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1,073,902,197.11  282,756,000.00 330,809,240.281,687,467,437.
Bre Rt
39
i1 f5t
ISR - - - -
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A2 oy Ve Rl £t

A& Rl 5 - - - -
S HH [B] W) 4 Rl %
PR
MNAHIESRE H 2K - - 63,621,788.71] 63,621,788.71
AT IBE [R] 5% - - 10,138,226.28 10,138,226.28
AT PN FI5 - - 1,131,225.53 1,131,225.53
MNATHEE B - - 251,383.46  251,383.46
AT B AR 55 2 - - 203,827.82|  203,827.82
NiAFAE 5 % F - - 1,674,805.47| 1,674,805.47
RS B B - - 69,582.46 69,582.46
&1#%“1%» = = = =
A A - - - -
16 S P A5 7 £51 - - - -
HoAth A7 £57 - - 111,332.97]  111,332.97
. - 77,202,172.70, 77,202,172.
UikiiesSan
70
FIZHURER O | 1,073,902,197.11]  282,756,000.00 253,607,067.58 1,610,265,264.
69
EEEER
20204512 A 31 14EPAN 1-54F 5 E s &1t
H
wre
BT 98,664,050.28 - - 98,664,050.28
L R4 2,089,219.92 - 41 2,089,219.92
FHARIEE 264,259.67 - 4 264,259.67
N e 1,644,196,342.
o AR e 865,617,386.26]  311,953,000.00 466,625,955.91] 17
SN %= A .
SEN i 7 107100,000.00 | | 107,100,000.0
e 0
MRGIEFRTE H 2K - - 28,661,700.35 28,661,700.35
INVLL&IPSS - - 9,889,533.42 9,889,533.42
IS ER R - - 5,615,233.97 5,615,233.97
1,073,734,916.13  311,953,000.00 510,792,423.65|1,896,480,339.
HrE ATt
78
1 5t
TR - i - _
AL Gy P b A7 f5 - - - -
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A& R 5 - - - -
S H (B0 4 b % | | ) |
FEEK
MNAHIESRE H - - 4 67,383,342.27 | 67,383,342.27
AT IBE [R] 5k - - 4 32,308,364.66 | 32,308,364.66
AT PR N F - - 1,456,868.84 1,456,868.84
MNATHEE B - - 323,748.63 323,748.63
AT B AR 45 2 - - 307,770.12 307,770.12
NiATAE 5 % F - - 2,087,422.11 2,087,422.11
RS B B - - 64,922.59 64,922.59
&1#%“1%» = = = =
AR - - - -
16 9iE T 15 B A £ - - - -
HoAth A7 £5 - - 222,933.00 222,933.00,
- - 104,155,372.22| 104,155,372.2
st
2
1,073,734,916.13 1,792,324,967.
) R AR Sk 1 311,953,000.00 406,637,051.43
56
6.4.13.4.1.2 F| 2R XU FT GOURR M 20T
5854 T 3] 2 LA G HoAh 17 3728 B R R A AR
X B e A AR H 3k 4 W PR 1 E Y
. o . e (. AR AT
R R 25 B A8 350 =
NS AIHAR AEEER
2021 £ 6 H 30 H 2020412 A 31 H
TIIHFZ T [ 25 N30 Whn# 164 HnZy 259
TR AT 25 N30 b ¥) 164 k%) 258
6.4.13.4.2 ANC R K

AN RS A2 Fi5 < ik L F 28 Fe A BOR SR B ez B DR AMCIE R ARl i A A e sh i AR, . A
RIPA B K it O R Tt Ar, - PRI TE B R AN XU

6.4.13.4.3 AWML XU
F A AN A% XURG: 2 5 525 4 AT R 4 1 L P 2 o U8 B oA SR TR 4 o AT B T 3 R S A MV 36 Aok
(T 7 ks TR AR BT AR e s A XU o AR 4 1 B TIE 5558 5 BT b vl BRARAT ) RV T 358 5

(I BCERAN G, i T e £ b A7 RS SRR T B M UE SR R AT AR E 5

% 40 3L 57 17T

EAY=4

I (L B R S I 50
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AT BE U T UESR T 3 B AR B R S0

ARHe G )2 B BN S IS 5 5 R OA B AR AL, o BE S
B, SRS RS AT BEACZE T 320 A XU

ARSI il BT 1 3 B B AR A A A RS o At AR 2 & BN BE W A e
FAA BEZ AR et 1%, 2 Wis 2 Mg B 50 R S kT KU B2 &, BL4% VaR(Value at Risk)
FEAR S R X A K < T s PRV CE A A XSz, B I ] S b0t UG 3R 4T BRER AT i o

WO E . SR E T

6.4.13.4.3.1 FHARMME XU i T
SHURAL: NIRRT

AHAK AR
2021 4 6 H 30 H 2020 4F 12 A 31 H
TiH LB S ot dae
AN RME Yl L1 nRNE A L
(%) (%)
308,680,044. 466,625,955.9
TG MR — SRR 19.17 26.03
06 1
TSGR e — FE e %
Lo T — R R
R G bt 7= — BUIEFE B2
HoAthy
308,680,044. 19.17 | 466,625,955.9 26.03
&1t
06 1

6.4.13.4.3.2 F A RS R BURME BT
B S WA R XU He 2 Tk S L S B v AR )

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

202146 H 30 H 2020 4 12 A 31 H

M%) 3,945

A GBI HE E T 5%

W) 2,369

A G LB HE T B 5%

/b2 2,369

/b4 3,945

%5 41 TU3E 57 ;T
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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 6l (%)
1 & X a A 308,680,044.06 18.29
Horpr: 5 308,680,044.06 18.29
2 BeHT -
3 fit] 5 WA 28 $E T 965,037,912.17 57.19
Hrpr: iz 965,037,912.17 57.19
BE7 SCRHIE SR -
4 gl R gy -
5 S RbATAE AR -
6 SKNIR G G Rl B 302,955,554.96 17.95
Forre S T SN R 5 4 ]
A
7 AT I &S & 1 88,355,353.51 5.24
8 ot 2% 1158 22,438,572.69 1.33
9 &t 1,687,467,437.39 100.00

7.2 REHRETW O ROBER R A S
721 EBARBTUSRHRARERRAS

o 2 < B AR B A

e 1Tk 25 ARMME o) (o0

A e MR B vk 11,290.28 0.00
B T 8,451,172.00 0.52
C il i 207,782,371.23 12.90
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HL7. B T0. BRABOKAE = AR R 15,894,937.04 0.99
E fEsitn 4 827,329.37 0.05
F LR AT 95,577.58 0.01
G SIS A AE AT EOI 1,449,941.83 0.09
H 48 F ok - -
I E MBS ORIk S5 18,507,500.76 1.15
J a4 32,583,634.10 2.02
K S - -
L RGN 55 e o5l 179,095.00 0.01
M FHEW FERB AR5 - -
N K FREEAN 2 JL Bt F 1,556,081.83 0.10
0 JE RS« ABFAIH AR R 25 - -
P HH - -
Q TPARI 2 T AR 7,885,254.00 0.49
R AL AR E R R 13,455,859.04 0.84
S o] - -

ait 308,680,044.06 19.17

7.3 JARIEA RE G HE S T HE AR/ BT R R B R B 4

SRRAL: NIRRT

i B 4 i
Fa | BEAA JiE AR HE(kK) ARE
H A1 (%)
1 300733 (eIl 1,923,500 42,163,120.00 2.62
2 300613 = 112,011 17,460,274.68 1.08
3 002739 Papr:ch-2 852,176 13,455,859.04 0.84
4 601601 s NS 448,000 12,978,560.00 0.81
5 300726 FIEHT 155,600 10,968,244.00 0.68
6 600887 BRI 296,800 10,931,144.00 0.68
7 600116 =g 7K F 1,284,079 10,734,900.44 0.67
8 603876 TR 339,471 10,540,574.55 0.65
9 000001 P ARAT 463,900 10,493,418.00 0.65
10 603229 BINZG 308,400 10,297,476.00 0.64
1 002171 LM 1,174,200 10,250,766.00 0.64
12 600690 e P 394,900 10,231,859.00 0.64
13 002895 JIE B 678,700 10,228,009.00 0.64
14 603678 KIEHLF 151,100 10,199,250.00 0.63
15 300406 JUBRAED) 494,000 9,746,620.00 0.61
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16 000576 HAR T 795,800 9,477,978.00 0.59
17 601166 Yol HRAT 441,700 9,076,935.00 0.56
18 002008 KIEE 215,100 8,687,889.00 0.54
19 300034 P =N 259,300 8,352,053.00 0.52
20 002179 LG 103,800 8,202,276.00 0.51
21 000975 WRWE 818,900 7,787,739.00 0.48
22 300143 B R Ay 282,300 7,272,048.00 0.45
23 300145 W 1,929,000 5,864,160.00 0.36
24 002531 IR EE 669,688 5,792,801.20 0.36
25 600398 W 2 K 762,505 5,520,536.20 0.34
26 600905 Ik REYR 907,763 5,147,016.21 0.32
27 002960 H ST 181,316 4,743,226.56 0.29
28 000733 PRIEFH 75,800 4,629,106.00 0.29
29 300298 =LY 121,200 3,795,984.00 0.24
30 300985 iz B e 114,247 3,299,392.23 0.20
31 603871 5 R s 89,891 1,449,941.83 0.09
32 002887 SAAES 100,625 1,084,737.50 0.07
33 300979 M G A 9,246 1,028,699.40 0.06
34 603098 R A7y 18,400 715,760.00 0.04
35 000516 B = 2 32,600 613,206.00 0.04
36 603456 JLIM L 11,500 558,670.00 0.03
37 688777 R 5,794 545,505.10 0.03
38 000888 UJE LA 66,600 426,906.00 0.03
39 600028 HEA 1L 82,600 360,136.00 0.02
40 601899 Hem Ik 31,300 303,297.00 0.02
41 300253 PR 18,370 298,879.90 0.02
42 688690 IR 3,477 277,777.53 0.02
43 688183 AT 18,394 261,010.86 0.02
44 300957 UIE S 853 214,921.88 0.01
45 300858 BHaEY) 2,700 205,659.00 0.01
46 002878 JL R P 10,234 179,095.00 0.01
47 605499 RISk 632 158,505.60 0.01
48 688619 B R 5,856 156,589.44 0.01
49 688687 LR 5,354 149,804.92 0.01
50 688216 RIRFHE 2,000 95,280.00 0.01
51 600970 b [ B 9,400 86,198.00 0.01
52 688662 &R 2,556 75,427.56 0.00
53 301018 HES78 7,811 64,753.19 0.00
54 688217 7 EE A 1,040 60,736.00 0.00
55 688239 TR 4,926 56,550.48 0.00
56 300992 P RN 1,998 55,828.42 0.00
57 300981 R EST 601 54,324.39 0.00
58 688087 JER A 2,469 54,219.24 0.00
59 688685 TAEM 2,612 50,934.00 0.00
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60 301017 WE IR 5,550 49,173.00 0.00
61 301020 R 4,210 44,794.40 0.00
62 300894 KEN 628 42,704.00 0.00
63 300973 SRR 360 41,655.60 0.00
64 601528 i EARAT 2,230 34,721.10 0.00
65 301021 FEV IO 2,899 27,424.54 0.00
66 001207 RHRHEE 682 22,581.02 0.00
67 301009 TSR A 801 22,339.89 0.00
68 301015 B 462 17,939.46 0.00
69 688226 Ja LS 2,693 17,289.06 0.00
70 300925 FEARER 600 15,774.00 0.00
71 300982 73R 317 14,356.93 0.00
72 001208 SR 1,754 13,558.42 0.00
73 300940 R 307 13,317.66 0.00
74 300614 ERULTES 329 13,285.02 0.00
75 300937 2 5 244 13,105.24 0.00
76 300942 Sy ) 443 12,634.36 0.00
77 603171 B A 637 12,230.40 0.00
78 300997 R K 928 12,110.40 0.00
79 301002 ARSI AR 201 11,581.62 0.00
80 605287 T Wy 349 11,014.44 0.00
81 300955 5 FxM 232 10,688.24 0.00
82 300996 R AR A 241 10,177.43 0.00
83 300962 rh < R 576 9,429.12 0.00
84 300952 E V22 )] 340 9,207.20 0.00
85 301016 R 275 9,069.50 0.00
86 300966 JLFE 25k 286 9,020.44 0.00
87 300945 2R 474 8,949.12 0.00
88 300948 AR 324 8,884.08 0.00
89 300931 6 FH LR 672 8,809.92 0.00
90 300961 RIK RN 394 8,695.58 0.00
91 300950 fH [ 219 8,569.47 0.00
92 605162 RS 1,377 8,358.39 0.00
93 300958 ETBE 300 8,166.00 0.00
94 300986 R RSy 264 8,070.48 0.00
95 300987 I AL 1 301 8,069.81 0.00
96 300978 R RBHE 593 8,064.80 0.00
97 300926 TR B 359 7,969.80 0.00
98 300993 T I RH 410 7,908.90 0.00
99 301004 S A 312 6,845.28 0.00
100 300927 LR 217 6,531.70 0.00
101 300975 BEL NS 492 6,410.76 0.00
102 300963 R 283 6,364.67 0.00
103 301011 ST RHE 175 5,922.00 0.00
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104 300943 H I 45 255 5,867.55 0.00
105 300967 I RS 54y 507 5,850.78 0.00
106 300972 TiRAEY) 430 5,439.50 0.00
107 300929 HEYHIRR 183 5,407.65 0.00
108 300960 TR 234 5,396.04 0.00
109 605011 BUH A 525 4,662.00 0.00
110 300995 AT 191 4,454.12 0.00
111 301007 ES RN 303 4,375.32 0.00
112 300998 TP ITIE 201 4,285.32 0.00
113 301012 PR 170 4,124.20 0.00
114 301010 im 35 1 RE 218 3,838.98 0.00

74 RE A B ER A S ERZS)
7.4.1 RIFEANSHHE B IRV ST HHE 2%EHT 20 42 KB = 94
SHRAL: ANRTIT

o B L 4
e JE ZEARHS Ji S A R EN - NG I A LA
(%)
1 000733 PRIERHE 30,521,504.38 1.70
2 601601 HH [ R fR 29,360,666.86 1.64
3 600456 FEM A 24,570,472.55 1.37
4 300748 & 717K 21,058,488.21 1.17
5 300733 E-F5ibal 19,241,814.00 1.07
6 603290 ik T 18,913,596.00 1.06
7 300613 :E.Sﬁwz 18,458,450.00 1.03
8 600690 MR 18,449,435.00 1.03
9 002008 kﬁ%«%ﬁz;‘c 17,881,912.71 1.00
10 603456 LML 17,245,220.72 0.96
11 601818 e RERAT 15,810,060.00 0.88
12 603799 AR 15,376,421.40 0.86
13 603098 ARy 14,985,901.94 0.84
14 002895 JUE B4 14,977,638.00 0.84
15 000762 PaGEH 14,903,721.49 0.83
16 300985 oz Hripe 14,728,077.52 0.82
17 605089 RN 14,678,497.10 0.82
18 600985 HEIEH L 14,449,454.60 0.81
19 600489 H a4 14,359,910.65 0.80
20 300059 KT E 14,352,726.00 0.80

TE: AT TN A % SRS AL i (A S R LRSS B 3181, ANBREHR A 5 9

7.4.2 R ESHE BHEESTHE 29BRHT 20 4 HIBRE A
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ERAL: NRMoT

o B AL 4
e Ji AR JI% SR A R AT BTS2 SR I A L
(%)

1 601601 EEIE N PR 36,133,313.65 2.02
2 601318 Hh [ P22 35,156,140.98 1.96
3 000933 PR A 30,762,708.31 1.72
4 002739 Vapriik-7 27,371,489.66 153
5 000733 PRERHY 26,929,576.77 1.50
6 002878 JekEAERE 25,774,336.23 1.44
7 601233 Al B A7 23,616,102.43 1.32
8 601166 PV RAT 23,594,513.03 1.32
9 603098 ARy 22,698,032.31 1.27
10 002887 A 22,342,619.48 1.25
11 603612 RIBKE 21,955,063.20 1.22
12 600456 FEM A 21,887,618.02 1.22
13 300776 M RO 20,539,503.09 1.15
14 002507 WM 20,399,922.20 1.14
15 603799 He R 20,009,104.17 1.12
16 603456 FLIM Gk 19,542,667.00 1.09
17 002043 R EE 18,032,828.82 1.01
18 002202 ENEHEL 18,009,751.58 1.00
19 300748 4 717K 17,466,439.22 0.97
20 002531 R R EE 16,961,591.48 0.95
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
SENBCER R A (8D A 868,266,344.26
SEH BN (RAE) B 1,072,532,350.96

T ARTSRANBER A (A A AN SE BRSO (RRAZ) B P4 4% SRS A8 < 0
(B AN SR LLZ i) 1A, A REAHRAE 5 B H] .

75 BRERE ARG REAE

EHEAL: NRMT

AL B HE L

T 7 i Fh o~ R E
%(%)
1 [ K i 57 - -
2 A7 - -
8 47 T3k 57 )T
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3 LRt i 80,168,000.00 4.98
Horp: BURME &R 80,168,000.00 4.98
4 e ATe 30,180,000.00 1.87
5 Al Ji Rkt 75 320,895,000.00 19.93
6 rh O SRR 484,836,000.00 30.11
7 AR (AT AT e fif) 623,912.17 0.04
8 [F) Ml A7 48,335,000.00 3.00
9 FHofth
10 | Ait 965,037,912.17 59.93

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

SRURAL: NIRRT

\ \ E o dRaE
s A 55 44 Fx (k) nRNE
TEEEB(%)
18 K JEF
1 101801120 | . KIER 500,000 50,680,000.00 3.15
% MTNO0O01
16 B i
2 101664067 F 500,000 50,345,000.00 3.13
3 MTNOO01
20 :
3 112070470 | - FEARR 500,000 48,335,000.00 3.00
1T CD199
21 4P
4 102100300 A 400,000 40,592,000.00 2.52
MTNOO1
19 s
5 101901081 s 400,000 40,472,000.00 2.51
% MTNO004

7.7 BRI FoME G B HHE LU N R F TR B SCRFES BRI

AT GAR IR AR I B SRR SR

7.8 REHAREA RPE G E ST EHE BN PR IA 5t & R BSR4

AR GAIRE IR ARG T RSB

7.9 BRI S o 2 B HHE EL B /N B AT AR BGE B R A
AT G AR AR R R BOER -
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7.10 EMRAE SRR BRI RZ ZERIHA
7.10.1 $REHIRATE SR B0 Bea M B A4 2 B A

AT AR S AR RS LR B2

7.10.2 AESHF B BB R BUOR

AT GAR G IR BRI O A AT G RBUBHE 0L, AT SRR s S B A BN, BA
EMRMENEZ AN, ARSI TR BHIORER EER ARSI IELF . S5 ISR BT
R AP

A G AEEAT AR I BT BB, KB IR TR T AU S i 3mis T B it 7T,  Fhai & sl
TR AR 3SR L B R A A KT

ARG E PR TE 7 H IS BRI B AU e PE . SR IE S RS AE, Gl B A E . AR,
VEIEHEAT OB, DA BR 4L A B A XU

AR T2 e R R IR I BT (I B s A UE I, AR e R4 A M B L E AT .

711 MEBRAELSRE N E R R S B LA
7.11.1 AEAEGEA B EUR

RIEARIL EI GG R, AHe AR T T G LT
7.11.2 $REHAR AT S BB O 5 390 B M43 2 A 4

ARSI AR AR AR K AT [ 5 4] 02
7.11.3 A E G R R

Too

7.12 BBAAHRE ME

7.12.12020 4 10 H 16 H, FARITRER B S HEEEARIN . H0RE . X7 IF R 0T & i
BRI E A FEREEME, TR R R (ARG T (2020) 66 5) 45 Ta iR
AR 100 J57eATBUR . 2021 45 5 F 28 H, “F24R47 R F SRR T AT 8245 [0 [ 9 7 0¥ 3K
FOBE G AL GR AL TE (0 58 & RO R K, P TR AL B A AT FA B R S o S 000, v 4R
B EZEEER (FREETRT (2021) 34 5) 4T IHART 210 73 CHIATBUAE T

WG A, A S BRI AT 4 FARIE S R AT BB A S IS R R AN, A ER S
HHAT—FE N Z B ATF DT AT RN

7.12.2 REEGRBHRT TR, AEER TS S I & S R AR .
7.12.3 JRFH Al A RBP4
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Az NRM
¥ EA SR
1 7 H AR 4 309,376.47
2 MIRGIEFRIE 2K 772,431.29
3 A
4 INUi& PSS 16,489,674.55
5 AT HR D R 4,867,090.38
6 oAt R USCGER
7 e ol
8 HAth
9 &t 22,438,572.69
7.12.4 WiIRFER R T2 B mT 525 A
AT S ARG AR FFA AT 5 BRI v #3557
7.12.5 HARATT 48 BB A AR e Yl 52 PR B L i Ut B
AL G AR IAA R A A7 A 0 52 PR AR 1 1 I 52
8 EEMBHEANMEERE
8.1 HiRkESMBFANHEFEANEW
YERAL: Py
FiA NE5H
BAEANF | PYEAER ViR a e NN H
B2 )
#H0H) LM =Yl 5 R
ESEE ] ESRERnE
7 LL 451 Cilea !
16 22 22 JE R 35 L
14,078 50,017.25 | 106,814,803.79 | 15.17% | 597,328,055.41 | 84.83%
BiEAA
16 22 22 JE R 35 L
36,232 7,626.58 | 52,666,885.48 | 19.06% | 223,659,403.14 | 80.94%
BIREGC
4 50 T3 57 7
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it

50,310

19,488.55

159,481,689.27

16.27%

820,987,458.55

83.73%

8.2 WIRESEHARMWA R FEFEEKEN

TiH BB A HEES ) i 3 B B AL
%i{g{%’a‘fgﬁﬁé\ 1,132,934.20 0.16%
o Y
ii;\ﬁ%igiﬂ}\ IR gﬂaﬁﬁ‘é\ 450,502.78 0.16%
it 1,583,436.98 0.16%

8.3 MIARESEH NI ML B 778 AT A E &40 808 B X 8] 15 5L
RNFGBE BN SR BT ST AR 12 A 2 e AU E AR X E Y 0,

AR < 1)k S 2 PR R AR I A0 LS B R X TE) O 0,

9 RIS BT F)
BT A
iH e R RIEIE RS A e FERIETERS C
HEEFEAEMH (2018 48 H 9
o 467,323,966.62 101,632,986.94
HD FE4 40 a5
AF S B 3 4 4 AU A 769,254,026.49 362,550,970.73
AR B 4 i H £y 209,115,513.56 187,622,517.69
Yol AR A 3L 4 BB [B] 47340 274,226,680.85 273,847,199.80
AR S WIFE & PR B S A - -
ARHR A A AR I 4 4 AU 704,142,859.20 276,326,288.62

10 EREHER

10.1 ZEHHRFA AR R

I TEEE S O B A A K& R
102 ZSHEAN. ZEHEANENEESHER THERANFERS)
1. ARSI AR GE I AE R NFZSIF:
20212 6 H, SEEHARA T (PLEEEHEARAFRTEERREENAL) , sk
B EAREGE AR B K.

2. ARG AESILE N LT E I TERANFZS T

Too

103 B RESEHEAN. &M, EE&EEWFKIFR
WA T B AT G 7 L TGRS IR IS WA R B B TC W B AR I = R A
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10.4 Z= &3 SRR R

ARHR A 1T P TG 4 R SR 1 SR

10.5 R EHFA MEES R ENERP w4

T
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