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I

ARG E BN T DXARAE R A2 R0 B MR R A= KRE
BHAR . M SEREAZ B AT SRl 550 1 IR s ) KRS A B SR M A 2R

AR Fe <5 R <R B NG T <l TR ) IR A B 77 9 R e s R 2 A A M R U ik 2l
T8 T RS A (AT REAR SR o AE VR 3T B A BE R A, AW JRURSE 458 2 1 ™ AR BRI H B0 ) SR XU 43
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6.4.13.2 12 F X
15 KBS S TR IE SR S R R KA G 0 F R JBAT ELTE, s REFHRRIERE RIT AT
WIEZ) . A ATRIHAR RSN, FEIE S U7 30 A 35 AR A0 B XU

AT ) BENAE ST 5 WA 28 50 0 T IR AIRBLBEAT T 8 VP0G o ASIE 8 I ARAT A7 A7
BAEARSE S HFEEAT BT, HZBATAAFR R E RS AR K AR5 i TR %
EY LA BEIE TR AL A FAT BR ST 2 7] NS 5 36 T 58 IR S A ORI 5, 20 AU T BETEAR /s
FEARAT 18] [R MV, T3 3 HEAT 52 5 R 30068 A2 5y %ot TP HEAT A5 P PP FFRHIE 23 22 5 QAT PR 1) LA 1 AH B [
15 FH ARG o

AR I (R B BN L 15 UG BRIAU RS, e S #5088 At RS T SR PP Al R IE 22 A AT
NS AR, HLad e 73 SO £ 58 A B0 P XSS

T 2020 4 6 A 30 H, AIEERFFAGTF.

6.4.13.3 W3HHERK:

TRAIE A, 2 i B AR JBAT 5 G R BT DG 10 LS5 I 2 58 A B XU, o AR (R Bl X
Rr —J7 IR B T 5 G 0 B A AT Bl I R I8 R A A IR B e 8, 55— D THI R | T4 8wt R B Ak
RI5Z ) T 7 AV SR T R ) 73 SO0 PR ol o 81 458 5 4 v i IV A T 37 HH IR B 3 (R 0 DA B R A
1A

BT SEATIE [ 5 4 AU sl P DR, A B 4 1 B T N R A R 45 11 i A [ 155 190 BB AT 7 2%
WP EN P T oK, DRI RS R AL S AT I ST 5 OAHIL I . ARG R 2 4 BN A
B A BT BRI R AR, Z0RETEARH D0 T B (] FR O g b3 Ty 2, 42 ) R P8 FR M [ A
SRR BN M R, A AR R S R AR 2

BERT BT S A AR BTSSR, A JE < 1A 2 < TN S e 0k 57 Fy IR A BT 11 B8 i sl 1k b
BIZR, Xsh AR AT R SE M AT b, RIS SR G R EETR bR, 4L (ERE H] N AR B fE
JIGEEARPR G AR RE B P i L A5 DL R At B2 BR | A $5 58 d Pf LE 145 . AR G 4%
WK AR AT PIBCEE T E A 3 S 5™ E ) 10%, HASE G5 A et eE N E H
I FAt L B IE R A — KA B RAT FIESR A IS ZIE SR 1 10%. AFE G AT RERERIMEFREIE SR AT

30 Tk 47 1T



AR S R Bl RS C R S BUE S R R B 2020 AR IR

Gy BT, PRIERVE 6.4.12 Hh B B3 2 5 B A BT I 52 BRUASBE B LRI IB OUAh, R
BIRe LG BEMASE I A . w6 Ah,  ARTE G mT i i S [ 4 i 55 7 07 TUA N A 08 4 R B P
R, H R RAEE SRR AR 1A R E .
6.4.13.3.1 EREH M ERABR KBRS

o

6.4.13.3.2 WG R A TS A A B MRS 1R K 27

AR HE < ) e < BENAE SR s A E R P M TR (AT S ERIE R IR B S s B MR R (2
TS5 BT IR IE F5 P B8 R At A 1 XURS: 8 B E D () 2017 4F 10 3 1 AR AT ) S 2R 2 SRonh A
GG E B IE RS AT E B, @i AT i R E BT AR G I H SRR AR R

10 52 IR A1) P 4% % s e B 8] A R 2 5 76 JL N 8] N AR TILRE 0 FR £ FR 08 S5 I BN PR R A 3R 4T 457 25 1) U A
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I G TR IE SRS 5 T BT, R IR AIAEARAT (B ML T 358 5y, 0 i 4 01 7 I E
BTS2 PRAIARE H AR S IHE 6.4.12. hAh, ARFEA @R 32 H [ it 7= 7 U
LB RN TR K, L BB — AN B G AR IR A ol . AEGTZHRET
T2 R BB A TH AR 2 & 5 B 15%.

ARG REGERNF N ESHEGE 7 7 A LAEH AR 1] R E 2T #H
ST, A (R E AR DA 5 IS ] S AN A 7 AN AR H AT AR LB 7= () ] AR B

R, AR <0 PR < BN S8 5 B 20 S50 [ M 22 2 IO B H 558 Sy TR vh s # 2d
JE UK AZ G 0 T B SR« A4 B8 0 AT /K PS5 HEAT b SRR BRI A 5 A% O HE N B, BL&
X AN R AZ Ty b TS 5T B 800 8 BEL I AT ) 25 VR R S5 il P A R A < A ST [ D 52 5 PRI B
PEUREFIZE it T 0s o AN, AT 45 () BB PN ST 1 308 (R D58 g Joa A1 v A BRI 2 AR RS o 41
vt R B8 ST R A AT SRR N B ) UG ER 05 B AR 5l A DRSS i e A Se [ TSR 2
B IAE S RASEIAE SR L P i B i FENE M 23 D () HAth SRR 58 5 % TR SR [m1 M58 ek, vl 4

S T R R 0T R 5 R < R 0 E R R G T DR — B

6.4.13.4 TR
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6.4.13.4.1 FJZR KK

R 8 PR 2 Fig g L (R 24 SO B B e B 52 T 37 A SR AR i e A Al ) A o R Uk
<l TR D B TR AR T S A SO T B AR U, H P SR R S ik TR T W
AT IS 3T 1) 5 SRR 17 37 0] 2 F e A7 I 5 AROR B g 5 0 1 AR

AN G P e o BN S JYDOXH AR 3 < T o PO ) S AU PR B 1 EAT A%, RIS R AL B A
ARG TS R A X2 AT

ARSI AT BRI R 7 b B MR A AT, IR G RN g B8 im s M EL e
FEAEARKREE LA F 1R AR . AT G IR R GUSE B EZONBRAT AR 455 & A
BN RIEESE

6.4.13.4.1.1 FJZR KKk O

Bfr: NRMG
AHA
2020 £ 6 H 1N 1-5 4 54Dk AR &1t
30H
o
WATARK | 138,562,867.69 . 1 138,562,867.69
L R A 4 1,199,980.24 - - 1,199,980.24
FHAMES 344,494.01 - - 344,494.01
585 e
LG . 743,609,610.78  743,609,610.78
A on
TNIREE 4
b
N SCIE 25375
- 15,281.22 15,281.22
MRS - 7,497.43 7,497.43
AT HA T R 505.47, - 210,616.56 211,122.03
HoAth ¥t 7= - - -
Hre st 140,107,847.41
- 743,843,005.99  883,950,853.40)
Uik
SE HA [ 4 - i i
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il % P2 K
AT IIE 25375
o ] . 32,477,801.04  32,477,801.04
=4
AT B2 [A] % - - 5,210,407.42 5,210,407.42
MNATE A
- - 1,001,972.15 1,001,972.15
e
MNATEE B - - 166,995.37 166,995.37
M S R
%%k
NASAZ 5
g 2k - - 1,284,521.65 1,284,521.65
Mo AL B - - - -
MATF] R, - - - -
AR - - - -
oA 7 £57 - - 101,008.12 101,008.12
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- 40,242,705.75  40,242,705.75
B 2 K | 140,107,847.41
Bk - 703,600,300.24| 843,708,147.65
AR
2019 12 A 1PN 1-5 4 54D AR it
31 H
wre
AT TE 2k 44,834,516.24 - 41 44,834,516.24
o R S 1,883,304.68 - - 1,883,304.68
7 HARIES 282,667.57 - - 282,667.57
N Ai/\ﬁﬂ
eEGR ] . 788,843,912.90  788,843,912.90
%
N SCIIE 2535
- A - - 8,660,981.01 8,660,981.01
=4
INLeil)s) - - 29,008.94 29,008.94
AT HA T R 1,688.68 - 89,056.68 90,745.36)
BErE AT 47,002,177.17
- 797,622,959.53  844,625,136.70
1 £5t
N ATIIE 25175
o . . 4162,15352  4,162,153.52
= =¢
AT BE [A] 2% - - 2,207,041.37 2,207,041.37
MATE N - - 1,041,689.65 1,041,689.65
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AT FEAE 173,614.97 173,614.97
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B H AL — I DL I BUF O AMR TR G 57 3HE 1 5% BEAN, ARG 8BS AR

S PRFA FRES M Selti i 1, € Wia M 22 Mg 700 S b AT KIS EE B, E095 VaR(Value at

Risk) i b 25 AT 18 AR S < T W PRV AN RS RS, R I Rl i b xeh RURSEEAT PR B A% o

6.4.13.4.3.1 HAhras XA

SRURLL: NIRRT

AIAR FAEER
2020 4 6 H 30 H 2019 4 12 f1 31 H
T H il 4 R
Al FEIFE L A E {H LA
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788,843,912.9
5 o VR R — ISR AR S 743,609,610.78 88.14 . 94.47
A8 Gy M R e — B 4 R
A G PR R TP — 5 4 IR At
TA AR B 7 — BUIF 5
HoAh
788,843,912.9
&it 743,609,610.78 88.14 . 94.47

6.4.13.4.3.2 FAhA#E XU BSR4 4T

i B b 237 bE e 3 v DL A ) HoAth T 4728 B AR i A AR
SRR R SR IEER
B (Bhr. ANRMI0)
FH AU A & ) AR 5] AHIE AEREE
i 20204 6 A 30 H 2019412 A 31 H
5 F g 3 U
;% ol b B R 5t WIINY4 4,240 1144 2,898
sk LY 5 B TR 5
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7 BRAEGHRE
71 PRESE-HEHR
GHAAL: ARG
JP s 5 H Xl RS BT (%)
1 &R 4y 743,609,610.78 84.12
Horp B2 743,609,610.78 84.12
2 e ; ]
3 [#] 5 WAL 2 45 % . ]
Hor: fiidz - -
B SCRHIESR - -
4 4w - -
5 SR AT A SRR - -
6 TN Rl ot - -
s LRI 1R SRR
15 St ' )
7 ?E frfe st e 139,762,847.93 15.81
Tt
8 JoAh 5 U5t 7 578,394.69 0.07
9 Ait 883,950,853.40 100.00
7.2 MEFRET VS RBERERAE
7.2.1 G FRIBAT W REPIR AR R A S
fom | 7l N REON b
A &R Al ; _
B KA - -
C g b 577,545,035.41 68.45
HL #00 R BoK AP R RO 12,766.32 0.00
E jeissin4 - -
F & ) - -
G WIZH A FHEEOL 5,593,327.12 0.66
H A5 Aol - -
[ 5 RARS . AR E BRI S 51,374,652.57 6.09
J Lemnly 36,145,909.66 4.28
K Y 46,407,019.50 5.50
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BRI 55 I 55k

BHABEFEAMEBANR 55k

26,530,900.20

3.14

IKH IRIFER A I

M

Jo B SS

BB A AR 55k

e

PR TAE

S R AR AR L

»w | |lO|vw |0 |z |Z|r

22
)

it

743,609,610.78

88.14

7.2.2 EFREAT AL R BB K ER R A S

Teo

7.3 FARIEA SRMME G ST B LI/ I TR B R A4

SHRAL: ARMT

E Rl I RE
Fe 5 AR i (k) Ny I IXIEN
EERED)
1 000661 K& mH 174,723.00 76,056,921.90 9.01
2 000858 TR W 352,046.00 60,242,111.52 7.14
3 600519 M E 40,932.00 59,878,604.16 7.10
4 002475 DALY 984,350.00 50,546,372.50 5.99
. . 1,435,100.0
5 600984 BN 0 35,590,480.00 4.22
6 300792 AR 159,955.00 27,857,762.80 3.30
7 603259 24 i R 274,647.00 26,530,900.20 3.14
8 300014 {24648k 549,659.00 26,301,183.15 3.12
9 000568 Vi A 284,504.00 25,924,004.48 3.07
N 1,648,550.0
10 600048 LA = 0 24,365,569.00 2.89
1,290,171.0
11 600031 =—HT 0 24,203,607.96 2.87
12 002918 e3P 800,816.00 23,952,406.56 2.84
1,608,865.0
13 600383 S 0 22,041,450.50 2.61
14 600276 TE R EE 24 228,054.00 21,049,384.20 2.49
15 603538 ELUE 395,740.00 20,174,825.20 2.39
16 603899 RIESCA 357,900.00 19,541,340.00 2.32
17 601688 RS 1,009,468.0 18,977,998.40 2.25
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0
18 002821 E[EE 71,600.00 17,398,800.00 2.06
19 600030 S IES 712,066.00 17,167,911.26 2.03
20 300760 L EG RS 55,939.00 17,100,552.30 2.03
21 002157 IEFSRH 950,000.00 16,606,000.00 1.97
22 002271 R 77 TR 375,613.00 15,261,156.19 1.81
23 002555 —tHR 250,300.00 11,714,040.00 1.39
24 002241 ORIy 391,800.00 11,503,248.00 1.36
25 002624 e 161,000.00 9,280,040.00 1.10
26 300136 EYE{E 160,700.00 8,520,314.00 1.01
27 002126 Ay 624,700.00 7,646,328.00 0.91
28 002508 ZIR A 219,345.00 6,823,822.95 0.81
29 603816 i 2% oK J 140,100.00 6,305,901.00 0.75
30 601816 HOP R 906,536.00 5,593,327.12 0.66
31 603338 AR T WA 61,053.00 4,625,985.81 0.55
32 300481 T PH B 223,750.00 4,313,900.00 0.51
33 603737 =R 46,480.00 4,286,385.60 0.51
34 300709 FERE R 28,700.00 2,759,505.00 0.33
35 300559 fER#EH 109,900.00 2,332,078.00 0.28
36 002959 /INRE LAY 17,480.00 2,150,040.00 0.25
37 002008 N o0 55,100.00 1,980,845.00 0.23
38 002601 a2 Epl] 95,900.00 1,774,150.00 0.21
39 688169 kB 4,844.00 1,768,738.16 0.21
40 688520 i 41 B 12,351.00 726,485.82 0.09
41 688598 ST 7,645.00 595,851.30 0.07
42 688363 HEERA W) 3,083.00 455,975.70 0.05
43 688100 A B 11,602.00 300,723.84 0.04
44 688090 T kA FHEL 3,013.00 179,122.85 0.02
45 688568 HokEE E 11,020.00 178,634.20 0.02
46 688377 it EUR 7,894.00 129,619.48 0.02
47 002901 KHEEST 1,000.00 119,290.00 0.01
48 603087 H2=Z 1,076.00 107,922.80 0.01
49 688277 KA 8,810.00 106,072.40 0.01
50 688027 [ & &1 2,830.00 102,389.40 0.01
51 688528 Z= )14k 8,337.00 94,458.21 0.01
52 600176 HEEA 10,000.00 91,500.00 0.01
53 603707 A A 1,000.00 64,570.00 0.01
54 002690 FLHL 1,000.00 52,600.00 0.01
55 002938 IS 50 4 i 1,000.00 50,060.00 0.01
56 300824 b5 By 1,954.00 26,789.34 0.00
57 300842 7 B A 455.00 18,527.60 0.00
58 600956 N i 2,533.00 12,766.32 0.00
59 300839 Iy 502.00 11,751.82 0.00
60 300847 RN 1,420.00 9,854.80 0.00

38 Tk 47 1T




AR S R Bl RS C R S BUE S R R B 2020 AR IR

61 300845 TR 470.00 8,286.10 0.00
62 300843 U 5 2 A 751.00 7,517.51 0.00
63 300840 PR e 1,185.00 7,038.90 0.00
64 300846 T HAELR 1,131.00 3,811.47 0.00

7.4 WREH AR RS E A A ERZES)
7.4.1 REFTSHUE b RPIEE B3 E 2980T 20 4 KBB4
SRS AR

R 4 T
5 i =S Ji SR A PR N AN X P EHE L
(%)
1 002475 SR 2 67,704,458.49 8.11
2 000002 Ji A 48,650,044.48 5.83
3 601688 HEFRIETF 46,657,096.92 5.59
4 600519 FMFEE 46,213,632.16 5.53
5 000858 R W 45,728,728.86 5.48
6 600104 IR 36,434,348.71 4.36
7 002241 WK A 36,005,654.55 4.31
8 603259 2 B A 34,070,499.52 4.08
9 000568 FINEE 33,233,552.27 3.98
10 002555 —LHE 30,719,935.21 3.68
11 002600 A 7 R 1 29,822,093.00 3.57
12 300014 L4 8 R 29,527,719.32 3.54
13 002602 RS 27,380,986.43 3.28
14 000625 K2R 27,273,125.80 3.27
15 002008 N3 o 24,791,414.39 2.97
16 300760 L EG RS 24,774,786.10 2.97
17 300601 AN 24,728,771.66 2.96
18 600030 HEUESF 24,637,401.00 2.95
19 002157 IEFRRHE 24,193,053.55 2.90
20 600585 HIEIK e 23,721,280.64 2.84
21 000651 & 7 HL A% 23,329,361.57 2.79
22 300136 (EE: G 23,179,772.68 2.78
23 002371 Jb77 44 22,902,138.25 2.74
24 600741 HIBIREE 22,395,363.64 2.68
25 002714 W A 22,245,203.06 2.66
26 000977 IREME R 21,978,638.67 2.63
27 000001 P ARAT 21,940,901.00 2.63
28 002384 Rk 21,499,450.40 2.57
29 600984 B 19,889,057.60 2.38
30 002918 3/ TRz 19,282,216.91 2.31
31 000661 K = 18,586,670.00 2.23
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32 603899 RICCHE 18,498,729.00 2.22
33 300792 F M Z 4 18,042,850.80 2.16
34 300750 TR 17,162,749.00 2.06
35 000860 e =314 17,146,981.62 2.05
36 002236 KAy 16,853,020.22 2.02

T ENGET (BESEANBERRA) | <20 (3 EEON) 4% S 32 s e (ke
LA AR A ECR) 3151, AHIBMRA 5B

7.4.2 RHEH SAGE BRI SR HE 2%EHT 20 4 AR B4
GRS NRMT

o AR L 4
¥ Ji SR AR JI S5 A4 R AR RS S FE A LA
(%)
1 000651 s e e 67,603,999.84 8.10
2 000002 JAR VN 64,329,998.90 7.70
3 601688 HZRIUESF 58,789,396.05 7.04
4 603338 AR 49,272,870.53 5.90
5 300750 T AR 48,069,606.83 5.76
6 600030 S IES: 43,889,928.16 5.26
7 000001 P RAT 43,090,449.99 5.16
8 002475 SRS 2 38,476,586.61 4.61
9 000333 LA 36,939,783.89 4.42
10 600036 AR ERAT 36,119,582.00 4.33
11 300601 AN 36,119,096.07 4.33
12 600104 R AEH] 35,381,265.96 4.24
13 002241 WK AR 34,642,523.97 4.15
14 002371 77441 32,973,781.34 3.95
15 603799 R 31,827,942.94 3.81
16 600585 HEIEIK e 31,116,404.41 3.73
17 002555 —tEHR 28,752,770.20 3.44
18 601288 FAMVARAT 26,419,990.34 3.16
19 002384 R 25,927,552.35 3.10
20 601166 PV ERAT 25,908,879.09 3.10
21 002602 JERAES ] 25,864,775.98 3.10
22 000625 K22/ 25,243,345.74 3.02
23 300136 G4 fE 25,094,712.60 3.01
24 600837 B UESF 24,813,735.98 2.97
25 601211 22 2% 24,768,981.84 2.97
26 600276 TEEREZ 23,837,666.09 2.85
27 000977 IREE B 23,509,673.06 2.82
28 002600 A e R 1 23,382,600.10 2.80
29 002008 N2 23,186,188.63 2.78
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30 600466 W KE 21,623,488.28 2.59
31 603986 J& 2 B 21,491,314.09 2.57
32 603520 i A 20,766,628.60 2.49
33 002714 R R 20,613,874.15 2.47
34 603993 1% FHEE Y 18,362,688.18 2.20
35 603019 R E S 17,373,124.65 2.08
36 603259 2 A 17,182,769.53 2.06

TE: SRANEHT (BESRABRERRAT)  <S2H @ (s H RN % S S lisg S8 (il
AN ECR) 351, AHIBMRA 5B

7.4.3 TN BB R A o A B 32 H A S WO e A
S, NRMT

SENBE I RRA (RAE) A 1,547,144,333.78
SEH RN (832D B 1,754,739,229.71

TE: SRANEHT (B SRABERRAT)  <S2H @ (32 RN % S S lsg e (Ol
AN AR HCR) 151, AHIBHRA G B

7.5 IR AF R BEFREAS
AFE AR AR RFFAT 557

7.6 BRI A RMME LB FHE LA/ BIRT LA B SR A
AFE AR AR RFFAT 557

7.7 BRE A MHE G FHE B /R BT B SCRAES - B A
I AR AR RFAT B SRS

7.8 WMEHIREA RMME LB F 38 HBIR NP R L4 Bt & R B B A 4
AEERREHRRFA T RIE.

7.9 ARG SMHE b e B HE LB/ BB T 48 BUIE B3 A 4E
A FE G ARG WA R R A BUIE

7.10 WMEHIRAESBF KB EIZ 5 HOL UL
7.10.1 REFIRAEESEIE HBIEH R ARSI A

ARFe AR AR RS A B AR 0T
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