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7.4.13.2 fEFRRK

15 F KR/ 48 B S A28 2 i B P R 22 G W TR BAT B A THT, BiE HE S AR 2 AT A
WIEL . LS AT BA S AR E D, 3O 4 U P 5 R AR AR KUK o

ATy (B 4 NTEZE 5 B A 22 5 0 T BB IR AT T 70 70 P Ak o AR & HOHRAT A7 3K A7
TEE AT S R N T ARAT, BRI 5 BRAT AR O SR (5 R AN B K . RSB S AE S 5 BT AT I 2E
5y ¥ LA I 232 B0 45 5 BR 5T 2 B N2 58 T-58 BUE S S SORIER T 5, 335 24 XSG Pl B PEAR /)
FERRAT 18] [ M T 30475 5 W 35950 22 5 %o - EAT 5 VAl 0 E 2358 31 75 2UaE AT B 1) A2 Fh1) A R
15 FH AR o

AHE G RGNS T A5 FH R BRI e 4R % P A5 P S PR Al RAR RNE S R AT
NHAE AR, L 4 B #2005 A XU -

AHE G IR T 45 P VRS UL (P BN RARAT (5 VP B R L) B I bRHE it e
ISP

7.4.13.2.1 #FEHE ARSI B BR

A ARMIS
! t
LI PP R o
2020412 H31H 20194F12H31H
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A-1 19,940,000.00 10,011,000.00
A-1 LR
PN R 44,967,000.00 20,076,000.00
At 64,907,000.00 30,087,000.00
e AFESFA PR IPH IR B4E R R 5 97 .
7.4.13.2.2 #HKHMEAPRIIRKIGZF R HE
b ARt
ENEN AR
KI5 P
20204£12931H 20194E12H31H
AAA 444.419,000.00 36,894,317.20
AAA LLF 140,629,983.50 3,863,600.00
PN R 49,200,218.40 17,020,700.00
At 634,249,201.90 57,778,617.20
e AREGFA M ARITERGI OIS E G BRI SR .
7.4.13.2.3 K HAME FATER SR R A7 B4 Bt
b ARt
ARHIR AR
K HE T
2020512 A31H 201912 H31H
AAA 19,628,000.00
AAA LR
RV
it 19,628,000.00

7.4.13.3 WEhHE R

PR PR S 36 2 AE JEAT 5 S b 01 (5047 I [ S 55 A8 21 B A SR i) ARG o AN g IR Bl 1 X
K6 — 7 IR B 5 0 W05 A AT Bl I 2R I8 [P A A R S i, 55— D5 TR B TR A T AL
FRIAZ 5 T 37 A i SR T ) 73 B PR e AT 458 58 48 v T AR A T 37 HH BB 2 s (R s 00 1 A& BR AR A
&AL

BT S A G [ 55 < PRI B R, A 3 < A 0 < TN 1 R A 58 < 1 i AR [ 155 5L B AT 12
WA B EN TR, IRAF R HR A S AT HBLE kT 52 MIULES . AL S & B AE
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eEFFBE T EAUS R R, A EARH G DL T IREE] g A AL BT 3, 5 i DR T F D ] A5
PR ITBN R KU, A R PR B dE e if A AR 23

T2020 5 12 A 31 H, RS HTRH K 28 gl 76 10 & 20 200€ 20 H 08— L HANT
S, TR [ A B (T A B R A ) o € B H ELASTHS,, BRI i AR BRI 9 AR 4 I 5 2 2130

7.4.13.3.1 &N AT A SRR XK

AR B ) B B NAE R g VR R A AR (DTSRRI IR B I BB R B B MR S (A
FE S AT TR IE F7 45 B8 B It By 1 AR 5 B ) SV R ) SRR AR 5 4 41 5 8 7= ()i 3l e XU i
AT, B PRST 0 R BT AR S A O AR EEFR AR L IAUIE 52 PR ] AR 4% B A L A8 DA
S A AERLIN 5] A AR B8 ) B 255 PR bR S5 s ML FR b BE AT 47 52 B0 W A 23 A

AIEER T —FK A0 AT RIS T E AT FE & T E R 10%, HASEG 5 AR G
S ENE B A R L R — R A w AT HRIER AT IZIE R 10%. AR e 5 B ARG
P2 < BN B ) At TP L R A — X i A ) R AT B ATl R AN 1% BT A E]
AR 15%, AHEE S hARGREGE I NE KSR EHSTHTE — K LA s KATH
AIRIBI S, A% BT A R AU S 30%.

ARG PR IR IR 5 LT, HeRIRAIHEARAT (M RML T 3558 55, 6 70 < B 7 Il
P Z PR BIABE B LB S IUHHE 7.4.12. BRAh, ARKE &l i@t s H Bl £ mloge 7= 7 S
HLIAEE G RO R AIME TR, H IR — NI B SR MG R A B . AR 3 ah i
HEh 32 IR B B i & TH AR 2 S 5 1B 15%.

AREEE A EING O SA AT 7 A LR H a8 P () AR BN (AT S P
SIS, B H BRI B] H B AN 7 AT H A AR B AT AR B

IR, AR <0 ) B BN & B 23 30 [ W 52 5 ) B H 552 S0t FROER b ;. 1% IR 508
JE DU 5 5 558 T B0 55 R0+ A B8 ) AT AT /K45 BEAT 0 R BRI 25 5 74k O HE N, BLK
X ANTR) BRI AE 5 5o T S A8 By 008 A B AT B 28 TR HE S it )™ et A BEAS IR < N3 B W 52 5 )L Bl
PR IS 0 T A o Ak, AT <5 (0 <R BN S ST 1 308 [ DU 52 g o 47t 7 B A1) - AR o 417
vt FR B8 D0 G A AR SR BTt B R IR 0L 5 A AR 3 DA ORI il 1% 2 ot fE TSR 2
W IRAE SRS IUESR B8 0 L b ENIE I 2\ 8 B AR A 95 G0 FIF W [ml e =2 S S, Al
2T i 1 8 R B R A G 4 TR0 5 P R T R (R — 3

7.4.13.4 TR
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T 37 XS A& F15 35 e I 45 g i L 1) 2 S B BOR SR < vt BT T A v 37 45 2R A ek DR 3R R 22 3 i
KAEPHAIS, AR PR AN RS AT AR A% XS -

7.4.13.4.1 FIZE KK

R 2 PR A i < T PR 2 S0 U B BRI <V 52 T 3 R R AR sl i R A e sl A XU o R R A
SO = B 1l o T /A Vv R S AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IS T R SR < YA S e ) XIS

AR < ) i < BN A B0 A < T i M R AR M R 1 AT A, ORI
HHEET TR E IR R 2 R k47

AR BB ARBE T 5L 5y i B ARAT 1) 7 395 58 5 1D ] 5 WALk i
R SRR 17 I & 4 e A S e R e 5 7

IEBRRAEIA

FEC AR, BEAME R HRAT 73K
o DALEAEAEAE R A0 5 XU o

7.4.13.4.1.1 F|Z R0

Az, NRMT

AR

2020 %12 A 31 1A 1-5 4 SEME AR &t
H
%

AT 5,937,088.24 - - 41 5,937,088.24
= R N R 2,618,635.38 - - 4 2,618,635.38
B ARIE 4 226,900.66] - - 1 226,900.66

o 853,989,075.0)
T e 168,076,218.40,  524,066,941.90 7,013,041.60 154,832,873.11 |
S NIR  4 fih %
x o " 40,000,000.00) - - - 40,000,000.00
Jomk
M ISIE 775 53K - - - 1,268,113.78 1,268,113.78

MR R, - - 1 10,631,547.42] 10,631,547.42

A HA D R 2,995,516.68 - - 12,262.16| 3,007,778.84

B Rat 219,854,359.36)  524,066,941.90 7,013,041.600 166,744,796.47 917,679,139.3
3

ik
MNATHIEFE H 2K - - - 6,593,840.08 6,593,840.08
AT T[] 38K - - - 51,099.39 51,099.39
A A N i T - - - 52294587 522,945.87
MATFEE 7 - - - 186,766.38  186,766.38
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AT B R 2% 2 - - - 35,671.69) 35,671.69
NATAE 5 % - - - 203,680.96  203,680.96
A F T - - - 61,897.47 61,897.47
HoAth A7 £5 - - - 180,014.19,  180,014.19
fft it - - - 7,835916.03 7,835,916.03
GBS YRR N 219,854,359.360  524,066,941.90 7,013,041.60] 158,908,880.44) 909,843,223.3
0
LEER
2019 % 12 A 31 1A 1-5 4 SEPE AR &1t
H
%
AT 57,537,756.00) - - 4 57,537,756.00
i R S 2,356,022.09 - - 4 2,356,022.09
B ARIE 4 157,379.37 - - 1 157,379.37
N e 172,870,092.2
e 100,794,000.00) 6,010,200.00, 689,417.200  65,376,475.04 A
SEON IR G il
o 58,700,000.00] - - - 58,700,000.00)
oK
MISIE 7 TE 53K - - - 1,167,664.54 1,167,664.54
MR R, - - - 1,395,303.43 1,395,303.43
A ER D 3R - - - 84,174.62 84,174.62
e aat 219,545,157.46) 6,010,200.00, 68,023,617.63| 294,268,392.2)
689,417.20)
9
i f5t
MNATIESE H 2K - - 41 18,722,920.88 | 18,722,920.88
VAT T[] 38K - - 41 10,101,609.66 |10,101,609.66
AT N F - - 4 129,864.15 129,864.15
MNATHEE 2 - - 1 46,380.07 46,380.07
AT R 2% 2 - - 4 12,031.02 12,031.02
NATAE 5 %% - - 4 109,620.33 109,620.33
AR T - - - 8,394.39 8,394.39
HoAth A7 £5 - - 4 180,003.30 180,003.30)
Uil TigsSean - - 4 29,310,823.80 29,310,823.80)
F1) 5 AR e 11 219,545,157.46 264,957,568.4
6,010,200.00, 689,417.200  38,712,793.83
9
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7.4.13.4.1.2 FR R BURTED B
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PCE ELp]: BERT™ HEE T 0%-95%; HFET60F. Gz, Mg LA, RATHZ
SAE AT [ IE M 2 SO VR BE G 15T 0 FLA B i TR AMIR T 2R 8857 1 5% th /Al AL SEf57 o 5%
ERPHHERI LB R T 20%; SEANSES H HEAEBRIBHR I ORI UG, A& R Bl &
B HAE— 5 UL IBURF U3 MR T R B 1IN 5% . AR AL S BB W ARG T
RIIESF A% SR, 8 0038 ] 22 Ao 5 Vo Bk i AT MU B, (04 VaR(Value at Risk)fE R4
SR X A 25 <5 1 s PRV A A IR, R I ) S b o PR R AT R R R 1

7.4.13.4.3.1 AR KU ML
S, NRTT

AR EER
2020 £ 12 A 31 H 2019 4 12 A 31 H
h 34 i34
TiH
YRR ARREs
N RME N R E
18 E A5 18 L 431
(%) (%)
T oM e T — R 154,832,873.11 17.02 65,376,475.04 24.67
O R St i e 5
B Rt el < i ol = E 5 1
A AT P — BUE R BF
&1t 154,832,873.11 17.02 65,376,475.04 24.67
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B % BRI 300 T HH A 17 37 XU 28 B R AR
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2020 4£ 12 H 31 H 2019 4£ 12 H 31 H
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()i TR A SLHE TR 57
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RE(2019 4F 12 A 31 H: F—ZRAKRFTN 64,031,558.06 70, 5 JZIRIAREIN 108,838,534.18

TG, EH =R

(i) 2> FRHHE T Z UK IA] ) KA 5

AR He 4 DL B R YO I8V e B R S U 28 L DR\ % TR U ) e e B
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(O)AFFFEERI AL Se i BT B e TR

T 2020 £ 12 A 31 H, REESARFFH IR LA R ETHER ST =(2019 4 12 A 31 H:
).

(DALLA SEUHE T B A Sl T A

ANCAZ SR BV B AR e R B 7 A A £ T R A S GR U oAt e ot KT B 5 2 e i
EMAZEMRAD.

QFRA AL, BE B SR H A G0 7 20 W] i At d 2

§8 BEAEGWME

8.1 HIREEH=AEHEN

SRR NRTT

FF5 miH X B B L] (%)

1 &R 154,832,873.11 16.87

Hordr: R 154,832,873.11 16.87

2 ReB% - -

3 ] 5 WA e 5 % 699,156,201.90 76.19

Horpr: fiig 699,156,201.90 76.19

B SCRRIESR - -

4 Rl ik i - -

5 S RbATAE IR - -

6 TN IR G Rl 40,000,000.00 436
Forr: S = [0 1 S N GR

B ] ]

; ’fﬁﬁﬁ%ﬂﬂ%%ﬁ%ﬁ{ﬁ% §.555.723.62 003
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8 Hofth % 151 55 7 15,134,340.70 1.65
9 it 917,679,139.33 100.00
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8.2 HIREATU A RBEREHE
Gas, AR

R e b AT
(%)

A VI N N 4 - -
KAl 6,335,780.00 0.70
Hilligll 103,840,217.63 11.41

D CEVANE - WANY /S W&V | ] ]
(LITA4

E e 2,027,263.00 0.22

F LR 16,322.72 0.00

G ATz B AERTHEEN 4,007,994.88 0.44

H R ERIE LA - -

. 5 AT AME BRI 4660.545.37 051
Z ol D

J SRl 30,885,132.21 3.39

K itk 2,996,645.14 0.33

L BT AN 55 M 55k - -

M P20 W IE SN[ E a4 - -

N KA B 2 H BT b 62,972.16 0.01

0 J& BB SS  ASEEAD A IR 25 - -

P naE - -

Q PARH 2 TAE - -

R B AN E IS4 - -

S e - -
it 154,832,873.11 17.02

8.3 WIRIEA M E GBS T A LB R/ TR B R B B A 4

SRR NRTT

e | mEmAE | mEak R Y I i
fHLEHI(%0)
1 300750 THER AR 20,700 7,267,977.00 0.80
2 000001 P RAT 353,700 6,840,558.00 0.75
3 600887 Gailliadis 150,000 6,655,500.00 0.73
4 002594 EL P e 34,100 6,625,630.00 0.73
5 601899 KEk 682,000 6,335,780.00 0.70
6 601318 [ 22 72,100 6,271,258.00 0.69
7 002466 R4 154,600 6,071,142.00 0.67
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600690 IR R 205,300 5,996,813.00 0.66
600660 A B 119,200 5,727,560.00 0.63
000725 WRTT A 948,300 5,689,800.00 0.63
600219 [EapiiE:EN 4 1,718,100 5,429,196.00 0.60
300460 AR A A 341,193 5,380,613.61 0.59
601166 MV ERAT 249,600 5,209,152.00 0.57
000895 R R 109,000 5,116,460.00 0.56
688567 FReR 110,700 5,064,525.00 0.56
002475 SRR 89,439 5,019,316.68 0.55
603738 ZmRH 215,900 4,419,473.00 0.49
603179 IR By 126,720 4,295,808.00 0.47
601818 JERERAT 1,067,100 4,257,729.00 0.47
002560 T A 499,375 4,099,868.75 0.45
601658 M i AT 857,400 4,098,372.00 0.45
000547 iR K e 147,500 4,056,250.00 0.45
002352 e =il 45,200 3,987,996.00 0.44
600031 =—ET 108,000 3,777,840.00 0.42
300451 B E 253,700 3,432,561.00 0.38
000002 7 Fa 104,100 2,987,670.00 0.33
600885 R Ay 54,000 2,927,880.00 0.32
600183 AR 96,700 2,723,072.00 0.30
002493 A 91,500 2,526,315.00 0.28
002839 TRRWEAT 408,800 2,493,680.00 0.27
600309 FiEA 26,100 2,376,144.00 0.26
601668 Hh [ 2 AR 407,900 2,027,263.00 0.22
601995 H 4 ] 24,951 1,714,383.21 0.19
688521 O A 12,400 967,076.00 0.11
688586 LR $E % 16,436 496,367.20 0.05
300863 K5 3,421 353,115.62 0.04
300999 &t 3,831 338,238.99 0.04
688336 = 10,321 250,697.09 0.03
688060 =IRHE 2,400 196,056.00 0.02
688338 FERLA 1 3,041 166,008.19 0.02
300896 BRE 270 162,907.20 0.02
688418 BA R 6,178 158,403.92 0.02
688077 Kb fe 2,829 106,907.91 0.01
300867 EITCHR 1,498 47,891.06 0.01
300926 R B 3,584 38,563.84 0.00
300919 HAF A 610 37,521.10 0.00
300872 NI 871 32,958.64 0.00
300870 R o 3 478 31,390.26 0.00
300900 7S 879 29,147.64 0.00
300927 LR 2,163 28,962.57 0.00
300877 SR 569 28,933.65 0.00
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52 300868 ANFEFR; 593 25,665.04 0.00
53 300871 B B A= 618 23,916.60 0.00
54 300910 Hiy BT 474 22,690.38 0.00
55 003026 R YR 5 460 21,693.60 0.00
56 300873 =R 484 19,998.88 0.00
57 300878 e ZaN 4 401 19,536.72 0.00
58 300891 B 1,143 18,745.20 0.00
59 003029 EPNI 716 18,716.24 0.00
60 003028 PRFIVE HE 432 18,010.08 0.00
61 300908 & i 285 17,225.40 0.00
62 300884 AKI o 499 16,721.49 0.00
63 605179 — M3y 939 16,582.74 0.00
64 300898 AEJH FL 496 16,382.88 0.00
65 300892 B B 272 16,322.72 0.00
66 300909 CAE 386 15,698.62 0.00
67 300913 eI HIE 630 15,082.20 0.00
68 300864 BRI 166 15,081.10 0.00
69 300889 % i [ o 479 14,427.48 0.00
70 300925 HEARERE 353 13,177.49 0.00
71 300876 5 2R (R 350 12,817.00 0.00
72 300879 PNUiEl 466 12,637.92 0.00
73 300882 JilEE e 440 11,347.60 0.00
74 300911 f¢. 3 He 309 10,215.54 0.00
75 300918 A L 1,063 9,503.22 0.00
76 300881 IRTEY 291 9,402.21 0.00
77 300922 RER% 287 9,063.46 0.00
78 300917 Rk k% 281 8,975.14 0.00
79 605277 BT 507 8,593.65 0.00
80 003030 A4 Iy 480 7,286.40 0.00
81 300886 A 147 6,713.49 0.00
82 003031 H LT 387 5,909.49 0.00

84 MEHNBERRAEGHERTS)
8.4.1 RIFZEANEHGE H HAYIE & %= 1#H 2 % 30ET 20 2 HI =4
GiEas, ARt

o BRI 4
75 Ji S ARAD JE S AR PN NG 7= E L A
(%)
1 000789 JEH 10,911,526.40 4.12
2 000725 HAEN A 9,703,987.00 3.66
3 002466 RFFH, 9,533,571.10 3.60
4 603738 LY NE 53 9,103,890.00 3.44
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5 000001 P RAT 8,916,601.40 3.37
6 601398 TRHAT 8,238,498.00 3.11
7 600887 GaEilliadis 7,632,686.00 2.88
8 002594 EL P e 7,535,275.43 2.84
9 002156 T E 7,004,577.00 2.64
10 000002 Ho A 6,992,018.00 2.64
11 600219 RN 6,854,804.48 2.59
12 601899 -S4 6,480,226.41 2.45
13 688981 HEs ] B 6,357,016.03 2.40
14 601238 IR 6,288,174.57 2.37
15 688298 KITHEY) 6,276,045.02 2.37
16 300460 HAS A A 6,107,414.51 231
17 600438 T8 Ry 6,092,971.00 2.30
18 603313 BHA 5,787,448.80 2.18
19 002001 oA Rk 5,774,915.80 2.18
20 601318 [ 22 5,644,695.00 2.13
21 601939 BWHIT 5,583,815.00 2.11
22 600409 — R 5,527,891.97 2.09
23 300750 TR AL 5,465,638.00 2.06
24 002601 a2 ER] 5,357,269.50 2.02
25 000656 ERHR 5,337,982.00 2.01

E: SRASPHLRNRECEH (RSN LA E R A, A EMKRA 5 .
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