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361,094,890.3

) 2 R R Bk 11 64,348,232.54 296,746,657.83
7

6.4.11.4.1.2 FIZR XK BIEBURME AT

AHe T 2018 4F 6 A 30 HARRFFA BT, HEFARRATARE NS i, Hikiiizs
AR HR T AR G B B TC R

6.4.11.4.2 AMIC RS
AN IR i <l TR 2 S BOR SR BT RNV R A S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B AN XU

6.4.11.4.3 FHARM AL RS
A A b XU 6 35 4 TR 4 L A o (B B AR R B 497 TR Bk T 3 R 3R RNV 2R LAk
(T A R RS S T A AE I S I Ry o A 4 1 B TIF 558 5 B b i B4R AT 18] RV 17 3752 5

AN SEAG R, I T I PR At A A XU SR VR T BANUE SR R AT AR B B 28780 15 0 BRIk S5 T 52
528 jidk 46 7T
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BEAUE THIESF 117 7 BEAA IS BB

AREEG R E E MRS R A SRR, RAYE B R, @ EZ s

FAAEOL L BERE T, S E b s AT o0, Ul 58~ e 8 A S M @R E s il B MIE S
HIENEI T KE BT, BB RS a ML E T B A AT I8 . AR E A E
WSS S WA B AR, X RNE . B E . R A G HATIBIE, RIS MR RERE
T S s AU o

AR I I P B 2 A 2 AL B AR AR A XUBG . A FE e e Bt A & b 53 S R B A EE O
0-95%; B T K% 4 1 UAH K IEZ# I ELBIAMIR T ARG B 6 57 11 80%: FA4N3 5 H HAALEH
BRIBAR IO & LT SN AL G ORAIEE JT N 2 DR A I <5 5 3130 L AE — 4 DL B BURF i 3 AMIR T2
BEEER 5%, HbAh, ARG R IR O ARG I A R R S R A, e s
F 22 Fhog B 7 VRN S AT MG BE B, (4G VaR(Value at Risk) s SR A A 2 4 THI I 1A 7 75 AR 4%
DRARE, 7 I T S S DX 3R A7 R B AT o

6.4.11.4.3.1 FHAbm#s RO
SHRAL: NRMJT

AR FAEREER
2018 £ 6 H 30 H 2017 4£ 12 f 31 H
T H B i R
A E FEE b AR E T Ll
B (%) (%)
282,059,027.5
A8 Gy PE A Al 7 — I SR % 149,347,556.29 65.30 , 78.11
A8 Gy P4 BT P — B A 1R
A8 Gy M A R 7= — B SR AR
AT A G A BT — BOIF % 5
HoAh
282,059,027.5
At 149,347,556.29 65.30 , 78.11

6.4.11.4.3.2 FHABA#E XU FBURSE S
| b | MRRERERNEE) | ot G LR G PRI
5 29 Tt 46 7T




Mg R a2 4 R BC B A IR R SR B & 2018 4F P AR Y

SomA Al (A NIRRT 0)

AR

201846 H 30 H

2017 £ 12 H 31 H

FERER

Mg b S vE - 5%

N 1,637

Whn#; 2,093

AV Z AR E R B 5%

W% 1,637

k%) 2,093

6.4.12 ABITEBASTSTHRERE NN HAMAE
AT T 2018 4F 8 H 23 HAAK LK%

7.1 MIREEFETAEER

T
&

B HLHE

7 BERAGHRE

SRR NIRRT

A4 BRI
- Iﬁ\ . Aﬁ\
75 i H G 6l (%)
1 R 5 e 149,347,556.29 57.28
Hrp, g2 149,347,556.29 57.28
2 eGP . B
3 [i] 52 AL 25 4% - -
Hdr. i . B}
b & atless - -
4 DIkl L e - -
5 SR AT R - -
6 SRS Gl g 7 - -
o S ] ) 1 S N R B 4 ik
% - -
7 AT B EF &M ST 110,875,924.14 4252
8 HoAth 25 T % 7= 522,823.82 0.20
9 &t 260,746,304.25 100.00
7.2 EBRBATIW R BEREAE
7.2.1 WEHERBATI 4 2RR N R ER TS
o B HE L R Y Y H A
foRy | e ARMHE GE) m%(j; f‘ﬁ g
0
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Mg R a2 4 R BC B A IR R SR B & 2018 4F P AR Y

A & R A sl - )

PRI - -
c ilballZ 99,358,066.30 43.44
D 7. #T7 RAR ROKAE = FE R 71,559.85 0.03
E eS| 4 - .
F ek M EZAE 1,488,723.00 0.65
G iE%i. A REAIEEL - )
H {75 FE O - -
I B BAAVE B RS 32,714,844.00 14.30
J Sl 10,320,000.00 451
K S Hiu =l - -
L FH G AIRE 25 M 55k 1,133,760.00 0.50
M Bl FEANE AR5 - -
N IKF BB A LBt B 861,778.14 0.38
o] JE BARSS « AEFEA LA AR 25 - -
P HE - -
Q PR TAE - -
R AL AR E AR R 3,398,825.00 1.49
S oA - .

&t 149,347,556.29 65.30

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERAL: NIRRT

Ry Ve
e | REAE JIE B A4 R (k) A pE
H A5 %)
1 000651 (AL 246,400 11,617,760.00 5.08
2 601288 FMVARAT 3,000,000 10,320,000.00 451
3 600760 EPIRY A 234,400 8,447,776.00 3.69
4 600967 ML 621,900 7,923,006.00 3.46
5 600879 VNG 970,600 6,823,318.00 2.98
6 300365 THAERHS 326,100 6,727,443.00 2.94
7 000768 HT AL 412,600 6,453,064.00 2.82
8 002262 BAEZ) 302,100 6,045,021.00 2.64
9 000977 TREE B 253,100 6,036,435.00 2.64
10 300316 m AL 432,000 5,741,280.00 2.51
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Mg R a2 4 R BC B A IR R SR B & 2018 4F P AR Y

11 300036 e B A A 267,200 5,448,208.00 2.38
12 000333 EOE ]| 100,000 5,222,000.00 2.28
13 300383 FEIRHT 368,300 4,938,903.00 2.16
14 002179 G 120,000 4,680,000.00 2.05
15 300369 g R 433,800 4,641,660.00 2.03
16 600893 friRshh 203,000 4,530,960.00 1.98
17 600519 YMERS) 6,000 4,388,760.00 1.92
18 600038 W E A 88,800 3,551,112.00 1.55
19 300059 KT & 266,000 3,505,880.00 1.53
20 600498 ED @ik 140,900 3,501,365.00 1.53
21 002195 —=DE 817,500 3,498,900.00 1.53
22 600373 HOC AR 264,500 3,398,825.00 1.49
23 002465 MM IE S 422,000 3,388,660.00 1.48
24 600884 A2y 129,900 2,870,790.00 1.26
25 002025 NGRS 104,100 2,404,710.00 1.05
26 603799 2y g |4 23,300 2,271,051.00 0.99
27 002013 AL 300,000 2,271,000.00 0.99
28 600845 FEAGF 66,500 1,752,275.00 0.77
29 603708 F XM 67,700 1,488,723.00 0.65
30 002065 R 165,600 1,424,160.00 0.62
31 603839 2 ER 64,800 1,173,528.00 0.51
32 002707 XA TR 118,100 1,133,760.00 0.50
33 000888 WA L A 88,800 780,552.00 0.34
34 300532 AR b 44,500 777,415.00 0.34
35 601330 2 SehI WA 4,971 81,226.14 0.04
36 603693 WYt 5,384 48,456.00 0.02
37 603706 KITHF 1,765 23,103.85 0.01
38 603105 SRERHE 3,410 16,470.30 0.01

74 REHABREE R AEHE AR

7.4.1 BTN HE YIRS R FE 2980T 20 4 KRR R4

SRRAL: NIRRT

AR AL 4
5 i ZEARHS, Ji S A PR N ) S N T P A EL A
(%)
1 601318 rh [ S22 73,003,611.41 20.22
2 600760 LK 49,642,860.04 13.75
3 000651 AL 46,037,718.18 12.75
4 000977 IREE S 46,001,827.17 12.74
5 601336 RS 44,989,244.47 12.46
6 000768 HL L 43,325,274.40 12.00
7 600038 R 40,951,720.96 11.34
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601288 LMV ARAT 40,145,440.00 11.12

600585 HFIZIK IR 38,780,896.94 10.74
10 600967 HE—HL 34,066,992.60 9.43
11 600990 eI 32,364,209.12 8.96
12 002465 e Gk 31,254,213.38 8.66
13 600562 B R 30,619,671.43 8.48
14 002179 H G 30,161,586.69 8.35
15 300253 MEATRY (953 29,485,953.94 8.17
16 000858 i AR W 28,598,413.37 7.92
17 600879 iR T 28,319,711.80 7.84
18 600036 AT ARAT 27,360,369.61 7.58
19 600887 Gailliialis 27,154,290.95 7.52
20 002013 AL 27,139,004.45 7.52
21 600048 TRF Hb = 26,719,039.00 7.40
22 002371 A6 77 %4 26,272,082.59 7.28
23 600893 Wik 25,787,675.91 7.14
24 601699 i 7S NI 25,257,628.69 6.99
25 000001 A RAT 24,455,752.76 6.77
26 002236 KA 24,399,746.84 6.76
27 600690 H B iR 24,042,233.52 6.66
28 300316 rm B L 23,229,825.99 6.43
29 002415 Vg R AR 23,018,804.70 6.37
30 002025 WK FL2% 22,951,814.40 6.36
31 000333 EOE Y]] 22,739,641.48 6.30
32 600482 W E 5 7 21,541,153.70 5.97
33 300369 o AR 20,641,337.00 5.72
34 600711 N4 20,122,054.50 5.57
35 001979 LA 19,747,823.54 5.47
36 600782 BN oy 19,430,992.40 5.38
37 300059 KT & 19,363,512.74 5.36
38 300036 8 A 18,734,227.00 5.19
39 002439 Ja B R R 18,467,306.78 5.11
40 000066 Hh K, 18,446,751.14 5.11
41 002195 = 18,200,211.70 5.04
42 002142 TUERAT 18,093,450.00 5.01
43 600519 DivMiE e 18,051,423.00 5.00
44 600028 HEHL 17,511,143.00 4.85
45 300065 HEAE 17,298,225.00 4.79
46 000069 HEHFIR A 17,111,723.42 4.74
47 600029 T 17,010,556.67 4.71
48 002027 I3 AR 16,781,433.43 4.65
49 300377 SIS 16,143,056.30 4.47
50 300017 W15 BHEL 16,112,162.00 4.46
51 300373 AR 14,876,490.00 4.12
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601328 ZIBARAT 14,865,406.00 4.12
600340 B AR 14,644,619.00 4.06
300367 RKITM I 14,625,594.50 4,05
603369 At 2% 14,507,930.32 4.02
600703 =L 13,556,687.74 3.75
600372 H LT 13,178,902.80 3.65
600705 i % A 13,017,076.17 3.60
600536 Hh [ A 12,618,827.08 3.49
601009 B ARAT 12,518,897.15 3.47
601688 IR T5 12,427,329.28 3.44
300287 KHNE 11,641,248.81 3.22
300365 (EEEZY TS 11,456,124.00 3.17
600348 BH SR IR 11,343,106.00 3.14
002440 ] Ay 11,230,999.70 3.11
600030 S IESR 11,032,666.00 3.06
000002 Ji Fla 10,950,212.00 3.03
000547 AR K e 10,839,797.00 3.00
600196 SRR 10,771,118.15 2.98
600720 HE 3% 1L 10,681,489.00 2.96
601601 EHE NS 10,520,605.00 2.91
603799 R 10,027,026.00 2.78
002268 E S i} 10,002,214.40 2.77
002262 Bzl 9,940,121.42 2.75
300075 B BuE 9,865,731.00 2.73
600606 oA I 9,849,823.00 2.73
600479 F4&25 9,599,599.12 2.66
000568 FINEE 9,382,107.70 2.60
600188 FEMN 9,121,659.00 2.53
600019 A 8,828,016.10 2.44
600373 HHCAE R 8,717,622.70 2.41
600570 fH AE oL T 8,620,182.51 2.39
300271 gAY 8,576,578.00 2.38
002368 AR A 8,539,810.00 2.36
002035 s oy 8,536,389.27 2.36
000672 UK e 8,490,106.06 2.35
601666 PRI Ay 8,163,498.80 2.26
600258 TR E 7,887,958.20 2.18
300137 G GIEZN S 7,870,500.00 2.18
002223 i ERERTT 7,660,170.00 2.12
600740 i Ll 7,552,378.96 2.09
300045 E70iE 7,408,997.50 2.05
300699 HEE 7,375,721.00 2.04
600031 =—®ET 7,363,088.00 2.04
002308 JE A A 7,257,560.00 2.01
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7.4.2 RFSEH W HIRIE-S R FE 29500 20 4 KRR R4
EEEAL: AR

AR AL 4
5 i ZEARHS Ji S A PR A R 132 A P A EL A
(%)
1 601318 Hh ] 22 69,757,478.09 19.32
2 600038 W E A 56,380,941.99 15.61
3 600760 RPNV A 49,799,998.06 13.79
4 601336 R NI 48,341,406.02 13.39
5 000977 IREE S 43,059,998.41 11.92
6 002013 AL 41,205,501.85 11.41
7 600036 AT ARAT 39,537,386.17 10.95
8 600990 VYl 38,539,171.68 10.67
9 000768 H AL 38,107,208.42 10.55
10 600967 P —HL 36,602,325.09 10.14
11 600585 TIEIK e 36,568,699.57 10.13
12 601288 LV ARAT 36,009,763.00 9.97
13 000858 i AR W 34,525,016.70 9.56
14 600482 i E 2 7 33,924,732.58 9.39
15 002179 LG 33,561,952.83 9.29
16 000651 ¥ I HL2% 33,033,038.76 9.15
17 600893 Wik 31,925,491.70 8.84
18 600048 alb:Yas 31,825,891.39 8.81
19 300253 ER Y 30,904,639.06 8.56
20 600562 ESE=FR %57 29,968,639.91 8.30
21 002142 TUARLT 29,862,850.27 8.27
22 002371 677441 28,589,187.35 7.92
23 601699 k2R 27,755,745.54 7.69
24 000001 P22 ARAT 27,710,481.00 7.67
25 600887 BRI AR 26,632,848.99 7.38
26 002465 e S ik 26,500,394.50 7.34
27 600879 VNG 23,939,542.98 6.63
28 600690 T K 23,835,295.52 6.60
29 002236 KA 23,305,009.00 6.45
30 002025 I R 23,040,507.81 6.38
31 600029 T 22,797,414.50 6.31
32 002415 T SRR, 22,230,245.89 6.16
33 600519 BNFEE 21,182,361.00 5.87
34 000333 EMEEH 20,732,420.20 5.74
35 300316 mn ARATL 20,191,297.00 5.59
36 001979 st 19,859,244.21 5.50
37 300059 KT E 19,390,823.94 5.37
38 600782 BN 18,518,945.00 5.13
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600711 B 18,479,150.70 5.12
000066 Hh [ K3k 18,281,337.92 5.06
002439 Ja R R 18,037,360.00 5.00
300369 o AR 16,980,343.90 4.70
300017 W15 BHEL 16,856,777.50 4.67
300377 SIS 16,747,385.00 4.64
300065 VR 16,557,709.60 4.59
000069 BRI A 16,498,284.24 457
002027 Iy AR 16,476,349.32 4.56
600340 B AR 16,448,459.85 4.56
600028 HEAE 16,114,437.97 4.46
600188 FEMN 14,963,234.92 4.14
002195 —=DE 14,961,272.00 4.14
300367 RITM I 14,941,644.00 4.14
603369 At 2% 14,540,772.42 4.03
300373 B FHE 14,473,640.43 4.01
601328 ZIEHAT 13,917,521.00 3.85
300036 8 B A 13,608,994.00 3.77
600703 =L 13,427,027.07 3.72
600536 Hh [ A 13,177,251.82 3.65
600372 H LT 13,090,978.00 3.63
600352 ANk 12,571,499.00 3.48
601009 AT 12,469,922.42 3.45
601688 HBIRIES 12,425,288.00 3.44
600705 HL BT A 12,285,098.80 3.40
600348 BH SRl 11,585,921.99 3.21
002440 ] Ay 11,536,922.36 3.19
600030 S IESR 11,231,724.00 3.11
300287 RIS 10,948,636.00 3.03
000002 Ji A 10,702,898.00 2.96
600196 SRR 10,505,500.67 291
002268 ER S i} 10,484,438.42 2.90
600262 677 et 10,197,870.80 2.82
600479 T&#l 10,108,297.88 2.80
600720 HR 3% 1L 9,955,895.00 2.76
600606 o I 9,929,271.00 2.75
000547 iR K e 9,807,704.17 2.72
300075 B EuE 9,617,983.16 2.66
600019 EA 9,565,220.76 2.65
000717 HENRA L 9,464,150.00 2.62
601601 EHE NS 9,317,222.85 2.58
002368 KAy 9,222,302.71 2.55
600125 BRI 9,051,406.94 2.51
000672 gk 9,033,400.00 2.50
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83 000568 PN EE 8,868,801.16 2.46
84 300271 HeF A 8,830,138.25 2.45
85 600258 TR E 8,733,469.16 2.42
86 600570 EE RS 8,494,106.85 2.35
87 600528 g Tl 8,452,242.90 2.34
88 300045 1716158 8,278,596.00 2.29
89 600031 =—®ET 8,198,201.08 2.27
90 300137 PGl EZ N 8,179,137.90 2.27
91 603799 R 8,167,371.80 2.26
92 000425 R T AL 7,910,320.00 2.19
93 002262 Bzl 7,886,131.26 2.18
94 002035 e ety 7,740,454.10 2.14
95 002223 i ERERTT 7,563,940.48 2.09
96 601636 Tt A 4] 7,452,479.50 2.06
97 300462 LR B 7,423,732.00 2.06
98 300114 SRR NN 7,415,634.00 2.05
99 600740 IFip:2d 7,404,210.00 2.05
100 000776 I RAESF 7,267,149.00 2.01
101 601666 PRI Ay 7,226,959.26 2.00

7.4.3 ENBERK A BB S HBER R BT
SRR NRTIT

SEANBEEERI A (RAS) S 2,348,724,772.48
SEHRERRN (32 B 2,465,122,801.80

7.5 WIRIEGIF AR FSFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 315 B BB R/NERFF B AT 48 25 3 R 4
AIE AR RARFFA R

7.7 IR FMME b EE B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
ARG ARG AR RFFA ST 2R ALTL

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R  4
AIE AR RARFFABOERH -
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7.10 REFRAES BT MBI H LU
7.10.1 #HREPRAE ST HBIEH ARSI

AT AR AR ARFFA AR

7.10.2 AESER BRI BOR

ARG ARG IR GBI O E ARG BUBARI0L, AL SR AR & B, BL
EMREONEZHE, AEHmEsE TRat. SMREE L EER AR 25 iE R 6t
“4.

AIEGAEFAT AR TR, K@ IESR T A B T s T wt /e, JF 45 & IR
B R AR 3SR L R A A AT

ARG TR T F BB AR I B WS R e . JRBNIE SRS, W B AR ARk,
VEIHEAT BT, DR v 4L B R XU

TN T2k BB BRI B R P SRS 5 A E 1Y) AT R A I R A E AT

7.11 G AR AT LB B E 5B 5238 5 B oL i
7.11.1 AEAE GRS RBUR

RIEAIE SR G EF, ARG AR THE G5
7.11.2 REHRAZE ST B G R A5 25 40
ARSI ARG WA AR T A E U0

7.12 BBHAEREME

7.12.1 AiREHIN, AEGEERETT AR RRAT BB B E ISR RN, WA ek
Ll H AT —FE N ZEIATFE T AT

7.12.2 RILGHBHIRTH42 SR rh, AEAERTT T8 Ik 5 B [F) R0 o e B 5 P 2 AN ISR
7.12.3 FAAR A TRBE 7= M FR

hr: AR
75 £ Fx S
1 A PRIE 488,196.94
2 JSZSCIE F58 B
3 JSZMAC ]
4 IVl @ilDs) 19,197.47

5 38 jidk 46 7T



e R FRR G B IR S TSR 5P AL & 2018 PR R

5 JSZHAT EE TR

15,429.41

6 FoAt MR

~
N

5]

b

o
\
/

it

©
p

522,823.82

7.12.4 FRFEAR K40 T He BT BT B 535 A
I AR AR R b T R B I AT 57

7.12.5 FARHI+ 4 B E A IE Z FRF I AU A
ARH AR AR ST A AFAETIE 32 PRI DL ISR -

8 E&MBRAEAER

8.1 MIARESHIFE AN BEAFFANGH

Graafr: A

ES PN A
FIYREE T GIRGAES S e N e
ESE=DNAE-((a))
Rl A A
ESRER I ESRER
Ee. 51 Eb 3]
2,873 89,747.92 0.00 0.00% 257,845,762.91 | 100.00%
8.2 HiIRELSEFEANMENRFAREEKTEN
WiH R aas () i 54 a4 L 451
HEEHNITA M A AR S 70,756.66 0.03%

8.3 MIARESEEANMLNRFFAATFRAESHHEEXFEKFELR
RN ERPEBN R SRR ot N A 2 R S dius & R X 808 0.
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ARHe G ) G 2 PR AR S AUS R R X 8] 05 0.

9 FBAEES M)

BT Ao
HFEERAMH (2017 4£ 8 H 23 H) FE4 04 i 543,089,849.62
A AE B HAA) 3 4 1 A A 365,474,215.95
A A BASE 4 S HR A A5 14,395,641.23
Vol ASHRAS WL 4 R B4 A0 122,024,094.27
AHR A HHHE G 47 2 AR B 40y -
AH A A HA AR B 4 4 B 257,845,762.91

10 EXFEHER

10.1 BEEHHFRFE ARSHRI

5 A ToFE S AR AR 22 e
102 EEEHHA . BEEFREANEIESRERINERAFZSF)
1. AR IANAIE S N RN FA ST
2018 4E2 A 13 H, HEEEHAKRMA T (B EERARAFRTRLEHEFHAL) » )8
AR, BRECFEA . BIRR L L AR ST MRS LT,
2. KRR WIAARESIRE N LT IRESFRE T TE RN ST
T
103 RESEHEA. BEUF. BEELESHIFA
RGN T AR SE S 72 | 3 AT S HURIA - RS N 3L & BT B AR SE &0 72 VR .
10.4 F& BB SRAL K B0
ARHR N T AR B SR 1 U
10.5 AEEESHAT TR THITE S BN
AR N AR T R SO G R T S T 3 45
10.6 EEA . EALHSZEENRAZEESLTFHR
AR AN EEA . FEE A LI mBE N RS2SR W31 2 s T A5
10.7 EEHMAES A R 5 BITHA R B
10.7.1 EEH AR A B 5 BT T IRER R XS SATE R
GiL: ARG

5 e 5 RIS
BEAH | T \ 4 SR | &
Y “ %
Y RS 28 Az s 4B
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B LE EL1

FE 5 e

ZAFUESF

fEIBIESF

THFESF

S

e B

R

[ e

N

AR [ Fr

e

AR ATS

7Y RIS

THZRUES

PGIESR

GBS

FAGUESF

AR

HERIESR

JIIAIES?

B fRAE SR

ERIESF

HHIES

RACIES?

RIS

IR 930,994,121.47 19.35% 850,122.13 19.17% | -

HLANIE SR 886,679,009.87 18.43% 825,761.86 18.62% | -

Il < iiF 27 737,207,111.82 15.32% 678,312.82 15.29% | -

HERIETR 556,179,090.04 11.56% 517,968.91 11.68% | -
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