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7w
BT 28,140,748.55 - 28,140,748.55
i D 254,358.69 4 254,358.69
FHRES 102,638.97 4 102,638.97
N o 288,567,123.8
T o - 288,567,123.82 )
MCF] R - 15,588.46 15,588.46
I AT HR D 3R - 73,873.95 73,873.95
28,497,746.21] 288,656,586.23| 317,154,332.4
B mat
4
A5t
ATz [|] 5K - 464,899.64 464,899.64
MAHE BN FR M - 400,841.81 400,841.81]
NATFEE T - 66,806.96 66,806.96
AT 5 R 2% 3 - 9,552.46 9,552.46
NATAE 55 % - 222,191.36 222,191.36
N AE B B - 1.63 1.63
oAt A7 £5 . 180,174.86 180,174.86
it - 1,344,468.72| 1,344,468.72
28,497,746.21] 315,809,863.7,
| R AFUB B 287,312,117.51
2
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AN o H B ALEBR AR I IR 5 AT BN A G ORIE G Ja N 24 Pk B 1 I <er B 31 39 H AE —4E BLAT IR
FURF 25 B EL B B T AR T3 S 507 1 B K 5%. 04N, ARFE 4 It &8 3 N4 H XA R & T 10
UEFRNA S WAz, € s H 2 e BT i B kAT KU B B, 045 VaR(Value at Risk) 84555
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SEiA: NRMT
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2020 56 A 30 H 2019 4F 12 A 31 H
o R
A RE 1HE EL 1 nRMME VRHE L
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242,306,442. 288,567,123.8
T oM e T — IR 94.30 91.37
57 2
T oM e — e %
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FTAE A R TE 7= — BOIE R 52
HAth
242,306,442. 94.30 | 288,567,123.8 91.37
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57 2
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SAHT
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UER 300 FEELTF 5% #n# 1,101 #n# 1,327
VR 300 FEEL T B 5% /0%y 1,101 0¥y 1,327
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(a) < THA SRHETHRERJT %
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JRIRRGE -
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12020 4 6 H 30 H, AFEEFRFAKILA ROME T E B IS TH A S50 a8 H et 5t > )& T
i JRIRIIAREUN 240,895,103.09 T, J& T4 — 2 IRINRETN 2,403,825.98 7T, LR T4 =R IKIIR
(2019 4F 12 H 31 H: %21k 286,091,736.87 Jt, 5 _JZIK 2,475,386.95 Jt., L2 —ZIRARFD -

(i) 2 S E TR Z R 8] 5 KA F)

X TUEFRAE 5 B BT R BCEE AN 27, A IS R SR IS R . 58 5 AN TR R (LA Tk ik A5 I R 52 5 A
TEER) BB TARA T RATSEGE O, AIeEA S T H 252 5 W iEER H W) 22 5 ANiE R 1R K
B 5 Y T AH DRI SR AN 27 B A SO ZUNEE — Z I FFAR Al 1 8 v SR AR AS 7T 0 5 i A\ ARLXS
TN RN ERFERREEE, A RIBEEA G 22 A SR ERE 28 — B GE R B =R

(iii) B =2 IR SO E R EFI A AR 2 440

o

(c) ARFFEEMILAA SLME TR B R T A

12020 £ 6 A 30 H, AEESRFAIEFFEMLIA RN E RN LM T (2019 4 12 H 31 H:
).

(d) AR SO E T2 <l T

ANCAZ SO B 0 < b B 7 R A7 057 32 LR SISO UM A g ik 4 £, LK TEIANME S5 A et
THAHZAR N

(QFr A SCIMES, BB Dk H ARG o i B I i1 3 A = ZE T

7 BRAGHRE

7.1 HREESFET=HEHER
S, NERMT

e i . Eﬁﬁéi?%w

1 B 2 5 % 242,306,442.57 93.03
Hodpe R 242,306,442.57 93.03

2 FEH T

3 ] WAL 7 43¢ % 992,486.50 0.38
Hr: fiige 992,486.50 0.38
BRI HFUESR
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4 P E R B - -

5 ST - -

6 TR G 7 - -

o S [ 7 S NR 65 4 i ] ]

-

7 BATHE A & A1t 15,827,530.70 6.08

8 FoAt % T 55 7 1,337,982.37 0.51

9 &1t 260,464,442.14 100.00

7.2 EREAT L R RERTAE

R | AraA N REON b A
A A MR, il ; ]
B PRIpIA - -
C il 176,688,018.70 68.76
B A, Bl RS KA RS AR 12,766.32 0.00
E jeigsin4 - .
F kAT - -
G SEIEN . AR RIEEOL 65,198,595.80 25.37
H 15 A YO - -
[ & RARS . A B AR RS 358,871.75 0.14
J SRl - -
K sl - -
L A BN R 55 I o5k - -
M FHEW AR ARSI - -
N KA RSN FE Bt b - -
0 Ja B R S  AB B A IR 55 - -
P HUH - -
Q PRI T AR - -
R SCA L AR A RO 48,190.00 0.02
S ) - -
&t 242,306,442.57 94.30
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7.3 BIRHEA A G B E IR/ B BT BSR4 B A 4
SR NRMTT

i B 4 R P
e | REA JIE B A4 R g (k) AVIRKIED
{E EE 51 (%)
1 002294 (EES 841,300 24,952,958.00 9.71
2 300575 HH T Ay 625,680 24,708,103.20 9.62
3 601021 FRALE 525,739 18,527,042.36 7.21
4 002250 AR 825,205 17,989,469.00 7.00
5 603181 2R 785,100 17,821,770.00 6.94
6 300616 ¥ i B 296,451 17,810,776.08 6.93
7 002352 [HE=il 320,300 17,520,410.00 6.82
8 002353 AT I 513,015 15,903,465.00 6.19
9 002831 IR R 554,785 15,262,135.35 5.94
10 603733 LS Ay 933,696 15,004,494.72 5.84
11 603871 5 N B 678,716 14,653,478.44 5.70
12 002928 R s 963,300 14,497,665.00 5.64
13 603086 Sk A 966,364 14,234,541.72 5.54
14 603179 SR A 462,377 10,468,215.28 4.07
15 688200 AU 2,268 612,405.36 0.24
16 300501 I A4 31,000 418,500.00 0.16
17 603040 BALAR 9,600 279,360.00 0.11
18 688566 # JUR 6,493 249,525.99 0.10
19 300758 LR 14,700 241,080.00 0.09
20 300682 BIBTRHL 12,700 216,154.00 0.08
21 002833 5LV H A% 6,320 155,029.60 0.06
22 688568 ok E E 8,058 130,620.18 0.05
23 688277 KB 8,810 106,072.40 0.04
24 688377 it R 5,993 98,405.06 0.04
25 688528 EINEY/NES 8,337 94,458.21 0.04
26 688600 AR 5,377 83,343.50 0.03
27 603087 HZEH 731 73,319.30 0.03
28 300788 WS H AR 1,000 48,190.00 0.02
29 603610 TSR 1,037 33,266.96 0.01
30 300824 b5 sy 1,954 26,789.34 0.01
31 300842 W By 455 18,527.60 0.01
32 600956 HrRekaE 2,533 12,766.32 0.00
33 300839 [N g s 502 11,751.82 0.00
34 300847 HEUOG 1,420 9,854.80 0.00
35 300845 A 470 8,286.10 0.00
36 300843 Y 5 2 A 751 7,517.51 0.00
37 300840 P 2 e 1,185 7,038.90 0.00
38 002942 B AR 200 5,844.00 0.00
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| 39 | 300846 | er#bELk | 1,131 | 3,811.47 | 0.00

74 REHANBRER R A SHERZES)
741 RIFSENSHGE BRI ST HE 2%ERHT 20 4 AR B4
GRS KR

o AR L 4
F5 Ji SR AR JIE 5 A4 R AN R ENEH P HE LA
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1 600409 — R 27,681,212.00 8.77
2 002294 (ERES 22,089,886.93 6.99
3 300575 I £ 20,640,796.60 6.54
4 603733 AU Ay 15,121,326.38 4.79
5 603181 Ok 15,075,075.40 4.77
6 603871 e /1w 14,992,192.96 4.75
7 603086 Sk A 14,535,654.20 4.60
8 002928 HEE 13,964,680.23 4.42
9 000002 AR VN 12,365,767.00 3.92
10 600036 AR ARAT 12,014,409.66 3.80
11 601021 HFRATE 10,627,428.24 3.37
12 603179 B A 8,587,268.79 2.72
13 002942 EAR R A 8,143,341.00 2.58
14 002353 FOSiliva i 7,157,649.81 2.27
15 002833 5L H A% 7,114,045.00 2.25
16 300616 IR 6,518,943.80 2.06
17 002352 =42 i 5,863,128.00 1.86
18 603968 iR edilalis 4,485,658.00 1.42
19 600521 E N4 4,147,606.00 1.31
20 601799 BEFAY 3,558,382.00 1.13

TE: SRANEHUE RN M RSN TR LA EE) 51, A B 5

7.4.2 RS SAGE H PGB FE 2%ERHT 20 4 KR B4
eh: AR

A 4
¥ JE A Ji SR A PR AHA RS2 S FEHE LA
(%)
1 600521 g 2l 39,974,074.36 12.66
2 603444 i LegE 30,848,300.94 9.77
3 600409 =R 29,002,740.78 9.18
4 601799 BF B 25,472,026.37 8.07
5 002352 =45 15 22,091,827.00 7.00
6 600583 T TRE 21,753,678.13 6.89
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002563 AR it 19,880,020.47 6.29

000963 HRIEZ 16,148,176.66 5.11

600036 AT ARAT 13,876,981.96 4.39
10 002250 B R 13,808,602.86 4.37
11 002831 R RH 13,250,818.20 4.20
12 000002 Ji BtA 12,022,612.00 3.81
13 002353 ANHi R A 11,973,261.00 3.79
14 601021 HFRATT 10,668,044.85 3.38
15 300616 i) ol P 9,955,898.60 3.15
16 002942 EAR KA 7,995,152.04 2.53
17 002294 (EES 7,811,475.07 2.47
18 002833 5LV 6,695,420.40 2.12
19 300575 WA 6,122,425.00 1.94
20 603968 B AL 1 4,290,456.00 1.36

SRR A 4

W RAZ AN AR K 11, A BMRAL 5 B -

7.4.3 TSR A o A0 B S HH R BTN A B

A NRmoo
NBEEERI A (RAS) A 257,593,443.75
*ﬁhWMWA<&x)ﬁ@ 350,479,407.68

TE: SRNBERRRAS L S B RN B4 S S A e

RIS B

7.5 IR AF R BEFREAS

(s A SR LA SACH ) 51, AN HE

EEph: ARG
b B4 B E L
5 i 95 i il N FE
(%)
1 P ez - -
2 | RATE - -
3 ERE 992,486.50 0.39
Forpre BURVE SRR 992,486.50 0.39
4 A g - .
5 | Ak g% - -
6 TR - -

7| AT (AISZHD
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8 EINZea:
9 HAth
10 | &it 992,486.50 0.39

7.6 HIREA RYHE 5 ST E LI RT LA s BRI
P NRTT

i R B
5 fgRAES | Ak HE(K) VIR IN e
i EE 471 (25)
1 018007 [E7F 1801 9,910 992,486.50 0.39

7.7 BRI A MHE LB FE B KN BT B SCRAES BRI
ARSI AR T AR RFAT B 7 SRR S o

7.8 MEWIAREA AE B ST E KNP R 14 5t & R B A A
AIEEAM G IARAR AT EIR .

7.9 BRI A MHE LS FE LK/ BB LA BGES 3 A
ARSI AR AR AT BGIE -

7.10 MEHIRAEGBR KA B 5 H LU
AFEEAR T WIN R IR AR BT

711 REHRFESBENE G R 2 BRI
ARSI AR N R B [ i 6

7.12 BERHAEWREME
7.02.1 ARHRASE WA P B A TR KR 42 U SR (0 R AT SR R ) 3 S A A R AE R ) H R —
ERBIATTEDT AT RGO
7.12.2 B BCRIAT T A, B BT R A TR R A I I S A IO
7.12.3 FAAR F At & B =4 R
. NRfS

Fe &R S
1 FHRIES 81,669.99
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2 SO 23 77 Sk 424,259.37
3 JS2YST IR )
4 IV @RIDS) 44,146.43
5 AT ER T R 787,906.58
6 oAt Rk )
7 it ]
8 HA )
9 &t 1,337,982.37

7.12.4 BRFFA B0 T 52 B0 A R B o 2 B 4

AREEG ARG AR RFFA W] F i

7.12.5 BIRAT 8 BEHAAAETE Z R B O3
AT AR AR B+ 44 B R A AR GE SZ PRI D

8 ESMBREAER

8.1 MIRESHIRFA N BEFFANGH

AL

B N0
HEANP | PHAFER IR AEr e e N & &
By AL ‘
B He L% bR st
ES SR ESER g
A e AL
22 4 2 R
18,420 7,600.90 | 59,803,822.12 42.71% 80,204,683.48 | 57.29%
HRAA
E 22 4 28 RIS
3,649 4588.66 | 10,260,570.81 61.28% 6,483,443.94 | 38.72%
BRAC
&1t 22,069 7,102.84 | 70,064,392.93 44.70% 86,688,127.42 | 55.30%
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8.2 MIRESEHEANMLNRAFAEEESHHR

TiH 1 B ) B ¢ o 3 4 A4 e
7?%{\,\‘ N N=PAN
.*iﬁifME@” 1,801,820.77 1.29%
FEEINFTA M
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AR WIS 37 sh 4y A0 - -
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10.1 EEHHFRFE ARSRY
WEHIA, AR TSN BHRTA N RS R
102 ZEEFHEAN. EETEANEIEZESTERITRERNERZ)
WEHIN, RESEBHANERNFREWT:
2020 2 15 H, AEEEHEN KA T (ERESEHARA 7 MAEHNALLTAE)

% 49 T1HL 53 7T




[ 78 28 R HC BIR & BUIE S PR & 2020 4R P ik i
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