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95 42 T Jt58 T




Fi 77 %R IR A AR BB 4 2020 SRR AR T

HoAth A7 fiit - - - 170,030.31 170,030.31
et - - - | 5,232,956.84 | 5,232,956.84
] ZE U 490,906,706. | 91,434,000.0 208,033,443. | 790,402,149.
il 4 0 28,000.00 7 03
FAEER
2019 4 1 FPAWN 1-5 4 59U E A E it
12H31H
BEre
AT 3,352,555.43 - - - | 3,352,555.43
ol N 853,946.82 - - - 853,946.82
17 ARIE S 45,138.70 - - - 45,138.70
5T 5y 1 4 il 115,221,300. | 40,016,000.0 62,810,016.6 | 218,047,316.
% 00 0 i 2 62
ENIR 4 26,000,000.0 26,000,000.0
Rt 0 ] ) ) 0
ISR - - - | 2,699,155.13 | 2,699,155.13
JREYSC - - - - -
JREUAT HR K 29,360.00 - - 165,040.50 194,400.50
Sl - - - | 2,967,742.70 | 2,967,742.70
FHofth 7 = - - - - B
oo 145,502,300. | 40,016,000.0 68,641,954.9 | 254,160,255.
BRI -

95 0 5 90
5t
T AT [|] 3¢ - - - | 7,226,895.51 | 7,226,895.51
;é;}; HEA - - - 229,657.53 229,657.53
AT HEE B - - - 45,931.50 45,931.50
AT HIE 2537
S (Bl 4
AT B iR
%ok ) ] ) ) i
;‘\EHX% b - - - 52,484.34 52,484.34
A ) JEL - - - - -
A )l - - - - -
AT F B - - - 5,337.92 5,337.92
HoAn A7 53 - - - 189,505.70 189,505.70
Tt - - - | 7,749.812.50 | 7,749,812.50
] ZE U 145,502,300. | 40,016,000.0 60,892,142.4 | 246,410,443.
g n| 95 0 i 5 40

9 43 T 358 W




Fi 77 %R IR A AR BB 4 2020 SRR AR T

T R A s AT B A BRI E, R R A 20 RE BB ERE i H B H
AL T,

7.4.13.4.1.2 T XS FRBURAE 58

Bis | BT A2 LLAMG HoAl T 37728 B AR AN AR
X AR R H A A B A I 8 (R
e A (o fr: AR
e RSB R 222) AWK (20204 | FAEEEK (2019 4F
12H31H D 1231 H D
LR RPAT LT 25 N -741,703.67 -239,737.97
2. T RIZPAT R % 25 Nk A 745,198.21 240,817.82

7.4.13.4.2 SMC R
AN R 2 46 i R T L 1) 2 S0 A8 350 A SR B 4 7 1 R UM VT RS 3 1 R A= i 3 1) KUK«
TS (T VR Je St AN BT, B 6 28 KM R

7.4.13.4.3 F AR RS

ALY % RIS 2 16 5 4 T il T L 1 2 0018 B SR B 3 42 PR e Tl 3 R S A AR
IR LLAM T S W DR AR I T A B B I KU o AR 4 R B TIE 5558 5 BT b T AR
A7 1 (R T 37558 5 R I ZE R, o i s ) LA e XU SR T BEANIE 55 AT 4 ) B
E R R AR, AT RE SRV THIE S5 11737 B i 50 () S

AL G (e A B AE MR A B A A B R e, S o W5 1 1 % B )
SN, GEUER T TN, MR e E A AR RE s B BANE S 1 e P
ST B e BT, RO G A IR 40 5 Y BB (K 4R R AT B . AR S R S ELN
FE I A S O ER B Ak, XTSRS . BORIRE . RA AT, RESI
AT B R AR T A A KU

I G i AL (0 B AR LA AN AR R o AR FE SR AL A PP B 22 (B AT AEAIE)
PV AV I LU 0-30%: (347 25 5 1A 2 S A il T L3R 8 o7 BE 40 072 1) LA AN
F70%. BhAh, AFEE M EEE NG H XA S TR S s Sei e 7, R HE
LT R RS A AT KU B, 045 VaR (Value at Risk) FRRRZEk I A 4 T I 11
TEAEANAR UG, e S R S o JXU G 8 A7 R B A 42 1

7.4.13.4.3.1 FHABBRE XS ML D

Hfr: NRMIG
AWIA 2020 4 12 A 31 H AEEAR 2019 45 12 A 31 H
S HEER 34 e
ARMME 1 E LA ARME 1§H{E LA
(%) (%)

9% 44 T 358 T




Fi 77 %R IR A AR BB 4 2020 SRR AR T

P

e 203,146,104.21 25.70 62,810,016.62 25.49
B

PR
g

22 51 e e L
SRV

ATE SRR BL
7

HoAh -

it 203,146,104.21 25.70 62,810,016.62 25.49

7.4.13.4.3.2 FABYHE KR B BUBRTE 3BT

s | BRI 300 FRELAAM HA T 378 SR FEA AR
X 5T AR H B 4 0 HE I S e A0 (B
\ R fr: NRMIE)
per FIR R A R 2] AR 2020 4 THEEAR 2019 4
12 H31H ) 12 H31H )
LI 300 BT 5% 10,441,649.32 2,335,728.65
279K 300 RB&E 5% -10,441,649.32 -2,335,728.65

7.4.14 HBITEBFM 53 & vHR R T B U 1 H AR

(1) »fahE

(a) &R THARMMETTERTTE

A FMEVH RS RIERER, XA S E BT E A B BT
J& B B A E IR PE -

BRI AP B A R AR R T3 B R R RN .

BRI B — BN B M OC B 7 Bl AR A5 B R R AT R A

=B AR B B A AT SN E .

(b)  FFEEHLLA RAME T R SR T A

(i)  SEREmTEARNME

T 2020 4F 12 A 31 H, AFESHFFA KA SR EvHE B HARS)TH N 2145 25 1 S il 5t
PEHE T R IR ARETN 202, 270, 254. 24 78, J& 58 R IREIRBUN
554, 359, 673. 57 JG, IR TEH=ZXHIARET(2019 4 12 [ 31 H: =X
60, 622, 954. 00 JG, % /2K 157,424, 362. 62 G, T =J2IK)

(i1) A S EFRE R IE ) E KA )

ATy DU B0 2 IR ) B 4 IR S TR A H A %% 2 IR TR A e I R

X FAUESR 22 5 B i R A 25, A R E KIS R 28 2 AN R (B3 ok Sk A o
IZE G ANTEIR)  BUR TAEATFRATEE N, AFEGAS T H 252 5 WG ER H Hi6)
AE 5y AT R B RS U (R K AH DG JI S AN B3 1) 8 R B BN B — 2 I AR AR Al 1

9 45 T 358 I




Fi 77 %R IR A AR BB 4 2020 SRR AR T

PSR T EEA A ELRS T4 SO LRI RIE WS AR MR 635 4 A0 (LS 5

TRIGE R =R IR

(ii1) =R AR BUNA I AL D) G4

Teo

(c)  ARFFEER LA A TR e TR
T 2020 5 12 A 31 H, AIESARFFAARFFEI LA A TR SR 5™ (2019 4

12431 H: [

() ALLAROHMET RS TA
AL SEHHE TR SR BT A A7

5 e EAHZER N

T EAAE RSCR U A SRk b i, T e

(2)  BrafedrEsh, BEB 7 EIER H AR G0 B0 A HAb 5 2T

§8 BEAGWME

8.1 WIREEH-HEWHRL

SR AR

o HiH 5% (5 i 54 B TR IR L AR
(%)

1| Bl 203,146,104.21 25.53
Hrp IR 203,146,104.21 25.53
FEEH Tt - -

30| e s 553,483,823.60 69.57
Hrp: fiizr 553,483,823.60 69.57

B SRR SR -

4 | mEERE -

5 | SRbfTA IR - -
SENIR G G Rl ot 17,000,000.00 2.14
e S = [0 ) SN IR A 4
i

7| BATERMGE &M AT 11,669,374.51 1.47
HoAh ot = 10,335,804.45 1.30

9 | &if 795,635,106.77 100.00

8.2 MEWRIBTWARAIRERFHE
8.2.1 MEWARKIT VW ARABEARERTAHE

SEEs: NRMox

(N RIESl

/L\\

e o

o < B AR L A
(%)

A A N4

% 46 T 358 I




Fi 77 %R IR A AR BB 4 2020 SRR AR T

B KAk - R
C il gk 117,432,807.51 14.86
D . T R OKAE =R RO - -
E fEsiinA - -
F R A EE 16,322.72 0.00
G paliibes RN a4 6,815,074.50 0.86
H fEE ol - -
I GEAE . BAEAME BEAR RS 17,541,572.39 222
J Sl 38,620,496.70 4.89
K S i =l - -
L TR 7 55 AR 55k 7,061,250.00 0.89
M BE2EHFANE A MRS 5,391,485.28 0.68
N IKF FREEAT A L it B 3,995.11 0.00
0 JE EOIRSS A BN HAh IR 5l - -
P BE - -
Q TA A2 TAE 7,725,600.00 0.98
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S ZiE - -

it 203,146,104.21 25.70
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1 601318 S % 180,000 15’656’400'8 1.98
2 600519 FMFEE 5,000 | 9,990,000.00 1.26
3 601166 MVARLT 450,000 | 9,391,500.00 1.19
4 000333 X MR 75,000 | 7,383,000.00 0.93
5 601888 Hh 25,000 | 7,061,250.00 0.89
6 300750 TER AL 20,000 | 7,022,200.00 0.89
7 600009 L 90,075 | 6,815,074.50 0.86
8 000858 MR W 23,000 | 6,712,550.00 0.85
9 002475 SLAKE 2 115,000 | 6,453,800.00 0.82
10 000651 & 7 HLA% 100,000 | 6,194,000.00 0.78
11 600276 ERT1E] 55,000 | 6,130,300.00 0.78
12 000001 P RT 280,005 | 5,415,296.70 0.69
13 600570 NS 50,010 | 5,246,049.00 0.66
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14 601336 B R 90,000 | 5,217,300.00 0.66
15 603195 NS 25,052 | 5,142,925.08 0.65
16 688111 EAIPIYN 12,000 | 4,932,000.00 0.62
17 002050 —AER 200,000 | 4,930,000.00 0.62
18 002304 FET ey 20,072 | 4,736,791.28 0.60
19 300015 % IR IR AL 60,000 | 4,493,400.00 0.57
20 300684 AR 180,000 | 4,111,200.00 0.52
21 002938 G 8 4 i 80,000 | 3,973,600.00 0.50
22 600760 TR ® 50,000 | 3,909,000.00 0.49
23 300454 =i 15,000 | 3,720,150.00 0.47
24 300122 BRAED) 25,003 | 3,698,193.73 0.47
25 300896 % R K 5,591 | 3,647,752.02 0.46
26 603288 R 18,000 | 3,609,720.00 0.46
27 000661 K& mH 8,000 | 3,591,280.00 0.45
28 002410 7Bk 1A 45,034 | 3,545,977.16 0.45
29 603259 2 jEq 25,014 | 3,369,886.08 0.43
30 300347 RIGEZ 20,000 | 3,232,200.00 0.41
31 002049 EAE 24,000 | 3,211,440.00 0.41
32 600030 SRS 100,000 | 2,940,000.00 0.37
33 600305 B G 130,000 | 2,878,200.00 0.36
34 688686 LI 13,000 | 2,818,400.00 0.36
35 600872 LB R 40,000 | 2,666,000.00 0.34
36 300413 TR 35,000 | 2,537,500.00 0.32
37 688029 PR 5 13,000 | 2,392,130.00 0.30
38 600690 IR R 80,000 | 2,336,800.00 0.30
39 603501 FIR A 10,000 | 2,311,000.00 0.29
40 688133 ZRH R 15,000 | 2,005,950.00 0.25
41 688085 —KREST 48,099 | 1,864,317.24 0.24
42 688050 ZHEST 10,528 | 1,821,133.44 0.23
43 300782 O 3,000 | 1,711,620.00 0.22
44 688356 YR 5,524 606,645.68 0.08
45 603290 Bkt & 2,000 481,800.00 0.06
46 603866 B2 T £ 6,800 401,880.00 0.05
47 300999 & 4,240 374,349.60 0.05
48 688590 A 4,171 65,860.09 0.01
49 688056 P(Epa 2,010 61,425.60 0.01
50 300919 HRAT I 693 44,303.86 0.01
51 688608 TH LR 80 26,480.00 0.00
52 003026 oA R 461 21,740.76 0.00
53 300891 Haolk 1,143 18,745.20 0.00
54 003029 #HKIETG 716 18,716.24 0.00
55 003028 PRIV HE 432 18,010.08 0.00
56 300908 Gis=act 285 17,225.40 0.00

% 48 Tl 358 W




Fi 77 %R IR A AR BB 4 2020 SRR AR T

57 300884 2K Tt v 499 16,721.49 0.00
58 605179 — £ 939 16,582.74 0.00
59 300892 rn R £ 272 16,322.72 0.00
60 300887 i Jé ik 210 15,649.20 0.00
61 300889 % ey 479 14,427.48 0.00
62 300890 W oE e 286 13,971.10 0.00
63 300902 %k 551 13,367.26 0.00
64 300895 B A-15 5 283 12,819.90 0.00
65 605277 LRIAS 507 8,593.65 0.00
66 003030 A4 By 480 7,286.40 0.00
67 300886 b A R 147 6,713.49 0.00
68 003031 HHE T 387 5,909.49 0.00
69 605155 [Ny N 150 4,572.00 0.00
70 688679 IHPEIEE 133 2,028.25 0.00
71 003027 [EBERSZNYS 49 1,966.86 0.00
72 688658 it FEZG Y. 72 1,754.64 0.00
73 605500 AR ALE 62 1,218.92 0.00
74 605377 TEREFH 50 998.50 0.00
75 605186 R EE(E R 26 731.38 0.00
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1 002142 TIRAT 17,440,671.92 7.08
2 | 601318 [ % 14,546,644.20 5.90
3 601166 POV ERAT 8,222,399.00 3.34
4 | 601336 BRI 7,651,580.00 3.11
5 000651 ¥ J1HL A 7,244,411.50 2.94
6 | 600009 N 7,228,622.90 2.93
7 | 000333 F A 6,809,227.74 2.76
8 | 600519 GOERS 6,631,886.00 2.69
9 002475 AT E 6,613,528.66 2.68
10 | 603195 AN 6,326,814.20 2.57
11 | 300684 AR 5,922,766.00 2.40
12| 002938 IS 5 428 i 5,897,427.00 2.39
13 | 600030 FEIES 5,870,910.00 2.38
14 | 002304 FET ey 5,851,791.62 2.37
15 | 000858 BT 31 5,671,183.00 2.30
16 | 300750 THER A 5,499,321.86 2.23
17 | 603290 Bkt & 5,205,655.44 2.11
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18 | 600276 {E %t 25 2 5,176,253.00 2.10
19 | 600570 EE 5,091,620.00 2.07
20 | 603501 FHIR AR 4,710,980.00 1.91
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3 601398 TRIRAT 7,412,188.00 3.01
4 | 601006 KRB 7,274,820.00 2.95
5 603290 e 5,869,567.60 2.38
6 601877 IEZR AR 4,557,388.41 1.85
7 | 002027 FOWAN 3 4,484,939.35 1.82
8 600176 FEEA 4,452,555.63 1.81
9 |300059 KM & 4,388,033.45 1.78
10 | 603369 4 it % 4,365,985.00 1.77
11 | 601128 HRERAT 4,036,395.98 1.64
12 | 603283 FEWE A 3,962,475.00 1.61
13 | 300782 O 3,711,666.41 1.51
14 | 600660 i B 3,694,003.03 1.50
15 | 601601 o EDRfR 3,592,423.00 1.46
16 | 600104 IREER 3,589,629.00 1.46
17 | 603866 HRZ=TH 3,553,446.00 1.44
18 | 688185 B Ak 3,464,948.55 1.41
19 | 300033 A AE i 3,089,552.07 1.25
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