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AT 28 5 B S0 A8 5y of F- 304745 FHVPAS FFX00E 23 22 #1077 2 AT B 1) LAA2 i A R 645
R o

AR 4 (A G B BN S T (5 P XU B RO R, 3 o ket 8 W B S DR A e o
UEFRRAT NG RS . A5 FH S Z00PAl LA M5 Vo 3, AERAE R PPl . AR f5t
FRAE FIVPR L GORAT NINETE AR« I 55 AR FRt S Uz, LA R AZ 7 il 1) 2% ORN
PR MIE LS . BhAh, A4 (5L 40 I AR5 7= W N SR P4k, @i s 5 e
A AR o R B AL F ) B o5 R AT B E B AT R ], I8 I o) B AR B DL EU0E R
K o

T20204E6 A 30 H, AREFAMBRE G, Jet7 S50 MBUR ML m i LM &3
SR PFEIELE N 0. 00% (2019 4E 12 A 31 H: 0.01%) .

6.4.10.3 Wah 1 RS

B R A AT 5 S 1A 0 55 I A8 3R S BRI AR . ARG
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ARIEG TR A IESREUE SR A S T LT, HARIF ST N 538 5, #5r 4
i BT 2 BRI AR R LRI 02 WM AR AR B G HE A RIEZ RIES " .
BeAh, QAR A R T, AT 4 T I ST [R]85 7 A N 5 4 KR
e K, H ER— A SR NG FRE A RIME. AEESFHR G TR

52 PR BT BT A VAN R i <5 55 7 1B Y 15%.

RIS MRS EFHNG AN ESHE T 7 A TAEH T ARB = 1) v AR ANME AT
VTR S, B OREE H AR A 5 ] R AN 7 A TR H AL = AR B
. 2020466 A 30 H, ARIEEHA P 7A TR H AT AL P 1K (2 2 il
1024 [ 75082 [ 4 501

I, 4 BN GRS A B0 WO R AE B B H 5 52 S0 F RIS FE . %R 283
JE U 22 G FFE 0 8 R0 A R 0 AT AT 7K ST S5 AT 0 2 (1 RUBR A 2 5 7 (R N
H, DLEO AN RIS Gyt TSIt 22 5 400 765 3 S 1 AT 3 45 R R S5 e P A S R 2 )
(I sh P R AN AE 5 %t T . N, SR H NN 130 B AZ 5 o 4 A . AR
B S P R T 5 A 2R K s Rl M I R P SRR R 250 1R 0y DA DR 9t 4%
A FMETHE R FRAE SR SE IR SR B 0 S b IR 2 A 8 1 HAth 3244 52 5t
T8 B NEAE Gy iF, W] 452 A il R 5 o R 5 ik 4 [R) 24 8 (4% 7 DR — 3
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6.4.10.4 ¥ R K
17 3% IRV 2 16 35 4 BT 4 A T L 1) 2 S0 0 (8 35 A ke 300 4 97 B2 TR BT AL T 3 - 2R kg TR 22
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RUBRNE SR T E G BT 3502 EA WS E8A R E R R, o EaiR R
S T LSS T AT S5 80 D) 2 SRR 7 470 ) 2% T 7 2 M I R i e R S XU -
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S I S5 7 vt R S R AT 3
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BATAEK 8,621,991.74 - - | 8,621,991.74
SRR 4 9,885.06 - - 9,885.06
17 RES: 29,606.84 - - 29,606.84
i%r%ma 900.270.00 1,000.00 137,112,469.0 | 138,013,739.
Aoas 1 01
ENIRES
Rl ) ) ) )
ISR S, - - 8,748.62 8,748.62
IDAdlel - - - -
JREYAT R U 3 5,250.88 - 48,398.31 53,649.19
—
};gﬁ#/ﬁ - - 25,093.35 25,093.35
HAh %= - - - -
ARy 9,567,004.52 1,000.00 137,194,709, 1 146,762,713.
29 81
i
IR A B2 [R] 3 - -| 2,055,636.50 | 2,055,636.50
?[;51 AR - - 117,927.73 117,927.73
NAFFEAE 5 - - 23,585.54 23,585.54
———
ggﬁ#m i - 113.00 113.00
S H R 4
RS 2 K ) ’ ) )
LAY 65
% ) ’ ) )
S - - 3,645.44 3,645.44
H
AR IS, - - - -
AR - - - -
VLA R B - - - -
oA A7 53 - - 220,518.17 220,518.17
it - - | 2,421,426.38 | 2,421,426.38
] ZE U 0.567.004.52 1.000.00 134,773,282. | 144,341,287,
B 91 43
FAERER
2019 “E 12 H | 1L LA 54D, E B it
31 H
B
RATHEK 600,452.71 - - 600,452.71
i = N 92,345.99 - - 92,345.99
17 H R IUES: 26,111.90 - - 26,111.90
5 oy M 4 7,644,080.00 16,900.00 | 155,639,146. | 163,300,126.
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BEre 46 46
SENIR S
¥ ) ) ) )
ISR E, - - - 209,457.03 209,457.03
A ) - - - -
JREYAT R I 3 273.00 - - 74,685.99 74,958.99
NCIE S5 15
o - - - 281,869.38 281,869.38
HAh = - - - -
AgaPsens 8,363,263.60 - 16,900.00 156,205,158, | 164,565,822.
86 46
5t
IR A B2 [R] 3¢ - - - 412,227.06 412,227.06
AT EEN
4Ll i - - 136,437.72 136,437.72
RIAHEE 3% - - - 27,287.54 27,287.54
NAIE S5
K ) ) ’ )
S [ 4
R 2 K ) ) ’ )
A4 B il
% ) ) ’ )
PR3 - - - 3,095.00 3,095.00
i
AR IS, - - - -
AR - - - -
AR B - - - 0.68 0.68
oA A7 o3 - - - 220,423.38 220,423.38
it - - - 799,471.38 799,471.38
2K 8.363.263.60 ) 16.900.00 155,405,687. | 163,785,851.
B 48 08
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6.4.10.4.3 HAb M HE RS

FLADAN M RS A 45 2 4 P Re S ol T B 19 2 SO AN B BSAR R I 48 VA B IR o T 3 1) 2 A A
VR LAAMITIT S0 W6 DR 22 AR BTG 42 2 e 3l 1 XU A 3 4 8 THIE 230 5 9 7T A
17 00 DL T35 5 B SSRGS, O T W 0 EL A A IXUR A Y T B AMIE S R AT AR 1 4%
17 LR R I A, T RS T I 5 1T 3 S AR B O

AT 4 R B A RIS BB I3, 1 IR IR 72 AR 5 ) S v A SRR R M1
PV, AR BR AR SO e S TR (AR A AT AR S VR . T B 2
B R AR B  BER . ML SEAT N, R R o A R S ] o A R B £ 1
B SR T B R BRI, DR R B L SRR B EA RN, s R R S B
R R BB AR B BO , E A TN T LI 5 2 B AT A AR, SR
GERER R 2

AR T B A B B IR LA AR K. ARG 8O%LA b i 4 W 4% T
FBEBE AR A5 VTR F6 RS 158 P % JEC 48 3 PR A0 FBE 1 LA ARG T 6 4 W0 H L P 90%,
HAARMET ARG 80%. BhAh, AF: 4 H o8 1 N\ AF H XA 4 T R4 HIE 25
kSR T, SEME 2 FE BTV S ST R BE &, 4% VaR (Value at Risk) g
BRI A BTG OV ZEAR R KUK, I T 5 bt SRk AT BR B A 42

6.4.10.4.3.1 HAhHE KUK B O

s ARG
A1 2020 4 6 A 30 H FAERER 2019 4F 12 F 31 H
Ty "
o antils | wiiien | A | SRR
(%)
x%‘fﬁ%ﬁﬂiﬁ- 137,112,469.01 94.99 155,639,146.46 95.03
e S
52 5 P e -
SR
52 5 e e -
e R
T e 7
i f e
e : - : :
it 137,112,469.01 94.99 155,639,146.46 95.03
6.4.10.4.3.2 HAt A& XUR: FIBUBE 747
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30 H D H31H )
LAHEH GHHE T+ 5% 7,146,405.58 8,110,855.51
25 HHFEUETE 5% -7,146,405.58 -8,110,855.51

6.4.11 A By T HMA T & THRR T 20 B HH ARSI
A A AR U1 PR S 7 A B T AR OB 2 R R I S AR T

§7 REAERSE

7.1 PIREBEHHEFML

SRR NIRRT

e B S5 G o R 4 BE I L A
(%)

1| Bt 137,112,469.01 93.42
Hrp: I 137,112,469.01 93.42
BT - -
[ 5 Wi 2 # % 901,270.00 0.61
Hrp: fiizr 901,270.00 0.61
B SRFUE SR - -
4 | REBEE - -
5 | &EbfTA ;I - -
6 | EANREEME" - -
o MR 1) SR N IR 5 4 il ) ]

B
7| AT E &M e AT 8,631,876.80 5.88
8 | HAhwE™ 117,098.00 0.08
9 | A&it 146,762,713.81 100.00

7. 2 AREAT L R B R R A&
7.2.1 HIRBHERREAT W REEABRERRAE

g 1725 ARME G o 8 4 B P I E LG AG (%)
A e MRy e vl - -
B KAk 2,464,487.50 1.71
C il i 66,339,132.82 45.96
CIVAEE AN /S W& e e I
D Rl 5,531,796.00 3.83
E I 6,356,678.00 4.40
F R EE - -
G ZiWEH . S AHRELL 3,846,727.37 2.67
H fE1E ARl - -
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5 R BAEAE S EOR R

| sl 6,681,857.85 4.63

J Gl 27,875,810.32 19.31

K S el 9,532,962.00 6.60

L FH G AN 25 AR 55l 5,362,400.42 3.72

M BEHIF AN AR

N IR IR 28 3 it A B

0 JE RS AN AR R S5

P HE

Q PAEMASTAE - -

R DY E AN N = 1) P34 2,750,707.40 1.91
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it 136,742,559.68 94.74
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il g b

196,075.03
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ATEIE . A REATHEEL

T |mMmim
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0.11
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7.3.1 M EWIR BB H LA SHE G 2 & T FE AR R BT R

Bt BH 48
o | ommpm | mman | SR GO | senE G | Do #HE
Eepl (%)
1 |601888 Hh [ A 34,814 5,362,400.42 3.72
2 | 000661 K&HmH 10,100 4,396,530.00 3.05
3 | 000858 iR W 24,730 4,231,797.60 2.93
4 | 600900 KT H h 221,700 4,198,998.00 2.91
5 | 600030 A EIES: 172,600 4,161,386.00 2.88
6 | 002415 T FEEAR 133,500 4,051,725.00 2.81
7 | 601688 HEFRIES 210,200 3,951,760.00 2.74
8 | 000725 AR A 836,600 3,906,922.00 2.71
9 | 000002 Ji Ela 149,100 3,897,474.00 2.70
10 | 601166 POVARAT 245,494 3,873,895.32 2.68
11 | 600048 LRF M= 255,600 3,777,768.00 2.62
12 | 601398 TRRAT 756,800 3,768,864.00 2.61
13 | 600036 A RAT 111,200 3,749,664.00 2.60
14 | 600585 HEZEK e 70,792 3,745,604.72 2.59
15 | 601668 Hh [ g 749,200 3,573,684.00 2.48
16 | 002142 TUERAT 107,300 2,818,771.00 1.95
17 | 600309 Jitete s 56,100 2,804,439.00 1.94
18 | 601211 R % 161,000 2,778,860.00 1.93
19 | 600009 L 34,451 2,482,883.57 1.72
20 | 000338 HELET) ) 171,100 2,347,492.00 1.63
21 | 600104 HIR&EH] 125,110 2,125,618.90 1.47
22 | 001979 H P e 113,000 1,857,720.00 1.29
23 | 600436 FoAF 10,800 1,838,700.00 1.27
24 | 000538 =AY 18,200 1,707,342.00 1.18
25 | 600547 R34 46,400 1,699,168.00 1.18
26 | 600406 FH, B it 82,503 1,670,685.75 1.16
27 | 300413 TR 25,422 1,657,514.40 1.15
28 | 600050 Hh [ B d 332,300 1,608,332.00 1.11
29 | 000938 E IR a0 36,432 1,565,847.36 1.08
30 | 002129 HHER A 69,600 1,563,216.00 1.08
31 | 002371 77441 8,800 1,504,008.00 1.04
32 | 000776 I RAESR 105,700 1,492,484.00 1.03
33 | 603019 HRHEE O 37,204 1,428,633.60 0.99
34 | 000977 IREE B 36,032 1,411,733.76 0.98
35 | 601186 Hp ] Bk 4 164,300 1,376,834.00 0.95
36 | 600809 Ly VG 39 9,300 1,348,500.00 0.93
37 | 600183 AR 40,600 1,188,362.00 0.82
38 | 600741 IR E 56,331 1,171,121.49 0.81
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39 | 002049 LOLE L 15,200 1,105,800.00 0.77
40 | 000860 3% A b 18,580 1,058,688.40 0.73
41 | 000425 R TTAL 167,800 991,698.00 0.69
42 | 002202 & N BHY 98,569 982,732.93 0.68
43 | 600600 T 5 L 12,400 948,600.00 0.66
44 | 002405 VY 4 & 56,030 923,934.70 0.64
45 | 601800 R A 125,800 923,372.00 0.64
46 | 603369 4 i % 22,400 891,296.00 0.62
47 | 000768 HT AL 49,436 876,994.64 0.61
48 | 002916 TR L 5,112 856,362.24 0.59
49 | 002465 R EAS 65,900 852,746.00 0.59
50 | 600161 RIzHEY) 18,700 847,671.00 0.59
51 | 600536 b E B 10,600 839,520.00 0.58
52 | 000066 EHERS 62,700 827,640.00 0.57
53 | 002179 e H 19,630 805,026.30 0.56
54 | 600893 Wik zh 1 32,100 753,708.00 0.52
55 | 600498 e Y S 25,100 725,641.00 0.50
56 | 600426 eEET 40,679 719,204.72 0.50
57 | 601066 W s 18,200 716,716.00 0.50
58 | 002507 R 19,700 709,397.00 0.49
59 | 600637 RITHIER 73,200 706,380.00 0.49
60 | 000988 16 TR 28,683 700,725.69 0.49
61 | 600176 FHEEA 75,000 686,250.00 0.48
62 | 600118 HE TR 21,100 650,513.00 0.45
63 | 600271 iR E B 39,902 648,008.48 0.45
64 | 000786 e At 30,200 644,166.00 0.45
65 | 601998 HSERAT 109,400 563,410.00 0.39
66 | 600004 Hz=Hl7 36,900 562,356.00 0.39
67 | 002152 ]z 43,000 556,420.00 0.39
68 | 600845 FAG A 9,180 542,354.40 0.38
69 | 600085 | A~ & 19,634 532,474.08 0.37
70 | 600018 L HsAEM 124,079 521,131.80 0.36
71 | 600642 H eI 13 87,700 518,307.00 0.36
72 | 002013 HHTAL R 64,400 508,760.00 0.35
73 | 600879 LIVN: R 77,700 500,388.00 0.35
74 | 600760 SRR RV AN 15,000 492,300.00 0.34
75 | 601117 Hh [ b A 88,100 482,788.00 0.33
76 | 002281 iR 14,500 476,470.00 0.33
77 | 600674 JIHERE IR 47,200 437,544.00 0.30
78 | 600038 o E A 10,500 431,235.00 0.30
79 | 603000 AN R W 19,700 390,651.00 0.27
80 | 002080 AR 23,984 371,752.00 0.26
81 | 300747 BiRHEOE 3,400 370,022.00 0.26
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82 | 600482 W E 5 77 23,100 362,670.00 0.25
83 | 600875 RITHA 39,700 351,345.00 0.24
84 | 600977 [ 5 26,700 350,571.00 0.24
85 | 600862 SRRy S 19,900 336,708.00 0.23
86 | 603712 + — = 8,300 318,554.00 0.22
87 | 600967 HE—HL 30,200 313,778.00 0.22
88 | 600373 TR 24,200 285,076.00 0.20
89 | 000089 EYIL 36,600 280,356.00 0.19
90 | 601808 Hh e 21,100 277,254.00 0.19
91 | 000983 UL AE:S 73,130 274,237.50 0.19
92 | 601098 W AR 25,700 271,906.00 0.19
93 | 600372 HL LT 18,800 250,416.00 0.17
94 | 600025 HEREKH 64,300 243,697.00 0.17
95 | 601717 O HL 37,219 219,219.91 0.15
96 | 601958 S AD 34,600 213,828.00 0.15
97 | 600562 FSE=F R %57 12,900 191,178.00 0.13
98 | 601928 R A% diE 27,300 185,640.00 0.13
99 | 600990 VY6 H 3,400 134,980.00 0.09
100 | 601139 RYIAS 20,500 133,250.00 0.09

7.3.2 BIRBIR B R %A RNE G EEF 7 #E IR /NEF K BT RS Y

44
e | mEmem | mmEan | HE G | ArhE Go | e P
tefsl (%)
1 | 688318 L=y =k 348 82,799.64 0.06
2 | 688177 RS 1,048 59,756.96 0.04
3 | 603087 HZZ 473 47,441.90 0.03
4 | 688555 FEIL 5y ik 772 43,849.60 0.03
5 | 688568 HoREE 1,377 22,321.17 0.02
6 | 688181 J\C I} 358 21,870.22 0.02
7 | 300842 i B Ay 455 18,527.60 0.01
8 | 688027 N H & 471 17,040.78 0.01
9 | 600956 HRLkRE 2,533 12,766.32 0.01
10 | 688600 BEACRHE 774 11,997.00 0.01
11 | 300839 TR A 502 11,751.82 0.01
12 | 300845 T R 470 8,286.10 0.01
13 | 300840 Ik Fr Y e 1,185 7,038.90 0.00
14 | 300846 THARTEZL 1,131 3,811.47 0.00
15 | 605166 £ A i 41 649.85 0.00

T4 MEHHNREREHESHE RS
7.4.1 B+ TNEHE H BV & % =2 5EH 2%8RT 20 42 K22 85 41
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S ARMoT

e | mERE | s MBI TASH ggﬁﬁ%if
1 600690 R 2,133,130.00 1.30
2 | 002129 EP}?FHX@\ 1,389,891.31 0.85
3 | 601688 HEFRIES 1,349,830.00 0.82
4 | 300413 T 1,260,503.42 0.77
5 | 601166 PAVARAT 869,567.62 0.53
6 | 600637 RI7 B ER 785,131.20 0.48
7 | 000988 TR 737,097.36 0.45
8 | 600176 HEEA 667,248.94 0.41
9 | 000002 Ji FA 634,175.00 0.39

10 | 601398 TR HRAT 631,759.00 0.39
11 | 002415 T FEEAR 573,933.00 0.35
12 | 600036 A RAT 523,153.00 0.32
13 | 600547 R4 501,759.00 0.31
14 | 601668 Hh [ 2 4R 501,312.00 0.31
15 | 002142 TUARAT 498,827.80 0.30
16 | 600048 LRF Mo = 493,706.00 0.30
17 | 000651 &I 468,566.00 0.29
18 | 600585 HFIZE KR 465,773.00 0.28
19 | 601888 Hh [ H A 445,339.00 0.27
20 | 000938 DIl 443,302.00 0.27

He RN ZRW I EESEN Bk B BB, BB AT R SRA HREE
ANEGHHL AL S (R R LR E R ], AH BRI 5

7.4.2 RT3 G AE B AATE G B E 290B0HT 20 44 R BRI A
A NRmoo

e | mERE | mEa AR gg?ﬁ%ii
1 000651 & 7 HL AR 4,628,149.85 2.83
2 | 601328 ZIEERAT 4,227,871.48 2.58
3 |601288 PANVARLT 4,182,161.00 2.55
4 | 000063 Hh %i@iﬂ 3,632,472.00 2.22
5 | 600690 R 2,199,193.00 1.34
6 | 000858 T AR /15*1 1,841,482.49 1.12
7 | 688008 MR 1,800,591.00 1.10
8 | 601989 U 1,492,435.00 0.91
9 | 600872 HoE R 895,248.00 0.55
10 | 600036 FABEARIT 881,076.00 0.54
11 | 000002 hFtA 867,865.00 0.53
12 | 600030 GRS 860,183.00 0.53
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13 | 600061 R T A 836,850.00 0.51
14 | 600900 KA Hh 818,619.00 0.50
15 | 002415 T AR 802,446.00 0.49
16 | 601607 g 785,670.00 0.48
17 | 601398 TR HRAT 673,934.00 0.41
18 | 601166 POlARAT 673,192.00 0.41
19 | 601668 Hh [ 2 AR 668,714.00 0.41
20 | 600048 LRF = 660,720.00 0.40
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