[ 2 2R Al 5 7 RLIE R 0B 2 < 2020 4 rp R

ERERAFAFAIEFREESE
2020 FEFHAHRE
2020 % 6 A 30 H

EEEHAN: BRELEHARAH
EETEN: RBERITROERAH
REXZHAYW: —O=-OF/N\H=1+—H



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

1 EERTAKEZR

1.1 EERR

HEEMARNEF S, HEFRIEARRS rE AR EICHE. R SVEMR R R Ry, Jf
X HE A LS HERA I 58 B AR AN | SO VR ST AR . AR A =2 0L Bl
MEFZFFE, JFHEFKEK.

BEFE NSERATIRD A R A RIMRIEATEE G RLZE, T 2020 4F 8 H 27 HEZ 7 At d
(R 5 4hR . FRERDL. FUESEE 0. W52 HRS . BEHGIESAS, RIEERAEAE
ERRICE R F VMR B R .

BB TR LLSEE H B 51 00 S5 ) AE PR I 587, (EANDRAESE & — 2 B

R SRR A RR I . BRA R, BB EAE 58 D S0 AT 40 [ 5 A
EAEGE SVNE YIS T

ARt sl 55 BERERZ I

AAREWIE 2020 4 1 H 1 HEg® 6 7 30 Hik.

#
S}
p=i
N

/|

N
=N
=



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

1.2 B%
I B R T oot 2
Ll B EEHETR ettt 2
I X Ty OO OO OO 5
21 FELFEARIETIL oot 5
2.2 FEGTERITEIH oo 5
2.3 FEGEHLATNIEGTEET N oo 6
2.4 (B EIEEE TTIR oo 7
2.5 HAIFHIEHERE .ot 7
3 B G R RAIIE G R BRI oo 7
3.1 BB BRI S5 FRFR oo 7
3.2 FEBTFMETRIN oot 8
A T A IR oot 9
4.1 FEEETHNBIEGLETRIEI oo 9
4.2 NG N AZE S B EE P TE LI e 13
4.3 FE NG N AT DIEIIE TV oo 14
4.4 BN N F 4 B SREE AN SGTRILETULE oo 14
4.5 FENNFEE WEFFTIH EATWE BB EREEE e 15
4.6 RIS P S A EFE P T IAT VLI oo 16
4.7 NS A P IE SR N ECAE T VLI oo 16
4.8 i HA P B AT AT G A N BB B 0 P i E TEAE T BB s 16
S B AR oo 17
5.1 WA IR ATESFEE NEIFETEIURT B oo 17
5.2 FEE N RE AR AL SR THSEEM TS BETE. FIES RSB . 17
5.3 FEE AN AH ARG 0555 RSN SE, A TEERER R, s 17
6 FEBM AT (RBBTE) oo 17
0.1 T ATUTIZR oottt 17
0.2 FTEIZR oottt 18
6.3 FIBREE (FEETFE) ZEFNZR oo 19
0.4 FRIRPIE .ottt 21
T B R B R S oo 37
71 AR IEG BT F LB oo 37
7.2 AR AR AT N S B B AL oo 38
7.3 WKL SO AE o 24 B A G N T A I SE A BN e 38
7.4 A I P A B A A I EEL KBTI oo 38
7.5 BAARAZAT TR S FE TR BE LT oo 38
7.6 FAARIL A A E b7 2 4 0 7= A LU K/ INHE T BT LA R B AN e 39
7.7 WKL SO AE o A B A G N T A 5 SRR SR AR B B e 39
7.8 AT IHAR AL A SOANE o FE 4 B A LA NP AT LA St B AR BT e 39
7.9 HAARFZ A SO AE o 4 T A B N T T ABGEFR T BN 39
7.10 A IARA L ST AR IA L AT Dy DL (oo 39
711 Rt IR AIE S A E AT A DAEILTEIH oo 39
T2 A BRI BV <ottt 39
8 B T A LB B oo 42
8.1 RIS HRE AT BUIFAT ALER oo 42

3 i 46 1T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

8.2 WARIEELE TN MM GHFE AR FE S HITEDL oo 42
8.3 IR I G I I MO 52 R AHF T8 X I A B0 5 DX TR AT oo 42
O T IR B B B .o 42
10 B R IR TR oo 42
10.1 FEGNEIFTT AR LRI oo 42
10.2 REEHN, BESIEEANNETIRESIRETTTWERNEZLD o 43
10.3 WRIESEIN W= BTSSRI o 43
10.4 FE A MG LIIESIZD <o 43
10.5 NEE G AT B T ST B S I oo 43
10.6 HEN. FEE AN LR E N R ZFE BB TTEEITEOU oo 43
10.7 JELFLFHUEFR A T A Gy B TCHITE BB oo 43
10.8 A EE T oo 45
11 B e 2 T B TR A B BB B oot 45
L = OO OO 45
121 BB S H T ettt 45
12,2 AFTBLET oottt 46
12,3 BE B T TR ettt 46

#
N
p=i
N

/|

N
=N
=



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

2 EE&fN
21 REFEAFER
Fe L 2R [ ZRE 2R Al i i BUEZ3 4% 7 2 4
Fe & THFR [E 2= 2 4l 5 i 55
H 4 TG 003457
T o ARG 003457
HEEE T LT R
HEEEFAERH 201743 A1 H
HEEHA E RS E AR A
HEETEN TIERAT AN A PR A H]
A5 IR FE G 4 45 1,110,019,384.86 11
G A RIS A E

22 BEEF M

FEVEH XS AV BRI ATSE T, 04 JRIGE Y 257 PLE L HE LB
filo

AT AR AT APRARSE N 5T AN T S A B KR, 2T X B
S B EUR BRN 28 LLEOR R W28 5 B R SRR R R 32 H A1 5Rn
YSe s R 2 SRS . SR L LSRN . MR R SRS {5 LR [ERE S
SR A5 2 AR B N, M B B AL, IR X BRI ad 2 T2
BEBACHITI, ShA RN B B H AT .

1. AMIsns

AT TR AT BRI 734, AR TN AR R A R AR S, IF
AR T A E AR T A H b, GRS AR, LUk R it
AW PRBTRE AR RIS H K PO TR 2K BT
I, ARGk PR G A USRI s TR, & 23k
HE A EERTFHE AW, AR R T2 A R Esh
et s B b, ARIEHR T I R i 2 M RTE A, S EBRB T
TEF M IR, 5 a i E L e 4 & A

2 Wheas R pih 2 SR

FEHEHI A B #E UG, ARGl e iioas 2 th &L rIRTse, o drn
T s < il 2k T REACETARAR AL, SR 75 R SR T4 7R SRS B
A, AR, ARG MEAT R E, DK L EIGTRN
FHR AR AR A A

3. KRl E s

P N B e DAl TR o =S 37 1 N N 77 ey N
SN E R AT b, WE SRR E G bt i, 225 B
AT IR T A BB A A R ZE AR a S, ) E i 272K R e B A, DASRAX
AR R R Z 1A A Z2 AR B it R BB U

5 T 46 1T

SaAd=R7n




[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

NI RS

AR E R RATERE SRR A ARG, RANEA. EiLbEs
BEAT 0 M MTFI LAt L, 38 FSCR D7 i R SR IR 25 h AR fe ke B A i o i
IR RAACHEAT 70 M AN TN, RN 20 MR 2 it o RS R RS, 4R
AR G H SR A R H G-I ANG, AR
REEHHEAT 0T, B GETE MBCE AT BOR, 1B A IE AP 2514 i) e &
SR, E A PR K IRTIR T, SR A G HImaltE, doEBist b sl
5. 5 sk

FIN ey TRV IO 20 0 B i I B ) et (AR A [ N e RS B O ke
AKCPEERIER, P A5 F 645 IAZZ R & BEE . AR A (E A X
8z AR AT IR ZZ TR O ARRGE S, Wi £ o L E

6+ [ B s

[e g 2 R SRSt A i S T B B SR 22—, FTE T T B A [ 52 5
2R, AR RS A PR RS PTAE RRT B T, B i [l DAy R 55>
TR A e, B L (9 A AN TR Bl ok B S AL A B8 e A
A2 .

7 HINRME A SRR B S

MA B T ERAF A7 ZHEESHT, 456 Z-Scorew KMV 254055}
AR TP RN S =X DB A Y o R o 2 N R 7S G A DS A
PHEAFAT W R 22 57, ARG B BT T B E B R AT AR E
MAT A JZ DR /N AL S OS2 RS BEAT 2 4EFE I 0 Mo T3 A IR A
TS A 538 I 2w A A AR S T AR 2 S 2 TR 22 R, S5 STl
Ve 5 S BT IR FEAE 5 TH 15 18

8+ BE SCRFUES 05T SR

AFEGE SO TR RAT AR SCRFB P IR B &, R AT B2E
F o RS A Ma W R AT 37 BN P S R B 7 SCRFIE SR (B DR K AT
B, FFHIBR SRR RIS A SR E R, PG B SERAIE TR AOAR
XHBEBME T A B AR B R

b £ b A v PEZR & fida Holias R
B ot B G, PRI Al A T UG v T B BT i R e, (EAIR TR
25 ZS ﬂzjj{:#$§; S PO AP XS T B Ik, (HARTR

e, RS, B T BRI M E 1 dh

23 EREEEAMBELSITEAN

T H FEFHAN HEETEN
B E RIS E AR A A AT IEHRAT WA A R A F
"4 XI| [ # Fifi AR
58 W& <
B R T 021-31081600%% 95559
VU " . )
CERRilFE xinxipilu@gtfund.com luzj@bankcomm.com
BRSSO (021) 31089000, 400-888-8688 95559
&R 021-31081800 021-62701216
St hE (R HEASREX | PE (B J3hRS5R%X
T4 KIE 120052)/2225'= U T R 1885

6 iik46 1T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

FWTHITOX A FEK1858S | FE (R KFTXAIEER1S
Tk
BB KE16)2-192 =
IS I G i 200336
HEEREAN A4 25

24 EREBEAFRA

AT B E IS BRI A AR

(b ERE 2740

R T R ISR BN LI R R ik

www.gtfund.com

et B

T OXAFEE 18 5 8 SEEENE
16 2-19 =

2.5 HAAEREE

i H

K

INA YL

M IC AL

EFI IB\

BRI GEHARATNEMNEIC | LWL X AT 18 5 8 S5 F KN

16 Z-19 2

3.1 EESTHEEANY FHER

3 EEMFSENESFERI

SRR NRTT

3.1.1 M EAREEER

WEH (2020461 A1 HE 202046 A 30 H)

AHA O S B 64,623,474.11
AJRHE 59,790,159.58
HA ST 35 35 4 4 B A BA R 0.0257
AIAINBCT- v R % 2.52%
AIHR S B E I K 2R 1.72%

3.1.2 FAREIEMIEIR

WEHIAR 2020 £ 6 A 30 H)

127 NI P2 LT 1 18,063,165.65
HHOR AT 73 T 5 45 3 200 0.0163
IR I 4 B8 = 1A 1,128,082,550.51
IR EE & BAHE 1.0163
3.1.3 RitHIR#ER REHAAR (2020 £ 6 A 30 H)

BEEmam R THHEE KR 13.94%

e (D AW CSLHGEE R R S AR BBt las . AN CNE 2 et EAe s i)
THERAR S SR LG ARA, AR A e diiieas in_EA I 2 fe i (B A2 3 e »
(2) FridEeEHabr NMIE A NANE B 5 e & TS, T3S Sehrifcat /K72

T roET .

#

=
P2

N
=N
A




[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

3.2 EEFERIN

3.2.1 ESBBUHER KR KIS RS L EE A R AT LR

. Py B A 3G N b g A

waeti | DR b | L E
B Bt KD KR %E k2 20 HEIN 28 2R OE6) @—@

@ HE®
TE—1"H -0.56% 0.08% -0.74% 0.11% 0.18% -0.03%
HE=1MH 0.33% 0.08% -0.26% 0.11% 0.59% -0.03%
S AN = | 1.72% 0.06% 2.32% 0.11% -0.60% -0.05%
x4 3.75% 0.04% 5.00% 0.08% -1.25% -0.04%
k= 12.45% 0.03% 15.98% 0.06% -3.53% -0.03%
g IR
i%giﬁ 13.94% 0.03% 16.37% 0.06% -2.43% -0.03%
4

3.2.2 HESEFREMURESMHB R TTHFEE KRR R EE RS R S RSt

B

[E 2 R A o RUE SR R A<

B BB B K R 5 gh bR I 3 R e A L A
(201743 H 1 HE 202046 A 30 H)

19.20%

17.28%

15.36%

13.44%

11.52%

9.60%

7.68%

3. 76%

3.84%

1.92%

0.00%

2017-03-01

2017-09-19

2018-04-10

2018-10-30

2019-05-21

|— EFinFwtiEs —LEss|

2019-12-10

2020-06-30

e ARGHEFEAERH N 2017 43 A1 He AFEEGAE 6 MHEGHISTRN, S5~ E

BIFF & & FLE -

scH;
=

P
N
(o)}
=il




[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

4.1 ESEEAREGEEEN
411 ESEBEARAERESNER

EZRESEHARAT LT 1998 43 H 5 H, Z&HEUEK U AT [1998]5 5 CHEHER
EAYE e EPE R SR A R 2 — ARNEMREAR 1.1 AZu AR, ARNENCY B, JRE
AERCFRINEA 43 A F

WA 2020 4E 6 A 30 H, AESEHAEH 141 DIFBGRUEHRH LS EREMENH KR
Ml B VR ARUEA RS . ERGRRINEHFR RS (4 2 R78EE, SN ERS AT
BWAFHB RIS HRERFHFIEFEEES) . BREDREEIRIEFETIEE. EERT TSI
HIT S EREMEFNERGEIEHE TS, BREMMEMGEIRGBIEHETES (H
SRR I SRR EZRE A0 K IR & BN 7 54 . 2RI IR 300 FRE0ESH %%
s (HERERAARMERSIEHR RIS AR ERURGFIEFR R LS, BRI AR
PR A RUER TS . ERPMMESKIRE S EOES B RS (LOF) (M4 mIUEAH 175 G4 2
k). EHRMHHEE 100 FEBOEAF R A4S ERMEZ MR ER SR A AU S (LOF).
FAIE 180 4z 5 B TR BOE A4 HE 5 4. 2R LAIE 180 &Rlise 5 BT 50E J5 5 ot A 4
Wit . EBEHEFWSIRIR AN AR LS, BREMDLAGRSITARERLS (HEERE
FH LR 53 G 5 RUUE S $ B S TR D . R i R R & B UE 348 B 4 . R8RSR L
IEHHHEIES(LOF). ERIEEHEMNSES. BRER T ERSIIEA RS (HEER
ESRPERAANEA R SRR, ERERPEREGTUESF RS B S FUF L5 A
SRR EZR A G A R s e 4 . (8 28 [FIE S5 1 = A7 4 B0 GOIE S 45 75 4t
& ERMGERBIRE BT ES (LOP) (HERMGE ST 2 B8 5 BRI S5 15 Y 4 b
P TR AIE S AR5 5 BT GRAR BOIE S B B 4 . 9B 5E 100 22 5 AU
FRECIE S R A4 . E R E LB AN I s B B R B e & . AR 3820 ) P I e 7 4%
PG ERENEEZ DAATARE S JUE R i 4 B RIS M E MR 3 R R B IR A A5 %
W4, ERRM AR EIRSIIERETES (LOF), [H4E 5 IRsh R i il B R A& BHE R 75
G EZRK A RIS B IR G BUESR SR IR G WAL BOE WIS R G BUE S B 6 (2822 5
FEEMIATREBNE RS ELTR) . BRESERTFANEAREES (HEFIERRTIES
FERITR) . EARHT AU RIEHC B R A AUESF B A G . [ 2 EUE & OB T ML AR B0 FOIE 4 B 4
Gy EZRVRIE TMTS0 880 JOE 5 B 4. ERENES & BT S JOE 4R vk 4. B2

269 Ji3k 46 1T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

B REIEREG IR R . EREMa AN BR G RIE R IRB B2 B+ BCR ALE
FRREE. ERRASCERFEAEF R A ERERAI R ISR R e, |
BNEEBCERIE R A e ERESZHAITHGUEF R R G & . FREFE/ e K
FRAEH ER G RIESFHP e (LOF) (it [ 28 il = 52 18 7 e B VR & ANIE SR BB 2k e e O
[ 7% EREHT B PR E AR BOIE 5 1B 25 (LOF) (ot [H 28 FEE BT B IR AR 4R 2000 R 350 B ok e 1
TR, [ 2 EHEHT REVRT A TR 00 SO TR BB 5 <5 i i /IR 300 1K A2 23 T T8 3 BIniE o #5 o
SRR EZ IR T LA 5 IR BOE TR BB i . R e ISR 24 7] 58 5 T8
TRBOEF IS . HRONBRIBBOE B S (LOF). ERAMZ I mlipita. ERZ M
B RS RIE R G, B o R E R A RUER i 5 e, ERIEA 20 e AR %
B ERERAG G MIER R S, EREE G E RS IEF R R RS (LOF) (HE
R E 1Y RHHC B A ROE RS G RO . BB R UT WL RIGECE R & RIE AR &
[l 28 EHIE TR & TS BOIES# B 2k & (LOF) . 1R 28 R [l € W TR ik e BL IR & RE S ek 4
B 28 A IE GRS T AR BOE F# 5 5 25 4 (LOF). M 22 SR I E RIS B BIR & AN 4 L4 (i
E R RAR A RUEF R R R G TR E R RIGHE R & IR R i . B R R
PRI B A . R R R MR AN S & . R R il 2 22 SO R IE B TR & IR %
FHA . R RRE R ANE B S . FAF 10 I 6158 5 R e HOE S ik 4 L [
RIFMAZ R e, EBRRZE A IR R G (2R R 20 2 8 TR
TR B R A AU R B R RO . [E 2 [E Ak A5 ARSI s RUE R 5 3 5 (QDID. [H %
RIE R TEI B R G R R . RGO AR R i k. B ZR 0 A e I
IR RNE I BT R . BRI ARG RIE I B R A IR B0 e . R R 2 TR
W ER A REF PG EREARKIER G RIER SR e, ERNBATIIR SRR
PR ERMERE R ER S IIEF R . EREMAG R IR & ERF
BAGHOFRIEF R RS G EREABBOERLOEF IR e (LOF). MRERAFHITF RIS
B e, ERFHAGHFIEF RIS, ERAZhEA G IR RS e, HRE 2 R
et R G B A RUE SR B Ak (T H Al ot ORASR & RUUE SR 0BT AR IR [E R 2R
AU IR B . ERFRAG GRS EREARKN R & RIER
Ak (R AU as RS IC BR & ROE SRR S A ok, 28 SR A i 2R 1 L VR 2RI
s B0 B [ 28 H AR s OR AR & TYUE SR BB e AU TR« [ 20 28 S B R e B VR A ZRUE
IR (HERFRAR GRS M) E RO E Mok RN &R & IR R
e, ERESRRGIERTES (HEBERAAIER SRR R SRR FRE %

N

/

it

~

g

B
B

10 jidk 46 7T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

PR B E AR 4R R . e A 26 e g ALE SR 0B S . B 200 288 o WO s 5 23 2R R ke 2
TS (HEZREFA GG RIS A A TR ) . [H R AU G s R R i 5
& ERAREEWITGTR BRSO . ERER = A @ WO AR AR 5 5 4
] 2 RO SRS (i R i i B VR A IR R BB s (ol [ 7 RO DR A TR B ZRUUIE I 5 8 3 < DR A J0 8 30
AREEOR) S YR 300 FE U s RUE SR 5B B (it E R 45 i e T RO I B IR A RO R
BRI E AR AR 2558 5 B TP IR BOIE S 53 F I . AR AR 2558 5 1Y
TP TGRS 5 Ak . 28 CES - ARG A AT WA 5 RIFGRIR B0 # BE k (Hi 2% CES
PR 5 BT AR BOE S B R S e A TR [FZ IR 500 #5808 s M UESF e di 2k & (il
[l 28 7 2 € SISO R C B TR 5 REZR 3 B B e A S T o) [ i 22 = A F @ T I ALk
EAIEF AR RIS ERPIETH AL 38 5 BTG BOE S e i k. R R %R E HixH
2040 =R IR G RGP e (FOF). [ 28 BOP SRS R E IE B IR & RUIE TR e vt sk (i [
2 A PR AR 5 IR R E R AT BRSO « [R38% ' = e WIS o AL R i 77
Bevidte. EREFAGCGHFFIETFRGIE S, ERERAGFMIEF RS, FRPIEE
WAE BRI RITHEIR AR e i S & . AR = @ WIS O R SIE SR 5 A 4
[ 28 FP R AR B A5 B 20 5 BT GRS SR BB 3k e SOl UK Bk . R F R AFHTF ISR
Bk, ERES =N EHITR U R AR R i i 28 5 =42 T i 2k
RS, HRFBFRS LTS BR CES U ATk A2 5 AT M BOET = #5t
e ROl AL G (HEZR CES AT WAL 5 RIFTSGSR BIE S5 5058 2k R IRk i T 4
KD EZR R = A @D R AR SR I i . R IRH— 82 T e Aok
TEFF I BTG . R ORI A3 R G AU R R AL G . R AR =40 T Ui o3 AR 77
Bevidta. EREMAG A ML & HREZE - FE TR ORI R 5 4
| 28 IR R 52 5 BT TR R H R BOIE SR BB 2k e AR AR A & . [ 28 TPIEAN B2 2 BT8R HiE
IR R AR & . R ISR A 5 ROT G IR HGIE R R v e . R A — SRR 1Y)
RERNEFREHEE . ERPIENSS 5 TR BOE AR R R G ERPIEEEX N BRETS
RO BCTREOE S R R 5. ER LR G AIE R IR B RS ER PN IR 5 2T
AIGHOEFR BB . FFR IR 2 S A8 58 5 AT G BOE S B R S Aol sk ek . [
Z PR RGN A 5 AOT GIRBOE R i Ak e iR B i & . R RS A i ROE SR 4R
Mg, FEREMAGOUFIEF RS, FREANFIEWERFA RS MR e, FRER
—HEE IR R AGRIE R R . BRZE m —F ARG IR . R, ARk
EEHAT 2004 SEIR1G A [F AL ORI SR H A (RIE ST BB, H A0S 308 B 4 A fR

11 ik 46 7T



[ 221 R 20 53 (5107 B UE 7 BT R 4 2020 £F P 131 05

REEZMEEAE. 2007 4 11 19 H, REGEIAJAGMAVFEEREEPATK. 2008 42 F
14 H, ARG E HERMETT A % 7 B BL 55 (G P B IR AR 2 —, JFT
3 A 24 HEPERER RS S B NI (QDID Bikg, 38 T ASEEEE | R, 4.
& PR QDI 2575 Bl 45 B2 4%

412 E&4H (RESLE/N) RESLEBEREN

TAESESZ® |
4 1% CBhE) MR ﬁi%” ]
RO | B B

i, 2010 49 HE 2011 4 9 A
TER B EA WA R TAE AL S
Tio 2011 4 9 AN EREEEE
HAWRAA, TGRS R 3
SLFRRFE, 2015 4E 6 HZ 2020
W5 MEER LT Ml IR
B4, ERWESE T Mmghk
G 2R IR e R 5 27 B R ke S IE
FIH IS WIS, 2015 4E 6
H % 2019 4 7 AAE LAk 5 4 HE
1558 &y B I e HE 77 4% 7% 2k
S FEE 4T, 2015466 A F 2018
10 AAEEZ _FIE 5 M E AL
5y BT 1 2R BOIE 75 4% 98 2 4 Tk
PRSI G A T, 2015 F 6 H

PN £ 2017 4 3 AEEZE M 1
TR '$%j£%ﬁ 2m?ﬁo 2020:07-10 | 104 | iERREESMIIELLI, 2015
. 7 HE 2017 4 3 AEEEES
R A5 55 I 5 45 0 O 4 1 3
G4, 201547 HE 2017 48
AT [ 2 ) 1) £ 27 2R AE 3 4% % ik
& EZ= 6 AN i BV i 257 2
IEFH BRSO MR &4
H, 2016 4 12 A% 2020 £ 5 A
AR E 2R 2 5 B M B 4 i dk
G4, 2017 42 H % 2018 4F 4
A AT [ 22 1 1) 46 5 457 55 LA 55 4%
HRIEHFSEZTE, 2017 £ 3 H
%2020 4 7 AATE iz 4 i i
RN S A S B ScrE 2L
2017 4£ 3 A& 2017 4£ 10 AAFH
RIEEHRMHHEENEEZ
HE, 2017 47 H& 2018 4F 11 A

F12 ik 46 7T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R

A 1B 2 8% 4l A5t ot 77 B IR J # BE
HERRSLH, 2017 F8 AR
2018 4F 11 HAEHE &= BRI =2 5 B b7
M A4 _EAE 10 S E 72
oy B FF il =08 BOIE F7 3 9 3 4 1)
L, 2017 4 12 A% 2018
6 AMTHEZR RIS AIE
I 5 0% B 4 R [ 2R = Al 5 i
RIF O S 1 RS 4 2, 2019
fE 12 A% 2020 4 7 A{EEZ A il
afifoi fii 7 R FR P BT AR ) R
2R, 2020 4F 4 H & 202047 H
A 1 2 B g5 Al At it 77 A IR J #2 B%
EErEesH.

LA T AR o AT T IRIHIE S I

PN B WA PR 7 PR A R A
2, [ERHE Al RMERAT IR A IR A F] . 2020
R 57 53 5 o AMANEZRES, PMEEES
2 R —4F o 2020 4 7 H AT E A b al
E W I it gr BUE S 4 o e 4 AR A
¥ HEEE 2020-071 — 8 W UG R B ke SGIE 95
R | dififidr. B 0 6 4 P B R R A 55 BIE

BEREARAG
7. EZEM
aifiifizz. [
T FE

TR G R KR A i Y
IR 5E 2 4 R R IR AL i i 77
IR J57 450 % Ak M [ 28 = LAl fo
TR BRI AL S A,

P52 1 2020 4F 8 H AT HEAT [E F HFi—4F
% SE JHIT U 2 e 2OIE 25 5 %

Earitea,

T 1 BEACHEIR HIAEAE DR ARl e e H, BiEtesd, ERAvEeS
[FA R H -
2+ UEFRF ML SCEMAT I B2 GIEZRE AN 53 SRS A B IMED) IR RLE -

4.2 EEARRE Y WA RSB E M5 H A3 A

ARG WA, ARIESEINHES GEFRE). GEFRBREGER), (BREERAR AP
HIEER SR S RFHNEIHUE, MR I A A S UM 40, ABEWSHUEM . B
FUR Tt R BE LR B8 NS 1AL ad 45 SR N BRAE PR 87, AR XURS: B R il _E 9 A
PR AA S ARG N, ARSIEESESIN, REEREREHIRAA AT N, RE
ARG BRI 2 RIKAL 5 L HAMERAT Ny, 15 B . #5288, AReS5EK
WS EHAPTE AR SR BRAG SRR R 0K TIF A PxE, e PR

F13 ik 46 7T



[E 221 Z 4053 51 07 R UE S B BT 2R 6 2020 4F P R
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4.3 EEANIRE A AT 5 H O E T3 A
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RIFER 2 AP SR, FOTHE T AR TS AEFRH RS LFERT . Wil
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FRE BN AT S A 2 4 ik AT -

4.3.2 REZHIT KLY
RN, A e SRS GE B ITE BN AR B & R A RBR H R A5 5 o AR
W, RAKBUASE A RE BN AT 28 5 AH 25 S 0 57 52 5

4.4 EIATIRE WIS X3 B SRR AL SR DL 1 A
4.4.1 7 3 Pk G B B SRS FB AR 24T

— = RAT RN B MIBOR,  HEAT 7 REEAE, NiiimiE NRBh M. ATF TR 2
FiT, 2 A SAT IR R AT i3 m, T2 A 17 B2 1438 MLP 1 1 4530 LPR 4 3.15%
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BURENE R R, SISk AR AT ENRBECE IR, Rmiide, BRIV BOY Y
FNER, RATRONE . —Z2RE 18 M AR 3 PR B AR 4k 8 T AT, BRAT IR IR T s 2344 Ti
¢76, R 1.3%, FIZRGA RGO R R8RS RE R R4 m .
4 WA HE N, A ER BT T BE AL 9 FE RS, o [ AT 43 5 R R AT T R # 20BP.
TIREEFIRE R 0.35%. SEE M BEAE 1 ANE AL BTSRRI A TAT, PR
TR R KT K 5 H, S5 RSB T, CLRSeE 5, 57 MR BRI ANEE
W, B G R B RN, BRI R PATIREE 6 A, SR MBCRIARREE ], R E
SRAT RS, PR RVED, SR ad RS BAT. TFREORE, | AEIE T EAT 46BP 2 2.15%,
1A E TR BAT 45BP 42 2.29%; 10 4EH[E {5t 147 27BP % 2.86%, 10 -3 E FF {5 EAT 19BP £ 3.14%.
15 PSR R BE R 2R 5t 147, b 3 4R AAA. AA+. AA 425 BT 29BP. 29BP. 41BP & 3.19%.

3.40%% 3.74%, EHFIZE 1-3 0. 3ELLEER, WRAMZEER, SR Z0kE R G,

£i b, 2020 F EYERITFHIHAN TEARERES, i Re e L. 4 AMERREN
SN, RIS R OE AT 5-6 7, FEEWEMATRD EI5, WNEEELEEEHNH =T,
PRI R ATIR RO EIXMTIITE T, ERERAGE R T LERGE T v, K
I B A, B T AR YA -

4.4.2 MEHHNESHKLSRIR
AFEL 2020 4 FREEREN KRN 1.72%, [FEHDS EEIERER RS 2N 2.32%.

4.5 EEAWNEREY . EHFTHRATLEANHERE

XFFmMmE, 5 ALK, GirmmEatBe. fmBeRIES B GBR B Rt i T, #
FEFL EAT, 1 FEHIE G EATHGL 100BP, 10 5 E 7 EAT 50BP % 3.1% 538 1V £ 2.9% ML, #
FORFE R BT AR AR B E BN, EHBER M AR R AL, Mg X
5 AR AEBORFIF KT LR

MG, 7 ARk, ERPE EikEm T, MERBI IR, HifKmoas 7
ZEF IR AT KPS 5 K 5% R BUCRCSR R T, s o 387 1 8 PP AR B A B AR e 1, AR
FOEIIBE SN R, b 1-5 FERR AR AVE 3. WIRRFIZERE, HAl 3-1 1% 53 4
B PR Z2 3 40T 2012 4ERLK 70% 73 A1 38 LA EAKF, SRR 22 DR o M S — ZAR ARt 100
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5, MEEMMEME. KnFROZEHPSFIRIELTFBEEA R, F L EET RS KK .

BB, EREHBFSRT, MVERTIERESGE, HEEHMV2ERI SR
I M R SE A AL, B R B BR G . 450 b, IR el TN B SO EOR R, R
AIZIRNEs =Gz AN BORE RN, kB IR I, kR EMEEL, HF
FAUERALAT . RAEPR R R S KSR E; TR Z oA E . ¥ KB SRR AL 1 RE Al 75 PR KF
LA

RIS RTYR 300 $54 PE\PB AR IV AE T il SR YD S BIRAKC, HefTs Y
WA AR AFAE ST 22 16, IR, Bt fh 0 m T A s W R, ZUET5 ™ A L2 BRA AR X L
%, FefBt R EMME R IRTr, B RO GAT W AP I AR B BOHT X BRARAT ML R B Je Sk
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JREJET, WEEENEREFIELES, RMBORMEHKEEE, Bt6ilid NEG B .
FELGFRIBHIERET, FMBERHIH AR TR, WIaRa 4R S B e, HUGERAZE
MZTE BEMBERE. EASNEBIARET T, BRILERETIHRRZ AN 2.

4.6 EEANMERAESMHERFFERBBHHA
I B NAZ R FEEIE, B ER RS, JRHE TR iR . (B 5
FEA TG EA R TR R PUTARE, #REEMERA RS EH. RGN
MRS MEBER R ERITEITEM,. ARMERZRA SR EEIZEN ARSI AT R
SRS NEEE . AT LS8 T, WRAFEERATWYT . STHZE SRS ATk
AR5 KV RE ST HE B2 BB A R B R A SRR AL, AT TR AE R R i IR R
MR . BT AFEAEARAT ERFIZE w5, — V) AR5 Al ot o KA e i E N

4.7 EEARHR S 1 P 2RI 43 BO1E L 0 U B

AR G PRI AL 2 A R R SSE AN O AUE © 1 2020 4 3 H 19 HBEAT 58— Al
EAEC, B 10 EESAFURKLF] 0.16 J6. HUEAME AR, RIEAILEH A FAF SGEE %
FREIRILAE » AR JHk < 70 L7 AL 1) AR St R AL o
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5.1 HREHAFESITE NI TEF LB

2020 AL, He A TE NEEREB AT HIE R RS NITE RS, R 1 Ik
TR I GIR) NI FIERER. e H . FEE G RIPUSTTHIEAT 18 AR 55,
AR S G R AR 2 AT

5.2 {EEARREHNAZEERBSEEMTE . FETE. FESREHELK U

2020 SFAAFERE, BRI GE A R A R RERA GO AIEF R R &R Ik, eh
PAEE TR TR B L AR BT R IS RALE, SR ORI F R

BHANREIAT N ZIEe AR EHRNIT 7 —IRFESE, 2ECAHN 51,360,949.82 JT.

53 TEANFZHYREFT U FFEERENFNEL. ERNTZEERERL

2020 SFAAFRE,  HHFE I S A IR ) 4 R OF 22308 N R A% B A R R R A i
UETF BRI S A R I S5 4R AR BRI, Wi B L. W5 MRS AR N A BR
HEWEHENFEL, M. <.

6 FEFEMFLIUHRE (REHT)

6.1 BEEMMHE
oxit Ak IR BN R R R R4
WEHIEH: 200046 H30H

i NRoc
o LS AR FEER
20204£ 6 A 30 H 2019412 A 31 H

BErE: - -
BRATAEK 6.4.7.1 443,480.91 2,271,108.66
S AT e - -
17 H R UE S 13,830.41 24,511.65
T oy A g e 6.4.7.2 1,265,803,000.00 3,723,849,000.00
Horprs RS

e - -

fiigr 4 ot 1,257,217,000.00 3,695,578,000.00

TSR USR5 8,586,000.00 28,271,000.00

REERE
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fTHE SRl = 6.4.7.3 - -
SENIREE SRl 6.4.7.4 - -
INEYSCIIE 7 7 B K - -
2SR 6.4.7.5 17,316,708.34 63,087,835.43
INAidivel - -
JREYAT I 3 - -
146 JE T A3 B 8 - -
HoAh = 6.4.7.6 - -
BErE ATt 1,283,577,019.66 3,789,232,455.74
- o AR FEER
AR & S 202046 H 30 H 2019412 A 31 H
Fufii - - -
L HfE R - -
2 5 M G A £ - -
T AR 4 Rl 47 it 6.4.7.3 - -
S HA (R 4 Rk 5% 72 K 154,911,802.54 529,718,765.41
INZRRTE ST - -
JREAF I [ 35k - -
A A BN Fik T 277,523.57 828,040.99
AT B 92,507.84 276,013.65
LA 5 AR 2 9 - -
NAAE 5 B 6.4.7.7 18,602.86 36,185.31
I AZ Ao B 60,926.23 129,644.82
AR 27,784.53 102,099.04
JRLASS Il - -
18 ZE T A3 B 47 it - -
HoA A7 5 6.4.7.8 105,321.58 222,000.00
ilig=gip 155,494,469.15 531,312,749.22
B E LA : - -
Seficdk 4 6.4.7.9 1,110,019,384.86 3,210,065,159.54
Ry B AE 6.4.7.10 18,063,165.65 47,854,546.98
&N ETT 1,128,082,550.51 3,257,919,706.52
SRR BN ST 1,283,577,019.66 3,789,232,455.74
T REHEUEH 2020 4 6 A 30 H, BEEMEIHE 1.0163 J6, FEMEUEA 1,110,019,384.86
o
6.2 FJER
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202001 H1HZE 20191 H1HZ
2020456 H30H 20194 6 A 30 H
—. A 67,516,538.58 93,238,511.56
IIRIBSEPN 53,097,270.76 96,704,557.65
Hrf: fRacR RN 6.4.7.11 73,544.26 69,929.72
e ISUVON 52,332,147.80 91,157,297.29
B SCRFUESE R RN 352,166.25 5,455,265.88
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HEZ3 A RSO - -
HoAh A 2N - -
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Hrp: REERTE 6.4.7.12 - i
FEI I - -
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i il - -
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N A A 5 24 = NEORIA=)
iﬁ/;\uj)c friaesis (BRDES o1 -4,.833314.53 -180,769.12
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3. BEE RS P - -
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5. FIUESZH 2,767,427.62 6,151,581.00
Fodre SR 4 B 7 3 2,767,427.62 6,151,581.00
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. — NP
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EAFED
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R e E A S (i
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Horpre 14 HEK
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-51,360,949.82
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fo WIRPrA &M (G
SEAFED

1,110,019,384.86
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1,128,082,550.51

EAFED

A RE AT L HA
=] 200191 H1HE 201946 A 30 H
S EE 53 B 1E B FEN &
. HAZ 24
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o RWzE S A
S E AT S B CRHIA]
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= RSB 5
e E A S (i
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Horpre 154 IR
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2.3k I8 el
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B
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SEAFED
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6.4 REME

6.4.1 FEEHARFNR

Il 2 1l 2R A A5 5 23 A F R 4R 8 R G (T AR AR L ) 28 vh [IE S M B P B D 4 (LA iR v [
SERVFRAT[2016]2155 5 (O THETEZ AR A6 5 AU R R R ST E) ik,
RIS EIHIRA UK (R NRILRIERE A PR SE) R (B 2R R A 5 25 B 544
SREEF) ATTATFEE. AESARARTN, FELMRAE, IR HFEAEREIL
s 4 RS AL SR NIRRT 4,210,019,711.79 J0 MV £48 35 455 8 R 2 1HITR 25 BT CREFR Il A 1k) 3 4E
FKIEH RIS F(2017)58 183 SI Rk T LASRUE. S EIER &%, (ERIERAMG IS
REEIEG AT 2017 43 A 1 HIERARL, FeE FA X H B2 0SS 80N 4,210,029,166.34
WEEEMH, KR NEHE SR EITE 9,454.55 GNPl REEMESEH N NERIESE A
BRAF], FEEIEE N NCBRAT R A R A .
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Bt
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o
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it AFEf RATEGE. PSS, EES TR AN BTSRRI IR iR
[ ARATAF R [RIMAF B A2 A 0 o IR M 2 0 V2 < B0 1A At ] 2 Wi 2 6 < T R (HLA
Frrh ENIE NS 22 AR IE ) ARTES AT G LBy AREESA T T 6 5= A LU AR T 24
T 80%; AKE G R B e B B H A — £ LA BUR G785 LB AR T 56 6 513 (10
5%, e, BBEAEAES AT G A7 ORIE S AR RS . AR GRS B ME Dy ik
LR R R,

AW 5 AR AR G B N [H R IR G P TR AR T 2020 48 8 H 27 HttiEdRk .

6.4.2 2 THRR IS | Z Al

ARFEE 0 55 R AL BRI BEH T 2006 4F 2 A 15 H & CUE IR AAG 1) (b2 v AE] — B A vE
MY & IAA S THAE I SAH SRR E (LR SRRl tHE ) o ERE R i i GIESR R Bt i
5P XBRL BARER 3 5<4F B i A0 AR > ) o [ RS 50 5 b o (LA T f e o [ R <
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AFHE4r 2020 FAAEFEMSMERFE MW THHENI R ESR, Sz, seRh e 7 ARE 4 2020 4
6 A 30 HEWRILEL A2 2020 45 1 H 1 HZ 2020 4F 6 F 30 H 1k BE 208 bl SR AL S il AR 5
B RER.

6.4.4 FREHFTRABSHBOR. SiHbTHSBRIE—FEEREH 283 HA
AR HIPCR AR 2T BOR Sl 5 fal— WIE RS A — 2.

6.4. 55 F IERI LB
AT G E AR W IF) T A0 B ) e 24 T IE .

6.4.6 BT

MRS B R B [2002]128 5 (ST IF IR 55 #5 B 3 A SCREAC ) R Fy S )
IAH[2008]1 5 (RT3 Bi TILEBERKIER . W Bi[2016]36 5 (& T 4 FE LB Ak
FEERUR SRR WFI[2016146 5 (% T3t — 20 B 4 T & Do ik md e ol A R O
R WFL[2016]70 5 (KT ERUHLAL RNV R SEHMEBBER A S AT . HI[2016]140 5 (KT
Bt <t il D 3t 7 T R 0 A IR S5 S A BUBCR I A ) W BE[2017]2 5 (R T BEA 7 i B A I
A R I AN FEE R . WBL[2017]56 5 (R TBAE 7 S E A 5% R LT AN . A AEL[2017]90
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FEIF 7R -
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Bio B ALAE 2018 4 1 A 1 HATE SRR PR E R BHER N AT, REGIEERIN, S F5%
a4 CEENIBERN, OB TTE ™ M e BN LUG A A R3S BB R 9 B AT 1Kk

=Ry
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()X FE < HUAF A AR R SR B R AT B R A AR T8 28 <2 SRR IR A ARS 20%1)

MNP L

(4) ABL T 4D VOB S0 B INAN I 5 20E B B NS5 247 I S B g B A B Y 1

Eefsoh S asan .
6.4.7E B &R E KA
6.4.7.1 BATHEK
BA: NRmoT
H
Sig VNN
2020 £ 6 A 30 H
R LY 443,480.91
€ AR -
HAhAE = -
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6.4.7.2 X G HERE =
Az NRMIT
ZINCER S
T H 2020 4 6 H 30 H
A Ny IR XN N RMEARS)
i 22 - - -
REENE-ST
EHY
T o Hi - - _
fiidz | BATIEIT 1,249,430,449.97 1,257,217,000.00 7,786,550.03
&1t 1,249,430,449.97 1,257,217,000.00 7,786,550.03
F P RFIESR 8,513,874.82 8,586,000.00 72,125.18
Hs - - -
HAth - - -
it 1,257,944,324.79 1,265,803,000.00 7,858,675.21
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6.4.7.4 TNRELMES"
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6.4.7.4.1 FILNIREEMBHRRH
ARFE AR AR AR RNIRE SRLE .

6.4.7.4.2 FIR L I [EG3Z 5 H ERAG ) £ 57
AT AR AR R AT SR W 50 [ 28 5 AR 5277 o

6.4.7.5 MUF| R

iz NRMIT

i H

AWIR
2020 £ 6 A 30 H

o7 IS S A7 RS

456.62

o7 ISCRE S A RS

o7 IS A AE AR

S BT AT e R R -
A 57 25 S 17,312,842.84
U = SCRFIE SR ) S 3,402.40
N A SN IR B IR ) U -
N7 AL HR A ) 2 0.28
INA G S ATE /N [ & 95
AL HE IR 5 A S -
At 6.20

&t 17,316,708.34
6.4.7.6 HAb¥E=

AR ARG WA AR A HAL T =,
6.4.7.7 NAIEZ 5 % H
Az NRme
AHAR

i

gl 2020 4 6 A 30 H
<5 BT S RATAE 5 % -
AT R T S AT 22 5 B 18,602.86
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6.4.7.8 HAbff5
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A 23 i A & B G RIE 4 -
A) B2 [A] B -
AR A 1B 24 -
At AT R -
T4 2 105,321.58
Eann 105,321.58
6.4.7.9 Sz 4
SRiras. NRMT
A3
W H 202041 H 1 H&E 202046 H 30 H
WA () K THT 440
AR 3,210,065,159.54 3,210,065,159.54
NS 264.64 264.64

AMIER] (BLe S IHE)] )

-2,100,046,039.32

-2,100,046,039.32

AR

1,110,019,384.86

1,110,019,384.86

VE: RS AR BN B [l e e

6.4.7.10 R4 ECRIE

Bfr: ARt
i H CLSRHLHE 73 AR SEIER 4> KA BCRNE AT

AR 37,075,146.32 10,779,400.66 47,854,546.98
AHAFE 64,623,474.11 -4,833,314.53 59,790,159.58
~ iﬁ‘ﬂ ‘%/ﬁ% LA LN -8,727,931.59 -29,492,659.50 -38,220,591.09
BIETIE
Hp: L& HIER 6.07 0.05 6.12

AP -8,727,937.66 -29,492,659.55 -38,220,597.21
A BRE -51,360,949.82 - -51,360,949.82
ENHFN 41,609,739.02 -23,546,573.37 18,063,165.65

6.4.7.11 FEFBWAN

A, NI
HH A
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SE IR BN _
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ol = R TN I SUN N 5.08
HoAb 84.18
ait 73,544.26
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6.4.7.12 rE#REW
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6.4.7.13 RHRHEIE
6.4.7.13.1 FRFBRFEWE —FLZHBEHBEMERAN
B NRM
EN
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20204E1 H1H £2020E6 H30H
fhﬂim# (i I e A5 2 23 A ik 3238 401,715.12
RSY
M Sz (U I R i 23 LA
A S 3,145,944,667.49
Pl SEYSCR) S L0 73,322,952.08
SESE iR ZE A IRON 19,134,095.55
6.4.7.13.2 FE X FHEHRR WS
Bpr. NRMt
EN
TiH
20204E1 H1H 202046 H30H

T2 B SCRFIE SR S S A

20,003,838.75

W S VRS RIES A S
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s PR N IISNS YT 372,838.75
e SRR R P R I g 118,486.80
6.4.7.14 fTAET Al
AFE SR I EATAE T HIGE
6.4.7.15 A2
AFE G A W TR
6.4.7.16 A H{EZFURE
Bhr. ANRMT
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5 H 48 A
20204E1 H1H 202046 H30H
1.8 5y P & Rl s 7= -4,833,314.53
— R -
fiEiEr ey -4,660,827.73
RS RIE R IR -172,486.80
— FL e -
HAthy _
2474 T A .
— BUIE# Bt .
3. HAth _
De N A R R A OB AR B R A
ThAd BEE B -
Pt -4,833,314.53
6.4.7.17 HAhIRAN
AT G A A IHN TS IHANON
6.4.7.18 X 5%
A NRMT
AHA
TiH
2020 4 1 H 1 H&E 2020 4 6 H 30 H
< i 3978 5 9 204.56
ERATIE 35758 2 P H 10,800.00]
ann 11,004.56
6.4.7.19 HAh%H
Az, NRMT
HA A
202041 A 1H 202046430 H
19 H 45,649.24
EISS ST % ¢ 59,672.34
R ELE _
HRATI R %% 12,734.17
i3 K P IR %% 3% 18,000.00
BT AR 55 U 600.00
&1t 136,655.75
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6.4.8 AR, HERHRHEEIHIUH
6.4.8.15F HI
HER AR, ARSI TIENEE R EE F I,

6.4.8.2 F= i fitR H /5 HE M
B SRR H ARSI 1B 7 R H R S

6.4.9 XKEKHF KRR

6.4.9.1 AMEHSEERAERBR B ML KBS

RIKTT A4 FK SAEEHR R
R A EHARAA FEGEIN . VEN LI FEEHENY
SOEBAT AT A IR A =] CAGlRAT™) REtEA

T TIRRIRAZ 5y P IEH MV 55¥0 B A 4% — R L 26 T 32

6.4.10 AHx &5 # K _EAEEEET LGB R I RBE T BT 5
6.4.10.1 BT REH A Z R ITHITHA 5
A F G AR A A Ay K B T B S T 28 A i S BT A B BT T A S

6.4.10.2 BT R A
6.4.10.2.1 HE&EHH

Bfr: AR
EN L A FE AT L A )
i H 202041 7 1H E20204E6 H | 20194E1 1 H £20194E6
30H 30H
2 S R A ) e 4 B S AT ) B O 3,548,832.99 6,428,747.09
Hodr: SO BN R 7 Y4 2

E-iﬁ% BN E RIS A PR A B P BRI 42 T — H IR & P13 E 0.30%HI4E 9%
i, BHRIESHAK, A HibEAR N HEHEARM =17 —H&E &% 18E X
0.30% / HERHL

6.4.102.2 E&ILER

A ANRoo
A A T LG )
TiH 202041 H1H 220204F6 H | 201941 H 1H 22201946
30H H30H
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| 1R 0 4 A PO 3 | 1,182,944.32 | 2,142,915.65 |
T SRR EATE NASBARAT T S A%l — HE &5 1E 0.10% E R iHE, BH R
ERAANE, LA HitEAXy: HIEE = — HEE 50" X 0.10% / HEREL.

6.4.10.3 5 5RERT5 #EATRAT 18 Rk i 37 53 33 (2 Bl ) 32 5
NI AR J PN e 1 AT BUITR] 220 R 5 SRIB Ty EAT HRAT 1] [ T 37 R 55 (5 B 22 5

6.4.10.4 HREEAFRELZEE BN
6.4.104.1 REMAELSEEANCHEEREREAREESHNEN

AT AR 3] K AR T EE IR N 8 e B A BN AE [ R AR R AN R B I DL

6.4.10.4.2 MEHARBRESEEAZ S EMRBTRE A EEHIBR
ByHREAAL: )

ARHAAK 2020 4£ 6 A 30 H FAERER 20194 12 A 31 H

FEA 1L G 1 A FEA 1L 1 30
KIKTT 2R

FEA MRS A | R S A R IS5 G 8 R s x il

Ee 41 E&i]]
A IARAT 1,110,006,450.00 100.00% 3,210,006,450.00 100.00%

6.4.10.5 HRERTTRE RIARIT IR RBUL 2= £ RF B

AL AR

A AR FE AT B ]
K T7 44 FR 2020421 1H 2202046 H30H | 20194F1H 1H %20194:6 30 H
AR AR ELEPINSEION AR R ELEPINSEION
A BARAT 443,480.91 73,455.00 | 2,372,068.43 67,831.21

T AIEEHRAT A A S NASEEATIRE,  FARAT RMEAIR S .

6.4.10.6 AEESHEAMANS 5 RBTAHIESRHHFR
ARSI AR T 31 S B AR AT LRI AR AT AE AR B I N 2 5 QI AR A IE SR A 1 D o

6.4.10.7 HAthCBRAT 5 H T3 8H
A FHE G AR A5 A R b B T LU A IR) 3 e AR T W ) FAth SR AE B S

6.4.11 FESEBER
Bfr. NRMJt
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10 32 i T
&R e R . ‘
75 BrEH SR ‘ Bk | FIESBECETE | &
H i @s¥l ‘
AR LA
1 2020-03-19 | 2020-03-19 0.160 51,360,928.51 21.31 51,360,949.82
&t 0.160 51,360,928.51 21.31 51,360,949.82

6.4.12 K (2020 FF 6 A 30 H) AR E&FHEHMBERZIRIESHS
6.4.12.1 FINEHT R /48 RS T AR REE HEZRIES
I AR A BATR R A BRI /38 i E 25 T T B R I A2 PRAIE 25

6.4.12.2 HIRFFA K EIHERERIEZ RBE
NI AR A JAROR R A 2 I {52 s S5 52 PRABE SR o

6.4.12.3 R IEEIAE 5 P E AT M2
6.4.12.3.1 RATRIT 5% IE Y
WA A 2020 45 6 H 30 Hik, AES AFRIT AT 6555 15 W38 5 F B 32 H [0l 1
UEF AR 154,911,802.54 76, S LA R i 45 KA
S ARt

e g e 2 WIARME |, o .

(GEXANE GE RN [y £ 191 H s HE GO SULAC Al LA 50

120226 12 [{7F 26 2020-07-01 99.49 | 1,648,000.00 163,959,520.00
ait 1,648,000.00 163,959,520.00

6.4.12.3.2 X G i % #35 EE W
R HE G AR A WAPR TEAZ 5 i T 457 2 1E [0 g e A/ R 30 F 5 35

6.4.13 &R T B XK REE

6.4.13.1 RKEHBURAALLEH

KRB NGRS, FURRRS AT R & Tl i i, (KT R RS, IR
4, BT BARARMGERF= o ARSI RIS TR EENMRIRE . AESEHEEEESh
T i P -5 3K A <5 i T FAH O IXURS: = B L F A5 T AR« i sl 1 JRURE S i 37 AR o A4S ke < A2 H XU
AR B IORTIR T, 04 SR 57 LU 1 # B i a «

AREFRSGEHANFITERESREES. NS5 KEHEMNKGERE S, EFSFEEN
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O3 ) B RS BRI AP RO PR R R XU A5 S 0. AR A w4 R T e U B 2 R
2, A H O AE R P S IR I B e A P MV SRR T, —Zolk SR 5T
B B ML S5 U RS A%, o ) EAR B XU BRI DT i XU B o T ARSI g feT, A
A RIS RS ] T8, SRR SRR B RS BRAEURS B ERURS 45 XUS: S 31
RVEEE,  JF I 2 5] L TR B R 03 S 2 m) AR IR DL o RURSE B B o TH S A I 2%
B, WEARE. . #Hit. FEREESE T A R,

AR e 45 0 < B NG T <l T B g XU A B 75 9 o B R MR A A B M B ik Al
D028 o DS 7 A PR AT RE AR o ME MR 20 M FRD A FE R A, P AT XU 43 2 D 7 Bl R P2 AT b B0 [ A XU 45
RIS o T E R TR A, ARIEAS I SR B bs, 4565 0 fria H] ik TR Rk
IR E X AR AR B, R IR, W A R AR A B B SRR, B T
FEHUG AN KU BEAT W R A AIPEAL, JFIEII AN R, R XU % IR AT RS2 RV L

6.4.13.2 K

{5 U A AR S A A ) I RE P I A S 3 FRIBAT G2 504E, A G i BiE SR 2 kAT At
BB ELSATRIA R SR, S BOE R 10 MRS A2 1 R XU

AR e )k B BENAE ST 5 WA 228 50 0 T B RAR IR BLREAT T T8 0 PP o AN I B IARAT A7 A7
JBAEARIE G FLEAT BT R A IR A7, 5T I RNER RS AE K. AREERZS
FTEAT I AZ 5y P LA [RIIE 23 A 45 5 PR ST 24 W A8 53 X T 58 BRAIESF SO IS 50, 1240 XU
FIREPEAR /DN s FEARAT 18] [F) b 17 37530 4T 58 5 Wi B0 58 5 % 2 BEAT A5 P PP A RIS A2 17 2k AT PR 1
DA 8l 2 P55 XU o

AT A B BN ST A5 KRS AR, S e X 50 B ol A5 45 0P SR 1 IE S A AT
NEE AR, Hoas i 7 o £ 5% A 005 P XU

AT HUIFIRE ERIVERIG O (P E N REATE RIS B R R L) W€ bR Egt T

s

6.4.13.2.1 #HKHEHERIIRKBEFRE

A ARMG
KIME H PP AT LR
202046 H30H 20194E12H31H
AAA 947,248,000.00 3,234,779,000.00
AAA VIR 50,865,000.00 50,895,000.00
RIFH 259,104,000.00 409,904,000.00
it 1,257,217,000.00 3,695,578,000.00
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T ARIEERARARIFA O BAEECR IR BUR SR fT.

6.4.13.2.2 K MG FPRF IR B 7= L RFIE ST

Ml ARG
K P28 A LAEA
202046 H30H 20194E12H31H
AAA 8,586,000.00 28,271,000.00
AAA PIF
FReT : :
&1t 8,586,000.00 28,271,000.00

6.4.13.3 EHHE X

TRV R H i G AL B AT 55 b 57 DI SCS5 I I8 B 8 0 BRI XU o AR B 1 X
W — 5 ik T BAR AR A N AT B I R R LR B B, 53— 5 TR TR A A T Ak
I3 5 T 3 AN IR T ok SR 6 78 S0 R e s R 458 73 4 o T DIC V2 7E T 47 B0 JR 2208 3 e s 0 DA BRI £
AR .

st BSOS P UG, A e i ) e N X A i ) e DU G ) 175 90 0 A e
WA IF TR TR, ORISR R A G AT IS~ 5 UL AT . AR T G 0 5 0 B NAE
LA PR T B R 2K, 2058 AE AR H G LR E] F 1 A B 2K, 4 ] R e ] A5
SRR IR XU, A7 R R e S R AR 28

T 2020 £E 6 A 30 HERSE M [ gl 5 7 FORB P A 154,911,802.54 JofifE— A H A2 HIF
BOZH RGBT RIS, AEE S B R 5 1) HAth < b 67057 15 29 20 5 203 H 2508 — A H DO BASTH
S TN [ B e B (B A B AL s ) o [ 5E 2 H BANTHR, BRIMIK AR B 9 AR I B & £ 51 1)

P,

6.4.13.3.1 &5 M AT S H & R = B SH E RK 2

ANFE Gy (B R A EFE BB MBI PR rp T b 4 B8 (A TR AR IE S B B S AR B i) Je (2
TF LA TT I F5 P B G e XURG B B R ) 53R P SR A 38 4 2L 45 W8 72 FRO O 3 ek XL
TR, AT R R EE D A A A AL A R SR TR B AR AR AT 2 PR AR A 5 R R L 451 A
e 2R ARSI (8] Y AR RE ) 10 25 Fabm S BN ML R m dEA T e S 1) WA 23 4T

REEG T —F N R RAT RIS T E A £ W =1 10%, HAEES 5 AR &1k
SN L HAR R S L A REA — R A A RAT RIESR A IZAE 71 10%.

REEEFRRER KM ERT TS S, HRISAIEERZ G LS, Wi r=iiay

I 2 BRAIAGE B AL RS WME 6.4.120 BuAh, ARFEGmd s S [l 0 S fil 5% 7 7 2pl AN
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B BN EN TR, H ERR— A B e A BRI A el A& 1351
ENPESZ IR B T E G T A S B ER 15%. ARG R ST NG B RS 6 5
o7 ASTAE B AT AR H B T AR B EREAT B R PP S IR, W ORE H WA 9 e (] s AN
7 A TARE H AT AR5 7 ] A B

RIS, AR i)k 6 BT 5 B0 3080 (Bl A2 2 O B H 558 5 0 FROR 5 #2 [ oE
JEL USR5 5 068 T (0 35 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 A8 5 00 6 A B PR AT 50 28 VR 8 S50 Tt ™ e A B A B < A3 [l 52 5 O 3
PR ANZE Gy 3 F- Az o BBAh, ARG IR G BN FR 57 T 308 (R M58 5 410 i i B AR B AR 4
oot PR 8 SO 5 A R KTy R I 9 o ) USSR B85 1B AR 50 DUR R B i 42 2 SR (B TSR A2
Wy IFE SR SESUESF BUE 7 i L b ENIE I 2 € I HAR B MO S 50 TP R [ 5Z 7 I, W] 4%
ST B B R B 4 TR 20 BBV DR — B

6.4.13.4 TR
T 37 XS A& F5 35k < I 45 g i L B 2 S B BOR SR B < vt BT T A v 37 45 2R ek DR 3K R 22 3 i
KAEPHHIS, AR PR AN RS AT A 4% XS -

6.4.13.4.1 FIZ K

R 2 PRI A i < i T L 2 S0 U (B BRI <V 52 T 3 R 3R AR sl i R A e sl B XU o R R AU
O = 7 1l o T /A Vv R S AN R e P o SR ]
AN JEL S ] 235 PRORR A8 T 37 01 2 B T A1 IS T AR SR L < YA 5 e ) XIS o

AR < ) i < BN A8 B0 A < T i M R AR M R AT A, TR R R B A A A
FAE 7 ok Bl R 2R R BEA T B

R4 TR RTS8 5 T BARAT 1) 11 358 5 0 [ s WA bl TP A7 AT L 3 X o

6.4.13.4.1.1 FIRR KO
Bfr: NRTG
AR
1A 1-5 4 54LLE AR it

2020 4F 6 F 30 H
B

BATAE 443,480.91 - - - 443,480.91

e R - - - - ]

A7 ORAIE 4 13,830.41 - - - 13,830.41
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T Gy A Bt e 282,826,000.000  734,888,000.00 248,089,000.00] -4 1,265,803,000.00
SENIREE 4 iy
F
M ISGIE T8 S 2K - - - - -
MR R, - - 4 17,316,708.34]  17,316,708.34
IR A K - - - - -
wre it 283,283,311.32]  734,888,000.00, 248,089,000.000 17,316,708.34| 1,283,577,019.66
ik
S [ 0 4 ik %
et i 154,911,802.54 - - 41 154,911,802.54
oK
MNATIEFE H 2K - - - - -
AT 2 [A] 32K - - - - -
MAT RN SR - - - 277,523.57, 277,523.57
MATFEE 7 - - - 92,507.84 92,507.84
INERE: R e - - - - -
NATAE 55 %% - - - 18,602.86 18,602.86
AR T - - - 60,926.23 60,926.23
MATF]E, - - - 27,784.53 27,784.53
HoAth F1 45 - - - 105,321.58 105,321.58
5Tt 154,911,802.54 - - 582,666.61/155,494,469.15
) R AR B B 128,371,508.78  734,888,000.00 248,089,000.00  16,734,041.73 1,128,082,550.51
AR
2019 4F 12 A 31 1 DI 1-5 4 5RLE NS, it
H
wre
AT 2,271,108.66 - - - 2,271,108.66
1 HARIE S 24,511.65 - - - 24,511.65
T AR | 1,928,059,000.000 1,436,737,000.000 359,053,000.00 - 3,723,849,000.00
IVl - - 4 63,087,835.43]  63,087,835.43
wre it 1,930,354,620.31] 1,436,737,000.00 359,053,000.00  63,087,835.43| 3,789,232,455.74
i £t
S [ 0 4 ik %
etr e 529,718,765.41 - - - 529,718,765.41
=K
AT N F - - 1 828,040.99 828.,040.99
MNATHEE B - - 41 276,013.65 276,013.65
NATAZE 5 % - - 1 36,185.31 36,185.31
A A - - 1 129,644.82 129,644.82)
MATF]E, - - 4 102,099.04 102,099.04
HoAth 471 £5 - - 4 222,000.00 222,000.00

2 34 i3k 46 T



[ 221 R 20 53 (5107 B UE 7 BT R 4 2020 £F P 131 05

it 529,718,765.41 - - 1,593,983.81| 531,312,749.22

FIZBURERR | 1,400,635,854.90 1,436,737,000.000 359,053,000.000 61,493,851.62( 3,257,919,706.52

T RAFRAARIE G KA SCE,  IFHE A L2 A 3 F0HE Oy H B H
REHEFLTK.

6.4.13.4.1.2 R 2= R () BURR M 43 BT
(585 B 2 A HoAth T 37 2 A A2
X BT AR H 5 4 BT v E
Emam (A NRMAI)
AH 2R ARG AR & AR B) A 4R
AT
2020 % 6 A 30 H 20194 12 A 31 H
TG FR Tt 25 NS ¥ 821 W2y 1,422
TR [F 25 AT N 833 By 1,439
6.4.13.4.2 SN X

AN IR i < ik TR 2 Se B BOR SR BT RNV SR AR S T A AR BB X . AR dE <
RIpT A Bt S St AN R, PR B AN XU

6.4.13.4.3 HARMAE XK

A b IR, A 4 5 PTG TR 1 2 o M (B BRI < Y 2 R i T I R R A0 AN 26 LA
T A DR 3R AR B T R A I B R, o A 4 AR B T e i ol P, RGO B K AR AN A X
(58

AIE AL IR PR AR X L 50 AN R S A0, BT M B 18 MBCRIIRA
ST LA A B IO RF SRR, RV H ISR . U e e i 4R Skms . RJmIC B AEn% . R 3
SEWE . A5 FIGURIE . [E1I658 5 SRS S 2 R R S, MR R B LA, IR X5 1 2 o ih 2%
s BEBMT, SR AR AT R . RSBGPS =10 LA
TGN 80%: FEA DL B H 7E — 5 LU FIBUR 5 757 5 5 LB AIG T 25 4 3 7 14 i 11
5%, HP SRR &S B AAIES AR R K.

BEAh, ARG ARG BN SR A BT R A RIES I A Sl s, B WS 2 RhE BT
SRS HEAT KK R, B35 VaR(Value at Risk )45 b 45 Rl A 5 4 1015 O VB ZE A A XU, R I T 42
3ok R AT BR R A4 )

6.4.13.4.3.1 AR #E KU ML
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T 2020 6 A 30 H, AFESRFHLHHENZERFLY (20194 12 A 31 H: 1) , KL H
A% XU T (2019 4E 12 A 31 H: &) &

6.4.13.4.3.2 ALY XS B UM T

2020 % 06 H 30 H, ARESRFFALHHENGEIRET2019 4F 12 A 31 H: [H), FkETg
FIZRFNGMIC R LLAMA T I A% TR 28 (AR Bl F AR 4 38 = 1 E 0 8K R2 (2019 4 12 A 31 H:
[])o

6.4.14 7 B T EMEM AT & vHR R T Z U 9 A I
(1) AfehrE

a) Rl TR SR EITFREIITE
A AT ELIRPE R B A SR ETHERARTT 5 A H S SCR AE TR R

JERIRIE :

~

BB MR B G TEER T3 BRI B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % R LS A i A\ AL
=R HRB P B AN AT I R A

(b) FFEHILLA SEMETHE R GR TR

() &2 &R T RN

F 2020 4F 6 F 30 H, AEEEFA KA RMETHE AT IR 865 10 Sl 7= 8+
B JRIKIIAREUN 1,265,803,000.00 78, JCJET 5 RX L = ZRKAREQ2019 4 12 31 H: 5
TJRIK 3,723,849,000.00 7T, ToJE T EE— R ZJRIRHIREN) .

(i) A S EAT IR 2 K ) ) KA 3

AREEG LA B Z IR AV A B U AR H N8 2 O ) I R

AR Fe A R b R AT B IR) R A B BA S Se B v e R TR A RAME TR R IR R A
KAEF).

(iil) =2 XA SRMERBFNA A B 44

o
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(c) AEFFLRI LA eHETHE N SR T R
T 2020 4 6 H 30 H, AIEEARFFAIARFLIILLA ROMETHEM SR (2019 4 12 H 31 H:
[,

(d) ANCA Fet(E iR ik T2
ANCAZ SR BV B AR e R B 7 A A £5 T R S SGR U At i ot KT B 5 2 e i
EHMAZEMRAD.

(2) BRSehrE s, AT iRk H A SE G 70 /5 2400 B (1 Ho At 2T
7 BERASHRE
71 AREEFHEHRL

SRERAL: NIRRT

o N E Y= ouaii] e
55 i H SR Wl (%)

1 ERE s - -

Horpr JRE - -
2 B - -
3 ] 5 WA e 5 % 1,265,803,000.00 98.62

H: figz 1,257,217,000.00 97.95

B SCRRIESR 8,586,000.00 0.67
4 b B - -
5 SRbATAE MR - -
6 SN IR 4 i % 7 - -

Forre ST IR P SN IR A 42 i 5% 7 - -
7 AT MG H & AT 443,480.91 0.03
8 At 2% T B 17,330,538.75 1.35
9 it 1,283,577,019.66 100.00
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7.2 MEPIRZT WD RIBRERRALE
ARIE ARG R AR A B

7.3 FAREE N SO E o5 34 B R LB KN HE R R BT TR R AR B A A
AIE AR AR R A IS

7.4 MEH B ERRA SR ERRS)
7.4.1 RiH LN SHE RIS T 1 2%BHT 20 4 KRR B4
AIE AR W R BAT IR

7.4.2 RSN SR RIS T A 2%BET 20 4 IR B4
AIE AR N R BATIEE R

7.4.3 TNBR K BA S8R S R RN B8
AIE AR W RBAT IR

7.5 MIRERF R RNOBMFREAS

SRR NRTT

i B B B L
75 fii 7 ARAME
B(%)
1 K i 77
2 PAT A
3 SR i 77 781,871,000.00 69.31
Horr: BURME SR 259,104,000.00 22.97
4 (N4 Dies
5 il SR 55
6 SRR 475,346,000.00 42.14
7 ARG (AT AT #fi)
8 ER 2
9 oAt
10 | &it 1,257,217,000.00 111.45
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7.6 SARIZ A FMHE o 3 & 57 1 E LB RN HEFF A 48 451 35 B R B 4
Eh: AR

5 5 R Y RE Y
Fag | AR i3 24 (k) Ny IR AIXIED
A ELH1(%)

1 120226 12 [EJT 26 2,000,000 | 198,980,000.00 17.64
2 1828017 | 18 Mk &ttt fb 02 1,000,000 | 102,140,000.00 9.05
3 101900114 | 19 Hil i MTN002 1,000,000 | 101,300,000.00 8.98
4 1728014 17 #2847 01 1,000,000 | 101,070,000.00 8.96
5 101564021 | 15 #EHESE MTNO002 1,000,000 | 100,580,000.00 8.92

7.7 FARAE A FOME o 2 & B E LB R/NEE R BT B 7 SCRAE SR R B 40
SN NRTTT

i B B i
a5 | R UEZF A4 K R () NIHHE
fEELBI(%6)
1889203 18 .75 9A1 300,000.00 | 6,129,000.00 0.54
2 1889273 18 7t 11A1 700,000.00 | 2,457,000.00 0.22

7.8 WG HARE A RME 5 S HE BN T T2 SR &R B4
AIEEARE AR R A TR

7.9 AR FME o 3 S B A LB R/ NHE R AT T A2 BUE B B 4
AIE AR AR R FFA BGIE

7.10 R EHIRA RSB HIBE 532 5 16 L i 3
AT GART N R AR 0.

711 i IR A EE S4B ) A 52 32 5 1 L 1
AT AR W AR B E G0

7.12 BBEAERE M

7.12.1 AR AN S B R MR- 2UESR I RAT 4 (BREIFAT. LRMRAT. SRR, RIT. +
17V Pl EAT . RASAT AN BB B3 R A SR S g H T — 42 B A TR
Ak S L .
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FE AT T 8 0 SEHUR R AE DU IE AN 22 10 5 3t = T H R CDTR s R AR DB e 15 44 20 € T
Hs DU RAUER; EAIRIPBERIEITH RIGE A T Eid BN,
AT BUR R B0 55 Al B8 S I, 2 RS2 B AR ORI A T AL 11

TRHAT T IR ST R RS A 7 (05 S M T SKBY 7 s 3 T p #ENL 55, IR
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