EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2020 12 16

03-6453-3610

10

1/101



10

1D

3.85

®

2/101

3.5

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2020 12 17 2021 6 15

https://www.smtam. jp/
0120-668001
9 5

®

1D

1D

3/101



17

4/101

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

150

5/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodoooddoodnoodd

12

225

http://www.toushin.or.jp/

6/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

@

¢)

@
¢)

®

€y

@

3) ( )...

4) .
€y ©)

) . @“0 @®

(L)MMF( )... MMF MMF

(2MRF( )... MMF MRF

(3)ETF... 12 480 12 1 2
32 26 9 4 2

@

¢)

7/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

@

)

®
4
®)

€y
@
©)
“)
G) 12 (). 12 ()

o AN

(©)
)

@

8/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

¢)

®

4)

®)

(©)

Q)

®

©)) ( )...

(10)

@) . (

) 2

€y

)

1) 225
(2)TOPIX
©)

@

)

9/101



EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

®

4) (ORENG)

MEBFENESNEZTITHDOOH2D. FRNGAENEIFEND
PEARTRUEBEOHKILHIEIC_ LIET2PEEEO#KIFICTIZEL.
7737 RANTERZETLET,

OTEABADIGEL[DEAKSR TH—T72 R ELT. PEAKLA OB (PEBE. FEHE. L K
FouTE)ADEE R [DEE ER<AKISRITH -T2 RIEBUTITLET.

ORAIELT.BEE v RITERA,

QL 77 FORENENS THIDED MBEEEOHTICE. —BHAEAREEERSRETENDIESE
A10%THI V18X 2 0EE OBV ERRTEASFEET 0. BEOSEm AR EFEDT SIS
mET,

LERROI ARV r— R EERMEOHNEERRDIS% TEA TV L DICEREITVETH, M
I, BETRE Y LS EAThAPESN2BS 0. ASuBRRET AN BUET .

E hEAMS 4
hEEMEE RO CER U SRR SN Eas T D 2 T L L B D i ThiR i TR <

bt
Piten

El ia

| T DL |

(RE=T7F) (THF=TF72R)

Err] B g B

SR| =H—77K v

g DEHE (R <AH) | ezes

FiEHHS

@ SRITH—TFFUK @ (o AR LIS

PEA

i B Bk ) 0

E FrS—Tr o RERE

EEEDEENSERAMLEEETE LN TAE =D REL FDESE T -7 RICEELT. FOE
BL BRI — 7 KT ttEAT Y,

10/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

(TH—77ROEE)

=772k FruigEanR- it EROBFTE

- CORBEFR. F&LTPEOBEIFIC LBLTL
R P e "® BRROARTRTARCREET. . ARERME
OERIANTREEEEL TERETLET.

PE(EEERZAHET.)O0 ORBEERL.ZELTIBE(EEEZHET.)OH
HSIFRIC EIBLTWAERRE SR EBLTULAEEOHRIABICRAZTV.HE
M¥LE EREMEOPRBNZAETBEL TERETVEY.

PEE(ER<AK)
SRIFH—T7K

PEERADIREICHI-H TS _LiEBk-ZR 2Bk (LIT. [PEBHK]) «
BBHWE. L YRFYFECTHR . PEORS [FRIC_EBUTVSEFROA

i THIC (LiBARK. Rt AR (LU, [PEARK]) ICESES

BIRER (QFI) FIEZRAVWVTIRELFT

QFli&(2

QFII{Qualified Foreign Institutional Investors) &, —EDEE&EMEE L. P ESEEEEEEED
SR T PEEA OEREEFO T,

HBMORZECEALTER. XFAOFHEZ 1T TEE FEICDHEEY
RHRENGRERIMAFENSEXEZ. CSR(EEDHRHRE) O
RHSERILET .

11/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

RIF=TrFOERTOEAR

SFHERRNANTEYRTRIANE, TV T O YA NG — 2T n,zjq ;?U:?;m
Y —FEET AL, DE SR T RIbAFaIC LA REAFTEUT. 'ff".a':i. O—FITLEE
BffEETTLET,

=HEERS AT RTRI A D
FEEL T

Jll'liwﬁ-'m?-—}: Lha iyl v s
ﬂ\ﬁ‘gn‘}'z J@JL—WE

—-ri.rl- AR =T
=T h‘;li:{F?v.-rl:Ii

Lasr T T i ..«..a m:l—.rmq"rez —;..'+
-x_ Ui;r_u u
-EI..-'I'.'E:
mﬂﬁ.?
*ﬂ’? u,n- r;— ‘H‘rr..

#SRI- BT SR (SR R LRl S O ST T SR I T i e OSSR R  SER LSRR R SRR N T E T

% LT OEIE SETESL s mE T BHRT,

HERH

OFH LT . SF3R 158 (RRENESIFEEDN) CHREETL. M0 SREE{TUET.

@SN RE I BREARBEVRES T2 O CELFNGRUTELRESD2RELET.

@i ERRIC DL TR, FEaH A EEMFKE. NSRS MELTRELET . L. i RE AN
EEGICRGETTOEVIESBIET,

HRODESDZIVETFTOSRERCIDOVWTRIITI2OTRENEE AL

A P E R

QHIE  DERNETISICRAETRITEE A
ONEEEE  DEEREISICARRTRTER A

HEEE). HiREE . SFEMEORIRFICE TR I DERA TS EVEESHFHUET.

12/101



EDINETOOOO
O00000000000000000000000O(E12444)
OooOooooOoooooooooboood

(CEENE)

| BEBREE L DEEE

SEEORBNEET TOSMEERTTE-0ER. GODPTHRFE 2L NRBICZIE S HEREROPT
EEEEELTLEYT,

SHRNGDPREILSHITENES

m 20004

(HATHIME [ FERERL 202061 087 —F [ERI C=HERRSA b F iy bR A MER
#HBEGOPA—A. MR EETSEHES 00 sl B RUET.

| hEABTIS S PEHR TS OBE |

B A 1 () S —

mEAMTIE . &R — s - I O3 Ty —sl P A EDIcER TN T S EEHETEIC
Hem T SRl BREH—E A, Tﬁ%ﬁ?'ﬂlﬁ FiENERES ':PJE'LI'C#E.E'E‘“"I*!Tb i

SEABTIBLBEHATEO MRS PERETEOEE
Rl A Wil w3 H AT

Rl il J::‘Eﬁ.ﬁitﬁtym LERs EraR|  HE |LuRFeT| TOd

BiS B HeE AR HEL | EBRL =BEN

R EFT R | AR T | B A L P E AT HE L L
miF L Esh I h T T EER | EEsnET |0 TICHE
FBTES =D | TR [T aHs Al 52 0 | Lk
P, 2002481 2200128 £ | ok S AR T,

AL AT | B OEPE R | a0 FE T

SLEA RIS | T BOME. [hoEsn
) M. b AR T
Tl E 201411 AL
& 1% F AREIDE
o 120 L 8D
30% EECDOLTER
420205 108 305RE g;gﬁi'ﬂ ng
BB GICS( HNERINER) 1 1 @ RS 5 ELA
+ SRR ORB R TEEHEN 1 D0 SRR s
iﬁ?_“'ﬁ"‘ﬁ l,'iT:l' Hﬂlw— _IM.HSE h
(AT Bloomberg T~ BIC=HEERFA — B
ThuhTRIA 0 MER HEEES || QRISIE S ET s
| | e |
2010 3 23
2012 4 1 A SRI
A SRI A
SRI A SRI

13/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2019 12 14 2020 3 16 2025 3 17
IH—-TFFF ]
LHIOFFE

Eixei (r Piteit ﬁ\

oA T A B e B (S SESR IR A TEE TS

Tty heRP AL Rl 3 > < FEIEEIEDI

(77w FoolHOBREiT54) e pEh A T o T

(7 7 o FOMEORE R
\\_ AT 9 ) ,;)

]:Hﬁ'MEWEMT%%%

/_ FRIE&3t N

(ZFFEOBEROIE, —BREHOETD
R OE, WiErElE - HEEEU—E
MR oI, IR SR DB, IE
FHS S oD 28 AR TR D B R L

K;mnﬁﬁw} J}

[ fedd (i) ]
2020 10 30
20
1986 11 1
1987 2 20
1987 9 9
1990 10 1
1999 2 15
1999 3 25
2007 9 30
347
2012 4 1
2018 10 1

14/101



EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)
ooooodoooddoodonoodd

4 1 3,000

100%

CSR

17

A SRI

15/101

16

DR



g A~ W N -

10.
11.

12.

13.

14.

15.
16.

17.
18.
19.

21

22

23

16/101

20

14

EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)

11

10

Ooooooooooooooooooad



20.
21.

22.

o O A W DN P

€))

)

A SRI

CSR

2 1 16
2
21

12 17

2 6

13 14
2 1 14
5

17/101

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

14

12 17
14

10



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

©)
5
10 20
2 20
A SRI

@
@)

B H

DR

CSR

18/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

(©))
5
35
2 20
PLAN | CHECK
ER-VAISERS & A A
o AR AL ORE WERAT+—T A0S HiF
ige
kit M- UAIERS
B (IrETRLe=—] Ilﬂﬂ‘ﬂ'ﬂﬂ"ﬁ#;d :.'j!.. K !mf‘?f'?:-’ 430
Ao -ETrsaHEERHELLTEE
o (HE) FRHEORE igt
) o
50 SEM =T AR K. RRANFE=YERREU
AR AODE=P TR ROBE
SERERGE-ERH N F3 o BOAFEROE=5)T
b #RORE
@ (TroFvaiy—ERNEICOERONT. I7 | SEASAF - EIRBTERRORE
Lob ol R W
O BE JTATRCy—DEREREE RORE
LT
-D- MR- YZAOENE
FH—F1 8 R ERNE- R FI - S0ATHRROME
BRNGAHEREALERRIONT SRENTRENKE
OERZHDEE
8
dARESE10ERE
RRERAR- ERY M F3oF0AFRREODE=S T
SRERREIMNFARRDE=S)Y

19/101



15

20/101

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



21/101

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

236 1

28 8 3
28
28



35

20

22/101

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

100 50

@

QFI1

23/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

QFI1

A QFII

37 6

&)

24/101



(BEFR
4772 ROEEREF R RS AR ENEROLS

(F i)
30,000 150
20,000
10,000 -

0 - 1]
W 27 R SR
= SRR SRR (TS
=100

2015/ 2016401 2007 200801 20eenN

U T RO EREER L REENAESTEREL

mEhEFEL T ELEMEEEASE TN T IE

TOT. EROESETHHICE TV TEELCERNE
FE-IROLBETEUET.

2 D RO OE SRS ERSMmEA. B3 foriEs
FHEEEL L DEAELTEHIRL B EE e
nNTLhEFOT. ZERENEEMESIRTZEESHHLH
=

EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

S 77 REBORENGERET I ALDREROLLE

150
| B =d
| B L0
* TN
100 e e s

4700 O RREH FHER CEmEf cEsh wEEn

#20155118~2020F 108N EROEBREICHT
SEFIEMOMERDTE-BX-B/\VE HT770FK
B RNSEEISAUC DU TERL. Y 77
REfhfi BT BE S AT ERBNCHETESLD
CIER L2 0T . DR ENTEE A2 THY
FrEORENS AR EE A

*S 7o EDEHEERL. WS FOskETEREL
rEOEAn LT ELCERNER S ECh TLE

TOT. RROLERMHRCETVWTSHELCERMSE
REBRLIBSHBEUET,

SHEISACRBEITOWT

2= 2 TOP S T EHT ST 1, B e (R W 1T (e ) AT . Lo 7 TEETT. TR T N —Eh

TOPIX (EEH e =R ) LT emEsEstr T Emae gL o sismnmeEongEnTT. f} GaEEe EeifeEELTEH "H
T L BRI BT R, hmi e = l' -qr-mu mrd :u)”iulll L oing J’nl_.- U
BT FRE P R E M ISR S L a S L T M E Lt Ay,

e MECEHM A A 2 A E I M5O inc MERLSH TR R RO BEOETmREETRERR Y. R EE

NECIF A -1 = 7 2 Mer— DI E T S EAAS | e, A S S LT R L R R T T B R B TS MR A IR

EEL AR T t-=2) RiEROE DG — Y HHERIGEMEO o MELE T, MEC! Inc BRI S R T Ol B LS e Te
HEFPERL T @

EES MECITF— i —iry kel e P @300 MEC] Inc ISR ISR R RE U B iR BT TR . RS

MSJ.‘:U. F—chel oty e RHANET.E L ESA A ML, P fnsSdl CRHLEBIES T FEC My IR EE S o

13555 Anin-' i 'IW F\I frard B P O — RN RAEMET nc CRELE T, B e Inc R RIS DB BB T SR me B
SRHFFLTLET,

BN NOMURA-BRIE. 5. By e R &, MM TRy o !.EI FEFIIfT R T e D R A iR

MOKALIRA-SPIEN T —E R, R o, v U S R — e A LA o — T A S L [ TR N
SR LT T . DR e, B TR laﬂﬁ HEE ARG T T, 6
HERLTITEnEs M nEREL A BL R EE#L =1k,

FEAER FTEEILS - 77T 24, FTSE Fixed Incams LLCHLLEES ST 28 =27 w7227 FTSE Fived Income LLC

FTSEINET T w7 A 7 r PR A — T 7 s BER S BRFR RN T o TR A d T v 2 207 =T

Fr<HE.FA—2) HEEDSEERELTHFTSE Fied income LLCR R EH R AT e R R . 2 - P DR IR
[=E S 0m ] Sl (RIEA 223 . [RE 3 R b et tr ) W EETEM SO0 E T IHE— Y NN AFTSE Fieed
Income LLE I ALET,

T Findbid. B L L S i CE TR L T T P Morganiis e e e Rl S 20Ty

JREL .ﬁ__ b fibf e Tl -0 | RIS REE R T TEAL T T P, Morgant-SOBRLL SREFOVC TNt RN EE BT Tl L5l

T =T =W e = e iNE=3l ENTLEE A Copynight 2014, LP. Morgan Chaze & Co. Al rights reserved.

L'EHE-?-I-FHEM& B I L S R IR LT M — i e SR L T RS T

3.85 3.5 1

25/101



https://www.smtam. jp/
0120-668001

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

9 5
0.3
1.98
1.8 X
0.99 0.9
0.902 0.82
0.088 0.08

26/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2037 12 31 20.315 15.315 5
2038 1 1 20 15 5
2037 12 31
NISA
NISA

NISA

NISA
27/101



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2037 12 31 15.315
2038 1 1 15
2037 12 31

2020 10 30

2020 10 30

28/101



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
Ooooooooooooooooooad

1,416,968,930 99.94
( ) - 800,697 0.06
( ) 1,417,769,627 100.00
(D
( 2
() () ) )
()
390,395,407 1.7940 700,369,360 2.5394 991,370,096|69.92
193,568,397 1.7576) 340,215,815 2.1987 425,598,834/30.02
(D
( 2
99.94
99.94
)
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1 (2011 3 15 )| 11,112,103,402 11,112,103,402 9,343 9,343
2 (2012 3 15 ) 8,176,185,115 8,176,185,115 8,215 8,215
3 (2013 3 15 ) 4,051,018,666 4,051,018,666 9,607 9,607
4 (2014 3 17 ) 2,143,688,995 2,143,688,995 9,050, 9,050
5 (2015 3 16 ) 3,415,807,864 3,415,807,864 16,004 16,004
6 (2016 3 15 ) 3,238,408,260 3,238,408,260 13,027 13,027
7 (2017 3 15 ) 3,550,276,790 3,550,276,790 14,447 14,447
8 (2018 3 15 ) 4,287,565,409 4,287,565,409 18,249 18,249
9 (2019 3 15 ) 3,817,338,568 3,817,338,568 16,763 16,763
10 (2020 3 16 ) 1,571,545,020 1,571,545,020 15,138 15,138
2019 10 1,314,771,540 — 16,055 —

11 1,420,323,565 — 16,445 —

12 1,566,859,130 — 17,179 —

2020 1 1,659,178,529 — 16,429 —

2 1,754,750,134 — 16,631 —

3 1,519,900,373 — 14,782 —

4 1,602,726,434 — 15,642 —

5 1,585,842,516 — 15,418 —

6 1,701,615,718 — 16,754 —

7 1,501,866,247 — 18,189 —

1,470,415,352 — 19,381 —

9 1,347,557,498 — 18,763 —

10 1,417,769,627 — 20,427, —

1 2010 3 23 2011 3 15 0

2 2011 3 16 2012 3 15 0

3 2012 3 16 2013 3 15 0

4 2013 3 16 2014 3 17 0

5 2014 3 18 2015 3 16 0

6 2015 3 17 2016 3 15 0

7 2016 3 16 2017 3 15 0

8 2017 3 16 2018 3 15 0

9 2018 3 16 2019 3 15 0

10 2019 3 16 2020 3 16 0
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1 2010 3 23 2011 3 15 6.6
2 2011 3 16 2012 3 15 12.1
3 2012 3 16 2013 3 15 16.9
4 2013 3 16 2014 3 17 5.8
5 2014 3 18 2015 3 16 76.8
6 2015 3 17 2016 3 15 18.6
7 2016 3 16 2017 3 15 10.9
8 2017 3 16 2018 3 15 26.3
9 2018 3 16 2019 3 15 8.1
10 2019 3 16 2020 3 16 9.7
11 2020 3 17 2020 9 16 26.1
D ( ) ( )
100
2
1 2010 3 23 2011 3 15 14,366,728,425  2,473,288,583  11,893,439,842
2 2011 3 16 2012 3 15 6,572,823,298  8,513,937,415 9,952,325,725
3 2012 3 16 2013 3 15 6,109,740,533 11,845,536,159 4,216,530,099
4 2013 3 16 2014 3 17 850,595,019  2,698,305,736 2,368,819,382
2014 3 18 2015 3 16 1,115,649,677]  1,350,182,817 2,134,286,242
6 2015 3 17 2016 3 15 2,765,819,602|  2,414,246,292 2,485,859,552
7 2016 3 16 2017 3 15 865,541,910 893,983,232 2,457,418,230
8 2017 3 16 2018 3 15 840,248,728 948,166,143 2,349,500,815
9 2018 3 16 2019 3 15 390,542,163 462,816,598 2,277,226,380
10 2019 3 16 2020 3 16 509,678,755  1,748,737,931 1,038,167,204
11 2020 3 17 2020 9 16 45,583,759 351,282,561 732,468,402
(D1
C 2
968,448,358 97.69
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( ) - 22,931,814 2.31
( ) 991,380,172 100.00]
(QID)
2
() ) ) ()
()
BYD CO LTD -A 33,200 867.73 28,808,948] 2,469.14] 81,975,587] 8.27
ULIANGYE YIBIN CO LTD-A 18,700| 1,911.33 35,741,946 3,897.50] 72,883,250 7.35
PING AN INSURANCE GROUP 45,186 1,164.72 52,629,441 1,226.30] 55,412,017] 5.59
CO-A
CHINA MERCHANTS BANK -A 88,388 520.86 46,037,942 626.56 55,380,571 5.59
INNER MONGOLIA YILI INDUS- 66,930 440.57] 29,487,577 688.14 46,057,384{ 4.65
A
ISHENZHEN INOVANCE 45,000] 419.05) 18,857,664 1,021.76| 45,979,587| 4.64
ITECHNOLO-A
IAIER EYE HOSPITAL GROUP 47,000 653.17 30,699,115 972.81] 45,722,352| 4.61
CO-A
LUXSHARE PRECISION 48,099 552.57 26,578,184 910.45 43,792,023 4.42]
INDUSTR-A
UXI APPTEC CO LTD-A 23,923 1,273.12 30,457,073 1,757.77] 42,051,192| 4.24
LONGI GREEN ENERGY 36,000 436.52] 15,714,720 1,156.77| 41,644,008] 4.20
ITECHNOL-A
HANGZHOU HIKVISION 56,300 499.50] 28,122,053 699.83 39,400,716[ 3.97]
DIGITAL-A
MIDEA GROUP CO LTD-A 30,000 872.01 26,160,395 1,265.59 37,967,886| 3.83
IND & COMM BK OF CHINA - A 450,060] 81.64] 36,747,373 77.32 34,801,520| 3.51f
JANHUI CONCH CEMENT CO LTD- 41,500 843.73 35,014,828] 811.45 33,675,569 3.40
A
CONTEMPORARY AMPEREX 9,000 2,470.93 22,238,384 3,741.60 33,674,400 3.40
ITECHN-A
HAITONG SECURITIES CO LTD- 149,100 218.72 32,612,300 224.65 33,495,598 3.38]
A
CHINA CONSTRUCTION BANK -A 340,300 101.17] 34,431,247, 98.06 33,370,192 3.37
IANGEL YEAST CO LTD-A 35,097 514.93 18,072,768 845.75 29,683,551 2.99
EICHAI POWER CO LTD-A 121,300 212.49 25,775,244 243.04 29,481,735 2.97|
BANK OF NINGBO CO LTD -A 52,000 430.60] 22,391,314 550.32 28,617,004] 2.89
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IFLYTEK CO LTD - A 44,900 59725 26,816,655 59429 26,683,657 2.69

CHINA YANGTZE POWER CO 80,000f 265.03] 21,202,400 29465 23,572,080] 2.38
LTD-A

YUNNAN BAIYAO GROUP CO 10,050} 1,165.97] 11,718,059 1,629.46 16,376,141] 1.65)
LTD-A

CHINA VANKE CO LTD -A 35,200f 459.12) 16,161,218 426.85 15,025,268 1.52

CHINA RAILWAY 80,000 166.18 13,295,152 130.48 10,439,064( 1.05
CONSTRUCTION-A

IJIANGSU EXPRESSWAY CO LTD- 50,000 158.08 7,904,130f 142.49 7,124,630 0.72
A

CHINA OILFIELD SERVICES-A 24, 200) 213.73] 5,172,481 171.95 4,161,376] 0.42]

D
2

3.40

12.06

0.72

8.27

3.83

1499

15.35

.38

.59

.52

.69

-39

.38

A IDN|]OIDN]|PFP|]O ]| W

.20

97.69

97.69

)
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251,719,980 59.14
106,525,800 25.03
42,283,620 9.94
13,413,600 3.15
413,943,000 97.26
( ) - 11,658,789 2.74
( ) 425,601,789 100.00]
QD)
2
- 8,094,000 1.90
(D)
2
() () () ()
()
TENCENT HOLDINGS LTD 7,000 4,927.50 34,492,500 8,167.50 57,172,500]13.43]
MEITUAN-CLASS B 14,000 1,605.82 22,481,550] 4,012.20 56,170,800]13.20]
CHINA CONSTRUCTION BANK-H 340,000 85.59 29,100,600 74.11 25,199,100 5.92
PING AN INSURANCE GROUP CO-] 22,000 1,085.40 23,878,800 1,086. 75 23,908,500 5.62
H
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UX1 BIOLOGICS CAYMAN INC 7,500f 1,493.10] 11,198,250 2,978.10 22,335,750] 5.25
IND&COMM BK OF CHINA-H 280,000] 70.87] 19,845,000] 60.61] 16,972,200( 3.99
XINYI SOLAR HOLDINGS LTD 74,000f 192.60 14,252,717 195.214 14,445,540] 3.39
ENN ENERGY HOLDINGDS 11,000 1,080.00] 11,880, 000] 1,291.27 14,204,025 3.34
LIMITED
ALIBABA HEALTH INFORMATION 48,000 295.09 14,164,485 279.45| 13,413,600[ 3.15
N
L1 NING CO LTD 24,000f 272.02 6,528,600] 548.77| 13,170,600( 3.09|
KINGDEE INTERNATIONAL SFTWR 46,000] 262.70f 12,084,203 28485 13,103,100[ 3.08]
ALIBABA GROUP HOLDING-SP 400] 20,292.40 8,116,960 32,693.77] 13,077,510 3.07|
ADR
SINO BIOPHARMACEUTICAL 120,000 99.63] 11,955,600] 107.19 12,862,800] 3.02]
[ZOOMLION HAEVY INDUSTRY 135,000 77.62 10,479,375 93.96) 12,684,600] 2.98]
SCIENCE AND TECH
CHINA MENGNIU DAIRY CO 24,000f 433.05 10,393,213 523.12 12,555,000] 2.95
EICHAI POWER CO LTD-H 60,000 189.81] 11,388,600 200.34 12,020,400( 2.82
LONGFOR PROPERTIES 18,000f 524.70) 9,444,710 567.00f 10,206,000{ 2.40f
ANHUI' CONCH CEMENT CO LTD-H 15,000 722.92 10,843,875 661.50f 9,922,500 2.33
CHINA RESOURCES BEER HOLDI 14,000 477.90] 6,690,600 683.77| 9,572,850 2.25
CNOOC LTD-R 80,000} 107.05 8,564,400 96.52 7,722,000 1.81
SUNAC CHINA HOLDINGS LTD 20,000 540.67| 10,813,500 384.07| 7,681,500 1.80]
HONG KONG EXCHANGES & CLEAR 1,300] 3,988.57 5,185,148 5,175.90| 6,728,670 1.58
TECHTRONIC INDUSTRIES CO 4,500] 749.92 3,374,663 1,417.50 6,378,750 1.50]
AIA GROUP LTD 6,000] 932.85) 5,597,100 1,020.60 6,123,600 1.44]
CITIC SECURITIES CO LTD-H 25,000f 206.014 5,150,250 232.74 5,818,500 1.37
SUN ART RETAIL GROUP LTD 50,000 156.60 7,830,000 115.15| 5,757,750 1.35
SUNNY OPTICAL TECH 2,700 1,599.75 4,319,325 1,753.65 4,734,855 1.11

1.81

2.33

7.30
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9 10
2019 3 15 2020 3 16
38,550,125 16,932,465
3,815,892,375 1,570,845,356
= 4,044,405
3,854,442,500 1,591,822,226
3,854,442,500 1,591,822,226
3,284,209 5,278,785
1,494,146 661,771
32,124,073 14,228,056
36 42
201,468 108,552
37,103,932 20,277,206
37,103,932 20,277,206
2,277,226,380 1,038,167,204
1,540,112,188 533,377,816
542,257,749 161,070,079
3,817,338,568 1,571,545,020
3,817,338,568 1,571,545,020

3,854,442 ,500

1,591,822,226
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9 10
2018 16 3 16
2019 15 3 16
5 16
285,397,796 320,651,227
285,397,791 320,651,211
18,950 15,563
3,225,458 1,738,732
69,347,254 37,382,734
202,593 108,686
72,794,255 39,245,715
358,192,046 359,896,926
358,192,046 359,896,926
358,192,046 359,896,926
92,776,988 178,411,854
1,938,064,594 1,540,112,188
240,012,567 356,137,255
240,012,567 356,137,255
372,549,915 1,181,386,555
372,549,915 1,181,386,555

1,540,112,188

533,377,816
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3 16 3 15
10 2019 3 16
2020 3 16
9 10
(2019 3 15 ) (2020 3 16 )
2,277,226,380 1,038,167,204
1 1.6763 [1 1.5138
1 ) (16,763 )| ) (15,138 )
9 10
2018 3 16 2019 3 16
2019 3 15 2020 3 16
A 19,089,391 A 3,087,337
B B
C 1,448,837,680 C 758,692,473
D 523,168,358 D 157,982,742
E=A+B+C+D 1,991,0095,429 E=A+B+C+D 919,762,552
F 2,277,226,380 F 1,038,167,204
G=E/Fx 10,000 8,743 1 G=E/Fx 10,000 8,859
H 1 H
1=Fx H/10,000 I=Fx H/10,000
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10
2018 3 16 2019 3 16
2019 3 15 2020 3 16
2,349,500, 815 2,277,226,380
390,542,163 509,678,755
462,816,598 1,748,737,931
9 10
(2019 3 15 ) (2020 3 16 )
) ()
254,610,653 158,684,780
254,610,653 158,684,780

€Y)
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&)
)
390,395,407 700,369,360
500,216,065 870,475,996
890,611,472 1,570,845,356
)

2020 3 16

35,449,553

2,025,159

662,904,467

700,379,179

700,379,179

390,395,407

309,983,767

700,379,174

700,379,174

700,379,179
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2020 3 16
( )
( 12
133 ) 60
61
@
@
2020 3 16
390,395,407
1 1.7940
(1 ) (17,940 )
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2020 3 16

2019 3 16
1,579,761,325

1,189,365,918

390,395,407
390,395,407
2020 3 16
)
22,165,373
22,165,373
)
@)
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)
CHINA OILFIELD SERVICES-A 24,200 13.71 331,782.00)
ANHUI CONCH CEMENT CO LTD-A 41,500 54.12) 2,245,980.00)
BAOSHAN IRON & STEEL CO-A 216,800 5.11 1,107,848.00
CHINA RAILWAY CONSTRUCTION-A 148,700 10.66 1,585,142.00
SHENZHEN INOVANCE TECHNOLO-A 45,000 26.88 1,209,600.00
EICHAI POWER CO LTD-A 121,300 13.63 1,653,319.00
JIANGSU EXPRESSWAY CO LTD-A 80,000 10.14 811,200.00)
BYD CO LTD -A 33,200 55.66 1,847,912.00
SAIC MOTOR CORPORATION LTD-A 37,018 22.16 820,318.88
MIDEA GROUP CO LTD-A 16,000 51.90 830,400.00)
ANGEL YEAST CO LTD-A 46,197 33.03 1,525,886.91
INNER MONGOLIA YILI INDUS-A 66,930 28.26 1,891,441.80
ULIANGYE YIBIN CO LTD-A 18,700 122.60) 2,292,620.00
CHINA RESOURCES SANJIU MED-A 52,200 29.65 1,547,730.00
YUNNAN BAIYAO GROUP CO LTD-A 20,050 74.79 1,499,539.50
BANK OF CHINA LTD-A 250,200 3.56 890,712.00)
CHINA CONSTRUCTION BANK -A 490,300 6.49 3,182,047.00
CHINA MERCHANTS BANK -A 88,388 33.41 2,953,043.08
IND & COMM BK OF CHINA - A 323,060 5.22 1,686,373.20
HAITONG SECURITIES CO LTD-A 149,100 14.03 2,091,873.00
PING AN INSURANCE GROUP CO-A 45,186 74.71 3,375,846.06
CHINA VANKE CO LTD -A 35,200 29.45 1,036,640.00
IFLYTEK CO LTD - A 44,900 38.31 1,720,119.00
HANGZHOU HIKVISION DIGITAL-A 56,300 32.04 1,803,852.00
LUXSHARE PRECISION INDUSTR-A 27,000 42.96 1,159,920.00
CHINA YANGTZE POWER CO LTD-A 80,000 17.00 1,360,000.00
LONGI GREEN ENERGY TECHNOL-A 36,000 28.00 1,008,000.00
2,593,429 43,469,145.43
(662,904,467)
2,593,429 662,904,467
(662,904,467)

@

)
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(

)

27

100.0%

100.0%

(

)

2020 3 16

30,231,313

22,563,192

802,257,390,

19,484,550

874,536,445

874,536,445

4,044,405

56

4,044,461

4,044,461

500,216,065

370,275,919

870,491,984

870,491,984

874,536,445
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2020 3 16
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@
)
( 12
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61
@
@
2020 3 16
500,216,065
1 1.7402
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2020 3 16

2019 3 16
405,255,167
301,158,924
206,198,026
500,216,065

500,216,065

2020 3 16

)

68,922,090

1,273,725

70,195,815
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@

)
ALIBABA GROUP HOLDING-SP ADR 3,600 194.00) 698,400.00
3,600 698,400.00
(74,665,944)
CNOOC LTD-R 236,000 7.93 1,871,480.00
ANHUI CONCH CEMENT CO LTD-H 49,000 53.55 2,623,950.00)
BOC AVIATION LTD 17,100 52.05 890,055.00
CHINA RAILWAY CONSTRUCTIO-H 220,000 8.65 1,903,000.00)
TECHTRONIC INDUSTRIES CO 21,000 55.55 1,166,550.00)
EICHAI POWER CO LTD-H 90,000 14.06 1,265,400.00
ZOOMLION HAEVY INDUSTRY SCIENCE AND TECH 320,000 5.75 1,840,000.00
L1 NING CO LTD 105,000 20.15 2,115,750.00
SHENZHOU INTERNATIONAL GROUP 18,000 84.05 1,512,900.00
TENCENT HOLDINGS LTD 16,000 365.00 5,840,000.00)
CHINA MENGNIU DAIRY CO 21,000 26.70 560,700.00)
CHINA RESOURCES BEER HOLDIN 36,000 35.40 1,274,400.00
INDA INTERNATIONAL HOLDINGS 70,000 18.00 1,260,000.00)
PING AN HEALTHCARE AND TECHN 20,000 70.55 1,411,000.00
SINO BIOPHARMACEUTICAL 180,000 11.08 1,994,400.00
UXI BIOLOGICS CAYMAN INC 14,000 110.60) 1,548,400.00
CHINA CONSTRUCTION BANK-H 605,000 6.34 3,835,700.00
IND&COMM BK OF CHINA-H 490,000 5.25 2,572,500.00)
POSTAL SAVINGS BANK OF CHI-H 192,000 4.90 940,800.00
CITIC SECURITIES CO LTD-H 80,000 15.26 1,220,800.00)
AIA GROUP LTD 39,000, 69.10 2,694,900.00)
PING AN INSURANCE GROUP CO-H 35,000, 80.40 2,814,000.00)
LONGFOR PROPERTIES 30,000, 36.60 1,098,000.00)
SUNAC CHINA HOLDINGS LTD 62,000, 40.05 2,483,100.00)
TIMES CHINA HOLDINGS LTD 170,000 13.18 2,240,600.00)
ISUNNY OPTICAL TECH 13,000 118.50 1,540,500.00)
ENN ENERGY HOLDINGDS LIMITED 29,000, 80.00 2,320,000.00)
3,178,100 52,838,885.00)
(727,591,446)
3,181,700 802,257,390
(802,257,390)
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@)
HKT TRUST AND HKT LTD 125,000 1,415,000.00)
125,000 1,415,000.00)
(19,484,550)
125,000 19,484,550
(19, 484,550)
)
1. ()
2. ()
3.
4.
1 100. 0% — 9.1%
27 97.4% — 88.5%
1 — 2.6% 2.4%
)
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10 11

2020 3 16 2020 9 16
16,932,465 16,885,858
1,570,845,356 1,396,933,275
4,044,405 148,768
1,591,822,226 1,413,967,901
1,591,822,226 1,413,967,901
5,278,785 291,918
661,771 700,131
14,228,056 15,052,876
42 33
108,552 43,699
20,277,206 16,088,657
20,277,206 16,088,657
1,038,167,204 732,468,402
533,377,816 665,410,842
161,070,079 108,884,855
1,571,545,020 1,397,879,244
1,571,545,020 1,397,879,244

1,591,822,226

1,413,967,901
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10 11
2019 3 16 2020 3 17
2019 9 15 2020 9 16
7 38
184,563,256 404,211,993
184,563,249 404,212,031
12,613 3,626
1,076,961 700,131
23,154,678 15,052,876
67,382 43,708
24,311,634 15,800,341
208,874,883 388,411,690
208,874,883 388,411,690
208,874,883 388,411,690
174,212,138 106,301,464
1,540,112,188 533,377,816
100,619,887 31,505,405
100,619,887 31,505,405
1,077,474,552 181,582,605
1,077,474,552 181,582,605
528,594,778 665,410,842
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11 2020 3 17
2020 9 16
10 11
(2020 3 16 ) (2020 9 16 )
1,038,167,204 732,468,402
1.5138 |1 1.9084
) (15,138 )| ) (19,084 )
11
(2020 9 16 )
@
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@
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(2020 9 16 )
10 11

2019 3 16 2020 3 17

2020 3 16 2020 9 16
2,277,226,380 1,038,167,204
509,678,755 45,583,759
1,748,737,931 351,282,561
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2020 9 16

19,997,285

2,024,699

883,464,559

905,486,543

905,486,543

D

390,395,407

515,091,132

905,486,539

905,486,539

905,486,543

2020 9 16

133 ) 60

61

68/101



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
ooooodooodooodnoodd

2020 9 16
390,395,407
1 2.3194
(1 ) (23,194 )
2020 9 16
@
( )
@
2020 9 16
2020 3 17
390,395,407
390,395,407
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2020 9 16

390,395,407

2020 9 16

12,357,373

1,904,180

476,755,964

574,273

491,591,790

491,591,790

148,768]

3

148,771

148,771

230,360,068

261,082,951

491,443,019

491,443,019

491,591,790

2020 9 16
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2020 9 16

@

2020 9 16

2020 3 17
500,216,065

18,283,473
288,139,470
230,360,068

230,360,068
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2020 10 30

1,424,911,237

7,141,610

1,417,769,627

694,054,398

2.0427

20,427

2020 10 30

991,380,174

2

991,380,172

390,395,407

2.5394

25,394

2020 10 30

449,809,022

24,207,233

425,601,789

193,568,397

2.1987

21,987
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DO
CHECK
PLAN DO CHECK PDC
2020 12 16
2020 10 30
525 13,242,450
0 0
81 298,985
39 270,690
645 13,812,125
@
38 59
19 52
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)

) 193 2 1 2019 4 1
2020 3 31

2019 3 31 2020 3 31
23,830 24,869
5,823
2,268
197 348
6,351 7,284
5,525 5,842
212 190
2,261 4,624
40,648 48,983
1 282 1 256
1 564 1 576
1 14 1 0
861 832
1,487 3,030
7 40
1,494 3,070
11,334 8,469
4,663 5,636
141 700
32 35
16,171 14,842
18,527 18,745

59,176 67,729
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