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6.4.10.6 AEESEAHBNS5RBT AHIESFRER
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6.4.10.7 FAtSRBRAZ 5 H I B
R e < AR A 3] K L PR T B S 1) 2 T FUA SR IR X2 S S

6.4.11 REEIENR
ARHe AR I TE R 7 i o

6.4.12 K (2020 % 6 A 30 H) AEEFHEHRBERZIRIES
6.4.12.1 FINHT R/H8 RS T AR REE HEZRIES:
GEas, AR

6.4.12.1.1 ZPRIFFHH]. R

M}
o | | S B |k |k
WEgE | W | REEh | AR % | HERAS (R R N T
RS | & | AlH | @EH BRE | ks | EERAY (B B |, o
ps¥ i Pkl
iy}
30084 | WEEF | 2020-0 | 2020-0 | M soa| 504 1,185. | 7,038.| 7,038.
0 HHe 6-30 7-08 Hhs ' ’ 00 90 90
30084 L | 2020-0 | 2020-0 | M 7,517. | 7,517.
Hﬂ . ;F 10.01 | 10.01 | 751.00 -
3 liv&h 6-23 7-02 Hh A% 51 51
30084 2z | 2020-0 | 2020-0 | 4 8,286. | 8,286.
%# ;F 17.63 | 17.63 | 470.00 -
5 Ak 6-24 7-03 FR A% 10 10
30084 | BES | 2020-0 | 2020-0 | T 337 337 1,131. | 3,811.| 3,811.
6 TEgk 6-22 7-01 2% ' ' 00 47 47
30084 | HAE | 2020-0 | 2020-0 | MK 694 | 694 1,420. | 9,854.| 9,854.
7 & 6-29 7-09 Hhs ' ’ 00 80 80
68808 | MREy | 2020-0 | 2020-0 | Hih 2233, | 61,697 | 193,77
9@ ?TEX 27.63 | 86.78 ;
0 bGi] 2-03 8-12 Bl e 00 79 9.74
68808 £55 1 2020-0 | 2020-0 | FrE 9,361. | 201,16 | 604,15
Hr ?TEX 21.49 | 64.54 ;
6 i 2-19 8-26 i 00 7.89 8.94
68816 3 2020-0 | 2020-0 | FrE 5,382. | 1,459, | 1,965,
fik ?TEX 271.12 | 365.14 ;
9 B 2-13 8-21 Bl e 00 | 167.84 | 183.48
68827 | K& | 2020-0 | 2020-0 | M 8,810. | 106,07 | 106,07
N - 12.04 | 12.04 B
7 i 6-24 7-07 Hh2 00 2.40 2.40
68831 | W= | 2020-0 | 2020-1 | Hix 4356. | 467,87 | 1,036,
ok ?TEX 107.41 | 237.93 ;
8 A 4-17 0-27 Bl e 00 7.96 | 423.08
68837 | i | 2020-0 | 2020-0 | M 7,894. | 129,61 | 129,61
. e 1642 | 16.42 -
7 FA 6-29 7-08 Fh 2% 00 9.48 9.48
68846 | 4#Fl | 2020-0 | 2020-1 | H 4,907. | 120,76 | 179,54
o 24.61 | 36.59 -
6 75 4-27 1-09 Bl 00 1.27 7.13
68852 | ZJI| | 2020-0 | 2020-0 | M 133 | 1133 8,337. | 94,458 | 94,458
8 LIS 6-19 7-01 R 2% ' ' 00 21 21
68856 | HEl | 2020-0 | 2020-0 | W 1621 | 1621 | 11,020 | 178,63 | 178,63 -
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8 2HE 6-30 7-08 Hh A& .00 4.20 4.20
68860 | X | 2020-0 | 2020-0 | M 1550 | 15.50 5,468. | 84,754 | 84,754
0 Bl 6-23 7-03 FR A% ' ' 00 .00 .00

T 1. SESRIAEA BAE g A0 SOTBRBCERIK T, k30 E B R — Moy AT Wb .
kB Ay — ROE NS B AR, RGeS by o =) BT Il O RLE . BT
i T JE L E IR A ANRE B e il BEeE I NIRBEE 2 5N EAWERBC IR, AT BRI
H =B BT H Z [RARE A Bk,

2. IR CEHRIETRA 5 FTRMIRUBER A TF AT B2 R 2 R R Ak PR R AT AT Mk AE
TR, AREEIRECHRHIRB SR 2 ih 27 W e ZBUE R, BUE IRy B kAT NIREE Bl
ZHiEE 6 MH.

6.4.12.2 HIRFFA K EIHERERIEZ REE
AN S AN R R A 7 I 45 R A5 3 52 R 5

6.4.12.3 JRR R 1E [BAL 5 PRI K5
6.4.12.3.1 RATIE TidH 5 IERE
IR HE G AR A WA OR AR AT 18] T 7457 2 1E 18 e A R 3 FR 5 35

6.4.12.3.2 R 5 i #5 EE W
A FE G AR A AR TEAZ 5 i T 457 2 1E [ g o A/ R 30 F 55 55

6.4.13 &R T B XK R EE

6.4.13.1 R BURAAELLEH

AREEG IR ARGy, G U A 1 TSI 2 A T XU, i T B T Tl B ik e R A B B 4
RTFMERIES . RSB NS TH R BRI SR PG5 AREEH
BT Bl R TN 155 00K 1 i T FA DR 1 XU R BEEHEAT XU, o B XU R T R . A
S P 4 A B N A XU B = 2 A e OHE DA IR s i 7 PR S (Y TR 2 P, 00 B R TR A
P FEER, ESRIA 2 AU PRIRTIR T, BRI S FIE R K.

AESHREEHMABT LR GLBREE . NiEERRIFENREE RIS, #HS M
O ) (DRSS R AN R B . P ROR TR S S, TR A A 2 R T B LR O
S, e AE HH G AR & XS B TRV B i SRR, — 2S5 s
B S SRR R, A ] LA T KUK B B bl AR B B W AR A I S 5T, A
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A I SRS —i8, SRR SESOAF AR . BB KU AR A XU 5 XU SR 31
PR, IR € I 2 7] 1T U B D3 2 i iy 2 m) USSR DL o RUBSE B B o TH B RAE A% 2%
M ERERyE, IEMEE. & &t EERESET LA G,

AN 4 PR 4 BN T < i TR ) X B 75V T R B MR W M E B AT RO Al
008 T RS A AT REAR S o AE VR 2T B A BE A, I JRURS: 43 2 1 7 EELRER B AT ) B0 ) 88 U 43
R . TINE R TR LR, ARIEATE SRR bR, 45650 fric H it TR E
RS E B AR B, HHE IR, B SRR IR AR B A RE R, S AT
FEHOIS PR BEAT W B R EATVEAYL, JFIE AR RS, R RS il A R K SZ VR A

6.4.13.2 15 F R

15 AR R f8 3 G AL i AR RS S 0 T RIEAT B A0, B R P e 2 2 R AT A
DL AEASAT RIWIA RSO, S HE ST RN AR XU -

AR F 5 R B B NAE ST 5 BN 58 5 3 T B AR IR EAT T 78 70 I PRAl . AR B O ARAT 1730017
JAEAFE G HFEEAT B IRT IR AR AR, HHRATAEFHRIE R AR K. ARIEGAESL S
BEAT BIZE 53 P43 LA e EEIE 2 B A0 45 A IR STAE A )NS5 T 58 IGUE 23 S WO TR0 B, 13 449 XU 7T
REVEAR /N AEARAT ) [F) MV 7 3804752 5 BT S0 58 G ont T 30T 15 R VRAk xR 27 58 5177 20 AT BR ) LA
A I AE L A5 DR o

ARFEG A FE G NS 7 E AR S BRAAE, 045 58 i A A SO Al R HIE S A AT
NHIAE AR, BB 7 B A% 58 Lo #5005 KU

T2020 4 06 H 30 H, AFEERAEHEFFRLHIN 0.00%(2019 4F 12 7 31 H: KESFA
15 F2EAi 27 0.03%).

6.4.13.3 JBhHEXK:

TAN P KU R F5 Sk < AR JEAT 5 Bl BT SRS S5 IR B 2 B8 A sk i XU . A BE B AT sh P X
B — 5 THISK B T 56 4 A0 NPT A I 2SR L () R I B 80, 50— 7 THI K B TR R BTk
PRI 2 T 3 AN IR T 717 A P 2 E PR ¥ 5 8] 43¢ 9% 4 Hh i DTG VRAE 117 47 L2 LR e sh A5 00 L& PR A
AR

BT A 0] 55 < IR A IR, A ke < ) 6 < TN T A e < ) R I RS [ 155 V30 AT 7 2
WA I PRSI T oK, IR RSB AL AT B ST 5 AHVLAC . AR 5 ) 5 8 B NAE
HEa vt 7 BB H, EEARR GO0 T I Al HR i AR T 2, AR BRI e [l A
AR AN PR, A RR B S R AR 24
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T 2020 £E 6 A 30 H, S HTARHE K 2 el 761 & 20 205€ 20 H 08— LR HANT
S TR [ A B (T A B B A ) o [T € EH H ELASTHIS,, DRI T AR BRI 9 R 4 I 45 2 2130

6.4.13.3.1 &5 M A AT S A & R = B SH KK 73

AR B ) B B NAE R s VR R A AR (DTSRRI IR B BB R B B MR ) B (A
FE S AT TR IE F7 45 B8 5 It Bl 1 AR 5 B ) SV R ) SRR AR 6 4 41 5 8 7= ()i 3l e XU i
AT, EPRST ) R B T I AR S O AR R TR AR L IAUIE 52 R ] AR 4% B v L A8 A
N A AERLIN 5] A AR L B8 ) B 255 PR bR S5 s ML FR bR BE AT 457 52 B0 A 23 A

KREEBR T —FK A0 AT RIS T E AT ST E R 10%, HASE G5 ARG
S ENE B A B S R — R A F AT HRIERE AT IZIE R 10%. AR a5 HA S
PR < BN B ) A TP L R A — X i A ) R AT B AT R AN 1% BT A w]
B R 15%, AHEE S hARGREGE I NE KSR EHSTHE — K LA s KATH
AIIBIE S, A% BT A R AU S 30%.

ARG PR IR AR 5 B LT, HeR IR IHEARAT (M [RNML T 3558 55, 6 70 < B 7 il
P Z R BIABE H LB S IUHHE 6.4.12. BEAh, ANKE &l it 2 H Bl £ mlogt 7= 7 S
FLIAEE S RO AIME TR, H LR — NI B SR MR A B . AR 3 ah i
HEh 2 RGP M E A T AR 2 S 0 R 15%. ARSE G Ak 68 BN BE FO0 kG 21 & 5%
P T AN TR H AT AR I B B AT AR BB AT S VRS SIEE, B OREE H AR OA B0 4 L (] R AN TSR
1 7 A TAE H AT AR HLG 7 1 AT AR B A A -

IR, AR <0 A 6 < BN G0 5 B 23 850 [ M 52 2 ) B3 H 552 Sy TR b s #e %F
JE U5 5 558 T B0 55 R0+ A 8 ) AT AR /K45 B0 AT 0 R BRI A5 5 74k O HE N, BLK
X AN BRI AE 2 5 T S A8 By 008 A B AT B 28 T HE S Tt )™ bt BEAS IR < N3 B W 52 5 )L Bl
PE RS FIAZ Gy 0 TR o e AN, AL IR B 5 8 BNl 57, 7 T8 [ D 5 5 S 10 ot 8 B B2 AR 41T
vt FRY BRSO BT A AR SR BT ot B R IR 0L 5 A AR 2 DARA CR T il 1% 2 Fo B T A2
W JRAE SAAFEIUESR B8 0 L b IR I 2\ 8 B HAD A 952 Gk FIF W [ml e =2 S S, AT
ST B R 5 4 ) 44 5 Y 3 R R — 5

6.4.13.4 TR
T 37 XS A8 5 35 < I 45 g L B 2 S B BROR SR B < vt BT T A v 37 45 2R Ak DR 3 R 22 3 i
KAEPHAIS, ALFERAR AR AN RS AT A A% XS -
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6.4.13.4.1 FIZE XK

R 2 JRURGE A i < T LR 2 SO B BRI <V 52 T 3 R R AR sl i R A e sl A XU o R 2R AU
o O = B 1l o T /A Vv R AW e R e P e SR ] g
AN S5 S 1] 235 PRORR A8 T 37 01 2 B T A IS T R SR < YA S e ) XIS

A 4 PR e 4 BN S DX A B < T e PO A R BB PR B T BEAT A%, DRI R A S A
JAE TR R R R AT R

AT G FFAT SORABR AR 73 e B 7 Al

ABIATEE, BIEAS G KL e w3 il

&
TEAEARRREE EAST TR 3 A o AT G5 A M SRR 58 7 R BN HRAT A7k S
& A IRIES KO IR A

6.4.13.4.1.1 F| 2 R K% i 01

Bpr. NRM
AR
LR 1-5 4 54ELE A &t
2020 6 A 30 H
i
- 107,358,377.9
BATAE K 107,358,377.98 - . .
s R D R 2,872,661.69 - 41 2,872,661.69
AR S 994,266.33 - 1 994,266.33
N e 1,597,314,132.
T oG ph Bt e - 41,597,314,132.22 ”
MIBIE 775 53K - 4 98,713,564.00 98,713,564.00)
MR R, - - 13,412.21 13,412.21
A ER D R 37,926.19 - 4,921,998.97] 4,959,925.16
1,812,226,339.
HrE Rt 111,263,232.19 4 1,700,963,107.40)
59
ik
VAT T[] 38K - 1 30,817,245.42] 30,817,245.42
AT N F% - - 2,204,237.56) 2,204,237.56
MNATHEE 2 - - 367,372.92]  367,372.92
Nt AZ 5 % H - - 2,114,480.53| 2,114,480.53
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35,646,673.
ffit Tt - 1 35,646,673.58
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GBS YRR N 111,263,232.19 1 1,665,316,433.82/1,776,579,666.
01
EER
2019 4 12 J 31 14EBLA 1-5 4 AR it
H
wre
- 156,597,204.3
BATAE R 156,597,204.39 . .
s e D R 4,898.086.32 1 4,898,086.32
I ARIE S 2,121,367.14 41 2,121,367.14
N e 2,124,221,634.
A oy M AR e 110,033,000.00] - 723,200.00] 2,013,465,434.28 -8
MRS, - - - 2,771,661.63| 2,771,661.63
A ER D R 30,422.71 - - 1,786,380.87 1,816,803.58
2,292.426,757.
BrE Rt 273,680,080.56 - 723,200.00| 2,018,023,476.78
34
ik
MNATHIESRE H 2K - - 1 36,268,204.85 |36,268,204.85
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AT F - - - 3.49 3.49
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40)
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H 31 H: [[).
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6.4.13.4.2 SN X
AN AR 6 i T2 Fo i 18 B R SR B 4 I & DR AN R AR B i R A P i A . AT 4
WA 95 72 B st AN R M, R E R AN RS -

6.4.13.4.3 HARHHE XK

AR A X 2 4 i 4 P 4R 4 i LA A SO B B SR 3 4970 K] e T 3 ) B R 6 DA
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(B A5, T TG 0 A AN s IR SRR - BRAMUE 23 R AT 4 B B 8 5 0L Rk S T3 ) 5
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52 PR T B e A AT, SRR G B A R 2 YO AR B PR AT R B . ARG R S e
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AN FE 3 T B L I 3 B B AR A AN s XU o AR BT A P SR R o R R 1Y
60%-95%, FrPHE T AR AL BB AR T ISR BT 80%; fidF. TRl TH. BUE.
PESCRFUESS < o A S R v A v R [ IE 2 oV R 4 R I A il L o R R R Y
5%-40%, Hrt, B TEGER LA I B B PR E N 3%, B4R M4 el 210 HE—
DA I BUR 27 1 FL B & TP AMIS T 2R 8 B8 P2 1B K 5% BRAh, ARG IS8 1N A H X A 4
FTREA ARSI M S 4%, 112 F 22 Pl B S A7 UG FE B, £ VaR(Value at Risk)
R S5 10 2 58 <5 T W PR A A A% XU, B T St o UG i AT BRI R 4 11

SR PIESS

N

/

6.4.13.4.3.1 FABMHE R O
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AT E Rl 5™ — BOIEI BT
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K
oy
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6.4.13.4.3.2 FLABAAS XU ) U 2
323 BRI 300 45 HSN HAb T I8 B R AR

X P AR H 4 B I RE Y
Mg (A NI
AH I R AR 5 AR 2 PN AR
bk
2020 %£ 6 H 30 H 2019 4 12 A 31 H
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6.4.14 B T EMEM AT 2 vHR R T 2 U AR IR
(W~ FetirE

() fih TH A SSHE TR %
AT RECRPTERR, XA SR E TR RBRAR T 5 B 2 SR A E TR 1 A
JEDRIE -

SRR ARIRBE B B TR R T3 R T B R Ao
BRI BRER — RN AL A M O 5877 B 5 LR BRE R FTOUL R R A
SRR AT B AN AT L A

(D) FRFEBEHI L Fo A T 2 i <t TR

() #REREMT AL RIME

T 2020 F 6 H 30 H, AEGFHFAMULRMETEREH TR ETH - BRIREHN
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(i) 2 S FITJ J2= K 8] £ 2K AR 3

XIS A 5 i LT R A, A L ORI L A2 5 A R (BB KR A I R 52 5 A
HER) BUR TARATFRATER L, AREeAS TEMH 225 R ERH IR 525 A s R &
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TASRPHERIFEMERE, #5E HRBEE AR A SO ENE 5 — R IOE R 5 =R K.

(i) 28 = JZ IR A S B AR BRI A AR 5 42 0
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(o) FAEFFEE LLA o B T B B i T H
T 2020 4 6 A 30 H, ARESRFFAIEFFEM LA RN ETFEMEMTE 2019 4 12 H 31 H:
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(DALLA SROHMET R SR TA
ANCAZ Fe A BV B A e R B 7 A A £ R S GRR U At e ot KT B 5 2 e i
EHMAZEMRAD.

2
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7.1 BIREEF A EHER
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3 ] 5 WA e 5 %
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—
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it 1,597,314,132.22 89.91

7.3 JARIEA FOME o B B A BB R/ INHE R B BT AR B A A
SRR AR

R T
Fag | B Ji S A4 PR HE(K) AV
HLEHI(%0)

1 300010 SR 6,247,356 122,260,756.92 6.88
2 002475 SR 55 2,206,879 113,323,236.65 6.38
3 600521 3N |4 2,704,337 91,758,154.41 5.16
4 600570 H A BT 799,320 86,086,764.00 4.85
5 300575 R A 2,160,960 85,336,310.40 4.80
6 603883 AR 841,402 84,173,856.08 4.74
7 002675 Rl 3,697,256 77,457,513.20 436
8 002332 AT 2 4,306,826 72,526,949.84 4.08
9 300035 RS, 6,839,100 62,782,938.00 3.53
10 002019 e L2 2,711,700 62,287,749.00 3.51
11 002236 KA 3,067,081 58,918,626.01 3.32
12 000739 s 2l 2,453,789 57,148,745.81 3.22
13 601238 IR 6,258,574 56,327,166.00 3.17
14 002624 SEF I 976,584 56,290,301.76 3.17
15 002463 VakiNiv gl 2,177,114 54,384,307.72 3.06
16 300636 &) A2V, 1,355,360 54,255,060.80 3.05
17 600885 FER A 1,213,900 48,701,668.00 2.74
18 300136 (EE: 3G 829,000 43,953,580.00 2.47
19 002044 TP 2,991,600 43,108,956.00 243
20 601128 S RERAT 5,122,400 38,469,224.00 2.17
21 002120 BIIE Ay 1,403,400 34,313,130.00 1.93
22 002594 EL P ek 451,500 32,417,700.00 1.82
23 300133 RPN 4,345,212 31,502,787.00 1.77
24 600233 [z pRESEH 2,127,800 30,980,768.00 1.74
25 000725 WRTT A 4,849,000 22,644,830.00 1.27
26 002291 BN 939,000 21,690,900.00 1.22
27 300750 THER AR 67,300 11,734,428.00 0.66
28 601689 A 4] 399,907 11,157,405.30 0.63
29 300059 KITME 517,000 10,443,400.00 0.59
30 300033 [] ¢ 15T 67,400 8,969,592.00 0.50
31 300705 JUHLHI 24 529,400 7,120,430.00 0.40
32 688169 kB 5,382 1,965,183.48 0.11
33 688318 L=y ek 4,356 1,036,423.08 0.06
34 688086 B AE 9,361 604,158.94 0.03
35 688080 B 2,233 193,779.74 0.01
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36 688466 GRIAE 4,907 179,547.13 0.01
37 688568 kR K 11,020 178,634.20 0.01
38 688377 iR 7,894 129,619.48 0.01
39 603087 HA=2jlk 1,076 107,922.80 0.01
40 688277 KA 8,810 106,072.40 0.01
41 688528 EINE7/)5S 8,337 94,458.21 0.01
42 688600 A R 5,468 84,754.00 0.00
43 300824 Je sy 1,954 26,789.34 0.00
44 300842 W B A 455 18,527.60 0.00
45 600956 R SRAE 2,533 12,766.32 0.00
46 300839 I 502 11,751.82 0.00
47 300847 HFREDOE 1,420 9,854.80 0.00
48 300845 R 470 8,286.10 0.00
49 300843 JV: 95 52 Ay 751 7,517.51 0.00
50 300840 Pt 4 e 1,185 7,038.90 0.00
51 300846 THHRTEZL 1,131 3,811.47 0.00

74 MEWHRERTHE I EKRES)
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