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1 i 25 2-27 7-06 Bl e 00 7.88 7.88
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8 By 1-29 6-09 Bl e 00 84 4.54
68821 | YL7+ | 2019-1 | 2020-0 | iM% 1736 | 2348 5,790. | 100,51 | 135,94
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9 ) 1-27 6-05 Bl e ' ' 00 6.20 7.90
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iyl
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6 i 2-11 1-10 fic 53 .00 | 900.00 | 900.00
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h
60;79 %i% 20_1391-12 EZ;E 39.39 2(1)?(;)2-0 2043 1’602’530'356,969,658.21 63,123,656.3_

7.4.12.3 BRMRFR IE AL 5 PRI 5%
7.4.12.3.1 HRATIE T A5 IERE
I HE G AR A WA OR TCARAT 18] T 7457 2 1E 18 e/ R 3 F 5 55

7.4.12.3.2 R G i #55 EE W
R HE G ARG WK TEAZ 5 i T 457 24 1E [ W e A R 30 FR 55 35
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o ARIESGAE HH A E S B P 50X 2 e e TR R AR U 2 A A5 XU s P IR &
T AL ARG AE MR KIS AT T B SREE G B I KR

ARG EHRARTER SRS NESERIFENEE S, TR EMT
o ) AU BN AN O PR RO XRS5 S, (R A A R BR T B B
2, AT HE2E IR & RSB EAE BRI, BV SRR, —2lk ST s
B B S5 U RS RV 2, O ) B OB 8 B DTy JXURG A B W TS AL B i 4 D, 4
AN B RS g R 1 P S B Ve RES 9 RN AN i W N - S e e S W e R S
PR, IR I 2 7 1T U B O3 2 il iy 2 Al USSR DL o RUBSE B B o T B ANAE A% 2%
M ERERyE, REAERE. &, #it. EERESET LA 5.

AN 4 PR e 4 BN T < i TR ) DX B 75V T R B R W M E B AT RO Al
T8 T RS A AT REAR S o AE VR 2T B A BE A, I JRURS: 43 2 1 7 EERER B AT ) B0 ) 88 U 43
R . TINE R TR LR, ARIEATE SRR bR, 45650 fric H et TR E
RS E B AR B, HHE IR, B SRR IR AR B A RE S, S AT
FEHOIS PR BEAT W B A EATVEAYL, JRIE AN RS, R RS A R R SZ RV A

7.4.13.2 {5 R

15 F KUK/ 48 B G728 2 i B R 22 G W TR BAT B A THT, BiE B S AR iE S 2 AT A
WIEL . LA BAA S AR E D, 3O 4 U P 5 AR AR AR RUKS o

AT (B 4 NTEZE 5 BOAS 22  0 F I RS IRLEAT 7 70 70 P Ak o ARHE & HOARAT A7 3K A7
TBE AR & R AR WRAT, BRI S 8RAT AR SR (5 R AN R . RS SAE R 5 BT AT I 2E
5y ¥ LA [EIE S B0 45 5 BR 5T 2 B N2 558 T+ 58 BUE S S SORIER T B, 335 24 RS FT BB PEAR /)
FERRAT 18] [ M T 30475 5 W 35950 22 5 %o - EAT A5 VA 0 E 2358 3175 2aEA T B 1) A2 f1) A R
15 FH AR o

ABE G IR G E FNGENL T {5 P R B R, 8 I e 4R B R A5 P S VR A R AR RINE S R AT
NHAE R AR, L 2 SO #  A A3 U0 F XU -

T 2019 % 12 A 31 H, AEEFEEHEGFLEIN 0.09%(2018 £ 12 A 31 H: 0.00%).

7.4.13.3 FEHHE X

TR IR A2 i i 4 7E JEAT 5 b 705 DG 14 S5 I 38 B B S AR g KUK . AL i B MR K
B — 7 TR B T 5By R AN AT RE I SR [ A A R A, 53— J5 TR B T30 A T AL
732 5 T 39 AN IR T ok SR 788 S0 R e s DR 458 73 4 o i DG V2 7E T 47 B0 JR 2208 3 e s 0 DA BRI £
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BEXT SO ATIRE [B] 55 < AL A e RS, AR Tk < 0 5 <5 BN I R A < 1) R DU R ] 175 0 AT ™
AP L TR, DRF R A S AT BLE ST 5L . AR Sk & B AE
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AR A R KU, A R DR B A e A AR 2

T 2019 5 12 A 31 H, RS G HrARSE I 28GRl 76 10 & 202058 230 B 208 —A H AN AN
S TR [ e A A (T B ) T ] € B H HASTE S, TR T A AR 9 R 3 B 45 2 213

P,

7.4.13.3.1 W& BN AT SHE R PRSI RK 5T
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T LA TT I EE 5 P B SR s e XURG B B R ) 53R P SRt AR 35 4 21 45 W 72 PO 3 e XL
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SN H AR SRR — R AT RATHIER A IZIE R 10%. ARHEE 5l S
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T 37 P A 41 2 4 P o i T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S 6 ER 2R (K A2 3 T
RAEWE IS, BRI RS AN U AL A A % U o

7.4.13.4.1 F|R XK
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AR KRR E EASL TR 2 AR o AR BE G A O R BURE B8 7 BN ERAT 473K
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7.4.13.4.1.1 FIR RGO
Hhr: ARG
AR
2019 £ 12 A 31 1A 1-5 4 SEME At At
H
B
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MIRGIEFRTE 2K - - - 4,347,628.83| 4,347,628.83
wre it 527,999,647.58 - 2,013,900.00| 1,852,647,724.10/2,382,661,271.
68
Uik
NATIE SR H 2K - - 1 57,782,026.67 57,782,026.67
192,205,746.0)
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0
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NGRS 5 2K - - 41 13,430,235.15| 13,430,235.15
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MATFEE 7 - - 1 549,672.88 549,672.88
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i -1,820,912,831.86
68

T R PR A I G T R AGIK T OME, IS 2900E A 3 5087 E 1 H 8L H 3k
FHTF UK.

7.4.13.4.1.2 FZR R K B BURAE S

F 2019 4F 12 [ 31 H, AREESFAH RGBT S o5 34 58 7= 158 1 L)
0.09%(2018 4 12 1 31 [H:0.00%), Pkt 737 H] 22 ()AL By ot T~ AR 5 4 B 7 1B T B K20 (2018 4 12
H 31 H: [[).

7.4.13.4.2 SMNC R
AN R A2 Fi 4 Al T B A SO B BR KRB 4 it & R AN R AR B T AR e sl ) ARG o AR 4
HIFTE B2 R st O -, R TG R AN AU

7.4.13.4.3 FHARMAE XK

AT A IR 2 i i 40 TR < i T L 1) 2 SO A1 B SR 3 4 1 TR Bk T 3 R 38 AN AT 26 BASH
(T 37 A A TR B2 AR B T R A B R o A 32 AR B R S5 8 5 BT i R i 3558 5 1 e 32 A
575, BT A AR A% XU AR T FAMIE SR R AT T4 B B & B S DU B RS T e, AT Ao
VR TAIE S35 A B (K R

AREE G G BN A B A A W AR ep, SR A i RS, il e
DRGSR 53T, BB UESR Tis AT L, i P B A M Yo s B B ANMIES
(K58 PEA BT B e A0 M, SR RAT G I 4 A A2 i Y B A B0 PR EAT B . AT I B S N
WIS G OB AR, g . HPE . BORAGHTIBIE, REB R AR AE
(T A XU o

ARFEG BT A B2 A 1 B B AR AR AN A XU . ARG B A A PP RCE L] RSB~
FEL TN 0-95%, Horb, BB TR AUt 3 A R AR B = M LU B AR T R0 8 4 B2 7= 11 80%:
BT, BRI, M TR AT A SR EE I b [EIE N 2% fo v 5L 4 5 vt i Hofh
G T AAMET RGBT 5%; /NS T 5 R G B E R LA S T 20%: S HEA
EAENR IR WA B A 20 T T SN2 Gy IRAUE 4 LAJS - AR 4 0 B F9 B 4 s 3390 L 7E — 4 LA 9 B BURY

2 48 itk 65 T




[E 28 42 5 RE I B VR A T IE SR BT 2019 SEAEE R

i AMET

2

A

\3

I~

FAHAEAR 5%, H, MEAAEIEEH AT G A7 B ORIES AN SE . LA,

AT G 2 < N W AR B T R A HOE SR AR SRt A%, 8 9032 FH 22 Rl D5 on 2k it AT
RSP B, A VaR(Value at Risk)$5 Fr a5 A I A 5 <5 101k (O TERCE (AR DR, R R ] S st g IS ik

AT BRBEAN T ) o
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G | somiEth. iRIEL 35.004.724.94 L69
H {15 Aol B} -
| &R A AME B EAR

%l 326,536,343.50 15.36
U X4 235,325,466.38 11.07
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5 300450 TR 1,775,327 79,783,195.38 3.75
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7 000001 P RAT 4,534,810 74,597,624.50 3.51
8 300750 TR AL 692,388 73,670,083.20 3.47
9 002371 b7 %4 752,067 66,181,896.00 3.11
10 002142 TUERAT 2,274,200 64,018,730.00 3.01
11 603799 e R 1,602,530 63,123,656.70 2.97
12 603883 AR 854,546 54,759,307.68 2.58
13 300012 ESE el 3,469,404 51,728,813.64 2.43
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600276 FE Fifi 2= 24 494,981 43,320,737.12 2.04
002460 N4 1,222,100 42,565,743.00 2.00
600690 IR R 2,120,300 41,345,850.00 1.95
002410 i S2N 1,133,726 38,524,009.48 1.81
601872 AT EC AN 4,346,819 35,904,724.94 1.69
000661 KA = 71,300 31,871,100.00 1.50
601636 AR ] 5,166,500 28,364,085.00 1.33
000100 TCL 4E 4] 6,262,800 27,994,716.00 1.32
601808 HHE IR 1,254,700 24,090,240.00 1.13
002353 ANHi 631,099 23,325,419.04 1.10
300316 YN 1,426,130 22.418,763.60 1.05
000625 K2R 2,201,200 22,078,036.00 1.04
600584 KR 978,400 21,505,232.00 1.01
603939 mFEZE 291,177 21,319,979.94 1.00
002129 IR A 1,761,900 20,808,039.00 0.98
603233 KZHk 381,002 19,907,354.50 0.94
603429 LR AR 551,100 19,453,830.00 0.92
600845 FEIEHM 580,079 19,084,599.10 0.90
603737 =R 219,238 17,681,544.70 0.83
002317 REEZ 1,281,600 16,276,320.00 0.77
000725 AT A 3,210,900 14,577,486.00 0.69
300782 G 35,300 14,486,061.00 0.68
600703 = 748,300 13,738,788.00 0.65
603501 FIR B 94,863 13,603,354.20 0.64
601211 = %% 514,200 9,507,558.00 0.45
600837 AR 613,000 9,476,980.00 0.45
300010 SRR 685,900 8,854,969.00 0.42
002233 AR A 694,300 8,748,180.00 0.41
002123 ] 390,800 7,476,004.00 0.35
600567 Ll 4R, 1,965,400 7,409,558.00 0.35
300124 A 172,900 5,297,656.00 0.25
002791 IREH T4 132,150 4,029,253.50 0.19
688358 FEABEST 44,541 2,274,727.36 0.11
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688111 EALIPIYN 14,659 1,885,587.17 0.09
002568 HE A 41,400 1,087,578.00 0.05
688002 E Stk 25,672 951,147.60 0.04
601077 AR AT 147,778 925,090.28 0.04
688007 IR 26,857 722,721.87 0.03
688010 G A 17,276 705,379.08 0.03
688011 ottt 8,807 361,527.35 0.02
688139 IR A=) 13,249 317,976.00 0.01
300760 LERERIT 1,300 236,470.00 0.01
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67 688198 AT 3213 120,744.54 0.01
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