EER L Mg R

FRE L RIS TR & T

TREEE

2019 &5

73 FEMRE

20199 A 30 H

EEFEN: BRLAFEESRLSEHARAA
BEETLEN: PEERBITROGERAF
HEZEHHH: 2019410 A 22 H



R BE % PR HEH IR A5 2019 456 3 AR Y

§1 BEERR
HEE N E S LEFRIEAR S st AR R RICE . RSV BCE KRR,
FEXTH A A B . A It AN S A AR AR AN i) ST BT A
FEFEE NP E @R ERAT R A IR A A R IE AR G & RS, T 2019 48 10 H 18 HEM 7 A&
A P S AERR . FERIAR R HGIREENE, REERNEAFEERICE. =R
R B BRI o
B TR LLSEAE H - SR 50 i SR 0 BN S G 557, (HAVBRIERE & —E f A
BRI GOFARER AR KR . BHA WG, 558 FH AEAT 5T TR ST S AT 40 e i A
eI EE IR L
AR 55 TR R A T
AIREHIE 2019 47 A 1 HikEE 9 7 30 Hik.

§2 E&r= Mt

RS TR KEEZ A1 S Rg VR &

HL TR 233009

AN ] 233009

ﬁ@ﬁﬁﬁ LI R

A FRAERH 2011 4E5 H 17 H

ﬁiﬁxﬁA1ﬁﬂ@ 1, 369, 522, 556. 13 {7
AFE I 2 N REAABR T, R R S TR

7 Hir Bt fEARS RIS RTTIR T, J14 3RO Ak
A IIE S S AGEIE{

A F5 4 SR FH 50 A A AR T ) 11 34 s S s Dy 32 5 4 e
MG, 5B IE 2 I L SRS

1. B SR Bt SR s

REEL DL RS AT ERTORNS, @l ESE
PR« RJEE 2 R PRl R R AL AT I 22 ik %
HAE A B B B B LA . < KR 2 PR SR E R A
FE SR AT I AR o M EAS e AR A TIB IE, tRAk
Pt SR R SR LA

2. BE L E
REGETEATBRBEREBZASSE BT T®
FERCE AL . PR E SR “H BIR” MEE RS
PTRSESEFE, Sha et feE &aodr, s
R ] 5 WA 2 A8 8 7 F XS WAL e AR AE R AT 43 M T00
E PR B I E R .

3. Hofts &b T B A% Bt R

#
)
b=l

13 7




R BE % PR HEH IR A5 2019 456 3 AR Y

(1) [ e A 2 5% % S s

AT B KA B PG B SRS, AT B Rk
2\ F 54 ] 58 W s 2RI R DA K AT 4 g (4 5
A 4 SR FH 1 2 B ] 5 A 2 4% R SRS LA . R R U
WS UREE R MR RN [E R ZE RN AR/
TR G PR R R A

(2) PR IR TR A 5% S s

AFEGUVEBRENEN, Z5RBHERZY . K5
&2 5 48 B 1 # BE I HLAN B0 1) R SR R N AE IR
I3 11 37 S PR AT 175 1100 40 7 AR 2 5 XU WA 3 2 AT ) R Al
E.
(3) BUIE# 5% S ms

A F5E G o AR 1) 3% 8 S ST 7E 6 A (A IE 7 RN A A i A
RS A i Jeqidi |, L Black—Scholes #&Z AN — X
HIBUE MR R FE R BUIEEAT 70 B e i, FEAR R T
Wi e MR R S AT IS S8 1E .

b gt b A Sk v FRAIE 500 FE8 X 80%+HiIF 42 s S Fa K X 20%
U 25 A AFEG R AT F IS, FL IR 25 A0 XS =y
i T MM S, ML, Ml TRENES,
FEEHN PEAR L PR R S A TR A )
EEE AN rp [ 2 AR AT I A BR A 7]
§3 TEMFFMELSFERIN
3.1 EEM 5 1ER
Bhr. NRMt
EEI S ehn WA ( 200947 H1H — 201949 A30H )

LA C eI i

—24, 676, 647. 96

2. AR -5, 348, 809. 73
3. B35 358 G A A BA R -0. 0038
4. TR T H 1,457, 823,912. 62
5. BAR L G0 A8 1. 064

e 1 BLERTR S e SHR IR A O A AW 5 2 e 1S s (Biln,  FHeat &
W[ 25 5D, T AN B S PR AT ZHAR T B A T

2. AW O SR R PR 2R A A BN . Seitlicas . HttloN ORE A SepimEARshkas) fkRAH
R IARAT AR A S se Bz in EA 2 Se i EAR s e .«

®
=




R BE % PR HEH IR A5 2019 456 3 AR Y

3.2 E&ERI

3.2.1 ARG RS OB EE KR LS R ST LB e 2 1 EL g

o | GBI
. WRKE | Rk | lsibees |0 T -
L o e | e Wﬁi?@% ©-© | @-@

Tk =1MH =0. 47% 1.01% 0. 13% 0.97% | —0.60% 0. 04%

3.2.2 BEEHREMKRE S RTHHMEE KRS KI5 RIS Al s R
AR Zf I LB

RS BT SO ) R I 5 RN LB A 7
BRI E

118.11%

88.58%

59.05%

(YR 1= e 7 | DO e 'S SO I SO S
015-06-1 34—t

0981112}t T

2019-09-12

209 5-02-1 3 footeee TR
5-0
0151214 {fomboemmmediee

201 4-05-14 [t i T

=t
—
'
—
—
1
(o] (o]
—
[ ]
(]

== [{u} w L =t

_ = = = = = — —

= - =] - uh

O - o O o o =1

; : ; : ; ; ; :

B N = T b

- = = = = e — —

o o o o o o o o

Y B B = = I

|— PR A P B e A H TR o T e R G R o e N e o R T TR A R R 2 ) R |
e 1 AFESESERT 2011 455 17 HIERAER. WRARSRGSFEMIE, E&EEA
HESGFAMZ B 6 NH RS R RA S LBIRFA RS RNA KL E. Eag
AR 4 5 T B LB A S e S R Z0E
2. B 201599 F 29 Hitg, ARFE ML SEAEHFE SRR “ ik 800 Hi7 4 X 80%+HELE & iR T8 %L
X 20%” AZEE Ay “HilE 500 FEH X 80%+HIELR S iR R E X 20%” o LIRS IIE T 2015 4F 9 H 29
HPESRE ik B AR .

#
SN
b=l
b3
&
b=l




R BE % PR HEH IR A5 2019 456 3 AR Y

§4 BEARE

4.1 EEZHE (REELBNA) &

w4

HA S5

EAFE N EE g2 BIIIR

AEIH

B4 H

EZF AL EE IR

WL

AR

HEAK

e or
FOHEE A

C

it
e

Iy
I~

ZH

2019 4£ 8 H
20 H

12

[P A NS 220 S
+o BRI K
A PR A | RS 2
PR 73 B I L G 4
EeEHARAAE
A S AT A= i # E
S, 2019 F 5 H
IIAAR AT 2019 4F
8 HEHHAEEM
FIHEZETRIE 300 5%
1 i R E 95 B BT
& BERLAREE
=1k 2 N ik AR
i A AT NN
SHEZEH,

==
H

5 K=
P

s
g & o)
B

N
ﬁ 7

2017 4 6 H
15H

201948 H
24 H

13

RN ST
gt SIEEE
JEEAR -5 PRI WL A IE 25
RS, EEZ
BFAZ 5y 5 ph Ik A 4 R
23, EEFERA
BRI TR AL
B, FmBEARA
Al R TES A
H, RRIEHERGE
PR 2> ] 4% 5% sk FR
M, 2016 £ 7 H
TAAAT, 2017 &
6 H 7% 2019 4£ 8 HiH
fEEERR PR 45 =
T TC B VR A RS 1
VAL BEAR LR
HFEEZ RS
RUF 75 $5% 05 B 4 Fl A
ReFeaH, 2017
12 H & 2018 4F 12
HAEAE BEAR L PR 4

#
o
b=l

Pz




R BE % PR HEH IR A5 2019 456 3 AR Y

ZPrBaRA R IEE R
GANE SR R o 5
G4 H, 2018 5 H
%2019 £ 8 H A LB
R PR 4 2 R R
300 5% 9 AR S
BRI 4L . BERLF
4 35 B b/ i 5
P J5E B RUAIE 55 5 8 O
SHEZH,

E: 1 RSB RERH B BAEH BOUIRYEA 2 R o e i E BVIS A H AR H

2\

LRI AL CHEIUE R D ERE R R Sl b 2 /B FE B e 2 PIVE Y . V4

3 AEZF ML SGEM GIEZR MO 53 BEA E B IMED) AR RLE -

BN RS I A s (A T A5 1 0 A 1
AN, BN (P NI ERET R 3 %) R i F LA R
FEEEIRIE, AEWRSAEH . B DT SR A BRGS0, R\ SR XS R T4
Ty NG ETA NERER KA &, B E LSO BEEA AR 01T 8.

4.3 AP G LA

4.3.1 AP G ERPATE R

FEE BN PIT QEFRRBIESE AT AT 56 R R S A A S EEANR
2, AR AR G ORI RO I AT A2 5 BLEOKR, IRl 558 52 B AT N A=A 7 A
FREE G BB N SRR ASEI I, R ZHPATES TT B RN AR AR,
B BN RE AT T 142 5 1 BE KA -

LRSI~ FE BT IS H A BRI R R RSO OBCE. BRIl
I, BENAFEMEN . ARNEEG T CHA. 3 HAL 5 HRD ARBEAE S
WIS o i ZEHEAT 0 b, RABLR R DL

4.3.2 REX ST AHE T
WEHN, ARSRHIESEHENEHNTAERTHESERZ S AF M FEH RIS
A H D ) HIA A By BRI ZAE SR 2 H RS B ) 5%H TSI, EEEFHEANRRITEEZSGITN.

o6 13 W




R BE % PR HEH IR A5 2019 456 3 AR Y

4.4 TE WA F S BB RIS FIZAE

2019 TR 22 WA B IR 1) K AR R AR AR

bR IER M, PEEARTISRIT TS h AR . T EE TR KA T
b THZRANGE R (R S BRI 3T, AT ) LR R B D R AR XU S A Sl e e R 22 IR
K BA R . FHAIBRAENE G IR 55 SRR e Ha 51 77 1, FL i 2 QU ox A i e 7= A= B
SRR ROSE o BT A T 17 1A 1) FEE A St O N VRIS M S A A 28 B F) SE N R R A E 1] XL,
BATRF R RIS FE -

2019 4EAFRE AT BRI SRR TATH . RIEGTFIRCAEG 2. FEEESJIR B
WBUHIBUE, BRI RIS SR SIkFER, SSRGS BEL SR, I E 5
FIZMEHE, hRB 5 BERA ML MSE 51 K 7B E Tz 8. B @bt ik, AT
BRI IZ D SR, 2019 4F 1 ZRF GDP BT EE A 5. 8%, 2 FREEMIE— PR % 5%. MM E, R
B [ 22 P REE Y 2018 4 6. BRIRZEZE 2019 ETRI 6. 2%7K-F, {H TG 18 IZRT A 4 o) 18 ORI s 22
WEEERBEHMRT 2B A EEE Gk JEH, hESITNETI KT RIED SRR 5 ER. &5
TC I ST R R BB CR 2  5 RIS, 7848 R 1 rh R G 1) P TE B PR 20 5 42 ) 1R B T 2 e
BRI RR -

JEEEAK, o B LR WA b T v R R R b, FE ARG ORI o [ B AT i 0
SAFFIEIIEE MR 5T, BAVAGE h Ed 5 AR R S A Rm i B 0. R s SR
TR, B AT EER IR RS BB O IA B 16 123500, (5 &BRITE B 2R Hu ik 25%. 18
TR, GG R BN B R G B, JEX SO E T B 3 G5 E L
PR PRIZE S o

KRR, AEEGAERBHS IR R RRHE S AR BRI SRNG . ETX T IR B S e i
WL AL, AR AT RS . AROR AR G R LB SR KR S Ry 2, e A
KA R B 7 BB, DARTHRFA AR RIS

4.5 WEHANE SNSRI
ARG IHE R 2019 £ 9 A 30 H, AHEEMHFE N 1.064 76, ZiHEFE N 2. 081 JT,
H S EIE KR N-0. 47%, [FHV ST BRI RN 0. 13%.

4.6 RGN ESTFE NS B 7 #E T Ui B
AN, ATESR M BUESE A T H R O NSRS S
{EAE T 5T TI R .

%7 0 3E13 ;T



R BE % PR HEH IR A5 2019 456 3 AR Y

§5 KHAESWHE

51 I_REWAREEH~AGHNR

Fa iH & (o) mi RS BT o)
1| B 1, 363, 152, 850. 87 92.98
Horpre 5 1, 363, 152, 850. 87 92. 98
2 | HeH® - -
] 5 WAL 2 5 483, 300. 00 0.03
Hrp: fiize 483, 300. 00 0.03
BEPE S RFUE SR - -
4 | mERHRE - -
5 | &RbfTA mIE - -
6 | FENRE ST - -
Horbre W B 1) SENIR B - B
SR
WATHE R MG H &AM S A1 100, 756, 012. 61 6. 87
HoAh % 1, 630, 206. 65 0.11
9 | &t 1, 466, 022, 370. 13 100. 00
5.2 MEMARIZIT W RN KERTAHE
X b ASE GE) i 5 4 W P v L A3
fidh (%)
N I/ 3 NN Qi 4 30, 859, 992. 00 2.12
B | Rk 26, 007, 785. 00 1.78
C | &k 791, 563, 198. 29 54. 30
1 AT R KA =
D e 20, 344, 252. 44 1. 40
E | @35k 19, 861, 584. 00 1.36
Fo| R AZEE 48, 094, 312. 00 3.30
G | BBk, SmbENk 53, 954, 272. 52 3.70
H | fE1EfEmol - -
1 &R A AE B AR K 165, 264, 353. 56 L34
Al
Sl 54, 231, 382. 00 3.72
5 Hu b 52, 832, 925. 00 3. 62




R BE % PR HEH IR A5 2019 456 3 AR Y

Lo | ASEFIR 55 R85l 21, 917, 066. 00 1.50
M| BEERE AR RS 14, 776, 356. 00 1.01
N | KRS PRSI e it L 11, 062, 046. 00 0.76
0 | JERMRS. MBI HAR RS - -
P | #E 6, 896, 853. 00 0. 47
Q | BAMaTAE 30, 226, 925. 06 2.07
R | 3T RE IR 12, 151, 938. 00 0.83
S | %iEr 3,107, 610. 00 0.21
it 1, 363, 152, 850. 87 93. 51
5.3 MEMARIZA AME G E &5 HE H I /D AT+ R EE B R B 4
e | omeEmE | mEsR | MR gD | Akl G | Do
tefol (%)
1 603444 T H 75, 500 20, 391, 040. 00 1. 40
2 000860 Jiiz% Al 250, 300 13, 055, 648. 00 0. 90
3 002463 VaLENiiais 521, 800 12, 784, 100. 00 0. 88
4 002916 TR HL 84, 200 12, 714, 200. 00 0. 87
5 600745 I ZERHL 169, 600 11, 989, 024. 00 0. 82
6 600536 H [ A 142, 900 10, 257, 362. 00 0.70
7 300253 MERE e 95 640, 900 10, 177, 492. 00 0.70
8 600763 T 95, 600 9, 799, 000. 00 0.67
9 002439 Ja B R 299, 700 9, 584, 406. 00 0. 66
10 002129 HHER R A 790, 737 9, 575, 825. 07 0. 66

5.4 MEYRE G WP R GFREHE

e

55 b

~ReiE Go)

2 e BT AHE EL B (%6)

1

EESE

2

AT

w

e iR

Horp: BORVE SR

Al i

A b R S R

ISR A

A (AT AZ D)

483, 300. 00

[ b A7 H.

O [([CO ([ | O]

HAth

it

483, 300. 00




R BE % PR HEH IR A5 2019 456 3 AR Y

5.5 A HIRIZ A SMHE G 2 & T P#E LB R/ HERF B8R T4 77 3508 A 40

e s . e _ LR E
e | mpm | fEsE | BE GO | ARKE G 5%;(Zfﬁ
1 128074 | ViR 4,833 483, 300. 00 0.03

5.6 TR & AR IE A SR E G 2 & 3 7 1 L RN BT+ 42 B SCRAES R A
2|
ARSI AR IR AR RFAT B SCRFIE SR -

5.7 W H HIRIE A SOHHE 5 H G T E BN R BT 4 5 2 R SR W4
RIFEAR SRS EFMNE, AREASERERAT.

5.8 A IRIZ A FCHHE o 2 & 13 E LB R/ HEFR B B0 T 42 BUIESEBE A 40
AT AR IR AR A BUIE

5.9 MRS ST E KB H3L 5 1B S U

5.9.1 M ERAE S TR KB BT A5 P 4
WEHIN, AEERSERIGN S BEREHR, RESRFFABRIEHIREZ.

5.9.2 A E G TR R KIBRBUR

WRIEARE SR EEFMNE, AEGUBRENER, S5B3RS .
AFE G2 5 IR W DR BRI LA 0 1) e S STAE R UIE 23 T 1 SVARAT 165 1 40 M R 2H 5 XU Wi 28 4
BridEnd b BESEE KR E NS TR R BEEOEMB R R AT R, 44 e e
BITVE, WL BN S ARYE CAPM BB A R4 Beta {H, 45& M EHTEN
SRR, DL EHIE S AR G PR E ISR, 1€ 2 5 R 15258 2 O st Ee ol

WEMN, AESERSERIRL S .

5.10 M EHRAE S TR K E AR 5 1 0L i

5.10.1 A3 B GO S B EUR
WRAR SRS GAME, AREAS 5EFRL S

% 10 7 13 W



R BE % PR HEH IR A5 2019 456 3 AR Y

5.10.2 A HIRAE S B R K E U IR S M Bt 4
WRIEARE SR EEFE, AEEASEEGIS .

5.10.3 2 & {57 8 5 B B VA
REAREGRESERMNE, AR-EASERGIHRAS.

5.11 EASMEME

5.11.1 AFES BB KT+ B ISR 0 K AT F R4 B2 28 2 DU AR T 15 L R Ui B
et P9 AR BE G BRI T T 2 RS I RAT EARBR MR R A R A R (LU RR “ 2t
H7 oAb, HRIBAEWIRE M SLR A, s gmbl Bl — SN 28 AT, AT,
2019 4 8 H, LHFUEZFE G T RAT (LRkb g F) ((2019) 62 %), % 2R SL it &
KRG 7= B ARAL T E JEAT NIRRT . RIS, A LLBRALT .
R HRFHL (600745) [FJP SRR AT A A TE 48 BN $5 00 B ) B2 IO AR G R E o« b xd
FIRNEL, AFESEINGEAT T AT REETL, W RIR R [ AR 4B A AR AR T
SN o AHE S NG 4k S0t IR A R REAT BRERHIT AT

5.11.2 &R T2 BREBH IS4 R E 52358 2= 2 I i i B
ISR 2 M SZ 5 4 B[R] ) 4 e B 52 2
5.11.3 HABEF=# p%

Bt

hur
J

K wH o)

FHRIES 176, 814. 72

MRCUEF5 5 Sk 801, 632. 00

DLieirgll -

N &iIPSS 22,018.96

JSZ AT FR K 629, 740. 97

HoAt YK -

R -

HAth -

O 0| ||| |W | DN+~

it 1, 630, 206. 65

5.11.4 W EWIRFFA BT 5 B BT e Bt 27 A

AR AR A AR R 35 Ak T B 0 T R 4 557

o117 413 |



R BE % PR HEH IR A5 2019 456 3 AR Y

5.11.5 AR AT 14 B SR A7 2R I B2 PR A% DL 5 B
AR FE AR WA T 144 SR B2 AR U S PR L«

§ 6 JTAEERHRS

B
i 5 W AT 5 A AL 1, 467, 075, 632. 77
i 75 H0T 1A 1) 22 4 R DA 47 0 37, 499, 260. 76
U3 - i A0 ) 2 4 A e [ 470 135, 052, 337. 40
5 BASA R R S 4R 0 AR B i 40 (4 ek s> BL” =" B
)
i A AR 8 A i A 1, 369, 522, 556. 13

§7 EEEHANCHERTREREALERSIFNL
AR, W AREHRA R R, BEAES . WEAREIAK, ELETAK

FEH A AR A

§8 EEXMHFHZR

8.1 HEEXMHX

PLHEAR T G 5 SR K S

W~
B+
o
i
od
S
St
=
&

5. FEEEE LS BASHLAE . B LR
6. FEEILE NG BRI B LR,
&

12 71 13 T




R BE % PR HEH IR A5 2019 456 3 AR Y

8.2 fFtHh
EEEHEAN, EEE AL,

8.3 &=
PR H BNV TR e o A ), WnT 4% DA SRS EI4E, 3B v DS I 5 4 HE N 3 25 )
N #.

BRI RS EEARA A
20194 10 A 22 H

%13 J 13 W



