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Foft 58 B T HE AT AU FE B, FL 4G VaR(Value at Risk) i b5 R IR AR 5 G 1T s (0 T EAN b5 XU

7
BT E . BAh, AHEE

S AT A iR RS BEAT R R A A

7.4.13.4.3.1 HARM#E KBS O

EHERAL: ANRTT

AR LEER
2021 4F 12 A 31 H 2020 4F 12 A 31 H
TiH
e A RarE o I 4 R
N RE N RN E
LB (%) fHEEH] (%)
549,310,260
g M R — I SRR TR 89.70 | 729,088,360.98 94.09
77
TS M a G rr—FE G R - - -
T ML RE T —m & m%
7t
A SRt e — BUIE R B - - -
549,310,260
&t 89.70 | 729,088,360.98 94.09
77

7.4.13.4.3.2 FHABAAE RS A BUR A 2 B

85 BRI 300 Fis oM 1 H Al 1T 17748 B AR
X =R H A S T P E
MR CRfr: AR
AH I RS AR 5 [ AR B Ak AR
Sai
2021412 H 31 H 2020 4 12 H 31 H
IR 300 HHL T 5% I N% 27,845,047.49 19n% 38,344,437.48
VIR 300 FEEL T F% 5% /b2 27,845,047.49 /%) 38,344,437.48

7.4.14 HEITHEBM T STHRER T U AR
(1) A feiriE

(a) Efh TR AR
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[E| % o 38 B SR LS R B2k 4 2021 SEAFE R 5

A AT REIRPTENR, B A SROE T E BRI 5 B A 2 SR A BT E R A

JERRIE -

R MRS B G TEER 1T3 BRI
SRR BRER — R U B /M OG5 7 B0 5 B2 B T 42 AT WL R el A\ fEL
SRR AT B AN AT I A

(b) FFE:MILAL SR (E T Rt TR
(i) FERXER TR ME

T 2021 £ 12 A 31 H, AREFEH A R E TR BB NS a s = E T
H—ZIRIAEN  546,750,549.08 7T, J& T2 ZEIRIIEHN 32,783,640.53 76, & T 5 =2 XK
A% N 1,840,651.26 (2020 5F 12 H 31 H: Z—JZik 723,573,773.76 JG, 3 _JZIX 41,909,947.32 Jt,

TJE T2 =R IR AR ED -

(i) 2~ Fe i E T = IRl K AR 5

AT DL BURE U IRV R R S IR 26 H O\ & TR U ] e eI

XIS AC 5 i LT M BER AN GSR, 35 HBLE RS R A2 5 NG ER (BB R A5 I (22 o A
HER) BUR TARAIFRATER I, AEEAS THEMH EZ 5 WRIERH I 225 AR E &
BB JUITA) g A R I SR AN 77 B0 2 SCAM B SN S — 2K AR i 1 VA 28 b SR P AN mDUE 2% i A AELX
TR BRI RRERE, i MR IR A SRHME N R 2R — RIS R 5 =R K.

(iii) 28 =2 M E R B A AR 5 0
T 2021 4 12 H 31 H, AEEFAAROMMERE T2 =2 Xk M4 T A 1,840,651.26 71.(2020
12 H 31 H: o). T 2021 R, AFEEI SR =R ER TR 734,841.27 75(2020 4R G),
TEA SIS AR E R (A RIMEZR SRS ITH ) 40y 1,105,809.99 Jt(2020 FE: G),
2021 4F 12 F 31 HAFREA I =2 k&R TH TN 2021 48 B 457 6 ) A SEEURI 13 85 5% (148 5 440
(A RMMEAE S 2E) v 1,105,809.99 J(2020 4EfE: )
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T 20214 12 H 31 H, FRE=EXEm T EY NRERZ, A fWEl 1,840,651.26 76, F
F P20 4 W QRS RS AT A5, AT N E A B s %, 54 R E 2 A FAH R R o

(¢) JEFFEEMLAA R E TR LR T A
T 2021 412 A 31 H, RELAKFFH IR LA R ETHE R £/l 55~ (2020 4 12 A 31 H:
).

(d) ABAA SO E TR il T

ANBAZ SO B 0 < b B 7 R A7 05T 32 LA LSO UM A g ik A £, LK TEIANME S5 4 et
THAHZAR N

(2) MBS KA (M2 THENEE 22 5 — & TRMIAFTHE). (dlatHENE 23
TR TR ) (b THHENEE 24 5 — B WIS TH) A (il 2 HEN S 37 Sk TR AR
(AR EFReHr it T RN KA HAE, UAIFEGE. o ERAT R B &R AT 2020 4
12 J 30 HAATH) (RT3t — B Bive S8 il TRAR S THEN BB R, A SHEF R BTG N 2
[ 2022 4 1 H 1 HiE$ATHam TN #% 2021 4 12 H 31 H, A& CEMR T HATH &
TR N I S5 AR I AETE M VAL o 28T ARKE eV 35 I T, 7 < i T R v DU SRR AN o0 AR ik 4
(R0 28 RN SR A B K

AFELH A 2022 4F 1 3 1 HASEBIBATARDCHHE, TR U SOV 9 55 TR v, 1R
WIFTA#E AL A, 2021 4R U B F AMEE IR

(3) BRA SLUMEANRAT Fr <k T AR Ab, A 517 1138 H AR S G J0 75 L300 B A FL A B 2

T,

8.1 MIRESHAGHENR
G NIRRT

JF5 i H &R A BT (%)
1 &L ay 549,310,260.77 85.59
Hodpe R 549,310,260.77 85.59

2 Bein

%53 11t 69 T



K % o 3 B R MR 7 4 BE IR & 2021 SE4E AR 7

3 [i] 72 AL 7 #5 F 32,064,580.10 5.00
Hrep. iz 32,064,580.10 5.00
R & nall - -
4 nEEEE - -
5 SR ATAE P - -
6 SENIR A Gl 7 - -
Hors ST 0] Y ) SN IR
B LR e
WATHE MG RE 56
7 i 59,223,460.35 9.23
it
8 Hoph &0 % 1,201,871.50 0.19
9 &t 641,800,172.72 100.00
8.2 HARBATL RN ER K AHE
GRiEHAL NRMT
o o7 3 & W P VR EE )
v el NRME
(%)
A geo MR B ik - -
B KA ) .
C il i b 474,063,392.15 77.41
5 B, #71. BRA KA =
DAY 28,597,778.81 4.67
E A 14,921,336.00 2.44
FooARME 70,676.38 0.01
G Tidizkn. CEAHEENY i i
H | s A Ol 4.608.00 0.00
| R, BHAE EE AR
2k 17,921,852.80 2.93
J LR . .
K | =l . .
L FHGTRNRS 45 AR 55k i i

% 54 T13L 69 7T



LA SR B 4 2021 FEAE IR S

N IKA L FREEAN A L E 59,969.71 0.01
@ Ja RRSS  ABEAN AR AR 55 - .
P HE . .
Q PAEFR S TAE 18,161.78 0.00
R | Ut WEMEBIRL 13,538,550.12 221
S ey - -

it 549,310,260.77 89.70

8.3 HIRAZ A SMME 5 E S = E LB K /NHE R I BT A B R A 4

SRURAL: NIRRT

i B 4 Y i
Fe | REAE Ji SR A PR (k) AV IIKIED
1B EE A1 (%)
1 300750 THERAR 88,800 52,214,400.00 8.53
2 002475 SR 2 794,383 39,083,643.60 6.38
3 002459 R 413,400 38,322,180.00 6.26
4 603897 K IR P 760,957 37,926,096.88 6.19
5 300373 AR 432,780 29,074,160.40 4.75
6 002241 WK A 498,150 26,949,915.00 4.40
7 002139 AR 1,399,400 26,154,786.00 4.27
8 002837 B i) 584,100 23,883,849.00 3.90
9 002463 VLA 1,258,900 20,872,562.00 3.41
10 603997 YU Iy 1,294,650 20,817,972.00 3.40
11 601669 o H 1,846,700 14,921,336.00 2.44
12 601865 ST 247,500 14,340,150.00 2.34
13 300413 TR 236,310 13,521,658.20 2.21
14 000049 fE 8 H 227,890 13,290,544.80 2.17
15 688187 AR HL S 149,000 12,218,000.00 2.00
16 300752 bR 343,972 11,953,027.00 1.95
17 603501 FIR B 37,786 11,742,755.22 1.92
18 600995 il 573,263 11,390,735.81 1.86
19 002960 HYHY 227,500 11,045,125.00 1.80
20 688772 PRifg i 5 185,666 9,032,650.90 1.47
21 600522 HOREHE 528,800 8,968,448.00 1.46
22 600875 KITHA 404,100 8,655,822.00 1.41
23 000792 AR 178,700 6,324,193.00 1.03
24 603444 T LA 14,803 6,244,645.55 1.02
25 688025 Ay 78,867 6,076,702.35 0.99
26 688518 5378 o0 121,721 5,997,193.67 0.98
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27 002409 R 73,300 5,949,761.00 0.97
28 600845 FEAG M 97,400 5,924,842.00 0.97
29 600027 A H [ B 1,104,500 5,909,075.00 0.96
30 000725 HARTT A 1,167,200 5,894,360.00 0.96
31 601137 WG4 247,300 5,836,280.00 0.95
32 000600 R REIR 1,134,600 5,775,114.00 0.94
33 600905 =k fE R 735,400 5,522,854.00 0.90
34 300806 Wi v 93,600 5,522,400.00 0.90
35 002063 TG RA 552,600 5,492,844.00 0.90
36 002938 S s 47 e 128,900 5,469,227.00 0.89
37 002534 [T 170,800 5,412,652.00 0.88
38 002916 TR LR 24,600 2,996,772.00 0.49
39 688779 Kz R 28,867 659,899.62 0.11
40 688176 I EE 2 19,719 453,142.62 0.07
41 688167 JECRHL 1,237 218,540.79 0.04
42 688262 LR 4,406 184,963.88 0.03
43 688786 P2 1,513 81,717.13 0.01
44 301136 FAFR A 7,172 75,449.44 0.01
45 301050 R 223 52,347.02 0.01
46 301155 1R H 439 42,473.25 0.01
47 301029 [EREPO 462 41,519.94 0.01
48 688038 HRbEIA 2,132 39,911.04 0.01
49 688701 LA A 2,340 31,590.00 0.01
50 301177 HRAT A 238 27,627.04 0.00
51 301069 JLEEHT 539 23,829.19 0.00
52 301087 A RIT 307 23,129.38 0.00
53 301221 JeREE R 232 20,583.04 0.00
54 301018 SESI8 782 20,378.92 0.00
55 301149 B 1,214 20,346.64 0.00
56 300994 ARy 420 19,089.00 0.00
57 301166 A0 Y 198 18,711.00 0.00
58 301100 KO 599 18,652.86 0.00
59 301060 2 DE 587 18,161.78 0.00
60 301168 T8 R Bty 329 17,150.77 0.00
61 301101 B 48 371 16,086.56 0.00
62 301089 LY b4 220 14,944.60 0.00
63 301180 TIFERHE 654 14,858.88 0.00
64 301046 REMERHEL 290 14,207.10 0.00
65 301096 HIEZ 180 14,135.40 0.00
66 301179 FERRe 277 14,063.29 0.00
67 301111 B 379 13,901.72 0.00
68 301190 HKBH 493 13,537.78 0.00
69 301017 R R 555 13,209.00 0.00
70 301199 33 5 R A 402 12,864.00 0.00
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71 301020 FEERHE 421 12,815.24 0.00
72 301138 RS 285 12,785.10 0.00
73 301026 s R 203 12,734.19 0.00
74 301108 AR 227 12,192.17 0.00
75 301021 JE IO 290 12,014.70 0.00
76 301092 oLty 323 11,472.96 0.00
77 301048 SIEET 843 10,925.28 0.00
78 301028 ARAEATLR 733 9,895.50 0.00
79 301045 RIgFH 335 9,503.95 0.00
80 300774 AN 444 9,359.52 0.00
81 301078 ZTE 756 9,177.84 0.00
82 301062 g R 523 8,896.23 0.00
83 301193 FHFRH 297 8,654.58 0.00
84 301052 R 252 8,477.28 0.00
85 301025 DS 403 8,414.64 0.00
86 301066 JiEA 344 7,856.96 0.00
87 300814 o LR 328 7,832.64 0.00
88 301055 ik /N IR 355 7,731.90 0.00
89 301133 Eadiivahis 286 7,707.70 0.00
90 301198 AT 262 7,650.40 0.00
91 301030 (AREY E5 3 242 7,627.84 0.00
92 301081 PR AR 403 7,028.32 0.00
93 603588 e IR 400 7,028.00 0.00
94 301033 iRV 108 6,476.76 0.00
95 301049 R 196 6,452.32 0.00
96 689009 L5 AH 92 6,446.44 0.00
97 301032 EE S iva o 513 6,417.63 0.00
98 301004 & A7 312 6,389.76 0.00
99 301056 ARAH LA 572 6,343.48 0.00
100 301036 KR Ay 205 6,135.65 0.00
101 301041 EAERES 215 6,065.15 0.00
102 301072 HREERS L 181 6,047.21 0.00
103 301083 AR e 416 5,911.36 0.00
104 300854 RSN TS 203 5,539.87 0.00
105 301063 A A 153 5,524.83 0.00
106 001234 e 333 5,504.49 0.00
107 301038 RIKFNBE 266 5,381.18 0.00
108 301027 HTE ] 286 4,761.90 0.00
109 301037 AR 193 4,682.18 0.00
110 301073 H s 144 4,608.00 0.00
111 301053 s Tl 155 4,460.90 0.00
112 301057 T BB 218 4,146.36 0.00
113 301079 AR FHWBUE 140 3,474.80 0.00
114 600729 HKAHR 75 1,951.50 0.00
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8.4 MEHI AR ESH A SR ERZS)
8.4.1 RIFEN LA RIS ™= FH 2% BRAT 20 4 ISR B 40

EHERAL: NIRRT

5 B2 4 B P A

F5 i ZEARAS i SR A PR EN LS DN

Eegl (%)
1 002415 T e AN, 96,472,218.39 12.45
2 300059 KT E 93,277,510.42 12.04
3 300750 THER A 92,862,829.84 11.98
4 002043 REE 76,627,565.44 9.89
5 002475 SR 5 76,244,887.65 9.84
6 000063 G TH 70,128,144.00 9.05
7 688005 HEHEHRH 66,974,969.86 8.64
8 603799 R 61,182,639.70 7.90
9 002466 RFHR, 47,956,081.87 6.19
10 000792 AR 47,274,367.58 6.10
11 300373 AR 46,044,671.19 5.94
12 002837 JEYE T 45,162,052.50 5.83
13 603897 K Ik 44,127,986.10 5.69
14 603893 B O 43,089,756.33 5.56
15 002371 Bzl 41,674,631.97 5.38
16 600519 DVMERE 39,604,092.00 5.11
17 002139 AR 38,968,349.00 5.03
18 002459 AR 38,347,261.00 4.95
19 603501 TR Ay 36,515,059.80 4.71
20 000858 TR 36,233,756.97 4.68
21 300413 TR 36,156,211.28 4.67
22 300014 L4 8 R 35,969,256.67 4.64
23 002614 W;tw 31,335,454.82 4.04
24 600690 R 31,065,746.56 4.01
25 002594 Hﬁ]EJ\_ 30,985,471.28 4.00
26 002938 S o5 4 e 30,220,606.65 3.90
27 601166 MV ERAT 29,990,816.82 3.87
28 601012 I I A 29,267,679.44 3.78
29 300037 e 28,645,153.40 3.70
30 300274 FH 't FL S 28,552,154.68 3.68
31 300702 RF WAy 28,401,081.80 3.67
32 600460 =X 28,097,497.50 3.63
33 002460 Erzing 27,375,823.19 3.53
34 603588 = REM R 26,251,738.85 3.39
35 000776 JTRAES 25,610,981.00 3.31
36 600958 RITUES 25,162,271.29 3.25
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37 688519 A HTA 25,074,902.56 3.24
38 002812 B 24,933,082.00 3.22
39 300010 THEE 24,883,285.58 3.21
40 002245 B T ARG 24,584,988.00 3.17
41 002241 ORIy 24,328,811.24 3.14
42 601318 ] 22 23,771,753.00 3.07
43 600570 E A BT 23,479,185.62 3.03
44 688169 kR 23,089,586.32 2.98
45 600995 Ll 22,794,543.03 2.94
46 600845 FAG M 22,253,515.41 2.87
47 300033 [F] A6 )15 21,884,654.75 2.82
48 688772 BRI T 21,044,051.00 2.72
49 000762 [ 44 20,844,612.32 2.69
50 688696 &N 5T 19,830,715.77 2.56
51 002463 VLA 19,437,256.30 2.51
52 000488 R0 19,358,435.50 2.50
53 002867 JA KA 19,239,841.43 2.48
54 300763 FIREHS 19,228,618.50 2.48
55 002028 BPFHEA 19,160,672.32 2.47
56 600703 =g 18,755,267.00 2.42
57 688083 R R A 18,583,014.04 2.40
58 603997 Y U Ay 18,561,815.50 2.40
59 300438 IS K2 fi R 18,405,642.35 2.38
60 603520 i ava 18,311,931.66 2.36
61 601137 A4 18,192,987.00 2.35
62 002409 R 17,939,635.00 2.32
63 300347 TG EY 17,713,013.00 2.29
64 002765 R 17,637,969.00 2.28
65 300454 RAE IR 17,588,813.68 2.27
66 601865 SRR 17,537,830.00 2.26
67 300115 KRG 17,410,391.34 2.25
68 600338 [iifN 17,400,595.00 2.25
69 605377 HERERHE 17,028,056.45 2.20
70 300792 F B A 16,816,624.60 2.17
71 000938 LA 16,764,713.40 2.16
72 002572 LI 16,047,088.99 2.07
73 600276 TE Fiii 125 24 16,022,651.49 2.07
74 601818 T RERAT 15,980,550.00 2.06
75 601689 P L A4 15,852,204.33 2.05

T SEANEHUE RN (RSN TR LRSS EE) 151, AN B 5 A
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SHERAL: NIRRT

5 B2 4 0 P A
5 Ji SR AR JIE B A4 R A RS2 SR
Eegl (%)

1 300059 KT E 106,631,867.37 13.76
2 002236 KAy 97,094,743.81 12.53
3 002415 T R AR 87,894,624.10 11.34
4 603799 R 79,318,129.75 10.24
5 002043 REE 78,342,973.67 10.11
6 000063 O TH 75,710,329.39 0.77
7 688005 HHEHRH 72,400,827.72 9.34
8 600409 =R 71,558,382.16 9.24
9 002371 Jb77 44 62,849,874.74 8.11
10 603588 = RE 58,375,402.70 7.53
11 002460 Erzs N4 58,216,423.47 751
12 002475 SR 2 52,805,120.36 6.81
13 300750 THERAR 51,182,334.08 6.61
14 601012 e B JiE 1y 49,847,167.06 6.43
15 600519 PivliE e 48,775,550.40 6.29
16 002594 EL WP i 48,755,840.20 6.29
17 002572 RIE 47,987,174.40 6.19
18 002466 RFFH 46,391,068.24 5.99
19 002332 Al 1 24 45,150,896.95 5.83
20 600570 JHAE T 44,565,681.50 5.75
21 601899 KE&En 43,021,523.75 5.55
22 000858 TR 42,469,563.68 5.48
23 603893 B O 42,266,432.60 5.45
24 002614 L RS 40,708,051.00 5.25
25 600690 IR R 38,206,799.39 4.93
26 300010 THEE 37,421,061.94 4.83
27 601888 Hh [ A 33,893,684.00 4.37
28 600521 E N4 32,553,976.10 4.20
29 300014 fe.h 48R 32,186,081.52 4.15
30 601318 Hh S22 31,818,934.60 4.11
31 000792 AR 31,435,623.00 4.06
32 000776 I RAESF 31,141,860.52 4.02
33 600887 BRI A 29,996,561.35 3.87
34 300705 JLHLHIZ4 29,740,314.31 3.84
35 300037 B S 29,738,927.36 3.84
36 601166 Pl ERAT 29,026,957.00 3.75
37 603520 7] KAL 28,674,520.91 3.70
38 300274 FH ' HL IR 28,315,066.00 3.65
39 688519 AT 26,484,734.26 3.42

5 60 B3t 69 7T




K % o 3 B R MR 7 4 BE IR & 2021 SE4E AR 7

40 000739 2l 25,439,146.36 3.28
41 002812 B 25,382,492.00 3.28
42 600460 225 24,410,268.85 3.15
43 002938 S 5 4 i 24,064,969.48 3.11
44 002245 B AR 23,671,775.00 3.05
45 688169 AR 23,552,122.99 3.04
46 002867 JA KA 23,299,200.10 3.01
47 300702 RF et 23,264,698.23 3.00
48 000762 VG S 22,458,949.68 2.90
49 600958 RITUESF 22,364,797.43 2.89
50 688696 &N 5T 21,387,535.63 2.76
51 603501 FIR 20,623,140.74 2.66
52 002028 BIERHEA 20,450,012.00 2.64
53 300636 EkaEzaN4 20,375,338.80 2.63
54 601689 LA 19,804,961.77 2.56
55 300413 oA 19,630,078.71 2.53
56 300763 FIREHS 19,459,835.00 2,51
57 600588 F A M 2% 19,289,563.88 2.49
58 300454 R IR 18,743,907.00 2.42
59 002384 RILKE 18,630,508.00 2.40
60 300792 FME A 18,570,284.60 2.40
61 002837 JEYE T 18,383,257.50 2.37
62 600703 —EH 18,362,257.26 2.37
63 300033 [F] 4605 18,012,031.51 2.32
64 002709 RIGHE 17,433,540.51 2.25
65 300438 S K2 fi YR 17,298,026.67 2.23
66 002765 R 16,860,225.00 2.18
67 600338 7 g U 16,663,083.80 2.15
68 688595 R 16,637,330.13 2.15
69 000488 R LR 16,389,811.00 2.12
70 605377 HERERH 16,108,830.55 2.08
71 601818 HREAT 15,829,239.00 2.04
72 000568 PN E A 15,582,474.00 2.01
e LSBT HECE S (AR R LA ) A, AFIEMKZ 5 A
8.4.3 SE NI BAS BB B St B R BTSN S8
A AR
SENBEZERIRRA (AL S 3,537,722,334.01
SEHBEERRN (RAS) S 3,700,207,689.69

TE: SRNBERA . S I BRI S s e (s e LRSS B 3151, AN &

B L R
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8.5 MIRZEFIF AP RN MR REAS

AL NIRRT
55 15355 it ol P WiKE| 5 5 P 1 LI (96)
1| Exfiz 32,064,580.10 5.24
2 172295

4 | iz
5 Al K5 R Bt 5

7| ATEEGT (AT HAGD

8 [F] M A7 B
9 HoAh
10 | &it 32,064,580.10 5.24

8.6 HIAR A FaHME b 2 B 5+H L K/ BB LA B B s A
SEURAL: NIRRT

b7 3 SR PR
Fe gAY i3 44 Fx #i (5K) N R E
EERED)
019641 20 [Ef5 11 121,010 12,131,252.50 1.98
2 019658 21 Hf# 10 114,760 11,458,786.00 1.87
019654 21 [H % 06 84,720 8,474,541.60 1.38

8.7 HIRIEA SRWME L E SR = E LI K DNEF I TR B 7 SCRRIES 3R 40
AFE G AR WIRARFFA 57 SCHRAIESR -

8.8 ISR A FYME G HEF 3B LUK/ NERFP I BT T4 Bt R R B 40
RIS A IRRIF A T EIR

8.9 IR FMME b G B B LA R/ B AT A48 BUE R 3 4
AT G AR WIRARFFABGIE
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8.10 R WIAALE GBI MBI I ST S I
AIE AR A A 52

8.11 IR EH IR AT & BB 1 T 532 5 AR L Ui B
ANHE AR T I P RSB I B

8.12 BFAFIREME
8.12.1 AR A G B A AT T A4 IR B RAT AR B B B
FRBINTFETT TG

8.12.2 F & H B AT+ SR

8.12.3 HARF A& THE = B

SR A AR T G E AT

BOA 58 11 A B R A I I SR P - A R s L

Hpz: AT

A=? ey i &5

1 17 AR IE < 255,631.51

2 ISR 25715 Bk 476,917.02

3 ISl

4 IV @RINS) 373,602.27

5 AT FR R 95,720.70

6 FoAth ik

7 e 2 F

8 oAt
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