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RiATAE 5 B H - - - 221,035.55 221,035.55
VAT F B - - - 102.22 102.22
oA A7 53 - - - 125,586.07 125,586.07
it - - - 2,548,466.00 2,548,466.00
IR GUREHR O 9,657,582.64 5,874,575.60 11,502,991.02 88,365,803.31 115,400,952.57

W RPN RS T K AGIIRTENE, JF4% IR G 2900w 1) 2 515w A H 50211

H 238 7 BAor 2K

7.4.13.4.1.2 RIZ R B BURE AT

B | BRTTIAAIER LLAM A 7T 348 B R AN AR

FHOR AR B ) A2 5y

XFBE AR H R e R A R e A (R

fir: NRMIo

AEK 2021 4F 12

FAEEAR (2020

ya
2id H31H ) 12H31H )
1. HiHMZF FTF 25 A -172,978.04 -188,589.57
2. TIHFIETFE 25 MRS 175,756.45 191,398.29
7.4.13.4.2 AMC RS
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BINIZ RIS & 4 < it TR PR 28 S0 B BOR R B < B R AV A AR Bl T e 2 s 1) XS o
IS RAA A LACIKALL - 587, PIEAFEA R (AN R o AN Tk 8 BN Bk 3
AT S AN S~ AT %

7.4.13.4.2.1 HMIC RS i A
wAz: NRMoc
AHAEK 2021 £ 12 A 31 H
15 H o
A LTFANRT | BEFGART | o LA ait
AR T
PLAM T I B 7
T o MR 32,198,903.07 32,198,903.07
Brear 32,198,903.07 32,198,903.07
CLAN T 1 F 5
Gt
ZE R AN R
ol 15 32,198,903.07 32,198,903.07
Az, NRMoc
AREER 2020 4F 12 A 31 H
I N
2 LR EART | BEFAARS | o Lo ait
AR T
CAAM T 1 B 7
T oM R 25,921,413.66 25,921,413.66
wrEaTh 25,921,413.66 25,921,413.66
PLAM v 1 A5
Uik Tieeuny
TR AN
ol 1 25,921,413.66 25,921,413.66
7.4.13.4.2.2 ANC R HBURRME 34
% | BRICER LA HAth T 3748 B AR R AR
X B P A iR H 3 4 W PRI E RS 8 (R
s A L e fir: N6
e PR 2 R 220 AWIR ( 20214 12 | BAERER (2020 4F
H31H ) 12 H31H)
1. FrESM A AR TIHE 5% 1,609,945.15 1,296,070.68
2. FTEANTAXN NRTIZE 5% -1,609,945.15 -1,296,070.68

7.4.13.4.3 FeABA#E XS

LA A R XS A i 3 < T e < R B 4 Fe U BOR SR B e 0 B PRIk T 3 R - A A
TEFR LA T 37040 4% DR R AR Bl M0 A AR e Al R RS o AR ik i T BB IR SR 58 5 P b 1l B4R
A7 18 R T 37558 5 B BE SR AN 23, o T ) JEG A A7 At USRI MR SR RAT AR B B 48
B DLBCRFPR ST, ] RESRIR THIE SR T 7 AR s B
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I

A < 1) 3 A PR NAE A RS BRI B AL 5 RO AR T, G X R LR A 10 S BUR Y
B GG IESF T IIsAT O, M B RO E A S R E s B IR B ANIESR (1
AT R E BT, IERAT G R A L E O B R A AT IR B . ARG S E B
IS E B BRI AL, YR . B ACE . RRASHETBIE, kI3
X AT RE A AR A T 320 A% LR o

ANH BT BT AL 10 7 B B AR AR A A KU, P A% 42 I < R e B 4 15 L A5
M ESRAT R RCE . BUAN, ARG &8 N AR H R AT G Bl A AR I3 A% S it
2, EWIEH 2R E BIEN ST NG R, AHE VaR (Value at Risk) fEAREEAMNIA
AT T I ROV AE AN RS U, RIS A g o UG R AT BR B A o

7.4.13.4.3.1 HAbA & R i

2

A

1~

SRR NRTTT

AMWEK 2021 4 12 A 31 H AREER 2020 4F 12 A 31 H
5 7 4 T i A T
- A FE TR E L A E T E L
(%) (%)
2255 k- 122,156,606.56 79.37 86,913,453.49 75.31
A% SR T
B et
He LT
T oy MR e -
[ 11,074,772.12 7.20 17,377,566.62 15.06
T oy MR e -
REERE
AT A 4R 3 7= -
UEHE B
HAth - -
ann 133,231,378.68 86.57 104,291,020.11 90.37
E: TN . RS R R
7.4.13.4.3.2 FLAAMHE XS B EBURAE 23T
k| Bk b kv DA A i HoAth 1 37248 B AR AN AR
X B PR A e H 3 4 0 PRI E B S 8 (R
e At fir: N6
per RIS AR AWK (2020412 | BAEEER (2020 4
7 A31H ) 12H331H)
Mg b FE v T 5% 14,064,000.79 11,021,835.38
Mb & b e FE HAE R [ 5% -14,064,000.79 -11,021,835.38
7.4.14 BB TR 2 THRER FE U B0
(D) A ehE
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(a) &fb THA SRMME TR T7E

N RMET RS RIBHIZE X, XA R E T B AT 5 B A =2 A E P
J& H B JE R RE <

R MIEE B A G R T R R IR

R BREE— E U N B AN I B 7 B i B BRI TSR IR N

BRI SRR B AN W] 8% A\ AH

(b) FFEL I LA SE BV B R T A

(i) & B X & T2 el

T 2021 4 12 H 31 H, ARESRAA LA RMETHE B AR TR 2 45 85 10 6 Rl %
PR T — JZ IR IR BTN 133, 225, 874. 19 76, BT 5 2 IRIMKHA 12, 486, 084. 49
TG, TJETHE = ERINARSN(2020 £ 12 A 31 H: 22K 102, 554, 847. 36 76, B _JZIK
7,458,723.75 76, LEH=ENR) .

(i1) 22 SO E P JR S R R FR) 2R A8 3

AT LSO IR TR e B S T0UR A I Dl 8 2 IR TR e I

XHFUEFRAE G B Bl R, 25 B R H IS R, 28 5 AN G IR (LA Bk 2k A5 )
A GANTEER) « BUE TAEATFRATERENL, ARG T5 M H 2585 WA SR H HHE
A8 5y AT R 1R) e PR O TE A AR 0GB SE AN 7 (R A SO E SN BE — SRk AR it i 1 8
Hh SR FH AN TR S N AR T e P S R B, 5 AH DR I S RIS 25 A Ao (i S8 56
ZRUGE R =R

(111) =R A E R A5 440

o

() FEFFLER LA ot v B <R TR

T 2021 4 12 F 31 H, AEEEGERIFAIEFFERI LA b E THE R SR 5™ (2020 4 12
H31H: [

(d)  ALAARMETE 4T A

ANCAZ FOAN AR T 2 0 4 R % 7 R 47 £ 2 B E S G TR At il 7 i, FLOR TR
50 M EAEZE R

(2) WHABWBGREAR M (A2 E S 22 5 — & TEMAFTE) « (dlksit
HENEE 23 5 —&Rh Tt = ) o (I THENEE 24 5 — B ) (k2N 2
37 F-&m T HFIHRY (CUFEFR “Hram TEMEN " ) MChEMe, LB . RN
2T 2020 4 12 H 30 HRATH) (& T#E— 8 SIS i LR ARG S THAEI rsd %0 )
AFHESFRGHES N M A 2022 4 1 A 1 HESUTH &M TR . #% 2021 4 12 A 31
H, A4 T T BAT R 4 il T ok K I 8 AR R TE S A 1 VP Al . 5 T AR 411 55 1
PEITL, 397 4 i T EL A DU FUA AN 2 0 AR 5 4 10 I 25 RV RN 2078 B SR P A KR
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o MR IR R G RIS IR R e

2021 AR

AREEEHH 2022 4 1 7 1 Higii

B PAT AR SERLE, IR AMEN Fevr S8 5%

PRI HR 3R, 2021 SR HL R OB A E E IR
(3) B FetfEsl, AT 0GR H AL &0 7 B U0 A Hofth B 20

§8 MBEAHAEGWHE

8. 1 MEMIRES T =HAEHNR

eI,

Bhr: ARt
[ 5iH 5% () o 35 4 R 7 1) Ll A3
(%)
1| Bk 122,156,606.56 78.84
Horpre 5 122,156,606.56 78.84
2 | HEeH® - -
3 | [Flman B 23,555,352.12 15.20
Hrp: g 23,555,352.12 15.20
BE R SRR SR - -
4 | REBERE - -
5 | &REbATAMIBE - -
SENRE Gl 8,100,000.00 5.23
Horpe SEW K R SRR
GrRbFE ) )
BATIEIME B &AM a1 799,765.00 0.52
Hoptr 5% 337,640.25 0.22
At 154,949,363.93 100.00
8. 2 HEMIRIAT W RN IRERRAS
8.2.1 HEMREAT WA R ENBRERTHE
Hhr: ARG
o L At Go | T ffﬁﬁwm
A SN N G0 - -
B PRI 873,654.00 0.57
C b’ 68,476,930.69 44.49
D CIVANEE AN /S W& e Y 19 A 5,050,750.00 3.28
E jEikitn4 4,713.80 0.00
F HeR A E - -
G ZZIEH . B AERTIRENL - -
H {EfE ROl - -
| =R BAEAE BEOR RS - -
J SR 15,551,655.00 10.10
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K S b=l - -
L R G5 IR 55 A 55l - -
M FFEREFANE ARSI - -
N IR BRI 8 e it A B - -
0 Ja RS« B BRAN oA R S - -
P HE - -
Q PARSTAE - -
R Ak R E AR R - -
S gih - -
&t 89,957,703.49 58.45

8.2.2 MEMARILZT WA RFERER TR ERTHE
i ARt

AT ARME o RS R FE ] (%)

A H ARG 9 14,966,576.80 9.72
AEUR 7,066,091.65 4.59
4l 1,493,526.27 0.97
Tk 8,672,708.35 5.63
At 32,198,903.07 20.92

e BLEMFERA A ERAT L 7 Febm it

(GICS) &

8. 3 MEHIRE A AME S E ST IFEEHI KNP TEREREAH

SRR NRMT

) : o A | TR
e Jie 2 AR Jie ZE AR HE (B _ A L
&)
(%)
1 603809 ZREM 482,320 | 9,921,322.40 6.45
2 002585 KELHTM 324,100 | 8,776,628.00 5.70
3 02357 HL R T 1,968,000 | 8,672,708.35 5.63
4 02333 KR4 385,000 | 8,435,996.80 5.48
5 00175 AR A 375,000 | 6,530,580.00 4.24
6 601838 FCERARAT 530,700 | 6,368,400.00 4.14
7 600900 KILH ) 222,500 | 5,050,750.00 3.28
8 300724 TR 42,500 | 4,857,750.00 3.16
9 000683 TP RE TR 649,100 | 4,738,430.00 3.08
10 600919 LI ARAT 792,700 | 4,621,441.00 3.00
11 600399 PEMRFEN 184,500 | 4,570,065.00 2.97
12 00956 j‘gﬂ%@ﬁg 881,000 | 4,379,458.05 2.85
13 600487 ZilNH 264,800 | 4,003,776.00 2.60
14 300343 I 15z 3 224,100 | 3,814,182.00 2.48
15 002236 KAy 161,400 | 3,789,672.00 2.46
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16 600111 et 81,100 | 3,714,380.00 2.41
17 300601 D) 35,800 | 3,527,732.00 2.29
18 601377 MlVAES 318,600 | 3,147,768.00 2.05
19 600516 T7 R E 273,400 | 2,958,188.00 1.92
20 000902 BriEF 169,100 | 2,856,099.00 1.86
21 01171 0 RER 212,000 | 2,686,633.60 1.75
22 600745 EIp S REF 16,800 | 2,172,240.00 1.41
23 002049 O E T 7,900 | 1,777,500.00 1.15
24 603816 o K oK 21,400 | 1,651,224.00 1.07
25 00165 ;;ﬁﬂﬁ 196,000 | 1,493,526.27 0.97
26 600926 BUMARAT 110,300 | 1,414,046.00 0.92
27 002641 AN TCREY 252,800 | 1,385,344.00 0.90
28 002790 Hii /R 109,700 | 1,037,762.00 0.67
29 300775 =% 19,700 963,133.00 0.63
30 600988 N 40,000 596,000.00 0.39
31 002214 KArFHE 26,400 521,136.00 0.34
32 688101 —IARE 25,100 504,510.00 0.33
33 601615 i BH 4 fie 15,200 396,720.00 0.26
34 600703 = 9,100 341,796.00 0.22
35 600188 U REVE 11,800 277,654.00 0.18
36 688093 AR 3,000 111,900.00 0.07
37 600031 =—H®HT 2,700 61,560.00 0.04
38 001296 KILAR 310 18,376.80 0.01
39 001234 Tt 333 5,504.49 0.00
40 603176 T IEAE ] 1,924 4,713.80 0.00

8. 4 EM N B ER B ASHERZES)

8.4.1 Rt LN S A H HIF] 2 57 1FMH 2%8RHT 20 44 KR B4
GHAL: NRMx

. . o ) B
Fe | BREARR JiE ZE A4 R AHA R SENEHN GEH] (%)

1 |601838 FCERARAT 24,699,524.13 21.40
2 |o01171 U REVE 23,507,825.03 20.37
3 | 603809 S Re A 20,089,183.40 17.41
4 | 000683 78N REYR 19,121,166.00 16.57
5 | 02357 HLR T 18,942,507.67 16.41
6 | 603801 HIEE 17,625,848.95 15.27
7 | 600409 =R 17,033,256.00 14.76
8 | 00175 HHVAEE 16,331,971.13 14.15
9 | 600926 BUNARAT 13,720,591.78 11.89
10 | 01999 Bl 12,037,550.87 10.43
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11 | 600900 KITH 11,276,129.00 9.77
12 | 300343 I 5t 11,262,109.00 9.76
13 | 300751 LA 11,075,724.16 9.60
14 | 300601 R4 11,051,870.05 9.58
15 | 600111 Bl 10,520,948.05 9.12
16 | 600998 JUHE 10,501,270.00 9.10
17 | 002624 FERMF 10,415,638.00 9.03
18 | 02333 KIRIRZE 10,299,712.15 8.93
19 | 601669 HH [ F 10,249,158.00 8.88
20 | 002585 KB HTM 9,513,265.00 8.24
21 | 002179 H G HL 9,510,327.00 8.24
22 | 300263 ARl 9,328,431.00 8.08
23 | 300724 TR 9,148,150.00 7.93
24 | 603816 i R 5K J 9,062,290.00 7.85
25 | 600399 TR 8,918,930.88 7.73
26 | 688169 A kB 8,714,178.62 7.55
27 | 600919 L ARAT 8,565,780.00 7.42
28 | 01873 4eTAEY) 8,521,120.98 7.38
29 | 002466 R 8,469,592.00 7.34
30 | 002236 KAERA 8,442,048.00 7.32
31 | 600031 =—HT 8,246,451.00 7.15
32 | 002311 g REE ] 7,812,487.00 6.77
33 | 300427 AW E)ibe 7,752,291.00 6.72
34 | 01600 RICHRS, 7,751,630.77 6.72
35 | 300850 BRI 7,709,491.80 6.68
36 | 600096 PAp N A 7,591,385.00 6.58
37 | 300316 Em AL 7,170,898.00 6.21
38 | 003022 I Y5A T A 6,639,557.93 5.75
39 | 300687 HEGBE 6,497,786.00 5.63
40 | 002001 oAk 6,497,267.00 5.63
41 | 002092 H 2Rk 6,334,715.00 5.49
42 | 601225 B PG B 6,331,935.00 5.49
43 | 601377 PVIESR 6,288,611.00 5.45
44 | 06818 H EDERERAT 6,231,625.33 5.40
45 | 600150 w5 A 6,124,307.86 5.31
46 | 002677 WL KR 6,123,332.00 5.31
47 | 603712 +t—= 6,029,125.00 5.22
48 | 601166 POV ERAT 5,932,789.96 5.14
49 | 600438 T8 BBy 5,901,814.00 5.11
50 | 603180 KA Yl 5,897,636.00 5.11
51 | 002641 N TCAR 5,817,914.00 5.04
52 | 000983 Ll e AR AR 5,811,214.00 5.04
53 | 600760 HLTE R 5,780,642.11 5.01
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54 | 300443 & A 5,481,383.00 4.75
55 | 002897 BEAERAY 5,227,302.00 4,53
56 | 00700 ¥ THAE IR 5,218,296.41 452
57 | 002318 ASLEGAE 5,111,413.50 4.43
58 | 603982 SRR ZE 5,009,169.26 4.34
59 | 00165 Hh [ R AR I 4,729,568.47 4.10
60 | 03323 Hh [ A 4,498,053.11 3.90
61 | 603833 RRIR K e 4,376,938.00 3.79
62 | 002601 TeAEEE A 4,371,688.00 3.79
63 | 002049 OLE T 4,240,124.00 3.67
64 | 00956 Bk gk B RElE 4,192,823.89 3.63
65 | 600487 FIEJEH 4,020,509.00 3.48
66 | 000910 KIWES 4,002,994.00 3.47
67 | 600188 FEAREUR 3,999,171.00 3.47
68 | 02883 HH g AR S5 3,925,108.34 3.40
69 | 600516 T RIRE 3,891,913.00 3.37
70 | 601699 W22 A R 3,723,822.00 3.23
71 | 601615 i BH 4 fie 3,529,198.00 3.06
72 | 300122 BRAY) 3,257,771.00 2.82
73 | 603713 IR 1 3,057,393.00 2.65
74 | 000733 PR 2,970,448.00 2.57
75 | 600519 BN G 2,902,130.00 251
76 | 002444 B RERH 2,895,107.00 2.51
77 | 600426 HeEET 2,847,523.00 2.47
78 | 000902 e 2,814,823.00 2.44
79 | 000333 FHILEH] 2,794,843.00 2.42
80 | 603076 IR b 2,759,504.00 2.39
81 | 600862 L R 2,731,549.00 2.37
82 | 300041 EEN:X) 2,683,786.00 2.33
83 | 601633 KRR 2,575,855.34 2.23
84 | 02382 Pk TR 2,556,836.37 2.22
85 | 688006 ICIEEES3 2,491,421.64 2.16
86 | 601872 FHE NG 2,485,452.00 2.15
87 | 00921 BEXRE 2,464,337.61 2.14
88 | 300776 Ligy i 2,444,371.00 2.12
89 | 002013 AL 2,441,965.00 2.12
90 | 000001 P ARAT 2,383,986.59 2.07
91 | 01359 EREESE PPN 2,342,274.02 2.03
92 | 002651 I By 2,320,069.00 2.01
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- ™
Fe | mEmREm | REan B 4 gfgtﬁ%’f?
1 | 601838 FCERERAT 24,817,138.00 21.51
2 | 01171 A REYR 24,251,065.88 21.01
3 | 000683 I8N HEYR 20,014,413.00 17.34
4 | 300751 H Ry 18,152,623.00 15.73
5 | 600409 =R 18,106,974.00 15.69
6 | 603801 KRR 17,788,153.20 15.41
7 | 002466 RFFHN 17,705,551.00 15.34
8 | 300263 FEAERL 16,248,497.87 14.08
9 | 603809 SLRe I 13,800,007.80 11.96
10 | 601669 Hh (] A 13,318,918.00 11.54
11 | 01999 e 12,803,859.55 11.10
12 | 600998 UM IE 12,487,718.28 10.82
13 | 600031 =—®ET 11,848,892.00 10.27
14 | 600926 BUMARAT 11,386,313.00 9.87
15 | 02333 KR 10,750,003.27 9.32
16 | 002179 HLG 10,075,579.00 8.73
17 | 06818 H EDGRARAT 10,056,104.57 8.71
18 | 00175 HANAEE 9,663,069.01 8.37
19 | 600096 AP N4 9,583,364.00 8.30
20 | 02357 HLRL T 9,513,015.18 8.24
21 | 300316 Bm B ATLH 9,512,108.60 8.24
22 | 01600 RIEHRS, 9,486,321.27 8.22
23 | 300850 BRI 9,171,921.80 7.95
24 | 002624 SEFE T 9,039,533.00 7.83
25 | 603816 e 8,448,149.00 7.32
26 | 002311 g REE ] 8,209,380.00 7.11
27 | 01873 | Rty 8,098,778.24 7.02
28 | 300041 BN ) 7,621,653.00 6.60
29 | 003022 I 35A T R 7,614,737.00 6.60
30 | 00165 Hh DR R I 7,584,996.18 6.57
31 | 600900 KITH S 7,443,777.00 6.45
32 | 000983 L P A 7,191,243.60 6.23
33 | 300343 I 15z 3 6,936,350.00 6.01
34 | 300687 FEER 6,933,447.00 6.01
35 | 600111 e+ 6,788,041.00 5.88
36 | 688169 kB 6,667,848.14 5.78
37 | 600988 IR T 4> 6,592,995.00 5.71
38 | 300601 FRZRAY) 6,579,202.00 5.70
39 | 002641 N TCAR 6,374,704.00 5.52
40 | 002001 Bk 6,336,317.20 5.49
41 | 600862 i R 6,326,577.52 5.48
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42 | 603180 AL E Y El 6,294,457.60 5.45
43 | 601225 B 7 A5 6,217,050.00 5.39
44 | 600760 HTE R 6,191,095.80 5.36
45 | 600150 HH [ A 6,170,480.00 5.35
46 | 300427 AW )i E iy 5,930,259.00 5.14
47 | 603712 +t—= 5,927,419.00 5.14
48 | 002897 B 5,817,878.00 5.04
49 | 601166 PVARAT 5,784,386.00 5.01
50 | 002092 R 5,599,901.00 4.85
51 | 300443 S A 5,588,155.00 4.84
52 | 600438 18 By 5,570,876.67 4.83
53 | 300122 BRAEY) 5,190,514.00 4.50
54 | 002677 WK 5,098,079.00 4.42
55 | 603982 IR 2 5,064,906.00 4.39
56 | 00700 i TR I 4,885,881.20 4.23
57 | 002236 KAENA 4,880,716.00 4.23
58 | 603833 KRR K e 4,786,243.00 4.15
59 | 002318 ASLEAE 4,647,503.07 4.03
60 | 002601 JeAEEE A 4,613,283.00 4.00
61 | 000910 K% 4,439,464.00 3.85
62 | 600399 PR 4,367,953.00 3.79
63 | 601699 eI NE 4,255,744.00 3.69
64 | 00939 HBARAT 4,135,453.69 3.58
65 | 03323 H [ A 4,065,666.85 3.52
66 | 600703 = 3,955,898.00 3.43
67 | 02883 HH I IR S5 3,932,363.04 3.41
68 | 600188 FEH REUR 3,919,767.00 3.40
69 | 300395 JERHE 3,445,691.80 2.99
70 | 601615 BH FH %4 B 3,406,084.00 2.95
71 | 600919 TLHERAT 3,339,588.00 2.89
72 | 688188 FIFE B 3,218,262.70 2.79
73 | 002756 TR R 3,194,921.40 2.77
74 | 03900 ZE 3,136,476.99 2.72
75 | 601377 MAVAES 3,090,760.00 2.68
76 | 603185 B[R 3,060,798.00 2.65
77 | 603713 R T 3,010,020.00 2.61
78 | 600519 DivMiERE 2,990,895.00 2.59
79 | 002444 B ERHS 2,950,149.70 2.56
80 | 603076 o 2 bR 2,938,086.00 2.55
81 | 000733 PRAEFH 2,851,092.00 2.47
82 | 601633 KR4 2,745,461.00 2.38
83 | 000333 S NESE 2,647,619.28 2.29
84 | 02382 Ik T F R 2,628,818.80 2.28

% 59 W 68 |




£y IR BRI A R SR R 4 2020 SEAE RS
85 | 002438 YL A I8 2,486,060.00 2.15
86 | 002013 HTALH 2,482,384.00 2.15
87 | 000949 B2 et 2,451,494.00 2.12
88 | 002049 O E T 2,449,842.00 2.12
89 | 601872 TR 2,442,351.00 2.12
90 | 002651 I 1y 2,417,936.00 2.10
91 | 600426 e ET 2,407,161.00 2.09
92 | 000001 P RAT 2,406,036.00 2.08
93 | 688006 IGIREE53 2,366,024.00 2.05
94 | 300433 AR 2,331,592.00 2.02
H: RHESHER S (RAS AN T LLRA &) A, AFIEMKZ 5 T
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