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RN LEARAT 18] [FY T 334728 5 Wi 35068 58 5 et - HEAT 45 FH VPG e 1IE 25 22 0 77 2k AT B A DA% 1
R PRI FH AU o

ARBTG5 FH R BRI e 45 % P A5 P S VR A R A% RINE S R AT
NHAE R R, L 4 B B A2 U0 F XU -

AHE G IR B 015 PP oL (P BN RERAT (5 VP B T L) B IObRHE it e
NS

7.4.13.2.1 &5 85 FPR IR SR 1 5t

Bfr: NRTG
AR AR
FEIAAE FH PP
20204£12H31H 20194E12H31H
A-1 59,832,000.00 20,053,000.00
A-1 LR
ZNIE 29,958,000.00 58,245,400.00
At 89,790,000.00 78,298,400.00
e AKEGFEA AR VRS B A R R R .
7.4.13.2.2 #H KRS ARSI IR R
Bfr: NRTG
AR AR
KIS VPR
20204£12H31H 20194E12H31H
AAA 485,302,000.00 93,208,066.00
AAA LR 121,987,889.50 5,341,500.00
RIP 46,650,334.50 16,605,758.00
At 653,940,224.00 115,155,324.00
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W ARESFAMRIPRGREREE G, B SRt
7.4.13.2.3 K HME FAPR TR B B A R 15 3

B NRM
AR AR
K15 PP
20204E12H31H 2019412 H31H
AAA - 9,700,000.00
AAA IR - 9,926,000.00
RS
&S - 19,626,000.00
7.4.13.3 st XU

P PR RS 15 2k A2 JEAT 5 SR 00 5 S LS5 I A 2Bt g A s A XU o ASE G LB 1 X
— 7R B T S AU A AT R SR R A A L 53— U TR E TR AT AR
FRIAZ 5y T 37 AN i SR T 7 R ) 32 3L DR i B AT 458 % 4 o T VR A T 37 HH BB 23l s 0 1 A BR AR A
HAZH
BT LA (] 55 G RO RS, A3 < PR 0 < TN L R AR 56 < 1 R A [ 155 DL EAT ™ 2
M P I PR BN PE 5K, PR PR BE B & TP I RISk T 5 ML EE . A S Gy 2k < PENAE
eEFTBE T EAUS R R, A EARH G DL T IREE] F g A AL BT 3, 5 ] DR T F D [ A5
PR MITBN VR KU, A R PR B d e if A AR 23
F2020 5 12 A 31 H, RS HTRH K 288 gl 7610 & 20 20€ 20 H 08— A L HANT
S TR [ A B (T A B R A ) o € EH H ELAS TS, DRI T AR BRI 9 AR 4 I 5 2 2130

7.4.13.3.1 &N AT SHE R RS XK

AR B ) B B NAE R s MR R A AR (DTSRRI IR B I S IB R B B MR ) S (A
FE S EEFF TR IE F7 45 B8 B It 2y 1 AR 5 B ) SV R ) B SRR AR 6 4 41 65 W8 7= ()i 3l e XU i
AT, B PRST 0 R B T 0 AR S O A T R TR AR L IAUIE 52 R ) AR 4% B v L A8 DA
NG AERLIN (5] A AR L RE ) B 255 PR bR S5 s ML FE bn BE AT 457 52 B0 A 23 A

AEERE T —FK A0 AT RIS T E AT & AR 10%, HASEG S AR G
S NE B A R S R — R A F AT HRIER AT IZIE R 10%. AR e 5 H ARG
PR < BN B ) At PO L R A — X i A )R AT M T R AN 1% BT A E]
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IR 15%, AHe 5 AR SR & NG B R R A S /A — K L AR AT
FIIERSE, A A w) AR R 30%.

A G PHF AP UETFAEUETR AL G B BT, R IR AEARAT (8] RV 19358 5, B0 3k 4 B8 Uil
F Z IR WA BE H LSS WHHE 7.4.120 BhAh, AEEE mTE ok Sz B 4 fl gt 7= 7 S
RGN PE TR, H B IR— BB SR MR IR A A E . Ak o
TRBNPESZ R B I T EL & TF AN L 2 8 B 1E ) 15%.

I HE G NS QX R G G T 7 A TTAE H A AR5 (T A B (B 3R AT o T PP
S, B R H B R IE ] B S A 7 AT H Ay AR B i AT AR BN (B

RIS, ARk S i)k 6 BT 5 B0 308 (Bl A2 5 O B H 558 S 0 FROSR B #2578
JEUDUI R 52 5 068 T (0 S5 R AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV AZ 5y 5k T St A8 57 00 6 A B PR AT 50 28 U 8 S50 Tt ™ e A B A B < AT [l 52 5 O 3
PR ANZE Gy % F- Az o BBAh, ARG KR G BN FR N7 T 308 (R M58 5 410 i i B AR B . AR L 4
oot PR % SO 5 A SR Ky R I 9 o ) XU IR B85 B AR 50 DUR R B i 42 2 SR TSR A2
Wy IFE S A SESUESF BUE 7 i S b ENIE I 2 € I HAD BN SE 50 TP R IE [RI5Z I, W] 4%
ST B B R B 4 A TR 20 BBV DR — B

7.4.13.4 T3 XK
T 37 XS A 5 35 < I 4 g i L 1) 2 S B BOR SR < vt BT T A v 37 45 2R A ek DR 3R R0 32 3 i
KAEPHAIS, AR PR AN RS AT AR A A% XS -

7.4.13.4.1 FIZ R

R 2 PR A i < i T PR 2 S0 U (B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
O = R 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 IR RS T R SR <5 YA 5 e ) XIS

AR < ) i < BN 8 B0 A < T i M R AR M g AT A, TR R B A S A
JAE T ok Bl R 2R R AT B

AR FE R BT 5L 5 it B ARAT IR T 3558 5 WO [ 8 Wi it A EL SRR, EAMIEREE BT AR KA
R RN A ORUE B S 85 B8 A < S R R BRI B 7, DR LA A L ) ) 2 UG

7.4.13.4.1.1 F) XS i O
Bfr. NRMt

—
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AR
2020 %12 A 31 1A 1-5 4 SEME AR &1t
H
%
AT 2,858,669.32) - - 2,858,669.32)
i K S 2,537,075.80) - - 4 2,537,075.80)
17 ORIE S 138,546.06 . - 1 138,546.06
N e 900,980,185.4
e 263,614,534.500  473,287,379.00 6,828,310.50, 157,249,961.49 9
SN IR & Rl
. 12,000,000.00) - - - 12,000,000.00)
MIBIE 775 53K - - - 1,114,591.02] 1,114,591.02
MRS, - - 4 11,851,454.26) 11,851,454.26
A ER D R - - - 504,086.42  504,086.42
B Eat 281,148,825.68  473,287,379.00 6,828,310.50, 170,720,093.19 931,984,608.3
7
ik
MNATHIEFRE H 2K - - - 1,818,365.08 1,818,365.08
AT T[] 3K - - - 97,871.51 97,871.51
AT N F - - - 764,010.45  764,010.45
MATFEE 7 - - - 191,002.61]  191,002.61
INERE: R e - - - 30,566.44 30,566.44
NATAE 5 %% - - - 250,593.51]  250,593.51
A F T - - - 53,117.81 53,117.81
HoAth A7 £5 - - - 180,000.15  180,000.15
UilTigsean - - - 3,385,527.56 3,385,527.56
GBS YRR N 281,148,825.68  473,287,379.00 6,828,310.50, 167,334,565.63| 928,599,080.8
1
LEER
2019 % 12 A 31 1A 1-5 4 SEME AR &t
H
%
AT 38,119,437.04 - - 4 38,119,437.04
i R S 59,191.47 - - - 59,191.47
B ARIE S 77,371.78 - - - 77,371.78
N e 282.222.602.0)
et 208,006,358.00 4,019,200.00 1,054,166.000  69,142,878.04 A
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[ 2o o R 3% P B VR & IE

AR 4 2020 AR IR A

NGRS b
iﬁ i 67,000,000.00] - - -4 67,000,000.00)
MR R - - - 4,340,058.04 4,340,058.04
AL HR D R - - - 2,382.39 2,382.39
e aat 313,262,358.29 4,019,200.00 73,485,318.47 391,821,042.7

1,054,166.00
6
Uik
NATIE SR H 2K - - 1 37,086,154.89 |37,086,154.89)
AT 2 [A] 32K - - 4 160,773.48 160,773.48
MATE FE SR - - 4 296,259.05 296,259.05
MATFEE 7 - - 1 74,064.77 74,064.77
INERE: R e - - 1 17,606.07 17,606.07
MNATAE 5 % H - - 1 44,489.06 44.489.06
A A - - 1 15367.77 15,367.77,
HoAth A7 45 - - 4 110,010.70 110,010.70
ittt - - 4 37,804,725.79 37,804,725.79)
GBS YRR N 313,262,358.29 354,016,316.9
4,019,200.00 1,054,166.00|  35,680,592.68

7

T RA R AARSE G KA EANE, %A 20 0E A 3 F08E Oy H B H 2

REHFLTK.

7.4.13.4.1.2 F R R BURTED B

R B R A oAt T 37 25 A A2
X B P A A H 3k 4 W PRI E )
e (Ah. ARMI0)
HH IR R AR & (AR )
AT AR EER
2020 4 12 A 31 H 2019 4 12 A 31 H
FZ % 25BP Whn#) 3,293,016.72 Ny 521,078.62
% L7t 25BP WD) 3.261,762.58 WD 512,463.22
7.4.13.4.2 ST R

AN IR i < ik TR 2 SR B BOR SR B T RN SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B KA XU

7.4.13.4.3 FHABHHE R

2 58 Tk 75 1L



[ 22k i R e B VR A RIE R $ BT < 2020 SEAF AR 7

LA A A% PURSE R 4 i < P o < i L 2 SO BOR SR B gt B R B T S A R AN 2R BASK
T S A% DR R AR B T A AR B KU o AN 4 2 B B8 TR 28 5 P b Tl BURAT 8 [RDL T 352 5
I ZE AT, i s ) AR M XU AU - B MIE SR R AT AR B 5 228 5 DL SRR IR S T 5
AT BER YR T UEZR T 37 BEAR P BN 2

AR SR FHAPAR R G AL BT SRS, I RIS Pt W AN ) g B 7 O AR R UL 2, 58 BROR SR B 7
FoE . fERSEBUTRCE MR b, MM, SSRIREA G, Jhsdia AR . JWER 45
FEV M RS T3 3 3 SRS S TR AL HOA A o 7™ A% B0 KBS P B ik, 70 3 SR SIS i O 248 0

AR e I B AL B O PR AT A% U o BEER 5877 15 2 S B8 Y 0-95%; #BE Fi 0%
iR, Bemiin TR HRATAE R A SGE A E b [ IE M 2 7o VF 5 B4 B A At <t T HAMIR
FAHE T 5%; /NS 3 B B A R BN R T 20%; ARG RS H HALEMN
FRIHRIN B & LI RMNIZ B RE S5, R s S H A — 4 LA KIBUF O MR T R e 5
FAHFER) 5%, H, e RS, AR ORIES LI IR, Ah, REEREEE
BENEEH XA S PR IR M Seti 1%, € s 2 Fog BT o S it AT S L &, B
VaR(Value at Risk) 5 bS5 R A i < T AOTESCE AN RS AU, B N A 5 50 KRS BEAT BRER AT 1]

7.4.13.4.3.1 FH AR KU i O
SRirah. NRTT
VNP AR
2020 4F 12 A 31 H 20194 12 A 31 H
3 4 73 4
TiH
RPE B
N RME nRME
18 LA 18 L 431
(%) (%)
T o e e s — R R 157,249,961.49 16.93 69,142,878.04 19.53
T E i s — e HR
T ARG — R
A SR B = — BUE R %
&t 157,249,961.49 16.93 69,142,878.04 19.53

7.4.13.4.3.2 LA AR KU B BURIE AT
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R BRI 300 F8 B SN HAD T 1748 B AR REANAR
X B AU AR H R R HE
oA (AL NI
HH OGRS A% 1 (1) A 3] Ak 4R
paxi
2020412 H31 H 20194 12 H31 H
PR 300 45 BT 5% - N 6,726,130.02
VR 300 FRECT FE 5% - W02 6,726,130.02

ME: 12020 E 12 H 31 H, AEREFFA KI5 TER i RBEH 2 SUOE A2 & B E R A 2
20%, [AEER T I A SR ANSNIC R AR T 30404 DX 2R AR st 24 B < 9 7 1 (B FC B KR

7.4.14 H B T EEM & vHRR T B R B R H IR
(W~ FetirE

()< fih TR A SSHE TR %
AT REIRPTERR, B A SR E TR RBRAR T 5 B 2SR A B TR 1 A
JEDRIE -

SRR RS B B TR R T3 ARG T B R Ao
BRI BRER — RN AL A M O 5877 B 5 LR BRSO R AN
SRR AR SRBR P B AN AT L A

(D) FRFEBEHI L Fo A T 2 i <t R

()& JZ Rt TR A il

T2020 4F 12 A 31 H, AFEEGRAG I LA RAME TR H RS AN 2 0 ek i S i 5t = h s T
S R IIAR AN 156,709,305.09 7T, J& T4 ~JRIRKIRHTN  744,270,880.40 JC, KR TH =X
IAF(2019 4E 12 A 31 H: %2R 65,904,047.40 7C, %5 J2Ik: 216,318,554.64, THE=JEIK
IR

(i) 2> SO BT I J2 VR 6D 1 2K AR )

AREEG LA B Z IR A A B U AR H 9N 2 O TR R I R

X TUESRAE 5 i BT R A 2, A tH I EE R SIS h 28 5 ANV BR (B AR K R A5 I B0 28 2 A
WK BUBFAEATFRATER G, RS FFME 258 S TS K H IR 28 5 ARG A K
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BIR B JUI TR A R P 2 AN 577 B4 2 SCAMEL SIS — SR AR ik L 1A 8 R P AN mOUE 2 g A AEL X
TARPHERIFEMERE, 858 M RBEEA IR A SO ERE 5 — R IOE R 5 =R K.

(i) 58 = 2 IR A S B AR BRI A B AR 3 4 40

Teo

(o) FEFFEE LLA o B T B B i T H
T2020 4F 12 A 31 H, AFESRFFAIEFEM LA RN E T =R 52019 4512 A 31 H:
[0

(DALLA SOHME T A S T A
ANCAZ SR BV B A e R B 7 A A f5 T R SO SGRIUR HeAt i ot KT B 5 2 e i
EMAZEMR A,

N

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

\3

§8 BEAHEWME
8.1 HAREE R =HEHEM
SHEA: NIRRTt
FFg B gE| X A R (%)
1 & e 157,249,961.49 16.87
Hordr: R 157,249,961.49 16.87
2 B R e
3 I 5 WA e 5 % 743,730,224.00 79.80
Horp: fiid 743,730,224.00 79.80
B SCRRIESR
4 R
5 SRbATAE MR
6 TN G Rl 12,000,000.00 1.29
s S e ) SNk

BT

7 WAITIE MG E RS E 5,395,745.12 0.58
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it
8 Hofth % 15155 7 13,608,677.76 1.46
9 At 931,984,608.37 100.00
8.2 MARIZATW A BB EREHE
S NRmc
b5 S ARME AR
(%)
A YO NN SN2 - -
B KA, 6,434,254.00 0.69
il 3 106,667,436.02 11.49
D CEVANE - WANY W&V | ] ]
HERDY
E ik 2,390,073.00 0.26
F fLRAZE 16,322.72 0.00
G ZIEIBH . SAERIEOlL 3,593,313.88 0.39
H A 15 A - -
. 5 AT AME BRI 4770.498.78 051
k. T
J SR 30,439,715.21 3.28
K S bl 2,635,025.14 0.28
L FH TR 55 M 55k - .
M RFEWF TR AR S5 - .
N IR PRI 23 3 B i 3 303,322.74 0.03
0 JE BB 5% AB AN H A AR 45l - -
P e g - -
Q TPAERMMSTAE - -
R B AN EIY A4 - -
S ZiE - -
At 157,249,961.49 16.93

8.3 IR SOl B o 2 B 7 B LU A5 R/ N HE P O BT 4R Bt A 4

SRERAL: NIRRT

e s I RREd
T | RS JI% 52 44 () Ny IR XD
{E EL1(%)
1 300750 T 20,600 7,232.866.00 0.78
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2 002594 EL P e 35,800 6,955,940.00 0.75
3 600690 IR R 236,400 6,905,244.00 0.74
4 600887 R A7 153,400 6,806,358.00 0.73
5 000001 P RAT 348,200 6,734,188.00 0.73
6 601899 ¥ S|4 692,600 6,434,254.00 0.69
7 002466 R 163,700 6,428,499.00 0.69
8 601318 Hh [ P22 73,300 6,375,634.00 0.69
9 000725 WRTT A 972,100 5,832,600.00 0.63
10 600660 AR B 120,800 5,804,440.00 0.63
11 600219 RN 1,764,200 5,574,872.00 0.60
12 688567 FhekHE 116,926 5,349,364.50 0.58
13 002475 LG 94,939 5,327,976.68 0.57
14 300460 A A A 334,500 5,275,065.00 0.57
15 000895 RO & 110,800 5,200,952.00 0.56
16 601166 PVARLT 243,500 5,081,845.00 0.55
17 603179 IR By 132,610 4,495,479.00 0.48
18 603738 Ze Bk 212,500 4,349,875.00 0.47
19 000547 R R R R 155,700 4,281,750.00 0.46
20 601818 HRARAT 1,040,300 4,150,797.00 0.45
21 601658 A ERAT 830,100 3,967,878.00 0.43
22 300451 N5 5 284,000 3,842,520.00 0.41
23 002352 =42 40,500 3,573,315.00 0.38
24 600031 =—®ET 99,500 3,480,510.00 0.37
25 002560 T A 374,532 3,074,907.72 0.33
26 600885 TR LAy 56,400 3,058,008.00 0.33
27 600183 AR 102,100 2,875,136.00 0.31
28 000002 VAR VN 91,500 2,626,050.00 0.28
29 002839 TRRWEAT 395,900 2,414,990.00 0.26
30 601668 Hh [ 3 480,900 2,390,073.00 0.26
31 600309 Jiteth 25,900 2,357,936.00 0.25
32 002493 A 80,775 2,230,197.75 0.24
33 601995 H 4 ] 24,951 1,714,383.21 0.18
34 688561 HAE 7,027 863,126.41 0.09
35 300888 nicAv g 4,954 774,756.06 0.08
36 688050 ZHEST 3,520 593,577.60 0.06
37 300999 &l 3,967 350,246.43 0.04
38 688578 L 10,734 266,095.86 0.03
39 300862 WE G 5,843 225,189.22 0.02
40 688519 A I HT AL 7,256 221,380.56 0.02
41 688135 FH7E R 5,658 178,113.84 0.02
42 688513 SR 3,847 177,923.75 0.02
43 300896 BRE 280 168,940.80 0.02
44 300912 ElW A= 5,117 145,783.33 0.02
45 300880 pulleaR S 3,732 129,612.36 0.01
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46 300865 KIEAT 3,311 123,235.42 0.01
47 688156 PRABIAL 2,602 52,222.14 0.01
48 300867 EYIRINIR 1,498 47,891.06 0.01
49 688679 YRR 3,139 42,345.11 0.00
50 300926 R 3,584 38,563.84 0.00
51 300919 WA I A 610 37,521.10 0.00
52 300872 FNLEEE5 871 32,958.64 0.00
53 300870 R o 3 478 31,390.26 0.00
54 300900 7S 879 29,147.64 0.00
55 300927 LR 2,163 28,962.57 0.00
56 300877 SHE A 569 28,933.65 0.00
57 300868 NFER 593 25,665.04 0.00
58 300871 B B A= 618 23,916.60 0.00
59 300910 Hiy BT 474 22,690.38 0.00
60 003026 R YR 5 460 21,693.60 0.00
61 300873 = 484 19,998.88 0.00
62 300878 e a4 401 19,536.72 0.00
63 300891 B 1,143 18,745.20 0.00
64 003029 PN 716 18,716.24 0.00
65 003028 PRIVE RE 432 18,010.08 0.00
66 300908 & i 285 17,225.40 0.00
67 300884 A 499 16,721.49 0.00
68 605179 — M3 iy 939 16,582.74 0.00
69 300898 AE FL 496 16,382.88 0.00
70 300892 B B 272 16,322.72 0.00
71 300909 CAE 386 15,698.62 0.00
72 300913 Je I HIE 630 15,082.20 0.00
73 300864 R ORI 166 15,081.10 0.00
74 300889 % v [t 479 14,427.48 0.00
75 300925 EARME R 353 13,177.49 0.00
76 300876 5 2R (R 350 12,817.00 0.00
77 300879 NSl 466 12,637.92 0.00
78 300882 JilEE e 440 11,347.60 0.00
79 300911 2. A RE 309 10,215.54 0.00
80 300918 A L 1,063 9,503.22 0.00
81 300881 B TR 291 9,402.21 0.00
82 300922 REHHK 287 9,063.46 0.00
83 300917 Rk k%5 281 8,975.14 0.00
84 605277 FE NI A 507 8,593.65 0.00
85 003030 HH 4 1y 480 7,286.40 0.00
86 300886 ol Akl 147 6,713.49 0.00
87 003031 &R 387 5,909.49 0.00
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8.4 MEHI N B ERRA G ERRSF)
8.4.1 AL SHHE H IHI & T 1#{H 2% BUAT 20 4 IR B4
EEh: AR

o7 A 4 B
5 Ji% EEARAY Ji S A4 PR N LS N T P A EL A
(%)
1 000725 WRTT A 11,838,311.00 3.34
2 000789 FFH 10,620,233.33 3.00
3 002466 R4 9,867,532.95 2.79
4 603738 Ze i 9,274,135.00 2.62
5 600887 Gailliadis 8,101,823.54 2.29
6 601899 et N4 7,360,284.00 2.08
7 601238 IR 7,322,664.00 2.07
8 002156 HE 7,043,580.00 1.99
9 600219 RN 7,033,935.00 1.99
10 600438 TH By 6,616,916.00 1.87
11 002594 EL P e 6,434,696.11 1.82
12 688981 RN ES] N 6,341,491.65 1.79
13 002001 oA Rk 6,205,914.00 1.75
14 600885 TR LAy 6,104,030.90 1.72
15 601939 BT 6,102,655.60 1.72
16 000001 P RAT 6,097,885.00 1.72
17 300460 AT A A 6,057,919.00 1.71
18 603313 BHA 5,993,637.00 1.69
19 002563 AR i 5,951,899.00 1.68
20 000002 Ji BHA 5,849,624.00 1.65

E: SRASPHL RN EH (RSN LA E R A, A EMRA 5 .

8.4.2 RiFLH & HUE H W1 B £ B =1 E 2 % EAT 20 4 R S B4
GEas, AR

o ) i 4
5 Ji SE AR JI B A4 R A RS S FEEHE LA
(%)
1 688981 HhEs ] B 12,404,836.10 3.50
2 000789 T 10,128,495.62 2.86
3 600030 H S IES: 8,864,138.00 2.50
4 603313 BHA 8,111,150.30 2.29
5 601939 ABARIT 7,752,974.80 2.19
6 002156 HE MR 7,565,894.40 2.14
7 600438 T8 Ry 7,038,038.00 1.99
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000725 WRTT A 6,759,741.00 1.91
9 002563 AR it 6,665,695.00 1.88
10 601238 IR 6,639,138.34 1.88
11 600496 K L ANH 6,520,061.69 1.84
12 002601 T g ) 6,268,514.91 1.77
13 600409 — R 6,230,223.00 1.76
14 600887 BRI A 6,048,041.12 1.71
15 600309 Jitet 5,872,274.56 1.66
16 002001 oA Rk 5,857,673.00 1.65
17 002466 RIFFHY 5,709,358.10 1.61
18 600176 W E B A 5,474,472.00 1.55
19 601688 HFRIE SR 5,448,331.00 1.54
20 600521 i 2l 5,157,947.94 1.46

TE: SEH WL RS (RS R DLRRACERD A, AN MR S T .

8.4.3 LB M B A B30 K S H AR AW N B 3
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