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AT 2 [A] 32K - 464,899.64 464,899.64
MAT RN FR M - 400,841.81 400,841.81
MATFEE 7 - 66,806.96 66,806.96
MAT S R 5% B - 9,552.46 9,552.46,
NATAZE 5 % - 222,191.36 222,191.36
N AZ A B - 1.63 1.63
HoAth 471 45 - 180,174.86 180,174.86)
ffit Tt - 1,344,468.72 1,344,468.72
28,497,746.21 315,809,863.7,

M ZR AU EE R 1

287,312,117.51

2
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T RAFRAARIE GG KA SCE, I A L2 A 3 FO8E 0 H s H
REHEFLTK.

6.4.13.4.1.2 FIZ KR I BURME ST

T2020 4F 06 H 30 H, AIEEFA RS S G TE A FONME 5 28 5™ 3 E R Ee
0.39%(2019 4= 12 H 31 H:0.00%), KI5 2 1722 50 T 2485 43 55 7= 4 E G KF2 (2019 4F 12
H31H: [F).

6.4.13.4.2 SN X
AN AR 6 i T A2 Feti 18 B R SR B 4 I & DR AN R AR B i R A P i A . AT 4
HIBTA %5 72 Je St AN R M, RIS RN RS -

6.4.13.4.3 HARMAE XK

AR DRSS, A 4 i 5 TR < i TR 1 2 o M (B BRI < Y 2 R ok T I R A0 AN 26 LA
(RT3 DR 3R AR B T R A BN (R o A i 4 2 B B8 FUE S 58 5 BT T SUARAT 1A R T 3% 28 5
BRSBTS, BT IR P EEA AN A IR SRV T B AMUE S R AT 4 1 5 28 B AR 00 R S T 5
AT BESR IR THIE S 1173 B (A B R 5 o

REEA G A B ANTE MR B B A i R b, SR B LT R R SR, @i e
GRAE LR BOR T, GG UER TS AT B, M 5= B R A @ i oE s @ mAMES
(I EVESI T RGBS AT, IR PRRT GBS A R 20 E Y B A B A AT I . ARSI RS TN E
WSS G WO B AR A, R g . R ICE . RS HATIBIE, REBIRXI AT AR AE
(T A KUK o

ARHE I $ B 2H A I A0 B B AR AR A U o IS 7= B B I LB 0%-95%,
NG H HATERR AR W T & A RO 2 5 ORIE4 G, R R B (K I 4 s 3 H E —4F LA 7Y
BURF5 B H B & AR T 2 &5 P E ) 5%. HAh, AIEE R4 H NS H X AR &P
UESR M SERE R 12, 78 WIS Y 2 g B T W ik AT R FE i, 04 VaR(Value at Risk)FEF755 K

DA I et W (O TR AE AN XURGE,  BB R e KR i AT BR B AT %5 1 o

6.4.13.4.3.1 AR KU ML
S, NRMT
T H NP N FEEER
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2020 4 6 A 30 H 20194 12 A 31 H
o 3G e S-St
nRME 1418 Ll ~RiE 1518 Ll
(%) (%)
242.306,442. 288.,567,123.8
T g e T — IR 94.30 91.37
57 2
T oMM — e %
ToHMEME T — e B %
AT A Ao 7= — BLIE R B2
HAth
242,306,442. 94.30 | 288,567,123.8 91.37
&t
57 2
6.4.13.4.3.2 FLAtH % R B SRR 43 BT
R BRIPR 300 48 Hoh HAh 3728 R R A AR
X P A i H 2 4 3 P 1A
e (Rh. ANRMAI
FH A2 & ) AR ) PN ES ARk
AT
2020 £ 6 A 30 H 20194 12 A 31 H
VR 300 FEEL T 5% Hahny 1,101 W4 1,327
VPR 300 FEECT % 5% b2y 1,101 T2y 1,327

6.4.14 HBITEMEM M & 7HRR T Z 3 B KA FH IR

(1) AfehE

(a) it THA SROMETF R

NN BT ELRPRIZ R, BN A e E TR AT A SR BT ) ek
JEIRIE -

B0 MR G B GRS RT3 R AR .

BRI BRER — RN AL A M O 5877 B 5 LR BE) R PTOWL R R A

SRR AT B AN AT L A

(b) FFEILAL S A T Y e TR

() &ZRERTAARHMME
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F 2020 4F 6 F 30 H, AREERA KA RME TR BRSNS 8 10 & v = b8 T
—JZIRHIRHUN 240,895,103.09 7T, J& T 5 2 IRHIRBUN 2,403,825.98 76, LR TH =JZKIR
(2019 4 12 A 31 H: H—)Z1K 286,091,736.87 76, H 2K 2,475,386.95 7, LH=ZIRRED .

(i) A S E TR Z R i 5K AR E)

X FUEFRAE 5y B LTGR4I R ST i 58 2 AN R (LG TR R A5 IR 52 5 A
TWR) BUE TARATT AT O, ARG AL T E 252 5 TR H WA 52 5 AN s R &
B 5 U T AH DR JBE SR AN 27 B A SEAME SIS — Z I IR Al A8 1 8 rp SR FH AR AS 7T 00 5 i A\ ABLXS
TARMAMFEHFEE, e KRBT A RAME R JE 5 R R 5 ==K

(i) 5B =R IRA M E AR AR A WAL 5 440

o

(c) ARRFLEMILLA M TS S TR

T2020 5 6 A 30 H, AFEGARFEAIEREEM LA R ETHERSREE (2019 4 12 H 31 H
[])o

(d) ANBAR SR E TR <Rl T

ANBLA MM E T A 4 il 8 7 R 67457 2 0 LSRR IR A i 57, JLRTEMAMA S5 A R
TEAHZEAR N

QFRA SRHHEAN, BE B SR H AR G J0 7 20 W] i HoAt s 2240

7 BRAGHRE

7.1 HREEE=HEENR
GEas, AR

5 s o ST
1 R4 242,306,442.57 93.03
He JRE 242,306,442.57 93.03
2 B R ey
3 ] 7 A 7 4% % 992,486.50 0.38
Hr: figz 992,486.50 0.38
B SCRAIESR
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2
¥

A AL

\g
o

ERATAE AR B

DN 8= v
Horpre SEWraIRIA ) SEN IR S 5t

T

AT MG A& ST

15,827,530.70

6.08

Hofth 25 T 58 7

1,337,982.37

0.51

it

260,464,442.14

100.00

7.2 RERRETU D ROBREREAS

(e

>

KfeE Go

=

i 92 e B R EL A

(%)

A

176,688,018.70

68.76

RT3 REROKAE RN

12,766.32

0.00

fesZn| 4

HERFIZ

ATEIEH . A AEAHEEL

65,198,595.80

25.37

T | |m

s I ROl

Ll

5 R AT ANE REAR RS

358,871.75

0.14

—

Rl

Bl

LG AN 55k 55

FHERE A AR S5

KA FREEAN O FE B0 B,

JERRSS . BB AR R 55l

#uH

DA TAR

A R E A R

48,190.00

0.02

w|= o (v |0 |z | | |R

o
ZiE

it

242,306,442.57

94.30

243 pidk 53 1




[ 78 28 R BC BR & HUIE SR PR 8 2020 48 iRk i

7.3 AR S E o5 34 B R LB KRR I BT TR R AR B A
SRR NIRRT

o
e | REAE JI B A4 R HE(R) A fpE
(EERVIE)

1 002294 ERES 841,300 24,952,958.00 9.71
2 300575 % A 625,680 24,708,103.20 9.62
3 601021 BFRALE 525,739 18,527,042.36 7.21
4 002250 AR 825,205 17,989,469.00 7.00
5 603181 2Ok 785,100 17,821,770.00 6.94
6 300616 Rt 296,451 17,810,776.08 6.93
7 002352 e =i 320,300 17,520,410.00 6.82
8 002353 AN A 513,015 15,903,465.00 6.19
9 002831 ¥ mIRHE 554,785 15,262,135.35 5.94
10 603733 AU B A7 933,696 15,004,494.72 5.84
11 603871 e I B 678,716 14,653,478.44 5.70
12 002928 B 963,300 14,497,665.00 5.64
13 603086 Jeis ey 966,364 14,234,541.72 5.54
14 603179 R AR 462,377 10,468,215.28 4.07
15 688200 Ak 2,268 612,405.36 0.24
16 300501 AL 31,000 418,500.00 0.16
17 603040 HTAL bR 9,600 279,360.00 0.11
18 688566 # JUR 6,493 249,525.99 0.10
19 300758 LR 14,700 241,080.00 0.09
20 300682 BAHT R 12,700 216,154.00 0.08
21 002833 SLNV H s 6,320 155,029.60 0.06
22 688568 HokhE E 8,058 130,620.18 0.05
23 688277 KA 8,810 106,072.40 0.04
24 688377 iR 5,993 98,405.06 0.04
25 688528 Z= 1 Hk 8,337 94,458.21 0.04
26 688600 AR 5,377 83,343.50 0.03
27 603087 HA=2jk 731 73,319.30 0.03
28 300788 HAE H i 1,000 48,190.00 0.02
29 603610 TR 1,037 33,266.96 0.01
30 300824 |l 1,954 26,789.34 0.01
31 300842 5 B 455 18,527.60 0.01
32 600956 R SRR 2,533 12,766.32 0.00
33 300839 Iy 502 11,751.82 0.00
34 300847 RSO 1,420 9,854.80 0.00
35 300845 ek 470 8,286.10 0.00
36 300843 VS5 Ay 751 7,517.51 0.00
37 300840 PR e 1,185 7,038.90 0.00
38 002942 AR By 200 5,844.00 0.00
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| 39 | 300846 | etz | 1,131 3,811.47 0.00

7.4 MEH B ERRA SR ERRS)
7.4.1 RiH LSRR RIS T 1 2% 20 4 KRR B4
AL NIRRT

i B 4 Bt
5 Ji SE AR JI 5 24 PR EN L S DN FEEHE LA
(%)
1 600409 — KL 27,681,212.00 8.77
2 002294 ERES 22,089,886.93 6.99
3 300575 R A7 20,640,796.60 6.54
4 603733 AUl 15t 15,121,326.38 4.79
5 603181 S ORHE 15,075,075.40 4.77
6 603871 it 1 s 14,992,192.96 475
7 603086 Jeis ety 14,535,654.20 4.60
8 002928 R 13,964,680.23 4.42
9 000002 hFtA 12,365,767.00 3.92
10 600036 R HRIT 12,014,409.66 3.80
11 601021 BFRALE 10,627,428.24 3.37
12 603179 BRI A 8,587,268.79 2.72
13 002942 FAR A 8,143,341.00 2.58
14 002353 ANHi Iy 7,157,649.81 227
15 002833 5L H 4% 7,114,045.00 2.25
16 300616 ¥ i B 6,518,943.80 2.06
17 002352 =48 i 5,863,128.00 1.86
18 603968 T A0 4,485,658.00 1.42
19 600521 i 2l 4,147,606.00 1.31
20 601799 BT 3,558,382.00 1.13

T RANGHUL RN A (R AN TR LA 5, BB 5

7.4.2 RSN SR RIS T A 2% 20 4 KRR B4
A NRMT

i B 4 Bt
5 Ji ZE AR JI B A4 R A RS S P EHE LA
(%)
1 600521 i 2l 39,974,074.36 12.66
2 603444 LR 30,848,300.94 9.77
3 600409 — R 29,002,740.78 9.18
4 601799 EFRA 25,472,026.37 8.07
5 002352 Ji =47 22,091,827.00 7.00
6 600583 W TR 21,753,678.13 6.89

2 45 jidk 53 11



[ 2228 R R B IR & RIE B L S 2020 4 R it

7 002563 AR i 19,880,020.47 6.29

000963 HIRIEZ 16,148,176.66 5.11
9 600036 R HRIT 13,876,981.96 4.39
10 002250 AR 13,808,602.86 4.37
11 002831 ¥ mIRHE 13,250,818.20 4.20
12 000002 B Fa 12,022,612.00 3.81
13 002353 ANHf I 11,973,261.00 3.79
14 601021 BFRALE 10,668,044.85 3.38
15 300616 ¥ i B 9,955,898.60 3.15
16 002942 Ay 7,995,152.04 2.53
17 002294 EhES 7,811,475.07 2.47
18 002833 5LV A% 6,695,420.40 2.12
19 300575 A7 6,122,425.00 1.94
20 603968 T AL 7 4,290,456.00 1.36

T S EAUL S RS EA (RS HAN IR CLRAS R 151, A IEHIRAZ 5

7.4.3 TNBR KB B8R S R RN B8

Az, NRMT
SENBEEERIRA (RAS) S0 257,593,443.75
SEH R ERRN (R3E) B 350,479,407.68

Ve SENBERA . S BRSO ISHZ SIS A (RS S s DLRRSS #3181, ANH &
RIS -

7.5 MIRER R RNOB/FREAS
SRR AR

mi 3R e AL
Fe 55 AP N R E
(%)
1 E X fiF - -
2 AT 2 - -
3 S5 992,486.50 0.39
Hdr: BURYEE R 992,486.50 0.39

4 A - -

5 Alb AT I R S o - -

6 A SR - -
7 DE NGRS ®) - -
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8 ENZEa
9 HoAth
10 | &it 992.486.50 0.39

7.6 SARIZ A FMHE o 3 & B 1 E LB RN HEFF A 48 51 35 B R B 4
Eh: AR

G R
5 AR i 24 FK HEGK) AN E
B (%)
1 018007 EJF 1801 9,910 992.486.50 0.39

7.7 FARIEA SN E o B B A BB R/ NHE R B BT B SCRFE SR B R A
ARSI AR T AR RFAT B SRR SR

7.8 REWREA RIE S EEF R ELFIR MR LA SRR EHHA
AIEEAR B RRFFA SRR

7.9 FARIE A SO E o F S B A L R/ HE AR O AT T A8 BUE B 3 B34
I AR AR AR FFABGIE

7.10 R E IR AR S IR 532 5 1F L i B
ARSI AR T W N R B B4R B

7.1 1R EFIRA RSB 80 B B SL 5 0L B
ARSI AR T I R B G 0 B

712 BBEH GRS M
7.02.1 AR P B G A R AR S 0 R AT AR A A 3 S A A BLE AR S g o AT —
EZFNATFETT. AT
7.12.2 FEG RGBT AT T AT D, BOABOR TR R A R &R ISR 2 A L
7.12.3 SR FoAh B TUBE =4 B
Bfr: NRMIS

Fe 4R SR
1 B ARIES 81,669.99

47 7L 53 0




[ 78 28 R BC BR & HUIE SR PR 8 2020 48 iRk i

2 RECUE 5718 Bk 424,259.37
3 Mgl -
4 ISR 44,146.43
5 AT R R 787,906.58
6 HoAth REseEk -
7 o -
8 FHopth -
9 it 1,337,982.37

7.12.4 FAREFFEAR B 40 T B 0 FT e S i35 W A

AREEG ARG WA RFFA W] i fizr

7.12.5 JRAT 4 BEE A FEE 2 PR 1B SL A i B
ARH AR AR R+ 4 B S R AR s SZ PRI -

8 EEHFRAANER

8.1 WIREEWHRFAENSBEAFAEANGH

Grat . Ao

RPN A
FEANF | PYEFER LA FE BT MNP
1 B2
B G A A
FEE ERX SRl
A A1
E 22 4 28 RIS
18,420 7,600.90 | 59,803,822.12 | 42.71% | 80,204,683.48 | 57.29%
BRAA
H 2= 4 2 RIGE
3,649 4,588.66 | 10,260,570.81 | 61.28% 6,483,443.94 | 38.72%
BRE C
&1t 22,069 7,102.84 | 70,064,392.93 | 44.70% | 86,688,127.42 | 55.30%
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8.2 WIREEEEAKMLARFFEFEEHIFRL

TiH & B maas () 1 J 4 B340 L A7)
2'%{\/\ =9 N=pAN
% iﬁfiﬂaﬁﬁ“ a 1,801,820.77 1.29%
FEEEH AT Mol A
2'%{\/\ =9 N=pAN
R ARe | i*"z"f@aﬁ““ 2 91,34 0.00%
&1t 1,801,912.11 1.15%
SIWRELSETEANMMIUANRFEEFBRNELS LT EXEKIER
TiH By ) A RSN FREREEX R CHM)
FERERRIEHE RS 0
RNTEHPEFNR ., HE A
Enes gLy bk MK ERERERIGHERE 0
B ATt & C
f=ann 0
ERERRIGHERE
>100
A
ARG EABFEAERIT | BERERRFELERS
X 0
R4 C
f=ann >100
9 FFRFE L )
BT A
TiH FERERRIEMERA A EREREREHERS C
HEeERAEMH (2012 4F 12 A 24
o 2,000,000,000.00 -
H) FEE 08 a5
A HH AR ) 3 4 4 0 i 158,571,622.20 76,903,553.39
ARG BASE 4 S HR A7 5 17,879,056.59 16,840,531.71
el ASHR A S 4 B [B] 47 A 36,442,173.19 77,000,070.35
AR A5 HHFE S 47 5 AR S 1) 0 - -
AH A HH HA AR B 4 4 B 140,008,505.60 16,744,014.75
10 EXFHHER
10.1 ZEEHTEFEAKRSHRIN

REHIN, AT BUFA N RS R
102 Z&EEAN, E&HEANENESTERIHNERAFRS)
REHIN, AFESEBNE R NFRZT
2020 4E 2 315 H, ARGEHNEA T (BRESEHARA A mBE BN RAEENE)
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SARBEGEHNE L mEFE /RS WHBGET, 2K LA AR AR S PRS2
B,

AR WA A FESIEE N BTG E T IR A HRANFAZD),
103 W REGEEAN, EEWF. ELSTELFHIFR

AN, ARIEEG T I A Rl EE RSB A B RN S ARG E A E&0
FE BRSO VR A I,
10.4 &5 B SRIE B R

AN, RIS BT RIS TSR .
10.5 AF AT 8 T 2T E 5 FTiE N

ARF G R A AR ORI KB P R THITEE S BT R E & 10O R b ai THIR S
10.6 EEA. FEEAREBEEEA R ZHEESRLTEHR

AAREWIN, FEEEHN. EEAE AN IS RE BN R ZREE AL
10.7 G FHUESR A F 3 5 BT A RN
10.7.1 B/ FHESS A 538 5 BT BT IREER R Rl &S AH1E I

S NRMT

55 JBZEALE 5 _ &iﬁﬁ#ﬁ%@%
BRsk | Bt NPT il L
o R 0 SRR S 4 &REN
A LA EL 431
HYTIE R 2 - - - - |-
JIBRIES 1 - - - 2
PRI 1 - - - Sl
@ﬁE?ME 1 101,697,120.93 16.94% 72,336.03 14.34% | -
UE5
E{F ks 2 91,826,679.93 15.29% 85,638.72 16.97% | -
B3 R 2 90,068,954.34 |  15.00% 84,704.75 16.79% | -
HEFRUESS 3 81,024,199.21 13.50% 64,651.03 12.81% | -
SR 1 75,130,742.33 12.51% 53,442.57 | 10.59% | -
TGS 1 54,661,444.78 9.10% 50,901.90 |  10.09% | -
R NG| 1 36,045,848.05 6.00% 33,570.41 6.65% | -
SIS 3 28,641,031.01 4.77% 20,372.54 4.04% | -
B &A% 2 24,668,396.51 4.11% 23,436.89 4.65% | -
HRUES 1 16,625,588.75 2.77% 15,485.63 3.07% | -

T HE AR AL FE bR
(1) BHMEE, B2 R
(2) WS IRDLRLF, HIUM 5588 mon 8 7] 22 EIRDUAR E 5
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(3) &EAT NG, fEfl—FNICE KE A E 1T H;

(4) WEEHERTE, 4%, B e NIEnliE, JFaen eit stk m B R 1K,
(5) N BABERRINT TR /), REAN . 4xTi s 2 ISR HA H 2 BT R 50 T 2 A B 70 #r
Il ke ass b miE . AR AT R TRy DL AR A R IR SS s BEAR T AR B 10

R 2R, LTI k.

WHREF R ARIERAETR A AR LI IR . W TUIR ST I OLI B IPE R, &5 H R Al
FIRRERS S H1 2 RIS 5 B 1 D5 AL FIAIE S 24 W) 58 5 B AL A T B T L (oA i 42 o 2 i 8 T )

&), e E k.

10.7.2 FEHHUES A 7R 5 B Io# T HAMESR 5 3% 5

Sef. ARt
13338 5 (Bl 5Z 5 PAIFEAE 5
b7 M A b7 2 HA (A b7 2 HAAL
77 1 S
A EM | RS | RS | R R AT 4 UERAE 2
) E A ) E A ) E A
FRIATIESR
JTBRAIE S
RIS
VU AR T W e
i
SRR s 2,400,958.70 93.49%
FT 7R - -
TR 5 167,276.87 6.51%
KITiES
ZAZIFSR
/A
RIS
E =%
HKAFS
10.8 HAhEKEH
e H
Fe N AT e R T2 .
A
E ZRF 4 N R4 AE 2020 FEFTESIAA] 28 "
1 N R (P ERE » 2020-01-29
Sk R TRR A e | O PR
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