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ks SERt S, Wia M 2 FhoE AN S AT XS R, (045 VaR(Value at Risk) ARSI

NI < T W PRV FE A A AU, R B T 5 o XU AT R R A 1

6.4.13.4.3.1 AR KU ML
SmsL, NRTT

AR AR
2020 4 6 A 30 H 20194 12 A 31 H
miH e o 3 G e
nRME FEEHE Ny IR 18 L
51 (%) (%)
2,789,225,057. 3,642,746,542
T o e T — IR 87.43 93.70
85 .89
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AT A Ao 7= — BUIE R B2
HAth
2,789,225,057. 3,642,746,542
&1t 87.43 93.70
85 .89
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AH IR ARG AR & AR B A ARk
oyt
2020 46 A 30 H 2019412 H 31 H
TR 300 FEE LT 5% KN 14,758 N 17,123
VR 300 FEEL T % 5% IR/ 14,758 A2 17,123
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(D2 fetE

() fih TH A SEAHE TR 7%
A AT ELIRPTE R B A SR ETHEARARTT 5 B H2S SCH A E TR A
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QR A MBS, BT G iR H AT 570 7 20 ) H A = 2 0
7 BEHAESHRE

7.1 HREEE=HEENR

SRR NRTIT

RS BRI E
g TiH S K
R ’ Bl (%)
1 G 2,789,225,057.85 85.33
Hrp, IREE 2,789,225,057.85 85.33
2 G } B
3 [#] 72 WAL A #% 112,378,050.58 3.44
Hr. i 112,378,050.58 3.44
e SCFRIESR } B
4 wEEEE - -
5 SR AT R - -
6 SN & e - -
o S ] ) 1 S N OR B 4 ik
% i i
7 BATH TG R & 51 342,470,598.68 10.48
8 oAt 25 T % 7= 24,701,276.79 0.76
9 ann 3,268,774,983.90 100.00
7.2 WMERBATWHRABRERRAES
. s . o 3 4 B P VA L A
RS | K ARIME GE BRI
(%)
A SN S i | i i
B P4 - -
il i Ml 2,043,569,116.58 64.06
D AN 2 NI S W07 G s AN | 4 12,766.32 0.00
eS| 4 55,056.40 0.00
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HERFIZ

462,568,219.74

14.50

ALEIEH . A REAHEEL

213,295,432.75

6.69

T | |m

A I Ol

—

5B ARG R RS

1,390,490.25

0.04

—

Rl

D=l

LG AN 55k 55

FHERE A A MR S5

402,083.70

0.01

KA FREEAN O FE B0 B

179,547.13

0.01

JE RS« BB A R 55 b

oA

TPHMM2TAE

A R E A R

67,752,344.98

2.12

wn = |0 |9 |0 |z | | |R

g
ZiE

it

2,789,225,057.85

87.43

7.3 JARIEA FOME o B B A LB R/ INHE R B BT B AR B A A

SRR NRTIT

R B
Fag | B Ji S 24 PR HE(K) AV
B LEA(%0)

1 603883 ZH 3,000,077 300,127,703.08 9.41
2 600885 F R A 7,451,471 298,953,016.52 9.37
3 300616 ¥ i i 4,538,889 272,696,451.12 8.55
4 002831 R RN 7,777,733 213,225,434.83 6.68
5 002563 R AR 28,488,801 200,846,047.05 6.30
6 600690 WIRER 9,488,837 167,952,414.90 5.26
7 603233 KZHk 2,000,003 162,440,243.66 5.09
8 002120 FIIE Ay 6,288,855 153,762,504.75 4.82
9 002675 Rl 7,288,858 152,701,575.10 4.79
10 600563 A A 2,437,248 150,621,926.40 4.72
11 603989 AR 5,094,815 147,851,531.30 4.63
12 603337 Aty 4,300,069 94,171,511.10 2.95
13 603179 IR By 3,887,100 88,003,944.00 2.76
14 603786 RHEA 900,046 67,818,466.10 2.13
15 300788 WS i 1,405,942 67,752,344.98 2.12
16 600233 (53] 3F8 Tk 4,088,800 59,532,928.00 1.87
17 002301 F LA 3,500,000 55,825,000.00 1.75
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18 603737 =R 500,355 46,142,738.10 1.45
19 002452 KM 6,488,800 43,474,960.00 1.36
20 603799 e R 500,000 17,610,000.00 0.55
21 002291 2R AN 848,364 17,542,520.28 0.55
22 603899 JRGSCR 36,974 2,018,780.40 0.06
23 688169 kB 5,382 1,965,183.48 0.06
24 603733 AU A7 100,000 1,607,000.00 0.05
25 601799 BEFER 10,181 1,292,987.00 0.04
26 688318 e s 4,356 1,036,423.08 0.03
27 688233 b T By 11,858 584,125.08 0.02
28 688222 R T 9,201 402,083.70 0.01
29 688466 GRIRE 4,907 179,547.13 0.01
30 688568 HoRHE K 11,020 178,634.20 0.01
31 688118 EIufE e 4,028 163,335.40 0.01
32 688377 iR 7,894 129,619.48 0.00
33 603087 HA=2jk 1,076 107,922.80 0.00
34 688277 KA 8,810 106,072.40 0.00
35 688528 Z 1 Hk 8,337 94,458.21 0.00
36 688600 AR 5,468 84,754.00 0.00
37 002989 EEPN B 980 55,056.40 0.00
38 300837 W™ i oy 737 33,187.11 0.00
39 300824 Jb 5 1,954 26,789.34 0.00
40 605166 RAH I 1,641 26,009.85 0.00
41 300842 W B 455 18,527.60 0.00
42 600956 R SRR 2,533 12,766.32 0.00
43 300839 I 502 11,751.82 0.00
44 300847 HFREDOE 1,420 9,854.80 0.00
45 300845 R 470 8,286.10 0.00
46 300843 VS Ay 751 7,517.51 0.00
47 300840 PR e 1,185 7,038.90 0.00
48 300846 HHRTEZL 1,131 3,811.47 0.00
49 603939 w25 3 273.00 0.00

7.4 REHINBRER T HEHERZS)

7.4.1 RIFEANESHGE H BAVIEE S 5= R E 2% 30T 20 2 HI = B4

SAERAL: NIRRT

i B 4 Bt
5 Ji SE AR JI B A4 R EN L S DN FEEHE LA
(%)
1 002120 BIE Ay 177,304,040.88 4.56
2 600563 R 166,661,274.63 4.29
3 600690 IR R 141,649,655.13 3.64
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4 603989 AR 136,315,953.81 3.51
5 600885 TR LAy 101,897,724.74 2.62
6 002675 IR 101,404,811.38 2.61
7 300035 RS, 96,297,709.99 2.48
8 600079 N2 90,157,643.47 2.32
9 002831 ¥ mIRHE 75,975,285.60 1.95
10 002301 F LA 68,934,988.94 1.77
11 002291 RN 62,105,534.92 1.60
12 600233 (53] 368 ek 32 62,101,744.89 1.60
13 603737 =y i) 59,899,918.90 1.54
14 002563 AR it 53,885,328.56 1.39
15 300616 i i B 49,917,416.43 1.28
16 603608 KA 17 47,261,108.20 1.22
17 002452 KM 46,818,219.27 1.20
18 002048 ERE S 45,979,520.05 1.18
19 002588 SR 42,938,756.20 1.10
20 603799 SR 36,153,847.00 0.93

E: SRAESPHLRNRECEH (RSN LA E R A, A EMRA S .

7.4.2 RitSEH S8 IR S B 1 E 2%BET 20 4 KR B4

SRRAL: NIRRT

o BRI B
5 Ji EEARAY Ji S A4 PR A R 132 A P A EL A
(%)
1 603737 =HRM 341,921,250.02 8.79
2 002050 e 265,770,773.97 6.84
3 603233 KRSk 220,563,908.16 5.67
4 600885 TR LAy 218,544,023.87 5.62
5 002466 R4 202,689,944.64 521
6 603883 AR 195,223,459.16 5.02
7 002831 R R 164,994,176.66 4.24
8 002301 FOEEH] 153,982,740.72 3.96
9 600079 MEFE@* 123,347,890.34 3.17
10 600690 112,923,369.11 2.90
11 002675 B%ﬁ’éiﬂk 112,812,772.69 2.90
12 300035 RS 112,595,665.08 2.90
13 603786 R8PS 98,579,873.69 2.54
14 300788 HE i 96,141,155.56 2.47
15 603515 D A HE 94,472,542.08 2.43
16 600563 A A 80,502,275.75 2.07
17 603337 Ay 68,734,368.46 1.77
18 000002 J Fta 67,838,199.49 1.74
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19 002291 BN 57,630,286.52 1.48
20 002563 R AR 56,901,785.84 1.46

T S EAULSE RS EA (R HAN IR LA D 151, A B 5 -

7.4.3 TNBR BB SR S R RN B 8

B .

VNCNIEbTv

FANBEERRA (A B

2,151,397,045.87

FHBRERION (BRAD) BV

3,573,941,506.69

RIS R -

7.5 MIRER R RNOBMFREAS

AL (AN SRR R R ) 1, AHE

S NRMT
Fri5 o7 A ASHE SRR
(%)
1 K i 63,461,715.00 1.99
2 PAT 5 - -
3 ER 27 34,544,733.50 1.08
Horb: BORME SRR 34,544,733.50 1.08
4 iz - .
5 Al R 55 - -
6 SRR b - -
7| AT (ATAZ D 14,371,602.08 0.45
8 CNIZER: - ]
9 b - ]
10 | #it 112,378,050.58 3.52
7.6 BARIE A S tHE 5 5 S B = v E L ) K/ NHE RS IR BT 1L 4 R34 M B 4
A NIRRT
5 i | BF4AK HUR (k) NRME e
fHLE1(%6)
1 019627 | 20 [Efi 01 634,300 | 63,461,715.00 1.99
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2 018007 EFF 1801 244,890 |  24,525,733.50 0.77
3 128104 K [\ % 101,758 13,000,602.08 0.41
4 190211 19 EFF 11 100,000 |  10,019,000.00 0.31
5 113589 ROV A5 13,710 1,371,000.00 0.04

7.7 FARIEA FME o B B A LB R/ NHE R B BT B SCRFE S B R A
ARSI AR T AR RFAT B SRR SR
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7.9 FARIE A SO E o 2 S B A LB R/ HE AR O AT T A8 BUE B 3 B34
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7.10 1REPIRAE S B R BB 3L 5 0L B
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7.1 1R G FIRA RSB 00 B B SL 5 B 0L B
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712 BBEH GRS M
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7.12.3 FAR FoAh & TRBE 7= 4 B

Hfr: ARG
75 2R G

1 A7 PRIIE 1,032,192.82

2 NIRRT F K 18,789,139.93

3 IMEcdivel

4 IR 1,706,163.31

5 AT R R 3,173,780.73

6 FoA RIYSCER
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24,701,276.79

7.12.4 FAREFFAR B 40 T B 0 FT B S i35 A
ARSI AR AR R b T R B I AT e e 57

7.12.5 FAARET+ 44 B R AP A AR S R PR B O A Ui

TOEZRRE R | HEESEFE | AR
Fe % ZEARHD % 22 44

e E Oo) 1B EL A1 (%) i B
1 002831 B E R 54, 280, 000. 00 1. 70 KRR 5
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8.2 HIREEEEAKMLARFFAFEEHHRL
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X S YN N YNE SRR S
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8.3 MIREEEHEANMARFEFTFRAZEEHHEEXRHFLR

| 5 H

R R

Wla EREEXE i)

2B 46 i3k 50 7T




7 i G K R TG B VR B BIE R R B JE 4 2020 A Rk i

AAFEPEFNG ., FEEREA 10250
O MR NS S W A G Ve - o
RIS AT IE S >100
9 FFREE M)

BT A
HEEFAME (2002 45 H 8 H) L3z 2,226,366,461.68
AH A HH AR 3 4 40 B i 3,578,894,927.19
A A BASE G S HR 7 55 364,177,351.75
Pl ASHR A I 4 B [B] 47 1,464,558,706.64
ARG WIS 43 2 B 140 -
AR A HAHA AR 4 1 A A 2,478,513,572.30

10 EXFHER

10.1 ZEEHTFRFEAKRSHRIN
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2020 4E 2 3 15 H, ARGEHNEA T (BRESEHARA AP E BN RAEEAE)
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M,

AR A AT SR AL TR SRR BT IR R AE RN SRS,
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10.4 ZEEHH R R
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10.7 B HIESR A T35 BITHIA RIE R
10.7.1 B RUES A R 5 B o7 B R 8 R R EATHE IR
A NRMT

55 JBZEAE 5 _ &iﬁﬁ#ﬁ%@#
wues | ww | | L L
e A 40 SRS S 4 &N
A bl Bl
RIAGESF 1 - - - - |-
HERIESS 1 - - - - -
HHE RS 2 - - - - -
FH R [ B 1 - : - o -
AR 1 - - - - |-
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FE=H % 2 782,428,493.09 | 13.71% 730,604.95 15.07% | -
HRACIESR 1 692,314,706.47 | 12.13% 506,291.78 | 10.44% | -
FAFUES 1 659,933,015.88 11.56% 469,412.51 9.68% | -
ExpR NS 1 654,230,159.00 11.46% 465,355.74 9.60% | -
Hh A HE] 3 434,800,424.66 7.62% 404,930.11 8.35% @iﬂl/'\
[ AL
MlbiFS 1 334,100,760.62 5.85% 311,145.77 6.42% | -
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J&E AL
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