ATeF R mTSEE

2020 4

—
N
f—a

512

=5

2020 4£ 3 A 31 H

ER &

HEBHAN: AT0HESEHEFRAH
EETXEN: MXURITROERAT
WEXHHB: 2020464 A 21 H



o7 Ot M 2020 4EES 1 AR

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

FGFEE NOOVRIT IR A IR AR RIEAR S FME, T 2020 4 H 17 HE& 7 ARk
I S HRAR . B ERIAN A ARG FEAS, REERNEMMAAEERICE. RS
KR -

H ST R ATRSEAS F B 5T 10 SR FERE P R R 7, (AR 4 — i B R

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AR 2020 421 H 1 Hilgs 1 A 31 Hik.

§ 2 EHE&=MMN

FE G HRR AW el

5o A 004967

S Y (S E BLRTF iR

ity VeS| 2017 4£ 8 H 3 H

et BIR B S A0 B 300 10, 445, 209, 966. 99 {1

BV H R G T A ) RIS R (R B R sl M PR R

A F15 A O ST L S v IR R

AR FE G ia RO A E TPl Y2 R 22 5K
W& BRI G G AR AR RIS S S, XK

o AP AT A B L B R R TR LR

) FB T AR TR AR PERRAE, SRR

TEWR 2 P9, TEASE In R F 2 it b ORF i sh
S SER SRl G

g b Sk v KRIEG RS LRI R TSR FR (BlE)D.
RES RTINS, BT IUEHEREE IR

AR UAC 2 AR5 AIE BEx it Ak, A AP 247 IXURS: AN PR 2 A0 T i SR AR 3
& REHNESMEHEIIES.

REEEHEA RSB AR A

EEFEN POl ARAT I A PR A )

B I A W A R RR LR i A AN ey AT

B B AE G AR 004967 004968

A5 B 8 43 20k 4 AR 5 s 5 76, 329, 199. 80 4 10, 368, 880, 767. 19 4}




o7 Ot M 2020 4EES 1 AR

§ 3 EEMFIHRIEMESIFERIN

3.1 FEMFHER
A ANRmoe
FEW K Fabs AW C 20201 H1H — 202043 H31H )
L APE M A LA M B
1. A E sl s 266, 519. 58 39, 423, 715. 64
2. AR 266, 519. 58 39, 423, 715. 64

3. WIREEH ™ HE

76, 329, 199. 80

10, 368, 880, 767. 19

E: 1 AW C S fR 2 AR RN . Bestliead . AR (A& 2 SeiMEAR Sl a) 0Bk
FHR B A KA, AR A S B s in A 2~ se a2 shiieas, th T 5 mmiispdt ek
IFEREAALSE, Kk, A e EARS T, A O S  RAS SR 1 < AR 45 5

2 ARFpat o BE 1% H S5 5 d

3.2 EEHERI

3.2.1 ARG HE S ER R K5 RIS B A Yo 2 1 H

AR R OF A

- Bl | Gty | OB | LR | -
et %D w2 | miknxe | semmze |09 | @@
=N
H 0.5726% 0.0037% 0. 0893% 0.0000% | 0.4833% | 0.0037%
41 BB 5T B
Bl | R | B | SRR | -
- ® HEe | mlexe | axmeze | 09 | @79
REREYN
A 0. 6325% 0. 0037% 0. 0893% 0. 0000% | 0.5432% | 0. 0037%
3 7 $L13 |




27 O 15 i 2020 4E55 1 TR

3.2.2 H

H & A FEMURES RTHHER R R RS RS b B dE il &

BN LR

AZEHRE G R R G R [ Tl 45 b e i S 2k R ) s Sk 3 LR

5.44% -

7.60% 4

G.75% A

5.91% -

5.06% A

2017-08-03,

L

2017-12-2
0180822 oo deb
2020-03-2

=
L]
f
(=]
=]
0
[
—
=
L]

L]

AR Wl £ L R SR ol e

— AERKE G ST RO




2T BIFT IR T 2020 4EEE 1 TEER

9.13%

7.30%

G.39%

5.48%

1.83%

B4 B vh R A 3R 5 A S 25 b A ik vt i 2k R f B sk B4 LU B

0.91% 4

0.00% -

T %

PITF & &

e

[FIZI5E «

B

o

(5] = - L -— -— oo L (] (=71 [i=] (a5 o (=] [i=] =t = [=x] L -— =
] L] = [} — [ag] — = L] =] L} — = — = L} — L] — = [}
R B B B S S e B R s S
] (=] -— - (o] L5 L P [=x] = -— -— [ar] =t [i=] P (7] = L] L} [ar]
] =] — — ] =] = = = — — = = ] = = = — — = =
> 2 T T 2 2 2 9 9 - - 9 9 o 9 9 9 o o 9
[ [ [ [ oo oo oo oo [=x] oo oo (=2 (a2 (=] (s3] (=2 (a2 (=] (s3] = =
— — — = — — — e — — — — — T — — — P | =
= = = = = = = = = = = = = = = = = = = = =
L] L] [} [} L] L] [} [} [] L] [} [} [} L] [} [} [} [] L] [} [}

[— B & 3 e e O ot — Bl e el 32 e o |

: FIRLAE, e E BN 2 B 2 e FA R HlE /NS A WSS e i
HEWHIFFEREFRNLAE, BERGPARAESCTERES, BRI SR iKE

§4 BEARE

4.1 B&2HE (RESZHE/NA) i

w4

FEATE G 5 G 2 BYIRR

EERH

BN

EZF MLk
IR

L

RLfh

201748 H
3H

11

I TRZ Rt s
B E R AR, ML
5 1o BUABARLL LA T% T
BB S N A W ol I R A R
857/ B SN A W el 1 N G A
RIS R G2,

Ll

20194F3 H
19 H

BT K2 4R TR L, CPA,
CFA, BERHIESHA R
KRR THGEREREESLTE.,




o7 Ot M 2020 4EES 1 AR

AR e L PR,
NG A necll N E PR 7R o
2L LE ST T g 4 &
HG2H,

IR EERE L, H AEIRAN” NEREEREAERH, BRI J9REE A E Rk
SERERIES ) )RR AR RS2, AR A B R 2 fa ks & =k
SE I € HIRSAE F AR S F 30
2. B MV SCGEMAT I h oy GEZE AL N RS B INED HIAHRIE .«

4.2 EEAX RS A S E B R T E R U

FEARIRE N, ARGEBN N 7 PRI BRI eE) S st
AN (AT M e &) MEAMGERERE, JFFEABEWEH SR
31 BUE T BUE TSR BATE R R g 50>, AR ERA NBORBA At . ARE
MW, HeRREEA G REMAE S G FIE, RAMHERERAT AN RKTAN.

4.3 AP GET U

4.3.1 AR 5 H BRHATE R
AEIAN, ARESEEANEHAT T GEHFRERESEHE AT AP SHERSEIL) 1
FH IR 52 A1 T 1) 5 B A A8 ) AR B

4.3.2 REX ST AKERHHA
AIMEWN, RENABREHAEREZHITA.

4.4 REHAEE TR KWAZIELHT

WG I, FRANHR I R, ATEL T IRA LG8, EE R RRiEH
WHIPREEIE, 5. AL s s S BRE s M BTA T ok BRI, NG b
FERK R, 2% B SR 1 AN [RIRR FEE O 0% 10 3 P OO I ORI . I 0T, JREIR 1 %6
FABL BRI IR, KRBT A4 TR MLF R A sk & e R S A I 2 AR i i, i
WENGBE, ARRHES Al il 5% A T AT

WEHIN, 2 TRRINEMBER, WipREman, REMFEATT. HEREMRT

B INAEMZE I R (B 55K, B It R PUE AT, 1 R3] AAA £7 500 1 AR
A BEER] T AT IR 70bp . £E TR R ARIE M AT AL, BAVE RIS PERRTIE T

%06 7 JL13 W




o7 Ot M 2020 4EES 1 AR

BZE T — M R L % .
JEB “ T, BATVOVH TR MASt M ATENE, 1 MECRUPR R i i i,
MRS 5 6 i 5, (H RN AR 3 VI SRR S a2, LR B2 M W OB sfons

LV AMER HES R, GBI R A

4.5 |EYNES KNSRI
AR E L L QTN A RS BUFEI RN 0. 5726%, AR
S AHE N 5N 0. 6325%, [ GBS AEY 2 K 0 0. 0893%.

W2 BT BT B 2k

4.6 REMAEETH ANBEE ST ETE R

AFEGARRAE N AR B IES: 20 N TAEHES M HEFE NBEAR 200 N, FE4&HE 2 153#E
T 5000 GBI .
§5 BAEAHAWME
51 REWKREERZHESEMN
75 TiH EH (6) b3S ST E ] (%)
1 [#] 5 YA 2 B % 6, 532, 280, 315. 47 59. 49
Hrh, iz 6, 528, 462, 185. 73 59. 45
. o 3, 818, 129. 74
BrE S RRIESR 0. 04
4, 230, 889, 826. 35
2 SENIREE G Rl e 38.53
Hodr: SEWr R SEN B B
IR G Rl
SN
3 f$1TZ?$ NS 50, 541, 447. 24 0. 46
T
HAb 5™ 166, 878, 260. 22 1. 52
f=ann 10, 980, 589, 849. 28 100. 00




o7 Ot M 2020 4EES 1 AR

5.2 55 #655 B R 5 A
5 TiH RS T EE LS (%)
1 [ P 5025 (R U ik % SR 0 16. 85
Horpe WX n] I ik 7% -
5 |HiE S o) |HEESEEE S (%)
2 | BAAR (555 Bl e Al % SR i 531, 049, 414. 47 5.08
Horpe WX n] W ik 7% - -

VE: A T 55 B Rl
) T F P2

AR A

BRI LA i o ST A R R B AR B HE L

555 1E 51 ) 3t < R AR I i < 8 7 1 ELFY 20% T 358 B

FEAAR A N AL T 33 4 o7 IR 1 A ) B3 S R AR

5.3 Z£&REHSFHRKIAR

5.3.1 E AP KRBIREAF L

/—r
w"re

THE) 20% .

Wi H

RKE

A AR B AP I3 AR IR

60

75 A BB ST R AR IR A

A

60

75 A BB ST R AR IR A AR

38

WEH AR T A G FHRARDIRET
A SN A TR T T 37 AR BT A P R AR I IR AR R

120 RIEHM LA

120

5.3.2 R WK B A AP 5 R IR 7077 Lo

Ko

P2 AR YTRR

FIRR B 3 2 B 1
HIEEB] (%)

B IIPR B 5 o 2 B 1+ H
HIEEB] (%)

30 REAY

55.92

5.08

L FIRAFSER 397
RIFE BRI At

30 K (%) -60 K

10. 34

L FIRAFSER 397
RIFE B HI A A

60 KX (%) -90 K

21.60

L FIRAFSER 397
RIFE BRI At

90 K (%) -120 K&

0. 04

b FIARAFEIHIT 397
RIS R A5

120 K (%)-397 K (&)

16. 59

#
b=
P
b=




o7 Ot M 2020 4EES 1 AR

b FIRAFEIIEEL 397

R IR A

it

104. 49

5.08

5.4 HEH B R A S TR KRN 240 RIEHLUHA

ARG N AT T35 ST H A PR RS AT 240 K.
5.5 MEBREBF MM TR BFRELHE
e fie 75 i A MERBA (JB) i B ST B R o)
1 K i 190, 327, 407. 53 1.82
2 Y47 A - -
3 | &Rz 330, 631, 206. 76 3. 17
Horb: BURME SR 290, 195, 975. 46 2.78
4 ks 30, 322, 303. 10 0.29
5 | Ak kTR BT 2,603, 535, 749. 23 24.93
6 | HIHEEE 434,935, 445. 03 4.16
7 [] MV A7 F 2,938, 710, 074. 08 28.13
8 | HAih - -
9 &t 6, 528, 462, 185. 73 62. 50
0 Tl R A7 SIS 397 RIPF ~ ~
FIpIES e
5.6 &5 BIRIEMR A 52 S B8 E L K /NHEF R RT 2 s 8 5 B A
B \ - e S
o | AR it 4 i (5K PR A () HE LA
N (%)
1 | 111907056 19 $H 7 HR4T CD056 3, 600, 000 359, 801, 615. 59 3. 44
2 1012001083 20 T ik SCPO12 2, 800, 000 280, 000, 506. 30 2. 68
3 | 112009121 20 R HRAT CD121 2, 500, 000 245, 933, 481. 96 2.35
4 | 112010041 20 20L4RAT CDO41 2, 400, 000 234, 425, 975. 49 2.24
5 | 011902039 19 7 &% SCP003 2, 000, 000 200, 612, 429. 10 1.92
6 | 011903096 19 554 4] SCP00S 2, 000, 000 200, 208, 063. 94 1.92
7 | 111985394 19 74 L 4RAT CDO63 2, 000, 000 198, 384, 934. 10 1.90
8 | 111971045 19 74 HL4RAT CDO97 1, 900, 000 189, 638, 138. 77 1.82
9 | 111974758 19 B 4RAT CD122 1, 900, 000 189, 076, 664. 78 1.81
10 | 011902185 19 HER4E SCPO12 1, 600, 000 160, 377, 516. 77 1.54




o7 Ot M 2020 4EES 1 AR

5.7 ‘BT M5 PR AL # 2 K ZEE R AHE R h 5

i H i B35 155 L
75 1A Pt 5 P58 ) A8 HIELAE 0. 25 () —0. 5% (a1 IR %L 0
A5 39 PN Al 25 52 ) e v L 0. 1983%
A5 0 P Al 25 5 ) e I AL 0. 0789%
A5 JA PR AR H e 2558 1 48 0 4 1) 7 S P38 0. 1330%

R A S 2 P A XHELR B 0. 25% 1R 5t i B

ASH T ST AR B T T 37 2 < 7 A 8 PEE (B XL ARIA 21 0. 25%.
55 0 A IE i 25 R RO X (LA B 0. 5% e e B

A 31 A AR B T T < I 8 R P X RIE £ 0. 5%,

5.8 & AR A R E G E ST #E IR F RRT 48 B SCRAESF IR

il
N7 4y
Fo | R EHLH | BE D | ARNEGD ﬁgﬁi@@ﬁw
1 1989480 | 19 A1 4A1 100, 000 3,818, 129. 74 0. 04
5.9 BBRAGMEE
5.9.1 E& M5 ¥E A

AIEG T “PERIRAVE” T4, B QAT AT R, 45 SR 3 8 5 5%
VEFCSENIN IR S0, 2 FRIA IR P I PR, A H RIS
5.9.2 A EE BB AT+ LIS K RAT EARA R 2 BEE DR AL T #7500 1 B
ARG AR IR 4 0 AT AR AR I B M 3 1 A, SR Sl El i
—AEN B AT AT Y.
5.9.3 HAhBE =1 Rk

= FAHR & o)

3
o

A IRIE -

I IRGIE B S 100, 172, 138. 36

IVEA&AIDSS 44, 530, 015. 25

I IR FR D 3R 22,176, 106. 61

FoAt MR -

D -

HoA -

0| N[O |||~

it 166, 878, 260. 22

010 7 13 W




o7 Ot M 2020 4EES 1 AR

§ 6 THAZESHFRSN

AL

B H

AEBH M A

A -BH M B

T S < UL 0

53, 684, 001. 51

6,517,362, 178. 02

5 ST ] i <5 5 R DAY 3 0

93, 998, 440. 79

12, 603, 696, 167. 21

5 ST ] e <5 DB ] 3 40

71,353, 242. 50

8, 752, 177,578. 04

T STIIAC S, < 0 AL A

76, 329, 199. 80

10, 368, 880, 767. 19

§7 Z&FEACHEARERTAE ST Z VA

e | 577 52 5y H Lo () | Z5&H Oo) | EHRE

1 20-HI | 2020 45 3 H 3 H | 135, 000, 000. 00 | 135, 000, 000. 00 0. 00%
2 20-HIg | 202043 H 4 H | 15,000, 000.00 | 15,000, 000. 00 0. 00%
3 | 43-ZLRIKT | 2020 43 H 4 H 11, 462. 45 0. 00 0. 00%
4 | 43-4LRKJHC| 20203 H 5 H 7,371.10 0. 00 0. 00%
5 | 43-ZLARIKT | 2020 43 H 6 H 7,092. 83 0. 00 0. 00%
6 | 43-ZLRIKJH| 202043 H9H 25, 768. 94 0. 00 0. 00%
7| 43-ZAIATHC | 2020 43 H 10 H 19, 959. 25 0. 00 0. 00%
8 | 43-4LFIKRIK | 2020 43 A 11 H 10, 517. 88 0. 00 0. 00%
9 | 43-4LFIKgR | 2020 4E 3 H 12 H 7, 792. 59 0. 00 0. 00%
10 | 43-2LF1KJ% | 2020 43 H 13 H 6, 627. 18 0. 00 0. 00%
11 24-z[E] | 2020 43 H 16 H | 50, 000, 000. 00 | 50, 000, 000. 00 0. 00%
12 | 43-4LFKJ% | 2020 4£ 3 H 16 H 37, 522. 04 0. 00 0. 00%
13 | 43-2L AR | 2020 4 3 H 17 H 16, 422. 62 0.00 0. 00%
14 | 43-20LF)%0% | 2020 4E 3 H 18 H 27, 385. 34 0. 00 0. 00%
15 | 43-2LR%% | 2020 4£ 3 H 19 H 8, 759. 39 0. 00 0. 00%
16 | 43-2LA%& | 2020 4 3 H 20 H 4,924. 87 0. 00 0. 00%
17 | 43-2LR T8 | 2020 453 H 23 H 16, 045. 01 0. 00 0. 00%
18 | 43-4LF)KHK | 2020 4£ 3 H 24 H 14, 740. 42 0. 00 0. 00%
19 | 43-2LA% | 2020 4£ 3 H 25 H 10, 926. 97 0.00 0. 00%
20 | 43-ZLARKIR | 2020 423 H 26 H 16, 584. 01 0.00 0. 00%
21 | 434 FIRIK | 2020 &3 H 27 H 7,058.05 0.00 0. 00%
22 | 43-ZLRKIR | 2020 43 H 30 H 15, 350. 45 0. 00 0. 00%
23 | 43-4L R | 2020 43 H 31 H 4, 508. 90 0. 00 0. 00%
At - -

2011 T 13 |




o7 Ot M 2020 4EES 1 AR

8.1 REM N E—RRFRFAES OB LHIE D BRI

§ 8 MR RE RRHFMMERFR

20% 1B

OB ok RS
dn F

-4

WA e BRI DL Eir 8=

WIRFFA e

i e L il
X B B L 20%
fRy A ] [X ]

HA)
1y

H
G

B[]
fr

FEA R E

i
ke

&

20200102-20200102

1, 288, 642, 853. 28

8,193, 023.62 | 0.00

1, 296, 835, 876. 90

12. 42%

20200106-20200106

1, 288, 642, 853. 28

8,193, 023.62 | 0. 00

1, 296, 835, 876. 90

12. 42%

20200108-20200305

1, 288, 642, 853. 28

8,193, 023.62 | 0. 00

1, 296, 835, 876. 90

12. 42%

20200313-20200316

1, 288, 642, 853. 28

8,193, 023.62 | 0.00

1, 296, 835, 876. 90

12. 42%

- =

77 R AU

A

3

EAFAE L — T PR AR e A ik 3 sk i
RE T UL 6 B K BE UG BN M S I AR IAE 45 98 7,

20% A1 DL, 7245 7 162 [l LB AR T 7 26 AT
W RN XU AN G 1B B0 UGS o

T

AR A AR S T B BB i L)k
8.2 MR R E R MM ERF R

WU

20%FA) I o

-
§9 HEXMHFER

9.1 H#EXMHER
(1) o FEE S 2 21 8 05 3 70 e 3 1 S

(2) LRI iR
2L QT 5 T S AT P
B PS5 SRR ALAT

(5) AN L L AH b Mk e AEdR

3
4

BV~ 7] F A
SE TR A5 T2 1 B SR A

% 12 70 3L 13 It




o7 Ot M 2020 4EES 1 AR

9.2 FEHL &
BEEEHAN, BEE&FTE AN

9.3 EHF X

(1) B PIEENT R G SR A ], ] 44 A S S S B

(2) #FH AW E BUATEEN, WTERARESEEAL LIRS EHARAF, 2R
Sl 4000603333 (A Kigifah)

% 18 71 3L 13 1T



