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&t 61,825.20 61,825.20
AR T A A
AR R 4 ) 4% 2019-F1 H1H £20194F6 H30H
e 2B R AR R e B S A IR S R 2% 2
IR S A BRI S 755 B &t
TRERAT 31,858.79 31,858.79
A s VAN
%ﬁg% REAIRA 27,763.20 27,763.20
ERZEZiIEEROE
A 331.83 331.83
&it 59,953.82 59,953.82
H: ARESMBANIEERS . RS ENMN B RIE S0 B E RS Skl —
HIE 4 %73 E 0.4%IME R R IME, BHBIRMAHK, WA XMNAEEEEHARAR, H
A B G E A R A SRR AT A SRS HENMN . LIt HE AR
HEERS % =11—H B RES M AN T r=1#Ex0.4% | F KL
6.4.10.3 S5RBTHATRIT RN HRHESR (S E W) 5
Tco
6.4.10.4 FBREEFIEREZELKIHFR
6.4.10.4.1 HEBRBRESEEANZ S HMKB T HEARZES KB
To
6.4.10.5 HRBETHRERBRITRERRKRBE LA KR BB
h: NRM
A HA SR ET LR A R
RIKTT AR 20204E1 H1H 22020456 A30H | 20194E1 A 1H £20194E6 A30H
HAR R %0 EEEPINSPN AR R0 =R IISYPN
b E TRERAT 782,645.16 5,043.81 726,029.75 8,022.25

T ARGHRTARRESE N TRRTRE, SERAT R ZRTE.

6.4.10.6 AEESHERBHINS 5 KRBT RBEIESRFHIHEN
T
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6.4.10.7 HAhSEAS 5 A YL
6.4.10.7.1 HAhSREAS 53 A Ui BA

Too

6.4.11 FliESECIER

R R A
fz: ANRMIT
B e H L .
‘ 101 PR )
Blai B il Bl \ A 2y Bl &
5 TG - AR #IE
H RIBUH it
7 7 VARt i
W 4k
2020-
1| 20200016 | - | o 0.150 | 21257557 | 275,202.07 | 487,777.64 | -
2020-
2 | 20200420 - | 0.340 | 460,079.64 | 786,951.36 | 1,247,031.00 | -
At 0.490 | 672,655.21 | 1,062,153.43 | 1,734,808.64 | -
el m i 7r B
Bhz: ARMIT
B e H L .
i 10 £ HBE ‘
Blai B il Bl \ AR ey
5 G - R #IE
H RPN it
7 7 ARt i
W '
2020-
1| 20200016 | - | o 0.130 | 253,584.04 | 191,139.96 | 444,724.00 | -
2020-
2 | 20200420 - | 0.340 | 687,337.78 | 517,953.32 | 1,205,291.10 | -
&t 0.470 | 940,921.82 | 709,093.28 | 1,650,015.10 | -

6.4.12 #>K (20204E 6 A 30 H) AEE&FAERRBEZIRIES
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6.4.12.1 BERAEHT KA RIESS TR FEA FREZ RIES
T

6.4.12.2 SFARKFA B 158 e S5 U008 52 PR 2
T

6.4.12.3 HRfRZF IEEIEAL 5 HAEAHITF 553
6.4.12.3.1 AT R THMRFFIE R
BAERS WK 2020 4 6 H 30 Hik, AL ICHATETIH6 S L BIEAS 5 b/ A3 i 65 .

6.4.12.3.2 XX B FTH 553 1IERE

BEAME IR 2020 4 6 H 30 H ik, ARIEGMNFHIEFRAE 5 P57 1E R AE 5 1 5532 H Bl
IEF 3 A0 7,300,000.00 7T, #E 2020 4F 7 H 28 HAL/GRIM. %2870 5 BOR AL G 56 N 1)
517, $ZUEFR2E 5 BT E R LB SObR SR G, MR T i 27 B 58 5 1) R A

6.4.13 &Rt T RN K EH

ARG AR MR R RS, B TEEREE . AR A iRl AR R BRI ER TR
FENGITFR T . AT G A 208 T 3 T I Y 53K 8 < it T B A 5% PR XU 3 2 LR A AU
TN IR B T 7 ARG o AR 58 < P 26 <0 N A IR 7 B 10 = 5 ) A 2 5 BBCH DB IR 42 i 76 R
TE RV 2 N, A 3 < JXURS: ATAL i 22 1) B A i o )~ 87 L S B PR A A DU A5 ) DXL A i
H b

6.4.13.1 KK HBURMALS LM

AR FE G FE G IR AT A KRS PR R, AL T DU SR R %0 r) . B
B KSR HR . WS UG B ARAEAE S ML 55 F0 IR RS RS, 3& FR AR A 22 . Ak
BRI GE AR F S TR E R oy, HsThile KUK E B 2 WBOR, o U0E e R 2
A AR S s AR BZ R I WO KSR IR 2, IR E 2 =) H o 4 g A vp U B Y A
PEGIE I AV 5514 2 1 AR B R 57 32 2 I SR A% A R i B A7 5%, Ih IR 5 -80S
1 58 S 1 R A BRI U AR B . GO e o M SR A A0 U A B 0 A ) B K 4 5

AR HE 4 () B NN T e i TR 110 RS B L 77 vk 2 R B8 M A T B E A BT R T A
028 o XGRS, 7 A R T BEA G o AN SE AT ) B EE A, AT XU R 40 2 XY 7 R R A S O ) 288 XL 45
R . T AE BT HR, RIEAIESHIRE Hir, S562e5 7 fric H et TARHE
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RS E X AR B, HOHE IR, B SR AR A BN B SRR, SIS T
FEONS 5Pl R HEAT MBS A EANVEAY,  JFIEE A NI SR, g XU 1) 4 R A PR Y LA

6.4.13.2 15 F KB

{5 FH B 2 i 2 AR AL 5 R P I A B 5 PR IBAT S A 5T4E,  BE Ee ITBIE SR 2 RAT A
BLUEL) RSO RIA R GO0, B S B 1 R A A2 AL R XU

AN G I 2 S BN AE ST 5 RN 28 5 0 F B BRARIRDLREAT 1 78 70 PP o AN e IR ARAT A7 3 A
JBAEASE G LA AT B TR RAT, RS SRAT A SR 5 T U AN K. AT A8 52 5 Pt AT
(K122 53 ¥4 L A [ 53 B0 45 SAT BR DA A R A5 5 06 T 58 GIE SR A WO I 5, s 240 XU m] gk
RN s FEARAT 8 R T 30 3E 4T 58 5 Wi B4 500 58 5y 3 BEAT A5 P PP AL I RHIE S A2 B 5 kAT B ) L3 1
R 5 FH AU

AT P BN S T8 KU R, S8 I X 0BT i A P A P i R A IR S AT
NS PR, HE I 7 HOH 3 B DA 5 FH XU

AT SRR B A IERIGE 0L Ch RN RARATE VP ZUE B S R L) ¥OE bnE ST it I
S

6.4.13.2.1 ¥IEEME PR PSR 85%

A NRMT
e VNN AR
TS VR
202046 H30H 20194F12 H31H
A-1
A-1 LR - i
PN 300,240.00 2,101,260.00
&1t 300,240.00 2,101,260.00
s RIS AE G BUR M &R,
6.4.13.2.2 K IAE FTPR SIS RIFHFR
A NRMoT
s AHR R
KI5 FHE
202046 H30H 20194F12 H31H
AAA 66,995,200.00 46,678,015.20
AAA LLF 3,858,210.00 12,205,269.40
KR 18,736,250.00 16,744,360.00
it 89,589,660.00 75,627,644.60

T RVFRBITF N E G BORE S
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6.4.13.3 EhHERE:

TRBNE R A 8 JE S TR AT 5 4 B 5T DR 1 SU55 B B B8 A B 1y XU . AR 4 T Bl X
By — 77 ISR [ T B A AR N\ ) B I SRR [P G (B Sy 40, 53— 5 I ok 1 T Bt it e Ak
(158 5 T 3 A 4o SR T i A ) 73 SO0 R e i K1 438 5 4 v i VR AE 117 3 HH LRI B0k 3 A 0 R DA 2R A
A H

B o A R (] % < PR s P KRG, , A 5 ) 4 A BN A I K A 5 ) R e B ] A7 1O 1R AT 5
WP I TR Z M 3R, AR G B A I ) IR G 3k~ 5 2 AHICIC . A G I B &8 #ENAE
FEL G IR T BRI 3K, 2B FE AR IE 0T ML E] i A AL 3 7y =X, o R TS T e [
R AR AR, G RR B R AR 25

6.4.13.3.1 45 A Y AT & 20 A B P TR B KUY 43T

AR AR BRI G E R P A IR (AT B RIE R IR R e IsEE BINE) K (A
TS HCE I R R SR M R HME ) (H 2017 4F 10 A 1 HE&MAT) S ERZE RN
ARIE G A T AP XS AT 5 B, 8 Jeh ST pg RS A 35 T 10 AR I 2H S R AR P B FR A
JUIEE 2 R 1) 18 45 5t Ao L AG A S 2 CE AT TR) P9 AR B R 0 I 5 G AR AR S B PR R bn HEAT 4R 2 1) M )
AT o

AREEGHRT T —F A w RAT R ZR T AN BB 557 E Y 10%, HAZES 5 ARG R
S FNE B Al R S L R A — KA R RATHESF AR ZUE SR 1) 10%. a5 i e
2 A8 BN B ) FUA T O B 3R A R A — Tl A m) R AT B AT S R R AR i I 1% LT A )
TR 15%, AZEE S5 hARG R GE M NEHK SRR ASHA —x bl AT HY
AR, A BT AR R 30%.

AREEG PR P IESFAEUE S 5 P Lnii, HeRIRPTAEARAT ] FNL 3458 5y, 070 < B8 7 Il
BN 2 BREIANGE B LRSS W A, ARE: & T ii i S H al g < fak 5 7 07 XA N B¢
SRR R, H ERR— BN B SR R R R A SO . A T3 Bt T ish it
SR BT BT S AN B G B 1B 15%.

ARESWESEE NG HNESHE TR 7 A TA/EH T ARBLS ™ 5T AR DA (E 34T 5B VE
SIS, B PR H BRI B [B] FR I AN 7 AN TDAE H A AR5 7 i AT AR AN A
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X ANTR) BRI AZ 5 5 T ST AE By A00RE A B O BEAT Bl R HE SE Th )™ bt  BEAC IR < I B W 52 5 ) Bl
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fib PR % SO 58 A R KT R I A o ) XU IR 0 55 1B AR 50 DUR B B i 42 2 Fe (B T B A2
W IFE SRR SR dh L P IR S € I HAh AR D938 5 X FOT et (Bl 32 By I, 432
AN

SR B EOR S Ak

EESOE AN = 7S St

ERE FIR % TR AN VESR b A M I 45 2R S sl P RS o B 0 S B, AR S A AR T S0 A 9L BN

6.4.13.4 T XK

T 37 XS A 41 25 < P 55 e R B9 4 S B BOAR R B 97 DR T AR 7 3 4% SR A s DR R (R A2 3l T
REEWHIAI RS, B A RS+ AN RS AN A 4% IR -

6.4.13.4.1 F|Z X &

R R AR A2 Fig < L 1 24 S0 B O e B 52 T 37 SR AR i 5 A sl R AR o R R Uk
i TR I i T iR R TS B0 Fof (T B U, e rh sl A R e G ik TR A T i

AN 121 45 AR 11737 R 5 FT € i T AR ORI

Vi

M ) IR o

AN 4 FR) e < TN S D0 AN B < T e PO M) SR SRR P B L HEAT A%, DRI AR A A A
LIRS D RFo Nl wb i R IR i K e
ARSI 1 ERTR T 5 P B ARAT TR T3 47558 5 (A 1] 5 WA b A, DR LA A L PR AR 3 XU o

6.4.13.4.1.1 FZR XK w1

Az NRMiT
AR
14EDA 1-5 £ 5P E AtE it
202046 H 30 H
R
HRATIEK 782,645.16 782,645.16
i R S 907,730.67 907,730.67
FHARES 32,827.38 32,827.38
N o 101,913,480.0)
R 16,057,150.00] 53,916,750.00  19,916,000.000  12,023,580.00| o
NSCIE 257 Bk 293,010.05  293,010.05
IVELERIPSS 1,102,869.78 1,102,869.78
IS ER A R 810,859.04|  810,859.04
17,780,353.21 53,916,750.00  19,916,000.00  14,230,318.87| 105,843,422.0
Brr At
8
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B f5t
T HAME R - - - i .
T S G R A A - - - - -
A & Rl A7 fi - - - - -
S HY [a] ) 4 R %
= ijm . 7,300,000.00 - - 4 7,300,000.00
Ik
MATIE SRS H 2k - - - - -
AT TBE [A] 2% - - - 1,547,340.46| 1,547,340.46
A FE N FH T - - - 55,822.40 55,822.40)
MNATHEE 7% - - - 15,949.27 15,949.27
A A 45 2% - - - 15,965.88 15,965.88
NATAZE 5 % H - - - 180,172.75]  180,172.75
RS i B - - - 4,592.57 4,592.57
NAT R R, - - - 2,905.86 2,905.86
NAS R - - - - -
16 4 T AR £ £ - - - . i
HoAh A7 3 - - - 72,159.54 72,159.54
7,300,000.00 - - 1,894,908.73 9,194,908.7
st
3
) 22 gl R A 11 10,480,353.21 53,916,750.00  19,916,000.00  12,335,410.14| 96,648,513.35
EEER
2019412 A 31|  14DA 15 4 S54RI R iR At
H
wre
BRATA K 568,378.61 - - {1 568,378.61
e K S 182,134.21 - - 1 182,134.21
7 HARIES 16,798.47 - - - 16,798.47
T oM &R e 27,629,544.60 50,099,360.00 - 9,924,600.00 87,653,504.60
MRGIEFRTE H 2K - - - 400,067.51]  400,067.51
INVLL&IPSS - - - 1,078,621.32] 1,078,621.32
I AL FR A 3R - - - 107,791.24  107,791.24
Bre Rt 28,396,855.89 50,099,360.00 4 11,511,080.07| 90,007,295.96
Uik
S HY (0] ) 4 Rl %
> fm . 6,800,000.00 - - - 6,800,000.00
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MNAHIES B H K - - 4 519,089.89 519,089.89
AT TBE [R] 5K - - 4 162,656.40 162,656.40
A PN Fi T - - 4 48,518.14 48,518.14
MNATHEE B - - 4 13,862.33 13,862.33
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INERE: R e 14,070.16 14,070.16
A AE 5 3 57,193.91 57,193.91
A o B 6,147.79 6,147.79
AR, 1,529.63 1,529.63
HoAth A7 £57 138,263.05 138,263.05
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TE: RAPIRAARIE ST KA IME, 3% 0 S LU IR = 08 E O H B0 H 24
HH5 TR,
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2020 £ 6 A 30 H 2019 4£ 12 A 31 H
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6.4.13.4.2 AMC RS

AN RS A& 415 < ik 2L PR 2 S0 (i SR SR B g 8 DR AT R AR i A A e s i AR, o A 4
T B8 St AN R T vh A, BRI e B R AN XU -

6.4.13.4.3 FAnMHE XK

F A AR DA 2 6 25 < T 4R < TR P 28 e A BOROR B e B A B 7 37 A 20 AN MIEIE 3R BASk
T S A s DR 2R AR Bl i A AR e Bl B XU, o A 7k 4 2 AR TR THIESR A2 5 BT L T ARAT 8] [ M 1T 3% 58 5
B SRR GE5  FinTfdew  CAt A7 s IR SRR T B MU Z RAT AR B S 28 1 DLBRe PR S I 2,
AT BE SRS T UEZR T 3 B AR B R S0

ARH I BNAEA @A E R AL G A b, B X MBS ] AR
RS T3 (R R R AT SO, JEAI 2 ST FOT AR & AR TR, 70 Hr A0 LE A [FE
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A H et i P BT A 1 3 PG R AR L A AN A XU o AR R BT AH & P B R B IR BT LE Al A
T RET7H 80%. M, @ffit. k(ARG MR EZE. TG ToBEfir. &
77 SCHRFAIE I 58 53k [ 50 A0 SR AT 52408 LAA A5 P IS 1] 5 Wi 2 % 77 #5058 bR A9V AR T 3 < 587 1 ELI)
30%; FFAT Bl BB A AL — 4 LN INBUR 27 AT 2R e 57 1 N 5%, Beoh, AR Rt
BENEE H AT S PTHREA HE RS SERt %, e 2 Mg BT iExT SR et AT MR L&, fF
VaR(Value at Risk)F bi 3 R AR o B 1T BT CE A RS IR, B S A g ST XGRS, JEAT RS AT #75

6.4.13.4.3.1 HARMMHE XU i T
SHURAL: NIRRT

ARHAR AR
2020 4 6 H 30 H 2019 4 12 A 31 H
Tl H i G e CE Srliond
N Al i L il AFHE VA L
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12,023,580.0
A oy VA Rl B 77 — IR TR ) 12.44 | 9,924,600.00 12.07
A G VEG AT P — FE SR R
A G VEG R — S Jm I T
TAE SRR — BUIE LBt
Hofh
12,023,580.0 12.44 | 9,924,600.00 12.07
&t )

6.4.13.4.3.2 FARYIAE KUK BOBURAE AT

T 2020 4 06 H 30 H, AFGRA RIS 5 RGBT A SO A o5 =8 5 i 1 LU R
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7.1 WIRESFAHEHER

SRRAL: NIRRT

. N 53 4 M A B
=2 i H Kl Wl (%)
1 B 4% Bt 12,023,580.00 11.36
Hrr: B2 12,023,580.00 11.36
2 LG H R ; )
3 ] 7 AL 7 4% B 89,889,900.00 84.93
Her: iz 89,889,900.00 84.93
PP SCRFUE SR - -
4 T4 R - -
5 G RATAE R - -
6 SENIRE &Rl - -
Forbre ST [ 0 1) S\ B 4 il ] ]
A
7 BUTHAR T & &A1 1,690,375.83 1.60
8 FoAth - 35 55 7 2,239,566.25 2.12
9 ait 105,843,422.08 100.00
7.2 WEHRETUHENRER RS
7.2.1 ERFATW AR E A RE R T AHE
R | AR GE) ‘E%{i\%z y)%tw”
A Ry Ry i, sl ; )
PRI - -
C il Al 7,591,890.00 7.86
D 0. B0 R SOKAE T AL R - -
jessin4 ; )
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LR A Z N

ALilisk . R REAEREOLY

I | ® |7

A8 Ol

E AR A AE BRI R

889,000.00

()

SRl

4

AT AR 55 1 55l

3,542,690.00

BEARTFEAMEA R S5

KA ISR 2 P B0 b

JE R SS < BB A IR 55

#HAE
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A RE AR R

»w | |O|v |0 |Z2 |2 |r X
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GZe

=

12,023,580.00

12.44
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i 5L 4 i
Fa | BEAA JiE AR HE(k) A A

B LA (%)
1 601888 Hh 23,000 3,542,690.00 3.67
2 300122 BRAEY 15,000 1,502,250.00 1.55
3 002007 B 27,000 1,352,970.00 1.40
4 300760 LR ST 3,600 1,100,520.00 1.14
5 603983 FLEE A 11,000 946,330.00 0.98
6 300113 I o A 437 35,000 889,000.00 0.92
7 000661 K = 2,000 870,600.00 0.90
8 600315 iR 15,000 718,500.00 0.74
9 600276 T Ffi 125 24 7,000 646,100.00 0.67
10 603338 AR T WA 6,000 454,620.00 0.47
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(%)
1 300760 LG EST 5,210,832.00 6.34
2 000063 G TH 4,287,499.00 5.21
3 601888 Hh [ A A 3,968,349.00 4.82
4 600031 =—®ET 3,582,459.00 4.36
5 603345 I 3,281,927.96 3.99
6 600882 WrliE% 3,212,622.00 3.91
7 002385 Kbk 2,904,108.50 3.53
8 000661 K = 2,855,772.00 3.47
9 300601 D) 2,696,683.00 3.28
10 300133 M 2,422,085.00 2.94
11 300122 BREY 2,421,675.00 2.94
12 600519 SN G 2,419,129.00 2.94
13 002557 BVR B 2,383,297.00 2.90
14 300792 AR 2,381,914.00 2.90
15 002603 LIS 24l 2,358,650.00 2.87
16 002174 TR X 2% 2,111,051.00 2.57
17 002032 Jr 91 K 1,999,689.00 2.43
18 600597 FEHAFLL 1,946,399.00 2.37
19 000876 peERE! 1,928,888.00 2.35
20 002352 i =42 e 1,855,394.00 2.26
21 603983 FER M 1,810,634.62 2.20
22 603338 AR WA 1,774,171.24 2.16
23 002007 2L AW 1,652,978.00 2.01

T AT TN A P % SRS AL A A S R LRSS B0 3181, ANBREH R A 5 9

7.4.2 RISEH SHE PRI ES T 5HE 29080HT 20 44 BRI 4
EEEhL: AR

o B AL 4
e J AR JIE SR A4 R EN N I A LA
(%)
1 000063 G TH 4,357,655.41 5.30
2 600031 =—®ET 4,281,931.25 5.21
3 300760 LR ST 4,148,276.03 5.04
4 603345 I 3,578,904.00 4.35
5 600882 WrliE% 3,282,319.00 3.99
6 002050 —eE 3,027,969.69 3.68
7 000333 FE M5 H 2,940,094.00 3.57
8 300601 RRAY) 2,911,996.06 3.54
9 603799 HERER Y 2,667,802.00 3.24
10 002385 KA 2,629,692.00 3.20
11 600519 PivMiE e 2,577,580.00 3.13
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12 002557 BVR B 2,487,541.46 3.02
13 000661 K& = 2,430,094.00 2.95
14 300133 HF M 2,386,063.00 2.90
15 300792 T Ea 2,354,068.12 2.86
16 002603 DL 24l 2,280,305.00 2.77
17 002475 SEARG 2 2,203,968.00 2.68
18 002032 Jr 91 K 1,964,907.00 2.39
19 002174 eI X 2% 1,946,392.17 2.37
20 000876 B 1,934,509.00 2.35
21 000011 Yk A 1,924,460.00 2.34
22 601888 [ R A 1,918,538.00 2.33
23 600597 Fe I FL 1,845,699.00 2.24
24 300750 THE A 1,806,641.00 2.20
25 002352 il =42 1,777,210.00 2.16

TE: ARSI A P44 S S

7.4.3 ENBRRIA BB 2 R RN B3
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EH B EERURN (R3S R 100,121,621.02

T ATSENBERHEA RAD) BTS2 BRI (RS BV #4942 S 52 AT 4 80
CBRAZ A e LA i) A, A BRI RAE 5 B -

7.5 BIREGS MM RSB E A S

SHHAL: NRTC
b 4 B HE L
JF5 i i ARMME
#i(%)
1 H X 7 3,585,750.00 3.71
2 JAT A - -
3 SR i 77 15,450,740.00 15.99
Horpr: BUORNE & Rl fi 15,450,740.00 15.99
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