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N SR AEAZ AN RS B AR B, BRI S SR 1A AR e s AR KU T DL R AT R
TERSE 3BT 5 SEAL, B A ST R e 3 ISR T AR .
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A e 4 P ik < A T NS T < i R ) DU A B 9 T R L SE TR AE R AT
JIES A IA A RURSE™ AE HO AT BB Ok o ASEVE 7 M RO A T8 H A, AW IR 43 O 1) ™ EEL R JEE
A B[R] SRR 1R % B o Tl AN SE B AT O AR L O, AR A I e 0B H A, Sl 2k
&9 Prie e i T RRF D@ Ry € B XU A TR AR . AR, HE IR, KU
PR AIBR EEAAR D BAGREE , R I P 5 U 8 Rh XU BEAT B R ANV, JF Il I A
TRAE, R XS 2 1l 75 7T 2K 2 90 L Y

7.4.13.2 15 B R

EHRNEE R RESARL G IR R L G FRBITEL 5T, SHERSETRTIERFZ
RATNHIEL) . 54 AT RIAA BTG O, B 5= 0 R AR 2 A AU o

A HE G R JE 8 BENAE ST By R A2 2 0 T BB IROLEAT T 78 70 O VPAG o ARG 4R
ITAEHAFTAEARSE S (FEE N b EARAT, NS5 8RAT AR S5 B 5 IR AN B K. A4
TEAZ 5y B i AT 58 5 ¥ LA BEIE 23 50 45 A B 54T 2w 52 B okt 7 58 BGIE 77 A8 YSURM 3
TEH, BN ATRETEIR /N AEERAT I [F)L T 3% 34T 28 5 B 3805 28 5 % FE 4745 F PEAS 9F
X UE 7 A E 77 ZFEAT R ) A2 il AH . 045 FH XU

AL RS N T E XS RS, 8 I 8 B RS S T e A
WEFR AT NBIME AR . A5 SR 0PAh LA E PR 3, AMERAE PRGOS . it
7745 VPR FEHESRAT NIAE ARG 055 B AR sh M XS, BLAAS F 7= i 8 2 0R0
RN BITE DL . AL, ARG &8 B AN AR5 = S i N0 vP g, Jdad B R 3 =
i P o5 FE A W PR A U B 5 R AT R R BRI AT I, B A AR % A4 LS XL
58

T20204F 12 H 31 H, AEESFAMBREf . Ji7 SS9 MR T i LN 627 b
FEFEFIHER BN 0.02% (2019 4F 12 A 31 H: AIEERFHBE M. J47 220 FEE
P &R LM

7.4.13.3 JRENHE R

TN RS 2 16 2 S A B AT 5 b 0B S S5 I B B Bt S F R I XS . AT 1)
PBME S — J7 THIK B T2 &0 %A N\ n] B i 22K e Bl R R S8, 55—k
H T4 0% i A BT Ak 158 5 T3 32 AN R i ok 14078 B0 PR e s PR 438 5 4 P T eV A T 3 HE 300 R
FUR AN OL T LAA BR A RS A

B SoF SOASTIRE (B % 4 IR B M RSy, AN 4 ) R 4 7 TN g H XS AR 5 o 1) ) D [ 455
HEAT P I IR B PE TR R, IR R ST H G T Gk~ 52 AHILRL . A
SHRESEBANERESG R EIT T EBUREI K, 2@ EAEF 15 0T B A H 1S f AL HE 7
3o FR ) BRI T8 D s [ A s SR B sl e XU, A R PR B ik & 45 AR 2 o

T 2020 12 A 31 H, AKEEFTAER AR A G A AL 2B HE —H L
P EASTEIE,, AT IBE [A] 36 G40 A0 v B (BT 3 B &) Jc il e B H A THIE,, A1 i i i 4 i R
FRITI A L B S
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ARG G E AR SR P RAZ IR (AT S RIS IR I R B )
) R AR TIPSR TR SR 55T 2 G sh 1 XU E PELE ) SRR R AT S H
GO I TS R RS AT B, AL PR RS B 11 AN S A A R S R AR AR
it 52 B A 355 R A9 DL R 45 12 RN 8] A A2 B RE 0 5 B FR AR SR s PR AR n HEAT +F
S A

ARSI P RFIR ISR AEAE IR AZ 5 B iy, RIS AR RAT M FNL 3558 5, B0 24
BRI I S RN GE B AL LS W HE IR A S S RAT M08 2 FRIES .
UEAh, AR 2 e TR R SE AR Sk < T g ST ] A < i 5% 7 5 A N R 8 < X
kR R, H R BAEE B A MR BRI A fofir e . AR B T
SRR T E A A e B AR 15%. 12020 4F 12 A 31 H, AEEFHAH
TRBNPESZ IR BT AR b 2 e B0 1A T L 0. 41%.

AN S 3 8 BN HOA B S 4L 5™ 7 A AR H AT AR B i w] AR DA AT
BN S AR, w DR AR H DA A RE [ S AN 7 S AR H n] AR 5L i T AR B
fH. 20204 12 31 H, AEEHEGHE™ 74 TARH AT RBLH ™ 1K i o (5 22 1
N SRE Y P

I, 2 B & B HOE R AZ 5 B H 552 G 5t PR 12508
JE UK AZ 5 %68 F- B 55 AR B B2 A 6 F7 AT AR AT S5 AT 6 B2 10 R 1 5 7™ 4% B N A
B, PASNAS R B AZ 5y 0ot TSIt 52 5 A0 7 B EAT 20 25 1 B S5 15 it ™ e A B Rl 52 5
I A P RS FISE 2 T Rz o b, e BN S 1 I [ AZ &) S 3 i PRI BE . AR
I ST b ) B85 0 S S A KOs R I SR it ) XUBSIR DL B AR 2l DA DR 5 47 i 4%
NRMHETE SRR B IR SRS IAUETR BUE T dh L P IR 2 DA€ B HAth 4R 58 5 36 T
T R [RI A AZ Zy ek, T4 52 A1 i ) % Jo BEOR 5 2k 5 (R 40 5 R 3 R L BBl f i — B

7.4.13.4 T A
7 3 RS A2 8 25 4 T 8 & A 2L 1 2 o AN B3R R I 4 ¥ & TR BT A T 37 25 R AN A TR R
AR 23T e AR AP ARG s B FE AR 26 UG - AN IR AT JFL At A A% XU
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) 22 A A2 T 4k T2 1 A e AN (B 8K SR B 4 Y 18 52 11 3 R 2 AR B i R AR U B TR
R o ) 2 U E i T 5L XTI b T 1 3R] 2 BT S 30A R B T BRI RS, Hrh iR E)
1) 26 28 4k T L3 TR I /AT JE 80 1) s SRR 0 i 32 701) 258 337 e A7 B 6 T SRR SR 3 4t 52 el 1)
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Bhr: ARt
AHIK 2020
12 H 31 LEEDLA 1-5 4 S5AELLE AR At
H
0k
RATHEEK 3,965,543.30 - - - | 3,965,543.30
SH &S 104,317.82 - - - 104,317.82
17 H R IE 4 17,144.49 - - - 17,144.49
)i % il 3,615,638.40 ) 13,000.00 65,648,382.3 | 69,277,020.7
Ao 4 4
% )\j%%é% 100,000.00 - - - 100,000.00
Rl r
ISR S - - - 80,040.63 80,040.63
YT - - - - -
I UAT 2 12.00 - - 6,588.71 6,600.71
YIRS T ] ] ] ] ]
Hoh gt = - - - - -
o 73,550,667.6
Bt 7,802,656.01 - 13,000.00 | 65,735,011.68 9
Ui
AT T8 [B] 3¢ - - - 69,782.93 69,782.93
BATEEA - - - 87,498.48 87,498.48
i
NEATHEE B - - - 14,583.09 14,583.09
Bz - - - 657,938.36 657,938.36
Szt [ 4> ] ] ] ] ]
RlEE K
A 5 il ] ) ] ] ]
%
SRk - - - 61,357.74 61,357.74
H
A ) S - - - - -
AR - - - - -
A B - - - - -
HoAh A it - - - 110,036.72 110,036.72
Tt - - -| 1,001,197.32 | 1,001,197.32
T 2R PR 7.802,656.01 ] 13,000.00 64,733,814.3 | 72,549,470.3
7| 6 7
FAEREER
2019412 A | 14N 1-54F S5AELL L A E it
31 H

%39 W
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A0
AT 7,154,143.39 - - - | 7,154,143.39
S &N 22,645.83 - - - 22,645.83
17 H R IE 26,549.29 - - - 26,549.29
% i 4 ke 5,559.800.00 ] ] 95,528,759.; 101,088,55797.
i %
ISR S - - - 75,815.78 75,815.78
S ) - - - - -
7 YA I 2 20,550.00 - - 2,536.47 23,086.47
SR ] ) ] ] ]
K
HoAth = - - - - -
o 12,783,688.5 108,390,800.
Bt - - 1 95,607,112.02

1 53
5t
I AS R [ - - - 105,575.63 105,575.63
AULES - - - 134,159.27 134,159.27
P
NEATHEE B - - - 22,359.90 22,359.90
NATIE S5
LK ) ) ) ) i
Sz (A1 4
R 7 2K ] ) ) ) i
LA 5 il ) ) ] ] ]
%
RRE - - - 29,516.65 29,516.65
JH
A ) S - - - - -
AR - - - - -
A A B - - - - -
HoAh AR fit - - - 170,001.60 170,001.60
Tt - - - 461,613.05 461,613.05
Fi R U P 12,783,688.5 95,145,498.9 | 107,929,187.
Bl 1 ) ) 7 48

T R P TR AT S B LA BRI TN R, IR S 20 0E BRI A J0T 58 i H B2 H
EE T UK.
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T20204F 12 A 31 H, AIEESFHK S MEHRHFRE A RME 348 = 15E8 5 Ee
A5.00% (2019 4F 12 H 31 H: 5.15%), Kb mHIR B4R B X F A 4 08 P2 1l 0 KR
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Ko AFEERIFTA G A AR T, BRI IG5 AN AU

7.4.13.4.3 AR HE RS

oAt AN 5 UG A2 F8 2 4 BT 4 & it T L S B BR SR B & 98 2 AL ok 11 37 1 S5 R0 AL
TCZE LLAM T A0 4 DR 32 A8 Bl A AR YR B AR, o AR 4 2 B0 TUE SR 28 & P b i B4R
AT ENY T35 58 5 WO SE AN 27, BT T I A0 RN A XU SRR T BN UE 57 AT ERH & 4
BB OLBRER ST 52, A] BE SRR TR S5 T 3 AR B 52

ARG RS E ARG BT AGHERES, @IS E WL TS BUR T
N, GRUEFTHIEATIEN, M R B A A e s I X B NMIE SR 1 P
ST IGE RN, ERFMFERE SR R E ST RE. ARENELSEHEAN
TE WIS 5 W S O R S AR Ak, W BT SRS . W E . WEAA T IE, KREFR
X AT e A AR T 3 A0 A AU

ATE G T BT A 1) AL PR AR AR A KU . AR S R A T I (F
FAFEARIE) B85 RS B =1 0%—95%. BbAh, AREMEESEEANGHNARERFAM
WEH AL R 4, el 2 M &k e KNG E &, B35 VaR(Value at
Risk) AR S5 A WA I 45 THT I PRI CE U e RV, B B AT ko XU g A T R B R 428 11

7.4.13.4.3.1 HAf 4% KUK i O

iy, NRMG
AHAK 2020 45 12 H 31 H EERER 20194 12 H 31 H
B A EE: S
ARME 1E LA ARME HE E A
(%) (%)
225 rﬁi‘/ﬁ\ﬁ’%ﬁ i 65,648,382.34 90.49 95,528,759.77 88.51
JI S
28 ok A -
LR ) ) )
28 o A - ) ) )
R4 SR P2
IEPE ) ) )
HAth - - - -
&t 65,648,382.34 90.49 95,528,759.77 88.51
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s | BRIPIR 300 455 AAR ) HoAth 117 3778 B R FF AR
X% 7 AR 2 H 4 B HE I RS e A (B
. o - fr: NERMo)
PR R 2250 AR ( 20204E 12 | FAERER ( 2019 4E
a H31H ) 12A431H D
1Y% 300 BT 5% 3,315,372.10 3,869,268.23
2.9P9K 300 NFE 5% -3,315,372.10 -3,869,268.23

7.4.14 By T BR3P & THRR T E U AR I

(1) AnRiE

(a) &fb THAROMMETHER T

ARMETH RS RITBIE R, XA o vh & B AT & B A =2 U A T
JE AR IR LE =

BRIk A FE P EAREE AT ARG R R HRN

FEIR: BRE— N E M O BE 7 B A 5 B R A ] WS ) A AE

FZJRIR: AR B B PS4 B -

(b)  FFELM LA SOOME T2 Al T A

(i) HEXR&EMTEARME

T 2020 12 H 31 H, ARESFFARKLLA b E v & A TE S A0 86 1 4 il 5t
PR T R IREIRECA 65, 362, 279. 72 76, J&T28 2 IRHIREN 3, 914, 741. 02 JT,
TJE TH=F AR (2019 45 12 H 31 H: 5 — 2k 90,825,828.23 ju, % =K
10, 262, 731. 54 76, LH =ZIK)

(11) A RMERTR K E KRS

ARFE G DL RS 2 IR ) R4 B S IR A H OB S I TR B e PR I

XFFESRAE 5 B BT AN SR, 35 LB KIS, 28 5 AN TG R (BLHE Tk 2k 15 B
22 5 ANERR) « BUB THEATFRATSEIG UL, AREESA 2 T H 258 5 ISR H A TE
AT 5y AN T R 30 18] B R 65 S0 T4 AR DG IR SR AN B 97 (1 4 SEM B AN EE — [0k T AR Al (i 1
R FH AN AT LS5 NABL T A SUAME RIS IR RE, 1 8 A DG S AN 23 A ot [ R & 26
ZRERE =R
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o

(c)  ARFFEEI LA Rt E TR R GR TR

F 20204 12 A 31 H, AEESRFFAIEFSHILLA RMETH R Em T (2019 4F 12
H31H: ),

(d) APAAOE T E R SR TR

ANCAZA Fo A B T P 4 Rl 7 AR A7 f5 S A A N ACHK ORI A il 7 5, K T AN
52X M EAHZEIR /N
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§8 FA/HE

8.1 HIREEHEHABMN

EHAL: ARMT

o HiH S () i 3 4 A BT I L
(%)

1| B H%E 65,648,382.34 89.26

Horr, e 65,648,382.34 89.26

2 | BeRE - -

3 | [l A 3,628,638.40 4.93

Hrp: fiize 3,628,638.40 4.93

B SCFFUE SR - -

ST R - -

SN IR 4 i % 7 100,000.00 0.14
o M R0 1) SR IR 4

b g ) )

BATAF RS & AT a1t 4,069,861.12 5.53

HoA 5% 103,785.83 0.14

&t 73,550,667.69 100.00

8.2 MEWIRIZITW A RIBERKAS
8.2.1 |MEMIRET W RIFEABRERRAS

SHAL: ARMT

R ) ARbHE GE) Egéﬁ(’z{fﬁm

A e MR i il - -
B KAk - -
C Hli 38,092,627.33 52.51
D B 307 R BROKAE PRI RO - -
E TN 4 - -
F R A E - B
G Y i B em. I e L | 4 2,875,080.00 3.96
H A1 ol - -
I =L A AE BRIk 6,562,462.42 9.05
J AT 4 13,554,183.50 18.68
K S i =l - -
L FH GG IR 55 R 55l 1,977,150.00 2.73
M BFEREFANE A MRS 2,586,879.09 3.57
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KA ISR 22 S0t B

JE R S5 < BB A R 55l

A

TARM2TAE

R AR 4

wixmOo|w|o|Z2

22
oh

it

65,648,382.34

90.49

8.2.2 M EFIREAT AL KRB BOE B H R BT A&

ARSI AR IR AR R OB BB -

8.3 JARIEA YA HES T 58 HLBIR/NEER BT B BBt B 4

EHEAL: ARt

o . o ARME #gé%ﬁ
FFa Jie AR i ZE A4 TR HE R _ HHE LA
@)
(%)
1 601318 o [ S 22 64,000 | 5,566,720.00 7.67
2 600519 BMEE 2,747 | 5,488,506.00 7.57
3 601166 PV ERAT 200,050 | 4,175,043.50 5.75
4 002475 SR B 60,000 | 3,367,200.00 4.64
5 600276 JE Fify 5 24 30,009 | 3,344,803.14 4.61
6 688111 ERIPLYN 8,095 | 3,327,045.00 4.59
7 600570 JE A L 30,000 | 3,147,000.00 4.34
8 600009 Rstiaz b7 38,000 | 2,875,080.00 3.96
9 603288 R IR 12,000 | 2,406,480.00 3.32
10 603195 N 10,543 | 2,164,372.47 2.98
11 603259 24 1 jgEq 15,000 | 2,020,800.00 2.79
12 601888 w47 7,000 | 1,977,150.00 2.73
13 002050 —AeE 64,700 | 1,594,855.00 2.20
14 000333 F &L 16,000 | 1,575,040.00 2.17
15 002304 IR ARy 6,300 | 1,486,737.00 2.05
16 000651 AL 23,000 | 1,424,620.00 1.96
17 300750 TR AR 4,000 | 1,404,440.00 1.94
18 600760 HRRLIL K 17,000 | 1,329,060.00 1.83
19 600030 HEIES: 45,000 | 1,323,000.00 1.82
20 600036 AR ARAT 30,000 | 1,318,500.00 1.82
21 300896 Z %R 2,000 | 1,310,040.00 1.81
22 300122 BRAY) 8,000 | 1,183,280.00 1.63
23 601336 PR 20,000 | 1,159,400.00 1.60
24 002049 55 [ 1 8,000 | 1,070,480.00 1.48
25 603501 FH IR 4,500 | 1,039,950.00 1.43
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26 000661 K-HEmw 2,300 | 1,032,493.00 1.42
27 600690 WEIRB R 35,000 | 1,022,350.00 1.41
28 688686 B 4,500 975,600.00 1.34
29 603517 SR A o 10,000 775,400.00 1.07
30 002938 S 250 42 i 15,000 745,050.00 1.03
31 688050 ZEEST 4,096 708,526.08 0.98
32 688085 = REST 18,024 698,610.24 0.96
33 300684 R 30,000 685,200.00 0.94
34 688029 Rk 2 3,600 662,436.00 0.91
35 688133 R R 4,233 566,079.09 0.78
36 688356 Gy R 1,700 186,694.00 0.26
37 688508 A I 962 88,417.42 0.12
38 688289 e ity 737 80,952.08 0.11
39 603866 I ESITREN 1,300 76,830.00 0.11
40 603290 Wikl g 300 72,270.00 0.10
41 688596 IEMARNE, 2,994 58,592.58 0.08
42 688418 EH R 1,941 49,767.24 0.07
43 688608 18 Z RS 130 43,030.00 0.06
44 605179 — NSy i 740 13,068.40 0.02
45 601601 r ] A 300 11,520.00 0.02
46 605277 T H T 494 8,373.30 0.01
47 605155 7ok 1] 150 4,572.00 0.01
48 605500 EO NS 62 1,218.92 0.00
49 605377 HERE R 50 998.50 0.00
50 605186 fHEEE(S B 26 731.38 0.00

8.4 WMEMARERRASHERRS)

8.4.1 Rt ST\ S48 ST & B 7 19 2% BRAT 20 4 KB R 4
SRR AR

. e o7 R 4 B
Fe | BRERE JBE B A4 R N SR NG SEB ()

1 | 600036 FARRAT 6,275,802.00 5.81
2 | 600276 ek ] 5,660,779.28 5.24
3 | 601318 o [ - 22 4,377,204.00 4.06
4 | 600406 FH, 7 it 4,297,644.14 3.98
5 | 600048 LRF = 4,272,480.00 3.96
6 | 601166 WA ARAT 4,184,519.00 3.88
7 | 600009 Rstiaz k7] 3,976,288.00 3.68
8 603259 24 BF 1 3,730,636.00 3.46
9 | 603195 INEAET 3,651,992.61 3.38
10 | 002475 SR % 3,170,032.60 2.94
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11 | 600690 IR 5 3,016,661.00 2.80
12 | 600872 R Er=n 2,975,736.00 2.76
13 | 600030 GRS 2,881,207.00 2.67
14 | 600570 EE S 2,880,523.90 2.67
15 | 000651 ALk 2,871,522.31 2.66
16 | 000333 S EH 2,739,392.00 2.54
17 | 688111 Sl 2,713,783.30 2.51
18 | 600585 TEIEIK YR 2,544,003.76 2.36
19 | 601128 HARAT 2,353,179.00 2.18
20 | 600845 FIEH M 2,343,793.40 2.17
21 | 601138 Tk = Bk 2,313,511.00 2.14
22 | 603899 RECHE 2,267,179.28 2.10
23 | 603290 ikl g 2,170,212.44 2.01

E: KNG RA s BTSN B BB, B, B AT BEE SR RIS,
KN BHHE RS A A AR LU HRD 5, AHBREMRA S .

8.4.2 RIT-SLH S H A1 & B 1 H 2% BRAT 20 4 K1 R 940
SAURR: NRTIE

. . o HAA A 4 B
Fe | REARE JE 2 A4 R AHA RS S SEH (%)

1 601668 w78 4 6,579,581.00 6.10
2 | 600036 FBRAAT 6,368,505.62 5.90
3 | 601398 TRARAT 5,387,628.00 4.99
4 | 600176 b [ B A 5,231,299.00 4.85
5 | 600406 R E 5,013,603.56 4.65
6 | 601328 2 IBARAT 4,891,399.00 4.53
7 | 601169 L EARAT 4,673,846.00 4.33
8 | 600048 (R = 4,576,243.00 4.24
9 601006 K=k 4,431,698.15 4.11
10 | 601166 POV ERAT 4,322,337.00 4.00
11 | 600872 AR B 4,141,200.87 3.84
12 | 601009 A RUARAT 4,052,681.30 3.75
13 | 000651 M T2 4,047,808.25 3.75
14 | 600690 IR B R 3,940,528.20 3.65
15 | 600276 TR E 2 3,911,060.74 3.62
16 | 600068 B o o 3,728,426.32 3.45
17 | 600660 R 7 3,630,452.00 3.36
18 | 000333 2 EH 3,629,653.30 3.36
19 | 688111 sl 3,582,048.04 3.32
20 | 600887 PR By 3,480,117.23 3.22
21 | 603259 24 B R Al 3,479,107.80 3.22
22 | 600104 R 3,354,294.36 3.11

5 46 T 35656

=




7 77 IR R e B TR 45 TR 5 B R < 2020 SR AR 75

23 | 002304 VAT Ay 3,310,816.00 3.07
24 | 603290 Wikl g 3,188,714.60 2.95
25 | 002027 a3 3,083,594.00 2.86
26 | 601877 EZErge 3,021,293.00 2.80
27 | 600741 EIFIZ T 2,836,002.25 2.63
28 | 603899 Byt A 2,667,283.72 2.47
29 | 600845 FIEHAE 2,588,077.22 2.40
30 | 600519 NS 2,578,239.00 2.39
31 | 600585 HEIEIK YR 2,453,126.68 2.27
32 | 601128 WARAT 2,290,657.00 2.12
33 | 600309 JitefL et 2,257,237.52 2.09
34 | 603195 AR 2,193,083.00 2.03

Ee RO HWYy LRSS b EAWIW . AT N 81 R AT U g B
5, SEMEPHLBAZ ST (RAZ AN R LA A, AHIEMR 5

8.4.3 TR EHIBA B B 32 i BRI N 3

AL NIRRT

KNBEZEA (A S

143,469,909.02

SHBCEEON (RED EV

193,785,224.88

T FKNEERA . 32 RSN A% S A S RS A e A B i) 3151, A

USRI

8.5 BRI MR BHFBTAS

ERAL: AR

Fe 5 7% i ol

~AE O

i 5 < B 1R b

(%)

[H X 157

3,615,638.40

4.98

RATERE

WIN | =

e iR

Hrp: BORME SRR

Ak fi e

Al R R 5 7

1 SR 4

AT (AT S

13,000.00

[F b A B

O |N||u| s~

Hofth

10 | #it

3,628,638.40
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