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HARS 5 hAR SRS N EHE MRS LR — XA 7 BT ISR
I RS T ) 10%.

T 2019 45 12 A 31 H, AEEESFFAMIKRER. S4TSR MBER ISR G LA 7
LGP A R ELE Y 50.77%. (2018 4F 12 H 31 H: 3.19%).
7.4.13.2.1 FBEHE FVFR IR R R B

Bhr: AR
. AHAEK AR
H S H IR
2019412 H31H 20184F12 H31H

A-1 .
A-1 LR -
P NGR - 30,099,000.00
&it - 30,099,000.00

T LA E 5 =07 PR A BT PP
ARV T AL B IBRAE — E LN I E 1. BORTESRRGT. RAT IR 6
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SRR I7 o

3.t 5 LN B 7R o
7.4.13.2.2 1R HE H PRI AR P SCRRES 3

ARFE G T A AR K B AR BRI AR R 42 50 M5 - PP RA R IR B 77 SCRFIE SR
7.4.13.2.3 IS FVRR SR 1 RLAF BB 5

IRHE L T AR AR S B4 BRI R FEA 1 BME FPP B R i [ED A7 B
7.4.13.2.4 KB RAFRFI AR BFFHRE

B ARG
o A AR
Kol AT 4%

2019412 H31H 2018412 H31H

AAA 126,737,242.70

AAA LLH - 9,648,000.00

RIFEHR 108,307,500.00 202,633,000.00

ait 235,044,742.70 212,281,000.00

T LB A 5 =T PR I I 2

2ARVER SR A G IR R T — 4RI [ 657 B S A AT 52408

3ot S B LN B 7R
7.4.13.2.5 #HKHE APPSR = SHFIEF R

ARG T A AR K AR BRI AR 4% KIME PP B R IR B8 7 SCRFIE SR
7.4.13.2.6 #HKHEHIRRI A KRN B ER

ARG T A JAR K AR BER IR R 4% KM PP BRI R AE 5

7.4.13.3 P s XU B

B M IR 2 T8 B 4 PN R A DA B % I A TR B 4 B8 7 DA SEAST 45 8 5 sk [l
IR AR o A= J5 <5 (R IR Bl A IR, — 7 THI oK B T 0 B A0 AT N S S B [ 1 2 < 55 7
HFE G FII BT, 55— J7 IR B T SRR AR5 iRl 52 5 AE BRI ok
F A8 B R A BOAS R DA B A A AR T
7.4.133.1 HREBNAEESHESE KRB XK T

ARG (R B AR S I R AR 4 I (A TP SR SR IR B R I /R 3
INEY Jo CATFSERTT TR 548 U S i sl M AU A B8 ) S5 DA R I LR 257
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it A P O A sl P XS T B ) N R AR R, B PP A 2 SR B i sl e, A X
A PE NS B A I, AR G S 5 RS T E . AR EeNREE
BRI S H G 5 5 R BER bR I RIWAZ 5 R H 552 5 0 T RIS L
IANMESZ IR BT 7= L] FE G20 G 0= 7 A AR H T AR 85 72 1) ] AR BN LA S
BT Sl Ak PR, I T80 1 X6 A < P R U B [ 7 L R AT M, ORI 4
WA PRI ek~ 5 ZMIULE, B PRAS I G587 (A BLRE 1 5 45 08 8 T8 [l 7 R 10
VLHC 517 . AHe it AR GG Rt 7 BRI &R, LA
N RE[R] R AR A FR T 2, 4 ) DAL 0 H A R [ A e SR B sh 1 X, A R DR B s
A A2

ARG FERBT LRSS, BREMNE 7.4.12 57 i 3 5 58 7= s £
I 32 BRI A, FARIIAE LN AR L. BAh, Sk g ml i ST 1] < i 1 7 05 A8 N R 30
W NIRRT K o BRI 7.4.12.3 FRAIZRAGSE Y B GRS 3ORBURE 1 DA W
B HIF AN, AEEE T 57 6ER 0 A iR 6 & 22 € MRS H 8 —
FULA H AT, ArIBE Rl 0 Bl E € 2 H BRI i R
HIN AR B & L 2B SR .

7.4.13.4 T A
T3 RS & 8 2 4 BT RF & @l T 2 A oA B B R SR 4 970 &2 (8 B 4k 17 37 25 25 %
R R B AR BT R AE DB I XU, B G R 28 UG . A XU 0 Atk A7 A% XS

7.4.13.4.1 R XK

I AR 2 5 <o T L 1) 2 e U B < v 2 R 1 3 ) 238 AR By 1y R AR 3 B AR
R 2R AU Gl T RIS TN T T R BT A SR R R R, i sl
628 4 b T L 3 TR W AT 50 30 1) 45 SRR 418 717 3 0] 23 3 30 e A0 Bl oo T A SR B 4 T R 1)
XU o

G R TN PAAT 37 1A S A L RS O SR XU, i S AR A R B A LA
MM ERZN, S H EIFRIMGE RS R R R, I 2 R ZE M B
Z TR B R 2255 04T, T AR B IE AW, FIZE A, 2 AR %%
o O SRR A P A, R R B T A5 1) AR SR Ty P A5 R S XU iy R b, A5 IS
(IR RS . M TGS T3 R T BRI, oK [ 5 RIS RS I B L) M B s
(EBZ7E A B wha o W (N 0 S 1 = ooy W o P i B u s e e S o DS RT3 T o 7 P

%4771, JL68

Bt



[ B 4R A e i 37 TR 2 5 7 3 42 2019 FEFE RS

HUETF BT A A A, B3 XU o

ARG FFA R SR B MR v 2, AR &l k2

BB

Bl EAEAR KR L 2 BT R R AR 500 » AR SE G AR B 517 EEON AT A
W GEEN e FEEREACRNRE MBS R 1A Gl A 5 X
M R PR AR I B KA A SRR, %R S 20 R0E 1R A R E ) H B
B H AR T LR

7.4.13.4.1.1 R R RS 0

A

AT

AHIR

H

20194 12 A 31

14PN

1-5 4

54EPL L

AB

—
i

BRATAF K

1,319,572.04

1,319,572.04

gisisitE

1,390,115.60

1,390,115.60

A PRIE

49,184.12

49,184.12

R RS

}.\_L

41,511,390.40

128,969,183.00

64,564,169.30

67,622,525.23

302,667,267.
93

TR et ™

SN B 6
i

IS HCE Z7 75 55

e
A

1,000,000.00

1,000,000.00

2RSS,

3,582,695.68

3,582,695.68

2L IBEA

o2 AT FR K

31,753.68

31,753.68

32 JiE P 455 Bt
F

HoAt B

BT

44,270,262.16

128,969,183.00

64,564,169.30

72,236,974.59

310,040,5809.
05

1 f5t

JE I K

5 Gy < 6

15

T A b A A5

S H [0 0 <5

58,000,000.00

58,000,000.0
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R 0
MNAHIE G B ] | i i i
A B =] 3% . - 41 1,866,542.17/1,866,542.17
MEk=$:
RIS E@EM& - - - 161,117.17| 161,117.17
MNATEE % . - - 42,964.56 42,964.56
AT R 5% . ] ]
o i i
NAFAZ 5 B - - - 17,058.93 17,058.93
N AZ Fo - - - 120,035.91| 120,035.91
NAS RS - - - 4,897.43  4,897.43
NAS Rl - - - - -
16 ZiE T A5 A7 . ] ] ] ]
f5t
HoAth A5 - - - 180,321.13| 180,321.13
Uikpigsean 58,000,000.00 - 41 2,392,937.3060,392,937.3
0
| % R B B -13,729,737.84] 128,969,183.000 64,564,169.30| 69,844,037.29249,647,651.
] 75
EERER
20184E12 A 31 14K 1-5 4¢ 5P E B &1t
H
i
AT 17,335,886.60 - - - 17’335'886'8
o= S 340,357.66 - - 4 340,357.66
HFHRES 97,252.76 - - 4 97,252.76
25 Mk 4 Bl
X%ﬁ;“‘ﬁ* 70,097,000.00 172,283,000.00 - 32,004,590.52274’384'59502'
it SRl g P - - - - -
SEN IR 4 il
_\A N \/‘\Ela
J¥ L{ﬁlﬁd—;’?{ﬁﬁ ] - - 5,588,760.14/5,588,760.14
ay
IV IPSY - - 41 6,068,972.096,068,972.09
AL - - - . .
7Y HR D 3R - - - 17,870.22] 17,870.22
1 JiE P45 % ] | i i
i i
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oAt 557

BRI

87,870,497.02

172,283,000.00

43,680,192.97

303,833,689.
99

i

il

b=l

~

JE I K

Rz e

15

T A b A 5

S5t [
Bk

[ AHIE 2515 55

+f,
A

oA R[5 3K

109,498.14

109,498.14

IVARKEE DI
Ll

193,708.40

193,708.40

RATFEE 27

51,655.58

51,655.58

AT B A5 R 5%
%

WA 22 5 B

248,653.08

248,653.08

A

116,993.91

116,993.91

AT FILE,

JS2AS A

32 JiE T 435 911

15

HoAt g5

260,266.04

260,266.04

Tft it

980,775.15

980,775.15

GIES S IR
H

87,870,497.02

172,283,000.00

42,699,417.82

302,852,914.
84

7.4.13.4.1.2 R 2R R i BURE DT

TR RS BRI T, O TR AR AR R AR MBS, AR AL
L RTREMIARBNIN, DA G A BT 2 S HME B AR BRI e B 1

RIS
BB o pry s o T B I o P, o T B 3 4
PR
S T A A 2 1 3 4 R P AL 1
\ BUSH CAp: ARTIT)
o | MRS R A B
AT A FAERER

2019 4£ 12 A 31 H

2018 ©F 12 A 31 H

A ZHE 0 25 A FEE R

-2,093,843.05

-1,040,728.23
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| | B8 25 NEEE S | 2,133,580.73 | 1,050,240.77 |

7.4.13.4.2 ANC A
AN RS A2 18 4 it T 5L 0 2 So i B0 AR R B 4 It 8 R AN TE R AR S i R A2 Yk B 1)
RS o AFEGFFE K ATA 75 K R ML, BRI IE 5 AN XS

7.4.13.4.3 F ARG R

FCATA s XU 2 i 2 < T 45 4 Al T LD 2 oA B S I 0 o DR e T 3 R 2
SN ZR LAAM T 30 4 1R 32 8 2l 1T R AR I B AR o AR 4 R B B TR 28 5 P I
T EARAT (8] [V T 3458 25 WOES% BT THD I P JE At A s XU SRV T B AMIE S5 AT AR &
ZE NG LSRR I 2R, n] e SRR TIE 25 117 3 8 (A I B ) R I o

AT WA T AN NE R R AG Y, R LR, 8
R A G R BURI 0T, 25 & UESR T Ia AT 1500, (5 8 P Ie B A R )
PE ; JBIEX BANUESR (1 58 V0T 8 B A0 MT, PRI A 4[] 0 7 Vi B PO 488 o
AT T . AH G NS E PN E WSS 2SO B A4, M5 g . 5577 i
B BREHSHTEIE, R H ST 50, SRS RO AT e R A AR
A% XU o

WAL, AR HE 4 () B 8 BB DO AR B B 3 IR0 A% St e 4%, e iz 2
Pl B EX T XS B &, B4 VaR(Value at Risk) 8 Az &5 4 I A 2 4 11 s 1 78
TEAAS AU, R B 0f IR HEAT BRI R4

7.4.13.4.3.1 E AR XU i 0
S NEMT
FN R AR
2019 4F 12 A 31 H 2018 %£ 12 A 31 H
53
34
iH KA
B N
Ny FIXIEN Ny FIKIE] P
18 LA
fE kb
(%)
1 (%)
TGy M i e — I SRR R 67,622,525.23 27.09 32,004,590.52 10.57
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A Ty M 4 R B 7 — B e B - - - -
oM R P — A 0 | 235,044,742.70 | 94.15| 242,380,000.00 | 80.03
oy MR — St R A

7/%
HTAE A R s P — RO $ 5% - - - -
ol : : : -
it 302,667,267.93 | 121.24 | 27438459052 | 90.60
7.4.13.4.3.2 FADM R XU BRI 8UR A 43 BT
ARFEEE NI H 8 & 50 HT 7V A I & 1 AR AN A% XSG 3R T 0. FRN
o FCAR AN 4% DURS: FR BBURME 23, e Bk TR A R E AR T, IEHREEN
B R A T FTREIOASENI, Bt B G P P A (S . TR T B
B34 B =il , BER R v R/ D AL 4 B 1 E
o B PE i n e H 3 & %= 18 E 1)
oM (hr. N M)
S 2019412 A 31 H 2018 £ 12 A 31 H
Il 25 s
3ol 25 LR 14.564.271.75 24,595,820.91
5%
D[ 25 Fr %3 5 Y TR
Al SR LB E I -14.564.271.75 -24.595 820.91
/5%

T b SR = TR A FiE Al 2t 4 +80%+ YR 300 45 Hiic i K +20%

7.4.14 7 B TR & THRR T E R AR EIR

7.4.14.1 ARV H 0

WA AGTR H, A4S T0 U 1R I

7.4.14.2 H AT

LA eHhE

HEEHNCEUE THRATHAR. E&ME. TNREESRT ™. HAR NG
AL LA R A b 47457 DR R AR BR AN, A Su (B 5 IK I B AR A

HE AR T2 A S E

T 2019 4F 12 H 31 H, AREEFFAMFEUA RME T B HBZ TN Y5
[ e 75 77 R Y AR — BRI AR BUN 133,607,767.93 7T, RIS NS R IR
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LA i i & B H AR Sk AN S 4 a8 i) e @ 55 7= b R 0 NS — BRI R ETA
32,004,590.52 7t ¥l 73 A28 2 IR AR AR 242,380,000.00 JG, TokIl 70 N =2 IRARED.

I FOANE T I S IR 8] B2 R AR E

ARG Y E N S B T8 2 VR e I A PR A 6 2 THIBURAE A1 J5 4% 2 TF TR R —
.

SFUEARAE G BT ETH RS, 5 M E KE TR 22 5 AR EUs T A R AT
SN, ANFES AN S THAT M H 258 5y IR SIS B H 3 ) s PR 0 [RDREAH DG I B2 A e i
BUNEE— 2K AR Ak B T h BT SR i AL P T G PR AR B, e A ORI S A
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MTUESRAE 5 B BT et . AT fise, 5 ML G AN BRI S L, AL G A
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S PERIE B, AR BT A AN R 28 — R IR EE =2 IR
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RIS T ARG VIR A A RN ERI 5 8 = E R4 TR, RESARRK
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Horpe SRR ) S ] ]
)\fi%/ﬁrﬁ{ﬁﬁ
7 %fﬁﬁ“ AT 2,709,687.64 0.87
8 FoAth & 35 55 7~ 4,663,633.48 1.50
9 a1t 310,040,589.05 100.00
TR ARTE G AR AR R R AT S P8 5 S ML 5 (s
8.2 MEARIZATWA KRB ERFHE
8.2.1 EMRIAT WA RPBABRERRES
3 LG
N GRles| NRAMMME (T
fEE (%)
R Ry M Dl ; ]
B PRI ] _
C il il 14,587,005.54 5.84
5 HL . O R oK A e R
A4 2,776,297.50 1.11
E e N4 - _
F R FIE - _
G L. A RTIEEOY 18.152,793.92 797
H fE 75 Ol - _
| 5 R S BRI RS
L4 2,958,846.00 1.19
U 17,037,642.00 6.82
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S ZRE - _
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8.2.2 MEHIRIBEATIL T RPBRERRRERRAS
AT G AR A JA PR R 5 A S e R0 5 S LA S50 B PR e

8.3 WIARIE A SO E 5 2B ™= LB NP B BT IR R A 4
GRS NRMTT

o Ak 4 B
5 | SRR J S A4 FR B (%K) YN IRXIED

VR EL (%)
1 600548 R IR 571,296.00 6,569,904.00 2.63
2 000333 F R 107,700.00 6,273,525.00 2.51
3 000002 Ji BEA 190,900.00 6,143,162.00 2.46
4 600377 TP RE 527,226.00 5,915,475.72 2.37
5 601318 [ %2 69,200.00 5,913,832.00 2.37
6 600036 FHRRAT 155,200.00 5,832,416.00 2.34
7 600887 FRF 4y 172,341.00 5,332,230.54 2.14
8 600048 LR = 218,500.00 3,535,330.00 1.42
9 600104 IRER 125,000.00 2,981,250.00 1.19
10 600406 FH, T Fif 139,700.00 2,958,846.00 1.19
11 000429 B EE A 354,800.00 2,930,648.00 1.17
12 600236 FEE L ) 567,750.00 2,776,297.50 1.11
13 001965 FHT A 312,060.00 2,736,766.20 1.10
14 601939 HWERAT 375,000.00 2,711,250.00 1.09
15 601398 TRRAT 438,800.00 2,580,144.00 1.03
16 601928 R AL 1 319,507.00 2,431,448.27 0.97

8.4 LRI B R A A EKEZ
8.4.1 B L& FE KW ZE SR F=13E 2% BRT 20 4 FI A EZ B 4
SRR NRMJ

) 4
JF5 JiE ARG JiE SR A4 FR AIA R KNEH e L
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600584 KH R 27,673,367.00 9.14
601166 MV HRAT 26,898,612.00 8.88
002583 RERE 25,843,610.78 8.53
300498 1 ECR 4y 24,116,585.72 7.96
600600 T L 23,193,527.90 7.66
601328 TIEERAT 21,943,064.00 7.25
300735 HaLERHEE 21,731,551.42 7.18
002100 KEED 19,422,816.08 6.41
600267 HEIE 25 18,908,402.94 6.24
002714 WO B4y 18,343,223.07 6.06
600887 R Ay 18,299,384.86 6.04
600030 HEIESR 17,499,022.00 5.78
002191 h3w ety 16,455,755.73 5.43
600073 AR 16,249,371.00 5.37
603516 RN 16,101,334.80 5.32
603043 A RE 15,724,619.73 5.19
601398 TRRAT 14,865,834.00 4.91
603233 RS 13,718,299.00 453
002670 ] % 44 13,333,952.37 4.40
000876 oA 13,175,579.36 4.35
002124 RIREAR 12,929,660.92 4.27
601288 fV AR AT 12,632,271.00 417
600809 L1 7 33 12,595,730.03 4.16
000860 3% AR M. 12,396,222.50 4.09
002548 Gk 12,390,120.46 4.09
002449 ESPES o 12,315,159.57 4.07
000338 HELERN /) 12,133,672.14 4.01
600163 HH 8] BE YR 11,889,074.00 3.93
603507 PRIT A 11,393,043.50 3.76
000951 [ E R 11,280,292.35 3.72
002262 BB 11,087,879.44 3.66
300349 LR 10,989,920.66 3.63
600036 i aRAT 10,586,729.40 3.50
300575 A 10,496,187.56 3.47
002024 75T 5y W) 10,487,734.99 3.46
300212 Oy sk 10,436,305.40 3.45
300292 ESGEGTs 10,215,872.24 3.37
600926 BN ERAT 10,123,905.00 3.34
300001 R 9,973,635.00 3.29
601009 B RUERAT 9,896,956.00 3.27
603587 Mo 2B 9,767,748.94 3.23
600104 FRER 9,711,035.00 3.21
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46 000568 PN EE 9,696,683.00 3.20
47 600729 EGNEN 9,199,603.59 3.04
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67 600298 GILERE 6,765,800.05 2.23
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70 600636 =5 6,643,679.40 2.19
71 300496 RV EREIPYN 6,479,704.30 2.14
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77 300760 LG ETT 6,121,045.00 2.02
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1 002938 WS 4 i 40,426,585.13 13.35
2 601138 Tk s B 39,612,002.34 13.08
3 000063 3 T 32,783,148.54 10.82
4 600584 K H R 28,411,720.00 0.38
5 601166 MV HRAT 26,873,000.00 8.87
6 002583 RERE 26,631,550.96 8.79
7 300498 15 FCs 1y 25,018,419.08 8.26
8 600600 T i 23,151,395.16 7.64
9 600073 AR 22,778,710.42 7.52
10 601328 TIEERAT 21,826,752.00 7.21
11 300735 HaL R 20,360,741.00 6.72
12 002714 W 4y 19,600,014.69 6.47
13 002100 KEED 19,535,896.04 6.45
14 600267 W IE 25l 19,189,306.31 6.34
15 600030 HEIES 17,598,754.00 5.81
16 002191 h3w ety 16,169,889.78 5.34
17 603516 RN 15,914,230.10 5.25
18 603043 IEARLER 15,422,157.76 5.09
19 603233 RS 14,357,595.10 4.74
20 002548 SR 14,103,568.11 4.66
21 600809 Ly PG 973 1 13,897,013.70 4.59
22 000876 oA 13,576,193.52 4.48
23 600887 A Ay 13,379,908.00 4.42
24 601288 LR AT 12,706,382.00 4.20
25 002124 RIREA 12,479,485.00 4.12
26 000338 Y857 12,367,067.28 4.08
27 601398 TRIERAT 12,287,428.00 4.06
28 002449 ESPES o 12,195,012.54 4.03
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