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X AN RV FRIAZ 5y 5ok T ST AE 5 0 L A B O BEAT 50 25 U 8 S5 Tt ™ At A B I S S8 [ 52 5 F i 5
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KA EN X, LSRR . A XU A A A7 4 XU

6.4.13.4.1 F|Z R s

R 0 X 2 i <ee L (R 2 SR B B e B 52 T 37 A SR ARl i R A e sl ) A o R R U
<l TR T SR AR T S A SOAE T B AR R, H rh R R S ik TR T e
AT S 300 18 445 ARORR A T 37 0] 2R e A7 B 5 AR ORI g 2 i 14 XU

AT G PR e < BN S Y10 AN S < T i PR AR SR SRR P B 1 BEAT A%, DRI AR A A A
IR Rr ol wh i R YR v e

AFE B SORARIR 7 R B MR A TS, BRI G R & B s sh Bl
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% 38 Tk 56 7T



[ & HHHIE AR Bk 5 5 BT TR U Bl 7 50 S 6 2020 4 H I A

2020 4F 6 H 30 H
R=re
AT 9,313,262.11 - - 4 9,313,262.11
i N 778,881.38 - - 4 778,881.38
HHARIES 209,224.46 - - 4 209,224.46
N e 164,522,304.7
T oA Rt r - - 216,900.00| 164,305,404.71 L
MCIETRIE H 2K - - - 1,299,231.75( 1,299,231.75
INVEL&iIDSS - - - 5,708.33 5,708.33
176,128,612.7
BrE Rt 10,301,367.95 - 216,900.00 165,610,344.79
4
ik
MATIESFIE H 2K - - - 2,858,602.40 2,858,692.40
AT N F - - - 74,350.04 74,350.04
NATFEE B - - - 14,870.00 14,870.00
NATAZE 5 % - - - 63,861.56 63,861.56
N AE B B - - - 0.99 0.99
oAt A7 £5 - - - 119,000.14  119,000.14
3,130,775.1
ffit Tt - - - 3,130,775.13
3
R 2R AR B 10,301,367.95 - 216,900.00 162,479,569.66) 172,997,837.6
1
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PRI T 32 ) 3 R AR Bl AR i < B8 7 11 T RS
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FCAd A RS A 4 5 < T e TR 28 e B BSOR R I <6370 B DR B i 370 R 5 RS 2R BLAR
(I A% DR R AR B T A AR B KU o AT < 2 R BT TR 2758 5 i b iy eRAT 1) Rk T 352 5
IS AT S5, i s ) AR M RUBSE AU T B MIE I3 R AT AR B 5 28 DL SRR IR R IR 52
B Al BESRIE TSR T 37 AR B BN I 2 o

AT B I B B NAE M AN P R AL A Rl e, SRR B R RO TR AL, 18 SR ERER (i 25 2 A
PRERIRZZ M0 B/IME o AN 1 BB AR IOTREUR i e it e WSS IR BE H bR, A
Fe ] /DB T AR B8 Bt I (BRI BV B At 28 v I s s A vk B TR L fii
FOFEEG. RATEE. &b 6. AR R /MRS TBUR iR B
FSCFF IR ISR TR B (5 0 B A By AT L) WSS e tins . AR Bt 7 o et Y
BIRAE) BigERI . B SRR [FDAF B SRATAER. R mg TR BUE. BRIt bl A%
PRI A [ E 2 FC VP2 G P08 (N A e TR (L2005 &5 o IR A R E ) - e e BB AL
EEGI Dy ARBE G BB TR R FE OB BN 86 28 B B AR 93 77 U BIAMIR T AR B B 2 e B8 1) 80% HAS
T e T HFER 90%, DVAHHEMAIHUE 1M 32 PRI KIS TR . MeAh, AL GG H PR
O AR 35 < BT 45 A HROAIE S A0 M S B 4, 8 913 ] 22 M o B D7 90 ik g E AT U R, AR
VaR (Value at Risk) 5 b S5 A I A 5k <5 10 Wk (007 LR A A% RS, R I ) St g RURS: 1E4T BRI A2

6.4.13.4.3.1 FHARM#E XS O
LA, NRTT

AR
T H 2020 £ 6 H 30 H
ARAMAE i B BE PR IE ] (%)

Ao P Rt — IR AR R 164,305,404.71 94.98
Ao Ve R PR e Bt
oV RL T P — St Rt
fTHE SR 08 7 — BUIE R E

=n7n 164,305,404.71 94.98
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F 2020 4 06 H 30 H, AFEEROL MARNG—F, ToR08 7 S 250 B T 57 A AN A% RS 3 4
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6.4.14 HBITHBMMT S THRR T Z U B B AN IR
(1) ~feiriE

a) il TR SR EIFEIITE
A FETELIRTUR IR, B A SR E T E R 5 B 2R SR A E TR 1 A

JRIRRGE -

~—~

BB MR B G TE ER TT3 ERZ B AR
BRI BRER RN B MR B B0 i LR R R PO R R R AL
=R AHSRER P B BT AN AT I A

(b) FFEERILAL S E TR it TR
(i) #EER TR R E
T 2020 5 6 H 30 H, AFEEHFFAMLLA SRUHETHE ARSI a8 1) i 3 s T

B EIRIIAEN  163,892,986.88 7T, B T4 —ZIRIIAHN 624,703.83 7T, T =ERIIAH.

(i) 2~ FetrE T = I i) K AR 5

X UESRAE 5 B LI BER 45 L RS T R 52 5 AN s R (R BRER A I 1158 5 AN ER)
R TARA I RATERG O, AREA X TEMH 225 R IR B 525 A% R ) K R
[RLREAR SR (K 22 SEAMEAUNER — R FFEAR A At (B 4 88 o R (R AN o] L AN AELR T2 Fe B

SOMRESE, B AR SRR SO L 26— )2 O 2 5 = R I

(iil) 25 =2 R Se OB AR A I AL 5l 30
.

(©) ARFFEERILAA St BT R it TR
T 2020 4F 6 H 30 H, ARG ARFFAAFFLER A e ETT B ER B,

(d) ANBLA Se iR ik TR
ANCAZ SEHHEL T B A < B A 4 2 AL L SGEOTR FoAt R b e, KT OB S 2 fed
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TEMAZERAD.

(2) FEEHIFEK
T 2020 1 A 22 H(&FRAERH)E 2020 4 6 A 30 H L], A< FE & B FE S 4 40 16/ M0
A 471,950,460.33 JT, H A EHE DAL E AT R IGER 225,460,596.39 ST AT DABIL 4 ST AST I HR A K

246,489,863.94 JT..

(3) B FopE AL & HAE AL, B B 01 (503 H AR Sk e 7 00 D 1) L A B 22

7 BELAEGRE

7.1 MRESHASHRL

SHERAL: NIRRT
SE S s Aaliv]aa
1 (%)

164,305,404.71 93.29

FPs | BH A

=

[EY
)
EX
K
=

b
|

: SR 164,305,404.71 93.29

S ﬁ

ot
e

2y

3 [ 78 AL 2 $8 % 216,900.00 0.12

H. ik 216,900.00 0.12

B SCRRIESE - )

4 B R - -

5 SR SRR - -

6 SN IR 4 il % - -
Forre SEW = Y SN IR 5 4
AN

7 AT A& & E 10,092,143.49 5.73
8 Hofth % 15195 7 1,514,164.54 0.86
9 it 176,128,612.74 100.00
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2020 A HAFR 5

7.2 WEREITW A ROBEERRA S

7.2.1 BEBRFEHRETILDROBREREAS

SHRAL: AR
A5 AT 2 fE AR RILH
(%)

A IR AR 4L ik
B |[FH 3,918,498.00 2.27
C |Hli& 159,842,066.60 92.40
D [, #Iy R EoK AR R
E (@5l
FoERmEE
G [RiBigh. CAEFHrELY
H  [{EmE ARl
| {5 SR PAAE B AR IR S
N 4
K |EH=k
L [FESRIR 55 R S5k
M R RHEAR RS
N KF] PREEAI A L it 5 #
O |BRMS. BEA ARSI
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Q | PAFIH&TAE
R [3Cib. REMER R
S A

ot 163,760,564.60 94.66
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FA N VSN NN S 4

% 43 T3k 56 7T



[ 28 IR A9 8k 52 53 BT GRS BOIE SR $ B8 5E  2020 4F i 7%

Tk

il gl

428,282.10

0.25

U 0 BRI R

12,766.32

0.01

I

LR AN

ALl isk . A AEAIEEY

I (@ |m |m |00

A pE Aol

5 RAR . ARG REAR RS

99,177.69

[

Rl

Bl

AR 55 i 55l

BHART FEAEANR 55k

KA IR N L B

JE R MRSS < BEAIELA IR 55

A

DAL TAE

A RE AR

»w |1 |O |v |0 |z |2 |r X

27

éﬂ?l:l

#it

540,226.11

0.31

7.3 BARIEA St E G E ST E LB/ ERF R BTA B B 4

7.3.1 FRBHIFE A RMHE SRS FE LGN EF R TE BRI 4

SEERAL: AR

o7 R B R
Fag | B Ji SR A PR HE(K) A RME
fE LA (%)

1 600019 FNBAR 3,549,515 16,185,788.40 9.36
2 600010 AL A 14,787,500 15,970,500.00 9.23
3 002075 IRy 1,172,500 14,656,250.00 8.47
4 600126 B A 924,598 9,615,819.20 5.56
5 000709 TR A 2,829,700 5,772,588.00 3.34
6 600282 [Eageiliialis 1,759,667 5,683,724.41 3.29
7 601005 HPRANER 3,808,212 5,674,235.88 3.28
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8 002110 — AN [iE] 5 812,890 5,413,847.40 3.13
9 000778 W 1,567,900 5,377,897.00 3.11
10 000825 KENAG 1,516,350 5,034,282.00 291
11 600808 8 1,909,401 4,926,254.58 2.85
12 600022 Ll AR MR 3,597,818 4,641,185.22 2.68
13 000932 HESE Nk 1,219,619 4,597,963.63 2.66
14 000959 LS 1,064,600 4,577,780.00 2.65
15 600782 SEAR R A 1,062,100 4,333,368.00 2.50
16 000708 LR 233,990 3,998,889.10 231
17 000898 AR A 1,594,870 3,907,431.50 2.26
18 600507 J7 KAHFN 719,178 3,732,533.82 2.16
19 600307 AN 0% 2,105,100 3,241,854.00 1.87
20 601028 TSy 265,200 3,190,356.00 1.84
21 000717 FHANAA Ll 813,400 3,090,920.00 1.79
22 000761 AR AL 921,300 2,948,160.00 1.70
23 002318 AL 343,361 2,506,535.30 1.45
24 002443 S INEE 282,600 1,924,506.00 1.11
25 002756 TN R 94,160 1,797,514.40 1.04
26 002132 (EREV TS 673,645 1,731,267.65 1.00
27 601969 R 324,700 1,584,536.00 0.92
28 600581 J\—HEk 513,300 1,565,565.00 0.90
29 600569 2 FHAN R 766,253 1,555,493.59 0.90
30 601003 MR A 346,200 1,533,666.00 0.89
31 002478 LS 312,000 1,506,960.00 0.87
32 603995 RS 50,700 1,363,830.00 0.79
33 603969 IR 281,100 1,222,785.00 0.71
34 600231 BB 545,988 1,212,093.36 0.70
35 000923 TN B 5 94,200 1,186,920.00 0.69
36 000655 K L2 (A4 204,100 1,147,042.00 0.66
37 600295 SRR 2 W 154,800 1,091,340.00 0.63
38 600117 PR 344,800 1,027,504.00 0.59
39 603878 A 134,120 989,805.60 0.57
40 603028 E 2PN 78,500 882,340.00 0.51
41 600992 BLAR A 124,600 770,028.00 0.45
42 603278 Kol B4y 78,456 589,204.56 0.34

7.3.2 RBRBFE LA SRHE SR SR = FE LI/ NEF R TE BRI 4

ERERAL: NIRRT

E R IRaE
75 % S ARG Ji5 ZZ 44 R () Ny IR XN
B LA (%)
688568 hRE K 5,372 87,080.12 0.05
688277 KA 6,838 82,329.52 0.05
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3 688528 Z= 1|k 6,721 76,148.93 0.04
4 688377 i R 4,044 66,402.48 0.04
5 603087 B 624 62,587.20 0.04
6 688600 EA R 3,828 59,334.00 0.03
7 300824 |l 1,954 26,789.34 0.02
8 300842 W By 455 18,527.60 0.01
9 600956 HR SRR 2,533 12,766.32 0.01
10 300839 ANy 502 11,751.82 0.01
11 300847 RSO 1,420 9,854.80 0.01
12 300845 e m Ak 470 8,286.10 0.00
13 300843 U 5 52 A 751 7,517.51 0.00
14 300840 PR e 1,185 7,038.90 0.00
15 300846 T HRAELL 1,131 3,811.47 0.00

74 WEHABRES R AGHERRS)
7.4.1 RIFENSHGE HIIARZE ST FEH 2%BRHT 20 4 HIREE B4
GRS ARt

AR 4
¥ Ji SR AR JIE 2 A4 R EN S YN FE A LA
(%)
1 002075 WA 59,128,206.46 34.18
2 600019 Es)ivgl 50,996,561.39 29.48
3 600010 BN A 49,490,958.80 28.61
4 000778 B 38,000,581.86 21.97
5 002110 =R 36,982,542.51 21.38
6 000709 TR A7 36,322,144.00 21.00
7 000825 KANANE 30,941,744.20 17.89
8 000932 HEZE AN R 28,676,660.77 16.58
9 000898 BN A 25,895,156.27 14.97
10 000708 H (5 REEN 21,701,648.92 12.54
11 000959 AR 19,403,400.10 11.22
12 601005 RN 19,127,255.11 11.06
13 000717 HRANFA L 19,121,824.78 11.05
14 000761 AR 19,058,682.21 11.02
15 600022 L ZR ARk 17,482,090.40 10.11
16 600282 FAEN A 17,174,707.38 9.93
17 600808 LAy 16,856,332.38 9.74
18 002318 /AL 16,616,504.88 9.61
19 600126 B A 14,760,171.67 8.53
20 600782 SETAM R A 14,610,084.03 8.45

T SBANEHUE RN M (RSN TR LU ) 151, A B 5 A
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7.4.2 RTSEH SHUE I RIREES B #E 29%8KHT 20 4 KBB4
GRS AR

AR 4 T
F5 i SRS Ji SR A PR AH] RS A 7= A LA
(%)
1 002075 WA 60,808,663.52 35.15
2 000778 B E 31,934,722.99 18.46
3 002110 AN 30,269,383.67 17.50
4 000709 TN A7 29,326,657.00 16.95
5 000825 KA 25,008,803.09 14.46
6 000932 HeSE ek 23,404,961.24 13.53
7 000898 BN A 20,830,954.80 12.04
8 000708 oS R 18,161,263.14 10.50
9 000959 Rl 16,099,629.25 9.31
10 000761 AENHAA 15,412,098.80 8.91
11 000717 HAERA L 15,335,175.58 8.86
12 002318 AL 12,899,177.59 7.46
13 002132 (EREV TS 8,876,369.05 5.13
14 002443 GINETE 8,221,915.09 4.75
15 002478 LS 8,103,556.00 4.68
16 002756 TR 7,921,510.00 458
17 000923 TN B 5 5,573,851.33 3.22
18 000655 SIEH 5,249,525.46 3.03
19 000890 *ST /R 3,653,198.44 2.11
20 600532 FIEH M 1,736,002.00 1.00

TE: SEHEPUHESE MR E T RSN LLRAZHR) A, AR S T .

7.4.3 FNBERRI A 580 K 3 S HMRN BB
SRS AR

SENBEE A (A SR 690,157,248.12
SEH RSN (R3S B 358,135,166.92

TE: SRNBEREA . S BRI S S s e (s e BLRSAC B 3151, A5 1€
B L R

7.5 BRI MF D RE BB A S
GRS ARt
e B HE B

#i(%)

e 5 A AR A

1 [ K i 75 - -
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2 | ST
3 e g
Horpe BUORME: SR
4 Ml fizE
5 A G S Rk 5 5
6 A S 4
7 A (I A #fi) 216,900.00 0.13
8 [F) Ml A ER
9 | Hfth
10 | &it 216,900.00 0.13

7.6 BRI A SRMHE B ST P E LB/ HEF B BT T4 SRS 1 3R A 4R

SHERAL: ANRMT

B S A gRarE
75 (e AR E] 7 2K #iE (5K) NRME
L H1(%)
1 128110 TR PEEEAGT 2,169 216,900.00 0.13

7.7 FARIEA FAME G EE S B FHE LR/ BB SR SCRAE SR L 3 B 4

ARSI AR T WA ARIFAT B SHF RS

7.8 WEWIRIEA RHME G FE S F 8 BB/ N HEFF BT T4 Bt &R BB B 4
AEEE ARG RRFFA IR

7.9 HIRIEA SMHE b ZEE T HE R /NHEF BORT LA BUES 3 B4
ARG AR WIRARFFABGIE

7.10 MEHREEEBRERIBAP R Z 1B RV
AT AR I AR B AR 1 0

711 AR A E S BRI E GUH R 5 18 0 Ui

AT G I AR H E G0
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7.12 BRHESREME

7.12.1 A WA B BRI AT A4 TR I A AT R AR B s N D S S A A A o g T AT

FERBIATFETT. TG

7122 He e BB IAT T AR, B IR0 T R A RIUE 4 SR A R B

7.12.3 FIR HALZ BB =M B
Bfr: NRMIT
Fr5 e B
1 7 RAIE S 209,224.46
2 CUEZ# T 55K 1,299,231.75
3 JSZ UL Fil
4 IV EiIDS) 5,708.33
5 2 H IR
6 HoAt RZs R
7 R A
8 HoAth
9 &t 1,514,164.54

7.12.4 JARKFH BT 5 BRI A B i 25 A
ARSI AR T AR FFAT AT 5B 0 e e -

7.12.5 BRAT 48 BEE A AAAETUE Z IR E U3

7.12.5.1 BIARIGEBE T+ 2B R AAETRIE R RS UL

ANFE AR T AR B B AT A48 I A AR TUE SZ BRI L

7.12.5.2 BARFAMR A B AT FL4% B AR AR 38 52 PR 00 A Ui B

ERERAL: NIRRT

PEZIRER R | HEESESE | WIEZIRE
7 % SEARAY Ji% 52 44
R E 18 EE A7 (%) AL
1 688568 rhR R 87,080.12 0.05 | M Nk
2 688277 KW 82,329.52 0.05 | M Nk
3 688528 2% 1| Wik 76,148.93 0.04 | M TFHK
4 688377 1 g R 66,402.48 0.04 | M TFHK
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8 ESMBHEAER

8.1 MIARESHIRFENBRFFAENGH

AL

ESEEPNAT
% il GINAEeiEsy MWN's e Bk ETF BEfE
RN s o - -
U™ L | REs | R AL
Al FEA 8 FEA 1A
itk i L4 4l
33,314,77 97,904,7 33,006,500.
4,470 36,739.61 20.29% 59.62% 20.10%
8.00 92.00 00
8.2 HiR L HEERT T+ LA
¥ FrA NLFR FEE M () b TR A L
1 IR AESE A A R 2 7] 8,664,889.00 5.28%
2 HE IR A PR A F 6,418,022.00 3.91%
3 AR USRI A PR A F 5,933,500.00 3.61%
4 HRAUEFF A A PR 2 7] 5,021,010.00 3.06%
5 J7 IEEZR A A PR 2 7] 3,512,700.00 2.14%
6 2R 3,035,400.00 1.85%
7 SMEL 2,559,200.00 1.56%
8 BN 5 1,651,700.00 1.01%
9 (AR 1,391,800.00 0.85%
] 3 R — AR AT —
10 7 F AT LIRS B 1,358,600.00 0.83%
P95
[l 2 HPIF AN Bk AE &) B I
- IRHOIE T T S K 33,006,500.00 20.10%
AL S

%5 50 T3k 56 71



[ 28 IR A9 8k 52 53 BT GRS BOIE SR $ B8 5E  2020 4F i 7%

8.3 MIRESEHEANMLNRAFAEEESHMR

i H R AU (6

SE- TSy l=ql]

FHEETNTE M N R FFE A4S 0.00 0.00%
8.4 HiRESEHANMIAN BHFA AT BRRNE LS LT E X A F1E R
i H AR nPUamREEXE i)

RAFEHPEFN R FEEFBM 0
R o7 N A R 4

ARIEE I G AR A AL S 0

9 FRARESHFES
BT A

HESFEAERH (20204 1 H 22 H) HE4E a0 435,226,070.00
Fe G A R AR 2 H R 4 2 A A AR J 4 5 FR I 43 0 461,000,000.00
Ve FEA AR AR H o B R L 4 B e [ 0 732,000,000.00
4 A R AR R H R B 3 2 B B AR I S 7 0 AR sh 3 B -
ARG A HA AR 5 4 1 A0 A 164,226,070.00

10 EXRFHER

10.1 EEHHHFRFE AR HRK
RGN, AR TS BRTA N RS R

102 £ EFHEAN. ESTEEANEIESTHERTHERNNERS)
WEMIN, ARIEESEHNERANFLIHWT:

2020 42 15 H, AREEHNEA T (HRESEHAGRA A S EEHANRALEAE)
GARGEENS CREFRLE )/ RSWEHUGEN, 27K 2 A EA RGP ARE 2

M.
AR WA AT SIS AL TR SR BT TR R AE RN A,
103 WAESEEAN. E&M™. ESFHEWSHIFR

RN, ARIES T KR~ mlEEE B I s A B S AR S BN e
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7o R FTEE SRR A I

10.4 Z &R FRIE AR

WA, A GRS
10.5 NEESHATH IS THTES AT EDR

NI F A e 1 AR R DOR IS S A GE TP R 2 THI 55 . CREIR I G A0 SR OEH TH RS
106 BEA. FEEALKEREEEA GZEERLTIEFH L

AR, EETA, HEIEE AL EE A AT E R T
10.7 47 FES A T2 5 S T K0
10.7.1 3 5 FHIESS A R0 50 3 TG AT AR R S A L

SHERAL: NIRRT

5 WAL 5 NS A Z 7 v A 4
BEE | | i U PO it e
Hee L5 ERAL M4 ELEN
AT LA Bl

RAGIES 1 - - - -
SN 1 - - - -
WEIEIE S 1 - - - -
P EG RS 1 - - - -
LS 1 - - - -
JTRAES: 1 - - - -
JIBGIES 1 - - - -
B4R IE S 1 - - - -
o 3 IE S5 1 - - - -
SRS 1 - - - -
S IESR 1 - - - -
HEFRESS 2 - - - -
HRUESF 2 560,655,078.46 | 53.65% 62,601.54 | 14.88%
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