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EARTEE, BT A A AR AT B A L B DL S T A

6.4.9.3.1 WEHNRELSHA T = MR 1R HT

ARFEGINE S BNAE S SIB MEt RE TR IR (AT SRR A R S B (R A B 7
W) BT RS TR NI (ATFSE TR R 5 B 3 SR s v RS B ) (B
2017 £F 10 J1 1 FIARHEAT) S50 000 B R X AR JE e 4 45 W8 72 VRS0 P IR R b AT A B, S g
S PR B B | T0E A A ) 2 o B AR AU ST BRI PR R LA DR A A
TEAEIN 17 P A BB B 25 B FR DR SR S b AT 3 S L M A 2347

AT T— R A RAT BHES 1 AT 2 & 9 P EL 1 100, HARE S S hA
JHE 4 35 A BN B A B S R — R A W RAT BRHIE S5 A AE 25 10%.
THROIA, A TG b5 h AR G 1 5 G 0 N5 B ) FL AP GRS L A — 5 i A
R RAT I T B S AR i % T A W OB IR 15%, ARES S AR SRS
BB A R A — R A FRAT T OB, A T A w
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AT BT RF P IESF AL SR A Z B Bl R IR el AEARAT I R 3728 5y, #8 0 S
GO IE B I S RGN GE H LS O S WME . eAh, AR G R E I S H (0] 0 < i
PR AN G NHRAITE R R, e EIR AN S SR AR R A SR E .
ARHE G T AP T I BIESZBR B I TR & T AN 2 e B 1{E ) 15%.

TIFRORN, ARG K3 SE BN H XS &5 i 7 A TAE H 2RI 5™ i)
AR PUHE HEAT S PP SIS, W DR H BB IRE [m] FR I AR 7 > AR H A A2 B Bt
7 BT A LANE -

[, A G N 2 o 8 BN I 5 B IO [ W52 5 PR 2030 H 5258 5 0 T K B v 2
IR 5 B SRS 52 55 3 T B 55RO BEASTBE 7 AT 7K PS5 BEAT o ZEIR S B 25 5 7
MIHENE B, LRSI ANR] 52 55 % TS 5E 5 0P B FEAT 2 25 U B S 1 e /™A A BEA
I NI [ S 5y (RN PR RS AN AZ Z5 50 F Az o SRk, AT BN ST 130
[RIWEAZ Zy Jo 47 it B JSE = MRARE J  fi F) 8 O 80 2 i 3 KT R 48 M o 49 o ) XL AR
DL AR Z LA ORI 3 2 8 SR E TSR B JFE SRS SRIESR B8 i o IR
SNIE WAl SR AR AZ 5 0 FOT R TE IR W 5Z By ek, ] 42 52 S5 il 1) 58 o 225K 5 2k 5 [R] 2
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LRE LR S U AN VEFE AR (10 0 45 R A s 1 KU i B IR S, AR AR AR
WINPT L R 4T

6.4.9.4 TR
T 37 A A2 5 28 <8 T 475 e T RL IR 2 e B BOR R B i e TR T Ak i 3 25 2R AN M A 3R
(AR BT AR BB AR, B A 3R AN XU A AR A7 A% XS

6.4.9.4.1 R R

26 R 2 18 T L P 2 O (B S I ot 2 T 3 R SR AR B A e 3 Rz il
e R S T T by T 15 3R 26 LT i S E0A S R R R, bR Bl % 2k
o TS T A AT SS90 06 5 SRR I 470 ) 2% T 37 2 M I T R SRR 4 S IR

A G B 4 B BN S ST A S T s ) e SRR B AT W, e e
S B S5 vt LR B R A7 R B

AT S T35 55 BT B ARAT 11T 3058 5 A B SE A2 SR L TR K, A ME R AR AT 47
K GG AFHAARUE S AN IR S BT r= S5 B GUR A BT =, R A7 AR AR S A
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30 H

B

AT 8,820,044.94 - - | 8,820,044.94

VLR R A4 51,326,684.5 ] | 51,326,684.5

9 9

17 HARIE 4 605,837.92 - - 605,837.92

;i@é}wﬁ 49,920,000.3 1,053.700.00 512,525,62963. 565,499,32963.

SENIR 4

Rl 7= ) ) i i

MA@ - - 580,621.78 580,621.78

REYSC R - - 418,131.20 418,131.20

JREYST ER I 3 - - - -

IS USCAIE 5 75

HoAth 7= - - - -

S 110,672,567. 3,053.700.00 513,524,379. | 627,250,647.
45 91 36

Uik

JRLA JRE [m1] 38 - - - -

AT N

- - - 755,805.36 755,805.36

AT B - - 125,967.54 125,967.54

N ATIE 73

. - - 6,168,541.93 | 6,168,541.93

St [ 4

[FL AR ) ) i i

AT 4 5 i

s - - 74,353.42 74,353.42

gjﬁx;ﬁ - - 1,608,506.24 | 1,608,506.24

JREASS ) JEL - - - -

AR - - - -

A A B - - 2,125.02 2,125.02

HoAs A7 53 - - 109,505.79 109,505.79

Tt - - 8,844,805.30 | 8,844,805.30

Zi i@@&% 1 10,672,56475. 1,053.700.00 504,679,57641. 618,405,84026.

FAREER

2018 4F 1 FPA 1-5 4F 59U E AR &t

12H31H

B

AT 22,709,441.7 - - | 22,709,441.7
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8 8
VLR R A4 14,670,245.6 ] ) | 14,670,245.6
8 8
17 HARIE 4 216,801.15 - - - 216,801.15
5 oy 4 1,277,447.87 | 67,481,700.0 382,471,183. | 1,727,400,75
735 0.68 0 i 10 3.78
TN 4 80,000,000.0 80,000,000.0
il % 0 ) i i 0
SR ) ) | 38287,012.6 | 38287,012.6
3 3
IR el - - - - -
JREYAT EF I 3 - - - - -
ROWESS - - - | 4,930,373.99 | 4,930,373.99
HAh 7= - - - - .
oo 1,395,044,35 | 67,481,700.0 425,688,569. | 1,888,214,62
BRI -
9.29 0 72 9.01
Uik
JRA IR [m1 3 - - - - -
GRS - - - | 2,402,300.87 | 2,402,300.87
2 1
AT R B - - - 400,383.51 400,383.51
ATIE 7
o, - - - 41.73 41.73
Sz B 4
LA 5
P - - - 221,506.16 221,506.16
BI85 - - - 605,113.78 605,113.78
H
VA ) IS - - - - -
AR - - - - -
VAT F B - - - 25,965.70 25,965.70
FoAt A7 51 - - - 265,000.00 265,000.00
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T R o A Ve B S R IR T, I 3% 0 2 2O FLE ORI L s BT
P T LU
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T20194F 06 H 30 H, AERESFFEIZZMEHRFREARME HEE
N 8.57%(2018 4 12 H 31 H: 71.38%), FIiiizmFIRA s T AH 4

(2018 £ 12 H 31 H: [

6.4.9.4.2 ML R K

AN RS A2 4

B HE Y LA
FHHEE R

< L 2 SO A SR R I it 5 PR ANV AR B A sl ) XU o

B Stz

AR A AN VACIKAARL T (5877, IRIAFAEAR R I AN XS o AR 8 BRNRE H X
ARSI B AN S ST REAT 1A%

6.4.9.4.2.1 AN R O

AL NRIDIT

5 H

AWIER 20194 6 H 30 H

Sra AR

BmrEARD

N UNIELETR= PN
L

it

PSR v R 5%
e

AT oy PE B R B

88,282,611.62

88,282,611.62

Vi it

88,282,611.62

88,282,611.62

LA T4 i) £

f5i

hifit

B ARARANE
IR 1 450

88,282,611.62

88,282,611.62

hr: NRMJT

i H

AR 2018

F12 H31H

EV iR = NN

BmrEARD

HAt A& A
L

it

EAAR a4 i 5%
Fz

AT K

A7 H PRIE

P

188,593,555.25

188,593,555.25

AT S Rh 5™

2SR

YA S

Y H R

SSCIE SR i 5K

Hes™

g it

188,593,555.25

188,593,555.25

EAAR a4 i)
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AT HESR i 5K
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A : : i i

LA TN I - - - -

PR 2 - - y -

JS2AT 8 5 Al 55 9 - - - -

A 32 5 3 - - - -

oAt g5 - - - -

itk it i i i i

B AR AL

o 188,593,555.25 - | 188,593,555.25
PRGBS 11 45 70

6.4.9.4.2.2 AN RS B GUR M Br

BRBE | BRANC KU DA HAl T3 28 B AR FF AR

X B AR H e B E A R A (R

A R 25 B 25 ) fir: ARMIE)

AHIER (2019 4E FEEAR 2018 4

i 6 H30H) 127331 H )

1. FrEshmA AR MAHE 5% 4,414,130.58 9,429.677.76

2. FrEANTAX AR RIZE 5% -4,414,130.58 -9,429,677.76

6.4.9.4.3 A HE RS

LA A b TR R 4 i T LA 8 S0 (R R S B i 8 TR e Tl 3 R 3 A
W3 LMK 40 W6 DR A 3 T 2 e 3 R RS A R SR T 55 5 b Tl B
AT I LTI 358 B (OSSR, T T I 0 EC AL A IRt T B AMIE 5 R AT A | 4%
1 L R R S A, 0T RSV T T S B B I

R HE S P 4 BN A M B B4R W L A e e, e o 2 MR 18 1 L B
T, G THIB AT, (R PR B S AL A R e s 3B IR BN 5 1 i
O R E BT, IR BT A4 A R 258 W B I R SR AT B . ARSI S A
WIS B B MR BE Ak, WA S . VO CE . SRS HATIEIE, kB
o R B A2 A 1 T 3 10 R o

A FE Gl T A 5 WO PR AR AR A% KU o RO, RIS I E R 5 A4
BEPEHIEL BTG g 0-95%; BfFIAAN, ARSI SRR T 4 B (1 LUAGISE LA 0%—100%.
LETFIROYIRTZF PRSI PR, A 5 o S 308 I S f i 45 8 B AN A0 3o P S8 72 ) 50%. 730
W, AR5 H H AR R A R 1 A 2 T SN A B ARAE &R, iy
G T JE 4 P 11 S L m BB H 75— 4R LU I BURF ;. BRI, A4
RZ b3k SRAIFRE], (RTEATIRRE G 5 R R 15 5 20 BN I3 B (R4 S5 Y (R
TETRBRES IS, KOOSR ERmEEE NS, FHEIES. FRRRsEs,
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UEAL, ABE G A e BNEE H X A SE G I RFA FIE TR A St 4%, e s 2 Fog i
DT AT G B B, AL VaR (Value at Risk) FEbRZERMGAIE 4 il (78 2204
DRSS B I AT 5 b S 3 AT R R AT 42 1 o

6.4.9.4.3.1 FARMRE RS O
B NRMIG
AHAEK 2019 45 6 H 30 H FAEFA 20184 12 A 31 H
A R e R B
A fE HHE LA ARME HHE L1
(%) (%)
x%'rifﬁ:'%ﬂ%‘\ﬁ ) 512,525,626.93 82.88 382,471,183.10 20.30
Ji A BT
5 M B -
REEH®E
5 M B -
DieA e ]
A SR BT = -4
ek ]
oA - - - -
it 512,525,626.93 82.88 382,471,183.10 20.30
6.4.9.4.3.2 FAbYHE R O GURRAE 73 B
s | BRIPER 300 FREC LGN HAR T 3578 B R FE AN
X5 A AR H B4 B P i E RO £ 80 (B
e ot 122 B o fir: AR
i PR A R 25 AWK 2019 4F K (2018 4F
6 H30H ) 12H31H )
1LYE 300 ETF 5% 24,026,458.23 10,399,043.48
297K 300 FBE 5% -24,026,458.23 -10,399,043.48

6.4.10 5 By T EMM AT & THRR 76 200 A 9 HAB S
AT G AR YT PG 7 LU A7 B T ERAR AN BT 22 IR R AT

§7 BHAGHKE

7.1 MIREEHHEHR

eEEA: AR
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R at $5 5%

512,525,626.93

81.71

Horb: KRR

512,525,626.93

81.71

BB

[ 5 WAL 2 $5 B

52,973,700.00

8.45

Horp: fidz

52,973,700.00

8.45

BTSRRI

R

SREAT A AR R

TN Rl B

b KT QR R SR NGR 6
Al BE

BT A AR S it

60,146,729.53

9.59

Hoph 5™

1,604,590.90

0.26

9

it

627,250,647.36

100.00

VE: ARESARE AR E LU IE RS Z AL 5 fEs i E A N R T 75, 888, 870. 76 JT,
b LGBV L 12, 27% ;3B i RSB A AL R A T E AR T

12, 393, 740. 86 7T,

o7 3 4 B B EE ) 2. 00%.

7.2 MERREATI DRI ERRAS
7.2.1 WEBIRIBEITI A RIFARER T LS

SREAL: AR

R s At G ﬁgﬁﬁgfﬁwm

A Y3 NN N | 4 47,483,272.04 7.68
B PRI 363,431.25 0.06
C b4 269,617,746.72 43.60
D 7. 37 R SOKAE =R RO - -
E A - -
F bR TN - -
G TIWIEH . SiEFHEEL 6,582,940.00 1.06
H T Ol - -
I GRS BRI 39,603.76 0.01
J Gl 45,871,162.94 7.42
K s i =l 47,861,222.00 7.74
L FR SR AN 55 R 55l 6,400,530.00 1.04
M BEEH AN A MRS - -
N IKF S IREEA L it B - -
0 JE BRG4GB HA AR 551 - -
P BE - -
Q PARMASTAE - -
R A ARE AER R 23,106.60 0.00
S ZRE - -
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| 424243,01531 |

68.60

7.2.2 MEFAREAT I RAEBTE B R B R R A&

SHEA: NRMoT

(&S] ARME (NRTIG) B T FE ] (%)
IRl 14,366,343.22 2.32
MR - -
Tk - -
S| 8,897,853.26 1.44
o T TH B - -
BRI PR - -
Gk 37,798,638.34 6.11
R 27,219,776.80 4.40
SR - -
YNGR A4 - -
BT - -
it 88,282,611.62 14.28
e BB R AT A 8b5iE (BICS) &
7.3 BRI A sothE 5 EE& B = E B KD HE P e B = 1 5 B 4
e | ommem | mEsR | HE (D | Al Go | ra
Eefil (%)
1 | 000961 HRRIX 5,526,700 47,861,222.00 7.74
2 | 002714 W Ay 807,676 47,483,272.04 7.68
3 | 600887 Gail)igi 1,412,453 47,190,054.73 7.63
1) e
4 {01918 . 1,119,000 37,798,638.34 6.11
5 1000338 L) S 3,059,215 37,597,752.35 6.08
6 | 000333 el 606,577 31,457,083.22 5.09
7 | 600741 IR 1,275,524 27,551,318.40 4.46
8 |601318 %2 295,300 26,166,533.00 4.23
9 | 000876 oA 3 1,423,400 24,724,458.00 4.00
10 | 600519 GiEas 20,606 20,276,304.00 3.28
11 | 002142 TUARAT 811,500 19,670,760.00 3.18
12 | 002035 K Ay 1,576,390 19,200,430.20 3.10
13 | 000651 ¥ IR 292,200 16,071,000.00 2.60
icatiEeliies]
14 | 00700 A 47,800 14,826,035.94 2.40
& SOt RESE
15 | 00968 W A ] 4,242,000 14,366,343.22 2.32
16 | 000858 MR 109,700 12,939,115.00 2.09
17 | 000568 VML 153,900 12,439,737.00 2.01
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RN B
18 | 00763 TR 624,800 12,393,740.86 2.00
19 | 601799 i 129,200 10,201,632.00 1.65

KR
20 | 02333 N 1,809,500 8,897,853.26 1.44
21 | 300142 RRAEY) 236,700 6,712,812.00 1.09
22 | 600004 Sy Ib] 361,700 6,582,940.00 1.06
23 | 601888 Hh ] iR 72,200 6,400,530.00 1.04
24 | 300601 FRZRAW) 59,359 3,116,347.50 0.50
25 | 600968 I R 102,375 363,431.25 0.06
26 | 300782 = 743 80,927.56 0.01
27 | 601698 [ T 10,103 39,603.76 0.01
28 | 601236 ARSI 9,789 33,869.94 0.01
29 | 300594 B R 721 31,803.31 0.01
30 | 603867 SEA Ay 1,045 26,971.45 0.00
31 | 300788 TS H R 1,556 23,106.60 0.00

7.4 HEWABERRHSHERZD)
7.4.1 R ENSHUE B H & B3 E 2% BT 20 A KB R HA

e AR

b W3 4 e
Fe | BREARR % S22 K SR N ] .
=AY Dl * BB (%)
1 600887 rizil)i gl 164,087,702.74 8.71
e A = s A
2 01918 153,962,729.37 8.17
FR A ]
3 000338 LT H 129,208,117.87 6.86
4 002714 WORE A 104,759,742.42 5.56
T IHVR B R
5 02238 87,461,775.60 4.64
1B PR A A
6 000961 R 2 15 77,842,600.40 4.13
7 300498 W R A 76,447,230.28 4.06
8 002311 5 REEHR] 70,431,433.67 3.74
9 000568 VA A 63,778,047.22 3.38
e N R
10 | 01336 62,503,150.08 3.32
1A IR A A
HRREERE
=
11 | 00175 62,360,902.07 3.31
/N
12 | 600519 HMFEE 59,722,689.75 3.17
13 | 000651 AL R 57,851,964.39 3.07
14 | 600741 TRV 7R 56,748,933.19 3.01
15 | 601009 F RUERAT 47,110,796.16 2.50
R E VR (B )
16 | 03808 46,163,270.51 2.45
HIRAHE
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KIRRE R A
17 | 02333 AT 42,882,975.83 2.28
18 | 600745 5 2= R 39,763,371.33 2.11
19 | 601166 PVERAT 39,048,532.89 2.07
20 | 002142 T ERAT 38,461,566.53 2.04

He ENEFE RN EERFEN Bk, WK Bk, B ATREERE IR,
NGB (A R R UKD 3181, AH RIS A

7.4.2 RITEH SHUE BRI & B 3E 2% BT 20 KR E A
EREAL: AR

g I e
Fe | BREARR it A BTS2 H &R . >
- S BB (%)
1 300498 IR A 145,377,353.33 7.72
e A = 4 A
2 01918 140,772,219.30 7.47
FR A ]
3 002714 WO Ry 132,399,406.32 7.03
4 600887 AR T ISy 120,160,741.70 6.38
5 000338 YESET /g 110,524,756.57 5.87
TEREE FRHL T
6 00902 107,327,941.81 5.70
1 R A A
T IHVR B SR
7 02238 89,398,580.29 474
1B FRA A
8 002311 5 REEH] 78,637,931.24 4.17
9 600745 [ Z8 R 74,360,728.44 3.95
HAEREEERE
=)
10 | 00175 65,349,278.38 3.47
PR 2 ]
e NF RIS
11 | 01336 63,651,839.66 3.38
1 FRA A
12 | 600900 KL 7y 59,363,900.29 3.15
13 | 600519 i Eas 56,198,974.27 2.98
14 | 000568 VA 54,368,452.81 2.89
SACRESIUNE Al
1
15 | 01071 53,595,116.57 2.84
MR AT
16 | 000651 AL R 49,940,511.52 2.65
17 | 601009 AT 46,904,151.89 2.49
R E VR (B )
18 | 03808 42,157,401.94 2.24
HIRAHE
19 | 601166 M ERAT 39,878,974.50 2.12
20 | 002648 TR 35,250,001.57 1.87
W SEMARE AT E SRR, B, BRI AT B B AT A B EE,

SE G BHL A ST (RS AN R DA R 51, AHIEM R 5 B

TN B SR B BRAS o B 2 S Y REER BT WN JE
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A NRMJT

KANBEERRA (A

2,099,968,769.41

FHBERION (B30 B

2,158,094,965.58

TE: SRANBERAR . SE BRI S e e (RS i e LRRAZ Hs) 3141, A

FREMRZ H A .

7.5 BIRIEBF mM o RPFFRRAS

SREAL: AR

e i ARDE Goy | TR T GO
1| Exfid

2 | BATER - -
3 | &g 52,973,700.00 8.57

Hor: BURME &R 49,920,000.00 8.07

4 | lkfidz

5| Ak RS

6 | IR

7 | ATEER (ATAC AR

8 | FNkAFH

9 | HAth - -
10 | &if 52,973,700.00 8.57

7.6 BIRIZA SR G EE S B HE BB RN R R T4 B B R B 4

eEEA: NRMoT

‘ BE () » HEHE = 1HE
e | menm | mman | TR OO anm Goy | TESETH
Eefl (%)
190301 19 #EH 01 500,000 49,920,000.00 8.07
2 | 1820029 18 RKEAAT 02 30,000 3,053,700.00 0.49

7.7 RREA SRYHE LS F T HHE B RN EERE BT R B SRS R R

i

AIE G AR WIRARFFA 5™ SCRHIESR .

7.8 IREWIRIEA RE SEET - FE BRI LA e B

41

ARG AW EWIRRIFA SR

7.9 JIRIE A SR 5 B B 13 E Fe B /N HER BB T2 AUIE BB B 44
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AN T G AR IR R A BUIE »

7.10 REIRAESH K HIBFRBIL 2 O A
7.10.1 5 HR A ST T KBTI B R SR H 28 B 40

Too

7.10.2 AZESHF BT KB R BUR

AT GAEBAT AR BT TE T, R AR KU A BRI, AR B E A 1, R
TBhEls . Lo s &4, e T S i s Tt e, s s
WITR I E N SRS B AG EKF, SIBe 5 AT LG, @i 2 kel Sk B R E
RIS AATEMRME TR . BETHNNG T 5 BRI e 1 sl B RS Ty
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A SR ATAE A IATATAE A, LA B RSB AL A AR RS H Y o

7.11 MEWIRAZE S BB E RN 5 B I
7.01.1 AR E R B BOR

AFEGAEHAT E U BB, R R S BRI, DUEHIGRE N EEH K, R
WENTELF . A H iR E U &40, @ s M i e e, 44
[l U B E AR SRS B S EKCT, SEUEE B 34T LS, @i 2 Sk alias Sk
TRAE S SRS AT B ORERRAT . B BR800 5 18 E AU ST vE . Ssh i e X
VERFAE, &M E GO GO R G e UL R BR IS D0 T ISR B E AR, a3 H D e ]
Sy A RATA S EALATE R, DA B FAR S Bt 4L B R XU (1 H 19

7.01.2 $REHIR AT SR 0 E 3 B G048 25 BT 40
.

7.11.3 A E G B PP
.

7.12 BHEHAERE M

7.12.1 FEHAREEEBRHNITTLIEFNRIT EEAHE T B RER LR
WE, RERSHEHHU—FENZE AT ER. LTHEE. R, ERNH
FAES FHE 5% SRR i H Ui B
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