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25 (0 SRS T 0 I ) e AR gk

Y Alaxan

1TE

H,

AT ORI RER > S e & AT E, RIS S IR K &8 TG
S A EER KR E B F iR R AR . ARG 1A R SR AU 05 7= EONAR
ITAER . GEREMN S A RIES AR TR
6.4.9.4.1.1 2 R K i 1

Bz NRM
AHIZR 2020
1 DA 1-5 5L AR &1

%6 H 30 H FLAN F F AN it
B
AT 11,296,352.30 - -1 11,296,352.30
= R D R 1,031,404.75 - - | 1,031,404.75
FHARIE S 156,116.17 - - 156,116.17
T 54 126,925,501. | 133,676,898.
f%r e 6.751,396.80 ;
e 25 05
SENIRE 4 40,000,000.0 40,000,000.0
s e 0 0
NS R, - 138,849.89 138,849.89
Mgl - - -
AT HA T R 153,926.37 - 785,077.76 939,004.13
RIS 25375
f“i% IR . 311,717.08 | 311,717.08
= /¢
HoAth B 7= - - -
it 59,389,196.3 128,161,145. | 187,550,342.
< ol -
. 9 98 37
1 £33
A T[] - 2,791,302.23 | 2,791,302.23
MATE A

- 88,044.49 88,044.49
Eidul
MNATFEE 9 - 14,674.07 14,674.07
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LATUESRIE
CEN

4,710,569.34

4,710,569.34

ERTCT RS
AV

IAREERilH
559

LA 32 5 %
H

306,429.51

306,429.51

RIS

REAS A

A

FHoAt b f5

84,591.37

84,591.37

Ffit vt

7,995,611.01

7,995,611.01

FI AP
B

59,389,196.3
9

120,165,534.
97

179,554,731.
36

AR
2019 F 12 A
31 H

1 LA

A

it

2908

AT

10,357,786.1
5

10,357,786.1
5

S kS

296,988.91

296,988.91

A H PRIE SR

59,823.22

59,823.22

2 PGl
i

66,593,052.4
6

66,593,052.4
6

KNIREE
R
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3,258.13

3,258.13
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JSZAL FH K

119,664.70

82,551.37

202,216.07

LSCESRI
B

HAh 5

BB

10,834,262.9
8

66,678,861.9
6

77,513,124.9
4

i fit

JS2AIBE [ 35K

131,946.76

131,946.76

IVZRK=E=UN
I

40,090.22

40,090.22

IDADERNCE

6,681.70

6,681.70

AT UESRIE
B

341,369.33

341,369.33
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H R S
Fl 2 K

IAREERilH
559

P35 B
H

140,900.39

140,900.39

REASAE

RS A

A

FHoAt b f5t

120,105.71

120,105.71

Ffit St

781,094.11

781,094.11

| R AR
BRI

10,834,262.9
8

65,897,767.8
5

76,732,030.8

3
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T RAPPIR A G5
HAFE T L3,
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M K BT, SRFRAT G A e R 20 E T B IR ST A R EAT B . AR EE
SE A & B SO A, R SRNS. BURCE . RRALE AT BIE, ORI
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A, ARIEE PR SE NG H ARSI REA MR se iy, eEHEZMe sl
VEG IR TG E &, 55 VaR(Value at Risk) F8HREE MR A IE £ 10 I B I AE AN A8 X

Bz, iy w5 X RS BEAT BR R A2l o

6.4.9.4.3.1 FHAhHr#E KUK it 0
Bfr: ARt
AR 2020 4 6 /5 30 H FAERER 2019 4F 12 1 31 H
i "
A antii | s | arii | EEET
(%)
S5 HE SRR 126,925,501.25 70.69 66,593,052.46 86.79
JI SRR
2 SV A e _ _ _ ]
BT
A8 Gy VAR gt -
B mE T ' ' ' '
fTAE SR BT ™AL
R ' ' _ _
Soft : : : :
it 126,925,501.25 70.69 66,593,052.46 86.79

6.4.9.4.3.2 oA AR KU FRIBURRAE 43 B

B | BRIPER 300 FRELAA ) HAR T I B ARFEA AL
BT P A H R 4 B P I s R (R
S T S ARt A fir: NI
b FIR R AR 2 5) AWIH (2020 46 6 A | FAEREAC 2019 4 12
30 H O H31H)
LR 300 BT 5% 8,001,746.51 3,375,172.30
2.7 300 NFE 5% -8,001,746.51 -3,375,172.30

6.4.10 A B TEMFM T ST IRR T Z U R AR
AT AR I TE T 2 WA B T B AN O M 2 TR R B A F

§7 BEAAWE

7.1 IREESHRTAEGFIR

SARAL: NIRRT

L 7 3 4 R PR I LL A5
s i H &8 ) e
(%)
1 25 % 126,925,501.25 67.68
Horp, pEZE 126,925,501.25 67.68
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B wt - -

li] 5 A 7 FE % 6,751,396.80 3.60

Hrp: fiigz 6,751,396.80 3.60

BE P HFUE SR - -

4 | mEEER - -

5 | ERfTA R - -

6 | EANRE ST 40,000,000.00 21.33
Horbre ST Lm0 T 1) SN 3R 4 45 il

pighs - -

BATHER MG H &M &A1 12,327,757.05 6.57

HAh = 1,545,687.27 0.82

&t 187,550,342.37 100.00
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SHRA: NIRRT
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7. 3 IRAZ A SOHHE G He e 1 E LU RN HERF B BT R BSR4 3 4

e | mEmAE | mEan | MR B | AnhE G | e PR
tefsl (%)

1 |300142 RRAEY) 180,099 9,429,983.64 5.25
2 | 002624 e 150,060 8,649,458.40 4.82
3 |300253 MERE(E95 312,000 7,157,280.00 3.99
4 | 603986 JK 5 Bl 30,000 7,077,300.00 3.94
5 1300709 FERERHL 68,000 6,538,200.00 3.64
6 | 300684 AR 185,016 6,420,055.20 3.58
7 | 300348 Kok 300,050 5,700,950.00 3.18
8 | 300031 FIERHS 220,000 5,508,800.00 3.07
9 | 601231 7NN 250,000 5,460,000.00 3.04
10 | 300059 KT E 270,000 5,454,000.00 3.04
11 | 603283 e 1y 100,000 5,380,000.00 3.00
12 | 002975 A AR 30,000 5,363,100.00 2.99
13 | 600702 FE 142,400 5,318,640.00 2.96
14 | 300033 [ {6 i 36,000 4,790,880.00 2.67
15 | 600438 T8 Ay 270,000 4,692,600.00 2.61
16 | 300768 SRy N5 100,000 4,629,000.00 2.58
17 | 002019 e Ry 200,000 4,594,000.00 2.56
18 | 002605 whickHs 100,000 3,800,000.00 2.12
19 | 002335 Rk % 180,000 3,796,200.00 2.11
20 | 300457 e B 112,000 3,570,560.00 1.99
21 | 603501 FIR My 15,000 3,029,250.00 1.69
22 | 000975 RS 180,082 2,823,685.76 1.57
23 | 600489 HET e 300,000 2,742,000.00 1.53
24 | 603533 H R 68,000 2,592,840.00 1.44
25 | 600131 {5 8 120,000 2,276,400.00 1.27
26 | 603087 HAZ5k 581 58,274.30 0.03
27 | 300842 5 B AR 455 18,527.60 0.01
28 | 600956 L PN 2,533 12,766.32 0.01
29 | 300839 2 502 11,751.82 0.01
30 | 300847 RSO 1,421 9,861.74 0.01
31 | 300845 A 470 8,286.10 0.00
32 | 300840 PR Be 1,185 7,038.90 0.00
33 | 300846 HHTEL 1,131 3,811.47 0.00

7. 4 MEM B ER R A S ERZES)
7.4.1 RIS EHE VISR FE 2980T 20 4 HIBER B4
SRR NRTT

| 55 | BERE |

R AR

| AR TN L

| e |
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HELEE] (%)

1 300684 AR 18,595,163.12 24.23
2 300142 IRRREW) 14,565,134.64 18.98
3 002233 B HLAE A 12,549,867.22 16.36
4 002975 AR A 12,046,191.90 15.70
5 300031 FIERHE 10,779,525.90 14.05
6 | 688030 LA AL 10,421,381.21 13.58
7 603283 R 11y 10,314,216.00 13.44
8 |300709 FE RN 10,221,468.82 13.32
9 | 002157 IEHERH 9,249,009.00 12.05
10 | 603363 AR =9 9,157,594.92 11.93
11 | 300260 e ) 9,041,448.00 11.78
12 | 300768 1H R 8,610,024.00 11.22
13| 002605 BhicdBHE 8,295,112.00 10.81
14 | 002124 R A 8,264,784.50 10.77
15 | 603200 R 8,261,232.15 10.77
16 | 603010 T3 RE AR 8,215,673.60 10.71
17 | 603533 H R 8,113,446.32 10.57
18 | 603608 FANE 8,031,011.00 10.47
19 | 600745 5 2= R 7,699,046.00 10.03
20 | 000975 WERWE 7,465,954.44 9.73
21 | 300113 I3 R e 7,237,318.72 9.43
22 | 603018 rh L] 6,879,149.08 8.97
23 | 601231 7N 6,714,990.07 8.75
24 | 300590 e spikE 6,572,524.00 8.57
25 | 300284 7 B 6,545,194.55 8.53
26 | 002001 oA Rk 6,406,312.50 8.35
27 | 600438 G 6,373,653.00 8.31
28 | 603501 FIR WA 6,211,774.00 8.10
29 | 600216 WL 6,205,446.40 8.09
30 | 600702 F 6,084,673.00 7.93
31 | 002970 BIAHEAR 6,046,843.74 7.88
32 | 600195 EaEidiaris 5,854,583.00 7.63
33 | 002456 M F3E 6 5,804,911.00 7.57
34 | 600489 HEE e 5,790,565.95 7.55
35 | 000998 [ = 5,560,317.00 7.25
36 | 002624 FEFEMH S 5,508,933.64 7.18
37 | 300253 TR 5,478,608.03 7.14
38 | 000988 TR 5,464,556.29 7.12
39 | 600732 5% T A7 5,441,067.62 7.09
40 | 002384 Rikg# 5,312,204.96 6.92
41 | 002174 e I 2% 5,261,640.00 6.86
42 | 002626 & 15 B 5,247,450.00 6.84
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43 | 300348 KR 5,143,458.64 6.70
44 | 603986 Ik 5 G 5,124,321.60 6.68
45 | 002714 WOy 4,884,407.76 6.37
46 | 002127 LGN 4,849,340.54 6.32
47 | 600110 Ry 4,794,374.00 6.25
48 | 000401 HARKIE 4,718,189.00 6.15
49 | 603678 DG 4,706,775.64 6.13
50 | 002120 RIS Iy 4,621,781.20 6.02
51 | 600143 G RFHE 4,588,023.60 5.98
52 | 603019 HRRHEDE 4,559,160.75 5.94
53 | 002019 e NEEZ 4,542,576.42 5.92
54 | 300457 e BHY 4,462,098.00 5.82
55 | 002273 K EmJEH 4,413,969.48 5.75
56 | 300033 A f& i 4,377,797.00 5.71
57 | 300059 KITME 4,312,154.80 5.62
58 | 000063 G T 4,200,074.00 5.47
59 | 002373 T IR 4,044,947.97 5.27
60 | 600801 R KR 4,012,480.00 5.23
61 | 300166 KT EGE 3,922,789.84 5.11
62 | 002726 TR 3,872,867.49 5.05
63 | 300567 K B ¥ 3,821,646.00 4.98
64 | 300088 KAERHE 3,792,704.00 4.94
65 | 300188 F AR 3,745,508.00 4.88
66 | 002335 Rl E B 3,669,215.00 4.78
67 | 603160 TETRH 3,665,493.00 4.78
68 | 300502 oo B 3,570,989.00 4.65
69 | 002812 BAEM Ay 3,491,273.00 4.55
70 | 002643 JIE AR 3,402,921.00 4.43
71 | 002555 s L 3,357,551.20 438
72 | 300418 B4 3,309,738.76 431
73 | 300248 oot 3,075,145.18 4.01
74 | 002063 A 2,989,122.00 3.90
75 | 688039 LM TS 2,961,734.75 3.86
76 | 002460 Ertz il 2,866,481.00 3.74
77 | 603189 PRIk R A 2,788,043.25 3.63
78 | 002258 FlRA 2 2,785,426.00 3.63
79 | 600131 BEEE] 2,545,946.15 3.32
80 | 603232 IR A 2,307,626.20 3.01
81 | 601869 KA 1,929,057.00 2.51
82 | 600522 R R 1,903,538.00 2.48
83 | 600487 TN 1,887,781.00 2.46
84 | 600760 T 1,863,631.82 2.43
85 | 002236 KAy 1,856,508.00 2.42
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| 86 | 002920

TR

1,641,236.00 |

2.14 |

e EANOIE R LRSS Bk Bk,
KN WL A G A AR AR AR Y, AR S B

7.4.2 R M S AGE HATHE SR E 29%0E0HT 20 44 KB B4
WAL NIRTTT

TR AR R AT R SRAT B

= . o ” 7 B 4 B
Fa | REARS JiE ZE A4 FR AP RS2 A S (%)
1 300142 KRR 13,717,620.41 17.88
2 | 300684 AR 12,718,202.64 16.57
3 002233 B HLAE A 11,788,729.33 15.36
4 | 688030 LA PR} 10,908,666.83 14.22
5 300260 e ) 10,423,130.00 13.58
6 | 603200 g 10,297,082.25 13.42
7 1002157 IEAERH 9,411,105.32 12.26
8 | 603363 (R 9,148,486.76 11.92
9 | 000988 TR 9,124,201.84 11.89
10 | 002975 Ay 8,925,142.00 11.63
11 | 603986 J& 5 B 8,509,824.60 11.09
12 | 603608 FANE 8,462,685.73 11.03
13 | 603533 H R 8,140,645.70 10.61
14 | 300709 KSR 7,712,936.36 10.05
15 | 600745 5 2= R 7,441,863.44 9.70
16 | 603010 T3 B 7,012,643.40 9.14
17 | 002124 RFREy 6,987,414.50 9.11
18 300113 e 6,873,475.61 8.96
19 | 603283 FEIs L1y 6,780,360.90 8.84
20 | 600732 % R 6,565,620.00 8.56
21 | 002174 Ui IR IR 2% 6,426,800.72 8.38
22 | 603160 TR 6,412,811.49 8.36
23 | 002001 oA Rk 6,397,171.80 8.34
24 | 002384 RILKE# 6,359,456.16 8.29
25 | 002605 whidFH 6,189,435.00 8.07
26 | 603018 Hh R 6,059,014.52 7.90
27 | 300284 7 B 5,933,884.64 7.73
28 | 600216 WHLIEZ 5,890,165.40 7.68
29 | 300031 FIERHE 5,888,968.82 7.67
30 | 600195 Eabidiiahs 5,749,249.40 7.49
31 | 000998 FE-F =kt 5,715,167.00 7.45
32 | 002127 A B LR 5,595,250.51 7.29
33 | 603232 Fe IR B A 5,565,777.25 7.25
34 | 300502 oo & 5,338,146.69 6.96
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35 | 002626 & ik W 5,194,619.00 6.77
36 | 002456 M FE 6 5,147,684.50 6.71
37 | 688039 HUTRHE 5,057,989.64 6.59
38 | 002970 BEHEIAR 5,034,705.47 6.56
39 | 002714 Wy 4,800,787.55 6.26
40 | 300590 M 4,789,188.18 6.24
41 | 300768 IR %57 4,749,672.00 6.19
42 | 002273 K Em G HL 4,686,164.54 6.11
43 | 000401 HRKIE 4,677,641.00 6.10
44 | 002373 T I RHE 4,595,161.00 5.99
45 | 600143 & RKFHY 4,544.,805.99 5.92
46 | 603019 HHRHESE 4,474,343.67 5.83
47 | 600110 R A 4,390,118.00 5.72
48 | 603501 FIR ey 4,256,375.00 5.55
49 | 603678 KIE LT 4,243,955.44 5.53
50 | 000975 WERWE 4,212,556.46 5.49
51 | 000063 G T 4,145,292.00 5.40
52 | 002120 RIS Iy 4,142,384.50 5.40
53 | 300188 E AR 4,050,076.00 5.28
54 | 601166 POlVERAT 4,023,204.06 5.24
55 | 002726 KA 3,932,891.67 5.13
56 | 300166 KITHEAE 3,910,232.00 5.10
57 | 300567 O H 3,846,344.32 5.01
58 | 300418 B 3,733,583.92 4.87
59 | 300122 BRAEY 3,654,996.00 4.76
60 | 300088 KAERHE 3,648,906.29 4.76
61 | 600801 e KIE 3,457,405.95 4.51
62 | 600702 FAF 3,370,438.08 4.39
63 | 300248 oot 3,237,218.25 4.22
64 | 002812 BBy 3,166,510.12 4.13
65 | 002063 LA 3,149,634.71 4.10
66 | 002821 gl K T 3,127,149.75 4.08
67 | 600489 HEE e 3,122,102.63 4.07
68 | 002643 TRy 3,058,268.96 3.99
69 | 002555 —LEHER 3,019,224.01 3.93
70 | 002460 Ergz il 2,857,630.00 3.72
71 | 603189 WX Ak A 2,654,826.00 3.46
72 | 600438 T A 2,606,101.00 3.40
73 | 688023 QNP 2,601,584.69 3.39
74 | 300496 HRRHIIE 2,523,579.18 3.29
75 | 002258 FIR A 2,496,832.00 3.25
76 | 300559 ERHE 2,265,918.44 2.95
77 | 600522 Hh R R 2,101,079.00 2.74
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78 | 000661 KA =B 2,080,451.57 2.71
79 | 002371 Jb77 14 2,072,516.00 2.70
80 | 002236 KAy 1,953,178.00 2.55
81 | 300316 Hn AL 1,949,666.00 2.54
82 | 300136 (EE St 1,881,826.00 245
83 | 002600 A0 2 A4 145 1,869,547.22 2.44
84 | 002920 1 FE 7 1,831,473.20 2.39
85 | 600131 ERESE] 1,822,580.00 2.38
86 | 600487 TIEJEH 1,804,496.00 2.35
87 | 600741 HEIRIR 2 1,778,555.06 2.32
88 | 600760 HTE & 1,760,436.43 2.29
89 | 300760 LG EST 1,734,435.00 2.26
90 | 002241 ORIy 1,727,465.30 2.25
91 | 601869 KRG 1,727,283.66 225
92 | 300433 SV eSS 1,723,730.86 2.25
93 | 000651 LR 1,699,274.00 2.21
94 | 300408 —IEEH 1,656,426.99 2.16
95 | 300529 LA 1,643,038.00 2.14
96 | 300078 A E 1,630,626.00 2.13
97 | 601231 7V 1,553,700.00 2.02
98 | 002123 L] 1,548,501.00 2.02
99 | 002056 YR 1,545,698.00 2.01

e LA gy EESsem. Bk. EABOE. RAT N B FATEEE R SR
F2 AL AL A (RS AR LARSCC B ) 3151, AN AR 5 9 -

7.4.3 SE NGRS 50 e S R HMRN B

Bpr: NRMG
SENBEEE A (%3S B 497,523,262.54
SEHBEEERN (RAT) SV 475,662,129.30

TE: SRNBERRRA L S BERONB4% S il A il s B i LA 8 ) 3151, A%
JEARAZ Z He A o

7.5 WIREF S MM RN GRS

SRR NRTT

75 fiie 75 it A ARHE o) of 4 B P A E LU B (%)
1 | BX G - -
2| RATEE - -
3| &R 6,751,396.80 3.76

Horb: BURME SR 6,751,396.80 3.76
4 | s - -
5| A rE RN - -
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6 | I

7| ArERfR (ATAS L)

8 | FhkAFH

9 | HAth -

10 | &it 6,751,396.80 3.76

7.6 FARIEA SRUME 5 E ST =58 LU R NHRFF B0 T4 R 43 5 9 4

SRRAL: NIRRT

| e e e | wEewrEE
R | e Rt | M G| ARME GB o ot

1 018061 HEH 1911 67,460 6,751,396.80 3.76

7. T IR A SOMHE o Fe e B ™ 1+E HL I KN BT R BE 7 SCRRE S BRE
48

AT AR IR ARFFA B SCFFIE TR -
7.8 MEHREA RME SE ST = FE LA PHEFRIT LA RERREN
il

AEEARERRFFA SRR,

7.9 BRI A SOYME & 2 S B 38 LLBI R MR I BT T 44 BUIE B3 B 40
AT G WIRARFFARGLE

7. 10 5 HIR A2 S H 1B 3L 5 1F L v A
7.10.1 R EHIR AT S BB IR R S Rr B A0 28 B 40
o

7.10.2 AR EHB B RN RBOR

AN S AEBEAT R A DL BES R AR R BN, LB ROy EEH I, R
WENELF . 2GR &2, IS A ST s T @ s e, 45 R
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