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| R B Bk 684,295,186.19 -2,373,460,877.013,057,756,063.
20
LEER
2020 4£ 12 A 31 14EMRN 1-5 4 5FEMUL AitE At
H
wre
- 2,670,821,140.
AT 2,670,821,140.02 - i o
GEE At 4 15,938,645.51 - 415,938,645.51
17 HRIE S 386,744.02 - 4 386,744.02
N o 2,941,350,826.
oy G R e 60,018,000.00) 4 2,881,332,826.34 2
OGRS 2,095,391,387.
TR 095.391.387.15 l |77
e 15
MSGIEFR 5 H - - - -
MR E, - - 1,051,692.98 1,051,692.98
4,842.555,916.70) 2,882.,384.519.32/7,724,940,436.
AR San -
02
1 £33t
TR - - i _
T S 4 a5 - - - -
AT G Rb A f5 - - - -
S H [R] 0 4 ik %
FEEK
MNATHEFIE H K - 4 91,861,026.56 | 91,861,026.56
AT B2 [R] 33K - - - -
AT NS - 4 9,440,177.71 9,440,177.71
AR B - 1 1,573,362.97 1,573,362.97
AT 5 R 2% 7 - 1 439,906.16 439,906.16
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MNATAZE 5 %l F 3,123,147.07 3,123,147.07
A R B
NATFE,
AR

I8 E FIT S A A1 A5 - .

HoAh A7 £5 80,000.00 80,000.00]

106,517,620.47, 106,517,620.4
Uiliidsean

7

4,842.555,916.70) 7,618,422 815.

T R BRSO 4 2,775,866,898.85
55

7.4.13.4.1.2 F| 2 AR R ABURR A% AT
AF4T 2021 4 12 H 31 H X 2020 4F 12 A 31 HEA KA GHEGR & - ek, BEA K
AT IR, RT3 AR Bl 5 A 38 4 B8 7= VB 55 K52

7.4.13.4.2 SN R

MRS, 2 45 <5l TR 2 Fo B BRI <0 B BRI ANV 2R AR Bl T R AR BB i XU, o AN 4
FA DARCIKAAL T N R D BBt = Mg fss,  UAE AR S B A XU o AR < 1) 2 < 3N 4
H R AR FE B R AN SR BEAT A

7.4.13.4.2.1 AN RS i
Bfr: NRMt
AHAR
20214128 31H
OiH
EJT M
it
TaANRm e ANRM
YA 4 T3
B =
ig"@éﬁ% - 20,904,707.48 20,904,707.48
BwrEar - 20,904,707.48 20,904,707.48
B4 T3
ki
AT - - -
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e SRR S IR T IR B

4 2021 SFAEEHGE

% rE R R
A0 X B - 20,904,707.48 20,904,707.48
ey
LEER
2020£12H31H
b=
EJTo b 30
&t
rAEANRT rEANRM
PL 4k T
BBt =

- 612,729,742.83

612,729,742.83

- 612,729,742.83

612,729,742.83

BASh T
iy

il esusy

B R R
ORI
mpeE

- 612,729,742.83

612,729,742.83

7.4.13.4.2.2 AN RS f S0 43

F4%s Friz e —C 2 DA ) HoAth T 3 8 2 R A AR
X B = AR H B 4 B = e 1)
oM (Cfr: AR
AH IR ARG AR 5 1 AR Bl KM AR
VARl
2021 £ 12 H 31 H 2020 412 H 31 H
A AN AR M IHE 5% 1,045,235.37 30,636,487.14
HEMAEN AR MIZAE 5% -1,045,235.37 -30,636,487.14

7.4.13.4.3 HALHH XK

FoA A A% XS 6 5 <5 T R < i R 2 SO (i R SR I <6

TR IR T 7R A AN R PSR

HITT S ks DR 2R AL Bl i A AR B R XURG: o A 3k 4 T2 AR 0E THIEZR A2 5 T b T AR AT 8] [/ 17 3758 5
IR SE MM S5, i o s ) AN 6 RUBSE SRR T BN I3 R AT AR B S 2B DL BURe IR S AR 52
ARV T UESF T 37 B AR B A R
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NI (B G BN E G & B OB AR AL, S sk . R ECE . RRA G AT
B, SREZ R AT REALE I T Ik XU

NI B R BB A I B BRI AR R AL . AN Bt B A 45 P SR B PR Ly i
BE ) 60%-95%; I BCIE AR (1R 15 BT LU A AN I 4 T P S B ) 50%; BRI S H H 8 AR BRI
TR A AITRHNNZ HIAE R, B OR R G B AL — 5 AN IBUR 22 MK Tk 6 58
PAHRER) 5%, HAHLE A S ERA T & A ORIEG MU BRIt 0 B &% HoAt e T A
15 BE LA TR A2 A A AL R AT

BEAh, AR e A3 6 BT HON AR I G P R IER U R St 42, S SIS Y 22 e 5 9%
X AT R LR, B4 VaR(Value at Risk) 5 b5 A5 R A i AOTEEAE AN A KU, S PT 52
b3 RS EAT BRER A2 6]

7.4.13.4.3.1 HAhfrk X0
Sieasr. NRMT

AR EER
2021 4F 12 H 31 H 2020 4F 12 A 31 H
b4 s
TiH
RPE BrE
A RINE N RE
18 L A5 18 L 431
(%) (%)
A Gy M G R P — SR AR TR 2,360,540,598.64 7720 | 2,881,332,826.34 37.82
B L R e -
TH ST — e B -
1A S b ¥ = — BUIEF B2 -
it 2,360,540,598.64 7720 | 2,881,332,826.34 37.82

7.4.13.4.3.2 FHABAHE RS O BURME BT

e FE 4 BT I A RS R e Tk 45 HE R HE R AR Bl
Br R B LA HAh T 358 R R FEA AR
X AR H 3 4 0 E
g (. AR
Baiin FH I AR AR 5 (1) A2 ) PN AR
2021 £ 12 A 31 H 20200 12 A4 31 H
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MG b R BT 5% 173,155,002.13 148,624,471.62
MV G L S v R B 5% -173,155,002.13 -148,624,471.62

7.4.14 HEITEBNT S THRR T Z U B IR

74141 ARAME

7.414.1.1 AU SCUHMETHRER SR TR

ANEAS SR T8 A S 2 P R 6 £57 E AR DY KR LSRRI LA K HoAth 4 i 6 5, KL DRI R
IRAK, AR E-S5IK N EAE .

741412 RSO EIFER SR TA

7414121 #)JEERTRA R E

T 2021 4F 12 A 31 H, AEEEFAMLLA R E THE B ARSI 85 1 S 5 7= v g T
R RAREUNNRTT 2,356,845,832.55 76, J& 155 — 2 IRHIRETN AR 3,503,504.49 7¢, J& T
B R IRIIARPUN AR T 5,564,990.00 7 (- 2020 4F 12 H 31 H, AHESFHFAKUA M ETTER
HARH TN A A 38 1 St e b R T8 — R IR AR AR 1T 2,881,006,459.11 7t J& T35 2K
FIRB AR T 60,100,547.48 70, J& T3 =ERMRBUIANRT 243,819.75 70) -

7.4.14.1.2.2 2 SROEITE 2 IR 8] ) KA S

SRS 2 5 BT i I S AN T E e 4 f5 , # IMIE KBTS 8 H ANIEIR 8B FAEATT
RATEHNEDL, AL BT R 2258 Gy KRG IR L IATR] . 58 55 ANTE R 3R 101 B PR A ) Ao AR 5 i
SRR I A RIMEFINE—JZ U FEARE (8 18 5 v SR F AN mT i N AELRS T Fo (8
URMARERE, i AR QISR A T R T A SUINME LR S R IREE =R X

7.414.1.2.3 H=ZIRA ROMERBUA AL 5l 5 4

AREE G R 1 LA SO T H AR Z TN S 5 25 0 ik 38 = R A e A AR )1
SR FEERAKBANRT 243,819.75 76, 2021 FLEHNEE = Z IR AR 0.00 76, FHE =2
NI 863,475.95 Ju, Ik Afid ot AR5 sk B BN R 3,737,417.61 7o, WL NIRRT
2,457,899.25 yu, i AR 10,670.66 7T, AR AR 5,564,990.00 7T, AWIARFFA M5 i A 45
i ) 2 R SR A5 35 Ok R A2 3 N R T 3,107,090.75 Tt

7.4.14.2 7K I

BWERFRORH, AF:E T T E YL 1A F I

7.4.14.3 HAh =I5

MRHE (b THAENEE 22 S-&ft CTRBIATFEY (We (2017) 750 (ke iiEN 2
23 F-ERE T HAE) (W (2017) 8°5) (A itHMENIZE 24 S-EMSH) (W& (2017)
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95) « (Nl ihuENIEE 37 S-&ah THAHRY (W< (2017) 145) (LU fRIFRH 4 b TR i
WP A COTaE— B TYE B 4 b T BAR G2 THHEN s ATy (W 2x (2020) 22 5) HE JeAH
RIFHHEM DR, [ 20224 1 A 1 Hitg, AREEFFMHPATH G T 2 AEN .

WERFRGERH, AFES T H Al T 23 4 HoAth 8 ZE 00

7.4.14.4 TSR R HLAE

A5 T C T 2022 4F 3 H 25 HAATES I 453 AMUE.

8.1 BiIREEHE=HABN

SHERAL: ANRMT

o 5H o o HE G R TP
(%)
1 &L & 2,360,540,598.64 76.23
Hore R 2,360,540,598.64 76.23
2 FEEHH - -
3 Ii] 5 Wi s B F 5,373,728.40 0.17
Hrp: iz 5,373,728.40 0.17
B SRR - -
4 BT - -
5 &Rl ATAE AR - -
6 RN 4 Rl 5t 299,936,009.91 9.69
e S B0 ) SR N
B ) )
7 ?E s e 377,341,554.83 12.19
it
8 HoAth - T B 53,284,496.11 1.72
9 it 3,096,476,387.89 100.00

VB R AR IE S il P i A S ML % 5 s A A SeA{E A 20,904,707.48 JT, SRS TR

7 EE EE N 0.68%.

8.2 BIKREAT LRI ER T HE
8.2.1 A5 HHARSZAT L 2 855 P I 2245

N

e
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2 GRS IR S RAIE TR BT S 4 2021 SR R
wEEA: NRMoT
b A B
L] 17 2E 5 AVIWIXIE]
fEEEH] (%)
A VSO NN G-\ - .
B KA 68,974,017.20 226
b 2,033,603,968.19 66.51
D CEWAINEE WA NI /S W& N a1 9 A 2 51,015.383.00 1.67
E ES7NA 60,142,567.79 1.97
F -G SR 6,210,893.17 0.20
G AZIRIEH . B AERTIEENL 33,417,276.00 1.09
H (EREpIE S|4 48.812.16 0.00
I 5 AR BRI 43,686,768.54 1.43
J ol 41,231,072.68 135
K Bl - -
L FH BTN 55 i 55l - _
M FLE FORBOA AR 55 1,017,261.76 0.03
N | KR BRERIASE RO AL 170.935.16 0.01
0 Ji B SS  AB BN HAth iR 5 M) - i
P BB - -
Q PARA = TAE - i
R A AR E R RL 116,935.51 0.00
S LR _ _
ait 2,339,635,891.16 76.51
8.2.2 i i WAL AT Wb 73 2 PR B £ B I SRR R A
725 AROE (AR o B B EHE R (%)
JEA R 6,004,977.66 0.20
SN 14,899,729.82 0.49
it 20,904,707.48 0.68
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8.3 SR A RMME 5 ST LB I T B SR A
SPEAL: NRFTT

S S e
Fag | BEA i ZE A4 PR HE(K) AN E
fHLEHI(%0)

1 000977 IREMEE 4,650,932 166,642,893.56 5.45
2 300750 THERAR 254,431 149,605,428.00 4.89
3 300316 Bn AL 1,703,048 118,361,836.00 3.87
4 601208 EMEHE 6,676,985 115,845,689.75 3.79
5 000733 PREFHL 746,208 92,738,730.24 3.03
6 002384 RILKEE 2,974,500 80,608,950.00 2.64
7 002534 IEliai 2,264,845 71,772,938.05 2.35
8 000768 HTTE 1,945,100 70,996,150.00 2.32
9 000049 e 1,199,833 69,974,260.56 2.29
10 002179 HL G 632,153 63,569,305.68 2.08
11 000792 LA 1,538,000 54,429,820.00 1.78
12 603897 K I B 979,390 48,812,797.60 1.60
13 002048 TIEEF 2,241,798 48,490,090.74 1.59
14 600188 A REUR 1,971,500 46,389,395.00 1.52
15 002897 B 785,500 44,467,155.00 1.45
16 000739 L 2l 1,138,359 39,945,017.31 1.31
17 600039 Vg )11 & 3,147,945 37,901,257.80 1.24
18 600885 RSy 491,500 36,685,560.00 1.20
19 600529 L R 2453 823,200 36,138,480.00 1.18
20 601137 A4 1,505,900 35,539,240.00 1.16
21 600888 B EE AN 4,274,557 35,350,586.39 1.16
22 300502 o % 879,400 34,454,892.00 1.13
23 600399 PEMREEN 1,369,680 33,926,973.60 1.11
24 601919 Hz s 1,786,600 33,391,554.00 1.09
25 600587 HEERTT 1,032,200 33,236,840.00 1.09
26 600869 378 R By 4,502,900 30,979,952.00 1.01
27 000776 " RAES 1,197,300 29.,441,607.00 0.96
28 600875 RITHAR 1,305,700 27,968,094.00 0.91
29 000519 W e 21 1,002,772 26,743,929.24 0.87
30 603507 PRIy 566,685 23,177,416.50 0.76
31 000928 HH R [ s 2,390,300 22,229,790.00 0.73
32 600210 LA 2,405,979 22,086,887.22 0.72
33 600011 1ERE E bR 2,237,100 21,677,499.00 0.71
34 600416 A 987,500 21,616,375.00 0.71
35 000682 RITHT 2,483,000 21,031,010.00 0.69
36 600563 ERL T 88,600 20,590,640.00 0.67
37 300587 Rt 1,002,149 20,012,915.53 0.65
38 600021 i 1,534,200 19,668,444.00 0.64
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601600 i E R 3,183,900 19,389,951.00 0.63
601702 Al 2 AN 1,488,100 18,333,392.00 0.60
002013 HTALH 1,002,100 18,218,178.00 0.60
002088 EPHTRE 654,880 17,026,880.00 0.56
002046 EALKE T 1,127,300 16,774,224.00 0.55
002049 O E T 73,000 16,425,000.00 0.54
002332 i1 245 1,237,700 16,337,640.00 0.53
688633 BEERA S 252,288 15,924,418.56 0.52
000887 I A 721,700 15,740,277.00 0.51
603985 E % A7 284,800 15,214,016.00 0.50
02382 TR 73,900 14,899,729.82 0.49
002389 R R ML 534,600 14,861,880.00 0.49
002206 g F 15 1,542,200 13,694,736.00 0.45
600348 LERH A 1,127,532 13,361,254.20 0.44
603501 FIR WA 42,700 13,269,879.00 0.43
603666 2550 156,060 11,723,227.20 0.38
002463 VLA 661,810 10,972,809.80 0.36
300769 T8 5 4K 22,300 10,952,868.00 0.36
000567 B 15 Ay 561,800 10,028,130.00 0.33
600642 eI 13 1,312,000 9,669,440.00 0.32
000589 SOEEHG 1,571,700 9,665,955.00 0.32
300365 THAERH 882,400 9,485,800.00 0.31
000762 [LE 204 173,600 9,223,368.00 0.30
603606 R HLGR 178,600 9,137,176.00 0.30
688008 TR 101,766 8,535,114.42 0.28
600010 LA B 4y 2,935,200 8,189,208.00 0.27
600845 R 116,066 7,060,294.78 0.23
300308 W bR A 165,900 7,050,750.00 0.23
300705 JLLHI 24 200,400 7,042,056.00 0.23
300394 RFIE(E 178,100 6,518,460.00 0.21
300765 U 413,700 6,346,158.00 0.21
002484 LU A 229,100 6,259,012.00 0.20
00189 RIEEEHA] 604,000 6,004,977.66 0.20
300659 25 R 126,305 5,727,931.75 0.19
300699 JeE R 62,000 5,237,760.00 0.17
000823 e 358,000 4,875,960.00 0.16
600976 e AR A 58,800 4,638,732.00 0.15
002001 oA K 119,200 3,709,504.00 0.12
688303 KAREIR 48,536 2,936,913.36 0.10
688235 [ER il 19,217 2,777,048.67 0.09
688772 PR et 5 51,190 2,490,393.50 0.08
300820 FARHESR 27,700 2,490,230.00 0.08
000915 eIk A 81,200 2,473,352.00 0.08
600521 g2l 111,100 2,406,426.00 0.08
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83 300693 BEELIB Ay 51,300 1,882,197.00 0.06
84 300033 Gkt 11,700 1,691,586.00 0.06
85 601369 b5 5h 7 120,200 1,565,004.00 0.05
86 002026 Ll R EA 78,900 1,452,549.00 0.05
87 002386 RIGE A 86,719 1,103,932.87 0.04
88 301177 TS 15 3 7,920 999,187.20 0.03
89 688668 SERHY 10,347 729,256.56 0.02
90 688425 B E T 135,282 685,879.74 0.02
91 688105 iME 6,180 576,532.20 0.02
92 002643 T3 AR 23,900 564,996.00 0.02
93 300973 SR 3,593 474,563.44 0.02
94 688162 E—FH% 5,671 468,141.05 0.02
95 688167 FEOERHE 2,014 441,066.00 0.01
96 688107 2R 7,821 438,679.89 0.01
97 301035 T =y 6,438 372,296.32 0.01
98 688190 = 3,026 358,520.48 0.01
99 688192 PR 8,926 330,351.26 0.01
100 301039 A ZE A 20,640 264,150.72 0.01
101 301069 LR E A 5,386 260,217.38 0.01
102 301189 LY 4,345 259,307.90 0.01
103 301166 LT 4 2,528 258,233.50 0.01
104 301149 FEAEHTI 12,138 251,935.44 0.01
105 301096 B2 2,714 231,152.38 0.01
106 603236 i iE s 1,100 224,290.00 0.01
107 688206 MRS HL T 6,000 220,140.00 0.01
108 301118 TE G A 3,142 190,856.65 0.01
109 301190 3 KRHE 5,741 171,802.70 0.01
110 688670 it g 2,310 171,194.10 0.01
111 301108 e A 2,800 166,667.20 0.01
112 301179 FTARe 2,941 161,592.01 0.01
113 688793 (RSN 1,454 147,915.42 0.00
114 301046 REME AL 2,891 146,077.80 0.00
115 301199 LR EAR 4,014 139,825.80 0.00
116 301015 AFEEZ 4,614 139,804.20 0.00
117 301017 R R 5,550 133,838.25 0.00
118 301020 B R 4,210 130,084.79 0.00
119 301026 EIE R 2,027 129,306.03 0.00
120 301092 G 3,230 124,293.63 0.00
121 301021 FEETOE 2,899 121,096.99 0.00
122 300993 £ RH 4,097 117,624.87 0.00
123 301048 &EET 8,424 114,557.55 0.00
124 688103 JIAy 1,595 105,429.50 0.00
125 301011 HSTRHY 1,750 105,350.00 0.00
126 301028 FRAAR 7,329 100,722.42 0.00
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127 301045 RIRFHL 3,350 97,602.25 0.00
128 300774 e AR 4,435 97,161.52 0.00
129 301040 Rl 2,401 95,680.91 0.00
130 301198 BT 2,613 95,084.09 0.00
131 301193 FKERFHE 2,970 93,789.63 0.00
132 688210 FINGE 2,218 91,958.28 0.00
133 301025 PSS 4,027 87,417.84 0.00
134 301012 PR 1,691 85,632.24 0.00
135 300814 HE LR 3,280 80,865.12 0.00
136 301055 kN IR 3,541 80,181.54 0.00
137 301016 ENGE 2,747 71,202.24 0.00
138 600927 Vi3 1,859 69,749.68 0.00
139 688071 HEARBHE 1,101 68,603.31 0.00
140 301049 R 1,954 67,173.64 0.00
141 301056 AR A 5,716 65,653.80 0.00
142 301033 IR VR 1,076 65,640.92 0.00
143 301032 FrE A 5,124 65,484.54 0.00
144 301004 e 2ol S 3 3,115 63,795.20 0.00
145 301041 S HE 2,150 63,670.10 0.00
146 301036 MR A 2,047 62,445.59 0.00
147 301007 ESUE N 3,022 60,198.24 0.00
148 301063 R A 1,524 59,268.03 0.00
149 301059 &= 2,581 52,808.68 0.00
150 301073 PRSI AS 1,432 48,812.16 0.00
151 301027 AR A 2,856 48,631.80 0.00
152 301037 (ESAES 1,923 48,157.08 0.00
153 301053 g Tl 1,544 45,992.00 0.00
154 301068 KHbHFEE 1,436 43,660.68 0.00
155 603071 Y= e 1,627 41,098.02 0.00
156 603230 REE RS 1,141 29,517.67 0.00
157 001317 —F4 300 25,722.00 0.00
158 301018 FZE NS 782 20,378.92 0.00
159 301082 ABRHS, 915 19,699.95 0.00
160 603216 BREKE 772 19,523.88 0.00
161 001296 KITR R 310 18,376.80 0.00
162 301138 HERPREHL 285 12,785.10 0.00
163 603259 24 I Rl 80 9,486.40 0.00
164 301030 (AREY 553 242 7,627.84 0.00
165 301098 4 30 e AR 307 6,806.19 0.00
166 000888 g JE 1L A 1,000 6,600.00 0.00
167 001234 et 333 5,504.49 0.00
168 301038 RAKFRBE 266 5,381.18 0.00
169 603176 B 1,924 4,713.80 0.00
170 002475 SRR 2 84 4,132.80 0.00
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| 171 | 002236 | KHEmH | 162 | 3,803.76 | 0.00 |

8.4 MEHHNBRERELAESHEKRTZ)
8.4.1 RiFEANEHHEH YIRS = #E 2% 5aT 20 2 KB R4
SREAL. NRMIT

o ) 4
F5 Ji SRS i ZE A4 TR ZN SN T P EHE EL A
(%)
1 002475 LG 744,706,866.37 9.78
2 002241 ORIy 526,297,653.28 6.91
3 002179 HLG 358,834,123.04 471
4 300750 T AR 298,170,828.83 3.91
5 000661 NERETE) 285,132,719.84 3.74
6 600438 G 283,462,953.89 3.72
7 000977 IREMEE 255,282,645.95 3.35
8 300059 KITME 250,426,691.61 3.29
9 00941 i [E F55) 245,919,634.05 3.23
10 300316 Bm ARATL L 245,170,913.46 3.22
11 600219 [EEfIIE:EN4 239,603,282.71 3.15
12 300014 fe.45 4 RE 238,175,737.85 3.13
13 601919  RBI 223,808,249.80 2.94
14 002001 oAk 217,324,268.45 2.85
15 600519 D) ERE 209,069,597.00 2.74
16 00883 Hh R A Y 184,012,583.38 2.42
17 300408 — MM 176,419,693.27 2.32
18 01810 INKEER]—W 173,395,830.70 2.28
19 600888 B EE AN 173,270,081.94 2.27
20 002812 BAER Ay 170,885,591.60 2.24
21 000739 s 2l 161,107,524.27 2.11
22 000733 PRIEFH 160,830,236.67 2.11
23 600210 A 157,211,913.82 2.06
24 002384 R 156,791,554.96 2.06

T ARTESENGHU LI &8 (AN R AR ) 151, AHBMRAL 5 B
Ao

8.4.2 RIFSE S A HIHIREE B ™ $+H 2% BRAT 20 44 KB R BI40
SHUERLL: AR

Fr5 i 2R AR i 22 R AT BT SE o IR 4 BT
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P A EL A
(%)

1 300059 KITME 812,775,656.79 10.67
2 00700 i VA2 551,850,764.41 7.24
3 002475 SEAFRE 5 544,523,362.84 7.15
4 002241 ORIy 478,607,811.13 6.28
5 002179 HLG 362,176,832.53 4.75
6 300014 fe.4: 41 Re 294,638,270.21 3.87
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