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374 IR | R
SR | EZR | I | AN | BRSE | A | HIRAGECECR| SR | AliE
A% | A8 | WIH| JEH | B | Ok [EEROA: K| BET | B | RTE

Y ==
11305 | E§4R | 2021- | 2021- if&?j; 100.0 | 100.0 | 130.0 | 12,99 | 12,99
0 A | 06-16 | 07-01 i 0 0 0| 9.89| 9.89

6.4.12.2 BIRFFH K E T G IRE Z IR B RE

AN G AR A WA R AR AT B I R S I S PR R 52
6.4.12.3 BIRMRS IE BIAZ 5 h IR RIS
6.4.12.3.1 TR H RS E R

AN G AN A WK TE N 45 95 1 (B0 W 22 5 T2 B FA) ST Hh ] WA IE 25 3R AR
6.4.12.3.2 X BT 1EE Y

ANHE G AR A WK TE N5 5y BTt 25 1 [0 W 22 53 T2 B A S Hh [ WA IE 25 3R AR 0
6.4.13 4l T B Xk K B 2

6.4.13.1 K& & BB R H LR ZE

ARG N G IS BOE B R R S, B TR Bm Tl &
4 inf, HXSMBRG S TR Mg EeE. MENESEMRESMNES ., KL
PLE bR ETF 080, bR IFE B8 I S £ 3 Bt I8 o 2 R BN B . SeAl, s 4
SEELE TR HAR, AL/ DER T TR I (B & AR Gk AR S HAh 2 A IR
WS RAT IR EE) . — i B s A RS fTAE T HEMGE. BFRIREE). i
FHE G AT SR Mk, AT WTHERGTR. 70885 AR
WP AR SR, PR, B ERES . O BUF ). iR, AT
AR RV AR, RS T DU A ERE N 2 oV 3 i i 4
b T B (B2 & ERE M S R ) . anyE AR el B B NI BUGE Rt &5 5L
fhim A, REEHAEBITEYE TG, RPN TR AEerHEEEE
Sy H T I P -5 3% 2 o i T LR 5% P XU, 32 B4 4545 XU IRl 1k XU B Tl 3 XU o A
Rl e T HAr ETF BREMA. beiFe Bl i M & it B, 1R3-S b8
BT AR AT T S 25 R DU 3% %% 3 o P [E 257 5 4 b i 22 A7 b R 1 R B i

RIS ) HE G PR SRAR A 1 XSS A il R By, B XU BRI ML 55+, {3 XU 4%

FI SN EELSES, TEFSTVRASKBEEHRT, @7 THBEEK., A5
Krimhil 2 o WERAERZER . U EH . A SCHRBESR 1 TRy 55358 1 T4 Al 1 32 A2 3 RUG:
EHIMIA R
6.4.13.2 {EF X

FHNK IR AL S IEFTHEZ SN FRIBIT AL, 8RR
ZRATNHIEL) . R4 AT RIAAR B0, 5B 4 VB RIS s AR R XU o

AL B B NAESE 5y BT A2 Zp 6 F I FASIRBLEAT T 78 0 I PEAY o« RIS
BRATAE AT AEARFE S FEE N b B T 4RAT, IR -5 84T A7 O 2 A5 U AS K
RIEEAERE 5 Fridt AT A2 5 5 UL b IR 257 B0 45 A R 5T AT A 5 A28 5 %0 F 58 iIE 75
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SRR I B, 20 XU AT REPEAR /N AEARAT 18] [V T 33347 58 5 Rir 20t 28 5 ok T34
1745 F PPl X IE S5 A2 ) 5 3T PR ) A4 1) A 7 R 45 A UG

A RSB TENES TS5 RS TR RE, I8 6 S A E P25 A ke
HIESR RAT NS B RS, A5 S RARA5 A E IR o 32, AEE PP A . !
RS VPR 2 B SR AT NIRIZE AR« T 5% RS A sh i UG, A A5 7 o 1)
SRR NS IS . IAh, ARG RSB T AR I S N Eh R, @it
B AP S PR o G R PR YRR A BB B 7 R AT R LU AT R ), B A A R R
DL B0 FH XU

IS B E G HIPZ S e (P E N RARIT (S BRSSP e S L) BE )
PRESGT T SR
6.4.13.2.1 #MEEERIPESIRRIGFERE

AL G AR BAR F A AR R A #0E IAME HPPRA R T R $ 2
6.4.13.2.2 ¥ BE AIPESIR R = L FHER BT

AT G AR AR M A R R 08 S PR A 7R 0 6 77 R IE R 4R
6.4.13.2.3 ¥ EE ATPESI = K R ML A7 BB Bt

AN FE G AR A B Ko b4 B R R A $ A VRS 7~ 1 TR A7 % %

6.4.13.2.4 KIS HEEFI R ®E

B NRmoo
R PN LA
K HA1E PP 202146 30 H 2020412 H31H
AAA 12,999.89
AAA DI'F -
R :
&t 12,999.89

T LB E 5 = PR T 2

2. [ 7 $ B LI B

AR S: AR R AR 1K WG VPRSI R I e 45 %
6.4.13.2.5 ZKHEHPPHRII KB SCRRESF B

AN FE B AR R B A BE AR A # K ME FI VR R A R B 7 SCRAIE SR #5055
6.4.13.2.6 ¥ FPRES 2 ) [F] L A7 B AL 3%

AR HE B AR R B A BE AR I A # K ME VPR S (R R AF B %

6.4.13.3 Wshid: RS

BN KU A2 48 2k 405 TN K BE L& FRAN B S I AR B 3 4 5 7 DL S A 50 3 e [
SRIT JRUS: o AN S AR B I UG, — 7 THI oK B T JE S0 A N B SR IS (0] f 3 4 5 7~
ISR MBS R =, B — 5k A TEEFA R TR as 5 AN il Bk i ok
F14) 285 B TR e B AN i DL A B AN A AR B
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6.4.13.3.1 EMHNAEESH S F R XK

AEGENESEHENESBIELE TSI (O HEIE R R TR Sia R M
INEY T AT ST HGIE T B0 5 S I sh P RS & B E ) 558 A M SR 5T
{2 T TBGNEE S A e XU & B N A A &, VPR 5 2R B m sl i, B
il E AN KU PR It , WA B H & B K sh M KB AT 8 P . ARSI
HECK F I i 5 LA P R S R B F bR TR 38 5 IR B H 558 5 5t IS v
WP SZ PR BT = Lo R0 A 5= 7 N AR H AR 58 72 (1) n] AR B DA S s il
TEETT BTGB RS, T T80 ek AR JE 4 1 R g e e 5 0 3R AT 4%, OREF R 4%
PR A R AT IR 4 Sk~ 5 2 AHUTHE, i DRoA B 4 B 7= (¥ 7 I A8 0 5 4% W 3 T [l 5 R 1
UURC S P . AFESHESEMAEREES SR PR T BB, LAEEIEwEn
R[] FR T PR A B g 2, ) R R D R [ A o SR (It B 1 JXUR: A Ak DR B B
A A&

AEEGFERE T LM S HES:, BRAEMTE 6.4.12 th 317 i #B 7 <6 58 7 Vil i £
[ 52 BRI AL, FEARIIRE AT . Ah, ARHE S ] i S H [ 0 4 Rk 7 O AR N S
PEa N BT TR R o BRI 6.4.12.3 IR IS HH [E] T 4l 55 P sk R AU E 1 M H N
B EHAFEAL, RIS T B SR 0 R SR U6 S L ERIARBHEH B —
AN H— AT, wT LR S A5 (8 G [ e BV H BN TER, DR K T R 85— %
BRI & L B . AR AN, A S AR A K sl P U o

6.4.13.4 TiH XK

T 37 UG A2 F8 58 4 BT e 4l T L 19 A Fo N B B AR SR B 4 90 1 TR B Ak 1T 3% 45 R A0 A
DRI 2% A8 B0 T R AR sl R AR s L R 20 UG« A7V IR AR At A7 A XU
6.4.13.4.1 FIRRE

R 2R XU AT 8 4 il L AR A SO B Bl R SR B 4 0 2 52 T 37 R AR B it ke A 3 B 4
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B 2R 2 G i T EL R T A S 300 1) 85 BROARLATE 7 3% 0] 56 33 5 I i T R B 4
Al P

ARFE G I HE G HEAPAT RIE AR RS S, B R Bk = Hl A B AN
HAK, 46 8FHENMGEERGEER R, BTG RFZE 5 FSFIZ 5
FHABOR R 25081, HEAGIEHRRMBIEAR. RIZAM. B RAAME Z0mHEK
SRS IR b R B P R 8 2 ) SR Y 2 R 2 XS A7 B b, 5 1) 4L () )
AR TR T IR R R R, 0K R ZAE SR T B EL B 4T 65 i 3
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NATHIE 57 5
INZRYSHEIE - - - 787,056.00 | 787,056.00
NATE AR
[
NATFGE o - - 4 2,419.83 2,419.83
NAT S R 55
H
NiASTAZ 5 %l F - - - 28,195.60 28,195.60

N AT - - - - -
INZREIRS) - -
AR - -
16 JE BT 1580 17
it
HoAth 71 £5 - - 4 177,369.62 | 177,369.62
Uiliigsenn - - - 1,006,209.40,1,006,209.40
) R B E B 19,170,581.62 332,886,553.
- -1313,715,972.01
| 63
E: RPFTRAARTES T AR ENE, HRELH0E KR ZEE e H
o3 H 3R T B2
6.4.13.4.1.2 FZ X6 ) U A T
12021 4F 6 H 30 H, AIGFRA R SPGB A B a5 i3 E Hed) 0.01%(2020
12 A 31 H: 0.00%), AT 380 28 128 it T A8 5 4 55 7 14+ J6 B8 K210 (2020 4F
12 H 31 H: [,

6.4.13.4.2 ANLC X%

AN R 2 48 4 fib T B0 2 So 48 2R SR B 4 i B RN IE SR AR BT R A 5 i
G ARFEE AT %= LA m LN R M, KT AN RS .
6.4.13.4.3 HABMHE XK

FLA A s XURSE A2 Fi5 2 < P 55 < ik R PR 2 R B SR I < U PR o v 3 0 < A
AN 2R AN T S0 4% TR 3R AR Bl it A A e sl R AU, o A3 4 BB T UEZ# A8 S P
T BCERAT T8 [R)E T 32058 53 WOAIES: T T W ) ELA A A XS AU - B MIE SR A AT AR B &
LB TR OLBURF IR I, AR ] RERVR TSR 1 9 BEAR LB R S

AT G AL B BN A B BT A A i AR T, SR E B R s,
R L G 0L BUR 34T, S5 SR SR s T i O, 80 B3 Bl B R 4L 5 A 1
YU s XS RANMIESRE A E PR AT KO AT, SRR A Ak e TR 440 5 Y Bl PR 4R B

- - - 11,168.35 11,168.35
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AT

A

B EM SRR, R

7 dlaxan

BmG . BrEhL

B SRAGHT e, B a i sE 2, RIS RN AT e A A B H A A

1% RS o
A,
e

AR Fk 4 1 K

TEHE XU, B By ok RS 2R A T R s AN 4 1)
6.4.13.4.3.1 HAMHE XU MO

SN H WAL S TR AE SR i St s, ez £
BTN A AT KU B, AUFE VaR(Value at Risk)Fi b 25 0 132 A J 4 I Ifs ) 7

SHshr. NEMG
AHAR R
2021 7+ 6 A 30 H 2020 £ 12 A 31 H
3k
b 34
i H G
IR N
N A N A BREd
18 L1
Bt
(%)
11 (%)
A M G T 7 — I SRR TR 3,646,199.00 1.96 2.484,636.80 0.75
oM EmE T — e’ | 171,462,904.14 91.97 | 311,812,595.63 93.67
A Gy MG R P — iR e 12,999.89 0.01 - -
T oM et — e E i
%
7 R 5 r= — BUIE R B - - - -
HoAh - - - -
&t 175,122,103.03 93.94 | 314,297,232.43 94.42

6.4.13.4.3.2 LA XU ) BURPE T

ik B b 235 LU 33 3 v A 1 oAtk T 448 B R AN AR
X B PE R H 3 & 8= 1 E Y
Mg (CRRAL: NIRoo)
FH IR XU A8 & 1 AR 5] KK AEREE
AT 2021 4 6 30 H 2020 4F 12 A 31 [
596 A5t b B AR LY 9,023,250.39 15,873,365.75
2. Mg b FE v R [ -9,023,250.39 -15,873,365.75
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| 5% |

T ARG AL GIL B REY . 95% =<K 300 <p Rt R HOIN K + 5% ><ERAT
JAAE AN R (BUR) -
6.4.14 B TEHBNM T IR T EUH A AR F IR

A B D R H A SE 0 R B I A e i =R T

7 BEAAWRE
7.1 IREBEH=HEBMN
SHRA: AR
e SiH o o 4 5 T 7 1 L AR
(%)
1 B 12 5% 3,646,199.00 1.95
Hpe 3 3,646,199.00 1.95
2 Fee 171,462,904.14 91.50
3 li] 5 AL 28 % 5% 12,999.89 0.01
Hpr: fiigs 12,999.89 0.01
AYRES &SRl - -
sl ks ey - -
SR AT AR SRR - -
6 SEN IR SR 5t - -
FHodre SR ) 3K
RS G 7 ) )
7 fﬁﬁ?ﬂu AT 11,965,487.89 6.39
a1t
8 HoAh 45 1158 298,854.12 0.16
9 it 187,386,445.04 100.00
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AL AR 55 ik 55 b
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7.4 JARIE A SOUME b & 5™ E H I R/ ERF O R B B R A 48

SRERAL: NIRRT

3 4
P9 | REAE i S A2 K Hg (1) N RHE

FHE ELl (%)

1 601318 Hh [P % 7,500.00 482,100.00 0.26
2 600036 FHRARAT 8,600.00 466,034.00 0.25
3 601166 MV ARAT 10,100.00 207,555.00 0.11
4 300059 N 5,700.00 186,903.00 0.10
5 000001 FARAT 6,800.00 153,816.00 0.08
6 600030 A EIES 6,000.00 149,640.00 0.08
7 000002 JiEFA 4,700.00 111,907.00 0.06
8 002142 TUERAT 2,500.00 97,425.00 0.05
9 601328 ZIEERAT 19,100.00 93,590.00 0.05
10 600000 THARARAT 8,100.00 81,000.00 0.04
11 600837 HEIBE S 6,700.00 77,050.00 0.04
12 601601 Hh [ OR fR 2,400.00 69,528.00 0.04
13 600016 RARAT 14,700.00 64,827.00 0.03
14 601288 TNV HRAT 20,000.00 60,600.00 0.03
15 600048 CRF b = 5,000.00 60,200.00 0.03
16 600919 LI ARAT 8,230.00 58,433.00 0.03
17 601688 HEZRE S5 3,600.00 56,880.00 0.03
18 601229 R HEARAT 6,900.00 56,580.00 0.03
19 601211 [E = H 2% 3,200.00 54,848.00 0.03
20 601169 e ERAT 10,300.00 50,161.00 0.03
21 600999 e 2,600.00 49,452.00 0.03
22 601988 i E R AT 14,600.00 44,968.00 0.02
23 601818 HRARAT 11,500.00 43,470.00 0.02
24 601658 A AR AT 7,600.00 38,152.00 0.02
25 601628 PN 1,100.00 37,279.00 0.02
26 601009 B AR AT 3,500.00 36,820.00 0.02
27 601377 MVAES 3,700.00 35,742.00 0.02
28 601939 HWARAT 4,700.00 31,255.00 0.02
29 000776 I RAES 2,000.00 30,280.00 0.02
30 600926 BUMERAT 2,000.00 29,500.00 0.02
31 000166 H )5 2 YR 6,300.00 29,484.00 0.02
32 600958 IR UESR 2,900.00 28,971.00 0.02
33 601336 BRI 600.00 27,546.00 0.01
34 601901 J7 1IEiES 2,900.00 27,144.00 0.01
35 600015 BB ARAT 4,300.00 26,617.00 0.01
36 601788 HKAUESF 1,400.00 25,046.00 0.01
37 601155 B 600.00 24,960.00 0.01
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38 001979 FHwE e A 2,200.00 24,090.00 0.01
39 601916 Wi RAT 5,800.00 23,026.00 0.01
40 601066 WS 700.00 22,001.00 0.01
41 000069 1A A 2,900.00 21,576.00 0.01
42 002736 ESEERTRS 2,000.00 21,500.00 0.01
43 600109 [ £ kg5 1,600.00 20,304.00 0.01
44 000783 KATIF S5 2,700.00 19,764.00 0.01
45 601838 A ERAT 1,500.00 18,960.00 0.01
46 601555 IR RAETF 2,200.00 18,348.00 0.01
47 601108 BRI 1,700.00 17,833.00 0.01
48 601077 AT 4,300.00 17,157.00 0.01
49 000728 ESp AT 2,100.00 16,737.00 0.01
50 601696 HRERE SR 800.00 16,472.00 0.01
51 600383 L Hh 4[] 1,600.00 16,384.00 0.01
52 600705 R Rk 3,800.00 14,706.00 0.01
53 601162 FJRESR 3,000.00 14,580.00 0.01
54 600606 oz i 2,600.00 14,170.00 0.01
55 601990 B RS 1,300.00 13,676.00 0.01
56 000656 SRy 2,300.00 13,317.00 0.01
57 601878 W v UE TS 1,000.00 13,080.00 0.01
58 600848 IR 640.00 11,456.00 0.01
59 002673 PSR S 1,300.00 10,725.00 0.01
60 601998 R EERAT 2,100.00 10,710.00 0.01
61 601319 SRIESPN TS 1,700.00 10,081.00 0.01
62 601881 Hh [E] 4R ] 900.00 9,702.00 0.01
63 002939 KIEF 700.00 7,791.00 0.00
64 600340 1B SEAR 1,400.00 7,336.00 0.00
65 601236 AR 500.00 6,780.00 0.00
66 600918 HhZRIESR 500.00 5,410.00 0.00
67 002945 HERRAE SR 200.00 2,764.00 0.00

75 MEHNBRERBAGHERES)

7.5.1 RiFEANEDGEH BRI RS B r= i E 2980T 20 2 I R4
GRs. NRMt

A2 4
75 Ji S AR J ZE A4 FR N 1= PN e T EHE
B (%)
1 601658 I f ERAT 36,040.00 0.01
2 002142 TIERIT 20,174.00 0.01
3 601318 [P 20,145.00 0.01
4 601916 W AT 19,747.00 0.01
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5 600837 HHEIES 18,768.00 0.01
6 601077 HIAR AT 17,589.00 0.01
7 601166 PV ERAT 12,588.00 0.00
8 300059 KM E 12,364.00 0.00
9 601995 A 12,263.00 0.00
10 600036 R RAT 10,916.00 0.00
11 000002 Jikl A 7,392.00 0.00
12 600030 HEIESR 7,368.00 0.00
13 600848 I 6,567.00 0.00
14 601696 HRAE SR 6,564.00 0.00
15 601162 K IAAESF 5,856.00 0.00
16 601990 IR 4,860.00 0.00
17 601328 IEERAT 4,840.00 0.00
18 000001 PERAT 4,654.00 0.00
19 601788 HKAUES 3,378.00 0.00
20 601211 [ 2= % 3,364.00 0.00

e 10 SRANEREEEE Ry B st Fik. B, B, Bl kAT
SERRIFRIREE, AR A TR S RIFR ) ETF J 8 00 805 2N R e 1 & vh IR RS
2 "SRNGERU LSS A e (RS SR DL ) B8, AFHB AR )
.
752 RiHEHEHE YIRS R HE 2980T 20 44 HIBR A
SRR NIRRT

AW 4
5 Ji S ARG JI 52 24 R AT TS H 4 BrERE L
1 (%)

1 601318 [ 22 20,238,115.24 6.08
2 600036 R RAT 15,666,590.40 4.71
3 601166 PVARAT 8,274,062.00 2.49
4 300059 KW E 5,799,532.00 1.74
5 600030 R EIES 5,615,931.00 1.69
6 000001 P ARAT 5,437,458.00 1.63
7 000002 Jikl A 4,555,346.00 1.37
8 601398 TRRAT 4,342,183.00 1.30
9 601601 SN 3,175,218.24 0.95
10 002142 TIERAT 3,019,435.00 0.91
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