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GF S BRI
2018 S (BABRERS, ST ERHART L)

EY Wk, EAT AR BRMTES. CRFHE. WECHE” B 8ne s

.
2. PhEH A KEHX

F5 | By | XHEE | XHREM

REWE

XTEEAXD B + i
BT B By A S B (i)
SR FE BN A R A J R
RBBNPHE TR

1 AEA

A ZARFAAFEEREE (F%)
HIRA R E AR R REEF AL S
R BB IS 2 O BN

HH R 2

) R A smemn DT
= Pt A By 4

H2016F2A 188, XAHERZE
VHAER0 AL (EERBAR A
T, HARE) WHE T, o e
BB X H AN, RAEFA .

v M EHRARE B

UTEBTE AR, AR (20184 12 A 31 B Y, AHHH 2018 £,

1. BAH4

WH 2018.12.31
e | R
F 7 aa— S & e
S HRRIEAER © 2,602,605,229.11
TR EE | S
&t 2,869,388,289.09
Heb, HIRRIESFHIE TR RTA AL T:
L 2018.12.31
afit% R FEE VAR
AR
H [E T HRAT 5,589,705.92 1.00 5,589,705.92
B RO AR AT 790,988.17 1.00 790,988.17
H [E @R RAT 5,440,600.41 1.00 5,440,600.41
AR RAT 1,413,929,479.72 1.00 1,413,929,479.72
o (5 4R AT 1,602,281.59 1.00 1,602,281.59
ik TERKBARAT 271,798,521.99 1.00 271,798,521.99
o E K A RAT 503,676,078.15 1.00 503,676,078.15
HBERAT 546,571.25 1.00 546,571.25
o E S ARAT 20,197,324 58 1.00 20,197,324.58
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HH G M H WA E
2018 F B (MR AlE RS, 2FEMLAART L)

_ 2018.12.31
RATEH 5 FE% FAET
R AT 443,203.70 1.00 443,203.70
HAZ RAT 50,526,902.66 1.00 50,526,902.66
PR 4T 5,139.68 1.00 5,139.68
AN 2,274,546,797.82 2,274,546,797.82
# T
TERAT (BB A 10,672,148.04 0.8762 9,350,936.11
N
o E R ARAT (W)
42,650, . 4
Bt B A 2,942 650.60 0.8762 2,578,350.45
ETRARIT (TN )
Bt A 8,312,656.94 0.8762 7,283,550.01
CMB CLT HKD S/A (38
PP 2,800,499.08 0.8762 2,453,797.29
B RATEADAT)
AN 3 24,727,954.66 21,666,633.86
E N
o E 2R AR AT (EH)
B A 2,528,410.12 6.8632 17,352,984.34
*E?”(éﬁ)ﬁ 5,235,546.73 6.8632 35,932,604.32
7]
FE TRERT(EH)
[remeygs 34,498,256.29 6.8632 236,768,432.57
CMB CLT USD S/A (32
PR 2,301,002.45 6.8632 15,792,240.01
B RATFHBT)
RERAT LB R A
o 500.15 6.8632 3,432.63
B 3AT
N H 44,563,715.74 305,849,693.87
x &
HERIT (FHRK) B
BAS 3,846.58 8.6762 33,373.70
FETHEART(EZH)
4,103, . .
B A ,103.61 8.6762 35,603.74
AN it 7,950.19 68,977.44
HIG
*fm (F#) A 44,527.00 0.061887 2,755.64
A
HE THART(EN)
B I 1,262,025.00 0.061887 78,102.94
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HH A HF W HWEME
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2018.12.31
afiL% K FHE VAR

Nt 1,306,552.00 80,858.58
BTG

;ﬁ?ﬁ(éﬁ)ﬁ 49,987.58 7.8473 392,267.54
N 49,987.58 392,267.54
A& it 2,602,605,229.11
(&)

PO RARH b B T ¥4 4 6,900,000.00 4 M RATHEFALLME. ATHEHA R
TR HENRIE &5 3K, 3,757,276.40 25 1B ] JT 49 4R 47 645 8 B2 2 2,080,000,000.00
ATFAE-FEHEGHEERER BRULRTZRESNZAEEMTEE S, HMKd
K4+ 49,503.69 4 POS HLRIF 2.

2. BB TR ARIEA
(1) #RFGRFFIFRWT:

X H 2018.12.31
REW R 594,100,445.07
AR B 718,009,856.05
AN B 5 A 5 BT 504,760,711.86
P E AR R B AT 173,168,404 48
FEEHFBEDEEARFTAAT LELANT 51,931,381.67
LI F A 7 B 86,784.52
FHEEREIRER Z S 130,669,765.62
PhilipFuturesPTELtd. (1) 42,254,322.17
MarexFinancialLtd (1) 2,054,172.17
INTLECS tone (1) 12,886,032.32
ADMInvestorServices, Inc (1) 13,813,216.82
FCSTONEUK (1) 61,722,460.19
CSC Futures (HK) Ltd. 87,473.85

& it 2,305,545,026.79

(1) AR AEFAE P E E R () A R B B R T RIS, R X TFH AR
SARALHEH KPR L L.

(2) #FEAFFT:
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T E P BRI E R A E
HEHE A M F R E
2018 /% (BRHFAIEHSL, £FEMAHART L)

R H 2018.12.31
X RiL 4 1,411,957,387.00
EHEES 893,587,639.79
& it 2,305,545,026.79

3. B R 7 4R I 4
(1) #RXFHF| T4 T

R B 2018.12.31
TR | I TEFTET
eminng e I v 851.576.0
emEgErs ey R 21 50320

(2) = FT3 5|7 20 R

[, 2018.12.31
JR 37 B T AR RS RR A
i Fi 108,309,200.00 80% 86,647,360.00
HAT i 33,780,000.00 80% 27,024,000.00
48 24,728,750.00 80% 19,783,000.00
% 15,638,700.00 80% 12,510,960.00
B4R 3,172,020.00 80% 2,537,616.00
£ 549,056.00 95% 521,603.20
T
el
PR3 i
& it 186,177,726.00 149,024,539.20
4. DA RME T ELE R St N % 45 5 o 2B A
e 2018.12.31

X7 AR 3,416.40
HEAUM RN ETE AR SN SR EE
SRE
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£% &t M &R MHE
2018 4 JE (BRAFFIEW S, 2HEMLAART L)

&3t 3,416.40
5. o W EE 3 KR WO 3K
I H 2018.12.31
ol &% -
JSL Y4 T 3K 2,370,992.45
&4t 2,370,992.45
(1) 5Ok 23 R 2K
2018.12.31
X5 JiK R NS
S5 WH(%) AR {;]rﬁi“) WEHHE
B AFERFEMITRE
VIK o £ 7 WK R
¥4 ARG A4 A3 8 5
Wk % o 5 M T 2 2,680,565.51 1%%»3%5%6 11.55  2,370,992.45
Heb. W44 2,680,565.51,  100.00 30957306 1155 2,370,99245
B A A E K R
SR o - 1 BT UK AR
&t 2,680,565.51  100.00  309,573.06 11.55 2,370,992.45
A, HAT, 12N RIS o £ B RO 3K
2018.12.31
i o8 A% ARE | TR
14 LK 2,465,805.86 91.99 123,290.29 5.00
1Z 24 31,640.98 1.18 3,164.10 10.00
2F 3£ 20.00
3F 44 40.00
4% 54 80.00
54 &M E 183,118.67 6.83 183,118.67 100.00
A1t 2,680,565.51 100.00 309,573.06
(1) kAL
HR D
HE 2017.12.31 A3 34 Ao e RS 2018.12.31
2N 354,296.43 44,723.37 309,573.06

(3) #R AT )35 R AR GUR F A oy BT WK 1

39



o I o A S A AT IR E

#% &I M H AN E

2018 ) (R#FAERSS, 2FEMAART L)

APEMEXFZ T TENMAFFNLA NRIKZH T LS5 51817024 7T, S MK
WK R R F AT ] 19.34%, A8 R TIR AR E & R A B X 45 138,313.42

JG.
o B K
BRAH HAAR T T e
Al (%) "
X 7K H 154,884.49 | 14LLW 5.78 7,744.22
F4 118,685.39 | 1 4ELAW 4.43 5,934.27
RER 101,618.00 ; 14LLA 3.79 5,080.90
5486.07 | 14Dl 0.20 274.30
h AL B AR B A ] 2024062 1 1~24 0.76 2,024.06
4627887 | 54U E 1.73 46,278.87
P N 7097680 54 Lk 265  70,97680
At 51sn7oz4§ 19.34 138,313.42
6. FfT=I
(1) B2 KE
2018.12.31
R 45 te 4 %
14K 23,192,580.82 89.66
1524 2,597,500.00 10.04
2F 34 68,833.31 0.27
3FUE 6,500.00 0.03
&t 25,865,414.13 100.00
(2) BPAAFTENFRRF LA W FAREFA:
= i B A Bk
wpsg | AR o8 amw | oww | FEEE
%1%
KA ERTARE | o \ n
IR A KB 19,731,600.16 7629 1A HEHK
EREAFBRFRXESW | 0w KREGH
% 4 EEBEY 2,562,500.00 991 124 .
PEEEREAR oy \
AL AT I Vil 748,913.90 290 14 UN | ZEHMN
DAGEEUIA | o oy 647,765.15 250 | 14K | BEMA
YN
PHEEARAT | HFAE 517,341.00 200 1N EHEHA
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& OIS REME
2018 4% (BEFIEWIS, AHEMHARTT)

&t 24,208,120.21 93.60
7. MREHERS
! H 2018.12.31
o E AE R B AT 20,113,880.84
o E A R 4 HOH R A 8] L F 5,503,463.62
& it 25,617,344.46

E: MREEERESRANAUE AR FESRNT S IR EERAREEHAR
RANE LN G EMEHER L.

8. HI
(1) Hhao%k
S E 2018.12.31
K & B Bireg& K E
EHH & 21,741,091.65 186,936.52 21,554,155.13
& 21,741,091.65 186,936.52 21,554,155.13
(2) HRENESL e e
A AE B S5 RER D 2B
HH 20170101 75 T BEARE A 2018.12.31
ERE & 186,936.52 186,936.52
et 186,936.52 f 186,936.52
(3) GRENELETRERERAFHEREH R EJ
S HRERBNMEEN AFREFRE AFEHAFRBMEL
R &N EH By R B
ERRE A& AT A
9. H At ek
T E 2018.12.31
R A & 30,492,737.29
TR €&l -
F At BT YR 22,433,081.66
A3t 52,925,818.95
(1) RYCF B
@RI W] B2 5| 77
R 2018.12.31
WK E 4B FKEE K EPE
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&% AW SR
018 5% (BEFEHS, 2FEEAART )

EM R 25,407,101.00 25,407,101.00
EHER 1,658,418.54 1,658,418.54
X BRI 3,427,217.75 3,427,217.75
A3 30,492,737.29 30,492,737.29
QPN &S
QEZAYWAE: £
(2) AR B E A
QA B K AE A 2%
2018.12.31
£yl K 285 NS "
. iHEL KEME
BN A HE KRR
SR v - B b B WK
e AR 4 4t
. > 26,747,405.39  100. 4,314,323.7 . 433,081.6

SR v 8 A 1 0k 00.00 373 16.13 22 6
Hep ks 26,734,853.45 99.95 | 4,314,323.73 16.14] 22,420,529.72
REE T4 12,551.94i  0.05 - 12,551.94
BIRAFREKE BT
I IR o A By At 7 ok K |

&1t 26,747,405.39 100.00 = 4,314,323.73 16.13 22,433,081.66
A, HAF, RO E TR IR o A o BTk

2018.12.31
ik }
o 1% SR ’ﬁi*
1R 8,630,070.09 32.28 431,503 .51 5.00
1Z 24 15,590,503.82 58.32 1,615,965.77 10.37
2F 34 384,965.64 1.44 155,926.71 40.50
3FE 44 1,780,571.90 6.66 1,777,558.14 99.83
4FE 54 76,862.00 0.29 61,489.60 80.00
54 K&+ 271,880.00 1.02 271,880.00 100.00
&t 26,734,853.45 100.00 4,314,323.73
QK & &
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2017.12.31 2018.12.31
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H b Bz |
RS | 3,122,826.98§ 1,191,496.75 4,314,323.73
A, EFRABAKAESKEREELHFEEN: L
B. A& SEFFAZAH B b LR IE 2L
QHMNMAKEATHER L FAR
IR 2018.12.31
KRBT R 12,551.94
WeIEF 4 20,777,274.69
HAb 5,957,578.76
At 26,747,405.39
@HEM N KA AR LA I
o7 E B
REHX FHALE AKEL
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#l (%)
i? 1R A RA R R4 | 15,000,000.00 1-2 4 56.08 1,500,000.00
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A4t
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_2; S E AR A = He 517,341.00/ 1 £ L&Y 193 25,867.05
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o [ R AR R A A PR A E
EH A M A EME
2018 £ & (B4R AliE A4, 2F B AART L)

—. BEAY 38,980,046.13 2,105,189.87
%ﬁ*%%%ﬁﬁﬁswmmms 2,105,189.87
BRSP4 PR 8
(&)

AR K 5 B
& & VA EERBIASK HRBEE S 2018.12.31 % A
A% ) 48 %

—. &ELY
=, B 41,085,236.00
EFME S ARE 41,085.236.00
SN €S &=l ONE!

1. ML RABER

% H 2017.12.31 A A AW D 2018.12.31
N AR B 1,720,000.00 1,720,000.00
KE W AR B 500,000.00 500,000.00
MR 500,000.00 500,000.00

& 3 2,720,000.00 2,720,000.00
12. BE®R>

. 218123
B EH 13,534,938.16
L R

it 13,534,938.16

(1) BER"XEiTITHE

OER Skt
H N
T E FEBRR | ywys | mmus TIEPE ay
) &
—. KHEM
1. 20171213145 21,221,472.61,  910,063.65 10,053,609.74/19,291,799.15 51,476,945.15
2. REH o bl 305,197.65, 814,976.04 1,120,173.69

(1) WE 305,197.65 814,976.04' 1,120,173.69

3. KEWDEH 2,500.00 785,385.70 787,885.70
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o B AR R B A R E

HEEFMEHRERE
2018 £ & (B4R, £FEMAART L)
A k
R E FRERR | ymuyx | mgps SIRAD 4y
/] #E&
(1) AERHE 2,500,000 785,385.70 787,885.70
(2) % 0 BB H
Fz:
4. 2018/12/314 5 21,221472.611  907,563.65 9,573,421.69120,106,775.19 51,809,233.14
—. BEit#riH
1. 2017123145 15,018,934.37  763,790.89! 6,454,885.60 11,646,329.03 33,883,939.89
2. A4 A B 1,056,249.59  81,905.73] 622,313.65 2,995173.32 4,755,642.29
(1) it42 1,056,249.59  81,905.73] 622,313.65 2,995173.32. 4,755,642.29
3. AR SH 975000 364,312.20 365,287.20
(1) ABHRHE 975.000  364,312.20 365,287.20
(2) 35 R BHEMH E Hy
/i
4. 2018/12/314 5 16,075,183.96]  844,721.62 6,712,887.05 14,641,502.35 38,274,294.98
= BEEE
1. 2017112131451
2. AAFH s
(1) 3%
3. KERDEH
(1) AERME
(2) 8 R HRMEH
Fn:
4. 2018123145
W, KENE
1.2018M2/31 I E 14| 5,146,288.65  62,842.03 2,860,534.64 5,465272.84) 13,534.938.16
2. 20172/ K TN 6,202,538.24  146,272.76) 3,598,724.14, 7,645470.12) 17,593,005.26
13. ZBHEF
e B4 &3t

—. JKEEME
1. 2017M2/314& 5 17,553,150.63 17,553,150.63 .
2. AAEB oA 188,954.82 188,954.82
(1) ME 188,954.82 188,954.82
3. RERD AH
(1) &8
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G A I H R
2018 455 (BHEREHS, SHELHART )

W E R A1t

4. 201811213145 17,742,105.45 17,742,105.45
= Bt
1. 2017123145 9,390,306.68 9,390,306.68
2. AW 996,794.59 996,794.59
(1) it4 996,794.59 996,794.59
3. RERDEH
(1) RE

4. 20181121314 5 10,387,101.27 10,387,101.27
=, BEEE
1. 201712314 %
2. REH nbH
(1) i+#

3. RAEHED&H
(1) AEHME
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M. KEE
1. 2018M12/31 ) H M-1E 7,355,004.18 7,355,004.18
2. 20171231 E M E 8,162,843.95 8,162,843.95

14, B&

Apdm | AHRY
2017.12.31 A 2018.12.31

BRE RE
231,953,679.60 231,953,679.60

& & Ve
B RBANER

L iRk ]
N
B %A R
FEAE
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FAFRITHEARAGREEH. 20MF12 A58, RIHRARAIGAEAHET
REBEFE, FRRREHWUEEREH201ME12HA58, AFREASWEE %k
TLEA B2 A PR A B T A 0 RIME Y Z B R A A

2012F1MA5EH, EYEEHXEEBEHEEREEET [2012] 1507 & (X TH
o v ] [ I 3 AT PR A 8] RO A FF 48 oA 3 AT IR 5T FE A 8] 0 7 T 0 3 AR e AR Y ik
EVHE, MEARREFETHEABRTMEAT, RREAAZRE, ATENELELY,
WRWMAF T LTI EARFTEATRETH, KARKEFHYEEHENR 2012 £
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o B AR R R A A
B EH N F KM
2018 4 (RAFAVEASS, FEMLHIART L)

12 A 3 |, &3 BoA 5 M 3% B 4 T0 3 B8 AT IR 3 A A 81 W7 3008 07 M 0 22 B4 A
ARE.

2017 12 A3 HE 2018412 A 31 B, A& FERREL A B,

B IR R AR ISR AT I 7 5 6 A BE R LTI, TR
INFEFE BRI AT R E BT s At L o 2 B R R SR AR = T
AREFHE, FHEEA TN EE U R K 3. RATH A A ACT 3 YA ol A
BRI, KU LN E 2017 F R K 2018 45 1A FT R B 3T IE 2 13.2% 0
15.71%.

BB R IFEA PRAF] AEAE 2017 42 K 2018 £ A B AWK M #AT T 548, 3
A BT RAE MR F(2018)3 & 081 & vk 5] [F IR B $¢ A MR 7] B A A 3 45
Y . REMRF(2019))F % 0052 5 (o4 = E Fr R 5 B0 PR 7 308 AR R B
BB RERITI A RFTEAT R~ T RN ER IR REY . 815 MR F(2019)
#0053 & (& R A R A A M ABEN R SRR E T A
SN R AT ERMERZIFEREY » KL I LR EEFERM.

15, 3 HE BT R ALY 7= Fuddh BT R L5 %
(1) REMH U B BH I

2018.12.31
RH BEFBARS | THATHEER
VPR & 502,954.39 207961130
&3 502,954.39 2,079,611.30
(2) BEFRBH G
2018.12.31
RE i UL
| ‘ HEFRUAR W 2R
HET R AR 33,780,919.93 135,123,679.70
&t 33,780,919.93 135,123,679.70
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H H 2018.12.31
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A By 5 28,893.42
K fF A 1,509,095.94
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17. MR FRIES

2018.12.31
B H P 48
HAA 51,969.00 2,375,766,008.89
EA 1,191.00 1,539,774,465.26
A1t 53,160.00 3,915,540,474.15
18. R AT R AFFRIE4S
T H ; 2018.12.31
RO B 52X 5 L " 113,671,360.00
LEHRR G 34,831,576.00
AEWBRHK _.
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________________________________________ — et
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A ARHA R B R AR T E .
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