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M o

A Jk it i BB A ) 0 BTG B AR L A A A XU, P AR A2 T S 5 ] POt S B AL A PR 225K
BEATB IO E . MAh, ARG RGNS AR S ITRA FEF s St s, Sz
Foft 58 B T HE A AT AU FE B, FL 4G VaR(Value at Risk) i b5 R IR AR 5 £ 1T s (0 T FEAN b5 XU
S AT A iR RS BEAT ERER A2 A o

7.4.13.4.3.1 HAhMEE RO
SERAL NRMIT

AR TEER
2021 4F 12 A 31 H 2020 4F 12 A 31 H
TiH
B A RaRE o FE 4 R
N RME N RN E
LB (%) fHEEH] (%)
364,511,624
T o e e — B TR 86.90 | 338,079,816.06 86.14
18
T e g rr— I e
Lo i —nweE
%
A SRl 7= — BUIE B
364,511,624
&it 86.90 | 338,079,816.06 86.14
18

7.4.13.4.3.2 A XS A BUR BT
X FRyPR 300 48 H AN HAL T AR B AR

X B P A A e HJE 4 8 P2 1 e 1)
EmeE (RA. ARMID
AH 2 XU A 5 1) A8 5 A AERER
AT
2021412 A 31 H 20204 12 A 31 H
VA 300 FEEL T 5% HN#] 19,865,250.63 W% 19,841,872.18
YR 300 FEEU % 5% T2y 19,865,250.63 Jk/> %) 19,841,872.18
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7.4.14 BT BB THRE T E U KA F R

)2 i

()Rl TH A e E T2 R %

AFRMMETHELZERIEER, B A RMETHE R 5 B 528 S A & 1 & %
R IRE -

H B MFEG SRR T AR Z AR .

SRR BRES—JE A NAB AR DR B A7 5 B A B T LR (A A

SRR RHORBE =BG RT IAS I EANAR -

(D) B LA So O (B T8 0 < T H

() & 2 K &b TH A il

T 2021 4F 12 H 31 H, AEEEFA 1A R E T B HARS TEN SHR R 10 s 8 T
R RARECA 361,996,357.61 76, J&E T H ZJZIRINAREN 17,678,117.79 76, BT =FERMIR
Wy 2,119,403.84 75(2020 £F 12 J 31 H: 55— JZIKHIRHIY 334,702,474.20 7T, J& T3 —JRZIRIIR
Wy 20,020,173.66 7C, )& T 5 =2 IKKIRH).

(i) 2> FO BT R S YR 6] 1 B K AR )

NSl USSR =Y P L 2 AT 2a A B YL RN = Pl TR = T D s

XFFUEFRAL 5 B BT IR AN 7, A s RS IU R  58 5 AN TR R (BL AR K Bk A5 I R 22 5 AN
TEIR) BB TARATT AT I, ARG AL T H 258 5 ISR H W 525 AN s R IE &
FIR A S TR A SR ISR AN TR R 2 SCAME AN B — 200 TR Al (6 18 8 SR FH A AN TR g A BT
T A FRMMAERIFEIATERE, B A R BRI 77 A Fo 8 & 28 — 2 L /2 55 = = .

(i) 55 = 2 R A Fo M (B AR ATUR A 148 )y 4 450

T 2021 4 12 A 31 H, ARFEERA A ROHEIH)E T 5 =2 K <eR T A 2,119,403.84 75(2020
12 A 31 H: o). T 2021 4FFE, ARFEEMSLE = E k&R TR 1,748,404.62 71 (2020 “FRE: TG),
TR IR A AR R (A SUHHME RSN ad S5 0UH ) WAy 370,999.22 J6(2020 /E: ),
2021 4F 12 [ 31 HASFEE I =2 R G T TN 2021 47 4R 28 1A SRS 5851 2% (K A8 501 4 46
(A FMEAEEh 25D N 370,999.22 J1(2020 £ L)

T 2021 E 12 H 31 H, ERFE =R RGER TR, A i 2,119,403.84 75, K
FHF S 404 M2 AR AT Al A, AN PT S NE A TR BN %, 54 a8 L B ARG &R .

()AL LA A M E TR St TR

T 2021 4 12 H 31 H, AFGRFEA ARFFLEHI LAA e BT B Rl 537 (2020 4 12 H 31 H:
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I7]) o

(AN PAA se i v 0 ik T A

ANCAZ SO B 0 < b B 7 R A7 057 2 LR LSO UM A e ik A7 f5, LR TEIANME S5 A et
EAHZIR

(2) MRIBBER KA (A2 THENEE 22 5 — & TRMIAFTHE). (dlatHENE 23
R RS ) . (b THHENNES 24 5 — EWI ) A (e THE N EE 37 Sk TR SR )
(BAN & Frer it T HAEN )R R AT g, AR BEGEE . o B HRAT ORI B8 BEZR A2 T 2020 4F
12 3 30 HRATH) RT3t — 5 BUTE SEi et T HAH RS THEN B AT, A SHIEFR R FE G N Y
[ 2022 4 1 H 1 HiE$ AT TEMEN . #% 2021 4 12 H 31 H, A& TCEMR T HATH &
TR O I S5 AR I AETE M VAL o 28T AR eV 35 I T, 7 <o T B v DU SR AN o0 Ak 4
(R0 5 RN SR A B KB

AFEEH T 2022 4F 1 3 1 FASEBIBATAROCHHE, JER U SV 9 55 TR v, 1A B3
WIFTA AL A, 2021 4EH OB F AMEE IR

(B)FR 2 Fo M ELRIHIAT i - FL v U &b, 828 W8 7= 705 1 A 56 40 J0 75 2 000 A oy L A 2 T S

8.1 HIRFEEH=HEHEMN

EPHRf: ARMIC

5 IiH EH A BRI (%)
i 364,511,624.18 83.80

364,511,624.18 83.80

[EEY
)
EX
K
=

T
B
plEd

o
&>
&
ot

3 ] WAL 2 43¢ % 17,282,255.06 3.97
e fige 17,282,255.06 3.97
BE7 RIS

4 R

5 G AT A AR

6 KNI G Rl 5t
DN M AP S
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B4Rt
7 ?Eﬁﬁ?ﬂn%ﬁ%ﬁ/ﬁ% 52,423,636.80 12.05
118
8 FAth & 31557 735,077.40 0.17
9 &it 434,952,593.44 100.00
8.2 FIRBATW A RNRERBAS
GRS AR
oby 4 B 7 A LA
1RAG GRlEs A E
(%)
AR AR B L - -
B KA, - .
C | il 297,374,116.90 70.89
5 g # 0. SRR A=
BERLY 10,082,503.00 2.40
E eS| 4 7,340,928.83 1.75
F oo tRmEEL 63,293.56 0.02
G I B FHREOL 3,058,272.00 0.73
H | 5 AE ok 4,608.00 0.00
| GG A FE B AR R
£l 18,879,132.45 4.50
J R 21,752,088.68 5.19
K| Bl 856,998.00 0.20
L | FSORIE 55 a5l 2,077,328.00 0.50
M | BREERT AR RS 1,475791.68 0.35
N IKFI S FREEA 2 I Bt HE 21,351.71 0.01
O | RIS BIAH ARSI ] ]
P |#FH ) _
Q | PAEAMEETAE 18,161.78 0.00
R | b, REMER 1,507,049.59 0.36
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364,511,624.18

86.90

8.3 HIRHA FatME b Z B E b /N R A BT B R4 Bt A 4

SRURAL: NIRRT

i 5 4 i
Fa | WA Ji ZE A4 R = (k) N RE
1B EE A1 (%)
1 300627 AT 364,600 16,771,600.00 4.00
2 300705 JUBLHi 24 403,700 14,186,018.00 3.38
3 000776 JTRAESF 563,300 13,851,547.00 3.30
4 002241 WOR By 244,000 13,200,400.00 3.15
5 300750 TR A 18,900 11,113,200.00 2.65
6 002402 BIIES 376,900 10,338,367.00 2.46
7 300395 E[RIE 151,600 9,966,184.00 2.38
8 300088 KAGRHE 748,100 9,934,768.00 2.37
9 600460 + 245 172,100 9,327,820.00 2.22
10 603893 ey 66,100 9,049,090.00 2.16
11 600600 S oL A 82,000 8,118,000.00 1.94
12 300059 KM E 208,200 7,726,302.00 1.84
13 002372 G V) 307,712 7,483,555.84 1.78
14 002036 RO 299,030 7,254,467.80 1.73
15 688598 & Ry 18,363 6,519,599.52 1.55
16 603520 iy 100,100 6,506,500.00 1.55
17 002271 R ML 119,700 6,305,796.00 1.50
18 000786 JEHF A 170,400 6,105,432.00 1.46
19 601669 o ] H A 703,800 5,686,704.00 1.36
20 601778 pn RHRHE 615,800 5,252,774.00 1.25
21 002791 IR BH 4 26,400 4,793,976.00 1.14
22 601865 A SR 80,200 4,646,788.00 1.11
23 688333 isbakss 21,563 4,592,919.00 1.09
24 002594 EL WP 17,000 4,558,040.00 1.09
25 300752 bR 128,260 4,457,035.00 1.06
26 605116 BRI 200,300 4,410,606.00 1.05
27 000568 FNEE 16,600 4,214,242.00 1.00
28 002507 WS 107,200 4,052,160.00 0.97
29 002275 MR =4 236,000 3,990,760.00 0.95
30 603501 TR A 12,800 3,977,856.00 0.95
31 600893 friRE 62,500 3,966,250.00 0.95
32 600519 DVMERE 1,900 3,895,000.00 0.93
33 600875 RITHA 179,200 3,838,464.00 0.92
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600702 E = iN4 16,000 3,636,800.00 0.87
300496 HRHIIA 25,700 3,557,394.00 0.85
300073 LI R 40,500 3,518,235.00 0.84
002384 RIIKEE 125,300 3,395,630.00 0.81
301221 HEEE 35,455 3,383,970.85 0.81
688008 R 39,247 3,291,645.89 0.78
002371 JeJ7 44 9,308 3,230,062.16 0.77
603713 IR T 22,500 3,032,550.00 0.72
688630 =6 42,399 3,011,600.97 0.72
601633 KIRAE 59,900 2,907,546.00 0.69
603897 K I B 52,198 2,601,548.32 0.62
600255 EZR R 744,800 2,465,288.00 0.59
688345 #7788 40,997 2,443,421.20 0.58
000811 UKEC IR 138,100 2,125,359.00 0.51
002920 18V 3 15,000 2,122,650.00 0.51
688063 IRRERHY 10,618 2,091,746.00 0.50
300620 FRERH 40,400 2,081,004.00 0.50
002555 —LHE 77,000 2,080,540.00 0.50
300058 N D 193,600 2,077,328.00 0.50
002008 N o0 37,800 2,041,200.00 0.49
688800 Hiii Al A 14,652 2,040,730.56 0.49
601137 A4 85,326 2,013,693.60 0.48
002180 g8k 41,600 1,986,816.00 0.47
600458 AT 141,100 1,954,235.00 0.47
688162 E—R 19,733 1,953,567.00 0.47
600071 RO 37,300 1,919,458.00 0.46
600803 BB A 103,400 1,898,424.00 0.45
002405 VY 4t < 118,500 1,886,520.00 0.45
300638 i 34,500 1,880,250.00 0.45
600933 g4 Bl 97,000 1,870,160.00 0.45
002991 HIE 24,100 1,838,830.00 0.44
688596 IEMLRHS 70,391 1,819,607.35 0.43
300171 REW 35,500 1,794,170.00 0.43
600089 FEAR L T 80,600 1,706,302.00 0.41
605090 JLFREUR 47,900 1,684,643.00 0.40
002140 RERHHL 110,700 1,626,183.00 0.39
300986 BRI 25,366 1,623,677.66 0.39
300679 HIEHA 29,850 1,567,125.00 0.37
688589 J1E 21,540 1,561,003.80 0.37
300373 RN 51 22,400 1,504,832.00 0.36
600131 W {5 18 66,873 1,461,175.05 0.35
603466 KBS 53,700 1,460,640.00 0.35
600862 H R 39,300 1,405,368.00 0.34
688248 A R 59,220 1,367,982.00 0.33
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78 300095 HAR Iy 72,000 1,359,360.00 0.32
79 002268 PtiE 23,700 1,325,778.00 0.32
80 603258 P, 2 ) 2% 41,700 1,251,000.00 0.30
81 688112 SHEHRH 11,679 1,144,308.42 0.27
82 003019 REH 35,800 1,046,434.00 0.25
83 300394 RFEE 28,300 1,035,780.00 0.25
84 601728 [ HLAE 242,468 1,035,338.36 0.25
85 002179 DG 10,000 1,005,600.00 0.24
86 603197 TREERIE 17,200 1,004,480.00 0.24
87 300745 FRBRHL 15,600 1,001,520.00 0.24
88 002273 KA 55,600 966,884.00 0.23
89 001914 ARRR 42,300 856,998.00 0.20
90 002436 MeARFHE 58,500 819,000.00 0.20
91 600821 St HEE 84,600 802,854.00 0.19
92 002063 ER A 76,600 761,404.00 0.18
93 605337 2 15,280 759,416.00 0.18
94 300219 PRI 46,100 728,841.00 0.17
95 002837 YA 17,400 711,486.00 0.17
96 688789 TR 2,517 658,975.77 0.16
97 301050 R 2,331 567,559.23 0.14
98 688680 AL 1,851 565,110.30 0.13
99 688235 ERiz TN 3,603 520,669.53 0.12
100 002222 A b R 23,000 435,390.00 0.10
101 600995 il A 20,400 405,348.00 0.10
102 603688 AT A 5,800 366,038.00 0.09
103 001215 Tk e 5,795 337,326.95 0.08
104 688239 AR 4,794 326,806.98 0.08
105 002557 BB 5,000 306,800.00 0.07
106 688690 INRH 3,477 277,534.14 0.07
107 688176 AT 524 11,939 274,358.22 0.07
108 688536 il 320 245,760.00 0.06
109 688107 2R 3,082 220,979.40 0.05
110 603348 paiiiliiais 3,748 218,920.68 0.05
111 688110 Ry 4,214 190,388.52 0.05
112 688232 R 4,330 188,138.50 0.04
113 688601 VALY 1,174 178,213.20 0.04
114 688230 HERHEL 1,141 163,048.90 0.04
115 688533 AT 2,823 157,721.01 0.04
116 688167 JEOLRHE 719 157,461.00 0.04
117 688049 JES R 2,499 152,463.99 0.04
118 688663 R 2,862 135,057.78 0.03
119 301087 A ST 1,564 122,854.75 0.03
120 688212 AN 3,112 117,540.24 0.03
121 688798 ONHT 555 116,733.15 0.03

% 56 T3k 68 71



[ 22 <Fi R 5l SRR TR 5 TR UIE SR #5058 < 2021 SR A A 75

122 688257 Ry 1,836 112,179.60 0.03
123 688103 E5pajivahi 1,595 111,123.65 0.03
124 688262 EG AR 2,643 110,953.14 0.03
125 601825 PARTEAT 15,480 104,490.00 0.02
126 301133 LBy 2,860 102,096.28 0.02
127 688739 DN 1,297 98,740.61 0.02
128 301045 RIxEH 3,350 97,602.25 0.02
129 688236 FAL ST 3,661 96,760.23 0.02
130 688718 MEFE 5 3,145 89,506.70 0.02
131 688553 T2 2,544 85,554.72 0.02
132 301092 e 2,202 84,732.53 0.02
133 688670 it v 1,138 84,337.18 0.02
134 301136 EEEa el 7,172 75,449.44 0.02
135 688622 N 1,204 72,179.80 0.02
136 600927 Vi3 1,859 69,749.68 0.02
137 300973 S 490 64,719.20 0.02
138 301041 EHE 2,150 63,670.10 0.02
139 688260 W R B 2,990 49,813.40 0.01
140 301029 Ry 462 41,519.94 0.01
141 600021 R 3,000 38,460.00 0.01
142 603230 WS HT1E 1,141 29,517.67 0.01
143 605555 1 5 1 655 26,724.00 0.01
144 001317 S 300 25,722.00 0.01
145 001217 HIRFR 1,239 23,925.09 0.01
146 301069 JLEEHT 539 23,829.19 0.01
147 300982 75 HLRE 317 23,328.03 0.01
148 301155 JIRH 240 23,220.00 0.01
149 301018 SESI8 782 20,378.92 0.00
150 300994 AMER A 420 19,089.00 0.00
151 001296 KA 310 18,376.80 0.00
152 301060 2 PRE 587 18,161.78 0.00
153 301177 16 ] 5 47 139 16,135.12 0.00
154 301101 HHB R 371 16,086.56 0.00
155 301149 B 939 15,737.64 0.00
156 001218 I B sill, 350 15,267.00 0.00
157 301089 W 2l 220 14,944.60 0.00
158 301180 TIFERHE 654 14,858.88 0.00
159 301046 REMERHEL 290 14,207.10 0.00
160 301015 HEZ 462 13,998.60 0.00
161 301111 AR 379 13,901.72 0.00
162 301017 WET R 555 13,209.00 0.00
163 301020 FEERHS 421 12,815.24 0.00
164 301138 HERREHL 285 12,785.10 0.00
165 301026 R 203 12,734.19 0.00

% 57 713k 68 7T



[ 22 <Fi R 5l SRR TR 5 TR UIE SR #5058 < 2021 SR A A 75

166 301100 KOG 397 12,362.58 0.00
167 301199 BRI 380 12,160.00 0.00
168 301013 FIFI L 471 12,104.70 0.00
169 301021 JEE O 290 12,014.70 0.00
170 300987 IR A 1 301 11,678.80 0.00
171 301168 iR R 220 11,468.60 0.00
172 301048 SIEET 843 10,925.28 0.00
173 301166 LT 4 114 10,773.00 0.00
174 300996 WA 331 10,456.29 0.00
175 301028 RAEATLR 733 9,895.50 0.00
176 300774 AN 444 9,359.52 0.00
177 301078 ZTE 756 9,177.84 0.00
178 301062 g R 523 8,896.23 0.00
179 301193 FHFRHE 297 8,654.58 0.00
180 301012 7LV 170 8,608.80 0.00
181 301052 R 252 8,477.28 0.00
182 301025 P-SE4 403 8,414.64 0.00
183 300991 1) 2 i 254 8,359.14 0.00
184 301179 RS 158 8,021.66 0.00
185 301096 Bz 102 8,010.06 0.00
186 301190 HKFHE 288 7,908.48 0.00
187 301066 JiER 344 7,856.96 0.00
188 300814 W LK 328 7,832.64 0.00
189 301055 kN IR 355 7,731.90 0.00
190 301198 HIEAT 262 7,650.40 0.00
191 301030 (AREF TR 242 7,627.84 0.00
192 301016 R 275 7,128.00 0.00
193 301108 T HER A 132 7,089.72 0.00
194 301081 TR A7y 403 7,028.32 0.00
195 300998 TWTIE 201 6,699.33 0.00
196 301033 B A 108 6,476.76 0.00
197 301049 R 196 6,452.32 0.00
198 301032 B 513 6,417.63 0.00
199 301056 ARAH LA 572 6,343.48 0.00
200 301036 XU Bt 205 6,135.65 0.00
201 301072 CRER N 181 6,047.21 0.00
202 301007 flin AL 303 6,035.76 0.00
203 301083 H R 416 5,911.36 0.00
204 300854 H = AR 203 5,539.87 0.00
205 301063 A A 153 5,524.83 0.00
206 001234 P 333 5,504.49 0.00
207 301038 R 266 5,381.18 0.00
208 301010 im & T RE 218 5,227.64 0.00
209 301027 HeiE A 286 4,761.90 0.00
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210 603176 MISEE Pl 1,924 4,713.80 0.00
211 301037 R AE 193 4,682.18 0.00
212 301073 H = WE 144 4,608.00 0.00
213 301053 i =4 155 4,460.90 0.00
214 301057 TC BB AL 218 4,146.36 0.00
215 301079 ARRH R 140 3,474.80 0.00

8.4 MEHHNBRERELAEHEKRTZ)
8.4.1 BiFENEHHEHVIEET = #E 2% 8aT 20 4 KB =R 40
Sias . NRMT

IR A B A
¥ Ji SEARRY JIE B A4 R N S N
tefsl (%)

1 603893 ey 23,699,485.00 6.04
2 000776 I RAES 21,189,187.00 5.40
3 300705 JUHLI 2 20,168,823.34 5.14
4 600460 +245% 19,335,277.00 4.93
5 002241 MR Bty 19,075,584.00 4.86
6 603659 Bk 18,884,885.43 4.81
7 000625 K2R 16,365,424.00 4.17
8 002568 B A 15,909,404.32 4.05
9 002402 IR 15,446,835.50 3.94
10 688598 EAnYighy 14,046,644.68 3.58
11 600862 SRR INEY S 13,547,880.00 3.45
12 300769 1875 4K 13,476,217.20 3.43
13 300627 KT 13,320,627.23 3.39
14 002372 Gi% ) 13,023,018.49 3.32
15 300059 KT E 12,840,637.40 3.27
16 600809 Ll 78 ¥ 12,700,921.28 3.24
17 300568 YA R 12,578,870.24 3.20
18 603348 paiiliiais 12,491,294.00 3.18
19 600958 RITUES 10,683,861.00 2.72
20 601238 IR EEH 10,609,777.00 2.70
21 603290 Wikt & 10,437,739.00 2.66
22 000762 7 g 10,423,014.00 2.66
23 300750 TR AR 10,257,387.00 2.61
24 300395 Ik 10,221,733.24 2.60
25 300037 e 9,932,563.00 2.53
26 002240 BT RE 9,927,115.00 2.53
27 300894 KEN 9,888,793.54 2.52
28 002812 BAER A 9,847,004.00 251
29 600570 EE NS 9,829,283.00 2.50
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30 601899 HKeml 9,810,598.03 2.50
31 601669 Hh [ 9,690,319.00 2.47
32 600519 RMNFE 9,426,399.00 2.40
33 000786 JeEr st 9,414,242.00 2.40
34 600600 R 9,203,395.00 2.34
35 688680 WAL 9,182,259.09 2.34
36 603833 KRR K = 9,163,767.41 2.33
37 300088 KAZRH 9,123,424.42 2.32
38 688800 Hity ] 1k 8,994,928.43 2.29
39 002791 % BH T4 8,916,726.00 2.27
40 002709 RIGHAE 8,826,292.40 2.25
41 601995 R RN 8,768,925.30 2.23
42 300316 rm L 8,589,484.01 2.19
43 002036 PO 8,564,280.50 2.18
44 688063 IRRERHY 8,484,614.83 2.16
45 300390 R 8,414,644.00 2.14
46 600089 R T 8,398,542.12 2.14
47 601877 IEZR AR 8,343,507.54 2.13
48 601778 pn RHRHE 8,165,451.00 2.08
49 603520 A KL 8,148,560.00 2.08
50 000333 E M H 8,077,014.00 2.06
51 688005 HHRHE 8,020,248.39 2.04

T SRANEHUE RN M RSN TR LA EE) 151, A B 5 A

8.4.2 RIS S HHIHIRE-E B §H 2% BRAT 20 4 KIBLEE A 40
SRS AR

o IR B A
¥ Ji SR AR JIE 2 A4 R PN e
Eepl (%)

1 002568 T Ay 28,858,687.94 7.35
2 603659 Bk 25,695,387.81 6.55
3 300705 JUHLHI 24 19,514,068.35 4.97
4 601899 Lanlk 18,717,626.00 477
5 300059 KT E 18,502,273.08 4.71
6 601633 KR4 17,817,539.20 4.54
7 600570 THAEHF 16,889,318.83 4.30
8 300726 FILHT 16,528,346.37 4.21
9 603348 M AR 15,994,476.52 4.08
10 300769 877 41K 15,880,210.20 4.05
11 300750 THERAR 15,877,735.00 4.05
12 603893 Y 14,993,645.00 3.82
13 300568 IR R 14,459,748.24 3.68

% 60 T3t 68 7T



[ 22 <Fi R 5l SRR TR 5 TR UIE SR #5058 < 2021 SR A A 75

14 000625 K2R EE 14,093,182.66 3.59
15 000762 [ 24 13,846,167.00 3.53
16 601995 R RN 13,793,647.10 351
17 600862 SR INEY 13,334,714.00 3.40
18 000568 WINEE 13,043,953.72 3.32
19 688005 B HFHE 12,973,653.17 3.31
20 600809 Ll 78 ¥ 12,683,634.80 3.23
21 600460 +-24 5% 12,427,621.00 3.17
22 603290 ik S 12,019,189.00 3.06
23 002709 RIGH Bk 11,380,070.45 2.90
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43 601877 IEZR AR 8,454,988.00 2.15
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