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AT BER YR T UEZR T 37 BEAR P BN 2

AT B BEAE AN B SR A A 0 A e, SR BT R RI SRS, B X E A
THGOL BRI b, G IR TRIs TG 00, M B B B R AL S M R e s B NI SR
(RI5E PRI BT S B3 HT, SEHRAT G 2k i A 240 Y B O B0 B8 A P EAT 8058 . AN IR 2 T BN GE
WSS OB A4, SRR B IR IR H ST, RESIN AT R A A
(R T S A A% PAGE o

A3 A TR AL ) 0 B PR L A A IR o AR S B R 2 4 IO RE AT BB 2 57 o 2 <
B 0%-95%; o BEAh, ARG HE G BNEE HON AR G IR RIESF ks St %, 2 3lis ]
Z B INEN BT R &, B VaR(Value at Risk)Fa 55 R I 2 £ 1 G (I EAN 1S R
K8, BBt AT T XS 2 AT R AT

7.4.13.4.3.1 FHAb A& XU T
SEA N Mt
ZINCER S AR
2020 4 12 A 31 H 20194 12 A 31 H
i H
b7 G R PR o 3 4 T P
~RIE nRME
A LB (%) AL (%)
1,696,302.,9 3,642,746,542.
T g e T — IR 92.50 93.70
85.00 89
B et 2 e = 5
THMEME T — e Em#’
%
T A AT 7= — BUE R BF
&1t 1,696,302,9 92.50 | 3,642,746,542. 93.70

50 jidk 64 7T



| 28 < T RS G B VR S IR SR 4R R R B 2020 AEAR TR i

85.00 89

7.4.13.4.3.2 FLABAAS XU ) U A% S
323 BRIER 300 4R B LS Hopth Tl 7 2 ANAR

X P A H 2 & % 7= 1 E
e (Ah. NRMo)
FH A2 & ) AR ) A AR
VA
2020 4 12 A 31 H 20194 12 A 31 H
TR 300 FEH LT 5% W 77,210,379.71 HAANZ) 171,226,668.73
VPR 300 FEEUT % 5% W%y 77,210,379.71 T/ %) 171,226,668.73

7.4.14 BT EBEM S L IHRR FE R H AR FE R

(1) ARME

(a) M TAARMETERTT%

AFRMMETHELRITERZER, XA RMETHE BT & R A 5 28 SO0 N E T E 1A%
JEIRE -

B E R MR P B A GAETE R T 3 BRI Rk

SRR BRI — R U N ABL M DG B B 7 f5 LR B ) B AT S B\

BRI MR P B A G A AT S A E -

(b) FFEHILLA SEMETHE R GRI TR

() & BEWREm TR el

F 2020 4F 12 A 31 H, AREESFA KA RNETHE H AT R 85 10 Sl 7= 8+
B EIRARHN 1,602,346,884.88 76, JETH ZZRMRHN 193,474,987.42 Ji, LR TH=Z
REIARH(2019 4F 12 H 31 H: H—RBXERHN 3,591,799,109.63 7T, J&TH 2 IRHKIREN
144,685,940.74 7C, JoJ& T 55 =2 IRHIRHE)

(i) 2~ FCUHE T 2 R R B B R AR )

AR I DL S BUE 2 R A e R S U A H A& 2 IR TR R I 2

X FUEFRAE 5 B BT CER AN 7, A I R ST i 58 2 AN R (LG TR R A5 I 52 5 A
TWR) BUE TARATT AT O, ARG AL T H 258 5 TR H WA 52 5 AN R &
BRSSO TR R AR SR IR SR AN 523 ) 2 SCT B AN EE — TR U0 AR A A 18 8 R FH AN TR g A AEDRT
TASCERIFE L, A R 27 A R E R 28 — B GE R B =E K.

(i) 28 =2 IRA R E RN A A 5 4 %0
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Teo

(c) AEFFEM LA RIME T ER S T A
T 2020 4 12 A 31 H, REESARFFHIEFLFI LA R ETHER ST =(2019 4£ 12 A 31 H:

).

(d) ANCA Fe i (E iR ik TR

ANAZ SR BV B AR < R 7 M A £5 1 B 3 IS ACRR TR M A < i 47651 »

EMAZEMRAD.
(2) Hf

HIK i e 5 2~ fed

B SUIESL, AT 0GR H A S G0 7 B 1 et = 2T

§8 BEAEGWME

8.1 HIREEHAEHEN

SRR NRTT

Fr5 B gE| X B R B EL ] (%)
1 &R A 1,696,302,985.00 91.76
Hpe JRE 1,696,302,985.00 91.76
2 B R ey
3 ] 5 WA e 5 % 99,518,887.30 5.38
Horpe fiids 99,518,887.30 5.38
B SCRRIESR
4 St R
5 SRbATAE IR
6 TN IR A 4 ik 5% =
Forr e S = [0 1 SN GR
B R
; %ﬁﬁ%ﬁ%ﬁ%ﬁ@% 16.689.431.23 0.90
Tt
8 Hopth % 151 5 7 36,128,644.28 1.95
9 it 1,848,639,947.81 100.00
8.2 HIRIZMURHBRERKHE
S NRmoc
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iy B 4 0% 1 AE L A5
M 1725 ARAMME
(%)
A Y-SR 7 NN Qi 4 - -
ZRN4 78,691,206.65 429
C | fili&k 1,246,021,417.72 67.95
b HL 7. #8077 B BoKA = A
DAY - -
E | &350l - -
Foo | iR 160,597,410.85 8.76
G | ZmEH. GAIEL 22.089.22 0.00
H {78 FE O - -
. SRR AT RIS BEOR iRk
EI4 553,379.93 0.03
U 14 1,721,308.05 0.09
K| Btk 43,740,586.54 239
L FH BTN 55 M 55k . -
M Bl FEANE AR5 - -
N[ KR SRERIA S B E 73,653.66 0.00
¢} JE AR« BN HAh R 55 - -
P HE - -
Q | PAEMMETAE 164,881,932.38 8.99
R Al ARE R R i -
S ZiE - -
it 1,696,302,985.00 92.50

8.3 JIARIEA FMME o B B E LI R/ N HE P O BT B4R Bt A 4

SRERAL: NIRRT

b 3SR PR
T | REARE 5% ZE A4 FK HER) N
E EEBI(%)
1 002563 o i 18,157,070 181,933,841.40 9.92
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2 002044 TR RR 14,552,686 164,881,932.38 8.99
3 603883 AR 2,555,759 160,578,337.97 8.76
4 002019 e L2 7,021,175 132,910,842.75 7.25
5 603987 FR AR 8,308,190 130,355,501.10 7.11
6 300616 ¥ i B 1,324,293 105,493,180.38 5.75
7 000733 PRERHY 1,764,454 103,838,117.90 5.66
8 603989 AR AEH] 3,637,115 97,474,682.00 532
9 603179 IR By 2,814,500 95,411,550.00 5.20
10 002291 28 IVAN 5,711,064 91,890,794.24 5.01
11 603308 LI 2,927,720 86,953,284.00 4.74
12 002683 PN 1 2,188,907 78,691,206.65 4.29
13 688333 iEpaLSs 368,377 55,985,936.46 3.05
14 002675 Rl 2,293,258 44,898,766.78 2.45
15 600466 WOLR 9,445,080 43,730,720.40 2.38
16 002560 T A 3,745,318 30,749,060.78 1.68
17 002452 NG| 5,313,000 30,443,490.00 1.66
18 688981 S RN ES] N 462,175 26,145,239.75 1.43
19 603855 IR Iy 1,498,400 24,184,176.00 1.32
20 688185 R A 1 9,332 3,319,205.76 0.18
21 601995 H 4 ] 25,043 1,721,308.05 0.09
22 300999 KAL) 10,509 927,839.61 0.05
23 688289 EIAED) 6,806 747,571.04 0.04
24 688568 HoRHE K 11,020 483,778.00 0.03
25 688311 W 4,182 482,435.52 0.03
26 300896 TR 530 322,725.42 0.02
27 688578 L 10,734 305,704.32 0.02
28 688127 WA 5,322 178,819.20 0.01
29 688569 gpHEhIE 6,841 137,504.10 0.01
30 300883 TG 8,911 125,199.55 0.01
31 688013 REEST 3,022 86,670.96 0.00
32 688557 i S 1,812 59,343.00 0.00
33 688215 Hify % & e 1,229 56,681.48 0.00
34 300867 ESIRINTN 1,580 50,621.66 0.00
35 300926 R 3,584 38,563.84 0.00
36 300870 e it e 575 38,045.43 0.00
37 300919 HAF A 610 37,521.10 0.00
38 300872 PN 902 34,175.70 0.00
39 300877 GHE WA 586 29,832.78 0.00
40 300900 BRI 882 29,283.51 0.00
41 300927 TLRA 2,163 28,962.57 0.00
42 300868 ANFERE 625 27,093.84 0.00
43 300910 Hiy = A4 536 26,627.38 0.00
44 300871 (] %A ) 671 26,032.89 0.00
45 300864 ORI 251 23,032.00 0.00
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46 300908 S il 347 22,094.26 0.00
47 300873 = 533 22,089.22 0.00
48 003026 W RN 460 21,693.60 0.00
49 300884 AT o 585 20,477.97 0.00
50 300891 L NN |4 1,225 20,206.44 0.00
51 300878 YERE 25\l 406 19,788.17 0.00
52 300909 L AE 458 19,503.82 0.00
53 300892 U £ 314 19,072.88 0.00
54 003029 EPNI 716 18,716.24 0.00
55 003028 PRFIVE HE 432 18,010.08 0.00
56 300913 eI HIE 700 17,277.40 0.00
57 300925 EAREE 428 16,709.99 0.00
58 605179 — MG £r iy 939 16,582.74 0.00
59 300898 AEJH FL 496 16,382.88 0.00
60 300889 %t 486 14,648.05 0.00
61 300876 eSS 395 14,540.50 0.00
62 300911 ¢ R 383 13,305.04 0.00
63 300882 JilEE e 494 12,823.42 0.00
64 300879 PNUiEl 466 12,637.92 0.00
65 300922 REHS 363 12,008.46 0.00
66 300917 R R 303 9,866.14 0.00
67 300918 B L 1,063 9,503.22 0.00
68 300881 IRTEY 291 9,402.21 0.00
69 605277 FE NI A 507 8,593.65 0.00
70 300886 el A k) 164 7,534.59 0.00
71 003030 HH 4 1y 480 7,286.40 0.00
72 003031 R T 387 5,909.49 0.00
73 600690 HIRBR 33 963.93 0.00
74 300920 TR 3 116.64 0.00

84 MEWNRERTHEHIEKRES)
8.4.1 RIFZEANEHGE H BAVIE & % =18 2 % 30ET 20 2 HI A =4

SRR NRTT

7 B 4 B = VB
5 Ji SR AR JI B A4 R N SN T
gl (%)

1 002044 TP 246,769,013.14 6.35
2 002019 e LR Z 208,614,293.95 5.37
3 600690 IR K 182,576,264.93 4.70
4 002120 paN il 177,304,040.88 4.56
5 600563 R T 175,816,452.63 4.52
6 603987 RS 172,187,500.71 4.43
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7 002291 2R AN 166,892,782.92 4.29
8 603989 AR 157,751,773.49 4.06
9 002675 IR 133,118,926.38 3.42
10 002683 PN 1 117,977,372.62 3.03
11 600885 F R A 101,897,724.74 2.62
12 300035 RS 96,297,709.99 2.48
13 000725 AR A 92,593,835.32 2.38
14 600079 NAEEEZy 90,157,643.47 2.32
15 000733 PRERHE 84,078,821.71 2.16
16 600036 FARRAT 84,025,438.63 2.16
17 603308 LI Ay 76,048,788.54 1.96
18 002831 R R 75,975,285.60 1.95
19 002563 AR it 69,678,111.54 1.79
20 002301 FOEEH] 68,934,988.94 1.77

s RANGHUL RN G (R AN TR LA A, BB 5

8.4.2 Rt SHHE PRI & T 1#H 2% BUAT 20 42 KRR B 40

SRERAL: NIRRT

b I A B A
5 Ji EEARAY Ji S A4 PR ASH R 132 A
tefs (%)

1 600885 TR Ay 553,334,276.23 14.23
2 002831 R R 404,127,223.02 10.39
3 603737 =R 389,370,971.96 10.02
4 603233 KRSk 372,449,468.59 9.58
5 600690 IR K 364,665,850.52 9.38
6 603883 THG 336,845,654.25 8.66
7 002050 e 265,770,773.97 6.84
8 002675 R 258,817,447.08 6.66
9 600563 AN 250,206,638.93 6.44
10 300616 ¥ i 224,178,145.26 5.77
11 002301 0 4E ] 213,034,070.58 5.48
12 002466 RFFHEM 202,689,944.64 5.21
13 603786 RBHEIE 165,871,107.87 427
14 300788 HAE H i 164,860,666.49 4.24
15 002563 AR it 162,740,509.67 4.19
16 603337 Ay 161,524,124.99 4.15
17 002120 BIIE Bty 160,128,550.50 4.12
18 600079 NAREEZ 123,347,890.34 3.17
19 300035 RS, 112,595,665.08 2.90
20 603515 DK AL e 94,472,542.08 243
21 603989 AR AEH] 84,235,129.24 2.17
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22 000725

WA A

83,641,177.20 2.15

23 603179

HOR LA

83,170,583.48 2.14

VE: SR EPUHE S RS RS R LLRRACERD A, AN R S T .

8.4.3 LB BA SR S R IR B3

iz NRMIT

PR RIS (RRSE) S

3,814,914,723.59

SN
TR (BRED) BV

6,460,780,581.47

T SRNBEREA . S BER NI S s e (RS i e LIRS HRD) 3181, AN 7€

MRS 9 -

8.5 WIRIEMIF MM RN BFREAS

SRR NRTT

55 5355 i o VAV iNIEl i B U P A LB (%)
1| Exfizz 96,389,360.10 5.26
2| RATEE
30| iR

Hor: BURMES R}

4 | flkfiFz
5| bR S
6 | I
7| WA (AT #AD 3,129,527.20 0.17
8 | [FDkAFER
9 | HAth
10 | &t 99,518,887.30 5.43

8.6 JARIZ A FMME o H & 587 15 E LB R/ HEFF RO AT 48 51 35 B R B 4

SRERAL: NIRRT

g i AL

3
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SR XAt
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019627 20 3 01 963,990 96,389,360.10 5.26
2 113504 AR 22,640 3,129,527.20 0.17

8.7 JARIE A FME o 2 & B 1 E EL B R/NHE R BT B 7= SCRAE SR 0 A 4
AFE G AR IR AR I A B SHFFIESR -

8.8 MG WKL A RME 5 & = E L BIRNEFF AT T2 R & B FE A4
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8.10 & HIRA K S H KRR 532 5 16 L it B
AT GART N R ARG

8.11 i 5 IR A B 45 B 1) A5 A 2 32 5 1 o 1
AT AR W AR E G0

8.12 HHEAEGIEME
8.12.1 ARt WA PN H S48 B (MR + 44 UE SR (K R AT T4k (BReSEAERRIE RSN ) AT B3 1 1
A ER A b H AT — 2 B ATl 5. TR
FAFERR 2019 F =FRM AN SUE ST, 2020 45 1 A 31 HATARSEEE 2019 4RV ST
