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MU sh Ik AR AN AZ 5 o5t = AR . BhAh, b8 BN L 138 MW AZ &) o 7 B A 5 . AR
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6.4.9.4.1 FIZ K &
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6.4.9.4.1.1 F) & RS i O

fz: AR

AHAFEK 2020
F6 H30H
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5440k
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%
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4,117,941.54

4,117,941.54
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FLSCIESR
B

463,975.52

463,975.52
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IVARK=E-UN
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29,020.81

29,020.81

JSLASIE SR
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40,016.56

S [ &
AN
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93,901.34

93,901.34
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JEAS AU
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HoAh A f5t

89,574.15

89,574.15
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i

BRAT 7K

5,000,189.62

5,000,189.62

gifsE

187,786.61

187,786.61

7 PRIE S

52,238.57

52,238.57

A2 oy 1 it
-

9,011,200.00

145,816,844.
42

154,828,044.
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KNI

il &~
il 7%

RYCA S

217,426.75

217,426.75
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50,010.00

26,318.07
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LCIESRIE
CEN

1,095,273.47

1,095,273.47

HAh 5™

NN
FrE R

14,301,424.8
0

147,155,862.
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161,457,287.
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1 fit
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467,756.79
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IVARK=E-UN
EiEd

203,251.90

203,251.90

IDADENCE

33,875.32

33,875.32

AT UESRE
B
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M
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90,449.05

90,449.05
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Hopth B f5

180,018.71
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i fit vt
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B
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0
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T 2020 4 06 A 30 H, ARIEEFA RIS MGG A RME &5 364 7%= 13 E 1 Lh )
A 5.05% (2019 4 12 H 31 H: 5.62%), K EbiisanFZ A8 s+ A 4 0 7= 1 E Jo B RG
mi (2019 £ 12 H 31 H: [H).

9>1

6.4.9.4.2 ML RS
AN IR 2 45 i T L 1 2 SR8 B AR SR TR 4 7 B8 PR SN 284S B0 7 R 2 U8 30 ) XU
AL A B R AR DA RN, BTG E RSN KR .

6.4.9.4.3 H AR A% XU

AL A R 16 4 T i T L R A 0 0 (1 SR SR B < R o h 3 M 2 A A
TR UAAM K T 370 10 DRI 8 B0 T 2 B A A o AR G T BB TIE 5558 5 T 1l B4R
A7 10 M 113750 5 B0 P AT, AP I F BA AR i XU S T B ANIE 35 AT 4 1
B LB RS I S, T BECUR THIE 25 3% B A B (K S

FE < ) < BNAE R AN BRSO Ry, S8 5 A DA O S BRI
b, GEIEFE T IEATIE O, M B A E A H A B s S B AMIE IR R E

JE BT, IEFRAT A A e TR 2 E VI B BB A PP REAT B . ARG E B

LB B RORA BN A4, MR BT RE . WAL, RESIN
X AT RE A AL A T 20 A% LR o

AN I B B AL 100 B B AR AR A KU . AR G IR BTG LN ER
B A B MBIV D 0-95%. Rk, AT (5 G BN AR F U AR 3 6 I Rf AT (VE
SR SR, € W 2 M BT o0 R e AT R R, 4 VaR(Value at Risk)

R SR I AR 2 e T s (T AR RS IR, RIS AT S0 XS R AT BR R AT 1

6.4.9.4.3.1 FHAhH ¥ XU O

B ARt
IR 2020 4F 6 A 30 EAEREEAR 20194F 12 A 31 H
i G Y
iH A RMME ]%1%/[;[;1% A E @ﬁi;i;iz;)
sc%ﬁ%ﬁa%ﬁ- 138,787.335.96 92.43 145,816,844.42 90.86
JBE SRR
AL Gy 1t 4 Rl -
Sk g
AL Gy 1t 4 Rl -
SR
AT A Al 7= - AL
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U B
HAth - - - -
&it 138,787,335.96 92.43 145,816,844.42 90.86
6.4.9.4.3.2 F A My #E XU B EEURAE: 43 AT
e | BRIPIR 300 82 LA HAR T 3748 B AR R A AR
X BE PR A A H 3 4 W PR I HE S 8 (R
fr: NRMIG)
Y Ny =NTe =
b R R 23] A (2020 4 6 7 | _FAEERC 2019 4F 12
30 H ) H31H)
LY 300 EFF 5% 7,542,004.74 7,122,008.19
2.0 300 FRE 5% -7,542,004.74 -7,122,008.19
6.4.10 A B FEBEM S & TR T30 B KA E I
AT G AR W TE 7 B I B T H A 0 2 HR R I A ZE I
§ 7 WEAEWE
7.1 IREEE=HEHENR
Smigs. NRMt
FH & RT P I L
F 5iH S8 GO SRS (o/fzmm
1 Gy 138,787,335.96 91.53
Hrr: E 138,787,335.96 91.53
HERE - _
[ 7 WAL 2 45 % 7,576,153.50 5.00
Hrp. ffizz 7,576,153.50 5.00
FrE S FHIESR - -
4 | HEEE® - -
5 /ﬁ\nﬁﬂjf’inu&?ﬁ - -
SEN IR LRl B e - -
o SEWT =] 1) 2N R 5 4 Rl ) )
B
7 | AT ARG E A S AT 4,414,319.35 2.91
8 | HAhwEr= 847,804.93 0.56
9 | &it 151,625,613.74 100.00

7.2 MEHIREAT WA RPBRERE LS
7.2.1 REHRET WA R RABER RS
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o L ARAME GE) 5%/)*%{;: f’ﬁtmﬂ
A VSO N G-\ - -
B KA - -
C i3 77,336,635.33 51.50
D I #07. RR SoK A= R E R 12,766.32 0.01
E EH - -
F bR AT - -
G Tz A ATHRENL 1,729,680.00 1.15
H Aol - -
I = RAE . RS B EAR RS 20,887,865.41 13.91
J Sl 22,483,320.00 14.97
K s il 2,151,100.00 1.43
L FEL BT R 55 AR 55 1,848,360.00 1.23
M Bl FEANE AR5 3,685,227.90 2.45
N IKF S IREEAN A FE it 5 2 - -
0 JE RS BTN A IR 55 - -
p BE - -
Q PR S TAE 8,652,381.00 5.76
R Ak RE AR R - -
S ZRE - -
&t 138,787,335.96 92.43

7.2.2 MEBRBAT SRR BER AR EZRETHE
R B G AR A5 WA A AT TR R

2

7.3 BRI A RIHE SR ST RHE BN PRI rE RE R E A

e | ommam | mEsK | HE D | AnhE Go | e T
tefol (%)
1 | 600519 DVMERE 9,400 13,751,072.00 9.16
2 |002475 DALY 155,996 8,010,394.60 5.33
3 | 688111 EAIIPAY/N 19,559 6,680,963.22 445
4 | 600276 TE Fiii [25 24 67,200 6,202,560.00 4.13
5 000858 T R W 36,000 6,160,320.00 4.10
6 |601318 Hh [ 22 80,000 5,712,000.00 3.80
7 | 600570 H A4 B 52,000 5,600,400.00 3.73
8 | 601166 PV ERAT 350,000 5,523,000.00 3.68
9 | 000651 ¥ 7 HLA% 90,000 5,091,300.00 3.39
10 | 300015 % IR IR} 110,000 4,779,500.00 3.18
11 | 300760 LR EIT 15,000 4,585,500.00 3.05
12 | 000333 EMEH] 75,000 4,484,250.00 2.99
13 | 300347 IR 38,000 3,871,440.00 2.58
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14 | 603259 24 B e 36,400 3,516,240.00 2.34
15 | 002007 LA 66,000 3,307,260.00 2.20
16 | 600872 rhoE R 55,000 3,219,150.00 2.14
17 | 002938 S 5 4 i 58,000 2,903,480.00 1.93
18 | 000001 P ARAT 220,000 2,816,000.00 1.88
19 | 002410 ] OB 1A 40,000 2,788,000.00 1.86
20 | 002142 TUERAT 100,000 2,627,000.00 1.75
21 | 300059 KM E 130,000 2,626,000.00 1.75
22 | 300253 MERE(E95 111,800 2,564,692.00 1.71
23 | 300684 R 65,000 2,255,500.00 1.50
24 | 000725 WRTT A 480,000 2,241,600.00 1.49
25 | 603986 Ik 5 BE 9,500 2,241,145.00 1.49
26 | 603290 Wik 10,456 2,193,668.80 1.46
27 | 001914 AR 70,000 2,151,100.00 1.43
28 | 300639 IV 40,000 2,077,200.00 1.38
29 | 601888 Hh [ A 12,000 1,848,360.00 1.23
30 | 603195 AR 11,200 1,799,280.00 1.20
31 | 601066 W 44,000 1,732,720.00 1.15
32 | 600009 A% 1b 24,000 1,729,680.00 1.15
33 | 002507 WS 43,057 1,550,482.57 1.03
34 | 300454 ® s Mk 7,500 1,544,700.00 1.03
35 | 603899 fRIECH 28,029 1,530,383.40 1.02
36 | 300750 THERAR 8,600 1,499,496.00 1.00
37 | 600030 S IES: 60,000 1,446,600.00 0.96
38 | 600845 KA 20,000 1,181,600.00 0.79
39 | 688126 VAL Y|4 22,207 761,255.96 0.51
40 | 688085 = KRBT 8,997 713,372.13 0.48
41 | 688051 XSRS 1,505 181,006.35 0.12
42 | 688222 RS S 3,867 168,987.90 0.11
43 | 688157 iR & 1,907 165,222.48 0.11
44 | 688555 FEIR 5y 2,875 163,300.00 0.11
45 | 688505 2 HIKIT 6,090 150,910.20 0.10
46 | 688181 AN RS 1,913 116,865.17 0.08
47 | 600585 HEAZKTE 2,000 105,820.00 0.07
48 | 688568 TR E E 5,647 91,537.87 0.06
49 | 688228 F ¥ = 1,087 79,568.40 0.05
50 | 688027 N J& 1,745 63,134.10 0.04
51 | 688600 EACRH 3,828 59,334.00 0.04
52 | 603087 HZ&=Z)k 452 45,335.60 0.03
53 | 300842 W By 455 18,527.60 0.01
54 | 603392 FIRAEY) 85 14,025.00 0.01
55 | 600956 L PN 2,533 12,766.32 0.01
56 | 300839 A 502 11,751.82 0.01
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57 | 300845 A 470 8,286.10 0.01
58 | 300840 Tt e 4 e 1,185 7,038.90 0.00
59 | 300846 HHESTEZL 1,131 3,811.47 0.00
60 | 002044 F AR 100 1,441.00 0.00

7.4 ME W B ERRA SR ERZS)
7.4.1 RIFENSHE 3SR ™ FE 2980T 20 44 KR B4
WAL NIRTTT

o . o A 7 B 4 BT
e | REARS JiE ZE A4 FR ENE - NG SEL] (%)
1 601318 Hh [ P 5,888,112.36 3.67
2 600585 HFIE KR 4,766,970.00 2.97
3 000858 R W 4,610,943.99 2.87
4 | 300750 T AR 4,048,351.00 2.52
5 1300015 % IR R} 3,470,759.20 2.16
6 | 002007 te2: AW 3,335,518.00 2.08
7 300253 TR 3,002,770.00 1.87
8 |002938 IS 5 47 it 2,877,338.00 1.79
9 | 000860 i 5% A b 2,638,413.06 1.64
10 | 000063 G T 2,578,580.00 1.61
11 | 002142 TRAT 2,576,726.00 1.61
12 | 600036 AT 2,499,925.00 1.56
13 | 002273 K aRGH 2,494,881.47 1.55
14 | 600872 R R 2,412,234.13 1.50
15 | 603259 2 B A 2,389,057.00 1.49
16 | 603899 JRICSCHE 2,305,789.93 1.44
17 | 002605 Bhid B 2,290,442.00 1.43
18 | 603290 Wik 2,284,607.69 1.42
19 | 601066 S 2,262,041.00 1.41
20 | 300454 ® 15 Mk 2,227,838.90 1.39

H: KNG R W BTSN B RO, B B AT RS RS IBCE,
KNG HHL AT A A AN R LA 35, BB 5 9

7.4.2 R VLR B0 Y IRIE S A 2908k AET 20 44 B BRI 4H
AL NIRRT

. . . ” 7 W) R 4 B
Fa | B JiE 2 A4 R AHH RS2 SR SHEH] (%)

1 600585 HIZIK e 6,675,467.00 4.16

2 | 601601 Hh [ K AR 5,933,683.18 3.70

3 600036 AT 5,912,204.00 3.68

4 000001 P BRAT 5,613,486.00 3.50

5 002415 A 5,508,070.04 3.43
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6 600887 R AR 5,297,165.00 3.30
7 603986 J& 5 BT 4,530,701.00 2.82
8 002938 IS 5 475 i 4,400,013.00 2.74
9 1002507 TS 3,865,386.00 2.41
10 | 002624 SEFEMH 3,862,432.32 2.41
11 | 601658 MR A ERAT 3,776,677.28 2.35
12 | 600741 IR 3,655,711.16 2.28
13 | 600030 A EIES 3,506,370.00 2.18
14 | 300684 AR 2,879,998.00 1.79
15 | 000860 Jii 5% A b 2,720,001.00 1.69
16 | 002241 ORIy 2,620,224.00 1.63
17 | 688258 HEER 2,531,761.96 1.58
18 | 002605 hicRBHY 2,506,058.00 1.56
19 | 002174 W N 2% 2,423.482.00 1.51
20 | 300750 T AR 2,384,614.00 1.49

e SRR iy BRSNS Bl EANIE. RAT N BIE SAT R ISR
S EHHE AL & (AN AE AR 5, AHEHRZ 5.

7.4.3 SE BRI BRAR J 0 S S H B S MR N S T

Bz NRM
SENBGZE A (38 ) i 115,900,270.56
SEH AR BN (R3S B 154,524,645.33

T SENBERA . S BN % S 32 A e (s S Al LRSS o) 3151, A%
JEAHIRAE Z 3

7.5 IR I M R EF R A E

SRR NIRRT

B 55 dh Al AReiE Co B I LB (%)

1| ExE6F - -

RAT S - -

W | N

SR 7,576,153.50 5.05

Hodr: BURYE SR 7,576,153.50 5.05

lfs : -

Alb A YRR BT S - -

TS - _

A (RIS - _

LA : :

O | ([ Q[N |n |

HoAs - -

10 | At 7,576,153.50 5.05

7.6 FIRIEA RYME & F S5 7= A LU R NHRFF BT 4 R 4 3 B 40
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AL NIRRT

o - — ~ i

R | RRE | BEReR | BE G| AdiE Go | P
B (%)

018007 & 7+ 1801 45,690 4,575,853.50 3.05

2 108801 HEH 1901 30,000 3,000,300.00 2.00

7. T AR A SOMME o5 Fe e B 5+E H KN I BT R B SCRFESF R

il

ARSI AR IR R FFAT B SCRFIESR -

7.8 |EHREA RME SE ST HE AR P HFRIT LA RERREN

il

AREEAREIRAR A TS,

7.9 JIRAZ A FOMME o B 3 7198 LB R/ HEFP B B0 T 44 BUIE 438 A 40

AT AR IRARFFARGLE

7.10 | E AR EEBF K BRI 5 1F 0L v A
7.10.1 R HIR AT S BB IR R S Rr 2 A0 41 25 B 40

T

7.10.2 AR GE B BAEH B BB BUR

T

7. 11 REHIRAZESHH I E G R 5 F 0 i
7.10.1 A E G BRI R BUR

T

7.11.2 R IR A H BB 1 5 S Rp B A0 45 2 FA 40

T

7.11.3 A H G SRR R T

T

7. 12 WEHAESWEMHE
7121 FEHAEESBENITTLZIESKRITEALERT HIMEERIIIR
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WE, RERSRHE BT —FEANRIIATER. LANER. W, TN
FAUEZF BB B DR AR P4 HH U A

T N 2 R AT+ A4 TESR AT BARRA B E AT I M, AR IR S
il H Al — A B AIHEDT . AT .
7122 FHESERNII+ARERGTEHESSFAMENEEREE. W,
I RIS AR BT BB B O SRR PP HH i B

AN AR A A4 ISR R 2 e 5 TR E (R A MBI SR e, A e PN A
AR B ZSR B A N KN o

7.12.3 AR FoAh S T 5 7= 4 R
Hhr: ARt
5 4R &/ (o)
1| fFHRIES 37,721.55
2| MGEFIEE K 463,975.52
30| MR -
4 | MUYCRLE 218,564.88
5| RSB R 127,542.98
6 | HAhpCEK
7| TR A
8 | HAth -
9 | &t 847,804.93

7.12.4 BIRFFA BIAL T4 B0 00 o] # B 537 B 4N
AT AR WIAR AT b T H I T e e 525

7.12.5 BARHT 48 B 5= AP AR 2 PR B UL B Ui B
A AR AR B BE AT 42 B T AN AE I IR L

§8 EEMFFHENER

8. 1 iIRESEHBRFHE N BRFH NG

AL B

] A NG
Bz PABER
}\; P A L HUBEB MABBE
# PSS =PsY)
SEERnx A 4
<)F FE A —_ A O -
1,80
0 47,844.74 13,967.01 | 0.02% 86,537,163.30 |  99.98%
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8.2 MIRESEHEARMLN RFEFESHHLR

i H R B HUEE (D) i 2 e A EL 451
B EENPA ML R ¥

765,202.87 0.8841%
AAHESE

8. 3 HiIRESEEARMLA RIFEATFBAESHBEBXEIFRL

TiH A RenPUamREEXE i)
ANFEPERANG . FEREATF A 0
15t NFFA AT 4
ARG ISR AR A4S 50~100
§ 9 FHRESHHED)
BfL: A

FEERARH Q019 4E 1 H 18 H)IEE 434
Al;_il\ %Jﬁ\

348,679,272.14

AR S IR A < A B

115,419,413.84

AHR A A 4 s HR Ay 8,518,200.78
Poli: ot A 2R 4 S JE [m] 47 0 37,386,484.31

AR A5 I F) AR AR B A (e D
u"—"iﬁﬁ” )

ARt ST T e A B A

86,551,130.31

§ 10 ERFHE R

10. 1 Z2EHHEFE AR SR
AR AR AT RSB AE AR 2.

10.2 EE&EEHAN. E&FREANENESTHERNIRNERANFRS)
AARE N, ARG E AR A ERANFRD),

AN, HeTE AL eTE

BEIIARKRAEE R NERD).

10.3 BRESEEN. Ee&W™. EZ&HEWIFHIFL

KRN, T IR E A LB SRR .
AN, T IR SRR SRR
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10. 4 H:&HH TG HIEER

AR S B SR o L
10. 5 AEEHATHITHSTHITEFZFER
AR AR RSB S TP F S TR R A AR .

10.6 EEA. HTEAEHRBZEEN R ZEERLTEHR

ACHRE I, ARG I LR W TR A e .
A, HA AT AR IR I SR T R s 1.

ot

10. 7 S MR A B R 5 B Iuh A RE
10.7.1 ZE&MRAUESR A R 5 BT R ER B A& AHE
SR NRTIG

o & ZEAL 5 S A7 R A 4

< o 24 B
FHAW | BT e @&;ﬁ 4 GRS | A

Y e e B L)

A bl

[ BAIE S 1 46,335,434.97 17.34% 42,225.72 17.35% -
HARIESF 1 38,391,105.43 14.37% 34,986.66 14.37% -
HERIETF 1 32,643,425.45 12.22% 29,746.98 12.22% -
KATUES 1 31,933,080.47 11.95% 29,100.87 11.96% -
77 IEAES 1 30,964,021.47 11.59% 28,217.64 11.59% -
MV AES 1 28,099,886.96 10.52% 25,607.62 10.52% -
R IESR 1 23,620,698.50 8.84% 21,500.34 8.83% -
S UESF 2 11,102,570.20 4.16% 10,117.84 4.16% -
[ £ E 5 1 8,169,352.08 3.06% 7,440.84 3.06% -
E R %% 1 6,692,879.84 2.51% 6,099.34 2.51% -
FBIE S 1 5,352,316.42 2.00% 4,877.70 2.00% -
SN 1 2,120,987.00 0.79% 1,932.73 0.79% -
GAFUESF 1 910,688.05 0.34% 829.68 0.34% -
HRTIE SR 1 805,139.23 0.30% 733.72 0.30% -
WRUES 1 - - - - -
RIFUEFF 1 - - - - -
PaHUE SR 1 - - - - -
B ARIIE . ] ) ) ) )
%
TGS 1 - - - - -
FIRUETF 1 - - - - -
IS 1 - - - - -
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JIIAIESF

5k

eh R AIE S

e

HTIE S

x%ﬁm%ﬁhﬁ@ﬁﬁfﬁﬁ*lﬁ“é«%? ﬁ#%% G758 5y AL BE A %
) RIS GIEMEE7 (2007148 ) KA RHE, RarflE JHAERA RS 5
TCIRIE PR HERIFE T
A: IEFEARAE
1. ARIZEAT RN, WSRO BRI R4
AFHA BRI AR ST, B8 ST AT 5 G 4R Ak = 0T I A AT A
BT K didgE i AN BT S AL TR TR
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