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AN IR 2 8 4 ik T LR 28 Fo (8 B R SR B4 B DR AN Y 3R AR B i Ak AR e sl R« A F 4
(IR A % R st AN R, BRI T8 B R AN XU

6.4.11.4.3 HAH#E XK

HCAbATY A IR 2 i i 40 T 4R 4 il L 1) 2 70 (1 R SR 3 4 i PRIk T B ) 30 AN AT 26 BAST
(T 37 A A TR AR B T R A 9 3 (R o AT 32 R B R S5 A8 5 BT b iy BRAT TR R T 3 22 5
(R B SR AT, T £ A AN s XU SAGUR T BAMUIE S7 R AT A4 B 5 28 155 L R Bk SR 0T ) R
AT RESRUE THIE 2 117 4 B (AU 30 (K R

A Ik 4 2 TR PR AL ) SRS 3 24 (1 5 A SR DU A7 (R BR B AR (PR B, SR &4 5% H AR
MAREIW I TR T . B R AR AR T L R IR EE T B EH A R R T R AR B ROIR K
MG S BRI BRI, TR RSB ER, FESEH N BRA S
AT, REFIRIRES R ZE RIS HEEEE N E AL G 20 SR IA L 1784, 5 #5008 SRS

HPEME . R AAHATIZIE, RSN XS AT GE & A BT 3740 4% XU
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A et i $ BT 2H A ) 3 B B AR L A AP A XU o 1558 s 1A 3 i P e R 8 0B R B PR L
IR T I T AR 90%. BUIE. M 5 S FAth <k T A 35058 LU A IR 28R R B B L

HIRLE AT . BEAh, AT R G BN HO AL S PTFREA HER RS SERt %, e 2
Tl B 100 e 4 AT XS FE R, 4G VaR(Value at Risk) e b5 A IR A 3k 4 T s (10 7 R AN B UGS
SR PARSTREAT BRI AT 42 1 o

6.4.11.4.3.1 HAhM#E R T
S, NRTT

AIAK FAEER
2021 46 A 30 H 2020 £ 12 H 31 H
i H i 4 Bt i i 4
ARME FAEHE L ARME T Ll
Bl (%) (%)
292,287,986.3
AL oy M R B — I SR AR R 492,912,315.03 97.34 . 25.42
Ao MR R 7 — B Bt
Lo Ve R ™ — Dt & Bt
T SR 5= — BUEF BF
HoAth
292,287,986.3
it 492,912,315.03 97.34 . 25.42

6.4.11.4.3.2 FAM A XU FBRURAE 4T

o B I T S ks AU T b 23 L A HE 1R A2 5
B bR FEAE USRI AR T 338 B AR AN AR
X A H 4 B A I
MR (fr: AR
AH DR R AR = (1 AR ) PR S AR
S
2021 56 H 30 H 2020 4£ 12 F 31 H

FEBCREE [ TF 5% #n#) 2,369 H)n#) 852
eI 1 T B 5% M2 2,369 /0¥ 852

7 BRASHRSE
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7.1 IRESEFHEEN

EHEAL: NRMT

N LE- S Iss i)
P | BiH &5 (%)
1 & X a A 492,912,315.03 93.82
Hope 2 492,912,315.03 93.82
2 B - -
3 Ii] 5 WAL 2 $E E 311,700.00 0.06
Hrpr: iz 311,700.00 0.06
BE7 SCRFIESR - -
4 b B - -
5 S RbATAE AR - -
6 e NIRAE 4 il 5% 77 - -
Forre S T SN R 5 4 ] ]
A
7 AT I &S & 1 16,269,881.78 3.10
8 At 2% T 5% 15,886,806.83 3.02
9 &t 525,380,703.64 100.00
7.2 MEMRIZATUL SRR EREAE
7.21 BEBRBRERET LI RAOBERREE
SRR ARG
- o 3 4 BT P I L
b5 A5 ARME
(%)
AL ARG B ol - -
B R - .
C |mis 487,094,199.14 96.19
D [HJI. ). B SOKAEF=FIE R - -
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s n4

R FIE

g liibes e oy e 4

I | |m |m

1 I Ol

5 RAER . RIS B RSS

3,511,411.20

—

SRk

Bl

LGN 55 AR 55l

BHART FEAEANR 55k

IR RN O LB B

JE R SS < BRI Al IR 55

uE

PAFA2 TAE

St RE AR

»w | |O |v |0 |z |Z |r R

N
¥
op

o
_Sl‘:_

490,605,610.34

96.89

7.2.2 BRBEIRET W R ER T A S

EHEAL: ARt

el

eS|

VRN

o 2 < B AE LA
(%)

PN NN N1 4

11,290.28

0.00

R

il k.

1,854,977.77

0.37

U7 B0 IREBOKAE RS

13,020.39

0.00

S|4

25,371.37

0.01

R FE

306,699.54

0.06

g liibes e ey 4

T |® |m |m |T |0

1 ROl

5 RARR . RIS B RSS

30,477.64

0.01

SRk

34,721.10

0.01
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J Hu =l - )
FHGE AT 95 R 5l - )
BEFERE FEAELA MRS - .
IKF S FREEAN A FE it B 30,146.60 0.01
JE RS . BB AN AR 55 - -
HH - )
DA TAE - )
A RE AR R - )

»mw | |O |v |0 |z |Z |r|RX

o>

2,306,704.69 0.46

op
_Si_l_

7.3 JARE A RE G HE S F R AR/ BT R R B R A 4l

7.3.1 BIRBEIHE A E S E SR 7= FE I/ HEF TR BRI 4
SEURAL: NIRRT

i B 4 U P i
Fag | A Je 2 A4 FR g (k) AV
H 1 (%)

1 002415 T 5 AL 735,923 47,467,033.50 9.37
2 002475 AT R 962,441 44,272,286.00 8.74
3 000725 HARTT A 6,678,771 41,675,531.04 8.23
4 603501 FIR W 104,487 33,644,814.00 6.64
5 300782 R 54,220 29,143,250.00 5.76
6 000100 TCL FH: 2,764,400 21,147,660.00 4.18
7 002241 HOR WA 473,105 20,220,507.70 3.99
8 603986 Ik 5 B 106,896 20,085,758.40 3.97
9 600703 —EHH 533,596 17,101,751.80 3.38
10 002371 677441 49,450 13,716,441.00 2.71
11 002049 SOLET 82,200 12,674,418.00 2.50
12 600584 KR RHE 248,100 9,348,408.00 1.85
13 300408 —IAEH] 212,084 8,996,603.28 1.78
14 002179 G H 111,221 8,788,683.42 1.74
15 300433 R 297,164 8,739,593.24 1.73
16 002841 LIS A 69,300 8,613,297.00 1.70
17 688012 R /N 45,633 7,571,427.36 1.50
18 300661 SEFRI Ay 29,950 7,569,263.50 1.49
19 002236 KAEWA 351,630 7,419,393.00 1.47
20 002185 R 434,877 6,692,757.03 1.32
21 603160 TR 44,959 5,828,035.17 1.15
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22 000977 IREE B 203,400 5,721,642.00 1.13
23 603019 HRHE S 203,004 5,604,940.44 1.11
24 002384 RIKGE 268,200 5,589,288.00 1.10
25 688008 TR 88,631 5,528,801.78 1.09
26 600183 A i B 224,949 5,266,056.09 1.04
27 002600 A 5 B i 556,901 5,117,920.19 1.01
28 000066 RS 348,300 5,085,180.00 1.00
29 002938 IS 50 48 i 136,400 4,894,032.00 0.97
30 000636 Ry 141,500 4,276,130.00 0.84
31 603893 Er O 30,500 4,253,530.00 0.84
32 688396 IR 44,898 4,086,615.96 0.81
33 002180 gy IBIE 125,016 4,025,515.20 0.79
34 002916 TR LR 35,908 3,990,456.04 0.79
35 002456 €l 426,600 3,788,208.00 0.75
36 002463 VakiN i Eiy 239,290 3,701,816.30 0.73
37 300223 JERFIE 35,400 3,572,568.00 0.71
38 603290 Wik & 11,100 3,552,000.00 0.70
39 000021 PN REST 184,500 3,531,330.00 0.70
40 688002 AN 35,248 3,518,807.84 0.69
41 688099 om0y 31,296 3,511,411.20 0.69
42 000050 ERY A 244,200 3,462,756.00 0.68
43 002152 R 247,325 3,222,644.75 0.64
44 002156 E R 129,500 3,113,180.00 0.61
45 688126 PEEF= Y, 98,695 2,879,920.10 0.57
46 600271 KRB E 217,267 2,830,989.01 0.56
47 688208 THIERHY 25,400 2,209,546.00 0.44
48 601231 EZVIEN: 129,300 2,173,533.00 0.43
49 605358 S EB 10,200 1,178,916.00 0.23
50 688161 Ja R 3,069 325,467.45 0.06
51 688276 ERRE) 3,378 268,483.44 0.05
52 301015 H¥FEERZ 4,614 251,115.78 0.05
53 300866 25 N 1,200 200,964.00 0.04
54 688630 OER 3,397 198,452.74 0.04
55 301006 LR By 5,051 125,719.39 0.02
56 301016 R 2,747 115,711.58 0.02
57 300957 S 434 109,350.64 0.02
58 301018 HES78 7,811 64,753.19 0.01
59 688217 B HE R 1,040 60,736.00 0.01
60 688239 TR 4,926 56,550.48 0.01
61 688087 BB A 2,469 54,219.24 0.01
62 300979 MR £ 4] 606 53,025.00 0.01
63 688685 A 2,612 50,934.00 0.01
64 301017 WETR 5,550 49,173.00 0.01
65 301020 R 4,210 44,794.40 0.01
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66 688597 S 3,907 39,695.12 0.01
67 300973 RV =T 330 38,184.30 0.01
68 601528 i EARAT 2,230 34,721.10 0.01
69 301021 JEUE O 2,899 27,424.54 0.01
70 300981 AN 279 25,218.81 0.00
71 301009 ATEEM A 801 22,339.89 0.00
72 688226 Ja s LS 2,693 17,289.06 0.00
73 300982 IR SCHLBE 317 14,356.93 0.00
74 001208 TSR 1,754 13,558.42 0.00
75 300614 [EplL7E: 329 13,285.02 0.00
76 603171 BRIy 637 12,230.40 0.00
77 300997 MRS 928 12,110.40 0.00
78 301002 RN 201 11,581.62 0.00
79 605287 T 1y 349 11,014.44 0.00
80 300955 T xM 232 10,688.24 0.00
81 300996 LA A 241 10,177.43 0.00
82 300962 Hh G R 576 9,429.12 0.00
83 300952 8V 22 B 340 9,207.20 0.00
84 300966 LR 25k 286 9,020.44 0.00
85 300961 RIK RN 394 8,695.58 0.00
86 605162 RS 1,377 8,358.39 0.00
87 300958 ETBE 300 8,166.00 0.00
88 300986 R RSy 264 8,070.48 0.00
89 300987 1AL 1 301 8,069.81 0.00
90 300978 R 593 8,064.80 0.00
91 300993 & T RH 410 7,908.90 0.00
92 300985 oz Hripe 295 7,318.95 0.00
93 301004 S A 312 6,845.28 0.00
94 300975 P45 T 492 6,410.76 0.00
95 300963 TR 283 6,364.67 0.00
96 301011 ST RHE 175 5,922.00 0.00
97 300967 6N 5 Ay 507 5,850.78 0.00
98 300972 TIREY) 430 5,439.50 0.00
99 300960 iR ZEE s 234 5,396.04 0.00
100 605011 BN FAH 525 4,662.00 0.00
101 300995 AT 191 4,454.12 0.00
102 301007 G AT 303 4,375.32 0.00
103 300998 TP TTIE 201 4,285.32 0.00
104 301012 PR 170 4,124.20 0.00
105 300992 P RN 200 4,064.00 0.00
106 301010 e i 218 3,838.98 0.00

26 45 T3k 56 71



g HIE LT 50 52 5 BT TRGRIR BOIESR 505 28 & 2021 4E i o5

7.3.2 BIRBRBAH LA SOHE G E SR 7= i E LU/ HE R TR B 1R 48
SEURAL: AR TITT

o B 4 U P i
e | REA Je ZE A4 FR g () A B
H E 1 (%)
1 688161 Jak = B 3,069.00 325,467.45 0.06
2 688276 ERER) 3,378.00 268,483.44 0.05
3 301015 B 4,614.00 251,115.78 0.05
4 688630 OB e 3,397.00 198,452.74 0.04
5 301006 BRIy 5,051.00 125,719.39 0.02
6 301016 R 2,747.00 115,711.58 0.02
7 300957 S 434.00 109,350.64 0.02
8 301018 SESFNT 7,811.00 64,753.19 0.01
9 688217 7 EE A 1,040.00 60,736.00 0.01
10 688239 TR 4,926.00 56,550.48 0.01
11 688087 JRlE AR 2,469.00 54,219.24 0.01
12 300979 HEFI£E 4] 606.00 53,025.00 0.01
13 688685 A 2,612.00 50,934.00 0.01
14 301017 WETFR 5,550.00 49,173.00 0.01
15 301020 R 4,210.00 44,794.40 0.01
16 688597 S IEWA 3,907.00 39,695.12 0.01
17 300973 RV =T 330.00 38,184.30 0.01
18 601528 i FARAT 2,230.00 34,721.10 0.01
19 301021 JEE O 2,899.00 27,424.54 0.01
20 300981 AN 279.00 25,218.81 0.00
21 301009 ALEE A 801.00 22,339.89 0.00
22 688226 Jak s LS 2,693.00 17,289.06 0.00
23 300982 IR SCHLBE 317.00 14,356.93 0.00
24 001208 HeSE LRI 1,754.00 13,558.42 0.00
25 300614 ERlLE: 329.00 13,285.02 0.00
26 603171 BRIy 637.00 12,230.40 0.00
27 300997 R 5K 928.00 12,110.40 0.00
28 301002 R TRy 201.00 11,581.62 0.00
29 605287 T 1 Ay 349.00 11,014.44 0.00
30 300955 TR 232.00 10,688.24 0.00
31 300996 AR A 241.00 10,177.43 0.00
32 300962 B R 576.00 9,429.12 0.00
33 300952 E M 225 340.00 9,207.20 0.00
34 300966 L2l 286.00 9,020.44 0.00
35 300961 RIK RN 394.00 8,695.58 0.00
36 605162 Hrrp s 1,377.00 8,358.39 0.00
37 300958 BIEE 300.00 8,166.00 0.00
38 300986 HREHH 264.00 8,070.48 0.00
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39 300987 1AL 1 301.00 8,069.81 0.00
40 300978 R 593.00 8,064.80 0.00
41 300993 T I RH 410.00 7,908.90 0.00
42 300985 oz Hrihe 295.00 7,318.95 0.00
43 301004 Fa A 312.00 6,845.28 0.00
44 300975 EE:LSE 492.00 6,410.76 0.00
45 300963 TR 283.00 6,364.67 0.00
46 301011 ST RHE 175.00 5,922.00 0.00
47 300967 D6 RS 5 Ay 507.00 5,850.78 0.00
48 300972 TIREY) 430.00 5,439.50 0.00
49 300960 iR ZEE s 234.00 5,396.04 0.00
50 605011 IRANEATEN 525.00 4,662.00 0.00
51 300995 AT 191.00 4,454.12 0.00
52 301007 G AT 303.00 4,375.32 0.00
53 300998 TWTTIE 201.00 4,285.32 0.00
54 301012 PR 170.00 4,124.20 0.00
55 300992 Zeta 200.00 4,064.00 0.00
56 301010 el 218.00 3,838.98 0.00

7.4 REH AR ERRASGHERRS)
741 Rt FNEHE RIS FE 29050 20 44 HIBEE B 4
EHEAL: NRMT

B 4 Bt
JF5 JiE ZEARHS Ji S5 44 A R EN SR P e A1
(%)
1 002415 RS ) 122,956,549.10 10.70
2 002475 AT R 117,762,976.68 10.24
3 000725 HARTT A 96,041,461.60 8.35
4 603501 FIR W 50,981,193.85 4.43
5 002241 HOR WA 48,025,450.42 4.18
6 300782 LR 37,551,761.78 3.27
7 603986 Ik 5 B 33,453,545.54 2.91
8 002049 LR E T 32,293,336.80 2.81
9 600703 =g 30,088,364.92 2.62
10 000100 TCL Bl 27,988,946.00 2.43
11 300661 Bzl g iy 26,838,063.76 2.33
12 002179 HTE 26,234,573.41 2.28
13 300433 R 26,029,320.82 2.26
14 002841 PRV 7y 25,168,656.38 2.19
15 002371 77441 24,294,585.19 2.11
16 688012 R /N 23,868,471.12 2.08
17 002236 KENA 23,205,070.95 2.02
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18 300408 —IREEH] 21,639,283.68 1.88
19 002008 PN RN 20,709,708.93 1.80
20 600584 K H B 20,234,460.61 1.76

7.4.2 FIFSEH SHE IS 5HE 2980T 20 44 KRR B4
GRS ARMIT

R i IE Sy
5 JE AR Ji SR A4 PR A RS2 A 7= E LA
(%)
1 002415 T e AL 115,187,155.58 10.02
2 002475 SRS 91,675,419.26 7.97
3 000725 WRTT A 82,654,690.46 7.19
4 002241 HOR A 44,096,760.75 3.84
5 002049 L E T 28,540,279.55 2.48
6 300782 R 27,316,681.00 2.38
7 300661 X 25,326,355.64 2.20
8 002008 N3G 24,448,383.48 2.13
9 002371 677441 23,671,545.19 2.06
10 002841 PRV 7y 22,921,337.00 1.99
11 002179 HLG 22,705,738.00 1.98
12 300433 R 21,720,795.76 1.89
13 002236 KEWA 21,364,261.00 1.86
14 300408 = EEH 20,588,232.86 1.79
15 000977 IREE B 14,906,447.05 1.30
16 300308 ey ERe 14,609,613.00 1.27
17 000066 Hh [ K3k 14,553,398.28 1.27
18 002185 HRPHE 14,521,081.16 1.26
19 002600 A 2 A 14,136,473.00 1.23
20 300088 KAS5RHEL 14,126,869.97 1.23

7.4.3 FTNJBLER B BA 2 A0 K S PR BTN 8

Giss, N Mot
¥l 1,219,793,557.55
LA 833,203,867.77

/\

FNBEER A (
S BCEE IO (

/\

j=t
PN
j=!
AN

JRAL
JRAL

75 BIREGS MO RORFREEE
EHinf: NRmoo

i B4 B E L
(%)

Fe 5 7% il NROE
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3 | &Rl

b BN SRR

4 A

5 Al R R B 5

6 2 A

7 AR (AT AZ #f5i) 311,700.00 0.06
8 [ERZeaE

9 Hofth

10 | Ait 311,700.00 0.06

7.6 FIRAR A SRAME o HE S P E LA R /INEE PP O B T4 SRR 4 B FA A
A NIRRT

S
5 AN L] i F 42FR e (5k) A FE
fEEE(%)
1 127038 I ok 2 At 3,117 311,700.00 0.06

7.7 BRI SE GBS B E LA N TR B SCRRES R A
AT G AR IR AT 5™ SRR SR -

7.8 REHRE A RPE G ST E BN T 4 S &R A
ARG AMEWIRARFTFA &R/

7.9 BIRIEA St E GG B HHE LA /R BORT LA BGE B3R A
AFEGAMR IR ARFFABOESRH -

7.10 HEMRAE SRR BB RZ ZERIHA
7.10.1 $REPIRAZEE BT B0 BE I B A4 2 B 4

AT G AR R AR R AR M 0

7.11 WG BAR ARSI H N E FR 5 5 Bl A
7.11.1 A G B SR IR BUR
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RIEAIE SR GG, AR AR TE AU
7.11.2 $RE AR A G B B G S A4 25 B 40

AFE AR IR AR AT B G 52

7.12 BEHEWMEIE

7.12.1 AAREWIA, IR+ AR IR AT EREA SR E BTSSR AN, BRA R
T H AT — FE AR B AIFETT . TR DL
7022 ARILGAB AT+ AR, AR T G 1 7 E I B S 1 2 AR B

7.12.3 FR AR S IR 1 R
Bfr. AR
5 4k S
1 A7 H PRAIE 8 669,429.05
2 S CUE Z3 15 5K 15,215,432.88
3 A A
4 JSZSCAJE, 1,944.90
5 IVLV GV
6 oAt SESTER
7 R 2 H]
8 HoAt
9 At 15,886,806.83

7.12.4 FAREFH KL T3 B 7T e 51 35 B A
AT AR IR AR R AT A T F B (K m] 34 557

7.12.5 BIARET+ 4 BR AR ETRIE R FRAE L U B

EHEAL: ARt

TIEZIREBH | HESEE | WE R
F Ji% SEARAY Ji% 52 44 FK
N R E EERGICH) R
1 688276 [ERRaY] 268,483.44 0.05 | 4bF#8iEil
2 688630 OB 198,452.74 0.04 | &T8ixEM
3 301006 1 ey 125,719.39 0.02 | KT8iEM
4 301015 HFEZ 17,939.46 0.00 | &-T8iE#
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8 EE&EMBREAER

8.1 WIRESHBRFENBEAFFENEH

AL

FrE Ndih
JRRSER SNt VikGaErd e WIN =
FrE NP H()
FH A0 b B A P ST
ERXERp I SR e
EL 1] Ek. 51
11,552 41,231.73 46,925,099.00 9.85% 429,383,901.00 90.15%
8.2 iR LHESHTEFAA
Fe B NZFR a4 7 b T 47 A
XA 8,900,000.00 1.87%
HEIESRE R E R A F 7,458,800.00 1.57%
HRUET: A PR A ] 7,329,400.00 1.54%
or s B N
4 :llﬁi”%ﬂ” AlRA 7.256,400.00 1.52%
2 VEZ Ay IN
5 :{E‘@&E#WE AlRA 6,810.799.00 1.43%
6 J7 IEUEZF A A BR A A 5,144,000.00 1.08%
BRI B RS A
7 FRA T — I % 1 S5 3,730,000.00 0.78%
SRS
B = 3,000,000.00 0.63%
Mle 3,000,000.00 0.63%
10 JE A 2,504,400.00 0.53%
8.3 HiRESEHANMIELARFEEREEKENR
TiH A mass 7 35 G S A E ]
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>

FHEETANFTA M RFFE AR S 0.00 0.00%
8.4 HiREESEHEANMMIA RFFE X HAEES L H S EX BB
RNFEFEHN A ST 1R T N ZRES M HS BB EXEA 0,
ARG IS L IRA RS AL EREEX N 0,
9 FBAELEMHHTTS)
BfL: Ay

FeaFEAEME (2020 4F 11 H 25 H) Fa 04

1,139,309,000.00

AR T AR e 4 AU

1,139,309,000.00

A AT 4 HR ) 47 298,000,000.00
P AHR A Ak 4 S [m] 43 0 961,000,000.00
AR B AR o AR B A -
A A A A J5 4 3 00 A 476,309,000.00

10 EREHER

10.1 EEHFRFAE AR HRK

I TEEE O B A A K& R

102 ZEEFHEN, EESTEANENESTHEERNIRERATEZ)
1. RGN ARSI E R NFEEHW T

20212 6 H, HEEHARA T (PLEEEHEARAFRTEERREENAL) , sk

AFEARR G EHEAREEK.

2. ARG AR SILE N LTS E I TERANFZS W T
.
103 B RESEHEAN. WM. E&HEEWSKIFL

WA T B AT G 7 L FEGAR L S IR T35 A R B TR TC I B AR S I = R

10.4 & B 7 TR KIER

AHR A A T G 4 SRS 5

105 AWM EHFANES R ENERXEHEH

T

10.6 AZEEHAT BRI THTES FTE R

AHR A A AR 4 o SO D R G A T R 23 T R 45
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107 BEA. EALRERELEEA R ZBERLTIFHER
A E AT E BN TN LB N G S A A s T
10.8 ZEEH A IESR A R & BITHIA KL
10.8.1 EEHMAUESS A AR 5 BIu# AT B ERR LS SAHE L
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