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et 0 00 80
1 £33
AT e [|] 33K - 3,166,511.60 | 3,166,511.60
MNATEHN

- 493,248.32 493,248.32
Eidul
MNATFEE 9 - 98,649.69 98,649.69
W47 T 66 T
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LATUESRIE
CEN

9,194,216.68

9,194,216.68

ERTCT RS
AV

IAREERilH
559

54,507.86

54,507.86

NI 5 o
i

640,131.14

640,131.14

RIS

REAS A

A

1.09

1.09

FHoAt b f5

197,500.08

197,500.08

ffii S it

13,844,766.4
6

13,844,766.4
6

F AP
B

58,941,359.8
0

541,561,159.
54

600,502,519.
34

AR
2019 4F 12 A
31 H

1 LA

540

A

it

2908

AT

33,581,815.0
9

33,581,815.0
9

Sk

9,143,957.30

9,143,957.30

A7 PRIIE S

103,059.13

1,757,817.60

1,860,876.73

LS
i

881,000.00

485,781,848.
48

486,662,848.
48

EONTTZ
Y

YA B

11,241.59

11,241.59

YR

JSZAL FH K

1,279,541.87

1,279,541.87

LSCIESRI
B

581,411.04

581,411.04

HAh 5

i it

42,828,831.5
2

881,000.00

489,411,860.5
8

533,121,692.
10

1 fit

JS2AIBE [ 35K

4,395,400.49

4,395,400.49

IVZRK=E=UN
I

445,460.27

445,460.27

IDADERNCE

89,092.03

89,092.03
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S R0 4
T P K
AT B iR

46,407.79 46,407.79
%%k
WA 5 B
R 554,736.55 554,736.55
H
A F S,
A A1 - -
A Fok 1.79 1.79
oA A7 £57 203,524.86 203,524.86
UikTigsSeay - 5,734,623.78 | 5,734,623.78
1] 22 Bl 42,828.831.5 483,677,236. | 527,387,068.
UL 881,000.00
#ha 2 80 32

T RIPPRAARIE G KA BIIKEME, IS L E R 2 S8 E O H 203

H A T Lo

Y%,

7.4.13.4.1.2 F 2 X R URR MR 34T

T 2020 4F 12 H 31 H, AREGAKRFFA LSRR (2019 4 12 H 31 H: AEEER
B IR G BB A FOME S HE =AM LBy 0. 17%), BT R AR 3% T
ARFE GG IO E R (2019 4F 12 A 31 H: ),

7.4.13.4.2 AMC A
AN R A2 48 4 ik 1B 1A Se B B SR B 49 & R NI I 3R AR By A 3 80 o) XU o

ARG 57 LA BTN R Y, BRI IE RN AR .

7.4.13.4.3 EADH RS XS

A A XS A2 Fi 2 < T < R R 4 SR (B BOR R B
TEER US40 4% TR 3R AR B i A AL el R S o AR Sk 4 2 22

&
#

Uit A BR T 3 R A A AN
WL A 5 B BT EUR

A7 18] RV T 32558 2 B BBE SR A5 53, o T ) JEG A A7 At JXURSE SIS B MIE SR A AT AR B B 48
B DLECRFPR S IR, ] RESRIE THIE SR T3 AR B HOE

AT 3 G PR AN B B A S AR T, e R AR B L K BUR
b, EEUEE T EAT O, M BB A A A R PE s SR BRI R E
i RE R T, IEFERT SR A A e VE I R R S A AT BB . AR B

SE WAL 5 W AR S AR A, R 505 SRS

XL RE AR A T O RS o

AN BT BT AL 10 B BRI AR A U . AR G IR BT AL G Lo, ISR 3%
BEEEBIAMIC T FE B 557 /1 90%, BB T HIE 500 457 BaAn BT 25 15 i 73 i
AIBE s AR T ARBL SR G T 1 80%. 1Ak, AT G HI3E G FNEE H N AL S P A )

P (EAFHESED)
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WM AS SLt s, @ His ] 2R e & 70 3 e T XS &, @45 VaR (Value at Risk)
FEAR A DN AN F G THI I PO T LR AN A% DU, B I ] A 6 U 3 47 R R A 1)

7.4.13.4.3.1 HAhAN#& XU i

Bhr: ARt
AR 2020 4£ 12 H 31 H AEEAR 2019 4 12 A 31 H
i B4 B e o
i At L Aot Iﬁiﬁi; :
(%)
Bt
i~ 547,134,873.24 91.11 485,781,848.48 92.11
Bt
F e
G MG v -
R& R
T A Sl 0 7= -4
B
HoAth - - - -
&t 547,134,873.24 91.11 485,781,848.48 92.11

T HAb R AL 5 AL S KB Bt . A H B M BE RIS, Wit S MK
A B RO (S5 SR A5 AR B i at) 2 IRHEARAH 5 AT 0.

7.4.13.4.3.2 FAhA XU R BURAE T

i | Bl gt bk LAR ) HoAth 17 3 28 S R FEA AR
X BE =R H B S 5= E s 8 (R
e A Lt fr: NERMIo
. FIR AR A R 2 5) AWK (2020 4 12 | FAEEEARC 2019 4 12
H31H D H31H D
LAAH SRR LT 5% 31,161,972.04 25,025,861.23
2AAGHSEUE TR 5% -31,161,972.04 -25,025,861.23

7.4.14 7B T EFM T SRR T E YA BB HE IR

(D) 2~ fehrE

(a) &R TEAROMETTEKN T

N RAMETHEE R TR IR, B A SRUHME T R R A F BT R R A E T
J& Y BRI JZ R PGE -

FJZ: MRS B e R T R R i pr

IR BRER R N M IR B 7 B0 L BRI AT L A SR A (L

=R FRBE P B AN AT I R A A

(b)  FFERILAA SR HE TR R SRk T A
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(i) &EREE LA RNE

T2020 4 12 7 31 H, AESFAKLLA SR ETHE B HARZ TN 21457 25 1) 4 b o
PR T — B IRIIREUN 529, 046, 271. 13 Jo, J& T2 2 XIMARHN 18, 088, 602. 11 JG,
TR THE=ZZXRMRH (2019 4 12 H 31 H: H—JR2IK 473,286,021.68 5, HJZIK
13, 376, 826. 80 Jt., JLEH —JEI) -

(ii) U ERTE R IE R )

AT LSO IR TR 4 B S 00K A E D9l &2 IR )3 eI

SHTAUESR2E 5 Bt i I A 57, 5 M LS K U R 52 5 AN TG R (R0 Fifiak ik A5 it
MG AEER) « BUR TIEATFRATEEN, ARESAS TEMH 2285 IS ik H I
AL 5y AN BR8] K R S ) 44 A DG JI SR AT 65 95 (K A FRAME FUNEE — B IR AR Ak 8 1A %
H SR AN T WS A AR T SO BRI SE MR B, 0 A DG I B RO £ 95 A PN (L S 26
ZRRIE R =R IR

(iii)  H=JRRA RMNERBUFIA AL 5 5

oo

(¢)  AERRERIBLA RANME TR RS TR

T2020 4 12 H 31 H, AEGRIFAIEFFER LA b E THE R SR 5™ (2019 4 12
H31H: [,

() AUARMETER SR TA

ANCAZ SO AR T 5 PR 4 R 57 R A7 5 2 B LA S SGHR IR FL At < R A i, O TN
52 e EAHZEIR /N

(2)  BRARMESS, #E T 56 R H AR S T0 7 00 I 1 HoAth H =T

§8 MEAGHE

8. 1 IRE ST A A FIL

AL NRMT

B
Fe HiH S (5B SRS (j’;mm”

1 &R 4 547,134,873.24 89.06

Horp, JRZE 547,134,873.24 89.06

R

IF1 5 Yol £ %

Hrp: figz

B SRS

4 | mEEE®E

5 | SRMTAE RS
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6 | EANRESHT ™ 8,000,000.00 1.30
Forbr ST RN 1) SRR 4 ] ]
A0hs
BATIE RS E &AM AT 50,797,983.18 8.27
HoAth 5% 8,414,429.38 1.37
it 614,347,285.80 100.00

8. 2 MEMIRIEIT W RIBRERFAS
8.2.1 EMRBHE PR HATW KRB AREZRRAE

45 A5 ARME o) i 5 4 R 7 1HE L B (%)
A VSO N 1 4 6,918,388.00 1.15
B KA, 13,645,030.30 2.27
C il g . 304,126,456.49 50.65
Wk = o
D ;E?j%mjj - BBORETEA 3,327,070.90 0.55
E jeissin4 5,498,784.00 0.92
F it ZE 6,669,669.00 1.11
G ZIEH . S AEFHRELL 7,937,215.40 1.32
H ERETIE V4 3,041,895.00 0.51
I ;i%%\ ARG B ANMR 36.417.415.60 6.06
J SRl 39,531,698.00 6.58
K S ok 9,729,886.00 1.62
L TR GG T 25 B 55l - -
M Bl FEAH AR S5 4,751,432.00 0.79
N IKF . PRI AN A S 6,213,804.72 1.03
0 JE B RSS  ABBERN AT AR 25 - -
p HE - -
Q A2 TAE 9,110,188.00 1.52
R Ak AR E AR R 3,032,526.00 0.50
S ZiA 4,010,658.72 0.67
&t 463,962,118.13 77.26
8.2.2 MEMARREB T IZAT WA KRR ERFIERIERRAS
N 1725 ARME GO i 3 & R P IHE B (%)
A SN N G0 - -
B PRI 4,293,872.00 0.72
C il &b 56,447,213.35 9.40
- CIVANEE AN /S WS e Y |1 ] ]
VA4
E e N4 - -
F it Z 16,322.72 0.00
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g b IEN oy e 4

19,998.88

0.00

fra Aol

Ll

H AR BEAE S BORR

55k

1,456,203.36

0.24

SRl

20,805,556.00

3.46

D =l

A 55 R 55 e 55l

FFEABIE FERIBEA NS5

15,649.20

0.00

KA IR N 3R B

89,818.86

0.01

JE MRS « ABFRAIH AR R 25l

HE

PA 2T AR

AL AR E AR R

28,120.74

0.00

wlm|lo|w|olzlz|C|r]|—

G

it

83,172,755.11

13.85

8.2.3 MEFMRBAT U REBBBER T BRER KA S

ASE G AR WIRAR S A BB B SR

8. 3 HIRILA fUHE HE ST HE LB RN HEF R TR RE R E A
8.3.1 MEMIRIBHIR TR A AN E L E S F = E LB/ HEFR T B =&

BE BH 41
Gasr, N Mt
_ : - At | AT
Fe % ZE ARG it B (D) » S E R
)
(%)

17,293,080.0
1 002709 KIGH HL 166,600 0 2.88

. 14,239,160.0
2 300274 FH ' H 197,000 0 2.37
3 300496 rhRHIIA 96,100 | 11,243,700.00 1.87

. 10,444.,420.0
4 603806 1 g% 122,300 0 1.74
5 603317 RIRE 126,109 | 9,865,942.72 1.64
6 601168 [iiRE N4 782,300 | 9,684,874.00 1.61
7 002797 FH—Ehlk 952,100 | 9,473,395.00 1.58
8 600486 Wt T 65,300 | 8,619,600.00 1.44
9 601128 AT 1,150,300 | 8,489,214.00 1.41
10 601456 [ BCIE s 392,200 | 8,365,626.00 1.39
11 000807 =AY 997,000 | 7,507,410.00 1.25
12 601233 i B Ay 314,904 | 6,483,873.36 1.08
13 600765 R EE AL 223,700 | 5,592,500.00 0.93
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14 603882 SRR 43200 | 5,534,784.00 0.92
15 002081 G W W 585,600 | 5,498,784.00 0.92
16 600507 J7 REFN 752,021 | 5,219,025.74 0.87
17 300207 ik HE iA 167,800 | 5,153,138.00 0.86
18 600426 & ET 136,200 | 5,080,260.00 0.85
19 300699 SR 56,800 | 5,058,040.00 0.84
20 600885 RSy 91,000 | 4,934,020.00 0.82
21 000932 TSk 1,017,500 | 4,863,650.00 0.81
22 300012 <M el 173,600 | 4,751,432.00 0.79
23 300285 ESRy g 103,900 | 4,686,929.00 0.78
24 300001 OB 158,338 | 4,648,803.68 0.77
25 300357 FRAED) 60,000 | 4,602,000.00 0.77
26 002281 JEIRFH 155,600 | 4,518,624.00 0.75
27 300482 PAREE ] 49,400 | 4,406,974.00 0.73
28 300595 WA AR 53,400 | 4,374,528.00 0.73
29 600038 W LA 67,979 | 4,262,963.09 0.71
30 601615 H BH Y fig 223,000 | 4,232,540.00 0.70
31 601865 K 105,335 | 4,202,866.50 0.70
32 688002 E- ke 37,702 | 4,184,922.00 0.70
33 002013 HTALEE 362,900 | 4,155,205.00 0.69
34 000636 R 122,000 | 4,111,400.00 0.68
35 601966 Byvieha 116,569 | 4,099,731.73 0.68
36 600563 R 38,035 | 4,090,664.25 0.68
37 002373 T I RHE 212,458 | 4,062,196.96 0.68
38 002385 Kb 4k 418,100 | 4,038,846.00 0.67
39 600201 Py 192,975 | 4,031,247.75 0.67
40 601799 BT 20,100 | 4,030,050.00 0.67
41 603444 R AR 9,446 | 4,023,996.00 0.67
42 000009 [ %2 532,624 | 4,010,658.72 0.67
43 603486 B Ik By 44,820 | 3,966,121.80 0.66
44 002568 AR 38,000 | 3,963,020.00 0.66
45 300463 LAY 84,900 | 3,956,340.00 0.66
46 603737 = B W 24,800 | 3,757,200.00 0.63
47 300271 HeF A 157,200 | 3,752,364.00 0.62
48 000998 FEF =kt 187,800 | 3,720,318.00 0.62
49 600699 YT 146,100 | 3,705,096.00 0.62
50 688088 W R 52,892 | 3,698,208.64 0.62
51 000739 L% 2l 157,800 | 3,673,584.00 0.61
52 002138 2% HL 5~ 149,162 | 3,657,452.24 0.61
53 600132 NN 30,700 | 3,652,993.00 0.61
54 002156 T8 E 144,000 | 3,634,560.00 0.61
55 000878 =AY 247,800 | 3,585,666.00 0.60
56 002920 T B VY 42,600 | 3,584,364.00 0.60
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57 300244 it 22 2 104,300 | 3,575,404.00 0.60
58 001914 AR 165,800 | 3,569,674.00 0.59
59 600909 B2 E S5 445,100 | 3,560,800.00 0.59
60 600155 QI FH % 267,400 | 3,527,006.00 0.59
61 002925 BERH 54,563 | 3,510,037.79 0.58
62 002867 A K A& 131,517 | 3,504,928.05 0.58
63 000513 6 B4 141 86,300 | 3,495,150.00 0.58
64 002985 JeEE AL 18,000 | 3,479,400.00 0.58
65 688029 A I 2 18,602 | 3,422,954.02 0.57
66 002648 TEA 131,002 | 3,421,772.24 0.57
67 603345 LI 17,700 | 3,413,799.00 0.57
68 603883 Z H 54,300 | 3,411,669.00 0.57
69 601689 P AR ] 88,338 | 3,394,829.34 0.57
70 002244 TEVT4E ] 734,000 | 3,369,060.00 0.56
71 300315 Bk 658,400 | 3,364,424.00 0.56
72 600167 BRI 293,134 | 3,327,070.90 0.55
73 000830 ST 259,300 | 3,313,854.00 0.55
74 300316 B B L H 109,956 | 3,307,476.48 0.55
75 600859 T I 100,000 | 3,258,000.00 0.54
76 603338 WL 5 7 31,988 | 3,236,865.72 0.54
77 002299 ERRE 120,500 | 3,198,070.00 0.53
78 000967 B IR LS 390,348 | 3,177,432.72 0.53
79 300113 i A sk 185,000 | 3,172,750.00 0.53
80 603290 Wik 13,100 | 3,155,790.00 0.53
81 002353 AHf 3 90,100 | 3,153,500.00 0.53
82 603638 BBk 45300 | 3,122,982.00 0.52
83 300010 ISRGE 4= 317,600 | 3,099,776.00 0.52
84 002948 H BT 517,400 | 3,068,182.00 0.51
85 002500 L PG IESR 340,500 | 3,047,475.00 0.51
86 603568 i B R 160,400 | 3,036,372.00 0.51
87 300133 HF AN 490,700 | 3,032,526.00 0.50
88 603260 A 86,200 | 2,882,528.00 0.48
89 002080 AR 118,792 | 2,872,390.56 0.48
90 002557 HIRE 52,700 | 2,837,895.00 0.47
91 002791 IR B4 19,600 | 2,822,400.00 0.47
92 600895 CISANCY 163,800 | 2,791,152.00 0.46
93 603885 AT 242,400 | 2,756,088.00 0.46
94 601598 i [E Az 620,611 | 2,730,688.40 0.45
95 603816 B o% 5 e 38,600 | 2,721,686.00 0.45
96 603198 102 T 73,800 | 2,575,620.00 0.43
97 002572 % F 97,600 | 2,527,840.00 0.42
98 002831 R, 82,142 | 2,515,188.04 0.42
99 603056 TR L Ay 193,100 | 2,450,439.00 0.41
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100 600801 1T KR 116,200 | 2,397,206.00 0.40
101 002511 IS 22 113,000 | 2,358,310.00 0.39
102 002705 B WA 55,800 | 2,357,550.00 0.39
103 002242 JURH > 67,900 | 2,175,516.00 0.36
104 002128 SN A4 189,945 | 2,077,998.30 0.35
105 002563 R IR 194,800 | 1,951,896.00 0.33
106 600985 AL 168,200 | 1,882,158.00 0.31
107 600754 ARSI 33,500 | 1,726,255.00 0.29
108 600258 TR 62,000 | 1,315,640.00 0.22
109 603605 H ok A 151 26,878.00 0.00
110 002273 KRG H 121 1,402.39 0.00

8.3.2 BRI H 1% 2 SO B o 2 3 7 1B LB R/ NHR P O BT B R 3 B

4
) : . A | TR
e Jie ZE AR Ji ZE AR e (B _ A LA
(JB)
(%)
1 300750 TERAR 20,900 | 7,338,199.00 1.22
2 603799 R 78,590 | 6,232,187.00 1.04
3 601012 PR A 67,200 | 6,195,840.00 1.03
4 600031 =—H®HT 175,400 | 6,135,492.00 1.02
5 300073 YR 88,300 | 5,726,255.00 0.95
6 601995 H 4] 75,500 | 5,682,885.00 0.95
7 300059 RKIWE 172,820 | 5,357,420.00 0.89
8 600918 W ZRIESS 277,800 | 5,139,300.00 0.86
9 002459 iR 136,571 | 5,034,007.06 0.84
10 300777 R 95,900 | 4,853,499.00 0.81
11 300896 % £ K 7,228 | 4,723,480.98 0.79
12 000708 H S R 216,100 | 4,708,819.00 0.78
13 601166 POV ERAT 221,100 | 4,614,357.00 0.77
14 600395 FLVL By 545,600 | 4,293,872.00 0.72
15 603659 B ROk 28,526 | 2,963.,566.14 0.49
16 688536 B g ool 3,566 | 1,421,657.22 0.24
17 688408 HoE 4,450 714,403.00 0.12
18 688526 BhaTAED) 14,620 608,192.00 0.10
19 300999 & 3,301 291,445.29 0.05
20 688221 HIEAY) 12,444 213,414.60 0.04
21 600519 DivMiERE 100 199,800.00 0.03
22 300869 FRAR 2 862 95,578.56 0.02
23 688156 PR ABIA L 2,602 52,222.14 0.01
24 300867 X ITCHR 1,176 37,596.72 0.01
25 300919 WA I 1 610 37,521.10 0.01
26 300861 FMp 11y 668 34,134.80 0.01
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27 300870 KK Fii JE 478 31,390.26 0.01
28 300877 A WA 569 28,933.65 0.00
29 300860 =D 222 28,120.74 0.00
30 003026 SRV R 5 461 21,740.76 0.00
31 300871 [EpETEY) 556 21,517.20 0.00
32 300873 W=y 484 19,998.88 0.00
33 300878 HEREZ) 395 19,244.40 0.00
34 300891 Bk 1,143 18,745.20 0.00
35 003029 #HKIETE 716 18,716.24 0.00
36 003028 PR R 432 18,010.08 0.00
37 300908 fhsc b 285 17,225.40 0.00
38 300868 N E I 388 16,792.64 0.00
39 300884 S 499 16,721.49 0.00
40 605179 — P £ iy 939 16,582.74 0.00
41 300892 R B 272 16,322.72 0.00
42 300887 B eI 210 15,649.20 0.00
43 300889 % et 479 14,427.48 0.00
44 300890 W oFE e 286 13,971.10 0.00
45 300902 %Ik 551 13,367.26 0.00
46 300895 B A-15 5 283 12,819.90 0.00
47 300879 FIH A 466 12,637.92 0.00
48 601336 B Ry 200 11,594.00 0.00
49 002891 I A 200 11,498.00 0.00
50 605155 (iR NN 350 10,668.00 0.00
51 300881 BREER 291 9,402.21 0.00
52 605277 A 507 8,593.65 0.00
53 003030 4 1y 480 7,286.40 0.00
54 300886 Bl F okt 147 6,713.49 0.00
55 003031 H T 387 5,909.49 0.00
56 300253 TR 172 3,010.00 0.00

8. 4 MEWN B EREHEHE KD
8.4.1 BiFTNEHHE H VIR SR F=15H 2%8RT 20 4 I 22 B 41

AL NIRRT

o . L A 7 W) R 4 B
Fa | B JiE 2 A4 R N SR N ] (%)
1 603659 Bt ROk 14,423,627.58 2.73
2 603806 BT %y 12,836,558.93 2.43
3 601456 [l RS 12,477,285.75 2.37
4 603605 3k T 12,405,529.43 2.35
5 603885 ML 12,370,409.04 2.35
6 000878 PR 12,062,655.44 2.29
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600109 E 4iF 3 11,194,979.44 2.12

600859 + i H 10,947,507.00 2.08

601128 i AEUT 10,811,702.00 2.05
10 | 603317 RIRE 10,633,852.38 2.02
11 | 600801 HEHKIE 10,291,877.30 1.95
12| 002797 F—ahlk 10,135,541.86 1.92
13| 002127 LGN 9,985,982.34 1.89
14 | 300496 HRRHIIE 9,891,060.64 1.88
15 | 300207 ik HE i5 9,872,691.70 1.87
16 | 600529 LI R 25 3% 9,528,944.27 1.81
17 | 300253 EAS S 953 9,417,565.25 1.79
18 | 002273 K EmJEH 9,398,832.16 1.78
19 | 601168 FE A 9,319,702.00 1.77
20 | 600395 BT 9,257,141.60 1.76

A EANEHE R LRSS B B G, B AT USSR ISR,
KN GHHL AT A RAZ RN LA E D A, AHFREMRAZ 5 9

8.4.2 Rtk S A H HIF] & 5™ 11E 2%80HT 20 44 HIBE 4
SRR NIRRT

o . o " 7 B 4 B
e | AR JiE SR A4 HR AIH BTS2 SR S ] (%)

1 002821 gl K T 17,806,475.25 3.38
2 002439 JA M E R 15,120,796.89 2.87
3 603517 LR A 14,494,235.06 2.75
4 000547 MR K 12,972,945.52 2.46
5 002475 LG 12,769,487.51 2.42
6 002385 Kb & 12,511,331.50 2.37
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