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TAN P UG R $5 ik < AR JBAT 5 Bl 0 B S I LS5 IR 8 2 58 A sk (0 JXURS: . AR g I s 1 X
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BT SUATIE (] B3 G RO RS, A 38k < A 0 < TN R A 58 < 1 R AR [ 155 LB AT ™ 2
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6.4.13.3.1 xRl B = F1 &R 745 (K BB AR 4047
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0

ARG T — F AT RATFRESF A A 2 G 1 HE R 10%, HAR G 5 hAR %
SEENE H AR SRR — H A R URAT RIS A I IZIE TR 1 10%.
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6.4.13.4.1.1 R R K D

B NRMG
AR
2020 %6 A 1A 1-5 4F 5% AR &1t
30 H
R
AT 10,791,142.39 - 4 10,791,142.39
o R S 235,821.82 - - 235,821.82
FHARIES 40,757.54 - - 40,757.54
N é =1
-~ %Ifm - - 63,824,266.79  63,824,266.79
%
SENRES
kT
M SCIE 17
HAK
NSRS, - - 1,956.87 1,956.87
AL R T 3R - - 562,846.98 562,846.98
HoAth 85 7= - - - -
Bre Rt 11,067,721.75
- 64,389,070.64  75,456,792.39
1 £33
SEH R 4 | |
Rl PR K
NATIE 23
I f " - - 1,371,847.04 1,371,847.04
Bk
AT e [|] 33K . - 790,104.02 790,104.02
MATE BN
- - 84,080.86 84,080.86
e
MNATEE 9 - - 14,013.47 14,013.47
AT B A
WA AE Ty B
F“ﬁ;g%; i i 181,858.18 181,858.18
INEREE - - - -
&’H‘%JE\ 7 = = =
INZ RN - - - -
HoAh A7 £57 - - 70,912.96 70,912.96)
st -
- 2,512,816.53 2,512,816.53
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B R 11,067,721.75
ko] - 61,876,254.11|  72,943,975.86
EER
2019 % 12 A 19PN 1-5 4 5% AR &1t
31 H
Rwre
BATAEER 8,705,067.90 - - 8,705,067.90
o K S 257,475.84 - - 257,475.84
17 HARIE S 33,803.81 - - 33,803.81
y‘%ﬁfm - 326,153.10 55,895,741.46  56,221,894.56
%
NSRS, - - 2,384.85 2,384.85
I R A R 49.70 - 10,661.37 10,711.07
B Rat 8,996,397.25
326,153.10 55,908,787.68  65,231,338.03
1 £33
AT TBE [A] 2R - - 450,598.20) 450,598.20)
MNATE N
- - 82,606.03 82,606.03
Eirdul
MATFEE 9 - - 13,767.65 13,767.65
VA AN
Fjﬁg%% ] i 158,393.66 158,393.66
N AZ o Bl - - 0.63 0.63
HoAth A7 457 - - 140,048.36 140,048.36
s it -
- 845,414.53 845,414.53
R K 8,996,397.25
! 326,153.10 55,063,373.15  64,385,923.50
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6.4.13.4.3 HAfH#E KK

FCAAN A% RS, A2 415 ik <5 P R < i T ) 2 AN BOR SR IR i 2 R ok T S M 2 A 2 LAk
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R 30 1 IR o
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00 59%. BE8, ACHEG 05 oo B\ A XA T A TS O R S B, 2 03 P 25 it B
TR AT KRR, L% VAR (Value at Risk)ff bR A 4 T IO AE AR AR, K
T4 M TR T R A

6.4.13.4.3.1 FHARM#EXES O
S, NRTT

ARHAR FAERER

2020 4 6 H 30 H 2019 4 12 F1 31 H
T H i R4 R i 4 B
YAy FEIE L A E A i

%l (%) (%)
A o Ve R R P — IR SRR 63,824,266.79 87.50 | 55,895,741.46 86.81

A8 Gy M R P — B G 1

MR — iR AR 5 - - 326,153.10 0.51
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28 S PET — e R - - - -
AT G — BUERL - - : -
Fihte - - - :
ait 63,824,266.79 87.50 | 56,221,894.56 87.32

6.4.13.4.3.2 FHAbA#& XS FIEUR SR BT

585 Brolk g L B v LM HoAth T 3578 B AR R AR
X B8 PR A A e H 3 4 B PR 1HE L)
e (CAA: NRMAIT)
AH IR AU A8 5 1 AR 5l PN AR
4907 2020 £ 6 A 30 H 2019412 A 31 H

NI e S A e
7.4.1) BT+ 5%

W4y 407

Wiy 315

b G bh e k(P
7.4.1) N % 5%

kb2 407

kb %) 315

6.4.14 HBITHBM T S THRER T Z Ui B AN IR
B BT DGR H A SE G0 7 B 0 At = 2 I

7.1 MRESHEAEHRL

7 BRAGHRE

ERURAL: NIRRT

5 s X S SIS (%)
1 ERE & 63,824,266.79 84.58
Horpr: SR 63,824,266.79 84.58
2 B - -
3 ] 7 AL 7 4% % - -
Hrr: i - .
BE7 RIS - -
4 DRI L ey . -
5 S RATAE AR . -
6 SN IR 4 il - -
o ST R 1 SN
Ee R ) )
7 %ﬁﬁﬁﬁ%ﬁ%ﬁé% 11,026,964.21 14.61
118
8 T &1 B8 605,561.39 0.80
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9 it 75,456,792.39 100.00
7.2 MEHRET L RRBERTRAE
7.2.1 WEFREATW A RKIE AR ERTRA S

R | Ari it G | T
A & AR Al

B PRI

C il 47,490,958.02 65.11

HLg. 30 R R OK A P R R, 9,702.00 0.01

E eS| 4

F HEB A 710,580.00 0.97
G ASIEIEH . g IREDL

H RNk L4

| 5 R RS BRI RS 8,380,680.79 11.49
J Rl

K J5 b

L LS FITE 25 R 25 739,344.00 1.01
M FHERF SR A RS 3,151,961.40 4.32
N IKF FRBEAN A L it i EE 503,106.08 0.69
0 JE BRI SS  ASFEA A IR 55 M

P HH

Q TA RIS T AR 1,012,334.50 1.39
R S ARE R SR 1,825,600.00 2.50
S )

At 63,824,266.79 87.50

7.2.2 EHAREAT L REB BB R B RERE LS

Teo
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SHERL: AR
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1B EE A1 (%)

1 000661 KA mH 12,090.00 5,262,777.00 7.21
2 600570 E A BT 34,790.00 3,746,883.00 5.14
3 600984 B 127,862.00 3,170,977.60 4.35
4 603259 2 A 32,629.00 3,151,961.40 4.32
5 002821 LT 12,838.00 3,119,634.00 4.28
6 600519 BMNFE 1,700.00 2,486,896.00 3.41
7 300433 W AR 85,000.00 2,383,400.00 3.27
8 002475 SRR 44,498.00 2,284,972.30 3.13
9 000858 R W 13,200.00 2,258,784.00 3.10
10 300014 o464 R 46,200.00 2,210,670.00 3.03
11 300760 L EG R 6,964.00 2,128,894.80 2.92
12 300750 THERAR 12,200.00 2,127,192.00 2.92
13 002126 R g i 156,100.00 1,910,664.00 2.62
14 002241 ORI AR 63,100.00 1,852,616.00 2.54
15 300413 TR 28,000.00 1,825,600.00 2.50
16 601012 B B Ay 42,400.00 1,726,952.00 2.37
17 300558 vz 4 10,800.00 1,511,784.00 2.07
18 300122 BRAY 15,000.00 1,502,250.00 2.06
19 002410 JTBRA 21,300.00 1,484,610.00 2.04
20 603538 Eikte 28,914.00 1,474,035.72 2.02
21 600588 AR 2% 30,461.00 1,343,330.10 1.84
22 300601 A 7,332.00 1,188,957.12 1.63
23 600298 I RE 22,400.00 1,108,352.00 1.52
24 688111 EALIPAY/N 3,114.00 1,063,680.12 1.46
25 002050 e 48,000.00 1,051,200.00 1.44
26 603882 I 11,311.00 1,012,334.50 1.39
27 688016 O ik BT 2,592.00 900,097.92 1.23
28 603517 LR AT 12,500.00 884,250.00 1.21
29 002511 oh I 22 34,300.00 764,890.00 1.05
30 601888 Hh [ A 4,800.00 739,344.00 1.01
31 603707 @R A 11,363.00 733,708.91 1.01
32 603229 B2 14,100.00 733,200.00 1.01
33 002555 —tHBR 15,600.00 730,080.00 1.00
34 002371 67744 4,212.00 719,872.92 0.99
35 600859 FIFFH: 15,600.00 710,580.00 0.97
36 000100 TCL RH 110,600.00 685,720.00 0.94
37 300003 R EYT 18,300.00 668,316.00 0.92
38 000888 WA L A 88,888.00 503,106.08 0.69
39 603283 FENG 1L 4 7,900.00 425,020.00 0.58
40 300246 FIHRAF 3,800.00 133,304.00 0.18
41 603087 HZE=H 193.00 19,357.90 0.03
42 300842 W B Ay 455.00 18,527.60 0.03
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43 688396 A 400.00 17,376.00 0.02
44 300839 T 502.00 11,751.82 0.02
45 600956 HrRLRE 1,925.00 9,702.00 0.01
46 300845 TR 470.00 8,286.10 0.01
47 300843 ek 5 TSt 751.00 7,517.51 0.01
48 300840 TR A 1,185.00 7,038.90 0.01
49 300846 HHEBTEZL 1,131.00 3,811.47 0.01

7.4 WREH AR RS E A A ERZES)
7.4.1 BTN SHUE I P17 E 2980T 20 4 MBI
SEURAL: NIRRT

o AR 4
5 i =S Ji SR A PR N AN X P EHE L
(%)

1 300433 W AR 6,182,821.00 9.60
2 002371 Bl =tol 3,825,255.47 5.94
3 300760 L EG RS 3,673,514.00 5.71
4 603501 TR WA 3,419,829.00 5.31
5 603160 TETRH 3,312,342.50 5.14
6 600556 N 2,972,981.73 4.62
7 002821 Lk 2,959,276.00 4.60
8 600570 H A BT 2,918,632.80 4.53
9 300413 TR 2,866,095.00 4.45
10 002100 REEAY) 2,707,035.00 4.20
11 688018 RERHE 2,668,687.81 4.14
12 600438 A 2,645,034.00 4.11
13 002126 R I A 2,602,023.00 4.04
14 600588 AR 2% 2,566,329.81 3.99
15 000858 i AR W 2,551,832.00 3.96
16 603986 Ik B 2,468,096.00 3.83
17 601012 I I A 2,307,815.00 3.58
18 603538 F e 2,262,050.00 3.51
19 600984 A 2,204,738.20 3.42
20 603369 At 2% 2,166,567.00 3.36
21 000063 HH M E TR 2,113,374.16 3.28
22 002891 o 58 Ay 2,046,293.50 3.18
23 002714 W R 2,015,030.00 3.13
24 002271 ZR 5 TN L 1,979,016.00 3.07
25 002600 A 2 R I 1,968,997.00 3.06
26 000876 oA H 1,964,274.00 3.05
27 600519 DA E = 1,937,301.00 3.01
28 600305 AR 1,919,673.00 2.98
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29 000977 IREME B 1,917,342.00 2.98
30 002507 B 1,903,647.00 2.96
31 601636 TSR 4] 1,902,738.00 2.96
32 002001 oA Rk 1,896,361.00 2.95
33 603079 XIKE) 1,880,666.81 2.92
34 300750 THERAR 1,804,892.00 2.80
35 603707 B R A 1,800,991.00 2.80
36 603444 L 1,769,436.00 2.75
37 603456 JLMZlk 1,753,187.20 2.72
38 000661 K = 1,750,837.00 2.72
39 603882 SRR 1,748,970.00 2.72
40 002607 HABE 1,727,535.00 2.68
41 300308 R B 1,690,788.95 2.63
42 000625 K2R 1,621,994.00 2.52
43 002241 WK A 1,606,516.00 2.50
44 688111 EAIIPIY/N 1,602,127.22 2.49
45 600031 =—®HT 1,562,979.00 2.43
46 603317 RIR A 1,538,164.16 2.39
47 002216 —AE 1,530,383.20 2.38
48 300451 N353 1,526,573.00 2.37
49 601888 Hh [ A 1,522,502.00 2.36
50 603520 F]OKAL 1,446,649.00 2.25
51 300188 E AR 1,406,521.00 2.18
52 600330 KIE By 1,398,261.00 2.17
53 300014 e h 48R 1,386,641.84 2.15
54 688016 W iidES g 1,360,729.77 2.11
55 000568 FINEE 1,337,751.00 2.08
56 300122 BRAEY 1,332,486.00 2.07
57 002594 EL 7 e 1,331,097.98 2.07
58 300558 1SN 4 1,318,395.00 2.05
59 603816 JB 2% 5K S 1,306,471.00 2.03
60 002918 E RS 1,303,049.00 2.02

T SRS (BELABER A

SRR UL R 8, AHIE R 5

“IH AT (B H R ERISON ) JA14% SIS BRAC A (B

7.42 RIFEHE&HGE H BRI S B F= 13 E 2%AET 20 4 FI B B4
SEish: NRMI
7 BT 4
75 J% SEARHS JI% B2 44 R AW RS £ FEEHE LA
(%)
603501 IR B A 6,345,383.04 9.86
603986 JK 7B 4,964,334.53 7.71
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3 300433 W AR 4,524,953.88 7.03
4 603160 TETHRH 4,447,588.99 6.91
5 600438 T8 UK Ay 4,034,912.73 6.27
6 688111 EAIIDIYN 3,236,638.79 5.03
7 002371 675 %A 3,024,796.09 4.70
8 600556 KTF 2,821,870.37 4.38
9 002100 KEEED) 2,795,900.53 4.34
10 002475 SR 2 2,778,375.19 4.32
11 688018 IRERM 2,688,569.94 4.18
12 300750 THERAR 2,673,650.43 4.15
13 603659 BEARK 2,647,332.97 411
14 300136 B4 fE 2,614,231.60 4.06
15 002555 —tHE 2,561,228.64 3.98
16 300601 RN 2,462,948.26 3.83
17 000876 G I 2,395,014.18 3.72
18 603079 IR 2,340,246.80 3.63
19 300760 LG EIT 2,327,192.87 3.61
20 603259 2 el 2,296,665.52 3.57
21 002050 —Ae 2,291,450.47 3.56
22 300308 R A 2,278,944.23 3.54
23 002507 WS 2,195,437.22 3.41
24 002241 WOR By 2,177,033.94 3.38
25 300014 R4 R 2,110,235.07 3.28
26 600519 DVMERE 2,077,927.68 3.23
27 002271 AR MM 2,064,591.84 3.21
28 000858 iR W 2,049,496.34 3.18
29 002353 A Hi o 2,042,718.05 3.17
30 603444 i LeRE 2,040,417.45 3.17
31 000063 G 2,029,569.74 3.15
32 002001 oA Rk 1,991,953.69 3.09
33 002714 W R 1,950,879.95 3.03
34 300315 HBRH 1,941,231.35 3.01
35 600305 B IGTE M 1,920,826.36 2.98
36 002607 HABE 1,914,807.14 2.97
37 300496 HRRMIIA 1,898,114.29 2.95
38 000977 TREME B 1,840,293.61 2.86
39 002216 = 1,778,406.86 2.76
40 002891 W A 1,773,096.70 2.75
41 603456 JLUMZlk. 1,739,835.71 2.70
42 600588 F &K M5 1,736,938.24 2.70
43 601636 Tt 4] 1,728,832.05 2.69
44 002600 A 2 R 1 1,716,326.72 2.67
45 603369 Atk 2 1,699,692.80 2.64
46 600031 =—®ET 1,656,695.00 2.57
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47 300636 EESEZNA 1,638,574.03 2.54
48 002605 weic R 1,614,250.48 2.51
49 002624 e 1,582,365.67 2.46
50 603338 AR T WA 1,531,861.43 2.38
51 603317 RIRE 1,523,229.22 2.37
52 603520 GIp.NDA 1,497,206.34 2.33
53 000961 e 1,494,945.56 2.32
54 000625 K2R 1,475,170.59 2.29
55 300413 TR 1,454,234.08 2.26
56 002918 3/ TR 1,424,541.90 2.21
57 300188 E AR 1,400,219.16 2.17
58 300769 15 4K 1,364,460.80 2.12
59 600882 W% 1,362,228.60 2.12
60 603816 i 2% oK 1,361,074.79 2.11
61 603707 AR et 1,360,474.49 2.11
62 300451 Bl E R 1,342,181.94 2.08
63 002459 mn R 1,336,851.60 2.08
64 002798 MK = 1,333,345.74 2.07
65 002385 Kbk 1,330,083.90 2.07
66 300326 JLFIZ 1,293,939.06 2.01

TE: SRANEHT (BESRABER AT <2 @ (32 RN % S S s e (ke
AN AR ECE) 351, AHBHRA B

7.4.3 TNBER A 2 B0 B S A BTN S B
GRS AR

SENBEE A (A SR 199,963,605.52
SEH RSN (RAE) B 217,084,867.30

TE: SRANEHT (BESRABER AT <2 (32 RN % S S lsg e (il
AN AR HCE) S5, AHBMRAZ B

7.5 BRI MF D RE BB A S
AIE AR AR RFFAT 557

7.6 FAREA SRMME S B HE LB/ BB T4 R 2R B A4
AIE AR AR RFFAT 557

7.7 BIREA HE GBS HE AR EETR B SRES B A
AFE G ARG AR ARFFA B SFFIESR -
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7.8 WEHREA RPME SE ST HFE D RET L4 &R B A
AIEEAR G IRAR A TR

7.9 BIRHEA SMHE GG B E LR/ B RT LA BGES 3 A
AFE AR AR R FFABGIE

7.10 WMEHIRAE S BT KB 5 H LU
7.10.1 REFIRAEE ST KB R S AR I 4

AFE AR WIRARFFA AR

711 REMREESBHEIE AR 5B U
7111 REHIARAEGHTE 8 E G R A5 5 B 40
AT AR AR R AT [ B2

7.12 ARG R ESFHMR

7.12.1 REBIREA HE b 2T E L KR 2 S BRI
AIE AR AR AT
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