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AR 15%, ARG5S ARG GE N E N SR EH G K LT ARRITH
AIRIBIREE, A% BT A R R SR 30%.

ARG TR IE SRS A 5 T BT, HR IR AEARAT ] ML T 338 5 8000 ik G B8 7 I8
PII Z SR HBIAGE 3 LB S WHHE 7412, BbAh, ARFEE T i@ s B £l = 7 S
RO G NS E R R, H ER— AR SR MR A RN E. AREE T BT
TRBN 2 SR 537 K T & TE AN I 2 <6 58 7 1LY 15%.

AEEMREEENG O EEH AT 7 A TAEH Al AR 7= 1) ] AR BAME ST & BT
SIS, BOREE R R R SRR 7 AN TR H Al AR BB e AR DN
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XA RV FRIAZ 5y 5ot T S AE 5 0 L A B BEAT 20 25 U 8 S50 Tt ™ e A B S 08 [ 52 5 PO 30
PERBEANZE Gy 5 F X o BbAh, ASHE G IR R G BN 57 T 300 (M1 5E 5 410 it i B AR B . AR 417
il PR B S A S A 0 KT RS IS 4 it ) DS IR 5 (B 22 3l LA DR 44 b 3% 2 Se BTS2
W FFAESAFSRUETR B i L P EIE M 2 D€ I H A AR EE 5 06 FOT R R 22 Sy i, ] 2
ST 0 B B R B 4 A [R1 20 R BBV B DR — B

7.4.13.4 T XK
T 3% AU A2 1 32 4 T i T L P 2 0 M0 A SR BN 4 9 B DR T Ak T 3 85 A R TR 2R 0 28 Bl 1
KA RS, AR ZE R A KU AT At A7 4 SRS

7.4.13.4.1 FZR R

R T 2 i e L (R 2 S0 B B e B 52 T 37 A SR ARy i A A Sl ) A o R R Uk
KA e ST e = e EB 7l el A TR 5 /A W (R T N e e e i e < St I ne s S N
AT 2300 1) 45 SRR AR 11 3778 2 BT 5 IR AROR I B S 10 RS, o A ik e ) 2k 7 BN S Y10
2N T Wy PR ) R BRI B T EAT WA, R I R AR DR AL (0 A A5 TR 3 R 5 X AT 4
Bl ARG RAT BRI R > B e A A TR, IEAIE G I R B ES B &
FERAEARKREE AL T TR R A o ABEG R AR BUR R BT 7 £ EONHRAT AR BRI
A RIE & LA AT 25

7.4.13.4.1.1 FZERK ML

A NRmoo
AR
202112 A 31 14EPA 1-5 4 5P E s &1t
H
%

AT 26,927,027.07, - 26,927,027.07
i S 558,082.14 558,082.14
1 HARIES 164,334.26 164,334.26
. e 506,286,486.3
A Gy M A b vt 5,426,847.50 10,504,538.40) 490,355,100.43 3
MIRGIEFRTE S K 6,023,734.34, 6,023,734.34
IVEA&AIDSS - 52,703.79 52,703.79
JNEUAC FR O R 272.97 142,570.07|  142,843.04
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B Rt 33,076,563.94 10,504,538.40 4 496,574,108.63 540,155,210.9
7
£t
JNASS I [ 2k - - - 337,393.25  337,393.25
MATHE FE TR - - - 669,078.76|  669,078.76
NATFEE 77 - - - 111,513.15|  111,513.15
NATAE 55 % - - - 229,755.900  229,755.90
AT F B - - - 39.85 39.85
HoAh A7 £5 - - - 199,807.82]  199,807.82
UiTigsSeny - - - 1,547,588.73| 1,547,588.73
) 22 S0 sk 33,076,563.94 10,504,538.40, 4 495,026,519.90 538,607,622.2
4
EEER
20204 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
i
AT 5,545,287.40 - - 4 5,545,287.40
= D 1,537,127.10 - - 4 1,537,127.10
FHRES 548,732.99 - - 4 548,732.99
N o 1,135,222 477.
T ot e % e 67,029,824.60) - - 1,068,192,652.97 57
MR ZFIE S K - - - 660,495.23  660,495.23
INVEL&RIDSS - - - 1,474,516.25( 1,474,516.25
NS FR O R 322.82 - - 249,374.65  249,697.47
Hre Rt 74,661,294.91 - 1,070,577,039.101,145,238,334.
01
£t
NATIEFRIE H 2K - - 4 1,304,257.81 1,304,257.81
AT BE [R] 3% . - 4 2,679,218.91 2.679,218.91
AT PRSI - - 4 1,466,441.70 1,466,441.70
AR B - - 4 244,406.95 244,406.95
NATAE 55 % . - 41 675,553.62 675,553.62
oAt A7 £5 . - 4 227,343.57 227,343.57
ittt - - - 6,597,222.56 6,597,222.56
| 2R B Bk 74,661,294.91] 1,138,641,111.
- - 1,063,979,816.54
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T RAFRAARSE G T KA EAE, %A 20 00E A 3 3 A H s H 2
REHEFLTRK.

7.4.13.4.1.2 FlIZ KR IR A 43 A
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(2020 ££ 12 J§ 31 H: 5.89%) , PRI A IS T AHE G 58 1 (E T B (2020 4F 12
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7.4.13.4.2 AN KRS
AN ARG A2 Fi5 < T L (0 23 Se A SRR B it DA AN AR B i A AL e sl i AR . A Kk 4
RIpT A Bt S st AN Rk, PR T B RO XU o

7.4.13.4.3 HAbMriE XK
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B RS T FAMIE SR AAT TR B B 2B G DLEAF PR SR REE , ] BESRUR THIESF 117 7 B AR B s ) 52
M o

AR I I I 5 B 2 B 0 B PR AR LA AN A XUR: ™ R < 2 [ R 450 B 4L EE A1) 25K
BAT B E . MO, AT PN XA S IR A FIE R i St s, s 2
Tl BT RN B Gt AT R B, A4 VaR(Value at Risk) 5 55 R A 56 = 187 )T £ 4 A RS
SIS T S PR, FEAT R R A EE A

7.4.13.4.3.1 HARM#E KBS O
SEih: NRMT

AHEAAR R
2021 4F 12 A 31 H 2020 4F 12 A 31 H
TiH
e A AOENE 7 S A R
N RE A RME
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G VE e B — SR

s
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%
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AT SR U™ — BUIES BT

490,355,100 1,068,192,652.
&1t 91.04 93.81
43 97

7.4.13.4.3.2 FHAbM#E XS FRIEURAE BT
{5 B 300 F8 B4 HAh T 340 A AR

X P A e H 23 4 R P IE I
meE (A NRMin
FH I R AR & R AR 5 A H AR
i
2021 4F 12 A 31 H 20204 12 A 31 H
IR 300 FHHL [T 5% 14)n#4 18,352,785.42 14)n%4 46,637,591.46
R 300 FEEUT [ 5% /¥ 18,352,785.42 /%) 46,637,591.46

7.4.14 BT EBEM T STHR T E U R I
O~ fehrfE

(a)sezfh TH 2 SR E v 7%
A FMHETREIRTE IR, B A SR E T ERBAR N 5 B 2R SR A E T 1 5
JEIRRSE «

F— B MR B TE R T ER B RN
BRI BRER R B M DR B B f5 L B R LR ) AL
=R AHSRER P B B AN AT I A

(b)FFSE M LA SO A i v 5 1 4 ik T R

()& 2 &b TR A el

T 2021 412 H 31 H, AIESHFFA LA M vHE HIARZ TEN 2 U5 45 0 G i B 7 v 8
B R IRIIAR A 464,262,150.84 7T, J& 158 R IRHIARETN 6,102,927.69 7T, J& 158 =R IR HIAR N
A 35,921,407.80 70(2020 4 12 H 31 H, AIEEFRA LA ot vh & HIHARZvH 4 140 28 1 4

RGP b e T — R IR AU 1,017,233,602.84 7T, & TR TR IXHIAREUN 117,988,874.73 76, &
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BB IRIAE).

(i) 2> O ELFT R S YR 6] 1 2K AR )

Nl USSR L= P L 2 AT 2a AR YL RN =2 Pl T T D s

XFFUEZRAL 5 i BT IR AN 27, A I E RS IS R . 58 5 AN TR R (BL AR K Bk A5 P R 22 5 A
TEER) BUR TARATFRATER I, AFEEAS TR H 252 5 WG IR H B . 22 5 ANiE R 1E) K
W65 ST IR R A S I SR AN (K A SUHME SN R — 20k FEAR it 14 48 b SR T B AN PR A AR X
TARNMARISEATEE, € A R BRI A oA E & 28 — B IKIE /2 55 = R .

(i) 58 = 2R A SO EL AR BN AR A )y 80

T 2021 4 12 F 31 H, AFEGHA A LA IR T 55 =2 it T A 35,921,407.80 75(2020
12 31 H: k). T 2021 ), AFEEW K = et T A 24,002,358.40 7t(2020 “EE: L),
TEN I G RIS B R A R AR S a5 10 H D <48 11,919,049.40 75(2020 4R/ : k),
2021 4 12 H 31 FFRFA RIS =2 kRl T AT 2021 46 240 23 AR SEBLAAS 345 2% AR 3 <5 4

(A RMEZESBI Dy 11,919,049.40 Tt

T 2021 £ 12 H 31 H, ERE=ZRERE T RBONECERE, A iy 35,921,407.80 7T,
K2 i O IR R AT fh 8L, AT S A N U sl %, 508 et Z 7] 9 Sk k5%
Ao

(C)AEFFBE LA O B T2 H Sl
T 2021 412 A 31 H, AL AR FFAIEFLFI LA R ETHE R £ 55~ (2020 4 12 A 31 H:
Ei)B

(A)ALLA SEHHE TR A i TA
AN Fe BT B AR < R B 7 A 4 £5 T R A B SGROIUR oAt £ 5, LK T ELS 2 Fe i
HAHZER D

(AR BER R AT (Al tHENEE 22 5 — SR CEBIARITHE ). (ks tHENISE 23 5
— R ER ) (M THENEE 24 5 —E M) M (Rl AEEE 37 5S-G Rt TR AR
(CA R A FResg G il LB AE M)A G e,  DLRUTIBGH . wh EARAT (R B i HE Z A 45 T 2020 4F
12 A 30 HRAiM) (T iE—5 SHVE Sefi Gt THAR S THENI @A), ASHEHR RIS Y
H 2022 4F 1 A 1 HEH$ATH &M T AL 4% 2021 45 12 A 31 H, ARIEEC5EM T HATH 4
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Ay

4 (LOF)2021 F4EFE IR 7

TR AENXS I 55 R RIE M I PPAG o ST ARIE G S5 PRI, 7 < T L o DU RO AN 2 X A 3 4
RV 25 IR BN 78 R 7 A B KR

AF4HE 202241 A1 e

IR A B, 2021 4F (1 HBER R A E A

BIIPRAT AR SSHRLE , T RATHEI SCVF A 5255 T (505, A0

(3)FR 2> SR (ELANAAT B e fith T ELHE U, 3883 B 7 A7 o H AR Sk TG i 0 ) ) LAt B B T

BRHAEME
8.1 HIREEHF=HEHN
G AR Mot
Fr 5 H & b B B L (%)
1 &L 87 490,355,100.43 90.78
Horpe B2 490,355,100.43 90.78
2 B - -
3 ] 7 AL 7t 15,931,385.90 2.95
Horr: fi27 15,931,385.90 2.95
B SCRRIESR - -
4 T4 m A - -
5 ST SRR - -
6 SN IR < il 5 - -
Horpr: S =C R 1) SENGR
& S ' .
. %ﬁﬁ%ﬂ%%%ﬁé% 27 485.109.21 500
it
8 oAt 25 100 5% 6,383,615.43 1.18
9 it 540,155,210.97 100.00
8.2 HIREAT WA KRB ER A S
SHRAL: NIRRT
ob 4 B 7 4 AE LA
R GRlES Al
(%)
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[ Z A 28 R TG B VR & IR I3 % B i 2 (LOF) 2021 4FAF R i

B | Rk . -
C | fili&dk 405,715,266.81 75.33
5 ML O RAUROKAE R

HER ; )
E ES7NIA 4,713.80 0.00
Foo| SRR 46,531,532.94 8.64
G IZH REATHEEOL . .
H fErE RO 4,608.00 0.00
| FRAR . A AR R

E4 37,894,318.11 7.04
J R . .
K | Btk . -
L FE BT AN 55 M 5k . .
M | BEATF AR RS 118,086.14 0.02
N IKH S IREEAT A L5t i B 21.351.71 0.00
0 JE RS BB AR AR 55l . .
P |#H ) ]
Q | PAEMHZTAE 18,813.33 0.00

SO AR R R 46,409.59 0.01
S LR . .

it 490,355,100.43 91.04

8.3 IR A FaMME b Z B i5+H L /N B BT B 3L B A 4

SHERA: AR

S A AV
Fag | B Ji SR A PR HE(K) AV

fE LA (%)
1 603987 RS 2,415,628 52,491,596.44 9.75
2 002291 N 2,514,796 49,147,841.91 9.12
3 603308 N A 2,168,264 48,395,652.48 8.99
4 002019 G2 2,701,850 47,606,597.00 8.84
5 603883 AR 940,782 46,455,815.16 8.63
6 301035 MEES 701,844 40,706,952.00 7.56
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7 002832 EA=E pAs 1,525,525 38,824,611.25 7.21
8 300682 BHT R 1,026,681 37,452,997.43 6.95
9 000650 =125 \b 3,533,871 32,935,677.72 6.11
10 603179 Ry 729,599 31,577,044.72 5.86
11 000661 K& mH 102,100 27,709,940.00 5.14
12 688005 AR 236,761 27,364,836.38 5.08
13 688075 ZIREY 24,131 3,455,559.20 0.64
14 301087 A EEST 39,077 3,082,680.71 0.57
15 688187 AR HL S 8,748 670,534.20 0.12
16 688779 K # R 24,528 560,710.08 0.10
17 688176 AT EE 2 18,362 421,958.76 0.08
18 688206 NEFS H 7 6,000 198,060.00 0.04
19 688262 LR 4,125 173,167.50 0.03
20 688236 FALEST 4,052 110,984.28 0.02
21 301136 SR iva 7,172 75,449.44 0.01
22 688272 it 1,263 49,370.67 0.01
23 301050 R 197 46,243.78 0.01
24 301029 Ry 462 41,519.94 0.01
25 688038 HRbEIA 2,132 39,911.04 0.01
26 301155 EN NN 369 35,700.75 0.01
27 603230 WS HT1E 1,141 29,517.67 0.01
28 301069 LT 539 23,829.19 0.00
29 301177 HBAT A 198 22,983.84 0.00
30 301018 HESI8 782 20,378.92 0.00
31 301149 B et 1,214 20,346.64 0.00
32 300994 AML AR 420 19,089.00 0.00
33 301100 iy 591 18,403.74 0.00
34 001296 KITAR 310 18,376.80 0.00
35 301096 HlEZ 226 18,286.52 0.00
36 301060 2 PEE 587 18,161.78 0.00
37 301221 JepEAE R 204 18,098.88 0.00
38 301168 T8 R Bty 322 16,785.86 0.00
39 301166 T4k 173 16,348.50 0.00
40 301101 W H B A 371 16,086.56 0.00
41 301089 W 2l 220 14,944.60 0.00
42 301180 TIFERHE 654 14,858.88 0.00
43 301046 REMERHEL 290 14,207.10 0.00
44 301015 [EReas] 462 13,998.60 0.00
45 301111 AR 379 13,901.72 0.00
46 301017 WP 555 13,209.00 0.00
47 301199 LA 402 12,864.00 0.00
48 301020 FE R 421 12,815.24 0.00
49 301138 HERERE L 285 12,785.10 0.00
50 301026 E R 203 12,734.19 0.00
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51 301179 FTFRRe 238 12,083.26 0.00
52 301021 JEEHOE 290 12,014.70 0.00
53 301190 HKEHE 433 11,890.18 0.00
54 301092 G 323 11,472.96 0.00
55 301048 SIEET 843 10,925.28 0.00
56 301108 Ty 194 10,419.74 0.00
57 301028 RAEATLAR 733 9,895.50 0.00
58 301045 RixFH 335 9,503.95 0.00
59 300774 AT 444 9,359.52 0.00
60 301078 Zr T 756 9,177.84 0.00
61 301062 g R 523 8,896.23 0.00
62 301193 FHFRH 297 8,654.58 0.00
63 301052 R 252 8,477.28 0.00
64 301025 DS 403 8,414.64 0.00
65 301066 TR 344 7,856.96 0.00
66 300814 W LK 328 7,832.64 0.00
67 301055 ik /N IR 355 7,731.90 0.00
68 301133 Eadiivahis 286 7,707.70 0.00
69 301198 AT 262 7,650.40 0.00
70 301030 (AREY NE5 3 242 7,627.84 0.00
71 301016 IR 275 7,128.00 0.00
72 301081 PR AR 403 7,028.32 0.00
73 301033 PRV 108 6,476.76 0.00
74 301049 R 196 6,452.32 0.00
75 301032 EE S iva o 513 6,417.63 0.00
76 301056 FRAFIAD 572 6,343.48 0.00
77 301036 WU By 205 6,135.65 0.00
78 301041 SHE 215 6,065.15 0.00
79 301072 HREERS L 181 6,047.21 0.00
80 301083 AR e 416 5,911.36 0.00
81 300854 RSN TS 203 5,539.87 0.00
82 301063 T ER I A 153 5,524.83 0.00
83 001234 ot 333 5,504.49 0.00
84 301038 RIKFBE 266 5,381.18 0.00
85 301027 TR 286 4,761.90 0.00
86 603176 MG | 1,924 4,713.80 0.00
87 301037 AR 193 4,682.18 0.00
88 301073 H s 144 4,608.00 0.00
89 301053 S =R |4 155 4,460.90 0.00
90 301057 BT 218 4,146.36 0.00
91 301079 AR PHWBUE 140 3,474.80 0.00
92 600885 FE R AR 38 2,836.32 0.00
93 600085 A5 50 2,249.00 0.00
94 002044 AR 83 651.55 0.00
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[ 2 0 20 3 R 5 T B VR 6 BAIE J7 4% 2 L 42 (LOF) 2021 “E4F JE R 5
| 95 | 002563 | A& DMRME | 70 | 54110 | 0.00 |
8.4 REHNRERKHEINERES)

8.4.1 RIEANSHE VIR S BB {H 2% BLAT 20 42 A S BH 40
SRS NRTo
5 B2 4 B P A
F5 i ARG Ji ZE A4 R NS DN
Eefpl (%)

1 000661 K mH 80,676,721.89 7.09
2 002291 AN 71,980,309.10 6.32
3 000650 {=FnZ50 69,912,059.37 6.14
4 688005 HHEHRH 48,038,941.75 4.22
5 603883 THG 45,181,386.56 3.97
6 002832 (E=g)p3S 44,021,998.78 3.87
7 603308 NI A7 42,274,477.02 3.71
8 002019 e R4 41,240,247.86 3.62
9 002563 AR MR 35,784,768.13 3.14
10 603987 RREAESE 32,813,365.80 2.88
11 301035 T =0y 31,590,185.64 2.77
12 002390 {EHHI 2 27,448,649.00 2.41
13 600085 [ 45 21,675,543.00 1.90
14 002683 JURER 18,197,562.76 1.60
15 300682 BHHT R 17,245,148.91 1.51
16 002675 Kol 16,634,349.00 1.46
17 600885 TR A 15,652,552.59 1.37
18 000733 PRAEFHHL 14,910,773.18 1.31
19 300677 BERIERTT 14,605,632.50 1.28
20 603179 B SR Ay 13,403,758.00 1.18

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

8.4.2 RITEH SHE i IWIH &P 1$#E 2% BiAT 20 4 IR BI4E

SRS NRMoo
o A2 4 B P A
5 JE A Ji SR AR AHA RS2 S
Eefpl (%)

1 002563 & Rt 132,947,661.87 11.68
2 002044 FFARRR 132,794,626.45 11.66
3 000733 PRAERI 109,101,942.16 9.58
4 002291 AN 108,767,834.44 9.55
5 603987 R 94,719,521.71 8.32
6 603883 ZH 90,837,467.80 7.98
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002019 LR 81,890,381.25 7.19

002390 fEFRHIZ 60,316,357.72 5.30

603989 AL 59,386,515.25 5.22

10 300616 ¥ i B 59,353,376.35 5.21

11 688333 1% 56,229,369.35 4.94

12 603179 BRI A 53,896,001.49 4.73

13 603308 N A7 52,596,635.60 4.62

14 000661 K& m=H 50,371,264.30 4.42

15 002683 JmEREKR 49,217,877.67 4.32

16 002675 Rzl 46,188,687.85 4.06

17 000650 =025 31,786,964.10 2.79

18 600085 [ 45 27,480,865.52 2.41

19 603855 TR A 27,104,849.00 2.38

20 600466 W KR 21,900,596.25 1.92
e RSB S (AR T LLAC &) A, AFIEMKZ 5 A .

8.4.3 ENMX M A B0 B 32 H A SR TSN S
Bfr: NRM
778,840,997.23

FNPBEERIEA (RS B
SHHUBCEERION (B8 BV

1,522,108,484.57

T SENBERA . S BRI IHZ T A el (A S s DLRSSS #3151, AN 7€

MRS B -

8.5 HIREMIEMF D RNMFRAAS

SRR NIRRT

Fre i 95 i il N FHE o B4 BT LU (%)
1| Exfi 5,426,847.50 1.01
2 | AT - -
3 | ERElfii% - -

o BURME SR i - -
4 | lkfiF - )
5 | MkAHRE IR - -
6 | I - -
7| ATEA (RIS 10,504,538.40 1.95
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8 [F) VA7 B
9 | Hih
10 | &if 15,931,385.90 2.96

8.6 HIAR A FuMHE b 2@ B 1 E L K/ HO BT L4 B B R A

SRURAL: NIRRT

i 3 4 R P
75 AR i 2R B () NI E
LA (%)
123083 BT 151 40,720 10,504,538.40 1.95
2 019658 21 Ef# 10 54,350 5,426,847.50 1.01

8.7 BRI FMHE b Z 3™ i5HE LA K/ N R B BT B SCRAES - B A

ARSI AR T AR RFAT B SRS

8.8 MEHIAREA RYHE SESFFE LA NEFRET LA SR B HH
AIEEAM G IARR AT EIR .

8.9 IR A FaMME b ZE< B 15+H LA K/ BB A8 BGE S 3 B4
ARSI AR AR FFATBGIE -

8.10 MEWIARAZE ST F IR L5 1F L i B
AFE AR W R IR AR BT

8.11 B WIAR A HE S F ) H G 5 5 15 L i 9
ARSI AR W N R B [ e 6

8.12 HFASIMEME

8.12.1 AHi i N 3 S TR MR+ AR TR A RAT A8 (BB N SN B w1 ) S SR
BRI il H AT —SE 2B ATFHETT. AT RSO
SIS R RIS B e ANHERA . RIS 5 R S AT W R e AN R R 55 R R & T T
AR PR IR O SR e AR . BB B B A e WSS A, Y
RYINESRAE 5 i T WA R, 8 ARIE R 2 BB IR bR
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208 ORI B R P AR BRI SRR, M2 A RIS OME R P AR SE B . AL G B
AREIIZ A T AT ERERAT T o

8.12.2 B GBI MIRT+ A B, B BB T 2 e [ S S SR P 2 A DL

8.12.3 JHAFLAth - IR BE 7 I AR

A NRTTT
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