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H
%

BATAE K 62,631,185.83 462,631,185.83
s R D R 2,750,424.55 2,750,424.55
1 ARIE S 578,557.17 1 578,557.17

N o 1,026,972,772.
T oG B 60,152,000.00 966,820,772.32) 1
MIRGIEFRTE S 2K - 1,802,873.43 1,802,873.43

IV elpSS - 1,420,075.78 1,420,075.78
AT FR D R 230.01 211,381.72]  211,611.73

o 1,096,367,500.

HrE Rt 126,112,397.56 970,255,103.25

81

ik
NATIESRIE H 2K - 17,932,013.82 | 17,932,013.82
AT 2 [A] 32K - 2,835,131.94 | 2,835,131.94
MAT RN FR M - 1,345,758.58 1,345,758.58
MATFEE 7 - 224,293.08 224.293.08
NATAE 5 %% - 1,371,762.28 1,371,762.28
A F P - 0.20 0.20)
HoAth 471 45 - 461,064.15 461,064.15

it

24,170,024.05

24,170,024.05

) FR AR Bk 1

126,112,397.56

946,085,079.20

1,072,197,476.

76

T RA R AARIE G KA EANE, %A 20 00E A 3 F08E 0 H B H 2

REHEFLTK,

6.4.13.4.1.2 F R R FBURTED B

234 T1HL 48 U



28 e 3 BRI SR B S 4 2020 S H IR

T 2020 F 06 A 30 H, KIEESEA MG MEGRFFR TN RANE b2 4 55 FE 1 L)
3.03%(2019 = 12 H 31 H:5.61%), [F U737 2 1478 0T AL 43 B 72 i3 H 0 5 K200 (2019 4F 12
H 31 H: [F).

6.4.13.4.2 SMNLC R
AN R 2 T 4 Al T B A SO B BR KRB 4 it & R AN R AR B T AR e sl ) ARG« ARk 4
HIFTE 52 R st O -, R TG 5 R AN AU

6.4.13.4.3 FHARMHE XK

AT A IR 2 i i 4 TR < i T L 1) 2 S0 A1 B SRe SI 4  FRT Bk T 3 R 36 AN AT 26 BASH
(¥ T 37 A A TR B AR BN R A S B (R o AR T2 R B R S5 A8 5 BT B i BARAT IR R T 3 22 5
(RIS AN G, BT T A AN s XU T BAAMUE S R AT A4 B B 28 1 L BRr Bk S 0T 52
AT B SRV THIE 27 17 4 B (AU Bl (K R

AREE G I R BN AV B A A W AR ep, SR A i R RSk, Gl R4
DEIE L BRI 53T, A UESR s AT L, i P B A M Yo s T8 B AMIES
(K58 PEA BT B e A0 M, SR RAT G B 4 A A2 i Y B OB PR EAT B . AT I B S N
WG G OB AR, SR . HE . BORAGHTIBIE, REB R AT AR AE
(T A XK o

AT IE I A B2 A 1 B B AR AR AN A XU . ARG B A P RO E L] RSB~
FEE TN 80%-95%: VT fidr. BFEIE. R LR, HUTER USSR E b [E I
S VR G T FoAh Gl T BT B 5771 5% R MMV RA SRR o 4 R P4 E I L AN 1
T 20%: FAR G H HAFEMBRIRIR IS LT RN AL B IRIES UG, ATES R B I 4 503
A E— 4R LA BURF 355 AT 35 8 R P 1B 10 5%, IhAh, AR S 3L H R H X A 4 BT
FEA ARSI A% S 4%, o Wia I 22 Pl B VR0 B b AT ARG B 5, A3 VaR(Value at Risk)f
o 5 SR T A 5 4 T I PO VS E (A XIS, i e ko PR AT R A2 1 o

6.4.13.4.3.1 FAh A& XU T
SN NRTIT

AR AR
i H 2020 %6 H 30 H 2019 4£ 12 H 31 H
A RE b 4 T A fpE i B4 Tt

H35 ik 48 7T



H

R R RUE B 2020 4F P RS

FEEHE L A LA
B (%) (%)
966,820,772.3
A G M b 7 — IR AR R 833,607,202.22 90.73 , 90.17
AL oy 1 4 Rl — B R
AP R ™ — D R A
TR ™ — BUIER BT
Hopty
966,820,772.3
it 833,607,202.22 90.73 ) 90.17

6.4.13.4.3.2 FLAhHAE KUS I BURIE AT

i BRITER 300 5 HM At 7R AR
X B S5 3R H G 0 P 1A Y
oM el R ARMATD
FH R AR A B 32 B A AR
il
2020 4 6 A 30 H 2019 4F 12 A 31 H
TR 300 FEE LT 5% W) 4,856 gy 5,469
TR 300 FEECTBE 5% W2 4,856 IR 5,469

6.4.14 HBITEMEM M & THRR T Z R B KA E IR
(1) A fetirfd
(a) & TR RIHMETTER T
A AT RELIRPE R B A SR ETHEARARTT 5 A HE S SCR A E TR R

By

SRR AR B B TR R T3 R T B R Ao
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45 300847 RSO 1,420 9,854.80 0.00
46 300845 ek 470 8,286.10 0.00
47 300843 JVE 5 st 751 7,517.51 0.00
48 300840 PR e 1,185 7,038.90 0.00
49 300846 HHAEL 1,131 3,811.47 0.00

7.4 MEH B ERRA SR EKRRS)
7.4.1 RiH TN SHE RIS T 1#E 2% BT 20 4 KRR B4
AL NRMT

i B 4 Bt
5 Ji SE AR JI B A4 R EN L S DN FEEHE LA
(%)
1 002236 KAEN 93,114,173.09 8.68
2 300035 RS, 59,713,977.28 5.57
3 000425 R T 54,255,931.41 5.06
4 601238 IR 45230,190.38 422
5 002675 Rk 43.281,737.69 4.04
6 000002 7 Fa 42,158,518.30 3.93
7 002463 VakicN gl 40,821,889.00 3.81
8 600079 NHEEEZy 36,546,647.25 3.41
9 300146 R e 36,168,284.36 3.37
10 000063 HOG I TH 35,952,009.00 3.35
11 600183 A R 33,867,738.00 3.16
12 601186 Hh [ 2k gt 31,127,121.00 2.90
13 300010 SRR 30,439,657.93 2.84
14 002572 RAETL 30,192,174.00 2.82
15 002100 RERED) 28,986,275.74 2.70
16 603986 JK 5 B 27,545,358.40 2.57
17 600104 RAER 27,529,731.91 2.57
18 002019 e IEZ 26,890,080.58 2.51
19 002624 SEFE T 23,203,616.50 2.16
20 002475 ATV 22,903,578.32 2.14
21 300575 HHE A7 22,490,877.00 2.10
22 002594 EL P e 21,868,909.00 2.04
23 600885 TR Ay 21,795,606.23 2.03
24 603313 BHE 21,607,911.00 2.02
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7.4.2 RSN SHE RIS T A 2% 20 4 KRR B4
EHEAL: NIRRT

o A 4 T
5 Ji SR AR JI B A4 R A RS A FEHE LA
(%)

1 002236 KA 75,921,420.42 7.08
2 000063 HOG I TH 74,440,112.74 6.94
3 000002 Ji RHA 61,606,727.69 5.75
4 000425 R T 60,744,386.00 5.67
5 601186 Hh ] 2k 55,153,780.30 5.14
6 300413 TR 47,132,956.71 4.40
7 300146 SR e 40,597,569.88 3.79
8 600079 NAREZ 40,323,339.69 3.76
9 002301 R 38,951,674.02 3.63
10 002572 RAETL 35,677,829.45 3.33
11 600183 A R 34,687,480.76 3.24
12 002050 — e 34,532,491.81 3.22
13 002798 M ER K = 34,429,160.48 3.21
14 002100 REAY) 34,047,081.00 3.18
15 603986 JK 5 B 33,570,893.80 3.13
16 300133 RN 32,180,418.00 3.00
17 600570 THA LT 30,532,469.00 2.85
18 300725 ik 30,215,206.42 2.82
19 300035 RS 29,197,058.00 2.72
20 002832 bl )25 28,176,823.90 2.63
21 300326 JUHI 2= 27,919,587.64 2.60
22 002332 AT 2 27,619,093.46 2.58
23 601398 TR4RAT 27,288,932.00 2.55
24 002043 BOE E 26,249,743.50 2.45
25 603883 AR 25,681,306.05 2.40
26 000739 L& 2k 23,408,302.43 2.18
27 601012 R L 11 1 23,374,624.24 2.18
28 600585 WP K 23,349,726.26 2.18
29 603313 BHE 22,552,382.85 2.10
30 600104 RAEH] 22,518,892.27 2.10
31 600383 G 22,143,830.24 2.07
32 300750 TR AL 21,963,949.00 2.05
33 600030 S IESR 21,882,047.69 2.04
34 603520 F R AL 21,628,349.63 2.02
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7.4.3 TNBLER ) BAS B8 R S H AR W\ B 3
EHA: AR

SENBEEERIRRA (RAS) S0 1,334,512,167.84
SEH R ERRN (3E) B 1,757,423,399.84

Ve SENBERA . S BRSO ISHZ SIS e (RS S s DLRRS #3181, ANH 78
RIS -

7.5 MIRER R RNOBMFREAS
SRR AR

i B B P E L
Jr 5 5355 i o A FiE
(%)
1 K fi g 27,839,913.00 3.03
2| RATEHE
3 SRR
Horr: BURMES Rk
4 | ki
5 AP AT S Rkt o
6 SRR b
7| ArEEfE (AT HfD
8 ENZea
9 oAt
10 | &it 27,839,913.00 3.03

7.6 SARAZ A FOMHE ok Fe & 587 15 E U R/ HEFF AT 48 450 35 B R B 4
SRR AR

EE AV
5 gl | G R HEK) NIME

fE ELB(%6)
1 019627 | 20 [Efi 01 278,260 | 27,839,913.00 3.03

7.7 FARAE A FOME o 2 & B 1E LB R/NEE R BT B 7 SCRAE SR R A 4
AFE AR IR AR I A B SFFIESR -
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7.8 WG HARE A RME 5 S HE BN R I R &R IR F A4
ARIEGAREIRAR AR

7.9 AR FME o 3 S B A LB R/ NHE R AT T A2 BUE B B 4
AIE AR AR R A BGIE

7.10 R EHIRA RSB HIBE R 532 5 16 L i B
AT AR N AR BE AR 0

701 e IR A EE S4B ) A 52 32 5 1 L 1
AT AR T I N R 5 [ 5 0

7.12 BBEASRE M

7.12.1 AAR A FE AR B AT+ 2SR AT A (BResL R HRig 2\ o) o wi i i
[ L SR A BAE A g i AT —SE 2 2 AJTHE DT AT IR O

S B R HOR B B2 S IR RE P AN 2017 4R TRHLA B 2> THAR B e i1 24k, 2 BIRAE
i M ORI

Heig 2alb o w] RIAE H S B TAE P AAEA S ST, T 2019 4 7 A 11 HAYCE A2 i 2 &
HPMBE T LB R .

R, AIEEEHNM LR A ] Z AT FEAT 7 & A sT, DO EIR A RAEAERY
RN 24 B 2278 ORI B R 7 AR BOR R SR TRE I, W% o w) SRR B R 7 A2 S SR o
ARG BN Gk B0 %A R AT BRI AT

7.12.2 FEG BB AT A, BOAROR T ARG A R &R ISR 2 A 1

7.12.3 SR FoAh B B =4 B

m
II

Hpr: ARG
75 2R G
1 A7 PRIIE 430,214.09
2 NIRRT H K 48,512,974.80
3 IMEcdivel
4 IR 303,643.59
5 AT R R 532,023.28
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6 ERILINEIEN
7 R

8 HoAth

9 fann 49,778,855.76

7.12.4 FAREER 40 T BB B P B i 5 35 B
ARSI AR T AR AR FFAT AT et 7 -

7.12.5 BIRHI+ 4 RE A AETE R PRI SLHT BB
ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

8 ESMBHAEANER

8.1 HIREEHHFAENBRFFE NG

Brgeaps: 4y

ES PN A
FIREE R GIRGAEr A e NN
ESREDAE - (Ua))
FEL 0 E PSRl R
ESRER A1 SRR
Sl Sl
41,867 9,961.36 16,253,217.17 3.90% 400,798,881.78 |  96.10%
8.2 HIRELEEFEANMMUEANRFRERELSHER
iH BH R (g 5 FE 4 S A EL A5
HEEBNITEMIN GFFE AR S 4,428.15 0.00%

8.3 MIREESEHEANMLARFE ST RAZESHHEEXRHFLR

| i H | B 3 S U BB IX R )

244 TTHL 48 TU



[E 28 e 3 R IR SR B2k 6 2020 S H R

AAFEPEFNG ., FEEREA 0
O MR NS S W A G Ve - o
RIS AT IE S 0
9 FFREE M)

BT A
HEEEFAERE (201449 H 15 H) IS4 %0 3,000,000,000.00
AH A HH AR 3 4 40 B i 650,583,670.98
A A BASE G S HR 7 55 40,604,702.89
Pl ASHR A I 4 B [B] 47 274,136,274.92
ARG WIS 43 2 B 140 -
AR A HAHA AR 4 1 A A 417,052,098.95

10 EXFHER
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REHIN, AT TR BUFA N RS R
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2020 E 2 315 H, ARGEHNEA T (BRESEHARA A mBE BN AEEAE)
LARGEHNS-CREFELE /RS UGEN, 27K 2 B A EAR A PR E 2
M,

AR A AT SR AL TR SRR BT IR R AE RN SRS,
103 B RESEEAN. &M=, ZeHEWSHTFL

N, AT R AR EEE RGBT AR R S AR GE A el
7R R ATE LS R URIA I
10.4 ZEEHHRIEHHR

WE A, A ST AR TR
10.5 NEEHATH IR THTESFTE R

ARIE G F A e R AR R DOR IS A GE R 2 THMEE 55 CREIR I G40 SR OLH THIR 55
10.6 EEA. HEALKBEEEAN R ZEERLTIFHER

AAREA, HEEHA EeE AR S RSN AR ZE AT .
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10.7 Z &M AIESRA B 5 B ILHAE RIER

10.7.1 Z=& AR A 73 5 BT REE BT KA & AT

L ARt

55 JBZEAE 5 _ &iﬁﬁ#ﬁ%@%
REsk | Bt NPT sl L

e FRAE 4 TR 4 G REN

i Ll kL 431

RS 1 - - - -
AR 1 - - - -
I 1 - - - -
& JCiESs 1 - - - -
AERIIE SR 1 - - - -
IR 1 - - - -
HRIES 2 785,967,065.82 |  25.52% 731,972.61 | 26.80%
e 3 793,372,103.80 |  25.76% 657,263.87 |  24.06%
(Eusnic 1 461,558,530.02 |  14.99% 429,850.77 | 15.74%
HLTIE R 1 211,050,349.66 6.85% 196,553.91 7.20%

VAR 7 W 1 185,563,131.94 6.03% 131,991.82 4.83%
RIS 1 179,553,944.96 5.83% 167,220.06 6.12%
RITIES 1 154,942,078.87 5.03% 144,297.38 5.28%

s E 2 132,932,738.27 4.32% 123,792.92 4.53%
FEIRH % 2 109,796,333.37 3.57% 102,254.01 3.74%
HEFRIESS 2 64,700,761.29 2.10% 46,021.38 1.69%
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FIRRER ,
&), e A wiE.
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10.7.2 FEHHUES A R 5 B o T HAMES 5 3% 5

A

2 46 T1IL 48 TU

BT AT Ik B A vt L DR 1 R
BRI L At R R AL RA M 2 B OG- E AR B T AT
REAR 4 2 B AR TR 1Y

» FEEA S AL
HH 2 A ST 55 BB 113 A T IE SR 2 =152 5 Jo (S R B e I (R R B 42 A K R B D A

VNI



[ 22 4 M E AR R 4 2020 F A TR 2
A 5 B AZ 5 BEEAL 5
7 24 1 5t 7 24 44 [ 7 24 1AL
55 1 44 %
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el - - - -
O 228 - - - -
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[ JCiF% - - - _
HERhiFS - - - -
HHIES - - - -
R 1,393,272.31 4.59% - -
R EIESR 27373304§ 91.81% - -
{5ikiF% 1,093,275.30 3.60% - -
FRIAIE 3 - - - -
PR AR 7 W - - - -
A - - - -
KIS - - - - -
SR EEs - - - - -
ESpyERg - - - - -
IR - - - - -
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HEEEH
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