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JREASS I - - -
A A 5 - 9.07 9.07
HAh 17 - 396,718.71 396,718.71
et - - - 6,572,875.71 | 6,572,875.71
2R UK 445,785,869. | 157,923,040. 772,093,008. | 1,375,801,91
B 31 00 i 53 7.84

T R P PR AT G B BRI B, SR S 20 0E BRI A JHT 8 fr H B33
LT UK.

6.4.10.4.1.2 FJZ& XS FRIBURRAE 73 B

i | BRTisg AR LLAME A T 3578 B AR FEA R
XPH P AR R H 3 A T A I S8 (R
. e fir: ARG
e RSP R 225) AR C 2019 4F AR (2018 4F
6 H30H) 12431 H )
LR RPAT BT 25 AN R -820,801.97 -1,349,013.28
2. TR ZPAT R 25 N EE A 827,807.73 1,360,322.33

6.4.10.4.2 SMNC R
AN RS & F5 4 il T EL ) 28 SO B B SR BN 4 v 1 DR ANV SR AR B i A AR 3 80 XU .
REEA RIS % K g AN R, BT 5 RN R .

6.4.10.4.3 FAhMRE XS

AL % RS0 2 6 5 4 T il T L B 2 0011 B SR 3 45 PR 4 Tl 3 R S A AL
IR LLAN T S e DR AR Bl T A B B I KU o AR 3 4 R B FIE 5550 5 T b i AR
AT 1 (R0 T 375758 53 (R I ZE AR S, o s ) LA e XU SR T BN 55 R AT AR B
EOLERR PR R0, th AT SRR T S5 T 3% Sk e 3 K s

ARFE G0 S T AE MO RV BB R AL A 3T R b, S oF o W20 A7 1 S B3R 11
ST, SEEIERTIZEATIEOL, SRR I B R A SRR e s I AMIE S5 1 5
G R BT, BT AR A A R E T AR R AT IR . ARSI S A
SE WAL B S IR BT AR A, SRR . A ILE . RS HHTIBIE, RS
X AT i 5 AE B T S A R

A S A AL I B AR AR A S . AR TR SRR T IREEE . BRI LR
& T R4 E 1 80%, e T H K G5 M L GIAR T3 & B3I 20%. b4k, A
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A e BN AR R AT B I 5 A OIS (A% S It 4%

WIS M 2 o BEN 4

BEAT RS &, B4 VaR (Value at Risk) FEbRSEA AR I G 1 Wk 0O T AE RS XURGE, B

A X IS HE AT R R A A

6.4.10.4.3.1 FH AR XS M D

Hhr: NRMt
AHAEK 2019 45 6 H 30 H FAEFA 20184 12 A 31 H
B HE LR HE LR
ARME 1 E E A ARME FHE LA
(%) (%)
X%'rifﬁ:ﬁﬂﬁﬁ ) 1,141,686,736.91 73.98 763,101,826.25 55.47
i SR Bt
32 o A -
BB
2T Ty P Al B -
Digd Fiend ] ] ] ]
FT A SR = AL
HEH 7 ] ] ] ]
HAth - - - -
At 1,141,686,736.91 73.98 763,101,826.25 55.47

6.4.10.4.3.2 AR HE XS B BBURE A

BB | Bk S LB E LUA ) HLA T 330 & OR AR
X B AR H e B E A RS A (P
N (N AR B A AR 5= /ff[‘: AEFﬁfD)
i HRFR A 2] AWK (20194 | FAEEER (2018 4F

6 H30H )

12H431H D

LIPYE 300 ETF 5%

58,572,582.59

36,865,506.66

207K 300 R % 5%

-58,572,582.59

-36,865,506.66

6.4.11 75 B T EEA A1 TR R T 2 B B H A S IR

Too

§7 BREAEGHRE
7.1 BIRESEEH BN

eEA: ARt

» 5 FE 4 2R PRI L
A=) B gE| &8 o) -
(%)
1| 1,141,686,736.91 73.10
Hodr, B 1,141,686,736.91 73.10
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B

[ 5 WAL 2 45 B

343,526,500.00

Hr: fiidz

343,526,500.00

B SRR S

REER R

G B

KNG Rl B

Forbre ST QIR A SENGR A <6

Rl

RIS H A & A

67,216,181.80

4.30

HAt

9,420,427.19

0.60

aif

1,561,849,845.90

100.00

7.2 MEBREATWHRHBRERTLAE
7.2.1 WEMIRBEITIL I REFARER B HE

EREAL: NRMoo

o K Aot G 5%3%Zfﬁw%
A . RS Bl 21,447,807.40 1.39
B P4 363,431.25 0.02
C il i Ml 886,838,914.85 57.47
D By 3T IR SOKAE IR RO - -
E et 4 - R
F LR A 35.21 0.00
G LI Bl 1,276.14 0.00
H {1 Aol - -
I SRR RS B RARIR S 59,364.22 0.00
J LRl 185,246,710.27 12.00
K S Hi =l 127,727.92 0.01
L FH BT RA R 55 MR 25k 28,377,794.51 1.84
M | BRI R 5 2,668.54 0.00
N IKF L FREEA A L5 it i EE - -
0 JE R SS  AB BRI AR R 25l - -
p HE - -
Q DAL TAE 19,197,900.00 1.24
R A AR E R R 23,106.60 0.00
S oh - -
it 1,141,686,736.91 73.98

7.2.2 WEFARELATIL S RO R BRI R A S
VE: A AR WA R R RO A VIR
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7.3 BIRIEA SE S E ST HE BN TR R SR 4

e | mmem | ommen | e gD | AnhE oo | Do B
Eepl (%)
1 | 600519 Div)ERS 131,260 | 129,159,840.00 8.37
2 | 000333 L 1,665,891 86,393,107.26 5.60
3 | 000651 ¥ A 1,340,927 73,750,985.00 4.78
4 | 000858 MR W 622,901 73,471,172.95 4.76
5 1300529 LAY 983,197 61,302,332.95 3.97
6 | 000661 K = 150,914 51,008,932.00 3.31
7 1002821 Jl 3k gt 509,752 49,996,476.16 3.24
8 | 000063 R IE 1,495,500 48,648,615.00 3.15
9 | 601166 PVARLT 2,514,303 45,986,601.87 2.98
10 | 600745 [E 2R 1,217,366 40,440,898.52 2.62
11 | 600887 PRIy 1,119,911 37,416,226.51 2.42
12 | 600036 FHRRAT 950,000 34,181,000.00 221
13 | 603267 Pz LT 645,051 31,697,806.14 2.05
14 | 000876 oA B 1,810,000 31,439,700.00 2.04
15 | 601888 Hh [ [ i 320,085 28,375,535.25 1.84
16 | 600872 HR A T 659,700 28,254,951.00 1.83
17 | 600741 HEIRIR 2 1,261,627 27,251,143.20 1.77
18 | 000895 B R 1,070,000 26,632,300.00 1.73
19 | 300142 IRFRED) 930,000 26,374,800.00 1.71
20 | 601318 P2 290,162 25,711,254.82 1.67
21 | 601818 HREAT 5,800,000 22,098,000.00 1.43
22 | 300498 I Ay 598,000 21,444,280.00 1.39
23 | 601009 A S ERAT 2,371,240 19,586,442.40 1.27
24 | 300347 IR 249,000 19,197,900.00 1.24
25 | 002796 RS 471,550 18,899,724.00 1.22
26 | 600030 B IES 720,032 17,143,961.92 1.11
27 | 600837 HEIBIES 1,200,000 17,028,000.00 1.10
28 | 601012 PR A 720,000 16,639,200.00 1.08
29 | 600809 Ly 7 U3 180,033 12,431,278.65 0.81
30 | 300470 HHL#% & 306,400 7,610,976.00 0.49
31 | 000338 LT S 558,791 6,867,541.39 0.45
32 | 601128 i VERAT 450,000 3,474,000.00 0.23
33 | 000860 % Al 11,608 541,513.20 0.04
34 | 600968 TR 102,375 363,431.25 0.02
35 | 603160 TCTRHS 1,394 193,487.20 0.01
36 | 600048 TRF Hh = 9,976 127,293.76 0.01
37 | 000596 H TN 728 86,275.28 0.01
38 | 300782 = 743 80,927.56 0.01
39 | 603915 ] 75 i Ay 2,523 58,710.21 0.00
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40 | 601698 S RAESMER ] 10,103 39,603.76 0.00
41 | 603217 TR 584 39,268.16 0.00
42 | 603863 VN Al 1,612 37,204.96 0.00
43 | 601236 ARzNE oS 9,789 33,869.94 0.00
44 | 603867 FALI A 1,045 26,971.45 0.00
45 | 300788 HAE H AR 1,556 23,106.60 0.00
46 | 603986 Ik 5 B 80 6,936.00 0.00
47 | 300770 By 71 6,141.50 0.00
48 | 002371 L7744 71 4,916.75 0.00
49 | 300766 HH3) 93 3,765.57 0.00
50 | 300567 P 70 3,676.40 0.00
51 | 300750 TR 52 3,581.76 0.00
52 | 002714 W Ay 60 3,527.40 0.00
53 | 300136 (EEi3GEE 129 3,154.05 0.00
54 | 002947 18 £ 15 64 2,606.72 0.00
55 | 300773 E VA S 174 50 2,589.00 0.00
56 | 300779 IR 47 2,445.88 0.00
57 | 300357 TEAY 72 2,442.24 0.00
58 | 603317 RIRE 56 2,349.20 0.00
59 | 603739 R AEY) 86 2,308.24 0.00
60 | 603332 TN 79 2,227.01 0.00
61 | 002927 ZRIK KA 110 2,208.80 0.00
62 | 600104 R AEH] 86 2,193.00 0.00
63 | 300777 R AR 56 2,060.80 0.00
64 | 603379 —E A 52 1,941.68 0.00
65 | 300762 i 33 1,914.00 0.00
66 | 603121 LA WA| 104 1,884.48 0.00
67 | 300775 =10k 64 1,881.60 0.00
68 | 601601 H [ R PR 50 1,825.50 0.00
69 | 600406 FH, 7 B 97 1,808.08 0.00
70 | 002951 S RHE 75 1,802.25 0.00
71 | 603068 SR S04 31 1,797.38 0.00
72 | 002953 H =iz 47y 72 1,779.84 0.00
73 | 002949 HEBH [ bR 75 1,711.50 0.00
74 | 603629 )3 HL 51 1,631.49 0.00
75 | 603697 B R 83 1,570.36 0.00
76 | 300684 AR 77 1,555.40 0.00
77 | 002925 R 39 1,521.39 0.00
78 | 603700 THIKER 61 1,465.22 0.00
79 1300771 (e 2k 26 1,452.10 0.00
80 | 002950 WREEST 54 1,380.24 0.00
81 | 300339 TE A AL 97 1,367.70 0.00
82 | 603985 E 84 1,312.92 0.00
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83 | 300781 DRI FE 4R 4] 27 1,231.74 0.00
84 | 603823 B & 1t 64 1,178.88 0.00
85 | 603589 07 %= 18 1,159.56 0.00
86 | 603960 FERALHL 41 1,118.89 0.00
87 | 603666 . 3% 20 1,095.40 0.00
88 | 300349 SRR 60 1,066.80 0.00
89 | 300768 LIRS T3 28 1,053.64 0.00
90 | 300780 1 B T 35 1,036.00 0.00
91 | 603982 SRR A 45 1,027.35 0.00
92 | 300166 KITHEAE 80 983.20 0.00
93 | 300759 AL, 28 957.04 0.00
94 | 000786 Bl w:c 5y 52 942.76 0.00
95 | 600176 FEEA 98 933.94 0.00
96 | 002511 rp I 22 70 859.60 0.00
97 | 300758 LR 26 852.80 0.00
98 | 002430 B 68 820.08 0.00
99 | 002952 TG H 21 754.32 0.00
100 | 600636 =% & 63 691.11 0.00
101 | 600989 EFEAEIR 56 661.36 0.00
102 | 002507 M 21 640.50 0.00
103 | 600928 PO AT 77 620.62 0.00
104 | 603956 IR 35 614.60 0.00
105 | 603327 AR 23 591.33 0.00
106 | 300772 BB A 36 571.68 0.00
107 | 002127 A B PR 50 562.00 0.00
108 | 300017 EREERE5 52 560.56 0.00
109 | 601939 AT 71 528.24 0.00
110 | 601860 LEWAT 70 527.80 0.00
111 | 002468 CEBGEL T ] 20 498.80 0.00
112 | 002955 MG R 8 470.72 0.00
113 | 002027 PPN 88 465.52 0.00
114 | 603328 A L 44 451.88 0.00
115 | 600435 677 S 49 440.51 0.00
116 | 300765 o 12 440.04 0.00
117 | 000671 FH Ot Ik 67 434.16 0.00
118 | 601298 BN 50 419.50 0.00
119 | 603967 ROl Y/ 18 357.84 0.00
120 | 002946 oAk 23 348.22 0.00
121 | 601615 HH BH Y e 30 325.20 0.00
122 | 601929 AL U 91 221.13 0.00
123 | 600050 H [ B E 33 203.28 0.00
124 | 601727 iR 34 182.92 0.00
125 | 601865 GRS 18 182.88 0.00
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126 | 300232 PR 16 154.88 0.00
127 | 002948 AT 12 77.16 0.00
128 | 300755 AT 1 35.21 0.00
129 | 000301 IR 7 BRI 1 5.49 0.00

7.4 EHABRERRASHERZED)
7.4.1 RSN EHUE HIPIE E B 13E 2%BAET 20 4 KB B4

SHEAL: AR

o . - i BTk 4 5
e | REAE Ji S A4 R PN YN X SEH (%)

1 000333 XM H] 83,590,792.97 6.08
2 600406 FH, 7 i 73,296,577.32 5.33
3 000858 TR W 64,170,861.70 4.66
4 | 000063 LI 63,507,275.76 4.62
5 000651 KA 57,150,412.05 4.15
6 | 601009 M RUERAT 56,484,598.95 4.11
7 | 002821 gl Sk o 48,217,901.23 3.50
8 000661 KI5 = 46,114,693.46 3.35
9 600050 Hh [ 45,502,680.97 331
10 | 000666 ZEYiHL 45,257,425.40 3.29
11 | 600104 IREEH 44,127,861.43 3.21
12 | 601318 P22 42,664,410.41 3.10
13| 000671 FH %6 3 41,343,571.78 3.01
14 | 601888 H ] [ i 36,894,140.71 2.68
15 | 300571 FiRE R 36,816,718.30 2.68
16 | 300498 IR 36,271,516.74 2.64
17 | 000876 oA B 35,815,648.92 2.60
18 | 600030 GRS 35,250,616.00 2.56
19 | 600705 HT A 35,119,981.00 2.55
20 | 603019 HRRHE Y 35,067,269.00 2.55
21 | 600741 IR 34,982,202.09 2.54
22 | 000895 RO R & 34,723,265.25 2.52
23 | 600036 FHRRAT 32,946,755.60 2.39
24 | 601818 JERERAT 31,762,373.00 231
25 | 600837 HEIEIES 31,605,081.68 2.30
26 | 000596 DT 30,846,310.72 2.24
27 | 300177 ol s 30,397,514.59 2.21
28 | 601336 B ORE 29,728,732.71 2.16
29 | 600809 1Ly PG 233 29,311,382.93 2.13
30 | 000338 EETN H 29,068,572.23 2.11
31 | 603267 P37 FL Y- 28,966,703.58 2.11
32 | 600048 TRF Hh = 28,557,784.50 2.08
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33 | 300166 RI7TEAE 28,418,883.58 2.07
34 | 000977 REHE S 28,176,145.28 2.05
35 | 601166 M ERAT 27,691,022.60 2.01

e KANERE RN RSN Fi B Bk, B S ATREE SR SR,
KNERHL A R R LA E R 351, AR5 A

7.4.2 BV S H0E H BIPIEE & 72 e 2%BET 20 42 IR ZE B 40
SEas: NRFIG

= . e " o7 R 4 B
Fa | REAS Jie 244 R AR H B S (%)

1 600406 FH, T it 78,880,388.73 5.73
2 601166 PO ERAT 53,401,060.27 3.88
3 601009 R RUEAT 50,903,875.70 3.70
4 600050 Hh [E R 49,303,638.66 3.58
5 601888 G alEa)Espiid 48,683,182.91 3.54
6 | 603019 HRRHE 45,541,236.00 3.31
7 000666 DI 43,482,602.40 3.16
8 002371 Je77 441 42,823,399.58 3.11
9 000596 DT 39,853,303.73 2.90
10 | 300203 FHEH 39,392,023.82 2.86
11 | 600104 IRAEH 39,012,091.12 2.84
12 | 600705 HT AR 37,096,601.43 2.70
13 | 601318 Hp [ P22 36,915,264.86 2.68
14 | 000671 FH I 36,701,677.25 2.67
15 | 601336 PR 33,749,347.56 2.45
16 | 300498 I Ky 32,799,193.78 2.38
17 | 000977 RGBS 32,757,364.62 2.38
18 | 300760 LR RST 32,073,926.64 2.33
19 | 600048 PRA = 30,992,798.44 2.25
20 | 600636 =% 8 29,985,200.34 2.18
21 | 300177 ol A 29,693,106.13 2.16
22 | 300017 W 75 A4 29,331,628.67 2.13
23 | 601939 HRARAT 29,255,580.51 2.13
24 | 300136 E4Ei@fE 28,784,386.98 2.09
25 | 300122 HRAEY) 27,975,328.63 2.03
26 | 300571 iR fE B 27,706,971.54 2.01
27 | 002430 Vi g 27,684,046.35 2.01
28 | 002027 PN 27,583,238.00 2.00

T SEMERE RN BRI SEN . . B RAT N IR SAT R B
JH AL A e (A AN IR NS EE) B, AFIEMRAZ S

7.4.3 EABERRA S SE BRI B8
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A NRMJT

KANBEERRA (A

2,228,351,195.59

FHBERION (B30 B

2,084,437,175.56

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

FREMRZ H A .

7.5 WIRIEGSF B ROFFRRAS

SREAL: AR

Fe 5 7% i i

AfehE Go

AT FE ] (%)

[ XK i 77

15,171,000.00

0.98

RATEE

W=

i

328,355,500.00

21.28

H: BURME SRR

328,355,500.00

21.28

Ak i

Al R R 5 05

B

A (AT AZHAD)

[Fi b A7 5

O (XA [N |n |+~

Hott

10 | &it

343,526,500.00

22.26

7.6 BIRIZA A G S B HE B R N R R T4 B B R B 4

eEEA: NRMoT

FE | pnam | TR B papE o | TERATRE
Kl (%)

1 140219 14 EIT 19 1,000,000 100,190,000.00 6.49

2 180312 18 #EH 12 900,000 90,144,000.00 5.84

3 180208 18 [EJT 08 800,000 81,408,000.00 5.28

4 130247 13 EIT 47 200,000 21,306,000.00 1.38

5 130307 13 #H 07 200,000 20,210,000.00 1.31

7.7 SARIEA SRYME SR ET = E B/ TR B SCRAESR R

il

ARG ARG WIRARFFA 5™ SCHRALESR .

7.8 IREWIRILEA RHE SEEF - FEEBIR/ DRI LA RS BEE N

il

ARG WIRAR A T E)E
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7.9 BRIZA SR o e S B 7= R ORI /R P RO BT T 42 BUIE 3 Bt B 4
ARSI AR IR AR A BUIE .

7.10 MEWIRAZE S BB RIS T3 5 B A
7.10.1 5 IR A & B B AR 4 30 Btk o 4 2 B 4

.

7.10.2 AREES BRI HAR KRBT BR
TCo

7.11 MEPRAZEESR R NERPER 5 B
7.11.1 A BAE R S R R EOR

Too

7.11.2 WERRAES T T K B USRS58 4
o

7.11.3 ABAE R E N
T

7.12 |WEHAEREMHE

7.12.1 FEHRESBENITHLIEHRENRITESEHEE OISR IR
WE, RERSHEFHIT—EAZBIATFET. LTNEE. W&, BRI
FRAUE S5 8 B8 e SRAE P At Vi B

T I 2 AR A AT T AU I RAT EARR AR E AL E, AEER S
HH A —FAZEIATTETT. LEHHHE.
7122 FHESERENIHERERTEHES SR ENEERRE. W,
B RLX AR SRR 4L B SRR A i B

ASFE AR AT 42 R 3 & 5 R RE I IR e, AN e BN A B2
AL B E SR BRI NN o

7.12.3 FRFAR I BE A

B NRMIG
e Es &8 (o)
1| fEHRIESE 568,107.86
2| MWGEFRIE R K -
3 JREUAT A 20,000.00
4 | MULHIE 8,804,460.33
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AR

27,859.00

Hopth YR

9D

HoAth

O |0 I[N |

At

9,420,427.19

7.12.4 BRFFA BT3B B mT e et 2 A 40
AFE G AR IR AR FFAT A T e IR o] #4051 5%

7.12.5 RAKHET+ 2 BER A TIE 52 FR 1B 0L A UL B
AT G A A5 R B BE AT 44 IR e AN EAE LIRS IR 0L

§8 EEeMIRFEANEE

8.1 JIRESHBIRFE N BEFFE NG

WAL A7

B Fet N4ty

gf Fﬁ%iggéﬁ mmﬁﬁz‘ﬁﬁ% ¢A&ﬁ%‘£&%
0D EREERn ﬁ;w A O ﬁ;%
125761’ 22,656.11 9,887,763.82 0.28% 3,530,604,939.41 99.72%
8.2 MIRESEHEAKMNWA BFFHEESHIFA

5 H FEB R AAE () 3 4 A LB
iizikﬁﬁﬁy\ﬂ}\ﬁ k¥ 194,704.04 0.0055%

8.3 WIREEEEANK ML RFFE AT HAE&A S BXEHER

ARFRPEBENGL . HE SR TR 5T NFIA S, G 5 G 28 B R AR 2k

S

§ 9 JF RIS H R
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B
REEFEKLHQ06 4 7 A 25 H)REE M HUa 4l 5,257,868,688.68
A BB JHk 00 A A 3,693,363,637.19
A A 4 HR ) 3 42,575,108.91
P R A 4 e e (B 47 i 195,446,042.87
AAR 5 WA S5 o AR B 8 (A sk DL 51D -
A A A J5 4 20 A 3,540,492,703.23

§ 10 ERFEHHER
10. 1 EEMHFE ARESHIL

AR AR AT RGP AR S

10.2 EEEHEAN. ZEEANERNESRERIIRNERATLZS)
AN, AR NREEE AR KA ERKANFELD,
AN, HEETE NN T TR EE I TR R A ERANHEZE),
10.3 BERESEEAN. EEWUWr™. Z&HEWFHIIFR
AN, T RS E A E SRR
RGN, KW KRBT BEFE SR
10. 4 EERFHRIRHIHR

A it S B SR AL

10. 5 AEEHAT H IS THTEE S HTE L
ARG AT G RE I 2 THIN = 55 ProR R A AR T

10.6 BEAN. {TEALARFEENRZEERLTFHR

AN, BB R S B BN RS M A IR B AT
FAREHIN, FEeFEE NS R BN GRS M8 T RS B ek 1l

10. 7 EEHHUES AT 5 B ITHA R F
10.7.1 ESHHUES A TR 5 BT IRER B LA @S AHER

Sl NRTTT
%5 | 1225 5 | miAhzERERAmE | #E |

Bt
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L A -
RA 4 =R (1% %iiﬁﬁ
Al L B

i
gl

i

E 22 F % 946,124,241.93 21.95% 862,203.26 21.95% -

ViR IS 819,603,027.04 19.01% 746,902.83 19.01% -

HEARAIE 684,259,770.90 15.87% | 623,518.25 15.87% -

PolviEF 444,217,240.96 10.30% 404,816.19 10.30% -

THZRUE S 443,281,250.50 10.28% 403,963.94 10.28% -

TASIER 262,688,032.42 6.09% | 239,380.24 6.09% -

[E FAIF 7 245,229.868.04 5.69% | 223,472.95 5.69% -

RAGUEZR 231,260,523.55 5.36% 210,747.98 5.36% -

ESEERTE S 124,684,247.42 2.89% 113,625.37 2.89% -

HRATIE 7 56,693,522.19 1.32% 51,664.86 1.32% -

HEFRIETF 52,809,133.23 1.23% 48,125.01 1.23% -

]
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