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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 HAhri 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 (%)
1,184,557,7 1,451,372,415
T oM E T — R R 91.24 92.73
05.60 97
O R it e = S
T oA — & m ik
7
FTAE b ot 7= — BUIEF B2
it 1,184,557,7 91.24 | 1,451,372,415. 92.73
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05.60 97

7.4.13.4.3.2 FHAbM#E XS FRIEURAE BT
fBLis B EAIE A B BORIRYI A BB S S T B I BT 25 0 1 oAt 17 3748 & AR AR \
X P G AR e H 3 4 P VR E
A CAfr. NRMoT)

FH I AR & ) AR 5 A HE AERER
2021 4F 12 A 31 H 2020 4F 12 A 31 H

ST | BIE A BRREFIED] A

5 Fi B i) 2 T A I B W) 73,307,518.99 W% 74,656,473.55

) Tt 5%

FAUE A EFRECFRIIRDI A

J¥% T B ) S T AR I A kb %) 73,307,518.99 kb %) 74,656,473.55

¥R % 5%

7.4.14 B BT EBASTSTHRE TR E U R HAMEHR
L)~ eE

(a)fth TR SRt E =N TE
NRAMETHREIRPTERZI, A SSOHME TR 5 B 2 SO BT & R A

JERRIE -

R MRS B TER TT3 ERZ B A .
BRI BRER — R U B M OG5 7 B0 5 L% BRI AT L R F A\ fEL
BRI MRB B AN ] I A E

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

()& Z Xk &b TH A el

T 2021 4F 12 A 31 H, ARFEEFA MLLA R E THE BIHARZ) TS 45 26 1) S ml vt 7= vh 8 1
B IRIAREA 1,179,705,438.98 7C, J& T35 — 2 IRIARH1N 1,188,803.63 7t, J& T H=E AR
%l 3,663,462.99 (2020 4 12 H 31 H: #—JZIk 1,445838,646.91 Jt, J& T3 )2 IRMREN

5,533,769.06 JG, LJE T H =2 IRINIKRE).

(i) RAE T & 2 UK TE] 1 3K AR )
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AT 4 DL BUR R U2 IRV R R S U 28 F O\ % TR U M) e e ) I

X UEZFAC 5 fir L ISR A5, 45 B E RS R 22 5 NG ER (RS ERERAS I (22 5 A
WER) BUR TARAITFRATERG O, A A S THEM O 2585 R IEER H IR 52 5 ANHER I 1E) &
PR 90 IR RE AR R P SR AN 53 ) 2 SCMEL AN — SR AR A4 T B o SR PR AS R I A A X
T BRI MR, B MR GR A SROHME N R 2 — RIS R =R K.

(i) 25 = A SO AR AR AR AR 1) 4 401

T 2021 4 12 H 31 H, AEEFAARMMERET 2 =2 XIS T A 3,663,462.99 71.(2020
12 31 H: ). T 2021 FJE, AESMIH =R 4Em T H 2,868,363.87 71(2020 4 : ),
TP ORI R R (A RIMERSHE T H ) 1840l 795,099.12 J6(2020 . ),
2021 4F 12 31 HAAFREAE I =2 R THIE N 20210 45 5 157 26 ) A SR 13 B85 2K (10742 5 440

(A RMEA S ) A 795,099.12 JT(2020 F: )

F2021 4512 A 31 H, FRE=ZREm THS N ERE, ARMEN 3,663,462.99 7T, K

FHP- 5 A W AU R AT AR, AN T USRI N N B B %, 5 A e Z 18R U DR R &R

(C)AEFFSE LA A AT E R 4k T A
T 2021 412 A 31 H, AREE AR FFHIEFLFI LA R ETHE N £/ 55~ (2020 4 12 A 31 H:
Ei)B

(d)ALLA SEUHE TR A i TR
AL SEHME T B <l B A 4 5 32 B SGEROUR FoAt R B e, KT B S 4 fe
EHZERAN.

(2) MR ECHEAR (AP STHENEE 22 5 — & TEAWRTEE) . (et 23
G e R TR ) (M2 THENEE 24 5 — AR A (TR S 37 S-a Rk TR AR
(CL R A BResg 4 b L B e M)A S e,  DLRUTIBGHS . wh EARAT (R B i B 2 A 45 T 2020 4F
12 A 30 HRAi) (T it—5 SHVE Sefi G THAR S THENI @A), ASHEHR RIS Y
H 2022 4F 1 A 1 HE$ATH & T AL 4% 2021 45 12 A 31 H, AL T HATH 4
AR I 55 3R R TR B VPG . T ATE S S I BT, T A T L DU A AS 2ot A 4
(RIS VRVWAIESY=45'% S o= = AL R
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AFEEHH 2022 4F 1 A 1 HEIEHPATARISHIE , FF RN Fovr iR 5 55 i i, 14 3]

VIR B, 2021 4 (1 HBEHR R A E A

(3)FR 2> SR (EL AN AT B <o fith T ELHE U, 3803 B 7 A7 o H AR 3 TG i B0 ) ) LAt B B T

8 BRAEGHME
8.1 HiIREEHEF=HEHEM
SRiah. NRMt
¥ TiH S H & DB (%)
1 G a 1,184,557,705.60 90.94
Hop, g2 1,184,557,705.60 90.94
2 F e - .
3 [i] 52 WL B 15 - -
H, fii - .
e SCRRES - -
4 e R - -
5 SRMATAE AR - 3
6 SEN IR G Rl s 7 - -
e S W =[] I 1 S NGR
B LR e
WRATH R EH ST &5
7 X 117,133,382.50 8.99
it
8 HoAth 25 T % 7= 907,227.75 0.07
9 &t 1,302,598,315.85 100.00
8.2 HRIFAT W RN ERTAHS
SRiEA: NRmt
- i 38 4 R PRV L A
e L] eS| ~RiE
(%)
A ﬂ\ *4(\ tl&\ @ll_k - -
B KA ) 3
C il i b 1,052,779,646.21 81.09
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5 HJp. #T0. RS SR A=

HEROI ; )
E eS| 4 4,713.80 0.00
F oo RAEE 364,667.96 0.03
G palibex TN ey a4 - _
H O 4,608.00 0.00
| 5 RN RS BRI R

Zll 2,241,661.14 0.17
I | @Rk 83,908,479.23 6.46
K | =ik . .
L FH BTN 55 i 55l . .
M Bl FEANE AR5 121,159.78 0.01
N [ KR BREEAN A S it Bl 87,351.71 0.01
O | WIS BHAH ARSI ] )
P HE . .
Q | DAEMMTIE 44,999,008.18 3.47
R | 3tfb. EMER R 46,409.59 0.00
S LA - -

it 1,184,557,705.60 91.24

8.3 IR A FaMME b Z B i5+H L /N B BT B 43 Bt A 4

EHERAL: AR

5 4 T
e | KRR JIE 2 A4 R HE () A
1B L (%)

1 600519 pivMiEaE 62,923 128,992,150.00 9.94
2 000858 TR 525,300 116,963,298.00 9.01
3 000333 LA 1,535,223 113,314,809.63 8.73
4 000568 PN 400,177 101,592,934.99 7.82
5 002372 ¥ 4,122,010 100,247,283.20 7.72
6 600031 =—&ET 3,987,026 90,904,192.80 7.00
7 600036 A RAT 1,722,613 83,908,479.23 6.46
8 300760 LG ST 182,892 69,645,273.60 5.36
9 600309 FiEA T 557,400 56,297,400.00 4.34
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600809 ULy PG 733 146,493 46,259,559.54 3.56
300015 % IR IR AL 1,063,880 44,980,846.40 3.46
603187 RV 738,003 35,018,242.35 2.70
603915 ] 5 A7 795,775 30,955,647.50 2.38
600305 EEN 1,815,017 28,949,521.15 2.23
601100 (ERYATITEN 330,551 27,039,071.80 2.08
600690 IR K 898,500 26,856,165.00 2.07
605337 257 |l 508,121 25,253,613.70 1.95
603288 MENUN4 178,348 18,746,158.28 1.44
002833 SLNV H s 355,766 11,448,549.88 0.88
002304 FET Ay 55,414 9,128,348.22 0.70
000596 T 25,500 6,222,000.00 0.48
300750 TR 5,500 3,234,000.00 0.25
300298 =i 94,840 2,836,664.40 0.22
601728 [ HLAE 394,011 1,682,426.97 0.13
688176 I EE 2 35,186 808,574.28 0.06
688798 AT 3,168 666,325.44 0.05
688262 SR 7,129 299,275.42 0.02
688690 YR 3,477 277,534.14 0.02
301166 T4k 2,528 258,233.50 0.02
688206 MEAS BT 6,000 220,140.00 0.02
688670 K el 2,310 171,194.10 0.01
688121 FLAR Ay 3,681 134,062.02 0.01
688737 HERHL 2,186 120,361.16 0.01
301136 FAFR A 7,172 75,449 .44 0.01
301155 JIRH 708 68,499.00 0.01
000888 WJE L A 10,000 66,000.00 0.01
301050 T 233 54,694.42 0.00
301177 T ] 5 47 370 42,949.60 0.00
301029 AR 462 41,519.94 0.00
603071 Ve e 1,627 41,098.02 0.00
301087 CIRAIR g 489 36,841.26 0.00
603230 RES RS 1,141 29,517.67 0.00
301221 HRE(E S 280 24,841.60 0.00
301069 LT 539 23,829.19 0.00
301096 HIEZ 272 21,360.16 0.00
301018 SEF78 782 20,378.92 0.00
301149 BRI 1,214 20,346.64 0.00
603216 BRHEE 772 19,523.88 0.00
300994 ARy 420 19,089.00 0.00
301100 KOG A7 599 18,652.86 0.00
001296 KA 310 18,376.80 0.00
301060 PR 587 18,161.78 0.00
301168 18 R oy 329 17,150.77 0.00
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54 301101 HHS A 371 16,086.56 0.00
55 301190 HKEHE 575 15,789.50 0.00
56 301108 AR 280 15,038.80 0.00
57 301179 TR 295 14,977.15 0.00
58 301089 Wzl 220 14,944.60 0.00
59 301180 TitERH 654 14,858.88 0.00
60 301046 REMERIEL 290 14,207.10 0.00
61 301111 BHE 379 13,901.72 0.00
62 301017 W BT R 555 13,209.00 0.00
63 301199 B HRAR 402 12,864.00 0.00
64 301020 HERH 421 12,815.24 0.00
65 301138 HERFAEHL 285 12,785.10 0.00
66 301026 HE R 203 12,734.19 0.00
67 301021 T O 290 12,014.70 0.00
68 301092 EPIni e 323 11,472.96 0.00
69 301048 SEET 843 10,925.28 0.00
70 301028 RAEALK 733 9,895.50 0.00
71 301045 REREHY 335 9,503.95 0.00
72 300774 e A 444 9,359.52 0.00
73 301078 FE 756 9,177.84 0.00
74 301062 R 523 8,896.23 0.00
75 301193 KRB 297 8,654.58 0.00
76 301052 R 252 8,477.28 0.00
77 301025 DS 403 8,414.64 0.00
78 301066 JiEA 344 7,856.96 0.00
79 300814 W LK 328 7,832.64 0.00
80 301055 kN IR 355 7,731.90 0.00
81 301133 Eidirgry 286 7,707.70 0.00
82 301198 AT 262 7,650.40 0.00
83 301030 (AREYSE5] 242 7,627.84 0.00
84 301081 TR Ay 403 7,028.32 0.00
85 301033 18 2 108 6,476.76 0.00
86 301049 AR 196 6,452.32 0.00
87 301032 B 513 6,417.63 0.00
88 301056 FRAFIAD 572 6,343.48 0.00
89 301036 XU Bt 205 6,135.65 0.00
90 301041 EHHPE 215 6,065.15 0.00
91 301072 CRER N 181 6,047.21 0.00
92 301083 H R 416 5,911.36 0.00
93 300854 H = AR 203 5,539.87 0.00
94 301063 TR I A 153 5,524.83 0.00
95 001234 ZHet 333 5,504.49 0.00
96 301038 R 266 5,381.18 0.00
97 301027 HeiE A 286 4,761.90 0.00
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98 603176 MISEE Pl 1,924 4,713.80 0.00
99 301037 R AE 193 4,682.18 0.00
100 301073 H = WE 144 4,608.00 0.00
101 301053 i =4 155 4,460.90 0.00
102 301057 TC BB AL 218 4,146.36 0.00
103 301079 ARBH W 140 3,474.80 0.00

8.4 MG N EREHESIEKRES)
8.4.1 BiFENEHHEHVIEET = #E 2% 8aT 20 4 KB =R 40
Sias . NRMT

o WA 2 4 B P A
A=) Ji SEARRY JIE B A4 R N S N
tegl (%)

1 300760 L EG RS 67,351,945.68 4.30
2 600809 Ly VG 733 58,109,415.78 3.71
3 603187 R BE 57,705,949.01 3.69
4 002372 Gy V) 56,585,521.47 3.62
5 000651 ¥ I HLA% 54,155,628.00 3.46
6 002304 EI Ay 46,587,596.08 2.98
7 603369 A2 44,647,229.31 2.85
8 600036 AR ARAT 43,926,653.22 2.81
9 000333 LA 39,569,578.47 2.53
10 603259 2 A 28,646,311.95 1.83
11 600031 :~€£1 26,279,304.00 1.68
12 600690 R 24,608,864.00 1.57
13 605337 s ﬁ 22,006,496.66 1.41
14 603915 ] % A 20,345,559.10 1.30
15 000858 TR 18,438,084.00 1.18
16 603288 N % 17,708,446.73 1.13
17 600167 I 3 2 ik 15,914,691.00 1.02
18 600309 JitEA 14,329,986.00 0.92
19 002833 5LV H A% 14,297,686.94 0.91
20 600305 EN N4 11,103,705.22 0.71

TE: SEANEHUE RN M (RSN TR LRSS EE) 151, A B 5 P

8.4.2 RIHSEH S HIRIREE B ™ H 2% BUAT 20 44 IR A 40
SHUERLL: AR

I B R E
s AR PSR A TR AR S
EEl (%)
1 600809 Ly 74 3 90,540,378.16 5.78
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2 000568 FINEE 78,260,665.30 5.00
3 603915 Ry 71,952,649.00 4.60
4 603369 A2 66,144,883.95 4.23
5 600031 =—HET 49,024,755.22 3.13
6 000860 JEE AR, 42,901,725.28 2.74
7 600305 (EN N4 42,314,778.09 2.70
8 000651 & 7 HLA% 41,639,582.00 2.66
9 600167 IS 2 ik 39,072,370.73 2.50
10 002304 I AR 38,366,318.60 2.45
11 000333 F A 36,672,446.15 2.34
12 603288 RO 31,212,960.06 1.99
13 600309 FitEf 30,395,768.60 1.94
14 600519 DVMERE 26,525,746.20 1.69
15 603259 2 I A 26,325,776.98 1.68
16 603589 72 25,136,239.52 1.61
17 002508 ARG 23,381,986.31 1.49
18 601100 (ERYAT/TE 22,694,468.95 1.45
19 603187 R BE 17,940,700.69 1.15
20 300015 % /KR A 14,095,934.11 0.90
e LB HECE S (SRR LA S A, AEEHKZ 5
8.4.3 ENEM BAS 8 B K 32 H I EE SO A
. ARt

748,540,822.10

FNPEERIEA (LD B
*

T2 BRSO (BAZ) B

921,695,370.70

TE: SRNBERA . SE I BRI S s e (s sl USRS B 3151, AN 18

LIPS LR

8.5 HIR&EBFMF RN BEFREAS
AFE AR AR RFFAT 557

8.6 BRI A St HE S 7 H LB K/ EEFF I ET LA B SR A
AIE AR AR RFFAT 557

8.7 BRI A o E L E ST E LI R DNHEFF TR B 7 SR IE SR B 40

ARSI AR AR RFAT B SRR IE S
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8.8 MEHIRLA RIHE SE ST FELHIRDHFRET LA R &R A
AIEEAREIRARFFA TR,

8.9 IR FaMME b Z B 5 E b /R B BT TL48 BUIES 38 B A
AFE AR AR R FFABGIE -

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

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 A i I N S & B M BT+ RAUE TR AU RAT A8 CBRetH R ARAT A B0 BB A 1L 5
AR T g H AT — 2 B AT 8T, AT

HREHRAT TR SHPIE S . RGEEATIA ST, A ) Pedkid . (5 Bk i RE™ =ik 3
PERRIR . Wil RO iE M RO EIE SR, 2O EMR R & . M7 SRR IR S AT IR
BUR R ST sl i SOk & AT AL .

AFE G BN IR AR A S FAFBEAT T R AT I, IO IR A R AR A R A =
28 ORI BRI SE R, Xz RS E AR P A S B . A S g B K
ARELXS 2 AT RER DT o

8.12.2 F G B MIRT+ R BT, AT BB T 2 e RS S R P 2 A DL

8.12.3 AR FLAh A TR B ™44 B

Hfz: NRMT
Fr 5 LR &

1 A ORIE 108,298.21

2 JS2 CIE 795 Bk 224,001.23

3 2SR F)

4 IV eil)s) 13,255.76

5 JS2 I H K 561,672.55

6 Hofh S2sCER

% 60 BTt 65 7T



[E 72 < Sy R i Bl R UE SR 50 BF 2k 5 2021 SEAEE R

7 R

8 HAh

9 | wit

907,227.75

8.12.4 HIARFKFA KL TR B AT R 8 f5i 37 A 4
AT AR IR AR I AT el 7z -

8.12.5 HIRAT+ 4 B AP E T IE 32 FR R L A 5L
AT AR AR B+ 44 B R A AR GE SZ PRI -

8§ EEHFREANGER
9.1 MIRESHIFAE N BEFFHEANGH

AL 4

B N4t
YRR SES SR WA T3 N e
ESREDNAE-(Ia))
LA PSR PSRl
ESRER L] FEA 4
E 51 E 5]
136,433 6,704.70 24,576,314.93 2.69% 890,165,627.76 97.31%

9.2 IRESEHARMYN RFFE EZEERHFRL

i H FAmEELS i 2 A B
HEHEAPA ML R
277,052.18 0.03%
AARHSE

9.3 MIREESEHARMIN RFFA AT HAZESHBUS E X HE R

i H FFAEEmEULERNEEXE Ci)
KRAFEPENG . BT 0
WFLE ] mA%ﬁ$ﬁmﬁﬁA
AEEG ISR A AT A4 10~50
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80 FFRAESHFRS

AL
FE&ERARH (2004 4 6 H 18 H)FEE A0 H A1 1,231,167,659.80
AR Ak 4 4 A0 A0 877,572,653.86
AR A H S 4 B 3 5 482,696,204.98
e AR AL 4 e Bz [B] 47 445,526,916.15
AR IEE G5 3 A B A
AR HASAR JE 4 B A0 914,741,942.69

81 EXRFEMER

111 BEEHBRA ARSI

REHIN, AESTERESHIRA ARSI
112 HEEHEAN. EEHEEAREIEZESRERTRWERAFES)

WA HIN, AREGEHANERNHLZ T

2021 4E 3 H 31 H, AIEGEBNKA | (ERESGEHERA TSP BN UEIRAL), &
AESEHNE )\ JEEFLE R HBORT, KREF AR SE AR DL,

2021 F 4 H 1 H, AESEHANLRA T (BRESEHARAFAEFLZENE), BAESE
PN OB, AR GE N EE S AT T

2021 4F 10 H 26 H, ARESEHNKA | (EREGEHARA A &mBE N UMERAE),
SARFEGERNE )\ JEEESE RS WCHEBCE, IR TRk fe e ARt A T G B FILE
z

WEHIN, AESIEE NN L TR IR R AR RANFHES),
113 $REGEEA. EEM™=. ESEEWEHIFR

RN, ARIEGTW A F 1888 T R GIa e A R ) S AR E AN BEailt
P BEEFEE AR R A VR A S0
11.4 FEER R ISR

WP, ASFE S SR L
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115 AESHITHIRSTHIFESFER

RIS B IS R AR RSS2k E h RS THIES BT RSB a1k RAtH RS,
R 45 4 B ST AR BEAE 2 V1T 55 BT (X 49 100,000.00 TG -
116 BEA. BEALKBREEN R ZEERLTEER

ARG A AT GBI 8 AR s P TN 2 R Al T 5
11.7 ESHFERA RS BEITHIA K&
11.7.1 ZEHRUES A TR 5 BT B3 % R & AHE I

SRERAL: NRToT

AL 5 S A7 v A 4
L5
4 24 A
77 1 44K LT H/E
AT 4 SR 4 SRR
B

i Lt B

] B IET5 1 - - - -

4 A 1 - - - -

KATUESR 1 - - - -

FRURUESR 1 829,433,274.80 |  50.58% 258,193.43 | 28.24%

RIT W &I 2 337,072,068.12 |  20.55% 246,500.65 |  26.96%

T 2R 1 153,352,950.71 9.35% 112,146.88 | 12.27%
S IES: 1 74,271,888.93 4.53% 69,169.78 757% | -
HRUES 1 59,544,279.49 3.63% 55,453.04 6.07% | -
HHAR [ bR 1 59,313,298.44 3.62% 55,238.28 6.04% | -
RITUESF 1 33,548,050.44 2.05% 31,245.60 3.42% | -
5 UEF 1 28,571,526.14 1.74% 26,608.41 2.91% | -
WS A 1 28,388,288.36 1.73% 26,437.56 2.89% | -
N ESGERTI 1 19,538,874.14 1.19% 18,197.04 1.99% | -
HEZRUE S 1 12,838,853.00 0.78% 11,956.94 1.31% | -
W ZRIESF 2 1,714,727.12 0.10% 1,219.74 0.13% | -
G E S 2 1,426,306.78 0.08% 1,014.59 0.11% | -
[ 72 8 22 1 953,203.79 0.06% 868.67 0.10% | -
HEPEIESR 2 12,474.54 0.00% 9.13 0.00% | -

T AL R AL A I FEAR T A «

(D B, F5 R

(2) WMo IRDLRGF, I 55 30bn iR 8 7] 2B IR DU E 5

(3) GEAT NIE, (ERIL—FNEEIENEETN;

(4) WHEEMTE, %, B e mNaEnliE, JFagm ik &ia kB R 1 2R,

(5) A BABHRKIBI TR ), RN L 4xii . g WIS A A 2 BRI 5 T 2 A BF I 20 A
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Ik e s RAE S i A AN A (i edh it DL R A s Bk SS s BERTESE SR
R 2R, SRMEL TR iR .

WPEREFF A ARPEXT SIS & FHRBLAO S TR . WSS UL B 1PAE R, 1F& 58 5 I Al
FIRSTERS),  H1 23 RSO 55 B 113 AL PR S 24 W28 5 J A2 AR TR A i L Rt 1 R A4 B R iR R S A
), I altiE.

11.7.2 S MUESS A 75 5 B AT EAESF $ R BIE 5L
SR AR
(U 814 2Z 5 BUESE 5
=E=E =P UIE EE=E
TEAC A | AR | WA JRAZ &8 TE A i

WU Ll WU Ll WU LA

77 T A K

=
Sk
e
=

[ REAIES7
]
KITUESF
THEIES
KI5 M E ISR
PR
S IES:
JeKIESR
HR [ P
JRITUESF
BNz
hEER
HREIETR
RIS
HZRIESR
GRS
HEE %L
HEPHIETR

11.8 HAEKRFH

== N T e dEE T W R H
Wk S Y U ATIE SN i e L N 9
1 R R EEESR) 2021-01-07

B S R SRS B A0 A FEIE
2 E R Y A IR Tl s A - A /At (b IR ) 2021-01-13
F RIS EH AR A A S BN TERA CPERESHRY (L
& WEFAR Y CGUIEZRBTH)
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