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ISR F7 T8 52k - - -
INVLL&IPSS - 171.67 171.67
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AT B R 2% B - - -
NATAE 5 % H - 33,953.78 33,953.78
A Fd 7 - 0.23 0.23
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EER 1IN 1-5 4F 5% L iR it

%5 32 T3k 47 T



FUE Sk AV AZ 55 BT TRGRAR BIGIE F- 43 B2 8 2020 4 1R 7

2019 % 12 A 31
H

o

AT

1,958,044.51

1,958,044.51

gifiaf e

5,942.35

5,942.35

A7 H PRIE 8

906.46

906.46

A2 oy M e R gt

89,326,054.67

89,326,054.67

JSZISCIE S 7 SRk

YA JE

390.50

390.50

Yire it

1,964,893.32

89,326,445.17

91,291,338.49

fif5t

SRR

A2 oy M R A7 f5t

AT A o o

ERTE RS
Pk

AT UESS i Sk

JS2 AT JBE [ 35

JEAS A BN A T

38,055.43

38,055.43

RATFEE %

7,611.09

7,611.09

JSLAST B B R 55 9

A3 5 3

21,721.04

21,721.04

AR B

RASALE

A A

3 HE TS A S5

FoAt g5t

188,000.00

188,000.00

ittt

255,387.56

255,387.56

P R BUR L BRI

1,964,893.32

89,071,057.61

91,035,950.93

T RAPPRARIEE T KA G

FIHIH AR EBAT T 03K

6.4.13.4.1.2 FIZ& XU A BURR M 0 T
F 2020 46 A 30 H, ARIEERFALHMUEGFFHFHFE (2019 45 12 A 31 H: [), HitiimFZx

(AR B 0f T AR e 4 8 P 1 E o B R B2 (2019 4 12 H 31 H: []).

6.4.13.4.2 AN R

A S e, %

3347 I

2RI E (AR A EL T E i H Bl



FUE Sk AV AZ 55 BT TRGRAR BIGIE F- 43 B2 8 2020 4 1R 7

AN RS 72 415 < ik 2L PR 2 S0 A BOR SR B g B DR AN R AR i A AR s i XA, o A 4
T 587 KAt AN R vk Ar, BRI e B R AN XU -

6.4.13.4.3 FHAY#E XK

FUAAN A% RS A2 4158 ik <5 P R < T R ) 2 R AN BOR SR B i 22 DR ok i 3 M - AN A M 2 LAk
T A% R R AR S T R AR R Bl I RS o AR 4 B4R B8 TESR 28 & B BT i S, v T i e A
A USRS T BANMIE SR AT AR B S B TR OB PR SF IR0, th AT BESR U TIEZF T R A I
BRI o

AREE G FEERBGE ML, B 58 4 H AR A FE 20 A e 2L R B AL B g i < i SR AR B A
& FRAEAR R BRI S AL E AR S #EAT A S R . ARIEAR TR R, A e A, e
PR DA SE A B bR IR EO8 o B E T VAR RG89 N 8 M & 20 SO 152 1)
AL, RHRBIHNG . BUMCE . RRASHATBIE, RTINS AT AR AL B T RS XU .

AR B S B U 2H A I B B AR A N A UK . AR SRR B A eh, AR Sk AL R Uity
JBE A 26 10 b A B B S 45 B LA ANIR T R 8 B 7 1B IR 90% 0 BLIIE S HUAth <5 st T L 1 #5 % ELADI A BV
MR NI E AT . BRSh, ASEE G B £ A BN A H 6 A B 4 TR (R IE 500 A SI2 e M
25, &Mz H 2 Pog B e T G FE R, 55 VaR(Value at Risk)H 5 br &5 il o A% 3 4 1
T CE AN AR JRURE , R IR P S S IR AT BR R AL 1] o

6.4.13.4.3.1 FHARMME XU i T
SHURAL. NIRRT

AHA bR
2020 456 H 30 H 2019 4£ 12 H 31 H
i H A4 i 564
N FE P EL N FME VRE B
il (%) (%)
AT oy M 5 7 — SRR B 82,546,141.81 97.37 | 89,326,054.67 98.12

HoAt

34 dk 47 T



FUE Sk AV AZ 55 BT TRGRAR BIGIE F- 43 B2 8 2020 4 1R 7

it

82,546,141.81

97.37

89,326,054.67

98.12

6.4.13.4.3.2 FAhY#E XS FRIBURE T

ST I RS S P E Tk ST L B HE R AR 3

s e b DS B 1707 %5 B (b
S = G {22 3 W P
WIAH Cafr AR
AH 2 XU A8 & 1 AR 5 A AERE K
S

2020 £ 6 H 30 H

20194 12 A 31 H

A5t Ee AR 1 T 5%

W%y 415

Hahn%) 445

V57 EE AR 1 T B 5%

/%) 415

T/ 2 445

6.4.14 BT EBEN AT S HRR T Z U B ) AN F I

T

7.1 WIAREEF-AHEHER

SRURAL: NIRRT

e i o E%fmﬁ\”%i})ﬁﬂ"]tt
1 B 4% Bt 82,546,141.81 97.17
Horr: 5 82,546,141.81 97.17
2 ReHE - .
3 ] 7 WAL 2 4% % - -
Hrr: iz - -
B SCRRIESF - -
4 B - -
5 G AT A LR - -
6 SN IR B 4 il % 7 - -
Forrs SEWr 2[RI G I SN IR 5 4 i ) )

B
7 BATAEF MG R &5 2,407,907.77 2.83
8 ot 25 T 5% 427.05 0.00
9 it 84,954,476.63 100.00

35 Tk 47 L



FUE Sk AV AZ 55 BT TRGRAR BIGIE F- 43 B2 8 2020 4 1R 7

7.2 |EYRETL S RAOBEESRAE
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7.3 BIRIEA S8 oG G B E L /N B TR R R 4R B A
SEURAL: NIRRT
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e | REAE JE ZE A4 FR HE (k) AVIIXIER
H (%)
1 600859 FIHFH: 41,900 1,908,545.00 2.25
2 601888 [ A 9,800 1,509,494.00 1.78
3 600588 s 29,699 1,309,725.90 1.54
4 600315 xR 27,000 1,293,300.00 1.53
5 603708 F R 26,019 1,281,695.94 1.51
6 600745 PR %57 9,800 1,234,310.00 1.46
7 600438 T8 By 70,500 1,225,290.00 1.45
8 600763 HER ST 7,300 1,217,421.00 1.44
9 603882 IR 13,500 1,208,250.00 1.43
10 603605 FASEHE 6,700 1,206,134.00 1.42
11 600276 TH I 22 24 12,986 1,198,607.80 1.41
12 600804 S 1 132,266 1,187,748.68 1.40
13 600845 EX=E/ G 19,500 1,152,060.00 1.36
14 600584 KA RHE 36,751 1,149,203.77 1.36
15 601899 K& 259,900 1,143,560.00 1.35
16 600196 BERZ 33,700 1,140,745.00 1.35
17 603983 HEN A 12,900 1,109,787.00 1.31
18 600183 A a R 37,900 1,109,333.00 1.31
19 601138 Tk & B 73,100 1,107,465.00 1.31
20 600519 DivME s 755 1,104,474.40 1.30
21 600900 KATH 58,300 1,104,202.00 1.30
22 603986 Ik 5 BB 4,680 1,104,058.80 1.30
23 600887 R 5 Ay 35,356 1,100,632.28 1.30
24 600739 LT RCR 58,100 1,099,833.00 1.30
25 600837 B 87,000 1,094,460.00 1.29
26 601688 HEFRIESF 58,200 1,094,160.00 1.29
27 600030 H GRS 45,352 1,093,436.72 1.29
28 600755 J& T R 165,400 1,091,640.00 1.29
29 601933 TR RE T 116,100 1,089,018.00 1.28
30 600690 IR K 61,342 1,085,753.40 1.28
31 600120 WL ARTT 157,200 1,079,964.00 1.27
32 600546 LA [ e 91,500 1,075,125.00 1.27
33 600390 HHE 152,220 1,074,673.20 1.27
34 600729 ENEN 34,266 1,069,784.52 1.26
35 603833 BRUR 5K & 9,200 1,066,280.00 1.26
36 600705 HT A 268,734 1,064,186.64 1.26
37 601360 =ANE 57,800 1,058,318.00 1.25
38 600332 =PI 32,700 1,057,191.00 1.25
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39 600373 HROCAE 89,500 1,054,310.00 1.24
40 601319 PR 163,600 1,053,584.00 1.24
41 601006 Rz 149,267 1,050,839.68 1.24
42 600340 e AR 45,900 1,049,274.00 1.24
43 600655 B 118,000 1,045,480.00 1.23
44 600309 Jitet s 20,900 1,044,791.00 1.23
45 600271 RS B 64,194 1,042,510.56 1.23
46 601985 % 253,100 1,035,179.00 1.22
47 601288 FAMVARLT 305,800 1,033,604.00 1.22
48 600048 FRF Hb = 69,887 1,032,929.86 1.22
49 600031 ——HL 55,000 1,031,800.00 1.22
50 600637 RI7 A BR 106,416 1,026,914.40 1.21
51 603160 TR 4,600 1,025,340.00 1.21
52 600487 FILH 62,420 1,024,312.20 1.21
53 600703 =g 40,880 1,022,000.00 1.21
54 600011 HeRe E b 240,800 1,016,176.00 1.20
55 600741 IR 48,600 1,010,394.00 1.19
56 600177 HERIR 169,500 1,010,220.00 1.19
57 600977 W E 5 76,700 1,007,071.00 1.19
58 601857 HH [ 240,289 1,006,810.91 1.19
59 601186 Hh [ 2k 119,300 999,734.00 1.18
60 600050 Hh [ 1P 206,382 998,888.88 1.18
61 601155 B 31,800 993,432.00 1.17
62 600028 HEA 1L 253,766 992,225.06 1.17
63 601398 TRRAT 198,995 990,995.10 1.17
64 601698 S RAESMER T 54,900 988,749.00 1.17
65 600754 PRSP 35,500 985,125.00 1.16
66 600036 AT RAT 29,200 984,624.00 1.16
67 600585 HFIE KR 18,600 984,126.00 1.16
68 601668 Hh [ = 206,126 983,221.02 1.16
69 601628 W N 36,064 981,301.44 1.16
70 601816 T R 156,500 974,995.00 1.15
71 601088 Hh [ pp A 67,794 973,521.84 1.15
72 601318 Hh S22 13,570 968,898.00 1.14
73 601238 JTIREE A 107,600 968,400.00 1.14
74 600104 FIREEH 56,926 967,172.74 1.14
75 601111 Hh ] [ 142,987 945,144.07 1.11
76 600258 R s 61,300 942,181.00 1.11
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o B AL 4
e J =AY JI% SR 24 R EN ) N I A LA
(%)
1 603605 HIsETE 1,111,445.00 1.22
2 600745 2R 1,080,933.96 1.19
3 603882 GIRE 1,079,112.00 1.19
4 600031 =—®ET 1,073,696.00 1.18
5 600845 EEE/ G 1,059,293.46 1.16
6 601899 -S4 1,040,887.00 1.14
7 600177 HEI K 1,029,076.00 1.13
8 601816 HOP R 1,028,209.00 1.13
9 601155 B ik 1,018,387.00 1.12
10 600120 WHLARTT 1,017,872.60 1.12
11 600546 Ly HE [ e 968,880.99 1.06
12 600438 T8 Iy 482,346.00 0.53
13 600011 e H b 306,259.00 0.34
14 601857 HH [ 7 286,109.00 0.31
15 600271 WiRAEE 278,614.00 0.31
16 601088 Hh ] i A 267,822.00 0.29
17 600104 R EEH 245,353.00 0.27
18 601360 =NE 237,638.00 0.26
19 600036 AR HRAT 231,525.00 0.25
20 601138 Tl & Bk 228,768.00 0.25
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7.4.2 FIFSEH SHE IR ST 5HE 29080HT 20 44 KRR B4
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5 JE AR Ji ZE 44 AHA RS S 7= A L
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1 600570 EE S 1,655,480.80 1.82
2 600522 R B 1,432,757.10 1.57
3 600859 TP 1,348,280.00 1.48
4 601828 E1V)4 1,028,954.00 1.13
5 601698 S RESER i) 994,009.00 1.09
6 603708 K 839,373.30 0.92
7 600606 i Hh g5 i 836,349.00 0.92
8 601766 4 830,002.00 0.91
9 600019 TR 818,966.10 0.90
10 600398 TR 2 K 818,249.00 0.90
11 603986 JK 5 B 787,476.00 0.87
12 600018 AR 749,025.00 0.82
13 600588 F A 2% 684,245.00 0.75
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14 600763 JHIRERTT 598,255.00 0.66
15 600703 —HH 565,799.00 0.62
16 600438 TE BBy 555,475.00 0.61
17 600519 DivME s 550,062.00 0.60
18 600816 *ST %15 501,166.96 0.55
19 600315 FRK 440,127.00 0.48
20 603983 AL A 407,001.00 0.45
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7 it
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7.12.5.1 FARSREB AT+ 4 BE P AR TUIE Z IR H LA B
AT G AR IR AR FFAAFAETUE Z BR1G DL A2
7.12.5.2 FARBRARS T A 1148 S P A £ T8 52 R 1 L A i
AT G AR IR AR FFAAFAETUIE Z BR1G DA 2

8 EE&EMBREAER

8.1 WIRESHBRFENBEAFFENEH

Trap: 4

ot N5
P Y UKV N NBEE
R D NAE (0a)
e A A
A FA
H et
858 26,982.28 18,842,484.00 81.39% 4,308,312.00 18.61%

8.2 IR EWEERTHAFAAN

75 FrE NAFR FEBE (4 7 b T 47 4 E A
S @R E R A
1 :{ RECEL O IRA 734,208.00 3.17%
[=]
W R B SR BE RA
2 ﬁ%w HRRARA 250,000.00 1.08%
[=]
3 FIELE 220,800.00 0.95%
4 JE % 145,000.00 0.63%
5 25T 120,000.00 0.52%
6 AT [E 100,000.00 0.43%
7 SEEpl 81,600.00 0.35%
8 XK & 80,000.00 0.35%
9 N7 Bk 76,641.00 0.33%
10 IR 75,400.00 0.33%
= TR ARAT I N
11 :. mgﬁgi{éiﬁﬁ ﬁ 17,855,276.00 77.13%
A — 4= 1 RAEMA
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