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A G FAT KORAE AR 2 Rl 5 Mg A ATHE, IR G R R ae s sh il
TEAEARARERE EAST TR AR A . A G5 A7 (M) SR AU 537 L BT A7k Z A

& AT RIEGAE
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7.4.13.4.1.1 T2 R L T

AL Nt
AHHR
2019412 A 31 1EMA 1-5 4 54ERAE AR At
H
%
- 142,350,306.2
HRATAE K 142,350,306.23 - - 350 3063
i D 15,770,990.17 - - 15,770,990.17
FHRES 1,424,588.19 - 4 1,424,588.19
N e 2,376,828,997.
T oA - - 2,376,828,997.24 o
e g 167,064,041.4
MCIETRTE H 2K - 41 167,064,041.47, ;
SRR - - 42,205.10 42,205.10
AL HR D R 17,354.85 - 1,144,685.85 1,162,040.70
Hre Rt 159,563,239.44 -4 2,545,079,929.66/2,704,643,169.
10
Uik
MNAHEFRIEH K - 4 30,333,636.13 30,333,636.13
ATz [|] 3K - - 4,859,441.33 4,859,441.33
MAHE BN FR M - - 3,446,501.15 3,446,591.15
NATFEE T - - 574,431.89  574,431.89
NATAZE 5 % - - 6,840,011.34| 6,840,011.34
oAt A7 £5 - - 474,036.10  474,036.10
UikTigSeay - 4 46,528,147.94| 46,528,147.94
| R U B R 159,563,239.44| - 2,498,551,781.72(2,658,115,021.
16
FEER
2018 % 12 A 31 14EPA 1-5 4 5P E s &1t
H
%
. 465,551,431,
AT 2K 465,551,431.61 - | 465551,43 i
i K S 11,274,238.92 - 4 11,274,238.92
T AL S 1,261,057.38 - 4 1,261,057.38
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o 1,910,771,437.
T oM e - - 41,910,771,437.57, 57
Nl - - - 106,545.95  106,545.95
IS MR R A 3K 23,928.67, - - 598,726.53  622,655.20
B Rat 478,110,656.58 - 1,911,476,710.05/2,389,587,366.
63

£t
A I [ 2k - - 41 586,208.61 586,208.61
AT N F - - 4 3,145,968.87 3,145,968.87,
NATHEE B - - 41 524,328.16 524,328.16
NATAZE 5 % F - - 41 5,770,681.82 5,770,681.82
HoAt 471 £52 - - 4 701,027.88 701,027.88
UikiigsSan - - 4 10,728,215.34| 10,728,215.34
) 28 fgh kP2 e 1 478,110,656.58 2,378,859,151.

- - 1,900,748,494.71

29

T RAFRAASE T KA EANE,  FF% G20 00E A R FHE 4 B s3I0 H 2,
BHFLTK.

7.4.13.4.1.2 R XS I BURE BT
T 2019 12 A 31 H, AREERFFAELHMEMIFHRT (2018 4 12 A 31 H: [F), KHbdimHER
AR Bl A 4 W P 1 JC HE RS2 (2018 45 12 A 31 H: ).

7.4.13.4.2 AMIC X6
AN IRUSE A& F6 4 T EL 2 Fe A 8RR RN 490 & R ANV AR B i R AR B s R . AR 4
I RTA B2 7= R S LN Ry, TR TE 8 R AN RS

7.4.13.4.3 HAbMHE X

LA A DRI 2 1 2 < T4 < i R 8 2 A AR SR B <59 2 R o T 3 R 2R R AT 2R B AR
T A0 A% PR R AL Bl T A AR I Bl R KU o AR 4 1 B4R B TR 28 & P b in edRAT 18] RV 17322 5
(B AVSES3, T T I PR LA s RS SRR T B AMIE I3 R AT T8 B B 8 5 18 00 R R S IO 52
AT BESRUE T IE 25 117 1 BEAR e B ) M

NI )2 B NAE M A B R AL (I RE R, SR B R RS, @I xR M4

DRI OL BRI 3T, S AR IS AT IGO0, M B e B R A M R e s TR B MIESR
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S R SO ALAG, BRI, B ICE . IRBTH AR AT B IE, KRB T RE R A
T A% ARG o

AT il BB AL 1) 3 PG R AR A AN A AR, o AR IR BT AL & P R SR B LU  6 BE
FEH) 60-95%, fiids Bld: K eI T BN 0-40%, Ak, AFESFHEESE NG HNAKES
P HREZR O A St 4, 39138 ) 22 Mo 7 0o e b AT WU 2 &, L4 VaR(Value at Risk)
RS S5 AT A e < T W POV FE A A% DU, B I R St o RS AT R B A 4l

7.4.13.4.3.1 HAhfrk X0
Sieasr. NRMT

AR EER
2019 4F 12 A 31 H 2018 4F 12 A 31 H
e b4
TiH
B BrE
N RE N RN E
18 L A5 18 EL 451
(%) (%)

T oM E s — BER % 2,376,828,997.24 89.42 | 1,910,771,437.57 80.32
T e g rr— I e
T oMM — e B
FTAE G b o 7= — BUIEF B2
&t 2,376,828,997.24 89.42 | 1,910,771,437.57 80.32

7.4.13.4.3.2 FHABAHE RS O BURME BT

8 B8 b g b A R R (R 7.4.0) LA ) Hofth 17 3728 B AN A
g e R H 3 W rE i E )
EmeE (A ANRMAI
AH 2 XU A 5 1) A8 5 A AR
e 2019412 A 31 H 2018 £ 12 A 31 H
1. b 25 b e S v (B v X X
4%y 15,681. HAhn%) 12,666.
7.4.0) 7} 5% fn#y 15,681.00 1Ny 12,666.00
2. b &7 bl A3 A v (P v . .
7.4.1) F I 5% i/ 15,681.00 T/ %) 12,666.00
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7.4.14 HEITHEBMTSTHRR T Z U B AR
(1) AnehriE
() EETHEARUMETTER
A FETEERBURNRX, B A SRUHME T BRI 5 B A 2R SR A ERTE R A

JRIRRGE -

BB MR B G TE ER TT3 ERZ B AR
SRR BRER — R U B AN O B 7 40 £t B B TR AL AR
=R AHSRBR P B B AN AT S A

(b) FFEEMLLA RME T E R SR T A

() FEREmTEARME

T 2019 4 12 F 31 H, AESFA M LLA A THE HIARZ) T2 5 35 () S il g 7= 8 1
HJRIRIAREUN 2,369,968,740.30 7T, JE T 5 —RIRIIARETN 6,860,256.94 7T, OB T =R IR

RA(2018 4F 12 A 31 H: HH—F1K 1,910,771,437.57 i, JoH —8UEE —JZEIK).

(i) 2~ FeUHERTE ORI 1 KA S
AR G DA B2 UL TR 3 49 ) 2 T A A H O35 S IR 2 T e e R e

XIS A 5 i T BRER A GSR, 35 HBLE RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARAIFRATER I, AEEAS THEM H EZ 5 WRIERH IR 225 sk E &
BB JUITA) g A R I SR AN 77 B 2 SCA B SN S — 2K AR i 1 VA 28 b SR P AN mDUE 2 i A AELX
TR BRI AL, i MR IR A SRHME N R 2R — R 5 =R K.

(iii) 28 = SRR SO EAR AU A I AL 5) B 4
Teo

(©)  FEFRE LA R E T E R R T H
T 2019 4 12 H 31 H, ARG RFFA IEREM LA R v 2= 1 4l 5577 (2018 42 12 H 31 H:
I])
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=

(d) AL FehE TR R T H
ANCLZ Fo B B g R B8 R 0 01 1 BB SO TN oAl bt fod,  HKTEIN(E S & So i
TEMAZERAD.

(2) BRSO B, BB iR H AR 70 7 200 B ) H A 200

8.1 HiIREE T =HAEHEN
GHih. NRMG

75 i H & AL BT (%)

1 ETE A 2,376,828,997.24 87.88

Hrp: 2 2,376,828,997.24 87.88

2 Bemn - .

3 [#] 5 Wi e 5 - -

Hrpe fige - -

BE7 SCRAIESR - .

4 BT - -

5 SR AT AR - .

6 KNI G Rl - -
Fors ST 0 (1 SN

& S Rh ) )

7 ?ﬁﬁﬁ%ﬁu Gl ey 158,121,296.40 5.85

Tt
8 A & 1 B8 169,692,875.46 6.27
9 &t 2,704,643,169.10 100.00

8.2 R RIBEREAS

8.2.1 A IARAZAT W70 SR B N BRI B 4L 15
G NIRRT

A B i

fatesl (%)

(e &S| ~RE
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A VSO NN O 1\1 53,712,711.39 2.02
B KA. 32,263,564.00 1.21
C il 1,836,533,927.63 69.09
D CEWANEE VAN /S W) ¥ Y VA4 . .
E e 4 - .
F fit & AE e - -
G ZiWiEk S AHEELLY - -
H {E 18 A0l - -
| =B RS B AR 162,661.675.90 6.1
J Sl 11,645,669.26 0.44
K J5 HiL b . .
L LG T 55 AR 45 3,561,646.95 0.13
M| REEBTUREA S 105,902,068.02 3.98
N IKHN S FREEAN A FL e . .
o JEEARSS « AR HoAth AR 45 \b . .
P AH 78,203,758.56 2.94
Q DRI TR 92,343,975.53 3.47

A AR E AR . .
S ey . -

it 2,376,828,997.24 89.42

8.3 MR A A L E ST i E EL B K /NHERF B BT A B R 1 3 4

SRR NIRRT

o HE G T
e | REA i SRR HE () A
B LA (%)

1 603986 J& 2 B 1,102,499 225,891,020.11 8.50
2 002475 ATV EA 4,875,631 177,960,531.50 6.69
3 300357 FAY) 2,600,901 114,829,779.15 4.32
4 300014 {C.46 R 2,271,808 113,953,889.28 4.29
5 002241 WOR Ay 5,452,990 108,623,560.80 4.09
6 300750 THERA 1,014,767 107,971,208.80 4.06

L
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7 002812 B AR 2,004,100 101,207,050.00 3.81
8 601799 BTy 982,157 93,285,271.86 3.51
9 300496 HRHIIA 1,980,246 89,388,304.44 3.36
10 603338 WL ) 1,236,549 88,413,253.50 3.33
11 000661 K& mH 196,172 87,688,884.00 3.30
12 603259 2 A 946,350 87,177,762.00 3.28
13 300601 R 990,757 86,978,557.03 3.27
14 600519 BMFE 72,572 85,852,676.00 3.23
15 000977 IREME B 2,815,848 84,757,024.80 3.19
16 603501 FIR 579,075 83,039,355.00 3.12
17 603737 =R 1,027,607 82,876,504.55 3.12
18 300347 &R 1,302,849 82,274,914.35 3.10
19 002607 HABE 4,373,812 78,203,758.56 2.94
20 300595 KA AR 1,648,768 78,036,189.44 2.94
21 603486 BHR 2,956,011 59,977,463.19 2.26
22 002714 W Ay 604,941 53,712,711.39 2.02
23 300315 H R 8,554,578 52,781,746.26 1.99
24 603993 & BHER Y 7,399,900 32,263,564.00 1.21
25 600801 HEFIKTE 1,013,620 26,789,976.60 1.01
26 002768 ES)SYivaliy 922,776 21,491,453.04 0.81
27 688111 EAIIPIY/N 121,859 19,972,690.10 0.75
28 300012 LS sall 1,255,822 18,724,306.02 0.70
29 600763 HREST 98,206 10,069,061.18 0.38
30 601658 s AT 1,137,968 6,549,005.78 0.25
31 601318 Hp [ 22 59,638 5,096,663.48 0.19
32 601888 SREs]Es)ig 40,041 3,561,646.95 0.13
33 002511 HHOI s S 213,693 2,705,353.38 0.10
34 688029 R 10,568 1,667,207.68 0.06
35 002466 R 25,830 779,549.40 0.03
36 688321 (CONEEY) 13,328 747,700.80 0.03
37 688123 R 6,660 477,388.80 0.02
38 688039 ELIFEE 2,805 232,815.00 0.01
39 688037 ST 3,028 221,922.12 0.01
40 688025 AT 4,655 178,565.80 0.01
41 688369 oz I 2,970 154,677.60 0.01
42 688399 fii tt A= 2,290 132,591.00 0.00
43 688058 X 1,450 131,442.50 0.00

8.4 MEHARERTHSHERZE)
8.4.1 RIFLASHE IS T 1+ 2% BUHT 20 44 KB A4

SHERA: AR

P ANE

e RN

ZSHESHPN X1

i I < R

L
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7R LA
(%)
1 002241 ORIy 347,863,119.61 14.62
2 300601 A 281,856,961.44 11.85
3 603338 AR T WA 254,357,733.36 10.69
4 603986 J& 2 B 249,748,416.68 10.50
5 600183 A i B 224,895,343.61 9.45
6 300347 &R 204,659,606.56 8.60
7 600809 Ll 75 ¥ 203,993,943.06 8.58
8 300595 R B 203,266,195.44 8.54
9 002511 P IS 22 201,372,145.70 8.47
10 601799 BTy 196,901,803.77 8.28
11 300014 ¢4 81 Re 195,843,359.57 8.23
12 000876 oA H 194,474,069.42 8.18
13 000063 Hh O TH 193,632,432.76 8.14
14 002714 W I 180,329,696.16 7.58
15 002475 S 179,852,793.30 7.56
16 002812 BEER Ay 174,972,315.12 7.36
17 601601 EEIE NS 166,675,490.24 7.01
18 000651 ¥ 7 HL 2% 165,670,984.09 6.96
19 603501 TR WA 164,345,563.29 6.91
20 601166 PAVARLT 159,917,789.40 6.72
21 000977 IREME B 154,435,034.52 6.49
22 603899 JRAESCR 148,073,270.35 6.22
23 300073 YR 140,977,188.31 5.93
24 000858 i R 139,432,206.13 5.86
25 002463 I EL Ay 139,061,167.01 5.85
26 600763 HREST 134,342,260.44 5.65
27 601012 B S M A 124,732,106.43 5.24
28 300012 LS el 124,527,067.33 5.23
29 300575 FHE I £ 122,430,029.80 5.15
30 300496 HRHIIA 115,273,982.85 4.85
31 002607 HABE 112,817,441.54 4.74
32 601939 EBERAT 111,938,034.51 471
33 300006 L 109,184,867.78 459
34 603236 ¥imid s 107,994,112.34 454
35 603799 R 107,618,164.95 4.52
36 300059 KT 105,715,491.40 4.44
37 600030 S IESR 105,145,324.00 4.42
38 600036 A ARIT 104,370,070.60 4.39
39 002230 RN 100,636,326.81 4.23
40 603259 2 B A 99,813,156.41 4.20
41 601288 FAMVARST 99,588,389.00 4.19
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002099 W2 99,510,332.02 4.18
000661 KA =B 98,513,906.90 4.14
300015 % /KRR 98,274,186.84 4.13
002100 KEEAY) 97,912,184.97 4.12
300498 I A 95,541,707.24 4.02
002594 EL 7 e 93,489,640.76 3.93
601933 TR T 92,803,065.37 3.90
002123 A L 92,329,650.72 3.88
300274 FH ' HL Y 91,045,855.62 3.83
300750 THER A 90,576,561.20 3.81
603737 R 89,953,121.65 3.78
300122 BKEY 88,641,600.29 3.73
600622 HRFEE 88,377,804.41 3.72
000568 PN EE 86,491,947.57 3.64
002407 EQ E2 85,430,545.36 3.59
601555 REIUESR 85,405,330.38 3.59
600195 HHHUR 83,382,099.44 3.51
603486 BHA T 82,487,422.18 3.47
002384 RIIKEE 82,270,038.54 3.46
300315 HERH 82,077,679.50 3.45
603939 mFEZE 81,739,350.65 3.44
600837 IR 81,658,387.18 3.43
000860 iz A=, 81,583,281.07 3.43
601888 Hh [ [ i 80,567,562.69 3.39
000002 Ji Fla 80,440,926.10 3.38
002583 I RE 80,337,072.71 3.38
603396 & IRy 80,265,314.73 3.37
600570 fH A BT 79,440,578.75 3.34
002138 2% H 5 77,272,375.15 3.25
601336 BRI 76,887,719.32 3.23
300357 FAEY) 75,860,450.03 3.19
002916 TRFE HLEE 75,180,337.26 3.16
002157 IEFRRHE 71,317,610.88 3.00
600519 DVMERE 70,403,325.20 2.96
603288 TR R 67,283,027.80 2.83
002044 F AR 65,234,448.53 2.74
601688 HFRIET 62,919,453.20 2.64
300285 FEZ AR 62,034,268.09 2.61
688111 EAIPAYN 60,618,506.09 2.55
000001 P ARAT 57,965,415.30 2.44
603882 SR 53,447,090.56 2.25
300782 T 53,073,408.54 2.23
600486 YLD 50,182,081.69 2.11
600383 G AR ] 48,765,213.26 2.05
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86 603883 EAER 48,535,741.80 2.04
87 600340 el AR 48,529,289.35 2.04
88 002675 Rzl 48,411,291.20 2.04
e “SEANEH (BB ARE A “S2H S0 (B i IR 3% LS A8 S8 (%
LM A LU H ) ], AFKEAHRAL S %A .
8.4.2 RIIZHSHHE H VIR S B r=1{H 2% BGAT 20 4 FI B =4
Eass: NRMJ
b R 4 Bt
F5 i SRS Ji SR A PR AHA RS A 7= A LA
(%)
1 601012 e L I 284,978,465.13 11.98
2 002511 Hh I 262,738,692.00 11.04
3 300595 KA AR 251,796,792.33 10.58
4 002241 WOR By 244,799,307.94 10.29
5 300122 BRAEY 243,344,386.89 10.23
6 600183 A B 238,416,812.87 10.02
7 300601 R 234,416,376.44 9.85
8 000876 oA 219,705,551.19 9.24
9 000063 G TH 218,111,565.92 9.17
10 300073 YF R 212,097,719.23 8.92
11 300498 IR Ay 207,460,031.41 8.72
12 002124 KA A 196,069,098.22 8.24
13 002157 IEFRHS 195,677,490.13 8.23
14 600809 Ly VG 733 189,456,939.60 7.96
15 601888 Hh ] [ i 177,741,774.36 7.47
16 002714 W I 176,341,904.15 7.41
17 000858 iR W 176,290,363.43 7.41
18 002044 F AP 171,096,317.26 7.19
19 300274 FH ' LY 168,306,389.07 7.08
20 000651 I T HL 2% 164,516,123.48 6.92
21 002463 VLA 164,399,925.76 6.91
22 601601 R R 164,398,761.42 6.91
23 603338 WriLs ) 163,098,209.30 6.86
24 300347 MRy 157,574,540.64 6.62
25 601166 Pl ERAT 156,048,519.69 6.56
26 600763 WYY 155,879,705.99 6.55
27 603899 fRIESCH 145,463,019.87 6.11
28 002594 Eb P i 145,110,262.23 6.10
29 000661 KA =B 143,955,071.67 6.05
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601688 HEZRAE S5 142,507,058.18 5.99
601939 BT 139,909,314.22 5.88
300014 L4 R RE 132,175,963.56 5.56
603501 FIR My 125,956,240.99 5.29
601288 ANV ERAT 125,634,237.78 5.28
300012 LS el 125,002,369.10 5.25
600438 TH UK Ay 117,324,240.65 4.93
601799 BT 115,149,448.95 4.84
601318 Hh [ P22 113,316,380.69 4.76
603799 R 111,673,493.41 4.69
600036 AR ARIT 110,279,124.41 4.64
603236 s 106,533,173.59 4.48
600570 E A H T 104,852,366.75 4.41
002230 BERHE 104,581,794.98 4.40
300015 % /KR A 103,223,674.69 4.34
603288 NS4 102,551,171.64 4.31
300006 P Th4 98,733,568.04 4.15
300575 WA 98,715,412.64 4.15
603986 J& 5 G 94,371,325.25 3.97
002812 BEER Ay 93,752,487.44 3.94
300450 % TR e 93,412,277.68 3.93
300750 THER A 93,150,844.84 3.92
601186 Hh [ Bk 92,824,643.18 3.90
002100 KEEED) 92,153,432.56 3.87
002384 RILAE 91,896,734.88 3.86
300059 RIS 91,205,133.27 3.83
000568 PN 90,072,499.89 3.79
603939 FhE ) 89,715,724.91 3.77
601933 TN R T 89,110,254.92 3.75
600195 R A 87,161,561.63 3.66
600030 A E RS 86,902,878.58 3.65
000860 il A Ml 86,377,650.55 3.63
600622 HRFEE 85,157,079.88 3.58
002407 E2TES 84,703,963.63 3.56
000002 Ji Fla 82,193,443.43 3.46
002624 e 81,509,882.85 3.43
601555 REUES 81,111,093.17 3.41
002138 28 H 5 78,878,494.16 3.32
002099 25 78,195,598.82 3.29
002916 TRFG LR 76,036,929.08 3.20
002583 HERE 75,690,085.79 3.18
600837 B UESF 75,570,403.67 3.18
603345 IR 75,175,081.30 3.16
600312 TFrEHEA 75,065,590.66 3.16
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74 601336 e RS 74,248,490.88 3.12
75 002123 A £ 4] 74,211,137.96 3.12
76 603396 &R 72,740,422.03 3.06
77 002475 S 68,808,006.71 2.89
78 601766 [ 66,178,409.09 2.78
79 000977 IREME B 64,063,486.36 2.69
80 002341 Bk 60,457,020.39 2.54
81 603882 LI 58,788,374.24 2.47
82 300285 B 57,960,589.35 2.44
83 002821 IS TE 55,605,677.36 2.34
84 000001 P2 HUT 55,142,417.65 2.32
85 300782 LR 54,892,591.36 2.31
86 600383 G AR A 54,640,841.91 2.30
87 600340 e SEAR 53,926,802.62 2.27
88 002607 HAHE 49,320,021.83 2.07
89 603883 AR 48,754,471.51 2.05

4

T SRNEHT (BESRABEE AT <2 G0 (s SR MON) % S 32 ilse e (ke
AN LA E R B, AHBHRAZ G

8.4.3 LB B B K 3 H R TN B A

Bhr: NRMG
SENBE LRI RRA (RAE) A 11,244,507,267.07
SEH RSN (R3S B 12,070,664,100.81

T SRNGET (BESBABER AT <20 (s SR HON) 4% S 32 ilse e (ke
AN EE) 351, AHIBHRA 5P

8.5 HIRIEMIF MM RFAFREAS
AFE AR WIRARFFA 657

8.6 SARIE A FMME o Fe & B 15+E BB A /NHR P B BT T 48 R 25 B B W A
AFE AR WIRARFFA 657

8.7 IR A FMME b EE B 5E LA R/ MR B BT B SCRAE S B3R
AFE G AR IR ARFFA 57 SRR -

8.8 MEHAREA RYHE SEEFTFE AR DNEFRET LA &R BEEHA

ARIEEGARIRE AR KRFFA L E-
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8.9 SPARIE A FRMME o Fe & B 15+E H B R /NHR P B BT A8 BUES 3 94
AFE AR AR AR FFATBGIE

8.10 MEWIARARESHR KIBIE R ZL5 oL i 3
8.10.1 #R&EMIRALE ST MBI A S AR I 4

ARSI AR T AR R FFAT AR 1 5

8.11 R EAARAE SBH 19 H U 523 5 1 0L v A

8.11.1 A& HIRATE ST 1 EH G S5 SR 25 B 40
AR I AR T AR R R AT [ 5 4 62
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