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@’f{l‘%ﬂl%\ = = = =
NAS R - - - -
I3 JE T 15 B 47 A5 - - - -
HoAth A7 £57 - - 111,862.93  111,862.93
61,598,084.
ittt - - 61,598,084.87
87
) 23 0% P e 11 148,869,868.23 - 674,780,636.82| 823,650,505.0)
5
AR
2020 /£ 12 A 31 18PN 1-5 4F 54D N aps fann
H
7
BRATA K 61,394,864.55 - -4 61,394,864.55
el K S 2,258,601.30 - 4 2,258,601.30
FHARES 427,234.06 - 4 427,234.06
N e 671,275,199.5
T o &R e 913,408.32 - 670,361,791.25 .
MIRGIEFRTE 2K - - 6,531,503.19 6,531,503.19
NS - - 13,473.95 13,473.95
I AL R 3R - - 889,622.42|  889,622.42
742,790,499.0
HrE ATt 64,994,108.23 - 677,796,390.81
4
i1 f5t

2% 38 T3k 56



o2 B e B RIE SR R B < 2021 SE IR A

J I R

T 5y 1 4 R A f5
T AE 4 Rl 67 f5

S E AR A
FEK

AT UE Z7 9 K - - 1 2,623,264.42 | 2,623,264.42
JREASS 8 [m] 3¢ - - - 5,646,543.67 | 5,646,543.67

A A HE N FR I - - - 907,114.88 907,114.88
AT HEE B - - | 151,185.82 151,185.82

LA 5 AR 5% o - -
NEATAE 5 % H - - 4 2,741,909.71 | 2,741,909.71
VAT A B - - - 6.67 6.67
A ) IS
JREAS )

13 JE BT A3 B 47 it - -
HoA A7 53 - - 4 209,282.39 209,282.39
ffit et - - 4 12,279,307.56| 12,279,307.56

730,511,191.4
2R UK E SR 1 64,994,108.23 - - 665,517,083.25
8

T R PR ARG T RGO EL, % IR 20 RE B 2R BT E i H BREIH H 2k
REF LK,

6.4.13.4.1.2 FIZR X[ B8R 0 T
AH4T 2021 4F 06 1 30 H K 2020 4F 12 H 31 HEA S G AR % = el ads, HEE
AT B IS IR, TR R 2R S0 T AT & Pl = K.

6.4.13.4.2 AN KK
AN R 2 8 4 ik T L 28 Fo (8 8K SR B4 i & IR AN 3R AR B i Ak AR e sl R« A F 4
(IR A % R st AN R, BRI T8 B R AN XU «

6.4.13.4.3 HAtH#E KUK

FUAAN A% RS A2 415 ik <5 P R < T R ) 2 RN BOR SR B i B2 DR ok i 3 M 2R AN A M IE 2 LAk
T A% R R AR B T R AR IR Bl IR o AR 2R BT TR AL 5 BT i 28 B ISR, BTl I )
FABAN AR XS R T B MIE SR AT B4R B S A E K OB PR S U2, m Bk THEZR 3 %
ESElinE AR

ARHE G I BN WIS B U ORISR, RS g . B ECE . A AT

N

25 39 i3k 56 U1



o2 B e B RIE SR R B < 2021 SE IR A

B, SREBD XS AT AL T 370 A XU
AFk B I BB A 0 WO B AR A A B . BEAh, AR AL /8 BB N AL 6

FrA RIEZR IS SEt 1, eIl 2 e
RAEE A A JE e T W (R TR AE AN A XS

6.4.13.4.3.1 FHARMMAE XU i T

SRR :

BHEN RS AT R &, B4 VaR(Value at Risk)fi
T R S 0T XU 34T R R AR )

ARMIE

AR
2021 46 H 30 H

FAERER
2020 4F 12 A 31 H

i H

2 B
A=A
(%)

729,668,753.96

670,361,791.2

5

91.77

AT E R B — BUIE

Hofth

it

729,668,753.96

670,361,791.2
88.59

5

91.77

6.4.13.4.3.2 FABYHE RS R BURME BT

TS A% XU D RE Tl S RS HE X AR 5l

423

B LR DLAM A HAR T 3728 B R AN AR

R R 38 8 132 3
o

= AR
ALY QXA

A H B B L
ARTI0)

AHIAR
2021 46 H 30 H

FEER
2020 4 12 A 31 H

A5t Ee R 1 T 5%

W%y 6,205

WmZ) 5,060

Mb &5 LE B S HE R B 5%

/2] 6,205

/2] 5,060

6.4.14 BT EBN AT S VHRR T Z U B ) AN H I

T



B R % AR S ALE SR R S 2020 SE PR
7 BBAERE
7.1 HIREEEHEENR
SR ARMT
5 | BiH X 5Eﬁ?iimm
1 R as $5 % 729,668,753.96 82.43
Horr: S 729,668,753.96 82.43
2 e ; )
3 ] 7 WA 7 4% B 2,164,963.04 0.24
Hrr: iz 2,164,963.04 0.24
B SCRFUE SR ; )
4 )t any - -
5 S BUATAE T - -
6 FNIR S Gl 7= ; )
Forpre ST 2 1 SN GR 65 4 il ] ]
e
7 AT MG T &AL & A 146,355,851.45 16.53
8 oAt 25 T 5% 7,059,021.47 0.80
9 it 885,248,589.92 100.00
7.2 WEPRZTVWHBNRERRAE
7.2.1 |EBIREATWA RN R ER TS
i | Ara it Gy | T
A YISO NN QX1 87,114.38 0.01
TR 3,772,653.35 0.46
C il 562,923,717.94 68.34
D L. #00. RREOKAEFFIE R 13,020.39 0.00
peisiin |4 5,183,511.37 0.63
F R E 494,474.26 0.06

41

T3t 56 7T



G ACIEIB K A g AT B - .
A ol - )
| 7R A S BRIk S5 133,215,650.83 16.17
J SRl 14,661,039.23 1.78
i H el - )
FHLGE AN 95 R 55l - )
FHEO TR ARSI 8,747,419.09 1.06
IR IR 08 8% it A B 570,153.12 0.07
JE RS+ BB AR 55 - -
HE - )
PARE S T AR - )
S AARE R SR - )

»w | |O |v |0 |2 | |r|X

?
&t 729,668,753.96 88.59

7.2.2 MEBREAT LD RBRER R ER R LS
T

7.3 BIRIRA ol G EE B =1 E B R /NEER B B I 8% B 4
SRiAL: NRMG

o B 4 e i
Fa5 | BEAE B R AR HE(K) A RE
{E LA (%)

1 603501 FIR B 169,205 54,484,010.00 6.61
2 688699 ik i 154,010 43,942,133.20 5.34
3 300613 B 224,372 34,975,107.36 4.25
4 603893 B O 235,510 32,844,224.60 3.99
5 300223 e HFIE 309,500 31,234,740.00 3.79
6 300750 THER A 54,200 28,986,160.00 3.52
7 688536 T Ef 50,503 27,827,153.00 3.38
8 300782 R 49,811 26,773,412.50 3.25
9 002241 ORIy 578,500 24,725,090.00 3.00
10 603068 SR SRY 290,100 23,875,230.00 2.90
11 688036 ek 113,842 23,849,899.00 2.90
12 605111 it 118,889 21,432,120.03 2.60
13 300327 HEHL T 231,860 19,761,427.80 2.40
14 002214 PR X5 1,030,080 19,715,731.20 2.39
15 688286 U A 135,040 18,821,875.20 2.29
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2 B R A B B RIE S 4 6 2020 SE PR
16 688595 OIRHE 199,303 17,532,684.91 2.13
17 688018 IRERH 68,547 16,000,240.74 1.94
18 300014 o481 R 143,900 14,955,527.00 1.82
19 300724 A 125,000 14,501,250.00 1.76
20 002920 T B 7 127,900 14,079,232.00 1.71
21 688022 ) R 336,004 13,537,601.16 1.64
22 688200 AR 4% 28,131 13,315,246.23 1.62
23 300733 EESZIA] 595,900 13,062,128.00 1.59
24 300059 RIME 393,443 12,900,995.97 1.57
25 002415 T e AL 195,522 12,611,169.00 1.53
26 600563 A 78,000 12,352,080.00 1.50
27 002236 KEWA 569,126 12,008,558.60 1.46
28 600519 DivMiE e 5,551 11,416,741.70 1.39
29 688608 18 ZFHE 33,618 10,653,880.38 1.29
30 688508 TuliRT 80,971 8,958,631.44 1.09
31 300769 1577 4K 43,200 8,929,008.00 1.08
32 002138 Jlii 44 HE 226,200 8,769,774.00 1.06
33 603259 24 i Rl 48,840 7,647,855.60 0.93
34 000932 HESZEN R 1,138,500 7,514,100.00 0.91
35 002475 ATV R 132,563 6,097,898.00 0.74
36 603290 Wik 5 17,400 5,568,000.00 0.68
37 603098 AR 132,600 5,158,140.00 0.63
38 600460 +-24 5% 85,000 4,789,750.00 0.58
39 601058 B i 452,700 4,522,473.00 0.55
40 600348 HEBH I 17y 498,100 3,695,902.00 0.45
41 300911 {12 RE 48,601 3,367,077.28 0.41
42 603516 R 118,900 2,532,570.00 0.31
43 300034 P =N 62,700 2,019,567.00 0.25
44 002409 MR 19,800 1,603,800.00 0.19
45 601995 H 4 AT 24,951 1,534,486.50 0.19
46 002851 p i N 44,750 1,397,542.50 0.17
47 605336 == H 2% 44,001 1,183,626.90 0.14
48 300957 N2k 3,757 1,013,320.85 0.12
49 600817 TR 66,000 896,940.00 0.11
50 688680 MO 2,755 708,035.00 0.09
51 688131 fiE a2 1,955 676,801.45 0.08
52 002527 EIINBYS 80,300 611,083.00 0.07
53 300979 e S A 5,408 601,688.80 0.07
54 688083 HHER R A 998 551,195.40 0.07
55 002025 NGRS 9,600 481,632.00 0.06
56 300973 SR 2,934 443,218.74 0.05
57 688626 WY 3,548 428,740.32 0.05
58 300316 f AL E 8,296 418,948.00 0.05
59 688690 IR 3,477 408,547.50 0.05
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60 688276 ERE) 3,486 364,565.88 0.04
61 688076 ERAEY 4,984 339,958.64 0.04
62 688161 Ja R 3,069 325,467.45 0.04
63 300896 TRE 392 309,240.96 0.04
64 688383 ok B 2,701 286,954.24 0.03
65 688269 IR 1,941 270,808.32 0.03
66 688660 CERWEE:) 30,401 267,528.80 0.03
67 000933 K AR 27,500 259,875.00 0.03
68 301015 B 4,614 251,115.78 0.03
69 600997 IR 32,300 242,250.00 0.03
70 688613 BRSERST 2,617 237,597.43 0.03
71 688665 Wyipiatcl 1,687 229,685.05 0.03
72 688221 R 10,829 228,708.48 0.03
73 603899 AR 2,600 219,856.00 0.03
74 688601 TN 1,174 216,133.40 0.03
75 688079 Fid gl 10,622 208,509.86 0.03
76 688183 A T 13,815 200,731.95 0.02
77 688630 OB 3,397 198,452.74 0.02
78 688677 WA 1,768 193,596.00 0.02
79 688136 RN 2 4,981 184,695.48 0.02
80 688093 AR 4,595 182,697.20 0.02
81 688315 TEARE 3,711 181,096.80 0.02
82 300614 [EplL7E: 3,283 176,700.30 0.02
83 688059 HEBRE % 1,023 171,761.70 0.02
84 300997 RS 9,279 168,775.16 0.02
85 688308 M EH 2,457 166,510.89 0.02
86 688619 By 5,856 161,040.00 0.02
87 603087 H2EZk 1,507 160,616.06 0.02
88 301002 FRE A 2,001 159,001.62 0.02
89 688609 JUBCRI: 10,372 158,587.88 0.02
20 605499 RISk 632 158,505.60 0.02
91 688378 LS 2,411 155,750.60 0.02
92 301006 LR By 5,051 154,055.50 0.02
93 688575 T HE 3,435 152,514.00 0.02
94 688625 SRR 2,672 142,764.96 0.02
95 300962 rh < R 5,757 133,773.12 0.02
96 688216 RURFHE 2,000 133,400.00 0.02
97 300996 TR AR A 2,410 132,487.34 0.02
98 688097 AN T 3,983 132,235.60 0.02
99 688621 FH 6 v 1,485 131,868.00 0.02
100 688667 52 LR 1,191 131,021.91 0.02
101 600906 IR AIE 3 7,597 128,237.36 0.02
102 688377 i R 7,894 128,040.68 0.02
103 688569 BRARMIE 6,841 127,653.06 0.02
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104 688319 RRARA4) 3,412 127,642.92 0.02
105 688500 BREA 3,414 127,376.34 0.02
106 300966 JLE 25k 2,858 126,586.56 0.02
107 688077 Kb RE 2,829 126,541.17 0.02
108 688689 BRI e 3,258 116,049.96 0.01
109 300955 TR 2,314 115,870.88 0.01
110 301016 R 2,747 115,711.58 0.01
111 300895 TR =SS 3,395 115,463.95 0.01
112 688314 R ERTT 1,085 114,619.40 0.01
113 300880 W RE 4,478 113,562.08 0.01
114 688466 SR 4,907 112,713.79 0.01
115 688201 (ERZQ LRS! 2,129 111,240.25 0.01
116 300918 A LR 10,626 110,616.66 0.01
117 688639 1ETEAEY) 2,302 110,472.98 0.01
118 003035 A P HE IR 11,046 109,797.24 0.01
119 300978 Rk 5,930 105,678.53 0.01
120 605376 I HM 1,421 104,983.48 0.01
121 300986 RRES Yl 2,632 103,429.84 0.01
122 688316 HoRH 1,428 102,102.00 0.01
123 300993 T 538 4,097 99,899.55 0.01
124 688678 FESLHE 4,198 99,492.60 0.01
125 688682 IR 946 98,242.10 0.01
126 688636 B 918 97,583.40 0.01
127 688013 KEETT 3,022 96,401.80 0.01
128 300961 RIKIEGYH 3,936 95,687.10 0.01
129 300952 (ER il 3,398 95,320.48 0.01
130 688698 GO 4,751 94,972.49 0.01
131 688662 & ERH 2,556 93,856.32 0.01
132 688456 BB 3,396 93,729.60 0.01
133 688628 WAl 2,789 93,292.05 0.01
134 300945 2R 4,731 92,939.73 0.01
135 300948 AR 3,230 92,896.54 0.01
136 688560 HH ek B A 3,832 92,351.20 0.01
137 300893 T S Ay 4,134 92,270.88 0.01
138 301004 oo 1 IR AR 3,115 90,654.98 0.01
139 300931 pGERSERCER v 6,713 89,880.14 0.01
140 300881 BB IR 2,906 89,475.74 0.01
141 300950 7 [i] 455 2,186 89,334.49 0.01
142 300975 P45 T 4,917 88,140.51 0.01
143 688669 Rtk 2,681 87,909.99 0.01
144 688607 EAREST 1,890 87,507.00 0.01
145 688468 B2 W 3,919 87,432.89 0.01
146 688070 PBERE 1 2,407 87,085.26 0.01
147 300958 BIBEE 2,993 86,747.74 0.01

26 45 T3k 56 71



o2 B e B RIE SR R B < 2021 SE IR A

148 688217 HEER 1,040 86,736.00 0.01
149 300963 EEILE ) 2,830 85,321.67 0.01
150 300985 oz Hripe 2,945 83,877.45 0.01
151 300967 1B N, 5 45y 5,061 81,674.88 0.01
152 688117 A 1,672 80,924.80 0.01
153 688309 (ER=SINR 2,880 79,833.60 0.01
154 301011 ST RHE 1,750 79,474.50 0.01
155 688590 EEUR A 4171 77,163.50 0.01
156 001203 KHH 3,809 76,751.35 0.01
157 301018 HES78 7,811 64,753.19 0.01
158 688355 B ERH 2,710 64,498.00 0.01
159 601665 FERAT 6,731 62,598.30 0.01
160 603529 IR 1,019 59,224.28 0.01
161 301012 R 1,691 56,994.16 0.01
162 688239 AR 4,926 56,550.48 0.01
163 688087 JERHE A 2,469 54,219.24 0.01
164 301010 im 25 1 RE 2,172 50,480.96 0.01
165 301017 WETR 5,550 49,173.00 0.01
166 688655 AN 3,083 48,618.91 0.01
167 301020 EERE 4,210 44,794.40 0.01
168 300894 KEN 628 42,704.00 0.01
169 688067 ZFHE 1,259 39,520.01 0.00
170 688367 ToRER 1,717 37,035.69 0.00
171 601528 i FARAT 2,230 34,721.10 0.00
172 301021 JEE O 2,899 27,424.54 0.00
173 001207 BB 682 22,581.02 0.00
174 300981 AN 249 22,507.11 0.00
175 301009 ALEE A 801 22,339.89 0.00
176 688226 Jak s LS 2,693 17,289.06 0.00
177 300925 EAREE 600 15,774.00 0.00
178 300982 IR SCHLBE 317 14,356.93 0.00
179 605319 TR E 764 13,706.16 0.00
180 001208 TS5 LR 1,754 13,558.42 0.00
181 300940 Ftt 307 13,317.66 0.00
182 300937 2 5 244 13,105.24 0.00
183 300942 S B HE ) 443 12,634.36 0.00
184 603171 BRIy 637 12,230.40 0.00
185 605287 T 1 Ay 349 11,014.44 0.00
186 300922 RzEhets 287 9,996.21 0.00
187 605162 s 1,377 8,358.39 0.00
188 300987 J1 A A% 45 301 8,069.81 0.00
189 300926 R B 359 7,969.80 0.00
190 300927 TLRA 217 6,531.70 0.00
191 300943 e P 4 255 5,867.55 0.00
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192 300972 TiREY) 430 5,439.50 0.00
193 300929 HEILIR LR 183 5,407.65 0.00
194 300960 MR 234 5,396.04 0.00
195 605011 IWANE N 525 4,662.00 0.00
196 300995 AT 191 4,454.12 0.00
197 301007 37 AL 303 4,375.32 0.00
198 300998 TN IE 201 4,285.32 0.00
199 300992 e AN 200 4,064.00 0.00

74 MEHAREERFAGHERZS)
741 B3R SHE RIS T 5HE 29080HT 20 44 KR B4
SHEALL: AR

R I Sy
5 JE AR Ji% SR A4 PR AIA R ENEH 7= HE LA
(%)
1 688536 B 49,720,719.70 6.81
2 603501 FIR W 48,988,455.99 6.71
3 300782 LT 47,263,082.83 6.47
4 600519 PivMiE e 37,246,685.96 5.10
5 002241 ORI 33,774,451.03 4.62
6 002415 T e A 31,466,581.48 431
7 688396 HEIE T 29,561,558.51 4.05
8 300059 KT E 29,503,396.62 4.04
9 000725 AR A 27,607,810.89 3.78
10 300122 HRAEY) 27,341,521.03 3.74
11 603068 BGE 5% 26,608,387.00 3.64
12 603893 Er O 25,451,734.89 3.48
13 603290 Wik 5 24,528,851.00 3.36
14 300223 JbsEIE 23,369,642.30 3.20
15 688699 ik G 22,497,853.33 3.08
16 688008 TR 22,202,147.11 3.04
17 300750 THER A 22,198,029.00 3.04
18 605111 Hritife 18,008,747.60 2.47
19 600138 iR 17,542,624.30 2.40
20 601919 izt s 17,079,915.35 2.34
21 000977 TRE (S B 16,095,965.57 2.20
22 002920 T ALV 15,903,216.38 2.18
23 688595 O RHY 15,840,034.88 2.17
24 300613 & 15,669,918.29 2.15
25 600019 EWA 15,208,007.30 2.08
26 600966 4Rl 14,722,205.90 2.02

TE AT SN GRS A A CRAZHAN IR CLRRAS ) 3151, AN IEAHIRAE 5 H
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7.4.2 RitSEHSHE RIS T FE 2980T 20 4 IR B4
EHAL: NRMT

AL 4 Bt
JF5 JiE ZEARHS Ji S8 44 AR R & P e A
(%)
1 300782 R 45,238,443.83 6.19
2 688396 T 38,537,649.92 5.28
3 002415 RS ) 37,956,013.60 5.20
4 601888 [ A 35,477,921.72 4.86
5 002241 WK 34,975,111.82 4.79
6 600460 B 31,278,006.80 4.28
7 002460 Ergzing 30,335,223.03 4.15
8 688008 TR 28,206,593.63 3.86
9 688567 FhHeRHE 27,522,366.95 3.77
10 300122 BRAEY 27,412,657.18 3.75
11 603501 FIR WA 26,950,709.00 3.69
12 002371 677441 26,415,928.54 3.62
13 002475 AT 26,116,613.24 3.58
14 603290 Wik 5 25,789,731.50 3.53
15 688536 T Eifi A 25,760,764.40 3.53
16 600519 COMERS 25,685,539.17 3.52
17 000725 WRTT A 25,227,336.06 3.45
18 300316 A AL R 24,011,451.84 3.29
19 601012 Wi B 1% 47 23,625,140.49 3.23
20 002202 G NRHE 22,164,618.93 3.03
21 300059 KT E 21,923,077.00 3.00
22 300750 THER A 21,477,750.36 2.94
23 603068 ESGEE- S 20,320,027.22 2.78
24 002236 KERA 20,174,001.52 2.76
25 600138 H i 17,418,580.59 2.38
26 300613 & 17,166,656.00 2.35
27 600966 A4 16,561,474.00 2.27
28 000661 K = 16,414,622.00 2.25
29 300073 YR 15,890,903.87 2.18
30 688981 S EMNESIUN 15,708,061.21 2.15
31 300274 FH 't FL R 15,435,929.60 2.11
32 601919 Iz g 14,880,172.00 2.04

o AT A S S A e ORAZ AN SR LA B SR, AHIERAL H B

7.4.3 ENBRRIA BB 2 R RN B

SRR ARt
1,185,855,213.98 |

| BB () B
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E N eI | 1,283,245,405.71 |
e ATSENBEERI A (BRAD) SRS R RN (BREE) BV $4 4% S 32 AT S0

CRAZ AN TR LRSS B 35, ANHBIEMRAE 7 9 .

75 MRERE PO RN GFREAE
SRS ARMIT

g B4 P E L

5 57 b A FE
(%)
1 EEPEies
2 P47 5
3 | &Rz
Horr: BURTES R

4 | i
5 Al J S Rl B 7
6 SREUE S
7 AR (AT 2,164,963.04 0.26
8 [ElAF 5
9 oAt
10 | Ait 2,164,963.04 0.26

7.6 BRI S E o 2 B HHE LU /R B RT LA B B A
GRS ARTIT

N N b 3 & R PR
7 AR 555 44 Fx (k) nRNE
B ELA51(%)
1 123111 R 3 6,014 880,209.04 0.11
2 110074 KA f 3,560 615,951.20 0.07
3 113616 T IR F A5 2,610 404,028.00 0.05
4 128136 SEAHEE £ 2,264 264,774.80 0.03

7.7 BRI S E G 2 B HE LU N R F TR B SCRFES BOE A
AT AR IR AR FFAT B SCRHIESR
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7.8 EHRE A RPE G ES T EHE HEIDNHEF T 4 R &R A
ARG RR A ST &R

7.9 BIRIEA S E oG B HE LR /N BORT LAA BGE B3R A
AT G AR AR R R BUER R -

7.10 EMRAE SRR MR RZ BB IHA
7.10.1 $REPIRATEE BT B9 BE M B A4 2 B 4

AR F AR A R AR I B

7.10.2 ARESB BB KBHBUR

AR R AR RS B BRI, AR IORAE DY H B, A Pt st Timah by . A2 5 BRI i
R4,

ARIEGLEBAT IRAR I BRI GEIS 1 Sl T X0 25 17 1 SRR AT 155 (1 4 W7 R 2 IR WA 25 £ 40 A
B BB HLA B R SR (2 Sk B ORE B S B ORED , IR RS B 5 5E (Bth i
B2 SRS XSS 28 Bk 8 AR I B R SR el IR, AR FE SR AR 45575 FEIE I3 T 4 A B
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