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e

=

i

7.4.13.4 TR K
T3 UG A2 F6 2 4 T Fop 2 A 5L 1) 2 e (B B SR IR 43 2 DR i A T 37 % 0 A 1R 2R A2 ) 1
KA EN X, LG XU« AR XU A A A7 4 XU

7.4.13.4.1 R R
M 2 PR 2 i < L (0 2 SO B B e B 52 T I A R AR sl i A A sl B U, o R R U

2 D= e 1) (6705 E R Ry 777 1 B Sl T 5 7/ A 1= N T D A = W SR vl 81 B il I = BN 1] RS
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AT JEL 30 ) 5 AROAR A T 78 25 B 5 IR 0 AR ORI B S 0 XU o A e i ) e 4 BN S 910
AN e < T i PO ) SR ORI AT M, R R IR B A A 0 A ST R BRI KU AT
Bl ARIEERA SRR G E MEm A G AR, IR SR kEEESIELE
TUEAEIR AL RS T i M R AR o AT G MR R GURE B 1 ZONHAT AR B85t

KNG ST AR IRIEE KA TS &%,

7.4.13.4.1.1 T2 R L 1

Bfr: NRMG
AR
2021 4£ 12 A 31 14EMRA 1-5 4¢ 540k At B it
H
B
~ 144,018,587.
BATAEEK 144,018,587.64 - - | 144,018,58 i
= D 3,291,039.35 - - 4 3,291,039.35
FHRES 397,553.40 - - 4 397,553.40
N o 730,916,812.1]
T oA - - 858,000.00 730,058,812.19 o
NSCIES5TE 2k - - - 1,537,233.97| 1,537,233.97,
MR E, - - - 16,780.87 16,780.87
IV TR 40.00 - - 108,807.22|  108,847.22
Bre Rt 147,707,220.39 - 858,000.000 731,721,634.25 880,286,854.6
4
Uik
NAHIFESRTE H 2K - - - 7,422,151.58 7,422,151.58
AT 2 [|] 5K - - - 440,668.60  440,668.60
MAHE BN FR M - - - 1,134,311.13| 1,134,311.13
AT R . - - 189,051.860  189,051.86
NATAE 55 % - - - 1,380,791.77| 1,380,791.77,
oAt A7 £5 . - - 220,314.91]  220,314.91
UikGigseay - - 4 10,787,289.85 10,787,289.85
R AU BE B 147,707,220.39 - 858,000.000 720,934,344.40 869,499,564.7
9
FEER
1A 1-5 4 54 E AitE it
2020 4£ 12 A 31
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H

=
PR 181,119,337.
BT 181,119.337.85 i i / 9.3317 2
i N 3,353,028.61 - - 4 3,353,028.61
AR 488,572.95 - - 41 488,572.95
ko 1,054,097,707.
T ot g e - - - 1,054,097,707.39 29

SN IR B G il %

A Lﬁémm 61,700,000.00 - - -4 61,700,000.00
INVLL&RIDSS - - - 20,916.43 20,916.43
7 AL F DK 100.00, - - 120,963.33  121,063.33
B Rat 246,661,039.41 - 1,054,239,587.15/1,300,900,626.
56,

Uik
NAHIESRTE H 2K - - 4 61,067,749.39 | 61,067,749.39
INZRECAEIFY - - 41 3,660,637.79 3,660,637.79
AT N F - - 4 1,497,132.52 1,497,132.52
NATFEE B - - 4 249,522.07 249,522.07
NATAZE 5 % - - 41 1,376,559.16 1,376,559.16
N AE F B - - - 0.04 0.04
oA A7 45 - - 41 219,828.73 219,828.73
UikiigsSan - - 41 68,071,429.70 68,071,429.70
R 2R U B sk 246,661,039.41 1,232,829,196.

- 4 986,168,157.45

86

TE: KA R AARSE T KAURIKEANE,  IF% G 20 00E A 3 FHE 4 B s H 2

BE T UK,

7.4.13.4.1.2 FIZR X B BBURR A AT
T 2021 4 12 H 31 H, ABEEFA ML G MHEGIFHT A RN E SR S T = E M B 0.10%
(2020 4F 12 H 31 H: 0.00%) , KFiiizFZei-28 g T A3 4 55 = E o 8 oK52m (2020 4F 12

H31H: [ .

7.4.13.4.2 AMC A&

BN RS A2 Fi5 < iR 28 SO IR SR B g 2 DR AN R A i A AL e sl R ARG . AR <
R B St AN R T i, BRI TS B RN XU -
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7.4.13.4.3 HAHHE R

A% RS 2 Hi i 4 P47 4 T B 2 Fo (B B SR B 465 90 2 R Bk T 3 R 2 R AL LA
(TS 0 DR 3R AR B T R A I B R o A 4 R BT i sg B E S, BT TG ) FL AR AN A X
BV T BAANIE SR R AT 14K F B 2B B DL BCR RS U R, AT e SRV T UE S 7 7 A 30 1 32
]

AR 3 i $ Ut 2H A I B B AR AR AN A JXURG, T 2 B ) b e 4 2 4 L O 2R
HATH A . WA, ARENFREEHEAG O AR EIRA FIER M Sl EEHZ
P B VR B AT R BE B, A4 VaR(Value at Risk) i b <5 kel 1A A< B G i 7 ZE AT s XU,
e i A ST R EAT B A s

7.4.13.4.3.1 HAhfrs X0
SHieasr. NRMT

AR LR
2021 4F 12 A 31 H 2020 4F 12 A 31 H
T H
b 3 G R PR 7 2 4 R P
nRE AR E
fE LB (%) fE LB (%)
730,058,812 1,054,097,707
T o ME s — BEEE % 83.96 85.50
19 39
BV et i R - 5
TotEmMErs — e B
‘{,JQT:
A A Rl gE 7= — BUIE R 52
730,058,812 1,054,097,707
ann 83.96 85.50
.19 39

7.4.13.4.3.2 FARA#E XS FSUR MR T
5834 B AL A TR BN ) HAh T AR B ANAR

KB G H AR B P E K
e GG Ao
e AR XS A8 5 (A2 3l AHIE AR
2021412 431 H 2020412 431 H
LAESRETRE LT 5% $11#4 51,048,958.53 1§411#4 60,719,404.81
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| | B OB R 5% | Jh/>#) 51,048,958.53 | Jh/>%) 60,719,404.81 |

7.4.14 HEITEBNMT S THRR T Z U B AR
O~ ehrfE

(a)sezfih TH 2 SR E TR 7%
A FETEERBURNRX, B A SRUHME T BRI 5 B A 2R SR A ERTE R A

JRIRRGE -

B MR B GHETRBR TT  ER B RN
BRI BRER RN E M IR B B G f5 L% B R 1 LR ) A AL
=R AHSRBR P B B AN AT I A

(D) FRFEER LA SO A B ek TR

()& 2R & T HA R E

T 2021 12 H 31 H, AEEEFFA M LLA afME T AR NS IR et i &R ss - h g T
F— BRI ARE Y 701,056,462.22 TG, J& T35 R IRHREUN 1,926,974.29 JC, J& T 5 = E IR AR AT
o 27,933,375.68 7t (2020 4 12 H 31 H: 5% —/ZX 1,030,387,648.94 Jt, 5 =K 23,710,058.45 7T,

T J&E T2 =R IR KA -

(i) SR ELPIT & J= K 8] ) B K AR B

AT DL BURE U IRV R R S IR 2R H O\ TR U ] e eI

XIS A 5 i LT BER AN G S, 35 HBLE RS R A2 5 NG ER (BB R A5 I (32 3 A
HER) BUR TARAIFRATER I, AEEAS THEM H EZ 5 WRIERH I 225 AR e &
BRAS SO IR RS A R IR AT 0 2 SCHHE SN — Rk IR Ak 1A 38 b R B AN TR A\ AR R
TR RMERIRERERL, W AR BCEE M GTTE 2 SO E N R 2 R e H = E .

(iii) 3 = JZ IR A SAME R BRI A A 2 5 50
T 2021 4 12 H 31 H, AEEFRAH A RMEITE T3 ==k i 4t TH 27,933,375.68 71.(2020
W12 31 H: o). T 2021 FEFE, AFEEW I =7k & R TR 23,252,855.70 76(2020 4FfE: k),

TR 2R AR R (A SRR ZN 2 S5 H D 40y 4,680,519.98 7(2020 /% k),
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2021 4 12 H 31 FMBFRFA RIS =2 R T AT 2021 4F FE 40 78 AR SB35 2% 1 2R 3 <5 40
(A RMEAE SR N 4,680,519.98 J0(2020 4E%: ).

T 2021 4 12 A 31 H, ERFE=ZFXER TRBNRE®RSE, A RiiE )y 27,933,375.68 T,
K F SRR RS A AT AR, ARSI NN T B0 %, 15 A SO 2 18] Dy FAR 56 0%

@ FERFEEI LA RIMETHFE N & T A
T 2021 4 12 A 31 H, AL ARFFHIEFLFI LA R ETHE R £/ 5= (2020 4 12 A 31 H:
Ei)B

() ALA SEUHME T B i T A
AL SEHHME T B Rl B A 4 65 32 B GO Al i it KBS 2 fe
EAZERAN.

(MRIEA B R AT (Al THENIES 22 5 — it TRBPARTHE). (b tHENS 23 5
— R ) . (b N ES 24 5 — B M) A (il HEN S 37 S-g R TRSIR)
(BU R &ARHr b TRAEN) e, ARITEGE, F ERAT PRI B & B & A~ T 2020 4F
12 30 HARATH) (STt — 8 S S8 et THARSC S THENI @A, A FHIEIF R R R N Y
H 2022 /£ 1 H 1 HESATH SR THRAEN . 8% 2021 4 12 H 31 H, AELC TR T AT H 4
TR S I 55 4R RIS AERC A I PRAt o 38 T AR GV 5 AV BT, 37 < T B U TR AN S 0 A 4
(R S5 IR BU AN L7 B ™ A FE KR

I H 2022 4F 1 A 1 HEIBHPATAHISHIE, I RN Fovr iR s 55 i 3%, 143
WIFTAFH R, 2021 S ELRCEOR R A E H A

(B)ER 2> Fe A (ELAN AT B e it T HAE b, 383 B 7 A7 3 AR ik < T e 0 Y ) L At B

8.1 MIRESHAGHENR

SEEAL, NRMIG
%5 55 T3k 70 7T



[ 2% 4 S A B RS 1R TR A R R R 3 4 2021 SEEFE s
F5 iH SR H 34 BRI (%)
1 L as % 730,058,812.19 82.93
Hrp, = 730,058,812.19 82.93
2 FHEHHE - .
3 [i] 5 WAL 2 #% 858,000.00 0.10
Hrp: i 858,000.00 0.10
A Oaa&ralled - -
4 DIt LS a - -
5 SR AT A R % - -
6 SENIR S G il 7 - -
A S [ ) 4 2 NGR
%’fﬁ%ﬁ
WATHERMER AN E&E
7 i 147,309,626.99 16.73
T
8 oA 25 T % = 2,060,415.46 0.23
9 &t 880,286,854.64 100.00
8.2 HIRBATL AR BEREAHE
GREA. ARt
B i 3 4 B PRV L A
L] eS| o FAE
(%)
A VSN NN O N4 - -
B P4 8,832,587.76 1.02
C il g M. 620,886,056.41 71.41
5 7. #. BRR SoKAE =R
DAY 26,525,426.40 3.05
E MY 4,713.80 0.00
F oo fitRmEEL 3.817,870.34 0.44
G b TN e ey T TE R 4 68,475,105.86 788
H | Al 7.628.16 0.00
| 5 EAL . RS BRI
2l 398,704.72 0.05
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J a4 . .
K| btk . .
L | MRS AR ) ]
M | BEEET AR RS 1,022,792.34 0.12
N | KR FREEA A B 7 23,355.03 0.00
O | JBRMS. BIAHARARS ] ]
P |#AE ) )
Q | DAEMMETAE 18,161.78 0.00
R AL AR AR R 46,409.59 0.01
S Lie . -

it 730,058,812.19 83.96

8.3 MR A SAMME L E S H = E LB KN HERF BT A R B 40

SHERAL: ANRMT

5 4
e | REA JIE 2 A4 R HE (k) A
(EERIE)
1 002352 M= 1,012,358 68,475,105.86 7.88
2 600519 DVMERE 27,100 55,555,000.00 6.39
3 601012 B B A 643,916 55,505,559.20 6.38
4 603517 LR AT 714,330 48,810,168.90 5.61
5 000858 AR 213,275 47,487,811.50 5.46
6 688036 &1 296,550 46,528,695.00 5.35
7 002032 RVHIK 632,900 39,391,696.00 453
8 300014 fe. 48R 303,000 35,808,540.00 4.12
9 300750 THERAR 56,300 33,104,400.00 3.81
10 600885 TR A 387,599 28,930,389.36 3.33
11 600803 ST BBy 1,444,740 26,525,426.40 3.05
12 600132 R 173,100 26,193,492.00 3.01
13 000596 Eaavatli] 102,900 25,107,600.00 2.89
14 002241 WOR AR 409,700 22,164,770.00 2.55
15 603897 KRz 432,490 21,555,301.60 2.48
16 002046 EALRE T 1,385,600 20,617,728.00 2.37
17 300095 et A 966,100 18,239,968.00 2.10
18 300373 RN 51 267,500 17,970,650.00 2.07
19 002353 AT I 434,100 17,364,000.00 2.00
20 000661 KB = 63,500 17,233,900.00 1.98
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21 603650 JUREHTA 331,881 16,700,251.92 1.92
22 300772 BIS A 308,400 13,563,432.00 1.56
23 603727 iR 430,438 8,832,587.76 1.02
24 300850 HomEK 46,200 8,247,162.00 0.95
25 603939 mFZE 67,700 3,730,947.00 0.43
26 688176 AT 5 24 30,483 700,499.34 0.08
27 688105 R 5,498 582,788.00 0.07
28 688778 EREFSE 5,075 511,255.50 0.06
29 688110 A A 11,002 444,150.74 0.05
30 688230 SR 2,594 370,682.60 0.04
31 688262 EG AR 6,849 287,521.02 0.03
32 688739 R A 3,582 272,697.66 0.03
33 688248 R RS 11,763 222,320.70 0.03
34 301100 KA 5,985 218,204.16 0.03
35 688711 TR 1,865 217,309.80 0.02
36 688049 yERVY TS 3,260 198,892.60 0.02
37 301111 BHE 3,783 178,144.72 0.02
38 301087 A ST 2,168 169,516.79 0.02
39 301108 Ty 2,800 166,667.20 0.02
40 301138 HERERE L 2,849 163,804.70 0.02
41 688793 [EEZLVN 1,454 147,915.42 0.02
42 688768 250 H 907 98,445.78 0.01
43 688509 BT fE 15,433 97,073.57 0.01
44 301198 AT 2,613 95,084.09 0.01
45 688718 MEZEE) 3,145 87,147.95 0.01
46 688511 NG 1,490 82,531.10 0.01
47 688151 g R 2,098 76,115.44 0.01
48 301136 FAFR A 7,172 75,449 .44 0.01
49 688787 IR Fi 817 71,364.95 0.01
50 301155 1A 638 61,726.50 0.01
51 301050 R 233 54,694.42 0.01
52 301029 ke 462 41,519.94 0.00
53 301177 16 ] 5 47 350 40,628.00 0.00
54 688722 [F] & H 3,687 37,570.53 0.00
55 603230 REE RS 1,141 29,517.67 0.00
56 301221 HEEAE B 280 24,841.60 0.00
57 301166 ey o 253 23,908.50 0.00
58 301069 LT 539 23,829.19 0.00
59 301096 B 265 20,810.45 0.00
60 301018 SEF785 782 20,378.92 0.00
61 301149 B 1,214 20,346.64 0.00
62 300994 ML A 420 19,089.00 0.00
63 001296 KA 310 18,376.80 0.00
64 301060 PR 587 18,161.78 0.00
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65 301168 18 R Ky 329 17,150.77 0.00
66 301101 HH A 371 16,086.56 0.00
67 301190 HKEHE 575 15,789.50 0.00
68 301179 TR 295 14,977.15 0.00
69 301089 Wzl 220 14,944.60 0.00
70 301180 TitERH 654 14,858.88 0.00
71 301046 REMERIEL 290 14,207.10 0.00
72 301017 W BT R 555 13,209.00 0.00
73 301045 RIgFH 450 12,864.25 0.00
74 301199 B HRAR 402 12,864.00 0.00
75 301020 HERH 421 12,815.24 0.00
76 301026 HHE R 203 12,734.19 0.00
77 301021 T O 290 12,014.70 0.00
78 301092 G 323 11,472.96 0.00
79 301048 SGEHET 843 10,925.28 0.00
80 301028 RAVHLIR 733 9,895.50 0.00
81 300774 e A 444 9,359.52 0.00
82 301078 ZrE 756 9,177.84 0.00
83 301062 R 523 8,896.23 0.00
84 301193 KRB 297 8,654.58 0.00
85 301052 R 252 8,477.28 0.00
86 301049 R 254 8,455.64 0.00
87 301025 DS 403 8,414.64 0.00
88 301066 JiEA 344 7,856.96 0.00
89 300814 W L 328 7,832.64 0.00
90 301055 kN IR 355 7,731.90 0.00
91 301133 St 286 7,707.70 0.00
92 301073 H 5l 232 7,628.16 0.00
93 301030 (AREYSE53 242 7,627.84 0.00
94 301081 TR Ay 403 7,028.32 0.00
95 301033 18 R 2 108 6,476.76 0.00
96 301032 B 513 6,417.63 0.00
97 301056 ARAH LA 572 6,343.48 0.00
98 301036 KR Ay 205 6,135.65 0.00
99 301041 EHHPE 215 6,065.15 0.00
100 301072 CRER N 181 6,047.21 0.00
101 301083 A2 R 416 5,911.36 0.00
102 300854 H = AR 203 5,539.87 0.00
103 301063 AR 153 5,524.83 0.00
104 001234 Ryt 333 5,504.49 0.00
105 301038 R 266 5,381.18 0.00
106 301027 HeiE A 286 4,761.90 0.00
107 603176 LB 1,924 4,713.80 0.00
108 301037 TR AE 193 4,682.18 0.00

% 59 T3k 70 7T



[ 22 < S A (B RS  TR 15 RUE R R DR 5 < 2021 SR A AR 7

109 301053 s Tl 155 4,460.90 0.00
110 301057 TR H i 218 4,146.36 0.00
111 301079 HBBHE 140 3,474.80 0.00

8.4 MEHI AR ESH A SR ERZS)
8.4.1 RIFFEAN LA IS = H 2% BRAT 20 4 BSR40
SN ARt

o A3 4 B P A
5 i SRS i SR A PR EN LS DN
tefsl (%)
1 002352 =47 1 108,149,784.03 8.77
2 000858 TR 94,838,174.99 7.69
3 688036 fEE ¥ 82,759,166.19 6.71
4 600219 [EINEzEN 4 72,500,255.99 5.88
5 002594 Eb WPt 68,623,432.30 5.57
6 002466 RFHR, 68,594,996.84 5.56
7 688099 t)=3id s 64,460,954.63 5.23
8 601012 B S M A 61,528,415.52 4.99
9 300408 =AM 59,385,483.16 4.82
10 300750 THERAR 58,335,258.90 4.73
11 688002 B AN 55,971,755.28 454
12 600519 DVMERE 55,123,696.35 4.47
13 600031 =—&ET 52,027,669.14 4.22
14 600660 A R 33 51,148,529.17 4.15
15 600803 BB A 51,085,680.52 4.14
16 603517 LR AT 48,065,412.20 3.90
17 002415 T R AR 47,232,761.10 3.83
18 688981 O bR 46,593,633.56 3.78
19 600309 JitEA 42,271,084.01 3.43
20 300832 el 41,593,165.92 3.37
21 600426 HEEHA 40,769,613.22 3.31
22 002727 i 40,650,960.73 3.30
23 688333 1% 40,556,123.46 3.29
24 002032 BINERN 40,230,629.39 3.26
25 000568 PN 39,760,509.00 3.23
26 002353 AT I 5 37,901,523.55 3.07
27 002493 KA 37,306,929.50 3.03
28 002876 =Rk 37,173,082.31 3.02
29 600460 =Xt 35,986,699.71 2.92
30 300014 {e. 481 R 35,734,993.00 2.90
31 002460 R 34,883,076.35 2.83
32 600409 =R 34,162,703.34 2.77
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33 002409 R 34,153,916.34 2.77
34 002371 Bl =til 32,766,726.00 2.66
35 600176 FEEA 31,196,545.85 2.53
36 603986 J& 2 B 31,082,000.37 2.52
37 600132 R 30,724,689.00 2.49
38 600885 R A 30,385,563.00 2.46
39 300073 EPAR 5 30,245,314.02 2.45
40 600406 HH R B 29,777,917.43 2.42
41 000400 YRR LS 28,592,622.17 2.32
42 600888 Hr R AR 28,411,060.06 2.30
43 300782 T 28,336,567.95 2.30
44 000932 HeSE ek 28,084,880.17 2.28
45 600346 (EWAESYE 27,841,330.00 2.26
46 601128 W RAT 27,716,058.56 2.25
47 000596 T 27,498,794.00 2.23
48 300888 Fe gy 27,200,084.00 2.21
49 600038 W E I 26,903,749.45 2.18
50 603393 BRI 26,848,844.18 2.18
51 688568 ok E 26,677,802.03 2.16
52 300373 AR 26,593,956.33 2.16
53 688408 H o 1E 25,380,848.09 2.06
54 688012 A A 24,986,710.73 2.03

T SRANEHUE RN M (RSN TR LA EE) 151, A B 5 A -

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

SEERAL: AR

o IR B A
¥ Ji SR AR JIE 2 A4 R NG R
Eepl (%)

1 600031 =—®ET 137,957,752.89 11.19
2 600309 JitEA 108,080,410.51 8.77
3 000858 TR 97,299,812.22 7.89
4 000568 PN 96,669,772.31 7.84
5 300408 =R 89,854,873.80 7.29
6 002594 Eb WP 3 77,587,035.78 6.29
7 600885 TR WA 74,161,447.55 6.02
8 002466 RIFFH 72,762,853.53 5.90
9 688099 i e AR 68,963,589.02 5.59
10 600219 [EEfIIE:EN14 62,681,483.31 5.08
11 600426 HEEHA 60,779,979.33 4.93
12 601100 (ERYAT/ AN 57,691,093.06 4.68
13 688002 el 52,818,382.35 4.28

L
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002876 —Fk 52,692,894.54 4.27
601336 W RIS 50,630,271.97 4.11
300575 W A 48,783,417.60 3.96
601601 Hh [ R PR 48,332,898.12 3.92
600660 A B 48,270,467.98 3.92
603369 A2 47,278,732.92 3.83
601128 AT 47,176,412.77 3.83
601318 H ] 22 45,195,316.00 3.67
002415 T R AR 43,849,989.05 3.56
600486 7KL D 43,775,391.08 3.55
688006 Bk 43,450,783.75 3.52
688981 RN ES] 7N 42,237,827.91 3.43
002475 SR 5 42,106,311.62 3.42
002352 =4 1 40,187,340.68 3.26
002727 — i 39,159,825.66 3.18
002493 REA 39,097,997.00 3.17
300705 JUHLHI 2 38,110,005.39 3.09
600176 FHEEA 38,053,232.35 3.09
000333 E MR 37,534,229.80 3.04
300357 FAY) 37,512,678.75 3.04
002409 MR 36,550,647.66 2.96
300832 Bk 35,964,667.14 2.92
600406 FH, B Bt 35,553,692.63 2.88
688333 ispaLss 35,230,310.29 2.86
300750 THERA 32,982,549.10 2.68
688036 &1 32,350,448.77 2.62
000400 YRk LS, 32,102,909.78 2.60
300073 YR 31,545,629.00 2.56
603986 J& 5 B 31,527,815.78 2.56
002142 TUERAT 31,492,033.30 2.55
600460 245 30,856,659.88 2.50
600519 pivMiE e 30,374,362.50 2.46
600409 = KA 30,099,241.17 2.44
300782 LR 29,949,831.11 2.43
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