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2021 4 | 2021 4 | BHHR
688425 BREEET |6 H 11 | 12722 | #Fiiks 287 | 4.75 51,716 | 148,424.92 | 245,651.00 -
H H E 3
2021 4 | 2021 4F | BH#R 133.6
688601 J1 0 B |6 A 18 | 12 H28 | FiAkAL | 36.48 '9 1,174 42.827.52 | 156,952.06 -
H H € 1
2021 4 | 2021 4F | BH#R
688616 PisiRHE |3 H10 |9 H 22 | #ket | 7.35 | 13.78 3,918 | 28,797.30 |  53,990.04 -
H H € 1
2021 4 | 2021 4F | BH#R
688689 WSk | 1 A 1S | 7 B 27 | EESL | 14.01 | 35.62 3,258 | 45,644.58 | 116,049.96 -
H H € 1
2020 4F | 2021 4E | GDEAR 163.0
300919 Ry |12 A 15 |7 A2 | e | 24.60 .o 534 13,136.40 87,042.00 -
H H 5E
6.4.12.1.2 ZMRIEFHIEH: FiFF
_ AR
RN | AT | RIERZ | AW o Cp | WERA | BIRME
AR | AR : o WA
A IR AR e WA | ik ‘;ﬁ fr: %) | s o ik
2021 4F | 2021 4¢ -
127038 EFeft |6 H16 |7 H 14 FHAR | 100.0 | 1000 10 1,000.00 1,000.00 -
¥ ¥ i) 0 0
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2021 4 | 2021 4
bt 100.0 | 100.0
123117 N |6 H23 |7 H 12 ALHR 286 28,600.00 28,600.00
g ¥ i) 0 0

e 1 RAEPEIER S (EWAFRERRATERINE) (BN LA FIES 24T 5 2
TATINEY UL (LT AR ARATFRATBERSCAN ), A S AE e € B3 Pl
2020 4 2 A 14 HATEAT S RAE AT RAT IR, ARATESR . Hile 12 > H WARSFEE.
s CEWARIBA #E S B 1 TR ) K GRIN/ LHRIEs 22 5 B B 2 =] i
REHEF WH. ST HEN RR A SERAN Y, AR SR I BT A FHEA T RATIR
B, REUEETTEM A5 07, EAERES: 90 BN, BRI O I S B0 15 0 2 ) i 47 2
Ky 1% H BB RRIRE 2 HE 124 A W, 8P 5a i 58 5 s F8cR G A 5
EFAZIKAR DT RAT AR BR A 50%; REUKEA 5 73, FEAERESE 90 HN, ik
JBcA B BN I A BBy S 2% ARHE Gl K ERAZ 5 75 S AR IR BT A R
FRUBRF B R € ARV ey, #E5ZAESS 6 N H W, AEREALFTZ LR .

RIEHEIER 2 GRTBBCCETARNERKATEBINEBRE) « CRTES<ENL
BT 2 FRIESR RATE BT INEOBIPE ) B (R B T A R HE AT RAT IR 58
HND>HIRAED » AEEPHAERK 2020 5 2 7 14 H (&) JJRAT 5 EAER T RATIRGY, B
RATEERZ HE 6 A WAL, MAh, ARG ERAEA T RAT B A& T2
AR M R B A TRUE D e RN/ IESR 22 5 i BT AR ROR SR i
H EE BN GRERE B SRR A SHIE -

2« MRAE (EIFIESRAC 5 BT RHIIR B SR A TF RAT B R B2 et BB Aok PR %
ITAT AR L), AKE G IRIC M RHERR B S e 2507 U 8 R 2 BUE Y, BUEHIIR N E
FATNBEE 2 2 6 A o R4 CEHRIESRAZ 5 Frpt SR L 7 28 7] 2R PAR RS E HLR
P W FAL AL 5 SRR B Se ), B el WA L2 AR B, fERZ RIS 6
NHNAEEAL,

3y MRHE CERYIRIESR A 5 B QML AR & AT RATUE TR RAT SRS 35 SERt i) RAT
NN A 7 AT DR A 85 BRAE D5 AU B RS D5 5, 2Rk it W1 4T R A A 748 73
PR B e AT 6 > H RS

4y SRl DA 4 SOT BRI, I3 M BB R R 7 s AT H e
Horp 4 2 5N R B RERAS (057 IR BE A R 3R % 2 SR M i, R S
21 IR N A BE B i1l eSS FHSRRCHET, MBI IRAC H 23 % L
ZIAIANRE H HiFe il

6.4.8.2 FIRFEA K& WHEATRIE R FRIE

SR NRTIT
WIS BA | AR | e |

L EELIE AR 20D
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ENEE
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| AR JREA | A | B | B
by
2021
i: 2021 4F 6 EX T
600460 | % HI0 | 56.35 59.49 63,800 |  2,571,106.00 |  3,595,130.00
" H30H . H1
(B {5 ¥

AT 2021 4F 06 H 30 HHFA LA A 2 A XY B RS 300 AT R A4 1 XS i I 45 2 1
RIS, 2R G AE BT A AT S FORSU R B Ja . 25 5 Btk e R

6.4.8.3 IR IEBIAZ 5 AR HRAT K55

6.4.8.3.1 1T i HMHFHF IEEIE
AR 4 AR AR T R HRAT 18] 7T 4 55 95 1E [ W58 5 T4 (045 %5

6.4.8.3.2 & G i i3+ IEEIE
T

6.4.8.4 RS SHENE IS LS5 HIES
o

6.4.9 SRh TR Rk & B 2

6.4.9.1 X\ B HBUR A LR

A — RHHT B BB IR A ROE 5 BOA R S, TUXUR R 28 7K T 8 T 55 2
SRETHNHHES, MTRERS . AR SR ISR T H 3 A I SRR A %
G IR ATE L G B T I 535K 4 e T AR 6 0 XU T S AL 435 R . D
T KRG % 1137 IR o A 5 i ) 0 7 B WA S8 XU A5 L 1) 3 T b BB DAL XU
T PR S T 2 PR, A AR 2 o DR AT 255 2 1) A5 e P LA S B XU Al 25 A DT
Bl R RS -

AT 4 {0 A RN AT ST RS A BEAR R, S T LURUR I R
(. SR, R HIZE e, INGEREAL IR DA S IS A 5k 45 30 1 T4 Pl 1 U 2% X
A EAEMR R, AREHESEHMAEERS FRLAME NS EHE RS, At
DR B 2 O, S T RS 42 ) P A A e, A 2 2 TR 88 7 RS 42 1) 2%
S, UHB R A T 2 o R b UG 7 90 R 1 s M 25 8 A1 J2 T XU 5 B 5
B M SRS A KB S A, VR IR S R BT A A TR S R XU B DA B AT
PR M S S0, B K SRS B IR TAE.

AR G PR A TN\ T 4 JEL i RS R 7 v S 5 4 A R 4 R
7V FAG T AFoh KUR= 2 (R T AR o MSE P 2 B0 A0 HH O, 1 DR 457 2 o 7 e
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&V P e R T RRHEE IR 8 S AT AR . MR, HUR AR, E R
PR ABREEAIAH R BASFEL , B I m et s &R XU BB AT B R B ANV, JF il A
RHAL, A PRS2 il £E T RS2 (R FE Y

6.4.9.2 15 F XU

i XS AR 2 AR B R P AL S 0 FRIBAT &L 504E, BE R REsR 2
FAT N BUEL) . RS BIA S DL, PBEEE B R AR A I XU -

ANI < (1) 2k B B NAE AL 5 BTN 22 5 % F I B IR DL EAT T 78 0 IOV . ARBE AR
AT FAFTIAEA I G (B N AR RIARAT, DRI 5 HRAT A7 O SR 15 TR AN R . AR
FEAZ 5 i BEAT (1022 53 ¥4 UL b EIE 23 B0 45 AT IR ST 2 R D58 5 0 7 58 BAIE 73 A AT Tt
TEE, AR AT REVEIR /N AEHRAT 8 [F) b T 3 AT 52 5 il 0058 5 % 2 AT 45 FH VP Al 9F
XHIEZ# A B3 2HEAT BR ) DAL A IS AR 45 FH RS o

AT < () FE A PN ST 1A I XURGH A PR 38 I 5 B ot b A P 45 R Al SR
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8
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H
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T 26 R 2 1 T L R 0 M 380 SR B4 9 5% 1 320 0 2 A8 0 G 42 2 8 £ R
) 26 U M 4 b T BTG T3 R LT i S0 R R R R, Ferpm s
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.
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6.4.9.4.1.1 F)F X i O
Az NRMIT
AHIR 2021
1 LA 1-5 540 E it R &t
6 H 30 H FLLA & & AN =
%
. 21,676,989.6 21,676,989.6
HRATAEEK - - -
5 5
s N 1,675,914.40 - - - | 1,675,914.40
FHARES 61,186.69 - - - 61,186.69
T o4 R 390,506,182. | 391,135,962.
f%r e 600,180.00 - 29.,600.00
& 20 20
SENIREE 4
kT
NSRS, - - - 5,602.79 5,602.79
Mgl - - - - -
AL R T 3R 2,289.00 - - 136,057.29 138,346.29
M SCIE 25175
HoAth ¥t 7= - - - - -
il 24,016,559.7 29.600.00 390,647,842, | 414,694,002.
S 4 S 28 02
1 £33
AT B2 [R] 3R - - - | 1,836,849.00 | 1,836,849.00
YR DE=4
R - . S| 49674097 | 496,740.97
Eirdul
MNATFEE 9 - - - 82,790.15 82.790.15
R A 25475
T“E R - - - 602,836.22 602,836.22
B
SEH R 4 ] ] ] ] )
Rl PR K
A iR ) i i 3 .
% 3%
AT AE 5 Bk
gﬁy‘ 53t - - - 694,758.50 694,758.50
NATF] S - - - - -
A FIE - - - - -
N AZ Fo B - - - 0.09 0.09
HoAth A7 457 - - - 88,631.26 88,631.26
ittt - - - | 3,802,606.19 | 3,802,606.19
1) 2% A i 24,016,559.7 386,845,236. | 410,891,395.
UL - 29,600.00
o] 4 09 83
EER
1 £EL 1-5 SHELLE ik & A1
2020 4 12 A FELAN & F LA ANt &1t
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31 H

B

B 25,046,623.4 25,046,623.4
HRATAEK 9 - - - 9

= R 1,168,858.05 - - - 1,168,858.05

7 HARES 186,577.67 - - - 186,577.67
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e . - - 145,000.00
% 60 60

KNI
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il 5%
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SR : : : : :

Y R A R 5,776.00 - - 196,718.85 202,494.85
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B
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1 fit
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IVAREESZVN
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B
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M
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5%
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202146 A 30 H, AIEEFFH MG HEFFRT A RME AL 713 E 1 LN
0.15%(2020 4F 12 A 31 H: 0.03%) , KRR AR S % F AR5 4 58 5= 13E Jo K52
(2020 £ 12 A 31 H: [[).

6.4.9.4.2 ML RS
AN IR 2 45 i T L 1 2 SR8 B AR SR TR 4 7 B8 PR SN 284S B0 7 R 2 U8 30 ) XU
AL A B R AR DA RN, BTG E RSN KR .

6.4.9.4.3 A A% KUK

FCARAN A AR, 2 i 4 BT G i TR 2 Ao U B SR IR 4 3 2 R B T 1 R 22 A AN
TEF VLA T A% B R AR B M R A BN IR R, o ANk 4 2 BEAR B THIE IR 38 5 P b 1l B4R
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A Gt i $ B A A (0 23 U PR AR A A R . ARG e b, R (BT
FEUE) (5 BE G TR 1 60%-95%: {57 55 [ 5 W 2 288 1L Ay MR o [EIIE M 2 A VP 4%t
FH A SR TR (H RS F7 1 5-40%; BUIE FHEEE T 0-3%, ok, AEEMESE
HENAE X ASE S Brkf A AR R A St 4%, s 308 F 2 P B VRt S 4 AT IRURG:
&, A5 VaR(Value at Risk) $EFREF RN AT G I 1078 FE Ui XU, A2 m] SE 0] X
BT BR B A ) o

6.4.9.4.3.1 HAthtirag XKL 0
Bfr: KRG
AR 2021 4E 6 H 30 H EAERER 2020 45 12 A 31 H
HEE R ;
i " : " S
AR | BEER | AR |,
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IEF &
HAth - - - -
- 390.506.182.20 95.04 |  428.357.163.60 94.53
6.4.9.4.3.2 LAt A A XU F BBURRAE 2B
B | BRYPE 300 FE B CAAN I HoAh T 3728 B AR FFANAR
X P fsR HEE S B P E s &4 (.
fr: NEMIT)
o XS AR (R AR £
i R R 23] AR C 2021 4E 6 7 | _FAERERC 2020 4F 12
30 H ) A31H)
1R 300 1FF 5% 17.584,511.25 22.189.273.33
2P 300 FI% 5% -17,584.511.25 -22.189.273.33

6.4.10 A B T EAEM AT & THRER T Z Y B K HAB ST

RIS

7.1 IRE ST A A HIL

WA o/ E U B TR A b &

§7 BEAGHKE

THR R A HABF I

SEif: NRimoo
[ 5iH L8 () o 5 4 N T R L A
(%)

1| A 390,506,182.20 94.17
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Ko P . -

fi] 5 Wi s $E E 629,780.00 0.15
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ke ) )
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% 36 UL 52 1

SHRL: NRMIT




7 SRS LR & RAE SR 05 R < 2021 SFrh R

R L ARt GO 'E%/ﬂ%’; f’ﬁ“ﬁ“
A Y-S N QR4 2,316,025.60 0.56
B P4 21,773,035.00 5.30
C i3 253,877,080.02 61.79
D CEWAINEE WA NI /S W& N Y 1 9 A2 5,007,276.39 1.22
E fEsin4 8,349,282.72 2.03
F LR A EEN 8,752,641.06 2.13
G Tz A ATHRENL 3,260,590.00 0.79
H fErG Al - -
I = RAE . RS B EAR RS 1,004,240.26 0.24
J 4 63,031,467.07 15.34
K s il 1,679,365.00 0.41
L RS AR 55 MR 55l 2,700,900.00 0.66
M | BEERE AR RS 5,994,604.58 1.46
N IKF S IREEAN A FE it 5 2 47,382.18 0.01
0 S RRS . BT HABAR S - -
p BE - -
Q PR S TAE 7,703,033.52 1.87
R A AR E G R 5,009,258.80 1.22
S ZRE - -
ait 390,506,182.20 95.04

7.2.2 MEBRBAT SRR BER AR EZRETHE
AR BE A AR JA AR M A I 2

7.3 BRI A RIHE SR ST RHE BN PRI rE RE R E A

e | ommam | mEsK | HE D | AnhE Go | e T
tefol (%)
1 | 600519 DVMERE 7,300 15,013,910.00 3.65
2 | 600256 I REUR 3,107,600 10,348,308.00 2.52
3 002142 TUARAT 246,301 9,598,349.97 2.34
4 ]002415 RN 139,400 8,991,300.00 2.19
5 | 600096 = Kt 593,463 8,332,220.52 2.03
6 | 601211 E =% 476,900 8,174,066.00 1.99
7 | 000001 P RAT 361,000 8,165,820.00 1.99
8 | 002097 LLiym] & R 935,850 8,029,593.00 1.95
9 |300015 % R} 108,524 7,703,033.52 1.87
10 | 300124 NIIES %S 100,987 7,499,294.62 1.83
11 | 600779 K H 5 58,300 7,366,205.00 1.79
12 | 002080 HM R 277,500 7,262,175.00 1.77
13 | 601318 Hh [ P22 111,800 7,186,504.00 1.75
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14 | 600887 PRI A 193,100 7,111,873.00 1.73
15 | 603486 Bk B 30,100 6,865,208.00 1.67
16 | 600512 IR 2,166,500 6,586,160.00 1.60
17 | 300223 JEEEIE 65,000 6,559,800.00 1.60
18 | 601678 AL A 818,700 6,475,917.00 1.58
19 | 000858 Fi AR W 21,700 6,464,213.00 1.57
20 | 300458 A ERY 69,300 6,074,838.00 1.48
21 | 600332 H = 1 179,200 6,065,920.00 1.48
22 | 000799 W RN 21,300 5,444,280.00 1.32
23 | 002138 i o ¥ 136,694 5,299,626.38 1.29
24 | 000725 WRTT A 800,100 4,992,624.00 1.22
25 | 000651 AL R 93,082 4,849,572.20 1.18
26 | 300408 =AM 112,690 4,780,309.80 1.16
27 | 601607 iRy 224,200 4,737,346.00 1.15
28 | 600426 & ET 148,790 4,605,050.50 1.12
29 | 603195 AR 21,800 4,403,600.00 1.07
30 | 603259 2 I A 28,062 4,394,228.58 1.07
31 | 600315 Ak 71,633 4,308,008.62 1.05
32 | 300782 5O 8,000 4,300,000.00 1.05
33 | 601166 PAVARLT 208,900 4,292.,895.00 1.04
34 | 002311 KA 51,800 4,226,880.00 1.03
35 | 601319 PR 665,400 3,945,822.00 0.96
36 | 600104 IRAEH] 177,410 3,897,697.70 0.95
37 | 300413 TR 55,088 3,779,036.80 0.92
38 | 600919 TLINRAT 526,500 3,738,150.00 0.91
39 | 002603 DL 2501 126,100 3,677,076.00 0.89
40 | 601899 KNk 371,900 3,603,711.00 0.88
41 | 000818 IR 124,300 3,603,457.00 0.88
42 | 600460 + % il 63,800 3,595,130.00 0.87
43 | 601699 Bk =R 302,600 3,573,706.00 0.87
44 | 600837 IR 301,200 3,463,800.00 0.84
45 | 601939 BT 519,700 3,456,005.00 0.84
46 | 000915 MRk A 126,930 3,392,838.90 0.83
47 | 002154 E{ = 527,100 3,357,627.00 0.82
48 | 603288 E NS4 24,800 3,197,960.00 0.78
49 | 603489 I\T7 ey 13,500 3,191,130.00 0.78
50 | 002408 IR 239,800 2,978,316.00 0.72
51 | 000063 M T 87,700 2,914,271.00 0.71
52 | 601600 HE 549,400 2,911,820.00 0.71
53 | 000783 KATIES3 384,600 2,815,272.00 0.69
54 | 603833 KRR 2K J= 19,100 2,711,436.00 0.66
55 | 601888 Hh [ A 9,000 2,700,900.00 0.66
56 | 002531 T R EE 310,796 2,688,385.40 0.65
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57 | 600702 FH1HE 12,300 2,629,494.00 0.64
58 | 002013 HHLHLER 255,100 2,568,857.00 0.63
59 | 600207 G 327,700 2,565,891.00 0.62
60 | 600297 IR 876,800 2,525,184.00 0.61
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