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el St A S [ 4 Py AT B P IR, A i ) e N X A i ) o D S [ 175 90 0 A 2
W R TR AN PE R, ORFFHE ST LG b (K v] RSk~ 5 2 AHDC RS . AR TR 45 (¥ ik 45 50 B NAE
FEa R PR T BRI 5K, L E R AR RO T L a] A R AR T 2, i R e O B [ 5
AR MBI E RURE, 7 RIS G 00 AR AR 2

7.4.13.3.1 MEHAXTESHE T RIRSH XK

ARFE G B BNAE R B VR AR T A 1 IR (A TT BRI R B R SIS B ML) K (A
TEEETFRGRIE S R s M RS BRE ) (H 2017 4F 10 A 1 HAEHEAT) 9500 1) B R 6 A
B LA B TR S M RS HEAT B B, G T R KU B [ DR AR B A S R AR AR AR
Tt 52 PR A 4R B it A A1) DA R A5 A2 6 I TR) A AR B RE 0 B 25 & TR bn S TS PR PR AR dE AT 45 8 0 B

TR T RAT FUESE T AR 2 e B B R 10%, HASE G5 AR G 05k
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TEBEER) 15%, A& HMARGRESERNERNETRBAS A K LT AFKITH
TOEBEE, A b2 w Al s R 30%.

A G MIESF RS AL 5 P BT, HRIVR AT AERAT R [RML 3558 5, #8702k 2 B 7= it
HI 2 IR RE B LRSS WE 7.4.120 BEAN, AR GnTid I 32 [ < i 9 7 7 (8 N J
MBS NRETEFR R, H ER— A G R A ol . A e Ea R T
EIPERZ FRBE 7 (AR & T AR T 2 8 B 1E 1 15%.

AFESHREGE NS NN EGH G5 7 AT H a2 587 {0 aT AR B BT B (L PPAG
SIS, SO/ H ARG BE [m] BRI 7 A TTAR H a5 K w] AR E

RIS, AT ik 6 B 5 B0 00 R W AZ B BT H 552 S0 FROSR T ; #2 R 5d
JEXHAZ Zy 5t T W SR DL AT BT RATHF /KPS AT b N R PUR & 5% EANE 2, LK
XA RV I 5E 5y 0 T S 58 57 0 R A7 B 3R AT 80 28 YA 8 S5 0 Tt 7™ A B < A3 [l D52 5 A 3
PRSI ANAE Gy 06 T UG  BEAh, ARk G 56 58 BN ST 1 30 [ A2 5 o 47 ot 7 BRI - AR o 441
il PR SR 5 A KT R IS i 1) USR8 5 A (EL A2 50 A DR B 4 4% 2 SR TH AR A2
W SRS B 77 b S P IR 2 D€ (0 HAl ARS8 5 306 F T R [ml W 52 Sy i, ] 4%
S B R 3 A R 2058 IR BV AR R — 2

CRE LIRS TGS ESR BRI 45 2R R sl P RS B P S B, AR A AR A S P AL Sl
PENG L R4

a

=

I
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7.4.13.4 TR
T3 37 PR A2 6 35 4 I 4R o i T L P SO B0 She B 4 378 2 DL B Ak T 3% 45 250 i DR 3R A 28 3l
RAPEEN AR, ALFER SR ARG A AR AR A% XU o

7.413.4.1 FIZRRKE

23 XU A2 45 <5 il PR 2 0 0 B < Ui 2 52 i 3 R R AR Bl i A AR BB XU o ) R gk
St IS o 141) 1 R ER 77 I B S A TS 5 /A 1ok i [ A N = DR S W SR ) S s S S S S N 1) i &2
AT IS ST 2 TRORR 495 7 37 0] 25 0T 5 A1) IR0 T R SR B <8 98 S M0 £ XU

AR < PR R < BN 8 B0 A R < T PO M R AR M s AT A, TR R R B A A A
HIEE T ot IR 2R R AT B

AEEWAE R EEONRATAR. SHE&M e fFHIRIES KA 5.

7.4.13.4.1.1 R R KM
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g K24 RIS B IR A AIIF SR H 4 2020 AR &
Bpr: ANRMG
A
2020 £ 12 A 31 1PN 1-5 4F 5% At BE fann
H
wre
BRATAA K 9,092,340.24 4 9,092,340.24
e K S 343,315.11 4 343,315.11
7 HARIES 32,432.02 - 32,432.02
T o P& g e - 82,800,499.71] 82,800,499.71
ISR 778 52k - - -
INVLL&IPSS - 987.45 087.45
AL R A 3R - 676,228.36| 676,228.36
Bre At 9,468,087.37 83,477,715.52 92,945,802.89
i f5t
T HAME R - . i
T o 4 b A5 - - -
Ciasent= ikt - - -
S (R 0 4 ik %
FEER
NATIESTE H K - 990,998.28  990,998.28
INZRECAEIFY - 1,232,157.34) 1,232,157.34
A FE N FH T - 106,576.83|  106,576.83
NATFEE B - 17,762.83 17,762.83
AT B R 2% B - - -
NATAZE 5 % H - 387,766.67|  387,766.67
A Fd 7 - - -
AR, - - -
NAS R - - -
I ZE BT 1S B A1 A5t - - -
HoAth A7 457 - 131,156.50|  131,156.50
. 2,866,418.4
st - 2,866,418.45
5
R AR ik 9,468,087.37, 80,611,297.07| 90,079,384.44|
AR
2019 4F 12 A 31 15PN 1-5 4F 5D AR ann
H
wre
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AT 9,901,387.25 - - - 9,901,387.25
HdE A& 221,485.15 - - | 221,485.15
17 HARIE 4 77,355.55 - - - 77,355.55
X 5y M 4 Rt - - | 58,580,775.61| 58,580,775.61
EYSCIE Z7 97 S K - - - 998,853.65  998,853.65
AR . . - 1,963.17 1,963.17
JREYST ER I 3 - - - 18,061.94 18,061.94
BRI 10,200,227.95 - | 59,599,654.37| 69,799,882.32
5t
i HAfE K - - - - ]
28 5 P & Rl 4 £t - - - - -
T A S b A fit - - - - -
S H (] 4 i
FEEK ) ] ] ) |
IEASHIEZ7 7 5K - - - - -
JREAST 8 [B] 3¢ - - | 1,828,280.75 | 1,828,280.75
I ASHE BN Fi - - 4 89,163.48 89,163.48
AT HEE B - - 4 14,860.59 14,860.59
LA 5 A 55 9 - - - - -
NATAE 5 % H - - - 543,897.76 543,897.76,
IR AE A - - - - -
JREASS ) JEL - - - - -
AR - - - - -
126 JE T 5 671 5t - - - - -
oA A7 53 - - 4 171,728.74 171,728.74
Tt - - - 2,647,931.32 2,647,931.32
2R UK E SR 1 10,200,227.95 - | 56,951,723.05 67,151,951.00

TE: RPPFTRAARIE ST KA A SO, %I E L€ I EEE fr H 8030 H S

HEAT T 402
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4T 2020 4F 12 A 31 H A 2019 4F 12 A 31 H REE G AR, HEERRITER
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7.4.13.4.3 HAMHE R

A AR A% RIS 2 6 i < T 455 4 i T 1 2 S B AR S B0 <6 VAL 2 R e T 3 A B RIS 6 LA
(T S DR 3R AR B T R A B R o AR i 4 T AR B FUE S5 58 5 BT b T UARAT 1) R T 3% 58 5
OB AT SR, P T W PO LA AN DU AR T B MUE SR A AT A B 5 B A DL BRR R S T 52

B IE E 27 T 37 A 3 (K B2 0

AREE G I R4 N SE IS 5 S OIS (K R A, XSRS . BRI E L R A AT
BIE, SkEZh N0 AT e K A B T ks XU .

AR i P B LA 1K) A B B AR A AN XU, o AR R G B BT AL v IR 3 o i B 7 1 L A1 A
0-95%; 5% T K24 T R SR IE S (0 EL IS T AR B R B 537 10 80%:; AN 53 H H AAEHIBR
EARMT A TN D RE S5 24 RRF I 6 B B3 1 7E — 4 LA I BURF 5% AR T JE 42
WPEIREN 5%, RSN EEAEA S, FHES . RBHIEHES: BOE. BRI
<o T L PO LU RV e VR AL (5 AT

BEAb, AHEL (G BN H O ACHE G TR IOTE SRR A St i 4%, e 908 Y 2 o i 7 vk
SR AT ARG FE R, A4 VaR(Value at Risk) s 45 Skl A< J: 4 I A TR EE AN A% XU, R ) R 52
b xos RS AT BRER A2 6] o

7.4.13.4.3.1 AR RS
SHERAL. N

AR EER
2020412 A 31 H 2019 4F 12 A 31 H
o E
TiH
A RRE BRI
AN RME N RME
18 Eb 1] 18 L A5
(%) (%)
T oM E BT — R R 82,800,499.71 91.92 58,580,775.61 87.24
LoV P e R
ToMEMEr” — e B %®
AT A ARl s 7= — BLIE R 52
&t 82,800,499.71 91.92 58,580,775.61 87.24

7.4.13.4.3.2 FAbM#E RS IBURE T
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o B8 0T S ks AU 1 T b 23 L A HE 1R A2 ) 5
B IR BEE DAY HoAth T 358 R AR
X% A R H 4 Bt P HE
Mg (pfr: AR
HH R JR AR B 1) AR ) A HE AERER
3T
2020 £ 12 A 31 H 2019 /£ 12 A 31 H
WS HE T 5% I9Hn#] 9,205,853.58 I91n#] 5,836,901.15
Mk G L E T 4 5% k% 9,205,853.58 k%] 5,836,901.15
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7.414.1.2.1 #)JZUERTRA RME

T 2020 4% 12 A 31 H, AREEEFA M LLA SAHE THE ARSI TH N S48 28 10 S b Bt 8 T
H—BRIAREN AR 82,800,499.71 76, J& 158 2 RIAF N AR T 0.00 76, J&F 5 =2 KM
REHNRT 0.00 76 (F 2019 4F 12 A 31 H, AESFFAIUA RMETHE BRI M 15
B 1 ARl R T2 — BRI RPN AR T 55,567,365.39 Jt, J& 158 2 IRIARETN AR 0.00
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7.4.14.1.2.3 = FZRA RAMEREFAI AR 5 £ %0
AFEGFA KL R E v H AR S T N S 14 35 1 ik T B 2R = 2 A R E A AR B 1
R/

\EH

28 49 T3k 69 T



e R4 R TR L BIR & BUIE R B 2R 4 2020 R4 FER

EAEEEARREI N T 3,013,410.22 75, 2020 4N =E RN 0.00 7T, FHEHE=)REK
AR 1,493,777.80 76, HITH A i (ARG sk S AU N IR T 282,525.48 76, MK AR 0.00
76, MR 1,802,157.90 Jt, AMIARREGNART 0.00 76, AHIARFEA 1B TE A2 1 243
AR SLHURAS 5d  1A2 5y AR 0.00 T
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BER AR, ASEETo 7 Z U0 ) H A f 2T
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2 B - )

3 [#] 5 YA 2 4% % - -

Hrp: fiigz - -

B SCRFUE S - -

4 el =k 4y - -

5 S RATAE AR - -

6 SENIRE SRl - -
Forprs S QR 1 SENGR

& Sy . '

2550 T3k 69 U1



e R4 R TR L BIR & BUIE R B 2R 4 2020 R4 FER

WATH R E RS a8
7 X 9,435,655.35 10.15
it
8 HoAth 2% T % = 709,647.83 0.76
9 &it 92,945,802.89 100.00

8.2 BIRIATW A KRR B R AS
8.2.1 i SAAZAT W7 S N B R AL
SRURAL: NIRRT

i B 4 T 1
G 17251 ARME

fHEERE (%)
A VIO NN N1 4 - _
B ZSIN4 1,363,772.00 1.51
C il 66,647,436.51 73.99
D M RO R BOK A P AR RO, . .
E jeigsin4 - .
F it el . .
G ASIIEH . B ATHEELY ) ]
H {E75 FZ Ok . .
|| R RS B AR 2.724.254.20 302
J Sl 6,715,791.00 7.46
K ek 1,173,060.00 1.30
L PG RIR 55 AR 55l 1,751,190.00 1.94
M RHFEIE TR 1,374,144.00 1.53
N IR FRBEEAN A L B . .
0 JE RS + ABFEA A R 25 . .
P BE . .
Q AR TAR 1,050,852.00 1.17
R Ak R E AR R . .
S ZRE . .
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it

82,800,499.71

91.92

8.3 JURIEA RMME G H ST IHE AR/ T BT A R B R A 48

EHAL: NRMx

i B 4 P i
e | BREA Ji S A4 PR () A RME
LA (%)
1 603131 kg T 132,100 3,969,605.00 4.41
2 002025 K HLAR 53,900 3,513,202.00 3.90
3 300750 TER AR 9,200 3,230,212.00 3.59
4 300726 FIEHT 42,000 3,038,700.00 3.37
5 603267 {1378 FE ¥ 20,200 2,600,952.00 2.89
6 002475 AN 45512 2,554,133.44 2.84
7 600316 B 39,400 2,240,678.00 2.49
8 601012 PR 24,200 2,231,240.00 2.48
9 600416 *ST I H 100,300 2,104,294.00 2.34
10 600276 JE 5ty % 24 18,060 2,012,967.60 2.23
11 000568 PN E 2 8,800 1,990,208.00 2.21
12 601166 MV ARAT 94,300 1,968,041.00 2.18
13 000858 MR W 6,500 1,897,025.00 2.11
14 600176 HEEA 92,600 1,848,296.00 2.05
15 002756 TR R 33,400 1,810,948.00 2.01
16 002353 ANH Iy 51,000 1,785,000.00 1.98
17 601888 Hh [ A A 6,200 1,751,190.00 1.94
18 300124 CNEAR 18,000 1,679,400.00 1.86
19 600600 T LR 16,200 1,610,280.00 1.79
20 603799 HEREY. 20,300 1,609,790.00 1.79
21 000001 P HRAT 80,400 1,554,936.00 1.73
22 300073 YR 23,900 1,549,915.00 1.72
23 300733 (eIl 76,400 1,486,744.00 1.65
24 300724 FEEAA 10,000 1,456,000.00 1.62
25 688396 HETE T 22,503 1,406,212.47 1.56
26 603259 2 H jEq 10,200 1,374,144.00 1.53
27 601899 KElk 146,800 1,363,772.00 1.51
28 601318 Hh [ P22 15,300 1,330,794.00 1.48
29 600690 HEFETE S 44,200 1,291,082.00 1.43
30 600817 ST %% 79,800 1,173,060.00 1.30
31 300751 H Ry 1,700 1,150,917.00 1.28
32 603290 Wriksls 4,600 1,108,140.00 1.23
33 300059 RKHME 35,680 1,106,080.00 1.23
34 600893 LIV YA} 18,000 1,068,300.00 1.19
35 000516 NV 83,600 1,050,852.00 1.17
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36 000733 PRAERH 16,400 965,140.00 1.07
37 600887 PRIy 21,300 945,081.00 1.05
38 300850 BRI 5,900 943,351.00 1.05
39 000902 IREEE D 58,100 929,600.00 1.03
40 300379 RI7d 20,200 923,140.00 1.02
41 000066 Hh [ K 48,300 917,217.00 1.02
42 600519 SNFE 457 913,086.00 1.01
43 002601 e E R 29,600 910,792.00 1.01
44 688099 b S I 4 11,540 908,544.20 1.01
45 300525 R A 31,100 892,570.00 0.99
46 002179 HEH 9,800 767,242.00 0.85
47 600036 AT 17,200 755,940.00 0.84
48 600760 HIL K 8,900 695,802.00 0.77
49 300782 R 1,200 684,648.00 0.76
50 000739 L% 2l 21,300 495,864.00 0.55
51 002709 RIG R 4,700 487,860.00 0.54
52 300034 N R AN 13,500 485,325.00 0.54
53 002651 FIE B A 41,600 480,064.00 0.53
54 603369 A2 7,700 441,826.00 0.49
55 000933 R By 54,800 437,304.00 0.49
56 002214 PN EE5 15,300 421,056.00 0.47
57 002821 EJE S 1,400 418,796.00 0.46
58 002507 HREVER 9,800 414,540.00 0.46
59 000661 KH = 900 404,019.00 0.45
60 002240 ROHTELRE 16,500 403,260.00 0.45
61 600409 =RMHT 35,200 360,800.00 0.40
62 300777 H R 5,700 288,477.00 0.32
63 002149 PEERAL R} 10,500 192,045.00 0.21

8.4 MEMARERFHGHERZES)
8.4.1 Rt TN SHHE HIIBI S §H 2% BLAT 20 4 IR 4
EEEAL: AR

b AR A T
s B SEARY % SE 4R AHA B SENE A PEIEHE Ee A
(%)
1 300733 PiZEsh 1 4,312,660.00 6.42
2 600316 YRR 4,260,976.89 6.35
3 600009 N 4,133,264.00 6.16
4 000066 Hp ] K 3 3,812,791.00 5.68
5 600893 [z 11 3,666,000.00 5.46
6 600760 RRTTE R 3,592,281.00 5.35
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600416 *ST I HL 3,475,594.00 5.18
000547 R K 3,450,689.00 5.14
600584 KRS 3,157,673.00 4.70
603131 iz 2,873,932.00 4.28
300447 25 Iy 2,657,385.00 3.96
000063 H M 3E 2,573,861.00 3.83
603867 FALI AR 2,563,265.00 3.82
000001 P AT 2,534,454.00 3.77
688011 Bttt 2,517,319.93 3.75
300502 B By ks 2,500,997.00 3.72
002241 ORIy 2,464,254.00 3.67
002709 RIGH K} 2,445,963.00 3.64
300726 FIEHT 2,445,619.00 3.64
601166 Yl HRAT 2,442,203.00 3.64
603520 i A 2,428,993.00 3.62
002353 AN A 2,417,067.96 3.60
603267 1378 FE ¥ 2,378,223.00 3.54
688396 A 2,335,289.14 3.48
600690 MR K 2,309,562.00 3.44
300601 FRZRAW) 2,252,104.00 3.35
600038 W B 2,234,456.00 3.33
002025 UK HLAR 2,215,975.00 3.30
002385 KAtk 2,160,313.00 3.22
600745 5 2= AR 2,066,240.00 3.08
300750 T A 2,028,937.00 3.02
600872 LB T 1,995,321.00 2.97
300433 WERH 1,923,281.00 2.86
605123 IR HT 1,913,019.00 2.85
300415 e % 1,877,702.00 2.80
300136 EYEIEE 1,875,392.00 2.79
002487 KEET 1,857,798.13 2.77
600741 IR 1,829,940.00 2.73
601038 — 1,827,121.00 2.72
300777 W R 1,808,865.70 2.69
002508 CHR A 1,796,293.69 2.67
000576 HAR T 1,785,024.17 2.66
002601 JelgEAE A 1,780,804.00 2.65
600600 T B B 1,768,836.00 2.63
601888 Hh [ A 1,759,331.00 2.62
300124 CNEAR 1,746,897.00 2.60
603986 JK 5 BH 1,722,709.00 2.57
000733 PRAEFHY 1,706,089.00 2.54
300142 IRRRED) 1,691,295.00 2.52
601717 HRIEAL 1,690,024.00 2.52

2 54 713k 69 1T




e R4 R TR L BIR & BUIE R B 2R 4 2020 R4 FER

51 002179 H 1,636,903.33 2.44
52 603290 Wris T 1,618,114.00 2.41
53 600761 AT 1,612,408.00 2.40
54 600031 =—®ET 1,596,887.00 2.38
55 601318 [ S22 1,594,819.54 2.37
56 000026 KA 1,559,608.00 2.32
57 601012 FEE A 1,553,162.00 2.31
58 300607 EZAE BV 1,548,253.40 2.31
59 002414 L Ak 1,543,384.24 2.30
60 300782 R 1,535,502.00 2.29
61 000902 B 1,531,096.00 2.28
62 300724 FEEAAA 1,506,190.00 2.24
63 600176 HEEA 1,505,874.00 2.24
64 300122 BRAEY 1,442,695.00 2.15
65 002979 IR R 1,438,691.00 2.14
66 000858 iR W 1,424,367.79 2.12
67 600019 ENEA 1,422,100.00 2.12
68 300525 oA 1,396,210.00 2.08
69 002624 SEFEMF 1,391,670.00 2.07
70 300719 GIEYEIR 1,386,644.00 2.06
71 002402 TR 1,384,966.00 2.06
72 300664 TS ES AP 1,382,367.00 2.06
73 601233 el B 17 1,374,640.50 2.05
74 300182 TER 1,363,417.00 2.03
75 300059 KM E 1,349,351.00 2.01
76 000568 VMR 1,346,211.00 2.00
77 600276 JE 5 25 2 1,343,875.00 2.00

TE: AT TN SR EHG SESEBAS EA CRAZ AN R DL ) 351, A IEA R 5 ¥
H.

8.4.2 RITEHMEHE I EEST ™ HE 2% BHT 20 & KB E
SEHRA: ARMIT

i HAW) S 4
s % SEARHD % ZE 4R AW RS H &0 FEEHE He
(%)
1 600760 RRTTE R 4,890,924.90 7.28
2 600893 ﬁfﬁyﬁij]jj 4.187,439.19 6.24
3 600009 AL 3,949,141.18 5.88
4 300733 E3EEN 3,778,982.00 5.63
5 600038 SEREN S 3,734,341.98 5.56
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600745 5 2= B 3,382,430.08 5.04
601138 Tk & B 3,330,005.00 4.96
000547 iR K 3,308,222.11 4.93
600584 KRS 3,284,442.06 4.89
000725 WAHRTTA 2,855,859.00 4.25
000066 EHIESRIS 2,816,913.64 4.19
000977 TRWEE S 2,766,852.38 412
600316 B 2,739,470.00 4.08
688011 Bttt 2,635,838.61 3.93
300601 R 2,634,692.00 3.92
300502 B By 2,612,301.00 3.89
300447 25 Iy 2,578,846.00 3.84
603520 Gl A 2,571,242.96 3.83
000063 H M 3E T 2,524,498.97 3.76
600048 TRF H = 2,445,165.00 3.64
600720 R L 2,390,468.46 3.56
603867 By 2,380,077.00 3.54
000661 K =B 2,359,201.00 351
002709 RIGH K} 2,344,147.00 3.49
002241 ORI AR 2,343,263.00 3.49
002507 HBEVER 2,291,402.97 3.41
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