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N e 1,137,156,323.
T oG ph Bt e - - 41,137,156,323.09 00
M ISIE 778 K - - 1 21,833,379.34] 21,833,379.34
MR R, - - - 31,618.34 31,618.34
A ER D 3R 1,001,380.90) - - 1,585,401.35 2,586,782.25
R At 265,729,539.42 . 11,160,606,722.12/1,426,336,261.
54|
Uik
MNATIESE H 2K - - 1 41,527,066.07 41,527,066.07
AT [R] 3K - - - 1,705,787.79] 1,705,787.79
A A N i T - - - 1,762,820.31| 1,762,820.31
MNATFEE T - - - 293,803.39  293,803.39
NATAE 5 %% - - - 3,778,663.90, 3,778,663.90)
HoAth 471 £5 - - - 223,958.800  223,958.80)
Uil Gigseay - - 4 49,292,100.26| 49,292,100.26]
| R R B R 265,729,539.42 - 4 1,111,314,621.86/1,377,044,161.
28
EEBR
2020 12 A 31 14N 1-5 4 SEDLE A B it
H
i
. 249,204,982.7,
BRATAE K 249.,204,982.73 i . . \
i R S 4,234,969.06 - - 4 4,234,969.06
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1 ARIE 4 604,296.67 - 1 604,296.67
N e 1,187,254,999.
T oG ph Bt e - 4 1,187,254,999.04 o
MR R, - - 26,553.87 26,553.87
A ER D R 15,003,339.94 - 3,304,442.79 18,307,782.73
R At 269,047,588.40 1,190,585,995.701,459,633,584.
10

Uik
MNATIESE H K - 41 14,771,569.39 | 14,771,569.39
AT T[] 3K - 41 10,276,820.21 |10,276,820.21
AT HE N F% - 4 1,730,000.09 1,730,000.09
MNATHEE 2 - 1 288,333.34 288.333.34
NATAE 5 % - 4 2,355,666.45 2,355,666.45
HoAth A7 £5 - 4 201,646.84 201,646.84
Uil Gigseay - 1 29,624,036.32] 29,624,036.32]
R R AR B B 269,047,588.40) 1,430,009,547.

41,160,961,959.38

78

T R PRI G T R AGIK T OME, I E 20008 A 3 5087 € 1 H 8L H 31

FHTF UK.

7.4.13.4.1.2 FIZ XK BIEBURE AT
2021 %12 A 31 H, AREESREFFAZHEAHRFHFHRTE (2020 4 12 A 31 H: F), Fzf)=xR
(AR B0 T AR B 4G 557 1 J0 3R SR (2020 4F 12 H 31 H: [[)).

7.4.13.4.2 AMC R

AN IR i <k TR 2 SR BOR SR BL T RNV R AR g M A AR B XA . AR dE <

RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 FHAAHE XK
AR DRSS, R 4 4 TR < i TR 1 2 o M (B B R B < Y 2 R o T I R 3R A0 AN 26 LA

(RT3 DR 3R AR B T R A S BN R o AR 4 2 B B8 FUE S 38 5 BT T SUARAT 1A R T 3% 28 5

RS RMBES7 BT IR P LA AN IR SRV T B AMUE S R AT 4 5 20 A7 00 R S T 5

AT BRI TS 117 3 B AR B K 2
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I A BN E BB R A SR, RA<E LR RS, @ R

DRI OL BRI T, S S IETR IS AT G 00, M0 B i B R L S A B e s B B MIESR
IE R0 B B or A, RT3k 205E T OB BE A AP HEAT 0BT . ANIE R S B E
WSS OB ARG, SR SRS B ICE . IR H ST, RESIN AT R A A
TS A AU o

=

=

AR B i o 15 B AL I 2 B BRI A s RS o ATE G R AL G P R R B o B B I
80%-95%, Hr BT T BRI T HEAH AT ML B AT U BIAMR T AR I B S B8 7 1Y) 80%. AR B 5
Tz, MWy LR, BUE. B9 SRR G TR, BUIE S EEE T ER 0-3%: FNEH
H H AR BRIBCEE A AR T IR 4 5, B a3 1 AL —4E 3 DL I BURF 3 AMIS T 2 4 5%
PAEER 5%, BN ERRERE A& FHORES . RBCPIBEREE. Ak, ARG RREGE
NEEE ARG T REA BESR i S A%, € WIis H] 2 R B 7 o0 B e b AT KU 2 &, AdE

VaR(Value at Risk) 5 555 I 1A 5 < 10 1 A8 A2 (A% XURSE B A ) St o XSz 8 A BR AT 11 o

25

~

7.4.13.4.3.1 FHARMAHE XSO
SmEsL, NRMT

AR R
2021 £ 12 H 31 H 2020 4 12 A 31 H
o 4
TiH
B AORaEC
N RME N RE
1H EE 451 18 L 431
(%) (%)
T g M E T — R 1,137,156,323.09 82.58 1,187,254,999.04 83.02
T o e B rr—FE S R - - - -
B Rt el v i ol = E 5 1 - - - -
RTAE S bt 7= — BUIEFE B2 - - - -
&it 1,137,156,323.09 82.58 | 1,187,254,999.04 83.02
7.4.13.4.3.2 FLARA R RS O BB 43 BT
585 Bk b A FE vE (PE 7.4. D) LLAME A T 37728 B AR F AR AR
b | AR AREAEE) | oh 7 4 i L G P LI |
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Mg (A NRMGIT)
AHAR AR
2021 412 A 31 H 2020 4£ 12 A 31 H
b 45 be s 3 v (B IE X X
N4 2 Whng 5,514
7.4.0) L7} 5% Ny 8,95 N 5,5
b g5 be # 3 v (B IE
/b2 8,952 /%) 5,514
7.4.1) R B 5% RHH LA

7.4.14 H B TEMBM O & THRR T E UM KA E IR

(1) AfehE

(a) <l TEA et ETH R ik

AT REIRPTERR, B3 A R E T EEBRAR T 5 B 2 SR A E TR 1 A
JEDRIE -

SRR RS B R TE R T3 R B4R A
BRI BRER — RN AL A M O 587 B £ B HR BRE) R FTOUL R R A
BRI AR SRBR P B AN AT I

(b) FFEMUAA SROETHRE M SRt TR

() FERERTEASHE

T2021 4F 12 H 31 H, AFEERAG LA R E T2 H IR D) AN 2 0 6k i e i 53 h s T
B B IRIARECN 1,135,473,896.12 76, JE T H =2 XMAREUAN 1,682,426.97 76, ToJ& T3 2K

AA(2020 4E 12 A 31 H: Z—J21K 1,186,423,061.29 JG, 5 JZIX 831,937.75 76, LHE=ZK).

(i) 2~ Fe e IR 2 TR ) E KA 2
AR H 2 DL BUR R UCZ IRV B R ST 2R L O\ % R U ) e e ) I

X UEZRAS 5 i LT I IREER AR, 5 B RS R 52 5 ANE BR (R SR R A I A2 2 A
R BURTARA I RATEG O, AR AL TEM B 2525 KRGk B 6] 22 5 AE R IR &
BIR B JUI ) g A R T ZE AN 577 B4 A SCEL SIS — SR FFHRE ik 1A 2 R P AN R UL 2 A AELX
TASCMERIFEWRERE, B M ORBER BRI 2 Fo U E N 2 — R KI5 = R K.
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(iil) 55 =2 IR M AR AR A AR 5 440

T 2021 £F 12 A 31 H, AREESFAARMMEE T3 =2 XA TR 1,682,426.97 76(2020
F12 A 31 He Jo)e AFEGAE I = Z R TR 1,784,869.83 J0(2020 4£Z: J6), it A
P o 126 = J2 R R TR A Su (B A2 3451 2 -102,442.86 T6(2020 SEJ%: T0).

T 2021 4 12 A 31 H, AREEFEME =2 IR 5 MR = NIESRAE 5 B EiiE e
FREE A P B SE B0 A SUMEN 1,682,426.97 TG, K HFRN RS I AUHBRR R AT il , ASnT g2
i NABLAZ 0 18 52 B A SR T AR PR A N T AN T AR AL D B %, 5 A RMEZ BN AR R .

(c) FEFFEMILLA RMMETT =1L R T H
T 2021 512 H 31 H, KRS R FFH IR LA o ETHER ST (2020 412 H 31 H:
).

(d) ALLARYE T E R T A
ANCAZA SOANME 5 10 G b B 7 A A7 f5T 32 AR LSRR ORI A 4 b 47 5, UK THOANME S5 A ot
EAHZER N,

(2) WA BB RATH (Tt HENES 22 5 —<git TRUAATHE). (ko ENZE 23
T BR G ERL) (b TS 24 5 — BT M (b S THAEINN S 37 -t T E AR )
(AR A PR B i T RN A RE, UAWBGE. o EARAT IR S R A2 T 2020 4
12 F3 30 HARAGH) (% T8E— B I S el T AR S THE N IR AN Y, A BHIEFR R 5 N Y
[ 2022 45 1 A 1 HiigPT#i &t TREAEN . 3% 2021 45 12 A 31 H, AREESCTER T HATH &M
T HEAE A 55 4R VS R TRl . ST ARGV ST BRI, B <t T R I B AN 20 A
FRIIE S5 IR DU 228 R R 7 A B R

AFEeRH 2022 4 1 7 1 HEIBHPATASITIE, I RN Fovr R 5255 18 7%, 1 45
IR AR, 2021 S LA A EH A

(3) B2 SCHHE AT 7 < LD A, 48055 537 S e H A 70 5 200 W ) A B0
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§8 HEAFWME

8.1 HIREEHHE WM

SRR NRTT

75 B gE| X B R B L] (%)

1 &AL &7 1,137,156,323.09 79.73

Hrps K2 1,137,156,323.09 79.73

2 BeH% - -

3 ] 5 WA e 5 % - -

Hrr: fiip - -

B SCRAIESR - -

4 D) Ky iy - -

5 S RbATAE IR - .

6 SN IR 4 il % - .
s S BT m ) SE Nk

e ] ]

7 ?E?fZ?%k$ﬂé§§i%§¢Té?%§ 264,088,606.22 18.52

Tt
8 Hopth % 15155 7 25,091,332.23 1.76
9 it 1,426,336,261.54 100.00

8.2 HiRIEATI A RHBREREAE
8.2.1 A HHARIAT W/ R B I B R &

SRR NRTT

E A ReE
vz 1Tk 25 N RE
HEEB (%)
P3N S N 14 1,777,528.32 0.13
B P4 3 3
il i b 716,886,759.84 52.06
D 1. T AR oK A= RIE R ) 3
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E it 4 - -
F AR 47,303,216.14 3.44
G palibex TN eyl a4 - _
H {78 FE RO - _
I | R SRS BRI 30.300349.78 220
J Sl 1,001,328.24 0.07
K P 1,571,482.36 0.11
L FH S AN 25 e 55l - _
M Rt FERBA AR 55 Ml 206,117,192.52 14.97
N IR IREGAI A HL it i B - -
0 JE RARSS  ABBEANLABAR S5 - _
P HE - -
Q DA A2 TAE 132,198,465.89 9.60
R Ak AR E AR R - -
S ZiE - _

it 1,137,156,323.09 82.58

8.3 HIREA FatHE b BB FE LB KNP B BT R B R4 3 A 4
RN NRTTT

o7 J 4 T R
Fa | REA JiE B A4 R HE(R) A E
(ERERIE)

1 300760 LR EIT 358,944.00 136,685,875.20 9.93
2 603259 2 A 1,139,161.00 135,081,711.38 9.81
3 300832 el 1,906,180.00 83,967,229.00 6.10
4 603882 Gk R 597,401.00 66,532,549.37 4.83
5 000739 s 2l 1,811,815.00 63,576,588.35 4.62
6 600161 RInED 2,185,382.00 63,288,662.72 4.60
7 300015 % /K IR 1,391,209.00 58,820,316.52 427
8 688050 PN 207,497.00 43,622,094.31 3.17
9 688617 BREST 144,632.00 40,496,960.00 2.94
10 300759 FR A 235,564.00 33,278,126.28 2.42
11 603658 2 EAY) 560,165.00 30,842,684.90 2.24
12 601567 — R EyT 1,721,785.00 28,082,313.35 2.04
13 002422 BHE 2k 1,459,866.00 27,635,263.38 2.01

50 jidk 62 T



EBEEAR R T (R BB R S R B 4 2021 SEAEE R

603233 KZHk 541,744.00 22,812,839.84 1.66
688626 WFET 381,139.00 21,694,431.88 1.58
002821 P 46,640.00 20,288,400.00 1.47
688131 i) 61,982.00 15,413,683.76 1.12
300347 A& EY 111,273.00 14,220,689.40 1.03
300595 KL AR 243,113.00 13,947,392.81 1.01
603939 FhE=s)) 247,130.00 13,619,334.30 0.99
688776 EHEHA 61,021.00 11,925,334.03 0.87
600976 e A A 137,800.00 10,871,042.00 0.79
300799 AR 108,390.00 10,188,660.00 0.74
300699 HEE 116,795.00 9,866,841.60 0.72
688536 JELEf 12,735.00 9,780,480.00 0.71
300482 JIZHE) 246,481.00 9,706,421.78 0.70
300014 oA RE 80,781.00 9,546,698.58 0.69
300750 TR AL 16,216.00 9,535,008.00 0.69
300390 RAEHF 116,912.00 9,469,872.00 0.69
688066 iR 7% 102,770.00 7,471,379.00 0.54
000568 WML 29,200.00 7,413,004.00 0.54
600893 Wik 112,600.00 7,145,596.00 0.52
688002 E ey 88,438.00 6,948,573.66 0.50
600129 KA 306,800.00 6,890,728.00 0.50
002371 677 44 19,800.00 6,870,996.00 0.50
600763 WIRRIT 34,400.00 6,845,600.00 0.50
300957 221 32,237.00 6,198,530.36 0.45
300034 I A 101,119.00 5,824,454.40 0.42
688139 IR A=) 53,954.00 4,900,102.28 0.36
688133 FRIEHE 19,024.00 4,151,036.80 0.30
688315 WARBR 96,173.00 3,971,944.90 0.29
688613 BRGRIT 64,948.00 3,589,026.48 0.26
300203 FRHE 123,000.00 3,475,980.00 0.25
300702 RFWBh 70,375.00 3,402,631.25 0.25
600196 SEEZ 61,731.00 3,021,115.14 0.22
002985 JeEE SR 21,700.00 2,613,982.00 0.19
601728 LS 562,873.00 2,413,599.43 0.18
688122 PH R S 20,255.00 1,963,519.70 0.14
688276 [EpRa/| 26,502.00 1,818,037.20 0.13
002714 WA s 33,312.00 1,777,528.32 0.13
688789 PR 6,591.00 1,725,589.71 0.13
000002 7 Fla 73,500.00 1,452,360.00 0.11
688305 Rl 11,274.00 1,206,318.00 0.09
002049 2O E 4,950.00 1,113,750.00 0.08
600399 TN 42,880.00 1,062,137.60 0.08
002142 TUERAT 26,158.00 1,001,328.24 0.07
688680 AL HFAL 2,795.00 853,313.50 0.06
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58 688006 BRI R 6,239.00 671,191.62 0.05
59 688686 PR 2,330.00 657,456.10 0.05
60 688819 UG A 15,042.00 643,797.60 0.05
61 300973 SR 3,593.00 474,563.44 0.03
62 002241 ORIy 7,240.00 391,684.00 0.03
63 688625 Bty IRk 6,643.00 372,871.59 0.03
64 300894 KEN 6,279.00 308,738.43 0.02
65 688690 PR 3,477.00 277,534.14 0.02
66 688095 A BT A A 1,981.00 273,397.81 0.02
67 603392 FiZ&HW) 1,120.00 248,080.00 0.02
68 300925 EAREE 5,997.00 172,833.54 0.01
69 688677 NEZ 1,768.00 166,368.80 0.01
70 300917 R R 3,644.00 119,122.36 0.01
71 688575 MR, 3,435.00 118,679.25 0.01
72 688656 BRI 1,371.00 86,373.00 0.01
73 688217 B A 1,040.00 75,628.80 0.01
74 688314 AR EEST 1,085.00 71,588.30 0.01
75 688185 R A 150.00 44,932.50 0.00
76 688363 HEEEAY) 198.00 30,749.40 0.00
77 300893 /NG S 394.00 15,109.90 0.00
78 300922 REHHS 287.00 10,446.80 0.00
79 603005 im 7 BHE 100.00 5,509.00 0.00

8.4 MEHARER R AGHEARS)
8.4.1 RIHFTA & IR ES B FH 2% 5HT 20 4 KIRE AR
EA: AR

o ) ik 4
F5 Ji EEAAY Ji S A4 PR N SN T P A EL A
(%)
1 300759 ALK 447,781,752.04 31.31
2 300015 % /K ERF} 352,928,878.88 24.68
3 603882 Sk R 351,633,577.61 24.59
4 002821 LT 343,189,615.86 24.00
5 600161 RIZAY) 258,506,119.46 18.08
6 300595 R AR 249,969,903.40 17.48
7 688131 e s 24 240,569,649.63 16.82
8 300760 LRI 231,241,100.39 16.17
9 603658 ZE A 225,567,949.12 15.77
10 688050 FHEET 195,636,972.39 13.68
11 002607 HAHE 183,945,702.02 12.86
12 300347 IR 176,242,036.31 12.32
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688617 HREST 170,469,641.49 11.92
300832 ek 170,084,075.18 11.89
300122 Y 164,171,435.23 11.48
601567 =R 152,925,370.92 10.69
000739 & 2yl 149,739,553.68 10.47
000516 N 147,064,499.42 10.28
300957 DRl 128,286,523.73 8.97
688276 [ERRE) 114,429,397.46 8.00
603259 2 A 109,015,755.56 7.62
300750 THER AL 108,817,969.58 7.61
688029 [ 104,072,665.94 7.28
300896 REE 97,174,249.75 6.80
688613 BKSRST 93,369,760.78 6.53
300171 ReE 89,856,252.04 6.28
603233 KZHk 86,140,618.12 6.02
688169 AR 82,171,153.11 5.75
002422 BHe 25l 79,555,385.54 5.56
688185 R A 76,006,449.37 5.32
688133 ZRIRH 72,904,610.62 5.10
601888 Hh [ A 71,604,552.96 5.01
300725 ik 71,116,810.90 4.97
603456 JLMZGk 67,636,777.20 4.73
300888 Ty 65,394,779.62 4.57
000661 KA = 65,337,400.09 4.57
300482 Ji2H) 65,068,828.86 455
688626 WFET 59,016,344.62 4.13
300390 R 56,778,415.00 3.97
688677 A 55,805,828.33 3.90
002352 =4 i 55,246,304.77 3.86
300014 LA 41 RE 53,189,606.90 3.72
300702 RFWBhr 50,110,662.77 3.50
300639 LAY 47,997,454.49 3.36
002001 oA Rk 47,727,880.14 3.34
688625 AR 47,498,065.69 3.32
688363 HBERAEY) 45202,766.34 3.16
600196 HERZ 44,653,951.38 3.12
688066 iR 7% 44,079,880.65 3.08
600763 R EST 43,781,369.60 3.06
600036 FARRAT 42,254,886.00 2.95
300357 FRAEY) 41,952,376.05 2.93
603707 {8 Ry 41,046,031.97 2.87
300363 T A 40,689,987.54 2.85
688315 HAREOR 39,672,599.64 2.77
601398 TRHAT 39,211,210.00 2.74
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57 600519 A E 38,184,579.89 2.67
58 603127 HRATH 2 37,892,447.00 2.65
59 300979 R EEH] 35,137,418.44 2.46
60 688016 ok ST 34,378,257.00 2.40
61 000538 =A% 30,176,542.77 2.11
62 300573 MR ZY 29,658,203.70 2.07

T SRANEAT (BESRABER AT S @i (s 2O % K T2 Rss e (Ol
AN AR E ) B, AFEHRZ S

8.4.2 BEilSEH &5 HHvIE SRR H 2 % EET 20 £ KR HLH
S, NRTT

o ) ik 4
5 Ji EEAAY Ji% SR A PR A R 132 A P A EL A
(%)
1 300759 FR ALK 544,218,633.64 38.06
2 002821 e 528,678,418.12 36.97
3 300015 % IR IR 356,781,736.18 24.95
4 603882 SRR 320,255,336.27 22.40
5 300595 WA AR 303,021,665.98 21.19
6 688131 i e s 24 241,085,090.35 16.86
7 002607 HABE 229,825,376.96 16.07
8 600161 RIZED) 214,470,755.32 15.00
9 300760 L EST 204,616,357.21 14.31
10 603658 Z A1) 196,623,418.77 13.75
11 300122 D) 161,948,326.94 11.32
12 688617 HMREST 152,514,132.64 10.67
13 688050 FHEET 151,924,496.53 10.62
14 300347 A& EY 146,261,029.69 10.23
15 000516 ] 2= 2 145,836,834.51 10.20
16 601567 —REST 132,654,843.88 9.28
17 300957 2Rl 128,802,443.61 9.01
18 688029 FA T 2 127,752,842.64 8.93
19 603259 2 A 121,978,495.79 8.53
20 300750 TR AL 111,631,296.03 7.81
21 601888 b 108,927,159.19 7.62
22 688169 kB 107,968,184.53 7.55
23 000739 A 2l 106,127,320.98 7.42
24 300171 KeEk 99,426,857.03 6.95
25 688276 [EpRa/| 96,638,295.16 6.76
26 603707 {8 Ry 89,357,138.52 6.25
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27 603233 KZHk 84,382,488.59 5.90
28 300896 TEE 83,778,185.52 5.86
29 300725 ik 81,520,924.58 5.70
30 603456 JLMZlk 80,205,414.26 5.61
31 000661 KB 79,283,107.11 5.54
32 688613 BAEEST 78,612,889.94 5.50
33 300482 JiAY) 77,585,141.29 5.43
34 688185 R A 74,693,275.71 522
35 002352 e =il 74,217,630.50 5.19
36 300832 Bl 73,200,213.83 5.12
37 688363 HBERAEY) 67,744,967.23 4.74
38 300888 T EyT 61,882,799.21 433
39 688133 ZRIRHL 60,961,062.00 4.26
40 300639 I EY) 58,071,578.27 4.06
41 688677 WAH 57,429,315.85 4.02
42 603520 Gl 55,808,904.29 3.90
43 600763 HIREST 51,427,651.62 3.60
44 002422 BHe 25l 50,872,974.00 3.56
45 688625 SRR 48,719,924.58 3.41
46 688315 T ARER 47,658,928.03 3.33
47 600196 SEEKEZ 47,446,286.50 3.32
48 002001 oA Rk 46,959,785.85 3.28
49 300702 RF Ay 45,849,194.65 3.21
50 300390 R 42,370,878.41 2.96
51 600036 FARRAT 41,146,597.09 2.88
52 601398 TRRAT 39,299,277.55 2.75
53 300363 T 1 st 39,264,510.77 2.75
54 688626 WFET 39,061,864.88 2.73
55 688066 AR 7 38,551,453.19 2.70
56 300014 LA 41 RE 38,293,538.00 2.68
57 300357 T4 37,979,471.63 2.66
58 600519 DivMiE e 37,413,330.86 2.62
59 300979 R A 35,398,296.91 2.48
60 603127 HAAT B2 34,336,793.21 2.40
61 688016 DK EEST 31,403,201.47 2.20
62 300573 MFEHRZ 30,632,143.53 2.14
63 300285 ESRSy v 29,526,572.45 2.06
64 000538 A% 29,131,114.71 2.04

TE: “SEANEHT (B KNBERRAT) |« “SE A0 (s RN $9H S i & O
ALHA S LAAS B ) 381, ANF AR 5 B

8.4.3 LB H A S RS R TN B A
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Bfr. NRM
SEANBEEERI A (RAS) A 8,002,336,699.09
SEHRE RN (3E) B 8,057,151,817.52
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