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N o 169,133,098.3
T o - 169,133,098.35 5
MR R - 3,148.50 3,148.50
NS FR O R 496.58 164,516.11  165,012.69
Hre Rt 12,759,979.52 169,300,762.96) 182,060,742.4
8
£t
ATz [|] 3K - 121,744.17 121,744.17
MAHE BN FR M - 239,172.64 239,172.64
NATFEE T - 39,862.11 39,862.11
NATAE 5 % - 410,988.87 410,988.87,
oAt A7 £5 - 270,271.98 270,271.98
UikTigSeay - 1,082,039.77| 1,082,039.77,
) R AU B B 12,759,979.52 180,978,702.7
168,218,723.19
1

T R PR AT B LA O, % IS 2 A 5 55T E O H R0 H A

RHTF UK.
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7.4.13.4.1.2 FZR K B EBURAE AT
T 2019 4 12 A 31 H, ARERFALGMEMFFHRT (2018 4 12 H 31 H: [H), HikrigF)=
(AR Bly0f T AR B4 557 1 J0 B KSR (2018 4 12 H 31 H: [A)).

7.4.13.4.2 AN KRS
HINIC AE A& 45 <t TR A 2 Fo 4B 3R R I gt R AN SR AR B A 2L s i RSz . AR Sk <
HIFTA 57 Sttt AN R T i, BRI TS R AN XU -

7.4.13.4.3 HAbM RS
FCAd A HE RS A 4 5 < T e TR ) 2 e B BSOR R I <63t 2 DR Bk i 30 R 5 M AN 2R BLA
BRI S A% DR R AR Bl T A AR B R KU o AN < 2 R B8 TR 2758 5 P b iy eRAT 8 [RD L T 352 5
IR ZE A5, i o s ) AR 6 RURS SRR T B AMIE SR R AT AR B B 278 15 00 BORe IR S T 52
REAUE LS 117 7 BEAR BN IR

ARG A E BN RN BB A GRS, RA<H BN Rses, @l EZ e
TGO RBURI 0T, S5 Tipia TG oL, S 5 Bl B A A SRR g ;T8I X AMIESR
I AT BoE B i, 1B AT G e & RIZ0E BB dh M T et . AR e IR eE A E
WSS RSO, MBS, B R SR SHTRIE, RESN AR AL
TS A AU o

AR G I H R L 1 o WAL PR AR R IR o A S BT AL A P IR SR 7 o B T I
80%-95%, H: AT 800K AR T Bk & BT BT T RAE R SR AH AT ML 2 s FER B BB T 157
WM TR RARMILE. BUE. WP SCRRERS SR TR, BOERE 5 RS =5 E0 0-3%;
AN o H HAAERIRR AR I TR 5 A TR BN A B ORAIE G J5 ORI 8 3 1) 1 7 — 47 1 LA B BURE
HFAME TR ER 5%, HPhIeAORmERA . FHRRIES. MICHIWHRE. 1ok,
AT G (R B BN B N AT B A IR SR SET e, S ) 22 T B 07 Von 2 AT
WS EER, AT VaR(Value at Risk)FiEAm 55 SR it A 5 < T i FRIVESZE A IRURS:, B IR T 5 Sty xe JXUe it
AT BREZ AN o

7.4.13.4.3.1 FHARMREXES O
Sasn. NRMT
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AHIAK EERER
20194 12 H 31 H 2018 412 31 H
it k4 S =
IiH
B AN
NIRE IV
i A5 {8 EL 1
(%) (%)
385 PE B R 7 — IR 182,182,606.74 88.55 169,133,098.35 93.45
R o MG B e B
A oy M B e — B R BB
A e B8 7 — RGBT
ait 182,182,606.74 88.55 169,133,098.35 93.45

7.4.13.4.3.2 A RS R BURME BT

5374 Bl 235 LU e v (B 7.4.1) PLANR) HoAth T 378 B AR FRAN A
Xt g e R H 34 B rE i E )
M AE (A NIRRT
AH 2R ARG AR & AR B A H AR
A 2019/ 12 A 31 H 2018 “F 12 A 31 H

1. b %% bl s 25 o (B 9
7.4.1) LT 5%

W4y 1,110

HnZ) 1,068

2. b & Bl 1 (P
7.4.1) T F% 5%

/02y 1,110

/%) 1,068

7.4.14 HEITHEBMIHT S THRR T E U AR
(1) AfrehrE
() EETHEARIHMETERTE
A FMHETREIRTE IR, B A SR E T ERBAR N 5 B 2R SR A E T 1 5

JEIRRSE «

H— IR MEE B A G R T LR E AR AR
BRI BRER — RN AB M DR B B f5 L R TR A A A\
SRR AHSRTR P B AN AT L A
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(b) FFEERILAA SEAE TR A e T A

() FEXREHITAENRME

T 2019 £ 12 / 31 H, AEEEHFA LI s E vHE B ARSI a8 1 S 5t vh s
H— R IR ARE 176,693,200.35 T4, J& T35 2RI RHUN 5,489,406.39 7T, )& T =EIRIIR

(2018 4 12 H 31 H: %—JZ1k 169,133,098.35 Jt, L& —HiZE = JZIK).

(i) U E T Z KA Y E KA S

AN 5 AT A2 UL TR 45 ) S TR A H MBS S IR Z AN e e I e

XIS A 5 i LT ISR AR, 5 B E RS R 22 5 NG ER (RS BR R A5 I (22 5 A

HER) BUR TARAIFRATEER I, AEEA S THEM H £ 5 WEIERH W 28 5 AE ke &

PRAE SO IRDREAH R I ER AT (K 2 SCHHMESUNER — JZ ks FFARTE Al AE 1A 48 rh R B AN TR S A\ fEL X

T BRI MR, MR IEE AR A SRHME RN R 2R — RIS R 5 =R K.

(iii) = ZIRA AR AN B 440
T

(c) FERFEMLLA RMETFE N &l T A

T 20194 12 H 31 H, KRS R FFHIEFEMI LA M ETHERN & Fh 5= (2018 £ 12 H 31 H:
Ei)B

(d) AUARMETEM LM T H

ANPAO SO 5 A A i 0 7 R0 6 £ 32 AL S MG R HoAth 4k £, LK TN B 5 A e

EHZERAN.

(2) Brasebirfash, BEB R H AR I0 7 2 I A At 20
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8.1 BiIREEHE=HABN

GRS NIRRT
JP s T H G R BB L (%)
1 &R 182,182,606.74 87.84
Horr: B2 182,182,606.74 87.84
2 et ; )
3 Ehaln - .
i fiide ; )
PP SCRRIES - -
4 Ul R ay - -
5 ST SR ; )
6 ST NIREE b 7t - -
Forpre SR 1 SR
%%@ﬁ? ' ]
7 RATHER RS A 24,973,420.84 12.04
Tt
8 At 25 0 % 252,534.17 0.12
9 it 207,408,561.75 100.00
8.2 MIREAT WA KRB ER A S
8.2.1 e WIARAZAT o R B N IR R A&
G NRMoT
R R
R GRlES] A E
fatksl (%)
A R R Al - ]
B KA, . .
C il Ll 125,678,797.45 61.08
D I B Tr ISR RGN 1,987,486.54 0.97
E jeigsin4 - .
F fit R fE e . .
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G LB A REAHEEL

H fEfE AR YO . .
I SRR ARG BRIk 30,791,546.02 14.97
J Bt 4 10,643,908.25 5.17
K P =l 2,046,770.00 0.99
L G5 IR 55 AR 55l . .
M FEAR FERE AR 5 I 11,020,960.44 5.36
N IR FREEAN 28 e B 7 13,138.04 0.01
0 Ja RRSS  ABEAN AR AR S5 . .
P #4H - -

Q DA R 2 TAE
R A AR E AR ) )

S ZiE

I

i

ait 182,182,606.74 88.55

8.3 IR A FMME o Z ™ i5E b K/ N B BT B SR 430 B 4
EBEAL: NRFTT

R T
FFg | AR Jie SR A4 R (k) VIR IKIED
B EEA51 (%)

1 603259 2 B A 119,637 11,020,960.44 5.36
2 300014 e h 48R 153,485 7,698,807.60 3.74
3 600519 DVMERE 6,197 7,331,051.00 3.56
4 603501 TR Ay 50,851 7,292,033.40 3.54
5 000661 KFHF = 16,079 7,187,313.00 3.49
6 300750 THERAR 65,000 6,916,000.00 3.36
7 603338 HriLgh 7 91,448 6,538,532.00 3.18
8 002475 SR 2 178,692 6,522,258.00 3.17
9 300136 EESGTE 140,900 6,394,042.00 3.11
10 002555 —LHE 236,200 6,360,866.00 3.09
11 002241 ORI AR 313,554 6,245,995.68 3.04
12 688111 EAPIYN 38,014 6,230,494.60 3.03
13 603659 BTk 73,000 6,215,950.00 3.02
14 601166 MV ERAT 309,751 6,133,069.80 2.98
15 300601 RN 67,068 5,887,899.72 2.86
16 600438 JH B 442,800 5,813,964.00 2.83
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300315 BRHL 941,200 5,807,204.00 2.82
002050 e 327,000 5,666,910.00 2.75
603986 Ik 5 BH 22,706 4,652,232.34 2.26
000858 i AR W 32,407 4,310,455.07 2.10
300496 HRHIIA 88,846 4,010,508.44 1.95
603899 RICCHE 70,155 3,419,354.70 1.66
300357 FAY) 73,172 3,230,543.80 1.57
002557 IR 84,100 2,856,877.00 1.39
002456 KR FEE 170,100 2,653,560.00 1.29
601128 i ERAT 288,740 2,630,421.40 1.28
300308 R A 46,600 2,430,190.00 1.18
603160 TETRHL 11,100 2,289,930.00 1.11
300408 = EH 99,500 2,216,860.00 1.08
002624 SEFEH I 48,200 2,127,548.00 1.03
600048 PRF Hb = 126,500 2,046,770.00 0.99
002511 HH IS S 161,360 2,042,817.60 0.99
300369 LR R 110,950 2,010,414.00 0.98
003816 o E R 563,026 1,987,486.54 0.97
002142 TUERAT 66,347 1,867,668.05 0.91
688088 LR ¢EEs 38,655 1,826,448.75 0.89
002063 ER A 144,200 1,737,610.00 0.84
300618 FEBLERN 15,200 1,252,328.00 0.61
002690 FLH 30,821 1,205,101.10 0.59
600585 HFIZ K 21,600 1,183,680.00 0.58
002353 AHi A 29,500 1,090,320.00 0.53
688006 IR %53 27,915 1,082,543.70 0.53
300636 [EFI 24, 27,000 801,360.00 0.39
688020 T A 7,643 678,698.40 0.33
601138 Tl BBk 36,500 666,855.00 0.32
603538 Fikte 22,900 565,401.00 0.27
688066 LR 5 15,134 562,530.78 0.27
688028 IR 7,412 453,688.52 0.22
688333 ispaLss 7,359 395,546.25 0.19
600745 HES 1,610 148,925.00 0.07
688078 TR 2,811 117,921.45 0.06
688181 J\ ALk 2,631 115,711.38 0.06
002970 BiAHEA 787 96,478.33 0.05
688081 Y EHTR 3,153 88,946.13 0.04
002972 Blazis 1,075 21,532.25 0.01
603109 PR 684 18,105.48 0.01
002973 FrARI R 1,146 6,578.04 0.00
000888 W JE LA 1,000 6,560.00 0.00
601336 BRI 100 4,915.00 0.00
601601 ERIE NS 100 3,784.00 0.00

%5 50 T3k 63 7T



F BB A R SR BRI TR R B Ak 4 2019 SFAE R

61 601628 HEAS 100 3,487.00 0.00
62 601328 SLIBARAT 100 563.00 0.00

8.4 HMEMAREREAGHIEARZ)
8.4.1 RIFTNSHE i HIYIHS B 1#E 2% BiHT 20 4 KB B 4H
SRS AR

b W 4 Bt
T Ji SEARRY JIE 5 A4 R AR R ENEH P HE LA
(%)
1 300498 T IRy 25,639,917.79 14.17
2 002714 SR 23,742,312.05 13.12
3 002157 IEFRRHE 22,622,904.60 12.50
4 000661 KI5 mHn 19,070,442.40 10.54
5 300136 E4E@fE 18,688,667.24 10.33
6 600438 T8 U 18,001,072.78 9.95
7 600809 Ly VG 733 16,438,386.00 9.08
8 000876 oA B 15,402,156.99 8.51
9 002299 ERKE 15,053,889.14 8.32
10 601166 MlVARAT 14,665,260.00 8.10
11 603160 TCTHRH 14,089,090.00 7.78
12 600383 G AR 13,371,738.41 7.39
13 002142 TUARAT 13,314,368.00 7.36
14 300014 R4 R 12,917,914.00 7.14
15 002511 b IS 22 12,390,735.99 6.85
16 600837 IR 12,290,369.61 6.79
17 603259 2 B A 12,157,327.00 6.72
18 000568 PN 11,858,958.00 6.55
19 601021 HRMTT 11,565,828.80 6.39
20 000651 K& I HLA% 11,126,824.70 6.15
21 601688 HZRUESF 11,116,784.56 6.14
22 000002 T FLA 11,081,421.25 6.12
23 601128 S ERAT 11,000,478.00 6.08
24 300059 RIS 10,918,874.35 6.03
25 300274 FH ' LY 10,866,833.83 6.00
26 002230 AN 10,463,655.62 5.78
27 603899 JRIGCH 10,087,383.02 5.57
28 300601 REZEA W) 10,081,880.71 5.57
29 603986 Ik 5 B 10,048,555.86 5.55
30 000860 5% A Ml 9,954,689.00 5.50
31 002384 R 9,928,632.50 5.49
32 300750 THERAR 9,854,337.00 5.45
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600570 JH AE LT 9,735,930.00 5.38
000725 WRTT A 9,388,643.00 5.19
002916 TRFE LR 9,326,796.00 5.15
600030 HEIES: 9,257,507.85 5.12
600887 aml)ivgris 9,171,352.57 5.07
600183 A B 9,165,823.00 5.06
000858 i R 9,099,733.00 5.03
002508 AR 9,041,437.79 5.00
603939 a5 8,738,423.00 4.83
600048 LRF b = 8,493,157.00 4.69
002458 an A A 8,279,781.85 4.58
300357 BERAEY) 7,870,810.08 4.35
603501 FIR Ay 7,858,946.00 4.34
002236 KAy 7,735,697.93 4.27
002241 WOR By 7,651,274.00 4.23
600519 PivliE e 7,623,804.00 4.21
002456 KR FEE 7,613,720.89 4.21
601398 TRRAT 7,312,536.00 4.04
603486 BHA T 7,159,328.96 3.96
300770 SETBE I A 7,116,944.09 3.93
300747 BiRHEOL 6,930,320.00 3.83
600436 FrAFE 6,869,555.00 3.80
600305 EIGE 6,826,471.70 3.77
300628 AT 6,801,659.04 3.76
600029 TS 6,714,465.00 3.71
002234 Ay 6,637,745.63 3.67
300575 LI £ 6,631,475.00 3.66
600486 7KL D 6,598,059.20 3.65
600426 e ET 6,569,906.00 3.63
002078 K FH 4Rk 6,560,679.89 3.63
600115 RIS 6,511,157.00 3.60
600745 HES 6,465,440.00 3.57
002405 VY 4 < 6,348,525.62 351
000166 3 R 6,145,482.00 3.40
603338 AR T 6,142,809.98 3.39
600529 Lt R 253 6,111,995.48 3.38
002475 ATV EA 6,044,745.85 3.34
002821 ST 6,034,790.00 3.33
002138 28 H 5 5,816,304.00 3.21
300760 L EG RS 5,792,779.00 3.20
002798 W B K = 5,789,283.52 3.20
601318 Hh [ P22 5,761,042.00 3.18
600584 KR 5,691,999.00 3.15
002415 T AR 5,690,497.96 3.14
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77 000333 E 1M 5,674,204.92 3.14
78 300315 HRHL 5,653,050.00 3.12
79 600276 T 5 [25 24 5,643,166.00 3.12
80 601988 o RAT 5,613,897.00 3.10
81 601009 AT 5,602,403.00 3.10
82 300496 HRHIIA 5,601,569.36 3.10
83 601211 EZ #% 5,515,677.00 3.05
84 603659 BEARR 5,474,978.00 3.03
85 002321 LW Q4 5,465,253.00 3.02
86 601012 e L A7 5,460,196.12 3.02
87 600845 FAG M 5,415,126.00 2.99
88 002531 KRR EE 5,414,056.40 2.99
89 000069 AR A 5,314,634.00 2.94
20 000671 FH Ot I 5,296,603.00 2.93
91 002202 & NBH 5,266,000.10 2.91
92 600703 = HEH 5,236,078.00 2.89
93 300033 [ 465 5,225,843.00 2.89
94 002050 e 5,209,176.20 2.88
95 601933 TR T 5,190,585.16 2.87
96 601838 FHERAT 5,131,157.00 2.84
97 002555 —tHR 5,044,710.42 2.79
98 300450 ViRl 5,020,765.14 2.77
99 600872 HE =T 4,985,850.00 2.75
100 300679 HEFIA 4,891,256.32 2.70
101 002557 HIEE W 4,857,223.38 2.68
102 300433 Y RES 4,697,658.00 2.60
103 002180 ghiEak 4,529,454.00 2.50
104 603233 KZHk 4,483,919.43 2.48
105 002311 g REE A 4,448,973.00 2.46
106 000776 I RAESR 4,424,837.00 2.44
107 300725 A RHE 4,259,636.60 2.35
108 300168 JiEfE R 4,254,358.20 2.35
109 002100 KLY 4,238,464.24 2.34
110 600316 HEHAL A 4,196,465.00 2.32
111 603520 iy 4,153,184.80 2.29
112 600588 FH R W 2% 4,049,882.86 2.24
113 688111 <ALIDSYN 4,025,547.79 2.22
114 000728 E JCiEs 3,960,983.36 2.19
115 002607 HABE 3,947,406.00 2.18
116 600763 HIREST 3,938,263.00 2.18
117 601801 fie AL 1 3,905,759.00 2.16
118 603883 THNG 3,880,528.06 2.14
119 000596 Ll aeli] 3,861,014.48 2.13
120 603833 KRR 2K = 3,856,703.98 2.13
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121 600622 HRFZE 3,781,801.50 2.09
122 601877 IEZRHL# 3,703,358.00 2.05
123 300369 ok R 3,687,739.00 2.04
124 601888 Hh [ [ i 3,674,077.33 2.03
125 601881 Hh [ £ 3,671,112.86 2.03
126 600406 FH, 7 i 3,647,720.00 2.02

T SRNEAT (BESRABER AT <2 @ (s RN % S 32 lss e (Ol
AN AR R B, AHEHRZ S

8.4.2 RiI2HH&HHEH VRS R r=#{E 2% 5aT 20 4 KR 2 HA 40
SRS NRMiT

b R 4 Bt
5 i =S Ji SR A PR AN RS A P A LA
(%)
1 601021 FRMTT 29,376,483.35 16.23
2 300498 T By 25,249,820.44 13.95
3 002714 W SR 24,135,531.99 13.34
4 300760 L EG RS 21,102,612.15 11.66
5 300065 W2AE 20,961,131.16 11.58
6 002157 IEFRRHE 19,929,327.84 11.01
7 000661 KI5 mHn 19,101,065.74 10.55
8 002640 e R 18,124,670.22 10.01
9 600438 T8 B A 16,737,846.62 9.25
10 600809 ULy VG 7337 16,150,694.41 8.92
11 002299 XK 16,122,952.09 8.91
12 300558 1SN 4 15,803,568.09 8.73
13 000876 oA # 15,731,909.94 8.69
14 300274 FH ' LY 15,204,248.80 8.40
15 600837 IR 14,560,817.13 8.05
16 600383 S HEE A 13,809,629.57 7.63
17 300136 E4E@fE 12,823,146.50 7.09
18 603160 TCTRH 12,302,830.18 6.80
19 601688 HEFRIESF 12,022,835.44 6.64
20 002142 TUERAT 11,907,274.56 6.58
21 002458 an B 11,846,755.60 6.55
22 000568 FINEE 11,830,828.84 6.54
23 601012 e S A7 11,323,992.91 6.26
24 000651 AL R 11,198,121.32 6.19
25 600030 HEIESR 11,176,444.09 6.18
26 002511 oh I 22 11,174,135.47 6.17
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000002 Ji A 11,143,853.18 6.16
002384 Rk 11,042,579.58 6.10
300059 RKITWE 10,965,880.29 6.06
002594 il 10,467,514.45 5.78
603486 BHR Hr 10,404,988.77 5.75
002230 BRI K 10,181,486.25 5.63
300747 BiRHEOE 10,120,375.38 5.59
603939 a2 10,006,578.59 5.53
002916 TR LR 10,005,637.81 5.53
600570 fH A B 9,672,799.48 5.34
000860 iz A=l 9,446,742.28 5.22
600887 R AR 9,395,338.94 5.19
300017 W15 BHL 9,332,173.80 5.16
600183 A i R 9,232,560.78 5.10
000725 WRTT A 9,129,246.00 5.04
603259 2 i el 9,128,998.19 5.04
601166 Ml HRAT 8,579,551.11 4.74
601128 S ERAT 8,473,601.33 4.68
002508 ARG 8,160,390.82 451
600305 L L 8,049,557.74 4.45
603899 RIGCAR 8,024,659.01 4.43
002236 KAy 7,531,429.39 4.16
002821 Y3 7,501,138.35 4.14
600845 FAS At 7,316,914.79 4.04
300014 fe. 48R 7,271,515.66 4.02
601398 TRHAT 7,230,227.10 4.00
300628 IR 2% 7,030,147.07 3.88
600276 TR 7,024,373.25 3.88
300357 TEAEY) 6,978,664.94 3.86
300770 SETBE A 6,972,877.11 3.85
300601 AN 6,968,960.57 3.85
300750 THERA 6,950,487.16 3.84
600745 HES 6,798,858.48 3.76
603365 KEZKGi 6,784,349.00 3.75
002234 A 6,776,701.93 3.74
600584 K HRHE 6,736,188.73 3.72
002124 RIBBA 6,655,746.58 3.68
600529 LR 24535 6,536,126.82 3.61
600436 FrAFEE 6,502,610.61 3.59
002531 R AGE 6,481,876.54 3.58
601211 FSEERS 6,406,077.64 3.54
600048 LRF Hb = 6,385,796.95 3.53
000858 i AR W 6,305,443.42 3.48
000166 3 R 6,199,428.76 3.43
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71 002415 T R AR 6,165,276.50 3.41
72 601318 ] 22 6,074,437.74 3.36
73 600115 KITA 5,952,719.00 3.29
74 603986 Ik 5 BE 5,909,123.57 3.27
75 002202 G ABHE 5,826,638.50 3.22
76 600872 WA T 5,748,875.92 3.18
77 002138 2% He 5 5,675,395.92 3.14
78 300073 LI RH 5,663,981.14 3.13
79 002798 i€ 5,657,731.01 3.13
80 002456 KR FEE 5,648,287.00 3.12
81 601988 Hh [ AR AT 5,636,496.85 3.11
82 600486 Vi T 5,578,697.58 3.08
83 600426 e E T 5,523,241.39 3.05
84 300033 [F] 48T 5,450,120.54 3.01
85 300575 I £ 5,430,647.77 3.00
86 002078 N EEIR4 5,429,459.05 3.00
87 000671 FH Ot 3 5,413,178.00 2.99
88 002321 LW |4 5,405,169.00 2.99
89 000333 E LR 5,327,479.27 2.94
90 603233 KSR 5,327,200.66 2.94
91 601009 A RUERAT 5,323,808.39 2.94
92 600029 M 5,321,375.76 2.94
93 000069 AR A 5,286,463.00 2.92
94 002405 VY 2 [ 5,207,217.00 2.88
95 601933 TR B TIT 5,164,401.39 2.85
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