2020

2020 6 30

2020 8 29



2020

1.1

2020

1

1

§1

2020

6

56

30

2020

8

26



2020

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




2020

§7

§8

§9
§10

§11

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

11.2

42

42

4

43
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45

46

46

46

46

46

47

49

49

49

49

50

51

51

51

51

51

51

51

51

53
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2020

§12

12.1

12.2

12.3




2020

2.1
519969
519969
2005 2 11
527,766,165.64
2.2

6 56




2020

800 ><50%+
><50%
2.3
021-61009999 010-66105799
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4007005566 95588
021-61009800 010-66105798
55
68 9
55
68 9
200120 100140
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2020

2.5

17

56




2020

§3
3.1
3.1.1 (2020 1 2020 6 30 )
12,706,558.69
16,725,047.86
0.0856
7.13%
5.61%
3.12 ( 2020 30 )
127,479,549.09
0.2415
655,245,714.73
1.242
3.1.3 ( 2020 30 )
47 .49%
1
2
3
3.2
3.2.1
2.90% 0.32% 3.35% 0.43% ~0.45% -0.11%
4.63% 0.28% 5. 841% 0.47% ~1.21% -0.19%
5.61% 0.39% 2.79% 0.78% 2.82% -0.39%
12.30% 0.34% 7.20% 0.61% 5.10% -0.27%
30.64% 0.28% 9.17% 0.62% 21.47% -0.34%
47 .49% 0.73% |  15.87% 0.78% 31.62% -0.05%

56




2020

3.2.2
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2020

4.1
4.1.1

31.21%

2020

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

1.65

44 .55%

4.55%

68

100

LOF

56



2020

FOF

4.1.2

300

1-3

FOF

50

2015
12

5

14

2006

12

56




2020

4.2

4.3
4.3.1

13

56




2020

4.3.2
4.4
4.4.1
2020
4.4.2
2020 6 30
5.61%
4.5
2020

1.242

56

2.79%

S%

1.430



2020

4.6

4.7

1/2

56

12



2020

4.8

20%

56



2020

§5
5.1

5.2

5.3

2020

56



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 21,148,145.05 11,269,573.71
4,730,243.00 175,781.78
40,247.54 36,025.39
6.4.6.2 394,022,009.04 313,572,485.63
160,061,973.04 77,046,846.43
233,960,036.00 236,525,639.20
6.4.6.3 - -
6.4.6.4 236,085,844.13 -
3,015.30 2,784,282.37
6.4.6.5 4,183,735.90 3,299,090.46
30,363.78 67,579.14
6.4.6.6 - -
660,243,603.74 331,204,818.48

2020 6 30 2019 12 31
6.4.6.3 - -
4,007,150.31 -
328,551.77 5,982,397.81
223,429.82 183,262.51
93,095.74 76,359.38
6.4.6.7 247,654.03 39,573.58
4,430.27 2,774.35

18

56




2020

6.4.6.8 93,577.07 179,005.40
4,997,889.01 6,463,373.03
6.4.6.9 527,766,165.64 276,073,863.13
6.4.6.10 127,479,549.09 48,667,582.32
655,245,714.73 324,741,445.45
660,243,603.74 331,204,818.48
2020 6 30 1.242 527,766,165.64
6.2
2020 1 1 2020 6 30
2020 1 1 209 1 1
2020 6 30 2019 6 30
18,239,839.68 22,063,373.78
1. 2,282,146.54 3,899,109.78
6.4.6.11 118,801.08 73,141.98
1,816,389.15 3,689,288.23
346,956.31 136,679.57
2. ‘o 11,881,432.00 10,380,153.46
6.4.6.12 10,702,509.07 7,127,359.96
6.4.6.13 559,528.88 2,311,723.82
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 -33,640.00 -
6.4.6.16 653,034.05 941,069.68
3. “€-77 6.4.6.17
4,018,489.17 7,660,666.89
4. b _,, - -
5. ‘7 6.4.6.18 57,771.97 123,443.65
1,514,791.82 1,502,676.93

19

56




2020

1 6.4.9.2.1 714,199.69 794,984.25
2 6.49.2.2 297,583.25 331,243.48
3 - -
4 6.4.6.19 391,824 .34 268,413.83
5 2,173.11 -
2,173.11 -
1,893.07 257.72
6.4.6.20 107,118.36 107,777.65
) 16,725,047.86 20,560,696.85
16,725,047.86 20,560,696.85

2020 6 30

2020 2020 6

276,073,863.13

48,667,582.32

324,741,445.45

16,725,047.86

16,725,047.86

251,692,302.51

62,086,918.91

313,779,221.42

449,355,505.47

100,691,216.74

550,046,722.21

-197,663,202.96

-38,604,297.83

-236,267,500.79

527,766,165.64

127,479,549.09

655,245,714.73

20




2020

2019

1

1

2019 6

30

426,174,408.68

3,158,476.75

429,332,885.43

20,560,696.85

20,560,696.85

-114,185,358.34

9,349,616.16

-104,835,742.18

1. 177,003,140.02 15,180,270.46 |  192,183,410.48
2. -291,188,498.36 -5,830,654.30 | -297,019,152.66
311,989, 050. 34 33,068,789.76 |  345,057,840.10
6.1 6.4
6.4
6.4.1
( [ X9 ,,)
( (X3 ,3 (
< >%) [2014]913
697,321,010.82 (
) 1500361 2015
2 11

21

56




2020

(
)
(
0%-95%
3%

5%

><50%

6.4.2

6.4.3

2020 6 30

S%-100%

2020

22

800

6

56

30

> 50%+

( - )

2020 1 1



2020

6.4.4

6.4.4.1

6.4.4.2

6.4.5

9 18

[2012]85

[2016]140

D

2)

3)

4)

[2005]103
[2008]1
2019 78
[2015]101
[2016]36
[2017]90
(
3%
50% 1
20%
A 0.10%

23 56

2008

[2017]56



2020

6.4.6

6.4.6.1
2020
21,148,145.05
1 -
1-3 -
3 -
21,148,145.05
6.4.6.2
2020 6 30
143,414,032.39 160,061,973.04 16,647,940.65
39,144,560.00 38,735,236.00 -409,324.00
196,355,478.08 195,224,800.00 -1,130,678.08
235,500,038.08 233,960,036.00 -1,540,002.08
378,914,070.47 394,022,009.04 15,107,938.57
6.4.6.3
/
6.4.6.4
6.4.6.4.1

2020 6 30

24

56




2020

20,000,000.00

216,085,844.13

236,085,844.13

6.4.6.4.2
6.4.6.5
2020 6
4,434 .87
2,096.01
3,955,410.25
221,778.39
16.38
4,183,735.90
6.4.6.6
6.4.6.7
2020 6 30
244,018.05
3,635.98
247,654.03
6.4.6.8
2020 6 30

25

56



2020

41.71

9,000.00
24,863.02
59,672.34
93,577.07
6.4.6.9
2020 1 1 2020 30
276,073,863.13 276,073,863.13
449,355,505.47 449,355,505.47
« "" -197,663,202.96 -197,663,202.96
- / - -
/ - -
( ll_" - -
527,766,165.64 527,766,165.64
6.4.6.10
70,117,169.08 -21,449,586.76 48,667,582.32
12,706,558.69 4,018,489.17 16,725,047.86
91,790,163.16 -29,703,244.25 62,086,918.91
147,834,406.07 -47,143,189.33 100,691,216.74
-56,044,242.91 17,439,945.08 -38,604,297.83
174,613,890.93 -47,134,341.84 127,479,549.09
6.4.6.11

2020 1 1

6 30

75,609.16

26

56




2020

30,801.39

12,390.53
118,801.08
230.53 12,160.00
6.4.6.12
6.4.6.12.1 e
2020 1 1 2020 6 30
140,344,196.22
129,641,687.15
10,702,509.07
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
559,528.88
559,528.88
6.4.6.13.2 e

2020 1 1 2020 6 30

219,278,032.73

214,967,712.63

3,750,791.22

559,528.88

6.4.6.13.3

27

56




2020

6.4.6.13.4
6.4.6.13.5
6.4.6.14
6.4.6.14.1
6.4.6.15
6.4.6.15.1
6.4.6.15.2
2020 1 1 2020 6 30
- -33,640.00
6.4.6.16
2020 1 1 2020 6 30
653,034.05
653,034.05
6.4.6.17
2020 1 1 2020 6 30
1. 4,018,489.17

5,935,592.20

-1,917,103.03

28

56




2020

4,018,489.17

6.4.6.18

2020

1

1

2020 6 30

8,723.21

49,048.76

57,771.97

30
3 75%
6 50%

25%

6.4.6.19

30

2020

1

1

2020 6 30

386,982.81

4,792.50

49.03

391,824.34

6.4.6.20

2020

1

1

2020 6 30

24,863.02

59,672.34
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2020

18,000.00

4,583.00

107,118.36

6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.1.1

6.4.9.1.2

6.4.9.1.3

30 56




2020

6.4.9.1.4

6.4.9.1.5
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6
2019 1 1 2019 6 30
30
714,199.69 794,984 .25
53,412.58 25,099.06
0.60%
Ex< = H E
6.4.9.2.2
2020 1 1 2020 6 30 2019 1 1 2019 6 30
297,583.25 331,243.48
0.25%
Ex = H E
6.4.9.3 ( )

31

56




2020

6.4.9.4

6.4.9.4.1
6.4.9.4.2
6.4.9.5
6.4.9.5.1
6.4.9.5.2
6.4.9.6
2020 1 1 2020 6 30 2009 1 1 2019 6 30
21,148,145.05 75,609.16 13,186,838.54 65,833.52
2020 6 30 744,129.12 (2019 12
31 174,771.73 )
6.4.9.7
6.4.9.8
3,986,113.88 2019 6
30 0.00 2,037,640.00

32 56



2020

2019 2019 6 30 0.00
49.03 2019 1 2019 6 30 0.00
2019 6 0.00
6.4.10
6.4.11 2020 30
6.4.11.1 /
6.4.11.1.1
2020
2020 7
601816 1 16 4.88 6.17) 906,536| 4,423,895.68/5,593,327.12
8
2020
2020 7
688568 6 8 16.21 16.21 11,020 178,634.20, 178,634.20
30
2020
2020 7
688377 6 8 16.42| 16.42 7,894 129,619.48 129,619.48
29
2021
2020 1
688277 6 7 12.04| 12.04 8,810 106,072.40; 106,072.40
24
2020
2020 7
688027 6 9 36.18 36.18 2,830 102,389.40/ 102,389.40
30
2020
2020 7
688600 6 3 15.50] 15.50 5,468 84,754.00 84,754.00
23

33

56




2020

6.4.11.2

6.4.11.3

6.4.11.3.1

6.4.11.3.2

6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

34

56



2020

10%

10%

6.4.12.2.1

2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
25,061,500.00 10,007,000.00
25,061,500.00 10,007,000.00
6.4.12.2.2
6.4.12.2.3
2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
68,379,000.00 186,294,000.00
68,379,000.00 186,294,000.00
AA+
6.4.12.2.4

35 56




2020

2020 6 30 2019 12 31

AAA 45,852,036.00 31,446,500.60

AAA 621,300.00 1,767,953.60

94,046,200.00 7,010,185.00

140,519,536.00 40,224,639.20
6.4.12.2.5

6.4.12.2.6

6.4.12.3
6.4.12.3.1

6.4.12.4

36

56




2020

6.4.12.4.1
6.4.12.4.1.1
2020 6| 6 6 il 1-5 5
30
21,148,145.05 - - - - 21,148,145.05
4,730,243.00 - - - - 4,730,243.00
40,247 .54 - - - - 40,247 .54
28,648,236.000 69,293,300.00f 44,776,500.00/ 91,242,000.00, 160,061,973.04 394,022,009.04
236,085,844 .13 - - - -| 236,085,844.13
- - - - 3,015.30 3,015.30
- - - - 4,183,735.90 4,183,735.90
- - - - 30,363.78 30,363.78
290,652,715.72) 69,293,300.00| 44,776,500.00/ 91,242,000.00 164,279,088.02 660,243,603.74
- - - -| 4,007,150.31 4,007,150.31
- - - - 328,551.77 328,551.77]
- - - - 223,429.82 223,429.82
- - - - 93,095.74 93,095.74
- - - - 247,654.03 247,654.03
- - - - 4,430.27 4,430.27
- - - - 93,577.07 93,577.07
- - - - 4,997,889.01 4,997,889.01
290,652,715.72] 69,293,300.00| 44,776,500.00/ 91,242,000.00 159,281,199.01] 655,245,714.73
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2020

2019 12 6 -1 1-5
31
11,269,573.71 - - - - 11,269,573.71
175,786.31 - - - 41 175,786.31
36,025.39 - - - - 36,025.39
77,889,000.00| 127,228,739.20| 31,407,900.00 - 77,046,846.43 313,572,485.63
- - - | 2,784,282.37 2,784,282.37
- - - 4 3,299,085.93 3,299,085.93
- - - - 67,579.14 67,579.14
89,370,385.41| 127,228,739.20 31,407,900.00) -| 83,197,793.87 331,204,818.48
- - - - 5,982,397.81 5,982,397.81
. - - | 183,262.51  183,262.51
. - - - 76,359.38 76,359.38
. - - - 39,573.58 39,573.58
- - - - 2,774.35 2,774.35
- - - | 179,005.40  179,005.40
- - - | 6,463,373.03  6,463,373.03
89,370,385.41] 127,228,739.20| 31,407,900.00 - 76,734,420.84 324,741,445.45
6.4.12.4.1.2
2020 6 2019 12 31

27

2,474,152.90 657,304.27
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2020

27
-2,474,152.90 -657,304.27
6.4.12.4.2
6.4.12.4.3
VaR(Value at Risk)
6 30
6.4.12.4.3.1
2020 6 30 2019 12 31
%
%
- 160,061,973.04 24.43 77,046,846.43 23.73
233,960,036.00 35.71 236,525,639.20 72.84
394,022,009.04 60.13 313,572,485.63 96.56
6.4.12.4.3.2
95%
2020 6 2019 12
30 31

39 56




2020

VaR 0.99% 2019 12
31 VaR 0.78%) -6,494,141.92 -2,529,379.63
VaR
95%
2019
6.4.13
@
@
()
Q)
2020 6 30
154,942,712 .44 233,485,969.48
5,593,327.12
(i)
( )
(i)
3,640,011.66 0.00
3,640,011.66 -472,125.20
4,423,895.68 0.00

5,593,327.12

1,169,431.44

@

40 56



2020

§7

7.1
%
1 160,061,973.04 24.24
160,061,973.04 24.24
2 - -
3 233,960,036.00 35.44
233,960,036.00 35.44
4 - -
5 - -
236,085,844.13 35.76
7 25,878,388.09 3.92
8 4,257,362.52 0.64
9 660,243,603.74 100.00
7.2
7.2.1
(%)
A - -
B - -
C 120,065,281.95 18.32
D 3,611,366.32 0.55
E - -
F 4,873,200.00 0.74
G 11,063,420.57 1.69
H - -
1 5,779,034.20 0.88
J 3,372,000.00 0.51
K - -
L 6,931,350.00 1.06
M 4,366,320.00 0.67
N - -
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2020

»w| o |O|T|O

160,061,973.04

24.43

7.2.2
7.3
1 600521 459,804 15,601,149.72 2.38
2 600519 9,200 13,458,496.00 2.05
3 000858 76,000 13,005,120.00 1.98
4 600276 121,694 11,232,356.20 1.71
5 600887 252,400 7,857,212.00 1.20
6 002332 450,000 7,578,000.00 1.16
7 002475 140,000 7,189,000.00 1.10
8 601888 45,000 6,931,350.00 1.06
9 600570 52,000 5,600,400.00 0.85
10 601816 906,551 5,593,420.57 0.85
11 002352 100,000 5,470,000.00 0.83
12 600600 69,906 5,347,809.00 0.82
13 300702 50,000 5,316,000.00 0.81
14 000951 169,955 5,312,793.30 0.81
15 603233 60,000 4,873,200.00 0.74
16 002940 90,000 4,872,600.00 0.74
17 002242 130,000 4,845,100.00 0.74
18 603369 116,700 4,643,493.00 0.71
19 603259 45,200 4,366,320.00 0.67
20 600900 190,000 3,598,600.00 0.55
21 600036 100,000 3,372,000.00 0.51
22 603288 24,963 3,105,397.20 0.47
23 603520 28,000 2,353,680.00 0.36
24 002271 50,000 2,031,500.00 0.31

42

56




2020

25 603228 56,000 1,970,640.00 0.30
26 300146 100,000 1,969,000.00 0.30
27 600176 200,000 1,830,000.00 0.28
28 688568 11,020 178,634.20 0.03
29 688377 7,894 129,619.48 0.02
30 688277 8,810 106,072.40 0.02
31 688027 2,830 102,389.40 0.02
32 603087 968 97,090.40 0.01
33 688600 5,468 84,754.00 0.01
34 605166 1,641 26,009.85 0.00
35 600956 2,533 12,766.32 0.00
7.4
7.4.1 2% 20
1 600521 16,342,922.10 5.03
2 600519 12,815,954.00 3.95
3 000858 12,011,886.40 3.70
4 600887 11,320,810.00 3.49
5 600276 10,820,265.22 3.33
6 002332 9,980,695.30 3.07
7 600036 8,385,152.00 2.58
8 601939 8,347,135.21 2.57
9 002475 6,558,675.80 2.02
10 601816 6,319,848.88 1.95
11 600570 5,859,822.08 1.80
12 002352 5,629,319.00 1.73
13 300702 5,460,178.00 1.68
14 000951 5,113,729.90 1.57
15 002940 4,863,396.00 1.50
16 002242 4,796,748.00 1.48
17 601888 4,442,071.00 1.37
18 600600 4,241,515.10 1.31
19 603228 4,029,006.84 1.24

43
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2020

20 603259 3,825,953.00 1.18
7.4.2 2% 20
1 601939 17,095,471.00 5.26
2 600377 13,327,418.00 4.10
3 600519 9,699,629.00 2.99
4 600036 6,102,470.00 1.88
5 600887 5,451,381.00 1.68
6 601288 4,344 ,546.00 1.34
7 600521 4,273,839.20 1.32
8 600104 4,141,931.00 1.28
9 603259 3,923,369.80 1.21
10 000661 3,395,603.76 1.05
11 600004 3,370,376.60 1.04
12 000858 3,337,986.87 1.03
13 002332 2,838,642.50 0.87
14 000002 2,816,238.00 0.87
15 000568 2,743,399.96 0.84
16 603568 2,636,114.60 0.81
17 603369 2,546,122.00 0.78
18 601816 2,471,070.00 0.76
19 601021 2,464,201.00 0.76
20 603866 2,356,339.00 0.73
7.4.3

206,721,221.56

140,344,196.22

7.5

44

56




2020

wWIN |-

104,060,200.00 15.88
104,060,200.00 15.88
4 35,476,800.00 5.41
5 15,047,500.00 2.30
6 9,921,000.00 1.51
7 1,075,536.00 0.16
8 68,379,000.00 10.44
9 - -
10 233,960,036.00 35.71
7.6
1 190215 19 15 900,000 91,242,000.00 13.92
20
2 112010121 400,000 39,104,000.00 5.97
Ch121
20
3 112006049 200,000 19,554,000.00 2.98
CD049
4 163221 20 03 150,000 14,719,500.00 2.25
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