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I ASHIE 2537 12,481,094.9 | 12,481,094.9
K ) ) ) 9 9
S [E]e 4
Al 7k ] ) ) ) )
JREAST A5 i
% ) ) ) ) )
gjﬁx A5 - - - 504,014.47 504,014.47
JREAFIE, - - - - -
JREASS Il - - - - -
AT H B - - - 0.62 0.62
oAt A7 53 - - - 90,923.67 90,923.67
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YT ] | 149133815 | 149133815
8 8

2R S 43,930,492.4 176.600.00 355,457,271, | 399,564,363.
O 6 51 97
AR
2019 12 H | 1 LA 5ELLE AR &t
31 H
%
BATAER 4,853,192.51 - - | 4,853,192.51
i = N 844,824.71 - - 844,824.71
17 H AR UES: 158,190.67 - - 158,190.67
5 5y P 4 il 13,238,280.0 245,078,792. | 258,317,072.
7i9us 0 ) 93 93
SENIR 4
Al ) ) ) )
ISR - - 261,448.47 261,448.47
RS ) - - - -
I YAT R g 3 88,103.08 - 338,574.36 426,677.44
PGSR - - | 4,032,665.25 | 4,032,665.25
K
Hoptr gt - - - -
e o 19,182,590.9 249,711,481.0 | 268,894,071.
sy -

7 1 98
5t
I A B2 [A] 3 - - 931,910.01 931,910.01
INERE=2:UN
- - - 334,124.77 334,124.77
AT B - - 55,687.45 55,687.45
NATIESR T
o - -| 1,613,808.72 | 1,613,808.72
S R 42
Rl K ) ) i i
JREAST 85 i
% ) ) ) )
PR35 R - - 131,601.06 131,601.06
H
A ) S, - - - -
A ) - - - -
I AZ A B - - 27.24 27.24
HoA A7 5 - - 174,827.14 174,827.14
it it - - | 3,241,986.39 | 3,241,986.39
2R RRURFE 19,182,590.9 246,469,494, | 265,652,085.
Bl 7 ) 62 59




T 7 % TR BR ) R TG B 5 BUE SR 4R B < 2020 4R IR 7

TE RS AR B A G KB, 3% S L0 IO = F08 E O H B3 H
HRE T LUK,

6.4.9.4.1.2 P Z Ko I UM 73y

T 2020 4 06 7 30 H, AEEGFA WAL G MGG A FOANMA & 546 51 158 10 Lo Al
9 5.18%(2019 4 12 H 31 H: 4.98%), KL AR AL 0] T AR 43 B 7 14 H JC H K52
Wi (2019 £ 12 A 31 H: [ .

6.4.9.4.2 ML RS
NI R e 2 8 4 i T L 1 2 0 0018 80 i T4 7 2 TR A1V Y 2828 Bl T 2 3k 3 1y XU
AFEG (A %77 R S AN R, TR e TE 2 KA R

6.4.9.4.3 HARMHE RS

LA IXURY A2 H6 5 4 T i T EL 0 28 0 0 R R I B 37 8 BRIk 320 R 2 A AN
W LASM TS0 W DR 2R AR B0 T 4 2 el PR XU o S 4 S THIE 238 5 i b T s
17 ] R FT 3750 5 O P SE R 25, T O 0 E A s JXUR S U T B MIE S5 R AT AR ) B 4%
AR LR R S A, T RS THIE S T3 B AR WS i i

AR 5 4 1 e 4 TN A T A TR P AL A e R e, S 2 W 1R L BUR
N, SEIEE T TIEN, M BN B R S R e s I BAMIE SR (1) E P
OIHT R BRI, S ERA A G A IR 440 5 VUL B (K AR R HEAT B . RSB IRE E BA
AL A R RO B AR AL, X BRSNS . HRLE . BORAL A HHTIEIE, RSN
AT B R AR T R KU

AR K 430 1o VR 2 ) 2 B PR LA A KUK, o A P B AL A b g A
FREEEHE W 5 R PR LLITE T 0-95%. AKE G B T-H5 T IR 3h 1 B E B AME T4
VI 80%. (% W SCHHIES . BRI, HATR (AFEUER. SRR S A
AT  BRATIA TR BUE. M8 52 LU 28 [T W 4 o vF ot & B0 1 Hofh 4t T
AARMCT SR 5%, Beoh, IS S I NS AT ST MITE 5 s
SEtE AR, s H 2 e BT R e T MG FE R, A3 VaR (Value at Risk) 48455%
R A 25 4 T PRI E AN AR IXURS: B IS R S b ik RS 1E AT R R AT )

6.4.9.4.3.1 F A B R O

Bpz: NRmo
AIEK 2020 £ 6 A 30 H AERER 2019 4E 12 A 31 H
S S g ,
i H N ) " S S o
A E @1(30/1:[;% /N WX S (%)
A S P G b % 7 - 368,170,942.54 92.14 245,078,792.93 92.26
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Hlm {ﬁ'/:\
T 5 M4 R g - ) ) ) )
He P
T 5 M4 R g - ) ) ) )
nEEEE
TTAE SRl 7= AL ] ] ) ]
lE XJ\
HAh - - - -
it 368,170,942.54 92.14 245,078,792.93 92.26
6.4.9.4.3.2 FAMHE XS B EURAE: 23 AT
e | BRIPIR 300 82 LA HAD T 3748 B AR R AR
X = A H 3 4 % P A s i &40 (FR
. N fr: N6
s AP R ) AR € 2020 4 6 J | REEEARC 2019 F 12
7 30 ) H31H )
LY 300 EFF 5% 19,284,749.52 12,219,334.52
2079 300 N FE 5% -19,284,749.52 -12,219,334.52
6.4.10 A B FEBEM M & TH R T 0 I KA E I
A FE A AR HA Y TE 75 B A A Bh T EL A 2 SRR I A S I
§7 REAEWHME
7. 1 RS A
Gshr, N Mot
B
P 5i B S D) RS (()/’)LLE%WJ
1 Gy 368,170,942.54 88.83
Hr: E 368,170,942.54 88.83
Fee Rt - -
[i] 7 WAL 2l $5 20,686,850.00 4.99
Hrh, iz 20,686,850.00 4.99
P S RRIE SR - -
4 | REEE®E - -
5 SR AT A R - -
SENIREE G Rl e - -
o SEWT =R ) 2N R 5 4 Rl ) )
wre
7 | BAT NS RE &M ST 22,791,325.76 5.50
8 | HAthwEr= 2,828,627.25 0.68
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it |

414,477,745.55

100.00

7.2 WEMR AT R B ER R AES
7.2.1 ERREAT W R AR ER R A S

SRRAL: NIRRT

(N

eS|

AfeE Go

i 5 < B 1R L A

(%)

AR MR B

KA

il 3l

283,818,707.15

LT B0 RSO A P A R,

12,766.32

R4

LR AT

9,884.,474.00

ALiEIE . BB

AR Ol

5 EAR . AT ANE REAR RS

20,366,548.47

R4

6,042,100.00

R4

AL G AN 55 R 55l

22,385,450.00

BHEAWTFORBAR MR 55k

25,660,896.60

TR BN 23 LBt B

JE R MRS BRI A AR

e

PAM 2 TAE

e RE MR

wim|lo|vlolzlz|t|Rl=|~|z|la|T|o|lo|a|m]|»

G

it

368,170,942.54

7.22 |EBRBTIS RSB EREZRRHE

AT AR AR FAT P8 BB B BB

7.3 BRI A RIHE SR ST HE BN PRI A IRE R E A

e | REAE | REAR | HE B | AnhE G | e
tefl (%)
1 | 600519 DioMEE 17,800 26,039,264.00 6.52
2 | 300760 LR EIT 74,100 22,652,370.00 5.67
3 |603259 24 B e 176,001 17,001,696.60 4.26
4 | 000661 K& 38,200 16,628,460.00 4.16
5 | 300639 I AY) 305,940 15,887,464.20 3.98
6 | 002475 DALY EA 303,233 15,571,014.55 3.90
7 | 002127 A B L RS 730,000 15,454,100.00 3.87
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8 | 603027 TR 425,491 13,437,005.78 3.36
9 | 002271 R 77 TR HL 297,957 12,105,992.91 3.03
10 | 300529 TR A 173,700 12,072,150.00 3.02
11 | 002568 HE A 265,800 12,046,056.00 3.01
12 | 300433 W AR 414,000 11,608,560.00 2.91
13 | 600872 WA T 171,500 10,037,895.00 2.51
14 | 603233 X Z 121,700 9,884,474.00 2.47
15 | 002821 gl o 39,000 9,477,000.00 2.37
16 | 688126 PEEF=L 275,755 9,452,881.40 2.37
17 | 300453 — BT 457,300 8,889,912.00 2.22
18 | 002798 M BR K = 270,000 8,766,900.00 2.19
19 | 300759 ALK 88,000 8,659,200.00 2.17
20 | 300142 IRFREW) 164,921 8,635,263.56 2.16
21 | 688111 S AlIPSYN 23,999 8,197,578.42 2.05
22 | 300750 THERAR 45,000 7,846,200.00 1.96
23 | 300595 i R 100,800 6,989,472.00 1.75
24 | 688268 RSk 75,216 6,961,240.80 1.74
25 | 601888 Hh [ A 45,000 6,931,350.00 1.73
26 | 300248 oot 558,908 6,908,102.88 1.73
27 | 600143 SR 500,000 6,585,000.00 1.65
28 | 002142 TUARAT 230,000 6,042,100.00 1.51
29 | 002695 18 - 48 232,400 5,861,128.00 1.47
30 | 002847 thisr 60,000 5,713,200.00 1.43
31 | 002773 RREBLZG 100,000 4,960,000.00 1.24
32 | 603613 I T £ 52,200 4,906,800.00 1.23
33 | 603208 Tl RRIR 49,400 4,811,560.00 1.20
34 | 002241 ORI AR 160,000 4,697,600.00 1.18
35 | 000876 oA 150,000 4,470,000.00 1.12
36 | 300661 IRy 14,000 4,270,700.00 1.07
37 | 603707 R A 50,000 3,228,500.00 0.81
38 | 002557 BRI 51,710 2,802,164.90 0.70
39 | 688169 A3k BHE 1,704 622,198.56 0.16
40 | 688089 5 R 5,546 287,781.94 0.07
41 | 688568 HokEE E 11,020 178,634.20 0.04
42 | 688118 S IR =P 4,028 163,335.40 0.04
43 | 688277 K& i 8,810 106,072.40 0.03
44 | 688027 N J& 2,830 102,389.40 0.03
45 | 688600 EACRH 5,468 84,754.00 0.02
46 | 300824 Jb S £ 1,954 26,789.34 0.01
47 | 605166 B & 1,641 26,009.85 0.01
48 | 300842 W By 455 18,527.60 0.00
49 | 600956 L PN 2,533 12,766.32 0.00
50 | 300839 A 502 11,751.82 0.00
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51 | 300709 FERIERHL 110 10,576.50 0.00
52 | 300847 N 1,421 9,861.74 0.00
53 | 300845 e R 470 8,286.10 0.00
54 | 300840 Pt e e 1,185 7,038.90 0.00
55 | 300846 RS 1,131 3,811.47 0.00

7.4 ME W B ERRA SR ERZS)
7.4.1 RiH TN SHE V)& F 7 FE 2%80ET 20 44 KIBCE PI4
SRR NIRTTT

= . o A 7 B 4 BT
e | REAS JE ZE A4 FR ENE - NG SEL] (%)
1 002142 TRRAT 21,038,965.38 7.92
2 002127 FA M B 18,659,189.89 7.02
3 002271 7R 77 UL 15,160,128.17 5.71
4 | 600036 AR HRAT 13,590,217.49 5.12
5 300433 SV eSS 13,067,911.43 4.92
6 | 600872 R T 12,751,307.29 4.80
7 | 000401 HARIKIE 12,409,846.46 4.67
8 |300248 Boor 11,836,779.25 4.46
9 | 603005 im 7 BH 11,305,435.00 4.26
10 | 300639 A4 11,286,387.60 425
11 | 002714 WS Ay 11,081,828.00 4.17
12 | 300709 Rt Rl 11,057,306.08 4.16
13 | 000876 oA 8 10,588,268.06 3.99
14 | 000547 AR K e 10,438,975.53 3.93
15 | 603027 FORERY 10,129,853.64 3.81
16 | 002233 B hAE ] 10,020,374.72 3.77
17 | 002568 I B 9,781,389.00 3.68
18 | 002798 PR K & 9,412,792.74 3.54
19 | 300760 LG EST 9,178,871.70 3.46
20 | 000858 TR W 9,168,350.86 3.45
21 | 300383 T FN 9,153,884.04 3.45
22 | 300136 {E4EiEfE 9,003,781.93 3.39
23 | 300623 TESEYH 8,800,534.40 3.31
24 | 300142 IRFREED) 8,629,416.63 3.25
25 | 300750 TR AR 8,503,800.00 3.20
26 | 300453 =% A 8,446,093.60 3.18
27 | 603259 24 B Fe 4l 8,445,667.00 3.18
28 | 002463 VLAY 8,285,281.00 3.12
29 | 300326 gl & 8,257,412.21 3.11
30 | 002241 ORIy 8,202,458.00 3.09
31 | 688268 HeRr Sk 7,995,398.56 3.01
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32 | 603233 X Z 7,987,752.21 3.01
33 | 002439 Ja BB 7,966,496.51 3.00
34 | 002916 IR P HLEK 7,889,957.00 2.97
35 | 002049 I E T 7,873,082.00 2.96
36 | 002777 Sy 7,753,852.02 2.92
37 | 300482 PARREEL Y| 7,524,026.00 2.83
38 | 000063 G T 7,385,847.74 2.78
39 | 002475 LG 7,190,622.39 2.71
40 | 603496 TE AR 7,006,339.09 2.64
41 | 600143 & RKFHY 6,944,483.00 2.61
42 | 300759 Rl ARk 6,530,744.00 2.46
43 | 002212 FAVEIRC Y 6,452,139.71 2.43
44 | 000661 KK R 6,294,324.00 2.37
45 | 300502 oo B 6,184,611.00 2.33
46 | 600519 CivliE e 6,120,437.63 2.30
47 | 603208 T L RRIR 5,963,984.00 2.25
48 | 300715 U A 5,940,694.30 2.24
49 | 603232 IR B A 5,884,504.92 2.22
50 | 600438 G 5,847,211.00 2.20
51 | 002847 hEl T 5,684,864.00 2.14
52 | 002063 A 5,522,106.70 2.08
53 | 002460 Er N4 5,482,673.48 2.06
54 | 688111 EAlPIYN 5,476,545.46 2.06
55 | 600183 A B 5,466,444.00 2.06
56 | 603127 MR HT 2 5,466,224.43 2.06
57 | 002174 Ui IR IR 2% 5,449,806.49 2.05
58 | 300659 HRER 5,420,691.47 2.04

e RN RN EESMFEN Bk RO, B R AT RS R
KNG HHL AT A A AN R LA E ) 35, BB 5 9 .

7.4.2 FRVHSE H S A H I3 S R $E 29%08HT 20 44 KSR B
SRR NIRRT

. . o " 7 B 4 B
Fa | BREARE Jie ZE A4 R N ) R R S (%)
1 600036 FHEHRAT 21,534,900.00 8.11
2 000858 TR W 16,914,693.65 6.37
3 600745  ZE R 15,710,099.00 5.91
4 | 002142 TURAT 15,458,844.71 5.82
5 1603232 B IR B A: 14,332,053.73 5.40
6 | 002180 gy 18Ik 13,756,962.54 5.18
7 1000401 HRKIE 12,618,895.00 4.75
8 603005 mm /7 BHS 12,521,164.80 4.71
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9 | 002714 WOy 12,317,679.76 4.64
10 | 300709 REIERH 10,981,941.80 4.13
11 | 603501 FIR WA 10,588,494.00 3.99
12 | 603730 TS 10,212,245.01 3.84
13 | 000547 MR K& 9,974,149.68 3.75
14 | 300136 (G485 9,868,847.92 3.71
15 | 300326 gl A & 9,843,349.30 3.71
16 | 300623 TERERIE 9,219,844.58 3.47
17 | 002233 B MR A 9,185,585.96 3.46
18 | 300383 T HT 9,182,935.70 3.46
19 | 300482 JiFEY) 9,000,632.00 3.39
20 | 000876 oA B 8,895,066.24 3.35
21 | 603986 Ik 7 G 8,682,925.50 3.27
22 | 603127 AT 24 8,192,563.60 3.08
23 | 603496 TH A RHE 8,182,055.32 3.08
24 | 002916 TR T LK 8,085,155.86 3.04
25 1601138 Tk = B 8,008,829.00 3.01
26 | 002174 TR X 4% 7,716,229.54 2.90
27 | 000725 HETTA 7,695,813.00 2.90
28 | 002439 Ja B R 7,558,456.43 2.85
29 | 002049 L E T 7,358,057.39 2.77
30 | 600872 R T 7,329,081.00 2.76
31 | 002241 ORIy 7,285,268.42 2.74
32 | 300088 KAERHE 7,154,798 .44 2.69
33 | 002463 VLY 7,046,422.48 2.65
34 | 002777 /Sy 6,975,388.00 2.63
35 | 000063 rhOG I TH 6,884,350.00 2.59
36 | 300502 oo A& 6,763,272.16 2.55
37 | 002212 FAVEIRC Y 6,590,201.51 2.48
38 | 000100 TCL #H% 6,565,848.00 2.47
39 | 300659 2 E R 6,492,996.00 2.44
40 | 300715 e K oY E s 6,331,682.00 2.38
41 | 603987 B S 6,134,835.00 2.31
42 | 300463 By AY) 6,118,995.54 2.30
43 | 300760 LEREYT 6,053,351.32 2.28
44 | 600131 ESEE Epi] 6,039,722.08 2.27
45 | 300347 IR 5,888,704.00 2.22
46 | 603596 (ERE ! 5,857,920.00 2.21
47 | 300529 MR A 5,767,980.91 2.17
48 | 300012 A AN 5,733,666.12 2.16
49 | 002600 A0 2 A4 15 5,717,206.15 2.15
50 | 300196 KA 5,579,838.05 2.10
51 | 000651 s 7 HL 2% 5,511,998.50 2.07
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52 | 002063 TG AT 5,510,647.25 2.07
53 | 002460 LN 5,508,516.00 2.07
54 | 300559 FERHBE 5,464,666.36 2.06
55 | 300451 Bk Z R 5,408,802.20 2.04

e SRR iy EXESM S Bl EANIE. RAT N BIE SAT R ISR
S EHE A & (BN E) HB, AHEHRZ S

7.4.3 EANRER I A S0 R SR B B B R

A NRMIT
SENBG SE A (As ) i 735,901,758.30
SEHRRERN (3D B 727,751,946.18

T SENBERA . S I BN % S 32 A e A (s S Sl LRSS 30D 3151, A%
JEAHIRAE 5 3

7.5 WIRIERIR MM ROFSF R EAS

SRR NIRRT

P i 5w fof ARPE o) i J 4 E P B ) (%6
1 | EXGigs 20,510,250.00 5.13
2| RATER
3| &Rl

Horbr: BURTE SR
4 | iz
5 | Ak R BT g
6 | FHAESE - -
7| Al (AR R 176,600.00 0.04
8 | FkAFH
9 | HAth -
10 | &t 20,686,850.00 5.18

7.6 FIRIEA RMHE & B S B 7= A LU R NHRFF BT 4 (R 4 3 9 40

SRR NRTT

o 2 B A

= 2 Wi 5 ;_( s N i
e | Bl fizr4ab HE G | i Oo sl (%)

019627 20 [E 1 01 205,000 20,510,250.00 5.13
2 | 128112 HOREE 2 1,766 176,600.00 0.04

7. T AR A SOMME 5 E e B E H /NP I BT R B SCRRE S R
4

ARSI AR IR AR FFAT B SRR IE SR
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7.8 |MEHIREA RME S E ST HE AP HEFRIT LA RERREN
il

ARGAMERARTFA SR

7.9 FARIEA SRUME 5 E S B 7= 38 LU R/NHRFF BT T 4% BUIE 3 B 4

I G AR IRAR ARG

7. 10 R EHIRA S H R BB AL 52 0 i 9
7.10.1 REHR AT S BB B AR A B RF S A 45 2 B 40
o

7.10.2 AR GE B BAEHI B KB BBUR

AT SAEBEAT BRI DL BT, R AR AR BRI, DLEMIRMEOV EEH K, R
WENELF . 2GR &4, @RS T i e T @S e, 45 R
WIBR B8 U B SR LS BRI R, SIS 34T IS, i 2 ke Sk B W R E
SRS HAT B IR IRAT . BT H AR 780 B RIS s v . Bl R AR P
ik, 2 HI BRI DO AR G U o R BR TS DL N B3l 1k PR, G K50 R D B ] 25
A S RAT A S ATATAE RS, DA B R B2 4L AR RS (1 H 1Y

7. 11 5 HR A2 S H 0 B GO0 532 5 1% 0L v A

7.10.1 A E R B B R BUR
o

7.11.2 G HIR AT S BB 65 S Rp A0 4 2 B 40
T

7.11.3 A H G BRI R T
o

7. 12 BRASWEHE

7121 FHAEERERE+ZIEFRRATEERPRE AR E IR
WE, RERSHFI BT —FENRIIATTER. LANER. W, BN
FAUEZF BB B SR SR At UL PR

075 39T PN 3 < BB AT+ AR SR AT EMORA B E IR TS L R A, AR R S
i H AT — N ZEIATHETT . TR .
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7122 FHESHEBENWTERERLRTEEHESSFMCHELEREE. WL,
I RIS AR TR BB B G SRAR PP HH Wi B

AT G P BT HORT A4 B < A RS M R, AR R BN A
AR b BRI EE IS N RN

7.12.3 R H A A IR =K

fz: NRMIT

TR

Jf
Jo

SH O

A RIE S

267,502.89

ESCIE S 75 Sk

PSR

PSR

227,924.75

JSZ AT ER K

2,333,199.61

FoAt SYSCGK

PR

HoAh

O [0 | Q||| [W N~

#it

2,828,627.25

7.12.4 BREFA HA0 TR B B R i35 A
AT G AR IR AT AT B 3 555

7.12.5 BIR AT 148 B 5= AP A FE T8 2 PR A% 0 F 5t B
AT AR IR BB AT 48 SR A AETIE SZ BRI Do

8. 1 IREEHAFRFA N HEFFH NG

§8 EEMFFHNER

A

ESEl KA NG

: ALy AN
gf PSR [ IR AEra ey MR

i " &R " 5 R

;F ikl AL il AL
8,25

5 19,517.12 81,467,534.77 | 50.58% 79,587,718.16 | 49.42%
8.2 HiIREEEHEARMNLANRFEAESHIFM
il B pEas g o JE A S A E A5
BTN M R FF 3,545,942.27 2.2017%
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BT |

8. 3 HIRESEHHAKMIA BFEFFEAZESHBEBXH BN

it H

FAES NI ERBENXE O76)

KA T BTN G S VR BTIL E ]

3 N AT 2 4 0
4 B e A T AT S >100
§ 9 FRARESHHZS

B g
FEAFERHQROLI6 4 3 H 23 H)FE40741 450,042.879.22

A

At SR < A AL A

153,444,209.37

AR 7 1R <5 e FR 4

64,781,431.56

Pl A IS < A D [ 47

57,170,388.00

AR S 1B e < R AR B A (4 ek D
[;Lu_ui/ﬁ\ﬁ” )

AR S IR < A B

161,055,252.93

§ 10 ERFHM4E

10. 1 ZE&MHFE AKRSHRIN

AR AT RS IHFH AR .

10.2 ESEEAN. ZE&HEEANENESTHERIIRERAFELZS)

AN, ARG MEGEENRKERTRANFED.
AN, HeE NN LTI E S IR RAEHRAFHAEZ.

10.3 BRESEEN. E2eW™. EETEWHZHIFR

FAREIIN, T LI E P EE WSS R .
AN, T IR SRS HIRIL .

10. 4 F & B F IR 2

ASH T Y12 A B SRS T

%39 T 42 m




T 7 e U BR ) R TG B VR 5 BUE SRR R < 2020 AR A IR

10. 5 NFEES BT HF IS IFESFER
AR WAL S I ) 2 TS5 BT R R A AR

10.6 EEA. £EALEREEEA G ZEERL TSR

AN, HeeE AP BN R
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