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R AU EE B 58,863,019.09 684,422,487.38 743,285,506.4
7

TE: R PR AT G B KA OB, % S 20 A 5 55T E O H R0 H A

S DYES

7.4.13.4.1.2 F 2 X R ABURR A AT
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T 2021 4 12 7 31 H, ARG A IS BV G0 A SUHE & 3G 5 HE I EL 108 3.79%,
DR T 37 A 2R R AR Bl AR T 4 B 1B JE F RS

7.4.13.4.2 SN KRS
HINIC AE A& 45 <t TR A 2 Fo 4B SR R I gt B R AN SR AR B A AL s i RS . AR Sk 4
HITA B Kt AN R T i, BRI TS R AN XU -

7.4.13.4.3 HAbAHE KUY

LA XU R 415 22 46 BT 47 < i T FA) O 0 (B BRI < 1 DR ok T i ) 3R ANV 2 RASE
(RT3 U DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT I (1 LA A X
B RS T FAMIE SR AAT AR B B 2B G DLEAF IR SR FEE , 0 A] BESRIR THIESF 117 7 B AR B B ) 52
M o

AR FE Bl £ B2 A ) 7 B B AR A A A XU, PP 42 B <5 () oo 50 B A5 B9 A 220K
BAT B IR E . BUAh, AT G PN AR AR IR A MR i st i, Eilis £
Fofr s B VR I 44T RURG: FEE 2, A6 VaR(Value at Risk)F8Ar a5 S A 32 4 11 I 10 78 76 A0 K JXURG:
SIS T AE -0 RS FEAT R R A ZE A

7.4.13.4.3.1 FoARANAE KBS L 1

G NR Mot

ARHAR
i B 2021 4 12 ] 31 H
A E RS R PEE L] (%)

A o M R E P — RS AR B 689,353,849.53 92.74
A G A R P S
AC Gy 14 B 7 — B JE R
TR SR 78 7 — BUIF#E Bt
At 689,353,849.53 92.74

7.4.13.4.3.2 FAd ARG XU () SRR A
T 2021 412 A 31 H, ARIEEE RO MR 5, ToEW 7 5 G50 B T At AN A R 2 4

TR IR o
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7414 HE T HEFM TS THRR T E U A R M R
O~ el

(a)sezfih TH 2 SR E TR 5%
A FETEERBURNRX, B A SROHME TR 5 B A 2R SR A ERTE 1R A

JRRRGE -

BB MR B GEEER TT3 ERZ B AR
BRI BRER R N B MR B B0 i LR R R PR R R AL
=R AHSRER P B B AN AT I A

(b)FFBE I LA SO B T 0 < T H

(i) % )2 kb TH A Rl

T 2021 4F 12 H 31 H, AFEEFRFA KA ROME T B IR ST S5 88 ) e fb Bt o & T
H—JRIRIARHUN 686,983,894.04 7T, J& T R IRIIARHN 29,030,749.11 78, BT AR =R IRIIAR
%N 1,545,846.58 JC.

(if) 2> AR EL T I S YR ) () KA )

AREEE LN B Z A e 1 UK AR H TN R O TR i R I R

AHE G A AFEA (K LA SO B T 0 A T L A el BT 2 Uk & A 5K AR 3

(i) 5 =JR A R E AR A AL 5 4240

T2021 412 A 31 H, AFRE R A RAME AR T 58 = Z S fl T H 1,545,846.58 Jt. T 2021
3 H9H (EEAEREMHE) £ 2021 45 12 A 31 H, ARFESM L = 2R Em T H 711,402.25 I,
TEAN B G AR R (A MBS IR 50T H ) A4 834,444.33 76, 2021 4 12 H 31
HBFREA RS =BG T RPN 2021 43 H 9 H GE&AFAMH) % 2021 4F 12 A 31 HiRa
A S AAF SR R AR B S8 (A RRMME ARSI EE) Ay 834,444.33 Tt

T 2021 E 12 H 31 H, ERE=ZRGERE T RSO, AR By 1,545,846.58 7T, K
FHSF 3540 S MBS A AT Al A, S AT SR N N U B 26, 5 A R B 2 [ FUAH GG R

(©) LM UA RME TR SR T A

T 2021 4 12 A 31 H, AEEGRFFA IR LA RNMETH ISR 5=
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(d) ANBLA SR E T i il T H
AL SEHHME T B Rl B A 4 5 32 B GO EL Al i f 5t KBS 2 fe i
EMHZEIR /N

(2) MRIEMBCER AT (Ao THAENEE 22 5 — R T AMANTHE) (ol HEN 2 23
oM ER) R THEIES 24 5 — B TE) A (kTS 37 S-SRk T RS
) (BN G FReBr b T AR F AT e, DASIWECES . [ ARAT R B8 & 1 T 2020
12 A 30 HAEAGH (et — L S s it TRARSTHEN @R , AFFIEFRTTEE
R H 2022 €E 1 A 1 HEHATH e THAEN . #2 2021 4 12 J 31 H, AEG O T #ATH
el T AR R 5 AR R AP Al . T ARG S ROTERT, B i T B AE N FUPAS 20 A
e A IIEY NI IESY=95% SRSt WN- 2P

I H 2022 4F 1 A 1 HEIBHPATAHISHIUE, IR Fovr R 5 55 i i, 43
WA E R L, 2021 S H LLRCECE R AME HIA

(3)FR 2> Fe A (ELAN AT B e fith T HE U S, 3838 B 7 A7 o H ARk I i B0 ) ) LAt B B T

BRAHAEGHRSE
8.1 HiIREESH=HAHMN
EHUAL: ARG
5 i H &5 GRS BT (%)
1 &R ES &y 689,353,849.53 92.03
Horpr: SR 689,353,849.53 92.03
B
3 ] WAL 2 43¢ % 28,206,640.20 3.77
Hrr: fiige 28,206,640.20 3.77
BE7 RIS
4 R
5 SR A AR
6 TN IR A x5
For s ST 0 (1 SN

% 55 T3k 68 71



E 22 (e e e R AR TR R R Sk & 2021 SE4F 4R

E e
BATH RS H & S A
7 X 30,200,498.78 4.03
1t
8 At 2% T % 1,257,290.89 0.17
9 it 749,018,279.40 100.00
8.2 HIRIAT WA R BERBA S
SRS NRMT
AT AT ARE RS
(%)
A VN7 N N 4
B KA
C Hilig ol 569,522,764.10 76.62
5 CIVANE VAN /S W& V|
HERIY
E jesstn4 4,713.80 0.00
F RN 76,146.52 0.01
G IS K B AEF Bl 70,019,411.84 9.42
H A 1E A O 4,608.00 0.00
| Eﬁ@ﬁﬁ#ﬁ%%&ﬁw 49.553,744.53 6.67
b
J SRl
K J5 b
L FH BTN 55 e 55l
M BFFHITFERIH AR 116,055.33 0.02
N KR BB A 2 e BT 7 B 21,351.71 0.00
o] JE BB 55 A8 B AN A iR 45
P e 4]
Q TPARASTAE 18,161.78 0.00
R Ak RE AR 16,891.92 0.00
S o
&1t 689,353,849.53 92.74

8.3 HIRIZ A SME 5 E S 7= B L BIR/NEEF TR B R R 48

ERRAL: NIRRT

g

i SR

B 2 AR

HE(R) VIR y

SR ARk
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1B A1 (%)

1 002352 =42 1 1,015,952 70,019,411.84 9.42
2 601012 e L i A7 722,859 62,310,445.80 8.38
3 600690 MR K 2,060,300 61,582,367.00 8.29
4 600885 TR ey 799,529 59,676,844.56 8.03
5 300750 THER A 98,600 57,976,800.00 7.80
6 603179 Ry 1,136,089 49,169,931.92 6.62
7 689009 T AH 543,791 38,103,435.37 5.13
8 300496 HRHIIA 258,743 35,815,206.06 4.82
9 688036 =Rl 215,208 33,766,135.20 4.54
10 300866 2y Al 299,117 30,659,492.50 4.12
11 300776 W RO 116,632 29,846,128.80 4.02
12 002459 R 312,100 28,931,670.00 3.89
13 300274 FH ' LY 156,000 22,744,800.00 3.06
14 002139 A 1,194,700 22,328,943.00 3.00
15 603799 RN 190,000 20,958,900.00 2.82
16 600460 + 245 261,900 14,194,980.00 1.91
17 002876 =R 226,730 14,166,090.40 1.91
18 002405 VY 4 < 847,000 13,484,240.00 1.81
19 603997 Y U Ay 622,533 10,010,330.64 1.35
20 603897 KR 196,600 9,798,544.00 1.32
21 688235 ERiz TN 7,206 1,041,339.06 0.14
22 688176 AT 524 22,975 527,965.50 0.07
23 688739 BRAEN) 3,582 272,697.66 0.04
24 688800 Hiy Al ik 1,967 262,653.51 0.04
25 688262 ELCRH 5,126 215,189.48 0.03
26 688257 e 2,899 177,128.90 0.02
27 688305 A 1,496 158,097.28 0.02
28 688236 FALEST 4,052 110,984.28 0.01
29 301136 FAFR A 7,172 75,449 .44 0.01
30 688071 AR 1,101 68,603.31 0.01
31 301155 1R H 574 55,534.50 0.01
32 301050 R 233 54,694.42 0.01
33 688226 JE HL S 2,693 42,441.68 0.01
34 301029 TaHT 462 41,519.94 0.01
35 301087 CIEA g 431 32,471.54 0.00
36 301177 1 ] 35 7 271 31,457.68 0.00
37 301221 HEEAE B 272 24,131.84 0.00
38 301069 LT 539 23,829.19 0.00
39 301166 ey o 236 22,302.00 0.00
40 301100 KA 662 20,987.01 0.00
41 301018 SEF785) 782 20,378.92 0.00
42 301149 B e 1,214 20,346.64 0.00
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43 300994 AR 420 19,089.00 0.00
44 301060 PR 587 18,161.78 0.00
45 301168 T8 R B 329 17,150.77 0.00
46 301096 B 207 16,255.71 0.00
47 301101 HHBR 371 16,086.56 0.00
48 301190 HKFHL 575 15,789.50 0.00
49 301108 T HER A 280 15,038.80 0.00
50 301179 TR 295 14,977.15 0.00
51 301089 LY b4 220 14,944.60 0.00
52 301180 TirERH 654 14,858.88 0.00
53 301046 REME R 290 14,207.10 0.00
54 301111 BHEE 379 13,901.72 0.00
55 301017 W R 555 13,209.00 0.00
56 301199 LRI 402 12,864.00 0.00
57 301020 =B R 421 12,815.24 0.00
58 301138 RS 285 12,785.10 0.00
59 301026 iR 203 12,734.19 0.00
60 301021 FEEOE 290 12,014.70 0.00
61 301092 oLy 323 11,472.96 0.00
62 301048 SIEET 843 10,925.28 0.00
63 301028 RAEATLR 733 9,895.50 0.00
64 301045 REEHE 335 9,503.95 0.00
65 300774 AN 444 9,359.52 0.00
66 301078 ZTr T 756 9,177.84 0.00
67 301193 FIRHE 297 8,654.58 0.00
68 301052 Rtk 252 8,477.28 0.00
69 301025 DS 403 8,414.64 0.00
70 301066 JiEA 344 7,856.96 0.00
71 300814 R L 328 7,832.64 0.00
72 301055 gk /N R 355 7,731.90 0.00
73 301133 Sy 286 7,707.70 0.00
74 301198 AT 262 7,650.40 0.00
75 301030 (AREYSE5] 242 7,627.84 0.00
76 301016 IR 275 7,128.00 0.00
77 301033 163 e A 108 6,476.76 0.00
78 301049 R 196 6,452.32 0.00
79 301032 Eil i d i 513 6,417.63 0.00
80 301056 FRAFIAD 572 6,343.48 0.00
81 301036 KR Ay 205 6,135.65 0.00
82 301041 EHHPE 215 6,065.15 0.00
83 301072 R 181 6,047.21 0.00
84 301083 [E)iiN:a 416 5,911.36 0.00
85 300854 H 22 IR 203 5,539.87 0.00
86 301063 TR I Ay 153 5,524.83 0.00
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87 001234 Tt 333 5,504.49 0.00
88 301038 RIKFBR 266 5,381.18 0.00
89 301027 HELER 286 4,761.90 0.00
90 603176 MIEE Pl 1,924 4,713.80 0.00
91 301037 fRALEE 193 4,682.18 0.00
92 301073 pER= AT 144 4,608.00 0.00
93 301053 bud =4 155 4,460.90 0.00
94 301057 T BB AL 218 4,146.36 0.00
95 301079 ARRH & 140 3,474.80 0.00

8.4 IEHAREBREASHE AR
8.4.1 R T SHE i HIREE ST 1#H 2% BiAT 20 & IR EA4H
GRS AR

R
¥ Ji ZEARRY JIE 2 A4 R AN R ENEH FE A LA
(%)
1 002831 ¥ R R 123,379,183.60 16.60
2 00700 s TR 106,251,363.78 14.29
3 600031 =—ET 88,705,349.00 11.93
4 600519 FMFE 87,996,477.11 11.84
5 002459 AR R 87,846,560.85 11.82
6 000333 EMEEH] 87,087,453.26 11.72
7 002352 =42 1 86,213,613.99 11.60
8 600690 IR R 83,573,351.45 11.24
9 600486 7KL D 71,957,892.39 9.68
10 002304 PRI A 69,596,020.10 9.36
11 002594 EL WP 68,795,398.96 9.26
12 002250 PRAL B 60,686,546.83 8.16
13 603883 ZHEH 59,867,367.91 8.05
14 601012 B B A 59,283,251.45 7.98
15 603259 2 A 59,185,970.38 7.96
16 300776 RO 58,601,405.00 7.88
17 688390 ] 7258 57,878,483.31 7.79
18 002050 AR 53,302,364.29 7.17
19 300750 TR AR 50,680,067.64 6.82
20 300616 IR 50,653,487.38 6.81
21 600521 i 25 48,246,792.82 6.49
22 603179 R A 47,526,074.27 6.39
23 603799 R 47,523,554.10 6.39
24 601888 Hh [ A 45,942,679.00 6.18
25 03690 EH—W 44,451,213.14 5.98
26 600885 TR WA 44,379,245.21 5.97
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27 600887 PRI 42,689,042.09 5.74
28 002600 A0 2 i 42,634,399.12 5.74
29 300496 HRHIIA 42,384,656.83 5.70
30 600660 A R 33 41,713,584.70 5.61
31 688036 =Rl 36,255,479.84 4.88
32 300059 KT E 36,241,414.79 4.88
33 300014 L4 R RE 36,157,995.45 4.86
34 300144 KIFIEZ 34,231,467.20 4.61
35 688408 W5 1E 33,865,352.62 4.56
36 300866 2y Al 33,711,131.99 4.54
37 689009 U5 A 33,682,251.19 453
38 002242 JURH A 31,371,281.20 4.22
39 002557 IR 31,273,081.42 4.21
40 600570 fHAE T 31,162,650.26 4.19
41 600216 WL EEZ 30,671,795.00 4.13
42 300274 FH ' LY 30,233,896.30 4.07
43 600584 K rRHS 27,456,642.08 3.69
44 300115 K FE % 26,285,265.40 3.54
45 300760 LG EST 26,116,786.00 3.51
46 002460 Erzs N4 26,101,581.00 351
47 300450 S TR 25,291,782.70 3.40
48 601689 PR 24,796,273.98 3.34
49 300258 R AR 23,718,742.97 3.19
50 002139 IRy 23,143,085.00 3.11
51 002001 RN 22,206,292.00 2.99
52 600845 FEAG 20,237,521.76 2.72
53 002180 g i8Ik 17,699,715.00 2.38
54 002245 B A0 17,660,952.00 2.38
55 002475 SR 2 15,413,081.75 2.07
56 002311 KA 15,327,221.00 2.06
57 600460 245 15,247,281.00 2.05
58 002507 W 15,218,321.44 2.05

TE: SRAEPHL RN S RSN LA HER) 35, A REHR S .

8.4.2 RiTL M &HE HHIRE ST 1#{E 2% BLAT 20 & KBB4
SRS ARt

R 4 E
¥ JE A Ji SR A PR AHA RS S FEHE LA
(%)
002831 R RS 119,267,041.19 16.05
002459 mn AR 100,071,317.19 13.46
00700 # TR AE I 94,971,212.10 12.78
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600519 HMFEE 88,335,985.62 11.88
688390 ] 28 88,113,288.67 11.85
600031 =—HET 79,999,930.88 10.76
002594 EL 7 ek 77,208,147.22 10.39
000333 F A 73,433,471.80 9.88
600486 YLD 72,959,746.24 9.82
002304 I R A 65,350,875.52 8.79
603259 2 A 61,832,461.16 8.32
002050 e 57,502,590.75 7.74
300776 i IR 55,156,237.40 7.42
603799 R 52,509,112.44 7.06
300059 KM E 50,278,594.04 6.76
002250 BRAL R 49,611,834.00 6.67
603883 THG 47,901,509.28 6.44
300014 e h 4R 47,644,042.71 6.41
03690 EH—W 46,691,069.90 6.28
600521 g2l 44,286,797.69 5.96
688408 S 43,980,173.29 5.92
600660 A B 42,983,913.00 5.78
601888 Hh [ A 42,957,342.32 5.78
600887 PRI A 41,732,389.21 5.61
002600 A 7 Y 1 39,072,321.71 5.26
300616 ¥ i B 37,818,541.91 5.09
600216 AT EZ 32,363,143.26 4.35
600570 JHAE T 31,804,941.30 4.28
002242 JUFH AR 31,084,175.29 4.18
300144 RIRH 31,033,923.44 4.18
002557 BRI 29,879,062.14 4.02
300760 LG EST 29,275,707.76 3.94
601689 A 27,765,930.80 3.74
300450 S TR 26,584,097.54 3.58
600845 FAG M 26,329,268.57 3.54
600584 K HRHE 25,468,350.08 3.43
002460 HEREE A 24,751,183.56 3.33
600690 WIRER 24,094,850.50 3.24
300115 KB 24,069,769.32 3.24
002001 R 22,538,770.40 3.03
300258 KR 21,022,066.50 2.83
300750 TR AR 20,515,565.04 2.76
601012 I I A 18,847,801.81 2.54
002245 R A 17,957,082.00 2.42
002180 gk 17,412,420.40 2.34
002311 R 16,843,943.00 2.27
002475 SR 5 14,889,460.97 2.00
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| R OMESE BRI R Ak

2021 SEEFERE

T S GAUE S R (RSN IR LRSS B R 1B, A B 5 A -

8.4.3 LB A B8 K 32 H R TR N B A

Bpr: NRMG
SEANBEEERI A (AS) S 3,000,219,644.58
SEHEERURN (3D B 2,518,596,406.50

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

8.5 HIREBIFMF RN BB EAE

G AR Mot
P 55 Yy NI ib 4 BT A E LA (%)
1 P e 28,206,640.20 3.79
2 | ST
3 | &
Horbre BORNES R
4 ADiess
5 | i fE AR S
6 o ) S A
7| AR (RIS
8 [ Ml A7 B
9 oAt
10 | At 28,206,640.20 3.79
8.6 FIRILA SMHE 5 FEE T = 15E LU /N R P IO BT L R B A 4
St NIRRT
e e 2 o i G U e i
P55 7 ARG DBz 2N (k) A i L BI6)
1 019649 21 [H 5% 01 282,010 28,206,640.20 3.79

8.7 HRAZ A S ME 5 E S 7= B LR/ TR B 7= SCRAES B 40

AFE G AR WIRARFFA 57 SCHRAIESR -
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8.8 MEHIRLA RIHE SE ST FELHIRDHFRET LA R &R A
AEEE ARG RARFFA R ESR.

8.9 HIAR A S A b 2 B 1B bR K/ HEAS O BT T 42 BUIE B3R A
AFE AR AR R FFABGIE -

8.10 EHIRAZESBIR MBARH AL 5 O UL
AT AR N AR B AR 0

8.11 B MR A S B i E A 53 5 16 L i 3
AT AR N AR B E G0

8.12 BRASMEMNE
8.12.1 AHi iy H Ak B 08 (R AT A4 E S A AT A A W B 1) S 58 A A A A o ) I T —
FERBIATTETT. TG

8.12.2 B BRI+ A R, A RS ik 5 TR A6 e JB 2 P 2 A R 1 DL
8.12.3 HK HAth & TR B F= 14 B
Bfr: NRMT
5 B Xl
1 A7 PRIE S 455,820.12

2 IS WSCE 79 SRk
3 VUil

4 JR AR S 651,756.08
5 JNEUAT H I 3 149,714.69
6 HoAth R

7 e o

8 oAt

9 it 1,257,290.89

8.12.4 HIARFFA ML TR I B F B B fii 27 FA 41
AT G AR WIRARFFAT W it 77 -
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8.12.5 MR AT+ B E AR T IE B2 PR L i Ut B

AT AR AR B+ 44 B SR A AR E SZ BRI -

9 HEHBEFANME R

9.1 MIARESHIRFEANSBRFENGH

AL 4

ISP 1]
U FENP | P HEER IRk & NS e
B2 ) s N X X
() FEL . A A O st
SR=NuE F N
LA L ]
[ 2= MBS B
o A 8,046 75,866.07 7,177,060.30 1.18% | 603,241,359.64 | 98.82%
I~
[ 2= MBS B 100.00
9,412 4,920.28 0.00 0.00% | 46,309,682.52
=e %
&t 17,458 37,617.60 | 7,177,060.30 1.09% | 649,551,042.16 | 98.91%
9.2 HIKESEHAKMNVNREFEEZEESKEN
TiH B2 ) B maag () 7 3L 4 B A EL A5
BRI R & 1,396,414.75 0.23%
HEEHNTA M R
[ N B S C 274,091.11 0.59%
HARES
&it 1,670,505.86 0.25%

9.3 HIAESEHEANMLN RFFAFFEAEE LTS B X MEER

it H e A ESmELENSEXE i
KA EPEANR, 5| ERMESERE A 10~50
LA TR 15T EZ M E B C 0
FeA AT 4 it 10~50
E =M E S A 50~100
RESHEZBEFH A | BERIMEEREC 0
I 4
it 50~100
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B
I H E ZRM B SR A [ Ze A S B I o
HEERAERH (2021 £ 3 H 9
1,937,568,651.35 85,801,608.44
H) FE a5
H A AR AENH R EHRAE R
70,599,396.55 25,704,389.20
FE G R H A AT
Joli: 34 A IR AR R H 2 4l 5 1 I
1,397,749,627.96 65,196,315.12
ARG B[] 47y
FHEEFANHE R RS R
S R LA I
A A5 B HA AR S 4 10 s A 610,418,419.94 46,309,682.52

811 ERFfFET

111 ZEHMIFEARESRI

WEHIA, AR TG HHRA N RS R
112 ZEBHEAN. Z&HEANENESHERIRNERAFRS)

WEHIN, ARG EHANERNFRNWT:

2021 £ 3 H 31 H, AESEHNKA T (HREEGEHARA R GIEHNERAE) |
SARGEHENG VR HEFELH RS WEHEBGEY, KA AR LT AR L2,

202144 H 1 H, AESEHNKA T (HREGEHAMRAFAHEFLENL) , BRRESE
HNBAR 2 UOEN, XARGE N EHF AT TR,

2021 410 26 H, AFEGEIHAKA T (EZREGE A RA A @B A AEIRAS)
GAREEHNE N\ EEFH IR VCEBGET, skt ki A AR S E AR S
G,

WEHIAN, RESTLEANNLTIRSE R TR EERANFZS).

L3 WRESEEAN. EE&M™. E&FHELSHIFR
WEMIN, AREETW ot A ris g EH RSB E B R S AR S EHA . el
v FEEITE S MYFA I
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11.4 BRI

RN, AT S PR A TE R
115 AESHITHITKSTHHESFERL

AHe g A2 e 5 R AR R DOR IS I R A RS THIM 55 BT CRRE @ S0 SRO68 THIR 5
T LN SAT R B AT 2 1T 2 55 B (13 By 100,000.00 JE
116 BEA. fIEALKEREEEA G ZEERLTISH L

AIREHINAIL S EHN . U NS BN 53 A8 B A 1 2 1 D
117 ZSHMIER AT 5 BIHA KL
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