2020 458 3 BHEME

2020 £ 09 A 30 H

HEEEN: HRESETEBRAH
EETLEN: XUVBRITROERAT
ZEHHEB: 2020410 A 27 H



AR PEALG T BRI B0 R 4 2020 456 3 TR

§1 EEHRR

HGE NN HER S NFEFORIUEAIR S 8 BRI R O, =S YERRR R E X
B, IR A A B S L AR 1 R S P AR AE AN T BB BT

BEEALE N OORAT IR A PR A R IRIE AR & S RIBE, T 2020 45 10 H 26 HER T
KA I S TR bR . EHERIAE R A GIREFEANE, RIEEZNENEERERICE.
e Tk R IR Bl R .

B B BNV OSSR S JE U BSR4 T, (B ORIEHE 4 —
S F o

HE RIS AR ARR I . BT MK, 55 R B R ST N AT 40
] S A 4 R4 5 Ui B A5

ARG IS5 BRI AR G H 1

AAREWIE 2020 £ 7 1 HiEE= 9 H 30 Hik.

§ 2 e ML

AL A v N B ALf
e 007595
oA 007595

A (Yt LRI iR
HEEeEREMH 2020 %3 H 18 H

e AR S 4 B

4,371,099,666.68 11

B H bR

FEPAR R RS TS T, 4 KB P SR O S L
BEME R B PR

ARSI GRS G 5 (R 20 0E IR GV A, IR 2 e i
(IRRVINNESE & i & 1) 26 SR e & & N
R GBI, BIRIEIR WL B R RS RIS
PR AR A L FRAh TRl PE DL AR KT, S5 a0

e b OB, W TS TR s K % (R gt
ch AT S ) I {3 K 2 2 22 D O B
FURGLEE: 1. AN 2. WIRSE KOs 3. R
Wes 4. fEFIGCHLE SN 5. FUMBVERNG: 6. MR
Wes 7. VPSRRI ARV S

A ORI P 4 P 2

— A A A, UM A O PR T T T e

RIS G BT EAMIES., AL,

TNy F T o o BT A ]

roNTITyy SOV A A ]

1 12 W




AR PEALG T BRI B0 R 4 2020 456 3 TR

B I ) A TR RR FHRE A A AR I EE4lA C
T @ 4y I A S ARG 007595 007596

WE IR T IR B2 10

7AN
T 4,371,058,909.65 1

40,757.03 1

§3 EEMFEIPMESIHERI

3.1 XEM &1l

Bpr: NRMt
» WER (202087 H 1 H—2020 49 H 30 H)
I 55 FE bR — —
! BRI A BRI C
1A HA E s El i 2,724,472.86 -21.06
2 AR 794,815.66 23.41
3. S A FE A B H)
nbm%ﬁ SR 0.0002 0.0015
i
4 MR I B 1 E 4,486,078,800.10 41,837.51
5 IR S AR A 1.0263 1.0265
E: 1. ERRESSHR I AEIERE NS 5 FE &40, TH 3% G S2brilie s
AP EAR T AT 5 07

2. AWIE LBl s 1R R e A A SN . st HAbloN (R F

S a2 s

//_\\
a) FHBRA R B 5 AR B, AR A ) O SEBC N B A 2 e pir A2 s Wi as «

3.2 &R ERI
3.2.1 ARG RS M BIHER KR K5 RS LB IE#E R 2 R L8
FHTE IS PR A
1 B 3 ‘ N e
1 & {E 3 B R 45 e -
B B K#prfeze | HRERR | O-6 | @-@
KEO Al EEAE) :
@) HE®
HE=MH 0.02% 0. 06% -0. 78% 0.08% | 0.80% | —0.02%
L ESNNH 7. 35% 0. 67% -1.17% 0.10% | 8.52% | 0.57%
HE 4 A
7. 46% 0. 64% -0. 72% 0.10% | 8.18% | 0.54%
R RS
R Bl C
1 B {E 3 ‘ NEZ e
1 B E 3 | MeghbeEcEE | -
B B KRIFHEE | HlHZER | O-60 | @-@
KERO MW 25 KOG .
@) HZD
o212 W




AR PEALG T BRI B0 R 4 2020 456 3 TR

HE=MH -0. 03% 0. 06% -0. 78% 0.08% | 0.75% | —0.02%
S U ANA N & 7.38% 0. 66% -1. 17% 0.10% | 8.55% | 0.56%
HIE A H

N 7.48% 0. 64% -0. 72% 0.10% | 8.20% | 0.54%
YRS

322 BESFRAARUKRE S RHFER KRR LEE RS R AR

MRRENHI LR

TH TS AU BTA T e {ELRG < 3R 55 [m JA b 25 e o i 2t 3R B By 52 7 50t L

8.00%
_ /J_F\-\__M_____/—\\\ //—"-\.,___,—f"_"“—\ T
7.00% <
©.00%
5.00%
4.00%
3.00%
2.00% -
’_/.__/_ _\x\__ -
1.00% A -
- A
/—_.__,—/_ \___,f"" -
0.00% {—=— L N AR
* — e
_ — N
-1.00% -
[=8] =8] I~ [ I~ [ [ I~ o 4e] o D o o L LN L =+ = o O
TY ST YTy Yy YT O
m o =+ =+ =+ LN LN LN o] D o] [ I~ [ =8] o =e] )] Ty 0y O
T 9799729999797 929929729999
o o o ) o o o o o o o =) o o o o ) o o o o
[} [} [} ™l [} [} [} [} [} [} [} ™l [} [} [} [} ™l [} [ Y B
[ =) = [ = [ =) = [ =) [ [ = [ =) = [ = Lo R i I o |
[} [} [} ™l [} [} [} [} [} [} [} [} [} [} [} [} ™l [} [ B Y N
| B MAR IS I KR — R A R LS |

THRTHS AL C R {E 1 3R 55 ) S ol 235 b v i 2k 3R B o 512 B 55 LR

8.00%
/’—\\_”ﬁ_f____-\\ //——-‘_‘___,_..F-'—L_\_h% _H_____
7.00% [ ~
5.00%
5.00%
4.00%
3.00%
2.00% S i
F — ‘-\__I_\
1.00% A -
o A
N AN
0.00% {F—==— N N o —
\ R
_ "~ o
-1.00% -
o o [~ [ [~ [~ [~ [~ o ie) Lo Lo w Lo LN L L =+ =+ o~ O
I N N S N L S T
m m =+ =+ =+ L LN L e} 1o} e} [ [~ [ o o o o)} gy O
9999999999999 ITI9H
[ = = [ = [ = = [ = [ [ = [ = = [ = L R i B o |
[} [} [} ™l [} [} [} [} [} [} [} ™l [} [} [} [} ™l [} [ Y B
-] (o] L] ] L] -] (o] L] -] (o] -] ] L] -] (o] L] ] L] [ R s B o
[} [} [} ™l [} [} [} [} [} [} [} [} [} [} [} [} ™l [} [ B Y N
|— ARG MC RS AN KT — HA R AMCET LSBT |

T AREEEFT 20204 3 7 18 HAR, MBI IARIE SRBOLARME—4; HIESAL
H 3 A ], O Ias s & 058 = e & I FF & & R 20E .

3 12 W




AR PEALG T BRI B0 R 4 2020 456 3 TR

§4 BHEARE

4.1 BeZE (REGLE/PH) W

w4

W%

EAEE MR ELH
R

ERHY | BEAM

e
Ml
R

L]

Ak
ez

i

2020 4F 3
H 18 H

B, BT, 2009 EIIABL S B A
AFZ G, B S s 2011 A
SUEFE AR A PR A F5 57 5 A T 338,

ERFZE B 2012 4 3 H DA 345
A PR 2 &) [ e YR e 4% 55, AR A
T, HR ARG IR BUE SR R R 4
AR AR BUE R R A AR
78 RGN B R AR SR A A R
ANMAG R AR R RS AR
R B R A A S A e R
TR RIGICERA ISR 4.
IR R AR A BN SR 4. S
TIRARABE AR R A S HER
BRAIREGENEF RIS, HEFR
RIS ERA IR RS HE+
B RIEH BRI S R e,
Feokt e BT SR 5 e B VR A BRI S 4% %
Bsr . ARG AU R A
& AR E B ORI L R A A
I e A S E A L AL i bie e il
FAE TS HH TR A 25 A A s T AR
FANE R I 4 R WPk
RIS ERAIEF R RS HEE
PR B R A A S R A e R
Fa 2R e HATF SCR VS e B VR A BAIE S 4% 2
B4, R E A AR R A
& RN RIS E R A RS
BERP, WUTHBE R MR
 FEE AR Al R B UE SR AR B A
& R 3 A A AR R
AU RS FERF 6 NMHE
WU B R SR 1 3 4.
FRINE 3 AN H 8 I IS i 95 2 ke =IE
FI TS W 39 /N H E TR
(e T = A S (NS AL L
FANERI RIS R A

b

b=l
H

7

~




AR PEALG T BRI B0 R 4 2020 456 3 TR

| | | By

7£1‘;%ﬁﬁ&%ﬁ%@%&%ﬁ%%$%ﬁ%ﬁiﬁﬂ,EE%&%E%E%B%H
LR S4B EAE D AR R S BUE g At CERD HY,

2+ UEZF AV AR IR SR AE I AT B2y GIEFRAML AL B2 B S IMED) ok THIESR
ML BRG] FRIAR SN E o

4. 2 EE SR G A A IR E B 5 1 5L 3B

FGEINAEY: FEARRE N, ARG BN B N R [ IR 55 5
SVE) « (ATFSRIESF R R R G BINE) S5 FURER RN L H % TS v ) F) L E
PR A B G 5 5 TR A B Gk SO 058, AR IRSEE TS B R 53 i JE U8 PN 32
I BE, (R AR H K AR T, IS RA NSRRI R AR N, e
BEREEIEG I, T EESRA AR RNAT . EERREEE BRI ERE
FAEAHFI I R I

4.3 AR GETULHA
4.3.1 A3 5 il B AT B L

KGN DTS I A AR R SRR, RS R A A S AT
VRSN, S BN T HTA A BT R, 1 A I ) 4 S PR A ST
PP TER . AT ANIA AR, WIS R RS, HRAN. %
OF] 5 20 TS5 4 D SR AR IR S AR B 4, 43 W 4 5 0 BTE BT R P 7T LA 1 2 e 5
SR 5 AL IR PR A 5 S P 1 SR o P B P AT 9 SR ) P 3 T 5
YHAATIRG TERR LT I0Z A AETE B4R LA IR AT 6 [ L.

4.32 RER AT AKIE UL

BN AR BR A S Z W FEH AL S, IR RE SR BA 2T 5L
Zy RVR 2 538 1) TR) I S 170 52 5 o ff AL 150 8 L 5 D 45 8 et et s A 5 7 i A AR P 1R] H B
[ 5y, BB NZORMCH R A G2 R MR ARYE, PRIl REE, Sailih
RAGEIR R L AT BRI AL 5 55 B ob

AR A, ARIE G % TAL 5 B AR AR AR B R A R BOR AT
KR TARRE NG S 55 I A IT 50 17 H A 5E 55 BRAS D 1) S0 58 B Bl i ik 77
HHRECER SR EI R A B, TR R FE SRS R G i A B 5SRO R BT A
HERIAISE Gy o 4 BN AR AU 7T RE- S BUAS A 158 5 AR 2 a8 O B KR W 52 5 AT

4. 4 HEI N E SRR B RSB

#
b=l
H
©
b=l



AR PEALG T BRI B0 R 4 2020 456 3 TR

T W8 5% [ o -

2020 F=ZEE, ZRUFRESIEDN, AFCRTTER. W RII IR RISREE SO, SR
AP AG TR fE, ity B 5HE B R IR g . B IR AT 2
FEJF AR E AR Y, BRIV ENL TS, Wl RwE, (E5H %
PR AR P ROR. R, [ R R, 2 8 H I E B
ST A LR S R 3 -0. 3%, BL—ZRFEAR M [ 1€ B 500 SR A L 3G I -3, 1% 1) SRUfE /NIE OE
Hr B 0. G R B TR, BT R LI e B R B IR . Pt Dk A LR E
B MG R IR EE, e mliG B B BT LAE) g IR B S g, DU
M B I B T8, P AR IS @ 5 B A e B 46 T . a4 gt (i [l 7 3=
BZ i TR MBUR, HEEX = B O E I s, Bl 8 H B =5l o &
HOFLHTE T ARG Brosss,  Th Aok fs H = B3 ide Je B R . TSR, 2020 4E =
A2 i B ENE U IR, Boft 8 ALl i T ERE Ny 0. 5%, SRERE. K
. GiBRBE G BRI IR . AEBE SR, S AE R IR E R, RR
A SRR [l TR — 2B B i B mIRg . AE 7=, W OO, BN ERE, &
8 H I AL E A E S 5. 6%, HIOAHKRHITFFNUEE & SR LK
PRI R Ay, M= L A DG B AN F 1 il iR S e F . 9 3 PMT 4 [ml
£ 51.5, HHLEAT0.5 4N, PMIfRECAIELL 7 H IR RRIE SR 26 2 b o il A= 7= i
VTR T A Ao, TR SR T IT S B DT SRR EOORGE . JR R AT R
£50.8, M EATL 7R R2X—IRbRERENS 5 H R R LA E . RSk PMI
1E 8 A 9 HIESECKIEEE LA, AEIMRIES, M —DE s, Rl
PMI #E— B4 55. 2, 8 A9 AL/ BTF 2,30 1.7 A, BFEWMT 4-7 7, k%
WAEE A A E TR SR . akkE, =FEEFHE—DEI.

15155 117 3 [t «

2020 F=FFFE, NG RDURAPUE RN R, 7T ARAEY, RATEEK
R BRPAE T R AL S AF AT 8-9 HAIZIT, FEEFRKEAL, B NE
BT LA NCD R ZEF, st ok pgrhdi, ST RIBETHA. BL 10 4 E 657 2 e 2
NbRE, 7. 8. 9 = EfF R i % 14T 15bp. Sbp. 13bp, MIAEEAE R REF. 10
FEEFF IR 3. 1%E % LATE 3. 72%, _FATIREE 62bp, EIF-HEfika s B KR T,
Ao BB . RIRGH, =R WIRE RGP, 10 FEF-EERZET 7
H, KiEERE 23bp % 51bp, BlJG/MEERZE 57bps HIFRAZERAE T, 10-5 4EE IR
HMIZE KWW 17bp 2 9bp, 10 FE i 5 14 E FUHIFRA Z W % 15bp 2 50bp. {5 65,
RS RAE A GA FrAse, EERBRRE 7. 8 A, 9 ARBIEER/DN, 5HFZER
WA, DR TR AT T R R AR

B4R B B -

#
>
p=i
B
~
=



AR PEALG T BRI B0 R 4 2020 456 3 TR

Bl 2020 £ =ZF IR G ERIE, BADPROEIRIE & & FMMRAE, ZIREEE 5%
FREHEAT T REIEME . BOomBcB o, SRATEE M7 as H KR B sh (i #e rh AR R B B 4,
WS T ey, AR T EE B Ak, 1R md Al

4.5 REHAE S ISR

WEWIN, AEES A RMBUFHER KRN 0. 02%, FHDNLSHEAER K )y-0. 78%, €3
A E G T9-0. 03%,  [FIME S HERE K2 -0, 78%.

4.6 MEMARSTFFE ANBERES T HERE LY

EIN, ARG AR AEESE — A TAE H IS G0 AU A N EE A 0 A
B HER T LTI TS

§5 WEAGHE

5.1 REMREZSH-HAHNR

Frs i H e (o) o 2 B B BB (%)

1| Blaast

Horp B2

BERB

[i] 52 AL 7 $5 F 4.,336,364,000.00 96.62

Hp, iz 4,336,364,000.00 96.62

PSRRI

4 | stemiR

B RIATAE i R

6 | ENREERHT 96,594,464.89 2.15

FHorpre SRR IR SE IR B
R

BATHE RS R & e 61 6,124,866.61 0.14

Hoph B 7= 48,830,104.98 1.09

e 4,487,913,436.48 100.00

5. 2 EWIRBATI A RHBER R A

5.2.1 MEMREAT L RHRABZ B R A S
AT G AR AR IR

5.2.2 MEWIREAT L REE BB B BB F T A&
A G AR AR A R B 52

87 0 312 0T




FRFSVR R AD R 5 A 5 2 4 2020 450 3 LIS
5. 3 A WAL A RME SES T 1A BIA/NEEFF BT+ 4 B SRS B A 4

AT EAREWIRAR AR

5. 4 MEWIRIZ B AR B R A S

SRR AR

Fe fiie 75 A ARME o) iy B 4 W P VB L ) (%6
1| Exfigr 45,890,000.00 1.02
2| RATERE - -
3| &Rtz 738,020,000.00 16.45

Horp: BURME &Rl 425,360,000.00 9.48
4 | kg 273,477,000.00 6.10
5 | VAR BT 129,105,000.00 2.88
6 | HIHEE 2,613,622,000.00 58.26
7 | ATEAR (ATASHARD - -
8 | FNLAFH 536,250,000.00 11.95
9 | HAth - -
10 | &it 4,336,364,000.00 96.66

5. 5 MEWIRIL A SLYME b ES B 7138 HL B K/ INHER BT T4 5 3R A 4

SHERA: NIRRT

e , " - o 3 B A
s | iR iz B K HE G | AnirE Go e
Bl (%)

112015169 | 20 [CA4RA4T CD169 | 2,000,000 195,240,000.00 435

2 | 112016136 | 20 E#44T CD136 | 2,000,000 194,860,000.00 4.34
20 4

3| 102001052 I 1,900,000 184,224,000.00 4.11

MTNO01
4 | 180208 18 [EJT 08 1,400,000 140,938,000.00 3.14
5 | 102001078 | 20 y'#55 MTNOO1 | 1,300,000 126,009,000.00 2.81

5. 6 B WKL A RE 5 EE T 58 EhBI R/NHEA BB+ 48 B SCRAESR
B B4

IR WIRARFFA 5™ SCRRIESR

5. T WEWIRIE A RMME G EEF - FEWH KN EFRIT L R SRR TN
4

AIE ARG WIRAR A 2R

5. 8 MEH HIRIL A SLMME HEEE T 13E LB/ N BB 4% BUES R B 48

8T 12 W




AR PEALG T BRI B0 R 4 2020 456 3 TR

ARSI AR IR AR A BUIE .

5.9 MEHIRARGRHEMBRIEH R 2L
5.9.1 IR H IR A HSBH KB R @A 1 35 B 40
WRIEAIE S EFRE, RIS RIS,

5.9.2 AR BB K B R BUOR
WIEATE S EFRE, AEEASERIENRZ S,

5. 10 5 FAR A2 S B 19 B GO 532 5 15 0L v A

5.10.1 A H G B B R BUR
RIEAREEEFE, AREASEHEG S,

5.10.2 R EFARAEE SH K B FUA K7 A5 a B 40
WIEATE S EFRE, AESEASEEBHRZS.

5.10.3 < 3 B £ 38 S B YRAY
WAL S ARME, ARSASEEGEIIES.

5. 11 MR HAMEME
5.11.1

A 3 A 3 S BER AT 420 5B 18 [E T 08 (IEFRUAD 180208) 18 £4K 09 (iEF:
1% 1804090 20 FEAARAT CD169 GIEFRAUAD 112015169) . 20 A& & 03 GEFRAD 200403)
20 _E¥#RAT CD136 (HEZ#AUAD 1120161364 HABIUESR H A AT A4 RA e A PR 1 IS S 2,
AFELER S ] H AT — N Z B A IFETT. TR .

1. 18 EHIT 08 GIEF#ARAS 180208)

WRAE RATAR R AR, ZUESR AT NER G N RIS MEE, 2 002 30 RN b

2+ 18 &K 09 GUEFRAS 180409)

RIERARA R A, ZIEZR RAT NERGE N RIE IS . i3 epidis. S
AR LR R 55 2B A5 BB R R EU™ H iR SRR R, 20O B SN AL T .

3. 20 [RAEARAT CD169 (UEF#ARAS 112015169)

AR RATAHR A, ZUESF RAT NERE N BB MEE . WEHIE A wE. dx
RIS AR LR RV %% B B . RAKIEBEATER ST SRR R, 2 2 B R PR I b

st
1o

#
©
p=i
B
&
=



AR PEALG T BRI B0 R 4 2020 456 3 TR

4, 20 KK 03 GIEFAURS 200403)

AR RATAH R A, ZUESF AT NER G N BRIEREE . RO ERE. R
PR LR R 55 B A5 BB ER R R ™ iR B RIR R, 2 U2 B EN AL 5 .

5. 20 E¥EHAT CD136 (IEZ#ARAS 112016136)

RIERATIA R A, RS RAT NEIRE N RIEEE . KRGS BATIR 575 5
ZRZ BN RIAL .

Xof EIRAIE SR BB SRR BB . AR FE G AR BE IR UE SR AR B SRR P A A Rk
TRV 2 ) i) EE PR 22K

[

5112
WRIEEEE G FRIE, AT KBTS

5.11.3 HAL B F=HI pk
EERASL NERMIG

)
J

R S Oo)

FHRIES 28,126.33

ESTIE S i 5K

DLigirgil

INL&IPSS 48,801,978.65

DL GE N

Ho ARG

R

HoAt

NeRNeL N IEN [ e N RV R N S S

Eit 48.830,104.98

5.11.4 WEFIRFFH KL TR B KT #8527 B 40
ARSI G AR AR IR AL T H B0 B T e 4 7

5.11.5 R & WK AT+ B 5= AP AR ETUE Z R B 0L A i B
AEE S ARG IARRFFA B

§ 6 JTRAEEHHE

B iy
TiH A A TR I BEAi i C
i 75 BT S A AL 4,370,990,192.72 4,175.38
i 75 H01 1A 1) 22 4 R A 47 0 80,090.46 36,701.95
«)&l 0 5 T 1 4 e [ 11373.53 12030
%0

%10 7 12 T




AR PEALG T BRI B0 R 4 2020 456 3 TR

7 I IR1 3 S 5 7 A2 3 13
B rgtg > L")

0 ST AT 40 900 i 0

4,371,058,909.65

40,757.03

§7 ZEEHEANGHBEAREREARESIFNL

7.1 R&EHEARFHEALESHBRINER

At N 3 A BN o A 5T R B A R S I L.

7.2 REEHNZHERRERRAEET 5 A

AN I 2 BN TE 18 Y ] A B R A 15 5 W A

§8 RMBRE RN MERFL

8. 1 REHN A —BREFHES I LFIEB BT 72 — TR

s BA N R 3 S AR AE WEWRFFE BN
FEEE
- e
BVAN N N -
25 5 BB A 17 FH )73 0 IS [ 47> %0 A 14 e
it 20% 54
T ] X
[]
20200701-
WL 1 50200930 1,856,492,156.31 1,856,492,156.31 | 42.47%
20200701-
WL 2 50200930 1,865,337,120.50 1,865,337,120.50 | 42.67%
PR AR XU

AIE G AFAE B — I R B e B LL B B B IE 20% A1 DL, T RE 2 H AR r R (] 4 [ 005 (] AT 51 3 < LR

FUE, PR GURIE S HIRAIE XSS, J 8 BT RETC IR M AR B < 7 LA BLXT 35k g A B0 A7 N OB ] E 37,

WA N AT RETCIE S I [P RFAT ) 2 AR e B0

e

Ve RS IR A AL LA I DY & N T AR B /N RUR 5 2 A

§9 FEXMHEZ

9.1 ZEXHHER

1o r RS B B 2
2+ RIS B B O

S LA R < B R 7] RSO
S HERH ISR Al 5 R B IE SR B0 B < L S A

11 0 12 0




AR PEALG T BRI B0 R 4 2020 456 3 TR

3. (HBEHRFAG G ML R EEREEER)
4. (HHR R EEA G TR RUE SR R B R SR L)
5. (HHEINEAIGIUF RIETF B 3L SR U 15D
6. FEEEE LS BEALAE . B LI

9. 2 FRICH R

RS EHARAR
okt R EVRYIR R KIE 7088 S HH R HRAT K E

9.3 &R
WA T A PR AT TR A =) ELHE RS 25 ), B 7078 D i ) Py B3R T S 4
5 A PR A 7 25

BRBENARE BUA SN, TEHAESERAFFLESEHERAA.
BRSO HTE: 400-887-9555
P3E: http://www. cmfchina. com

HEEEEHGRAH
2020 4F 10 A 27 H

%12 7 12 T



