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DL e A RS A 2 A7 o

AN G P T BN ZRAT ] ARG BRAR R (A B, TR T AR DAk e TN XU B B
AFEHIBER . R E RS R, EHa PIREEK, NIEeE AR S EES
IZ A 10 B e AT < N A B AE A A% AR, O AT R 2 BN S S A (IR 2 ELREAR
o ZEE PR T RS AN U BEAT &V B XS, JFXT XS T Lok
T IIVEAS ANBIE, T HEAT B 2 ) AR N, s AL 55 A 2 T AL A S ST e BN
BRI RS R A, 3 JASE SR b 553 1) PAY S i o) PR AT 1 DUAT B [ i, VR
MR ST R L BEAT A A, JFIEI SR I AB TG U8 B AR A7 D50 B IR AR i A A 2% 19 1 A
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o XS R AR AR R BB AT A ARSI R VR, IR ST B T B IR BT A AR
PRV EE, FEx5 B30T H AR, AR XU PR 25 1, 78 1 B 2 00 & XSG R bR e AT 425
FPEH A

ARG MRS EENE T AR HIR RS0 R RS NSERZ RS RE
BHAR . MGG AL AT SRl 55 0 1 IR Fl 1 RS A B AR M AR 2R

AR e <5 R < B NG T < i T B ) IR A B 75 92 o R g M A A B M U iR Al
005 Fob RS A= (R PT BEB S o AE PR T AR AR B R A, A Bl RS 40 2 P ™ SRR FEE T B0 [ A XU 43t
RIWIBE o T NE R HTRIMA A, ARIEATE S RIHEE B bn, 456 5Ea 0™ fria 4k TR RHE
IR E S AR RS A, BRI, B SRR R AR BASREEE, S al
FEHRT SR KRS HEAT B L A EANPPAY, I AR R, A U i R TR 2 (T A

7.4.13.2 fE XK
B R TR R SR Z R R S FRIBITELTUE, BE RSB EIESR 2 AT AT
PLEA). R4S R RS0, FEEE SRR A 2R 1 X -

AT G ) 2 B BENAE ST 5 RN 28 50 0 T IS AR BLREAT T 78 70 RIPPAG o AN < IR AR AT A7 3 A
JRAEAS I B (AR NAHRARAT, DT S ARAT AR DR 115 T U AN EE K AR R 58 5 T AT 128
Fy S LA BIE I B0 A SO PR DT 2 W) N A2 5506 T 58 AIE T S WORGR S0 5, 3 29 ARG T BETEAR D
FEARAT 18] [ MV T3 3 HEAT 52 5y Wi 32068 58 5 b - 34647455 FH PP EXHIE 73 52 0 77 3 AT IR ) A2 ) 4 12 1
e PR o

AN e ) e BN ST 75 RS 8 B AR, B I X 50 B el R A5 Y 25 0P R A% R IE SR R AT
NI PR, HE 3 Bl $5 BL o3 B P XU

2019 4 12 H 31 H, AEESFAMIBRE G ST 48 ABURME SR G LU 5 o5 2 4 5
HE ALY 0.509%(2018 4F 12 A 31 H: 0.33%).
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TRBHE A2 15 2 <A JEAT 5 Rl 00 BT DR A S5 B 21 58 e R ) XU . AN IR IR B X
B — 7 IR B 5 0 B A AT Bl I R I8 R A A R S S i, o — Dy Tk B TR s A T Ak
FRIAZ Zy T 32 A i SR T K ) 73 B PR e AT 45 5% 48 i T iR A T 37 HE BRI e s (R R 00 LA BRI A
AT o

BT SASHIE (] B3 G FRIE D RS, A 38k < PR 0 < TN R A 58 < 1 R AR [ 155 LB AT 1™
WA IR ERT R, RIF RS HRRA G PRI I eI 52 HHILAC . A G 05 68 BNAE
S FF BT T BRI, ZUE AR T OU T BB FR A A AR D5 2, 4 i DR AR DA [ A
PR MITBIE KU, A R PR B dE B A28

12019 5F 12 H 31 H, AFeE FrR I 4= i am 76 1 & 2140 5€ 2 H 20— H LN A
B T (R BE B  WUE (BT A B AL R) o [ 5E 2 H BASTHR, BRI 1 A 8RR 9 AR 30 5 29 31 1)
Pl
7.4.133.1 SRABFRSRA R M BIRIHR T

o

7.4.13.3.2 REW A AR SHEE =R XE 25T
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TFEFAETT IR A J5 505 3 < im Al P XU R SE ) S V000 B RO AN T G 25 B8 7 A s ke PR ik
T B, IO ) RS S B [ T AN e A S B A TP R AEAR . I S PRI PR3 B it R 9] DA
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FIVEBERH) 15%, A5 hARGREGEHNERP SR RHEFE X LW A s RKATH
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VS 5 i1 1 B 52 e )y s O = ) T e 1 ) A 77 O 2t
FIZ BRI GE F HFAL IS S S WM 7.4.120 BhAh, AER S mE s S a1 4 il s e 7 AN
R RO PE TR, H BRI R SR TR A RN E. AREENRET
B PESZ R BE TR & T A I B S 507 1A ) 15%. T 2019 4 12 [ 31 H, AEEHA 1
BN VE SRR B MG E & 2k < B B L0 2.08% .

A FEESE NG HRSHE R 7 A TAEH ol B85 77 10 0] AN E 4T 55 E A
S, wRAREE H R B A S AN 7 AN TAE B el AR B A i AN E . T 2019 4E 12
H 31 H, ARESHEFEH 7 A TAEH AR5 7 1 A {64 650,601,748.69 JT, #HITLHIIAM

2 H {9 B ] 0

I, AT Sk S48 B & B B0l WA 5 M BT 0 522 S 0 TR R, R 5E
JEU XS A2 5y %ot = (I S5 IR DL B A B AT KPS AT I B R & 5P N B, DL
XA RV RIAZ 5y 5ok T ST AE 5 0 L A8 B O BEAT 50 25 U 8 S5 Tt ™ A A B < 08 [ 52 5 PR 3
PR RISE S 0 T A o Ak, AR T <5 (0 B 8 BN SN 17 308 [l DU 52 o O 49 vt 8 B 1 - AR o 41
fin PR 5% SO 52 A R KT R I 49 ot ) USSR 8 5 B AR 51 DURA R A1 i 2 2 Fe A 5 2
W FE SRR BE 7 i L P EIE M 2 )€ I H A AR D93 5 06 FOT R Rl 22 i, vl %
ST A AR BT R 5 B < A TR 20 € R BBV DR — B

7.4.13.4 T RK
T3 R A2 F6 2 4 ke 4 @ T 2 10 A oM (B 5l R R I 4 K BT b T3 37 25 20 4% TR 25 19 AR B i
KA EN X, LSRR . AN XU A A A7 XU

7.4.13.4.1 FIZRRK

TR 23 Ry 2 4 i L) 2 o B I 6 U 2 2 T 1 P 3R AR Al i A A s R UG R e Rk
St O e 1T S 7 1B S8 A WTITR o /A o8 7 (2 NS < o N = AR SR v o ot I B S S N 1] (3 52
AN SR T 5 SRR 117 3770 256 BT 5 0 Bl o SR S L £ XU

AR 4 P e 4 BN YD A S < T o PO ) SR AU PR B 1 BEAT A%, DRI B R AL S A
JRE TR R R RS AT B
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AT FAT KORAR IR > Rt B A e A TH S, IEAR S N R a8 G sh i e
FERAEAR KL LS T TR R AR . AT G5 IR R GUBIE 5™ B ZON BT AR 455 & A
& FAHRIES . FiRRRE.

7.413.4.1.1 FIZRR KD

B NRMIT
AHR
20194 12 A 31 14PN 1-5 4 5 E AtE &1t
H
e
BT 53,799,231.48 - - -4 53,799,231.48
i K S 910,153.18 - - 4 910,153.18
FHARES 243,887.83 - - 41 243,887.83
N o 611,231,618.3
e - - 3,295,162.50 607,936,455.83 3
MCIETRTE H 2K - - - 3,969,593.94 3,969,593.94
INVEA&AIDSS - - - 20,506.67, 20,506.67
NS ER R 5,466.18 - - 179,746.52|  185,212.70
Bt 54,958,738.67, - 3,295,162.50 612,106,302.96 670,360,204.1
3
1 £33
MATIEFFIE H K - . - 4,598,276.64 4,598,276.64
A} TBE [R] 32K - - - 1,255,361.07| 1,255,361.07,
AT N F - - - 837,518.48  837,518.48
NATFEE B - - - 139,586.42]  139,586.42
NATAE 5 3 - - - 720,553.78)  720,553.78
N AE R B - - - 29.16 29.16
oA A7 45 - - - 181,070.16|  181,070.16
UikiigsSan - - - 7,732,395.71] 7,732,395.71
3 BURR FEE e 1 54,958,738.67 - 3,295,162.50 604,373,907.25| 662,627,808.4
2
LEER
20184F 12 A 31 14D 1-5 4 5&PDE AtE 43t
H
%wre
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BRATAE K 32,849,943.61 - 32,849,943.61
i K S 1,811,112.00 1,811,112.00
HFHRES 426,124.61] 4 426,124.61
N e 472,689,133.4
T ot % e 472,689,133.44 )
MR F 75 2K 40,217.45 40,217.45
SRR 314,363.82  314,363.82
AL HR D R 5,367.79 149,863.62]  155,231.41]
YR 35,092,548.0 473,193,578.33 508,286,126.3
4

£t
MATIESFIE H 2K 700,535.31 700,535.31
AT e [R] 3K 260,214.86 260,214.86
NATHE RN FR M 716,338.10 716,338.10
NATFEE T 119,389.66 119,389.66
NATAZE 55 % 1,058,180.00 1,058,180.00
AT F B 49.34 49.34
HoAth A7 £5 316,317.95 316,317.95
ittt 3,171,025.22 3,171,025.22
) 22 S0 sk 35,092,548.01 505,115,101.1

470,022,553.11

2

T RP R NARSE G KGRI, %A 20 0E A 3 FHE A H 235 H 2

BEFLIDR.

7.4.13.4.1.2 F| 2R X R ABURR A AT

T 2019 42 12 H 31 H, AEEFAH ML GBI T A U E b7 54 5 7= 3 E 1 L
0.50%(2018 4 12 7 31 H: 4.30%), Pk iidgH| 2 A8 ghnt T A H 4 557 15 6 H 00 (2018 4
12 A 31 H: [).

7.4.13.4.2 AMIC X6
AN IRUSE A& F 4 T EL 0 Fe AN 8RR SR I 490 & DR ANV AR B T R AR B s i R . AR 4
HIETA B 72 e A fo AN R i, DRI TG 55 AN XU

7.4.13.4.3 FHAbMHE R
HAbA M RS R 6 2k < IR <l TR AR 2 R BOR SR B I 22 R B i 3 M R AN AR LA

BT IS R 2R AR B T R AR B Bl S o AN FE 4 B R TSR AC 2 fr B8R AT H] [k 13558 &
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ISR AN G, I 0 A A M XU SRR T B MRS R AT B B S 2B 1 DLBURF PR S I 2,
B AT BERIE UL T 37 B AR BN (KR

Dri Ol R BORR) o3, S EIE TR s AT iR 00, o B Bo B R AL B i g doe s il

IE kT B g B, IEFEAT B 3 B TR 205E Yo B R B ab M AT HR . ARG RS B E
LSS T EORA B ALAL, SRR BUPECE . BTG REAT B, SREBIR AT fE kA
R 37 IR o

AT et i BB A ) 0 B B AR L A AN A XU o ARk S P B8 2H 5 o RS E AA) LA51 0 L g i
BB 60%-95%; i, BGIE. B iy TH K E SRS W8 WL FoVESE G 3058 (10 HoAt e TR
G T I LLBIVE BN 5%-40%. AN, IR 0 5 B NAE R ASJE 5 R A IE SR (A% 52
MMz, e s 2 e B IR e AT S EE B, A4S VaR(Value at Risk) i b5 RMNAAS e
T s PO A% RS, B g S e xS AT BR B A 1 o

7.4.13.4.3.1 HAhfrs XD
SHieasr. NRMT

AR EER
2019 4F 12 A 31 H 2018 /£ 12 A 31 H
e b4
TiH
B YRR
N R E N RME
18 EL 451 18 EL 451
(%) (%)
T oM E e — BER % 607,936,455.83 91.75 450,987,863.44 89.28
I o R o5 gy
5 A R PR — R R 3,295,162.50 0.50 1,680,270.00 0.33
T A — T R i
AR SR BT = — BUIE R %
&it 611,231,618.33 92.24 452,668,133.44 89.62
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WA Gaf: ARFTID
HH I A AR 5 (1) 22 ) A HE AERE

AT 20194 12 A 31 H 2018 4F 12 A 31 H
1. Mk 25 b e 5 o (B v

1 /11%1 4,051.00 Hm#y 2,894.00
7.4.1) 17t 5% e e
2. MV %7 Bl B HE (B E
5% L A T (B Wi/ 4,051.00 /29 2,894.00

7.4.1) N % 5%

7.4.14 BT EBEM T STHRR T E UM R AR
(1) ~fehriE
(@) EETAEAROMETTERTL
NRAMETHREIRITERZRIX, B0 A SSOHE T A S B E 2 SR BT & R A

JERRIE -

R MRS B TEER T3 BRI
BRI BRER — R U B /M IR B8 7 B0 5 L% BT AT LS R e A\ fEL
BRI MRB B AN i) IS A E

(b) FFEEMLA SROMETHRER SR T A

() SBEREmTEARME

12019 4F 12 H 31 H, AIEERA K LLA oOME v BRSNS a8 f e Rl 5 ™ o s 1
F—ZIRIREUN 597,431,199.91 Jt, J& T3 R IKAIARETN 13,800,418.42 ju, TolE T =R IR

AH(2018 4F 12 A 31 H: #—)Z1k 452,574,987.64 7T, 5 )21k 20,114,145.80 7t, LH=/ZIK).

(i) A SeMHERTIR)Z R IE ) E KA E)
AN G A B 2 UL TR R4 ) 2 TR A H NN SR IR TR e e R e

XEFIESRAE 5 B LRI BCR G, A L RS R 52 5 AN R (B B R A5 I 1R 58 5 AN
R BUR TARRIFRATERG O, RIS A S THEM 0 2585 R IR H A 32 5 AN ER 18] &
IR B 03T g A R B ZE AN 57 (0 2 SCAMEL SIS — R FF AR ik 1 1A B v R AN R U g A AEL XS
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(iil) 2B =JRIRA SO EAR B A Y AL 5] 540

T

(c) AEFFEMLLA RMETFEN & T A
T 20194 12 H 31 H, KBRS RFFH IR LA i ETHER R e = (2018 4F 12 H 31 H:

(d) AR ETHE R T H

AL FEHEL T R AR <R B A 4 g 2 2

EAZERAN.

LI NIRRT At i 7ot KT OB 5 2 e i

(2) BrafeirEsh, BB ik H A, &0 7 250t W ) A 3 22000

8.1 HiIRFEEHEF=HEHEMN

8 WRALGHRE

SRR NIRRT

5 i H & S B (%)

1 B o 5 5% 607,936,455.83 90.69
Hpe SR 607,936,455.83 90.69

2 R

3 ] 7 WAL $5E % 3,295,162.50 0.49
Hrr: fizr 3,295,162.50 0.49

B SCRRIESR

4 T R

5 S RTA AR

6 SN IR 4 il %
o ST R 1 ST\
E R

7 ?Eﬁﬁ%ﬁu AREN 54,709,384.66 8.16
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8 Hopth % 35 % 4,419,201.14 0.66
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9 ait 670,360,204.13 100.00

8.2 IRBATW A RBEREAS
8.2.1 R WIARALAT W7 SR BE N B R I B 4L 5
ERERAL: NIRRT

SE- XAt

v ATk VIR AXIEN
AL (%)
A P3N NN QN N1 4 16,235,581.76 2.45
PRI . .
C il i b 441,707,725.02 66.66
D A, #010 BRA K AE = RER L 1,989,560.14 0.30
E AR - 3

F R Z
G ALiEIS . A AEATHEEOL - -

H fEfE A YOI - .
| SRR ARG BEOR RS 71,813,908.18 10.84
J S 35,576,089.90 5.37
K 7z Y| 4 11,167,153.23 1.69
L FHL G5 A0 55 R 55 ] ]
M BE2EH FL AN AR S5 13,553.247.12 2.05
N KF L FRBEAN 2 FL B i i E 6,578.04 0.00

0] JE RS AEEEAEA R 55 M ) -

P HE 15,886,612.44 2.40
Q PAF 2 TAE

R A AR E AR R - i

H1t 607,936,455.83 91.75
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8.3 MR A SMME G E ST E LB/ EEF I BTA BER B 48
SPEAL: NRFTT

i B 4 Y P 1
Fa | WA Ji SR A PR = (k) N RE
fE LA (%)
1 300014 o485 837,196 41,993,751.36 6.34
2 000661 KI5 = 87,499 39,112,053.00 5.90
3 002821 LT 182,732 23,663,794.00 3.57
4 002384 RIIKEE 998,526 23,115,876.90 3.49
5 002241 HOR M 1,105,250 22,016,580.00 3.32
6 603986 JK 5 BH 107,452 22,015,840.28 3.32
7 601012 e L A7 820,202 20,365,615.66 3.07
8 603501 TR WA 138,477 19,857,601.80 3.00
9 603520 Cip. A 464,905 19,758,462.50 2.98
10 600438 T8 U A 1,375,069 18,054,655.97 2.72
11 300760 LG EST 93,700 17,044,030.00 2.57
12 601688 HEFRIETF 799,500 16,237,845.00 2.45
13 002607 HAHE 888,513 15,886,612.44 2.40
14 688111 EAIIPIYN 96,177 15,763,410.30 2.38
15 300782 R 37,679 15,462,331.23 2.33
16 300792 F M Z 4 87,400 15,440,958.00 2.33
17 603259 2 I A 147,126 13,553,247.12 2.05
18 603338 AR WA 185,398 13,255,957.00 2.00
19 002475 ATV A 348,300 12,712,950.00 1.92
20 603160 TETRH 59,491 12,272,993.30 1.85
21 000568 PN 121,403 10,523,212.04 1.59
22 600556 ST R 824,400 10,008,216.00 1.51
23 002041 B 1,039,200 10,007,496.00 1.51
24 600276 1 5 [25 24 110,182 9,643,128.64 1.46
25 000977 IREE B 304,600 9,168,460.00 1.38
26 300552 TiERH: 107,400 9,064,560.00 1.37
27 601865 A SR 732,700 8,887,651.00 1.34
28 300041 EPNY 858,794 8,708,171.16 1.31
29 002555 —tHR 319,600 8,606,828.00 1.30
30 300601 AN 90,613 7,954,915.27 1.20
31 601601 Hh [ KPR 205,363 7,770,935.92 1.17
32 600183 A i B 351,094 7,344,886.48 1.11
33 000858 i MW 52,877 7,033,169.77 1.06
34 000063 PSR 191,874 6,790,420.86 1.02
35 600466 BhRE 913,379 6,731,603.23 1.02
36 002714 W R 70,144 6,228,085.76 0.94
37 603799 R 150,900 5,943,951.00 0.90
38 002876 —Hk 104,660 5,107,408.00 0.77
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39 002368 KR 129,486 5,039,595.12 0.76
40 300274 FH 't FLE 470,800 4,957,524.00 0.75
41 601658 MR fif AT 796,578 4,548,460.38 0.69
42 600383 G AR A 305,900 4,435,550.00 0.67
43 300655 v 3 Je A7 129,700 4,175,043.00 0.63
44 002624 e 94,430 4,168,140.20 0.63
45 002643 JIiE By 249,400 3,788,386.00 0.57
46 600031 =—HET 208,900 3,561,745.00 0.54
47 601166 Ml HRAT 179,457 3,553,248.60 0.54
48 601066 WS 114,000 3,465,600.00 0.52
49 300033 [ A6 )05 30,500 3,327,855.00 0.50
50 002371 JeJ7 44 37,200 3,273,600.00 0.49
51 002273 KA 196,300 3,172,208.00 0.48
52 300751 LRy 22,100 3,126,045.00 0.47
53 600882 W% 211,753 3,087,358.74 0.47
54 002568 HE A 103,500 2,718,945.00 0.41
55 003816 o E R 563,602 1,989,560.14 0.30
56 300357 TR 14,400 635,760.00 0.10
57 688028 RIR S 7,412 453,688.52 0.07
58 688333 ispaLss 7,359 395,546.25 0.06
59 300369 LR R 21,763 394,345.56 0.06
60 688181 AN A 4,306 189,377.88 0.03
61 688268 LA ETUN 5,216 186,628.48 0.03
62 688081 e EHTR} 3,153 88,946.13 0.01
63 002332 Il 1 24 4,421 43,635.27 0.01
64 002972 Bhazik 1,075 21,532.25 0.00
65 603109 FHIMAL 684 18,105.48 0.00
66 002973 FRARIF PR 1,146 6,578.04 0.00
67 603658 ZEAY) 60 5,782.80 0.00

8.4 MEMABEBREAGHIE AR
8.4.1 RHTN A HHIHIEE B 5H 2% BUAT 20 44 KR I 40
eh. AR

o JAT 3 4 T
75 Ji EE AN s TR A4 FR A BT TN G R FEIHE LE 1
(%)
1 300014 e A RE 34,615,033.36 6.85
2 300498 i B 26,718,823.99 5.29
3 603986 JK 5 BiHr 25,912,662.22 5.13
4 002384 Rk & 19,512,100.30 3.86
5 600183 AR AR 19,209,204.10 3.80
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603520 GIp. A 19,145,929.20 3.79
300782 B4k 18,219,528.15 3.61
002463 VakisN gl 17,978,063.00 3.56
300059 KT E 17,762,226.00 3.52
002594 EL 7 ek 17,021,872.24 3.37
688111 EAIIDIYN 16,701,395.27 3.31
002714 R I 16,596,053.84 3.29
600438 TH UK Ay 16,253,836.72 3.22
600383 G HAE 15,885,647.61 3.14
601688 HFRIES 15,733,656.00 3.11
300073 EPAR 5 14,851,261.00 2.94
300751 LA 14,829,861.00 2.94
300792 FME A 14,384,799.00 2.85
603160 TET R 14,350,916.60 2.84
600406 HH R B 14,342,315.91 2.84
000568 PN EE 14,339,737.22 2.84
000977 IREME B 14,012,509.28 2.77
002157 IEFRRHE 13,862,589.00 2.74
600027 A [E 13,808,985.47 2.73
601166 Ml HRAT 13,632,291.53 2.70
603338 AR T WA 13,424,478.15 2.66
000725 AR A 13,329,383.00 2.64
600837 ESGiM e 13,236,526.60 2.62
300033 [F] 48T 13,193,719.00 2.61
002138 2% H -5 13,136,156.65 2.60
002129 HH A 13,037,809.60 2.58
300601 A 12,785,445.60 2.53
002241 WOR By 12,604,426.70 2.50
002607 HABE 12,502,401.02 2.48
002405 VY 4t < 12,379,248.72 2.45
000401 FRIKIE 12,169,711.54 2.41
000651 s e e 12,107,096.54 2.40
601012 B B A 12,067,851.79 2.39
603501 TR Ay 11,513,124.46 2.28
300041 EFN:Y ) 11,176,198.54 2.21
600061 ESE 7N 11,110,700.00 2.20
600745 [ ZE R 10,892,646.00 2.16
603259 2 A 10,874,639.50 2.15
603799 R 10,523,782.46 2.08
601601 HH [ R PR 10,504,927.72 2.08
300316 A AR ATL L 10,374,182.88 2.05
600848 I 10,309,894.00 2.04
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