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FIUIEBCEE 15%, Ae S AR SR eE N E N SRR A SR A — K L AR AT
FIVIERSE, AL b A B A] R R 30%.
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PHE 7.4.12. Bbhb, A nlE I S Y I Gk B0 5 AU AR B e RO A PE R R, e IR
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Fe G AHME R 15%. AT RIS BN ARG A G 5™ 7 A TAE H AT BBt (] A2 3
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7.4.13.4.1.1 RIZRR KD

B NRMG
AHR
2018 4£ 12 A 31 1A 1-5 4§ 54D E At B &3t
H
R
PR 283,818,268.
YT 283,818,268.00 - 8 8
i K S 1,897,194.19 4 1,897,194.19
AR S 558,137.40 41 558,137.40
N I 543,894,585.7,
TR - 543,894,585.76 6
SN IR 4 i 7 .
J“)\L#/ﬂ?mﬁ) 355,500,000.00 | 355,500,000.0
e 0
IVEA&AIDSS - 536,116.25  536,116.25
MCIETRTE H 2K - 40,134.47, 40,134.47,
YA ER D 3R 291.84 19,017.84 19,309.68
Hre Rt 641,773,891.43 544,489,854.32/1,186,263,745.
75
1 £33
AT TBE [B] 32K - 5,658,059.54, 5,658,059.54
AT NS - 1,560,129.76( 1,560,129.76
NATFEE B - 260,021.65  260,021.65
NATAE 5 3 - 1,614,404.49 1,614,404.49
HoAth 2% - 200,170.52  200,170.52
UikiigsSan - 9,292,785.96 9,292,785.96
R 2R U B sk 641,773,891.43 535,197,068.36|1,176,970,959.
79
B BN NS G LA EME, FEH% IR -E 2090 AR 2 55 E 0 H 033 H 24
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7.4.13.4.2 SN KRS
HINIC XS A& 45 <t TR A 2 Fo 4B BRI g9t R AN SR AR B K 2L s i RSz . AR Sk <
HIFTA B Kt AN R T i, BRI TS RN XU -

7.4.13.4.3 HAMHE X

At AR A IR 2 4 2 4 P R 4 i TR A 2 SO MBI SR I 490 B PR Bk Tl A R SR R A M 3 BAST
(T S A A IR 3R AR B A A B Ry o AN T 4 T AR TR S5 A8 5 BT L iy sl ARA T 1R R T 3 52 5
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BAGE G O B AR A, R g . B E . BORAGHTIBIE, RSP AT R AR AR
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A% e 4 08 o B 2L A 1) 0 B PR AR AR A A XU . AR G 3 TR AL P I SR SR R R 7 i ik
BE77 1) 0%-95%, IH< B3 ] H 7E — 48 LA R BUR 53 55 (9 EE B 5 THAMIR T FE 5 587 1B 1Y 5%, e,
MEABIELET KNS A HIRIES SRR . BEAh, ARG IR 4 BN H X ACTE 43 T
FEA PR A Se i, s WIS FH 2 0P E 7 0 R a7 B BE &, (04 VaR(Value at Risk)fi
o S SR A 5 4 TR I (5 7 e IR, R ] i b g R 0 A7 SR A s«

7.4.13.4.3.1 HARMAE XS O
S, NRTT

A
T H 2018 4 12 A 31 H
A RME b B BT B L] (%)

A G M T — I R AR 543,894,585.76 46.21
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T A R 55 7= — BLIE R 5%

it 543,894,585.76 46.21
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7.4.13.4.3.2 JAbHHE KUK KIBUR T
12018 4 12 71 31 H, AKEGHOL A —4F, T2 [ S 250 A0 v F A A A XU 5

B EHE

7.4.14 A BT EBEM SRR TE U KA F

1) 2 niE

(a) Rl TR ROMETHERTT%

AFRIMETHELZRIERZE R, XA e ETHE R T S B A 5 S S A E T & B A%
JERIRSE -

R AR E SRR R R T AR AR AN .

BRI BREE— E N B AN 5 587 B A7 o R s ) P R A A

SRR AR B B G S TSR A

(b) FFEERILLA A T R SR T A

(i) &2 EmTH A el

T 2018 4 12 H 31 H, AFEERA LA i tH 8 H RS AN St i e st = h s T
FJRRARBUN 526,457,280.01 7T, J&TH ERMAKRETN 17,437,305.75 7T, L@ TH=/ZX
HIR .
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AREER LN B Z A e i UK AR H TN R O TR i R I R

XFFUESRAL S B BTSSR SR U R . 58 5 AN R (LG TR IR A5 I R 52 5 ANV ER)
BB TAEATFRATENG I, AR TR H 258 5 IS ER H ] 58 5 AT R 31 18] A PR &5 3
DA AR DRI A MBI — 2 Vs AR A (1 8 v R Y (AN ol W 8 B T2 SR 1)
SUMARREE, T A OGIB SE A PR AN N IR 55— 2 G2 2 = R K

(i) 5 =B IR A RAOME R BN A YIRS EH .

(C)AERFBERI LA oA T 2 ) < T A

T 2018 £ 12 H 31 H, AEGRFH ARSI LA RO E TR B SR 5™
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8 BRAEGHRE
8.1 MIRESHE=HEIHM
SHHEA: ANRTI
5 i H & A BT (%)
1 & Es ay 543,894,585.76 45.85
Hope SR 543,894,585.76 45.85
2 Bewn - .
3 ] WAL 7 4% % - -
Hrpe fige - -
PP RRUE SR - -
4 b4 R AR - -
5 G RATAE SR - .
6 SKNIRE Gl 5t 355,500,000.00 29.97
o s S R 0 11 SN
E Lt ) )
7 ?Eﬁﬁ%ﬁn%%:%ﬁ{i\% 285,715,462.19 24.09
1t
8 A & 1 55 1,153,697.80 0.10
9 &t 1,186,263,745.75 100.00

8.2 HIREAT WA RKBEREAS

SRR NIRRT

i 3 4 B PRV L A
AL eS| AR E
(%)

A N N |4 17,297,126.00 1.47
B KA ) .
C il i b 383,448,074.26 32.58
5 7. #J. BRR BoKAE =R

A4 . 3
E MY - .
F oo fRmEEiL 32,354.227.70 275
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G ZiWiEk. S ARELL . -
H fEfE A YO . .
I GRS B R

%l 19,031,390.00 1.62
J SRl 73,628,020.80 6.26
K| stk 18,135,747.00 1.54
L FH G5 IR 55 AR 55 . .
M I TR AR S . .
N IKHN S FREEAN A FL e . .
0 JE RS BRI HAD R 55k . .
P BE . .
Q PAERR 2 TAE . .
R A AR E G R - .
S ey - -

&it 543,894,585.76 46.21

8.3 HARZA SLMME G ZE S =B LB K /ANEE R I BT A B B R A 4

SRR NIRRT

i B 4 T i
FFg | AR Jie ZE A4 FR (k) A RME
B A5 (%)

1 300326 ElRiIES 4,085,158 34,723,843.00 2.95
2 000661 K& E=H 196,100 34,317,500.00 2.92
3 600337 ERxE 7,018,326 27,722,387.70 2.36
4 002563 AR R 3,103,000 27,678,760.00 2.35
5 002798 M BR K = 1,912,815 25,650,849.15 2.18
6 002415 T e AR, 902,800 23,256,128.00 1.98
7 600438 T A 2,678,573 22,178,584.44 1.88
8 000063 R 1,058,200 20,730,138.00 1.76
9 000776 I RS 1,595,400 20,229,672.00 1.72
10 000783 KATIES 3,777,500 19,454,125.00 1.65
11 002035 e A 2,015,065 17,833,325.25 1.52
12 300498 IR 660,700 17,297,126.00 1.47
13 600030 S UESF 1,079,400 17,130,078.00 1.46
14 300059 KT & 1,114,100 13,480,610.00 1.15
15 603605 HIEAE 290,084 12,784,001.88 1.09
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16 002236 KA 1,084,100 12,423,786.00 1.06
17 002938 S 5 4 i 693,700 12,153,624.00 1.03
18 002371 Bl =tol 317,800 12,000,128.00 1.02
19 601012 e L A7 685,040 11,947,097.60 1.02
20 000921 MG 1,637,754 11,578,920.78 0.98
21 002594 il 223,000 11,373,000.00 0.97
22 300482 AR 441,360 11,214,957.60 0.95
23 002179 Hi e 328,200 11,053,776.00 0.94
24 601318 Hh [ P22 194,000 10,883,400.00 0.92
25 002376 Bk 699,904 10,736,527.36 0.91
26 600048 PRA = 770,900 9,088,911.00 0.77
27 000002 JikEA 379,800 9,046,836.00 0.77
28 603899 RICCA 295,911 8,951,307.75 0.76
29 601877 IEZR AR 344,600 8,353,104.00 0.71
30 600967 ML 726,900 7,559,760.00 0.64
31 601799 BTy 136,000 6,460,000.00 0.55
32 000895 KU R 249,800 5,892,782.00 0.50
33 601688 HZRUESF 363,000 5,880,600.00 0.50
34 600588 F A M 2% 260,600 5,550,780.00 0.47
35 000768 HL L 414,100 5,482,684.00 0.47
36 600760 HIL K 182,200 5,048,762.00 0.43
37 603816 i R 5% 93,500 4,207,500.00 0.36
38 002831 M [F R 99,500 3,985,970.00 0.34
39 000739 A 476,900 3,548,136.00 0.30
40 603883 THG 71,600 3,380,236.00 0.29
41 603233 Kk 31,400 1,251,604.00 0.11
42 601138 Tolk & Bk 23,435 257,081.95 0.02
43 603185 L 1,345 66,039.50 0.01
44 601860 L EWAT 15,970 50,145.80 0.00

8.4 MEHARERFHSHEARES)
8.4.1 RIFTASHBHMIRE ST ™ H#E 2% BLAT 20 & KB4
SEURLL: NIRRT

AR I A BT I
¥ JE A Ji SR A PR AR 1T LN
Eefpl (%)

1 002035 e A 148,069,279.16 12.58
2 000661 KA = 142,961,780.95 12.15
3 002236 KA 142,731,770.09 12.13
4 002466 R 142,169,014.87 12.08
5 002456 RRFERHL 136,643,645.95 11.61
6 603799 R 121,013,678.29 10.28
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000063 ML 114,083,303.95 9.69

002589 Hit e R 24 106,818,376.68 9.08

300274 FH ' HaL Y5 103,726,270.43 8.81
10 002415 T IR 71,375,334.64 6.06
11 002202 G REHEL 68,903,518.65 5.85
12 002572 RIE 65,311,453.85 5.55
13 002798 M ER K = 64,340,446.37 5.47
14 300296 IR & 58,302,974.33 4.95
15 002475 SR 2 57,403,479.53 4.88
16 000651 & 7 HLA% 56,247,688.77 4.78
17 600060 S AR 54,145,547.92 4.60
18 601318 Hh [ P22 53,716,460.28 4.56
19 600056 W E P24 52,954,688.60 4.50
20 300059 RIS 52,051,836.00 4.42
21 002293 U 49,709,779.02 4.22
22 601222 FREERETR 44,491,834.94 3.78
23 600337 ERxE 44,070,519.21 3.74
24 600031 =—®HT 43,569,727.65 3.70
25 002640 s} 41,498,338.84 3.53
26 600312 PR AR 41,306,622.05 3.51
27 600809 Ly VG 733 40,017,541.33 3.40
28 000400 YRR LS 39,695,771.71 3.37
29 300326 ElRiIES 38,211,202.99 3.25
30 300136 E4E@fE 37,207,529.81 3.16
31 603179 B A 36,003,661.45 3.06
32 601398 TRRAT 35,917,882.00 3.05
33 002563 AR it 35,083,710.83 2.98
34 002410 JTBRA 34,548,711.87 2.94
35 600036 FARERAT 34,472,211.57 2.93
36 002376 b 33,891,960.75 2.88
37 002153 VeE-3EPs! 33,842,992.15 2.88
38 000596 DT 32,271,113.15 2.74
39 002460 EEREE A 29,646,654.18 2.52
40 600498 ED Sk 27,210,826.00 2.31
41 300253 MER R (E95 27,200,475.79 2.31
42 603019 rh Rl RE Y 27,186,985.00 2.31
43 600867 BUARE 26,577,991.12 2.26
44 000776 I RAESF 25,517,262.26 2.17
45 000783 KATIES 25,497,027.80 2.17
46 000568 PN 25,360,322.96 2.15
47 300003 IREERTT 25,100,488.60 2.13
48 601012 e S 47 25,054,376.00 2.13
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8.4.2 RiTEH &HBHHIRE ST 1#H 2% BiAT 20 4 KB EHI4E

SRURAL: AR TIT

IR S B A
F5 Ji SEARRY JI 5 A4 R A RS2 SR
tefsl (%)

1 002466 Va1 N4 118,123,956.09 10.04
2 603799 R 104,523,241.17 8.88
3 002236 KAy 98,548,031.85 8.37
4 002456 KRFERHL 97,368,400.57 8.27
5 000063 Y IE 94,391,035.25 8.02
6 000661 KA =B 93,638,065.50 7.96
7 002589 T 5 24 80,223,581.30 6.82
8 002035 Hers Iy 63,483,318.23 5.39
9 300274 FH ' LY 49,440,183.84 4.20
10 002572 RIE 49,269,179.89 4.19
11 000651 ¥ 7 HL 2% 48,870,096.79 4.15
12 600056 W E P24 48,783,950.34 4.14
13 002202 &R EHY 47,943,469.57 4.07
14 002475 SR 5 47,599,181.76 4.04
15 600312 PR AR 46,513,764.00 3.95
16 000400 YRR LS 41,485,773.51 3.52
17 600809 Ly VG 733 38,966,071.63 3.31
18 601318 Hp [ P22 38,767,345.99 3.29
19 600031 =—®HT 38,615,800.98 3.28
20 600060 EE R 37,863,318.64 3.22
21 300296 ) I 42 37,778,534.78 3.21
22 300059 RITWE 36,904,510.20 3.14
23 002415 RN 36,732,334.73 3.12
24 601398 TRRAT 34,355,384.00 2.92
25 002640 e} 33,642,617.44 2.86
26 002293 EE a0 33,507,250.57 2.85
27 600036 FARERAT 33,089,140.48 2.81
28 002460 EEREE A 31,085,175.74 2.64
29 002410 JTBRIA 30,342,460.97 2.58
30 002153 AHIEFE 30,074,287.45 2.56
31 002798 e 29,902,432.38 2.54
32 300136 (EE: G 29,134,866.67 2.48
33 600498 V<D SR 28,068,418.21 2.38
34 000596 Ll aeli] 27,999,647.85 2.38
35 601222 RFEREUR 27,198,335.55 2.31
36 603019 rh Rl RE Y 26,581,909.45 2.26
37 300253 MER R (E95 T 23,968,798.43 2.04
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TE: S GAUE S RS G (RSN TR LA EED) 151, A B 5 HH -

8.4.3 TN HI A B K S AR TR B AR

Bfr: NRMG
SENBEEERI A (AS) S 3,502,940,490.45
SEH R EERURN (3D BT 2,360,190,992.97

T SEABEEA . SR EE N5 LS B e R A SR DL ) 3151, A5 18
RIS -

8.5 HIREBFMF I RN BB EAS
AFE AR AR ARFFAT 557

8.6 HIARIEA FMME b Z<e ™ i5H LA K/ R B BT LA B B R A
AEEE ARG AR RFFA 6

8.7 HIRIEA FMME b Ze ™ i5E LI K/ N R B BT B SCRAES - B A
ARSI AR T AR RFAT B SRS o

8.8 MEHAREA RIHE SESFTHE LA NEFRET LA SRR HA
AIEEAM AR TR

8.9 IR FMME b Z< B 15+H L K/ BB AL BGE B B A
ARSI AR AR AT BGIE -

8.10 REHIRAEES BT KB HIZ 5 LU
8.10.1 HMEMRAE ST MBI B FF MR B 4

AT G AR IR ARFFAT AR M52

8.10.2 AEGEFE BRI KB T BUR

ARG ARG IR GRG0 ARSI BRARNI0L, AT GoRARYE SE B N, BL
EWRME N T EZHR, AT TR ERMER EZERATRIELF . 25 s kR bt
CEap

AIE AR AT BRI BB, K@ X HIEZR T AU S i gis AT B w7t  JF4i & eda i
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B E AR 3R H A B A AE AT
I G TN H BB AR I B U AR e . JRBNIE S RS AFAE, L B IR Rk,

VETHREAT SR, DARRRBI BT AL (B AU
IRAHE NS T2 e BB IR I DT I B SR A A e 1), AR RS A L B E $hAT

8.11 IR E IR AT & BB i B T 532 5 1R oL Ui B
RIEAIE SR G EF, AT ARG TE G

8.12 A AIREME

8.12.1 AH 5 WA H S AR I AT T 2 AEF I RAT T 4d (B KITIES R B4, G b ]
LA BE A il H AT — A2 B AR, AT A

Hh 25 B A B AL MR SR T 2018 4E 5 30 HUWH HE AR SE A IR A ] H BRI . HiEE
i AR B E N VTIE SR 58 — KIR, 5 A KILIE SR It L] 12.89%, T 2018 4F 2 A 14 H SEAKILIE
HIEE 33 T, 4 A 11 A XGRIKITIESR RS 5 Fik, ERT GERE) HN-HLAHE.
ARFEGE TN BAT R T KILIE RN, AR AT 7 A a3 e, 727870 AT i Al b
FRUE R ZEEMNARTE S RS, TS REAT TR, IFET T RRER I ER BRI T

ZIEWRAE G, AIES TN A 7] AL T ST T R S BT AR 7, DRI AP i
i RS 2 ) 278 PSRRI it B A 7 A BRI S, i A W BB E R = A SE T . ATk
& N RSN W AT ERERE AL

8.12.2 F VM AT T4 S, A B T R B R e 4 IS P 2 A

8.12.3 HIRHAh & THHE =14 B,

A ARG
FF5 e |

1 A ORIE 558,137.40

2 JS2CIE 7795 Bk 40,134.47

3 RS

4 IV eil)s) 536,116.25

5 JS2 I H K 19,309.68

6 Hofth 2R

7 53l
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IR ZR T PRI 554 8 R P B

RUE 545 % 4 2018 AEAE RS

1,153,697.80

8.12.4 HIARFKFA HAL-TH B P R 8 f5i 37 A 41
AT AR IR AR I A Helii 7z

8.12.5 HIRAT+ 48 B AP E T IE 32 FR R 0L A 15
AT AR AR B+ 44 B R A AR TE SZ BRI -

8 ESHIRFEANER

9.1 MRESHIRFAE AN BEFFHEANGH

AL

FFA N 5K
| rEm Bkt A A
R AR
& R rYie
A FEA
=7 EE 51l
14,622 117,478.93 78,249,467.92 4.56% | 1,639,527,452.20 95.44%

9.2 IRESEHEAKMIN GIFFHFESHHFRL

i H

FHRHESE )

i

it
g
oI

it LA

nYﬂ'

,ﬁj\

AR

e A VNN INAES;

1,171,688.06

0.07%

9.3 HIAESEHEANMLN RFFAFFRAEESH TS B X MHKHER

HiH FATIE U BRI IR ()
AATRBHEHAR. SRR ot
BRI S AR A AT &

ARSI SREFA A RAES 50-100
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80 FFRAZESHFRS

Bz fy

F e A FARH (2018 4 3 H 19 H)FE:E 3 AU Al

2,120,572,759.10

H < TR A 200 RS 2 A o SR I <5 FR )  0 20,204,732.92
e HE < TR AR 25 S A B OR i <5 sk [m] 4 0 423,000,571.90
B4 A A AR R H S AR IR i 37 4 A2 B 4 40
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