BEEHERTTTESE
2020 £ 1 FERG

2020 £ 3 A 31 H

HEBEEN: EEESEFHEARTEAH
HETEEN: FERITRHERAF
WEXHHE: 2020424 A 21 H



BEEHFZR® D 2020 £4 1 FERE

§1 EERNRN

HeEHENNEE S KEFRRIEARRE Fra GO RRIC R, IR FUERRR B E K,
T FL A BB L A PR SE B AR AR AN ) KA TUE

REFE NP ERAT O AR A FAREA LG FME, T 2020 4 317 HEK 7 AIRE
R S RS IHERIIA R A EIREEAN R, RERRN B AR ERICE. RS

B R

B BN R VA DATRSEAE T S BRSSP s T2 g B3, (EAMVIRAE RS B — 2 &L
B MR WSUFACRIARREI . B AR, B0 AR 3BT AT S AT 20 B 3 A

S IEEE IR

A 5 ERIREH T
AIAERIE 20204 1 A 1 HigZE 3 H 31 Hik.

§ 2 EERBEN

4 TR BEFHERM
HL TR 000686
HEEfE FLTIFF TR
e AR 201446 H 17 H

T AR e B

20, 598, 334, 642. 79 43

5 H AR

FEORRFIE & B0 RS AT s A s PE R RTSR T, 4 se Bl 5t
PSR AE A5 4

P AR AFE GG R IE PRS2 SR SR 8 S, 70 )™ b %
H RS RTEE T, R FIR T3 R AR A R L 2, SEIdA
H1H.

N& R &8 LREEAFFHRZ CBLRT -

AR YA 2 AR AIE AEE RTINS HES, eI BRI TR A 4
BAEHIES. fisMIES.

REEEHNA BEESEFHARITAA

BEEFEAN HFEERAT IR A PR A

TR R EE LR SRR EERFENRT A EERFERTB

NI IR 5 AR 000686 002753

WE IR T R0 H A&
Dt

20, 597, 146, 186. 70 11y 1, 188, 456. 09 1

§ 3 EEMFSHEIIMESIHERI

3.1 XEM K

Hfr: NRMIT




BEREFEZR D220 551 FEME

B L)

AR (202041 A 1 H-2020 43 H 31 H)

EAGFEFE LN A

HEEFEHFEIRMB

e

1. A C sl & 119, 469, 604. 06 8,613.01
2. AHHF 119, 469, 604. 06 8,613.01
RO 2 N o e TR - 20, 597, 146, 186. 70 1, 188, 456. 09

VE: L. A C eI as fa i e AR BN . Bestdicas .

HAbe N (AE A SRIMERSRESD 0

B FIR ROARAT, AR A ) L STILC RS DA B A R BB e, T 58 T i
SRMMRAATERLE, B, ARIMEEDRIAE, AT IR AR & 0.
2. R ANWEA 5 AT, RS E RT3

3.2 EEHERIN
3.2.1 AR E RS HBFHEWR R LK S RIS LB E R R K R

A FEH LN A
- g ML ST A T
L BT TIETE o NI T S =0 masiiaiis B B
pre i EREE RO HED W25%E) Wﬁi?@% O—-® @-®
TFE=4H 0. 6434% 0. 0005% 0. 3366% 0. 0000% 0. 3068% 0. 0005%
AR EILN B
- LS LA
T A i 2 | M 257 L A v o
(A y 28 3% . i 25 R ARY — —
prec [ ERE RO W= W25 %EE Wmi?ﬁ% O-® @-®@
TE=1H 0.7031% 0. 0005% 0. 3366% 0. 0000% 0. 3665% 0. 0005%

3.2.2 BESARENURES RTHHMEWm R AR5 L5 R4 B fE i e
R

AAE FEHTE by A BT e E M 3R 5 R b 20 b B o i 2R B g 5B RE SO B

22.00%
20.00%
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00%

2014-06-17

o » W o o MmN o O @ O @ @ e G
O R L R S A N R
o = W O N % W o~ m I~ O o Wb @ = % @ oW
W o 2o 5 5 By F 85 P 5 S R &S 58 R 5 9
+ W W N N W W W M~ I~ N @ @ @ o, O O & O
— — — — — — — — — — — — — — — — — — [aN]
o o o o o o o o o o o o o o o o o o O
[t} [t} [t} [ [ [} [t} [t} [t} [ [t} [t} [t} [t} [t} ™~ [t} [t} [
—REEHETMAZITHENGEE —EEEHERMAZIT G E A E
% 30 3 121




BEEHFZR® D 2020 £4 1 FERE

AEFPTER

1 B 2R (B 2 3 5 [R50 b 455 b 25 A 2k FR Y [y 52 RE 50t HE

16.00%
14.00%
12.00%
10.00%
8.00%
5.00%
4.00%
2.00%
| —H f 3 d e 0 BB AR — RHHE R T BRI AR R
e ARG, RAESREASHFEREERER,
§4 BEBWARE
4.1 RE&Z2HE (REESLH/PNH) fHN
ARSI S LTI | iE5 Mol .
H H
| iee CIREH | BEHE | ER ik
st e, b, 2009 4E 7 H A 2016
$5HE¢IL&%ﬁﬁ@mﬁ%Iﬁ
BN SRS TR, 2012 SERMTAE S 5
e 2016 4F 7 AMAIRA A, PiERE e
WS RIS 2, oL,
2017 4F 7 A 7 HEAT R B &A1k
H4 2019 4E 1 A 25 - o
e[ T (e R B4R 25 S B T
e DGR 2018 4F 3 [ 26 M
(R EAE 8 5 2 Oy TR IV 7 25 RS 25 4% ok
SSRGS, 20194 1 H 25 HiEgfFa
ERINE IR E S #E R
Mg E . B ER TR ENEELH
WLE%E R, [ 2 U S H T
M, 2005 £ 7 H NN E#Z BT
U 2% . X
;Zi&’jﬁ [Z 04T, ARR 4R, 2007 456 H il
_— ;‘;;; 2014456 H 17 o4 b E B B ARAT B AT SR T, (T %
- Jsg/ﬁﬁ’] H 5 2013 4F 9 AR A AR
Ny LR, PIATHE AL IR, Sesm, [
= R RS BB A R T B,
2013 4F 12 A 10 HiT (5 Tk hmip st

%403k 12

=




BEREFEZR D220 551 FEME

SHIFEGATE, 2014 4E 1 H 21 Hil i
15 F 481220 BRI 27 B IE 5 4% e R 42 1)
ST, %34T 2020 £ 1 H 13 Hi%
RN EAG A g BOE R 4, PR
RS T ZEE SIS L T 20144F6
H 17T HiEFEEREFF R Miiniken
FEEZ T, 2014 429 A 17 HiEFZEM
SRR M2 2016
3 H 14 HilAEEE B sl —F 1t
FANEF R RSN RS, % EE
2018 4 9 19 HAA N EE EiG Al fifit
SR IE SRR S, WREERE 2018 4 9
H 19 H%E 2019 4E 8 H 20 H4k4L48/F%
FEE R, 2016 4E 7 H 26 HiRfE
EEIESIER TR Mg 2,
2016 4F 9 H 2 HEAFREIE&RE L 5
LMl enEesr; 2016 49
H 13 H# 2017 4F 12 7 6 HAR @S558
AR A BRI P R S A S B

2016 4% 10 H 18 HE F &5 Rk a bt M
(iR E- S oi0E - SR a i

I

TR |y psm

2014 %6 H 17
H

114

FEfE L, Wit 2008 4 6 A AR
TNFFRE A 7], AT e IR i e 57
2009 4 9 H 0 45 0 2 B Ak 4 7 v W)
JR & et B E A , AR FIRIFIT
s 2011 4 6 HIIAIRAH, TifEfids
WEC G AP, EeSHH, 2013
8 H 5 HtAE @5 I M p R &5 4
2B, 2014 4E 1 A 21 HAMEESWUE %
OHRA 25 BOE S R A G 1 A G 2 3
2014 4F 6 H 17 HilfE@EFHE R M
ISR S A, 2014 F9 A 17 Hild
FRENESHA L MRS EESES
FH, 2018 4 3 H 26 Hl (5 K35 1t
ML ESLIE 20194 12 A 13
H AT 2215 24— F 8 I i 25 2 IE
D E e AU E S 2

4.2 WEHBINAZESEEEMFEH LN
AN, AREEEAAFERELSOHITE AR ERIT N REEHEANSBI 50

NEEEOHFFA NSRRI, 8T GEZRE) -

MEM CREFFRERIMTEEREERH) KIE.

4.3 A FX5EIRHA

CUEFF R EE R HAh A S )




BEREFEZR D220 551 FEME

4.3.1 AP 5% B HIPAT B

NTAFEXRAEEN, RPN G, 8 AN IE RIS &« P s S v AT
J9, AFIMAE GEFEVRSE) « GEHRESAS AR A MEHIR SR « GF5R
BENFNPEGHERSEL) « GEFABREENMRS TN S EHINE) SEdE
HRAT REHIRE, SIERIBIT T (APRSEEING « (RHZHEEINE . (AT
IR S EEINE) (IR ph G EINE) NG RHIE . AT S REHRE T2
TR G, — B BUR R S RN SR SR, BRSBTS AT R
IR LEAR B BE B A PR AR RIS 4, PeAh B Ol ot 55 = 07 148 5 e HEE RS R4 e 4
B 2 AT 25 3% o
4.3.2 BEZGHITRNIETHHA

AR WA R BLITE BER AL 6 515 (0938 5 BT ATFSE40 7] F R 1148 55 s e () B 50 5
B A 5 2 H RS R 5% B 0L, AR, REIAEEFERWLZHTN.
4.4 MEBNEE BB RIEREES T

(15 2020 4F 1 [, 0 TR0 95 OO 4 08 PN B3 2 R ISR AR B2, B P 205 o 4832
EATI e, B2 T LA S LD B K33 R S0 5 0 5, BEANIR B e 2R N7 — 2 9 1%
MAL FEfE % . X —F R P e vE ), Bigrlas R M2 oRME N 45-700p, FRA B4
FBETHIRIZ 752 1. 4%, B85 2015 SRR AU 20bp 747, 48 LA B S5 20 2 7~ U35 [0l 7 22 2%
AW

2o AT 2 B Tk AR TR0 . MRS RS ZE0E, EAAE 3 7 LA B i K
YR R TI, (ELB B0 3 7 LR S8 17 8 40 TRk FL S oH H AN SIS, A BRE 1 v ot T i
SF| 2 R, NAFRIGGATHRE, N Tk B RS AN A T T 04 76 3 3 ) S i b
(11, GeitlRCAATIN 1-2 A A3 HRR GO KPR, B | 0% GDP T Ak i th 1 23
TR S AR PN S GE S N8 TS PR, SR NS BT L, I Tl 1R 2 47
SHASFI TN SO, AT IR KUK, AR TR SRR o & P LB A i vl o e
gb, A RS 2 1) 52 TSR AT R I P38 T2 5 R R

TR R TR SN 0 R IR 5 A1 . ARSI A T /N F AR S —4F, el T B
3 BT T AR SR R AT E R, (R A TG B R AN RE AR G, R
VA B R I ) L% R I T R . 3 T RANEGA R il rh, I BB A T A
W, BARIUNIRERTR. RATRDIEG 8L DU AT I BB A S 3 2
FEETTIH; IR MBCEM S, FERRMER R BEESA. 51 SEHERETTH, O&8

haf

i

6Tt o12m



BEREFEZR D220 551 FEME

HSR A 8000 /ZFHDYAK . W s MLF 73 RO S A ARAT IR B PERE AR FE BE IR, AT
TIAERVER BB, 73 LPR DY B 22 M7, LA UM B 2 03K DA S % Fhbi i
R SRR SE LRI AT BRI BB AMEE BAE, A BRE SRR AR, [ A B2 R EOR
[BIRE— 4TI, ARG A7k b 27 RABAE R S T

P P A SR TSR, ET RIS AR SRS . WA 3 AR, AT H R
BOTPRIEIVE 2 1. 4%, BUFEAI R 63bp, PHES 2015 KRR 20bp Za 4y, [ A6 iy B 77 ) 2
L HBRIEEIVE, SZIAFT I AA+ K DL B 247 Py B A7 5 236 330 e 2%,  KIR R 2015-2016 4
(ISP

RSN R MEE = i, — B S A USRS 8 MR B 0 7= o SR SR U . — DT, B
JEBIA KL G S AR BEBOR B, AR MR AT,  FRATTAE SN Uy ) P T DA ST R TR A2 A RR
MIER ) — 7, BRBEEE T, W AR R A IR SR LU R, A2 T
RIS, DARABRATAT Ss , MEHEIR & Tiin B B, @RI 7 #H o hKFR. &
B, BAITRMRIC SR e RetE, IREECE SR e %, IHCEE SR EN S,
Voks &g S N P ES LRI G
4.5 HREHAESHI SR

AR E WAL G A FHEAE T 0. 6434%, BN 0.0005%, AR H A KE G B (8 U i %
0.7031%, JAENE 0. 0005%; M &t HLHEFEAEIL 52 0. 3366%, #ANZE 0. 0000%.

4.6 MEHNESFA ANBEREET = HEME RN
.

§5 HBRHEHE
5.1 MEYKEERFH AR

75 i H &8 ) S BB (%)

1 fi] 5 WAL 2 5 % 6,982, 933, 891. 13 32. 84
Hp: g7 6,982, 933, 891. 13 32. 84

B SRR | .

75

2 FENIRE SR 8, 147, 275, 760. 71 38. 32
o ST LRl ) | ]
SN IR A 4 il 7
HRAT A7 KN 45 5 %

3 it 6,014, 553, 325. 60 28. 29

4 | HAthwtr™ 118, 407, 840. 81 0. 56
&it 21, 263, 170, 818. 25 100. 00|

BOTOOdL 12



5.2 & BAfRSR B R B 1B oL

T T H b I TR E L (%)
1 i 1 PN £33 23 (0] DU ik 5% 4 0 10. 98
Forpre SEBT R0 b % -
. I A R e
= i PN
7 miH S (6 W (%)
2 R B 53 23 ] ) g % S 656, 599, 471. 70 3. 19
Forpre ST X 0] g ik % - -
53 1E 5] T ) 3% & R AR H & R 7= 13 E 1 20%FK 35 B
To
5.3 BREREHEGFHRRHR
5.3.1 HEHAGSFHRRHABEXRF R
i H KA
TR 75 R R AT R A 3R 60
i A P 355 2 AT 2 ) 4 TR e e 90
i U P 2 AT A R 4 B BR A AR AR 35

WEH SR A AR ARWIRET 120 REFOLUH

Too

5.3. 2 REARBHHEFHRIARRAR 545 H b

= - B IBR B 77 o R B i | S IR AR BT o R TR
e TARARR TR (%) LB %

1 30 KPAN 59. 38 3.19
b RIRAFE I 397 RIS | ]
e

2 PBOK (F) —60K 8. 47 _
b RIRAFEHIEET 397 RIVEZ) ] |
BES

3 BOK (F) —90 K 11. 56 |
Horbe RIRAFSET 397 RIVES) | .
BES

4 POKR (F) —120 K 4.70 _
o A7 Sl 397 RAViT3) | ]
BES

5 [120 K (&) —397 K (&) 18.78 -
o R AT 397 R3] | .
WESD

8Tl k12

=



BEREFEZR D220 551 FEME

| it | 102. 90 3.19

5.4 MEWNBRAS TR R 240 RIEHL I

Too

5.5 MEMIREL T MM RNEFBRFRAE

e , e . s
= 55 i WS A (6D b AT rE A B ()
1 | Exfig - _
2 | RITH - -
3 | iR 670, 777, 162. 41 3. 26
Hop, Bk
g 670, 777, 162. 41 3.26
P 4 b5
4 | ki - -
b 4
5 | 1= AR 290, 033, 579. 61 1.07
i
6 | HHIZEHE - _
7 | A7 6,092, 123, 149. 11 29. 58
8 | HiAh - -
9 | &it 6,982, 933, 891. 13 33. 90
Tl 4 A7 52 1
0 ik 397 K - _
1V B |
5
5.6 REBIREMER A 52T =138 Ll K/ EER a4 55 5 5t B4
. HEEEFT
F5 GiE AN i 57 44 K HEHE (5K) KA (GT)
=2 AR g5 %M TR AR MR A (JT —
20 B PHARAT
1 112095452 BURRAT 6, 500, 000 639, 058, 269. 93 3.10
CDO35
20 FVARAT
2 112003019 AT 5, 000, 000 491, 865, 403. 85 2.39
CDO19
20 Tl R AT
3 112009128 AT 4, 200, 000 413, 567, 497. 53 2.01
CD128
19 B BUARAT
4 111971045 FRAT 3,000, 000 299, 420, 632. 96 1. 45
CDO97
19 B ERAT
5 111974774 R RAT 3, 000, 000 298, 529, 498. 28 1.45
CD123
19 ST AT
6 111975391 BIRRHFAT 3, 000, 000 298, 328, 949. 20 1.45
CD303
19 HF L AREIT
7 111975815 AT 3, 000, 000 298, 183, 990. 55 1. 45
CD174
8 112003022 | 20 F\ARAT 3, 000, 000 293, 262, 064. 46 1. 42

2 o9n 4t o121



H Az 5% # =

2R 2020 F 1 B EARE

CD022
9 170205 17 EFF 05 2, 200, 000 220, 115, 015. 86 1. 07
10 111982185 19 BKHRAT 2, 000, 000 199, 827, 110. 51 0.97
CDO78
5.7 “TFEMN” 5 “WREBAE” HiEIZEETF=EEN RS
T H it 25 15
i 30 P8 O 25 FEE P G HELTE 0. 25 (5D —0. 5%[H] IR AL 0
ik 5 4T P O 20 5 1) o e AL 0. 0804%
i 5 40T P O 20 5 1) I AEL 0. 0335%
i 5 1 9 A A O 2 5 1) 4 6 1 17 P 3548 0. 0527%

R 0 P S 2 P ) X ELIA 2 0. 25% 1 Ot 1t B

Teo

R 7 39T P9 A A0 S B B A ELIR B 0. 5% 0 i B

T

5.8 METARIEIER A b & H = 13E LI R/ RS BRI +48 7 SCRAESF IR

Bk

Teo

5.9 BERHAARENE

5.9.1
RIS TR MR SA, RIS EX R SENBATR,
KNI T 534, £ T A% PR A% IR S Prob 3k B H THR 028

S BUFHEZERFAE 1. 0000 JT.

7 S TN 2R B S R R85 8

S SRl BURS AR AN E S

5.9.2
AFE G TN PR AT+ 42U FR ) RAT AR R EE g FEV A ANLE R G 1) H A
—ENZB AT AT .
5.9.3 HAE =R
5= ZFK && (o)
1 A7 H AR 4 -
2 I WSCIIE 2337 B K 50, 003, 835. 62
3 IV &lps) 62, 528, 562. 94
4 A ER ) R 5, 875, 442. 25
5 oAt S USCGER -

o100 4L 12 51




BEREFEZR D220 551 FEME

DR

HoAth

8 &t 118, 407, 840. 81

5.9. 4 BRAGME MERIFADSTF RIS
BT AR, A S ST R

§ 6 FFHAESHHR

Hhre {3

IiH S E UM A HAS R 0T B
2?;?;?%?§%UZ§<% 14, 566, 562, 851. 37 5,079, 843. 08
2?;?&21?2%51%§%ﬁ 95, 928, 455, 540. 69 8,613. 01
2§£§E?Lf2£§]£§éé 89, 897, 872, 205. 36 3,900, 000. 00
2?;?;?%?§j{§%§% 20, 597, 146, 186. 70 1, 188, 456. 09

SRR wex IS RN AR i p AR S S gl K

§$7 ZEeEHEANCHER RSB R AR ST F WA

§ 8 MR H PRI E (S B
8.1 MEMN E—BFHIEHEESHBLAIL BB 209815

Too

8.2 B RE IR HMERGER
.

§9 FENMHFAR

9.1 Z#EXMHER
Lo o EHIE 2 A 15 3 5 07

2. (BEFFETMHIZE
3. (EfEFHERMIHEEHIFUNE) ;

%1 3k 120




BEREFEZR D220 551 FEME

o~
7/

(BEFHFERMHIZEETE NI

5. FEEEE L5 B HLAEATE ML SR 5

He R N 55 BRI AT E L

T I B B NAE SR e T B i A T A

9.2 AL
B LT N\ B ST A AL

9.3 EFE AR
P TRV (R S PR ] o T 7 S AR SRS, 2 BRAN [A] Py EUAS b3 SO A1) 52 A

(o))
J

BEEXEEHARITEAT
20204E 4 H 21 H

%1200 3L 1270



