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(¥I58 ) T 3 A ¥ SR T i R ) 73 SO0 PR e i K1 488 5 4 v i VR AE 77 3 HH IR B 3 (A 0 R DA B A
&AL

Bt toF S IR % G PRI BN IR RV, A 56 i ) o 4 N St A i [ R G S [ 5 000 g A 7 70
W I TR AN M TR, RS BT A o) TGSk~ 5 2 AU RD . ABE G 1) 8 N AE
A T T EAUR R SRR, 2 e TEARH R0 ] R e b3 5 2, 4 i R P AR A T e A
R ATRBIERRE,  RR B R R AR 2
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T 2021 5 12 F 31 H, RS HrARH K 2 gl 75 S 2 205E B H 08— H L EANE
S TR [ e A7 B (T B B ) T T8 B35 I ELASTHIS, S R B T AR R0 D9 oA 47 B ) 5 240 1) 40

7.4.13.3.1 &G HN AL H A= MR XKL ST

AHE G B AR GE E AR PR AR IR (A TP BRI R SR SR S ia R E HINED) S (A
TFEEAE TG Z7 45 58 FE S sl P XU I E ) S50 B0 S SR AR 5 21 5 B 7 I s e IR
ATRFEE, SEI S R A R T A 3 (K LA R AR P R AR L JALIEE B2 PR F) 458 W e L A5 LA
N A AR RN [F) A AR LR 0 B 255 PR bR S5 s ML R b R AT 457 52 10 M U A 23 A
QA RATHESF T EAVE I G 53 B 10%, H ARG B G 15k
& SRR — XK o m RATHRES AMHE I IZIESR R 10%. ARG S hARE S
A < A RN PR ) AR O TRk S 3L AR A — R L A 5] R AT B iE BCEAS d iZ E T A
AIIEIEEN 15%, AFEE S HAREGEGE R NE RN SRR HEGTFA KX LT ARKAITH
AR, Az BT A R TR BE R 30%.

ARG TR IESFAEUE SR 5 T BT, R IR AIAEARAT (0] FME T 358 5y, 00 ik 4 07 P I
B SZPRAIARE F AR S W 7.4.12. Ab, AL A TE R 32 H [0 4l 2 7 U
LB G RN TR K, e B — AN B G AR IR A B . AREG TR E T
W32 R BB A TH AR 3 & 5 1B 15%.

AEEEMESEHENG AN ESHEG T 7 A TR H Al 2RI 1) /] AR AN E BT F B P,
S, B ORAE A T R ] R A 7 AN A H AT AR I A AR AN

AR, AR <0 PR < BN S8 5 B 20 50 [ I 52 2 IO B H 558 Sy TR vh s # 2d
JEJUIREAZ Gy 0 T B SR« A4 BE 0 AT /KPS HEAT b SR BRI A 5 A% O HE N ], BL&
X AN R AE Ty 5o TS 5T B 800 B8 A B G AT ) 25 VR B S5 Tl 7 A B A < A ST [ D 52 5 R B
PEUREAIZE Zyoit T Rs o AN, AR 45 () B B PN ST 1 308 [m] DY A8 g Jo A v A BRI 2 ARG Joia 44
vt R B8 S R oA AT s SRR N B A A ) UG ER 05 B AR 5l A DRSS i e A Se [ TSR 2
#s IFAE S RASEIAE SR LT P i B i FENE M 23 D B HAh SRR N 58 5 % TR SR (1 M58 S ek, v 4
2T il (0 0T SR b B < ) 240 R R R B Y T DR — 3

7.4.13.4 TR K
T3 UG A2 F6 2 4 T For 2 A 2L 1) 2 SR (B B SR IR 3 2 DR i A 1T 3 % 0 A 1R 2R AR 3 1
KA AN XU, LS XU . AN XU A A A7 4 XU
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7.4.13.4.1 FZ KKy

R 8 PR 2 i e L (0 2 SO B B e B 52 T 37 A SR AR i A A Al ) AR o R R Sk
Sl TR TN B TR AR T S A SO T B AR XU, H R Sl R R S ik TR T W
AT 2300 1) 5 SRR AR 11 3778 50 T 5 I AROR I G SR (0 AU, o ANk ) 2 o BN S 910

AR <5 THT M PO M) R BURR Vs 1 BEAT M4, Pl i B P B 2 A 0 A 55 T dox o R 2 KU AT

g

B AR SRR 5 S A S R, A S BN R BRSO B 4
SRR ST T TR (b, A ST (R BB 2 7= BT A3 B
17 MBI & B B A %

7.4.13.4.1.1 FZRR Ky HE

A Nt
AHAK
2021412 A 31 1A 1-5 4¢ 54Dk AitE &3t
H

i
AT 16,003,059.46 - 16,003,059.46
i K S 1,248,720.81 4 1,248,720.81
FHAMES 225,201.96 4 225,201.96
N o 442,131,692.2
A oM R 8,782,194.00 433,349,498.25 g
MR ZFIE S K - 2,000,281.94, 2,000,281.94
INVEL&RIDSS - 177,322.88| 177,322.88
NS FR O R 489.84 109,049.060  109,538.90
BrE Rt 26,259,666.07, 435,636,152.13 461,895,818.2
0

1 £33
NATIEFRIE H 2K - 4.15 4.15
AT BE [R] 3% - 360,876.11]  360,876.11
AT PRSI - 567,794.37|  567,794.37
AR B - 94,632.41] 94,632.41
AT R 5% 3% - 329.23 329.23
NiATAZ 7 % - 595,522.12|  595,522.12
HoAh A7 £5 - 185,016.77]  185,016.77
et - 1,804,175.16( 1,804,175.16
| 2R B Bk 26,259,666.07, 433,831,976.97 460,091,643.0
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4

HEER

H
%

AT 61,926,482.26 4 61,926,482.26
i D 743,673.81 4 743,673.81
FHRES 392,846.46 4 392,846.46

. e 817,210,524.4
oM % P 18,894,110.40 798,316,414.05 5
IR SRl

F
MGIEFR TS H 2K - - -

MR R - 422,007.72  422,007.72

NS ER R 527.09 512,136.34 512,663.43
B Rat 81,957,640.02 799,250,558.11| 881,208,198.1
3
1 £t
SE H [5] ) 4 ik % .
PR

NAHIFESRTE H 2K - 21,947,000.04 | 21,947,000.04
ATz [|] 3K - 8,892,725.28 8,892,725.28
AT N F - 1,100,984.73 1,100,984.73
NATFEE B - 183,497.47 183,497.47
Mo A AR 4% 2 - - -
NATAE 5 % - 523,341.40 523,341.40

A A B - . _

NATF]E, - - -

oA A7 45 - 188,979.79 188,979.79

UikiigsSan - 32,836,528.71 32,836,528.71

| 2R B Bk 81,957,640.02 848,371,669.4
766,414,029.40

2

TE: R PR AR G5 KA ME, 1%

BHFLTRK.

7.4.13.4.1.2 FZR XS B EBURR A AT
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2021 £ 12 A 31 H, AEEFA WA G EGIFHEET A RNE SRS T~ E M BN 1.91%
(2020 - 12 H 31 H: 2.23%) , HILTHIHHFIZR AR T AR = E L E K2 (2020 4F 12
H31H: [ .

7.4.13.4.2 SNC R
AN R A& 48 4t T EL 28 Fo A 18 SR KRB &0 B IR AN I AR B R AR sh i U . A4
TR B 7 R it O R Ty, DR T8 B R AN KU

7.4.13.4.3 FHAhM#E KK

FCAd A DA ik < TR < TR P 2 e (i BOROR B e B A B T 37 R RSN 26 LUk
T ks R R AR B T R AR Bl R XU o AN AR T LA Sy IESR, T I s A A A 4% XL
SRR B MIETR RAT BAR B S 2 E R DL BURF PRSI, n] BERIE IESR T3 AR B B K52
7R

AN I il i BB AL 1) 3 O PR AR A A XU, P A A TR i 4 5 ) PO 3 B 2L B 1 R
BHTHIE . A, AFEENESE NG A ARSI PSRN se il s, eiiEi2
i 87 VR0 R AT RS FE &, A0 VaR (Value at Risk) A7 35 el A 2 4 11 I (178 £ A0 b UK
LIS ] S RS EAT BRER A2

7.4.13.4.3.1 HAhri R0
Sieahr. NRMT

AR EER
2021 4F 12 A 31 H 2020 4 12 A 31 H
e b4
TiH
BRI YRR
N RE N RME
18 EL 451 18 EL 451
(%) (%)
T o M E R — IR 433,349,498.25 94.19 798,316,414.05 94.10
T e B P —FE G R
T oM EMErs— e EER %
FTAE b ot 7= — BUIEF B2
ait 433,349,498.25 94.19 798,316,414.05 94.10
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7.4.13.4.3.2 FAbgRE RIS KU AT
E§5 FRYMR 300 FE 84N H A T I AR B AR

KBS R H G B E K
UG R AR
R XU A8 5 (1 A2 3l A HE AERER
Zii)
2021412 4 31 H 2020412 31 H
IR 300 FHHL [T 5% H41n%4 20,284,853.92 H9)n%4 31,934,048.98
1R 300 FEEC T FE 5% Jdi/>#) 20,284,853.92 Jli/># 31,934,048.98

7.4.14 T EBNMT S THRR T Z U B AR
(1) ~feiriE

a) il TR SR EFRINI5TE
A FMET BRI NRX, B A SROHETHERR N 5 B A 2R SRR A E TR 1R

JEIRPRGE -

—~

=l

B MR B GHETEER TT  ER B R
BRI BRER R N B MR B B0 i LR R R PR R R AL
=R AR SRER P B B AN AT L A

(b) FFEEMLLA M ETHE SR T A

(i) &2 EmLTEA RME

T 2021 4F 12 A 31 H, AEEEFAMLLA R E THE B ARS8 85 1 S w5t 7= vh g T
B R IRIARECY 430,438,138.38 76, J& T4 R RIAREUN 9,301,437.49 7, JE T H =R KAR
W 2,392,116.38 JC. (12020 4F 12 H 31 H, AFEEFHA KA sepir e H AT A 1450
BRI E R R T8 — BRI AREUN 758,814,446.96 76, J& T4 2R INAYH N 58,396,077.49 7T,

ToJE T 58 =R IR R )

F 2021 412 A 31 H, FRE=Z &M T BN ERTE, AR i 2,392,116.38 76, K
F-F S A ML B R AT A, AT S M NEDOY TN 2, 5 A i E Z B AR R &R .

(i) 2 SCHME TR = KA KA F)

A G DA B0 T2 R TR B e SR TR A H BN % 2 IR TR B e I R
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X UESRAS 5 i LT IR AN, 5 B RS R 52 5 ANE BR (R KR A5 I (32 3 AN
R BURTARA I RATEENG O, AR A THEM A 2525 R B IYIE] . 22 5 ANEER R &
BRAS S0 IR RS A R ER AT 0 2 SCHHE SN — Rk AR b 14 38 b R AN TR A\ AR X
TASCMERIFEWRELE, B M RBER B A SCME R & 5 — RIS R =R K.

(i) =R R R AR A AL Z) 450

T 2021 12 H 31 H, AFEEFFFARMERE T2 =E XM 4Em T A 2,392,116.38 J1.(2020
12 H 31 H: Jo). T 2021 4EFE, ARFEGIFLE = F ke TH 1,011,013.14 J5(2020 . 6),
TSI 2 ORI B e CA RINMEARZN IR A ST H ) 440y 1,381,103.24 J5(2020 4EJ%: K),
2021 4F 12 F 31 BB I =2k &R T H TN 2020 475 11 5 o SR B0 K (178 5)) 43 40
(A FMMEZS S 2E) v 1,381,103.24 76(2020 EE: ).

(c) AEFrE A A E TR SR TR
T 2021 4 12 H 31 H, AEREEARFFHIEFFENUA RMETERN &%~ (2020 4 12 H 31
H: [ o

(d) ABLR Feti e e T A
ANCLZ SEUME T BN Rl BT A G5 32 B AL R NG OTUR HoAt b 0 e, KT B 5 2 Fe
EAZEIR /N

(2) R B A AT ) (A e TN S 22 5 — Rt T RS THE) (ka2 23
TG o (R aTHHENEE 24 S —EWS ) (et HEES 37 S-G Rt LA S
) (CAN SR Hr < il T HAENP )R B e, DRIV IBGES . o B AR AT ORI B 8 32 > T+ 2020
12 H 30 HAEAN OTE— 5 SIMyE Sl & T AMOC S THHENI @A) , ASHEHHTRES
i H 2022 4F 1 H 1 HESUATHER T HAEN . 82 2021 4 12 H 31 H, AEECEM AT
<z TR DU 0 55 4R R AE LR PR o S T ARSE G S5 IR o, T < T L HE I T A S0 A
BEA I S5 IR RN 2278 R 7= A RS

AFEEHE 2022 4 1 H 1 HABWIBAT AR ISHTRUE , R FH I 7o V7 IR 52 55 W18 2, 143
VIFTA & aS, 2021 AE (L BRI A E ik
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(3)FR 2> Fe A AEL AN AT B <o fith T ELHE U, 3883 B 7 A7 o H AR Sk TG i B0 ) ) LAt B B T

8 HRAEGHRE
8.1 MIRESHE=HEIHEM
SN NRTIC
5 i H & A BT (%)
1 B as $5 5t 433,349,498.25 93.82
Horr: B2 433,349,498.25 93.82
2 FeH - -
3 [ 5 WL s $ % 8,782,194.00 1.90
Hrp: fige 8,782,194.00 1.90
PP SRR SR - -
4 b4 R AR - -
5 G AT AR SR - -
6 SN IR 4 i % - -
o s S R 1 SN
A S ) )
. %ﬁﬁ%ﬁ%%%ﬁﬁ% 1725178027 273
Tt
8 A & 1 B8 2,512,345.68 0.54
9 &t 461,895,818.20 100.00
8.2 HiREAT W RMRER A E
/AL ARG
A5 RIS AVIWINIE] St
(%)
A VI N X 4 - .
B KA - i
C il il 348,988,477.82 75.85
b CWANE VAN /W) S i | ] ]
AR
jeissin4 4,713.80 0.00
e ME S 51,714.02 0.01
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G bt ey 7| 4 42,580,567.92 9.25
H 1 Aol 4,608.00 0.00
| 5 AR A AE BHAR R 15,664.036.30 2.40
2k
J SRl - .
K JZZE: Va4 - -
L FH BT AIRE 25 A 25k 25,890,380.00 5.63
M RIS IE s N &4 108,594.98 0.02
N TR RSN 23 F it i B 21,351.71 0.00
o] JE RAR S AB R RN A AR 55l - -
P HE - -
Q PAERRE S TAE 18,161.78 0.00
R Ak ARE AR IR 16,891.92 0.00
S e - -
ait 433,349,498.25 94.19

8.3 MR A SAWME L E ST E LL B K /NHERF B BTA B B 40

SHERAL: NIRRT

R | mEEm | sk () A Sl R
fE EE A1 (%)
1 002352 =42 1 617,826 42,580,567.92 9.25
2 600690 HRER 1,034,200 30,912,238.00 6.72
3 600887 PRI A 742,500 30,784,050.00 6.69
4 002831 R R 844,424 28,448,644.56 6.18
5 002250 AL RS 1,507,457 27,089,002.29 5.89
6 601888 Hh [ A 118,000 25,890,380.00 5.63
7 600486 Wt 190,120 24,943,744.00 5.42
8 603345 2R 138,500 23,653,030.00 5.14
9 603517 LR AT 340,407 23,260,010.31 5.06
10 002507 R 546,033 20,640,047.40 4.49
11 300750 TR AR 32,500 19,110,000.00 4.15
12 600885 TR A 249,200 18,600,288.00 4.04
13 300014 fC.46 R 153,744 18,169,465.92 3.95
14 002459 m R R 194,200 18,002,340.00 391
15 300274 FH 't HL Y5 115,100 16,781,580.00 3.65
16 300496 HREHIIE 112,100 15,516,882.00 3.37
17 689009 EAHE 151,497 10,615,394.79 231
18 002139 R 2y 528,600 9,879,534.00 2.15
19 688005 HAR 74,821 8,647,811.18 1.88
20 600460 25 156,000 8,455,200.00 1.84
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21 300866 ROl 75,900 7,779,750.00 1.69
22 688499 FoeF 2,149 629,657.00 0.14
23 688235 ERuziill 3,843 555,351.93 0.12
24 688176 AT EE 2 13,658 313,860.84 0.07
25 688082 3 i 2,601 297,242.28 0.06
26 688800 Hity ] 1k 1,967 262,653.51 0.06
27 688728 FERHU 8,867 259,891.77 0.06
28 688262 R 2,964 124,428.72 0.03
29 688739 NG| 1,605 112,863.60 0.02
30 688236 FALEST 4,052 110,984.28 0.02
31 301136 E{ErvN el 7,172 75,449.44 0.02
32 688071 RN 1,101 68,603.31 0.01
33 688622 N 1,204 68,543.72 0.01
34 301029 IEREP2 462 41,519.94 0.01
35 301050 M 137 32,159.38 0.01
36 301155 JIRH 287 27,767.25 0.01
37 301069 LT 539 23,829.19 0.01
38 301018 ST 782 20,378.92 0.00
39 300994 ARy 420 19,089.00 0.00
40 301149 R 1,092 18,301.92 0.00
41 301060 2 PEE 587 18,161.78 0.00
42 301177 11 BT Ay 146 16,947.68 0.00
43 301101 B 48 371 16,086.56 0.00
44 301089 ELY (b4 220 14,944.60 0.00
45 301180 FIHERM 654 14,858.88 0.00
46 301087 A RIT 189 14,239.26 0.00
47 301046 REME R 290 14,207.10 0.00
48 301111 BHEE 379 13,901.72 0.00
49 301100 KO 434 13,514.76 0.00
50 301221 HRE(E S 152 13,485.44 0.00
51 301017 ¥ e s 555 13,209.00 0.00
52 301199 LA 402 12,864.00 0.00
53 301168 8 R By 246 12,823.98 0.00
54 301020 EE R 421 12,815.24 0.00
55 301138 HERFAEHL 285 12,785.10 0.00
56 301026 R 203 12,734.19 0.00
57 301166 ey o 131 12,379.50 0.00
58 301021 PV O 290 12,014.70 0.00
59 301048 SEET 843 10,925.28 0.00
60 301028 R 733 9,895.50 0.00
61 301092 G e A 271 9,625.92 0.00
62 301045 RIxRH 335 9,503.95 0.00
63 300774 A 444 9,359.52 0.00
64 301179 HEFRR 182 9,240.14 0.00
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65 301078 ZTE 756 9,177.84 0.00
66 301096 HIIEZ 112 8,795.36 0.00
67 301190 HKEHE 318 8,732.28 0.00
68 301193 FHFRH 297 8,654.58 0.00
69 301052 REt 252 8,477.28 0.00
70 301025 B Ak 403 8,414.64 0.00
71 301108 T HER A 149 8,002.79 0.00
72 301066 iR 344 7,856.96 0.00
73 300814 e LR 328 7,832.64 0.00
74 301055 gk /N R 355 7,731.90 0.00
75 301133 S 286 7,707.70 0.00
76 301198 AT 262 7,650.40 0.00
77 301030 (IRE RT3 242 7,627.84 0.00
78 301016 R 275 7,128.00 0.00
79 301033 IRV 108 6,476.76 0.00
80 301049 R 196 6,452.32 0.00
81 301032 E i a i 513 6,417.63 0.00
82 301056 AR A 572 6,343.48 0.00
83 301036 KR Ay 205 6,135.65 0.00
84 301041 EHPE 215 6,065.15 0.00
85 301072 R T 181 6,047.21 0.00
86 301083 H R R 416 5,911.36 0.00
87 300854 H 22 IR 203 5,539.87 0.00
88 301063 W ER A 153 5,524.83 0.00
89 001234 P 333 5,504.49 0.00
90 301038 RIKF B 266 5,381.18 0.00
91 301027 e TEEH] 286 4,761.90 0.00
92 603176 MG ]| 1,924 4,713.80 0.00
93 301037 PRI AE 193 4,682.18 0.00
94 301073 pER= A 144 4,608.00 0.00
95 301053 b =4 155 4,460.90 0.00
96 301057 TC BB 218 4,146.36 0.00
97 301079 AR FHWBE 140 3,474.80 0.00

8.4 MEHARERTASHERZEE)

8.4.1 RIFTNSHE WIS ™ 1$#E 2% BiAT 20 4 KB =40

ERERAL: NIRRT

o I 4 Bt
75 I S AR JiE ZE A4 R N YN FEHE L
(%)
1 000858 TR 81,724,321.08 9.63
2 600036 A RAT 80,331,696.92 9.47
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3 600519 HMFEE 64,729,638.91 7.63
4 600486 BT 60,766,102.11 7.16
5 600754 AR 58,760,919.04 6.93
6 002831 o [F R 51,868,775.85 6.11
7 600887 FRRIRE A7 46,795,500.46 5.52
8 600660 A B 43,785,780.17 5.16
9 300750 THERAR 42,227,090.56 4.98
10 002459 mn AR 39,860,016.77 4.70
11 603799 R 38,806,828.00 457
12 603517 “HER B 38,069,932.69 4.49
13 002250 B R 34,593,636.54 4.08
14 002304 FETT Ay 32,742,357.40 3.86
15 002507 WS 31,177,869.05 3.68
16 300059 RKIME 31,144,016.33 3.67
17 601888 Hh [ A 29,337,015.35 3.46
18 603345 I 27,000,743.00 3.18
19 600600 R 25,813,329.00 3.04
20 002557 HIEE 23,908,182.24 2.82
21 600885 TR WA 23,365,514.66 2.75
22 600702 Er 1Y 22,113,519.08 2.61
23 002372 Gy V) 19,918,360.17 2.35
24 300014 ¢4 81 Re 19,430,548.12 2.29
25 002714 W SR 18,561,959.60 2.19
26 603259 2 B A 18,101,594.00 2.13
27 300496 HRHIIA 18,017,146.92 2.12

TE: SRANEHUE RN M RSN TR LA EE) 151, A B 5 A -

8.4.2 RIS S H RS P §H 2% BRAT 20 4 KRR A 40
SEHUAAL: AR

o B 4 BE
5 i =S Ji SR A R A T3 H 0 P A L
(%)
1 601012 I I A 93,279,577.97 11.00
2 600036 A RAT 83,878,793.88 9.89
3 600885 TR WA 83,569,197.26 9.85
4 002831 R RS 82,558,496.03 9.73
5 000858 TR 76,684,226.01 9.04
6 300144 RIGEE 68,808,088.16 8.11
7 600519 pivMiEaE 68,030,418.93 8.02
8 603883 ZEHK 60,032,780.94 7.08
9 600754 RV 59,346,110.50 7.00
10 002459 AR 57,977,935.39 6.83
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11 600887 BRI A 57,457,919.88 6.77
12 600690 HIRER 56,763,204.38 6.69
13 300616 ¥ i B 49,550,899.87 5.84
14 603799 R 46,952,190.81 5.53
15 600660 A B 44,292,818.13 5.22
16 600570 E A BT 41,746,886.84 4.92
17 600486 YLD 40,199,275.00 4.74
18 300750 THERAR 39,137,306.00 4.61
19 002600 A0 2 R I 38,514,203.32 4.54
20 300059 RKITWE 36,201,868.85 4.27
21 002044 F AR 35,063,165.84 4.13
22 002084 MRS T 32,785,259.00 3.86
23 600600 T L gL 28,455,549.14 3.35
24 002304 PRI A 28,226,450.00 3.33
25 002352 =4 1 27,897,143.96 3.29
26 002250 BRALRHE 27,561,810.00 3.25
27 300037 NS 25,417,703.11 3.00
28 002557 B 24,078,517.00 2.84
29 600702 Er Y 23,801,202.55 2.81
30 002372 iR V) 22,538,659.34 2.66
31 688408 H o 1E 20,978,596.29 2.47
32 603259 2 A 18,824,500.60 2.22
33 002714 W SR 18,263,439.00 2.15
e RHEEHLE S S (RSN T LLAC =) A, AFEMKZ S T .
8.4.3 ENMX M A B0 B 32 A SR M N S
A NRMo
A SR A (RS 1,350,923,900.28

9—{‘
SRR (BRED) B

1,741,629,652.14

TE: SRNBEREA . S BRI S Sl s e (s Sl LRSS 3D 3151, A58
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