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HEB AR =81— H L% 30 X 1.1% /1 MFERE

7.24.10.2.2 HETEEHR

Hfr: NRMG
EN Y - AE AT B A ]
B gE| 201941 1H %20194E1H | 20184F1H 1H £20184F12
14H H31H
YA R A I RS AR 9 13,453.45 1,820,607.86

T SORHEEEFEE N ERAT RS S %0 — H R e 5™ HE 0.2% 3R 1He, BHRIME
AR, A3 HitEAR:
HItE R = — HAE R HE X 0.2% / E R

7.2.4.10.3 5% B 7 BHAT4RAT IR FL i 37 AR 35 (5 BB 32 B
R G AN A W N A R AT B TR) 2 A E e eI AT AR AT TR R T 37 525 (2 [ 328 5 o

7.24.10.4 FZRBEFTREAESHIEN
7241041 WMEHAESEHEASHBEFREEBRELESHENR

AT AR S K AR R AT LR T A e BN dE A B e R A SR I O

7.2.4.10.4.2 MEWRBRESEHAZIMNIHMRBEFREAZESHBR
AT G ARG HAK Fr b BE R ) T RR I S RN 22 A oAt SR B T 5 8 AR JE 4 () 1S

7.2.4.10.5 HRETTORE KIRAT IR S S A A BN

. ARG
ZS A AT L ]
KT TT 4K 20194F1H1H %20194F1H14H | 20184F1H1H %20184F12H31H
AR SLEEISUAON AR ELERIISUION
Hh R AT 118,369,953.15 32,679.65 | 82,237,705.08 1,357,346.59

T AREHRTAR B SITE AT EEATIRE, FARATRMERIR T .
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7.2.4.10.6 AEESHEAMINS 5 RBO7RHFIESRKIFH
AN He G AR A IARAT AE AR B 18] 2 5 SR 7R B IE I3 A 16

7.2.4.10.7 HAfSREBRAZ 5 FH AU A
AT AN A 3] K b B AT L A I TS 2 A B R E A SR IR S

7.2.4.11 FiESEAEN

B AR
%10 f AR |
DETReaT! N o meRR | REsEE |
75 . FrEH B A ——— KRB " T
Panya/ T
Gk e
1 2019-01-14 2019-01-14 0.320 | 5,370,550.45 - | 5,370,550.45 | -
&t 0.320 | 5,370,550.45 - | 5,370,550.45 | -

7.2.4.12 BAR (201941 H14H) RELSFHE MRBEZIRIES
7.2.4.12.1 BRIAMGHT R RIS TR FE R 2 RIES
A FE G AR WK T RN 37 2 138 I 0E 55 11 T S A AT P9 52 BRAE 25 -

7.2.4.12.2 SRRKEA B NS AR IE S PR R
ARSI AR T WA K AT T I {2 o S5 i A2 FRBE SR

7.2.4.12.3 HIRBFHIERWER 5 F/E AR KRS
7.2.4.12.3.1 R17 R TT M5 1E HW
I HE G AR S WA TCARAT 18] T 7457 1 [ v A 3 B 5 5

7.2.4.12.3.2 G5 1E B
AIE G AIRAE WK TCAZ 5 BT T 375155 1E 91 A 3R 1 52 55

7.2.4.13 &R T B & EH
7.2.4.13.1 XS EHEBUR A4
AIEL B S T H EEARERERE . Fir R MBOER RS, AESEHELEEs T

T P 5 3 1 < i T LA 5% 1) XU 1 LR A5 TR AT sl Ik XU B TiT a7 ARG o A 36t < 1 5 < P
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NN PR 7 L1 3 2 H A 4 DO A RS 2 ) 4 BR S RV R 2 A, AR i XU AT 23 2 (1]
WA SR A A P AL AE RIEA B 2 2 IURTIR T IS AEARSE S ORAIGE SR, SCHLIE 07 1) 1
{EMIDECa SR T

AREHRGEENETEASEREE. NS RRIFEP MR EHEE, HHEEENT
O3 PR RS BRI AP A RO . PR RO R XU A5 S 0. AR A W) 4 PR T R B 2
=, filE AT HHEEE RS IR P g B b, SRR, —Zolk 55817
B B ML 55 U RS AR, o ) EAR B XU BRI ST i XU B o T A R I g 1T, A
AN B SR s 1Y I a1 P S T 90 W20 RPN 9 AN AN a2 W AN - ) AN = W e AN ea i
VBB, IR I 2 5] L T R B R G e 2 m) USSR DL o RURSE B BRI o U B AE A I 2%
M ERERSE, EARE. B #it. EEHESET kAR,

A Fe <5 R 2 < B NG T <l T B ) IR A B 77 92 o R e s R A A B M B T ik Al
T8 T RS A (AT REAR S o AE VR AT B A BE R A, A W JRURSE 30 2 £ ™ AR SR H B0 ) SIS XU 43
RIWIBE o TNE R HTRIMA A, ARIEATE S RIHEE B iR, 456 5Ea 0™ fria F it TR AL
R E S AR RS B, BRI, B SRR R AR BASREEE, S Al
FEHRT SR KRS HEAT B L A EANPPAY, Rl AR R, A U i TR 2 (TS A

7.2.4.13.2 15 R XK

15 XA R AR B AER Hy i FE PRI 50 TR BAT B LA 5TE, B HE & AT BTS2 KAT At
Wik ey, FELSATRHARRSEEN, S BOEE T 5 R A EE AR A 1 KUK o

AHE G I FE 4 A A SE 5 WA 22 5 % I BB IRLHEAT T 78 40 (VP Al o ANEE G HOARAT 730 A7
JBEA B HOFEE NP ERAT, PRI S HRAT AR DR 15 PR AN K . ARG 72 5 BTl AT (58
Zy 53 LA I 25 B0 45 5 BR 5T 2 W) N 59 5% T 58 BRUE 3 SC ORISR 005 5, 338 240 IR vl R PEAR /D
FERRAT 1) [E) M T 53047 58 5 T 359 %68 28 5 of - HEA 45 FVEAS FEIE 25 58 8177 2QHEAT R Al LA 42 o) A 2
15 P AU o

ARFE G (R N T 5 FH R B B, B R RS S A R IR S5 R AT
NS AR, B M 1 98 LA A0S F XU -

T 2019 4F 1 H 14 H, AIEESRAE A7 HH1N 3.79%(2018 4 12 H 31 H: 3.91%).

7.2.4.13.3 WBh PR
TR PR RS 16 2 AR JEAT 5 b 00 5 S [ S5 I B8 BB G A s A AR . A SE G 3B TR X
{6 —J5 TR B T B G B AT N AT BB I EEORIGE (o] A A IS e A, 55— T IR B T 35088 b A i Ak
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FRIAZ 5 T 37 A i SR T 7 R ) 32 B PR e B AT 458 % 8 v i vk A 17 37 HH BRI 2 s (R s 00 1 A BR K Ay
HAZH -

BT SUASTIE (] B3 G RO RS, A 38k < A 0 < TN R A 68 < 1 R AR [ 155 L 8B AT ™ 2
MBI E TR, RF RS SR A E T a ] e kT 5 ML . AR S 3 & B
S FF BT T BRI, ZUE R T O0 T B[] FR R A AR U5 2, 4 i DR AR A [ A
PR MITBIE KU, A R PR B dE e AR 28

T 2019 4E 1 A 14 H, ARG AR 2 el 70 1S 2 205E 2 H 20— H LN EANT
S, TR ] A7 A B (A B ) e I S BB AN IR DRI T AR AR D AR A B 5 240 2 4

7.2.4.13.3.1 REHIAAEGHE T RS MRS 2

AH G 1) BN R I R AR A AL I (AT SRR R S eI R E BINE) K (A
TFSFAETT IR A 57 55 3 < im al  XUB:  PESE ) S8 0 00 ) SR Ak G 25 B8 7 At s ke PR ik
ITEEE, B IR RS B AR T I A G A S RF O R BETR AR il A2 R A 1 $ BT b e EE A5 A
e A5 AEFE N 8] AR T RE S0 458 FaAR S T sl PR AR R 3EAT KRS A 4

ARG HHE T F AT RAT SR T E A S S T HHE R 10%, HAR S5 hARE N
B NGB R HARE SRR — 2 7 R AT RIER AR IZESFH 10%. AR a5 AR &
VAR R B HART BRI e R R — X BT A R AT AT DE R A SR % BT AR
FIIE B 15%, AJEe S AR SR e NG I ER R A S A — X LT AR AT
FIURIBBCEE, AT T F] TR IE B 30%.

VI A B i T B 2 ) ) il s = ) N e X i 1 A s B2 O 2t
P 2 IR WA AE H LI 0L S IUHE 7.2.4.12, 1EAh, ASEG wT i@ 32 [FIG 4R 55 7 07 UM\
FITE G NSRAIPE R, H IR~ BB I SR R A i . ARe i T
TSN PESZ IR B K TR & T AN L 2 e B 1 K 15%.

ARIEE RSN H WSS AT 7 AN TTAE H AR 22 10 AT A DU (3047 o A
SIS, BOREE F DA A9 IBE [m] FRE AR 7 A AR H AT AR B8 K w] AS BN R o

[, KRG e BN JE L & B OGS (R 52 5 I BI H 552 50 0 TR b s # iR iE
JEURHAZ By 5t T I SR AT BT RATAF AP S AT e R PUR & 5 M ENE B, AR
XS AN RV AZ 5y ok T ST AE 5 B L A B R AT 50 285 U B S5 Tt v A B <o A 08 [ D 52 5 PR 30
PR AN AE 2 % T ARG o Ak, AR S < 0 0 e BN SN 1 308 [ DU 52 5 Jor 449 vt 8 B A1) R - AR o 41
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By IFE SR SESUETF BUE 7 i S P ERIE I 2 DOE I HAD RO S 5 0 PRI R AZ F 1, W] %
2T R B 0T B R A p  [R) 20 AR B T AR — B

7.2.4.13.4 TR
T 37 RS A8 415 35 < I 45 < i R 1) e B BOR SR < vt P T A T 3 45 2R Ak DR 36 1R 32 3
KRAEPEIRESE, LA KU A USRI 4% ARG o

7.2.4.13.4.1 R

R 2 Ry A2 4 i LA 24 o B B 4 I 52 1 B R SR AR 2l i R A sl XU R e Uk
<R T AT e 3 T 3R 2R B TR IS A SR A B AU, e i Bl R 2 S < i T A T W
AN 231 1) 25 PRORR 5 117 37 7M) 25 B80T 5 A IS 0] T AR SR B BT 5 e 18 PRI o

AT 4 PR e < BN S DX AN S < T Wi PO AR R SRR P B 1 EAT A%, DRI AR A A
LR Rr ol wb i YR i K e e

ARHe G FFAT KORAR R RHR 2 b 5 Mg M A THE, IAR G I Raa s sh il
FUEAEAR KL EASL T AR ARAR M . AT G IR R GUBIE 5™ B ZON AT AR 45 & A

Gy fRFBRECR F S NIRE S A
7.2.4.13.4.1. 17 2 X\ & W 1
Bhr: NRMG
IR =) 4| F =)W At B &t
148D 1-5 54ED A i
201941 H 14 H "
%"
B 118,369,953.1
HRATA K 118,369,953.15 . :
AR S 40,863.98 - 40,863.98
A Gy M A b vt 3,918,100.00 2,449,441.40 1 6,367,541.40
SN IR 4 i %
IR Fimm’ 49,400,144.70 - 49,400,144.70
MIRCF] R, - - 268,369.55  268,369.55
Gt 171,729,061.83 2,449,441.40 268,369.55 174,446,872.7
8
ik
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(6 22 4 JOE VR A TRIE 35 P 6 4 (U B 28 4 B (R AR S (VR A TE 5 R 0 4) 2019 SRR 4R 15
NiATAZ 7 % - - - 4,368.43 4,368.43
AT I [ 2k - - - 483,086.16]  483,086.16
AT RN SR - - - 73,994.03 73,994.03
NATHEE B - - - 13,453.45 13,453.45
AT F B - - - 461,575.18  461,575.18
INZ RN - - - 5,370,550.45 5,370,550.45
HoAth A7 £5 - - - 82,671.16 82,671.16
Bt Tt - - - 6,489,698.86| 6,489,698.8
6
| R U B Bk 171,729,061.83 2,449,441.40 4 -6,221,329.31| 167,957,173.9
2
LEER
20184E 12 A 31 1EMR 1-5 4¢ 54D E AitE it
H
%"
BRATAA K 82,237,705.08 - - - 82,237,705.08
1 HARIE S 46,998.25 - - - 46,998.25
T oA re 33,772,600.00 3,042,469.90 - - 36,815,069.90
SN IR 4 il 7
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s an 176,057,593.33 3,042,469.90 489,135.22| 179,589,198.4
5
1 £t
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7.2.4.13.4.1.2 F) 2 X SRS HT
B | AR LA A B AR AR

PR O RN e A e ek ORaE X =R L)
e (AA: NRMi)
HH XU 28 & (AR 5
iy S Ak I
201941 H 14 H 2018 %£ 12 A 31 H
TIHRFETE 25 NI - 17,174.90
M FIZ EF 25 NI - -17,057.29

e 12019 £ 1 7 14 Qe FRAGTH), AEEEFA 5 VG A SR b3 a5
FAAHE T L B:3.79%, BRI T 37 R A (AR B0 T A K < B 1B O HE KRS

7.2.4.13.4. 2N X%
AN RS A& Fi6 4 il T2 1 2 So A 5K SR BN 417 8 IR ANV 3R AR By A AR i 8l 1 AU o AN 34
FIFTE % R s R T, R JE 5 R AN AU
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B, WBTAA BT XU B A E ) PR e AR 15 DU R B (KT, 2 IR E L A
PE RS BARAATE R EE

AIEGPER A G PR GIAMT T ISR 1) 60%, R TR, BUFZEHAME A s T3k
SN 30%, H AP BUEHRE LB E T3S P 1FE ) 3%, thAh, ARIEERFEEE TN H A
A MR Sl & Wi 2 Mg Bk T G E, S5 VaR(Value at
Risk) T A4 SRR A 5 4 T s (K 9B AE AN ARG JXURG:, A I ] 5t ok SRR 3R A7 R B A 4 1
72413431 HAWMHEE R D

T 2019 4 1 H 14 H GGG FRETH), AR R FFA 58 5 R 28 #5E(2018 4 12 H 31 H:
To)s  RIETEHARAN A AR i 112018 4 12 H 31 H: [A]).
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T 2019 1 H 14 H, AEERFAEL MM T(2018 4 12 A 31 H: []), KILBr
FZRFNAMIIEZE CLAME T 3540 4 R 25 IR AR Bl 50 - AR Jk 4 5 7 V(B e B8 K2 (2018 4F 12 A 31 H:

7).
7.2.4.14 A B TFEBM S & THRER FE UL H AL
1) AnhE

(a) Efh TR SSHET RN
A AT REIRPTENRK, B2 ROE T E BRI 5 B A 2SR BT E R A

JERRIE -

B MRS B G TEER 13 BRI
R BRES R AN E AN R B B 5 B2 s R 12 ] DL A g A B

A7

Es
=R MRB B AN ) IS A E

(b) FFEERILAL S E T B it TR

(i) #FEXEM TR RMME
T 2019 4E 1 A 14 H, AEEFA A SO ETHE B ARSI S 08528 10 &l 5t o E IR

FHEERNET, BTHE - EZRNEHN 6,367,541.40 76, TR TH=JZIXMIAFI(2018 4 12 H

31 H: KR TH - JRKAIRH, )=k 36,815,069.90 7t, JLJ& T4 =JZIRHIRH).

(i) 2 Fe i E T = IR K AR 5

AT DL BURE U IRV R R S U 2R H O\ & R U M) e eI

XIS A 5 i T SR AN S, 35 B E RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WG H I 525 sk E &
BRAS SO IR RS A R R AT 0 2 SCHHE SN — Rk FFARIE Ak 14 38 b SR B AN TR A\ AR X
TR M ERIRRRERL, W MR GTIF & SCHME N R 28 — R IIE R 5 =2 K
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() FEFFLEMLAA R E TR &R TR
T 20194 1 A 14 H, AEERFAIEFEMLA RN E ML T (2018 4 12 H 31 H:
[])

(A ALUA SRHHMET RS T A
ANCLZ SEUMETH B A il B A G0 T B AL R NG OTUR Fo At e B e, KT OB 2 Fe iy
TEMAZER A

(2)HAth

R SO ESL, BB TR H AR e w B U] A At B B I

8 WRALGHRE

8.1 ARSBRAMEHFIRES
8.1.1 WIREESH A AIHIL
A ARTT

FF5 it H & G B (%)

1 ETEr A 206,300,041.13 91.77

Horr: B 206,300,041.13 91.77

2 ey - .

3 [ 5 WL $5E % 10,802,385.60 4.81

Horr: it 10,802,385.60 4.81

B SCRRIESR - .

4 T AR - -

5 S RTA AR - -

6 T N IR A 4 il % 7= - -
o ST R D 1 ST\

15 S ] )

7 ?Eﬁﬁ?ﬂn%ﬁ%ﬁ/ﬁ% 7,301,371.26 3.25

118
8 HoAt #3057 388,843.85 0.17
9 it 224,792,641.84 100.00
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8.1.2 MIKBATW 2RI ER THE

SHHA: NRMT
o e el AT
Bl (%)
A VIO NN 0| 2 - -
KA. 15,803,532.00 7.09
C il 107,868,896.28 48.40
b Wi 307 BB A 7 At B 6,647 569,44 288
N4
E pesitN4 17,796,854.00 7.99
F LR A EE - -
G ikt TN eyl a4 9,040,739.40 4.06
H ERERIE VR4 - -
I 15 BA&5 . G B HE AR RS 323,808.45 0.15
J SRl 28,006,071.52 12.57
K S5 el 18,805,992.00 8.44
L FH LA 55 M 55k . .
M R TR A RS - .
N IKF PRI 28 e it A B 6,578.04 0.00
0] JE RRSS  AE B H A R 55 - -
P e 4] - -
Q PARGES TAE - .
R Ak A E AR R - .
S e - -
&t 206,300,041.13 92.56
8.1.3 MR A HME G EE B FE LB KM EFF R BT IR B B 4
&R AR

FE | mEAT | Rk M () ARt T

fE EL1(%)

1 000002 JiELA 584,400 18,805,992.00 8.44
2 002563 AR it 1,838,298 18,144,001.26 8.14
3 601668 Hh [ R 3,166,700 17,796,854.00 7.99
4 600583 T A 2,141,400 15,803,532.00 7.09
5 600036 AT 371,778 13,971,417.24 6.27
6 600521 i 25 796,384 13,745,587.84 6.17
7 000333 FEIEEH 225,100 13,112,075.00 5.88
8 601318 Hh S22 153,400 13,109,564.00 5.88
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9 002372 HE B 973,127 12,816,082.59 5.75
10 002415 T e AR 387,554 12,688,517.96 5.69
11 600566 GENZlk 502,944 12,161,185.92 5.46
12 002250 B R 674,971 11,562,253.23 5.19
13 600660 A B 462,274 11,089,953.26 4.98
14 600377 T EE 805,770 9,040,739.40 4.06
15 600900 KATHL g 470,488 8,647,569.44 3.88
16 601077 AR AT 147,778 925,090.28 0.42
17 688006 NGRS %53 21,611 838,074.58 0.38
18 688122 PE AR S 15,715 515,452.00 0.23
19 688011 HottH 8,807 361,527.35 0.16
20 000895 RO K S 7,205 209,161.15 0.09
21 688039 EELIREE 2,805 205,887.00 0.09
22 688268 RSk 5,059 181,011.02 0.08
23 688138 TG 10,066 139,816.74 0.06
24 688181 AN A 2,870 126,222.60 0.06
25 688078 ek R 2,811 117,921.45 0.05
26 688081 R 3,153 88,946.13 0.04
27 603610 JEL SR 751 34,485.92 0.02
28 002972 Bhazik 1,075 21,532.25 0.01
29 603109 FHIMAL 684 18,105.48 0.01
30 300616 R 200 14,904.00 0.01
31 002973 FRARIF LR 1,146 6,578.04 0.00

8.1.4 MEHNBRERTHANEKRES)
8.1.4.1 BRI ZANEHBHEIKRESE=1#H 2% 5HT 20 & KR EHY
S, NERMT

i AR IR 45 E
5 Ji SR AR Ji SR A TR ZN S NG FE A LA
(%)
1 002563 AR R 32,898,459.35 14.76
2 601668 Hh [ 2@ 3 31,158,832.09 13.98
3 600521 i 25 28,544,976.19 12.81
4 000002 T FLA 25,109,572.85 11.27
5 002250 A R 25,076,848.80 11.25
6 600583 W AR 21,571,287.00 9.68
7 002415 T AR 19,968,912.16 8.96
8 000895 KR 18,341,121.21 8.23
9 600377 TV R IR 18,231,728.71 8.18
10 600900 KATH S 17,805,848.00 7.99
11 600566 BEINZjlk 17,782,719.07 7.98
12 002372 5 Bk 17,176,723.04 7.71
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13 600036 AT ARAT 16,902,948.72 7.58
14 000333 E MR 15,293,953.20 6.86
15 601877 IEZRHL S 15,044,703.26 6.75
16 601318 Hh [ P22 14,623,464.74 6.56
17 600660 A 3P 2 13,601,372.89 6.10
18 002051 W T E PR 12,789,142.50 5.74
19 603816 o 2% 5K 12,427,104.90 5.58
20 601799 BTy 11,269,396.00 5.06
21 600066 FIREE 10,939,864.24 4.91
22 002831 R RH 10,773,394.00 4.83
23 600741 IR 10,697,267.95 4.80
24 300251 A AL 9,798,059.00 4.40
25 002294 (EES 9,610,470.75 431
26 300616 ¥ i 9,426,291.50 4.23
27 601021 FRATE 9,331,511.06 4.19
28 002353 AT It 9,146,170.00 4.10
29 000910 KIWE5 8,799,317.68 3.95
30 601398 TRHAT 8,624,024.00 3.87
31 600028 W E A1 8,524,791.00 3.82
32 603444 LU 7,793,813.00 3.50
33 002672 TRITIFR 7,474,345.00 3.35
34 601006 KM 6,822,647.00 3.06
35 600104 IR 6,558,229.00 2.94
36 600887 BRI A 6,278,874.97 2.82
37 601633 KIRIAEE 4,710,464.00 2.11

T SRANEHUE RN M RSN TR LA EE) 151, A B 5 A

8.1.42 RIILHE&HBHERESFEF=1HH 2% 5HT 20 & IR Y
S, NERMT

i AR IR 45 E
5 Ji SR AR Ji SR A TR PN R FE A LA
(%)
1 000895 XK & 22,531,819.31 10.11
2 002250 PR RH 20,932,861.02 9.39
3 600521 SN 4 20,078,567.64 9.01
4 002563 R 16,544,336.02 7.42
5 601668 Hh [ @ 3 15,338,892.83 6.88
6 002051 SN 13,820,192.22 6.20
7 603816 o oK K S 13,679,324.12 6.14
8 601877 IEZRHL 8 13,551,342.16 6.08
9 601799 EFAR 12,577,672.00 5.64
10 002831 1 R R 11,921,506.08 5.35
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