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5 (FEIRD PLe-5 38 51)
Tiv IR EE NG (s
YELIED) 60,888,100.77 19,678,471.26 80,566,572.03

AR BHE A 5510 R B AL IR 7 o
AR 6.1 & 6.4, MSMRKE T NZEE:
HEEHAMTIN: M, FESETERTTA: R/, 2RI JKEE

6.4 IRME

6.4.1 EEEARHEHR

IR K A B A BRI S5 % B 4 (AR e ) 4 v IR S M B % B 2 (v IR M 22l
W VFAI[2013]875 53 (ST Azl AR K mll e i 7 BUIE R I R e SR RO D) it didk<
RN RIEGERGRA K (PEANRIEAMEIESR TSR « (AHFFEIEHFRTRES
BIEEHINE) « (AT E BAMESR B BT 05D SR R (R IR
AR i AR R B R G R GG ) (R E R, T 2013 4 11 H 28 HEEEMSL. AFEE
S EIHANN KEGEHARAR, EeE NN E TERIT RO ARAT, S5 EE
N AA B b s e B2 44T (BrownBrothersHarriman&Co.).

ARHEGFAENIN 2013 45 10 H 14 HE 2013 4F 11 H 22 H, ABE NRARIF L, 748
HIRAE, BERSLHNANRT 215,468,132.00 76, HRONEFECH 2,730 /1o Hdr, W5 41
SR A BRI R TE N IGT 21,497.13 JT, & E il 21,497.13 1, #ZIREG S RINA KL
SETHANFES OB NRFEGIK P . ARG HE T GAMEE ER S THTH 55 I Rk I8 & 1) 5 5t

AREEEHIMA 554 T 2020 4F 8 H 25 H DA KL G AL G BN K AR BB AftbiER i
6.4.2 £IME MBI

AR B < ) WA 55 A AL IR IV U AT B Ak 2 THEE I CBAR fiRRe il ax v D) A eb BRI 4
RATH) KT HEGAT WL FBRAE R A SHE ], RN E R R tH 2 NG BIEE T 2% 1
SR B0 Gl W22 R A A T B AT Ll S 5 A

AR S5 ARAR CAFF SR 28 B fli g
6.4.3 WAF ANV SHEI K Fo AR SRAN 5 FT 5 B

AR < I 55 A 1A G o) A5 5 A b 2 T o DU R o R M 2 R A ) O T R AT M SE S5 AR 1A S
E MBS, HSL, SuBEHh et | ARKE G 2020 4F 6 H 30 H I SR GL LA Kz 2020 4F 247 B2 1) 48 i
RANFE B AR E L .

6.4.4 FMEHFTRAKSIBOR. SibMhithSRIE—HEEREHE BT
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KRB AR E TR A 2T BOE . it hivh 5 ol — 8 B S A — 2
6.45 STBURFISTHME T3 AR 24 IEHI UL
6.45.1 STHBURZREIVLH

AR FE AT AR T 1) T 5 Ui Y ) B R S TR AR B
6.4.5.2 £THlTHRERIYLE

AR FE AT AR I IA) Jo 75 Ul W A B R Al T AR B
6.4.5.3 Z4HEIERI U

AR FE AL AR WA o 75 Ul WY A B R i 2R B AE .
6.4.6 Bl

R BEE . E RS SR EL[2016]36 530 (S8 T4 T B VA SO (B A3 1 st i n ) i
E, ZESRtdE, B 2016 45 H 1 B4 E Va4 EHET 2 B eSS AR A, el
PN ATEHE, RN E B SO SN B . BRR Sl ARSI R RN E RN
B SHEFFR TS (RIS, TR B e BN R LM
B AL IO A E AL EfT. M7 BUR GRS MON DL R Gl o) b A SR SO S fiE 4 R
A7 3R B AAE YO 1

R BEE . ERBS S RIME[2016]46 530 (kT #E— 5 W 4 HHE T & SO s e il A
RBURHERN) BIRE, <SRBI R i 2038 R <t A it b 9% K 5 BUR M <5 Rl ot 77 BUAS
RISV ONE R R BN e S ST N

MR EGE . [HF B4R BL[2016]70 530 (T4 Mlvb LA [F] b A ke 5 40 i B BRI o #h 7008
Y BIE, SRV TT R SEWT SR N R B G R fk 5. [FMEAEEK. [RDVAE 5 DR A <R i
I3 BT B A SISO S <Rl R AT SR A SN 5

AR A B [ SR 55 J W A [2016]140 53¢ (ST WIRfRt. it~ IT K . 208 Bk 55 4%
AERBOREESN) BAUE, BE iz B PR E BB NRAT Jy,  DABTAE 7 i BN Y
(ERTERTUNE

FRAE I BT 58 55 LR B [2017]56 5 3¢ (5 T B8 7 it MY AR A A 5k Il RS R ) HOAIE
H 2018 4 1 A 1 HiE, 3™ M NIZE GE P il b R BRI EBNEAT Sy CBLT Rt
ErEisE S, EIERF SR, I 3% AENCR AR, S A B R
PR Az B MY 55 AN H A Y 55 1) 4 5 ATURLAE (RS IS A BRI B b o 3 58 7 ot i BN RT3 )
B AR BB A i B L 55 0 B VRIS (5 R L AR A0 o6 B 7 i AE 2018 4 1 H 1 H iz B il f%
TR A B E LSBT Y, RGN ERLR), AT CHNERR, SRS EE ™ E
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N CAE 3 A3 (01 AR IS A A A1 i s

MR B E KB 55 SR [2017]190 53T (SR TR [E E B8 7 BE TR AR 411 55 1 BB BUR
s BRE, H 20184 1 H 1 Hig, ®EMEHNGERE ™ it gRes . KAERH
IR SV 5%, IR DU RUE R A ARG, BL 2018 4 1 ) 1 HEM A RIALE
SR T SN B B 5k 2017 4F 12 H 31 HATHUS I = CREFEIRERD |« fids. 54,
LR ITE, W DLRFRAL IR SE R KA TR B, B Bl 2017 SRS —ANAC 5 H BB Y
(2017 FfJa — AN 5 HAE TR IO 52, A AT G — A28 5 HIGEN) « BifilfE (b
iRl At AE O A PR A B BRSO BR A R BRI (G1E) « BEmBuHE. Femlfis i
WA LN T HR

AT 4 AL S PR AN G BRI 7% 3% 20645 4N 3k 17 4 i Bl . 20 2R B A 7y 2
B .

F SRR BB Z MRN8 KSR B BSOSO, 44 R 5% [ 5 st X A Wi
AR RINAT , EBE A BF Se AEHEE A AN A A3 5

F IS HUR BB R RS, B RSN IT IR SOBOR 4 R O [ 5 st X A Wi
FRANERBAT, EBEA B ARAENCAN AT BRI T A5 6L -
6.4.7 EEMFMERD H KA
6.4.7.1 HUTHER

A NRMoG
AHIR
H 2020 4 6 H 30 H
T AR 9,634,181.42
E B
o fF3BR 1N H B
AR 1-3 4 H
AR 3 M AR
HAh A7
it 9,634,181.42
6.4.7.2 X &R
Bfr: AR
AR
i 5 2020 £ 6 H 30 H
A A A A M EAE )
i 5 .
HE BT
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&&5Y

LG - - -

AT T3 - - -
W ﬁ% B &z 108,685,751.72 108,981,904.78 296,153.06

it

&it 108,685,751.72 108,981,904.78 296,153.06
BE 7 SCRFUESR - - -
R4 - - -
HoAty - - -

At 108,685,751.72 108,981,904.78 296,153.06
6.4.7.3 fTEEBIE /MR

Bhr: ARt
IR
2020 4£ 6 A 30 H
W SR AR
i Hk
Il e it

FlZATAE TR - -
Tt TR -60,287,970.00 - - |-
Horbrs TR T -60,287,970.00 - - -
WafrAE T A - - -
HAhATETH R -

it -60,287,970.00 - - -

e MATRIECRA Y H A E I, SEESES DA EA AR e, K
AT AR G TR A B R B S ARG ISR B SGR (TS HIRF O as) 2 ISR 5 1540
I, RANRMEIC ARG IARAIESH A TR A a5 B 4075 : USD/CNH futures Sep20 3z

HEGE 84 F, &4 W E AR M-59,661,000.00 7T, AfHEAZ AR 626,970.00 TT.

6.4.7.4 ENRE LB

AT AR A AR TE KN R A Bl B

6.4.7.5 RWH) S

Az NRMIT

i H

AR
2020 %6 A 30 H

o7 IS S A7 AR

175.56

o7 I RE S A7 AR

o7 S A A7 A S

7S B A S,

A TR ALE

2,217,455.82

7 IS 7 SERFIE SR AL

37N R B IE SR AL
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AL FF ) R IS -
NI & AL E R -
WA HE A 2 R R -
HoAth -
f=ann 2,217,631.38
6.4.7.6 HAME ™=
ARIE G AR WIR T HAN T~
6.4.7.7 NATR B % H
ARG ARG WRTTNAT A Z 5 H -
6.4.7.8 HAthf Mk
A NIRRT
H)
5iH AR
2020 £ 6 H 30 H
A 5 B A2 5 BT ARAIE 4 -
AT T [m] 2 3,426.74
NAHES: B E 2 4 -
Thi$e 2% H 266,213.98
A AR -
] A B AR -
ann 269,640.72
6.4.7.9 UL
GREA ARt
A
T H 202041 H 1 H& 20204 6 H 30 H
FEEME () T TH] 4 1
TR 71,811,205.99 71,811,205.99
A H 48,896,892.31 48,896,892.31
AHAEE] (PL« "5 3E A1) -32,610,018.16 -32,610,018.16
AR 88,098,080.14 88,098,080.14
T HIESHREN, REREG (&) @, BRSH#HGERD (&) .
6.4.7.10 R4 EFE
Hpr: ATt
TiH CL SR A SZHLE Ao EeAE A
11,513,576.
AR 13,698,702.43 | 54 25,212,278.97
A HHF 2,068,249.92 -876,152.42 1,192,097.50
A FE G0 BAL 5 re R
BN 3,374,495.64 3,470,392.20 6,844,887.84
Horp, & HIEK 10,077,936.88 7,136,011.98 17,213,948.86
%20 T3t 41 71
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FE 4 B2 [R] 3K -6,703,441.24 -3,665,619.78 -10,369,061.02
AR o Bl A - - -
AR 19,141,447.99 14,107,816.32 33,249,264.31
6.4.7.11 FFEA BB
A NRMoT
5iH AHA
20201 H 1 HA 202046 H 30 H
e LIFSN PN 23,889.08
& AR B URON
HAt A7 BN
=R NI SU PN -
HAh 80.34
&1t 23,969.42
6.4.7.12 BRI BRI
ARG AR W N TE I Bl A o
6.4.7.13 EERER
ARG ARG N TR SR F W .
6.4.7.14 fRBEFHEWDS
6.4.7.14.1 FRFFBFWERT H IR
A NRMoT
A HH
I H
202041 H 1 H 202046 H30H
RN G —ELATF (o K
X -280,156.84
JARZFEIRA AT ZAURN
R IR A — e el Z e N
G R A —— I ZE RN
ann -280,156.84
6.4.7.14.2 MHEBRWBE—FLZMEZNHIIN
A NRMT
A HH
i H
20204F1 H1H £ 20204F6 H30H
?@%%i@? (o ot L R A5 B3 5o ) 49.283.161.18
FRAZ LK
Dk SEHGER (O BB iR B
) M 48,583,711.83
Pl EYSCR) S e 0 979,606.19
SESE iR ZE AN -280,156.84
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6.4.7.15 fTAE TR

Az NRMIT
HA AHA
20204F1 H 1H £20204£6 H30H
MBS e Sy & -709,621.58
6.4.7.16 R
I L AR A I TE BRI 2
6.4.7.17 ARMEZEHRR
B NRMIT
AHA
7i 7
RE#H 2020471 /1 1 H %202046 /1 30 H
132 Gy M G R e e -985,052.42
— REER -
fRgs Lot -985,052.42
B RIS
— e
e R
—HAth -
2ATET A 108,900.00
— BOIF ¥t -
— R 108,900.00
3. HAh
Job: IR SRR b A O E AR B AR
THAd 8 B
&it -876,152.42
6.4.7.18 Ak
Az Nt
HA AHA
202041 H 1H £20204E6 30 H
L 4 IRE [R] BRIN 77,162.71
St R BRIN 339.01
Eann 77,501.72
6.4.7.19 A 5% H
Bhr: NRMG
AHA
TiH
202041 H 1 H& 2020 4 6 H 30 H
T BT T35 38 5 3
AT R T 328 5 3
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A1 5 9 6,946.00
ot 6,946.00
6.4.7.20 HAhz%H

B NRMIT

HE A
20204F1 H 1 £20204£6 H30H

i PH 12,432.42
R E 39,781.56
EF B4 4 -
HRATIC X 3% 142.00
Tt 52,355.98
6.4.8 BAEEM. B-AMEHEETHIUH
6.4.8.1 BE

BEBARH, ARSI T E R 1 EH S0
6.4.8.2 B HBRHFEEMR
AN SR AR ], AT 5 TG 7R S R 1 B i A S
6.4.9 KEKITRAR
6.4.9.1 ZxH s HAFRTEI M R B A B KA F R RINSRBR T R AEZR I L
R G AR A A A% ] 06 B Bl Ath 7 DK 36 06 R I SR B 7 AR R AR AR AL
6.4.9.2 AR SR L R A RERIL 5 & REK T

YW 4T ey
A TR R GR A L A (CHIBLI
‘ h k). e EE . B
A A N
IR ERARAT WL ELRHLI
LA BT EEH LN
RS TG TR A T e AL

6.4.10 AR HA K LA RERT LU E) IR SRBR T 22 B
6.4.10.1 BT RERITIEH BITHAT I 5
641011 BEXSH
AR AR P B b B T L] P9 T3 DRI T 5 B B TTHEAT IR SRR G o
6.4.10.1.2 BUFA 5
AR G AR A 1 P R b E AT LS ) N TGS DB T 22 B S T HEAT IASIESE B
6.4.10.1.3 RICATSRERFT I £
R G AR A 1 P R L E AT LU 1) PN TG RS SRIRTT AR 6, AR 5 A R b B T L S ]
ARIC RIS RIS AR A

2341 |



IR A e s £

RUF A $E ¥ 4 2020 4 Th IR &

6.4.10.2 RETHRM
6.4.10.2.1 FHEEH%

Hfr: NRot
GiH A HA AR BT B A 1)
202041 H 1H %20204E6 H30H | 20194E1H 1H £2201946 H30H
R A IR e N S A
bR 465,416.47 282,564.77
Horb: A ENM R
Yrir o 79,327.41 90,311.29

e R

5%
SRS B IR (A 1552 1)

RESHEHRAREES

H=E>0.8%=44F K%k

H Dy H ST R 98 < (10 B 9%

E 9l — H i 5 E

S E B H S,

SEHERFIRS,

e BN IS B SR M AR BRI (R B 9 (AN D P ARy
RAEBTAME B IR 5 e B BN TR OB B AT 4% .
AR, $AT— H g 5™ 1 0.8% M4 9 1. THE I

HRUFERAAR, A, bk BN RS N gk

HEIE NERZJE TN 5 A TTAF H A AT 7 v — R ST A 25 3k < 2

No FBPFETRE . AR ST HHHITLE .
6.4.10.2.2 HEILER
Hhr: N
5iH AHH AERE AT LE 3 A
> 202041 F 11 %20204£6 4 30H | 20194E1H 1 H %20194:6 H30H
2z > 3 LW NEs
éiﬁﬁi MO SN AT T 145,442.67 88,301.45

M ARE R ARG ERARHE, %~ InERT IR,

PP VEE I 0.25% M 2 R it FEE " E AT

H=E>0.25% =4 4F R3]

H D98 H N5 i B 2

E vAT—H 4k
SIE R HIE,

BH -

BHE

AR R, SCAS H I -

AT FEE AT — H 2k &

HEREGERGH AR, ZASA, hikeE N REeTE N it
E RIS, RELE ARG TRAR 5 LA H MG 7 i — vk SO 35383 e 1
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6.4.10.3 53RBT5 HEATHRAT IB) R ML T 3 FOBS5 (2 W) R 52

AR FE B AR A B b AR AT B IR) A G 5 SR I T R AT ERAT TR ML T 3 B e G Rl ) 22 5
6.4.10.4 45 3 PU LRI UE 5 HH A5 b 25 R A2 B KSR E 5 S0 AR Ut B
6.4.10.4.1 53Rk @I 4 5 B4R 7 2HEAT 3% P T s SR 28 2R IRAUESS H Al 25 PO R L

AR e < AR A S P B B AT EHI TR Py SIS SR BT 3 i 240 5 R R T AT R e SR o
IIEZR A 55
6.4.10.4.2 55Kk J7 @IS 24 5 B4R 77 sHEAT OIS P T S0 A 00 B 280 28 AR UE S H i b 25 PO AR5 00

AR FE G AR WA S b AR AT L IR) A O 5 SR B T il 24 5 FR R T HEAT FRE ] T A IR 2
FIUES A LS5

6.4.10.5 FREEH R AT EHITEMN
6.4.105.1 MEPARZESEHACHEE REREELESHIHFN

AR P B A T LA ) Py 2 8 BN T IS Y G 98 S B AR B S I 1 1oL
6.4.10.5.2 R EHIRERESEEAZ SIS B F A SHIH I

AR IR Je B AR R O R 2 0 BN 2 AN A SR IR 5058 AR 6 (A
6.4.10.6 HIREXTTRE HIRAT AFaRBUL S £ A BN
Bfz: NRMIT

ZN AT LR A
KA | 20201 H 1 HE 202046 H30H [ 201941 H 1 H%E 201946 A 30 H
HHR %0 EEEPIISYON HHR 20 ) ERSDSYIPN

[ TR ARAT

2,312,549.00 11,990.52 5,533,386.85 9,991.30
Bt A R 2 ]

A1 B3 e o ey B

ST 7,321,632.42 11,898.56 1,531,714.51 25,523.87
FIRAT

e ARG HOARAT 77K EE B A b [ R AR AT A A PR m) RN A5 7 FB 4 AT B DL 2R s
HSHATRE, AT RN e 2y g R R R .
6.4.10.7 AEGHEAMMNS HRETAHIESRKIE

AR BB AR WA S b AR AT L E] A TG AE AR S N 2 5 SRR TT AR A IRE 2
6.4.11 FESRIFR

AR BE G AR B A AR BEAT A 73 T
6.4.12 BiXK (20204 6 A 30 H) AEERHENREZRIESR
6.4.12.1 BENGHT R/ KAES T T HIRER IRIBZRIES

BEAR AWK 2020 4 6 H 30 H ik, A3 J0 KA A M8 IR Z3 1T F5AG FO I 32 RUES .
6.4.12.2 JIRKFA W IHEEERIBZ R E
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BEARE IR 2020 4 6 H 30 H ik, ARG IoRiA 8 I 45 h A R 52 IR 5
6.4.12.3 KRB ER AL 5 HAE IR R %5
6.4.12.3.1 fRAT IR B3 1E Bl

BEAREWIR 2020 4F 6 FJ 30 H 1k, A NFARAT )7 31527 1E 101 W 5Z 53 T G <2 i [
VETESRRK, TCHRIT i .
6.4.12.3.2 X BT A 5% IEEIH

BEEAR AWK 2020 4 6 FJ 30 Hik, AREGTNFUETFAZ 5 itz 1L BIEAZ 5 1 B =2 H 5]
JEEZR, AR i 55 o
6.4.12.4 MRS 5 RS ISt 5 L F RES

BEAREWIR 2020 4 6 H 30 H ik, AFEIS HRERANEUES HAT VS HIES .
6.4.13 SR THEX KX EH

AREEBAE H BB s R XU 2R A5 KU FRsh P R ST R . ARG N
il T ORIV 7 SRR B o3 W e Ry, I 1 365 24 1 X PR AT B P R bl A, I ml 5
B E B ARG SIS LIRS I
6.4.13.1 M EEBURMARLEM

AEGE AT RN E RS, EERS TROLAMA R E L RS, AITHE X
B B AR 2B, SO XU 42 ) B B AR I 5 AR PR R T O RS ) R 2, g
il 2 w) H A2 E AR KRB JE A f a7V 55 1R 2 1 XU B B R 57 32 2 5 G A%
G RS KUK B 15T, PR IR 5 5 0DV e B 1 AU 5 2 LA R A T4 58 R 23T 5 4%
Pl . S REAZIS. SRR S KR BN A R A A5, AFEGEHNE T USRS
EHERANZOM. HASIEAKRAEHE RS, BEK. SEZE. SRR S R
FIRH SL 5538 T TR RS XU 7 B 2R A4 1R 2R
6.4.13.2 15 AR

15 F RS 48 1 TAEAE Sy il AR R AE 5 0 TR BEAT B A 504, BT R IESR < RAT N IS
TCVESCAT B B, 5 T35 RAT NS FI S AR S B 0hs T B, Ko B 4 W8P0 R R
N T BEAE R, A BB A S e R, HLAE R 7 B £ 58 DL 85005 XU -
B, AR STERE, AREGRRTEIEEY KLG, ATReafE— 2R LG XU .

I (R B B NAE S 5 N 58 o 3 TR AR IR EAT T R0 W vRAl . AR BAEIAN S 5 i
HBEATIAE 533 A B A LA B AT UE SR SRR IS B, SRS AN E K. TEAN Tt T8
Ty By 321568 58 5y %o T3 EAT A5 FH PG FXHIE I3 52 B0 07 3 QAT IR ] DA ) A S A0 45 P KRS, . AR A BN

ﬂff
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A5 NICIE 25375 S % 145 F XU AS K
6.4.13.2.1 ¥ HE AR FIRH S H R
A FE G AR A HASR K b 4 B R 2 TE 3 40 45 PRV R [ 5 5%

6.4.13.2.2 HKIEAWEFIRH ISR

Bz NRM
KIS IR AR LARREA
20204F6 H 30 H 2019412 A 31H
AAA - -
AAA IR 94,995,694.14 69,979,623.19
RIFL 13,986,210.64 16,344,252.96
ait 108,981,904.78 86,323,876.15

e AR RS FERES /R Bl SRR EHTRER.
6.4.13.3 JBhHE XK

AN AR R T 358 5 ANTE R, 4 B 77 Jo ik UIE 4 0 bk B IR A0 30 P XSG B 3 48 T2 oA+
G0 B A SR T S B RS o AFE S WRFRH G . A HUR R RN, HEEE ARG 1Tz
AT G U S G AT T AT AR & 1) RSz ] B AR AT, BARTHR 5200 &% R4 Fabn, A
T I Bl 1 RS AT MR A5 AN 9

AFESFER T HA RFMAMER & TR, BREMRTE 6.4.12 tha/R i & 52 R FES:
b, ARFEGFTRERHR M UE S5 35 AR RS 58 2 BT sl R AT IR DL T 384T 28 B, R P AR LR Ty, A3k
SR I AR B EEON BT AR IR . ISR b . AT G IR AR KT A R S 4
B[R] S b FEAIE W S AR DS R BEAT 7 B, BRI T R sl M U

6.4.13.3.1 & H P AEE G4 A HE = IR B A XURL 234

AREEG BRI EAT REFR A IER SRt TR, 324858 A AT R R 27 58 5 B 54T 8] [R]
WRATAE S, AR B BRIl 7EBLTE PR R EL 2 Pl e RIS AR RE 4 00 R B s [N
ARG BRI N, BB SRR IS T AR B e ml 2K . SERR B, AREGHREAS
IR B BE 6 15 A Tk < PR MIRE (3] £ 22 HFAH DL AC -

i bpnk, AFERRRAINE R, ToE KRS XU .
6.4.13.4 TR

FE T A 21 B TR T Z B A G RR L BUA BRI 3R L 5500 B8 & K R 2,
FHEE G AT A KU, St 7 G 53 b i b TR EGESRME X TS BRI
ME . — BRI, 1T 7 RS T < s 1 i R LR, HATEATE 2 Ak 22 RIS v e 5 A R e AL
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0 B HE Vi 0 R, et gt s 1 RS e 252 RO T RS AE AR A P o Tl 37 JXURS: B4 ) 23 X6
BN RS R EL A A% XS o

6.4.13.4.1 R XK

) 25 IR 500 A 1 R R AR M 4 L 1 A T (R M SR IR 4 9L 52 T 3 R AR Bl T R A Y Bl F XU o
RFEG R R B BURE BT 3 B G AR S H @ A KU BB (VAR
ST IE RV B 2 A v A5 [ ) 26 XU
6.4.13.4.1.1 FlZ XMk

mAL: Nt
AHHR
14BN 1-5 4¢ 54Dk AR it
20204E 6 H 30 H
Ligat
AT 9,634,181.42 : . 1 9,634,181.42
s N - - - 2,125,174.46 2,125,174.46
. o 108,981,904.7
< oy P R P 19,021,412.99 82,427,312.65 7,533,179.14 | 108,981,90 8
NSRS, - - - 2,217,631.38 2,217,631.38
N A FF D) K 7,054.81 - - 93,782.01  100,836.82
Hre Rt 28,662,649.22 82,427,312.65 7,533,179.14 4,436,587.85 123,059,728.8
6
A5 -
AR Z7R 5 5K - . - 140,839.71]  140,839.71
) B [A] 2% - . - 1,174,961.91] 1,174,961.91]
INZpE=EL PN 4 - - . 80,356.40 80,356.40
AR B - - - 25,111.37 25,111.37
A8 F B - . - 21,474.30 21,474.30
A 71 £ - - - 269,640.72  269,640.72
UikiigsSan - - - 1,712,384.41| 1,712,384.4
1
) 3 R P R 1 28,662,649.22 82,427,312.65 7,533,179.14 2,724,203.44| 121,347,344.4
5
FEER
20194 12 A 31 14EMAN 1-5 4 5 E g &1t
H
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e

ERAT A 9,595,757.65 - - 41 9,595,757.65
(= D R - - - 2,281,164.17| 2,281,164.17
T o MR g e 20,227,903.50 60,083,935.82 6,012,036.83 - 86,323,876.15
NSRS, - - - 1,547,698.28 1,547,698.28
AL FR I R 31,724.93 - - 64,312.82 96,037.75
wre it 29,855,386.08 60,083,935.82 6,012,036.83 3,893,175.27| 99,844,534.00
B -

NATIESR B 2K - - 4 1,517,954.85 1,517,954.85
AT L 7] 32K - - 41 873,413.95 873,413.95
AT BN FR M - - 41 66,690.86 66,690.86
NATEE 7 - - 4 20,840.87 20,840.87,
A Fod 2 - - 4 1727231 17,272.31
At A7 £5 - - 4 324,876.20 324,876.20
st - - - 2,821,049.04 2,821,049.04
) R AU B B 29,855,386.08 60,083,935.82 6,012,036.83 1,072,126.23 97,023,484.96

T ARG R R B R R B B E A H B H SRR T 2R

6.4.13.4.1.2 F| 2 X R A ABURR A S AT

x5 P A e H 3 4 R PR E
SO G (R T
W R A B A5 e (ph. ARMIS)
e N PN EER
2020 £ 6 H 30 H 20194 12 A 31 H
AR T+ 25 N34 -511,365.33 -380,475.06
TIZF) R [E 25 N3 S 515,411.23 378,486.81

6.4.13.4.2 ANCRAK:

BN RS A2 Fi5 < i EL 0 28 SO (i IR SR B gt DR AN R AR i A AL e sl i XU . A <
FAAT DARCIKASS, AR T B8 A0 5, IR A AEAR S (R AN ARG . A 78 BN Ak A

B S MM ST HEAT .
6.4.13.4.2.1 AN X L
A NRMoo
AHAR
20204E6)H30H
miH
EPIn HE Ho Al 5 A
it
FaEANRT TAEANRT FaEANRD
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) il o1
I
HRATAE 2 7,873,171.49 - 7,873,171.49
AT & 762,220.46 - 762,220.46
N ‘i z =1 /g:
;5” SR 108,981,904.78 - 108,981,904.78
NS 2,217,464.39 - 2,217,464.39
AL R T 3R 6,806.23 - 6,806.23
EreEair 119,841,567.35 - 119,841,567.35
BL 4 T T M
) 47 £5
W AIE SR TE
;Hﬁ A 140,839.71 - 140,839.71
oy
A 2 [] 2% 334,150.42 - 334,150.42
HoA 7 £57 527.64 - 527.64
Uil g=arn 475,517.77 - 475,517.77
ErEAHR
A IC X R H 119,366,049.58 - 119,366,049.58
e
LEER
2019412 A 31H
IH —
E YN W A hFd X
Ait
HENRT EARM HEANRM
PL 4 3
%=
AT 9,054,201.53 - 9,054,201.53
o R S 318,574.17 - 318,574.17
N Ai/\ﬁ {g:
;EJT SR 86,323,876.15 - 86,323,876.15
NS S, 1,547,472.30 - 1,547,472.30
I AL R K 15,319.46 - 15,319.46
®wreat 97,259,443.61 - 97,259,443.61
PL S T 3 Y
)7 ot
NATIE SR IE 5 1,517,954.85 - 1,517,954.85
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A JBE A K 159,770.68 - - 159,770.68
Hopb 611 £ 1,038.34 - - 1,038.34
Uilia=g7p 1,678,763.87 - - 1,678,763.87
B AfER

A 10 R R 95,580,679.74 - - 95,580,679.74
mpC |

6.4.13.4.2.2 AN XS H R BT

X A i H 2k 4 0 = 1 E 1
wmgE (A AR M
AH 2 XU A & 1 AR 5 PN AR
ST
2020 £ 6 H 30 H 20194 12 A 31 H
Fr s AR A R T FHE 5% 5,968,302.48 4,779,033.99
FrE A AT AR TIZAE 5% -5,968,302.48 -4,779,033.99

6.4.13.4.3 FAhAHE KUK

HoAtAN A% R 2462 5 M 4 B B 77 ¥ 2 S 52 T 3 R S RSN 26 LAAM I Tl 4 A R 35 A2 5
KA RS« AFEE BT LA RETHR, Prf i ks B R SRR SRt e A RivE
AR ELAR SR BRAE 2 i 2 . ARG B GEIERA] Barra XK E L ARSE, @I FRER . RERR
#£. betafi. RUISHMERAE (VARD ZEHRFR I 12 558 45 Tl 10 717 30 0 i U8 3 XU
6.4.13.4.3.1 HAh A KUK O

AR e S AR A SR B b R T A A A RS e 1
6.4.13.4.3.2 FAthtirks KUK KU AL AT

AT 1B T B R e T R, PITCE R AT i % AU .
6.4.14 HEITHEBMIHT S THRR T E Ui AR

1. ARHE

(1) AR fe i E TR i TR

ANCLZ SEME T B IR <l B A G5 2 B SOSGROTURN HoAt e B i, KT (LB T2
FeAE-

(2) PAfetrE v r e TR

() & TR RMMET R T

A AT REIRPTENRK, B A RO E TR 5 B A 2 S A B FTE R A
JRIRDRGE :
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f— B M E S B B TR R T E R Z AN

SR BRES— R NABL AR DR B A7 5 4 i A T SR ) A

L= O EPS e AR R NEIPVE =2 N

(i) FEER TR A il

12020 £ 6 H 30 H, AIEEFRAERILA ROME T EN &R TEB)E T8 —ZRERIIAR
M 107,622,357.60 7G, J& T3 2R IAREUN NIRRT 1,359,547.18 75, ToJE T3 =B RM4H1 (2019
12 A 3LH: BT H 2 RMNAH AN R T 86,323,876.15 76, LJ& T4 2 A = Z IR EED

i) 22 S B T I JZ= KA i) E R 323

XTSRS 5 pr B HUESR, A7 I K FHIUE . A2 5 AEER. B TR AT RATSEG O
AT o3 ) TSR 258 S SRR IR« 52 5 AN R 1) K R 391 )4 A SRAIE S5 1 A Se (B )
N ZRRBEE =2, RIREIRBRI A SCIE SR A RMEFINGE — Z K.

2. B et EAh, #RE B AR A HE G0 7 S0 B Y HoAth B

7 BEAEHRE

7.1 MRESHEASHRL

SRR NIRRT

SE TS Aalin]aa
7 (%)

Frs i H B

)

1 I A P52
Horp, @R
BRI
e
S H P S FEAEUE
ST - -
I%W f A% 108,981,904.78 88.56
Hep: iz 108,981,904.78 88.56
BE S HFUE SR
4 G AT A AR
Hep: @
%
HARL
BUIE
5 SENIREE Rl e
e ST 2 1) SN IR 5 4
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7

Mg LA - .

BATAE O Es H & &A1t 11,759,355.88 9.56
8 oAt 25 T % = 2,318,468.20 1.88
9 &t 123,059,728.86 100.00

7.2 BRAEZNMER GuX) EFTHHINERE LA

AT AR AR RS R AT L

7.3 BAREBATW A RO SR A S

AT AR IR ARFFA IS AL

7.4 ARG SMME GG B HE EL B /NERR B BTA A s B 3 4

ARSI AR T AR R FFAT IS AR

7.5 MEH AN EF A S HEAES)

7.5.1 RN SHUE b HIYIE S B 1B 29080 HT 2045 RIAL 32 5 3% B 40

NI AR W N R R AT IS AT

7.5.2 RTHSEH S A P G ™ 15E 2% BRHT 2045 R st L5 B 40

ARSI AR N AR FFAT IS AT LRI
7.5.3 BB KT BRA BB 2 H BN B

AT AR N R I ISR RATFEAEIE

7.6 MIREBIHERAERI RO BFREAS

SHERA: AR

o o 5 e e b
9715 FH ) ARME Wl (%)
A+ZE A- 3,568,068.00 2.94
BBB+Z% BBB- 12,963,452.99 10.68
BB+Z% BB- 48,976,568.94 40.36
B+% B- 28,700,137.27 23.65
CCC+% CCC- 787,466.94 0.65
RITFH 13,986,210.64 11.53
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it

108,981,904.78|

89.81

T AR A R AR HE L /K

P LR R % 12 P PP .

7.7 BIREA SMHE G B HE P R/ BURT LA B BRI A

SRURAL: NIRRT

. e . . 534 PRI H
P HIARHD 1555 44 7K W A fe il i%1y)
CENCHI 7 1/4
1 XS1984473071 4,247,700 4,205,307.95 3.47
04/24/23
RONXIN 8
2 XS1976760782 3,539,750 3,694,437.08 3.04
3/4 10/25/22
ZHPRHK 9.8
3 XS1951935847 3,539,750 3,645,517.73 3.00
08/20/21
HERINT 4.3
4 XS2032636438 3,539,750 3,568,068.00 2.94
PERP
CHFOTN 7
5 XS1972090119 3,539,750 3,565,625.57 2.94
1/8 04/08/22

(D HiZFESA ISIN 6.
(2) FEFIRGFRME, A PEEIHRMGEIC R A NR T, U TN AL

7.8 FARIEA SMME G E S B E LB A/NER BIBTR B SCRAES BUR A 4

ARSI AR T AR RFAT B 7 SRS

7.9 BRI A RYME 5 EE B FHE IR/ TR LA ST R BRI

SRR NIRRT

. o n G
e i ) A A TR AR E D
EL 451 (%)
USD/CNH
1 VLR AR 0.00 0.00
LA futures Sep20

e W R M H A S, SRS S ORI R & A AR R i,
W AT AR G T LI R B 508 5 o0 BB B B WG 4 I S B AR e 2 (A1 S VR RS R,
HNANRMEIC ARG BAR AL SR BT B RF G AR 25 B 415 . USD/ICNH futures Sep20 sZH 6
=84 F, &#yi{E NRKM-59,661,000.00 &, A EZS AR T 626,970.00 Jt.

7.10 BAREA SHE S ESF T HE AR HEF R AT+ B 2 S SR

ARIEGAM G WARRFFAEE.
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7.11 BRHAGWREME

7ALL RN, ARG AT A RS RRAT ARG E MRS A, R g ) H T4

WARSZR AT ETT. b,

7.11.2 RIEN, 4

7.11.3 FARFAMAE TR H

GEIHT 4% B OR DR 3 5 TR RILE (0 28 R SR I 1 T

ghr: ARt
75 4R el
1 17 ORAIE 4
2 PSR SR K
3 ST .
4 It 2,217,631.38
5 7 AL B DV 2k 100,836.82
6 oA MWK
7 Ry 2
8 oA .
9 &t 2,318,468.20
7.10.4 FRFER IR TR 5 T S 5t o0 B A
AT AR HAAR AR R AT A ) m e e 53 27
7.11.5 HAARET48 B R P FAAE VI8 SZ PR B L A Ui B
AFEG ARG IAARKRFEA B
8 E&EMITFRAEANSE
8.1 MIRESHFFRFEA L BEFAENEN
WAL
FFE N4t
JIREA GIRAEs iy N i)
A ANFE()
FE A SR SR
SRR E ESRERrE
EL 51 bt A5
9,047 9,737.82 49,662,836.43 56.37% 38,435,243.71 43.63%
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8.2 MIAESEHAKNMLN RFFAFEEHHI

iH A mmms 5 FE 4 R A EL A5
Hew kS F
ﬁﬁ%ﬂk%ﬁMﬂA/ﬁﬁ$ 83.774.91 0.0951%
8.3 iR ELEEE AN RFFEAFRRE LS MBS EX B HIFER

iH g e munErBEXE it
ANFEPEFN G FEEHRE 0
B FEE T 1 6 5 N A3 4
AFE R G AT R I 4 0

9 HFHBAREEHFTED)
AL Ay

oo R S B
gwé; FA2H (2013 4F 11 H 28 H) 444 215.468.132.00
AH A A AR 3 4 4 AU A 71,811,205.99
AHR A B FE 4 5 R 47 48,896,892.31
Pl AR A HH 30 4 e VR [m] 4y 40 32,610,018.16
AAR S WIFE S PR 2 A -
AR A A o 4y L i 88,098,080.14

10 EXRFHER

10.1 ESHHRFEARSHRN
AARE WIN R AT S0 BRA AR
102 EEEEAN. EESEEAREIEZSRERTRWERAFES)
AFEESEHANT 2020 427 H 11 HRAAY, H 202047 H 11 Hile, BMEHLEAHBEL
B, A RAEFE A EEK.
AREIIN, AESIEEANNLTIRESRE IR R AR RANFEEZT),
103 $AESEEA, BE&EMU=. BE&AELEHHFR
ARG AN TCW AT EEN . B, EE&RE S IIRAFT.
10.4 F:SBH R HINER
AR T Y PN A < B SRS AR R A R
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10.5 AFEEHTHE TR THTE S FriE

AARTE I N AT SR B S TH I S5 TR KB T .
106 HEA. EEARARREBEN R ZEERLTTSHMR

ARG N, REGEIN. B8 ANRFEE W51 S A R S 8 BN o A A Bk 111 5%
R
107 ZEMMIERA TR 5 R ITHA RFR
10.7.1 BEMFAUESSA TR 5 B ITHAT REHR R A0 & ST H

SRS NIRRT

5 e 2252 5% 3 A2 7 PO A 4
N “w
AR | H | e R U
- AL S SERAT 4 G EN
A LA e i
Barclays Bank - - - - - -
BOCI
Securities - - - - - -
Limited
CITIC
Securities
International - - - - - -
Company
Limited
Citigroup - - - - - -
DBS Vickers

Securities Ltd.

Goldman Sachs
Group Inc.

Guosen
Securities(HK)
Brokerage
Co.,Limited

Guotai Junan
International
Holdings
Limited

Haitong
International
Securities
Company Ltd.

HSBC Broking
Services (Asia)
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Limited
ICBC
International
Securities
Limited

KGI Asia
Limited
Merrill Lynch - - - - - -

Morgan Stanley - - - - - -
SC Lowy
Finaancial(HK) - - - - - -
Ltd
SinoPac
Securities(Asia - - - - - -
) Limited
United Bank of
Switzerland

e 1. N T B EIER S A RE, A FGIE 7 EETER bR e, R

I SSIROL BT, ZERIROUREE, (578 R, A& IE ek

TS s, TR R, AER L, RIS A Va2

L2 Z PATRE S50, SRR, REPRIERB A IS, J A 5 45 A

VIS FANAZRIRE S0, BERA ORIATRENTG LK 45 SR 1R ;

V.5 R 5 UL T A B PR A < RS Bl A v

VI AEATNRE, A A N R R R

Vil A @A Z e rpEinsc .

2 FRiH T A POTik R -

AL B BN GV CER T TN 5, MR A 220 0 70 e 43¢ J DU 5 s 0T 52 ) B e ok e 4 20 7l RO A 552
AT TSI TEAT VAL, HRE R I 5 TR AR

LA S BN S 5 5 T AR 25 5 5 RIc T ML, BRI EE A

A I g TN 2 IR 22 0 R U R S5 EAT V20, WA 25 SRR BE 5 5 0 BE LU 451 DL K BE e 22 40

3. MWAERCERAZ 5 & s AAFEIRIE MEFERIESS %, e iRkl R T R . 54
SRS AT AT ZIF R e E .
10.7.2 ZEHM RIS A AR 5 BITH AT RAES B B0

SRR NIRRT

IR 5 5 7 WAL 5 BUIESE 5 HEH
Ea ER i ‘ 24 2 2 2
JRAZ 80 JRAZ JRAZ 8 JRAZ 80
Wit Wt IR LS
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757K 7517l UERR K40
s Jla)5 AL i s
L) s il i)
el L) e Ee 1
el
Barclays Bank - - - - - - - -
BOCI
Securities - - - - - - R R
Limited
CITIC
Securities
. 2,645559. | 2.27
International - - - - R R
12 %
Company
Limited
. 11,587,39 | 9.96
Citigroup - - - - - -
5.68 %
DBS Vickers

Securities Ltd.

Goldman Sachs | 15,439,26 | 13.27
Group Inc. 1.27 %

Guosen
Securities(HK)
Brokerage
Co.,Limited

Guotai Junan
International 5,616,613. 4.83

Holdings 28 %

Limited

Haitong

International 6,973,804. | 5.99

Securities 91 % ) ) ) ) ) )
Company Ltd.

HSBC Broking
. ) 54,260,22 | 46.64
Services (Asia) - - - - - -
- 4.02 %
Limited

ICBC
International 2,777,779. | 2.39
Securities 44 %
Limited

KGI Asia
Limited

Merrill Lynch - - - - - - - -

3,444,045, | 2.96
Morgan Stanley 7 o - - - - - -
0
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SC Lowy
Finaancial(HK)
Ltd
SinoPac
Securities(Asia
) Limited
United Bank of | 13,597,99 | 11.69
Switzerland 6.58 %
10.8 HAthE RFfF
5 s H
FFa AT W T "
1 ITRFEGE A RA R ST R4 2020 45 | o EIE R 248 @ T K& 2020-04-21
5 1 RS IR A R 35
) JTRIELE A R A F N4 2019 A | PENES SFE e it & 2020-03.-27
A PR R 35
3 R RIEK P firr BAE R R i ke | P ERER SR E b & 2020-03-26
A5 R Y 55 ) A PR 3l
4 KT HE TR Rl (G EllEdRs) & | P ENER SR E kT 2020-02-28
A NN 5 R0 ) 2 PR 3k
c IR A PR A R T T A4 2019 4 | R ENIE M 2 4R E T 2020-01-17
5 4 TS IRORTE A R 35
o | FTTRIERPEIMG S RIES RS | PEIER SRR |
PR BT R WL 55 1 2 P 3l
KT Il E SR A R S EI | P ERER SR E R T
7 . 2020-01-08
oA PR35t

11 mEEERENIMMERER

111 REW AN E—BRFRFFES OB LR BT 20% K F 5

T A By BT P A 415
7% % RERGHBL |,
N . . . | B ey Ay | TRE [ 47 N N
| s | 000 | 2T | e

20%fm | |7 3

20200218-202006 36,4424 36,442,419.8
DA 1 - - 41.37%

30 19.83 3
I

E I, I SAAAE B BBUE R DL BA 2 BRI 200 10 1 D0, -t AT RS BUA RS AT XU
FEASE: ABETE R 0 # G RO RN, AN BT B RN B R B 2 e B s R A
HRIL R RO W 15 D0 N 28 BN AT RETE I S I AR B < 0 7 LA X 5058 4 F e [
s BT RN [m] 5 AR S < B SN A TAE H 36 3 HER T 5000 Ji7C, ks
A REIHIm g ETT R AR A P I A RIS T . A FE G T AKX 3 8 Kt
HBBEAT B HUP A IR S BN, e sl PE X E 1L, IS ORI R A M 2
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12 ABEXHHEZX

121 BEXMEER

o P I M S A MK WA B A5 o BRI S P R R < AR R S
ORI ml s s RE TR I 5 Ak e 2 e A )

(7 R 8 AT PR 24 W I el 55 WU )

O R WK i i e RUE TR #5058 2k e F0 8 W 0D

PRI

R EE G5 B B

FEFUE NG5 B e . B

~N o 0o A WODN P

12.2 FFBh s

JUIMTTHEERIX B TE A 15 R [H RS S g B 31-33 %

12.3 BERF R

LAGTHIA ) P52 AT AP R) G SR A B, w4 A B ) S S B AP
2. e A R N HE http://Awww.gffunds.com.cn.
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