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E: 20201 H 1 HE 2020 1 A 12 H, SCAHEESFEE N ERAT LS i — HE &%
PRI 0.10% 2 R iHR, B
B X 0.10% / YERE.

HItE =l Hke
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HRUEERGHAK, %A HirHEAE08:
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PRI, BH
HItE 2=
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A3
SRATEH B IR S5 D %% 2021417 1H %20214£12 31 H
R R AR 1 4 R SA OB 5 R 55 9
EREISEHEMA EHRISEHTTB it
[ ARAT 20,537.73 20,537.73
g%g@%@ﬁm@ 22,963.51 22,963.51
&t 43,501.24 43,501.24
b A B AT B A 1]
PR A IR 4 B I %26 202041 H 1 H %20204:12 31 H
K T7 4% 2 YR A TR R < N S R 5 iR 55 2
EREISEHTMA EHENEE LT it
Hh ERAT 10,259.91 41.05 10,300.96
gﬁ%@%@ﬁm@ 11,329.27 19.52 11,348.79
&t 21,589.18 60.57 21,649.75
T ST ENM IR 8 IR S e nl— H A S R - iE M e F R e, 1 812
HAK, $#%HAAEZRESEIARA R, i E RS EHA R A AT H I AT A & 5 a8

UK. A SEEES AT B 2RIE S 8120 € 18 & Ik 55

6 5 e =

—H AB K4 %"

{HE X ZEER | BERY

7.4.10.3 5CBF BHTA4RAT 8] ML T 3 B (5 B A2 5
ARFE G AR W AR R AT EL AR Y R 5 e By B T ERAT R DL T 3 s G 225 .

7.4.10.4 ZRBET B EAESHIFR
741041 MEWNESEEACHBEAEREREAZEESHIBMN

AT AR T SN S b AR R AT BT[] 4 BN PR IS T A 98 g vt

7.4.10.4.2 MEYWRBREESEHEAZSIMHADRB T BB AE S FIFER
A FE ARG WK K 4R TR

7.4.10.5 FIRERTTIRE HIBRAT ARk R BUR S £ A BN
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. NRMIG
AH A BE AT LA
IR 44 R 20214F1H 1 H 220214712 431 H 20204F1H 1 H 22020412 431 H
AR ERUEIISELON JAC R ERLURIISEION
;;%Eﬁ'ﬁ’ﬁ‘ ¢ 12,179,369.36 306,748.85 7,501,076.10 45,407.06
;;%Eﬁ'% i 62,872,277.79 | 300,000,000.00 3,405,763.20

T (D) AREEGAFCT P E AT S B b 2 Gt N EARAT RS, 18T DML AT
(2) ARG AT rh EARAT I s i SR8 N h BT IR, AR R R

7.4.10.6 ZEEIE AN S 5RO ASIEFR1E R
AN F G A AR WA K b 4 R EL T TR) SR A A AR A R 2 5 S B AR AR R I

7.4.10.7 FAhSRIRET 55 T A i B
AR G AR A 1 B A AT L A IR B T A 35 A P At SR I RS B S

7.4.11 FE M EIFHR
1. ERREEHEET A
hr: ARG
O P 20 R A JS2AS AR 53 .
S R4 T [ 2 e HH 4 0 KA it & it b
1,194,416,61
1,193,093,983.47 1,322,633.80
7.27
2. EZRMEEHIT B
h: NRMIG
O A0 U BB AT S A ) ) AIFIE 5 .
Sk 4 T [ 3t 42 0 KAL) il & it b
118,307.15 -4,027.59 |  114,279.56

VE: AREESIEARERE B BCUL S 1,194,530,896.83 T, Horb DAL I #3704k 6 N S 4
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7.4.12 #AR (2021 4 12 A 31 H) AEEFA KREZ RIES
7.4.12.1 RN NG & M8 R AUES T T B R FEA HiiE Z R eSS
A3 G AR A JA R TE AN 37 148 S AIE 25 1 T IR 58 I8 32 FRAE S

7.4.12.2 JAARKFA HE HE R R R PR R
A AR A SR R 355 A R I 42 R S0 2 PR I 5

7.4.12.3 MRMS EE G5 HE IR R
7.4.12.3.1 BT I B35 IEEW

BB EWIR 2021 4 12 A 31 Hik, AHEG AT AT 76557 15 11 IG5 2 T R 22 H 10l 0
iF %434 4,999,538,640.67 TG, & LLUN T i35 9 R

SRURAL: NIRRT

‘ N HAFRANE ‘
gAY i3 44 Fx Al i 2139 H ‘ BE (5 AR A H LA
A
21 BRAE
012102377 2022-01-04 100.23 | 2,000,000.00 200,460,000.00
SCP005
21 B H
012103932 2022-01-04 100.00 130,000.00 13,000,000.00
SCP013
21 FL
012103969 2022-01-04 100.07 | 4,254,000.00 425,697,780.00
SCP025
21 HBEYL
012105027 2022-01-04 99.96 | 2,000,000.00 199,920,000.00
SCP014
17 5
101761005 2022-01-04 101.22 | 3,321,000.00 336,151,620.00
MTNOO1
19 h#%
101900416 2022-01-04 100.78 | 2,800,000.00 282,184,000.00
MTNO002
21 I RARAT
112120299 | RAT 2022-01-05 98.84 | 1,505,000.00 148,754,200.00
CD299
21 FHFERAT
112121482 HIARAT 2022-01-05 98.80 | 4,755,000.00 469,794,000.00
CD482
21 FMARAT
112121483 HIIHERAT 2022-01-05 98.80 | 1,700,000.00 167,960,000.00
CD483
21 B ERAT
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CD128
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N 01
210201 21 [EJT 01 2022-01-04 100.03 | 3,700,000.00 370,111,000.00
210201 21 [EJT 01 2022-01-05 100.03 | 5,270,000.00 527,158,100.00
210201 21 [EJT 01 2022-01-06 100.03 | 2,770,000.00 277,083,100.00
210206 21 [EJF 06 2022-01-04 100.07 | 6,900,000.00 690,483,000.00
210304 21 it 04 2022-01-10 100.03 | 1,200,000.00 120,036,000.00
21 M [E f%
219939 *53)9“.1’ 2022-01-04 99.71 500,000.00 49,855,000.00
21 M [E f%
219942 *54)2“.1’ 2022-01-10 99.63 | 1,000,000.00 99,630,000.00
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7.4.12.3.2 R 5 i % fids IE B
AFE G AR WK TCAL 5 B i 525 15 81 HR AR AT 1555
7.4.13 SR T AR BB
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AN < PR A < NN e R R XU B VA SE TR T RE B AT R D5 T A
U5 Fob DRSS A= (P BES SR o AE PR M AR AR B R A, Bl XS 40 2 PR ™ SR PR 1 B [ 24 XU 43
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FEHS B AN RS BEAT MBS A A AIPEAL, JFIE I AN R, R RS Il £ T AR 2 9 L Y

7.4.13.2 {5 FI A%

15 XA R AR B S AERC 5 I R PR ZE 56 F R JBAT B LA 5TAT, B HE & TR BHIES R 2 RAT A
PiBL . FEL AT RHARRSAEN, S BOEE V5 R AR A1 KUK o

LA I 4 A T NAEAE 5 WA 22 5 5 F I BHEIRLHEAT T 78 40 VP Al o AEE S 0 TE SIERAT 77
FAFTIAEATE S (B N BT, BRI R BRAT . BT REARAT . RAEHT.
EHEERAT L YEIRARAT . BORARAT . POWEUT. JTRRAT, BRI S ERAT A7 O S A XU AN EE K .
REEGAER 5y FTEAT (K158 5 151 LA v [ E 93 10 45 5 BR DA R D58 5 0 T 56 FRGIIE 93 38 WORI K 7
B, BB AT BEMEAR AN TEARAT I D T 3 AT 58 5 A 068 38 By F 04T 15 FH PR A X HIE S 22
7 2REAT R A AR R R PR A5 FE XU o

ANFE G (B NG T8 PR B B R, A% 05 FAVPRAE AAA UL R i %7,
B I S 45 2 P FH AR A SR INIE S5 AT N A XU, FLIS O3 5 DAy 500 RS

AREEA IR B I ME VRS I (b N RARAT M5 VP B S R L) VO bR HE SR T
T

7.4.13.2.1 ¥5EHE PR P R RSF R 3

Hpr: NIt
IR AR
55 #A1E R
20214F12 H31H 20204F12 H31H
A-1 150,001,891.60 1,270,051,186.48
A-1ULF
FNGR 5,595,790,992.49 2,488,311,383.04
&it 5,745,792,884.09 3,758,362,569.52
VE: RIEESFRA AR TER G748 R 25
7.4.13.2.2 KIS R FI RSB %
A NRMoo
AR AR
K HAME VR
20214F12 H31H 2020412 H31H
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AAA 2,889,817,037.19

AAA LR

ENIE 2,774,717,934.12 1,671,281,163.44
it 5,664,534,971.31 1,671,281,163.44

T ARERARARPR T O E G BORTE SR

7.4.13.2.3 #HKIAE VPR FI A I B 7= L FFHIESR 1R

i ARG
AHIR bR
K VP2
2021412 H31H 20204E12 31 H
AAA 230,000,000.00 100,000,000.00
AAA DIF
RIFH
it 230,000,000.00 100,000,000.00
7.4.13.2.4 3K HE A PRFIR RN AR B85
Whr: AR
AHIR bR
KIS P
2021412 H31H 2020412 H31H
AAA 9,388,713,668.84 9,050,550,289.56
AAA LLF 791,306,471.60
RIFH
it 9,388,713,668.84 9,841,856,761.16
7.4.13.3 PBh R

TP RS 2 TR

e BT S e
8z — 7 IR B 55 0 B AN A it IR 25K 82 0] HLA A PR ik e
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ORIV K, BB S AR R . hAh, ARTE G Id Ay ok 52 H [l ) i 5 7 7 3l
NFRATE SRR TR R, Bk A BRI 4k 3 A5 H Rt Llal 209% L Bk ELE 5 A8
5y H RiHBEE 30%LL LIS TEAL, 05 IE IR Bt 4 REATERAN AL 5 H I A I B4 5P E M
20%.

2021 4 12 H 31 H, BREH RI g Rl Bt 7 s oRm @i A 4,999,538,640.67 JoHEAE—A H EAA F
B B (RS SN FR) A, ARTE G FE K HoAh &b 51 BT A 29 22 2T H 38— HELW
AT, AT [R5 B B (A E AL R) o [ E 2 H BT, BRIMIK AR L 9 AR & 2

BB

7.4.13.3.1 W5 HA I AT G40 A B P IR B M R 4347
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MR N EEHINEGY e (A TTEETT RS R 5 HE S sl It XU BRLE ) S50 i) 2ok
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I, AR Sk S B & B B0 WA 5 M BT 0 522 5 0 TSR, 58
JEUXHAZ 5y 5k F M 55RO AT BT RATH /KPS T e BN R BUR B 5 EANE 2, DL
XA RV FRIAZ 5y 5ot T S AE 5 0 L A B BEAT 20 25 U 8 S5 Tt ™ e A B I S 08 [ 52 5 PO 50
PR FIAE Gy % T AR o Ak, AR T 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B . AR o 41
il PR B S F S A KT RSB A i ) DR IR 5 0B 22 5l LA DR 34 42 2 Se BT S A2
W FAESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR NS 5 06 FOT RS R 22 i, vl %
ST A 0 B B SR B < A [R1 20 R BBV B DR — B

7.4.13.4 TR K
T3 R A2 F8 2 4 ke 4 8 T 2 1A Se M B BRI 4 & [ BT A T3 37 25 200 4% TR 25 119 AR B i
KA EN X, LSRRG . AN XU A A A7 XU

7.4.13.4.1 F|Z X

R PR 2 i e L (4 2 SO B B e B 52 T 37 A SR ARl i A A e sl ) A o R R Uk
<l TR R T R AR T S A SRR T B AR R, HL P Sl R R S i TR T e
AT IS 3T 1) 5 SRORRAARE T 37 0] 2 F R A7 I o0 AR ORI g 5 0 14 XU

AT BB T AT IR [FINL T 3252 5 O ] e Wi et b il DRI A AT L PR A 238 IS o A 2 )
S BNRE FE I 5 7 006 AR ik e W (10 11747 DA AT 472, R SIS AR ke < M £ 1) 2 Ak

PESE VAT IR, B R B R A i A AR T 0 b R R KRG 34T PR
7.4.13.4.1.1 FZR R Ky i
AL NRMJT
AHAEK
2021 12 A 6 NMHUA 6 MH-14 1-5 4 AtE &t
31 H
7 gNa
P 20,452,179,
WATTES |16,252,179,369.36| 4,200,000,000.00) -
369.36
113,324,78
g A 4 113,324,783.19 i +10
7 ARIE S 9,142.91] 9,142.91
X5 S M 21,029,041,
yjjj FB | )9 244.062.004.56  1.784.978,529.68 1
i 524.24)
TR 4 16,869,342,
FNBLE | 16 060.342.389.00 l
ik B 7 389.00
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NSCIE 375 8,195,340.1
i i} 8,195,340.10
HEK 0
230,258,18
MR R, - - 230,258,183.09 200
AL R T 3R - - 564,788.68 564,788.68
HrE Rt 58,702,915,
52,478,918,679.02| 5,984,978,529.68 239,018,311.87
520.57
Uik
- W4 4,999,538,6
yi”ml@ii 4,999,538,640.67 - i
il % P K 40.67
AT S [B] 3K - - 59,313.300 59,313.30
FE T 12,571,473.
NASEER 1 1 12,571.473.33
R T 33
" 2,244,905.9
MNATFEE 9 - - 2,244,905.93 3
WA 11,224,529.
B h;; . - - 11,224,529.74
55 O 74
NATAE 5 B
r“ﬁ;g%; | ) 463,779.65 463,779.65
A Fot - - 750,728.45 750,728.45
3,320,712.3
AT F R - - 3,320,712.30 0
. 3,364,742.5
AR - - 3,364,742.58 o
HoAth A7 £33 - - 282,886.70| 282,886.70
UikTiPSeay 5,033,821,7
4,999,538,640.67 - 34,283,071.98
12.65
R A K 53,669,093,
47,479,380,038.35 5,984,978,529.68 204,735,239.89
trgm| 807.92
LEEXR
2020 12 A 6 MHUA 6 MNH-14E 1-54F s &1t
31 H
%
~ 8,977,501,0
WATHZ | 7,677,501,076.10 1,300,000,000.00 - 2610
1,333,333.3
i S N 1,333,333.33 - i ;
T 4R 15,371,500
X%ﬁﬂﬁ 14,980928.831.62  390,571,662.50 {72290,
B 494.12
TGRS 6,905,029,8
’L{\j: =1 6.905,029.877.59 1 l
il % = 77.59
90,194,850.
INLeil)s) . - 90,194,850.35 2
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1,288,422.2
AT HR D R - - - 1,288,422.23 3
NN 31,346,848,
B Rat 29,564,793,118.64 1,690,571,662.50 -
91,483,272.58 053.72
Uik
i Wy 4 2,438,765,6
jfbufh@ﬁé 2,438,765,639.21] - - -
il % P K 39.21
AT E [B] 32K - - - 83,646.79 83,646.79
WA
MNATE BN | | | 5.858.800.61 5,858,800.6
e 1
1,046,214.3
MNATFEE % - - 4 1,046,214.39 o
AT Al 5,227,118.9
- - 41 5,227,118.90
%% 0
A AR B 2
& ﬁ;f”‘ : 1 | 36754466 | 36754466
A Fot - - 4  160,015.81 160,015.81
AT F] R - - 41  275,837.98 275,837.98
. 2,046,136.3
MR - - 4 2,046,136.37 ;
HoA 7 £57 - - 4 219,392.84 219,392.84
L 2,454,050,3
ittt 2,438,765,639.21] 41 15,284,708.35
- 47.56
R A K 28,892,797,
27,126,027,479.43  1,690,571,662.50) - 76,198,564.23
fan 706.16
T BRI S G LA TME, I3RS 2090 AR 2 538 E M H 033 H 24

Rk UK.

7.4.13.4.1.2 F| 2 JRFx () U A 434

5854 R R A oAt T 3 2 A AN AR
X G A iR H 3k 4 08 PR e 1Y)
Emea (A ARMID
HH I XU 28 5 [ AR 5
e ZN N EER
2021412 A 31 H 20204 12 A 31 H
TIHF)H LT+ 25 NS /%y 14,416,805.41 k%) 10,698,690.45
TR T % 25 360 Ny 14,447,944.16 Hahn#y 10,734,430.62
7.4.13.4.2 ANIC RS

AN AR A2 Fi5 < L (0 28 SC A BOR R B it DR AN R AR B T A AL e sl A AR . A Kk <
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7.4.13.4.3 HAbAHE KUY

LA XU R 415 22 45 T4 < i T ) O 0 (B BRI < £ DR ok T 3 ) 3R AA MV 2 DA A
(TS b D R AR B T 5 A B AR o AR 4 R W T Bise B Wil v I (6 2L A AR 4 IR
B RS T FAMIESR AAT TR B B 2B G DLEAF IR IR, ] BERIR THIESF 117 9 BEAR BB ) 52
M o

AR FE G 5 BT A B 7 WU B AR At A e XU, 71 42 B <5 5 () whonS 505 A5 B9 A 220K
BAT B IR E . BUAh, AT G PN ORI S I R A RIS i st i, s £
Fofr s B VR FE A AT RS FE &, 06 VaR (Value at Risk)F8Ar a5 el A 8 4 11 I 10 78 76 A s JXURG:
SIS T A0 RS FEAT R R A EE

7.4.13.4.3.1 HoAd 4% KUK i 1
T 2021 12 A 31 H, AEESRFEHLZHHENGEIRLT (2020412 A 31 H: ) , R
A RS (2020 4E 12 A 31 H: [

7.4.14 H B FEARER ST 2 TR R TR E UL R AR

(EFASIIN ]

(a)<fit TH A SR ETHE R T7 %

AFRMETEZRIERZE R, XA RETHEREAR T S B A 5 25 S A E T B 5%
JEUUE -

R MRS E SR IE R R T ARG R AN .

BRI BREE R U RSN S B 7 B A7 f5 B R U S A AR

EENY S P S as W TR NCIPVE = PN

(b) RS LA SO B 15 10 < i T H

()& =k THARMME

T 2021 4 12 H 31 H, AFEERAA LA i Th 2 AR AN I a5 i e i st h s T
5 R IRIIARAUN 21,029,041,524.24 78, ToJ& 5 — JR IR LUK =2 IR AY#I(2020 4 12 H 31 H:
H )R 15,371,500,494.12 76, ToJE T H 2 IREER = 2 IR -

(i) 23 SUOE P Je8 2 UK ) FY) E R AR 5y

AR I 5 DL BUE 2 R TR e R S U A2 H AT 2 IR TR R I A
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AT A e A LT LU TR 35 1 LA SEUHE T R R Sk TR 2SS E TR R OR Kk A
KAEH) .

(iii) % =R A SEME R AU A AL 3l 40

To

©ARFFE I LA Se B TR ik T A

T 2021 4 12 H 31 H, ARG RFFAAAERFEL N LA Se (BT R SRl B (2020 4F 12 H 31 H:
7).

(d)ABLA SEUHME T B S fh T A

AL SEHHME T B Rl B A 4 5 32 B GOSN Al e f i, KBS 2 fe
EAZERAN.

(2) MIEMBERAATH) (Al TtHENEE 22 5 — gl TEMANTHE) . (k2 tHEEE 23
TR B AR (b2 THHENES 24 5 — BRI ) A (b 2SS 37 S-SRk T AR
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12 J3 30 HRATH) RT3t — 5 B SEf it T HAH R S THAE N I DD, A SHIESR 5 R N 2
H 2022 £ 1 H 1 HiE@Hram TRMEN . #2021 4F 12 H 31 H, AEEG 58 7 AT B 4l
TR W 55 4R RIS AE R I PPAt o 38 T ARGV 5 AR BT, 7 < T B U R AN S 0 A 4
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