,122,000.00 145,966,665.70[404,974,871.
96
Uil
KA - - - - -
T oM 4R on .
fii ) ) i i
7 SR A - - - - -
SE H e ) 4 il ] ] ] ] ]
BErE K
W ASTAIF 25
F“Hﬁf/ﬁﬁ _ | - 3,260,185.18 |3,260,185.18
vy
A} [] 32K - - 4 56,123.64 56,123.64
AT
Wm@ﬁ}@& - . 1 517,533.19 | 517,533.19
MNATFG A B - - 4 86,255.55 86,255.55
AT B2 AR 5% ] . ]
” . i
AT AE 55 % - - - 862,504.28 | 862,504.28
N AZ ot B - - 4 6,976.56 6,976.56
AT FI) R - - - - -
AT F - - - - -
16 SiE T A5 17 . | .
fii i i
HoAh 7 £ - - 4 275,167.73 | 275,167.73

%3371, 3L49

~

Iy



[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR

ﬁ ﬁ_i‘ 1%\ -E;I_‘ n I

5,064,746.13|5,064,746.13

Rl 2 URK S B 146,886,206.26 399,910,125.
112,122,000.00 -140,901,919.57
1 83

T RAPFTRARFES 7 S K TN B, IR A 2 e AR B e H
sFIH H R T LK.
6.4.13.4.1.2 FZ X i U A 43 AT

R NP R RS U E b, it TR A AR E AR, FIR KL
oo EHL ARSI, ARG T REA TR A SO E AR Bl 0 3 4 5% 7= 1
A A . TR R T RSN AR R, AR R AT e S 4 A
P E
X5 R H 3 4 B rE 1A )
g AL NIRRT
FH I XSG A8 & 1 AR 5] A HE AERE R
T
7 201946 A 30 H 2018 4 12 A 31 H
FZ kb 25 AN S 879,094.78 572,912.48
F| 2800 25 AN FHEufE S -868,040.15 -568,754.33
6.4.13.4.2 SNLC X

AN AU A F5 4 b T B 28 Fo 48 8RR SR B 4 i B IRV AN VE R AR B i kAR I sh )
KRG AFEE AN ST L ARG, R E AN R
6.4.13.4.3 FHABME XS

FLAtA RS RS A Fi8 i < Pl 455 < LA 2 T8 O (i BOAR SR I g YAt TR B T 3 0 e
AN ZR LA R T 320 A% TR 3R AR Bl A A e sl R KRS, o A3 4 BB T UEZ# 38 S P
T EERAT T8 [RDL T 37058 5 I I ER AN 52 o T s 100 HL A A s XU SRR T B AMIE SR AT
T B 5 28 T DLBAF IR S AR, th R RESKIE T UEZ7 T b B AR I 3 A R

AT G AL B BENAE M AN B BT AL A AR T, R A BT R SES, E
XML TAR OSBRI M, S5 G UEsE i Is AT iR oL, Mok 5 B B A H S
YU I BANIEZR A E PR AT KO B AT, IR IR B A e A R 24 5 Vi ) 0B
BEATHBE . AT eI G E B E LS & 2 W LA B AL AL, X B sms . B
B SRAGH T e, BSR4 e RS 2 RIS R AT e A A B H Al A
% A o

BEAh, ANk ik 08 BN AN AR SE G BT R IIEZR O i St %, e iz %
it 5 B VAR I G AT XU 5 5, 4% VaR(Value at Risk) i b 55 S A% 35 45 T s (0 7%
FEOTRE UL, RIS o XU 2 AT BRER A2

347, L4970



[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR

TAWIR S EAEEAR, I < e R FL A A% RS 51 s 2 T

6.4.13.4.3.1 FHAhH#E XS i D

GREAL: NIRRT

IR R R
201946 A 30 H 2018 4F£ 12 A 31 H
by 5t
o
i H G
YRR o
n A Ny IR FEV
18 H 45
R4
(%)
1 (%)
TG —IRERE | 316,341,585.41 58.31 | 139,863,501.24 34.97
oy M A R rE — B T - - - -
T o LR Pt — s R | 186,176,431.91 34.32 | 182,240,000.00 45.57
T oM e — s B
%
F7AE G R P — BUIE B 5 - - - -
HoAh - - - -
&t 502,518,017.32 92.63 | 322,103,501.24 80.54

6.4.13.4.3.2 FABAHE XS BIBUR M T

ANHe e B B NIE Y E B M 5 i A S G (AR i KU BEAT BT TR RN
FCAt A A% RS IR U E I A, Sk 1 A2 A AT AR B T, RSB BE A

BEBE | b o BRI, i B P (A A OB . I T B
WL S8 o, O T AR T
S B e O 4 e (AL
BMAM CAR: AR
AH A6 AR & 1) A5 5)) KA AERER
A 2019 4F 6 H 30 H 2018 4F 12 H 31 H

5%

G NI 25 b A v 3

24,915,674.21

14,353,896.16

/> 5%

B 5 b 7 LA L T U

-24,915,674.21

-14,353,896.16

TE: RV G LR E = 55%x PR 300 F8H+45% > P e 5.
6.4.14 7 B T HEBEMN T S REBE T E W H KN AL F TR

35T, L4910



[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR

B R H A2 < T 7 U A H A B BRI

b=l

7.1 HIREBEHHEEL

7 BRAGWE

SRERAL: AR

po SiH o i 5 4 B TP I B A5
(%)

1 ETEs ey 316,341,585.41 56.91

Hope 5 316,341,585.41 56.91

2 B et - -

3 ] 5 WA 2 5 186,176,431.91 33.49

Hp: iz 186,176,431.91 33.49

AP & SRl - -

4 gl e ey - -

S RbATA SR - -

6 SEN IR S 5t - -
o S =Lal I i S

NIR 4 it 7 ) )

7 /{Eﬁﬁ%ﬁu%ﬁ%ﬁ/ﬁ 45,335,454.29 8.16

a1t
8 HoAh 45 1515¢ 7 8,041,437.21 1.45
9 it 555,894,908.82 100.00

VE e AR AR T IR OR 355 4 3 5 P PR 5 o LR 8 A e

7.2 REWRIEATIL A RABER R A

7.2.1 WEAREAT LS REEABREZRRAS

R | AP antin o | TR
A YISO/ NN <X 9,166,034.88 1.69
B P4 9,129,559.98 1.68
C il il 169,917,595.88 31.32
b . 0. B S OKAE =Rt ) )

Bl

367, L4910




[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR

e 4 - -
LR AME N 25,213,299.83 4.65
LIS H . S EL 6,180,580.00 1.14
75 AR 9,619,456.00 1.77
5L RS B EARSS
N4

SRk 50,934,199.94 9.39
J5 =l 22,919,145.54 422
G5 T 55 R 25 - -
FFERIE F AN AR S5l - -
IR ARSI 2 e 8 it A B - -
JE R RS BRI H A AR 55l - -
HE - -
PAMMS TR - -
AL AR E R IR 3,422,372.60 0.63
h - -

&t 316,341,585.41 58.31

T & (™| m

9,839,340.76 1.81

P

©n|® O |"|0|Z || |R |

7.2.2 WEBIRZT LT REOBBER R BRERRAE
AN AR R R R A 8 1 BRI 52 ) LR R R AR

7.3 BIREA RMHE B SRR E IR DR T B R R A

SR NRITIT

_ i o RSB
P55 | BEEAREE ¥ ZE A4 FR () NRE \

HE EEB(%)
1 000333 F L] 336’200'8 17,435,332.00 3.21
2 600887 R Ay 519’642'8 17,361,239.22 3.20
3 000651 ¥ 77 H 2% 283’900'8 15,614,500.00 2.88
4 300014 fe. 458 Re 496,3 96'8 15,120,222.16 2.79

- 2,486,900.

5 601398 TiERAT 86 90000 14,647,841.00 2.70

37T, L4910



[ 58 B R SR WA 08 R TG B VR 5 IR ZR AR BT JE S 2019 AP 4E AR
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12 600754 AN 390’400'8 9,619,456.00 1.77
13 300037 B 3 379’625'8 7,911,385.00 1.46
14 002821 eSS 80,228.00 7,868,762.24 1.45
15 600340 e SEAR 208’018'8 6,775,146.26 1.25
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49 300782 =N 743.00 80,927.56 0.01
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14 600036 FHERAT 15,271,856.60 3.82
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20 300124 A 10,570,992.76 2.64
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22 002304 PR Ay 9,815,955.95 2.45
23 600754 BV A 9,696,446.24 2.42
24 002402 T 2% 9,459,904.00 2.37
25 002024 73T 5 9,413,848.00 2.35
26 002415 Y SR JE AR 9,078,046.00 2.27
27 600690 YR 8,918,500.00 223
28 603885 AN 8,658,350.00 2.17
29 601288 LR AT 8,276,042.00 2.07
30 601688 HEFRAE T3 8,271,810.80 2.07
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.
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3 601601 PN 19,781,208.80 4.95
4 601939 BT 19,482,430.00 4.87
5 601933 TK R T 18,081,944.94 4.52
6 300207 JiRHE ik 17,264,811.37 4.32
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8 300568 YR 16,086,891.38 4.02
9 600837 B 16,081,667.64 4.02
10 002773 FEalZyll 14,045,520.01 3.51
11 600036 AT 13,719,704.46 3.43
12 601288 LMV ERAT 13,590,311.00 3.40
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14 601888 Hh [ iR 12,218,479.43 3.06
15 601398 T RIERAT 11,414,778.40 2.85
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17 002304 FE A 10,288,161.85 2.57
18 601336 AR 10,211,782.00 2.55
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