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MR ST R L AT A B, DRGSR M AB TR U A B AR A7 S50 B IR AR5 A A 2% 1A 1 A
B T AR R R BB EAT MBS VR, RO ST B ST MBI BT A A
PRV EE, FExS B30T H AR, AR XU PR 25 1, 78 1 BN 2 00 & XSG R bR EAT 425
FEPE I A

AFE S BN T ARG R B2 L i, S EERZR RS RE
BHAR M EEAEAL B AR DM 55 158 1 IR Jl 1 RS 7 AR A4 2R

AR e <5 0 2 < BRNOGS T < i T B ) IR A B 75 92 o R s MR A A B M R U iR Al
25T RS A (AT REAR SR o AE VR 0T B A BE R A, A W JRURSE 30 2 £ ™ AR SR H B0 1) SIS XU 43
RIWIBE o T NE R HTRIMA A, ARIEATE S RIHEE B bR, 456 5Ea 0™ fric 4k TR RHE
R E S AR RS B, BRI, B SRR R AR BASREEE, S Al
FEHT SR RS HEAT B L A EANPPAY, I AR R, A U i R T RS2 (T A

6.4.13.2 fg IR

15 F RS & 1 3 G AEAE Zy i B R AE 0 TR BAT S 504, BE S TIPSR 2 RAT A
WL RS AT BIA RN, O G VPR SR A 2R AR A AR

AR FE B I B B NAE ST 5 0 58 53 6 F- I BB ROUREAT T 78 0 VP AL o AR B BAT A7 30CA7
RAEATE G FEEAT I TR RAT, SZARATAR I RS FH RS AN R . ARRE B AEAT &) Pk AT 1
A8 5y 1 LA B IE 25 10 45 5 BR DA 7] 58 5 6 F 58 FRGIE J5 AS ORIGR T 50, 3 249 XU vl e PEAR
ANy FERRATIE) [FNV T 8047 52 5 H 9058 ok T30 47 45 R VRS T RHIEZ 28 #1077 AT BR | DA32 i A1
IAIEEY S

AHE G A BN ST 1 E P AR B, I 0 4 % M S S B0 Al R IR 2 R AT
NHE R XS, Hd e 7 sl £ Bt P23 B FXURS .
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6.4.13.2.1 XS FIPRFIAHBHF BB

mA: NRMoo
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LI TV AR LA
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XA G AH A5 B AR AV R BEAT A B], SR ST A KU B T A SR e Y A A R e P AR
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Bpr: NRMG
AHIR
2019 % 6 A 1N 1-5 4F 5 4LL s &1t
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HRATAT 22,945,427.22) - - 1 22,945,427.22
L AT 4 333,435.50 - - - 333,435.50
7 HARES 91,033.38 - - - 91,033.38
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Fjﬁ% Gk ] 1 1 282,274.11 282,274.11
A F - - - 671,310.07 671,310.07,
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B K | 35,305,317.61
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A F B . - - 672,140.84 672,140.84
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Uil Gigsean - - - 3,270,630.36 3,270,630.36
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PRI 40%-70%, s M e 40 A4 mh T E ol 25%-55%. thAal, A3E4i3E4 i A& 0 A3 4 it
B AR A St e 4%, € Wlis 2 R B i I etk AT XU B B, A4 VaR(Value at Risk)s
BRI A 5 S TV TR AE AN XS, B B 5 Sl Stof JXU B 4T R B AT 428
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AIAR FAEER
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T H il 4 R
Al FEIFE L A E {H LA
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116,089,586.9
A o M R R P — ISR BT 134,006,365.72 61.40 - 62.13
A Gy PE Al s e — HE S R - - - -
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TA AR B 7 — BUIF 5 - - - -
HoAh - - - -
116,089,586.9
&it 134,006,365.72 61.40 : 62.13
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7 BRAERE
7.1 HREEEHEHR
SRS AR
Frs 5 H G R BB L (%)
1 a6 # 134,006,365.72 60.80
Horpe B2 134,006,365.72 60.80
2 et ; )
3 ] 7 VAT 7 4% % 59,114,789.60 26.82
Horr: £t 59,114,789.60 26.82
B SCRFUE SR - -
4 el R ay - -
5 GrRAATAE AR . ]
6 ST NIREE G b 7t - -
FHorpre SR 1 SN R
B4Rl ) )
7 ?ﬁﬁﬁ A 23,278,862.72 10.56
it
8 oAt 25 T 5% 3,993,200.17 1.81
9 it 220,393,218.21 100.00
7.2 WMEMRBAT AR BRER RS
7.2.1 WEBRBAT WA R A R R R RS
fom | 7l I REON b
A &y R Al : ]
B TR 123,007.50 0.06
C g b 97,677,680.11 44.76
HL77. gL R G K AE PR R 3,332,525.49 1.53
E jeissin4 - -
F & ) 6,637,637.30 3.04
G WIZH A FHEEOL - -
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J Sanl 33,869.94 0.02
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L 5% AR 55 AR S5l 7,273,466.55 3.33
M B FAEAR IR - -
N IKF . FRERRN 8 L5t HE - -
o] JE B AR SS  ABFRAI I A AR S5 M - -
P HE 7,629,211.80 3.50
Q PA RS TAE 8,183,933.70 3.75
R AL AR E AR SRl 23,106.60 0.01
S ey - .

&t 134,006,365.72 61.40

7.2.2 |EMREAT L REB BB R MR R A S

Teo

7.3 BAIRIEA SaMHE G ST B LN I TR B R 4

B A I
e | REA Ji SR A TR (k) A E
fE LA (%)
1 000661 K& EH 42,271 14,287,598.00 6.55
2 000858 iR W 93,400 11,016,530.00 5.05
3 600519 DVMERE 10,783 10,610,472.00 4.86
4 300014 R4 R 291,796 8,888,106.16 4.07
5 000568 PN 108,000 8,729,640.00 4.00
6 600438 JH B 618,840 8,700,890.40 3.99
7 300347 TG EY 106,147 8,183,933.70 3.75
8 002607 HAHE 555,660 7,629,211.80 3.50
9 601012 e S A7 325,710 7,527,158.10 3.45
10 601888 o ] [ i 82,047 7,273,466.55 3.33
11 002511 HHOI S 590,889 7,256,116.92 3.32
12 603899 RIECH 154,000 6,771,380.00 3.10
13 600031 =—HT 428,615 5,606,284.20 2.57
14 601933 TR A T 356,030 3,635,066.30 1.67
15 000966 KR H ) 587,747 3,332,525.49 1.53
16 603939 mF4j 5 42,900 3,002,571.00 1.38
17 603288 HENUN4 22,255 2,336,775.00 1.07
18 002916 TR T FRL 22,800 2,323,776.00 1.06
19 002475 ALY R 78,637 1,949,411.23 0.89
20 300559 ER#E 73,335 1,738,772.85 0.80
21 300253 MERE (E95 92,634 1,313,550.12 0.60
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22 300725 AR 15,600 972,348.00 0.45
23 002810 L Rk IA 37,447 528,002.70 0.24
24 600968 ER 34,650 123,007.50 0.06
25 300782 T 743 80,927.56 0.04
26 601698 [ T i 10,103 39,603.76 0.02
27 601236 ARz 9,789 33,869.94 0.02
28 603863 FA 45 TR 1,451 33,489.08 0.02
29 300594 BRI 721 31,803.31 0.01
30 603867 E KA E i 1,045 26,971.45 0.01
31 300788 HAE HAR 1,556 23,106.60 0.01

74 REPABRERFEHESKERZS)
7.4.1 RIFENSHE H RIS ™ 1FEH 2%BRHT 20 4 IR EE B4
GRS AR

o AR L 4
¥ Ji SR AR JIE S5 A4 R ZN S N FE A LA
(%)
1 600438 JH R 11,165,526.91 5.98
2 600519 DVMERS 9,405,820.00 5.03
3 601012 B B A 9,263,827.39 4.96
4 000858 i AR W 8,369,235.41 4.48
5 300014 fe. 48R 8,099,921.00 4.33
6 000568 PN 7,950,012.00 4.25
7 002157 IEFRHS 7,653,835.00 4.10
8 002607 HABE 6,808,955.00 3.64
9 600031 =—®HT 6,697,442.00 3.58
10 002475 DALY E 6,656,815.34 3.56
11 002916 TR HLEE 6,622,456.25 3.54
12 002127 A B FEL 6,436,969.50 3.44
13 000063 HGE TH 6,316,051.00 3.38
14 002511 oh I 22 6,189,215.55 3.31
15 603899 JRIGCH 6,119,344.00 3.27
16 601888 o ] [ i 5,868,299.95 3.14
17 300149 AW 5,570,754.44 2.98
18 300347 e LI 5,569,881.66 2.98
19 300725 A RHE 5,521,419.70 2.95
20 000596 TN 5,025,042.00 2.69
21 002594 EL 7 e 4,889,713.00 2.62
22 000860 5% Al 4,603,262.00 2.46
23 600309 Jitet s 4,538,814.00 2.43
24 603019 R E S 4,476,063.96 2.40
25 601100 ERATYES 4,424,962.90 2.37
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26 601933 TR T 4,385,500.00 2.35
27 000966 KIFH Sy 4,329,676.00 2.32
28 300253 Y 4,076,258.47 2.18
29 000661 K mH 3,994,776.00 2.14
30 603369 Atk 3,944,856.00 2.11
31 300751 ]l 3,926,599.00 2.10
32 603259 2 B el 3,879,363.00 2.08
33 600643 %A 3,864,301.24 2.07
34 002714 W R 3,825,452.94 2.05
35 603160 TETRHL 3,747,975.80 2.01

T SENGAT (BESRABEE AT <2 G0 (s SR MON") % S 32 ilss e (ke
AN LAE A KR B, AHBHRAZ S

7.4.2 RHEHSHUE I PIEE B E 2980T 20 4 MBI
SRS AR

o AT 4
5 i =S Ji SR A PR A 32 H &0 P EHE L
(%)
1 300760 LG EIT 14,307,811.87 7.66
2 002714 W I 9,297,697.12 4.98
3 002594 EL WP i 7,887,727.83 4.22
4 300253 MERREc95 7,756,778.51 4.15
5 002157 IEFRRHE 7,327,964.11 3.92
6 603160 TCTRH 6,574,661.13 3.52
7 600406 FH, B Bt 6,560,197.92 351
8 000063 HOGE TH 6,450,542.53 3.45
9 002124 KA AR 6,164,232.38 3.30
10 300725 Ak 5,869,500.54 3.14
11 603305 JETH By 5,636,074.72 3.02
12 601766 Hh [ 4 5,529,737.10 2.96
13 002127 LGN 5,414,327.93 2.90
14 300498 KA 5,337,986.90 2.86
15 300149 AW 5,286,190.15 2.83
16 300450 VR i 5,174,487.40 2.77
17 300750 TR AR 5,149,422.87 2.76
18 600276 TE Fii [ 24 5,147,831.56 2.75
19 002230 RN 5,108,191.65 2.73
20 002810 L Rk 5,010,345.43 2.68
21 300724 FEEA 4,975,943.95 2.66
22 002475 LG 4,974,200.32 2.66
23 002916 TR LR 4,957,725.15 2.65
24 000596 R 4,931,568.78 2.64
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25 002798 Gie 4,806,879.51 2.57
26 300751 BRI 4,705,752.92 2.52
27 002376 (B |AES 4,523,137.17 2.42
28 600309 JiEA 4,506,102.00 2.41
29 600547 R ¥4 4,484,955.63 2.40
30 000860 5% A Ml 4,354,776.45 2.33
31 600643 %A 4,323,238.95 2.31
32 002371 JeJ7 44 4,105,624.65 2.20
33 002179 G 4,094,634.96 2.19
34 603019 HHRHEE D 4,073,932.40 2.18
35 601100 ERATYES 3,981,993.42 2.13
36 600570 JHAE T 3,836,601.94 2.05
37 300274 FH ' LY 3,767,971.84 2.02
38 601012 B B A 3,762,604.14 2.01

T ENGAT (BESEABEE AT <20 (s SR MON") % S 32 ilse e (ke
AN AL A EE) B, AHBHRAZ G

7.4.3 TNBERII A B8 R 32 R HTRN B
SRS ANRTT

SENB R RRA (A A 283,052,111.18
SEHR BN (A2 BT 307,097,764.86

TE: “SEAEHT (B KNBERRAT) 20 (s BRSO S92 K S2 il i O
AN LA LA KR 351, AHBHRA 5P

7.5 BIREGSF SO RO ASFREAS
SEURAL: NIRRT

i B A BT A IHE L
75 ez A FE
#1(%)

1 I K i 7 21,842,206.40 10.01
2 JAT A - -
3 LR sr 34,490,634.90 15.80
Horb: BURME SR 34,490,634.90 15.80

4 b fii g5 1,872,101.40 0.86
5 Al SR 55 - -
6 A SR - .
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7 AR CA] A2 i) 909,846.90 0.42
8 [ Ml A7 ER

9 | Hfth

10 | &it 59,114,789.60 27.09
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