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oAt 47 £ - - - 210,000.000  210,000.00)
UikTsSas - - 4 94,466,321.73) 94,466,321.73
R 2R UK FE SR 11 465,320,155.16 - - 6,586,648,593.39/7,051,968,748.
55

T R PR NI G T R AGIKTTOME, I E 290E A 3 3087 E 1 H B H 31
FHTF UK.

7.4.13.4.1.2 FIZ XU BIEBURE AT
F 2021 4F 12 A 31 H, AREERFAGLDHERRIE, FILTiaF R0 T A 46 7%
EBR VN2

7.4.13.4.2 SN
MRS, 2 45 <l R 2 Fo B BROR SR I G & R ANV TE 3R AR B T R AR IRl I RS o AR FE 42
FEA A CACIKRANL TR, AR AEAE LA AME AR o AT 548 RN R H O AR i <5 ) AN Sk
SPHEAT A
7.4.13.4.2.1 SNC XUz i
Bfr: NRhoc

AHAR
20214124 31H
%70 wBh
FEANRM FEANRT

5 H

266,068,142.26 266,068,142.26

BEATh - 266,068,142.26 266,068,142.26
PL 4k ot Hr
i 57457

il wcury - - -
B R AR R - 266,068,142.26 266,068,142.26
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A IC R B
e

7.4.13.4.2.2 ANC XS F8UR 2T

fBLis B4 T 2R DA ) oAt 7 3 2% S AR AN AR

X P G R H 3 4 P VR E
o gE (f. AT

AH 2 XU 28 & 1) AR ) A M
ST
2021 4 12 H 31 H
1. B A AR mAHE 5% HINZ9 1,330
2. FrE A mAT AR MIZAE 5% T2 1,330

7.4.13.4.3 FH A KUK

AR DRSS, R 4 4 TR < i TR 1 2 o M (8 B SR B < Y 2 R o T I R 3R A0 AN 26 LA
(RT3 DR 3R AR B 1T R A B R o AR 4 2 B B8 FUE S 38 0 BT T SUARAT 1A R T 3% 28 5
RS RMBE S5, BT TR I P LA AN A IR SRV T B ANUE S R AT 4 1 5 20 A7 00 R S T 5
AT BESRUR TSR 1173 A B R 5

AT B I B AEA AN B SR A i A e, SR BT R R SENS, JE X R A
DRI OL BRI 0T, S SRR IS AT IGO0, M0 B e B R L S A B e s TR B MIE SR
(RI5E PRI BT S B3 MT, SEHRAT G 2k i R 240 Y Bl IO 1058 A P EAT 8058 . AN IR 0 BN GE
WAL S SO AL A4, SRR B ECE . IRBTH A AT B, REBSINI AT RE R A4
TS A LS o

AT E I B BT A 1 B B AR AN A AR . AT B4R BT 20 & P S B 7= L B L R = 1
60%-95%, HerP BB AR R ISR AR BT LU AN I B B 7 1Y) 30%,  HAVERL R BT 50%;
AN G HH ZAESNBR IR I B K P S AALRIE &5, BB B A 76— M LY I BURF i AMIE T
BETFIPEI) 5%, HAhMEAEEHEE S, FHEUES. PUHIERE. b, AL
SE NG HX ARG FTREA MIESR IR Seii s i, € H1iE H 2 P & 07 2o B kAT KUK
A& VaR(Value at Risk)F 525 R I 12 A 5 4 THT I (0008 7E (A JRUR:, BB ] 0 b st IR A7 R g A
il

7.4.13.4.3.1 FHARMHE XSO
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SRERAL: NIRRT

AR
T H 2021 £ 12 H31 H
ARME o B B A L (%)
A G R — R AR B 6,544,145,687.89 92.80
G R P — AR Y - .
LR — Bt & R TE .
TR — BUIER BT .
it 6,544,145,687.89 92.80

7.4.13.4.3.2 AR XU O RURR A 43 BT

R % Bk 5 L L AE (R 7.4.1) LU HA T 328 B AR F A2
XA R H 3 P E R
oA (A N0

AH 2 XU A 5 ) A8 5 PN
v 2021 4£ 12 A 31 H
1.k &7 bl e At o (Bt v .
N
7.4.1) LTt 5% g 42,736

2.0 57 b B I HE (B IE

Y% 42,736
7.4.1) F B 5% R

7.4.14 75 BT BRI IIAT S vHR R T Ul B B AR
(1) 2 fetirfd
() R TEA M ETTERITE
A AT ELIRPERE B A RO ETHEARARTT 5 A H2S SCH A E PR 151

JEIRIE :

B R MR B G TEER T1T3 ERZ B AT
SR BRER R U B AN O B 7 B 5 LR B ) % W) R P i A\ AL
BRI ARSRB P BB AN AT R A

(b) FFEEMLLA R E TR SR TR
() HEREETEARME
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T 2021 £ 12 A 31 H, AREEEFA LA s E vHE B ARSI a8 1 i i s T

B—EIR AN 6,460,358,740.05 TG, ToJ& T 25— E R A, )& T35 =2 IR AN 83,786,947.84

Oéu

(i) 2~ Fe BT IR = IR E K AR E)
AT 2 DL LR R UCZ I8V R R ST 28 L O\ % TR U ) e e R B

X UESRAC 5 i LT R AR, A L R IUF R 52 5 s BR (B K R A I R 52 5 A
WK BURTARA I RATEG O, AR AL TEM H 2525 Gk H W6 22 5 ANE R IR &
BRAS SRR A R R AR 0 2 SCHHESUNER — Rk FFARIE Ak 14 38 b R B AN PR A\ AR X
T FRMERIR L, W A R BT R 2 Fe BB J8 55 — )2 UGB 25 = 2K

(i) 5 ZE RN ME R AIH AR 5 4501
T 2021 4F 12 A 31 H, AREEFEARNMEHETE=ZRN &R T H 83,786,947.84 Jt. A&
FET 2021 £ 1 A 11 HEEESERARE)ZE 2021 4 12 H 31 H BRI SEEE = B R &Rt T A

59,999,975.36 G, T A I = EZ R I &R T B A R EE S 23,786,972.48 T

T 2021 4F 12 A 31 H, AREESFEME =2 IR G MLm= (BNIESR A 5 B b E M 7E
PRES HA P OIS 24520 ) 2 SR BN 83,786,947.84 JT, KPRk A AR AL HEA Tl R, AN A 52
a0 NABLAZ I 388 57 R A S T A PR I N I AN T AR 8l %, 5 A R EZ RN AR &R

(c) ARFFEEMILLA RMMETF RIS TR
T 2021 12 A 31 H, AEERFFAARFFLER LA CIHETT B S BE™ .

(d)y AL RMHETT R LR T
ANCAO SO ) 4 Bl 7 R0 6 £ 32 LS I ISGR UR oAt & dl A 57, LR TRNNME S5 A e
A ZEIR N

() MAIEMBERAATH (ot HENEE 22 5 — @R T EMANTHED). (ki fENsE 23
TR ) (Al THENSS 24 5 — BT ATl 2 THEN S 37 S-g Rt TRSIR)
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(CAFERR B L RAEN " WA HE, ARG EARAT ORI B8 2 T 2020
12 A 30 HRATN ST 5 S S0 &b T BAHSC S THEN @A), A SRS B3 34 i
HH 202241 A 1 HE#TH G CRMEN . #2021 4212 H 31 H, AKEGCTHN 7 HPATHE
il L Y UL %ot I 25 AR VB AE R I VAT o S ARG 5 (M L, 3 i e L U UM AN £ % A e
< PR WA 5 IR VB0 R 28 %57 Bl SR 7 A B R R

AFEEAHH 2022 4E 1 7 1 HEIBHPATAHIFIE, IR HEN Fovr i) S 55 I8 5%, 14 4530
IR A BB, 2021 S HBER R A A

(3) BRo SCHHE AT <k LI A, 2802 537 S e H AR ik 0 75 200 W ) A J 220

§8 BHEAAFWME

8.1 HiREEE=HEBMN
S, NRTT

FF5 b gE| X B B L) (%)
1 e 6,544,145,687.89 91.57
Hope R 6,544,145,687.89 91.57
2 R4t
3 I 7 WA 2 A5 % - .
Hp: figz
B SCRAIESR
4 b B
5 S RATA AR -
6 SN IR 4 il % - -
Horbrs ST R0 ) 3K N
E R~
7 %ﬁﬁ%ﬁ%ﬁﬁﬁﬁé 464,514,139.86 6.50
118
8 Hofth 25 1055 7 137,775,242.53 1.93
9 At 7,146,435,070.28 100.00
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8.2 HiRIEATI A RHBREREAE
8.2.1 A HHARIAT W/ R B I B R &
SHEhA. ANRMT

SE Sy et

INE A7l NRME

fHEEH (%)
A VIO NN =N 4 245,312,781.76 3.48
Al 208,474,484.35 423
il il 5,487,043,105.08 77.81
D L #T00 BRABOK AR R
E feisinI4 96,787,835.57 1.37
F LR A Z A
G bt NN E e
H {15 B YO
I 5 RARR . A AR RS 71,475.118.10 101
I el 11,485,804.77 0.16
K el
L R BRI 25 e g5l
M BT AN AR 55
N IKF FREEAN 2 L it i E 67.498.416.00 0.96
0 JE RARSS  ABEA AR IR S5
P HE
Q TPAMM 2 TAE
R Al ARE G R
S e

&t 6,278,077,545.63 89.03

8.2.2 A IAARALAT M /X KA OB B R B A&

AT k25 namE (NRD b 34 B IE L] (%)
A HAH el - -
B JH P E AR TR - -
C YHoE W W 171,727,886.40 2.44
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R R L AR AT IR O RIE S IR A LA 2021 ARAE EER
D fedi - -
E 4l - -
F [Ry7 (R fid 3,834,339.60 0.05
G Tk - -
H FEHA 79,861,745.38 1.13
I GRS 10,644,170.88 0.15
J A - -
K = - -
&t 266,068,142.26 3.77

8.3 BRI A LA 5 B F = FE LB /DN HEF I BT A B B3R 48

SRRAL: NIRRT

S
Fag | B Ji S A4 PR HE(R) AVIINIE]
B LA (%)
1 300390 KA 6,340,826.00 513,606,906.00 7.28
2 300014 fe.4 41 RE 3,933,727.00 464,887,856.86 6.59
3 688169 F SR 559,625.00 454,975,125.00 6.45
4 002236 KAE 17,594,725.00 413,124,143.00 5.86
5 002180 g IBIk 7,472,155.00 351,413,880.88 4.98
6 000301 IR BT 18,149,884.00 351,018,756.56 4.98
7 603501 FIR A 946,058.00 294,006,444.66 4.17
8 600338 P Ve 7,739,740.00 291,478,608.40 4.13
9 603799 ysEan 2,411,865.00 266,052,828.15 3.77
10 002714 B Ay 4,597,316.00 245312,781.76 3.48
11 600438 SIS 5,034,985.00 226,372,925.60 3.21
12 600869 AR Iy 30,617,132.00 210,645,868.16 2.99
13 603005 bn 7 BH 3,156,997.00 173,918,964.73 2.47
14 H06969 FEEE IR [ B 5,284,000.00 171,727,886.40 2.44
15 300343 I JIE 9,682,660.00 164,798,873.20 2.34
16 601208 KMRHL 9,316,734.00 161,645,334.90 2.29
17 688116 R 1,058,702.00 158,053,621.58 2.24
18 002326 TRORBHE 2,789,180.00 142,833,907.80 2.03
19 002475 SRR 5 2,510,300.00 123,506,760.00 1.75
20 600499 Ak il i& 4,781,800.00 118,684,276.00 1.68
21 601012 P LT 1y 1,299,940.00 112,054,828.00 1.59
22 300979 HR A 1,258,055.00 112,029,797.75 1.59
23 600481 LT fE 10,343,112.00 104,051,706.72 1.48
24 600491 et 13,848,661.00 95,417,274.29 1.35
25 H02382 IEF LR 396,100.00 79,861,745.38 1.13
26 002655 IR 4,124,100.00 73,697,667.00 1.05
27 300769 175 4K 145,398.00 71,413,681.68 1.01
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28 002881 EMR e 1,627,820.00 69,800,921.60 0.99
29 002266 Wr'E I 9,397,800.00 66,912,336.00 0.95
30 603816 B 2% K S 823,400.00 63,533,544.00 0.90
31 002466 R 584,647.00 62,557,229.00 0.89
32 688368 e S 181,581.00 58,124,078.10 0.82
33 300776 RO 194,800.00 49,849,320.00 0.71
34 002311 HEN YT 643,548.00 47,172,068.40 0.67
35 300433 W ERME 1,358,971.00 31,229,153.58 0.44
36 688033 KE L 651,163.00 21,520,937.15 0.31
37 002453 H R 736,000.00 13,351,040.00 0.19
38 300750 TR AL 21,835.00 12,838,980.00 0.18
39 603659 EF S 72,093.00 11,578,856.73 0.16
40 300059 RITWE 309,507.00 11,485,804.77 0.16
41 H00700 iatikelile 28,500.00 10,644,170.88 0.15
42 002240 TR 123,172.00 7,137,817.40 0.10
43 002738 W B 100,223.00 7,051,690.28 0.10
44 002192 RLTE A 51,597.00 6,715,349.55 0.10
45 000568 WML 25,766.00 6,541,214.42 0.09
46 002241 ORIy 108,286.00 5,858,272.60 0.08
47 600111 Bl i 99,798.00 4,570,748.40 0.06
48 601877 IEZRHLAR 72,073.00 3,884,013.97 0.06
49 HO01530 =2 721,500.00 3,834,339.60 0.05
50 002701 BLEf 4 534,009.00 3,738,063.00 0.05
51 300122 D) 22,384.00 2,789,046.40 0.04
52 300082 LN e 175,775.00 2,715,723.75 0.04
53 603690 ZalifH 55,442.00 2,669,532.30 0.04
54 002312 NI e igs 175,984.00 2,301,870.72 0.03
55 002709 RIGH L 15,294.00 1,753,457.10 0.02
56 300712 TRAR A 24,992.00 1,370,561.28 0.02
57 000661 K& 4,280.00 1,161,592.00 0.02
58 002145 A% ER 80,085.00 1,008,270.15 0.01
59 600409 =ML 70,209.00 610,818.30 0.01
60 000888 W JE L A 88,800.00 586,080.00 0.01
61 688157 FAS Iy 3,088.00 375,809.60 0.01
62 000762 7 5 5,280.00 280,526.40 0.00

8.4 MEHARER R AGHEARS)
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SRRA: NIRRT
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(%)
1 002236 KAEN 603,590,879.49 8.56
2 688169 f kB 551,457,758.58 7.82
3 00700 i TR i 550,830,534.31 7.81
4 601012 R L A7 493,574,830.67 7.00
5 300014 {C.4 81 RE 392,197,373.07 5.56
6 06969 JELEE R [ B 377,644,367.04 5.36
7 000301 IR T7 RRAT 367,771,166.94 5.22
8 00941 i [E 125 341,131,578.04 4.84
9 600338 P Ve 283,619,788.83 4.02
10 002714 W B 282,793,361.54 4.01
11 601899 Kk 281,133,252.79 3.99
12 603501 FIR B 267,100,960.36 3.79
13 002180 gh A 266,292,893.47 3.78
14 300433 AR 260,182,466.97 3.69
15 300390 KA 248,312,249.01 3.52
16 300343 BB iy 241,913,662.00 3.43
17 002466 R4 238,534,160.05 3.38
18 603799 R 229,248,148.13 3.25
19 601689 Pt £ 4] 220,934,665.78 3.13
20 000661 KI5 = 201,418,101.64 2.86
21 603005 mm 7 BHE 197,210,043.68 2.80
22 603899 JRIGCHE 191,513,280.47 2.72
23 600438 T8 Ry 185,352,533.99 2.63
24 03690 EKH—w 162,969,993 .44 2.31
25 600409 =R 158,517,975.42 2.25
26 300082 By ey 157,917,080.24 2.24
27 002326 TR 151,775,700.78 2.15
28 002594 Eb P e 151,752,098.25 2.15
29 601318 Hh [ P22 149,021,978.80 2.11
30 600481 R T HE 148,563,322.99 2.11
31 688408 S 142,954,876.74 2.03
32 688116 KRB 141,622,553.26 2.01
33 02020 IR E 141,124,838.40 2.00

T SRANEET (BESRABER AT S @it (s 2N % K 2 Rss e 8 (Ol
AN AL E ) B, AFEHRZ S

8.4.2 BEilEH&HBHARES R 13H 2% EHT 20 £ KR AL
S, NRTT
5 JBEZEARAD JBE 2L A TR A Bt S e HHIRE S ®

Hs53 itk el



I FE AR DL R BV S R R B 4 2021 FFAEEIR S
P A EL
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1 601012 R L A7 435,936,541.87 6.18
2 00700 iarikelile 416,649,268.94 591
3 00941 i [E #5) 334,017,191.10 4.74
4 601899 HKemlk 288,844,771.24 4.10
5 300712 TRAR A 247,116,537.46 3.50
6 300432 196,290,653.90 2.78
7 002236 KA 184,273,527.27 2.61
8 300390 KA 1 182,870,756.67 2.59
9 300750 TERAR 179,399,596.68 2.54
10 002192 Fb A I A7 178,299,177.38 2.53
11 605111 176,375,634.04 2.50
12 601689 P £ 4] 175,780,594.30 2.49
13 002594 il 165,112,077.89 2.34
14 002466 R 161,952,984.02 2.30
15 603899 ‘ 155,833,426.39 221
16 300433 W ERME 152,242,335.71 2.16
17 02020 YA E 151,499,456.37 2.15
18 300082 B i oy 148,493,754.87 2.11
19 600409 =R 142,967,304.74 2.03
20 06969 FEEE IR [ B 138,506,901.29 1.96

T KA (BEFENBEERA
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8.4.3 SEABE KA BB 2 B BN B3

“ILH AT (BT I ERISON ) JAH% S S BRAS A (B
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14,451,760,777.68
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8,710,184,983.49
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8.7 AR FMME b EeE B 5E L K/ N B BT B SCRAES B3R A
AFE G ARG IR R FFA B SFFIESR .

8.8 MEHARE A RYHE SEEFFE AR NEFREI LA SRR HA
AEERREHIRRFFA T RIE.

8.9 SPARIE A FMME oy Fe 4 ™15+ H H B R /NHR P B AT T 8 BUES 3R 4
A FE AR AR FA BUIE

8.10 WG HIKRAZE SR FE M BF I 5232 B FE MU H
8.10.1 EHARAE S BRI FF MBS H

AIE AR RARFFA ARG

8.11 R EARAE SBB 19 H FUH 53 5 oL vt A
8.11.1 IREHARAZE ST 1 EH GO L SRR 25 B 48
ARSI AR T WA R R AT [ G 0 6

8.12 BEAESMEME

8.12.1 AKHEEHE W M T T USRI RAT AR h DU M 30 1 L R, B AR S g ) T —
FERZEATHETT. ATTETE.

8.12.2 75 I N AR L BT (K A 44 IS b B FERE G A R R & B IR SR PR 2 AR RS

8.12.3 SR A& TRBE 4 AR

A AR
Jr 5 24 S

1 A ORIE 705,120.66

2 ISR S SR 136,266,657.97

3 JSZUA )

4 R R 52,109.63

5 IR HA FA K 751,354.27
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AR W A R

T 2

4 2021 SFAEEHR A

8 HAth

9 f=ann

137,775,242.53

8.12.4 JHARFFA KA T B I R #f35 U
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8.12.5 SR AT+ 42 Bt 5= i A2 LI 32 FR A 1 i 352 B

SRR NRTIT

FOREIRAA L | M B

R | MERRE | REAH IR
St %)

1 002180 LSS 83,786,947.84 1.19 | FERTFFRATIRE

8.