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A A HE N FR I 633,834.65 715,303.58
AT HEE B 95,075.22 107,295.54
AT B IR 55 9 143,228.68 142,671.96
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6.3 FrEENE (EE&HE) R

St AR A2z E 300 EALIGGRIE SR A AL 4

AIREM: 202141 H 1 HZE 202146 H 30 H
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ks UKL RVR T BLAMIES R AT B8R B B B H OL B R IR, BT BE R IR TUE I3 17 7 BE A4 U8t

A

AT GO IE R AR i, AERR IR B OBUE SR 1 AR AR AT b e B S A B

HEPEAT EB AR, SR HI PR R I LA IR EBCE AR 0 FE A B R .
SIS XS, M P TR 3 AT (B -, AR A U A

fEZ N TR
DRV TR AN AZ S AR 7K, R s AR

WA EX PR BR A G HAT I . AT B BN WIS & S RO A4, X e 5
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WL BUECE . RAGIATIEIE, KRB AT A A BT A RS XU .

A Ik g IE I BT A A I O BRAR LA A KRS o AL g B8 T ISR B LE B AR 2 4 B2 7 14
90%, HHAYIR 300 FR By AN 0 S B R BE ELIAMIR T AE L B B (1 80%; LB T
UE A PN I i 3 B 7 1B Y 3% UEAL, IR e 2k B BN AR H XA SE G P A IE SR A%
SR, S ] 2 M E BT R R R et AT KU L &, B4 VaR(Value at Risk) R BRI A AL

< T I PRIV CE A A XS, R I ] S b0t XU R AT BRIER AT o

6.4.13.4.3.1 FHARMHE XU i T

EHAL: NRMT

AHAK AR
2021 4 6 H 30 H 2020 4F 12 A 31 H
TiH LB S ot dae
AN RME Yl L1 ME A L
(%) (%)
781,051,153. 857,257,393.2
TG MR — SRR 94.62 94.12
39 7
TSGR e — FE e %
Lo T — R R
R G bt 7= — BUIEFE B2
HoAthy
781,051,153. 94.62 | 857,257,393.2 94.12
&1t
39 7

6.4.13.4.3.2 F A RS R BURME BT

SR T IS XS P E Tk ST L B T 2R 3h

202146 H 30 H

s % b e DO A F A 170 %5 B (b
S G 1 T e L
WA CRf ARTH)
AH 2 XU A8 5 Y AR 5 PN AERE R
S

2020 4 12 A 31 H

MG B HE LT 5%

W%y 4,715

W% 4,672

A G LB HE T B 5%

/b2y 4,715

/%) 4,672
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6.4.14 BEITHEBRS TS RETRE R R HMFHR

T

7 BEAGHRE

7.1 iIREEERHEEN

SRR NRMG

N A BB

¥ i H o Wl (%)
1 & X a A 781,051,153.39 92.81
Horpr: 5 781,051,153.39 92.81
2 BeHT - -
3 fit] 5 WA 28 $E T 1,394,000.00 0.17
Horre fize 1,394,000.00 0.17
BE7 SCRHIE SR - -
4 gl R gy - -
5 S RbATAE AR - -
6 SN IR A x5 7 - -
Forre S T SN R 5 4 ] ]

A
7 AT I &S & 1 49,374,477.67 5.87
8 ot 2% 1158 9,706,316.17 1.15
9 &t 841,525,947.23 100.00
7.2 REMIRFATW A RO B R R AE
721 WEPREAT VG ROBARERBEA S

s | s ARt G ‘Eg/ﬁ\%z *f@t“ﬁ”
A VSO /NN X1 5,384,129.08 0.65
B TR 17,086,439.00 2.07
C gk 460,704,795.67 55.81
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HL . 7. BRI PRI R, 16,825,775.39 2.04
E eS| 4 6,730,873.37 0.82
F fR I Z 95,577.58 0.01
G paliibe RN a4 17,904,774.14 2.17
H A 15 AT - .
I FAAE . A AE BRIk 28,905,103.56 3.50
J Gl 166,311,249.92 20.15
K Sl 13,133,064.87 1.59
L FE BT 25 i 5k 9,183,060.00 1.11
M FLE2 01 50 R AR RS 21,227,153.20 2.57
N IKF FREERI A FL B H 18,692.67 0.00
o] JE RS AEBRFIH AR R S5 - -
P HE 1,165,662.00 0.14
Q PA RS T A 10,564,382.94 1.28
R A ARE AR R 5,810,420.00 0.70
S sE - .

&t 781,051,153.39 94.62

7.2.2 HEHAREAT L R BRERERERE LS

T

7.3 JARIEA RHE G H S TR AR/ BT R R B R A 4

SRRAL: NIRRT

i B 4 i
Fa | BEAA JiE AR HE(kK) A A
H A1 (%)
1 600519 DivME S 22,077 45,405,765.90 5.50
2 600036 AT RAT 499,958 27,092,724.02 3.28
3 000858 TR 72,200 21,507,658.00 2.61
4 300059 RITWE 594,000 19,477,260.00 2.36
5 601318 IR 263,712 16,951,407.36 2.05
6 002415 T 5 AL 239,600 15,454,200.00 1.87
7 601166 MVARST 700,075 14,386,541.25 1.74
8 000333 FE M5 H 196,027 13,990,446.99 1.69
9 603259 2 B R 84,980 13,307,018.20 1.61
10 300122 BREY 58,400 10,905,032.00 1.32
1 300750 THE A 20,300 10,856,440.00 1.32
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12 600900 KA HL g 509,500 10,516,080.00 1.27
13 600809 Ly VG 398 22,896 10,257,408.00 1.24
14 601012 e L % 17 112,840 10,024,705.60 1.21
15 688396 HEIE T 105,704 9,621,178.08 1.17
16 601328 CIMERAT 1,952,900 9,569,210.00 1.16
17 603501 F IRy 29,700 9,563,400.00 1.16
18 601888 Hh A 30,600 9,183,060.00 1.11
19 000002 Ji BlA 385,427 9,177,016.87 1.11
20 000568 WINEE 35,600 8,399,464.00 1.02
21 300733 eS| 380,200 8,333,984.00 1.01
22 601919 iz s 270,100 8,248,854.00 1.00
23 002594 EE IV 3ttt 32,600 8,182,600.00 0.99
24 600309 JitEA 74,239 8,078,687.98 0.98
25 600031 ——HL 277,600 8,069,832.00 0.98
26 300759 R A 36,500 7,920,135.00 0.96
27 002142 TWRAT 200,300 7,805,691.00 0.95
28 300014 o481 R 73,600 7,649,248.00 0.93
29 000651 7T HLER 142,354 7,416,643.40 0.90
30 300782 R 13,240 7,116,500.00 0.86
31 002371 677441 25,552 7,087,613.76 0.86
32 002812 BAER A 29,900 6,999,590.00 0.85
33 600958 RITiES 679,600 6,789,204.00 0.82
34 688111 EAIPAYN 17,019 6,719,101.20 0.81
35 600570 EE S 72,000 6,714,000.00 0.81
36 601009 AT 624,400 6,568,688.00 0.80
37 600919 L ARAT 924,120 6,561,252.00 0.79
38 603659 BEZR K 47,000 6,420,200.00 0.78
39 002192 RbTE A 92,500 6,351,050.00 0.77
40 601377 MlViFE S 652,800 6,306,048.00 0.76
41 300124 MIWLIES %N 84,300 6,260,118.00 0.76
42 000661 S 15,924 6,162,588.00 0.75
43 603986 Ik 5 BB 32,060 6,024,074.00 0.73
44 300347 TGRS 30,600 5,914,980.00 0.72
45 300413 TR 84,700 5,810,420.00 0.70
46 002460 Eot= N4 46,800 5,667,012.00 0.69
47 002714 W Ay 88,340 5,372,838.80 0.65
48 603799 MR 46,500 5,310,300.00 0.64
49 600926 PO ERAT 357,521 5,273,434.75 0.64
50 300601 A 35,300 5,259,700.00 0.64
51 603876 o JU B A 166,700 5,176,035.00 0.63
52 002311 HEN YT 63,294 5,164,790.40 0.63
53 600276 T K 125 24 75,794 5,151,718.18 0.62
54 300896 BRE 6,400 5,048,832.00 0.61
55 002706 RAG A 220,800 4,976,832.00 0.60
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56 601995 4 A 78,251 4,812,436.50 0.58
57 603369 A1 2% 86,000 4,657,760.00 0.56
58 300083 Bt 424,900 4,652,655.00 0.56
59 300015 % IR IR} 65,503 4,649,402.94 0.56
60 002614 B 205,200 4,643,676.00 0.56
61 000063 HOGE TH 138,300 4,595,709.00 0.56
62 600585 HFIZIK R 108,400 4,449,820.00 0.54
63 603520 i 71,200 4,389,480.00 0.53
64 601336 B RS 93,600 4,297,176.00 0.52
65 600845 EXEE/ G 81,900 4,168,710.00 0.51
66 002810 L R AIA 88,200 4,159,512.00 0.50
67 300638 [~ HE 88,600 4,137,620.00 0.50
68 600581 I\ 4Rk 657,500 4,063,350.00 0.49
69 601818 HRARAT 1,073,100 4,056,318.00 0.49
70 000983 Ll PG AR 485,400 4,033,674.00 0.49
71 002236 KAEWA 190,900 4,027,990.00 0.49
72 600346 (EWARERLS 152,300 3,996,352.00 0.48
73 600025 HERE/KH 685,700 3,970,203.00 0.48
74 688508 A 35,623 3,941,328.72 0.48
75 002736 E{F RS 363,900 3,911,925.00 0.47
76 600019 E A 510,200 3,897,928.00 0.47
77 601939 HBARAT 583,000 3,876,950.00 0.47
78 603229 B2 114,000 3,806,460.00 0.46
79 601021 B 66,300 3,772,470.00 0.46
80 600436 A9 8,400 3,765,720.00 0.46
81 000977 IREE B 132,424 3,725,087.12 0.45
82 601390 rh [ 707,300 3,706,252.00 0.45
83 603345 IR 13,500 3,429,270.00 0.42
84 688185 R A U 4,335 3,371,632.95 0.41
85 600109 [ £ kS5 264,516 3,356,708.04 0.41
86 300613 =4 21,500 3,351,420.00 0.41
87 002179 Hi G 42,100 3,326,742.00 0.40
88 600600 T I L 28,700 3,319,155.00 0.40
89 601628 EES PSS 97,600 3,307,664.00 0.40
90 300957 N2k 12,000 3,260,280.00 0.39
91 002245 B AL 163,600 3,222,920.00 0.39
92 300568 BIFM 77,096 3,189,461.52 0.39
93 002791 U BT 4 16,400 3,182,420.00 0.39
94 002821 E[EE 8,200 3,055,320.00 0.37
95 601668 S RsspEcsi 645,000 2,999,250.00 0.36
96 600588 F A 2% 88,900 2,956,814.00 0.36
97 601238 JREER] 227,500 2,946,125.00 0.36
98 000725 WA 470,400 2,935,296.00 0.36
99 300587 R 128,800 2,891,560.00 0.35
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100 000425 R T 439,000 2,796,430.00 0.34
101 600009 gL 55,278 2,660,530.14 0.32
102 601600 HhE R 500,500 2,652,650.00 0.32
103 002985 JeEE SR 26,900 2,622,750.00 0.32
104 300408 — A 61,100 2,591,862.00 0.31
105 000776 7 RAES 166,700 2,523,838.00 0.31
106 600048 PRF = 208,400 2,509,136.00 0.30
107 300760 B ERTT 5,200 2,496,260.00 0.30
108 603267 P I LT 19,400 2,481,648.00 0.30
109 000799 T T 9,600 2,453,760.00 0.30
110 002867 JA KA 124,050 2,452,468.50 0.30
111 601636 Tt A 4] 130,200 2,416,512.00 0.29
112 601658 M 4RAT 480,700 2,413,114.00 0.29
113 601899 He 248,600 2,408,934.00 0.29
114 000783 KATIES 327,500 2,397,300.00 0.29
115 601666 PRI 335,100 2,382,561.00 0.29
116 002241 HOR WA 55,384 2,367,112.16 0.29
117 601231 HIHHF 140,600 2,363,486.00 0.29
118 688363 HEER A=) 8,412 2,337,358.32 0.28
119 601838 JRABERAT 184,200 2,328,288.00 0.28
120 600027 A Ha [ B 676,300 2,326,472.00 0.28
121 300450 SRR 38,400 2,309,376.00 0.28
122 002705 B 86,500 2,270,625.00 0.28
123 002271 RIT TN ML 40,757 2,254,677.24 0.27
124 601601 HH [ R PR 77,600 2,248,072.00 0.27
125 002677 WLE KR 113,300 2,071,124.00 0.25
126 300769 7 4K 9,800 2,025,562.00 0.25
127 600760 EPIRY A 32,760 1,975,428.00 0.24
128 600438 TE By 45,500 1,968,785.00 0.24
129 600872 LB T 45,800 1,924,516.00 0.23
130 601225 B P A 161,200 1,910,220.00 0.23
131 600166 1 IR 541,400 1,867,830.00 0.23
132 002475 AT R 39,695 1,825,970.00 0.22
133 600887 BRIy 48,600 1,789,938.00 0.22
134 002008 NS 43,400 1,752,926.00 0.21
135 002414 [SEESAR 54,464 1,502,117.12 0.18
136 600383 S Hh 4K 4] 141,300 1,446,912.00 0.18
137 603806 A BT RE 13,440 1,412,947.20 0.17
138 002841 FLIE A7 10,000 1,242,900.00 0.15
139 002607 HAHE 55,800 1,165,662.00 0.14
140 688686 L 2,330 1,050,830.00 0.13
141 002555 =hHE 42,600 1,023,252.00 0.12
142 688538 G 139,032 529,711.92 0.06
143 688276 ERRE) 3,486 277,067.28 0.03
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144 688059 BN % 1,023 163,945.98 0.02
145 301016 R 2,747 115,711.58 0.01
146 688323 IR S 4,513 102,806.14 0.01
147 300926 R B 3,584 80,854.80 0.01
148 300979 M £ 4] 782 68,425.00 0.01
149 301018 SES7S 7,811 64,753.19 0.01
150 300943 e P 4 2,542 59,955.10 0.01
151 688239 W F R 4,926 56,550.48 0.01
152 688087 FERH A 2,469 54,219.24 0.01
153 301017 WETFR 5,550 49,173.00 0.01
154 688260 B FEFHE 2,990 49,065.90 0.01
155 301020 R 4,210 44,794.40 0.01
156 300973 SRR 360 41,655.60 0.01
157 688597 SV 3,907 39,695.12 0.00
158 300981 RPN 361 32,630.79 0.00
159 301021 JEUE O 2,899 27,424.54 0.00
160 301009 ALEE A 801 22,339.89 0.00
161 301015 HFERZ 462 17,939.46 0.00
162 688226 Ja s LS 2,693 17,289.06 0.00
163 300982 IR SCHLBE 317 14,356.93 0.00
164 300940 Ftt 307 13,317.66 0.00
165 300614 [EplIL7E: 329 13,285.02 0.00
166 300937 2 5 244 13,105.24 0.00
167 300942 Sy S HE ) 443 12,634.36 0.00
168 603171 BRIy 637 12,230.40 0.00
169 300997 MR ZK 928 12,110.40 0.00
170 301002 FRE A 201 11,581.62 0.00
171 605287 T4 1 Ay 349 11,014.44 0.00
172 300996 LA A 241 10,177.43 0.00
173 300962 Hh & R 576 9,429.12 0.00
174 300966 JLFE 25k 286 9,020.44 0.00
175 300945 2K 474 8,949.12 0.00
176 300931 I8 FH U 672 8,809.92 0.00
177 605162 B[ abes 1,377 8,358.39 0.00
178 300986 RS 264 8,070.48 0.00
179 300987 I AL 1 301 8,069.81 0.00
180 300978 R RBHE 593 8,064.80 0.00
181 300993 £ T RH 410 7,908.90 0.00
182 300985 oz Hripe 295 7,318.95 0.00
183 301004 S A 312 6,845.28 0.00
184 300927 LR 217 6,531.70 0.00
185 300975 BEL NS 492 6,410.76 0.00
186 300963 R 283 6,364.67 0.00
187 301011 ST RHE 175 5,922.00 0.00
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188 300967 I RS 54y 507 5,850.78 0.00
189 300972 TiREY) 430 5,439.50 0.00
190 300929 HEGHI R 183 5,407.65 0.00
191 605011 IWANE N 525 4,662.00 0.00
192 300995 AT 191 4,454.12 0.00
193 301007 ES RN 303 4,375.32 0.00
194 300998 TP T IE 201 4,285.32 0.00
195 301012 PR 170 4,124.20 0.00
196 300992 Zeta ok 200 4,064.00 0.00
197 301010 im 35 1 RE 218 3,838.98 0.00

74 MEHABRERFEAGHERZS)
7.4.1 R TANEHE BIHPEEFHE 290BRHT 20 4 BRI
SHUEALL: AR

o B AL 4 Tt
e Ji AR JIZ SR 24 PR AIH R EN SR I A LA
(%)
1 601888 Hh [ A A 25,629,550.28 2.81
2 002415 T e A 14,935,295.00 1.64
3 300122 BRED 12,205,504.00 1.34
4 000858 TR 11,530,811.00 1.27
5 300014 o481 R 10,821,878.89 1.19
6 600900 KT 10,816,636.27 1.19
7 002192 b I A 10,317,188.00 1.13
8 600519 BVMERE 10,183,366.20 1.12
9 300601 RRAY) 10,131,030.00 1.11
10 300896 HRE 9,845,337.70 1.08
11 300733 eI 9,843,131.00 1.08
12 300782 L 9,775,119.80 1.07
13 603501 FIR W 9,289,930.16 1.02
14 300759 AL 8,609,616.95 0.95
15 600295 V€2 8,581,077.79 0.94
16 601995 H ] 8,550,950.27 0.94
17 600703 —EHH 8,483,078.12 0.93
18 000661 KI5 = Hn 8,110,591.66 0.89
19 688396 IR 7,707,273.56 0.85
20 002845 [ ik 7,532,151.00 0.83

TE: AT TN A % SRS AL i (A S R DL B 3181, ANBRE AR A 5 9

7.4.2 R ESHE BHEESTHE 29BRHT 20 4 HIBRE A
GRS AR

5 47
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o B L 4
e J =AY JI% SR 24 R EN - I A LA
(%)

1 601318 [P 22 27,901,794.00 3.06
2 601888 Hh [ A A 17,763,556.84 1.95
3 000858 TR 17,708,623.02 1.94
4 600519 DivME s 16,842,339.22 1.85
5 600036 AR HRAT 16,354,544.68 1.80
6 600276 fE 5t X 2 15,526,042.69 1.70
7 600295 LE2 1 14,438,771.35 1.59
8 002475 AT R 14,025,402.33 1.54
9 601166 MV ARAT 12,471,257.00 1.37
10 000651 AL ERe 11,841,002.00 1.30
11 300408 = EEH 11,620,992.12 1.28
12 000333 E M H 10,317,941.50 1.13
13 000661 K& = 10,062,756.00 1.10
14 601601 HH [ R fR 9,974,186.30 1.10
15 002352 Jit =47 J1 8,566,347.00 0.94
16 601012 e L 1 47 8,461,100.00 0.93
17 002372 R 8,406,774.30 0.92
18 601009 P RERAT 8,312,039.00 0.91
19 002410 i S7S 8,085,931.28 0.89
20 688036 e a1k 8,071,044.39 0.89
T AT H BB 4% SESE S B (A S e LA RS B ) 1R, AFJEARAE 5 P

7.4.3 TNBLERH A B K S P B TN 5 83

Az NRMot
SE PR R A (%AE) A 726,111,589.47
SEH BN (RAE) R 841,534,660.82

T AWK NBER A (A A AN SE SR AMON (RRAZ) B P4 4% SRS P AE < 0
(B AN SR LU Z i) 1A, A FEAHRAE 5 B H] .

75 BRERE ARG REAE

EHEAL: NRMT

AL B HE L

F5 75 A nRhE
#1(%)
1 E R i g5 - -
2 AT s - -
5 48 57



18223k 300 =L SRIES 4% R4 2021 S R T

3 | i

Horb: BORME SRR

4 I ATE

5 | dlkrEiEh TR

6 A S 4

7 AR ORI RS #f57) 1,394,000.00 0.17
8 [ Ml A7

9 FHofth

10 | Ait 1,394,000.00 0.17

7.6 JARAZ A SEHHE o S F B LB R/INEE AR B T2 S 4 B A A
SHURLL: NIRRT

e A A gRaRE
5 A i 2 FR (k) nRNE
L EEBI1(%)
1 113050 R AT 13,940 1,394,000.00 0.17

7.7 BRI S S B HE LK/ BT B SCRFES BRI
AT AR IR ARFFAT B SCRRIE SR

7.8 MERE A RIHE G E ST HEAIR/ DR LA R SRR E A
AT G AR WIRARFFAT ST/

7.9 JARIE A A o H S F R H A R/NER R B AT A BUEB B 4
AFE G AR RRFFATBOER -

7.10 HEMRAEESRFEHIREHRZ A BRI
7.10.1 REFIRAZS B BB B 5 A 8 20 B 40

ARSI AR IR BB BRI B

7.10.2 ABEHHE BRI R OBFBR
AR e AR S B BN, DA IIORAEDY H B, APt st Timah i ir . A2 5B i

R E2).

\EH

1457 W
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ARIEGAEBAT IRAR I BRFL BT, 1 SR 2 T X 25 17 3 SRR AT 155 [ 4 W7 R 2 XU WA 25 £ 40 A
B e BB HLLL R B IR EL AOSR T (2 kBRI B S B HAORMED » JFARYE KU B 7 55 (Bt
BB S ARRUBINTRUS: 2 B0k AR I B R SR Bl K, ARG AR 455 75 P& IE 7 T ALY
temimiaiTas R IAR I ST ah v . st URHRFAEAT (4 (/KT B R At REAT 5058 Ak %,
RISKT i XU B8 7 2H 45 1) 2R e 1 XGRS Rt s 1k XU

711 |EPFRAE SR EN BRI Z B UH
7.11.1 AEAE BRI B BUR

T
7.11.2 $REFHAR A G B 5 S A4 25 B 48

AN FE G AR 5 BV A $% [ A5 3 1%
7.11.3 AEE G R BB R

T

7.12 BRAAHE MHE

7.12.12020 £ 9 H 29 H, fHERAT BlE RANE T 958 5 8 BAT 9, M ZANEE B R R DI 70 /) GR
AMERI[2020]76 5D FTALIE. FFAATIERAR T 120 J3 o7 LS, 5 B 9T R E A HAR E
BTUTE NG Tabsr. 2020 4F 11 H 27 H, BREAT SRS ONE 7p 84500 BILIAT N,
WEFINCEB RN R GRAMER (2020) 92 5) TAMUIE. AT AR T 55 oG, &
Wi i 128.82 e AR BATELAL T . 2021 4F 5 F 17 H, AREUT RN EDNE L5 28 =07
fEFARLR . AR GRAERIN 7= it BARA R, 3050 AR AL e T 5 XU DAL 8 7= S5 B v ATy, 4
HHERAT RGBT R B S CGRERIR T ey (2021) 16 5) 44T 3K 7170 Jia AT B 1 .
2020 4 8 H 31 H, POl ARATHE RNV T @ A G, &G E A RIRGEEESMAT N, b ER
RIE SRR E R (RRRETT RS (2020) 24 ) 45 TRWGELTE 6,361,807.97 Jt, J&itkt
PA{iIEK 15,961,807.97 JGHIATEAL T, 2020 4F 9 H 4 H, DlARAT K 9 T iU R (i 47 B IR 55
HARVESLAE DG BRI b, AW RSO A AR v i — B e s D ST Y
GNP %S i) SERMSI AR, HARESLZ HE S 8, a4
FE ) — B BRI AT, ek B IRAERATAR N o0 3T GRdR T 7 (2020) 35 5) 44 T4
BWsoETE T3 10,875,088.15 7T, AL 13,824,431.23 ST K IAT AL T .

2020 £ 12 A 28 H, Rt HRATBEIARILHE BAT % 7 S0 00 55 S5 vk i l, e N RARAT e ot
o347 ((FER) T (2020) 28 30 5) 45 TS, JRALTIHK 736 Jiot, WGEETE AR T 208778.02

Ilu
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TCHIAT AL T

ARSI ERRIHTRAT . MM RAT . FAREE BTN B R SRAR PP 15 6 28 m] B 1 BE R

WA, AT BRI+ 4 FAIE SR B0 RAT TR B E B IS R AR, A RS
il H A —F AR B ATHETT . LTSN,

7.12.2 AFEGHBTHIRTH AR, AEAERT T I e A U 2 b R B A B
7.12.3 JPAR At - I B AR
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