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N o 150,032,748.5
T ot e 2,999,700.00 290,000.000 146,743,048.58 g
MRGIEFRIE S 2K 191,039.81)  191,039.81]
IVEL&AIDSS 87,269.84 87,269.84
I IR HR I 3R 2,999.72 2,999.72
e Rt 58,495,118.12 290,000.000 147,024,357.95 205,809,476.0
7
1 £33
JNAS) L [R] 3% 393,365.07]  393,365.07,
AT PR SR 189,006.34  189,006.34
AR B 37,801.27, 37,801.27
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AT 5 R 2% 3% - - - 29,157.80 29,157.80
NATAE 55 % - - - 3,893.98 3,893.98
A F B - - - 0.80 0.80
HoAh A7 £5 - - - 181,189.09|  181,189.09
ittt - - - 834,414.35  834,414.35
| R B B 58,495,118.12 - 290,000.000 146,189,943.60 204,975,061.7
2

LEER

20194 12 A 31 1A 1-5 4§ 540k RNitE &3t
H
%"

BT 6,183,706.49 - - 4 6,183,706.49
= D 395,044.37 - - 4 395,044.37
FHARES 70,877.27 - - - 70,877.27

T oA - - 527,629.20,  91,580,310.74 92,107,939.94

IVEA&AIDSS - - - 15,312.07 15,312.07

NS ER I R - - - 4,833.47 4,833.47,
YRS 6,649,628.13 - 527,629.20  91,600,456.28 98,777,713.61
1 £33

ATz [|] 5K - - 4 141,941.59 141,941.59
MAHE BN FR M - - 41 125473.62 125,473.62

NATFEE T - - 4 16,729.80 16,729.80
AT R 5% 3% - - 4 14,235.08 14,235.08

NATAE 5 3 - - 4 5,170.96 5,170.96
AT F B - - - 0.01 0.01
HoAth A7 45 - . 4 110,027.35 110,027.35
UikTiPSeay - . - 413,578.41  413,578.41
R 2R R ok 1 6,649,628.13 - 527,629.20  91,186,877.87| 98,364,135.20

T R PR ARG 5 KA IME, 1%

RHFLITRK.

7.4.13.4.1.2 FIZR XS I BUR M T

T-2020 5 12 A 31 H, AIESRA RIS G A OB 5 5 B A Ee Al

B AR R 3 EERT E i ) B33 H A

1.60%(2019 4F 12 H 31 H:0.54%), K2 M AR B0 T A 4 9% 7= i3 o B R 5200 (2019 4F 12

H3LH: F).
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7.4.13.4.2 SN KRS
HINIC XS A& 45 <t TR A 2 Fo 4B BRI g9t R AN SR AR B K 2L s i RSz . AR Sk <
HIFTA B Kt AN R T i, BRI TS RN XU -

7.4.13.4.3 HAHHE XU
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I BGE R, IEFERT AR A R 20 E JE I AR R A M AT IR . AR EE I ES G
TSR, WG . B E . R A ST L, RESIR T RER LRI
A% KUK o

ARFE GG T BB (b B B 1) 50%-95%, AE b7 55 BE 7 A 1 EL A 0%-3%, REANAE
I
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(IR 25 1 B S TEAMIE T R W= 4B 1) 5%, Hob, IS A ERRSE&AT e B RIES KM
e HAERSE o AN, AR IR BENRE HX AL S PR AT RS IR SE it 4, € s 2 7
FERJTIONEE AT AR EE B, A VaR(Value at Risk) 5 b 45 R MU ATk 5 1 (178 72 A AU
LIS ] S RS EAT ERER A2

7.4.13.4.3.1 HAhHE R H
SEiA: NRMT

AHIAK AR
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Wi H
i SR
AIHE ~IHME
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B 2= S A KR TR A B IE S 2 4 2020 AR A AR T
{5 L 431 {E 4
(%) (%)
A G M R 7 — IR AR Y 146,743,048.58 71.59 91,580,310.74 93.10
Ao PEA b B e S P R
A Gy PEA R T e — S 4 IR AR vt
AT AR R BT 7 — BUIE I R
&it 146,743,048.58 71.59 91,580,310.74 93.10

7.4.13.4.3.2 FAhA#E XS FRIEUR A T

5854 B HHIE 500 Fis A T 3 KRS AR B AR
X PR AR H 2 T HE
M AR (Rfr: AR o)
AH 2R ARG AR & 1 AR Bl A H AR
R
2020 4£ 12 H 31 [ 2019 4£ 12 H 31 H
HHHIE 500 FE 4B F 5% %) 8,137,488.13 #1n%y 3,730,454.14
HHIE 500 FE 4T B 5% /% 8,137,488.13 W/ 2 3,730,454.14

7.4.14 F BT EMBMAHT SRR T E U A M HADE
(VA iy

(@)%t

JEIRRSE «

%«

AR E TR Tk
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T 2020 4F 12 H 31 H, AEEFRFAKILLA ROME T E B IR ST N S5 a8 f et 5t o & T
i JRIRIIAREUN 141,458,053.54 T, J& T4 — 2 RN RETN 8,574,695.04 7T, LR T4 =R IKIIAR
(2019 4F 12 H 31 H: 55— /21K 91,810,862.57 7T, % )=k 297,077.37, LJ& T H =JZXHKIRHD

(ii) 2% SLOE P Je8 J2 UK ) F) E R AR 5y

Nl ISR L= P L 2 AT 2a AR YL RN =2 Pl T T D s

XFFUEZRAL S i BT IR AN 27, A I RS IS R . 58 5 AN TR R (BL AR Tk Bk 15 P R 22 5 A
TEER) BUR TARATFRATER I, AFEEAS TR H 252 5 WG IR H 1) . 22 5 ANiE R E) K
WA ST T AH SR B SR AN B 8 SRAME SN — 2 IR AR A B 1 5 b SR A0 A ) 0 2 iy A\ ARLXS
TARMMARFEATEE, B R BEE G A FRANME & 58 = B L2 5B ==K

(i) 28 = JR IR A SEUME R AU A AR 5l 40
T

@) FERFEE I LA RMETHE R 4 T A
T 2020 4 12 H 31 H, AREEARFFHFIEFENUA RIMETT =R SR~ (2019 4 12 H 31
H: [ o

(AALASROHET RS T A
ANCLZ SEME T B AR el BT A G5 2 B AL NG OTUR HoAt b B e, KT B S 2 Fe
fEAHZEIRN

QFR 2 Fet A, BT FER H AR G o7 U A A B 2

8 BRAGHRE

8.1 JARE ST HEHIR
Lmh: ANRMT

e TiH S H IS BB FE L] (%)
1 RS s 146,743,048.58 71.30
Hor, REE 146,743,048.58 71.30
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B 2R BRI TR A BUIF S 4 I 4 2020 A RS
2 Bewn - .
3 [ 5 WAL e F3E % 3,289,700.00 1.60
Hrr: it 3,289,700.00 1.60
B SCRAIESR - -
4 BE R - -
5 S RATA AR - -
6 TN IR A Gxfil t 7 - -
o I R D 1 SN
£ S ' '
BATHF S & &6
7 X 55,465,606.30 26.95
1t
8 At 25 0 5% 311,121.19 0.15
9 At 205,809,476.07 100.00
8.2 MIRBAT WA R B ER A S
SHRA: NRTT
R Fll k) Afhiri Bl
(%)
A VO N N 2 - .
KAl 4,267,675.00 2.08
C il 72,844,875.52 35.54
b CIVANE WA /S W& Y 866,087 00 042
AR '
E jesiin4 1,924,680.00 0.94
F R AT 10,081.68 0.00
G AZIRIEH . B AERTHEENL 1,793,474.00 0.87
H 15 AL - -
| 5 R A AE B R iR 20,620.129.23 10.06
Al
J SR 35,102,383.21 17.13
K J55 1l 1,183,959.34 0.58
L FEL BT 25 ik 5k 5,677,245.00 2.77
M RIS IIE s N &4 1,034,649.60 0.50
N TR FREE RN 2 JL 5t B - -
0] JE R AR F  ABHRFR I AR 551 - -
P BE - -
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Q TAR2TAE - .
R A BRI R 1,417,809.00 0.69
S ZiE - ]

&1t 146,743,048.58 71.59

8.3 MR A SAWHE S E ST FE LK /NHERF B BTA B B 40

SRERAL: ANRTIT

FE | OmIAE | R4 M (1) AR R
H LA (%)
1 002410 JTBRIA 105,948 8,342,345.52 4,07
2 002142 TRERAT 234,000 8,269,560.00 4.03
3 300059 KM E 255,320 7,914,920.00 3.86
4 600570 AR T 69,860 7,328,314.00 3.58
5 300450 S TR 80,000 6,719,200.00 3.28
6 000725 WRTT A 1,000,000 6,000,000.00 2.93
7 600519 HINFE 2,900 5,794,200.00 2.83
8 601888 Hh [ A 20,100 5,677,245.00 2.77
9 600031 =—ET 157,900 5,523,342.00 2.69
10 002236 KAy 277,527 5,520,012.03 2.69
11 601318 S22 62,100 5,401,458.00 2.64
12 002415 RN 86,400 4,191,264.00 2.04
13 600030 SRS 126,200 3,710,280.00 1.81
14 000063 PIEH 105,800 3,560,170.00 1.74
15 000651 & 71 HL 2% 57,000 3,530,580.00 1.72
16 300699 S E M 37,500 3,339,375.00 1.63
17 603308 N A 99,800 2,964,060.00 1.45
18 300674 FERHE 80,730 2,739,168.90 1.34
19 600309 JitEA 7 27,800 2,530,912.00 1.23
20 600183 A m B 86,242 2,428,574.72 1.18
21 688981 HEs B 38,501 2,189,801.57 1.07
22 601225 B PG A5l 221,900 2,072,546.00 1.01
23 688111 RPN 5,000 2,055,000.00 1.00
24 002683 PN 55,600 1,998,820.00 0.98
25 002463 VLA 102,100 1,918,459.00 0.94
26 600276 T 5 [ 24 15,840 1,765,526.40 0.86
27 600884 A A 96,000 1,730,880.00 0.84
28 601995 4 AT 24,951 1,714,383.21 0.84
29 002025 WK HLA% 23,100 1,505,658.00 0.73
30 601601 EEIE NS 39,200 1,505,280.00 0.73
31 601100 H U 12,800 1,446,400.00 0.71
32 601009 U ERAT 165,100 1,334,008.00 0.65
33 601233 i B A 62,300 1,282,757.00 0.63
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34 601398 TRHRAT 247,300 1,234,027.00 0.60
35 601628 o E N 31,200 1,197,768.00 0.58
36 600585 HFIZIK R 21,200 1,094,344.00 0.53
37 603259 2 A 7,680 1,034,649.60 0.50
38 000333 M HEH] 10,300 1,013,932.00 0.49
39 601668 Hh [ @ 3 189,900 943,803.00 0.46
40 601336 BT LRES 15,800 915,926.00 0.45
41 600196 SR 16,600 896,234.00 0.44
42 300144 KIFIEZ 50,000 886,000.00 0.43
43 601006 R 134,800 870,808.00 0.42
44 601166 PVARAT 34,200 713,754.00 0.35
45 601288 ANV ERAT 211,700 664,738.00 0.32
46 600340 He 5 SEAR 48,940 632,794.20 0.31
47 601111 Hh [ [ i 83,400 624,666.00 0.30
48 600674 N REIR 57,900 581,895.00 0.28
49 600170 LT 181,300 545,713.00 0.27
50 600606 o7 93,000 542,190.00 0.26
51 600690 HEIRB R 18,500 540,385.00 0.26
52 601818 HREAT 131,900 526,281.00 0.26
53 600104 R AEH] 21,100 515,684.00 0.25
54 688268 SR 7,477 459,162.57 0.22
55 300003 R EYT 16,400 445,752.00 0.22
56 600887 i Rl)ivgrin 9,000 399,330.00 0.19
57 600373 WAL 36,900 372,321.00 0.18
58 601669 o H 86,500 335,620.00 0.16
59 601766 [ Hh 2 62,200 330,282.00 0.16
60 688390 ] 2 1,451 321,715.72 0.16
61 688055 el e 38,978 313,383.12 0.15
62 600741 IR 10,800 311,256.00 0.15
63 600029 B 50,000 298,000.00 0.15
64 600688 A 75,200 258,688.00 0.13
65 688339 fe. 458 994 256,402.30 0.13
66 603290 Wik 956 230,300.40 0.11
67 688185 R 559 209,127.49 0.10
68 601088 Hh [ e 10,900 196,309.00 0.10
69 688595 RN 3,054 185,041.86 0.09
70 600019 By 30,600 182,070.00 0.09
71 600886 4 HL 7 18,700 161,568.00 0.08
72 600977 [ 12,800 159,488.00 0.08
73 603392 FRE 785 158,201.05 0.08
74 300883 TS 8,911 125,199.55 0.06
75 688568 ok E E 2,823 123,929.70 0.06
76 600900 KA HL T 6,400 122,624.00 0.06
77 688313 (AN ED 4,495 103,025.40 0.05
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78 600820 B T8 Ay 18,400 99,544.00 0.05
79 688013 REERIT 3,022 86,670.96 0.04
80 300999 KA 879 77,606.91 0.04
81 300926 R FH 3,584 38,563.84 0.02
82 300896 BEE 62 37,408.32 0.02
83 300927 TLRA 2,163 28,962.57 0.01
84 003026 W R 460 21,693.60 0.01
85 300900 IS e 592 19,630.72 0.01
86 300891 Bl 1,143 18,745.20 0.01
87 003029 # KIETT 716 18,716.24 0.01
88 003028 PRIV HE 432 18,010.08 0.01
89 605179 — NG £ i 939 16,582.74 0.01
90 300898 REH FLA 496 16,382.88 0.01
91 300913 Je e Hi%E 630 15,082.20 0.01
92 300919 A 223 13,716.73 0.01
93 300909 MIREIPrS 324 13,177.08 0.01
94 300910 By - H A 273 13,068.51 0.01
95 300925 ARG 339 12,654.87 0.01
96 300884 AT o 364 12,197.64 0.01
97 300879 FH- By 446 12,095.52 0.01
98 300908 fhse & 193 11,664.92 0.01
99 300882 JilEE e 440 11,347.60 0.01
100 300892 AR B 168 10,081.68 0.00
101 300918 A L 1,063 9,503.22 0.00
102 300881 BB 291 9,402.21 0.00
103 300922 REHER 287 9,063.46 0.00
104 300917 R MRS 281 8,975.14 0.00
105 300911 f¢. 3 RE 262 8,661.72 0.00
106 605277 R 507 8,593.65 0.00
107 003030 FH A4 R 480 7,286.40 0.00
108 300886 v ARl 147 6,713.49 0.00
109 300889 5% v Iy 214 6,445.68 0.00
110 003031 T 387 5,909.49 0.00

8.4 MEHARERTHSHERZE)

8.4.1 RIFTNSHE AR T H#E 2% BLAT 20 4 KB = BI4H

ERERAL: NIRRT

o B 4 BE
¥ JE A Ji SR A PR AR 1T LN FEHE LA
(%)
1 002683 PN Y1 9,588,356.00 9.75
2 002410 ] HRIA 8,423,432.84 8.56
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3 002142 TUERAT 7,588,528.18 7.71
4 601816 P AR 6,319,848.88 6.42
5 002236 KA 6,026,981.84 6.13
6 300059 KM E 5,715,931.00 5.81
7 300674 FERHY 5,172,742.50 5.26
8 000725 WRTT A 5,162,000.00 5.25
9 000063 HG I TH 4,802,792.00 4.88
10 300450 S G R 3,755,493.00 3.82
11 300699 TR E A 3,657,879.00 3.72
12 002415 T e AN, 3,317,239.00 3.37
13 000651 & 77 HLA% 3,189,891.00 3.24
14 688008 TR YRR 2,992,872.98 3.04
15 300489 gy 2,860,564.00 291
16 300842 5 B A 2,343,129.74 2.38
17 603308 NI A 2,319,465.00 2.36
18 600570 fHAE T 1,917,647.42 1.95
19 002463 VakisN gl 1,832,272.00 1.86
20 688368 i =F IR 1,723,535.90 1.75

TE: SRAEPHL RN RS RSN LA HE) A, AHREHRL S .

8.4.2 BT S IR ST ™= 2% BRAT 20 42 IR A 40
eh. AR

o R 4 Bt
¥ Ji SR AR JIE ZE A4 R PN R FE A LA
(%)
1 002683 T KA 9,884,061.75 10.05
2 601816 PR 8,322,410.77 8.46
3 002142 TUERAT 4,103,640.54 4.17
4 000063 G 3,965,291.00 4.03
5 688008 IR YR 3,106,018.24 3.16
6 002410 S 2,920,304.00 2.97
7 600519 DVMERE 2,897,389.00 2.95
8 601318 Hh [ P22 2,618,222.04 2.66
9 002025 NGRS 2,605,194.00 2.65
10 300059 KT & 2,438,066.62 2.48
11 600031 =—®ET 2,423,465.00 2.46
12 300489 R B 2,353,728.50 2.39
13 000651 AL R 2,274,444.00 2.31
14 002236 KA 1,932,901.00 1.97
15 601009 AT 1,750,907.00 1.78
16 300842 ¥ B A 1,728,018.50 1.76
17 688099 i S I 47 1,639,045.87 1.67
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18 688012 R ] 1,631,329.82 1.66
19 688019 ZER; 1,612,850.00 1.64
20 600030 P SIS 1,598,822.69 1.63
VE: S AL S (A AN TR LA E R A, ANHREMRAZ G FH .
8.4.3 LN A A B R 32 H R S e N B B
Bpr: NRMG
SENBE IR (RAS) A 132,722,670.57
SEH RN (832 B 126,997,857.83

Ve SRR S BRI HZ KL S e (A i s LRSS B0 3151, A% 7€
MR 5 9

8.5 MIREMIFMP D RMMFREAS

SRURAL: ANIRTIT

P 55 b AFHE i 4 BT P A E LA (%)
1 [ K fii % 2,999,700.00 1.46
2| JATEE
3 | &g
Horbre BORNMEGRbfR
4 Ml figE
5 AP AT S Rkt o
6 o ) S A
7 AR (AT A2 i) 290,000.00 0.14
8 [ Ml A7 FR
9 FHoAth
10 | &it 3,289,700.00 1.60

8.6 HIREA SMHE L ES T E LB K NHERF BT LA B SR A

ERERAL: NIRRT

E A RetE
e (AR e 25 Bl () AR -
HEEH1(%)
019627 20 [Ef% 01 30,000 2,999,700.00 1.46
113044 KA 2,900 290,000.00 0.14
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8.7 HIRHA FMME b H B E L /IR BT 37 SCRAESR BRI
AT AR AR I B SRR

8.8 MEHREA RIHE SE ST FELFIR DRI LA R ERBE A
AEEE ARG RRFFA R SR

8.9 IR A FMME b Z B E b /RS B BT TLA48 BGIEB 3% B A
AFE AR AR R FFABGIE

8.10 MEHIARAESHHKIBARITI 5 1E Il i B
AFE G AR Y R BR BARIITL

8.11 MEHIARAESHF K E R 5 1E 5L i
ARSI AR T S PN R A [ 5 0 B

8.12 BFAAIEME

8.12.1 AH A HA P i B R (I T+ 44 1B S5 PO R AT ok (BRZRITIM &7 T RdAT A 15 1 Bl sy 3ol
RO AT B A B0 1) AL SR A A AR AR i ) H AT — 2 B AT T AL ST IS

RITW & 1S e A A B R T07 W & IR 43 5 WA PR A W) B R JT IR Z- 4% Bt it ) b 25 1 AR o
XS 53 4 5 AT S VTG TR & S PR UT A R BRAEIE SR 5 B O i) A 5% 1R 51l o 1 4
RS BT RS PR, W2 BT A S RIS EMS . AEIEHIAME 25 R, ZRNER
2 IR 5T I AR I I

TRRATIM . ACEETIE AT AT T D8 B ™ H s g o R0 7 0 D) AR 7 28 o 5% 1t O o 18 e
T N &8 R DR 23 1) 32 3] 24 AR OR MR $11 30055 e 8 AR T

ZNEBUKAEG, ARFEEEH N EIR A R SZ AT HAF AT T I e AT, I8 EIR A RIARAER]
i R I T 2 ) 8 BRI 4 B R 7 A K SE RG], 2 A ] BB B R 7 A S B s
A G N KGR BERT % A FIEAT BRI T o

8.12.2 FEGHE M AT TR EE T, BT 5 T B 55 [ &1 ISR R A I

8.12.3 JHA HoAth & TR B 7= H B

!Il

(2

pz: NRHIT

FE 5 e
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FAHPRIE S 29,811.82
S WSCIE 71 5K 191,039.81
JSZHAC ]
IV @ilDs) 87,269.84
5 2 H IR 2,999.72
6 Hopth B K
7 T 3% H
8 FoAt
9 &t 311,121.19

8.12.4 JARFFR KA TH B T R EF5 BI
ARSI AR T AR AT AT 5L B 0 AT e e 557 -

8.12.5 HARAIT4 B = A AE il SZ R 1B UL U B
AT G AIRE WK AT 44 B 2 ASTEAE I AZ BRI U

9 EEHTHFANEE

9.1 MIRBEEHIRHFE N BEFHNGEH

MEAL: fr

N0
e AN, | PFEER IRk driE N e
B Y o ‘ ‘
BOTY | BR[| | RS
SRENuE ~F |
e ek
[ Z= = ALK AR
" 346 404,487.81 | 128,786,466.77 92.02% 11,166,315.89 7.98%
EIRA A
E =B R KA
_ 641 20,483.74 6,078,403.77 46.29% 7,051,670.43 | 53.71%
EIRAE C
&1t 987 155,099.15 | 134,864,870.54 88.10% 18,217,986.32 | 11.90%
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9.2 MIRESEHEANMLNRAFAEEESHR

i H B2 ) A M RE (D o 3 G B A EL 451
[ 25 b KA IR TR &
120.72 0.00%
A
HEEHNTE M G
[E 25 b KA IR TR &
HARS 1,933,466.66 14.73%
C
&t 1,933,587.38 1.26%

9.3 MIRESEHAK AN RFA AT AZ S A HUS B X F HE

T H 1 K] FrEEEMF R EREEXE i)
E &= ' RKATIE RS 0
ARNFEPEEND.. HE A
SRR 1 5t [ 2% Ak KA 1R TR & 5100
A A4 C
&it >100
[ 2% Ak KA 1R TR & 0
A
ARG EZTFEAARIT | BREMRKNERS 0
) G C
ann 0
80 HBRAEEHEHED
AL
TiH [E 22 B KA IR A A E & m KA IERE S
HeaREAEMH (2018 25 A 9
31,326,628.91 186,230,270.31
H) &5 a4l
AF A AT 3 4 40 A i A 83,991,207.30 21,895,720.35
A A 1A 3 4 e R 4y i 119,051,487.14 114,143,592.02
Pl ASHRAE L 4 R RE B 477 A0 63,089,911.78 122,909,238.17
ARG HHIE S 43 A2 B 10 40 - -
ASF A AR 3 44 s A 139,952,782.66 13,130,074.20
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