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101800543 732 2020-01-06 102.43 126,000.00 12,906,180.00
MTNO003

ann 5,446,000.00 550,305,080.00

7.4.12.3.2 XGPSR IE B
AT ARG AR TE R 5 B T 315t 55 1E [ A AT 0 65 55

7.4.13 £/ T RS K& EE

7.4.13.1 XURHE B BURFIH ZU4EH

AR EONGTF A G, PO MUY K T i m i e, EMTRaAEE. KRR
& JE T BRSSP o AN TR B AE H 2278 T Bl v T i 1) 5 T 4 < i T BRSO XU 3 2
FEAG TR« sl P KU A T 37 KRS, o A < AR B KU AT s PR BRI N, 3R BGE Bl
GBI HER BT i At -

FEEESERARTER SRS NESKRIFEMNREHE S, HFELTEN
OnF) A AU BRI MR IO . PR SR BRI S I 7 8 ) 407 A R T B XU P
2, MR A E HE2E R & RSB e E BRI, RV SRR, —2lk a5
B B S5 U RS R 2, O ) B KU B DTy UG B W TS AL B g 4 D, 4
A ISR —i8, SRR SESOHAFIAR . BB KU AR A XU 5 U SR 31
RPEEE, IR €I 2 7] 1T RS B D3 2 il i 2 m) USSR DL o KU B B o TH B AAE A% i 2
M ERERyE, REAERE. & #it. EERESET LA G.

AN 4 PR 4 BN T < i TR ) X B 75 9 T R S PR M M E B AT RO Al
U028 e RS A AT REAR S o AE R 7T B A BE A, I JRURS: 43 2 1 7 EELREE B AT ) B0 ) 88 U 43
R . TTNE R TR LR, ARIEATE SRR bR, 45650 fric H et T HRARE
RS E B AR B, HHE IR, B SRR IR AR B RE R, S AT
FEHOIS PR BEAT MBS A EAVEAYL, JFIEI AR AR, R RS A R K SZ VR A

H

<

7.4.13.2 15 F R

&R f8 3 G AL il AR RS S 0 T RIEAT B A0, B RGP e s 2 R AT A
DL BT BIIA RSSO, S EEE ST RN AR XU -

AR F 5 R B B NAESE 5 HIN 58 o 3 T BRAB IR EAT T 78 70 I PHAl . AR B RO ARAT 1730017
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JRAEAR I S LR NAZIEIRAT, DT S ERAT A OR AOAE RS AN K e AR HE e 58 5 i kAT (52
Zy UL RIE SR A0 5 A PR ITE 2 7 N 5E 50 T+ 58 BRI S S ORI 55, i 20 ARG T RETEAR /)
FEARAT 18] [F) M 37 BEAT 58 5 Wi B0 5% 52 5 5k 2 BEAT A5 P VPG I XIE 2= A2 F 5 2HEAT PR 1) LA il A S
15 FH AR o

AR ) BN ST 75 RS RS, B I X 50 R A5 A5 PP A R A= IE SR R AT
NS AR, Had i o B 58 RA2r B0 P XU

I FIFRBE RIS OUZ (PR REATE RIS B S B W€ bsEgi it [
L.

7.4.13.2.1 HFEME ARSI HEF T

HA: NRMIT
o AR AR
¥ 115 VP
20194E12H31H 2018412 A31H

A-1 302,660,000.00
A-1 DI
RIER 291,150,000.00
&it 593,810,000.00

RN S S S P R B L ik s L Ry e R R ] s
7.4.13.2.2 #HKHAE ARSI HEF T

it ARG
) AR RS
KM P VP
20194E12H31H 2018%12H31H

AAA 3,234,779,000.00 2,879,074,500.00
AAA LU 50,895,000.00

RIF 409,904,000.00 316,482,000.00
it 3,695,578,000.00 3,195,556,500.00

W ARSEA KRR ERRECE SR BUF SR 6
7.4.13.2.3 #HKBAERIPRIIR B = X RHER T

. NRHIT

KIE P

AHIAR

FEEER
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20191231 H 201812 H31H
AAA 28,271,000.00 342,836,000.00
AAA LR
RIFLHR
At 28,271,000.00 342,836,000.00

7.4.13.3 FshiE R

TANE UG A F5 Sk < AR JEAT 5 Bl BT SRS S5 IR B 2 B8 S Aa sk i XU . A KL < iy sh M X
B — T THISK B T 56 4 A0 NPT B I 2SR IBE () R I B 80, 50— 7 THI oK TR R BTk
PRI 2 T 3 AN R T 717 R P 2 E PR ¥ 5 8] 45 9% 4 Hh i DTG VR AE 117 47 L2 LR e sh A5 00 DL PR A
AT

BT St A 0] 55 < IR A XRG4S ik < ) i < TN I R A e < ) R R RS [ 155 V30 1 AT 7
WA I PRSI T K, IR FFR IR B AL S BT B ST 5 AHVLAC . AR 5 ) 5 8 B NAE
HGa vt 7 BB R, A RGO T Al R AR T 2, AR BRI Dk [l A
AR AN PR, A RR B S R AR 2

T 2019 4 12 A 31 H, BRE ) R0 G Fl 557 ORI A 529,718,765.41 JURHAE—>H LAA 13
Hit B OZAE SN E R)Fb, AT G B AR H B HAh S b 47 5 5 20 20 58 B H 508 — A H BAA HAS
T, AT B ] R A A A EL (T A R ) TE [ B H BN, BRI TR AR A I & 22

WG .

7.4.13.3.1 MEHAEESHE R RIGSIERK T

AREEG IR P NAE RSB R R b R 4 R (A TP SRR B R B S Ia R B M) (A
FF LA I 2 P 0 I S Bl e XRS5 90 P B SRt A 35 4 2 45 W 72 PO 9 2 ek X 3
ITEEE, PN R RS B | I AT S A ARG T EEAR R i 52 BR i) B 5% i M LL A7) DA
Je A AR R 18] Y AR IR I I 5 B B bR S T MR AR 2 AT R LI WA 4347

ARFEGAL T — K AT RATES T A T G 0 = 1B ) 10%, HAAES 5 diA s 4 1
G NG HAD IS S IL R — F A Rl RAT ISR A I IZAE R 10%.

I BT R A IESRTE RS 2 Z BT b1lT, HARINAIIEARAT I RNL 3528 5, 8 53 HE 4 W= it id
A SZBREIANRE H LML S IR 7.4.120 HhAh, AR 4 P E SI2 H [R100 4e g 2= 05 sUHE N
R S N PE R R, H R — A SR AR A UM . AREE R R T
TSNS IR B = T E A T AR I 4 B =14 ) 15%.
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I HE G NS QX R G G T 7 A TTAE H A AR5 1T A B B 3R AT o T PP
SIS, B R H BN R IE ] B A 7 AT H Ay AR B i AT AR AN (B

RIS, AR S i)k 6 BT 5 B0 300 (Bl A2 5 O BT H 558 5 0 FROR B #2578
JEUIU R 52 5 068 T (0 S5 R AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV AZ 5y 5t T St AE 5 0 6 A B PR AT 50 28 VR 8 S50 Tt ™ e A B A B < A3 [l 52 5 O 3
PEBANZE Gy % F Az o BBAh, ARG IR G BN FR 57 T 308 (R M58 5 410 o i B AR B AR 4
fit PR 8 SO 5 A R Ky R I 9 o ) XU IR B85 1B AR 50 DUR R B i 42 2 Fe (B TSR A2
Ay IFE SR SESUESF BUE 7 i S b ENIE I 2 € I HAR B MO S 50 TP R [ 5Z 2 I, AT 4%
ST B B R B 4 A TR 20 B BBV DR — B

7.4.13.4 TR
T 37 XS A8 5 35k < I 45 g L PR 2 S B BROOR SR < vt BT T A v 37 45 2R A ek DR 3R R 22 3 i
KPS, AR PR AN RS AT AR A% XS -

7.4.13.4.1 FIZE KK

R 2 PG A i < T LR 2 S0 U (B BRI <V 52 T 3 R R AR sl i R A e sl A XU o ) R AU
O = 7 1l o T /A Vv R S AW e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 I T A IS T R SR < YA 5 e ) XIS

AN < 10 2 < BN 5 S AR < T s PR R AR P sk AT M, R B R A S A
IR Rr 0w R YN v =

I 4 BB AT P S ARAT (R 37552 5 B W S8 WA b bl s DT LA AR O ) 2 IR o

7.4.13.4.1.1 F| 2 R K ik O

hr: ARG
AR
2019 £ 12 A 31 14EDAA 1-5 4 5EME At B &it
H
i9ns
RATAEK 2,271,108.66 - - 4 2,271,108.66
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B ARIE S 24,511.65 - - - 24,511.65
N o 3,723,849,000.
TS LRG| 1,928,059,000.000  1,436,737,000.000  359,053,000.00 - 00

IV lpSS - - 1 63,087,835.43| 63,087,835.43
wre it 1,930,354,620.31 1,436,737,000.00 359,053,000.00  63,087,835.433,789,232,455.
74
Uik
SE H [ ) 4 ik 1% 529,718,765.4
TR 529.718,765.41 : i |7
= wk 1
MAT RN SR - - - 828,040.99]  828,040.99
MATFEE 7 - - - 276,013.65  276,013.65
NATAE 55 % - - - 36,185.31 36,185.31
A A - - - 129,644.82  129,644.82
MATF]E, - - - 102,099.04/  102,099.04
HoAth 471 45 - - - 222,000.000  222,000.00
Uikosean 529,718,765.41 - - 1,593,983.81| 531,312,749.2
2
T2 BUR R | 1,400,635,854.900 1,436,737,000.000 359,053,000.00| 61,493,851.62/3,257,919,706.
52
LTEER
2018 £ 12 A 31 14K 1-5 5 S5EMUE it B &it
H
i
AT 805,239.63 - - 1 805,239.63

1 B ARIE S 42,627.63 - - - 42,627.63
N o 4,132,202,500.
T o4 e | 2,293,471,000.000 1,838,731,500.00 - - 00
SENIR A Gl g

Fﬁ i 76,000,234.00] - - - 76,000,234.00)
MR R, - - 4 70,604,472.300 70,604,472.30)
B At 2,370,319,101.26 1,838,731,500.00 70,604,472.3014,279,655,073.
56
Uik

ATz [A] 3R - - - 100.89 100.89,
MAT RN SR - - 41 1,087,885.70 1,087,885.70)

MATFEE 7 - - 1 362,628.57 362,628.57,

NATAE 5 %% - - 4 19,087.23 19,087.23

248 jidk 61 7T



[E ZR i R Al ffior AUE T R S & 2019 R4 AR

A F B - - 1 268,535.68 268,535.68

HoAth A7 £5 - - 4 200,800.00 200,800.00)

Uil TigsSean - - - 1,939,038.07 1,939,038.07

R UR SR I | 2,370,319,101.26 4,277,716,035.
1,838,731,500.00) 1 68,665,434.23

49

T RA R AARIE G KA EANE, %I A 20 00E A 3 F0HE O H B H

HETUSRK.
7.4.13.4.1.2 FlZ RS BURHE B
585 B R R AN Ah T35 8 B AR
NP A A e H 3 4 8 P2 13HE )
e (A NRmoo
HH 2 XU AR 5 1) A5 Bl
S HT RHAK ERER
2019 4 12 A 31 H 2018 4F 12 A 31 H
TR T 25 ANFE W%y 14,392,824.72 $in2y 10,847,042.97
AR LTF 25 NS J/b%) 14,219,170.45 Wb %) 10,778,370.25
7.4.13.4.2 SMC R

BN RIS A2 Fi5 < it R 2 S0 (i R SR B g 12 R A/ 2R A 3 i A A= e s ) XU

RIpT A Bt 7 R St AN R, PR e B AN XU

7.4.13.4.3 HARMRE R

o AT

LA A A% PURSE A 41 i < P R < i L 2 SO BOR SR B et B DR B T 3 A R AN 2R BASE
RT3 A% ER R AR B T A AR B A KU, o A < 2 P B8 T [ S WALl ot s PRTIE IE R A% XL

AT AR BT R AR SR 22 5 A T I A AR, 3 T 0 IR . B i

HINRN

IIMT AR IR A B OFF SRR, RAFIZ A RME . IS as 5 2R SR . SRR EC B MG . R i i

SR A5 BRI . (7T 5 SRE A 2 M BRI, MR A S, FFREX BRI
A BEZAKT, AR A G TR,

ot R h £

ARG EHE AL G HHTF B M BIAMR TR &1 80%; #5FABla s I H A —F LN
WU G700 LEBIAMG T2 & 5 A1 5%, Bl AMBaF A e /7 ARIE SRR I
A BEA, ARG RS BN HO A G I R A SR R St %, e IS 2 M oE & 5
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S AT R B, A4 VaR (Value at Risk) SR bR 454 P A R S TR (078 2EAR A% JRURE, S v
eI RS EAT BRI AN 2 o

7.4.13.4.3.1 AR RS KU ML
T 2019 4 12 A 31 H, ARERFAELHHERGE AT Q018 4 12 A 31 H: T), FtHAh
Mk XU i1 (2018 4F 12 H 31 H: 7).

7.4.13.4.3.2 FLARARE RURS B BURRAE 23 BT

F 2019 F 12 A 31 H, AESRFHLHHERCE Q018 4 12 A 31 H: [), HtERTH
FIZE AT ZE LA T 540 4 DR R AR Bl 6T A3 4 98 7= 13 e 88 K52 (2018 4 12 A 31 H:
).

7.4.14 BB TEMBRAS S HRETE R AR L MER
(1) ARME

(a) &M TR RIMETER T
AT REIRPTERR, XA RO E TR RBRAR T 5 B 2SR A E TR 1 5
JEDRIE -

SRR AR P B B TR R T3 R T B R Ao
BRI BRER — RSN AL AT O 5877 B0 5 LR BRSO R A
SRR AR SRBR P B AN AT L

(b) FREILAA SO E TR B R T A

() #REREMTAL RIME

T 2019 4F 12 A 31 H, ARFEEFAG I LA RAME TR H IR ST AN 2 0 ek i e i 5t b s T
5 JRIRIREUN 3,723,849,000.00 7C, JoJE 1A — R IRE =R IRIIARHI(2018 £ 12 A 31 H: 5
TJER 4,132,202,500.00 7, ToJE T H B R = E IRIRE).

(ii) 2~ FHHE T IR 2 O IE) ) EE oK AR )

AR I LS B2 R A e R S U A H A& 2 IR TR R 25

ARFE A N B AT EEITA) R B LA et B TR B Rt TR A e E T R B OR KA =
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KAZH)
(iil) =2 A SROMERBFNA A B 440
T

(c) AEFFLERILLA SeMETHE M SR T R
T 2019 4 12 A 31 H, AESRFFAIEFEM LA RN E TR LM T (2018 4 12 H 31 H:
DB

(d) ANEA Fe i (E iR ik TR
ANPAZ Fe A BV B AR e R B 7 A A £ A SO GR U At e ot KT B S5 2 e i
EHMAZEMRAD.

(2) BRASehrEsh, AT iR H A SE 670 /5 200 B (Y Ho At 25T,

§8 BEAEGWME

8.1 HIREEFHHEHNR
SRR NRTT

75 it H X RS R (%)
1 B2 $%
Horpr JRE
2 B R e
3 ] 5 WA e 5 % 3,723,849,000.00 98.27
Horr: fiids 3,695,578,000.00 97.53
BE 7 CHFUESR 28,271,000.00 0.75
4 R
5 S RATA AR
6 TN IR A 4 i 5% =
Forp s S 0 1 S NGR
B LR
; %ﬁﬁ%ﬁ%ﬁ%ﬁ@% 2271.108.66 0.06
Tt
8 Hopth % 15155 7 63,112,347.08 1.67
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9 it 3,789,232,455.74 100.00

8.2 WIREATU A RBEREHE
AIES ARG AR A TG RE

8.3 WKL M E o5 34 B i LB KR I BT IR R 4R B A A
AIE AR AR R A IS

8.4 HMEHANBRERRASHEKRRS)
8.4.1 Rt LA SHE L IHIE & 37 1#H 2% BUAT 20 42 KRR B 40
AIE AR N RBAT IR

8.4.2 FRTHEH SHHE IR & T 1#H 2% BUAT 20 4 KRR B4
AIE AR N RBAT IR

8.4.3 LB BA SR S R W B 8
AR AR S N R IEAT B AR

8.5 MIRZEFFRMIRNMEREAS
EA: AR

Fr 5 7% b il ~ReE o g BB LB (%)

1 E K i3

2 P47 Y

3 Ko i 2,276,509,000.00 69.88
Hodr: BURM S 278,981,000.00 8.56
4 ki 5 382,503,000.00 11.74

5 | Ak IR

6 Hh S 1,036,566,000.00 31.82

7| ATEEGT (AT HAGD

8 [E) ML A7 5
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At

10

#it

3,695,578,000.00

113.43

8.6 JARIE A FME o 3 & B A LB R/ NHE AP O BT T 48 5335 B R B 4

SRR NRTIT

. i b 3G R PR
Fe gy 555 44 7% HEGK) N RE
B (%)
17 WA
1 1728002 jﬁ R 3,000,000 302,580,000.00 9.29
17 4R
2 1728017 o 2,000,000 205,180,000.00 6.30
T2 01
18 H w4
3 1828004 ;‘Zj R 2,000,000 203,220,000.00 6.24
15 g
4 101554013 2,000,000 202,380,000.00 6.21
MTNOO1
17 4 E 4
5 1728014 gf 2,000,000 202,200,000.00 6.21

8.7 JARIE A FOME o 2 & B 1 E LB R/NHE R B BT B 7 SCRAE SR 0 A 4
SRR AR

3 4 R PR
5 WEFACHS WUEF3 44 75 B () N R E
TEEEA5(%)
18 LG
1 1889273 AL 700,000.00 16,835,000.00 0.52
2 1889203 18 T.JG9A1 300,000.00 11,436,000.00 0.35

8.8 MEMIREA RIE S EEF R ELLFIRNMEFRT LA SRR T A
AIEEAREIRRFFA SRR

8.9 JARIE A S E o 2 & B A L R/ HEFF O AT T 48 BUE B 3 B3 4
I AR AR AR A BGIE

8.10 IR & IR AT S IR B3 5 1F L i B
ARSI AR T W N R B AR B
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8.11 i IR AL 45 B 1) B 5 A 52 32 5 1 o 1
AT AR I N R 5 [ 5 0

8.12 T ASIWMEMHE

8.12.1 AR 5 I 3 G BB AT+ RAETR M A AT EAF (BReBRARAT . P ARAT. FHREIRAT. AR
173 AT ARSI RAN) oA i AT L SR AR S G H AT SRR B A TFE T AL
It -

RTINS PO W& AT R sh R AU M EAT AR G . 53 TAT OV B™ FAN 1R
WIZEBEARIN, PRS2 AR H, BT R DL 525 E I, 2 BRIk e 230 JITia
TFAETT

AT Z K ST A 5 R BB E R T MR IR SR IR AL, W AT R ORI A Ak DL i 200
JITCHITER,  FR LR DT B

HRRAT AT m2Z Ry AT, WAEE R RS R HLE N SRR A O ERE
PRIIA ROEFG RSB 55 M 52 55 =07 U 5 AR AR s BB R ML AR CRAS BRI ™ it e i 1
ARVEDRAS s MUK SR ML B8 & ELR A Bl SN s D RSBl 55 R L 28 =5 Rl LA A5
FIAEAR s ARG B = b ST N5t TR BT RH H s = N AR SRR B A HE AT JE IR R
RS B A 5 T S SR B ARAT AR L 5 R BB S ST LR R I RIAR AT R
ARG A FEDLARGRA TN 7 s AR R SEFAREIEE™ R AT ARG AR R AR
JBUE FGERAE IR, 52 SR IR I e 80 3 JTH ik

AT T IR 2 K AT IS MBI A DT 20 b S5 BEAT IR ARAY s AR BIEE =5 AR 0E T &, IR
FEAR SR DL 55 28 s S N BTN s T BTy s W OEsc g o i A 0, ish <
AN, IR SOy Rl & SR A B, EORAIE 2y BURFHB R, @t 2E 1k
UL DR IRE N T U FEVE 155 s SRR BOEEO 55 BRIV B < i I A5 PRI B A ST
PEA B H AR, 2 BIROR I S AT e 290 I ek, A =TI 45 . Rit

1335 J3 7.
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FERIT NEZ X0 AT, BFIRIEIE EREMANEE EMEE LS. WIEEEARIN, RAE
I A B IE 3 THEE AT Jys ST A GY e A B A BUAL, S BT o AT A ) 22
USRI, 2RI E B T 210 J3niitak.  EERAT & M AT RS AR AT, R
RN [FDP B <G A BRI R R0 1 A A T 3R SRR B 25 Bt A T R, 73 32 B OR 2900 J5 7T

12250 J36HI ST K

FHAR e Rl AR B A PR 23 ) DR R A 2y BORF SR LRl B, 32 21 EIR-IENE Rk 50 J37C.

UEKRAE R, AIESEENR LR A W Z AT HAHEAT 7 &N AT, DO ER A mAEAER
R NS 2 W) 2278 ORI G iRt R AR EOR RS BTN, W% A B4R R E R A SE BRI o
AT T NG AR BZ A B AT SRR 72«

8.12.2 FLE R AT H A IR, AR T IR e RAE 2 L ISR e A s

8.12.3 HIAR H A& B =1 B

B AR
Fr 5 RN G
1 A ORIE 24,511.65
2 SLSCIESRIE SR
3 JSZHA )
4 IV ilDS) 63,087,835.43
5 JSZUAL H 3K
6 Hofth 2SR
7 T 2
8 FoAt
9 At 63,112,347.08

8.12.4 FARFFA HAb T B B T B e 5 55 I A
AREEG ARG A RFFA 7] iy
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§9 HeMBREANEE

9.1 BIREENFRFAENSBEFEANGH

At 4

i N45H
PR GIRAE S WIN s €
FEH NP EO)
HEmE R R
FEA 4 FEA 40
Et. A5 Lt A1)
207 15,507,561.16 | 3,210,006,450.00 | 100.00% 58,709.54 0.00%
9.2 HIRELSFHAMMELARRFEEESHER
T H FEA S E0 (6 5 3 S B L]
SEINFTA M 5L FF
12,180.69 0.00%
GARKS
9.3 IR FELEEAR MW FFFE AT S A B E X R IE
T H FAA S MEERINEEX R )
RAF B EEN R SR 0-10
W TR T 51 5 NRE A TP A 4
RIS IS LA AR 4 0~10
§10 FHAEEHHEI
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AH A HH AT 3 4 4 B i 4,210,028,785.48
A A 4 i R A 0 47,023.71

Pl: A H A < A B ]

1,000,010,649.65

AR I R A B

AR T ST R < i A0 0

3,210,065,159.54
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(2) WESIRDLRGF, TN 55 R br mon 28 7] 22 B IRDUAR E 5
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