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NATAZE 5 % - - - 173,230.73|  173,230.73

MATF]E, - - - - -

HoAth A7 45 - - . 89,510.38 89,510.38

N A2 ok - - - 7,943.56 7,943.56

UikTpsean - - - 828,326.06 828,326.06

) 26t P e 11 113,960,507.47  112,025,431.39 5,410,641.40 102,546,988.20 333,943,568.4
6
EER
2019 £ 12 A 31 1N 1-5 4 5 #LLk AR &it
H
B

MRATAE 2R 11,254,180.73 - - -4 11,254,180.73
i R S 1,556,644.00 - - 4 1,556,644.00
1 HARIE S 114,341.53 - - 4 114,341.53
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. e 323,682,697.4
L. Ao 179,919,880.70) 39,519,769.55 8,620,929.90  95,622,117.34 9
MRGIEFRTE H K - - - 230,114.52  230,114.52
SRR - - - 3,226,264.75 3,226,264.75
AL HR D R - - - 631.29 631.29
340,064,874.3

e it 192,845,046.96 39,519,769.55 8,620,929.90  99,079,127.90
1

1 £5t

AT e [A] 3K - - 4 59,825.90 59,825.90
MATHE RN SR - - 41 256,418.06 256,418.06
NATFEE 77 - - 4 71,227.23 71,227.23
NATAZE 5 % - - 41 151,443.60 151,443.60
HoAt 471 £52 - - 41 225,000.06 225,000.06
N AE B B - - 41 15,806.02 15,806.02
ffi Tt - - - 779,720.87|  779,720.87,
339,285,153.4

T 22 AU ke 192,845,046.96 39,519,769.55 8,620,929.90  98,299,407.03
4
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WA, E WIS 2 Mg B o0 R AT UK &, £04% VaR(Value at Risk)fibn S5l i A< S i
e FOTERAE A XURSE , B A P 5 o IR 32 AT R B AT 425 1

6.4.13.4.3.1 HAhHs R D
SRS NRMIT

AIAR FAEER
2020 £ 6 f 30 H 2019 4F 12 7 31 H
T H i k4 Bt o B4
A E FEIRE L VAN E] {1 L A3
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A G PEA b = — 5 4 IR A vt
AT AR B 7 — PO 5%
HoAh
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XFUESRAE 5 B LW BCRAGR, A HILE RS R 52 5 AN R (B B R A5 I 1R 52 5 A
R BUR TARAIFRATERG O, A A THEM 0 2585 R IER H IR 28 5 AN ER 18] &
BRABE 0 IR R AR R SR AN BT I A SEME AN — SR FFEAREE A 1A B R A DU 5 i A DX

41 714E 53 T



2 BROF SR M Wiz i SR T B VR 5 B MR 4 B 2 < 2020 4R I

TSN BRI MRERE, i E A R IEE AT & SUUHE SR 2 — R IR 5 =R IR

(iii) 2 =2 A AR B A D) 6
o

(©)AEFFELII LL A Se BT B ik TR
T 2020 £ 6 H 30 H, AFEGARFFAARFRFEER LA e E TR e il B
7).

(2019 4F 12 A 31 H:

() ALA SEUHME T B i T A

ANCAL SO T 1 S B8 PR 7 £57 R A BLUGR ORI Hfh i 4ot HOK I S5 2 et
fEARZEAR N
QFRASCIMEAL, A T R H A RE 4 70 75 230 B 11 A = T
7 BBAERSE
71 PRESETHEHR
SEphn: ARG
F5 | S & T
1 Tt a7y 96,999,804.24 28.97
Horpr: SR 96,999,804.24 28.97
2 He PR - -
3 [F] 7 Wi % BE 212,315,924.79 63.42
Hr: fiigz 212,315,924.79 63.42
R SCRRIES - -
4 R R - -
5 G RIAT A SR - -
6 TR il B - -
v SR 1 SN IR B 4l ] ]
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7 RATAER MG B &AL & & 19,019,708.22 5.68
8 FAth & 31557 6,436,457.27 1.92
9 &it 334,771,894.52 100.00
7.2 MEHREAT VA RBEERTRAE

R | Al it Gy | T
A & AR A ol : )
B TR 2,047,320.00 0.61
C il 64,330,292.60 19.26
B B IR Bk AR P R R 12,766.32 0.00

E I - -
F He FIE e 4,171,668.00 1.25
G ASIEIEH . g IREL 4,334,076.25 1.30
H RNk L84 - -
| 5 RARH . R B AR AR5 9,623,133.07 2.88
J Sl 8,201,544.00 2.46
K B 3,251,600.00 0.97
L BRI 25 I 5l - -
M FLELE 50 IR A RS 1,027,404.00 0.31
N IKFI FREEAN 2 e it 5 - -
0 JE B SS  ASFEA A IR 55 M - -
P HH - -
Q PAARE S TAE - -
R S ARE R SR - -
S Zie - -
At 96,999,804.24 29.05
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1 601012 B L A7 140,100 5,706,273.00 1.71
2 600690 MR K 300,000 5,310,000.00 1.59
3 603989 AR 176,442 5,120,346.84 1.53
4 600036 AT ARAT 138,200 4,660,104.00 1.40
5 600031 =—HET 241,700 4,534,292.00 1.36
6 600885 TR AR 111,200 4,461,344.00 1.34
7 300035 RS 466,999 4,287,050.82 1.28
8 603883 CHE 41,700 4,171,668.00 1.25
9 603444 L 7,200 3,952,872.00 1.18
10 600720 AR 1L 233,900 3,800,875.00 1.14
11 300037 e 65,100 3,584,406.00 1.07
12 601318 Hh [ P22 49,600 3,541,440.00 1.06
13 600048 PRA = 220,000 3,251,600.00 0.97
14 000725 WRTTA 650,500 3,037,835.00 0.91
15 600845 FEAG M 50,600 2,989,448.00 0.90
16 603816 i 2% oK J 52,800 2,376,528.00 0.71
17 601816 Je/ar=iE 384,125 2,370,051.25 0.71
18 002916 R T L 13,360 2,238,067.20 0.67
19 601899 L e 465,300 2,047,320.00 0.61
20 002928 i 130,500 1,964,025.00 0.59
21 000895 KU R 39,600 1,825,164.00 0.55
22 002078 N EEIR4 175,700 1,672,664.00 0.50
23 002311 tiENSJE| 34,941 1,662,842.19 0.50
24 601877 IEZR AR 63,100 1,662,685.00 0.50
25 002942 B e 56,600 1,653,852.00 0.50
26 601238 IR EE A 183,300 1,649,700.00 0.49
27 603179 B A 69,869 1,581,834.16 0.47
28 002918 £ TR 52,800 1,579,248.00 0.47
29 300674 FERHE 35,500 1,531,825.00 0.46
30 600585 HEIZK T 27,800 1,470,898.00 0.44
31 603916 75 TR 55,200 1,388,280.00 0.42
32 002459 mn R 63,900 1,200,042.00 0.36
33 002398 22 RN H] 97,200 1,027,404.00 0.31
34 688158 MZIR 11,385 778,506.30 0.23
35 688085 —RIEST 8,807 595,529.34 0.18
36 688233 b 11,858 584,125.08 0.17
37 300408 =R 13,600 376,720.00 0.11
38 688558 EEpRE 8,488 376,018.40 0.11
39 688004 LR 2,500 179,750.00 0.05
40 688568 R 11,020 178,634.20 0.05
41 688377 it BUR 7,894 129,619.48 0.04
42 603087 HZ&=2k 1,076 107,922.80 0.03
43 688277 RER 8,810 106,072.40 0.03
44 688528 % )11k 8,337 94,458.21 0.03
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45 688600 AR 5,468 84,754.00 0.03
46 605166 RA 1,641 26,009.85 0.01
47 300842 7 B 455 18,527.60 0.01
48 600956 HrRLRE 2,533 12,766.32 0.00
49 300839 T o 502 11,751.82 0.00
50 300845 A 470 8,286.10 0.00
51 300843 ek 5 5t 751 7,517.51 0.00
52 300840 TR A 1,185 7,038.90 0.00
53 300846 HHEBTEZL 1,131 3,811.47 0.00

7.4 WREAN B RS R A A ERZE)
7.4.1 BT\ SHUE I P17 E 2980T 20 4 KB4

SHERAL: ANRMT

DBy
FE | BRI 2 4,5 AR TS ﬁﬁgﬁfi . o

1 601238 JIREEH] 7,087,480.57 2.09
2 002916 RS LR 6,465,831.30 1.91
3 000895 KK S 5,520,245.69 1.63
4 002809 AR 5,222,671.40 1.54
5 603989 AR 5,032,885.56 1.48
6 603444 LU 4,936,622.40 1.46
7 300035 RS, 4,262,634.79 1.26
8 600720 HRIE L 3,955,083.00 1.17
9 600031 =—®HT 3,948,866.91 1.16
10 601899 gt A4 3,924,667.30 1.16
11 002311 g REEH 3,890,394.81 1.15
12 603916 DN 3,885,266.00 1.15
13 601318 Hh S22 3,580,424.00 1.06
14 300119 Kt A= 3,533,235.00 1.04
15 688388 7 LR 3,351,315.01 0.99
16 300347 TG EY 3,299,274.00 0.97
17 000002 hi A 3,297,762.00 0.97
18 600048 LRF 3,297,499.00 0.97
19 600845 EECES 2,961,831.27 0.87
20 600036 A ARIT 2,823,255.00 0.83

TE: RANGHUL RN (RN TR E) A, AH B 5 % -

7.4.2 RITEHSHUE I RIS B GHE 2980T 20 4 KBB4

SHERAL: AR

P ANE

i 22 A4 R

AT BT SE

AR B
EHEEB] (%)

L
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1 002916 TR LR 8,873,651.00 2.62
2 000002 Ji Fla 8,406,880.93 2.48
3 601398 T HRAT 6,971,107.00 2.05
4 600104 IR 6,124,108.76 1.81
5 002809 AR 2 5,833,509.35 1.72
6 601688 HEFRIESS 5,825,211.00 1.72
7 600309 Jitets: 5,664,201.43 1.67
8 600585 TR 5,568,460.00 1.64
9 601138 Tk & Bk 5,496,186.00 1.62
10 600383 G AR ] 4,444,075.00 1.31
11 000895 RO S 4,198,709.00 1.24
12 600887 BRI A 4,073,281.01 1.20
13 600377 TV IR 3,890,823.00 1.15
14 300347 TG EY 3,755,498.00 1.11
15 601238 JIREEH] 3,752,219.00 1.11
16 300119 Hiti A= 3,375,896.71 1.00
17 603916 75 IR 3,369,513.00 0.99
18 601186 Hh [ Bk 3,280,461.00 0.97
19 688388 FaTukH 3,193,044.71 0.94
20 603987 REAESE 3,129,149.00 0.92

T S SAUL L A A (RN IR AR 1A, AH B 7 9 -

7.4.3 FNBERI A B8 K S RS HMRN BB
SRS AR

SENB R RRA (A A 195,196,710.27
SEHR BN (A2 BT 216,308,113.65

T SENBERA . S BRSO IHZ T S e (A S s DLRSSS B ) 3151, AN 7€
MRS B -

7.5 BRI MF T REIBFREAE
SEURAL: NIRRT

b3 e B
Fe ot 7 ~ihE
(%)
1 E R - B
2 AT Y - -
3 SR 39,781,352.00 11.91
Hodr: BURYE SR 19,597,352.00 5.87
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4 A fiz 70,836,500.00 21.21
5 AP AT S Rt 2

6 rh ] SR 4 51,744,000.00 15.49
7 AT CA] A2 i) 35,384,572.79 10.60
8 [ Ml A7 ER 14,569,500.00 4.36
9 | Hfth

10 | At 212,315,924.79 63.58

7.6 AR A RYHE L E ST FE LA/ B BT LA B B

SRURAL: ANIRTIT

) \ e
e | R % T MR | AR
1 (%)
1 101760062 | 17 & MTNOOL 200,000 21,132,000.00 6.33
2 101901366 | 19 H1kT. MTNOO5 200,000 20,304,000.00 6.08
3 1728011 17 6 RARAT 02 200,000 20,184,000.00 6.04
4 018007 [ F 1801 195,680 19,597,352.00 5.87
5 112432 16 ¥ 02 150,000 15,189,000.00 4.55

7.7 FARIEA SabME G E S B HE B /N BT B SCRAES B B A 4

ARSI AR T AR RFAT B 7 SRS o

7.8 WEHREA RPME SR ST HE DR LA SR A
AIEEAM G AR TR

7.9 BRI A MME LB FE R/ BB LA BGES 3 4
ARSI AR AR AT BGIE -

7.10 WMEHIRFEGBH KB HRIZ 5 H LU
AT AR I AR BB B AR 0T

711 REFRFESBHENE G R A BRI
NI AR N R PR [ i B
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7.12 BRAGWEMIE

7.02.1 A WA TS BRI AT T IESRIRAT B0 (Rt KARAT RERAT. ERIFRBAT.
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il
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7.02.2 B BRI T M, R BT R A R R A I I S AN VO

7.12.3 FARF At A B =4 B

B NRMIT
i) e S
1 17 tH AR IE < 60,947.25
2 I CIE 7 5K 1,775,931.52
3 JSZUA )
4 VLV @RINSS 4,594,476.31
5 2 H IR 5,102.19
6 Hofth 2GR
7 15 9%
8 oAt
9 &t 6,436,457.27
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SRURAL: AR TIT

o HE 4 Y 7
Fe fi AR fii AR AVIRKIED

fH L A51 (%)
1 128032 PAEZN T 5,475,711.01 1.64
2 113009 IR 5,416,721.10 1.62
3 110053 TR 3,486,886.40 1.04
4 128048 TRAT e Aot 3,344,197.50 1.00
5 110047 Ly 8 e £t 2,557,253.20 0.77
6 113508 B A fiit 2,552,422.20 0.76
7 110063 [ 19 # 45t 2,271,006.70 0.68
8 128035 KA 1,996,561.94 0.60
9 128023 K 5 1,829,558.44 0.55
10 110041 5 LI fit 1,694,622.00 0.51
11 113535 Kok 4t 1,619,997.60 0.49
12 110059 TRt 1,546,083.00 0.46
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8.1 MIRESHIRFA N BEFFANGH

8 ESMBREAER
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/AT LU NANIE <X gl
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ARG GEFFF AT RS 0~10

9 JrRAEESHHFRS
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BRIIE SR 1 - - - - -
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H 4% - - - - - -

VRIS - - - - - -

HEGIIES - - - - - -
40,220,259.2 177,300,0

IR T 27.72% O 58.67% - -

HIRWR 5 ° 00.00 °

. 17,090,379.1 60,400,00

EZEE % 11.78% 19.99% - -
0 0.00
65,274,493.1 39,500,00
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