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PR, JF I 2 5] L TR B R 03 ot 2 m) ABSOIR DL o RURSE B RS o UF B IAE A i 2%
B SERKE, BCEAEE. IE. # EREERE LA R,

AR e <5 0 2 < B NG T < i T B ) IR A B 75 92 o Rt MR A A B M R U iR Al
0025 Fob RS A= (R PT REB S o AE PR T AR AR B R A, Bl RS 40 2 PR ™ SRR PR B0 [ A XIS 43
R o T NE R TR A, ARIEA I SR B bs, 4565 0™ fria M ik TRk
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FEHS B AN RS BEAT MBS AT EAIPIAL, JFIE I AN R, R XS Il T AR 2 9 L Y

F

7.4.13.2 15 AR

B IR R a3 G B R T RS S0 FRIBAT G LI TUE, B F G e s 2 RKAT At
WL L ST RIIIA BB, RS B R SR AR AR AL KUK

I 4 FR R B B NAE S 5 N 58 2 3 T BB RBLHEAT T 78 70 M PRAl . AR B HOARAT A2300F7
JRAEAS I G B8 AP B TR RAT, B S 8RAT A0 R 5 B AN B K. AR EEGAEA 5 Pridh AT
(5 53 13 AR IR 23 B0 85 B IR 5TAE A 7] D958 53 % F 58 BGIEZ ASWOR R IS B, 1 24 XU AT ek
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AR HE G A HE B BN ST U AE P AR S BRI, R 05T A T S O Al R HIE SR R AT
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&R E.

7.4.13.3.1 &G HN AT S H AT KT XK ST
AFE G N B A GE E AR PR AR IR (A TP BRI R AR S Ia B HINED) K (A
TFEEAE TG Z7 45 58 S sl P XU I E ) S5 B0 S SR AR 5 A1 5 B 7 I 3 e IR
ATRFEE, SEI ST R A R D A G (K 2L A R AR P R AR L JALIE B2 PR F) £ e LA LA
S A AR RN [F) A AR TR 0 B 255 PR bR S5 s ML R b R AT 457 52 1) W U A 23 A
— KN ERATWIESE A AN S 5 B R 10%, H A G5 Ak a5k
S NE B AN B L R — R A F AT RS A IR 10%. AFEe 5 HAR S
A A RN PR AR O TR S 3L AR A — R L A 5] R AT BT S R A I 12 B A
AR 15%, AFEE S ARG GE NG N SR EHGTA — K LA RKATH
AR, AR Z T A R RIS R 30%.
AREEG PR IIEFFEIE SR 5 T LT, HeRIRAIEARAT (M [RNE T 3558 55, 890 s 4 B 7 It
B SZPRAIARE F AR S WHE 7.4.12. A, ARFE S AE R 32 H [0 4l 72 7 U
AT G ORI TR, H IR — ORI B SR I B A il . ARE F3hi ik
TaEh 32 RS B A TH AR 3 8 0 1B 15%.
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S, AR BRI AR R S A 7 AN AR H AT AR I AR BN
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X AN R AZ Ty 5o TS 5T B 00 B8 A B O AT ) 25 VR B S5 Tl 7 A B A < A ST [ D 52 5 R B
PR IR 022 ot T A o Wb, AR G P G T NSRS 0 [ D 58 SR A R B B e KR B 4
st R B8 ST RE A 2T s SR N Bt ) UG ER 05 (B AR Bl AT DRSS i e & Se (TSR A2
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ST R R 0T R 5 R R 0 E R R G T DR — B
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M 2 PR 2 i < T R 0 2 SO (B B < B 52 T I A R AR Bl i A A st A U o R R U
et T LY B T A R T S B Se O R B S, H s R R e i TR

AN T 300 1) 45 ARORR A7 T 37 0] 2R R A I X AROR B 82

1
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7.4.13.4.1.1 FZRR K HE D

A Nt
AHAK
20194 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
%
AT 61,256,466.79 - - - 61,256,466.79
i K S 7,595,143.05 - - 4 7,595,143.05
FHAMES 777,605.57, - - 4 777,605.57
N o 2,306,198,237.
T ot e 100,030,000.00 - 671,500.00 2,205,496,737.59 5
IVEA&iIDSS - . - 2,513,804.37 2,513,804.37
NS R R 294,838.35 - - 2,777,837.25 3,072,675.60
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1 £33
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MATAE 55 % - - - 3,623,514.69 3,623,514.69
N AZ Fod B - - - 3.05 3.05
HoAh A7 £5 - - - 265,818.900  265,818.90
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UikTigseny - - 4 19,572,442.08 19,572,442.08
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NI I R BB AL K 70 B B LA AR IR o AR < JBE SRR B8 1 B 2 B 1) 60-95%: i
T TR B, BUE. BE77 SCRAIESR AR HE R Bl r [EE I 4 0 VR G 15058 A LA UE 23
G BB 5%-40%. EAN, NI A FE B BN R ARJE < P RRA AAIE SR 0 496 S It 4
SE I 2 Mg BT R BT WU 2B, LT VaR (Value at Risk) 5 Fr 45 A It A« 5 <5z 1l 478
FEANAS R, BB AT FE NS UG EAT R ER A2 1) o
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JEIRRSE «
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(2018 42 12 H 31 H: #5—JZ1k 1,685,868,026.01 7t, L& 2. & =JZRIMIA&H).

(i) > Fe BT JE 2 Il K AR 5
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TASMERIFEWRERE, B M RBER AR A& SCME LR S — R OE R =R K.
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T
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fEAHZEIRN
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Hrp. iz 100,701,500.00 4.21
BrE SRS - -
4 DIkl RS e - -
5 SRbATAE S - -
6 SENIR A Gl 7 - -
A S =[] A 1 2 NGR
B LR e
WATH R EH ST &5
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8 Hofth & 0% = 14,812,921.03 0.62
9 &1t 2,389,862,768.46 100.00
8.2 HIRBATL R ERTAHE
SHiafr. NRMt
B o7 3 4 W VR HL )
v el NRME
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A geo MR B ik . .
B P4 . 3
C il i b 1,358,174,262.56 57.30
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A4 . 3
E AR - .
F ok FE A ) 3
G TEIEH . A HEEOL ) 3
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| = EAE . AR AR B AR R
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N | KA BRI SE B B 6.578.04 0.00
O | HRRS . BEAHAb RS ] ]
P |#AE ) ]
Q | DAEMMaTE 169,798,604.10 7.16
R AL AR E AR R . .
S o . -

it 2,205,496,737.59 93.05

8.3 HIRAEZ A SMME 5 E S 7= E LU KN HEFF I BT A B 1R A 4

SRURAL: NIRRT

i B 4 T i
g | REAE Ji SR A PR (k) ARME
B LA (%)
1 601138 Tk & Bk 12,097,845 221,027,628.15 9.32
2 002916 R LG 1,513,607 215,083,554.70 9.07
3 600745 =B 2,312,700 213,924,750.00 9.03
4 600845 E RG0S 6,499,530 213,834,537.00 9.02
5 300347 &Ry 2,688,814 169,798,604.10 7.16
6 603259 2 B A 1,821,493 167,795,935.16 7.08
7 002475 AZN A 3,781,461 138,023,326.50 5.82
8 002463 VLA 5,414,700 120,260,487.00 5.07
9 002050 e 4,157,430 72,048,261.90 3.04
10 002624 SR 1,599,073 70,583,082.22 2.98
11 603444 i LeRE 225,487 67,305,614.63 2.84
12 300037 FENEEA 1,472,355 53,505,380.70 2.26
13 300136 EYEE(E 1,087,800 49,364,364.00 2.08
14 300450 S TR 1,088,420 48,913,594.80 2.06
15 300308 R A 919,800 47,967,570.00 2.02
16 002850 RHEF 1,038,976 47,273,408.00 1.99
17 600703 e 2,289,554 42,036,211.44 1.77
18 002555 s 1,383,900 37,268,427.00 1.57
19 688111 EAPIYN 221,614 36,322,534.60 1.53
20 002912 I 285,500 35,973,000.00 1.52
21 300315 HRHL 5,786,500 35,702,705.00 1.51
22 300782 N 57,890 23,756,319.30 1.00
23 002371 77441 262,100 23,064,800.00 0.97
24 002180 gy BIE 361,300 11,893,996.00 0.50
25 300496 HHRHIIE 261,550 11,806,367.00 0.50
26 603659 BTk 138,100 11,759,215.00 0.50
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27 600183 A a B 556,365 11,639,155.80 0.49
28 300750 THER A 54,800 5,830,720.00 0.25
29 601077 AR TEAT 147,778 925,090.28 0.04
30 688123 R 6,660 387,079.20 0.02
31 688181 AN A 4,306 189,377.88 0.01
32 002970 BiEAHA 787 96,478.33 0.00
33 688081 M TR 3,153 88,946.13 0.00
34 002972 Blazik 1,075 21,532.25 0.00
35 603109 PHIMATL 684 18,105.48 0.00
36 002973 FRARIA LR 1,146 6,578.04 0.00

8.4 MEHINRESFHAHERZS)
8.4.1 RIFTNSHE i HWIH & H ™ $#{H 2% BiAT 20 4 IR R B40
SEURLL: NIRRT

o IR 4 BT A
¥ Ji SR AR JIE S5 A4 R N S N
Eepl (%)

1 002463 VakisN gl 281,458,557.56 14.24
2 002475 SR 2 262,085,741.21 13.26
3 002916 R FL 244,440,734.84 12.37
4 000063 G TH 235,709,330.32 11.93
5 600570 fHAE T 229,393,204.72 11.61
6 601138 Tolk & Bk 213,262,803.35 10.79
7 600183 A B 194,208,241.55 0.83
8 002007 22 188,956,799.83 9.56
9 300347 TG EY 181,560,880.12 9.19
10 300014 fe. 48R 176,824,506.61 8.95
11 603259 24 B e 174,987,909.97 8.86
12 000858 i AR W 174,514,132.29 8.83
13 600745 i =R 173,541,948.03 8.78
14 000977 IR S 172,053,462.47 8.71
15 600588 LS 164,554,172.86 8.33
16 600845 FAF A 156,259,565.77 7.91
17 002415 T AR 155,417,651.39 7.86
18 600276 T 5 [ 24 151,809,373.68 7.68
19 300782 N 140,859,017.69 7.13
20 600519 DVMERS 140,394,002.97 7.10
21 300450 VR i 132,625,275.55 6.71
22 600030 S IESR 126,974,178.94 6.43
23 601012 W S A7 124,553,895.03 6.30
24 300760 L EREEST 121,547,663.84 6.15
25 600763 WY 113,436,351.45 5.74
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002273 KRG 111,898,965.27 5.66
600872 HAE T 110,096,239.67 5.57
000333 E MR 109,982,174.93 5.57
600703 —ZHH 105,628,273.08 5.35
002410 JBRE 104,296,827.82 5.28
300383 TR HT 98,572,804.09 4.99
002311 MR A 97,681,858.37 4.94
603501 FIR Ay 95,254,834.91 4.82
600050 Hh [ G d 94,811,597.78 4.80
300559 fER#EE 94,642,915.87 4.79
000568 FMEE 89,290,559.12 452
601688 HFRIES 86,988,950.94 4.40
000961 R B 80,354,457.81 4.07
002607 HAHE 74,810,790.15 3.79
603444 & L i 73,160,064.01 3.70
300033 [F] 465 72,525,795.98 3.67
002938 S 4 69,674,898.01 3.53
002050 —Ae 69,259,176.56 3.50
600887 PRI A 69,058,595.15 3.49
002371 675 A 66,162,496.78 3.35
002624 SEFEMF 65,515,312.20 3.32
600161 KRIZAEY) 62,494,731.44 3.16
300699 HB R 61,862,790.56 3.13
300451 Bl E R 61,592,107.98 3.12
688111 RPN 55,196,092.73 2.79
002850 AR 53,786,963.21 2.72
002179 TG 53,492,757.08 2.71
000895 WK & 51,092,256.70 2.59
688363 TEER AW 50,263,004.89 2.54
603429 LR AR 49,724,979.80 2.52
600406 FH, R Fif 49,535,864.75 2.51
300136 (EE G 48,246,864.02 2.44
300661 SEFR Ay 47,464,260.91 2.40
002555 —tHE 46,867,336.44 2.37
300315 HRHL 46,670,664.63 2.36
000596 Ll aeli] 46,318,089.77 2.34
603986 Ik B 46,284,090.97 2.34
300308 SR tERe] 46,167,407.62 2.34
300759 JFRAL 46,074,175.24 2.33
300037 e 45,331,756.06 2.29
603983 FE A 45,275,234.52 2.29
600436 JFrAFE 45,192,233.15 2.29
603882 ST 43,094,457.18 2.18
600271 WIRAE R 42,553,396.15 2.15
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70 300223 JEREIE 41,765,282.04 2.11
71 300770 Wi 41,427,592.57 2.10
72 300357 FAY) 41,342,676.24 2.09
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% 58 Ik 6

5 Tl




E R EA AR E BN S (LOF) 2019 SEEERE

8.7 HIRHA FMME b He B HE LB /N BT 37 SCRAES B A
AT AR AR I B SHF IR TR

8.8 MEHREA RIHE SE ST FELFIR DRI LA R ERBE A
AIEEAR G IRAR A TR

8.9 IR FMME b Ze B 5 E b /R B BT T 48 BGIEB 3 B A
AFE AR AR R FFABGIE

8.10 MEHIARAESHHKIBARITI 5 1E Il i B
AT AR W R AR

8.11 B MR A ZE S B i) E A 532 5 16 L i 3
AT AR N AR B E G0

8.12 BFAAIEME

8.12.1 AR I S S B AT T ZIEFH R AT B6 (BReEIFAT. R A fHSE AN,
BB I R T ) S R A A B R A ] AT — 2 B AT BT, AT AL

EIHAT 2 K047, FAEETRL S ™ E A S, SRR F I, BRI A TP B
3 150 J3 TG TR A TFAL T .

FRHE A 2 B 2016 4F 11 H 3] 2019 4F 8 H WA AA A w, [FZSRHAE EORBE 7 AR 4%
SRR I BRI B R T AR ATy, ARSIy St 2 K 5% 7 B R A% e JE AT A B o
SRR, WARBATHRAE S IEE 55 LR AT R TN E, R TR
R OE B EE S, RABT IR EAE R, MR, HARARE. Kb L2 fEzE
RIS A R BTN T LB PRI P, X I 2o b o DK 8 7 o 2L U 55 51 i 351 I 3= 70 N T LA A 6
HRRE. 2016 4F 7 H, AR KT REHE R RIS S EHELE UG BIEE A e 8. AN, b
SEFTRE A F] S EE AL T DU 0y AF] 2017 4F 1 H 5 HAET KERMERK A RN, AR A JEAT ok 5k
FEFP SAH RS B 5%, FEUA R 2017 48 s il B TH i i il th R s i S OB e o A
PRt EAZ FIent 2 \] AT R TR N T BLR A RVE R R AE

E R )G, AIEGE N LR AR ST FHBEEAT T &I e A ST, W iR A m R R
H IR T B S B, TR A FIAE ORISR R A KR SE R, %

N BRPE AR ESL R . ASE G B R 4R S0 1% A =) AT BRERBE 7T
% 59 B3t 65 7T



[E = A B R & T B &

(LOF) 2019 HE4FE s

8.12.2 B G BTHIAT+ A BT, B BB T I e B R A B ISR P 2 A S L

8.12.3 JHA LAt - BE 7 Hy B

Bfr: NRMIT
Fri5 AR Skl
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