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FEG A R PR Th T EBURE I 55K, L g AE AR IO IR e ER R (¥ AR B Ty 5, 7 ] R P T8 R A e 45
R T KUK, A RUIR IR TE 6 0 AT AR 2

7.2.4.13.3.1 G H AR FE LA G F =R R KB

ANFE G (1 5 A TEFE S8 AR P rp b 4 I8 (A TF SEARIE S B e S AR A B IM ) Je (A
FF LT A 438 W8 5L A TR B M R B B IAE ) (2017 4E 10 H 1 H A HAT) S 100 ) B R X A 3
G A G RSP AR AT HE, G ST I XU R R A S A R R P SRR . IR
B 52 B (K43 % it b ELAB1) LA R 20045 0 6 B T80 P9 AR LR 7 10 456 PR bR S TR Sl P8 g A7 45 45 1 )
G HT

P

FERB T — AT RAT BAESR B A S 5 E K 10%, H ARG 5 AR %
SEHENEH P HALE SRR — 2 7 RATIER AT IZIETRH 10%. Ak a5 Ak e
S NS B F AR IR AR R R — X BT A "URAT RN R A I % A w
TOBEBEER) 15%, Ag5hAR GRS NE RN SR RHGFE K LW A s KITH
FIVEBEE, AR b T A E AT R 30%.

AIE G P M IESFEUESF A S B By, HoR IR el AEARAT (8] RV 3758 5, 800 2k 4 B Uil
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ERAR IR A BAE AR BRI & (R AR AR & BUE S 3 4)2019 AFAE R

P Z IR WA GE H LSS LM 7.4.120 BbAh, ATEE mE S B 4l e 7 N
RGN AIPE R R, H LR BN SR ORI A R E. AReERE T
TN PERZ BR B I T E & TF AN L 2 e B 1 K 15%.

ARG RGN H E A &5 7 A TAE H AR BLBE 0 AT AL (R AT o T Al
SIS, B R DA R IE ] F S AN 7 AT H Ay AR B i AT AR LA R o

I, AL Sk S BN & B B0 WA 5 K BT 0 522 5 0 PRS2 58
JEUXHAZ 5y 5t F I 55RO AT BT RATH KPS T e BN R BUR B 5 HEANE 2, DL
XA RV FRIAZ 5y 5ot T ST AE 5 0 L A B BEAT 20 25 U 8 S50 Tt ™ e A B I S8 [ 52 5 PR 3
PR FIAE Gy % T AR o Ak, AR T 4 (10 5 4 BN T 7 308 [ D 58 5 O 4 ot 5 B . AR o 41
oo PR 5% JO B 52 A R KT R I A o ) URSIR B85 1B AR 50 DARA PR B A% 2 Fe (T 5 A2
W FE SRR B i L P EIE M 2 )€ I H A AR D93 5 06 FOT R (Rl 3g i, vl %
ST A R B B SR S B < B [R1 20 R BBV DR — B

ERE LIRS TR AN PESR bn A M I 45 2R R sl P XS o B S ) S Bt AR e AR T 0 A 9L Bl
PRI 0 R4

7.2.4.13.4 TR K
11737 RS A& 36 22 < I e TR 1) 2 Fe (B BOOR R B < 9t P T A v 37 45 2 A DR 3 R A2 3
RAEWEN RS, BRI RS AN XU AT A A 1 XU o

7.2.4.13.4.1 F|Z R

R 0 X 2 i <ee R (R 24 SR B B e B 32 T 37 A SR ALl i R A e sl ) AR o R AR Uk
<l TR T TSR AR T S A SO T B AR AR, H rh R R S ik TR T e
AT S 300 1 45 ARORR A T 37 0] 2R e A7 B X AR ORI g 5 i 94 XU

AT S PR e < BN S Y100 AN S < T i PR AR R SRR P B 1 BEAT A%, DRI R A A A
IR Rr i wb i R YR v X S e

AREEHER T EENRTHER. SF&MNe. FHRESREEFRTE,

7.2.4.13.4. 1 1R XK 0
fr: NRMoT
AR
201946 A 14EDAA 154 54U E AitE it
27 H
i
SATAER | 637,120,576.72 . ' 1 637,120,576.72

2 78 T3k 105 7L




ERAR IR A BAE AR BRI & (R AR AR & BUE S 3 4)2019 AFAE R

e S D 2,400,000.00] - 4 2,400,000.00
7 BRI 4 39,109.26 - - 39,109.26
SENIREE 4
kT
MRGIE S
B
NS - - 144,202.54 144,202.54
et
639,559,685.98 - 144,202.54, 639,703,888.52
Uik
AT IIE 25375 . | | |
HEK
AT B2 [R] 3R - - 131,912,402.42| 131,912,402.42
MNATEHN
- - 959,556.15 959,556.15
Eidul
MNATFEE 9 - - 159,926.02 159,926.02

WA A 5 B
I Hg%#’ | ) 61,669.21] 61,669.21

HoAth 47153 - - 112,858.63 112,858.63

st

- - 133,206,412.43| 133,206,412.43
F K | 639,559,685.98 - -133,062,209.89 506,497,476.09
izym|

LEER
20184 12 A 14EPA 1-5 4 5 E AtE =1

31 H
%

AT 55,877,256.80 - 1 55,877,256.80
Vo= - e 2,048,796.44 - 4 2,048,796.44
7 HARES 174,864.26 - - 174,864.26
T o4 R 1,640,142,702.3
)“EJJ M| ) 590 494,014.50 8,691,742.40 40,956,945 48

il 8

NS F5

PLE R : : 716097543  7,160,975.43
HR
INeil)s) - - 34,447,276.75 34,447,276.75
AT HR I R . - 12,462.57 12,462.57
Grr Rt 1,739,864,334.6
1,648,594,932.00 8,691,742.40 82,577,660.23 3
Uik

379 T3k 105 L
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AT L [B] 33K . - 41 2,756,771.81 2,756,771.81
W A faran
NATEEA 1,782,069.69 1,782,069.69
Eirdul
MNATFEE B - - 4 297,011.62 297,011.62
VAT AR B 2l
EZH;EEM 859,163.53 859,163.53
A Fod - - 4 28,529.33 28,529.33
oA A7 £57 - - 4 400,000.00 400,000.00
UiTigsSeny - - - 6,123,545.98  6,123,545.98
F| 2 JaK 1,733,740,788.6
trg| 1,648,594,932.00 8,691,742.40 4 76,454,114.25 5

T RPN ATE GG KGR S B, IS L i 08 E O H B 0 2V
BAT T 02K

7.2.4.13.4.1.2 FZ XS I BURME D BT

ik | BRI A LU AR 135728 R FEA AR
X BT P AR H 3 4 T PV E
e A g (afr: AR
. AH S ARG A% 1 [ AR Bl . R
2019 4£ 6 F 27 H 2018 4F 12 ; 31 [
T3 A)Z T % 25 N A - 958,426.26
THFIZR ETF 25 M35 - -957,067.25

TE: ALET 2019 4 6 A 27 HARFFA BT, HFFA NRITAA S S EE, Rk
28 (AR Bl T A FE G B3 7 A T B RS

7.2.4.13.4 25N R
AN R 2 T 4 il B A SO B ECR SR I & it & R AN IE 2R AR Bl T e AR e sl ) ARG o AR 4
IR 572 Je it AN R A, R TG 2 RSN AU

7.2.4.13.4.3 FAhM RS

A AR ARG 6 5 < TR < kR P 2 e (i IR OR B e B A B T 37 R R AMICIE 2R LUk
(RIS A% DR R AR B T A AR B RS, o AT 4 2 B BT TR SR 58 5 P b iy BARAT 18] [RDL T 352 5
HIREER AN S, T I A EL AR s XURG AU T BAMIE SR AT AR B B 28 5 0 SR R S I i
AT BRI T 1173 B AR B K 2

ANIE G 12 S BN IS B R ORI A4, S BE Sems . B IO E . SR AT
BIE, RIS AT RE R A I T ks KU o
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AT i BT A ) 0 B B AR A A AR XU o AR SR < g AR A v [ 2 2 B A DU AHIE S 117 3
IR BEEAR AL, 2 BB 2H & ORISR ORAS B 7 RO, 9% 77 A 5058 LU B BEAT B B . AR HE gl
HE IR K B8 77 (5 R T M LA = T 40%; fiids. e g THSMRAR T HEE T
FEBIAMIE T 60%; B e-ml 3] H £ —4F DL IVBUR 1557 35 58 BB AMIR T B 7 1 EL N 5%, Bt
ARG & AR IRIESE . N IS

BEAh, AR 3 6 BENAE HOR AR I G P R IE SR U A S 4, S SIS Y 22 o 5 9%
X AT X LB, BLHE VaR(Value at Risk) i 55 A I 1A I8 < 100 e R0 70 A A UG, R P 5
T RS AT R AT 1 o

7.2.413.43.1  FHARMRE XKL D
SERAL NRMIT

AR AR
2019 £ 6 H 27 H 2018 £ 12 H 31 H
i H i B4 Bt E oy
A RME FEEHE L ARE 4H{E L
il (%) (%)
A G M R — IR AR 40,956,945.48 2.36
A Gy Ve Rt P — B P
LoV — e E
%
AT A A R 55 7 — BB 5%
ait 40,956,945.48 2.36

7.2.4.13.4.3.2 FABAHE XU BIEBUBE 2 BT
AFLT 2019 4F 06 H 27 H J 2018 4F 12 H 31 HAZ B MR 2 R E LIS, BRItk T
RAINCIC R LA T 0% R R AR B T A I & 88 P 1 To B

7.2.4.14 FBTFEBEMHVr&THRE FE UL K H ARSI

7.2.4.14.1 A RHE

7.2.414.1.1 AUARMMETEN SR T A
ANCAS Fe B T 1 4 R 5 7 0 A7 A5 2 ARG DR S S I DA R oAt 4 b A f5e, G DRI 4 1

IRAK, 2 SehrE S K E A

7.24.14.1.2 VAR ETFER AR TR
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7.24.14.1.2.1 &R R A RME

F 2019 4F 6 H 27 H, AFEEFAMLLA RMAETHE BIHABZ TN S 28 1) S a8 T
B RRIIRFN AR 0.00 76, J& T 5 =2 RIMARHN AR 0.00 7T, J& T8 =2 IRMREHA
[T 0.00 G (T 2018 4F 12 7§ 31 H, AEERAI A RMETHE HHAZZ) TN 2R 85 1 4Rt
BEHRETE - ZRNAH NART 44631,95.98 i, BT H ZZRMNEAHNIART
1,595,510,742.40 7, J& T = E RN AR T 0.00 7).

7.24.14.1.2.2 N FAEIT)EZ IR IE) ) K AR S

XTSRS 5 BT LTI SR Bt S, 5 L KU M. RS A ANE IR SR TR AT
RATEERED,  ARF= G oy W5 R H 4258 SRS 3% K IR 58 5 A58 IR I e L 0 ) A M AR O
SERN TR AR (R A OMEFINGE — 20k FEARAR A (B 14 5 SR A el Wi N ABLN T2 e (i
URSMATRIE, AR ORISR AR R A R EL LR R B IR =R IR

7.2.4.14.1.2.3 F =2 IR SRUER BRI A AR 5 450
AFEGFA LA T E BRSNS AR 1 a i T 22 = 2R A R EA AR kA4
A5

7.2.4.14.2 7 H I

BER AR, ARG TEH ZU I A H I

7.2.4.14.3 H A=

AT, ARG IO U Y H A B ZL T

7.2.4.14.4 W55 RER I HLUE
AT O T 2020 4F 4 H 7 HAARF S 1R 48 1 Ak,

8 BE

‘\:Y':l?

GEiSS

8.1 B fa R EIRIB SRR RS
8.1.1 HREL W =HAEHEN
SEasr . NRMT
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Moz R i A1 R R A B S4B 4 (SR A 2 (R AR A AE 5 R 3 4) 2019 SRR 5

JF5 it H LA S BT (%)

1 &R 4y 89,059,136.40 28.18

Hodpe SR 89,059,136.40 28.18

2 B R e - -

3 ] 7 W i A5 TR 208,696,423.70 66.03

Hope foige 208,696,423.70 66.03

T SCRFUE SR - -

4 TR - -

5 SRbATAE A - -

6 SN IR 4 i % 3,000,000.00 0.95

e S = [0 11 S N GR

& S ' '

7 ?E frtemaa e s 5,926,037.55 1.88
it

8 Hofh % 11 5% 7 9,367,687.48 2.96

9 ait 316,049,285.13 100.00

8.1.2 HIRIEATW RN ERHAE
8.1.2.1 EMRBAT WA RN RANRERFTAS
&HURs: ARt

R NES] AR i %ﬁ%@ﬁw

A e RS B vk 0.00 0.00

KAl 2,365,419.00 0.84

C il 3 M. 19,031,338.27 6.73

D A70s BI1 IBAREFRIGIN 8,607,558.00 3.04
A

E il 2,284,530.00 0.81

F AR NEE 305,950.00 0.11

G b iR e T T4 15,686,015.00 5.55

H (ERERIE VS|4 0.00 0.00

| &R AR BRI 1,919,105.75 0.68

J SR 34,549,655.00 12.21

K S Hiu =l 418,758.00 0.15

L FEL BT 25 ik 5k 2,259,330.00 0.80

M BT FERIHA RS 121,548.34 0.04

N IKF S IREEAT A L5007 B 143,378.04 0.05
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0] JE R MRS BN H AR R S5 0.00 0.00
P BE 0.00 0.00
Q TPARGES TAE 912,960.00 0.32
R AL AR AR R 453,591.00 0.16
S Gh 0.00 0.00

it 89,059,136.40 31.48

8.1.3 HIRIEA fFHME 53 & 37 LUK/ HE I T B B 3R B A

SHERAL: NIRRT

e | omEmRE | Rk SRR AfehiE R
LA (%)
1 601398 TRHRAT 861,000 5,062,680.00 1.79
2 601288 FMVARAT 1,356,500 5,005,485.00 1.77
3 601128 W ARAT 315,300 2,872,383.00 1.02
4 600548 R 244,000 2,806,000.00 0.99
5 601818 JEKERAT 610,800 2,693,628.00 0.95
6 601166 Ml HRAT 133,100 2,635,380.00 0.93
7 600377 TV IR 233,500 2,619,870.00 0.93
8 600036 A ARAT 67,100 2,521,618.00 0.89
9 601998 HSERAT 407,200 2,512,424.00 0.89
10 601006 KIS 298,700 2,452,327.00 0.87
11 601229 AT 258,300 2,451,267.00 0.87
12 601988 Hh [ AR AT 653,500 2,411,415.00 0.85
13 600987 LA Pa 380,600 2,409,198.00 0.85
14 601328 SCIMERAT 426,500 2,401,195.00 0.85
15 600519 BMNFE 2,000 2,366,000.00 0.84
16 600028 W E A 1L 462,900 2,365,419.00 0.84
17 600674 JHERRIR 239,500 2,359,075.00 0.83
18 600900 KA A 126,500 2,325,070.00 0.82
19 600033 A0 22 e ik 755,100 2,318,157.00 0.82
20 601336 B LRRS 46,700 2,295,305.00 0.81
21 601668 o AR 406,500 2,284,530.00 0.81
22 600104 VREEH 95,500 2,277,675.00 0.81
23 601888 w6 i 25,400 2,259,330.00 0.80
24 601333 IRk 736,000 2,252,160.00 0.80
25 600009 N 27,900 2,197,125.00 0.78
26 601985 A% 426,500 2,132,500.00 0.75
27 600886 ESE 4=l 155,900 1,431,162.00 0.51
28 300059 RITWE 55,500 875,235.00 0.31
29 300750 THERA 7,500 798,000.00 0.28
30 000333 EMEEH 12,400 722,300.00 0.26
31 000858 EI 31 5,400 718,254.00 0.25
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32 300015 %R HRE} 13,500 534,060.00 0.19
33 002518 Btk 45,500 485,485.00 0.17
34 300142 RAREW 13,500 437,940.00 0.15
35 002142 TUERAT 15,100 425,065.00 0.15
36 000739 L 2l 32,500 421,525.00 0.15
37 002146 R KRR 42,600 418,758.00 0.15
38 300136 (EESGEE 9,000 408,420.00 0.14
39 002597 EARIN 17,900 404,719.00 0.14
40 300003 SRR 12,000 396,960.00 0.14
41 000999 HBiE = 12,400 392,832.00 0.14
42 000001 P2 4T 23,500 386,575.00 0.14
43 300347 R 6,000 378,900.00 0.13
44 000429 EEE A 45,400 375,004.00 0.13
45 000568 PN EE 4,200 364,056.00 0.13
46 002327 & U 52,300 362,962.00 0.13
47 000848 R 46,000 362,020.00 0.13
48 000598 PRI 77,700 359,751.00 0.13
49 001872 AR 20,100 344,916.00 0.12
50 000726 a2 KA 37,600 344,040.00 0.12
51 002029 + LR 58,000 339,300.00 0.12
52 000089 EYINL7 32,800 320,456.00 0.11
53 002563 AR i 32,200 317,814.00 0.11
54 002419 RMT 4y 29,000 305,950.00 0.11
55 300014 fe. 48R 6,000 300,960.00 0.11
56 300760 VR ¢y 1,500 272,850.00 0.10
57 300408 IR 12,000 267,360.00 0.09
58 300601 A 3,000 263,370.00 0.09
59 688166 feFf 25 24 8,041 255,462.57 0.09
60 688258 H MG 3,465 242,723.25 0.09
61 688268 HRE A 5,216 228,721.60 0.08
62 300122 BRAEY 4,500 223,470.00 0.08
63 300088 KSR 21,000 215,670.00 0.08
64 300383 FEIH 10,500 210,735.00 0.07
65 300450 S TR 4,500 202,230.00 0.07
66 300017 WA 15 B 21,000 200,130.00 0.07
67 300024 GIEEIN 13,500 189,000.00 0.07
68 300253 B fdR 12,000 179,760.00 0.06
69 688299 KPHRHE 11,341 178,507.34 0.06
70 300413 TR 5,100 178,296.00 0.06
71 300747 BiRHEOL 1,500 176,700.00 0.06
72 300315 HiRHs 27,000 166,590.00 0.06
73 300033 [F] 4615 1,500 163,665.00 0.06
74 688138 1B G 10,066 139,816.74 0.05
75 300168 JiikfE R 9,000 138,870.00 0.05

3 85 ji3k 105 W




ERAR IR A BAE AR BRI & (R AR AR & BUE S 3 4)2019 AFAE R

76 300070 2K IR 18,000 136,800.00 0.05
77 688181 N A 2,990 131,500.20 0.05
78 688058 EeX 1,450 131,442.50 0.05
79 300433 AR 9,000 124,380.00 0.04
80 300251 L AL 10,500 123,900.00 0.04
81 300073 YF R 4,500 122,850.00 0.04
82 300146 AR 7,500 122,175.00 0.04
83 688198 fEA- BT 3,213 120,744.54 0.04
84 300113 IR Ao 4,500 115,605.00 0.04
85 300009 LR 7,500 113,175.00 0.04
86 300274 FH 't FLE 10,500 110,565.00 0.04
87 300115 KB 6,000 106,740.00 0.04
88 300676 R EE A 1,500 103,050.00 0.04
89 300418 B T4k 6,000 100,500.00 0.04
90 688081 M EHRE 3,153 88,946.13 0.03
91 300072 ¢ 37873 13,500 85,320.00 0.03
92 300027 i Y 2h 18,000 83,340.00 0.03
93 300098 =8 [P 13,500 80,055.00 0.03
94 300308 R E ) 1,500 78,225.00 0.03
95 300078 JiRell|ERy= 6,000 73,680.00 0.03
96 300170 WAHEE 7,500 72,675.00 0.03
97 603489 I\T7 ety 701 72,020.74 0.03
98 300182 A 19,500 68,055.00 0.02
99 300038 PGSR S5 7,500 64,650.00 0.02
100 300666 TN 1,500 64,350.00 0.02
101 300748 4 717K 1,500 58,440.00 0.02
102 300793 R RE 1,176 56,977.20 0.02
103 300377 FAing;Ls 4,500 51,705.00 0.02
104 300068 RN 4,500 48,510.00 0.02
105 603786 BHEA 816 42,554.40 0.02
106 603390 WL A 2,119 39,710.06 0.01
107 300808 ' A 1,297 31,672.74 0.01
108 300790 T 671 28,853.00 0.01
109 300806 it 5e 666 26,693.28 0.01
110 002972 Bk 1,075 21,532.25 0.01
111 300564 RN Ay 497 18,498.34 0.01
112 603109 N 5t 684 18,105.48 0.01
113 002973 FrARIF LR 1,146 6,578.04 0.00

8.1.4 MEMNBEREASHEKRERS)

8.1.4.1 RIFEASHEHBIRE ST 1#E 2% BLHT 20 4 KB E A
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R R 4 Bt
¥ i SE ARG Ji ZE A4 R EN LS DN 7= A LA
(%)
1 601288 LV ERAT 4,807,059.00 1.70
2 601398 TRHRAT 4,806,099.00 1.70
3 601128 S ERAT 2,493,114.00 0.88
4 601336 B IR 2,465,033.00 0.87
5 601166 Ml HRAT 2,458,685.00 0.87
6 601328 T IEARAT 2,424,324.00 0.86
7 600987 LIRENY & i 2,414,573.25 0.85
8 600028 HE AL 2,406,329.00 0.85
9 601988 W E AT 2,392,960.00 0.85
10 600377 TV IR 2,386,259.00 0.84
11 601668 Hh [ 2,376,384.00 0.84
12 601998 HS AT 2,367,795.00 0.84
13 601985 R 2,366,750.00 0.84
14 600033 A P 2,366,558.00 0.84
15 600036 AR ARAT 2,366,451.16 0.84
16 601818 JeKERAT 2,365,265.00 0.84
17 601229 ERAT 2,356,893.48 0.83
18 601006 K% 2,352,260.00 0.83
19 600548 R EIE 2,350,785.11 0.83
20 600104 R 2,349,037.00 0.83

TE: TSR G R IR G (A AN T A HicE) 3151, A IEHRAL 5 B

8.1.4.2 RitsEH BB AR S F ™ 1H 2% BRAT 20 44 KRR 40
LA AR

b AR JR 45 %
¥ Ji SR AR JIE 2 A4 R PN R FEHE EL A
(%)
1 002311 KA 1,474,510.00 0.52
2 002024 75T 5y W 1,300,819.00 0.46
3 000069 HEHRIR A 1,248,984.00 0.44
4 688363 HEERA W) 823,507.60 0.29
5 000402 & fb 654,951.00 0.23
6 000776 JTRAES 654,364.00 0.23
7 002191 e 616,909.00 0.22
8 000089 RN 441,738.00 0.16
9 002572 LI 433,877.00 0.15
10 688123 Rt 409,652.94 0.14
11 000739 g 2l 404,538.00 0.14
12 688366 SR 379,540.00 0.13
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13 000726 & RA 322,502.00 0.11
14 002563 AR Rt 313,099.00 0.11
15 000429 HEE A 306,805.00 0.11
16 000999 = 303,632.90 0.11
17 001872 A 296,423.28 0.10
18 688199 A B # 292,722.93 0.10
19 002327 & 290,410.00 0.10
20 002029 + T R 288,629.00 0.10

TEe AT G 5 S S e B RS AN TR LRSS B 3381, AN EMORAE 7 2

8.1.4.3 SENBEEHIBRA A K St B RN B 3

B ARt
SENBE LRI RRA (RAE) A 99,555,117.30
SEHBEEERRON (832D B 16,524,886.70

T ATERNBERHI A (BRAD) AR B AN RS A P42 S 32 RS

AT AN TR AR HE) B, AHFEMRZ S

8.1.5 MiREFFMM RN MR REAS

SRURAL: NIRRT

Frg 57w A ARAME o G R P I E L (%)
1 [ K i 75 - -
2 RATE - -
3 ERbfigr 78,650,378.00 27.80

Horre BURME SR 58,572,378.00 20.71
4 {0l i g5 35,070,500.00 12.40
5 il 5 A Rl % 75 60,179,000.00 21.27
6 rh ] SR 4 - -
7 AT (AT A2 #f5t) 5,669,545.70 2.00
8 [ b A7 B 29,127,000.00 10.30
9 HoAth - -
10 | &it 208,696,423.70 73.77

8.1.6 HIRE A FoHE L B S T 7= LA R /NHERF BT T4 B SR A

ERERAL: NIRRT

7 3 G R PR
. e A0 e o - PN
7 ARG i3 44 % B (5K) e e FLBI(%0)
1 011901325 19 3 1L #4 200,000 20,102,000.00 7.11
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<, SCP002
19 A5 i

2 1928034 ;fl‘%ﬁ 200,000 20,078,000.00 7.10
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