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20204 12 A 31 H

471,146,551.55

43,588,712.45
100,000,000.00
310,442,254.13
1,272,347,452.86
229,204,239.92
521,000,000.00
7,466,664.71
6,961,766.58
125,531,752.53
106,239,296.35

2019 12H 31 H

355,981,963.00

41,865,902.80
159,804,575.70
999,633,683.36
397,348,402.38
605,333,333.33
4,519,283.81
6,191,700.75
101,238,413.69
90,875,330.18

3,193,928,691.08

2,762,792,589.00

400,214,716.43
239,504,729.30

5,364,829.35
227,064,451.65

260,529,251.97
141,861,250.61

2,569,775.00
177,050,968.28

872,148,726.73

582,011,245.86

600,600,000.00
14,367,414.05
87,784,369.12
357,000,108.60
373,893.24
1,255,900,489.89

600,600,000.00
14,367,414.05
19,650,329.70
320,084,413.01
203,732.48
1,221,669,443.84

2,316,026,274.90
5,753,689.45

2,176,575,333.08
4,206,010.06

2,321,779,964.35

2,180,781,343.14

3,193,928,691.08

2,762,792,589.00
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964,480,125.59

2019 FJF

600,724,204.80

810,980,627.71
60,075,274.52
70,901,323.88
(1,242,847.60)
(909,898.32)
1,284.26
22,894,261.68
1,780,099.46

(487,737,428.22)

470,217,509.88
64,980,934.01
56,329,046.37
1,693,741.58
201,999.85

7,187,576.55
113,396.56

(325,214,264.31)

(6,973,168.79)
(462,548,883.28)
(30,000.00)
(18,185,376.15)

476,742,697.37

(3,102,865.29)
(322,093,399.02)
(18,000.00)

275,509,940.49

854.90
(116,654.90)

476,626,897.37

(60,000.00)

275,449,940.49

(104,642,671.14)

371,984,226.23

(39,763,518.08)

235,686,422.41

371,984,226.23

371,616,902.40
367,323.83

69,314,394.98

235,686,422.41

235,351,666.79
334,755.62

35,909,296.88

71,083,110.49
(1,768,715.51)

441,298,621.21

35,686,673.14
222,623.74

271,595,719.29

439,750,941.82
1,547,679.39

270,374,040.73
1,221,678.56
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2020 &£ E

706,994,344.64
3,727,089.31
335,455,610.87
1,046,177,044.82
(254,920,381.55)
(402,030,319.22)
(65,418,536.41)
(722,369,237.18)
323,807,807.64

4,680,058,626.56
125,767,317.80
170,000.00
14,258,944.71
4,820,254,889.07
(4,719,857,904.56)
(17,289,586.08)
(11,938,321.64)
(4,749,085,812.28)
71,169,076.79

(300,300,000.00)

(356,952.79)
(300,656,952.79)
(300,656,952.79)

(2,703,641.76)
91,616,289.88
323,387,875.84
415,004,165.72

2019 &£

478,874,146.42
1,687,927.17
273,853,221.20
754,415,294.79
(203,665,567.83)
(316,864,946.85)
(65,201,700.56)
(585,732,215.24)
168,683,079.55

4,022,830,626.04
121,416,774.81

13,790,583.69
4,158,037,984.54
(3,890,520,429.50)
(7,396,731.87)
(10,014,686.43)
(3,907,931,847.80)
250,106,136.74

(300,300,000.00)

(504,406.21)
(300,804,406.21)
(300,804,406.21)

260,060.15
118,244,870.23
205,143,005.61
323,387,875.84
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20194 1 A 1 HEYIRH 600,600,000.00 14,367,414.05 (15,372,044.24) 296,646,944.97 - 1,310,258,977.57  2,984,331.50 2,209,485,623.85
2m9$ﬁm§&$%
ZEA IS AR
H R - - - - - 235,351,666.79 334,755.62  235,686,422.41
HAhzra s - - 35,022,373.94 - - - 886,922.94 35,909,296.88
ZEE W B E TT - - 35,022,373.94 - - 235,351,666.79 1,221,678.56  271,595,719.29
FiE 4 AL
FEME R AT - - - 23,437,468.04 - (23,437,468.04) - -
PRI — B v 4% - - - - 203,732.48 (203,732.48) - -
X} A 143 B - - - - - (300,300,000.00) - (300,300,000.00)
20194 12 A 31 HEERLKM 600,600,000.00 14,367,414.05 19,650,329.70 320,084,413.01  203,732.48 1,221,669,443.84  4,206,010.06 2,180,781,343.14
20204 1 A 1 HEWRM 600,600,000.00 14,367,414.05 19,650,329.70 320,084,413.01  203,732.48 1,221,669,443.84  4,206,010.06 2,180,781,343.14
2m0$ﬁm§%$%
A A
R - - - - - 371,616,902.40 367,323.83  371,984,226.23
HihLiaHia - - 68,134,039.42 - - - 1,180,355.56 69,314,394.98
ZEE N A SRS T - - 68,134,039.42 - 371,616,902.40 1,547,679.39  441,298,621.21
i 4
TR BER AR - - - 36,915,695.59 - (36,915,695.59) - -
PREL— MR AR v 2% - - - - 170,160.76 (170,160.76) - -
X} B 2 1R 43T - - - - - (300,300,000.00) - (300,300,000.00)
2020 4¢ 12 A 31 HERET 600,600,000.00 14,367,414.05 87,784,369.12 357,000,108.60  373,893.24  1,255,900,489.89  5,753,689.45 2,321,779,964.35
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	公司通过流动性比例、流动性资产结构、非流动性资产结构及其市场环境评估等措施防范组合的流动性风险，公司核算清算人员和交易人员时刻关注组合账户现金头寸的合理充足性，确保组合账户不发生穿仓事件等流动性风险事件。2020年，公司各个账户的流动性风险较低。
	公司对操作风险事件进行分类分级处理管理，有效降低同类事件的发生概率。公司针对人员、流程、系统等设定了基本风控标准，并将交易系统故障、信息安全事件、关键岗位人员变动、重大流程缺陷、员工利用信息优势从事违法违规事件、重大舆情风险等作为重要操作风险进行监控和防范。2020年，公司未发生重大操作风险事件。
	公司秉承“合规诚信经营”的理念，倡导和培育良好的合规文化，提高全体员工的合规意识，严格按照法律法规、监管要求和公司规章制度的规定开展各项业务。2020年，公司依法合规开展受托资产管理业务、保险资产管理产品业务和公司自有资金投资业务，未发生严重违规事件。2020年，我司积极履行反洗钱义务，全面开展反洗钱工作，公司各项业务平稳运行，不涉及洗钱和恐怖融资, 未发现洗钱相关风险事件。
	2、风险管理总体策略及执行情况
	（1）风险管理总体策略
	（2）执行情况

