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HRNKITEOEE . BEAh, AT LG8 BRYE (S 7 S 0 A vr g, s A 5 ™
Al BT o A B B B A LU B B o R AT R LU B BEAT I, 3 3 O DA U E X
5 o

6.4.9.3 WANMERK

B P U R T 4 7E JRLAT 5 SR 5 6 ) S S5 B 3R S BRI K. A G
TN RS — 7 TR 1 T3 Ao AR A T B 2R IS m B (3 e 8, 59— 7 TR
[T ot b A ) 32 5 I 30 A 305 R T 45 2 R e R 5 8 4 o T 0 7 717 3 Hh B
ZUEN O LA R AR A L

S o AT S [T 4 IR Btk UG, A 5 i iy A TR A3 o A 5 i G WG [ 175 50
HEAT PR P TR A P R, (RS e R L A T LG ST S AT AT . AcdE
SRS ATER S A F P T BB 40, 205 e i 0 R e ] i o AL By
A, Pl DRI T A S A s Sk ) T B KU, A e A 26

T 2019 4 6 [ 30 H, AIE S TR HH F-4 3 4l 4765 1 5 20 2405 BB L3R — > LA
PHARTHE, AT IR S B BB (T F 35 TE e B H BT, R T A iR
HRYTI A LB S T

6.4.9.3.1 MEN AT EH A EF=HIR X T

AKE G B S B B\ FE I SIB VE R T PR I (AT SESRIE S5 B B (A B 7
Y B (ATFEEEFFRGIE S BA S S Tl M RIS FERE) (8 2017 4F 10 H 1 HAL#EAT)
S SRR AR G 2L W2 7 R S A XU HE AT B, 33 7 0 R B A
S AT O D IR AR IS B A A AR L] DL A A 7RI 1 AR B A ) 4
B TRRR R B M bR HEAT R WA 4347

AFES IR T — R AR RAT BHES AT 2 & 9P E ) 100, AR S S5 hA
S G F A TN B A Bt B R — R A F AT BRI 35 A S AE 510 10%.
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AFh G 5 A A 8BNS B HAOT G LR A — K BT A RURAT IR
T AT 1% BT A R TS SR 15%, ARRS AL G B BB 4
B G A — K LA RRAT I A FUE SR, A% T 2 F] ] s R
30% (58 24 WA S8 oty A U BEAT UEZ3 43 B A O T < B BRI M 2 DSE (FDRP IR 1 52

HEAZ ERHBIRR ) .

ARSI G R IR AR SR 22 5 T BT, R IR AT AR ARAT (B R T 3758 5y, i Bk 4
PRI I S PR ANE AL RO DS LI 6. 4. 8. BbAh, AR G RTIE I 3 H Rl
SRl BT AN B RN TE R, e ERR— A S SR I B IR 2
FOMHE o AT G LT TR SZBR B I T B A v AN L 2 8 B 1 A 15%.

AT B B PN N FE G A A 50 7 A TAE H AT ASHLR 7 1 T AR BN BE AT

HEPHAL SIS, A OREE H A8 B B AL 7 A AR H Al A EL 58 i T AR B Ay
fH.

RIS, A i o ) 2 i PN S T 5 B RIS [T T 52 ) F 390 558 5 36 T R B 7 2
LI o B SR S 506 T 55 IR DL AT BE 7 RAT A AT S5 EAT 6 B ) R A 5 7™ 4%
MIENE B, DURO AN R 52 5 0 3 S 5 5 BB 8 B 14 AT 20 28 R R e Tt ™ s A B AR
S NS [ WS 5 R AN 1 KU AN A S 0 T XS o EAh, AR < (2 6 NS ST T3
[ D5 5 o A A TR B - AR AR A A 00 B o 8 S O 1 K R A ot 1 KU AR
UGBS LA DR BT i 2 N SO B TH SR B JFE SAASF RS B8 7 i o IR
SONGE B A AR N ZE 5 0 T FR il [ 52 By I, T4 32 541 il ) 9% o EOR 5 2 A A4
SE BB DR — 2L

LRt B S TR AN VE T b 10 S0 45 R e A 1 KURS: B S S, AR AR AR T
A S TER DL R4

6.4.9.4 iR K
T3 ARG A2 48 2 4 Fr e i 5 1 A o BRI 40t & IR T A T 3 5% 2R A TR 25
HIAR AT A AR S S ARG, A HE I 2 XU < AN RS R AT AR A% XSS

6.4.9.4.1 FIZ XK
T XU 46 e TR 2 R L BB 8 2 T3 R A8 Bl T 2 e B B RSz )
FAPURNE G Rl T BT I B T 7322 TR 50N il R R, iRl Fl %2
o LR T AT 497 0 45 SRR A 717373 ) 2 2397 2 A T A% SR B At S ) U
R 4 ) G T BN R T A T G P R R AR B AT M, IR TR A
YL ) A 398 0 2 X AT B
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AT SR KA RER 7> G B MR A TR, IASE G N BT

P& E

AR SRR E . FHRIESR . IR BB LN RS SR 54

FEARKRESE BN, F A R AR . AT G A AR AR U 587 1 ZONAR

6.4.9.4.1.1 F)Z X i 1
Hpr: ARG
AR
2019F 6 H | 1FEMUR 1-5 4F 5E ANt &it
30 H
e
. 57,295,705.5 57,295,705.5
HATAE K - - -
3 3
20,294,998.3 20,294,998.3
i - - -
0 0
1 HARIE 4 781,790.32 - - - 781,790.32
T 5 4R 228.984.810. 26,864,603.5 | 4,212,986,55 | 4,476,600,66
f%r <l 7,764,697.20
e 00 2 5.10 5.82
TENIRE S 180,000,000. 180,000,000.
il B e 00 00
IVEL&iIDSS - - - | 4,782,238.97 | 4,782,238.97
INEiei il - - - 28,000.00 28,000.00
IS ER R 79,278.07 - - 805,601.15 884,879.22
NISGIE 25T
HAh %= - - - - -
s 487,436,582. 26,864,603.5 | 4,218,602,39 | 4,740,668,27
B it 7,764,697.20
22 2 5.22 8.16
Uik
AT TBE [R] 3K - - - | 3,757,659.11 | 3,757,659.11
MNATE HEN
- - - | 5,630,447.80 | 5,630,447.80
I
MAFFRE B - - - 938,407.96 938,407.96
R AHIF 3537
B S R - - -1 9,960,612.38 | 9,960,612.38
Bk
SEH R 4
il 8 P K
A4 R
- - - 5,268.13 5,268.13
%3
NATAE 5 B
;ZHX%% - - -1 1,707,129.33 | 1,707,129.33
NATF R, - - - - -
NS - - - - -
N AE Fok 7 - - - 703.70 703.70
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HoAth 47153 - - - 126,349.58 126,349.58
= 22,126,577.9 | 22,126,577.9
ot it - - -
9 9
1| 2 f K 487,436,582. 26,864,603.5 | 4,196,475,81 | 4,718,541,70
B 7,764,697.20
irgm| 22 2 7.23 0.17
EER
2018 4F 1 PN 1-5 4F 5FE AR it
12431 H
e
o 54,500,125.9 54,500,125.9
HRATAA K - - -
1 1
33,582,390.4 33,582,390.4
e D . - - - |
FHARES 938,773.39 - - - 938,773.39
T 54 300,883,000. 16,677,375.3 | 2,823,589,86 | 3,148,719,39
f%r il 7.569,161.20
e 00 6 1.19 7.75
SENIRE S 820,000,000. 820,000,000.
il 00 00
IVEL&AIDSS - - - | 8,463,987.20 | 8,463,987.20
Mgl - - - 28,000.00 28,000.00
I UL ER R 163,144.68 - - 472,777.50 635,922.18
M USIE 215
HoAth 75 7= - - - - -
e 1,210,067,43 16,677,375.3 | 2,832,554,62 | 4,066,868,59
Bre it 7,569,161.20
439 6 5.89 6.84
1 £5t
NAHIF 37 13,290,249.3 | 13,290,249.3
HaK 0 0
AT TBE [R] 5K - - - 948,887.96 948,887.96
A HEN
- - - | 5,314,45239 | 5,314,452.39
I
MAFFEE - - - 885,742.05 885,742.05
MNATA AR
- - - 573.01 573.01
% 3k
NEASTAS 5
gﬁx gk - - - | 1,198,663.56 | 1,198,663.56
A Fk - - - 500.68 500.68
oA 7 £5 - - - 422.253.37 422.253.37
= 22,061,322.3 | 22,061,322.3
Uikiigsean - - -
2 2
1| 2 f K 1,210,067,43 16,677,375.3 | 2,810,493,30 | 4,044,807,27
AU 7,569,161.20
irgm| 439 6 3.57 4.52
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T R A s AT B A BRI E, R R A 20 RE BB ERE i H B H
AL T,

6.4.9.4.1.2 T2 XU ) BURME 53

12019 4F 06 H 30 H, ARIEGRA KA G MEMTTH R B SOOME 58 5577 58 1) L)
4 5.59% (2018 4 12 A 31 H: 8.04%) , FILTTHFIZR AR B0 T A K 4 5 = iAo K
M (2018 4F 12 A 31 H: [ «

6.4.9.4.2 SMNC R
AN RS & F5 4 il T B 28 SO B B SR BN 4 1 1 IR ANV 3R AR B i A AR 35 80 XU .
ARFEL (TG R e S AN BT, DRt 6 2 KA R

6.4.9.4.2.1 AN RS B BURRE BT
IR HE 4 AR A5 AR TE AN KUK P BURR L 43T

6.4.9.4.3 FABMHE XS

FEA A XSRS R 4 P 4 i T L F 28 S (L A S L it B Bkl R e A A
I ZRLASM TS0 W DR A I TG 2 2 e B B KRG o S 30 G R B TE 550 5 b 7T
1710 R T35 5 IO SERN G 2, BT T I £ LAt U A AU SR U T B AMIE S R AT AR B 8
U L R R SR A 0T RSV T 5 T3 A B

A G B T BN A K BT B AL i AR B 2 L A 1 R B
SN, GEUER TSI TIEN, MR eI E AR e IR BAMIE SR 1 E P
SHTRERANT, R AR 2058 T R R P R T I . ARSI S E A
FEHAGE A RO B AR AL, TR SIS . HRE . PR HTIEIE, RSN
SO AT e R B TS R

AR K 380 1o A B 2 B R LA A XU o S 30 ] 5 1 8 0 90 L o B 5 0
SV FEE) 60%-95%; BlAx. it BT II% 1A DL RBGIE 25 A 4 i TR o 3 4 e
VB 5%-40%. BRAh, AN SR S BN N A & TR S RS ST e g, 2
HAIE P 2 e B 7 10 3 et AT KU FE B, 4035 VaR (Value at Risk) PEARSRINIA A 4
TR T ZEAR R XU, o T 5 b e R A7 BR B A 421

6.4.9.4.3.1 AR RS M
Hpr: NRMt
AHAEK 2019 45 6 H 30 H FEEEER 20184 12 H 31 H
B HEER HEEE
‘ ARME T E E A ARME Y L i
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P
R

4,212,986,555.10

89.29

2,823,589,861.19

69.81

PR
g

22 51 e e L
SRV

AT R B4
%5478

HoAh

it

4,212,986,555.10

89.29

2,823,589,861.19

69.81

6.4.9.4.3.2 F A% XS B BURE AT

BB | BRUIAR 300 $EHOASN At T I AR B AR AR

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

o

HHR A 28 5 (R A2 3l

fir: NRMI6)
AWK (2019 4E FAEEEER 2018 4
6 H30H) 12H31H )

LIPE 300 ETF 5%

211,831,913.08

148,715,833.54

2070 300 N 5%

-211,831,913.08

-148,715,833.54

6.4.10 75 Bh T EMFA M1 = TR R 78 220 B 19 FAh B R
AT AR I 2 WA BT BN 7 M 2 v ReR B A S

§7 BEA WS

7.1 BIRESFH=HEHERL

SR AR

o HH 5% (5 o B BT P A LA
(%)

1| Blas 4,212,986,555.10 88.87

Hrpe ISR 4,212,986,555.10 88.87

2| BEeER® - -

fi] 5 i 7 A5 T 263,614,110.72 5.56

Hrp: fiizr 263,614,110.72 5.56

APRES & SRl - -

SR ATA - -

SN IR 4 Rl 5t 7 180,000,000.00 3.80
Forre S R0 1 SE NGB 65 45

i % 7 i )

7| AT E &M AT 77,590,703.83 1.64

Hoph ot = 6,476,908.51 0.14
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PR 2019 AR MR

BE

| it |

4,740,668,278.16

100.00

7.2 MERREATW D R HAS
7.2.1 WEHIRBITL I REFEARER B A S

EREAL: AR

R K ARt G 59%3%{: {f“ﬁtm
A Y-S NN QR4 254,899,733.22 5.40
B KA 363,431.25 0.01
C il gk 3,121,953,642.76 66.16
D M. T R SOKAE R RO 7,170,000.00 0.15
E e 4 - -
F itk A E 16,381,871.76 0.35
G LIS A AE B 18,613,879.02 0.39
H {15 Aol - -
I 5L ARG B AR RS 144,911,788.25 3.07
J o4 245,477,005.95 5.20
K S5 Hi =l 49,159,195.00 1.04
L FH G RA R 45 MR 25k 273,376,573.58 5.79
M Bl FEANE AR S5 27,738,557.04 0.59
N IKF S FREEAT A L i B - -
0 JE R ARS  ABBEFN AR 25 - -
P HE - -
Q TAAIFE 2 TAE 52,917,770.67 1.12
R Ak R E AR R 23,106.60 0.00
S oty - -
&t 4,212,986,555.10 89.29

7.2.2 MERBITLSRAEBREBR AR ERTLAE
VB RESARRE AR KB RE R TR,

7.3 WIRIEA SOHE SRS T E HBI RN TR B R SR

| mEmAm | REAR | NR G | AnhE Go | e ¢
Hesl (%)
1 | 000661 K& EH 892,024 | 301,504,112.00 6.39
2 | 600872 HHAE T 6,037,861 | 258,601,586.63 5.48
3 | 600745 E 2R 7,500,100 |  249,153,322.00 5.28
4 | 601888 Hh [ [ iR 2,246,007 | 199,108,520.55 4.22
5 | 600519 DiOMERE 166,874 |  164,204,016.00 3.48
6 | 000876 oA B 8,442,196 |  146,640,944.52 3.11
7 |601318 Hh [ P22 1,549,973 137,343,107.53 2.91
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8 | 300498 & A 3,816,358 | 136,854,597.88 2.90
9 | 000703 TE A7 AL 9,999,900 |  136,598,634.00 2.89
10 | 002507 T BEVESR 4,451,234 | 135,762,637.00 2.88
11 | 000858 MR W 1,105,358 |  130,376,976.10 2.76
12 | 002841 PG A7y 1,600,449 |  124,050,801.99 2.63
13 | 002714 W Ay 2,006,735 | 117,975,950.65 2.50
14 | 600036 AT 3,000,107 | 107,943,849.86 2.29
15 | 000063 % IE 2,922,800 95,078,684.00 2.02
16 | 300760 G EST 562,384 91,781,068.80 1.95
17 | 603517 LR A 2,239,863 87,153,069.33 1.85
18 | 002415 TR AR 3,011,500 83,057,170.00 1.76
19 | 002410 7 OEKIA 2,499,967 82,223.914.63 1.74
20 | 300142 RRAEY) 2,836,300 80,437,468.00 1.70
21 | 600031 =—HT 5,199,908 68,014,796.64 1.44
22 | 000333 % ML 1,300,061 67,421,163.46 1.43
23 | 603486 B IR M 2,104,452 63,659,673.00 1.35
24 | 002027 PN 12,030,401 63,640,821.29 1.35
25 | 300571 R GEEESS 1,498,788 62,274,641.40 1.32
26 | 000338 S 1) 4,999,904 61,448,820.16 1.30
27 | 300628 {CR M 2 518,966 55,565,689.62 1.18
28 | 002475 SRR 5 1,995,720 49,473,898.80 1.05
29 | 002223 fhEREETT 1,999,950 49,238,769.00 1.04
30 | 002614 L IS 2,684,600 43,812,672.00 0.93
31 | 600309 Jiteth A 1,016,709 43,504,978.11 0.92
32 | 600699 Sl 2,000,000 42,720,000.00 0.91
33 | 002372 EHH 2,235,602 38,899,474.80 0.82
34 | 603515 WA HE 1,152,447 37,166,415.75 0.79
35 | 300015 IR} 1,111,431 34,421,018.07 0.73
36 | 600346 IEWAPELEY 2,799,917 34,046,990.72 0.72
37 | 002146 REKE 3,621,800 34,008,702.00 0.72
38 | 600276 1E 5t % 24 455,905 30,089,730.00 0.64
39 | 603259 2 A 320,000 27,737,600.00 0.59
40 | 002250 AR 2,499,977 27,724,744.93 0.59
41 | 002271 RJT RN UL 1,200,000 27,192,000.00 0.58
42 | 300595 WAL e AE 707,369 25,182,336.40 0.53
43 | 002531 R REE 3,862,641 23,330,351.64 0.49
44 | 002444 B RERH 2,200,000 21,956,000.00 0.47
45 | 603833 BRIR K & 199,991 21,523,031.42 0.46
46 | 603317 RIRE 501,096 21,020,977.20 0.45
47 | 600703 =@ 1,799,967 20,303,627.76 0.43
48 | 002594 kb W i 400,096 20,292,869.12 0.43
49 | 000786 JeET 1,046,109 18,965,956.17 0.40
50 | 603056 TR By 1,318,380 18,562,790.40 0.39
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51 | 300347 Zt& R 239,906 18,496,752.60 0.39
52 | 600612 z A H 399,945 17,877,541.50 0.38
53 | 300146 AL 900,074 17,461,435.60 0.37
54 | 300450 Je TR 500,000 16,800,000.00 0.36
55 | 000951 [ ER 799,916 12,838,651.80 0.27
56 | 300232 PHEARH 1,320,064 12,778,219.52 0.27
57 | 300662 A [ 300,000 10,626,000.00 0.23
58 | 000977 TRWEE S 400,000 9,544,000.00 0.20
59 | 601058 Fekeha 3,000,000 8,910,000.00 0.19
60 | 603816 iR K = 252,000 8,043,840.00 0.17
61 | 601155 A 200,000 7,962,000.00 0.17
62 | 600007 H R 492,700 7,188,493.00 0.15
63 | 600131 URYT 7K Ha, 500,000 7,170,000.00 0.15
64 | 603939 mF4 5 99,967 6,996,690.33 0.15
65 | 300529 R ILA) 100,000 6,235,000.00 0.13
66 | 603214 % B = 150,000 5,500,500.00 0.12
67 | 600486 PR T 100,000 5,470,000.00 0.12
68 | 600600 T 5L 100,000 4,993,000.00 0.11
69 | 000026 KL A 499,959 3,884,681.43 0.08
70 | 600066 FIHE G 200,049 2,604,637.98 0.06
71 | 600968 I R 102,375 363,431.25 0.01
72 | 600989 EFAEIR 24,356 287,644.36 0.01
73 | 600928 P22 ARAT 19,377 156,178.62 0.00
74 | 300770 By 1,271 109,941.50 0.00
75 | 603220 noaE s 3,815 105,484.75 0.00
76 | 603267 5378 FL - 1,651 81,130.14 0.00
77 | 300782 M 743 80,927.56 0.00
78 | 603379 =K 2,052 76,621.68 0.00
79 | 300762 g T 1,233 71,514.00 0.00
80 | 603068 SRS 1,231 71,373.38 0.00
81 | 300761 LA AR 1,291 69,184.69 0.00
82 | 300773 £ AN N Y2 1,250 64,725.00 0.00
83 | 603697 BHRE 3,383 64,006.36 0.00
84 | 300775 =i % 2,164 63,621.60 0.00
85 | 300771 R 1,126 62,887.10 0.00
86 | 002946 ok 3,823 57,880.22 0.00
87 | 300779 IR R 1,047 54,485.88 0.00
88 | 300765 oOvE 1,412 51,778.04 0.00
89 | 603967 kel Y/ Vi 2,518 50,057.84 0.00
90 | 300766 H H.5) 1,193 48,304.57 0.00
91 | 002950 WREEST 1,854 47,388.24 0.00
92 | 002947 1H £ 15 1,064 43,336.72 0.00
93 | 300777 HETRH 1,156 42,540.80 0.00

9% 36 U 3E47 I




P 77 LB IR & BUIE R B 5 4 2019 44 AR

94 | 300768 1H R 1,128 42,446.64 0.00
95 | 603982 RIERZE 1,845 42,121.35 0.00
96 | 601698 i E T 10,103 39,603.76 0.00
97 | 603863 Pl G R 1,612 37,204.96 0.00
98 | 603327 R B 1,323 34,014.33 0.00
99 | 601236 LIRS 9,789 33,869.94 0.00
100 | 300594 Bt 721 31,803.31 0.00
101 | 002952 M H 771 27,694.32 0.00
102 | 300780 f JERS T 935 27,676.00 0.00
103 | 603867 By 1,045 26,971.45 0.00
104 | 002953 EESil gl 1,072 26,499.84 0.00
105 | 300788 oS H A 1,556 23,106.60 0.00
106 | 300750 TR 91 6,268.08 0.00
107 | 603217 TR 84 5,648.16 0.00
108 | 300308 ey ERE 103 3,500.97 0.00
109 | 600570 A B 40 2,726.00 0.00
110 | 603332 TN 79 2,227.01 0.00
111 | 300753 ZMEST 55 1,977.80 0.00
112 | 002951 S RHE 75 1,802.25 0.00
113 | 002236 KA AR 102 1,481.04 0.00
114 | 603700 THIKE 61 1,465.22 0.00
115 | 300781 DRI BE 4L [4] 27 1,231.74 0.00
116 | 002942 By 41 1,070.10 0.00
117 | 300759 Rl 28 957.04 0.00
118 | 300729 SRER A 39 896.61 0.00
119 | 600305 G 40 736.80 0.00
120 | 600176 HEE A 74 705.22 0.00
121 | 603956 Rk 35 614.60 0.00
122 | 002352 Jii =42 iz 18 611.28 0.00
123 | 603915 Il 73 i Ay 23 535.21 0.00
124 | 600660 A R B 21 477.33 0.00
125 | 002955 AR 8 470.72 0.00
126 | 600887 R A 13 434.33 0.00
127 | 601298 H W 50 419.50 0.00
128 | 601636 JE A ] 60 233.40 0.00
129 | 601138 Tk & B 16 192.80 0.00

7.4 MEHNBRERRAEHEKRED)
7.4.1 RVFENGHUE H AR S B 8E 2%EET 20 &K RE 4

SR ANRMoT

F5

i SR AR

B A4 TR

AR TN

o YA e 4 B
A LB (%)
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1 000876 oA B 160,222,755.95 3.96
2 300498 & KA 148,133,501.73 3.66
3 002415 e IAR, 121,847,819.88 3.01
4 | 002714 W Ay 115,763,097.39 2.86
5 | 002027 PN 108,259,474.51 2.68
6 | 002376 #odb 92,920,828.89 2.30
7 000063 PLIE TR 90,636,700.82 2.24
8 | 600872 oA T 88,206,497.47 2.18
9 |300142 IRRRED) 75,637,387.67 1.87
10 | 300571 iR e B 68,115,370.75 1.68
11 | 000858 i R 64,009,633.12 1.58
12 | 603517 LR T 61,001,974.52 1.51
13 | 000625 KR 60,537,529.58 1.50
14 | 600699 Sl 52,746,488.07 1.30
15 | 000703 TE A7 A 51,699,995.21 1.28
16 | 002223 AR RIT 48,053,397.83 1.19
17 | 300601 R 47,627,869.03 1.18
18 | 603367 JRRZb 43,585,629.58 1.08
19 | 002146 R KE 38,633,330.44 0.96
20 | 600346 (IEWAESYE 35,344,233.05 0.87

E: ENEFEZRTY EEREN B BB B, B AT ARSI ISR,
RNEGHHL R R e LA E ) A, AH BRI 5 HH .

7.4.2 RIHSEH SH0E H PR & B EE 2% BT 20 ZRIREHA
eRURA: NRMoT

o . e i Bk 45 5
Fe | REAE it 2 44 R AHA RS H &5 SHEH ()

1 002236 KA Ay 206,660,270.20 5.11
2 1601888 Hp [ [ i 130,750,280.37 3.23
3 002415 e IR, 124,599,475.97 3.08
4 | 601166 MVARLT 93,595,601.06 231
5 000723 eSS 78,193,725.54 1.93
6 600519 wMFE 76,777,122.82 1.90
7 | 002027 PPN 71,775,789.49 1.77
8 |002376 #odb 67,983,082.13 1.68
9 300423 & 2 8 64,711,210.57 1.60
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