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AL S HFEE N A E TR RAT, D5 AT A7 FH R (5 RS AN E R . AR AR 5 Pl it AT
(52 5 #4 LL o [ IE 7 10 45 55 BR 5T A T N8 55 % 7 58 BGIEZ7 AZWOMIR IS 5, 3524 AU mT etk
RN s FEARAT 18] [F) M 1 3347 58 52 Wi B0 50 A2 5 5k AT A P VPG FERIEZ3 A2 5 2 AT PR 1) A
R FH RS o

AR I 4 (R B BN L A5 UG BRIAU RS, e S #5088 ot RS T SR PP Al R I I A AT
NS P AR, HLad e 73 B #5 58 RA> B0 P XSS

2019 4 12 H 31 H, AEEFAMBREG. Ju47 408 B SR DL i 5 5 2 4 5
FHE L1 6.979%(2018 4F 12 H 31 H: 5.00%).

7.4.13.3 R

TR R 2 Fi ik 3 7E JEAT 5 < B A5 4T D% 14 S5 I 38 B B8 S A BRI KUK . AR SE B v Bl PR IR
Ry — 75 THI K [ T HE AR AT N T B I SR L [ L5 AT (e S A, 53— D THI oK T B8R it A i Ak
R 5 T 3 AN IR T ot SR 16 78 S0 R e 5 PR 45 73 4 o i DIC V2 7 T 47 B 2208 3 (i 0 DA B
FE AR I

BT SEASTIE [ B3 < RIS RS, A 32 < A 0 < TN 1 R A 58 < 1 R AR [ 155 3L 3B AT 71 2
WA IF MR R, RIF RSB A G TR I G S ZHILEC . AR G 02 8 BNAE
e R T AU R AR, ZEEARH R OU T ] FRE A AR 5 2, 4 i R AR A [ A
A R BB IR KU, A7 R DR B A < A AR 2

T 2019 4 12 H 31 H, RS HrARH K 2 gl 71 & 20 205E 2 H 208 — A H L EANT
S, TR ] A7 A B (A B ) e I BB L AN TR DRI T AR AR D AR A B 5 240 2 4

Pl
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7.4.133.1 &SRB NSRRI BIER AT
T

7.4.13.3.2 &G HN AT S H A F = MR XKL ST
AR HE 4 ) < BENAE S s A E R P M IR (AT S RIE R IR B S s F B MRD) R (2
TFEEAE TG Z7 45 58 FE S sl P XU I E ) S50 B0 SR AR 5 21 5 B 7 I 3 e IR
ATRFEE, SEI S R A R D A G (K LA R AR P R AR L JALIE B2 PR P 452 W o LA LA
S A AE RN [F) A AR LR 0 B 255 PR bR S5 s ML R b R AT 457 52 1) M U A 23 A

AFEEBB T F AT RAT LS T AL 2 G 5 A 1 10%, HARE G5 AR S
B ENEH P AR SRR — 2 F AT IR AT IZIE TR 10%. Akeh Ak e
3 A8 BN AE B (R AR G e 3 A R — X B A R RAT AT RS R AR 1% BT A R
FIVEBER ) 16%, Ak S hAR G R eEHNE R PSR RH e KX BN o s ZATH
RV SR, AR % b A R AT I 30% (58 A 4 AT S AR R i L A R AT IR 2 5 S 1
JRCHE < R B IR M 2 DE INRP IR I B 4 5 A 52 R IR ELABIBR 1)) o

A PR P IEIF LT S B B, HR IRl AEARAT 18] [FML 17358 5, 800 2 4 B Uit
B2 BREIANRE ] B LR AT S W 7.4.120 thAh, ANFE S mTIE I 32 H [R] 4 b 72 7= 77 LA N
R NI PE R, H BRI R SR TR A R E. AREEIRET
B PESZ R BT TR & T A I B S 507 1A Y 15%. T 2019 4 12 [ 31 H, AEEHRA IR
BN S PR B BOAGAE o Bk B 1 EL A LEA O 0.71%.

RIEEIFEEE NG AR S AR F 7 A TAE H 2B 7 (0 7] A BN B 34T DR A
SIS, B H AR R S ARSI 7 A T H AT AR A I e AR BN E. T 2019 4 12
H 3L H, AHGHET™ 7 AN LAEH A AR BB K IK T B 383,214,309.77 7T, #IEZHIAK
2 H 08 ] < A

[, A KRG 2k e BB & B O (R 52 5 I BI H 552 50 0 TR P s #2 IR E
JEUURHAZ By 5k T I 55RO AT BE T RATAF AP SE AT e R PUR & 5 M EANE B, AR
XS AN RV RIAZ 5y ok T ST 5E 5 0 L A B O BEAT 50 285 U 8 S5 Tt v A B <o A S8 [ D 52 5 PR 30

XS AN AE 5 %6 T . HeAh, AFEE RIS BN 7 (a2 ) Jo 49 /8 B A AR s
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ol R B S S A KT RRE RIS it ) USSR 5 0 (B 22 50 DA DR 4 i #  Fe BT 3 A2
By IFE SR SSUETR BUE 7 i L P ERIE I 2 DOE I HAD RO S 5 0 PO I R AZ 1, w2
I

SRR B EOR S A

7.4.13.4 TR

EEORSHINE S SN 7S S O

T 37 A 2 16 2 < R < T ) 2 S0 (B R SR B e 2 P T ALk i 32 25 R Ak R 3R K A2 B
RAEWEN RS, BRI RS AN XU AT A A XU o

7.413.4.1 FIFRR K

M 2 PRI 2 i <t R PR 2 S0 OB B g B 52 T 3 A R ARl i A AR e sl O XU o R AR SRk A

St BT IS R 1B/ 1B S A TR i /A i ER Nt o

AN A2 TE) 5 SRR i 3778 2R T E I T AR ORI < AR 1 14 XU

Herp Bl R A SR e it TR T e

AT 4 PR e < BN S DX AN S < T W PO AR R SRR P B 1 EAT A%, DRI AR B A
RS Rr I wb i R YR v K e

AHe G FFAT KORAR R RHR 2 b 5 Mg A THE, IR R G I R aa s sh il
FEAEAR KL EAMSL T TR AR . AT G AR F U BT 1 OV ERAT 7730
& AFHRIES. FUEF .

7.4.13.4.1.1 FIZERK MO

gAY

Az ARt
N: G S
20194 12 A 31 14EPA 1-5 4 5 E s &1t
H
%wre
FRAT AR 2R 17,459,496.98 - 17,459,496.98
i R S 1,015,677.31 4 1,015,677.31
17 BARIE 4 90,167.86 90,167.86
. e 362,943,212.0
A Gy M A b vt 38,885,217.50 64,984,006.40 772,009.50, 258,301,978.68 g
MRGIEFRTE S 2K 8,910,979.75 8,910,979.75
NS 1,881,375.73 1,881,375.73
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I IR R A 3K 33,795.75 - - 88,540.55  122,336.30
B Rt 57,484,355.40 64,984,006.40 772,009.50 269,182,874.71] 392,423,246.0
1
Uik
NATIESHIE H K - - - 3,365,746.97 3,365,746.97
A I [ 2k - - - 417,812.46)  417,812.46
AT N F - - - 487,627.25  487,627.25
NATHEE B - - - 81,271.22 81,271.22
NiATAZ 5 % - - - 566,533.16  566,533.16
N AE B B - - - 673,812.42| 673,812.42
HoAth A7 £5 - - - 180,899.05|  180,899.05
UikiigsSan - - - 5,773,702.53 5,773,702.53
3 BB S B 1 57,484,355.40 64,984,006.40 772,009.50| 263,409,172.18| 386,649,543.4
8
LEER
2018 4£ 12 A 31 1EMA 1-5 4¢ 54D AitE At
H
wre
BRATAA 7,051,542.80) - - 4 7,051,542.80
i D 293,292.66 - - 4 293,292.66
7 ORI 5 59,241.47 - - 1 5924147
N o 181,027,549.5
et S 33,440,725.00 31,497,237.60 41 116,089,586.95 c
MCF] R, - - - 1,674,981.12| 1,674,981.12
AL HR DA R 4,968.71] - - 20,526.63 25,495.34
wre Rt 40,849,770.64 31,497,237.60 117,785,094.70 190,132,102.9
4
1 £5t
NAHIFESRTE H 2K - - 4 1,852,350.59 1,852,350.59
AT 2 [|] 5K - - 4 23,979.07 23,979.07,
AT FE N TR - - 4 242,184.47 242,184.47
AT FEE R - - 4 40,364.08 40,364.08
NiATAZ 7 % - - 4 199,602.87 199,602.87
A A . - 4 672,140.84 672,140.84
oAt A7 £5 . - 4 240,008.44 240,008.44
UikGigseay - - - 3,270,630.36 3,270,630.36
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31,497,237.60 - 114,514,464.34

FISMURE B | 40,849,770.64 186,861,472.5

T RAFR AT T KA EANE,  FFE G 2000E A R FH0E 4 B 830 H 2,
HHTF UK.

7.4.13.4.1.2 FZR XK B EBURRAE AT

853 BT 7R LUAMP) oA T 3728 & R e A AR
Xt gt PE A R H 34 8 e i E )
AR (AL NRMIT)
HH 2 R AR 5 11 AR 2
AR LAERER
vl 2019 4£ 12 A 31 H 2018 4£ 12 H 31 H
IR 25 391144 36,00 391124 24,00
2 MR LI 25 T W/ 36.00 W2 24.00
7.4.13.4.2 ALK

NI RS A2 Fi8 < i R 2 SO BOR SR B gt B DR AN AR 3 i A AL e sl i R o A <
WA B Kt AN R T i, BRI JE B RN XU .

7.4.13.4.3 FABM R
A A ARG 6 5k < T4 < kR P 2 Fe A (i BOROR B e B A B T 37 R A AMICIE 2R LUk
T S ks DR 3R AR Bl i R AR e B B XU o A3 2 AR TR A2 5 By b T AR AT 18] [/ ML 7T 3958 5
B EEANGE 5 BT (0 5 A s U RIE T BN RAT AR B S 2B 1 DLBR PR S I 2,
BERVE TR T 32 B AR BN (K7

AT G IR S BAER AN B A A i R, SR BT R R SRS, @I xR
DRI OL BRI 0T, S S UETR IS AT G 00, M B B B R AL S A R o e s B NI SR
Rk T A e BT, BB B AL B R 20 € VU B R R dh M AT 45 0 . AR it
WAL S W OB I ALAG, SRR B ECE . IR A AT B AL, RESININ AT RE R A
(T S A A% ARG o

ARG I $ T AL A R A B BRAR LA AN A UG o AN SR G 38 AL v B S50 % g R 2 4 T 7
48 Ut 64 TT



BRI T TR

RUF S5 4% % He 4 2019 R4 R

] 40%-70%, foizs M e
H HIES 4% St I 42

it T H N 25%-55%.
e Wlia H 2 Fie

A,
BTN AT RS

ANFE B ) FE B PN N A S T

45 VaR (ValueatRisk) i 125

SR RCAS I < T W PO PR AE A A DRSBTS bt XS i AT R R AT 2 1

7.4.13.4.3.1 HARM#E KBS O

s, Nt
AR AR
20194F 12 A 31 H 2018 4F 12 A 31 H
34 e
i H
AYRaEY YRR
nRE N E
18 EL A5 {i Ee 1
(%) (%)

A Sy M4 bt P — B SRR 258,301,978.68 66.81 116,089,586.95 62.13
B et i R - 5 - - - -
O L et S R D 5 A 772,009.50 0.20 121,955.90 0.07
T oM EME T — e B % - - - -
ATAE A Rl gE 7= — BUIE R 52 - - - .
&it 259,073,988.18 67.00 116,211,542.85 62.19

7.4.13.4.3.2 FHABAHE RS O BURME BT

ix%/ﬁ(ﬁﬁ/}: 7.4.1) BTt
5%

HENZ) 1,554.00

5854 Bl 235 P e v (AR 7.4.1) LA oAt T 3748 & AR R AN AR
X G A iR H 3k 4 08 PR e 1Y)
Mg (fz: N
AH I RS AR 5 [ AR B Ak AR
2019 4 12 A 31 H 20184 12 A 31 H
ﬁj\*ﬁ Hﬁtb(%/ﬁﬂid\

HNZ) 1,018.00

b 45 bb s NV SR L
BIEUME(MTE 7.4.1) FR#
5%

/%) 1,554.00

Jk/# 1,018.00

7.4.14 BT EBEMDH & THRR T E R PRI HARE IR

)

N E
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() <l TEA RO ETHER A
N AT RECRPTE N, B A SO E T E BRI 5 B A 2 SR BT E R A

JERRIE -

R MRS BGRB8 EARZ R RN
SRR BRER — R U N B M OG5 7 B0 5 L2 B T 42 AT WL AR e A\ fEL
SRR AT B AN AT I

(b) FREEHILAA seOE T E R e il T A

() HEXEmTEARME

12019 5F 12 H 31 H, AEEEFRFA R LA eOME T B ARSI S5 2t f el ot s T
H— R RMAREA 256,340,356.11 7T, J&T55 2 IRIAR AN 106,602,855.97 76, JolE T3 = E KM

AH(2018 4F 12 H 31 H: #—/Zk 116,211,542.85 76, 5 )2k 64,816,006.70 7T, L =FEK).

(i) A SeMERTIRZ R IE ) E KA E)
AT 4 DL BUR R UCZ IRV R R S IR 26 F O\ % TR U M) e eI

X FUESRAE 5 i LT AR A%, o B RS R 52 5 AN BR (R K R A5 I 52 23 A
R BUR TARAIFRATERG O, A A THEM A 2525 R IR H Y6 22 5 AN ER 18] K&
IR ST g A R ZE AN 527 (R A SCHEL SN B — SR TR A4 1A 2 bR P AR AN mOUL 5 A A AELX
TR RMERIRRRER, R BEE AN GITR 2 SEENLE 28 SR e S =R IR

(iil) 2B =JRIRA SN E AR BRI A A 5)) 40
T

(c) AEFFEEMLLA RMETFE N &Rl T A
T 2019 4F 12 H 31 H, AR R FFFIER LM LA M E T =R £ %77 (2018 4F 12 H 31 H:
).

(d) AR ETHE R R T E
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AL SR BV B A e R B 7 M A £33 BB 3 IS ACRR TR M Al < i 4
TEMAZER D,
(2) BrA S Esh, R iR H A &0/ %

B ) A E LR

i, HIKEOHES 2 fe

= [=]
8.1 FRESH-HEHNR
SHRAL: AR
JP 5 H G b B B L (%)
1 IENE & 258,301,978.68 65.82
Horpe B2 258,301,978.68 65.82
2 et - ]
3 [#] 7 Wi s 5 Bt 104,641,233.40 26.67
Hrr: fiZ7 104,641,233.40 26.67
B SCRRIES - -
4 Ul R ay - -
5 ST SR . )
6 SEN IR G il 7% 77 - .
Horpre S QR 1) SENGR
SRl ' )
. féﬁﬁﬁ%ﬁ%ﬁ%%ﬁ{ﬁ% 1847517429 -
it
8 HoAh 25 10 7 11,004,859.64 2.80
9 it 392,423,246.01 100.00

8.2 BIKREAT L R M ERTAHE
8.2.1 A HIRIAT W R W I R R A

SHERA: AR

R S
Y 1Tk 5] AN FeE

B (%)
A PN S N N4 1,958,742.00 0.51

PR
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C g b 161,462,087.49 41.76
D | . B AR R 1,091 806,54 052
E e inl4 - -
F fit & AE e - -
G BB i e I T4 . .
H {E 75 F O . .
I R BERE BEAR RS 29,833,208.74 7.72
J Rl 18,921,065.01 4.89
K UL LU | 13,952,150.00 3.61
L LGN 55 W5 10,493,609.40 2.71
M BHERFFEAEA MRS 2,511,726.92 0.65
N IR BRI 2 i A B 6.578.04 0.00
o JEEARSS AR HoAth AR 45 \b . .
P #AH 11,683,739.64 3.02
Q DA T AR 5,487,264.90 1.42
R A AR E AR R . .
S LA . .

&it 258,301,978.68 66.81

8.3 WK A FAMME b E O™ §+E L R/ N B BT B S B A 4

SHEA: AR

R T
e | REAE Ji SR AR HE () AVIIKIED
fE LA (%)
1 000661 KB = 50,059 22,376,373.00 5.79
2 603338 HriLgh 7 226,115 16,167,222.50 4.18
3 002475 ATV EA 430,707 15,720,805.50 4.07
4 002353 AHii A 335,147 12,387,033.12 3.20
5 002607 HABE 653,453 11,683,739.64 3.02
6 300601 REZEA W) 132,866 11,664,306.14 3.02
7 002511 oh I 22 915,200 11,586,432.00 3.00
8 601688 HEFRESS 562,271 11,419,724.01 2.95
9 000625 K" 1,074,651 10,778,749.53 2.79
10 601888 rh [ [ iR 117,972 10,493,609.40 2.71
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11 600276 TEEREZ 114,377 10,010,275.04 2.59
12 300033 [E] 46T 87,900 9,590,769.00 2.48
13 300792 FMEA 45,200 7,985,484.00 2.07
14 688111 S A 40,616 6,656,962.40 1.72
15 600383 G HAE 435,600 6,316,200.00 1.63
16 600031 =—HET 369,704 6,303,453.20 1.63
17 600030 S IES: 234,600 5,935,380.00 1.54
18 603605 HIEME 66,900 5,890,545.00 1.52
19 600519 DivME S 4,747 5,615,701.00 1.45
20 002241 HOR M 251,468 5,009,242.56 1.30
21 603501 FIR Ay 33,583 4,815,802.20 1.25
22 603737 =y ) 58,217 4,695,201.05 1.21
23 002123 A £ 4] 242,400 4,637,112.00 1.20
24 002508 AR 114,300 3,864,483.00 1.00
25 000961 g B 363,000 3,829,650.00 0.99
26 000671 FH Ot I 447,800 3,806,300.00 0.98
27 300347 TG EY 60,206 3,802,008.90 0.98
28 002216 —Efa 262,100 3,748,030.00 0.97
29 688363 HEERA W) 29,974 2,499,831.60 0.65
30 603259 2 I A 25,549 2,353,573.88 0.61
31 003816 o E R 564,226 1,991,806.54 0.52
32 002041 kRN 203,400 1,958,742.00 0.51
33 002690 FLH 47,600 1,861,160.00 0.48
34 300015 IR} 42,600 1,685,256.00 0.44
35 300059 KW E 99,300 1,565,961.00 0.41
36 300360 TEHER 112,435 1,422,302.75 0.37
37 000333 FMEEH] 24,100 1,403,825.00 0.36
38 300014 L4 8 Re 19,765 991,412.40 0.26
39 300496 HRHIIA 21,331 962,881.34 0.25
40 300661 IRy 2,618 660,992.64 0.17
41 688012 Hi A ] 5,254 485,469.60 0.13
42 002916 TRFE HLEE 3,239 460,261.90 0.12
43 688166 15 R 24 8,041 255,462.57 0.07
44 688181 J\LIF 2 4,306 189,377.88 0.05
45 300782 LR 458 187,949.46 0.05
46 688299 KFARHE 11,341 178,507.34 0.05
47 688128 Hh [ F 9,027 158,153.04 0.04
48 688399 fii tt A= 2,290 124,827.90 0.03
49 688081 P EETR 3,153 88,946.13 0.02
50 603109 PR 684 18,105.48 0.00
51 002973 FrARI R 1,146 6,578.04 0.00
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8.4 HMEMAREBREAGHIE AR
8.4.1 RIFTNSHE i HIYIH& B 13#E 2% BiHT 20 4 KB A 4H
SN ARt

b R 4 Bt
5 i SRS i SR A PR EN LS DN 7= A LA
(%)
1 002475 VATV 18,630,406.06 9.97
2 000661 K& m=H 17,796,872.00 9.52
3 002511 P IS 22 17,751,887.77 9.50
4 600276 fE 5t 5 24 16,739,696.54 8.96
5 603338 WriLs 7d 16,471,634.76 8.81
6 002241 WK AR 16,101,340.28 8.62
7 000625 K2R 15,537,814.96 8.32
8 601888 Hh [ [ iR 15,419,365.29 8.25
9 600031 =—®HT 15,390,493.58 8.24
10 300601 R 14,323,416.66 7.67
11 601288 LNV ERAT 13,513,811.00 7.23
12 002607 HAHE 13,258,294.16 7.10
13 300014 ¢4 81 Re 12,618,334.00 6.75
14 688111 EALIPSYN 12,238,833.95 6.55
15 601688 HEFRIES 12,159,237.24 6.51
16 002714 W A 11,825,795.67 6.33
17 600438 JH B 11,165,526.91 5.98
18 603259 2 B A 11,143,934.40 5.96
19 002916 TR HLEE 11,021,098.85 5.90
20 002353 A Fi 1 o 10,786,353.45 5.77
21 601166 POVARLT 10,553,122.20 5.65
22 600519 HINFE 10,320,220.00 5.52
23 603068 LGRS Y 9,875,513.53 5.28
24 300496 HRRMIIA 9,861,277.80 5.28
25 002123 A AL ] 9,803,928.00 5.25
26 603737 =B 9,775,879.61 5.23
27 603986 Ik & B 9,690,118.00 5.19
28 002463 akisN gl 9,607,459.00 5.14
29 300033 [F] 4615 9,565,935.00 5.12
30 601633 KIRIAEE 9,561,062.00 5.12
31 603160 TR 9,432,950.80 5.05
32 601012 I I A 9,390,033.04 5.03
33 300725 A RHE 9,377,335.40 5.02
34 600030 HEIESR 8,920,133.76 477
35 603520 Cip. A 8,840,293.65 4.73
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000858 i AR W 8,369,235.41 4.48
600900 KT /g 8,307,761.00 4.45
002351 B 8,283,418.00 4.43
600745 HES 8,036,071.16 4.30
603501 FIR 7,959,002.00 4.26
000568 FINEE 7,950,012.00 4.25
603605 HSE M 7,855,491.00 4.20
000671 FH Ot 3 7,688,687.53 4.11
000961 W 7,653,996.00 4.10
002157 IEFRRHE 7,653,835.00 4.10
600183 A i B 7,641,852.00 4.09
300792 FMEA 7,507,990.00 4.02
300661 Ry 7,391,014.43 3.96
300347 A& EY 7,302,036.66 391
600584 K ARHE 7,022,362.75 3.76
300782 LR 6,461,243.19 3.46
002127 T B FEL 6,436,969.50 3.44
603983 FLE A 6,328,862.58 3.39
000063 G TH 6,316,051.00 3.38
300759 AL, 6,151,690.42 3.29
603899 RIGCAR 6,119,344.00 3.27
600383 G AR 5,747,327.80 3.08
603127 HART B2 5,692,666.60 3.05
603939 a4 5,631,209.00 3.01
300149 AW 5,570,754.44 2.98
002185 HRBHE 5,522,078.02 2.96
000596 R 5,025,042.00 2.69
002594 EL WP i 4,889,713.00 2.62
002925 R 4,871,545.00 2.61
000860 iz A Ml 4,603,262.00 2.46
600309 it 4,538,814.00 2.43
603019 b RLRE Y 4,476,063.96 2.40
601100 ERATYES 4,424,962.90 2.37
601933 TR T 4,385,500.00 2.35
601318 Hh [ 22 4,361,997.34 2.33
000966 Sl 4,329,676.00 2.32
300602 KERIA 4,148,298.50 2.22
300253 e i 4,076,258.47 2.18
603369 At 2% 3,944,856.00 2.11
300751 BN 3,926,599.00 2.10
600643 LA 3,864,301.24 2.07
002508 ZIR A 3,814,185.60 2.04
300360 JEAER 3,807,331.00 2.04
000333 EMEH] 3,806,202.40 2.04
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T NG (BESBABER AT | <SR (s SR ON) 4% S 32 e e (Ol
LA A R A ECR) 3551, AHIBMRA G B

8.4.2 RITLH S HE IR S R P FE 2% BLAT 20 4 IR I 40
G KR

b W 4 Bt
F5 Ji% SR AR JIE 5 A4 R A RS S P HE LA
(%)
1 002714 R R 18,751,825.29 10.04
2 300760 L EG RS 14,307,811.87 7.66
3 300014 o481 Re 14,269,878.74 7.64
4 603160 TR 14,167,107.41 7.58
5 601288 LNV ERAT 13,333,707.22 7.14
6 002916 TR T L 12,849,980.66 6.88
7 300661 Ry 12,680,212.53 6.79
8 300782 LR 12,661,956.04 6.78
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