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BEAT FE VAL SIS, B OREE DA R4 I8 o] FR S AN 7 A AR H AT AR I B8 7 ) W] A B B

I, AL S S BN & B B0l WA 5 M BT 0 522 5 0 TSR R, 58
JEUXHAZ 5y 5t F I 55RO AT BT RATH KPS T e BN R PUR B 5 EANE 2, DL
XF AN RV FRIAZ 5y 5ot T STt AE 5 0 L A B BEAT 20 25 U 8 S5 Tt ™ e A B I S 08 [ 52 5 PR 5
PR FIAE G0 T AR o Ak, ARJ 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B - AR o 41
fib PR 5% SO 5 A R KOs R I 499 ot ) USSR B0 5 B AR 50 DURA R B i 42 2 Fe A B A2
W FAESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR N3 5 06 FOT RS R 22 i, ] %
ST A R B B SR B < B TR 20 R BBV DR — B

6.4.13.4 TG XK
T3 R A2 F8 2 4 ke 4 8 T 2 10 A Se M B BRI 4 & [ BT A T3 37 25 200 4% TR 25 11 AR B i
KA EN XU, LG AR . A XU A H A A7 s XU

6.4.13.4.1 FIZRRK:

R 8 PR 2 i e L (4 24 S0 B B e B 52 T 37 A SR ARl i A A e sl ) A o R R Uk
<l TR T SR AR TR S A SO T B AR AR, H rh SR R S ik TR T e
AT S S0 18 45 ARORR A T 37 0] 2R e A7 B 6 AROR B g 5 i 4 XU

AT S PR e < BN S Y100 AN S < T i PR AR R SRR P B 1 BEAT A%, DRI R A A A
R Rr Il wb i R YR v e

ANFE BT SORARI R b B MR LA THE, BRI G M 2 B s sh Bl
TEAEARKREE LIS, TR R A o RS ERFAT AR U R B 7 E BEONIRAT A BRI
7 RIE S K S AT 5 .

6.4.13.4.1.1 FJZRR Kk

Az NIt
AR
1B 1-5 4F 5L AR &t
202146 H 30 H
%
AT 6,692,376.56 - - 4 6,692,376.56
i K S 1,326,884.19 - - 4 1,326,884.19
AR S 189,532.12 - - 4 189,532.12
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N o 1,388,569,510.
B R et 70,431,000.00 4 1,318,138,510.09 09
SRR - - 1,453,183.69 1,453,183.69
AL HR D R 30.00 - 14,556.47 14,586.47

\ 1,398,246,073.

et 78,639,822.87] -4 1,319,606,250.25

12

1 £5t
NAHESRIE H 2K - - 5,525,130.44 5,525,130.44
MATE RN TR - - 001,831.42  901,831.42
NATFEE 77 - - 281,822.32|  281,822.32
NATAZE 55 % - - 719,991.58  719,991.58

HoAt 471 £52 - - 109,095.94  109,095.94

7,537,871.7

Uik ysean - - 7,537,871.70

0
) 26 fgi kP2 e 11 78,639,822.87, - 1,312,068,378.55/1,390,708,201.
42
EER
2020 4F 12 A 31 1EMA 1-5 4F 5 4LL 1 AR &1t
H
%

TR 275,206.70, - 4 275,206.70
i D 2,100,118.94 - 4 2,100,118.94
FHRES 268,061.52 - 4 268,061.52

N o 1,175,316,231.
et S 70,782,921.00 41,104,533,310.37 37
NSCIE ST Sk - 41 24,667,962.52 24,667,962.52

MR E, - - 1,559,995.42| 1,559,995.42
IV TR 55.00 - 31,620.06 31,675.06

o 1,204,219,251.

B it 73,426,363.16 - 1,130,792,888.37

53

i f5t
MNATHEFRIE H K - 41 2,925,323.99 2,925,323.99
AT FE N TR - 41 802,786.00 802,786.00
AT R - - 250,870.64 250,870.64
NiATAZ 7 % - 41 807,543.95 807,543.95
HoAth A7 £5 . 4 198,100.00 198,100.00
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Uikridsann - - - 4,984,624.58 4,984,624.58

GIES L3 7Q8] 73,426,363.16 - - 1,125,808,263.79

1,199,234,626.

95

T RAFRAASE T KA EANE,  FFE G 2000E A R FHE 4 B s3] H 2,
HHTF UK.

6.4.13.4.1.2 F| 3 JXURS iR AU A% 43

T 2021 4F 6 [ 30 H, ABEEFHN S MM T A R 5 AL T =5 E 0 e
5.06%(2020 4= 12 H 31 H:5.90%), Itk 73780 28 (28 Bl T A8 5k 4 5% 77 14+ J0 B K200 (2020 4F 12
H31H: [[{).

6.4.13.4.2 AMC KK
AN R 2 16 4 il T B2 Fo (il BR AR SR 43 B R ANV R AR 5 i R AR e sh i Uy o A4
(IR 95 77 R s AN R T, BRI TG B RN XU

6.4.13.4.3 FAhAHHE KUK

A AP A RS, A < T 45 6 T B 1 8 SO (L A SR B 40 2 R i 1 1 R 3R RN I 36 LA S
(T A A% DR R AZ Bl T R AR IR B I R o A4 T B4 85 Tk 28 & P b i sldRAT [ RN 1T 3752 5
(FIBEEEAN G5, I I 1y At ks RS A T B AMUE 7 R AT A 1 B 22 AR L B Tk S IO T 5 )
AT BRI T 1IE I3 117 7 B AR U B (R B

AT G IR S BAE AN B A A p R b, SRACH BT R RIS, @R
DRI OL BRI 73 AT, S S UETR I T 6 00, M B I B R AL S A A R e s BRI MR
HIE k7T B e BT, BB B 3L B R Z05E T B R dh M AT 4R . AR e P E
WALE S B SO I ALA, SRR B ECE . RS REAT B, RESINI AT RE R A
(T S A A% ARG o

AT el B BT A R U PRI LAR A RS . R BB A S EU B BBt 3 Bt
FRFER) 609%-95%. BLAN, ANIEE 1AL GE BN H O ASL SR BOIEZR I M Seti 42, E i
H 2 e EINEN BT R B &, B VaR(Value at Risk) T b 45 Sk X A 56 6 T I v 26 4
JRSE s e Bt R 5 0 XS 32 AT R R AT 25 1 o
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6.4.13.4.3.1 FHAhM#E XS O
SREAL. NRMIT

AR TFAEREER
2021 %6 A 30 H 2020 /£ 12 A 31 H
i H 3 4 R e
AR E FEEHME Ny IR AINIEN VHE L
%l (%) (%)
1,318,138,510. 1,104,533,310
T o e T — IR 94.78 92.10
09 37
BN et i S R S 5 A
T oM e — e BT
ATAE A R gE P — BUIE R B2
HAh
1,318,138,510. 1,104,533,310
&1t 94.78 92.10
09 37

6.4.13.4.3.2 FAhAAE KU A BURAE 2B

it R 300 i HOB AN T 0 A A2
Xt e R H 34 0 a1
oM & (A NRM 6
FH I R AR 5 ) AR 5 A AR
A 202146 H 30 H 2020 4 12 A 31 H
PVE 300 FE R 25 % \ ‘
oA Ll WN%4 6,126 3% 5,876
Tt 5%
YRR =Y 2% 7
IR 300 fRHER T YR/ 6,126 Y2 5,876
[% 5%

6.4.14 HBITHBM T S THRER T Z Ui B AR
(V) fetirfa

(a)sefih TH 2 SR E TR
KA RECRTE MR, B3 A SR E TR 5 B R SR A BT 1 5
JRIRDRGE :
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R MRS BT ER 1T3 BRI
SRR BRER — R U N B M OG5 7 B0 5 L2 B 42 AT WL ARl A\ fEL
SRR AT B AN AT I

(b)FF ST LA Fo (i v & ) < i T A

()& Z &R TR A il

T 2021 4F 6 H 30 H, AIELFFA LA M THE HIHARZ TN 2 5 45 6 G i 5 7 v 8
F—EIRIAHUN 1,288,570,919.91 JC, JR T E XA FN 99,998,590.18 Jt, L/ TH =2
4540 (2020 4F 12 A 31 H: %—/Zk 1,037,185,605.17 JG, % )27k 138,130,626.20 7t, )& T

=R IRIIRED

(i) 2 FSeHHE TR KA 1 KA S

AN 5 AT B2 UL TR 45 ) 2 TR A H N5 S IR Z I e e R e

XFFAESRAE 5 i LT IR AV, o B RS R 52 5 ANE BR (R R A5 I (52 23 A
R BUR TARA I RATEEG O, AR THEM A 2525 IR IEER B IE] . 22 5 ANEER IR &
IR ST g A R ZE AN 527 (R A SCEL SN B — SR TR Ak 1A B R A RO AS R OU 5 g A AELXT
TR RMERIRRER, R BEE A GTTR 2 SCENLE 28 SR e S =2 IR

(iil) 25 =2 R Se O (B AR A I AL 5l 30
T

(¢) AEFrE LA A E TR AR TR
T 2021 46 H 30 H, AIELARFFAIERFLEH LA RUMETT R LR (2020 4 12 H 31 H:
GibR

(d) AL Fedi (e B i TH
AL SEUME T B Rl BT A 4 5 2 B M SGRIUN EL Al e f T, KT e S 2 fe i

A ZEIR N
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[ 22T SRS 14 B AR AT IR BN 55 B 36 4> 2021 45 rh AR 25
(2) BRI ESs, BRE G iR H AR 40 75 B I i HoAth B8 B 500,
7 PORAESWE
7.1 HREESFETZHEBMR
GRERAL: NRHT
b3S MR FEEL
= T 4%
75 i H G5 Bl (%)
1 A 2 $5% % 1,318,138,510.09 94.27
Hrr, R 1,318,138,510.09 94.27
2 R - -
3 [i] 52 AL 7 $5 R 70,431,000.00 5.04
Horpe fii 70,431,000.00 5.04
RrE SRS . .
4 RERIT - -
5 SR AT A SRR - -
6 SENIR S Gl 7 - -
e S e g ) SN R B 4
%wre ) )
7 AT & AT &A1t 8,019,260.75 0.57
8 HoAth 2% T 5% 7= 1,657,302.28 0.12
9 ait 1,398,246,073.12 100.00
7.2 MERREBAT L 2R ER T HES
o _ HEE e E
foi | rdiks A G| B " )%@ ol
A S N G| 4 5,439.50 0.00
B N4 - -
C il i M. 1,166,785,897.38 83.90
D AN 2 NI S %) N e AN | 4 13,020.39 0.00
E AR 12,731,323.37 0.92
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R AT

124,862,784.10

8.98

ALiE s A REAEREDL

I | ® |7

A IOl

B EAE . A E BRI 5

13,667,645.53

0.98

[

Rl

34,721.10

0.00

D=l

AL ST AR 55 ik 55 k.

BEABEFEAEA R 5k

IKA S ISR > 3L it i

37,596.73

JE R RS BB AR IR 55

A

PA RS T AE

e R E MR

»w | |lO|v |0 |Z2|Z|r R

27

ZiE

fit

1,318,138,510.09

94.78

7.3 BRI SaME G E S T HE LB /N B BTA BER B 4

SRURAL: NIRRT

o G T
FFg | A Ji SR A R (k) A RE

B L4511 (%)
1 002563 R i 10,683,487 127,667,669.65 9.18
2 603883 ZH 2,368,304 124,762,254.72 8.97
3 603308 N 6,037,654 124,677,555.10 8.97
4 603987 Rl S 4,601,840 119,647,840.00 8.60
5 002291 AN 6,268,336 117,719,350.08 8.46
6 603179 BRI A 3,042,373 99,734,096.64 7.17
7 002019 fCWLIEZ 5,084,662 87,710,419.50 6.31
8 000733 PRAEFHH 1,408,900 86,041,523.00 6.19
9 002832 A=y pis 2,982,578 76,324,171.02 5.49
10 300616 v i B 852,780 75,479,557.80 5.43
11 002390 (R ] 6,706,202 70,280,996.96 5.05
12 688333 ispakss 347,803 65,007,858.73 4.67
13 000650 =R 4,254,994 46,464,534.48 3.34
14 002675 R zok 1,258,800 26,522,916.00 1.91
15 603855 HR A 1,497,463 25,606,617.30 1.84
16 300682 BRI 808,450 13,598,129.00 0.98
17 600970 R [ R 1,385,600 12,705,952.00 0.91
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18 300115 KB 387,380 7,980,028.00 0.57
19 600885 TR LAy 120,300 7,542,810.00 0.54
20 688686 L 2,330 1,050,830.00 0.08
21 300957 D21 674 169,821.04 0.01
22 300919 T R o 610 99,430.00 0.01
23 688669 KR 2,681 86,837.59 0.01
24 688499 Floo= 2,149 83,488.65 0.01
25 300979 HeREE A 925 80,937.50 0.01
26 301018 EE 3787 7,811 64,753.19 0.00
27 688663 BRI 3,279 62,989.59 0.00
28 688676 SRRHE 3,750 60,900.00 0.00
29 688087 JERHEAE 2,469 54,219.24 0.00
30 300981 ST 554 50,076.06 0.00
31 301017 TR 5,550 49,173.00 0.00
32 688260 W Z R 2,990 49,065.90 0.00
33 301020 =B R 4,210 44,794.40 0.00
34 300973 RYA N o 360 41,655.60 0.00
35 601528 I FHUT 2,230 34,721.10 0.00
36 301021 JEE O 2,899 27,424.54 0.00
37 300953 AR 240 23,964.00 0.00
38 001207 PR 682 22,581.02 0.00
39 300941 SRR 399 19,926.06 0.00
40 300925 EARER 727 19,112.83 0.00
41 300937 2 5 334 18,057.04 0.00
42 301015 HEEZ 462 17,939.46 0.00
43 688226 Ja s LS, 2,693 17,289.06 0.00
44 300942 Sy EREW) 528 15,159.71 0.00
45 300982 75 HLRE 317 14,356.93 0.00
46 300968 FEIRAG 1,162 14,025.34 0.00
47 001208 HeSE RS 1,754 13,558.42 0.00
48 300940 2L 307 13,317.66 0.00
49 300614 [EplL7E: 329 13,285.02 0.00
50 301013 FFNN 471 12,768.81 0.00
51 603171 T Ay 637 12,230.40 0.00
52 300997 RS 928 12,110.40 0.00
53 300933 R AR 1,117 11,662.18 0.00
54 301002 e S A 201 11,581.62 0.00
55 605287 A A 349 11,014.44 0.00
56 300955 T HF 232 10,688.24 0.00
57 300996 WA 241 10,177.43 0.00
58 300956 Eyaliidlis 371 9,571.80 0.00
59 300962 i R 576 9,429.12 0.00
60 300952 (ER 3] 340 9,207.20 0.00
61 301016 IR 275 9,069.50 0.00
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62 300966 FLF 25k 286 9,020.44 0.00
63 300945 2R 474 8,949.12 0.00
64 300948 AR 324 8,884.08 0.00
65 300931 T8 LR 672 8,809.92 0.00
66 300961 R4 394 8,695.58 0.00
67 605162 e 1,377 8,358.39 0.00
68 300986 BREEAM 264 8,070.48 0.00
69 300987 A 301 8,069.81 0.00
70 300926 AR RH 359 7,969.80 0.00
71 300993 T 538 410 7,908.90 0.00
72 300930 Wz B HT 322 7,882.56 0.00
73 300985 oz e 295 7,318.95 0.00
74 300971 TR T 245 6,931.05 0.00
75 301004 F a0 312 6,845.28 0.00
76 300991 B 254 6,733.54 0.00
77 300929 HEIHIR IR 227 6,732.05 0.00
78 300927 T RAL 217 6,531.70 0.00
79 300975 4% L 492 6,410.76 0.00
80 300963 H R 283 6,364.67 0.00
81 301011 TR 175 5,922.00 0.00
82 300943 HE R 255 5,867.55 0.00
83 300972 TiREY) 430 5,439.50 0.00
84 300960 N ZRE5 234 5,396.04 0.00
85 605011 U # 525 4,662.00 0.00
86 300995 A FEHT 191 4,454.12 0.00
87 301007 ESULaN 303 4,375.32 0.00
88 300998 T T IE 203 4,347.24 0.00
89 301012 7LV 170 4,124.20 0.00
90 300992 Zetm Al 200 4,064.00 0.00
91 301010 el 218 3,838.98 0.00
92 002508 LR R 22 1,023.00 0.00
93 300460 HAS fh R 40 946.00 0.00
94 002044 F AR 9 81.99 0.00

7AREHAREBRAGHEARRE)
7.4.1 RFTNSHUE B AIEE B GHE 2980T 20 4 KB4
SHUERLL: AR

AT TR
5 JiE AR Ji SR A PR AR 1T LN FE A LA
(%)
002291 N 84,008,819.41 7.01
2 002390 fEHRHZ 69,026,597.02 5.76
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3 300616 i 68,073,114.01 5.68
4 603883 THG 65,959,145.63 5.50
5 002019 fCLEEZ 64,944,440.93 5.42
6 603308 LI A 57,743,191.95 4.82
7 002832 Lt 55 55,972,768.86 4.67
8 000650 = AZ5 54,387,042.85 454
9 002044 TR R 37,405,660.71 3.12
10 600085 G- 36,461,060.00 3.04
11 002675 Rzl 34,991,945.99 2.92
12 603987 R SR 29,669,284.74 2.47
13 603179 Ry 24,911,849.73 2.08
14 300677 JERIEEIT 19,280,081.37 1.61
15 002563 AR it 18,302,344.37 1.53
16 000733 PRAEFHHL 15,935,923.42 1.33
17 688333 ispaLss 14,935,431.77 1.25
18 600970 R 1 B 13,847,439.00 1.15
19 300682 BT R 12,935,254.00 1.08
20 688005 HHEH 12,819,036.50 1.07

TE: SRAEPHLRNRL S RECRNFe LLRAZHE) A, AHREHRL S .

7.4.2 RTHSEH SAUE I RPIEE B E 2980T 20 4 BRI
AL AR

o A A 4
5 i =S Ji SR A R A B3 H 0 P A L
(%)
1 002044 F AR RR 164,909,078.86 13.75
2 603987 R 83,703,335.25 6.98
3 002683 TR A 69,459,536.60 5.79
4 002019 fCLEEZ 62,690,479.74 5.23
5 600085 iR = 46,504,883.22 3.88
6 002291 AN 41,325,697.94 3.45
7 603989 AL A 35,801,883.21 2.99
8 603855 TR Iy 35,205,910.63 2.94
9 002390 {EHHI 24 33,303,441.21 2.78
10 002675 Rk 30,810,364.17 2.57
11 002563 AR Rt 30,120,388.32 251
12 603883 ZEHK 24,571,007.04 2.05
13 600466 WK E 21,919,246.20 1.83
14 300677 WERIETT 18,015,514.52 1.50
15 002560 TR R 14,177,030.96 1.18
16 688005 HER 11,838,604.02 0.99
17 300460 EAS AR 8,905,256.40 0.74
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18 000650 A= FZ5l 6,864,641.00 0.57
19 000733 PRAERE 6,561,230.00 0.55
20 002452 K= 4EH] 6,254,514.00 0.52

T SR EBUHESE RS e

7.4.3 TR A B A0 B S R BTN

W ORAZ AN SR AR KR 381, A IEMRAL 5 B -

SRURLL: NIRRT

SENBEEERI A (AS) S 824,346,209.49
SEH RN (32 B 798,897,643.09

T SEABEEA . SR ISR A% LS B e R A SR DL ) 3151, A5 18
RIS B -

7.5 BIREBIFAF R BB EAE

SRURAL: ANIRTIT

i B4 BT E L
) 5355 it i N FHHE
(%)

1 Pz 70,431,000.00 5.06
2 | RATEHE
3 | &Rl

Horr: BURME SR
4 | ki
5 ANV J S Rl Bt 73
6 SR
7| ARG (RIS Hf)
8 ENZaa
9 oAt
10 | &it 70,431,000.00 5.06

7.6 IR A YA L EEH T E IR/ HEF R LA BB A

SHEL: AR

(e

IR AR

e (5K) »~IefE

A B i
EELH(%)
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|1 | o19640 | 20 [Eff 10 | 704,310 |  70,431,000.00 | 5.06

7.7 BIREA SMHE G BB E R/ BT B SCRAES BRI
AT AR AR I B SRR

7.8 WEHREA RPME S E ST FE D RET L4 R &R B A
AEEEAREIRARFA TR

7.9 BIREA SMHE G B E IR/ EORT LA BGES R A
AT AR IR ARFFABGLE

7.10 MEMREESBHIIBRARZ BB VLA
AT AR W R AR

711 REMREZE S BRI E R R 5 1B U
AT AR N AR B E G 0

7.12 BHEAAWMEIRE
7.02.1 AR HAP FE AT R A4 USRI R AT A (BRI SIS B s 1 SL R A
BTER A g H AT — A2 B A TP BT, AT AL
FE 7SR I 45 22 vt o i, 2R B I 49 88 2 ) B K, A B AN 538, 2 BIVR A FIA  Jg E th J=)
BRI s R P4 8 A7) EE R W 55 2 TR i, S S TR AT o R T, IR A @ it vp,
A 1 7 UE M R R
RIEGAE TN LR R AL T AT T R SR TT, A LR 28 ] AEAE (R R0 ) a2 )
S8 BRI G B R A EE KIS R, HZ A R BN AR = AL S . AR S K
GRS 1% m HEAT EREZ B IT
7.12.2 BEETCRIAT T A R T, B B T R AR TR A I IR E AR IO
7.12.3 SR A - TR HE 74 B

B NRMIT

5 R &
1 T RIESE 189,532.12

2 ISCIE S SR
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3 2SR F)

4 IV IR, 1,453,183.69
5 2 WA H R 14,586.47
6 Hopth B

7 R 5

8 HoAth

9 At 1,657,302.28

7.12.4 BIARFFR KIAE T 5 B0 BT B #5274
ARSI AR T AR FFAT AT e et 7

7.12.5 BARAT+2 B = AR il SZ R 1E UL AU B

SRURAL: ANIRTIT

TIESZRE S | HRETEE | BRI
75 % SEARAY Ji% S2 44
nRE {H EEA1 (%) LAl
1 603179 BRI 27,021,193.20 1.94 1 Hh 2

8.1 MIREESHIFA AN BETFANGH

8 EEhFRAEANEE

AL

FFE N 5iH
N GRAES T NS
PN
S R 5 R
FEAT G HEA 6
L) L)
16,263 46,756.58 26,504,366.96 3.49% 733,897,862.80 96.51%

% 48 T1JL 53 7T




[ AT SRS ARG IR & BSR4 B G 2021 47 I 75

8.2 MIRESEHEANMLNRAFFAEEESIHIR

TiH A MRS () 7 3 4 B A EL 451
B =N NP NAES ZE W - 5 1,093,764.58 0.14%
8.3 HiRESEHANMI N BEFA AT RRNE ST =& X A FR1ER
TiH AR nPUamREXRE i)
RAFEPEFN R FEEREM 0
AR o7 N A R 4
ARG IE G AT H AL S 50~100
9 FRRESHFES
BT A
FEEEFEAEME (20194 12 H 24 H) FEEHE0 a4 707,429,383.14
AR A5 H A ) 3 S 00 s A 757,270,926.52
AR A BASE G 80 H A7 45 3,131,303.24
Vol ASHRAE HIE 4 L B4 A0
ARG I S 3 4 A B 40 A0
ARHAE HHHA AR 5 4 1 %00 A 760,402,229.76

10 EXRFEHER

10.1 EEGHRBRFAE ARSI
REHIN, AESTESHIRA ARSI
102 HEEHA . BEHREANEITEZSRERTHERATERS)
RE N, ARESEHNERNFLZUT:
2021 fE 3 A 31 H, AREEHNEA T (HRESEHARN 7] P2

=

GARFESEINE N EEF B R S W BGE, SR A EA TR S TR S AE R
2021 4 H 1 H, AESEHNKA T (HREGEHAMRAFAHTFTLLENE) » BFRESE

BNBAR W UGEL, AR GE A E R R AT TR,
WEMIAN, AESILEANNLTIRSE R TR EERANFEZS.
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103 B RESEEA. EEMT=. ELSFTEVEZHHFR

AN, ARIEGTW IO A Flia 88 M RSB A N S ARESEEHN . £l
77 FEGARE LSS AR R UR A FI .
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