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SEf I 4 6.4.7.9 1,553,348,041.03 1,423,537,117.06
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5. FESCH 209,003.88 195,055.02
o SEH R4 R 55 7= S H 209,003.88 195,055.02
6.1 4 S B 19,223.51 6,473.33
7. HAhZEH 6.4.7.19 127,695.94 98,507.60
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792,496,447.50 465,945,466.70 452,234,052.75 2,308,446,022.05
1 £33
) I
%H?Fﬁfﬁ 104,000,000.00 - - 4 104,000,000.00
Rl S PR K
_\[ 5 ‘J‘_E" NESS
Wﬁf{ﬁ - - {1 58,562,920.39  58,562,920.39
B
AT TBE ] 3 - - 4 18,165,891.70  18,165,891.70
Ny "5'—‘}
AR i 1 1 144015008  1,440,150.08
Eidul
MNATFEE 5 - - - 450,046.90, 450,046.90
N AT
B ﬁ%i A - - - 472,162.08 472,162.08
JUAY
WA AT 5 Bl
N ﬁ;g%'u i i i 379,003.04 379,003.04
A B - - - 28,702.29 28,702.29
AR S, - - - 5,424.66 5,424.66
NASE Al - - - - -
HoAh A7 £57 . - - 152,606.12 152,606.12
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ittt 104,000,000.00
- 4 79,656,907.26) 183,656,907.26
F| Z f5 J E| 493,770,055.10
i 792,496,447.50 465,045,466.70 372,577,145.49 2,124,789,114.79
R
2020 £ 12 A 1A 1-5 4F 5% AR &t
311
e
BATAEER 50,772,811.39 - - 4 50,772,811.39
= R 13,239,552.85 - - 41 13,239,552.85
F RS 213,867.11 - - - 213,867.11
T S
. 219,691,382.00| 595,214,097.90 509,594,987.72 238,969,360.25 1,563,469,827.87
ay
SN 4
FNBEE | 02 100,270.00 1 1 1 277.000,270.00
il %
SRR S5
hl&uj " - - - 8,992,830.95 8,992,830.95
B
NSRS, - - 4 16,743,060.41  16,743,060.41
Y FR A R 3,001,198.81 - - 4,551,386.38 7,552,585.19
B Rat 563,919,082.16
595,214,097.90 509,594,987.72 269,256,637.99 1,937,984,805.77
Uik
N A IS
B Hlj{ﬁ - - 4 12,204,079.700  12,204,079.70
B
AT BE ] 3 - - - 3,316,337.42 3,316,337.42
ats
RASEEA - - - 1,326,982.48 1,326,982.48
Eirdul
MNATFEE 9 - - - 414,682.03 414,682.03
WA 5
RS e - - - 421,564.86 421,564.86
% 3%
AT AE 5 Bk
N Hg%% ] i i} 403,402.96 403,402.96
A Fk . - - 12,113.75 12,113.75
HoA A7 457 . - - 198,490.29 198,490.29
Uikiivssan -
- 4 18,297,653.49  18,297,653.49
R 2K 8 | 563,919,082.16)  595,214,097.90 509,594,987.72|  250,958,984.50| 1,919,687,152.28
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2. FZ LTt 25 A3k 4 MR %) 1,187 b2y 1,811
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BT REA FIESR A% S M %, 2 s T 2 RO BT o0 Rt AT K L B, B3 VaR(Value at Risk)
TR SR A < T s PO TR AE A R RS, B IR T S et XU 1 AT R IR AT 425 1 o

6.4.13.4.3.1 FHAhM#& XS O

SRERAL: ANRTT

AR EER
2021 46 A 30 H 20204 12 A 31 H
TiH b SR b IS
N RE e He Ny I IKIEN HHE Ll
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380,869,877. 238,969,360.2
T o M a s — R 17.93 12.45
94 5
Tt S s — e % - - - -
324,323,101. 15.26 | 281,863,824.2 14.68
T 5 M E B P — s
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T oA — e B - - - -
RTAE S b e = — BUIE R - - - -
HAthy - - - -
705,192,979. 33.19 | 520,833,184.4 27.13
Ait
74 7

6.4.13.4.3.2 FABAHE RS O BURME BT

Rk Bl 457 bl A 3 o DA A oAt T 37248 B AR e AN AR
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EmeE (A NRMAI
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6.4.14 F B TEBEM I & THR T E R R HARF IR

% 43 T1HL 55 7T




AR AR R IR

RUIE R L4 2021 4 iR

e

Pt H A ik A0 7 0 1 L A 2 B 00

7.1 HARESHE - HEHRL

SHHA: NRMT
FF5 i H & G BT LS (%)
1 &R ey 380,869,877.94 16.50
Hrr: B2 380,869,877.94 16.50
2 Rt - -
3 [ 7 W Al $5E E 1,807,927,656.80 78.32
Hrr: iz 1,807,927,656.80 78.32
BE7 SCRAIESR - -
4 KA Erany - -
5 S RATA AR - -
6 SN IR 4 % - -
e SEMr = [0 1 K N GR
R s . )
7 ?E g mE s E T es 48,031,285.38 2.08
it
8 oAt 25 T 5 71,617,201.93 3.10
9 At 2,308,446,022.05 100.00

7.2 WEWRIZIT LA KRB ERRAS
7.2.1 MEHARET S REBEARER R A S

5 FE 4 U P VAR LA

A | AT NRME OO (o0

A PN NN ON: N 4 25,417,096.90 1.20

B KA, - .

C LlBEN 172,757,910.97 8.13

D L. 3. B K A P R 21,243,792.39 1.00
it 4 25,371.37 0.00
HEB AL 73,523.22 0.00
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I Btz R

BAEAER

LR IR Sl

230,706.26

0.01
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99,545,820.32

4.68

D=l

3,533,684.00

0.17
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BEABEFEAEA R 5k
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A
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NfE NIRRT
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A FERERT R

B AR b
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D fei
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| SRS

41,790,385.92

J AR

16,246,178.94

K b
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58,036,564.86
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EHERAL: AR
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B
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601318

i [E 22 782,043.00

50,269,724.04

2.37

H00700

b R4 A% 86,000.00

41,790,385.92

1.97

000636

1,304,313.0

AR
m i 0

39,416,338.86

1.86

000725

WHET A 6,306,087.0

39,349,982.88

1.85

3 45 T14E 55 T



AR AR R IR

RUIE R L4 2021 4 iR

0

5 601398 TRRAT 7’433’819'8 38,432,844.23 1.81
002353 K Ay 639,989.00 28,607,508.30 1.35

002982 AR A 595,946.00 25,417,096.90 1.20

8 003816 HE % 7’951’600'8 21,230,772.00 1.00
9 002236 KENR A 906,657.00 19,130,462.70 0.90
10 H01816 HH K%L ) 11'286’0%% 16,246,178.94 0.76
11 601939 HWHRAT 1’625’343'8 10,808,530.95 0.51
12 002258 FIR A 402,697.00 10,389,582.60 0.49
13 301009 CIE A<l 295,017.00 9,936,172.56 0.47
14 000661 KA =B 25,535.00 9,882,045.00 0.47
15 600516 T RIRE 1’178’005'8 8,764,357.20 0.41
16 002035 e A 818,569.00 5,910,068.18 0.28
17 600376 IEBAR M2l 631,015.00 3,533,684.00 0.17
18 300616 El T 3,700.00 327,487.00 0.02
19 300957 221 853.00 214,921.88 0.01
20 688059 BN 1,023.00 163,945.98 0.01
21 300919 R A 610.00 99,430.00 0.00
22 688201 ERCQLERA 2,129.00 96,677.89 0.00
23 688109 e A 1,301.00 93,802.10 0.00
24 688314 R T 1,085.00 80,810.80 0.00
25 301018 HESI8 7,811.00 64,753.19 0.00
26 688087 JoRt A 2,469.00 54,219.24 0.00
27 301017 ¥ e s 5,550.00 49,173.00 0.00
28 301020 EH R 4,210.00 44,794.40 0.00
29 300973 SR 360.00 41,655.60 0.00
30 688659 TLHRH 3,671.00 38,398.66 0.00
31 601528 i FARAT 2,230.00 34,721.10 0.00
32 688067 ZIRH 1,259.00 31,260.97 0.00
33 301021 T O 2,899.00 27,424.54 0.00
34 300953 EARHY 240.00 23,964.00 0.00
35 300941 BIREHE 399.00 19,926.06 0.00
36 301015 HEZ 462.00 17,939.46 0.00
37 688226 JBE LS 2,693.00 17,289.06 0.00
38 300932 =R 492.00 15,601.32 0.00
39 300982 73 L HLRE 317.00 14,356.93 0.00
40 001208 SRR 1,754.00 13,558.42 0.00
41 300940 Lo 307.00 13,317.66 0.00
42 603171 A A 637.00 12,230.40 0.00
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43 605287 A A 349.00 11,014.44 0.00
44 300962 Hh 4 R 576.00 9,429.12 0.00
45 300952 22 [y 340.00 9,207.20 0.00
46 605162 R 1,377.00 8,358.39 0.00
47 300987 J1 XA 1 301.00 8,069.81 0.00
48 300978 R R 593.00 8,064.80 0.00
49 300926 R B 359.00 7,969.80 0.00
50 300993 T I RH 410.00 7,908.90 0.00
51 300985 oz e 295.00 7,318.95 0.00
52 300971 TIPS T 245.00 6,931.05 0.00
53 301004 ket I3 312.00 6,845.28 0.00
54 300927 TLRAL2E 217.00 6,531.70 0.00
55 300975 (AL 492.00 6,410.76 0.00
56 301011 TR 175.00 5,922.00 0.00
57 300943 HE R 255.00 5,867.55 0.00
58 300929 HEGR IR AR 183.00 5,407.65 0.00
59 605011 WA 525.00 4,662.00 0.00
60 301007 ESULaN 303.00 4,375.32 0.00
61 300998 T T IE 201.00 4,285.32 0.00
62 300992 e A 200.00 4,064.00 0.00
63 301010 bn S T RE 218.00 3,838.98 0.00

7.4 REPABRERFEHESHERZS)
7.4.1 RIFENSHE H RIS T 5E 2%080HT 20 44 KR B4
SEHUAAL: AR

o AR 4
5 Ji AR JE SR A4 R N N X I A EL A
(%)
1 00700 s P2 42,198,068.31 2.20
2 000725 WA A 41,901,484.00 2.18
3 601398 TRHAT 41,053,219.00 2.14
4 601727 RS 40,103,110.70 2.09
5 002353 A Fi I o 32,065,593.77 1.67
6 000636 A E R 27,613,889.00 1.44
7 688180 HELAY) 24,891,146.72 1.30
8 002982 AR A 23,907,681.71 1.25
9 002236 KAy 21,996,753.00 1.15
10 003816 A% 21,495,059.00 1.12
11 601318 o [ P22 21,085,664.00 1.10
12 000661 KA = 18,236,233.85 0.95
13 01816 AN 16,299,977.53 0.85
14 300601 A 15,138,000.85 0.79
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15 002508 AL 13,744,542.30 0.72
16 601601 Hh [ R PR 12,488,881.97 0.65
17 601939 AT 11,548,991.00 0.60
18 600516 UPNEN 11,015,311.71 0.57
19 600188 FE ML 10,587,168.00 0.55
20 002258 FIR A 9,922,999.52 0.52

e KA (BEENBEERAT) |« <L R0 (B iSRS LS AE 8 (K
AN AR R B, AHEHRZ S

7.4.2 BTSSR b YIRS B #E 290BRET 20 4 KB B4
G KR

o AR 4 %
5 i SRS Ji SR A PR A RS A P A LA
(%)
1 002001 B RR 57,958,576.11 3.02
2 601727 g HR 37,435,338.83 1.95
3 000538 =M AY 30,652,718.64 1.60
4 688180 HLAY) 24,418,409.33 1.27
5 600887 GEil)ivaiy 22,693,842.23 1.18
6 000001 P2 ARAT 19,073,764.25 0.99
7 300601 R 15,391,234.35 0.80
8 603882 SRR 14,605,780.49 0.76
9 601166 PlVARAT 14,450,193.78 0.75
10 601601 HH [ R PR 14,185,104.10 0.74
11 002508 A GER 13,589,903.33 0.71
12 600188 EapNib |4 12,449,900.00 0.65
13 300294 A=) 10,403,017.14 0.54
14 000661 KI5 mHn 8,541,482.18 0.44
15 000636 R 7,876,707.94 0.41
16 600985 AR 7,387,885.95 0.38
17 601689 P £ 4 6,943,159.94 0.36
18 002353 AH A 6,701,135.18 0.35
19 603538 Fikte 6,168,082.30 0.32
20 000703 (ERUVEEES 5,399,255.66 0.28

T SRNEHT (BESRABERRAT) <2 @ (32 RN % S 2 lsg e (Ol
AN AR HCRE) SR, AFFBAHRA S B

7.4.3 SENREERI A S5 32 R RO S35
fr. NIRRT
| TR ERRA (R S | 491,795,754.69 |
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| SRR (R B

391,263,909.85 |

T BN (B KNBERRAT) <20 (s BRSO 932 e 8 O
LA A A ECR) 3551, AHIBMRA 5B

7.5 BIREGSFMF SR BEHFREAS

SHERAL: NIRRT

i G BT AHE L

P 55 YNNI

#i(%)

1 [ K i 75 939,284,400.00 44.21
2| JATER - -
3 b 50,873,000.00 2.39
Horr: BURTE SRt 50,873,000.00 2.39
4 e lAess 37,765,155.00 1.78
5 AP AT ik 5 o5 229,371,200.00 10.80
6 o ) S AR 100,944,000.00 475
7 AT ORI A i) 324,323,101.80 15.26
8 [ b A7 B 125,366,800.00 5.90
9 FHoAth - .
10 | At 1,807,927,656.80 85.09

7.6 ARAZA SOYME o HE B HE BB /NER R B R A8 AR 2 B R

SRR NIRRT

T S e OREE
75 AR iz 24 i (5K) N RME
EERED)
20 it B
1 200008 - 3,610,000 357,317,800.00 16.82
{7 08
20 [ 2]
2 200013 - 2,240,000 224,918,400.00 10.59
fig 13
3 132015 18 # EB 1,275,650 130,435,212.50 6.14
113044 KEH AR 1,049,370 107,990,666.70 5.08
21 KH
5 042100011 1,000,000 100,300,000.00 4,72
CP0O01
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7.7 BRI A SHE A EE T HE LUK/ BT B SCRAES BRI
ARSI AR T AR RFAT B SRS

7.8 MEWIAREA AME SEEF - HE B NEF R 14 Bt SR B A
AIEEAM R ARFFA ST EIR

7.9 JARIZA SOMHE o H T FHE BB/ ER R B R LA BUES R 94
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7.10 MEFRFESBRIRAEPRZ DB DA
7.10.1 REFIRAESEIR HBIE R S A5 R 4
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7111 A HIRAE SHR H E GU 5 R e S 28 B 4
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7.13 BBRHEEIRE ME

7.13.1 ARG EHEAIATTHUETFRAT ERA IR MBS E RIS R A, ek & gl 5 A —

FENZRIAITETT AT

7.13.2 0 75 JU A AS i e B B IR AT 44 BB SR R R R B e R A B PSR P S A R B 52

7.13.3 HAAR oA - TR P2 Bk
A Nt
75 K R
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2 I USCIIE 25 375 K 54,308,551.47
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5 YA FR T R 1,160,299.89

6 FoAt MR
7 FEER

8 HAt

9 f=ann 71,617,201.93

7.13.4 JARFFH KA TH BRI #8555 A
SRS AR

B A A gRarE
Fs TR i 42 FR N RE
18 L1511 (%)
1 132015 18 1y EB 130,435,212.50 6.14
2 113044 KEHEf 107,990,666.70 5.08
3 132009 17 #1yH EB 83,781,180.00 3.94
4 110033 A5 1,479,042.60 0.07
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HIRA A
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E A EERR AR 1]
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1,186,059,569
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10 ERFH4E~
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