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MR R, - - - 50,149.82 50,149.82
A ER D 3R 103,348.11 - 1 65,976,316.07 66,079,664.18
3,604,152,608.
et 261,483,159.74 - -3,342,669,448.91
65
ik
MNATHIEFE H 2K - - 1 34,177,415.13| 34,177,415.13
AT T[] 3K - - 1 67,513,649.72| 67,513,649.72
AT N F - - - 2,642,568.69 2,642.568.69
MNATHEE 2 - - - 528,513.73]  528,513.73
Nt AZ 5 % H - - - 1,079,483.34 1,079,483.34
HoAth A7 £52 - - - 622,963.93  622,963.93
106,564,594
ffit Tt - - 41 106,564,594.54
54
‘ 3,497,588,014.
) R BB B 261,483,159.74 - 13,236,104,854.37,
11
LEER
2019 £ 12 A 31 1A 1-5 4 SEME AR &1t
H
wre
AT 176,092,111.96 - - 4 176,092,111.9
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6
i R S 889,227.68 - - 4 889,227.68
B ARIE S 533,105.08 - - 4 533,105.08

N I 2,527,092,183.

T o A v e - - 42,527,092,183.22 ”

MR 775 53K - - 1 31,854,859.05 31,854,859.05
MRS, - - - 35,787.53 35,787.53
A ER D R 36,043.30) - 1 14,137,983.44] 14,174,026.74

2,750,671,301.
et 177,550,488.02 - 42,573,120,813.24
26
1 £t
AT 2 [A] 32K - - 41 62,895,644.54 |62,895,644.54

AT HE N F% - - 4 222822679 | 2,228.226.79
MNATHEE B - - 1 44564537 445,645.37
MNATAE 5 % - - 1 911,446.83 911,446.83
N AZ A B - - - 2.10 2.10]
HoAth A7 45 - - 4 659,700.04 659,700.04
ffit it - - 1 67,140,665.67 67,140,665.67

2,683,530,635.

BRI 177,550,488.02] - 12,505,980,147.57
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HEEE TR,
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0.00%(2019 4 12 1 31 H:0.00%), P73 H] 22 ()AL By o T~ AR 5 4 B 7 4B T B K20 (2019 4 12
H 31 H: [[).
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HIFTE 52 R st R -, R TG = R A AU
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I ZE AT, i s ) AR M USRI - B IMIE S R AT AR B 5 228 R DL SRR IR S T 5
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NTCVEF AR B4R 2O S AT B A, R B AR R A Gt Ar ik, R E R
BRR 72

RIS TR BBRCR B G R R I B 90—95%,  Herh bR AR Bnedn e X FL A 0k A 1
I B8 ELIAMIR T IBER 577 1 90%,  HAMER T AR (19 80%. RFANAC 5 H H A& AEFIBR Bt 1 62
E LTINS G RUE RS N ORFEAMK T 8 B0 1 5% R e s 33 H 7 — 48 AN FIBUR 5t
77, BOEBBA R T 3@ 0 E R 3%, BEAN, ASE G 8 BNEE H WA S G Fr R AIESR
RS, S T 2 M E BTN et AT KIS L B, B3E VaR(Value at Risk)$8FR55 KM A
B I FOTERAE T AR LR, B I ] S XU AT BRIER AT 25 1 o

6.4.13.4.3.1 FHARMHE XK i O
SR ARG
AR FAEER
2020 4 6 7 30 H 20194 12 H31 H
TiH i B 4 B A4 e
VAV iNIEl E L N FME E L
(%) (%)
3,276,642,98 2,527,092,183
A8 Gy M A bt 7 — R T 93.68 94.17
3.02 22
A8 Gy M G B P — R A
585 P R 7 — Bt IR IR
A R 7= — BUIE# Bt
Hopth
3,276,642,98 93.68 | 2,527,092,183 94.17
&it
3.02 22
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BmEH (Bh: ANRMTI0)
AH 2 XU A 5 1) A8 5 PN AR
e 2020 4= 6 A 30 H 2019 4 12 A 31 H
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fiiﬁwﬂTwhﬁ %) 12,192 BN 12,731
= > O foho i 47 Loy
fgiﬁMﬂﬁﬂ%ﬁ W2 12,192 W2 12,731
% 5%

6.4.14 F BN T MM 2 1HRR FE U H AL FE R
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()<l TR SUHHETHERITE
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JEIRE -

B E R MR P B A GAETE R T 3 BRI R R

R BRES— E A NB A DB = B A 5 e i A T LR ) A

BRI MR P B A G A TSNS -

(D) FFEEHI L Fe i T B et TR

()& Z R ER TR A Rl

F 2020 4F 6 H 30 H, AE:EFA KA RMETHE H DTSR 85 10 &l 7= 8+
F— B RIAREUN 3,271,036,016.11 76, H 2 IRHIRFUN 5,606,966.91 JC, TojE T 5 =2 IRHIRH
(2019 4 12 A 31 H: H—2K: 1,831,727,006.93 7, # —JZIK 36,028,176.54 J&, LHE=JZU0 .
T2020 % 6 H 30 H, AIEEFFAKA RIMAETHE B TE N S48 68 10 G b5 G5 8 28—
JZIR(2019 4E 12 A 31 H: ).

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

XFFUESR A 5 Bl RO, A L KIS 52 5 AN ER (5K Bk A5 1N B 52 25 AN ER)
BB TAEATFRATER I, AR TR H 258 5 RIS ER H IA] L 58 5 AN R 3 1) A PR 5 35
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EMAZEMRAD.
(2) BRASCHHESS, BB fufidk HASE 570 /5 20 B A0 Ho At B 2 T

7 BRAGHRE

7.1 HREEE=HEENR

SRR NRTT

B HiA o E%ﬁ%i?%m
1 &R 3,276,642,983.02 90.91
Hrp JKE 3,276,642,983.02 90.91
2 B R e
3 ] 5 WA e 5 %
Hrr: i
B SCRAIESR
4 R
5 SR ATAE AR
6 SN IR 4 il %
Forre S = D Y SN IR 5 4k
A
7 AT MG H & AT 260,953,617.00 7.24
8 At 2% T B 66,556,008.63 1.85
9 it 3,604,152,608.65 100.00
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paliibet TN ex 7l Q4 - -
ERRIE 4 - _
I {584 BAE B A RS 190,731.77, 0.01
|4 - _
Jis - _
LB AR 55 e o5l - .
REERFTEAIE AR RSl - _
IKH S FREEAN 23 e B F - _
JE RS AEERAN A AR 55\, - .
HH - _
DA TAE - ]
A AR E R R - _

st : -

—

w |® |0 | |0 |Z |8 |F |~

&t 5,784,724.79 0.17

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

7.3.1 BIRIEHEF %A RYE GBS T E LI/ EF R BTE BREE 5% 9 4
SR NRTTT

i B 4 i
e | REAE JIE B A4 R HE(R) A pE
fHLEHI(%0)

1 000858 AR 3,124,075 534,591,714.00 15.28
2 600519 DivliE e 356,805 521,962,898.40 14.92
3 600887 Gailliadis 11,490,793 357,708,386.09 10.23
4 603288 e NN 2,460,934 306,140,189.60 8.75
5 000568 WINEE 1,906,109 173,684,652.08 4.97
6 002304 PR A 1,376,027 144,675,478.78 4.14
7 600809 Ll 75 UH 678,996 98,454,420.00 2.81
8 000895 R R 1,896,320 87,401,388.80 2.50
9 000860 i 5% A2, 1,219,877 69,508,591.46 1.99
10 603369 At 2% 1,671,078 66,492,193.62 1.90
11 600872 B =R 1,101,426 64,466,463.78 1.84
12 603589 (IS 954,079 48,562,621.10 1.39
13 600298 L HLRERE 963,295 47,663,836.60 1.36
14 000799 T4 598,664 45,803,782.64 131
15 000596 LEiwl 299,831 45,046,609.44 1.29
16 600600 T M 541,949 41,459,098.50 1.19
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17 603517 AR AT i 572,071 40,468,302.54 1.16
18 002507 TR 998,038 35,939,348.38 1.03
19 002557 BRI 566,391 30,692,728.29 0.88
20 600132 SRR 416,302 30,390,046.00 0.87
21 300146 P 1,537,236 30,268,176.84 0.87
22 600779 IKFH: Y 480,520 29,994,058.40 0.86
23 603345 IR 252,000 29,736,000.00 0.85
24 600305 ELENA 1,484,418 27,535,953.90 0.79
25 603156 FEIUIR 1,106,940 23,799,210.00 0.68
26 002481 KU i 1,349,800 23,378,536.00 0.67
27 603866 S TREN 455,302 23,170,318.78 0.66
28 600702 =i 611,822 22,851,551.70 0.65
29 002568 HE A 479,395 21,726,181.40 0.62
30 600559 EASR R 1,625,592 21,051,416.40 0.60
31 600873 LAY 4,632,346 21,030,850.84 0.60
32 600597 SR FLY 1,272,767 18,913,317.62 0.54
33 600737 HORR AL 2,265,264 17,623,753.92 0.50
34 000729 FHE T 9L 2,466,773 16,897,395.05 0.48
35 603317 KRB 268,839 14,942,071.62 0.43
36 603027 TFARMRE 455,536 14,385,826.88 0.41
37 002216 =4 582,700 13,926,530.00 0.40
38 002626 IR 478,600 12,424,456.00 0.36
39 600073 AR 1,254,074 11,901,162.26 0.34
40 603198 10072 T 541,663 11,792,003.51 0.34
41 002695 18 48 381,700 9,626,474.00 0.28
42 000848 TR R 1,371,553 9,600,871.00 0.27
43 300741 ESE e 248,802 9,175,817.76 0.26
44 603043 LRI 266,295 8,659,913.40 0.25
45 000869 ik BA 231,887 7,918,941.05 0.23
46 300783 =R 88,000 6,686,240.00 0.19
47 002461 PRy 654,000 6,553,080.00 0.19
48 002946 N4 342,300 5,938,905.00 0.17
49 300765 A A 225,420 5,080,966.80 0.15
50 603711 IR 104,800 3,155,528.00 0.09

7.3.2 BIRBARIF %A RYHE 5 ES T = #E LI/ EF R BTE BRE B 9 4

SRR NRTT

b7 G R PR
Fe | REARE Ji% 22 44 7 () ~aihE
E EEBI(%)
1 688396 e T 81,911 3,395,210.95 0.10
2 688520 140 4 12,351 726,485.82 0.02
3 688566 DR 9,882 379,765.26 0.01
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4 688558 ] R 8,488 299,286.88 0.01
5 688568 kR K 11,020 178,634.20 0.01
6 688159 B RHE 3,341 176,170.93 0.01
7 688377 iR 7,894 129,619.48 0.00
8 603087 HZEH 1,076 107,922.80 0.00
9 688277 KA 8,810 106,072.40 0.00
10 688528 Z= )1 Hk 8,337 94,458.21 0.00
11 688600 AR 5,468 84,754.00 0.00
12 300824 |l 1,954 26,789.34 0.00
13 300842 W B 455 18,527.60 0.00
14 600956 R SRR 2,533 12,766.32 0.00
15 300839 I 502 11,751.82 0.00
16 300847 HFREDOE 1,420 9,854.80 0.00
17 300845 R 470 8,286.10 0.00
18 300843 V35 52 Ay 751 7,517.51 0.00
19 300840 Pt 2 e 1,185 7,038.90 0.00
20 300846 HHRTEZL 1,131 3,811.47 0.00

74 MEWHRERTHERIEKRES)
7.4.1 RIFEANESHGE H BAVIEE S 5= R E 2% 30T 20 2 FI =4
SR, NRMt

o BRI B
5 Ji EEARAY Ji S A4 PR N ) SN T P A EL A
(%)

1 600519 A E = 174,901,460.00 6.52
2 000858 R W 163,871,303.69 6.11
3 600887 Gaillialis 126,060,652.72 4.70
4 603288 E N4 92,193,247.72 3.44
5 000568 FINEE 57,769,036.18 2.15
6 002304 PEI By 51,441,334.49 1.92
7 000895 RO & 46,501,381.81 1.73
8 600809 INEER7 3T 27,735,153.10 1.03
9 000860 Jii 5% A2, 23,501,121.61 0.88
10 600872 H B ST 20,228,112.20 0.75
11 603369 At 2% 19,275,209.75 0.72
12 603589 (IS 18,717,970.31 0.70
13 000596 g aeli] 14,569,784.48 0.54
14 600298 ZIEELE 13,570,039.09 0.51
15 002507 WS 12,213,349.86 0.46
16 603517 LR AT i 11,515,199.66 0.43
17 600600 T M 11,239,674.42 0.42
18 300146 R e 10,970,591.73 0.41
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19 603156 FEICI 9,646,397.50 0.36
20 002557 HEEN 9,477,093.32 0.35

E: EANESRHL LA SR (A AN T LA HE) A, AEEAHRA P .

7.4.2 RIHEH S BB H AP E S B3 E 2% 30T 20 AR E A
G, AR
o BRI AL 4 B
5 Ji EEARAY Ji S A4 PR A R 132 A P A EL A
(%)
1 600887 R A 147,561,746.36 5.50
2 000858 R W 116,729,714.09 435
3 600519 H"INF B 114,764,170.44 428
4 603288 N4 68,061,313.47 2.54
5 000568 PN EE 44,389,457.55 1.65
6 002304 FEI By 40,085,993.45 1.49
7 600872 HAE =R 28,516,396.19 1.06
8 000860 Jii g% Al 18,850,098.20 0.70
9 600809 Ly 7 3 18,727,754.61 0.70
10 600298 G HLRERE 18,489,210.25 0.69
11 002507 WS 16,510,062.15 0.62
12 603517 LR A 15,215,696.90 0.57
13 600600 T B M 15,147,045.76 0.56
14 603369 At 2% 14,954,668.45 0.56
15 300146 SR e 14,271,461.86 0.53
16 603156 FEIUIR 12,900,587.65 0.48
17 603345 I 11,837,310.59 0.44
18 000895 RO & 11,641,608.13 0.43
19 000596 LBl 11,468,815.79 0.43
20 603589 (TS 11,207,148.17 0.42

T S EAULSE RS EA (RS HAN IR LA R 151, A IEHIRA 5 -
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Az, NRMT
SENBEEERI A (RAS) S 1,101,376,119.13
SEHBEERIURN (3D BT 950,918,225.26

MRAE S -
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7.9 BARFEA RYHE 5 E S B EE E B KN IR0 L2 AGER R B4
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7.10 WEWAREE SR E R H 53 BB A
A FHE A AN HR A5 A A AR5 A 4 U 1R
701 5 R AE S BB E GRS E U
A FH A AN HR A5 A A A5 5 3 1%
7.12 HRAESREME
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FERBINTFETT. AT D

7.12.2 FEHRBHIRTH 2B, AT BT 2R e RS S R A

7.12.3 SR HAth & T 5 7= H B
AL NIRRT
75 2R S
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2 S WSCUEF735 LK
3 JSZHA )
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8 HAth

9 fann

66,556,008.63

7.12.4 FAREFFAR B 40 T B 0 FT e S i35 I A

AT AR R ARIFA ATl 77 -

7.12.5 FAARET+ 44 B R AP A AR E R PR B O A Ui B
7.12.5.1 BIRIEHBFA TR BEPHAERBZ REL U

ARSI AR T AR B B A 44 I S R AN AE T 32 BRI D
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TEZRE R | HEREEFT | REZRE
e % ARG Ji% 22 44 7 .
~RE [EERIICA) R
1 688396 A 3,395,210.95 0.10 | FrixsiE
2 688520 A1 28 i 726,485.82 0.02 | HAREE
3 688566 DR 379,765.26 0.01 | HAEE
4 688558 [ % A} 299,286.88 0.01 | Frixsie
5 688568 hRE K 178,634.20 0.01 | M FHZ
8 EEMFEHEANEE
8.1 HIREEMBFAEANFBEFEANEH
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&1t 1,202,432 | 2,156.29 | 61,795,181.51 2.38% | 2,531,001,775.05 97.62%
8.2 iR LTHELEWTHFAAN
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=S 1,044,420.00 1.83%

FRE 939,949.00 1.65%

10 FRAK 57 827,688.00 1.45%
vE: PLEE B RS A EIE SR 5l 45 A PR 51 AR A |l iR 2w S AR 44 W g i

8.3 MiIAREEEAKWMNYANRFEEEAZERIENR
i H 1 L ) Fra maag (i) 7 3 4 474 L A5

E 28 & 490,154.25 0.02%

FEEHNFTAE M T A 0.00 0.00%

R ARS T B 0.00 0.00%

&1t 490,154.25 0.02%

8.4 MIREESEHEANMARFEFTFRAZEESHHEEXRHFL

1 H A B e gy ala B R X CRAD)
N EZEaW 0~10
AN RSN 3 ﬁ%j” -
SRR TR 155 o 5
R AT 4 s
&1t 0~10
i 0
=i A 0
A 2 A A TT
B4 frim B 0
&1t 0
9 FRARE SN EHTH
AT
T H EE i A frih B

HeERAEH (2014 4 10 H 23

HD S maue

458,949,931.81

AR SR e < A7 B

2,249,546,325.73

77,503,020.00

77,503,020.00

AR AR 75 I < e R R A

3,315,191,590.93

Pols AR T I S R [ 473 0

3,170,767,133.38

AR I B AR B A

84,886,855.28

-20,533,361.00

-20,533,361.00

AR T AR I e AL A0

2,478,857,638.56

56,969,659.00

56,969,659.00

10.1 & MBFAARSHRL

10 EXFEHER

REHIN, AT TR BUFTA N RS R

50 jidk 54 71




I 7 [ HIE £ i ORI ML 300 JOIE TR B 58 3 6 2020 4 IR 35

102 ZEESEEAN, BEREAREIESRERTNERANFRS)

WA, ARSEHANERNFLIUT:

2020 4F2 15 H, ARSEHARLA T (ERESEHARA R SEEHNALTEAE) |
ZARBSEWMNS CIEEFLHE TR UGB, 2k DA AR S AR R E
M,

RGN AR SIS NN L TR SIEE IR R AEERANFLD).

103 BREGEEAN. ELEWM™. ESTELFHIFR

AN, AREEGTW S A Fia 88 LS A W S AR EHN, £
P FESFEE S AR MR A I
10.4 Z G BB RIS HER

I, AL B SRS TO R
10.5 RESHITH TS THIESFER

ARHE 4 G A A AR R LA RIS I A6 K T h R 2 THIEE S5 B CREBRIIE A 00O R AL THRSS.
10.6 EEA. EEALEBRRAEEARAZEERLTIFHER

AN, BESEIA S AL S SR Z AL T .

10.7 BEHHUESR A 73 5 B ITHIA KIE 5
10.7.1 & UESS A R 32 5 BT T R R F A& ER
P ARG

5 B EEAE 5 I SCAZ SR R A 4
BEsH | w | TR IR e
e FE <0 FERAL 4 G RER
- 1 He e i
kg5 1
[ #ES 1
R [ s 1
HEEE SR 1
RS 1
RIRUES 1
TLIIE SR 1
IR UES 1
W v IE 1
PR RS 1 - - - -
J5 IEiES 2 44935233418 | 22.02% 418,479.12 | 23.63%
HKIES 2 338,332,854.20 | 16.58% 24742549 | 13.97%
E{EiE 2 286,633,898.65 | 14.05% 268,766.35 | 15.18%
4 AT 2 269,839,458.87 | 13.22% 197,330.86 |  11.14%

51 ik 54 1



I 7 [ HIE £ i PORMT ML A 3000 JOIE TR BB 3 & 2020 4R PR

FEiEsR 1 166,262,503.18 8.15% 154,838.30 8.74% | -
HEME 2 157,791,186.40 7.73% 146,950.00 8.30% | -
TN 1 120,107,865.42 5.89% 111,856.82 6.32% | -
S 1 86,450,622.80 4.24% 80,512.21 4.55% | -
HEFRIESS 3 81,734,405.55 4.01% 76,118.81 4.30% | -
RMES 1 32,332,698.65 1.58% 24,291.32 1.37% | -
BT R 1 29,373,945.20 1.44% 27,355.91 1.54% | -
HRIES 2 12,750,650.29 0.62% 9,324.59 0.53% | -
KAITiF 1 5,745,616.95 0.28% 4,201.81 0.24% | -
R E 3 3,810,747.69 0.19% 3,548.95 0.20% | -

T AR AL AL AR A -

(D B, FERYE

(2) WSS IRDLRGF, TN 55 R br mn 28 7] 22 B IRDUAR E 5

(3) @EAT AL, ERL—FNLEREMEETN;

(4) WEEEME. ™%, B @i mNaEnliE, JFaen ek sia ik m B IR 2R,

(5) AE| BABERIIFTTTRE 1, REMN L A, 52 IR Bt BA A 2 BT A% T B MR B i 70 B
Ik a3 JalE s iz i AT I ek i BRI S R SS s BRI e B Y
R 2R, ST iR .

WPEREF A ARIEXT U A FHR ALA S T . WSS TR OLI B ITAE R, 75 & 58 5 I A Al
FAFRAERT, 23 RO 55 30 115 AR I IE SR 24 W52 53 P A R AR L CRLI A 2 A4 B B i B T ]
&), IFaARE.

10.7.2 ZSHFUES A R 2L 5 BT AT HARES R HE L

SHRL: NRTT

555 2 5 IS 5
e 4T YT Ry
RATEM | BRACH | BECAR | WA | BB | ERE
ikt He o il He ) il He )
ik i i i i i i
RS i i i i i i
e i i i ] ] j
e i i i i i i
L% i i i i i i
FREH i i i i i i
L% i i i i i i
RIS i i i i i i
R L : : : : - -
PR i i i i i i

25 52 itk 54 71




I 7 [ HIE £ i ORI ML 300 JOIE TR B 58 3 6 2020 4 IR 35

J7 IEIEZR

JGRIUESF

[ {EE

A

HEIESF

HeME

AR IESE

AT

IR 93,767.52 | 100.00%

RIESR

PR

IR

KILIESR

A SE

10.8 HAhE KM

e H
Fe A= AL e EE T .
T B 22 EE & SR T L F8 #0ay J0iE 55 #
1 RGP I AT L SR A 1 | CGIEZRRTHRD 2020-01-03
A R A S
T B 22 EE & SR T ML F8 #2y J0iE 55 # "
2 9 . N o iF 25 Hs 2020-01-06
L S T T I
T B 22 EE & SR T L F8 #02r J0iE 55 #
3 RIS B A EE NP ERERHEE | GEZRA ) 2020-01-06
WAL R R 1 N
[E 2234 T HE 4 AE 2020 FEF B A A2
4 Sy TEFE A TR TR SRR e 22 HE R | (P ERIESSR) 2020-01-29
PN
[ R4 N s 5 725 B N
5 Eﬁ SRAAMAARBERNALER | iy 2020-02-15
=
T B 22 EE & SR T L F8 #02y J0iE 55 #
6 PR GRS N R AT WML 55 R PR I M 8T | CUEZRAT ) 2020-03-14
1E=37 N PRk 55 A 15
). .
7 HEESEERRAAXTRTESHRE gi;%igééiég 2020-03-17
LA BN IR R o ’
iR
E RIS EHAIRAF R TIRIEEEEDE
8 ANEGTFRE AR F L SUNFERIEFIA | (AFEM) 2020-04-04
H
=
E S HA R A7 LTI R &P
9 | NESTREAAFL UMNEERESNM LA | (AFEIEM) 2020-05-20
H
=

253 T3k 54 U



I 7 [ HIE £ i ORI ML 300 JOIE TR B 58 3 6 2020 4 IR 35

11 ZFEXHER

1.1 EEXHEXR
1 EZREE R M URT AR B0 FOUESF B3 5 Sk 4 45 7
2. 7R ENE A S UORMT AL IR B0 RS $5 5 e G i
3. TR 2R IR A ORM T L 18 B SR S5 15 D 4 B4R ik S
A AR P AR A TN
S\ BENE IR % A 1 H AR SO

“‘$

11.2 FRth S
RIEGEHNERESEHARAT A S — FETILOX A 18 5 8 SHFESEKE

16 2-19 2.

11.3 &R

IR ARSE G TN F0 4 SO AT A SR G N 24w i b A5 13
RS H O G (021) 31089000, 400-888-8688

ZPEEFHETE: (021D 31089000

] WAE: http://www.gtfund.com

HREESEHARAF
—OZO#/N\A=1+—H

2 54 jidk 54 71



