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WA I FIR SN TR, IRFFRE SR B ALE DR B ST 5 ARG G . A FE 5 ) 2 5 8 B NAE
Fe G A R P B IR [ 2k, A E AR AR OL T I a] RS A AR BE T 3, SR R T G [ A
SR BB IR R, A7 RCOR B <5 03 BILRE A M 2

6.4.13.3.1 MEHARESHE K= RS HER K5

AEEG B4 RN AE S SB MR R o P A 1 R (A TP SRR TE S R B G B AR B (A
T SEAETF R S5 4% 08 3 4 IR ) MR KU A BRI D (H 2017 4 10 H 1 H AR AT VAR A LR A
G A G S U AT A B, 8 S A ST X R N AR B 1 AL A R A P SRR I

2 P ] 45 % o LA DA R 2045 T S T P9 2R B 0 1) S5 FE R S5 e 0 P s A T4 48 1 M 00 A
G HT

REEG T —FK AR RATIIES T EA B S 0= E N 10%, HARS 5 hARE S 1
SEENE I HADIE S IR — KA R RATIIESR A IZUESR ) 10%. A5G hARS
Fy 5 A BN B 1) A P8 e S TR R — 5% b Tl A ) R AT 1 R AU e S AN AR I 2% Bl A )
FIUEBZEN 15%, ASE4 5 RAIE S IS E B E N AR AARE — K LT AR RATH
APRIE RS, A % T A F AR R R 30%.

TG BT RE S UE SR AEUE S5 28 S BT Eli, HOARIR W IEARAT I RNV T 3552 5, 8 43 HE 4 WP~ il
I SZ BREIANEE F AL LS WM. Bedh,  ACE: G vl ok 52 R0 4 a5 7=y A N T T %
GRORANETR R, H R — B B SRR AR I A o . AR T N8 TR Ik
SRR BT (T S TH AN 8 B B 15%

AHE A IS TN FOW S S AL A %0 o 7 AT H AT AR BLR 7 10 T A8 DL (3 AT o R VA
S, R AR HE AR 7 A AR H R AR PR A AR AN

A, A4 ) B8 PN Tl & B0 WG [ e 52 2 R B H 558 Zond TR S 42 IR 28
JE N 38 By 36 TF (K 55 IR 0 « BEAE B ) RAT AT K A5 AT 0 B R B 5 A T E N B, DA
AN TF )22 5 %ok T STt 5 7 A0 P8 A 3ER 9 R AT 0 4 VP 8 S5 it 7 A IR 5 M 196 (1 D 52 5 F) YA 3
PR FIAE 0 TF- Ao eAh, AT G & #7130 [B] D 52 5 Jo 0 o A S 8. Rl
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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

SR LIRS TGN R SR bR R M0 45 2R R Pl P RS B ) S, A A AN T U A 9L SN

6.4.13.4 T XK

T 37 RS A 15 2 < T 455 < i AR e B SR SR I <t 8 PR T Ak T 3 45 SR A% BT 3R A2 3
REEWHIAI RS, B A RS+ AN RS AN A 4% IR -

6.4.13.4.1 FZ& XK

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
<l T R T TSR AR TR S A SO E R BRI RS, PR SR R S i TR T W

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

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

AT G A A R BBURIE B EEOVIAT AR SR &
SRR, BRSSO L2 EH SR

6.4.13.4.1.1 F|Z& XK ik I

=N

I=EN

AR IRIE S, HoR Rt Bt A

FEAR KRR FE BT iR AR 4

Bfr. NRMo
VNN
1EMA 1-5 4F 541 iR it
2020 £ 6 H 30 H
wre
N 235,514,202.9
AT 235,514,202.93 . ;
e K S 2,520,321.79 41 2,520,321.79
FHARIEE 1,612,886.59 4 1,612,886.59
N I 1,941,218,649.
T o &R e 41,941,218,649.42 P
MIRGIEFRTE 2K 5,476,933.42 5,476,933.42
Mgl 1,110,149.06| 1,110,149.06
NS 32,874.11 32,874.11
I AL FR A 3R 156,469.85|  156,469.85
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o

2,187,642,487.

B 239,647,411.31 - 1 1,947,995,075.86
17
B f5t
TR - i - . i
B L e K - - - - -
A & Rl A7 fi - - - - -
S H (B0 4 b %
PR
MATHIESFE H 2K - - 4 26,524,081.87| 26,524,081.87
AT TBE [A] 2% - - 4 20,914,210.84| 20,914,210.84
AT PR N F - - - 2,629,504.86 2,629,504.86
MNATHEE - - - 438,250.83  438,250.83
A A 45 2% - - - - -
NiATAE 5 % F - - 4 10,568,185.51| 10,568,185.51
N A Fod - - - - -
NAT R R, - - - - -
AR - - - - -
16 4 BT AR £ £ - - - . _
HoAh A7 3 - - - 113,234.08  113,234.08
61,187,467.
UikGi¥seay - - 4 61,187,467.99
99
) 22 K e e 11 239,647,411.31 - - 1,886,807,607.87|2,126,455,019.
18
EER
2019 4F 12 A 31 1A 1-5 4F 55D 1 AR f=ann
H
wre
P 429,393,166.6
BRATA K 429,393,166.62 - - - )
i R S 4,318,631.67 - - 1 4,318,631.67
FHIRIES 1,080,982.01 - - 41 1,080,982.01
N o 2,965,270,399.
R - - 4 2,965,270,399.07, o7
MRS TE H K - - 4 24,394,171.30 24,394,171.30
INVLAIPSS - - - 106,017.53  106,017.53
IS ER A R - - - 459,019.29  459,019.29
Zre Rt 434,792,780.30, - -4 2,990,229,607.19/3,425,022,387.
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49

f1f5t

SRUIEEN

A2 oy M e R A fot

AT B I

SE HH [0 ) 4 Rl %
FEEK

AT IESRIE HK

AT TBE [R] 5K . - 4 74,651,345.59 | 74,651,345.59

NS PN Fi T - - 4 4,394,542.03 | 4,394,542.03

MNATHEE B - - 4 732,423.68 732,423.68

ST 4 B iR 55 9

NATAZE 55 % - - 4 7,457,907.64 | 7,457,907.64

AT H B

A A

A A

3 JiE TS AL G5

HoAth A7 £57 - - 4 369,700.14 369,700.14

fit et - - 4 87,605,919.08 87,605,919.08

F BB O 434,792,780.30) - -4 2,902,623,688.11

3,337,416,468.

41

e R PR AARFE G T LA SROME,  FF IR ZORUE B 3R T E O H B H 2k
REFLTIHK,

6.4.13.4.1.2 FIZR X[ B8R 2 T
T 2020 426 H 30 H, ARIELARFFAZHMEMZFHRTE (2019 4F 12 H 31 H: []), HikiimFl=
(AR A0 T A e 4 5 = 1 E T B R R2 M (2019 4 12 H 31 H: []).

6.4.13.4.2 AN KK
AN R 2 8 4 ik T LA 28 Fo (8 8RR B4 B DR AN Y 3R AR i Ak AR e Sl R« A F 4
(T AT % R st AN R, BRI T8 B R AN XU

6.4.13.4.3 HAtH#E KUK

FUAAN A% RS A2 415 ik <5 P R < T R ) 2 RN BOR SR B i B2 DR ok i 3 M 2R AN A M IE 2 LAk
(T A0 A% DR R AR SN T R AR IR Bl R RS o A R 4 T B4R 85 TR 28 5 P b i sldRAT [R] RV 73422 5
ISR AT, i s R EL AR s URS AU T B MIE SR AT AR B B B 16 DL SR R I 52
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RERVE T UESF T 37 B A B A RE T
ARFE G L B B NAE R AR PR A S R R, R MBS DL BRI AT, 4

FUEZF I AT IO, B B e B L S M kg X ANIESR (€
e 4 15 R 240 5 i B PO 30 ot R 24 g

ME. KEAGHITIEIE
A i S $ BT AL 4 1) 93 BT B AR A A A S
BRTAMBIESRF AR T AR E
AN H H H AR &
WHAE— 5 LN INBUF B AME T 258 5013 B 5%,
SEWIIE 2 FhoE

EEFAEES

A, RTINS

N

2
W

60-95%;

EHEH 50%;

FITHE A BOE S0 M St 4%

TR . AREN

[ERE VNGRS
v SREB R R E AL K T IR XU

Pt B g R
VLT Sz i

2 Srtvansival e JUp A g =AY

TR SR A 5 <5 T s RO TERAE A A% DU, B IRl ] St o] RS 1E AT BRER AN 25 1) o

6.4.13.4.3.1 HAhM#E R T

BT 80%:; VB AR IR S AT LA AN A AR
A HHNOZ H RIS, BRI B 2
BEAh, AFE G R G IS O ARG
BIEN AT AR R, B VaR(Value at Risk)

Gs, N Mt
VNN AEER
2020 £ 6 H 30 H 20194F 12 H 31 H
i H R A ot e
o~ FeE FEEHE L n e HHE He
Bl (%) (%)
1,941,218,649. 2,965,270,399
T o G B e — IR R 91.29 88.85
42 .07
T oM e T — e %
TSR — e Em R
A A R 7= — BUIE R E
HAth
1,941,218,649. 2,965,270,399
ann 91.29 88.85
42 .07

6.4.13.4.3.2 FAMM A XU T BRURA%: 4T

ST RS KU S E Tk ST L B HE I AR 3

823

B R DLAM I oA T 3728 B PR AN AR
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FH R A 22 5 (1 22 3
o

Xt B R H 2k e BRI
M Hl CRA: NRM G

AR
2020 %6 7 30 H

2019412 H 31 H

FEEREER

AV & LB HE | T 5%

HNZ) 12,562

4 n#) 20,938

b &7 HE B HE T B 5%

/%) 12,562

A n#) 20,938

6.4.14 H B TEBEM & HHRETZ R HAMER

T

7.1 BIREEHEHEBN

SRR AR

N A BRI
Fe | iH o Wl (%)

1 B s % 5% 1,941,218,649.42 88.74
Hope 2 1,941,218,649.42 88.74
2 B - -
3 ] 7 WAL 7 45 % - .
Hrp. fiigz - .
BE7 SCRHIESR - .
4 b4 B - -
5 S RbATAE AR - -
6 SN IR B 4 il % - -
Forpe S 1 SN R 5 4 ] ]

0N
7 BATAEF MG E & T &5 238,034,524.72 10.88
8 oAt 25 T 5% 8,389,313.03 0.38
9 it 2,187,642,487.17 100.00

TE: ARl P BB A MU 5058 1T B 2 Fe (L9 476,878,102.13 AR, A IARIFHE b

f51] 22.43%
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7.2 MEYRETL S ROBESRAES
721 MERRBT VS ROFEAREREL S

(e

GRS

~feiE o)

ok < R A B A
%)

N
o

A

VSN NN NN

66,254,770.00

3.12

R

il

1,030,091,081.11

48.44

B O IR SOR A R R

m

I

R ZFEN

ALilisk . A hEAIRELY

I | ® |7

ER L Y4

ERAR . ARG B AR RS

361,358.97

0.02

[

SRk

124,545,203.09

5.86

Bl

AL GE AR 55 i 55l

178,466,227.32

8.39

BHART FEAMEBANR 55k

KA FASEERT 2 S0

JERARSS AEFEA I A AR 55

oA

PA 2 TAE

21,020,241.00

0.99

e R E AR

»w | |O|v |0 |2 |2 |r|X

22
o

43,601,665.80

2.05

it

1,464,340,547.29

68.86

7.2.2 WEFRBATIL > REER B R R REREAE

ATk ANRPE (AR b7 3G R P E L] (%)
B H % A NG T 2 191,836,923.70 9.02
H & 78 9% i 87,637,680.66 4.12
[T PRAg 80,838,325.61 3.80
5 116,565,172.16 5.48
Bt 476,878,102.13 22.43

~
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7.3 BIRIEA S8 oG G B E L /N B TR R R 4R B A

EHAL: NRMT

i B 4 Y P i
e | REAE i AR HE (k) AVIIXIER
H (%)
1 600519 DOMER S 141,385 206,829,288.80 9.73
2 000858 MR W 755,357 129,256,689.84 6.08
3 002142 TURAT 4,740,967 124,545,203.09 5.86
4 300750 THE A 625,152 109,001,502.72 5.13
5 300760 L3RR TT 355,709 108,740,241.30 5.11
6 000333 EMEEH 1,804,580 107,895,838.20 5.07
7 02020 Qo= 1,560,000 97,467,701.76 458
8 601888 Hh A 613,900 94,559,017.00 4.45
9 03690 EH mE—W 601,000 94,369,221.94 4.44
10 002127 R LR 3,963,496 83,907,210.32 3.95
11 002714 WO A 807,985 66,254,770.00 3.12
12 06186 o E S 4,513,000 63,978,945.25 3.01
13 002475 AT R 1,241,400 63,745,890.00 3.00
14 600690 MR K 3,473,019 61,472,436.30 2.89
15 06049 LRFN L 847,400 60,375,826.37 2.84
16 01066 a8 e I Ay 3,592,000 56,565,758.52 2.66
17 02669 HE 7,501,707 56,189,345.79 2.64
18 000009 [ %% 5,123,580 43,601,665.80 2.05
19 600600 T I 567,879 43,442,743.50 2.04
20 300767 B R 645,740 42,586,553.00 2.00
21 002050 AR 1,750,500 38,335,950.00 1.80
22 603520 Gil.NaA 310,708 26,118,114.48 1.23
23 01789 ZREEST 1,078,000 24,272,567.09 1.14
24 01579 i [ o 326,000 23,658,735.41 1.11
25 600521 L N4 678,770 23,030,666.10 1.08
26 000739 W 2l 980,437 22,834,377.73 1.07
27 600809 Ly v 39 147,700 21,416,500.00 1.01
28 002332 i1 245 1,251,800 21,080,312.00 0.99
29 300015 IR 483,780 21,020,241.00 0.99
30 688266 B2 42,647 3,482,554.02 0.16
31 688518 B O 14,111 293,932.13 0.01
32 688568 Wk K 11,020 178,634.20 0.01
33 688555 RIS 5y 3,004 170,627.20 0.01
34 688377 i R 7,894 129,619.48 0.01
35 603087 Ha=Z 1,076 107,922.80 0.01
36 688277 R 8,810 106,072.40 0.00
37 688027 H & =T 2,830 102,389.40 0.00
38 300824 Jb S 1,954 26,789.34 0.00
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39 300842 W B 455 18,527.60 0.00
40 300839 Ry 502 11,751.82 0.00
41 300847 RSO 1,421 9,861.74 0.00
42 300845 R 470 8,286.10 0.00
43 300843 i 95 152 Ay 751 7,517.51 0.00
44 300840 Pt 4 4 e 1,185 7,038.90 0.00
45 300846 HHTEL 1,131 3,811.47 0.00

7.4 REH AR ERRA SR ERRS)
7.4.1 Rt FNEHE IR FE 29050 20 44 HIBE B 4
SHRA: ARMIT

R I Sy
¥ Jie AR Ji SE A4 PR AIR R LN SR 7= HE L
(%)
1 002714 Wy 272,684,951.15 8.17
2 000858 i AR W 254,255,325.64 7.62
3 002475 SRS 248,327,385.04 7.44
4 300750 THE A 238,873,061.89 7.16
5 600036 A HRAT 227,322,923.30 6.81
6 600519 DivME s 197,678,942.78 5.92
7 600048 TRF M 7= 192,513,315.56 5.77
8 002415 T e A 185,258,051.87 5.55
9 300015 % RHER} 161,535,389.80 4.84
10 601012 e 3 15 144,436,406.23 4.33
11 000568 FINEE 140,293,318.29 4.20
12 300628 T R 2% 119,629,831.06 3.58
13 300760 LGB 108,670,049.85 3.26
14 600309 Jitete s 98,162,984.16 2.94
15 601318 [P 22 89,770,289.83 2.69
16 600547 IR 4 88,744,263.11 2.66
17 02020 ;?E’MZIS?% 87,770,765.14 2.63
18 600690 IR 86,179,862.46 2.58
19 06186 i IKE—% 85,394,649.62 2.56
20 03690 EHmE—W 84,956,222.05 2.55
21 06049 LRFN 80,328,215.39 2.41
22 000333 EMEH 79,964,580.60 2.40
23 000009 R % 77,790,671.00 2.33
24 002938 IS 5 428 i 76,562,293.17 2.29
25 002050 Ao 76,065,411.59 2.28
26 02669 SRNEzy/N4 73,568,913.14 2.20
27 600585 HFIZIK e 70,188,006.64 2.10
28 601888 Hh [ A A 69,626,208.32 2.09
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29 600276 TEFfi 2= 2 68,049,382.02 2.04
30 002127 R HL RS 66,890,129.33 2.00

T AT KN BRI 4 K S RS i RS BN AR LA ) 3181, AN RBAHIRAE 5 $

7.4.2 RitSEH SHE HIIBIEET T $HE 2980T 20 4 KRR 4
SRS ARTT

o B AL 8
F5 JE ZEARES J AR AIA RS S P A L
(%)
1 600036 AT 524,539,167.95 15.72
2 000002 7 Eka 300,106,775.60 8.99
3 002415 RN 281,181,064.53 8.43
4 002714 R A 252,915,971.49 7.58
5 601318 Hh S22 224,923,007.12 6.74
6 600048 FRF Hb = 218,659,916.32 6.55
7 600585 HEIE KR 211,513,101.63 6.34
8 000333 FE A 208,237,862.23 6.24
9 600340 Ml AR 200,079,517.67 6.00
10 002475 BRI R 190,813,107.47 5.72
11 300750 THER A 175,829,411.16 5.27
12 300015 % IR IR 173,878,563.21 5.21
13 600309 Jitedl sy 173,127,769.50 5.19
14 002142 TURIT 169,562,669.83 5.08
15 000858 R W 158,025,604.01 473
16 000338 HESEEN 77 150,720,113.90 452
17 600031 ——HL 149,146,441.58 4.47
18 601601 Hh [ R PR 135,936,738.94 4.07
19 000568 WINEE 133,652,283.70 4.00
20 601012 Wi L 1% 47 129,437,042.54 3.88
21 002120 FIE Ay 129,232,277.36 3.87
22 000661 K& = 120,200,632.87 3.60
23 600547 R4 119,579,681.43 3.58
24 300760 LR ST 117,364,865.12 3.52
25 000786 JeE M 117,218,741.97 351
26 300628 T W 2% 115,995,720.43 3.48
27 600690 IR R 83,319,024.31 2.50
28 002938 IS 5 42 i 78,895,197.42 2.36
29 300408 — I 77,854,520.17 2.33
30 600276 T Ffi 125 24 72,678,906.35 2.18

TE: AT A0 P45 SRS A B (A S R LRSS B 3181, ANBRE MR A 5 F T

7.4.3 TR H A B B S P B BT 8 B
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EHh: NRMx

I BRI A (A A 5,224,283,707.22
SEH BN (RAE) RE 6,474,401,345.31

T AT SENBEERRA (RAD) SRR BRI (BRAD) VAT $4) 4% S 32 AT S 0
AT AN IR LRSS HOED 3051, ANBREAA RS 5 9

7.5 WIREGRS MM ROFSFREAE
AT GAMR T WIRARFFA B

7.6 FARAR A SOAME o HE S 1 E L R /INEE AP O B T4 SRR 4 B FA A
AFEEAMR T WIRARFFA 555

7.7 WK SR E S B HE LRGN BT B SORAESF B A
AT G AR IR AR B SRR SR -

7.8 MEHRE A RHE G E ST HE AR/ NPT L4 R &R A
ARG WIRARFFA SR/

7.9 FIRERA SRE 5 HE ST A EA RN AT T2 BUE B B B4
AFEEAMR R ARFFABOLERH -

7.10 EMRAFEERH BB RZ Z BRI
7.10.1 EFIRAZESHB KB B K7 0 A 1 20 B 4

A EAM IR RFFA AR L.

7.10.2 AEGE R BRI BRB R BOR

ANTE SRR XS B IR U, DAESIORAE DY H 1, A e Bt Bt TiRah Ve ir . S B iR
T E2,

AT GAEAT AR I DT BEBTIS 15 S 3 T 0 RS 117 4 S AR AT 155 1RO 4 Wi AN 2 & RGBSz A 2 7 23 #
B BB HLL R E IR R (2 kB IR E B S B AR ED, FFIRIE AL 2R R 50 5 (Bld
BevE) AR AR RS R B0 B SRR SR Ll Rk, AR AR LR & 5 AR SR T A
ez is AT A LRI B stk it XURSHRFAE AT (B /KT~ B JE Al _EBEAT 058 Mk %,
IR A 2 5 5877 41 1) AR G ARG AT 8l 12 XU
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711 WEBARATE SR E N E R R S B LA
7.11.1 AEAEFEA BB EUR

MIEAIE SR G EF, ARG ARERTE T E G
7.11.2 R IR G B 0 65 SRR A4 25 B 4

AFE G ARG WIRARFFA B U0
7.11.3 A E G B F Y

T

7.12 BBEAAWMEMHE

7.12.12019 4F 12 A 5 H, T MRAT AL SRS LS8 bR . RAUTITE FEA S 0,  BT AR IR
WA (ARG T (2019) 67 5) AT IAARIT 40 AT EUb i, F#5T 2T MG H
BTHE NG T ALY .

Wt AP, AEE GBI R0+ 42 FUAMAE SR 1 R AT T ARG W B IS R A Y, B e g
il AT — 4 Y 2 B A TR ST AT P

7122 REEGRBAT T B RES, AEERR T IS S I E & IS R R 2 AR .
7.12.3 AR HAth - T B =R B

A NG
75 e i &5
1 17 tHARIE % 1,612,886.59
2 ISR Z7 7 K 5,476,933.42
3 YT ) 1,110,149.06
4 VA& RSN 32,874.11
5 JREYAT HH I 3 156,469.85
6 FoAth R
7 FrpE 2 A
8 FoAth
9 &1t 8,389,313.03

7.12.4 JREFA HIAL T3 B0 B ™ B 5 A
AT AR IR AR R AT b FE IR i w] 34 555
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7.12.5 HIRETTHBBEFFERBERRELH U
AR B AR A AR AT 44 BB 5 A AR RFAT A7 AR U I 52 BR A D0 ) B 22

8 EEMBREAER

8.1 WIRESHBRFENBEAFFENEH

P RIERAL: Hy
KA N&5H
FSFEE T IR AEr e e NN H
AN H()
S 7 A A 7R
ESERp NI ESERp Nl
=i E 11
11,474 159,476.65 | 1,207,974,422.43 66.02% 621,860,709.79 33.98%
8.2 HIRELEHANMMLANRFFEEAEEKBR

e FrA MBS () 1 FE S A A EE 1]
HEEHNITAE M R AR S 493,483.04 0.03%

8.3 HIARESEH AR ML B AT AE 408U B X [ 155

i H

R R AR Y=y

AR X T Gt

/NGNS S YNIAN

HE BT
WF 738171 6 5 N A TP a3t &

0~10

AIk G I G2 B AT ISk &

T ARSI SR AR &0 BV B R X80 0.

9 FRAESHITERS

B
REEeAFAEMH (2018 4 1 H 19 H)Y F 40450 5,022,975,717.72
A BA AR 5 3 200 A A 3,179,118,503.08
ARG JHEE 4 5 R g i 141,542,126.97
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Pl AR A HH I 4 R B [B] 47 1,490,825,497.83
ARG WIS R R S A -
AH A HH A AR 3 4 4 AU A 1,829,835,132.22

10 EREHHER

10.1 EEHFRFAE AR HRK

I TEEE O B A A K& R
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