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30110 | KO 2021-1 | 2022-0 | Hifk 16,658 | 18,652
Mt W 5781|3114 | 599,00 ;

0 i &y 2-10 6-17 B E .19 .86
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7.4.13.4.1 XK
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AT 4 R SR 23 34

TEAEIR KRR E LIS T iR R AR . A FE SR BIR) R BUBE 577 BONIRATAE K iRt
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20214 12 A 31 1P 1-5 4F 54PL F AtHE &it
H
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8
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Hre Rt 114,882,291.17, - 1,301,231,340.21/1,416,113,631.
38
1 £5t
MATIESFIE H 2K - - 4 14,939,573.92 | 14,939,573.92
A} TBE [R] 32K - . 4 16,769,805.11 | 16,769,805.11
AT N F - - 4 1,770,485.40 1,770,485.40
NATFEE B - - 41 295,080.93 295,080.93

NATAE 5 % - . 4 2,124,775.33 2,124,775.33

oAt A7 £5 - . 4 243,294.34 243,294.34
UikiigsSan - - 41 36,143,015.03 36,143,015.03
| 2R B Bk 114,882,291.17 1,379,970,616.

- - 1,265,088,325.18
35
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BHFLTRK.
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2021 4 12 A 31 H, AIEEFA WA G HEGTEET A RNE 5 & %= E M L BIA 5.25%
(2020 - 12 H 31 H: 0.53%) , KT HIZRFIARD T AR S T = 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
HITT ks R R AR B T A AR Dl R XU o AN Ik AR T LA Zy IESR, T I s A A A A% XL
SRR HMIETR RAT EAR B S 2 E R DL BURF PRSI, n] BERIE RS 1 3 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
T 87 VRN R G AT RS FE &, A4 VaR (Value at Risk) A7 35 el A 8 4 10 I (178 £ A0 b AU
LIS ] S RS EAT BRER A2

7.4.13.4.3.1 HAhris R0
Sieahr. NRMT

N PN EER
2021 4F 12 A 31 H 20204 12 A 31 H
TiH
E A gRetes o 4 P
N R E N i
A LB (%) LB (%)
814,046,159 1,285,594,875.
T oM E T — R R 93.35 93.16
82 11
O R it e = S
T oA — & m ik
7
FTAE b ot 7= — BUIEF B2
it 814,046,159 93.35 | 1,285,594,875. 93.16
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.82 1

7.4.13.4.3.2 FHAbM#E XS FRIEURAE BT
fBLis B 300 Fi5 Bah p) HoAth i 3 A0 ANAR

X P A e H 2 4 5 P 1 E I
EmeE (ahz. ANRMi
FH I AR & ) AR 5 A HE AERER
v
2021 %12 A 31 H 20204 12 A 31 H
TR 300 R [T 5% 19 )n¥) 38,527,402.29 191n¥) 68,459,881.05
VR 300 FEEUT 5% /¥ 38,527,402.29 /%) 68,459,881.05

7.4.14 B BT EBASTSTHRE TR E U R HAMER
L)~ RE

(a)sefl TH 2 e E TR ik
NRAMETHREIRITERZRIX, B0 A SSOHE T A S B E 2 SR BT & R A

JERRIE -

R MRS BT ER TT3 BRI .
BRI BRER — R U B M OG5 7 B0 5 L% BT AT L 1R i A\ fEL
BRI MRB B AN A] I A H

(b)FF S0 LA Fo (i v 52 ) < ik T

()&= Em TR A RNME

T 2021 4212 H 31 H, AFESFFA LA M vHE HHARZ) TN 2 45 45 (6 G i 5 7= v g 1
HJRIXKIREN 810,678,281.88 Jt, J& T A EIKIIARBN 46,689,611.29 7T, BT = E IR
BN 2,444,657.35 J6(2020 4 12 H 31 H: 3 —J2X 1,276,286,377.27 Jt, 5 —JZIX 16,574,040.34 7,

ToJ& T 58 =R IR R o

(i) 2 SeHHE T = OR8] 1 KA 5
A < DA B R I RV 40 R S TR A H ORI SR IR T e e R e e
X UESRAE 5 B LW R BCR A GF, A HILE RS R 58 5 AN R (B B R A5 I 1R 58 5 A

5 52 T3t 68 7T
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WER) BUR TARAIFRATERG O, A A S THEM 0 2585 IR IEER H IR 52 5 ANHER 18] K&
PR ST A R I ZE AN 7 EA A SCH BN B — JZ K R it 14 B o >R A AR AS WU 8y A AELXT
T BRI MR, B MR GR A SROHME N R 2 — RIS R 5 =R K.

(i) =R RAME R ERIAIN AL 5) 42450

T 2021 4 12 H 31 H, AEEFAARMERE T2 =2 RN ERH TR 2,444,657.35 71.(2020
12 A 31 H: k). T 2021 4, AREEMSEE = ZR4Em TR 1,229,588.35 7t(2020 4FR: TG),
TN A ORI B R (A RRIMEARZN IR A S H D (M4:40y 1,215,069.00 75(2020 4EJE: ),
2021 4F 12 F 31 HAFREA I =2 Rl THIE N 20210 45 5 17 26 ) A SR 13 850 2K (1742 5 440

(A RUMEAEE i) A 1,215,069.00 J6(2020 4E%: ).

F 2021 12 A 31 H, LRFE=ZXEm T HB RSB, ARIMERN 2,444,657.35 76, K

FHP- 54 0 AU R AT Al AR, AN T SR N N B B %, 5 A e 2 18R U DR R &R

(¢) JEFFEELAA SR E TR LR T A
T 2021 4 12 A 31 H, AL A FFHIEFLFI LA R ETHE R £/ 5= (2020 4 12 A 31 H:
Ei)B

(d) ABLA SR E TR S TR
ANBLZ SEHME T B <l B A 4 5 T2 B SGEROUR FoAt R b e, KT B S 4 fe
EHZERAN.

(2) WIEMEERARATE (AMbatHENEE 22 5 —@it TRMIME) (ko ENZE 23
TR R (TN 24 5 — BT M (kS tHENEE 37 S THBIR)
(CL R A FResg 4 b L B e M)A DS Re,  DLRUTIBGH . wh EARAT (R B A HE 2 A 45 T 2020 4F
12 H 30 HRAiM (T it—5 BHVE Sefi Gmh THAR S THENI @A), ASFEHR RSN Y
H 2022 4F 1 A 1 HEH$AT# &m TR 4% 2021 45 12 A 31 H, AL T HATH 4
AR I 55 3R R TR B VPG . ST ATE S S IR, T A T L DU A AS 2ot A 4
ISR VRVWAIESY=45'% S S = AL

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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AR HL B 3

4 2021 SEEFERE

(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 HRHAEHRE
8.1 HIRELSHHEHNR
SHRAL: ARt
b L H G0 R B (%)
1 &L g7 814,046,159.82 91.54
Horpe R 814,046,159.82 91.54
2 et ; )
3 ] 7 VAT 7 4% % 45,766,390.70 5.15
Horpr: iz 45,766,390.70 5.15
B SCRFUE SR - -
4 Ul L ay - -
5 GrRAATAE AR . ]
6 SFNIREE b 7t - -
Horpre SR 1 S NGR
& S ' .
. féﬁﬁﬁ%ﬁué%%%ﬁfﬁé} 27 426.660.28 208
it
8 oAt 25 100 5% 2,071,190.68 0.23
9 it 889,310,410.48 100.00
8.2 MIREAT WA KB ER A S
S NIRRT
ob 4 B 7 4 AE LA
A GRlES Al
(%)
ARG R B - .
B KA . .
C | il 600,556,866.56 68.87
5 LT #T0. RABK A= H
PER, 16,009,104.00 1.84
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E eS| 4 4,713.80 0.00
Foo| bR MmEEL 37,738,800.04 4.33
G | Zdisk. BffMIgENl 32,787,903.96 3.76
H {1 f ol 4,608.00 0.00
| 5 EE . AR E BRI

5l 428,513.90 0.05
J SRl 90,235,968.74 10.35
K | =k . .
L | FLSERIR 55 RS ] )
M | BREARF AR RS 342,695.18 0.04
N IKFS PRI 20 e it B B 11,985,467.51 1.37
O | BERIRS . BHAH ARG ] ]
P HE - -
Q | PAMM&TAE 18,161.78 0.00
R A A E AR R 23,933,356.35 2.74
S | %5 ) )

it 814,046,159.82 93.35

8.3 HARAZA SMME G ZE S =B LB K /NEERF I BT A B B R A 4

SRR NIRRT

i B 4 T i
FFg | AR Ji SR 24 R (k) VIR IKIED
(EERIE)

1 002236 KA 3,296,432 77,400,223.36 8.88
2 000792 ER TR A7 1,241,200 43,926,068.00 5.04
3 688075 ZHAY) 271,558 38,887,105.60 4.46
4 603883 ZEK 762,523 37,653,385.74 4.32
5 300702 RF et 704,329 34,054,307.15 391
6 000776 I RAESF 1,263,700 31,074,383.00 3.56
7 600958 RIS 2,029,701 29,917,792.74 3.43
8 600030 HEUESF 1,107,300 29,243,793.00 3.35
9 688005 B HFPHY 251,998 29,125,928.84 3.34
10 000858 TR 127,200 28,322,352.00 3.25
11 002475 DALY 569,078 27,998,637.60 3.21
12 002241 HOR AR 485,700 26,276,370.00 3.01
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688169 VEP Y R E5 32,289 26,250,957.00 3.01
603799 R 225,000 24,819,750.00 2.85
300636 EESEZNA 940,822 24,800,067.92 2.84
300413 T 417,458 23,886,946.76 2.74
000650 =R 2,464,300 22,967,276.00 2.63
300750 THERAR 35,500 20,874,000.00 2.39
688036 =Rl 131,469 20,627,486.10 2.37
002466 RFHR, 179,428 19,198,796.00 2.20
300373 AR 262,300 17,621,314.00 2.02
600233 lZpEERLSTH 994,097 16,581,537.96 1.90
002120 PRSIy 792,100 16,206,366.00 1.86
601778 mn RHRHE 1,876,800 16,009,104.00 1.84
603520 GIp. A 242,700 15,775,500.00 1.81
300095 Mt An 731,700 13,814,496.00 1.58
002046 EHLKE T 852,000 12,677,760.00 1.45
000661 KI5 mHn 46,000 12,484,400.00 1.43
603588 a1 RE R 680,940 11,964,115.80 1.37
002938 S 4 242,200 10,276,546.00 1.18
603897 K IR 204,646 10,199,556.64 1.17
600702 Er 1Y 42,100 9,569,330.00 1.10
300274 FH 't HL IR 64,600 9,418,680.00 1.08
688200 Helg gz 17,422 8,918,321.80 1.02
002756 TR 42,800 6,335,256.00 0.73
002139 AR 206,900 3,866,961.00 0.44
688793 (RSN 14,128 1,476,376.00 0.17
688176 P HT EE 2 29,849 685,930.02 0.08
688110 HRAS A 10,674 430,909.38 0.05
688789 FAERF} 1,400 362,404.00 0.04
688262 ORHE 6,688 280,762.24 0.03
688087 WAL AR 2,469 230,604.60 0.03
688248 A R 11,763 222,320.70 0.03
688091 IEE AR 3,294 141,016.14 0.02
688296 FIERHE 2,173 107,932.91 0.01
301136 FBFRBA 7,172 75,449.44 0.01
301155 77 R 638 61,726.50 0.01
301050 R 233 54,694.42 0.01
301029 [ERERO 462 41,519.94 0.00
301177 1 BT Ay 337 39,118.96 0.00
688722 ) 25 3,687 37,570.53 0.00
688501 HIEMR 1,759 37,132.49 0.00
301087 A ST 450 33,903.00 0.00
603230 RS R 1,141 29,517.67 0.00
301221 HRE(E B 280 24,841.60 0.00
301166 T4k 253 23,908.50 0.00
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57 301069 L HT A 539 23,829.19 0.00
58 301096 HIIEZ 262 20,574.86 0.00
59 301018 HES78: 782 20,378.92 0.00
60 301149 FEAEHTM 1,214 20,346.64 0.00
61 300994 AR A 420 19,089.00 0.00
62 301100 KO 599 18,652.86 0.00
63 001296 KILH R 310 18,376.80 0.00
64 301060 2P 587 18,161.78 0.00
65 301168 18 R R 329 17,150.77 0.00
66 301101 B H B A 371 16,086.56 0.00
67 301190 HKEHE 575 15,789.50 0.00
68 301108 AR 280 15,038.80 0.00
69 301179 FETFRRe 295 14,977.15 0.00
70 301089 LY b4 220 14,944.60 0.00
71 301180 FIHERM 654 14,858.88 0.00
72 301046 REMERL 290 14,207.10 0.00
73 301111 BHE 379 13,901.72 0.00
74 301017 WEFR 555 13,209.00 0.00
75 301199 EHRA 402 12,864.00 0.00
76 301020 EERH 421 12,815.24 0.00
77 301138 HERERE L 285 12,785.10 0.00
78 301026 iR 203 12,734.19 0.00
79 301021 T O 290 12,014.70 0.00
80 301092 Gt 323 11,472.96 0.00
81 301048 SEET 843 10,925.28 0.00
82 301028 FRAVHLIR 733 9,895.50 0.00
83 301045 REEFHE 335 9,503.95 0.00
84 300774 AT 444 9,359.52 0.00
85 301078 #FE 756 9,177.84 0.00
86 301062 g 523 8,896.23 0.00
87 301193 FIRHS 297 8,654.58 0.00
88 301052 Rt 252 8,477.28 0.00
89 301025 R 403 8,414.64 0.00
90 301066 TR 344 7,856.96 0.00
91 300814 R HLES 328 7,832.64 0.00
92 301055 gk/NIR 355 7,731.90 0.00
93 301133 Exalire 286 7,707.70 0.00
94 301198 HIEAT 262 7,650.40 0.00
95 301030 (AREiyRE57 242 7,627.84 0.00
96 301081 T R A7 403 7,028.32 0.00
97 301033 VIRl 108 6,476.76 0.00
98 301049 R A 196 6,452.32 0.00
99 301032 B 513 6,417.63 0.00
100 301056 AR A 572 6,343.48 0.00
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101 301036 KR A7y 205 6,135.65 0.00
102 301041 SHF 215 6,065.15 0.00
103 301072 RS T 181 6,047.21 0.00
104 301083 B RE 416 5,911.36 0.00
105 300854 H 2 AR 203 5,539.87 0.00
106 301063 TR I A 153 5,524.83 0.00
107 001234 PnE 333 5,504.49 0.00
108 301038 AL 266 5,381.18 0.00
109 301027 AR AR 286 4,761.90 0.00
110 603176 N JCidE 1,924 4,713.80 0.00
111 301037 R AE 193 4,682.18 0.00
112 301073 H = WE 144 4,608.00 0.00
113 301053 s Tl 155 4,460.90 0.00
114 301057 TR 218 4,146.36 0.00
115 301079 AR B 140 3,474.80 0.00

8.4 WMEHNBRERFHSHERZS)
8.4.1 RIFTNSHE i HIWIR & H ™ 1$#{H 2% BiAT 20 4 AR B40
SEURLL: NIRRT

o A2 4 B P A
5 i SRS Ji SR A PR N AN X
tefil (%)

1 002415 RN 134,786,729.41 9.77
2 300059 RITWE 130,506,716.20 9.46
3 002043 REFE 111,443,678.74 8.08
4 300750 THERA 109,927,468.37 7.97
5 688005 HHRHE 90,469,917.66 6.56
6 000792 A 89,949,290.48 6.52
7 000063 G 88,192,819.09 6.39
8 603799 e R 80,233,502.20 5.81
9 002466 RIFHR 73,236,199.27 5.31
10 300702 RF e 71,738,499.05 5.20
11 300010 ISXiE e 63,513,248.55 4.60
12 002460 e LN 56,332,205.36 4.08
13 000858 TR 53,751,205.51 3.90
14 600338 7 3 e U 50,393,442.24 3.65
15 002614 LRSS 50,342,249.14 3.65
16 600519 DOMERE 49,027,136.22 3.55
17 603588 = REM R 48,944,717.83 3.55
18 600570 H A4 B 47,832,544 .47 3.47
19 300413 TR 47,334,202.41 3.43
20 688075 ZHAY) 45,850,146.98 3.32
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21 002475 LG 44,792,536.98 3.25
22 601166 PVARLT 43,322,348.24 3.14
23 300037 e 42,543,229.90 3.08
24 000776 I RAES 42,057,989.04 3.05
25 688169 AR 40,061,163.34 2.90
26 300763 IR EHY 40,026,141.00 2.90
27 603520 F]KOL 40,011,298.23 2.90
28 000762 VG S 39,954,906.08 2.90
29 601318 ] 22 39,671,482.40 2.87
30 600958 RITUESF 39,011,314.71 2.83
31 002812 BAER A 38,475,998.00 2.79
32 603501 FIR 37,050,557.00 2.68
33 002236 KAy 35,946,049.16 2.60
34 002572 RIEE 35,274,284.71 2.56
35 688200 AU 34,410,284.72 2.49
36 603883 THG 34,004,561.86 2.46
37 300033 [F] 48T 31,889,161.00 2.31
38 600030 S IES: 30,843,931.00 2.24
39 002918 E3ES 30,691,601.00 2.22
40 300454 R IR 30,455,559.08 2.21
41 002594 Eb WPt 30,149,331.81 2.18
42 000488 R 4R 29,166,539.50 2.11
43 601778 pn BHRHE 28,614,663.00 2.07
44 300792 F W Z 4 28,489,539.00 2.06
45 002756 TR RL 28,325,544.00 2.05
46 002120 FRIA By 27,960,640.31 2.03

T SRANEHUE RN M (RSN TR LA EE) 51, A B 5 A -

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

EHERAL: AR

o A2 4 B P A
5 Ji E AR JiE SR A4 R AHA RTS8
Eegl (%)

1 300059 KT E 153,691,542.19 11.14
2 600409 — R 125,397,067.26 9.09
3 002415 T AR 121,045,011.48 8.77
4 300750 TR AR 117,564,108.67 8.52
5 002043 REF 113,287,631.68 8.21
6 002236 KA 111,831,064.55 8.10
7 603588 = REM R 104,308,083.80 7.56
8 002572 LRI 95,702,968.33 6.94
9 000063 M T 92,764,735.34 6.72
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10 600570 fH A B 90,717,257.97 6.57
11 002460 A 87,043,081.62 6.31
12 300010 THEE 86,685,696.60 6.28
13 002332 3 1) 24 80,259,048.13 5.82
14 002614 LRSS 74,861,199.00 5.42
15 688005 B HFHE 69,121,310.12 5.01
16 600519 pivliE e 64,262,926.56 4.66
17 601012 B S R Ay 63,917,072.01 4.63
18 601888 Hh [ A 63,447,330.89 4.60
19 002594 il 58,791,081.58 4.26
20 600887 BRI A 58,464,508.96 4.24
21 600521 E N4 58,323,427.65 4.23
22 603799 RN 58,048,533.13 4.21
23 601899 S|4 55,577,506.70 4.03
24 601318 S22 54,603,696.46 3.96
25 002371 Jb77 44 53,303,811.42 3.86
26 600338 PE R Ik U 50,371,196.40 3.65
27 002466 RIHR, 49,585,697.42 3.59
28 300705 JudLlZy 46,762,422.84 3.39
29 603520 A KL 43,944,078.24 3.18
30 000762 FE G 43,802,883.65 3.17
31 300037 BT 43,118,428.61 3.12
32 601166 Ml HRAT 41,260,827.25 2.99
33 002475 ATV A 40,395,272.97 2.93
34 002812 B AR 39,233,548.00 2.84
35 600690 MR K 38,987,699.40 2.83
36 000858 AR 38,003,223.26 2.75
37 300763 IR A 37,555,151.60 2.72
38 000792 R A 36,653,244.20 2.66
39 601939 BT 34,821,197.35 2.52
40 601689 P A 34,518,487.41 2.50
41 300454 R R 32,347,713.30 2.34
42 603501 FIR My 32,042,185.61 2.32
43 300636 [E A1, 31,738,829.76 2.30
44 002918 £/ TTRAA 31,466,784.20 2.28
45 300792 AR 31,424,540.09 2.28
46 000739 s T ZIN|4 29,690,191.73 2.15
47 600588 FH R N 2% 29,536,613.36 2.14
48 300702 RF WAy 29,291,185.70 2.12
49 688696 AR 28,439,179.30 2.06
50 002600 A e R 1 27,633,775.56 2.00

TE: S SAUL L RS (RSN TR LS E R 151, A B 5 -
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8.4.3 LB E ) Rl o B K 32 HY B EE TR N S

A NRMG
SENBEEERRA (A A 3,927,600,509.43
SEH RN (32D B 4,428,071,716.28

T SRR S I BRI S s e (A sl LRSS B0 3151, AN &
FRAZ 5 9

8.5 MIRZEFF AP RN MR REAS
EHRL: NRMIT

FP5 o157 dn A AVIRINIEN ok o g R A BB (%)

1 H X fiizF 45,641,965.10 5.23

1
5 | dbiEHIE T - -

6 | I - -
7| ATEfT (RIS 124,425.60 0.01
8 | RNk - -
9 | Hfth - -
10 | Ait 45,766,390.70 5.25

8.6 HIARIEA FMME b ZE B 5 E LB K/ BORT T4 B B A
P NRTT

‘ ‘ b 34 BT P 1
75 gy T AR = (5K) ~ihE
EERIED)
1 019649 21 [E5 01 158,980 15,901,179.60 1.82
2 019658 21 [H i 10 150,790 15,056,381.50 1.73
3 019654 21 [H i 06 146,800 14,684,404.00 1.68
4 113633 BHRE 960 124,425.60 0.01
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8.7 HIR#A FaMME b H B HE LB K/ N BT 37 SCRAES B A
AT AR AR I B SRS

8.8 MEHIRLA RIHE SEEF - HFELHIRDHFRET LA R &R A
AIEEAR G IRAR A TR

8.9 IR FMME b Z B E b /R B BT TL48 BUIEB 3 A
AFE AR AR R FFABGIE -

8.10 MEHIARAESHHKIBARITLR 5 16 Ol i B
AT AR W R AR IO

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

8.12 BRASMEMNE
8.12.1 A i N S S R B MR+ RAETR A RAT 1A CBReshilfl A AR SRS EMAh) A #i
B BRI SR B B T g ) H AT SRR B AR DT, ARSI DL

Ry 42 BT ) T U ER T RE IR A PR 2 ] DR VR R i 22 < N OR B I JE AT R 5% i R S5 B
55, CARONIE T2 w5 i R B A IR 2 ) E R S0 1A A 2 28 T IR S JEAT A SR ) v R 1
Witk X555 S BIGINAZ 5 i 8 RIEAL 73 o

AR IESR & N B2 SRR N BRI BEAS 58 6 S5 SR A, 22 RS2 B3t 7 I I R Eom A B U S5 I

ﬁ

il
RN IR A R SZ AL T FAEEAT T R TR TT, A EIR A RIAELE A IR I R A ]
8 R AN G AR P A KSR, SHZ A T B IME AR A SRR . AR S K
GRS 1% m HEAT EREZ B IT
8.12.2 B LA BT T2 MR h, A T T AR 4 A R e A% e I e A A 0L o
8.12.3 SR H At & TR H 744

. ARG

1 FHRIES 388,198.65
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