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E il — H R4 5 1 E

ReEHRHIHE BHRWESHAR, A

7.410.2.2 EE&IE R

Hhr: ARG
A I 4 AT L]
s 20204F1 H1H 22020412 | 20194:1 4 1H %20194F12
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2545 3L 76 7T



o2z 2 AE R HC EIR S RUE SR B I & 2020 SE4E AR

SR AR < B SAS R B 685,851.30 641,171.31
T HEEIEE SR H S G B A M 0.15% M F 9 R . TR AT
H=ExJk &30 P4 TR R
H % H MR B e 2
E T — H AR B 1A
RERERGHIMNE, BHRUTEGHAR, &AM,

7.4.10.2.3 44ERS %

Bfr. NRM
" EN
A B R 5 2RI 7 202041 H 11 %20204£12 431
KR Tg R %%EEMﬁAFiﬁm%E% %
ez Em R E RS 48 RIGIC B IR & &1t
eI 4 - 1,493.87 1,493.87
=ann - 1,493.87 1,493.87
o AT B A
INERGLY Sl gliRe 201941 H 1H %20194£12 431 1
KK TT R 2 1R AR B FE G N S A A R 4%
ey fe R E IR SA g fE R E R AC 41t
M - 1,683.28 1,683.28
&1t - 1,683.28 1,683.28
TE: RS ARES AR BRSSP, C ILS M Hi ey &R 5% T ik C AL S M aim—

H B4 55 1A 1) 0.60%F ettt THE BT
H=ExC J$HE &4 8 IR 55 S S e R AL
H 24 C S8R BisE H N 42 1041 B e 55 2%
E Jy C RIS AT — H I HE & 0 =4l

RS NI, BHRWTESH AR, #HY.

7.4.10.3 5RERT7#EATHRAT I8 R ML T35 B 6535 (B [E1 ) 32 53
ARSI AR I S B AR AT PSRRI R 5 SR AT BRAT 1 R T 657 CE Rl 225
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AN < 1) 3 < TN A T S b R AT BRI IR] 48 R 2 T [ A 0 e R AN i

741042 MEHRBRESEEAZ SMIEMRBET BRE S ELSHIBN
AFE G REE BN Z AN HAD I T T AR S WK B RS R A R4,

7.4.10.5 HRETTRE HIRATIFSRBUR S L HF B

Whr: AR
A AR FE R B S 1]
FERTT 4R 20204F1H1H %20204F12H31H | 201941 H1H %20194:12H31H
JAAR AR ELEZIISUION AR AR SR ISUION
FEARAT 27,606,186.41 183,587.23 1,248,166.69 50,087.27

7.4.10.6 AEESEAHYNSEREITAHIESSHIF DL
GRS ARMIT

EN
202041 H 1 HAE 2020412 A 31 H
e ) CISE YN
KERTT R IEFAHS WEZ5 44 75 RATHR | BE CHAfr:
G
/5K
[ 28 % 605066 KIEHEA WX HA 1,278.00 12,805.56
[ 28 % 605388 Y PRAR R WX HA 1,230.00 16,518.90
[ 28 F % 688095 AT A GIRNEEN) 886.00 212,394.27
[ 28 F % 603112 TRy GIRNEEN ) 920.00 7,194.40
[ 28 F % 688698 AR GIRNEEN) 4,751.00 51,328.62
E 2 H % 003003 KT A BN 756.00 7,930.44
R AT A ]
201941 H1H%E20194 12 A 31 H
FEETERE N TN
KBRTT 2R IEFAHS WEZ5 44 75 RATHR | BE CBAAfr:
B4 0
/5K

7.4.11 i EAENR
RIS AR AR AT RN L .
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7.4.12 K (20204F 12 A 31 H) &ELSFE KR EZIRIES
7.4.12.1 BERATEHT R RAESR T T R A TR 2 R IESR
SHRAL. N

7.4.12.1.1 ZIRIFFZR: K

M}
N N ‘ B | R AR
W | uE | R AT 2 | R, [ BE (R ‘ ‘
‘ ‘ ‘ A | Al{E %0
R | & | AwH | ®H PR | I#% | EHSBAY (B %)
BE | R
i)
60199 | 14 | 2020-1 | 2021-0 | #H ik 24951 | 718,08 | 1,714,
28.78 | 68.71 -
5 ZaE| 0-22 5-06 PR AE .00 9.78 | 383.21
68839 | [&ff | 2020-0 | 2021-0 | Hik 2,585. | 98,049 | 573,14
4 I 0 03| 20172 -
0 i 8-27 3-04 IR 00 .05 6.20
68809 | #& N 2020-0 | 2021-0 | Hi% 211,33 | 202,70
T i 238.53 | 228.79 | 886.00 -
5 gl 9-01 3-08 IR 7.58 7.94
68813 | 2020-1 | 2021-0 | ¥ifE 5,658. | 88,943 | 178,11
iﬁ% W e 20| 148 -
5 O 1-03 5-11 FRAEE 00 .76 3.84
68861 | EZE | 2020-1 | 2021-0 L}\W\J 1,673. | 124,57 | 124,57
R 74.46 | 74.46 -
7 EyT 2-30 1-07 - 00 1.58 1.58
%
30089 2020-0 | 2021-0 | ¥k 19,041 | 97,140
R HIE 11897 | 60336 | 161.00 ;
6 = 9-21 3-29 FRAEE A7 96
o UNL|
30092 | f#f& | 2020-1 | 2021-0 : 3,225. | 34,701 | 34,701
. R 10.76 | 10.76 -
6 Bl 2-29 1-07 - 00 .00 .00
W
30090 “EE | 2020-1 | 2021-0 | B 15,707 | 29,147
I % W\ 1787 | 3316 | 879.00 -
0 iz 0-19 4-29 [{5&=3 73 64
. UNL|
30092 | YTk | 2020-1 | 2021-0 : 1,946. | 26,056 | 26,056
o, WK 13.39 | 13.39 -
7 k2 2-29 1-07 - 00 94 94
W
30089 | 2020-1 | 2021-0 | ¥ 8,835. | 23,217
KE 07| 3697 | 628.00 -
4 A 2-24 6-30 5= 96 16
30091 | EHf 2020-1 | 2021-0 | ¥ihE 14,343 | 22,690
i+ ki 30.26 | 47.87 | 474.00 -
0 vl 1-20 5-27 fR = 24 .38
30089 | Hzx | 2020-0 | 2021-0 | ik 64 | 16.40 1,143. | 4,160. | 18,745
1 ol 9-10 3-17 PR ' ' 00 52 20
30090 5 | 2020-1 | 2021-0 | FihE 11,325 | 17,225
5 it 39.74 | 60.44 | 285.00 -
8 i 1-13 5-24 5= .90 40
30088 kifif | 2020-1 | 2021-0 | % 12,410 | 16,721
Hiid it 2487 | 33.51 | 499.00 -
4 A 1-05 5-12 5= 13 49
30089 | FEJ | 2020-1 | 2021-0 | & 10.78 | 33.03 | 496.00 | 5,346. | 16,382 | -




He gz 22 4 RAE T B VR A AR 0 R 4 2020 4EAE RS
8 i 0-09 4-16 [{FEES 88 .88
30089 | fhIE | 2020-0 | 2021-0 | ¥ihE 7,251. | 16,322
i HIE e e6 | 6001 | 272,00 ;
2 i 9-11 3-24 5= 52 72
30088 | i 2020-0 | 2021-0 | Hi 9,338. | 15,649
TEE i 44.47 | 7452 | 210.00 -
7 IE7N 9-09 3-16 5= 70 20
30091 | JkE | 2020-1 | 2021-0 | Hifk 8,322. | 15,082
JE# it 13.21 | 23.94 | 630.00 -
3 % 1-27 6-07 [{FEES 30 20
30088 | %% 2020-0 | 2021-0 | Hi 13,397 | 14,427
L it 27.97 | 30.12 | 479.00 -
9 il 9-09 3-16 5= 63 48
30090 | M4z | 2020-1 | 2021-0 | Hipk 8,474. | 13,367
!ﬁ HIE 1 5 ag | 2406 | 551.00 ;
2 ik 0-22 4-29 [R e 38 .26
30092 | 7 2020-1 | 2021-0 | Hh% 7,088. | 13,177
/it“z'g I 008 | 3733 | 353.00 ;
5 =95) 2-21 6-30 FRAEE 24 49
30089 G 2020-0 | 2021-0 | % 3,579. | 12,819
!EIFF I 65| 4530 | 283.00 ;
5 =95) 9-17 3-24 FRAEE 95 .90
30090 S| 2020-1 | 2021-0 | B 6,763. | 12,700
wer FI 40| 2685 | 473.00 ;
7 B 1-11 5-18 [R e 90 .05
30087 I 2020-0 | 2021-0 | Hrj 4,930. | 12,637
Al B oss | 2712 | 466.00 ;
9 il 8-25 3-01 FRAEE 28 92
30089 ME | 2020-0 | 2021-0 | BT 3,717. | 9,682.
FAIR FI 547 | as.08 | 276.00 ;
3 il &fiy 9-17 3-24 FRAEE 72 08
30091 | F4ili | 2020-1 | 2021-0 | & 197 6.04 1,063. | 5,283.| 9,503.
8 B 2-15 6-22 PR ' ' 00 11 22
30088 it | 2020-0 | 2021-0 | B 4,123. | 9,402.
B4 FIE 07| 3231 | 20100 ;
1 S 8-25 3-05 PR 47 21
30092 < | 2020-1 | 2021-0 | Hi 4,606. | 9,063.
?‘% ks 16.05 | 31.58 | 287.00 -
2 Btk 2-18 6-25 FR = 35 46
N
60527 | #iF | 2020-1 | 2021-0 M/? 8,593. | 8,593.
R 16.95 | 16.95 | 507.00 -
7 BT 2-25 1-06 - 65 65
W
N
00303 | #H% | 2020-1 | 2021-0 M/? 7,286. | 7,286.
R 15.18 | 15.18 | 480.00 -
0 il 2-25 1-06 - 40 40
W
N
00303 | Hi& | 2020-1 | 2021-0 M/? 5,909. | 5,909.
R 15.27 | 15.27 | 387.00 -
1 BT 2-24 1-04 - 49 49
W
30092 g | 2020-1 | 2021-0 | HihE 3,862. | 3,862.
R HIE 076 | 1076 | 350.00 ;
6 B 2-29 7-07 FRAEE 84 84
30092 | T 2020-1 | 2021-0 | Hh% 2,905. | 2,905.
‘ j—‘ HIE 1 aa9| 1330 | 217.00 ;
7 k2 2-29 7-07 FRAEE 63 63
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A S AR A SR OR 455 A 2 I 5 R e 0 2 PR I 52
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BB ARG R 2020 45 12 A 31 Hik, AFE ST MNFERIT R T 6257 1E REAE 5 T =2 H

(e ) < i % 7 R AR

7.4.12.3.2 G RFFIER
BEAMAE WK 2020 4F 12 A 31 Hik, AL TEMNFRL S Frii iz E RIS 5 =2 H
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S EEE A ATEE Fo NI RRARHIZ A%y, Suatile KR B 2 BOR, DUl I R
AR A EE R BRI AME MR EHEZE Ry, Wl AR H 48 R AR
B TR R s D 25 F 1R 22 T R B T B 2 2 ol M SR AR R XS R R 4 B, IR S
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5 XU 2 f 3k S AR AL Sy IR A B 5 P RIBAT G A 5TE,  BE LS PTHIES R 2 R AT A
BUEZ) LSO BIYAC S S O, T B & B 1 A A2 A0 1 XU

AT G PR 4 BN AESE 5 TN 22 5 0 T B BRARIRBLEAT T 78 70 PP o A3k e HOARAT A7 A7
JRAE 22 rp N ROERAT A0 A [ IR 7 M B B 2 3 2 BTt o (0 LA B e 0 B R B AU B A [ 4R
17, JRARIEASTE S L G BN BHAZ 5 0 T R UG BEAT 00k, R T 5 3K S8 HRAT A7 M S A3 XL
S AN K AT AR ARAT 18 R T 3 BEAT 32 53 A 34050 A2 5 6 T30 4748 P VAl IF RIE SR 22 5107 kAT
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SERCIESR AR I 5, 20 ARG w] REVEAR /)
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7.4.13.3 FahiE X
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FIUEEE, AR % LA E AT E R 30%.
ARSI B PR IS AEUE SR 5 S B Bl RN eI AEARAT 18] R T 3758 5y 8 0 BE e B
B 2 IR HAGE B LRSS WE 7.4.120 Bb4, ABEG Tl 32 H ) b 3 = 07 s\
R G MR VR R, H ERR— BAE I SR MR A e AR TR RET
TUAIESZ BR B R T B T AN 2 8 B 1 K 15% .

ARG E NG H X GH G T 7 AT H AT ARBLB 1] 2B (B BEAT o TP Al
SIE, W ORAE H BA KIS BE (0] Fis AR 7 A TR H AT AR BB 1 T AR L -

RIS, AR 4 ) 0 oy B NGB I 5 B0 O (R 32 5 IR BT H 558 5 0 F IR A s 4% 57 i
JEUS 52 G0 0 F-HIW SR BL . BEAS B ) RALFF /KPS AT 0 R R LR A 57 M R HENE B, LK
XoF AN TR AR 52 2 ot T ST 58 5 B0 E A B I EAT B 28 R R S e ™ M B AR < MR R W A 5 I B
MR AN AZ Gy 0f TR o BeAh, AL 1 B 8 BN A 1 30 [ A8 5 S 410 A B B2 AR o 417
fib [ B8 R RA RE SR KT 5 B 0 i i 1) DA IR B0 55 1B AR 3l DU DR s 191 i 4 4 SR E T B2
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2 AR 2 4R S TR 2 Fo (8 BN 4 5 52 1T 3 R 2 AR Bl i AR IR B KUK o R R ARk
St e Sl == R B I e B T /A A (=N DR A M SR S M S e 1] R 2
AN IS S 1R) 225 SRR A0 1 3 ) 236 B3 5 1 B 5T oA SR I 4 T M ) XU
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AHIR
2020 4 12 A 31 14EPIN 1-5 4E 5 E AR it
H
R
AT 27,606,186.41 - - 27,606,186.41
g 311,054.82 - | 311,054.82
FHARES 62,761.24 - - 62,761.24
N o 603,807,453.4
R 335,752,150.00 89,875,000.00 178,180,303.41 )
ST NGR E 4 fih % .
NIRE 4 149 970,744.96 | | 149,970,744.9
s 6
I ISCIE 25 175 S K - - - -
IVLAIPSS - - 3,053,295.84 3,053,295.84
IS ER A R - - 563,612.89| 563,612.89
513,702,897.43 89,875,000.00 181,797,212.14| 785,375,109.5
Brr At
7
B f5t
T HAME R - i ' ’
T Sy G b A i - - . -
FTAE & Rl A7 fi - - - -
S (R 0 4 ik %
FEER
NATIESTE H 3K - - 3,874,837.05 3,874,837.05
AT TBE [A] 2% - - 140,306.98  140,306.98
A FE N FH T - - 412,976.52]  412,976.52
MATHERE B - - 82,595.30 82,595.30)
A A 45 2% - - 3,602.41 3,602.41
NATAZE 5 % H - - 269,849.29  269,849.29
A Fd 7 - - 29,178.88 29,178.88
NAT R R, - - - -
NAS R - - - -
I ZE BT 1S B A1 A5t - - . -
HoAh A7 3 - - 180,004.37|  180,004.37
- - 4,993,350.80| 4,993,350.8
st
0
R AR ik 513,702,897.43 89,875,000.00 176,803,861.34| 780,381,758.7
7
TEER 14D 1-5 48 54D AitB it
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2019 4F 12 A 31
H
wre
BRATA K 1,248,166.69 - 4 1,248,166.69
e S 250,592.24 - 4 250,592.24
T HARIES 21,021.17 - - 21,021.17
. e 462,894,730.5
A Gy M 4 b vt P 131,723,322.40,  249,458,650.00 81,712,758.18 o
MIRGIEFRTE H 2K - - 15,000,000.00/ 15,000,000.00
INVLL&IPSS - - 4,191,687.41 4,191,687.41
I AL FR A 3R - - 11,457.71 11,457.71
133,243,102.50|  249,458,650.00 100,915,903.30| 483,617,655.8
Bre Rt
0
1 5t
ISR - - - -
2 5 M 4 b A AT - - - -
A& Rl 5 - - - -
S HY [a] ) 4 i %
> j”l i 77,069,736.89 - - 77,069,736.89
=K
MNATIEFTE H 2K - - - -
AT IBE [R] 5% - - 394,565.41 394,565.41
A& HE N F I - - 257,681.52 257,681.52
MNATHEE B - - 51,536.33 51,536.33
A B AR 45 2 - - 4,672.81 4,672.81
NiAFAE 5 % F - - 19,380.08 19,380.08
RS B B - - 34,628.14 34,628.14
INZRRIDSS - - 9,458.09 9,458.09
A A - - - -
16 S0 P A5 7 £5 - - - -
HoAth A7 £5 - - 180,085.01 180,085.01
ittt 77,069,736.89 - 952,007.39| 78,021,744.28
56,173,365.61 405,595,911.5
) 2R U B i 1 249,458,650.00 99,963,895.91
2
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X B PR A A H 3k 4 W PR 1 E )
e (R AR
AH 5% XU 28 5 () AR 5
S A AIHAR AEER
2020 4F 12 A 31 H 2019 4 12 A 31 H
TR AT 25 N30 Wb %) 771,421.27 kb4 1,289,286.48
TR K 25 N30 W4 775,819.56 Wihn%y 1,297,494.80
7.4.13.4.2 ANC R K
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7.4.13.4.3 HAHHE XK

oADK IR 2 4 4 BT R b TR IR 2 o A (i B A SR I 4 I B R e Tl R 3 AV 3 B A
(T 3 A 4 TR R ARSI A B (R AR 3 4 3 B R TR 28 5 BT i SR AT IR R T 3558 5
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AT G I A B LA (0 3 B B AR AR XU o AR 4% R 2L & PP 2 7 B & W P 1 Ll
0-95%; A2 5 H HALEFIRRILTR A B & L0 TR 90N 28 By PRiiE 4 5 B 2 ORFF I 4 8l 2 H A —
LA B BURM R AME T2 8 7= 138 10 5%, Rl M aRma & E. FHRIES. Ry
B BUIE. AR B R At 4 b T 5 8 L A9 A4k FE V2 e 0 sl LA PO R BT

BEAN, AHE S I8 TN O AL BT MRS A S 4%, 52 S Bl 2 e 7 i
XL G AT B LR, A4 VaR(Value at Risk)Fibr S5 Rl A< 3 < THI I AO TR CE AN A XU, R I AT
b oF IR AT R A
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AR EEER
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AV BEE G
{8 L1 15t
(%) (%)
A Gy VAR Rl 7 — B AR 178,180,303.41 22.83 81,712,758.18 20.15
A8 Gy M G b 0 P — B e P
PR — B R AR
fTAE S AT 7 — BLUE S
&t 178,180,303.41 22.83 81,712,758.18 20.15

7.4.13.4.3.2 FAbMHE RS RIBURE T

B Fo 4 0T ks RS T T b 23 L A HE 1Y A2 )
Fr_EaR i UMY AR T I8 B R AR
X AR H 4 BE A
Mg E (A NRmoo)
AH O R AR & (1 AR ) A AEREE
Gais
2020 4£ 12 A 31 H 2019 4F 12 A 31 H
Mk Z LA AE ETF 5% 11n% 9,070,494.92 19 1n#y 2,120,866.83
AL G L E R % 5% /%1 9,070,494.92 /%) 2,120,866.83
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74141 ARME
741411 AR SRHHE TR SR TR
ANEAS FOME T8 A 4l 2 P R 7 £ R AR YR RIS 0 LA R HoAt b £, H PR R AR

IRAK, 2 fe il S K O (E AR

7.414.1.2 VU2 SeOrfETHR I St TR

7414121 &ERERM AL RIME

T 2020 47 12 A 31 H, AFEERA M LLA RME THE BRSNS 28 10 &b 5t = g T
B RIARENR T 174,892,958.39 7, J& T3 2 IRIAREIN N R T 425,834,269.06 7, J& T
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7.4.14.3 AR
HER AR H, A0 E U 0 H A = 2 H 0,
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2 FHEWH - .
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4 A B - -
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M EEETIE WL NI &R 4 6,912,188.20 0.89
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22 300347 A& EZ 21,100 3,409,971.00 0.44
23 000596 HHE DT 11,300 3,073,600.00 0.39
24 002568 A A 29,200 3,045,268.00 0.39
25 002001 R 15 82,000 2,761,760.00 0.35
26 300144 ARIRIHE 125,780 2,228,821.60 0.29
27 601995 & A 24,951 1,714,383.21 0.22
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30 600132 YN A 11,200 1,332,688.00 0.17
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32 603866 Mk i, 12,100 715,110.00 0.09
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34 688390 ] 722 2,585 573,146.20 0.07
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36 688777 EEECET TN 3,440 344,688.00 0.04
37 300894 KEN 6,279 300,116.16 0.04
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50 300910 Fiy BT 474 22,690.38 0.00
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57 300884 A e 499 16,721.49 0.00
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66 003027 [EBRSZN S 349 14,008.86 0.00
67 300902 ER7Sv 551 13,367.26 0.00
68 300925 YN DS 353 13,177.49 0.00
69 003020 ST 374 12,858.12 0.00
70 300895 R S 283 12,819.90 0.00
71 300907 PR 473 12,700.05 0.00
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77 IEES5 3 20,694,259.34 4.04% 18,858.76 3.99% | -
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