H%ﬁ%uﬁ@Aﬂﬁ%ﬁﬁgﬁ

\ [l

2020 4

SRR

2020 12 A 31 H

HEBHEN: EEHEHRESEHARAA
HEEEN: PEHBITROERAF
EHHEHE: 202143 H31H



MBS GNR S 2020 4EF TR

§1 EEEFAKIEZR
1.1 EERR

REEEMANEF S, EERIEARE IR R BICE . =R B E RGN,
TR LN R E S HERR YA 58 B AR AE A ) SO AR ST . AEEIRE AR =02 L
EMSTERR TS, HFHERFRER.

HEIEE NP ERAT R A R AR REAIEEERE, T 2021 43 7 30 HEZ 7 A4k
P SRR AR FES I WSt . A ARG ENE, RIEERAR
AFAERERICE . R SVERRE B BN .

HE G T RV DARCSAE F B 5T 0 SR RS P R R 7, (AR G — S B R

G HIRAEN SUFARIRK R . 55T RS, BB AEAF H 5 BT DR SR N A48 [ i3 A
e EEE SR LS SN N

KRR SRR O LW it HEAGED RESTHTSES I CRERIE &0 AR 1A
T AR R IR AR

AARAIIE 2020 9 H 24 H GEEEFREARHD 2 2020 4 12 H 31 Hik.

#
N
=
=
>
=



MBS GNR S 2020 4EF TR

1.2 B
§1 BRI L TR s 2
LL BETEHETR oo 2
L2 H R ettt ettt e ettt et e et et et e te et et e te e et et et e ate et et et eareaeananes 3
B2 B Tl oo 5
2.0 FEBTEAIE L oo e 5
2.2 FEETF R TEI oo 5
2.3 BRI AFIIEDFEET N e 6
2.4 G RIEFETTIN e 7
2.5 HABAHIRTIRL oo 7
§3 EEMEZER. BEIPERIBEFITESERFEI ..o 8
3.1 F B TFEIR A Z5FERR oo 8
3.2 FEBFMEIRIM oo 8
3.3 T2 I IR T TCIE L oo 11
B B B N AR e 12
4.1 HEEFIN KIEGZETRIE DL oo 12
4.2 EINSTHRE A AR S IBMEERFETE LIV e, 14
4.3 EINXHIRE AN AP GBI L TTBEI oo 15
4.4 EINSTHRAE A S R RIS AN SR I UL (e, 16
45 EIAIEMEG TN SATIWEBBIEERRE e, 16
4.6 EEANHNTA RARIES I IEZZFEIZ TAETE DU oo 17
A7 FHEN RGNS A ERE T EFIHTBEIH oo 18
4.8 EIEASTHRAE BAP FE SR D BCTE DU TEIH (oo, 18
4.9 HE N E N AR FA ANBEIE S T EIVEE T AT e, 18
8D T A TR e 19
5.1 A AN ARIESFEE NI T AETE DL B (oo 19
5.2 B AR E A AR SR TS /EEM TS . AHETTE . FUES S E O3 ... 19
5.3 FEE AN AFERE H M BE RENEM L, BERMTEERREIN 19
86 B TR G v 20
.1 B TR T AR e e 20
6.2 HITT AR T TR 2R o 20
87 AR EIEZTFRIR ..o 23
7.1 BEFZHUTIZR oo 23
T2 FITEIZR oottt ettt n ettt teeas 24
7.3 FTAFERGE GEEIFIED BBNTR oo 25
T4 R PTE oo 26
B8 BB B TRAE v evreereee et 58
8.1 HARIE A T P AR I oo 58
8.2 HIARIZAT A FEIIMEEE L TE LA oo 58
8.3 HARIZ A SUANME 24 BE = B LU NP I AT B I SR T A e, 59
8.4 A AP M EE R TR A BB R BB oo 62
8.5 HHARILMTF M 3 I TITF I BTAL G s 64
8.6 HHARIL A FUME o 364 B 7= iHE L RN HE R AT T A 5 4 B B s 64
8.7 HHRIL A OB (5 2 4 B B LU B O /INHE I I BT 55 7= SRR UE SR R B AT e, 64

30 ILT6 T



MBS GNR S 2020 4EF TR

8.8 i AR IL A SO A o5 2 4 BE P B L X /NHE I AT L SR SR AR B A e 64
8.9 WAL A SO AR o 25 4 T 7P 1 E LA K /INHE P I BT LA BGIE R T BN o 64
8.10 G HARAIE S HT HIBEFRIATEIE GG DLULIH oo 64
8.11 A MIRAIE S HE I EFHHTAE DB DLV oo 64
.12 B A TR A T oottt 64
89 B I A B B s 66
9.1 WIREES AT NP BUAFA NGEF oo 66
9.2 WIRFESEHNMIMMN RFFAARFEBIITEIL oo 66
9.3 WIRFESEHNMMAN RFFA A TFRGEE S0 AU R XTI DL o 66
9.4 WIAMATRAZE =B BRI R A N S A H AR N K H B R BB EA A NS i
BT ettt ettt ettt ettt ettt a ettt R R ettt e e e e A et e e et e A Ae et et et et e e et et et et eae st etetereaes 67
§ 10 FFIBEREELATIZEG ..o 68
§ 11 BRI RTFRIN oo 69
101 RS BRFA ARZI L oo 69
112 BEEHA. EEHEANNIEITESIEE T T IMERANEED s 69
11.3 WREEEIAN. HEWF FEFEEF VLS IIVFL oo 69
11.4 FEEFEBETRIEIFIELAR ¢ttt 69
11.5 AFEE AT H T AL TR SS T II ooveeeeeeeeeee e 69
11.6 HHN . FEE AN SILE P EIN RZRE B BUETTZIE I oo 69
11.7 FEEHHHIEZR A TIAE G BTOHITT TEREDL oottt 70
(TR N X L OO 73
§12 MR B H RIRHIHAREEE R o 75
12.1 5 AN B — 45 B A S S T EL A B SR IE 200000 I oo 75
12.2 MR PR I AL E B E R 75
B13 BB ST H TR 76
131 B BE UM H S oo 76
13,2 FTBHET oottt ettt ettt n ettt eae s 76
(IR 1y OO 76

#
N
=
=
>
=



MBS GNR S 2020 4EF TR

§ 2 &[N
2.1 EEFKENR
Fe 4 2 FK HEFR OB e 35 AT VR B B AIE F 4% W 4
FL G THRR TR M S AR AR &
4 F A 010122
L A (e L TIFF R
HEAFAMH 2020 4 9 H 24 H
REEEHA R B A R A
EEEEN H EERAT It A IR A F
A5 JHAR B S B A 1,243, 385, 327. 11 ¢
B oA A7 2 A e
T I L A TR AR AANRS A | ERMER AR S C
T B FIE L A SRS 010122 010123

5 IR J 7 0 5k < 4 B

1, 160, 231, 384. 58 13 83, 153, 942. 53 i

2.2 FE&7 R

P F AT ARFE G AT AL e A FRN IR T 5007, R L
ML R R 170 0, 7t S O R B 72
FIVERIRTAR T, X SRR 457 b e S v R R TR
J14 S U R AR A A

P A 1. REHREE: ARSKIRAMAENETF. B

BUREEZWIESF I B RR, MR Girfbt
B A RS e RF AR AT 0 M, A BRI %28 587
I A% AL B S50 2 AR B3 S e Bt el fE
Fenib b, PURERER BT I R R 51 R & 2 B
R % i 2 AT XUR: WAL 2 5 AE AR R 384, BhAS A%
KRB Z IR L], A2 ORRF AR XU 7P A XS
AR IEAL _F, SRIBOR X i ) 2k AR it

2 BRI BTN RS EEERA] A R Sk
AT ST, AR JUAN 5 T BEAT VR BE W TR M ik
M (D AR EEWSS (20 ARFEEER 3) 2
ARG (4) AFNEEEERITENL (5) Aw FrkbAT
A (6) AFMEE (7) FEBIE bR B BRSBTS

3\ oI B HEmS . ARG IR I H KR A RIS,
S ez B i O S GV EE - ot R TR S
GBI . ARESE BT X EASNE
ML FEIE BRI BT 1 A BGRB8 T i
SRAER ZN R M, BEAT & BEAO R Y], A
WIHMEAES, HlEi B RN, EFREHEH
EAEHEERE T, A H G B AR HTYIRR 254
MoE . Wiz, 5 HRIZ AR EAI 5K
B PG . Bl SR E T RO T ik .

5 0 3LT6 TL




MBS GNR S 2020 4EF TR

4 B SCRFIESF SR SRS . RIS RIR AW TR 3
FRUESR I RAT 2630 TSRIE . SCREBE™ AN B
B SRR IR AL SR I LA R SR AT 8 A KT
ENE, VPG B SCRFIETR RS PR AR AU
Pl P RS AN AT RS, 38 A5 FH 20 A sh 1t
B, LRI T, RIE S XU T e
i B I AR A HEAT BT, RS KRR E BB
ez .

5. B I BRI TR M FEVEEEI R VFRITE Y, A
B ] FE AR R 32 H R I b 3t e i AL 5k
TER, IEMIRENH R, X RGN KRG A L
FERAE UL T T PE RS, Semi AR . AkkeE
EERHRAEL . ORIt 54, W%
A SR E IR E AR AT B R R . A e
FEHEAT IR I BT BE BT, R 3t xR 27 17 37 A B2 i
Wis AT IT, JFal & BRI B e AL SR
HAEHIGEART . ARGE R 7870 % R BRI
TR as e PBPE S RSRHIE, B B E .
Pk, VETREATIBE, DARRRI BT AL & AR X
6 REBTML ST BT SRS . AR S HRTILSS, KLR
EE BB RA RIEEHG]. W RIESIERIT
FEMRBER, EFSENZ AN TI7. [F,
FEORIEIE G 1 BT 20 5 78 AR IS Itk DA A R0 il i B3 AT
FEXRE I HTSE T, B2 Bl BT Lol

T AFFESE RS B SRNG : ATE SR ARYE I3 HARABER
BB G, F X HAIE TR 3 B E TR AT ST
BAT AR R BB

b4 A J v HHIE 800 FEEIA A 2R60%+HHIEME BB ZE A P E (AN IR
M s Ha20%+_EiE E {54 20 et 26+20%
AR UAT 2 4541 AIEG IR G RIS, F A RS AU 25 7K 1
THhRmmigkse. fFElEe, KTRERNES.
AT RER BT EAR I 5, BR TR AR SN E
IR B0 G AL IR 117 0k 2 LR 55— R B ARy, 38
AR 2 XS DL B 11 37 RS 5 B3 A UE 257 T 7 4%
% T T s DA 45 B IR
23 REBEAMNESITEEAN
i H B == UN EEREAN
B AN R B B TR A A H ERAT It A IR A #
b e e | TR R R
ﬁﬁ%iﬂ%f%fﬁjq K& L 021-38601777 010-66594319
B T-HEAE ¢s4008880001@huatai—pb. com | fcid@bankofchina. com
&R HE 400-888-0001 95566
fE R 021-38601799 01066594942

6 v 376 TL




MBS GNR S 2020 4EF TR

VEM L T AR X RAER 1199 N it L
F RO 1B 17 %am@WBEAHkal
}% =)

DAY/ ihiI T AR X R AR 1199 | L it .
RO 1B 17 %am@WBEAHkal
}% =)

IS B G ) 200135 100818

wEREAN bab)id X132 A

2.4 5 B EHT N

AT G 2 S S R AR 4R 44 R b [EIE 2R 4R

BRI G R R A IE ST BN IR Y .

" http://www. huatai-pb. com

HEA R R A B T AR X A 1199 FiERTOE ) 1

FHE T 2RISR NMERT
2.5 HAAHRE R
iH LR IR HuhE
SIS B ARG E PR STHIM S CREER | rP ] b T 250 XV % 202 540
WA | R 2 K IE A0 11 8%
FEMPE LI . T AR X R AR 1199 FRUE K
B 4 INF )

MR 4 A TR A A FO 1 B 1T R




MBS GNR S 2020 4EF TR

§3 FEMESHER. ESFERILFIHES BB R

3.1 FESHIBANY 5188
SHRUERLL: AR

3.1.1 A% 2020 4E 9 H 24 H (RE&ERAERK
PEARIFE bR H)-2020 % 12 A 31 H
HEFRAERIC AT | ERMERT A
BE A SRS C
/ﬁ S
EE ARSI ~7,180,618.36 | —641, 415. 37
I
A HAF 177,661, 506. 59 | 11, 156, 338. 84
N e
BTS2 0. 1301 0. 1296
13 A HA R
AR F-)
. 12. 66% 12. 62%
VB R R ' '
A AR S %0
13. 80% 13. 55%
o E K ’ '
3.1.2 WK%
- 2020 4EK
PERFERE
# GTAN
’ﬂ?FEqL‘JJEB -6, 308, 434.89 |  —630, 665. 75
FE
AR AT {43
: -0. 0054 -0. 0076
B0 AAE
HIRF 4B~
‘Haﬁjiji’ a 1, 320, 295, 965. 91 | 94, 424, 077. 02
XN
e
1. 1380 1.1355
A
3.1.3 it
- 2020 FFE XK
MR Fabx
HEEmE Rt
: 13. 80% 13. 55%
B KR ’ '
e 1 ERES WSROI NN 53 452, N3 5 S2brfi gt K72
KT 55T .

2 AT LI IR B AR BN . B IGaE . AR CRE A RMEERZIRED IR
KRG IIARAN,  AHFIE A A e DU N A 2 Sl A 3 Wi 2

3 X A AT (k43 BRI , SR P UIAR W 7= 7 (5 v A A3 BE R 45 2 3 R i v 2 S B 43 A AR
4. BEEFEE 2020 49 H 24 HiEZAR

3.2 E&FERIN

3.2.1 EEMAHEE KR H 5 RSt R R A 3 2R 1 HE B

28 T JL76 T



MBS GNR S 2020 4EF TR

AL TR & A

GEIRERIER

e

NZ=a57

AV £ e AR

i B ) WK bR | R | IR bR EE OEE) @—®
HEO EA@) @
E=AH 13.77% 0. 80% 9. 19% 0. 74% 4. 58% 0. 06%
TYONE
REEEER 13. 80% 0. 77% 7.74% 0. 74% 6. 06% 0. 03%

AERGREES

R MR H VRS C

(GERERIR:

(GEIRE I

N253=424

Wb & b A

B Bt ) WK R | NG | IGERAEE O—6G @—®
i =0) (3 @
HE=1MH 13. 53% 0. 80% 9.19% 0. 74% 4. 34% 0. 06%
LR
A 13. 55% 0. 77% 7.74% 0. 74% 5.81% 0. 03%

AR ES

AL STT RN 2020 429 H 24 H (A FRERH) %2020 4 12 A 31 H.

3.2.2 HE S A FEMURE SR THFEN KR35 R L5 B AR
MRAFHI L

AR < i #RURR TP (EU AR 1 38 5 T S ol 2t T 30 B it R ) SR RE A6 EE

4.64%

3.10%

1.55%

0.00%

-1.55%

2020-09-24
2020-09-28

X 0 o T 0 [ SR SU——

2020-10-104}

2020-10-144F--+-
2020-10-184}--+-
2020-10-224}---+-

2020-10-264 -

L= m g
m L= o

! [l [l
(=T ]
= =

! ! !
(=T R
[ ]
L e =]
[l [l [l

20201115 et
2020-11-19] -+
2020-11-23 1
2020-11-27]1- 5L
2020-12-011f+
2020-12-051-
2020-12-091-

—— AR B A T 3

| |2020-11-111f -+ L

ARl 188 LA R M 3

9 m JLT6 T

2020-12-134

2020-12-171

2020-12-214

2020-12-25

2020-12-2 9[- b




MBS GNR S 2020 4EF TR

CORTE 80 5 T e (ELH -1 38 555 [0 00 o 4 L it e SR B s i 253 L
1378 | e b T
12255 | SN O S S T S T S S S S S SN O S S . L
10.72% 4} bbb S S R S A S

g gyl R U S O SO SO N O b

S ST T T T T T T O OO T T O AL i
6.12% || b L R R UV VU SR SO S OV O SO S ST
4595}t b bbb i : AN
3.08% ||t b

1539 e SR SO SO O

0.00% |t N L LT AL T, S S kel

-1.53%

2020-10-024 5]

2020-09-24
2020-09-28
2020-10-06{
2020-10-104f—+-
2020-10-14{f—+-
2020-10-18{
2020-10-22 {1
2020-10-26{—+§
2020-10-304F
2020-11-034{}—+
2020-11-07 {1+

| |2020-11-111}-
2020-11-15{f
2020-11-194}-
2020-11-234}
2020-11-274F
2020-12-014-
2020-12-05{f-+-
2020-12-094f-+-
2020-12-134}-
2020-12-174}--1--
2020-12-2 14
2020-12-25
2020-12-294}—+

ESTETTTTETTTTE

e 1. BURHEIOY 2020 £ 9 A 24 H (RS FAEMH) £ 2020 4 12 7 31 H.

2. e ERAMNE, AREEEREEEREMHE 6 AN NEEH, BEMRE ARSI EE

g P

3. BE:eE AR EAMRE HIRAG— .

3.2.3 BHESERAAMURESBFEFERRKE RIS RS LRI AR R K
57

AL B FEG Ay R A S A SRR G B A (BN -1 38 R 55 R o 4 b e i R ) o1 LU

CEBlle 2 SR S 5 3 |

13.80%

12.42%

11.04%

9.66%

£.28%

6.90%

5.52%

4.14%

2.76%

1.28%

0.00%

20204

W ARG B A R R

% 10 51 #L76 W



HETRAIR R IBSIR 5 2020 FEAEREH TS

CE B R AR R SR o B P B A28 B 555 (0 390 ol 4 b e A 3 R A 3o L

13.55%

12.19%

10.84%

9.48%

2.13%

6.77%

5.42%

4.06%

2.71%

1.35%

0.008% 1=

20204
[WCHEER RN LS B ORI RS

E: HEEEFEE 2020 459 H 24 HARARL, 2020 4FFF FAH S EE MRAE S AE (0 SE bR fE S 4
3.3 T E=FEHLSWFEI BB

T AR

A7 B o

2011 776 W



MBS GNR S 2020 4EF TR

§4 HEAME

4.1 BE&BEANKFESELEIFN
4.1.1 ESEEARKERESNELK
REEGEINNERNOGEESE A AR . RIS B PR A 72 24 rp [FHIE s 241t
#E, T 2004 4F 11 A 18 HEOLH A B S A R, FEMEAN 2 e AR Bl R AR
TR AR AR MEH A RTUEA A (5 ATGGIC) IR MIF X m#i AR A
BRAF, HBEECE] 70009 49%. 49%H0 2%, H A 2w T 48 P20 B it o [ VR 5 BIEZR 4R BE 0
Gy RN G F AR G BN R R . RIFARIRE 5 BT e BOE 5 1 56 4
RIS G BOE A AL BRI M AR KR G B R e 4 . BRI IR 1T
TIHIEHF R RIS . ERMEAT ISR A BN T I & ARG B AT IR & BUE S48 5t
By . HETRAI N AT A VR A B SR B 4 RAE /N 38 B B JBGRAR IE F 48 B 4
HeZR M E AR NS RE 5 BT TR F R OIS $ E BE G e BE 4 L 2R I 1 R it 3 2R 05 %
PG SETRAHRR 300 A8 5 BUFBGRIRBUE S I R4 . AR R 300 58 5 BT AR
BOEF BB G IR G . BRI B A (@ 2l 7 7 BUUE S $ Bk G . SR 2T B AL R 75 ZRUE
FIGIEG . ARG E R AL G R B IR T AR . R A B AP R 4.
TAI B H T FOR A BNE S BRI 4 . RN LA ALE R A & . AT A i R
TG E R A ANE R RIS . BRI QIR 3 ) RVE I B IR A RUE SRR B G A i R A R
) RIGHC B IR A AN SR B R S . SR AR B R I I S AR R4 BT 4 AR B T R RIS T
EIRAANESF RIS . EFRMEGE 500 525 BIFBERIREUE B S . e H TTIE 500
A8 G TIPSR EOIE SR BT I SRR & . R B T O K A T B VR B RIS 4 W 4
TR G BRI T B VR A IR R4 B R 4 L SRR B e AR R TG B VR A B 4R B R 6
MR B o A A 0o WAL 2 SRS 58 AT IO & B R s B W B 4 L SRR 22 5 IR T M 2 4
EIRALFR BN ) ) R B IR A BAE AR B 4. SRR HRAE I R 0 R I VR A B P
G R AT PRI AR e T ROR A R R R R UIE SRR R S . SRRMNE RIR E IR T T
Fedr | BTG 2 G RIEIC B IR G BRI TR G . BRI B 2 ) R R T TG R A AYE
ST . M SR RS B IR A RO R B G . SRR I SR R TG VR A A S £
WA A AL R A B R A ANIE SR AR SRAR I AR R 24 ROE TG B IR A IR
ST AR B R RS B IR A RO IR R S . AR I B A BT R VE R TG B R A
UEF PR I 4 ARARAER I B A R B IR A BOE AR B e AR AR X IR A

RUEZR AR B k& . SRR M Em T e Rt RIS BC B IR & BUIEZR R BR 2k & . B A% MSCT Hh [ A iz [E
5 12 7 3L 76 I

J@



MBS GNR S 2020 4EF TR

briE =2 o B TP AEHOE 4 - B IR GRS @ B IR & AU IR 500 B . AR 28N MSCT [ A fik [
1l EisR - SR S AN = o (2B L SR TTEAW I 1) 2l e R E DA D)) G W o AT 2 A S NI = o [ZEi
TR A BUIE TR 4 R A . AR M I B A T R R VR S IR IR IR BT B < . TR Bt rh LR 2R MIR D
BN 5 BT TRGSRBOIE F R R e . TR AT B A 28— 4P 0 TP U 7 BIE R 4 R 4

HeFRMEIEREL 100 22 5 BT RGERBOE S B 2k . HR 2B ot 3l = A @ DT B Bk
BRI R R E BRM IO ORI R & AR R R e M S nl ik —E R RS
TR B G . HRZRARERHR % 39 N H € WIS BUUE I3 $5% B8 J i . R B B i 5 75 L IE 25
B R S WU R AR SRR B R . R M AT IERHY 100 525
BT TR AEHOIE 7 1% B SR G . AR B L B i TR B BUIE IR IR B . R T AT LA
IR A RES R B e RIS AU RIE R SR 5 E . R ME R U & 2

I AR . AR AR TR A ANIE R R B . RN SRR S AN R IR R R
MBI SRR & BT SR 4 R B . AR BRI 50 Budn =8 55 BT s Fa H0iE 5 45 %

v HERMER U IR R RS RN R G RIR S IR R R R K
BRIR G MR IR A M PR G RS2 5 BT GIRBOE 3 B . T &
B IR B TR I3 5 T B 4 L 2R M1 3 IR I 0E 50 22 5 BT FR B IR % B 3 4. & 2020
12 31 H, AFZESEHMEN 1622. 89 /47T,

4.1.2 BE&EE (BEEELEND RESESEHERN

T

ARSI LZT (B B
%, 1% PR ES AAERR |
EER E 3 B H

LI K
St o1 ik
RN
o 4 52 0 I B A
FEH 24 7 4R B AR
178 I

M JA
TR 2020 fF 9 H | o7 & ﬁﬁ@AjﬁﬂA;
[T 24 H %%%@%ﬁﬁ@
- O3 F LR A
R W, sy
BHAA IR A A
b BRCSES (SRS o
BHAA IR A A

é—]x:ﬁ‘ &?J%%B/El\%.\
BB EE R, B

% 13 5l 4L76 W



MBS GNR S 2020 4EF TR

(AP S 2t
ML PR .
2020 £F 6 HigfEte
Z AU B 11 R
i G B R & RS
BREENEES
., 2020 4 8 A
A 46 78 WA Bt it Jo G
e VR 5 AR 7 BT
REemiteaH.
2020 5 9 AR
7 M i A0 5 U IR
AR BB 2k
BN

s S AL SGEAMAT AR B2 IS A B BERE B B0) HARSRSE . AR SR
1E F RS B A R (E i JoEZ H
4.1.3 FIAFRERF B EEIT RIS R B R 238 R FE 7m0

4 e FEamE (D ZEEE (D) TR 8]
NG5S 3 6,817,290, 118. 08 | 2020-06-30
— RSB E R | 5 3, 081, 672, 933. 30 | 2016-08-15
HAhH A - _ _
it 8 9, 898, 963, 051. 38 | -

VE: RSN NIRRT E E R 2 IR S AR O SR It 2 B, T
2020 % 7 H 29 H. 2020 4F 12 A 4 HEAER— 5/ EHIF ISR R L 1.
4.1.4 EEZEHHIH

SHE A <5 22 B BT B PO RS B B U R 3 B 9 ™ L B B 5 AR S 2 T A
WRIAE R, A F) S AR S 75 90 X AT 20 T I 2 B3 i B P B A B W 7 A TR0 o o ik
1T, ARSI 45 T e T A7V s R
4.2 BEANIRE M AN AE S BN TE BRI U

AREWN, AIEGEHATHET (PR ANRIEERES %), (hAe AR E 45
HEEVEN AR TS B R G ISR BANE ) B AAR S . R R DA A 42 11 (i
AT MZ5E, EMREm AR KR -, BB SE BT, NS N AR
KRG EARMEN, FEERGE M GH B EIIHUE LIEE S FNAE, FEER
FRGMBEA NFIZERT A

14 5 376 W



MBS GNR S 2020 4EF TR

4.3 BEANIRE AN AP SBT3
4.3.1 AP35 BRI i

AN, ARESEARE QEFRFERSERARATPZ G ERSFEL) KER, &
ST RMERE AL G E PRI, AT S IR PR A A R B 4 (AR e R AR
)R] fe 6 o 5 T ISR 9 3 8 S RV P R SRR A P X R AN R B L . A8 G X BB AR A 1)
GRE AR A BT ML, TN S AEH SRS R R EE R G AP
G W T AL Gy 4% BRI TR 56 i M 10 56 B0 S 0 P55 R AN [R) i P o IXURS: 7 3 30 i o 401
WIIAE Zy HEAT HH A Ao fl, RIS RS S ZEA RN EE GnH N, 3 H.
5 HY NREATOMT, LREFIWT I G R AR AL 5 B s s AT fe, IR AL 5
) S it o
4.3.2 AP35 B RIHAT IR

AARE AN, A FPE R BE IR Z PATIRRE E 2R R, SATERP L, 55
NAFRL . L P FIE ML TS5 G— LGRS, A TAE G St 1B i b .

H B ) A 535 G 2 PR AT AL 532 507 B RIS B R BRI S 0, A 55 A SR A
MEORBEAT, RN BT AF A TG HIE . ARPRE G, 7385 FAOCE B IR ik 4,
BRRERRETE, SOHIEPITHIR YL . ZHMEDHR A FHECT B EHHE] 7 AT
Ry AEAEAEA PG AR RS BE AT . G 0 AN R 4 22 18] 38 Sy AR [FIIE R R 7] 17 58 2 A 22
BEAT TR, R I N 2 e TRV SRS AL By A 22 AR B AR T IR 1S ERCT

4.3.2.1 W INPATKIE SL B A PR EHERTHER R AT 5 EEREL

ARG HIA, A7 Ak 20 B[R] AR AL S5 507 BT RIS B 2 B T AR

NERYE (ke L BT SE TE BRI S 2B TR 9] GRIT)) dx R — R e o iy
B Z M H AR AT IERE R WM, BeAA 5. afF: BN ERR 2
HEIRS” TIARRIES, DSCB “RR FED 7, B ks Skl 28 R S 800k « RN [E
W7 1, AREHINEZ B TR, FEEEE A TS RGEATM E R EE, DR s 734
AR A FALE RN AT R H A A2 5y, B RIRFRR IS DL R 24 A . XU i B AR 6 H
X SHEARZH A 18] 2 AN TRV AT 1 [ A S R 052 By A 22 AT s, oA P A I o DXURS: A 28 0 5 90
XA RIS B AL (0 AT 58 S 1 DUREAT IR A A, SRR B A & 22 X 5 0 A2 Dy s DL EAT 1 Y

IR B B AT A AL SASL VP, RS G T . M AR s s 7 moUE . RS RS PR EO0
% 15 7 JL76 7



MBS GNR S 2020 4EF TR

BAFAEA DRI BTG TEREAT 2007, A AR BT X Sl A 21 5 5 1) B DA R L 52 S AR S )

&
SR OLEEAT A E S I R

AR, RADUA i Fe G 22 BT B 25 MR H A BAFAEA AT 5 B L o
4.3.3 RERX HITAKE A

AIEGEHARE CGREZH RS EHINEG SR HER P gL E AL 1T
BAT B AVE B, BR AT 7 LD AT NRAT E ARG E, LA R EZ AT N
O R A, RS B K S AL 5 VA N SR A AT N R ARl . AR
TN, ZEIEPAT IO R AF, TERAE R iE R A KR H B — Hiisn RIS SE S, 1)
BOH RIUGEEZF M B0 ™ AR 3 AR B8 SR W A AT .

FIREIAN, RIS S5 AR TE RN AR R A E S 550 T AT e il 5 & i ik
Z# 2 H A& 5% E H a2 5t 1k, RECIHECHRE, SHMASGRERIA S, MMAHE
AR HIEAT A
4.4 BN HH P HE S B SR A SR I Ui
4.4.1 WEHNE SRR AIBIES T

ARFEEET 2020 4 9 FRMAL, SLhrR B EENZE . R aRIEILIIT, A5
IR S sAT I, MRS RE R E R R UCRE BRI R, BRSO S,
PALE BRI ZMBEEAA . AT SR BT A R IR R SOIRT, R E sk,
HuarEARE, YRGS
4.4.2 MEPAES RN FRI

BEARMRE WIRERM IR IR S A B M EFE A 1. 1380 JC, AR & 15 & 0 Bl
KA 13.80%; MR AR & IR BRI IR AN G C FEMBUFE N 1. 1355 70, Al
R Gy ARG K26 13, 65%;  [F L& LR HEU R 2600 7. T4%.
4.5 EEANEMET . EFTH ATV ES PR ERE

2020 4F, EIRETFIEAT G WA AR SRS S S . —J7 1, AERIATREL T SEAA Y
T MBCRAM BB, WAL . R iF8m, FERLEh AUV Ry, oy k4 Bk
AR () bk, BRI ER TRV . 5 —J71, FRERB A WAET Vs 5
gk, I S A E A A ERTTY . AR B 2020 R EEFGGIET, S AR D)k,
WAV A AR . RE 2021 4, FEEESIEAEH RRMERI T, BRI T a

% 16 5l HL76 W



MBS GNR S 2020 4EF TR

AT U E NS MECRIEARE “ANSEE” , (REATT ARSI g, IESAREEDE M 98
WA BOE, BEZ5RI5: T EASFFEER R GEBURED, 2FE 9%/, ksl
FRERCRE s 45K V8 B IR 55 A& L B BORE ON BLEh 22 B W A% O s I T RSATAF 2K, [EA
B AR IL PRI o T3 2 XU 32 A T sl PE WS 4 DA R SE RIBBOR I e ), (HR )%
THORE, ERERAS IR . T35k, FRITFFEEREBAIE TR T A ERSS T S % 1
Bk, WEAEeE. KM B, B sl R AR TR PR AR . BATRRREER
TERRSE 22 5F B A5t R p L B B2, SRR 5T 28 =) 48 Je [ B iy 2l SR WS N A8 1 )
PR R, IWKIIE, i E R B BC B AR SR R B R T AR, R Aol R A S 4k
[ b, BRI R R R A SRR BUSK a il . IR EE, BATR EAT k5%
SRR EIFRALES LSOl RO B2 BTRERINGS . WrREBDLIR. BRE. Ok
G, Aoe)E. T, Sl BHEFSUIEA R A TE SR TR O, FATIE R EEA T 7T,
KIIEFAL SR A BETE . R ERRRE Ry RISk A F], DERBUIIE RN E. [FIRHE
FOO RS AT A B 2, JBSRAIIR R el 4, A ISR AR LE.
4.6 EEANATHERAZE S BEER TR

2020 FRE, AFEGE BNAENFES MR NERE AR HIFEIR, H2iaiatt. e
PUSE TARTAE S I TAR R E Ao AR I = P B2 ) A BEAR R, RSB0 T IEHLRIR 5%,
SR P P8 XIS AR 1) S BT, R ORAS TIOE RS B A BE PR V8 S8, PRAESE B 5 AR 2 K B AT . )
SR IS FBRANRE Py, 8 SER s DIk &, H S &AM S R 558073k, oL
W TT ek iz A M1 A w8 BRI A U IEAG AL, B ) R B I it 50t SO B (el 55 8 T T EAT 4B 24
[F IS 0 P B RN 0 ) i B R Y AL I SR A R A

ARG AN, AN ISR T E TR T

(D &fJT eI S MR TIE, iR SRR APk Lk e

TR : R PATERPZ S HE, BREGMHEML, ZHiE RS EL AT E
i X REGI G S RGHATH G RNERE, JF RS ) 5 1 T HEAT S M A%, A2 B
7 RIS ARG IR, WHUSCRE . KRR BTG IUE REFr s Eid UL EFEHE, R
IE 7R RIS F IR B R P 5L SRR, RE T R G RR A ST S HRIEM &G RME,
HfR TS RTAT ARMOL, AP LEFEE M.

(2) T s AN L T SR8 A, B IR S I0L S5E s i) B i A R

ALEFE L F M SAEZ AL DFIR TX AR BEERR . Bt M. JeGE . &S
B SRAELE B o AR TR IR AR I A R S R R R, BESRARSCHR T IR 4, I xed et

%017 51 3L76 W



MBS GNR S 2020 4EF TR

T2 SR A, IR SIS IR ke .

(3) i dh 2 ] 45 T P9 34 A BRI 2 ) 5 5

IR SGER B 25 BV A RHE A A TME S5 YR R EE SR, A RNA R ELT ]
SIS BERAEE IV HITT BRSSO L L, fdh 2 =] 45 TP A8 B P R ok — 2D 52 3

(4) 1B B Fh A AU i ARl

AN P O3 m) M S RE AR 18 X 28 =) T A A 5 AT NIRRT S R I X AR N BT R
TORMNVERI X EE R E BN GU AT R A A I 0 0 TREAT R ERIE IS, AR s T
A G LR URR

WAL ETARRIT R, AR IAARGBIEE R P R RS, REisFRIREk
B AR TAER, ARG E BRI — B E R AE WG A B 0 SR ) B A
BT, AW RN ISR TR R A Rk, S5 PEs AR, e
SR 5 KA B o
4.7 BEANIRE AR SEEEFSFH RN

A A, S E BN PAT I S E R, B ERORK G B, &R
ESRIFTE AT B G X MR . 2 5 M ERER N R AR A TUEE RS L2 LU SR it
T MR el TR S AT AN, RELEAS 5MERE. 25 A\ KK T
R LU B 5877 ZAAFAEAEMERM AR CRAKMAESAM S HE0E
PR S5 IR E AL SR =07
4.8 BEANHR S B AR AHE 2B H K3

IR EFRIE, R EA RIESDLFRIRTIR T, HeE BT DARYE 2 PR it
ArlcaE e, AR BT RULA S HE. He eIl 7 e s A R S i A E AN B T B, B2
e VA i 73 PO B ) 25 S < O AL U 25 A B 12 SR e AL 2 7 L < 05 AN BB AR T T £
AN, AT G ARBATFIE 73 A .

NN

4.9 REHA EEAN AR SFFHE NBEE S T +E B A3

E: T

%18 T 76 T



MBS GNR S 2020 4EF TR

§5 FEEARSE

51 REHNARSITE NERTEEFLEY

ARG HIA, FERAT B ARA R (BURFR “AHTE N7 RS SR & R
B e (LURAR “AEEE”) WIS, R GEFRREEIE) LHAA SGEREM.
BB FRAFTE A RIE, MMAERFIESOHRA AMRKAT A, SRRV SET
TR S
5.2 FEE AN EH N AR SR BSEEATRE. FETE. AEIESHE K

AR E WA, AIEE RS QGEFRSPRESE) LM RIEEEN . e & R Pl
HIRLE, AR EE AN RISEET T BB IE, XWRET P HERTHE . S0 BT Il
TS Bl M ) T S5 DA S B S T S A T TIEAT TN, RIS G BN A AE 10 T 2
AR AR 24T
5.3 BB ANEERMEFMHEBFENFHIEE. EHNEZRERENL

At P SRR IHERIL Wi OO WS SR GE: WSS HRE TR “&
i R XU, S BRI ARBHIESR 7 “ RIBOTIESR A B0 RAEFEE N BTGRP 858
HAEIRE SHFEE L. A E R

% 19 5l 4L76 W



MBS GNR S 2020 4EF TR

§6 HIIRE

6.1 HitREHEEELE

WK BB AL H &

R WA FrifETC R B =

R s AR K8 FP R (2021) 2 22572 5
6.2 HIFREREANE
B RS b ERr i 4=
ERAE A= CL N HEZRANER A BANTR A BN R R R S SRR S HRE A
R (—) BATH I

BATHE T T AR B NTIR & BOE R R i 4 (LR R fR <&
AL AN A3 A" ) P54, BFE 2020 4F 12 A 31
HE %= g, 2020 489 A 24 H GEE&ERAERH) £ 2020 4£
12 H 31 H kAR FIRNER A BTG E B Gk e AL 53R DL
FARFBHE

(=) AT =

AT, J5 A0 55 R A5 i A 25 K T 42 R A 2 -4 I R 7
W 5% 4032 B v BT 2o i o IR B 2 B 2> (DL R iR«
T I RN ES 1 3 0 8 S | 4 P € N 1 1l RN E B S 47
7)) RATHIAA T E S o VF IS AT W S S E w2 Fo Rk
T AR FAARTIR S 34 2020 4 12 H 31 H A SR LA
2020 £ 9 H 24 H GE&AFAMH) & 2020 4 12 A 31 HIEHH
(48 RN BE & A AR B 1 D

T8 R T i I R B

FRATT 2 M i [ 2 v Ui el R DU RO AT 1 o T A o TR
T “TEM 2 THITR Y S5 1R R TR ST B i — D R T HRAT
FEIXLEHEN N TR BATHIE, BATRI# THERE R e 2 &
A, NRERE R TR

2 A 2 T O MU 1 T U, Bl T ST T B AT B 10 55 A
REEE, BT TRNGERE D I b sE.

B R ANG BELZ 0 M 55 4R R 1
HE

TR AT L DUITTR & J5 8 A ik A8 TN S A i ik < 7 P R
Na] (CURNTIRR “ e BN ) B BLR A ST% I Al 2 v e D A
HH R IE M 2« v B b Pl 2 AT AT SR RE e eV FR) 2k e AT b S
SRR I S5 R, AL SCBL A SO, FF it AT ALEy b
LT B, UEI S5 R R ANAEAE B T SR B sl 1% S B KB
1o

% 20 51 3L76 W




MBS GNR S 2020 4EF TR

FE G 1l W 25 TR, J 58 N AR B R A1 STV Al SR A B DL 35 0Tt
REIEIIRFERAERE, PR S REELEMRIHEI (WE) ,
Iia s e B, ARk & BNE BR T IS R AR
HUPUR G e Z1biaE B0 e LS

e IR R 10T B R 2R AT B 0 9 STV 5 22k e O 55 41

igf

oF
[iin

o

TR T ITix W 55 13 i v
HE

FATHD H R AT W 55 41 2 B A S 15 ANAFAE i T R B R R S 20
HRHARIRICE BEORIE, JF RS T WA s TR . SRR
EAE R ZKCF A ORAIE , (B ASBE CRUESZ IR o T AT B i THE R —
HRHARALAE N S RE A DL AR T RE T 2R Bl iR S 8L RS
S PRUY A e SR p Y1 AR S T RE R M A 5541 2 A5 FH 8 4K 9 A 55 41
RAFH 2GR, WIE B A ERE B

FEAIRE THAE N PAT B T AR RO RE R, BRATaz FHIRNL T, I Of
FRPMEASE. [FIRF, BATTRIAT BUT TAE:

() TR ATIPPAG b S B B 1R B IV 554 EE R AR XU 5
BEUFANSI it o HRE e ARSI I 28 RS, PR TS 70 3 24 Y B THIE
i, AR TR W EG . TSR RS Sl Phi .
B EERMRR B S T EER 2 b, REERDIH T IS5
P9 R 87 RS vt R BE A T T 3R S 0 R R P XU

() TS H IR A S, e SR TR, EH
IR A AT ) A R e R i

(=) P e EHNE BRI 2 THBER A A PEAE 2T
T BRI e B S B

%21 5l 3L76 W



MBS GNR S 2020 4EF TR

(PU) xf 5k < BN B A ) R s 8 RO A PR 45
(RIS, ARYE SR o TR, Ae] fE T Zon SRR M B L5 SR &
G RRER LR E E 07 AR KB R 1A S B D2 15 A7 A K AN
EVEF A58 . W RIATAS B ER VN E AT E N, Bt
DU B SR BATTAE B T4 R SR A R R A T 2 T T 55 4R P (A 5
Wit WORIEEATE Y, AT Z R RAETRE B AL
T AR H RS H RIS S o SR, AR B S T BTG L AT fE
FEAERMIM LA VNR G SN REFELE .

() PS5 R ARSI (BRI ) « SR, JFPPi
W 55 R 13 O o IR AN SR 5E 5 A I

PATE R B AELZ TR 0 T i IR 2 A R T
RIS TIEAT V30 , AR B TAE v R A AR R Y
A B 2 i SR

LIS 5 P 1144 WHEACGH B RIS T CRR B 1O
VER S LI 2 4 W bR

P—— :{jiﬁﬁ&‘?@@éﬂiﬁ% 202 B4R AL 2 B HEAAGE L
R H 2 2021 £ 3 29 H

% 22 51 3L76 W




MBS GNR S 2020 4EF TR

§7 EEWMHEME
7.1 BFERAMRR
St EA: BRAERLASHR S B R A 4
WE#IEH: 20204 12 A 31 H
A AR
B 7 T S
2020412 H 31 H

B
AT 7471 111, 641, 181. 24
ST & 34, 099, 640. 57
17 HPRUES: 335, 613. 23
5y 1 4 Rl gt 7472 1,317, 140, 088. 84
Hrp: RS 1,317, 140, 088. 84

Fe _

o -

B SRR R -

Rl L -
TR gt = 7.4.7.3 -
SENRE SRl 74.7.4 -
PSR Z7T H K 7,256, 170. 61
PSR S, 7415 29, 452. 27
Izl -
JSEUAT I 35 2,567, 162. 24
T L AR B -
Hopt 5% 7.4.7.6 -
Bt 1, 473, 069, 309. 00

o AHAR
uilvil sy 6 MES 2020 48 12 F 31 A

i AiR:
A fE K -
58 5 P & Rl 6 f5t -
FTA: G b7 i 7473 -
S H (R 4 il 9 7 2K -
ARSI HK 9.41
I A B B] 3¢ 53, 545, 837. 45
AT BN Fi 1, 880, 204. 45
NEATEE B 313, 367. 43
NEATE B R 55 58, 416. 62
NEAEAE 5 % 7477 2,300, 421. 76
A ki -
NEAS RIS, -

23 B 76 W



MBS GNR S 2020 4EF TR

NEAS R -
186 ZE P43 3 47 £ -
oA A7 53 7.4.7.8 251, 008. 95
&t 58, 349, 266. 07
FiA B o :

S 4 7.4.7.9 1, 243, 385, 327. 11
A3 Be 7.4.7.10 171, 334, 715. 82
B AT 1, 414, 720, 042. 93
BRI T & B A et 1, 473, 069, 309. 00

e LR #EuEH 2020 4 12 A 31 H, FEemAUSAT 1, 243, 385, 327. 11 fy, HhHERMEILH
SRS BUIE I R4 A IS OAIFE 1. 1380 I, ERME LA SNTR A B T4 A
RIEERA 1, 160, 231, 384. 58 f3; ERMELH VWHUR G RIEFFHRREE ¢ KESHIFE

1. 1355 G, AT AR A BUE R34 C RIS % 83, 153, 942. 53 3.

2. AR S5 AR B S bR il ] 2020 429 H 24 H G4 & FAE R H) % 2020 47 12 A 31 HESHIE .
7.2 FER

b BRI ARG BRI
AR 2020 429 A 24 H BEEAFEMH) % 2020 42 12 A 31 H

N

A

A

'~

Bfr: NRMt
AHH
% H o igzlgfﬁgﬁ 24 H (#E%&
A EAERKHE) & 2020 £
12431 H
—. A 199, 438, 069. 76
LA 5,825, 817. 12
Horp AFECREIRON 7.47.11 288, 317. 50
e SE PN 58. 31
PR SRR AR RN -
SENIRE SR =N 5,537, 441. 31
WEZ AR RIS -
HAh A SN -
2485 as (P LL “-7 A1) -3, 947, 124. 27
Horp: RERTE 7.4.7.12 -4, 341, 660. 52
FE R -
figF B IS 7.4.7.13 87, 855. 88
B SCRRIER R A | 7.4.7.13.5 -
A A T A 7.4.7.14 -
firAE T RIS 7.4.7.15 -
JEER U & 7.4.7.16 306, 680. 37

24 B 76 W



MBS GNR S 2020 4EF TR

3;%ifzgigii§5bq&ﬁﬁ (KL | 74707 196, 639, 879, 16
AT s (HREL “-7 SR

%)) B
5 HABULN (FRLL “-” SIH | 7.47.18 919, 497 75
B

W: = A 10, 620, 224. 33
1. B EE N 7.4.10.2.1 5,995, 392. 04
2. fEE %" 7.4.10.2.2 999, 232. 02
3. HHE MRS 7.4.10.2.3 189, 625. 95
4. Xy H 7.4.7.19 3, 306, 851. 31
5. FLUESZH -
Forb: S [0 4 Rl B 7 S -
6. B 0.17
7. HAthTEH 7.4.7.20 129, 122. 84
= FEEH (THREBLC- 185, 817, 845, 43
SIEF)

W ALk -
Ig, &FE (Rl “-” 5

1) 188, 817, 845. 43

7.3 TEENR (E&RE BIHR
it RIS SR G RIS B

A 2020 £ 9 A 24 H GEE&AFRAERKH) 2 2020 4£ 12 A 31 H

Az NRMIT

A5

2020 £ 9 A 24 H (ELEAFAERH) 2 2020412 A 31 H

=
m

Wi &

R BAE

PAENEAT

—. WP E R G (G
SHFHED

1,504, 317, 239. 39

1,504, 317, 239. 39

o A E S AR
I I EAR IR CRHIA
1)

188, 817, 845. 43

188, 817, 845. 43

= AR S M B 5
2 AR BN L
GREIAD L “=7 S
5

-260, 931, 912. 28

-17, 483, 129. 61

-278, 415, 041. 89

b 1 FEG I

39, 944, 046. 12

2,970, 177. 82

42,914, 223. 94

2. FELE A3k

=300, 875, 958. 40

-20, 453, 307. 43

-321, 329, 265. 83

% 25 5l 4L76 W




MBS GNR S 2020 4EF TR

U A Ay B A
Y B A B 3
A G (b U
" SHED

oo WIRFTA E R G (5

) 1,243, 385, 327. 11 171,334, 715.82 | 1,414, 720, 042. 93
SFE)

AR BHE A 55 1R LR 70
Al 7.1 F 7.4 MEIREH TR TTAEE:

A i .S ey
L AT EELUTIERTA St HL T
7.4 HEME
7.4.1 BEHEREMR
EFRERR S TR A AOE A BRI S CUF R “ARE” ) @hEIESEBEEHERS

(AURHIRR “rhEREW S ) F VAT (202011813 5 (5 Tk T HZR A 0 34 A0 TR & AIE 25 4%
BEAE M) WM, BRI ESE AR AR (hfe N RILHERESR 4 7 3 415
A CERMERA TR G EER R R RS S GR) AITATFEE ., RESNRARIFHGL,
IR ANE , B IR EANOFTNE T SH] B 54 AR T 1, 503, 801, 959. 09 Jt, W&
KA R 23 TS5 BT CREFR I8 A4k 385 467K T8 R 58 5 (2020) 55 0836 5 56 B4 &5 T LASRHIE . 2
] ERIE 2 46 22, (CHEZRMASR AL A IR & BUIE A R B S R & A R T 2020 45 9 A 24 HIEQ
AR, RE A RIAER P MRS HBETUA 1, 504, 317, 239. 39 ML HH, HAAWE &M BiT&
515, 280. 30 LR AN . AHE S IS H NS G WA R, ELEE N AT E
AT A AR AH]

N
S

WE CERME LA THURE & RAEF R RGeS ) M (RN A SRR & RIS
BEEEEHEUIH) KA RME, ARESRIENETR . RGP, 885k SO AR,
R SR NA RIS . FEBHE NG IR @i O B 3% R AT S8 B
W35 30, Fou A FEE AT EIRGTE . BB BI AREBOA . RIlZE A, HMAA
FNFEE T PR E RS B, By C FIERMAT. AFEE A RIS MBI C RIESAH
ABEREAID. BHTERSRARARE, AT A FIEHHN C RIESMHEUR 73T E 20
WU AL G AR THPE I A

% 26 51 4L76 W




MBS GNR S 2020 4EF TR

WRAE (e NRILMEEF B GE) M (CERMER LS SWIR & BRI R R &G
) B RIE, AR EIEEDYEA R e TR, S8 ENRIERT Ei ik
SEERE TR SR AR 28 v ERIE I 2 A BN BT RIS . A S E BRI S
BB IEHLE] T OB & B G 2 5 I BB (U RIRR “ I C@Ebr IR " ) o AAE5%
ks foizr (Efi. 7B, &R, i, AR, REb. TR (80 B85 i
D)« RATEIE . IR IR BRI R . TSRS « BT SCRRIESE . BRIl . ARATAE
A PR LR B 08 DL R R b U M 2 SO VR G BB ) oA e TR ((E A&
T ENE AR RIE) o AN B A IR R AFFE SRR 517 I3 B LB o B 5077 1) 60%-95%; %
TR P o 1 5 S 1) P A AN R O IR SR B 7= 11 50%: RN 5 H H AAEFNBR IR A TR & 20 75 440
M RiEE)E, Ble MBESFEEMAE. FHREe. NYACRIBEEE) fE H £ —E LA K
BURH 5 5 55 LU B AMIS T B2 8 55 7= 1B 1K 5%, ANFES DL ST LA A R 800 %0l s %
X 60%+ FFIEA BB R & 1580 N R TT) Yo 26 X 20%+ L IE FEl 48 Hiicas = X 20%.

A SRR M AT RSN ERMmESERAR AR T 2021 43 H 29 Htk#ER H.
7.4.2 S VHRR Y il A

AT G FE 55 R AL IR G T 2006 4F 2 A 15 H A& LU HARIMAR A (Al 2 ih ] — JEA
TEI Y 25 AR S TR U AR SR e (BAR AR “ Akt e ) o AR EEIS 2 aiAm ) GIESR4%
B4 (E B ER XBRL BIARER 3 5 CRERERE ARG > ) A EE SRR B R S 2 (BUF AR
“rrEZESME e ) M GUEZR R B RS TR S FR 51 ) (RS AR A R & TR SR
WIS E LG E) M SIRERINE 7. 4. 4 FralRih ERER 2 o B Bk b2 R A 1A 5%
e B VT AT S 55 4 A E i o

WA 5540 A% LAIF SR 278 B fifi i ]
7.4.3 ARV THEN K H Al A SR E 1 B

A4 2020 4 9 A 24 H GEE&GFAH) % 2020 45 12 A 31 HIEIARIFIM &R &5 &
SHUHENIA SR, HSE, sedih o T AL 4 2020 4F 12 A 31 H R S5 IRL LA 2020 4E 9 H 24
H GEEERARH) 2 2020 4 12 H 31 HEHa 28 BRI SRS IE A RE R .
7.4.4 BESTHBURNSTHE T

7.4.4.1 STHEE

REEGLHER RN 1 A 1 Hilg2 12 A 31 Hik. AV SR A2 I 2020
% 27 W 476 W



MBS GNR S 2020 4EF TR

HF£9H 24 HEEARAERNH)ZE 20204 12 A 31 H.

7.4.4.2 CKAAL T
AREEPIEEAL A AR

7.4.4.3 SREMER A GRS R

(1) b s 17 2R

SRET TR 030y DA so i (i v & HIHARZ T N S 40 2 i R ot 7 . RIfG
T, AIHEHE SR LA BRI T SR I 0 RIS S0 e i B R A
MIFFHRES . ARIEGITCERTE 70 I rT it 8 SR 5™ A B 2R 5.

NI H AT ASZ 5y H R IR BB B 45t 0 RO BL A Fe B H AR T A 4 3]

%
e Ll satirE vk H AR vk N 20 i 0 Rk 5™ AR R R o A S

ASHE B A I H A B R B 0 SO NGRI,  ARERAT AR SRR Al 5™ A Al 52
IESCER IS o I SCRR I 5 TR B T 32 A A A< A R B mT Al Y AR AT A R 7

(2) ERUBIoR

SRR G T YIATIAR 2208 BLA SR E v B I AR TH N 243340 o ) < ik 7 £ B FoAt <2
AT, KRG HATEIC M 6 ROV LA SUMETHE B ARSI T A S I st i it A
B R 0 FL A < R 7 B 1 LA A SR BT R TS

7.4.4.4 SRF NS ARKAGETHIN. FEHEMZIEFHIA

AT B R AN e Oy R TR AR — O 1% A SRUHMELAE B R N A
PAO fo i v AR ST A IR 2 A et USRI R AR AR SR 5E 5 3 Rl vk N 2010 s
XFF ST TP S R GUFES H B R RS H =S HIERIALE, i B H o 3
AT IR At <5 i 7 5 (A 9 52 2 B T ATAE A 0

b A /A 1 [ = 2 v 2 W/NE G At e S 41 S /A W V[ Rei KR SRS e PP e
JSZST R IR ELA <6 i 07 R T SE PR MR, DR A EAT IR 2R 1

% 28 5l 4L76 W



MBS GNR S 2020 4EF TR

ERLTT PR NI 1, TUZIERIN: (1) SOzt s ™ BLe i i & F BN 4
iks (2) ZERE T O, HANRE G SRl s I B LB A i XU AN R e R 25 e A7 s
i (3) ZEMR T O, BRI G IR HAE B OR B R B A B LT X
B AR, (ERTGT 1 X% e B 1 .

SRR, HIKIME SRR S, ThA R .

e RTINS 55 4R 7> CMRRRI, 2Rz Sl 05T B S5 CARRR AR 70 o
2 1WA o KT O 5 SRR Z T 2230, Th N 30402 .

7.4.4.5 GREF SR A GRS EIR N
ARSI A A SR BB AN TR BB 0 T BB 5 2 Fe O EL I IEAT A £ -

(1) ISR I (0 i T B AZ HANE H BT 3258 B i i € 2~ Fe (e flE H Ese 5 Hofw
A o HIa R KR Se BT B SR FAF A, 35338 5 H KT 3758 5 il 2~ Fe i -
A7 78 AR MEFE R IR H BRI A2 5 H BT 358 5 (ks ANBE LS IR 24 SR ELIT, MRS T3 58 5
AT IR, BEARNE. 5 EREBRAME, ERAARRER, B LUHF 55
KB, IR B P 25 AN FIRFIE R 3R IS0 o RPAE A 450 B B sl A P F PR o
5, WARZIRBRE S B A E K, A ESAR AR Z RGOS R 1EAh,
B BN AN B2 R R R A AR R B 7 B 7 2R R A7 s o

>

(2) HERh T RAAFAEREERTT S, KAFE AT O T 3E I F HAT AL nl A Bt fn L AR5 2
SRS E SR E 2~ Fo (. RAMEEEORES, e s MmN e, RAETCEIISH K
B B DU A AL B A AN D) SERTAT BB AL R, 4 AT B R AN PO S A\ L

(3) WA FFIEE Rk AR B R BAIE S5 R AT N R A2 4 i T BN A O S5 i, N (it
AT VR I-Hf E A FAME

7.4.4.6 &% PR & Bl AR AR
ARG FA WG AR A GIEA SR - ER A 6. 9ARE 1) BAERECHIA
SRR R HAZ MR e SR I AR HAT R B 2) 59X &R A sE Jny, Sy

%29 5l 476 W



MBS GNR S 2020 4EF TR

5 & Rl O BT AR Ja e 55 SR 7R

7.4.4.7 ZWHESE

SWCEE G T I RAT G A B T 5 R IS S BE AT BR A0 2~ 8 20 S 20 JE O AR Hh T
D RRE (] 5] 2 1) S W B 4 A ) 20 i) T 2 4 FR RO H SR IRE [l A Ao b3 H g AN RE [] 73
)B4 s < P 8 T 5 G PR N <5 10 ST AU < 8 T B L 6 1 SISO < il

7.4.4.8 MEFHS
03 2 TV S LS O S E S AR S B E G S B FUE S8 7E F 0 B IEE [m] 35 4 4y 0 st

P D0 2 L gt 5 4% R TR 20 BC B L SE AR B o Bk e E L BT SR . R SEBT
FEAE FH W BB ] I < (3 AN, R D0 S [ R O e 5 PO 4% R T R S DB 8 o 2 v BT B
S Wia T AE ST e H I B H B I R A HAS, IR IR BT AR 7 B A/ (R

RCE R

7.4.4.9 W\ /(BRR)FIBEAFIE

i SR A% B A H A S0 ) S ECAS P B0 < R B b T 2 ARG A NPT S8 5 ()45 e A
BFEW A o 53 2745 BEAE R T1) N AT 0 4% 52 TR M 2R B AT U ok S O R BN BR A AR L
52 27 AT M ARFOARGR N N B #5380 % b J 4 8 3\ B )3 B0 5 v A DO RSSO

/D 111N S I s D AN D e ot i d = S i S LT D A I R S L RS EAD W
ER B TAERN, HLENE SPIEHHIA S B 02T O EEas, Hh A
FEHHE AL B it G5 ) 2 Sl R T2

JSEST R IR 45 A1 ST A A R SN L SE PR R AT 5, SERRRIR IR S B2 22 R BN
LIREr g

7.4.4.10 B #AFTE
RIS TN 65 T F A B IR 5% 2 70 2 TR a5 R 4% 3 & & R A @ I S 1 M
3% H k.

oAb il 07 AR RFAT S TR0 A O A S S A SERR M SR B, SERR M Rk 5 B AR R BV
% L2V T

% 30 5l #L76 W



MBS GNR S 2020 4EF TR

7.4.4.11 &5 FLBUSR

AT R —FN BB — IR S BT A RS A . ARSI IS TR A, HIAE AT
FRAT N AT e B30 4 21 R B0HE B <e 21 R 4 70 21 B AL H 1R 25 <6 A BB B B B Bk AT 4%
Bt FIAAR AR ECANE AR SCILER 7 N IR R, OISR S4B TS A R S 2 DA R L 4 1y
WL G = HE AR ST HEG 5, T AR A it 23 B AR AR <6 30R AR AR 43 O R w0 2 S 3849
A AR AR S EOAE PR A SEBIL S 23 9 588, DUDSH AR WT AR 20 E R ) < BRI AR R 2 B A, B s
LR MR A LB 43 i (R 43 80 o

20 E T I Fo R S 2n 1 /0 0B A H BT B B e 54 H

7.4.4.12 S TAE 5
Y TAE 54538 5 I AR H I BV 2o 4 T & 45 B A R N o

PAA SetrE vt B A AR I H , T HRAGE H BN R SO N R T,
ERITEEBERE AL SSHERS R H

7.4.4.13 5k E

AEG DL IR ZGE ), B HEOR . NERHR S B ORI #E &8 788, LLAE 73 LAl
BE R I ER TGS . &8 IR IRARIE S N RN L T %A S5 (1) %4
BGRAr BeMEE g R AN KA (2) ARKEE IS BN AR08 i I VPN 1 2H
SIMIE R, DLYeE r AL B SR PN ST (3) AN SRR HUASIZ 4 B 43 (0 45 R0
LERRNIGREEAR2IHEE . WRWANEREZ NG E -5 R A MU EGERAE, I Bl 2

KA, WE I AEE T

A HAT N — g ilialt, AREREIIEE.

7.4.4.14 HALE BN STHBERM&STHE T
PR A FE G P Aol AL S U P [ IE S 2 SOV IR AT A B S 55 1A, AR FE G e DA 28I
SR HE RGBT B A SO E B R F RS AE Ty v e e B R e i -

(1) X FHEZFAE 5 i L7 BB AN 5, S HE I Eh RS A2 R e 5 o ANV R (043l 2k A P )
G AEER) SR 0L, AR GRS BRI 2 A5 [2017]13 5 (P LI S0 TR R B R e Al

% 31 5l 4L76 W



MBS GNR S 2020 4EF TR

ANV S5 R SR, MRAE BARIE ORI (O TR AT 2k Bl (AMAC) 2 A7 b e Z2 Ak A F5 By e )
SR IR RO R 15 S M R BEAT Al

@) XMFTHEVEMARARRTFRATIEE . EIRATTRATBERN AR R AT R e @il
R AE Ty WA 1At RS S0 B S SRt 3 PRABEER ARG o [ S b P 2 R B P A (201706 55 (5%
TRAT CUEFR I B8 3 R B 3 PRIBCGRAS (L 5 51 GalAT) > i k) 2 M F GIEZF R B G BHR
WA PRBCER MRS A7) ) (BURRIRR “98517 ), A E HAEIESRS 5 I B a8 5 i A — R
(12 SEUHE AR TR ECA PR FIARYE 18 51 Fr A7 SR 11200058 52 IR B SR 300 RS J0I0T ML A 3
PEST AR A AT A5 1R

(3) S TAEUEIFAZ 5y Jir L Ti7 AR A L (R ] Wi s A (RT3« 977 SRR S AL S5
FFERAN) KAEARAT 18] [F) b 37558 B 0 ] s Wi it b, RS PP IR M 2 2 957 (2017013 5 (R EE
RRTUEFF R B IS MELZ R FEL) & (P EIER R E S T TN T
2015 45 1 Z= L[ e it P B Al AR AR ERARHE) SR EEOARFE 2~ feth B ASLEFFA IIESR AL
Zy Jiv L T mA R L ) [ S AR i i (AT 505 . W7 SCRFIESR MIAA SRR AN) » 1% hilE R
oA IR~ ) BT S ER BERO A (B 45 R 2 & Fo il AL G35 HOARAT TA] Rk i 37 [ 2 Wi ot it e 42
e ot < A O A PR W) S SR B R A 4 5 R 78 A UL
7.4.5 SUFBURMETHETHRE DU R 2 IEK UL

7.4.5.1 S BORARE KU
AIEGAMRE IR KA ST BORA

7.4.5.2 SR B 0B
ARG ARG AR KE ST TR,

7.4.5.3 Z5EIERI UL

A G e AR IR AU B 1 S T 2SR I
7.4.6 BLIR

RAEMBGE . ERBS SR EL (20021128 5 (T ITUE SR 5% 51 3 A S BIACi) e i
A1) WAEL[2008]1 5 (ST AL Fi AR TR B A AT) . HRL[2012]185 5 (% Fsgiti b
2 BB AR ZE BIAAS N TS BB A 6 k3@ ) . R (2014181 5 (MBS H 55155 )5
W 2 -0 PSP 22 17 47758 5 0BG TS WL R 5 S BBl ) e [2015]101 %5 (56 F

% 32 5l #L76 W



MBS GNR S 2020 4EF TR

AR LA ZE RIS NPT BB A 5% Rl R ) M BE[2016]36 5 (SR TAmEITE
A SAE R ERUR S B R . WBL[2016]46 5 (OCT#E— 5 MR 2 HHEIF & o8 s ARl A
KPR ED) . W FL[2016]70 5 (ST xRl LR [R] b AT R A5 M B B BOCR (b el &0 ) T A
[2016]127 5 (WA BCHRIE KB 55 B RIIE M 2 ok TR ER 3758 5 B ALl A SR B
SREVIEAN) . WL (20161140 5 (ST A <5 Filt D L™ JT A 0 8 40l B I 95 S5 1 A1 BB SR AR G R )
WMBL2017]2 5 CRTBE IR EBUBERA SRR B Ah TR @A) . WMHL[2017]156 5 (T B
A BB A S I R I R ) . WL [2017190 5 (S T AHNIE € 3 77 0t TR AR A1 45 18 (1 A U )
RN S AR BOE A LS5 8, EEBII ST

() BWE e E SR RAERIERNBAT N, DBE P e NN ERARN . B
77 BN IS E BUE T iR R A S BN BTy, &R S BT, H R SRR IR
GRENIEIERL .

XHIETF IR 58 2 P NI I 2k e SESRIBEER L R M iE O SR AE g (BB, X I it 3t 7 BURF
1 AL S EDL AR SR SN IR A BB . B4 b BN I2 8 B 7 b ) SR 55 »
7 A BRE R A A 5 HMRN g 5

(2) XFEEMIEZF T I TRARN, OB GOFREMON, BERIBE . 208
PN, B IRLR SN AR s S AMENL AL BT 58

(3) 2 g HUAS (g Ak i 2 RS MRON s 2 i A AT 5 23 A i MV A 1) 22 < SO AR AR AR S
20%HI N AT W g BT A RS RO AT, FRBOIRRAE 1 AN G 1T AH)
1, HBS LM P B AN NIRRT FFROUIRAE 1 AMABEER TG 158, R
50%TH A NN AT FFACYIRREE 1 4R, R AR Bl SRR I L2 =l R

i, MRESEHR IS LORON, $HE R RE TSR, RPN A B AR HR TS AR
WAFHIBE « LRI GRS A% 50% T NN BT 4. LRFrSge—id M 20%I B R THIEN A
IEET e

X Bk I I Y HEIE IR M R B A IR T BT H RS LR LI, HORE 2 R [ R RS
FILAFAWRITEA (BURfRIFR “ R ESERE” ) SRI R, b EE R 1A R AR A

% 33 5l 4L76 W



MBS GNR S 2020 4EF TR

BB E A 1A RG220 BERAII AN AT AR, 2 il i /IR E B B A I IS A
ETTHAR H S RIBLES LA, FE A5 AL 200 R AT A AT B

(4) eI HBERTE 0. I BIREENBER A T EITERL,  SKABEEAEN I S22 5 EERL . %
P IR R ST L dRR . W S IBSST ETBCEE, AR AT B X BT BLE I 2 SN
EIAERL

(5) ASFEA IR TT4EP VR . Z0E B BINAN b 7 20 B N5 R 3% 4 1R S B 4 490 186 4 A 40 1)
& A H A el
7.4.7 EEMEHREIHE K H

7.4.7.1 BITHEZK
Bhr. NRMt

AR
2020 4 12 A 31 H

H AR 111, 641, 181. 24

SE WK -

Hrp: IR 1AAUA -
IR 1-3 A -

A7 3 S A BLE -

HAtAF K -

Bt 111,641, 181.24

7.4.7.2 XX G ERB =
B NRMIT

AR
i H 2020 £ 12 A 31 H

JEA KRhrE NRHHMEZES

1, 120, 500, 209. 68 1,317, 140, 088. 84 196, 639, 879. 16

o |3
o | 38

i}%?’i’ﬁ B
HEHY

ZH P

=
=i

7 ermm

At - - -

Vi X UES - - -

4 - - -

HoAh - - -




MBS GNR S 2020 4EF TR

| 1,120,500, 209. 68

1,317, 140, 088. 84

196, 639, 879. 16

7.4.7.3 TSR /5

T ARG ARE AR AT E SR B/ 1.

7.4.7.4 ENRESRBBE

7.4.7.4.1 FIENRE SRME F=HHARRB
VE: AEESEARIRE AR KRFFA ENRE ST,

7.4.7.4.2 JAAR KW B 32 5 AR K527
T AT GAR WA R A W20 B2 &) b B ) 555 -

7.4.7.5 MIEF] B

i H

ZSUES

2020 % 12 A 31 H

o7 IS S A R

12, 406. 89

o7 ISR S A AR

o7 S A AE AR

2 A A LS,

16, 879. 28

A TR ALE

B SCRFIEZR LS

37 SN R B IE SR AL

2 AL FH RS,

RSB < B AP R

32U HAEIE SR AR

oAt

166. 10

it

29, 452. 27

7.4.7.6 HABE=

T ARG ARE AR A HA B

7.4.7.7 RifIRE 5 3%

i H

AR
2020 % 12 A 31 H

52 5 BT 3N 52 55 3

2,300,421. 76

ERAT 8] T I LA 28 5 B

it

2,300,421. 76

%35 76 T

AL NRMIT

AL NRMIT



MBS GNR S 2020 4EF TR

7.4.7.8 HAh 55
Az NRMit
H]
BiH ZNCER S
2020 4 12 A 31 A
A 25 B AC 7 G PRAIE 4 -
AT B [B] 9 131, 008. 95
AR H A 2 4 -
T 7% F 120, 000. 00
=nan 251, 008. 95
7.4.7.9 SR E
Geafr, NRMut
MBI ANTR A A
A
i H 2020 9 H 24 H (& &RIAMH) & 2020 4 12 A 31 H
HEME K THI 4 %0
HEEFAERH 1,414, 088, 776. 31 1,414, 088, 776. 31
AR 30, 901, 564. 56 30, 901, 564. 56

AR CBL “=" F 35

—284, 758, 956. 29

—-284, 758, 956. 29

- LR/ 0 B S

P/ B FAEh 8

A

AHAMEE] CBL “=" Z 331

LSRR

1,160, 231, 384. 58

1, 160, 231, 384. 58

SHERL: AR

ERMEILH IS C

A
T H 2020 %9 A 24 H (& &FAMH) & 2020 4 12 A 31 H
&M () K T <5 0
EeaRAMH 90, 228, 463. 08 90, 228, 463. 08
A H 9,042, 481. 56 9, 042, 481. 56

AL (LA “=7 S351))

-16, 117, 002. 11

-16, 117, 002. 11

- SR/ B S

SR/ BT AR SR B

A H I

AHIER] (BL “-7 S

AR

83, 153, 942. 53

83, 153, 942. 53

%036 T 76 T




MBS GNR S 2020 4EF TR

TE: 1 HIAS R NADRT T[] & e e A

2. AT H 2020 4 9 H 9 HZE 2020 4 9 [ 18 HIEMIE AT A, LEEARGFAE T G AR T
1,503,801,959.09 J&, #F & A 1,503,801,959.09 4 3 & 4 & (H b A 25 % & 0 #
1,413,596, 234. 47 1y, C BHEEMH 90, 205, 724. 62 ) o HR4E (EFRMIEGL PR S TRUEH L
PGS U ) e, ARES WAL SR A A B & A IR EIR A N R 515, 280. 30
TCHEARFE G NALSG, 164 515, 280. 30 Ay F= &4 (Jhrh A SEIL G040 492, 541. 84 4y, C KE:E

18 22, 738. 46 43) » RIAIEE M AFEEA AWK

3R CEZANER AR & BOE A RS RS ) CHRZRMEG PR AGUTIR & BUIE 48 5t
HERSEVHB) & (CERMEGRBINIR S BRI R R ST BH & . BE . el
TR PRMEE S AN BAIE, AE4T 2020 459 A 24 H GELERAENH) 2
2020 4F 11 A 19 HIEMEE AR s AT REE 405, B 5s . BEEDNE S H ol 5 F e e
Wi w55 H 2020 4F 11 H 20 HEITRPE.

7.4.7.10 R4 EFIHE
Bfr: NRM
HeZmm LB MMIR A A

i H CL SR 4 RSLHLH 4 R EAEE v
HeAFAMH - - -
A IR -7, 180, 618. 36 184, 842, 124. 95 177, 661, 506. 59
PN Rl
P 872, 183. 47 -18, 469, 108. 73 -17, 596, 925. 26
Hrp: L HEEK -128, 756. 32 2,513, 566. 27 2, 384, 809. 95

HE 4 IRE [R] K 1, 000, 939. 79 -20, 982, 675. 00 -19, 981, 735. 21
AHA A B - - -
PN -6, 308, 434. 89 166, 373, 016. 22 160, 064, 581. 33

Bz ARt
HFRmmm A MR A C

i H CLSRIEE 4) RSLHLH 5 R EAEE T
EeaRAMH - - -
AR -641, 415. 37 11, 797, 754. 21 11, 156, 338. 84
AL S0y AL 5y
B 10, 749. 62 103, 046. 03 113, 795. 65
Horp: L gk -47, 920. 56 633, 288. 43 585, 367. 87

% 37 5l 4L76 W




MBS GNR S 2020 4EF TR

FE 4 B2 [R] K 58, 670. 18 -530, 242. 40 -471, 572. 22
A o Bl A - - -
IR -630, 665. 75 11, 900, 800. 24 11, 270, 134. 49
7.4.7.11 72 F BN
Bpr: NRMIT
AHA
FH 2020 9 A 24 H GE4&A&F
> KA % 2020 46 12 H 31
H
e LIISEL PN 157, 885. 00
€ AR BN -
HAh A2 SN -
=R S N ISP 129, 278. 58
HoAth 1, 153.92
&1t 288, 317. 50
7.4.7.12 [RERFE WA
7.4.7.12.1 BEH R R —LEZBREEZMRN
B, ARt
A
5H 2020 4£ 9 A 24 H (34
* SRR H) & 2020 4 12
31 H
S HH i SR AL 704, 106, 600. 72
Pols S HA IR SR AR S 0 708, 448, 261. 24
SESE B EEZEANURN -4, 341, 660. 52
7.4.7.13 HREHE R
7.4.7.13.1 fRFHFB R WL IN H B
. NRMIT
A
5H 20204E9 H24H (34
* 2RI H) 20204 12
31H
BRI — KL mFE (L
EEIR KR FIDAAD) N 8T, 850. 88
T 2 —— e Rl =N -

3 38 W 76 I



MBS GNR S 2020 4EF TR

R 2 —— H I Z MR -
f=ann 87, 855. 88

7.4.7.13.2 REHFRWE —IZEZHBEHFZMERAN

Bpr: NRMG
A HH
5H 202049 A 24 H (34
> SRR H) %20204E 12
31H
SEH T (B KR 23
463, 815. 63
1) A8 B
W LS (O R AR
375, 900. 00
HARAT) A s
W ISR S e 59. 75
SESE A5t ZE A IRON 87, 855. 88

7.4.7.13.3 AR ER R —BEEZMRA

T RIS ARE N LA IR R s — T [ Z AU .
7.4.7.13.4 FEFERERE —HBEEMRA

T ARG N LR —— I ZE O .
7.4.7.13.5 B FREFRE W R

T A ARG WIN TR SRR R IR
7.4.7.14 BE&BRHEWR
7.4.7.14.1 B HRFE W E WK

e AREGARMRE N T BRI

7.4.7.14.2 HERBEEWB —FEZHEBEMTRA

T ARIEGAEMRE N TSR R T IN aE—— £ L5t mZE MU
7.4.7.14.3 REBHREFR R —EEZ A

e AFESARME AN oo & BB s —— e ZE U
7.4.7.14.4 RERBREHARE —FWEHEA

e AREGAEMRE N TSR R T S —— I ZE O .

% 39 5l 4L76 W



MBS GNR S 2020 4EF TR

7.4.7.15 fTAE T EWE

7.4.7.15.1 fTAE T ERE —LZBEEEM TN
T ARESAIRE WA LATE T HERE —ESZAGIE Z M lN .

7.4.7.15.2 fTAET A E —HA T s
E: AERESAWE AN LATAE L HRE ——HAh SR E IR

7.4.7.16 A2
A ARt
A
T H 2020 4£9 H 24 H (E&E&FAE
RH) & 2020 45 12 H 31 H
Ji SR AT AR R R 2 306, 680. 37
Forr: UEZ HAE AL 2 A MY -
A
FE AT AR B A 2 -
it 306, 680. 37
7.4.7.17 A RYrEZ W
Bhr: ARt
A
. 2020 £ 9 H 24 H (%%
e SFEARE) & 2020 4 12 A
31 H
1. 2 Gy M G Bt 7= 196, 639, 879. 16
—— R 196, 639, 879. 16
—— AT -
—— BTSRRI BT -
— & BT -
——HAth -
2. i T A -
— B % -
3. HAth -
P SR R A S
1875 Bl 77 A= 1) A 1 -
HA
&t 196, 639, 879. 16
7.4.7.18 HAMWA
Bfr: NRoc

40 7 76 I



MBS GNR S 2020 4EF TR

A
Tt H 2020 £ 9 A 24 H (E& 5
HEARH) £ 20204 12 A 31 H
LS AEE PN 918, 762. 28
i RN 735. 47
ot 919, 497. 75

FE: 1. ACHEG O I e AT I, T SR ARG 25% A NI G e RS AT
AT 7 AR E SO T L SWIOREE T, JF R AL,

2. ARIEG PR U b R RN 22 B RN ) 2 VB[R] 9% 9 5 A R, G R L R AR T R [
K 25%IA NFE L G L 4 77

7.4.7.19 X 5 HH
Bhr: ARt
A
i H 20204E 9 H 24 H (E&A TR
A H) % 20204 12 A 31 H
5o BT 28 2 9 3, 306, 851. 31
AT T %75 5 9 -
A 5y 4 AR ) 9l -
b HE R -
R [ Bk -
it 3, 306, 851. 31
7.4.7.20 HAhFHH
Bhr: ARt
A
SH 2020 £ 9 H 24 H (%4
ARAERH) £ 2020 4 12 H
31 H
HH oA 90, 000. 00
3 B R o 30, 000. 00
HEZF A E L 4 -
AT R TF-2L 9% 8, 722. 84
HoAth 7% H 400. 00
&t 129, 122. 84

41 5 76 W



MBS GNR S 2020 4EF TR

7.4.8 A EW. B RRRHEFHA BN

7.4.8.1 BH EIH

BEREAGERH, RIESHLAER G FH .
7.4.8.2 e MMRERHEEW

BEMSHERME H, ARIESIFLAES R iR H EED.
7.4.9 RBEF R R

RELTT A FR 5AREEHIRKFR
RIS E AR AE (BB
HEEHN . FEEEMEICHM. EEHENM

")

FHERIT B A IR AR (R ERIT ) REIEE N BB

PineBridge Investment LLC

&

ERIETF B AR AT ( “HFRIER") HGEHANRIBAR . G
e
R

FR X BT AL 47 B A

ERKEIEFARIEL T (“HERKRE
_L[E%” )

BB N BRI MR T A 7]

MAHZ B E R (L) ARAA HEEHAER T A

VE: FIRRERAL 5 PITE IEH L 5 VE Bl N 4% — A s b 25 3K 0T 37
7.4.10 A2 B & L EEERT LU BRI B SR BT A &
7.4.10.1 3Bt RBF A 5 BT 5

7.4.10.1.1 JREA 5
RN NRMIT

A HA X
N AT LA R
2020 £ 9 H 24 H GE&AREAMH) & 2019481 B 16 Z2019412.531
SRR 2020 4£ 12 H 31 H
o 2 A 2 o 2 A 2R
FRAE 40 AT AT A 40 FAT SR
EL 51 S]]
TEFRE T3 206, 634. 01 0. 01% - -
7.4.10.1.2 BLEAL 5

T AT AR WA RATIE LRI 52 5 e AT FIBGIE RS 57 -

42 7 376 W



MBS GNR S 2020 4EF TR

7.4.10.1.3 FSEATSRBET I &
GHiss. NRMt
&
20205E9 H 24 H & & FIAERH) £2020£12H31H
KK TT 4 5 i BAR RAT
74 ﬁ 74 ﬁ
i IR | SRR | 4
4 BRI 5]
HEZRUE S5 206. 63 0.01% 206. 63 0.01%

E: L LRSS E TSR AT SRS E BN ST RHE, LAk b EESR &
A PR DT A OB IR 2 AN 22 T2 B AA R o

2. IZRAM e PSR Al 55 i BRI A I e U A I e R R IE SR B B T R AN T 3045 2

5.

7.4.10.2 BT IREN
7.4.10.2.1 & EHHH
wmAL: AR
A HA
WiH 2020 £ 9 A 24 H & A& FHAE
BH)E 20204 12 A 31 H
M A ) 2 4 Y S AT
fy 5 1 2 5, 995, 392. 04
Horb: ST ENIM N E
oy 2,532, 331.60
AT SE BRI S R B RINZ AT — H RS V=13 E 1. 50 E SRR, &
HEWa&A K, A RirEAA0N:
HEH AR =17 — HAE ST = E X 1.50% / MK
7.4.10.2.2 E&EEH
wmAL: NRMoo
A HA
WiH 2020 £ 9 H 24 H & A& FHAE
BH)E 2020 4 12 A 31 H
2 R A ) 3 NS A
KL 999, 232. 02

e SR ST NP EARAT AT et — HERR S VI 0. 25% TR TR, B HRitE
HHHK, AT HiHE AR N:
HItE R =n—HIEEHI1#E X 0.25% / HERH.

43 7 76 W



MBS GNR S 2020 4EF TR

7.4.10.2.3 B5ER%E %
Bpr: NRMG
N
2020 £ 9 A 24 H GEE&AFEMH) 2 2020 4 12 A 31 H
B ik -
%giﬁiiﬁm R U N R TR TR
ERMEGAINT | R MAEI AT it
BE A BEC -
T EERAT I A TR A F] 0. 00 10, 948. 49 10, 948. 49
ETRIEF A AR AF 0. 00 23, 339. 95 23, 339. 95
4 21 AN
égﬁafﬁ%i HELATIR 0. 00 1, 353. 06 1, 353. 06
N
&it 0. 00 35, 641. 50 35, 641. 50

TE: H 2020 £ 9 7 25 Hild, SRS B IRST S al—H C JIEE TR FHE 0. 80%
Mg RIHE, BHRUERGAAK, BASGERMmL S, HheRmEE e 50T
MRS HEN . A SRS HBABIE IR . HitEax08:

HAH IR 55 2 =1 — H C RIS MBI G 3E X 0.80% / HHFREL

7.4.10.3 5RB 5 BT HRAT I FL T3 K635 (& B W9) 32 5

T AR AR A RS I BEAT AR AT 18] [FDL T 37 B 2 (5 [B1W) 32 55

7.4.10.4 3R 5 3 N HE BB UESR AR 55 e A2 B ORSRIRAE 53 S T A 5 B

TE e ASTE AR 3] P9 e ROE TE S A5 L 55 R R A R RIS 5

7.4.10.5 Z R B EEFE S K HIL

741051 EHAESEHACHBEERERESESHHE R
e AHRE A B, HEEHARBEAILS.

7.4.10.5.2 |EWRBRESEEANZ SN HARE T BB A ZE S H N
e AEAR KL FEER, BRESEHENZ AN HAD SREE T RBEEAIES .

7.4.10.6 HISREXT RE HIERAT AR & S 37 A B0 BN

Bhr: ARMoG
ZSi
SFBTT 2020 4 9 A 24 H REERAENH) =
4 F% 2020 % 12 A 31 H
SRR ELIEISUION
Hh ERAT 111,641, 181. 24 157, 885. 00)

T AIEEHRAT AR A SITE AN EEATRE, FARATRMEAIR S .

% 44 TU 76 T




MBS GNR S 2020 4EF TR

7.4.10.7 ZEEHEAREY NS 5RBOTARFHIESF KB

SERL: AR

A HH
2020 £ 9 A 24 H E&EFRAERH) 2 20204 12 A 31 H

s s - s FEETEREM AN LN
KECHT L | WG | R4 FK RATF7 3 WE Gl 0 T

A S AN

;;ziﬁftjﬂE 300919 B | R ER 6, 093 149, 887. 80
A S AN

;;zgﬁﬁt]ﬂE 300907 BR[| W 4,724 67, 553. 20
7.4.10.8 HAhSCERAE 5 0 AT BH

A G AR T 31 P9 TE A i I ) A SRIBRAE 5 S 00T

7.4.11 F)E 4 B EN,

VE: ANTE G AR AL JA P SR AT FINE AN
7.4.12 R (2020 4E 12 A 31 B) AEEFHKREZIRIES

7.4.12.1 BRINEHTR /38 KBS T TR EEA KRB Z R IES

SHRL: AR

7.4.12.1. 1 ZMRIEFHFRR). KE

% %] Wl | i ﬁiﬁ
KRG |4 AH | @e |

N4
ik

HARA
{EEE)

g L

==X
CHAfiL:
KO

R
AR S

FAAR A BB

#HiE

KA
2021

2020 4 ook
6886085512 H 7? 12@1 E
H HAA

162. 07

272. 00

3, 830

620, 728. 10

1,041, 760. 00

2020 4F
HE 4
688617 12 A 30
E3xg Eﬂjﬁ H 71

ET
h

74. 46

74. 46

1,673

124, 571. 58

124, 571. 58

2020 4 o e
-/'-{: N

688160//$411 A 4£'E S%ﬁ E
li&y H 12
H HAN

20. 34

31. 29

2,771

56, 362. 14

86, 704. 59

2021
. .]2020 4 oo
18 YR o6,
688679£Ttﬁ 12 A 16H 25%m JE
i 1A

12. 05

13.49

3,139

37, 824. 95

42, 345. 11

H #2[2020 4£[2021 [Fr %

300926%4%& 127429 1% Lk

10. 76

10. 76

3,584

38, 563. 84

38, 563. 84

45 7 376 I




MBS GNR S 2020 4EF TR

H H 7
H
2021
i 2020 Fy g B
300919 12H 15 Bl | 24.60, 61.51 610 15,006. 00| 37, 521. 10 -
liEy H 23
H HAW
H
2021
I“$2020 $$ 5,%9? Jika
300910 " 11 H 20 B %8| 30.26] 47.87 474 14, 343.24) 22, 690. 38 -
v H 27
H HAM
H
2021
@Emm$$ ﬁ?&
300908 ja11,ﬁ 13 B %l 39.74]  60.44 285 11,325.90| 17, 225. 40 -
i H 24
H HAW
H
2021
&$mm$$ ﬁ?%
300925( . ., [12 7 21 B %l 20.08 37.33 353 7,088.24|  13,177.49 -
EIIL\ H 30
H HAW
H
2021
%ymmii ﬁ?&
300907 . [11 A 11 B | 14.30, 26.85 473 6,763.90, 12, 700. 05 -
B H 18
H HAW
H
2021
2020 4 o e
¢, M o6,
300911, . |11 24 B % 24.35 33.06 309 7,524. 15 10, 215. 54 -
e H 3
H HAW
H
2021
%MZOZO $$ 6,%9? Jika
300918, |12 A 15 Bl 4.971  8.94 1,063 5,283. 11 9, 503. 22 -
B H 22
H HAW
H
2021
ﬁﬁmmii ﬁ?%
300922 112 H 18 B 5| 16.05 31.58 287 4, 606. 35 9, 063. 46 -
& H 25
H HAW
H
2021
%ﬁmmii ﬁ?%
300917 112 A 14 B % 18.78 31.94 281 5,277. 18 8,975. 14 -
i & H 21
H HAW
H
2021
. EEZOZO $$ 1%@? Jika
605277 112 H 25 A k| 16.95 16.95 507 8, 593. 65 8, 593. 65 -
HF r H 6Tﬁ
H
fH 4412020 FE2021 [Fr %
003030 15. 18] 15.18 480 7, 286. 40 7, 286. 40 -
gy |12 A 254F 1Rk

46 U1 76 L



MBS GNR S 2020 4EF TR

H
H
20
2020 4
003031* K 12 A 24E
H
H

H
K b 15,27 15.27 387 5,909.49  5,909.49 -
T i

T 1y MRE CRIIESRSE 5 R RHBURUBEER AT R AT B 2R S 3R R ATI A l~T Fa A AT 4Tk
1B, AHEGAREC RO I SR a2 28 7 20HA 52 75 BEBUE 19, BUE IIFRON B R AT NBEE B
W2 6 NH . MR CEEIEYRSE 5 BB B L T 28 7 2R DA RS 8 HLR 5 58 & e L ANiE
7 ORI A LAY, gl i Al 2 ey, £21E)E 6 N H NASH L.

2. MY CGRYINESRZE 5 @A E A TTRATIES: K AT SR AL 55 SEREdn iy, AAT NA T2 K8
e i) AR 5 BRAS 5 sNE B IR T 30, e HERE @ 1 AT SR D 748 73 AR BB 52 e A
iRt 6 KRG,

3+ FEE A DA 4 SO BB, G300 b Bl W 1 — b QAT B F e o B 2
25T BRWERAS 08T B B D e 558 8 2 SO SRS BT, AR BT = 240 e IRR N AS
e H HIFeil; g2 50 LR WERECAERG, MO AGREC H 28 B L H 2 M AR B ik,

7.4.12.2 BRFFH HE S SRR Z R R

E: AREEG AR WK AR A 8BS Sl 52 R 22 .

7.4.12.3 BRI IE RIWAT 5 PR AR B i3

7.4.12.3.1 BT W 35535 1E Bl

T ARG AR WK T N FAERAT 845 25 1E [RI A A 5 2 AR S H ] DAY 25 2k 42 40
7.4.12.3.2 32 5 Fr i 4535 1E Bl W

E: AREEG A WK TN FAL G Frfii 25 1E [RIEAS 55 2 R AR S H [0] A IE 25 3k 42 50
7.4.12.4 $iK S 5#BHEIESR BEV S FESR

E: ARIEESARE ART S SFENEIES B 55 ES

% 47 0 3L 76

=



MBS GNR S 2020 4EF TR

7.4.13 &R T B X & &8

7.4.13.1 RS E FRBUR A H RN

AFEG RGNS, HAUHK XA s Tl Mgk s . mirliiks, T REREE
&, NUEFFR GRS I AR . s s SR . ARSI B xRl TH AR A R
B 55 . ANBE S AE HH 45V 3 I Y -5 1 8 4 kT ERH DG I XURS: 32 A0 4545 B XU . It
BN RS B T R o AR 258 4 P 0 4 A TN S0 IR B B ) 2 S i 4 B AR R I 42 | 7 R
SE T 2 N, A AR G A XU RTUAL 2 o 1) XA B 1)~ 48 DA S B, < XU AL 2 AH DT IC ™ 1 XU
W as B b

AT G (VL B BN ST UG B A AR iy “ 22, I RE L VRRRANAR s SE DA T T R
HHRIE A AN EHAII O EF S PN EHE S R A& ArEERR NS
PRI Doy KU B A S VR LA S A R 3k 55 1], B S S 7 i < XS A B A 4
] R GEANLE R HA R AR I A ST E s B A 4R XU B G O B i, 2 A U g S T
VERARSE I BARRUE s TR MBS B B AR RS, "EVRAIRILE 1 & 81 2 Ia) R B TAE R A
BRRE ;s R R XHRAR A B RANIC S, B RS B AR (0 AT, i MU T
(PSS §

AN T 4 (B BB BN T e R 0 RGBT vk T R I e 1k o M A e M T R &
AT Al SRS 7 AR R AT RESR R o MR NE AT IR A P R A, ) B XS 43 2 ) RS B AR E BT 2 X
BRI . T E R MM A, RIEAEE B A br, 45aEeR™ iz et T
FURFE, JEMAFE RS At bn . B, HHAIRAR TS, A US55 (1 BR SE AR B B A5 A
&, LIt AR B Al RS EAT B AP, RS AR, A U i 7R T A SZ
.

7.4.13.2 S FH A&

BB Fa 2k A AL Sy R P A G 3 FRIBAT G L 5UE, 8O e BHESR 2 KAT N
HMBLEZ) . RSN RIIA LG I, SR B B R AN 25 A2 XU o

A G 2 S B NAESZ 2 BN 52 55 % T TR AR IROUEEAT 178 70 I PPAS . A SE G I ARAT /73K

% 48 51 4L 76 W



MBS GNR S 2020 4EF TR

TP BHEA I HFEE NP ERAT, RIS BRAT A R I (5 KA K o A FE e 58 5 BTt AT
(52 5y 11 LA PP BIE S AR 45 5 AT BR DA 24 W D958 53 % T 58 BRAIE S A WSONUR IS 5, 3 20 XUBS: T fig
PEAR /DN AERRAT IR) [RDL 1T 37 3EAT 32 53 BT80S 58 5 %6t TP EAT 45 FH VA R I3 A2 5 2CEAT PR A1l A
PEAAR L 45 RS o

AT G R B BN ST 1 E XS A PRIRE , IR XS0 A S T S PP R HIE SR A
AT NS RS, HLa e 7 B 385 DA 55005 P RS

T2020 12 A 31 H, AFETAIFLE (2019 4 12 H 31 H: [[) .

7.4.13.2.1 #HE FFRS R KRR B3

e T

7.4.13.2.2 #HRHHE FIVFR IR KB P SCRRIES 8RB
E: T

7.4.13.2.3 5 3HE FVPE SR 5 R LA B B
e e

7.4.13.2.4 KB HPRS R KRB

e e

7.4.13.2.5 FHKHE AR R P RREF T

i

7.4.13.2.6 & KIEH PRI R B R LI BB
E

7.4.13.3 TR

TEBhPEXS 1R 2 AR JBAT 5 B R BT R OS5 IR IE B B8 SR sk (0 KUz . AN I g i sl 1tk
RS — 5 TR B 2k A AU A AT E I ZOR IS [0 R O 2 e B, 55— 5 ok B T 85058 b
FIT AR BRI 5 T 373 ANT AT o SR 0 2 T PR X i DR] 43¢ ¢ 8 v i 9 £ T 37 HE BB 2 3h s 0 R BA
BN R AZ DL o

BT AL (] B3 < RO AIAE R, A 5t <5 0 25 < A BN s 1 S AR s < ) R R S [ A7 0 1A

49 B 376 I



MBS GNR S 2020 4EF TR

PRI F PR AIVE R R, REFIE S HR AL G PA HBL e 5 ML RC . AL e 7
NS SRR BE 7 EAUSE R S0, Z00E AEARF G DT IREB] FE AR BT 30, F R R
IS e 8 T SR AR BN PR R, A R PR A e A AR 2

T 2020 5 12 H 31 H, AE G PRI 28 i 0 6 & 2205 200 H 08— H DA BAS
TR, AR S BaHE (B & Bas) Jel e 2 H HA TS, PR i AR AR R I B &
EA PSR T g

7.4.13.3.1 &BLE P& B A4 5 ) B R ER 44
.

7.4.13.3.2 REP N A ZESH AR KRB R 25T

TG R G E BN R SIS E R T L I (AT SRR R R R S BIEEHINEG) K
(AT IR B 2 i s Ve XU B B AE ) SR R B SR AL S 4L 57 (it sh 1t
DS EAT AR, 30 I ST 0 XU B D0 A e O 2 S R oAb BE R AR L VAU 52 PR A 5 55
Foft LA LA R 45 A JELI 8] A A BILRE 71 B R 5 4R bR S sl PE FiE bRt AT 455 S ) ML TN A0 73 A

AR BT — R AR AT IR T E A B 5™ 1 E R 10%, HAR G 5 hAREEM
B NE B A SRR — KA FRAT IR A IZIE SR 10%. AZkE S A
R E NG BN MBS FRRA — K LA R RAT I s R AR 1%
AR AIFUEBCERN 15%, Ake 5 hAEe RS EHNERNEMBERASHA K EHA
FRAT T E RS, AR b F] AT BRI 30% (S A AT SGHR Bk i EL ] iEAT IR
Fr BB TR A < S P IR I 2 D RE AR IR I BT 4L A AN 52 L3k LB FR )

AIEE TR P UESFAEE SR A B e L, RIS ATEARAT 8] L 3252 5, B0 BE < B 7 Ui
I Z BRI RE H S WHE 7. 4. 120 thAh, AERE AT iE I 32 H B 4 il 7 7= 77 20
ENFII BT SN FaPE R R, H R AN R S A BRI A e B . AZEeEa)
B TR AIE 2 PR BT A B A v A g B 1A 15%. T 2020 4F 12 A 31 H, A%k
FEA IR AIE 32 PR B AN B o5 2 e BRI LRSI D 0. 11%.

% 50 5l 4L76 W



MBS GNR S 2020 4EF TR

RIS RGN H R EGH G5 7 A TR H n AR B8 7= 1) a] AR AN (147 5 T
S INAE, B OREE H AR08 m] AR AR I 7 A A H AR BB i) ml AL

RIS, ARk A ik o BN IS 5 B 20 HIGH [ A2 5 i B H 538 ot TP s 4% %
75 SR IS 52 5y 3 T I SR BT RE ST RATAT KV 847 0 B R IPUR 2 5 )™ 1% R N 2,
LUK AN TR FRIAZ 5y %ot T S 58 5 B 6 A B O PR AT Bl 1A B S5 15 ™ i BEAC L < SR 1 R Wy 52 )
IR BN KBS AIAZ 230 T ARG o e Ah, AR G Ok e BN S ST 1 300 [ D 52 B J A i B 1 B2«
AR A it R 58 5 8 5 A R KT R I 9 s ) USR8 45 (i 32 3 A DR A 4% 22 78
PHETHSRAT R SASERIUESR B8 ™ i S b IR I 2 8 O A SR A O 5E 5 % 30T Feadt [l )
AL Gy, TR SE B i ) 5 5 EOR 5 Ak [R5 RS B Y L O — B

7.4.13.4 iR K
T3 R A2 8 2 4 Fr R 4 T 5 19 A oA (E B R SR B 43 & R BT Ab T 37 25280 i TR R i AR B)
TR AP S R, BRI 2R UG A RS A LA AR A% AU

7.4.13.4.1 FIR XK

2R R A2 45 Rl TR A Fo b (8 B 4 i B 52 117 3 ) 28 A8 3 i AR 8 30 B XU o ) R Uk
PEG b T H I G BT 123 BT E0A RAME T FERARSE, s R 2 4 ik T AL i
i AT JE S0 1) 5 SRORRARR 117 32 0] 25 338 0 IR0 T AR SR B 40 YA 52 e ) XS o

AN < PR < TN S ST A 5 < T s P R A SRR s AT A, R IE I B R AL A
I T3NS R A S AT 2L

AT R SRR 7 e i B A g i S AN TS, BRIEAS IR S N R g B S B
SIEAIR KRR EMSL TR AN . ISR R R BRI 5 E 2O ERAT Ak 455
AT S AAE H RIEE .

7.4.13.4.1.1 FIZR R K i 0
Wi ARTIE
AR DN ‘
bozose12 431 1A | T T s PR ke &3t
k A |14 I

% 51 5l 4L76 W



MBS GNR S 2020 4EF TR

jA0hs
WUATAES 111,641, 181. 24 . 4 4 4 1111, 641, 181. 24

LR A4 | 34,099, 640. 57 s s s - - 34,099, 640. 57
17 H PRAIE 4 335, 613. 23 - - - - - 335, 613. 23

L Ty P4 B . s - - -1, 317, 140, 088. 84|1, 317, 140, 088. 84

}—\‘_z
FEWCIE 7 . - - - - 7,256,170.61] 7,256, 170. 61

P8
JSZSCRJEL . . : : . 29,452. 27 29, 452. 21

ISR e AE e - - - - 4 2,567,162.24] 2,567, 162. 24
WirE Rl (146, 076, 435. 04 - - - -1, 326, 992, 873. 96[1, 473, 069, 309. 00

it

PASUEF7 T . s s - - 9.41 9.41

P8
A R [ 3K = . - = - 53,545,837.45 53, 545, 837. 45
INRRRESE NG : = - - - 1,880,204.45 1,880, 204. 45
[
AT T : : = - = 313, 367. 43 313, 367. 43
NEAST RS B R 55 : : - = s 58, 416. 62 58, 416. 62
W%

NASAZ 5y B : = - - - 2,300,421.76 2,300, 421. 76
HAh A7 £t : : - s s 251, 008. 95 251, 008. 95
it s s - - - 58,349,266.07 58, 349, 266. 07

) SR Bk (146, 076, 435. 04 - - - -1, 268, 643, 607. 89|1, 414, 720, 042. 93

|
LA -3 M3 MH 5 4 LA
20194E 12 A 311 A LAR 1-5 4 AR Gt
H -1 4 E
YJ'Q"’:—\‘—‘
Aopcann a a a a a 7 :
it
ffit St : : : . = : .
) 2 UK Bk . : : = . - .
-

T RAP PR NAIE ST LAGTIKITOE, LI A L UE AR 2 B3 E O H B H 2V
HTUUNK.

7.4.13.4.1.2 F| 3 X 18U 40T
W F 2020 4 12 A 31 H, REESRFEL GGG, TR R 02 s AR 6%~
T EL TG B R

% 52 5l #L76 W



MBS GNR S 2020 4EF TR

7.4.13.4.2 SMNC XK
AN AR 2 45 R T2 Fo b8 SR R I G B R AN 3R AR B T R AR Bl (R R . ARk
SFAAACLEIRAL T AR I35, BRIUCAEEA R AR o AR 4 B8N H X AR 2k
BN AT A%
7.4.13.4.2.1 SNC R
B ARt

ZNFN
2020 £ 12 A 31 H

T HoAt
eV
H AT Fif
EiiN=y it
e ANRH Eiin=y

AR

LA 4k

5 - | 22, 288, 478. 81 - | 22, 288, 478. 81

% e - | 22, 288, 478. 81 - | 22, 288, 478. 81

% pe - | 22,288, 478. 81 - | 22,288, 478. 81

% 53 T 76 T



MBS GNR S 2020 4EF TR

* sh
R
I i
4

#

7.4.13.4.2.2 MR U i

BB | BRI DA H Al 373 & AR R A

X B iR H 2R B B

AR XU A8 5 (A2 3l PR T VAN T )

AHIAR ( 2020412 H31 H )

ST | BT E ST AR M 1,114, 423.94
THE 5%

B A AR AR T -1, 114, 423. 94

W74 5%

7.4.13.4.3 FHABME XK

FLAAN A% IR, A2 45 2 < BT R < i L PR 2 S0 A BRAR AR IR <8 070 2 IR e T S R 3R R MV A DA
ST I s DR 2R AR T A AR BB R AR o A i 4 1 AR B TR A8 & B b i AR AT TR] (RN 117 3
A G IR SR AR 2, P T I PR FE At A s XURS: SRR T B MIE 3 AT A B 5 278 1 DL BRI 2 T
SO, AT ERYR TR T 3 B A R N R 52

ANHE ) B BN M AV BB AL S RO A, SR “ B BN SRS, Ol
MZETEIE DL BRI 73T, S5 IERTZia TR 0L, MOk 3 Be B M S R sg s @I x
MIETFREMED M SOE BT, FRAT G2 e & R8RS A TR R . ARE e
EENE WSS &SN T AL, MRS BT RCE . RORAGHATBIE, RIS
X AT RE A T 7 IR o

AN el i P B A 1 A B AR M XUz o AN AR R A i B 22 AR FE SRR IR BE L

54 B 376 I




MBS GNR S 2020 4EF TR

192 1 7 K 60%-95%; $ % T-HE Il A 14 e 32 1) B AN I JBE SR 987 1 50% . B4 52 5 H H
LAESNBR AR B & A FHN L D IRIES G, e (NS R &S FARORAES. NI
FEE) AR HAE—4E LA FIBUR 7 58 EEBIAMIR T 2B BB 5%, Beoh, ARG
B BN EE A KL G PR AUE SR A% S 4%, 78 3138 ] 22 Mg B VR0 i b AT UG B2
LIS ] S RS 3R AT BRIER AT il o

7.4.13.4.3.1 H AW XES O
Ssh. NRMt
ZINER S EER
2020 4£ 12 A 31 H 2019412 A 31 H
s o rew
A RME " ~RihE FEIR{E L
18 Eb 51 (%
(%) ’
g M a R - I AR 1, 317, 140, 088. 84 93. 10 - -
T oM e e — e R = - - =
T oM E T — iR R = - - -
T oM e Mt — e Em R 1 1 i 1
7)%}
1A G b B e — BUIE R % . = - -
At - - - -
&it 1, 317, 140, 088. 84 93. 10| - .
7.4.13.4.3.2 FLARHHRE RS ) BE0RR M 43 T
585 B 25 Eb B 3 v DL AN ) HoAth T 3728 B AR FF AN AR
X B AR H 3k 4 0 PR 1 E Y
HH 5 XU AR 5 ) A5 Bl e (Ah. ARMIT
T AWK 2020412 A 31 H D
g b S v T 5% 102, 174, 007. 44
Mb 25 L B JE 7 R B 5% -102, 174, 007. 44
7.4.13.4.4 X F RN (8 12 X

E: .

7.4.14 B BT EBEM T THRR T E U A AR E R
() »~sbirE
(a) &R THAROMETTEN L

55 B 76 1L



MBS GNR S 2020 4EF TR

NRAMETEGERIUBRRZ I, B0 A Se bl vh 2 R AT 5 B 5B SR N8 T s )

fRJZ HRE «

BRIk MRS B G T R T3 R 2R B A -
IR BRER R NABL M IR B8 7 B0 i LR BT AT L O R (L
=R IR RSB B AN AT I A A

(b)  FLMLASRUHMETHER ST A

(i)  #HRERERTHEARMME

T 2020 4F 12 A 31 H, ASEEFFA AL SO E TR H AR S TN 2 1140 5 (0 Ak 5 P s
THBRIIRPUN 1, 315, 643, 282. 40 JC, J&T 5 —JZKKIREBUA 1, 496, 806. 44 7T, L& T4

EVNIER TR

(i1) A SO ERTRIZ RIE K EKAES)
AN G AT B2 U TR 45 ) 2 TR A H NS S IR IRV e e B B o

XFFUEZFA 5 B B R A G55 45 BB RS TS I 22 5 ANE B (L5 TR A I )28 5
AEER) « BUR T AT RATER L, AREASTEBH B 5 REERH . 525 A EERY
TF1) % PR SO0 )45 A SRR SR AN 55 K 28 SCAMEL SN ER — JR s ARG At B 1 28 Hh SR A A T ML 2
MEXS T2 Fe M E IR, B A R EE MG & SCHHME N R 28 — R IE R 2 =R IR

(i11) 2B =JRIA SRUMER BN A AL 5 5 40

T

(c)  ARFFEE LA SRUMETF B R &Rt T A
T 2020 4F 12 A 31 H, AEEGRIFAAERFEER LA SO E TR SRl 5™ .

() ABLASROHMETER SR T A
ANCLZ FE O BT B A <l B A G 5 B NGRS He A < 7 ot LKA 55 A 7t
IMEARZEIR /N

% 56 5l JL76 W



MBS GNR S 2020 4EF TR

(2) BRfeiEsr, AT TR H AL G 7 B i et = 2T

57 376 W



R LA

MR & 2020 AR

§8 BEHEWE

8.1 HiREEHE~HEHMN

SRR AR

i H

£

i < L B T EL A
(%)

Bz $

1,317, 140, 088. 84

89. 41

Hor: s

1,317, 140, 088. 84

89. 41

SE R

[t 5 WA 2 5 %

Hrr: fid

B SCRFIESE

e
Bt

pd

ERIAT AR AR TR

KNIRE Gl B

Horp: KRR IR & 6

Al Bt

TR S e i

145, 740, 821. 81

HAh AT 5E ™

10, 188, 398. 35

it

1,473, 069, 309. 00

8.2 HIREAT WA RHBERERA S
8.2.1 MEHEHRET U RIFABERRAS

SRR AR

K ) Aot 5g§fgfﬁw
VSN N G0 - -
KAk 12, 939, 000. 00 0.91
il 3k 915, 151, 967. 05 64. 69

D IV A N /S W e Y 1K i ~
YA

E @5k - -

F bR fEE - -

G iz . SEMEL - -

H |[fE1EFE ol - -

. EE%%\ﬁ#ﬁﬁE&ﬁ%% 13, 423, 693. 73 0,95

T [GEml 53,061, 241. 40 3.75

K | 10, 998, 205. 14 0.78

L |[FHGTARAR 45 MR 25k 70, 612, 500. 00 4.99

M BFEERE FOANE AR R S5 87, 041, 897. 92 6. 15

% 58 5l 4L76 W



MBS GNR S 2020 4EF TR

IKF S IREEH A H % B FEAD 42,345, 11 0. 00

JERRSS < ABBEAIEAR R 55 - _

e - -

TPARHtSTAE 131, 580, 759. 68 9.30

St RE AR R - _

n | "o |T|lo =

VEPN _ _

ZN=]

A1t 1,294, 851, 610. 03 91.53

8.2.2 MEHEHREAT WA REBRER R R ERRAS

A7k AROE (NRMD RGP E R (%)
00 REVH -
01 JRATEL - -
02 Tl - -
03 AJdEVH o 7,438, 414. 32 0.53
04 EEWR - -
05 PRz A 230, 777. 69 0. 02
06 4xfiliith ™ - -
07 {5 RHA 9, 493, 699. 20 0.67
08 HIfEL5% 5, 125, 587. 60 0. 36
09 AH =M - -
99 & - -
it 22, 288, 478. 81 1. 58

DA 153 SR F R EA Tk 23 b
8.3 HARE A WME SRS T FE F B KNP BT IR 3R B 4
G ARG

Fe | o | mmen | o o AR AR
e (%)
1 600519 HINFE 50, 020 99, 939, 960. 00 7.06
2 600809 Ll P 9739 250, 000 93, 822, 500. 00 6. 63
3 1600763 WEEST 300, 009 82, 958, 488. 68 5. 86
4 1601012 Rt L 1 1y 820, 574 75, 656, 922. 80 5.35
5 |300896 TR 110, 000 72, 052, 200. 00 5. 09
6 |601888 Hh [ A 250, 000 70, 612, 500. 00 4. 99
7 1000858 O W 240, 051 70, 058, 884. 35 4.95
8 1603259 24 ] e 515, 936 69, 506, 897. 92 4.91
9 (300760  |[EHGFEST 100, 908 42, 986, 808. 00 3.04
10 000661 KHEH 85, 100 38, 202, 241. 00 2.70
11 600600 |75 & MEH 371, 700 36, 946, 980. 00 2.61
12 [300750 B AR 100, 000 35, 111, 000. 00 2. 48

% 59 5l 4L76 W




MBS GNR S 2020 4EF TR

13 (000799 SR 200, 000 31, 300, 000. 00 2.21
14 (300347 R EEZY 191, 100 30, 883, 671. 00 2.18
15 (002460 =20 300, 000 30, 360, 000. 00 2.15
16 (600438 WA 700, 000 26, 908, 000. 00 1.90
17 300595 KR AR 320, 061 26, 219, 397. 12 1.85
18 (002812 R 170, 000 24,102, 600. 00 1. 70
19 (300014 ¢ 741 Re 200, 000 16, 300, 000. 00 1.15
20 300999  |&fa 150, 000 16, 248, 000. 00 1.15
21 (002709 RIGH KL 150, 000 15, 570, 000. 00 1.10
22 1002025 NGRS 217, 400 14, 170, 132. 00 1.00
23 600305 FEL Y. 600, 000 13, 284, 000. 00 0.94
24 1601166 PV ERAT 600, 000 12, 522, 000. 00 0. 89
25 |000002 HoFA 382, 900 10, 989, 230. 00 0.78
26 603127 HART B2 100, 000 10, 311, 000. 00 0.73
27 (603882 SR 80, 000 10, 249, 600. 00 0.72
28 002050 —fERE 400, 000 9, 860, 000. 00 0. 70
29 |00700 i Az 20, 000 9, 493, 699. 20 0. 67
30 000887 e 5 7y 728, 900 8, 535, 419. 00 0. 60
31 000596 LRIt 30, 000 8, 160, 000. 00 0.58
32 1601318 Hh S 22 90, 330 7, 856, 903. 40 0. 56
33 |603517 LR 100, 000 7, 754, 000. 00 0.55
34 000001 P ERAT 400, 000 7, 736, 000. 00 0. 55
35 1601601 S NTS 200, 000 7, 680, 000. 00 0. 54
36 |300015 % /K IR} 100, 000 7, 489, 000. 00 0.53
37 (03690 E B BIF—W (30, 000 7,438, 414. 32 0.53
38 (300724 FELER A 50, 000 7, 280, 000. 00 0.51
39 (002371 167748 40, 000 7, 229, 600. 00 0.51
40 (300759 FRIeAY F 60, 000 7, 224, 000. 00 0.51
41 |600988 UIN e 400, 000 7, 164, 000. 00 0.51
42 (002142 TIARAT 200, 000 7, 068, 000. 00 0. 50
43 1600872 HAE R 106, 000 7, 064, 900. 00 0. 50
44 600570 fH AR T 50, 000 5, 245, 000. 00 0.37
45 1600456 FERAS 100, 000 5, 209, 000. 00 0.37
46 100285 ELEidi A7 |150, 000 5,125, 587. 60 0. 36
47 1600276  |lHEGEEZ 45, 100 5, 026, 846. 00 0. 36
48 (002179 H G L 63, 300 4,955, 757. 00 0.35
49 1601658 e R AT 1, 000, 000 4, 780, 000. 00 0. 34
50 |688408 H{E 1H 25, 000 4, 269, 000. 00 0. 30
51 |600845 FIETAM 60, 000 4, 138, 800. 00 0. 29

% 60 5l HL76 W




MBS GNR S 2020 4EF TR

52 |688777 HEHOR 40, 000 4, 008, 000. 00 0.28
53 1603799 R END 50, 000 3, 965, 000. 00 0. 28
54 601899 Hemk 400, 000 3, 716, 000. 00 0. 26
55 [300274 FH G FLE 50, 000 3, 614, 000. 00 0. 26
56 (300034 [T RGN 100, 000 3, 595, 000. 00 0. 25
57 1300751 R 5,000 3, 385, 050. 00 0.24
58 1002389 R FHT 100, 018 3, 325, 598. 50 0.24
59 688006  |BLAI Rl 40, 000 3, 321, 200. 00 0.23
60 300888 Ry 20, 000 3, 320, 000. 00 0.23
61 [300037 B 30, 000 3, 042, 000. 00 0.22
62 603338 RN 30, 000 3, 035, 700. 00 0.21
63 002821 P 10, 000 2, 991, 400. 00 0.21
64 600690 IR R 100, 200 2, 926, 842. 00 0.21
65 (601336 R VNI 50, 000 2, 898, 500. 00 0. 20
66 (002833 5L H 4 60, 000 2, 614, 200. 00 0.18
67 002594 EAA] 10, 000 1, 943, 000. 00 0.14
68 (002415 T HE AN, 40, 000 1, 940, 400. 00 0. 14
69 603456 JLINZE 50, 000 1, 790, 000. 00 0.13
70 1600036 AR RAT 40, 000 1, 758, 000. 00 0.12
71 300450 e TR e 20, 000 1, 679, 800. 00 0.12
72 000568 PN 7, 000 1, 583, 120. 00 0.11
73 1600132 B R L 12, 500 1,487, 375. 00 0.11
74 1605009 A 7, 600 1, 446, 280. 00 0. 10
75 |600497 Bt e 300, 000 1, 440, 000. 00 0.10
76 |600197 (VAL 50, 000 1, 413, 000. 00 0.10
77 1603267 328 HL 10, 000 1, 287, 600. 00 0. 09
78 (002340 YIS S 163, 300 1, 141, 467. 00 0.08
79 |000538 “HEAY 10, 000 1, 136, 000. 00 0.08
80 603027 TARME 30, 000 1, 121, 400. 00 0.08
81 |688608 H ZRH 3, 830 1, 041, 760. 00 0.07
82 600893 WK sh 11 16, 700 991, 145. 00 0. 07
83 1601838 FCHRERAT 71, 400 761, 838. 00 0. 05
84 1601168 PEER A 50, 000 619, 000. 00 0. 04
85 (002318 AL 50, 000 545, 000. 00 0. 04
86 (000625 K75 20, 000 437, 600. 00 0.03
87 101873 YA 30, 000 230, 777. 69 0. 02
88 688617 HRERIT 1,673 124, 571. 58 0.01
89 688160 R 2,771 86, 704. 59 0.01
90 (688679  [EIFIAET 3,139 42, 345. 11 0. 00

% 61 5l JL76 W




MBS GNR S 2020 4EF TR

91 (300926 R B 3, 584 38, 563. 84 0. 00
92 (300919 s 610 37,521. 10 0. 00
93 (300910  [EHFEFH 474 22, 690. 38 0. 00
94 003026 YR 5 461 21, 740. 76 0. 00
95 003029 FHKIETG 716 18, 716. 24 0. 00
96 (003028 PRFBE e 432 18, 010. 08 0. 00
97 300908 S i 285 17, 225. 40 0. 00
98 1605179 — MG iy 939 16, 582. 74 0. 00
99 (300925 EAREE 353 13, 177. 49 0. 00
100 300907 R R 473 12, 700. 05 0. 00
101 300911 ¢ H3 R 309 10, 215. 54 0. 00
102 300918 A Ll 1,063 9, 503. 22 0. 00
103 (300922  |C K% 287 9, 063. 46 0. 00
104 300917 Rk k% 281 8,975. 14 0. 00
105 |605277 CRIA 507 8, 593. 65 0. 00
106 |003030 A A 480 7, 286. 40 0. 00
107 003031 T 387 5,909. 49 0. 00

8.4 MEHAREREAGTHERRZ)
8.4.1 RN SHE PRI ST ™ $E 2%BHT 20 42 KB40

SHERL: AR

. L R B E BE i
e | BRER JiE AR N DN EHB (%)
1 600519 pliERe) 138, 277, 802. 10 9.77
2 1000858 i R 86, 675, 664. 80 6.13
3 1601318 o [P %2 77,725, 724. 49 5. 49
4 300896 TER 74, 832, 309. 18 5. 29
5 1600763 R EST 69, 153, 534. 46 4. 89
6 1601012 FEEE A 68, 270, 636. 04 4. 83
7 1601888 [ A 66, 838, 158. 37 4.72
8 1600809 Ll P 1 65, 191, 154. 62 4.61
9 1603259 2 B el 59, 036, 598. 20 4. 17
10 600600 T L 45, 479, 419. 21 3.21
11 (300760 LBy 36, 413, 524. 56 2.57
12 000661 KB 34, 741, 194. 00 2. 46
13 000651 AL 32, 739, 872. 54 2.31
14 [300750 T AR 31, 609, 556. 00 2.23

% 62 5l HL76 W




MBS GNR S 2020 4EF TR

15 1600438 WA 30, 512, 230. 91 2.16
16 (002460 B 25, 068, 580. 61 1.77
17 000002 Ji FEA 24, 581, 213. 89 1. 74
18 (300347 TG EY 23, 928, 896. 00 1. 69
19 000799 T TR 22,932, 663. 13 1. 62
20 [300595 DR A, 22, 865, 750. 22 1. 62

E: AHIEMRZ S P
8.4.2 R T2 SHE RIS T ™ E 2%BHT 20 42 KB40
SRR AR

o . . N AR B S B i
FFa | R JBZE AR A B SE G HA (%)
1 1601318 H [ 22 69, 184, 859. 54 4.89
2 (600519 piv)E A 55,069, 111. 24 3.89
3 1000651 AR 32, 661, 314. 62 2.31
4 1000858 fiofR W 26, 249, 072. 05 1.86
5 1600030 &SR 14, 174, 006. 10 1. 00
6 |601398 TRERAT 13, 833, 100. 00 0. 98
7 [300896 TER 13, 570, 894. 00 0. 96
8 1000002 Ji FEA 13, 559, 478. 88 0.96
9 (601888 [ A 12, 874, 240. 70 0.91
10 [600887 Rl gy 12, 193, 200. 00 0. 86
11 601628 W E A A 12,019, 858. 10 0.85
12000333 FEHEE A 10, 796, 472. 00 0.76
13 (300751 B AAR 10, 500, 000. 00 0.74
14 1600600 T M 9, 935, 000. 00 0.70
15 601601 P NYS 9, 806, 453. 00 0. 69
16 |601166 POl AT 9, 647, 805. 50 0. 68
17 1600570 fH AR T 9, 232, 858. 00 0. 65
18 (000568 PN EE 9,202, 577. 24 0. 65
19 1601808 SRNERiii 9, 061, 039. 00 0. 64
20 |600438 T8 BRI 8, 775, 929. 00 0. 62
e AFEREMHRAZ 5 9 H .
8.4.3 EABEEHI AR A 32 IR 22 AN S B
B NRMIT

KNBERIEA (3D B

1,

828, 948, 470. 92

RN (B0 B

704, 106, 600. 72

% 63 5l 4L76 W




MBS GNR S 2020 4EF TR

E: ANHBEMRZ ST

8.5 IR FI MM R BFHRRAS

E: AREARREIIRKRFFA 7

8.6 WIRIZ A AMHE S E SR = EHE /DR AT LA B SRE HA

E: AREARREIRKRFFA T

8.7 HIRIZ A R E G E ST FFE B MR KR B SCRAESF B R B 40
T ARSI WA RS 5 SFFIESF -

8.8 M EHE MR A AN E GE ST FHE B R/DNEF RIS R ER B A
E: ARSAMERRFA LSRR

8.9 IR A SMHE 5 HE & B =3 E BB /NP R BT LA BUES 3 B4

E: AREARRERRFFABGLE

8.10 EWR A E B E KB IEHRIZ 5B A

8.10.1 R E AR AE S HH KB R K7 A5 2 B 40

T ARG AR A AR A AR 5T

8.10.2 AEEHH BRI R B HBUR

T AIEEAREWARRFFA AR

8.11 ME MR AR SHEF M E AR Z FHIL B
8.11.1 A EH U R B HBUR

T ARG ARE WA RS A E G

8.11.2 W H MR A ESHH 1 H GO R Fr A1 35 40
T ARG ARE AR A B G

8.11.3 A HA E £t B S B E A

e ARG WIARSA EH AT .

8.12 WA AWM EME

8.12.1 ARFE BB FIRT T 4B UESF R AT AR A 2 20 2 DA R AL T 1B 00 i 5t B
i S A B G AR BRI USRI R AT BRI A IR E BT LR E IS, A AR

It DAl —FAZBIATFE DT AT .

8.12.2 E BRI 42 B 2 B F & A 1P RE I 208 IR 32 PR 1 0L PRI 15 B

W EME T2 R, AR Tl B RS S FRE &IE R = E 2 M.
64 U1 76 I



MBS GNR S 2020 4EF TR

8.12.3 BRI AT B =1k
B NRMJG
j=2=] 2 F E
1 | FFHRRIES 335, 613. 23
2 | MYWGEFHIERE K 7,256, 170. 61
3 | RIBER) -
4 | BRI 29, 452. 27
5 | BULHIEK 2,567, 162. 24
6 | HABRISGK -
7| FERETRH -
8 | Hib -
9 | &if 10, 188, 398. 35

8.12.4 JHRFFH B4R T B H5 A Al 4 45t 77 W 4

T ARG AMR I WIAR R T HB R T 655

8.12.5 JR AT+ B R A AR TIE 2 IR R 00 Ay it B

T BEARREHIR, ARG+ 2R P AR Z R O

% 65 T 376

=




MBS GNR S 2020 4EF TR

§9 HEMHRFEAGER
9.1 HIRESMIRE NP BEFFHENGH

AL fr

FAEAN
Ik
)

Hr
gl

FA &tk

PSR I R &

MABHEE

S &

FA

S » 5
2 il
i R | e

SIS
o
o | 14,788
KU

BE A

18, 457. 63 4,535, 544. 20

0.39% | 1,155,695, 840.38 | 99.61%

SIS
o
o % 4,912
KU

A C

16, 928. 73 2,000, 000. 00

2.41% 81, 153,942.53 | 97.59%

&t 19, 547

63, 610. 03 6, 535, 544. 20

0.53% | 1,236,849, 782.91 | 99.47%

T D HIEEHU NG FrA il b S BBl T b, SR s gk e, BBl o BER
I EZONHARETL GG BB BERH TS 70 2k & il & 7 CRDRIR R B0 e

LIDR

9.2 HIRESEEANPMLA RIFEEEESHFR

" e i 34 B A
TiH e gl A mBHRE (D) iwm
HEZR A Hif
L 54T 334, 833. 03 0. 0289%
BE A
HEEHNTA M AN G | B
FrE RIS L A5 50, 044. 75 0. 0602%
B’EC
&it 384, 877. 78 0. 0310%

9.3 HIARESEEAM ML BFAEFBAE S B X EHHL

T RS FE RS AR (it
A 72 R T A SR AT A S
KA ST B K **mﬁﬁf“m“ 0
e e 2y H
BGRB RN [
BATFHAL 4 o 0
=

% 66 5l JL76 W




MBS GNR S 2020 4EF TR

&t 0
TR AT R
aa 10750
Ao S R EE AT — —
U ELR AT AR AR
R4 0
&C
&t 10750

9.4 FIRFAEMBER = EEITRRRLENESLEBERALRERERFAAANEE
7= 1B O

A R4 P FEA AR NE B i AUs 2= A X A
it
NG >100
by ee FASE T R >100
Ga >100

b

%67 L 76 T



MBS GNR S 2020 4EF TR

§ 10 FFBAESH B

B

i H

HEFZ AR AL AT
WBAE A

HEFZ AR IR AL B AT
WA C

HAEAFAEMHE (2020089 H24 B) #4

1 U B

1,414, 088, 776. 31

90, 228, 463. 08

B [ AR 0 H kS 2 4 o TR 2 5 i
g

30, 901, 564. 56

9,042, 481. 56

ol: Bt < () A 0 S A 7 U R A 4
YRR

284, 758, 956. 29

16, 117, 002. 11

He e A AR R0 RS A TS SR B 4R
B i L")

A ST A e < 47 B

1, 160, 231, 384. 58

83, 153, 942. 53

% 68 5l JL76 W




MBS GNR S 2020 4EF TR

§ 11 EREMHER
11.1 EEMHFA ARSI

AR AT S MR AR

112 Z&EFEAN, EEREANENESTERIRNERAFRS)

e N E R NFELS).
2020 4 2 A 10 H, AR ERESHRER 2 ERAEANHIB AT S LT,

2020 £ 12 H 9 H, ARG RPEEIEATINF, AN AL R HEH.

2020 4 12 A 14 H, @nrlERa il mie B EA R EEGER T, B EA T

NAEHEERE
FIR N DA R ME F R W

HEFE N TREILE T ERANFEZS.

11.3 BRESEEAN. BE&W™. E&EELFHIFR

RARGEHIN T LG E TN RS B RE W S R,

11.4 EEHH R

A 77 300 PAY i B B SRS R AR

11.5 AEEHATH IS THTEZFrER

5 ST 2 R S Lo T 2 VTSR 55 i o AN A S <3 B SOAT 45 R KGE TR 2 1T
55T PR B IR A 90000 TE N, 1ZHS5 AT AR G54t 7 1R IR .

11.6 BEA. £EARKRREENRZEESLTNEFHER

2020 4 3 3, "R EIHIE R R 2 ARSI SRS IR g . Rl R AL, ST E
ST FFSEHEAR DGR U it , T SRR UELR . 2020 4 4 3 A 58 R R IR R 1) W A AR FRAS
CE{ =

%69 T 76 T



MBS GNR S 2020 4EF TR

11.7 ZEHHESR AR 5 BT R ER

11.7.1 2B HIER AT 5 B u# T RS E RS E R
SARA: NRTJT

SRS I SCAS 27 e AR 42
frsds | o000 | sEER EANRG |
B RS EET | A S E 4 o
il
2= H % 1 517,938,977.56|  20. 48% 482, 353. 78 20. 77% -
HEIES 3 407,914, 536. 44|  16. 13% 371, 732. 22 16.01% -
KATIES 4 383, 845, 499. 62|  15. 18% 354, 717. 81 15. 28% -
H 5 U5 3 315,420, 758. 20| 12.47% 291, 661. 48 12. 56% -
HRAIIE 1 302, 670, 390. 25/ 11.97% 281, 877. 79 12. 14% -
HHEIESS 2 123, 006, 141. 67 4. 86% 114, 555. 76 4. 93% -
YolliE S 3 112,737,554.48 4. 46% 102, 737. 84 4. 42% -
R E 3 103, 149, 144.82] 4. 08% 93, 999. 95 4. 05% -
HBIIESR 1 91, 869, 581. 35 3. 63% 83, 720. 90 3.61% -
< iE 27 1 53, 653, 994. 10 2. 12% 49, 967. 78 2. 15% -
J51EiES 3 40, 937, 384. 51 1. 62% 25, 274. 92 1. 09% -
JERIUESF 2 38, 080, 479. 90 1.51% 34, 702. 56 1. 49% -
RAUES 1 38, 022, 476. 76 1. 50% 34, 650. 02 1. 49% -
HEFRIESR 2 206, 634. 01 0.01% 206. 63 0.01% -
AR 2 - - - - -
{EZRES 1 - - - - -
He k7 2 - - - - -
LSy AN 1 - - - - -
HERLIE SR 1 - - - - -
HEFIESS 1 - - - - -
FEAUES 2 - - - - -
H AR UE S 2 - - - - -
JIRIESR 2 - - - - -
o HB RS 1 - - - - -
VG 58 [ 1 - - - - -
P FE UE R 1 - - - - -
HHIES 1 - - - - -
fEIKIES 1 - - - - -
WS 1 - - - - -




MBS GNR S 2020 4EF TR

W R UE 27 2 - - - - -
AT - - - - -
HIE S 1 - - - - -
HfE R 3 - - - - -
AR [E R 3 - - - - -
B AES 2 - - - - -
E Je ik 1 - - - - -
EF IS 2 - - - - -
E BCIE S 2 - - - - -
RS 1 - - - - -
[ #RUE SR 1 - - - - -
I RUES 2 - - - - -
RRUEFF 2 - - - - -
RILIFEZF 1 - - - - -
KIFUE 7 1 - - - - -
WA @ UEF7 1 - - - - -
HEIES 1 - - - - -
@ﬁfﬁw . ~ ~ ~ ~ -
LAEUETF 3 - - - - -
et 1 - - - - -

11.7.2 B &M FIESR A 32 5 B ui AT FARESR 88 K 0L

SRR NRTJT

A5 5175 [BIIEAL ) BLIERE 5

[E—. b7 2 AR b7 2 HAARL
FRAH | | e S HEW | i

B | RSB R e o g | EEEB |

il FRAZ A JRAZ BV

F B A5 i) EL A5
EZEFE2 | 31,268.70 6. 74% 1, 210, 000, 000. 00 6. 93% - -
R EIESR - - - - - -
KITiFS - - 2, 640, 000, 000. 00 15. 11% - -
FJT 758 - - 5, 112, 200, 000. 00| 29. 26% - -
BRIES: | 413, 425. 00 89.14% |3, 691, 700, 000. 00| 21.13% - -
IR - - 2, 580, 000, 000. 00| 14.77% - -
AN AN - - - - - -
RIS - - - - - -

71 00 76 T




MBS GNR S 2020 4EF TR

HANESR

19, 121. 93

4.12%

[ e

566, 100, 000. 00

3. 24% - -

Ji1EWEZF

1, 670, 000, 000. 00

9. 56% - -

e RIUESR

RAIES

IS

ES i

—

RIS

B

Sy AT

HeRIE SR

HIEUETF

BiEs

B fRAE SR

JIBRIEZS

PH AR

D[R] 5

PH R IESR

HIAAIESF

(EBESTEz

A FIES

W IES:

SN

GIESR

R

AR Fr

B AGIESR

FE JCiES

[ FES7

[ B E S

e

[ e

JTRAESR

RRIUESF

ARACUESR

KIRUESR

pteTIE

% 72 51 3L76 W




MBS GNR S 2020 4EF TR

T - f f - -
mEA - - - -
Sy - - - - -
E——— - - § - -
11.8 HALE KEH4
= N SRR S RELM
Ik o WA
T EO R A B | N S B TR
1 2020 12 31
A T A3 BB 4 A 2 ol F1ZASLH
W4 A
R e A WA
P HTFREE ST | SRR
2 2020 12 30
e 547 R 24 7 2055 4 A3 FLZANH
e
RO e A WA
RIS TR | B TR
3 2020 12 24
W 447 R 24 7 902 3 2 03 F12RA24H
A
RIS T A WA
S i N
i y
4 (i) HIRATRREERE | T Kﬂiﬁg; 2020 4 12 A 18 H
S 4 45057 IR 2 7 AP ERRE T
4 H AL A
EENRESBEARAD |
s :
5| kTR FEAREEESK| T K“%ﬁg; 2020 45 12 A 16 [
B P BT SR A
R e B A A | i B I
6 M 2020 4 12 A 15
ST E R B A Q3 F12ZAIH
R e A WA
K TR WA E | i S BERTIR
T | W T S A A 4T 3 ol 20204 11 H 20 H
bt B A
T T 98 U T B BT
BRI S TR R L B | A BT
8 2020 11 18
Bl R AR 43 FUAIBH
SR 4 A
ERNTE R TEARAT |
0 | % THET A1 K ﬁmxﬂmﬁgg 2020 4 11 1 13 F
AR TS 0 A
R B A AT | M 2 BLe R I
10 M 2020 4E 11 A 5
TR 4 HE T K 3 FUASH

% 73 51 4L76 W




MBS GNR S 2020 4EF TR

B A AR B IE SR A

e 78 A i i < PR PR

ST TS IR | A BRI
1 -~ ‘ 2020 4£ 9 H 30 H
HRAT I 45 B 26 7 B T HE ol
T & B L AT A
T H O e AT PR A T
ST RS S IR | AR R
020 9 28
2 o s e TR BT ol 20209 R 28 H
S BT A
EREWB R AT |
13| B e AR | SR 2020 4 9 H 25
e b
=

b=
P

=




MBS GNR S 2020 4EF TR

§ 12 RMEEE PR A EEE B
121 REHNE—BREFAE SO LAIXBIEGET 20%K1F 5L
P AR QA P R B R R L S LA B 20% 0L
12.2 ¥R R E RN EMEEER

T

75 7 76 I



MBS GNR S 2020 4EF TR

§13 ZFENMHFER

13.1 BEXFER
Lo A S 0 e [EIE W S Hb v S 4 S0
2. AEEH (EEEF)
3v AEEH) (U
4, AREEH GEEHDO
5. HEEE IS TR B
6. AILGHI AR
13.2 77304
T AR X RS 1199 FRIERTLEN) 3 1 S 17 2
N
13.3 ERFH R
PG PIAEEDIN R G SR A B, AT DA SRS B, R AR g S, W
WHEGE A ERMEESERARAR . 2 RGHE: 400-888-0001 (A Kikdt) 021-3878

4638 A& Mbk: www. huatai—pb. com

ERMMESEEFRAF
2021 4£3 H 31 H



	重要提示及目录
	重要提示
	目录

	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式
	其他相关资料

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人内部有关本基金的监察稽核工作情况
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	审计报告
	审计报告基本信息
	审计报告的基本内容

	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间的情况
	期末兼任私募资产管理计划投资经理的基金经理本人及其直系亲属持有本人管理的产品情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况
	其他重大事件

	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


