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14
AR
2020 4F 12 A 31 1EA 1-5 4F 5 4LL 1 AR &t
H
wre
- 107,597,711.
TR R 107,597,711.97 - | 107:59 2
i K S 4,235,252.19 - 4 4,235,252.19
B ARIE S 617,980.46 - 4 617,980.46
N I 1,337,922,919.
T oA e - 41,337,922,919.21 o1
MRIEF 75 H 3K - - 401,814.58  401,814.58
MR E - - 17,509.73 17,509.73
IV TR 3,486.40 - 1,439,847.09 1,443,333.49
1,452,236,521.
vt 112,454,431.02 - 1,339,782,090.61
63
1 £33t
NAHIFESRTE H 2K - 4 10,019,842.53 | 10,019,842.53
AT 2 [|] 5K - 4 14,161,542.00 | 14,161,542.00
MAHE BN FR M - 4 1,742,809.33 1,742,809.33
NATFEE T - 41 290,468.23 290,468.23
NATAE 5 3 - 4 2,447,358.25 2,447 ,358.25
AT F B - - 0.25 0.25
oAt A7 £5 . 41 232,566.94 232,566.94
it - 4 28,894,587.53 28,894,587.53
. 1,423,341,934.
| R B 112,454,431.02 - 1,310,887,503.08
10
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6.4.13.4.1.2 Fl|2& XU Ry FR1 ARk Atk 43 A

T 2021 4F 6 A 30 H, AIESFH M HMGFHLTE A SME &5 54 T 55 1 Ly
0.48%(2020 4= 12 H 31 H:0.00%), Ktk i37H) 2 1728 S0t T A48 36 4 5% 7= 14+ J0 B8 200 (2020 4F 12
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6.4.13.4.2 ANC R
AINIC ASE A& 45 <t TR A 2 0 4B SR R I gt R AN SR AR B A AL s i RSz . AR Sk 4
HIFTA 537 Kt AN R T i, BRLH TS R AN XU -

6.4.13.4.3 HAhM & XK

LA XU 415 22 <5 T4 < i T L FA) O 0 (B BRI < 1 DR ok T 7 ) 3R AAMIEIE 2 RASE
(RT3 DRl 3R B B T R A S B R o A3 4 2 BB TR 38 5 BT b T ARAT 18] R T 3% 28 5
B SBT3, T T I PR AN e RS SRR T B AMIE I3 R AT T8 B B 4 8 1 00 R R S T 52

RESRUR TR 3 7 I B A e B0 R B

AEG RS E NN ENE R RAS RS, RACE LM P Rsng, i EZis
GRAB LR BOR 0T, S5-GSO B B R A @ e s T8 mAMES:
WIRE PRI BT SE B AT, R G 2R & O A E G R BT AT 5 . AREERESEHNE
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T 0 A XU
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PRI 80%, FEHRE TR A g 0 ELIBC I+ 32 RUIE 27 55 77 AR L B I LI AMIC T 80%: BEANAE
5 H HAAEAMBRBAR WA 05 & L RAN A 5 RAIE 45, L R AT J: 4 W 7= 1 {E 5% 130 4 503
WIRE—F LA RBUN G BEAN, ANHE GG T NEE H AR JE 5 T REA IR SR04 St e 42
5E Wiz ] 2 Bl BT RN R G AT XU &, 3% VaR(Value at Risk)Fi s 55 R A A 35 <5 1 I 1) v
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FEEHME VHE L
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1,245,995,393. 1,337,922,919
T o e T — IR 93.76 94.00
79 21
O L et i e = N 5 4
T oMMz — e B %R
ATAE A R TE P — BUIE R 52
HAh
1,245,995,393. 1,337,922,919
ann 93.76 94.00
79 21

6.4.13.4.3.2 AR KU A BURAE 2B

85 BRUPER 300 fa o HAh T35 AR
P = AR H A B P E
MG (A NIRRT
AH 2R ARG AR & 1 AR Bl A H AR
ST
2021 46 H 30 H 2020 4F 12 ;1 31 H
UER 300 FEELTF 5% #91n% 10,709 Hn# 8,192
VR 300 FEEL R B 5% /0% 10,709 /%) 8,192

6.4.14 HBITHBEM T STHRER T Z Ui B AN IR
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(a)sezfih TH 2 SR E v 7%
A FHETRECRPTE IR, B A SR E T ERAR N 5 B 2R SR A E T 1 5

JEIRRSE «

R MRS B G TEER TT ERZ R R
BRI BRER — R U B M OG5 7 B0 £l T B4 AT L R F A\ fEL

BRI ARB B BRI AN T S A A E

(b)FF LI LA Fe it vH K ik TR

(i) #EOER TR R E

T 2021 6 H 30 H, A MLLA RHE THE H ARSI a8 1) i 37 h s T
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AH(20204E 12 A 31 H: 55— 2RI 45N 1,288,637,522.30 76, J& T 55 — 2 IR (44N 49,285,396.91
TG, )& T =R IR .

(if) 2> SEOE P Ja8 2 UK ) ) B R AR 5

XFFUEZRAS S B BTSSR U i . 58 5 AN R (R G TR IR A5 I R 52 5 AN ER)
BB THAEATFRATENG N, AFEEAS TN 2585 WEER B R 58 5 ANE BRI 8] A FR A 1)
ALK AH SR I A SO E SIS — E IR FFAR Al 18 o R AN PS4 N T2 Fe AN 19
SUMRERE, W AR R A FRAME R & 28 — B IIE /2 5B = R IR

(i) 55 = 2R A RAME R BURA AL 5) 45

To

(c) AFRREERILAA SEOE T B il T E

T 2021 £ 6 H 30 H, AFEGARFFAARELMI LI o f (B TR SRt B (2020 £ 12 A 31 H:
E)E

(d) ABAA et TR <efh T H

ANCAZ Fo A T8 1 4 7 A 67 £5 R AL RS IR H A i 67058, LRI MBS A Fofhr
EAZIR N
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1 B e $5 1,245,995,393.79 91.55
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6 SENIR S Rl ; )
Forbre S D 1 SN IR B 4 il ] ]

A0
7 BT RN F &A1 106,580,763.28 7.83
8 FAth & 31557 2,108,724.30 0.15
9 it 1,361,007,619.57 100.00

7.2 WEMRBATV AR BERRAE

fom | 7l N REON b
A VSO NN 0|4 633,515.90 0.05
B TR 66,512,351.26 5.00
C g b 965,944,935.51 72.69
0. 0 R BOKAE = A R 13,020.39 0.00
E eS| 4 25,371.37 0.00
F R FIZ e, 95,577.58 0.01
G ASIEIEH . g IREDL - -
H R Rk LA - -
| S EARE . BAEAE BRI S 56,652,407.47 4.26
J Zanly 302,905.10 0.02
K I 11,743,167.00 0.88
L LS FITE 25 R 25 44,794,426.50 3.37
M FHERE A AR S5 73,259,679.80 5.51
N IKF FRBEAN A LBt i EE 120,252.73 0.01
0 RS . AR H A AR S5 - -
p WH 19,636.60 0.00
Q TAE RIS T AR 25,878,146.58 1.95
R Al ARE AR SR - -
S ) - -
&t 1,245,995,393.79 93.76
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7.3 BIRHEA SMHE G B E IR/ R BT B R4 B A 4
SR NRMTT

i B 4 R P
e o| REA JIE B A4 R g (k) A E
{E L1 (%)
1 300750 THERAR 149,456 79,929,068.80 6.01
2 600809 Ll 78 31 151,100 67,692,800.00 5.09
3 601012 e L i A7 696,336 61,862,490.24 4.66
4 000858 MR W 186,601 55,586,571.89 4.18
5 000799 T4 211,820 54,141,192.00 4.07
6 002371 Bl =til 193,551 53,687,176.38 4.04
7 600519 DVMESE 25,900 53,268,530.00 4.01
8 603259 2 B A 293,380 45,940,374.20 3.46
9 601888 [ A 149,265 44,794,426.50 3.37
10 300760 LG EIT 93,242 44,760,822.10 3.37
11 600460 +245% 780,200 43,964,270.00 331
12 002466 P ik N4 700,000 43,414,000.00 3.27
13 600499 LA i 2,779,699 40,027,665.60 3.01
14 002192 R A7y 551,600 37,872,856.00 2.85
15 600132 PR 184,232 36,468,724.40 2.74
16 300763 HRIREHL 200,184 36,153,230.40 2.72
17 002756 TR 588,500 34,951,015.00 2.63
18 000762 PG 1,068,697 28,405,966.26 2.14
19 300782 R 51,040 27,434,000.00 2.06
20 300671 BT 204,440 26,912,481.60 2.03
21 300595 R BT 259,718 26,893,798.90 2.02
22 300327 HEUHL T 293,800 25,040,574.00 1.88
23 600779 IKFHi 186,600 23,576,910.00 1.77
24 300458 ERH 260,100 22,800,366.00 1.72
25 002409 e BH 211,900 17,163,900.00 1.29
26 600763 HREST 40,800 16,768,800.00 1.26
27 600570 fHAE T 176,657 16,473,265.25 1.24
28 002568 B E A 162,676 15,420,058.04 1.16
29 688200 HE UG 2 31,757 15,031,540.81 1.13
30 300759 JFRAL L 68,700 14,907,213.00 1.12
31 002709 RIGHE 131,274 13,991,182.92 1.05
32 600171 i L0 425,500 12,947,965.00 0.97
33 688202 eSSl 23,874 12,412,092.60 0.93
34 600773 (T8 %5 828,150 11,743,167.00 0.88
35 300015 % IR AR} 124,746 8,854,471.08 0.67
36 300077 REA 484,800 7,747,104.00 0.58
37 603799 R 65,096 7,433,963.20 0.56
38 688699 G 25,431 7,255,972.92 0.55
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39 002738 H B 155,147 6,888,526.80 0.52
40 002176 TR AL 871,400 6,701,066.00 0.50
41 603444 Lk 11,000 5,830,000.00 0.44
42 600600 T LR 47,800 5,528,070.00 0.42
43 300601 A 37,100 5,527,900.00 0.42
44 300627 SRS 140,059 4,777,412.49 0.36
45 002821 e 8,700 3,241,620.00 0.24
46 002812 BEER Ay 8,400 1,966,440.00 0.15
47 688363 HEER W) 5,339 1,483,494.54 0.11
48 300604 KN RHS 18,000 1,227,780.00 0.09
49 688005 HHEHRH 9,324 1,130,068.80 0.09
50 603659 BEZR K 5,500 751,300.00 0.06
51 300390 R 13,200 633,996.00 0.05
52 688002 E-qelgen| 6,276 626,533.08 0.05
53 603893 MY 4,400 613,624.00 0.05
54 002714 W SR I 9,240 561,976.80 0.04
55 688626 WY 3,652 380,392.32 0.03
56 002791 IR B4 1,400 271,670.00 0.02
57 000516 B = 27 13,550 254,875.50 0.02
58 688161 AN 3,069 252,486.63 0.02
59 000333 e L YEi| 3,500 249,795.00 0.02
60 603288 iy N |4 1,820 234,689.00 0.02
61 601899 KE&0 24,100 233,529.00 0.02
62 002475 DALY 5,000 230,000.00 0.02
63 600036 AR RAT 4,000 216,760.00 0.02
64 688601 Y 1,174 156,952.06 0.01
65 300942 Sy EREW) 4,428 131,028.71 0.01
66 688111 EAlIPAY/N 330 130,284.00 0.01
67 300957 221 512 129,003.52 0.01
68 002271 ZR 5 TN T 2,076 114,844.32 0.01
69 688323 2R 4,513 102,806.14 0.01
70 300919 T I 610 99,430.00 0.01
71 688499 o 2,149 83,488.65 0.01
72 300979 HFIEE M 925 80,937.50 0.01
73 300972 FRAEY) 4,300 71,539.10 0.01
74 688113 G F 7 1,415 69,745.35 0.01
75 301018 SEF78 7,811 64,753.19 0.00
76 688611 IRV LTIR N 1,400 59,276.00 0.00
77 300960 TR 2,332 57,006.84 0.00
78 600882 waliE % 800 55,840.00 0.00
79 300929 IR LR 1,827 54,892.05 0.00
80 688087 JERHEAE 2,469 54,219.24 0.00
81 688616 Pa R 3,918 53,990.04 0.00
82 601318 o [ P22 800 51,424.00 0.00
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83 301017 MR R 5,550 49,173.00 0.00
84 301020 HERH 4,210 44,794.40 0.00
85 300973 SLEE 360 41,655.60 0.00
86 300981 AN 438 39,590.82 0.00
87 601528 B FHRAT 2,230 34,721.10 0.00
88 688565 JIERHE 2,464 34,496.00 0.00
89 600309 Jiteth 300 32,646.00 0.00
90 301021 JE IO 2,899 27,424.54 0.00
91 300953 EMEH 240 23,964.00 0.00
92 001207 PR 682 22,581.02 0.00
93 300941 SRR 399 19,926.06 0.00
94 002607 HAHE 940 19,636.60 0.00
95 301015 HFERY 462 17,939.46 0.00
96 688226 Ja s LS, 2,693 17,289.06 0.00
97 300982 75 HLRE 317 14,356.93 0.00
98 300968 MR 2 1,162 14,025.34 0.00
99 001208 HEIZ LR 1,754 13,558.42 0.00
100 300940 L 307 13,317.66 0.00
101 300614 H 4R 329 13,285.02 0.00
102 300937 2 5t 244 13,105.24 0.00
103 301013 RN R 471 12,768.81 0.00
104 603171 A Ay 637 12,230.40 0.00
105 300997 MR 928 12,110.40 0.00
106 600031 =—HET 400 11,628.00 0.00
107 300933 R A 1,112 11,609.28 0.00
108 301002 AR AR 201 11,581.62 0.00
109 605287 A A 349 11,014.44 0.00
110 300955 T HFA 232 10,688.24 0.00
111 300996 WA A 241 10,177.43 0.00
112 300956 Eyaliiehiy 371 9,571.80 0.00
113 300962 Hh i 576 9,429.12 0.00
114 300952 (ER Y] 340 9,207.20 0.00
115 301016 IR 275 9,069.50 0.00
116 300966 L Zk 286 9,020.44 0.00
117 300945 210k 474 8,949.12 0.00
118 300948 s 324 8,884.08 0.00
119 300931 T S 672 8,809.92 0.00
120 300961 RIKELH 394 8,695.58 0.00
121 605162 BTN 1,377 8,358.39 0.00
122 300986 BRI 264 8,070.48 0.00
123 300987 1AL 1 301 8,069.81 0.00
124 300926 AR RHS 359 7,969.80 0.00
125 300993 T 538 FH 410 7,908.90 0.00
126 300930 W7z 388 3 A4 322 7,882.56 0.00
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127 300985 oz e 295 7,318.95 0.00
128 300971 TIPS T 245 6,931.05 0.00
129 301004 e o I 312 6,845.28 0.00
130 300991 1] i 254 6,733.54 0.00
131 300927 TLRAL2E 217 6,531.70 0.00
132 300975 (DL 492 6,410.76 0.00
133 300963 R 283 6,364.67 0.00
134 301011 e R 175 5,922.00 0.00
135 300943 F IR 15 255 5,867.55 0.00
136 605011 RN ELEE) 525 4,662.00 0.00
137 300995 AT HE 191 4,454.12 0.00
138 301007 T3 At 303 4,375.32 0.00
139 300998 T T IE 201 4,285.32 0.00
140 301012 R 170 4,124.20 0.00
141 300992 e A\ 200 4,064.00 0.00
142 301010 TR 218 3,838.98 0.00

74 REH AR EE A S HEARS)
7.4.1 BTN SHE I IS B E 2980T 20 4 KRR
SEURAL: NIRRT

o A 4
5 i =S Ji SR A PR N AN X P HE L
(%)
1 600809 Ly VG 733 81,639,021.00 5.74
2 002371 675 A 62,183,895.72 4.37
3 000858 i W 61,941,294.00 4.35
4 000568 FINEE 59,774,678.40 4.20
5 603501 TR Ay 59,024,416.04 4.15
6 600460 + 245 57,820,670.75 4.06
7 601012 B B A 54,236,465.40 3.81
8 300750 THERA 44,008,803.07 3.09
9 601398 TRRAT 42,050,947.00 2.95
10 601288 FAMVARST 41,612,480.00 2.92
11 000799 T SR 40,517,176.61 2.85
12 002466 P |4 40,305,790.00 2.83
13 600499 Ak il i& 38,366,620.57 2.70
14 000066 SRS} 38,310,888.27 2.69
15 002192 RLTE A 38,193,195.00 2.68
16 002756 TSR} 36,715,278.00 2.58
17 600584 K RHE 36,700,076.50 2.58
18 300782 T 36,208,134.22 2.54
19 002607 HABE 32,118,659.95 2.26
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20 002475

SLHURG

30,769,527.42

2.16

21 300433

R

28,702,794.80

2.02

Y|

T RAGHUL RN (RSN TR AR S, A B 5 -

7.4.2 RHEH SAGE BRI SR FE 2%ERHT 20 4 AR B4

SRURAL: NIRRT

R T
F5 i SRS AFR AH] RS A P A LA
(%)
1 600862 T R 131,852,455.04 9.26
2 002371 Je77 441 131,308,413.98 9.23
3 600570 H A BT 106,124,557.31 7.46
4 688111 EALIPSYN 90,173,787.15 6.34
5 000568 PN EE 89,504,354.73 6.29
6 600588 F /N 2% 86,872,081.94 6.10
7 002475 SR 5 80,018,033.96 5.62
8 600519 DVMESE 78,034,448.00 5.48
9 603501 TR WA 54,977,838.86 3.86
10 600893 Wik 1 48,359,417.00 3.40
11 000066 Hh [ K3k 47,013,279.56 3.30
12 002410 JTBRR 45,533,155.27 3.20
13 601398 TRHAT 44,878,332.71 3.15
14 600760 SRR A 44,525,299.49 3.13
15 601288 ANV ERAT 44,211,819.00 3.11
16 600845 FAS A 41,168,013.47 2.89
17 601888 Hh [ A 40,524,897.78 2.85
18 300059 RITWE 39,259,658.36 2.76
19 300750 THERA 38,727,475.77 2.72
20 000858 iR W 38,115,331.65 2.68
21 300454 RAE MR 36,678,452.90 2.58
22 600809 Ll 75 931 34,654,293.76 2.43
23 600460 + 245 33,702,087.63 2.37
24 600584 K HRHE 31,987,380.60 2.25
25 000768 HL TG K 30,150,891.48 2.12
26 600316 BEARL S 29,819,741.40 2.10

TE: S GAULSE RS A (RSN TR LS E R 151, A B 5 9 -

7.4.3 LRI A B B S R BTN BB

SHERL: AR

FNBERHI A (A S

1,885,369,502.29

FHBCEERION (RS BV

2,154,245,724.49
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T SRR S BRI S s e (A i sl LRSS 3R 3151, A% &

FRAZ 5 9

7.5 BIREBIRMF S RE BB AE

SHERAL: NIRRT

i B B E
Fr s 5355 it NRME
(%)
1 [ % fii
2 | SATEHE
3 | &R 6,322,738.20 0.48
Horpr: BURVE SRR 6,322,738.20 0.48
4 | ki
5 A AT S Rk %
6 | ISR
7| AR (AT HfD
8 ENIZea
9 oAt
10 | &if 6,322,738.20 0.48

7.6 HIAREA YHE L E ST FE LA R LA B B R 4

SRR NIRRT

b e B B
5 A | B ARR HE(K) A ICHE
fE ELBI(95)
1 018006 [EFF 1702 62,490 6,322,738.20 0.48

7.7 ARG A SRMHE S B HE LB /N B BTR B SCRAE S B3 A 4

ARSI AR AR AT B SRR

7.8 WMEHIREA SMME LB F 38 HBIR NP R L4 Bt S R B B A 4

RIS AW G R RFFA TR .
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7.9 BIRHEA SMHE G B E IR/ EORT LA BGES R A
AFE AR AR R FFABGIE

7.10 WMEHIRAESBIEFIBARHEIL 5 H 0L
AT AR N R AR

711 IWEHIR AT S BB E AL 5 LU
AT AR N AR B E 0

7.12 BHEAAWMEIRE

7.12.1 AH S AP FE G B IR0 A UE SR AR AT T (BRI S AN ) A I TS R
BPER S g H AT — 2 B AP DT, AT AE DL

VPG VRV o v e A SR IR AT AN R AT R AT GBI EEAE R, 2RI .
RN LR A R SZ AL T AT T R RIS, Ay EIR A RIAELE A IR I R A ]
G R AN G B AR P AR F KIS, XA R ME AR P AR SRR . AR S K
AR B 1Z N 7 AT ERER A K o

7.02.2 B BRI TS, R BT R A R R A I I AN VO

7.12.3 FARF At A B =4 B

B NRMIT
i) e S
1 7 ORI 474,186.68
2 RESCIE Z537 FL K
3 JSZUAC ]
4 VLV @RINSS 66,960.57
5 JS2 WA H IR 1,567,577.05
6 Hopth RIS
7 T 5 H
8 oAt
9 &t 2,108,724.30

7.12.4 BIARFFA KI5 TR B0 BT F] B Aot 27 A 41
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ARSI AR T AR AR FFAT AT e e 7

7.12.5 JHAHI 148 B 5= T A AU 52 PR L A i B

ARSI AR T AR AT A4 I 2 A AR

52 FRAF L -

8 ESMBRAEARER

8.1 MIRESHIFE AN BEFHANGH

Prainsas: 4y
RPN (3]
FFEE T IR AEr & e NAFETEH
AN HO)
L 7 A b7 A
ES SR ESER g
el el
92,203 4,134.41 1,143,261.82 0.30% 380,061,321.97 99.70%
8.2 HIKESEHAKMEUN RFFEAZEEHKHMR
IiH A aas () i1 3 4 B A L A7)
HETHNITA M DA AR S 821,173.69 0.22%
8.3 HiIRELSEE AN BFAE AT HRZEE AT B X B F1E R
TiH FAEEEMHSERNBEXE i)
RAFEPEBAN G R 010
R FE R ] 47 %A%ﬁ$ﬁmﬁﬁA
AIE GG IRFA ATt 4 50~100
9 FHHAEESHHLH)
BT Ay
HEEGFAERH (201548 H 4 H) HELrEla%E 505,576,763.18
AR T IR I 4 47 A0 i A 463,210,534.64
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A A 4 R e 3 120,428,574.09
P AR A L ] 477 400 202,434,524.94
iﬁ%%%ﬁﬁ%%ﬂ%m -
A A AR T 4 B0 381,204,583.79

10 EXRFMHER

10.1 EEMBHRFAE AR RV

WG, RESTHEMHRE ARSI
102 BEEHEAN. ESHEANEIIZSHRER I TRNERNFRS)

REHIN, ARESEHANERANFEZ T

2021 £ 3 F 31 M, AEGEHNKA T (EEEESEHARA A &SIEHENIUERAED)
SARFEGEINE )\ ERHSB RS WA BOEN, K ARG EH AR SRR
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