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T o M Eh A AR - - - -
A A Rl U5 - - - -
SE H [ 0 4 i %
FEEK
MNATHIEFRIE H K - 4 21,918,046.64 21,918,046.64
AT B2 [R] 33K - 4 19,425,188.47| 19,425,188.47
AT NS - - 6,691,744.61| 6,691,744.61
AT R - - 1,115,290.74 1,115,290.74
AT R 5% B - - 13,955.33 13,955.33
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MNATAZE 5 %l F - 4 19,329,877.27 19,329,877.27
A R B - - - -
NATFE, - - - -
AR . - - -

13 JIE FT 15 R 47 5 - - - -
HoAh A7 £5 - - 253,551.900  253,551.90

- 4 68,747,654.96| 68,747,654.
Uiliidsean
96
| R B Bk 327,884,160.52 -15,162,210,407.04/5,490,094,567.
56
LEER
2020 4 12 A 31 1EUA 1-5 4 5&EUE AitE At
H
B
- 559,607,343.3
AT 559,607,343.32 . i )

LhEE R A4 18,441,246.38 - 1 18,441,246.38
B ARIE S 2,710,195.01 - 4 2,710,195.01

N I 5,592,010,503.

T oA R P - 45,592,010,503.51 51

MR 75 S 2K - 4 42,751,522.99| 42,751,522.99
IVEL&RIDSS - - 64,897.90 64,897.90
IV TAE - - 6,159,850.93| 6,159,850.93
o 580,758,784.71 5,640,986,775.336,221,745,560.
et -

04
1 £5t
IR - - - -

T o M A AR - - - -

A A Rl U5 - - - -

SE HH [5] ) 4 ik %

PR
MNATHIEFRIE H K - 4 76,148,867.66 | 76,148,867.66
N 106,492.831.6

INZRECAEIF Y - 1 106,492,831.66 .

AT PR NS - 4 8,386,032.01 8,386,032.01
AT R - 4 1,397,672.00 1,397,672.00

AT R 5% B - - - -

NATAE 55 % - 4 26,936,051.00 | 26,936,051.00
| A e - - - -
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AT AL,

IS A

T HE P B A5

HoAh 71 52 - - 1 547,524.96 547,524.96

Tt

219,908,979.29 219,908,979.2

9
580,758,784.71 6,001,836,580.

R AFUB B T - -4 5,421,077,796.04
75

T RAPFRNARIE GG KA SO A, I A 2000 0 E8 E O H B H 25
AT T 03K

7.4.13.4.1.2 F| 2 AR BB AT
AF4T 2021 4 12 A 31 H X% 2020 4F 12 A 31 HARKA G, HEFA RRIT RS
WIAER, I TR R (AR S5 T AT 4 0 P2 1 0 BRI

7.4.13.4.2 SMC R
AN R 2 16 4 il T B Fo (il B SR 43 B R ANV R AR 5 i R AR e sh i Uy o A4
(IR 95 77 R s AN R A, BRI TG B RN XU

7.4.13.4.3 FABMHE R

FCAd AR ARG 6 5k < TR < kR P 2 SR (i IR ORI e B A B i 37 R A AMEIE 2R LUk
T S A ks D5 3R AR Bl T R AR e B B XU o A3k 2 AR THIESR A2 5 BT b T AR AT 18] [/ ML 7T 3958 5
B SR AN G5 BT (0 5 A s U RIE T BN RAT AR B S 2B 1 DLBRF PR S I 2,
AT BERYR T UESF T 32 BEAR P BN 2

ANHE ) BN E IS & 2 RO B AR Ak, W BT . B E . SRR AT
BIE, RSN AT REA A (TS A% ARG o

AR H il i BB AL A 1) 0 PG B AR A AN A AR, . R IR BT S LB ISR AR 2k e Bt
7 T EL B 30%-95%, e rb 5 B T IR TR U AH AT M IO TES R AV T AR DL 2 4 B0 1) 80%;  BUIIE
Bt BB B IE N ELBIAS R T 3%; AN B RN S H H & AEFIRR R BT & A 75 S0 152 5 1k
B, N ORIFAMK T3 G 57 14HE S B & B H AL —F I BUR iR, HhBle A
AT e AR M ORIES AR R RS, IR S B A 450 BT L A0 [ SO SR AR N

oS
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e g AR LI IR A IR TR B BT Ak 4 2021 R4 AR T

BEAN, A e PN BE DN AR SE G T A BOUESR (A% St 4%, € ilia Fl 2 AhoE B0k
S AT XU BE B, EL4E VaR(Value at Risk) b 25 R R A JE 4 T s (03 CEAN AR IRV, BB ml
b RS HEAT BRER AN Ao

7.4.13.4.3.1 HARM#E KBS O
SREAL. NRMIT

AR LEER
20214 12 H 31 H 2020 £ 12 H 31 H
b4 34
T H
YRR B
NI N R E
18 EL 1 18 L 151
(%) (%)
TG M T — SRR 5,201,656,544.62 94.75 | 5,592,010,503.51 93.17
T oM e iR B
T MEMTE T — e B % -
FTAE G R 7= — BUIE R BF -
it 5,201,656,544.62 94.75 | 5,592,010,503.51 93.17

7.4.13.4.3.2 F AR #% XU FRBURAE BT

i FE G TS A RS e Tk 4 L R HE R AR B
Br IR B AE DA HoAl T 358 2R AL
X P AR AR H B 4 0 P I E LY
M EE Cpr. AR
AH IR ARG AR & 1 AR B PN AERER
VARl
2021 4£ 12 H 31 H 2020 4F 12 H 31 H
Mk g b 1 BT 5% 401,677,120.62 607,025,761.70
Mk 2 P 1 T B 5% -401,677,120.62 -607,025,761.70

7.4.14 BT EBMMHTSTHRE T E UL HFEAM IR
74141 ARME
741411 AU SCHHETHR I ST A
ANBLZ SR Vi 1 < i B 67 £57 2 S L SRR SLSCER AR A B 5, PRI A 34

FRAK, ARUE Sk EHEE
% 58 TUHk 79 7T
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7.414.1.2 VARt E R SR T E

7414121 #)JEERTRA i E

T 2021 412 31 H, AESFA LA M A THE HIHARZ) T 25 85 ) S il gt 7= 8 T
FERHRAUINR T 5,200,322,918.79 7T, J& 15 ERHIRHYNR T 5504.49 7T, BT H=
JEIRARFANANRT 1,328,121.34 76 (2020 4F 12 A 31 H, ARIEEFA M UA RN E TR HEE
BT AR R 5 R T B IR R BTN AR T 5,480,701,304.93 7T, J& T R IRIIAR
BN NR T 207,119.06 76, J& T2 =2 XMARBUN AR 111,102,079.52 75D »

7.4.14.1.2.2 A SR E TR R I ERAR )

XTSRS 50 BT LTI SR Bt S, 5 L KU M. RS A ANE R BUR TR AT
RATEERED, AT G oy W5 R H 2558 SRS 3K IR 58 5 AN IR I e L 40 ) A AR O
SERN TR AR R A OEFINGE — 20k FEARAR A (B 14 5 b SR R Wi N AELN T2 e (i
URSMATRIE, AR ORISR AR R A AR R B IR =R IR

7.414.1.2.3 B=JRIRN SUHHME R BN A H AL 5l S 4

AREEG R 1 LA SO T H AR Z T S 5 25 0 ik 38 = PR A M A AR B
HLUR

FAERER AN AR T 111,102,079.52 76, 2021 4EFER NS =2 NI 0.00 76, =2
W T 104,772,848.42 76, 4iH A B2k MR/ ek B2 2k 40 AR T -6,005,125.41 76, LA R
M 1,004,015.65 jo, AT 0.00 7C, AHIARRHUNANRT 1,328,121.34 74, AWIREFA KT
TR AR 9 24 A S RIS B 26 ) A8 Bl AR T 324,105.69 TT.

7.4.14.2 RGN

AR AR, ARG IO H E U R VE I

7.4.14.3 HAh IR
FRAE (NS uEN s 22 S-4ph T AR E)Y (W4 (2017) 75)  (ANbaituEn s
23 S-ERE AR (4 (2017) 85) o (MeiHHENISS 24 S-E#2it) (W4 (2017)
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9%) N

(AME 2 THAE SR 37 5-x b T 514 )

(W4 (2017) 14%5)  (LAUR &R B &t T 2 uE

W) A (Rt — 2D B SR e i T RAR S TR RaE AT (W4 (20200 22 5) HIRLE A
FIFEHEMIER, B 2022 £ 1 H 1 Hilg, AEEEIHRHATHE T HAEN.
AR AFERH, AR I HA 75 2 U] A A 2

7.4.14.4 W5 R L
AMERFC T XXXX F X A X HEAIL G 1 FH 45T AfUE,

8.1 HIRFEEE=HEHEMN

SRURAL: ANIRTIT

i H

Bl

ok 3 4B B R B
(%)

BERER Y

5,201,656,544.62

93.57

Hor: g

5,201,656,544.62

93.57

B

[ 5 WA s ¢ %

Hrp. fige

B SCRRIES

BT MG S
it

326,624,116.31

5.88

HoAth 2570 557

30,561,561.59

0.55

#rit

5,558,842,222.52

100.00

8.2 BIRBITU A RMBERRAS
8.2.1 A HIARFAT W R R N IR = RS
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e g AR LI IR A IR TR B BT Ak 4 2021 R4 AR T

b 4 BT

1RAG &S A E

EEHE (%)

A R AR A sl - -
PRI - -
il Mk 2,076,417,243.38 37.82
D SWAINE VN N /W) e ST A | 4 ] _
E jEsiinI4 12,247.19 0.00
F e NEE 364,881,098.74 6.65
G ALK A AEATHEEOL, 421,585,612.84 7.68
H A 1E A O 530,837,132.13 9.67
I R ARG BRI S 258,050,041.50 4.70
J il 478,007,921.88 8.71
K 75 1l - i
L FE B 25 AR 5k 207,161,548.80 3.77
M BFERF TR AR 55 140,931.95 0.00
N IKFS PRI 20 e it A B 80,380,173.72 1.46
o) JE RS . AR H A AR 45 ] _
P HE ] _
Q DA T AR ] _
R Ak EE AR R 784,182,592.49 14.28
S e - -
& 5,201,656,544.62 94.75

8.3 IR A FaMME b Z B i5+H L /IR B BT A B 43t PR 4
SRERAL: NRTTT

Rl R
7 % SEARAY % ZE A4 FR HE () nRME
B L (%)
1 002371 b7 461 836,050 290,126,071.00 5.28
2 300604 KR 4,912,740 282,482,550.00 5.15
3 600754 MIRTIAS 4,577,466 268,239,507.60 4.89
4 600258 =R 9,890,049 258,426,980.37 471
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5 300144 RIRJHE 15,166,111 217,178,709.52 3.96
6 300251 E AL 16,857,011 216,612,591.35 3.95
7 300059 KITME 5,614,120 208,339,993.20 3.79
8 600138 HH iR 19,957,760 207,161,548.80 3.77
9 600131 BRG] 9,338,598 204,048,366.30 3.72
10 600977 Hh [ FL R 14,873,359 190,527,728.79 3.47
11 600859 TR 6,336,357 171,081,639.00 3.12
12 688519 ERI& 3,368,874 169,824,938.34 3.09
13 300014 o441 Re 1,413,327 167,026,984.86 3.04
14 603885 AL 8,203,579 145,613,527.25 2.65
15 000538 =Y 1,357,796 142,093,351.40 2.59
16 300750 THERAR 238,255 140,093,940.00 2.55
17 300693 NSl 3,732,900 136,960,101.00 2.49
18 002384 RILKEE 4,572,500 123,914,750.00 2.26
19 300438 TS % i U 2,348,200 110,928,968.00 2.02
20 300033 Gkt 740,400 107,047,032.00 1.95
21 601111 Hh ] [ 11,672,647 106,571,267.11 1.94
22 002739 Pap:iN-2 6,852,751 106,080,585.48 1.93
23 000792 R A 2,517,800 89,104,942.00 1.62
24 603136 K H 4,560,974 80,364,361.88 1.46
25 600009 A% 187 1,656,592 77,346,280.48 1.41
26 601377 PVIES 7,599,900 75,087,012.00 1.37
27 002139 IRy 3,652,600 68,267,094.00 1.24
28 600029 F TS 9,499,800 64,693,638.00 1.18
29 002697 ANRLE| 10,378,780 55,215,109.60 1.01
30 603883 M 1,086,560 53,654,332.80 0.98
31 300898 AEH L 1,554,986 51,470,036.60 0.94
32 300365 (ERCSTRE 57 4,725,290 50,796,867.50 0.93
33 300896 TRE 92,700 49,697,397.00 0.91
34 603708 FxM 2,828,526 47,066,672.64 0.86
35 000776 " RAES 1,793,600 44,104,624.00 0.80
36 601555 RS 4,893,850 43,359,511.00 0.79
37 002335 BHEEAE 1,122,200 40,803,192.00 0.74
38 000501 PR A 3,504,000 36,827,040.00 0.67
39 002292 BRI R 5,764,456 36,489,006.48 0.66
40 002518 BhA-1k 1,308,930 32,854,143.00 0.60
41 600031 =—®ET 1,314,684 29,974,795.20 0.55
42 603027 FRERY 1,232,660 29,682,452.80 0.54
43 601595 i 2,642,320 28,589,902.40 0.52
44 600115 HH [E ZR 5,302,500 27,360,900.00 0.50
45 600585 HEIEIK e 573,200 23,099,960.00 0.42
46 605337 2= 1-[id] 438,900 21,813,330.00 0.40
47 300133 HS N 2,524,632 17,091,758.64 0.31
48 603345 G 82,500 14,089,350.00 0.26
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AT

IEF I AL G 2021 AEAF RS

49 605286 Eibai=Fis 362,697 10,844,640.30 0.20
50 603103 G A 610,400 8,063,384.00 0.15
51 600071 KR 2 138,400 7,122,064.00 0.13
52 301073 PRI RS 121,532 4,170,644.16 0.08
53 002805 F oA 105,300 3,322,215.00 0.06
54 600298 L RERE 54,300 3,277,548.00 0.06
55 002063 G A 320,400 3,184,776.00 0.06
56 301177 TS 152 3 7,920 999,187.20 0.02
57 688192 PR 8,926 308,482.56 0.01
58 688305 A 1,496 158,097.28 0.00
59 688212 WAL BE 3,496 114,738.72 0.00
60 688509 IETCHE 15,433 95,221.61 0.00
61 600927 Vi3 1,859 69,749.68 0.00
62 301035 M=y 644 36,244.32 0.00
63 603230 RS [ 1,141 29,517.67 0.00
64 301039 AL R0 2,064 25,820.64 0.00
65 301189 L 435 24,629.70 0.00
66 301166 LT 4 253 23,908.50 0.00
67 301069 LR E A 539 23,829.19 0.00
68 301096 HKEZ 272 21,360.16 0.00
69 301018 GBS 782 20,378.92 0.00
70 301149 FEAEHTI 1,214 20,346.64 0.00
71 301082 NS 915 19,699.95 0.00
72 001296 KILAR 310 18,376.80 0.00
73 301190 HRKRHL 575 15,789.50 0.00
74 301118 TEG A 315 15,441.30 0.00
75 301108 T HE S Ay 280 15,038.80 0.00
76 301179 FTFRRe 295 14,977.15 0.00
77 001206 AR 3 321 14,894.40 0.00
78 301046 REME AL 290 14,207.10 0.00
79 301017 W TR 555 13,209.00 0.00
80 301199 LR AR 402 12,864.00 0.00
81 301020 EAE R 421 12,815.24 0.00
82 301138 HEEASHL 285 12,785.10 0.00
83 301026 IR 203 12,734.19 0.00
84 301021 FEE O 290 12,014.70 0.00
85 301092 G 323 11,472.96 0.00
86 301048 S EE T 843 10,925.28 0.00
87 301028 FRAVALK 733 9,895.50 0.00
88 301045 RERFHE 335 9,503.95 0.00
89 300774 AN 444 9,359.52 0.00
90 301040 Rl 241 9,280.91 0.00
91 301193 FKELRHY 297 8,654.58 0.00
92 301025 P SE 403 8,414.64 0.00
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93 300814 e HLER 328 7,832.64 0.00
94 301055 RN R 355 7,731.90 0.00
95 301198 AT 262 7,650.40 0.00
96 301030 R 242 7,627.84 0.00
97 301016 R 275 7,128.00 0.00
98 301098 43 [l AR 307 6,806.19 0.00
99 301033 68 R 108 6,476.76 0.00
100 301049 AR 196 6,452.32 0.00
101 301032 FSE A 513 6,417.63 0.00
102 301056 FRAHIL 13 572 6,343.48 0.00
103 301036 U By 205 6,135.65 0.00
104 301041 EHEFE 215 6,065.15 0.00
105 301063 MER Al g iy 153 5,524.83 0.00
106 001234 RHet 333 5,504.49 0.00
107 301038 RAKFRBE 266 5,381.18 0.00
108 300613 =4 31 5,054.55 0.00
109 301059 &=L 259 4,998.70 0.00
110 301027 R 286 4,761.90 0.00
111 603176 B 1,924 4,713.80 0.00
112 301037 RALAE 193 4,682.18 0.00
113 301053 e Tolk 155 4,460.90 0.00
114 301068 KHbE 144 4,086.72 0.00
115 601669 Hh ] A 90 727.20 0.00

8.4 MEHAREREASHERZS)
8.4.1 RIFL NS IR E B+ 2% BRAT 20 4 KB R B 40
SEURAL: NIRRT

o ) 4 Bt
P Ji SR A JIE 2 A4 R EN - DN P A LA
(%)
1 600859 EiFH 525,817,668.81 8.76
2 600258 YRS 497,845,148.63 8.29
3 600460 4224 400,273,514.36 6.67
4 600009 A% 187 395,273,987.06 6.59
5 002371 677441 385,425,906.97 6.42
6 601888 Hh [ A 374,453,303.47 6.24
7 300113 JiE A 3 365,411,691.14 6.09
8 300059 KT E 358,018,440.90 5.97
9 002739 Paprich -2 344,083,147.74 5.73
10 600138 iy 332,239,730.61 5.54
11 601012 PR A 328,463,528.41 5.47
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300604 KN RS 323,003,928.71 5.38
600977 Hh [ FL 5 318,549,578.36 5.31
688981 HhEs [ B 314,401,389.51 5.24
300750 TERAR 305,467,844.87 5.09
300724 LA 298,871,481.71 4.98
600754 ARSI 280,943,228.82 4.68
300251 LR AL 279,922,060.21 4.66
000807 PRGE) Vg 248,965,736.53 4.15
300144 RIIHE 246,430,397.23 4.11
603290 Wik 243,940,845.70 4.06
600438 T BBy 238,613,772.43 3.98
601168 [LE 04 231,548,916.10 3.86
300223 LR EIE 224,183,555.53 3.74
600131 W {5 18 222,775,560.39 3.71
300693 BEBL A 210,119,964.95 3.50
601111 Hh [ [ 202,436,542.11 3.37
600019 ENB 199,908,487.27 3.33
000932 TS 199,845,882.91 3.33
603993 & FHER Y. 197,364,940.42 3.29
300014 o448 /e 195,255,339.50 3.25
300413 T 191,190,922.07 3.19
600029 FTI 184,155,407.39 3.07
002425 clkieEd 176,244,791.67 2.94
600406 HH, B it 175,753,003.10 2.93
601138 Tk & BR 174,967,566.76 2.92
002241 ORIy 165,513,641.63 2.76
000933 PR Ay 165,110,970.70 2.75
603885 ML 163,611,949.01 2.73
601669 Hh [ HE 163,255,910.30 2.72
002532 Kl 161,117,291.52 2.68
601838 AT 158,442,391.46 2.64
601899 KElk 158,394,554.63 2.64
688339 IS5 156,818,251.10 2.61
688519 [ERI& ) 155,423,984.20 2.59
300613 & 150,772,988.96 2.51
300712 TR A 139,218,934.88 2.32
688599 REI6HE 138,227,551.60 2.30
601868 Hh [ e A 135,184,052.36 2.25
000538 =AY 128,587,489.28 2.14
600585 TIZRIK e 128,086,604.45 2.13
600031 =—H®HT 125,508,956.47 2.09
002384 Riirg# 124,722,388.22 2.08
300438 S 1 U 123,841,012.00 2.06
300365 THAERHE 122,056,319.15 2.03
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IEF I AL G 2021 AEAF RS

| 56

601877

e

120,501,025.37 |

2.01 |

TE: AT RN HUEIE LA &8 (A BN RN R B, AHEHRA S B

H

8.4.2 RISkl & A RIS ™= 2% BRAT 20 4 FIRSE 40

SRURAL: NIRRT

R EIE Sty
Fe Ji B AR JE SR AR EN ] e FEHE LA
(%)

1 600460 245 678,409,941.49 11.30
2 300113 I R e 550,994,393.96 9.18
3 002739 JIIEHRY 486,539,319.41 8.11
4 600019 KA 484,820,977.39 8.08
5 688396 IR 476,839,683.97 7.94
6 000807 = 434,950,422.09 7.25
7 300724 FELEH A 426,530,359.77 7.11
8 300223 et EIE 401,679,559.90 6.69
9 002027 PN 387,512,615.80 6.46
10 600258 TR 351,780,674.00 5.86
11 601888 Hh [ A 341,952,383.78 5.70
12 000933 PR A7 336,168,095.17 5.60
13 600859 TR 332,457,035.06 5.54
14 603993 1 FHER Y 327,601,668.40 5.46
15 600009 N 326,828,639.40 5.45
16 601012 PR A 320,380,690.84 5.34
17 688981 HHCs [ B 313,610,564.55 5.23
18 600037 A 2 300,058,724.53 5.00
19 600036 AR AT 296,050,630.35 493
20 002677 WK 293,402,986.69 4.89
21 300133 HF A 288,292,701.67 4.80
22 600754 R ARTAS 282,287,672.60 4.70
23 000001 P RAT 278,975,591.19 4.65
24 601899 KE 258,101,884.18 430
25 601233 A B 73 257,080,493.63 4.28
26 601168 PE A M 250,763,100.16 4.18
27 600176 W E B A 248,494,043.25 4.14
28 000932 HESE ANk 239,269,183.57 3.99
29 600438 T8 By 233,181,815.19 3.89
30 603290 Wik T 231,798,300.90 3.86
31 601166 Pl ERAT 226,578,395.32 3.78
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A2 R HIE TR S R AR B 4 2021 FEAF EER
32 601615 BH FH %4 B 220,193,980.13 3.67
33 002142 TUHRAT 204,428,479.19 3.41
34 600507 J7 REFN 203,987,534.99 3.40
35 600406 HA, i i 203,504,100.51 3.39
36 300750 TR AR 197,945,509.80 3.30
37 002532 Kl 195,597,862.11 3.26
38 601669 HH [ F 194,537,234.71 3.24
39 688599 REILHE 193,026,733.79 3.22
40 601318 Hh [ S22 176,947,630.80 2.95
41 002425 Utk 176,806,087.71 2.95
42 600362 TL VG 175,231,754.08 2.92
43 300413 o 175,047,762.90 2.92
44 300712 TRAE AR 171,567,547.77 2.86
45 002466 R 169,853,416.58 2.83
46 601111 Hh [ [ 168,410,992.76 2.81
47 601838 FCERARAT 167,364,354.48 2.79
48 688339 {¢.458 161,465,364.91 2.69
49 600409 =R 159,699,660.68 2.66
50 002241 ORIy 153,246,627.52 2.55
51 601138 Tl = B 152,979,882.10 2.55
52 300059 KITME 143,891,419.29 2.40
53 601868 [ e 139,792,816.99 2.33
54 300613 =4 136,798,825.72 2.28
55 601336 B Ry 136,451,106.03 2.27
56 300365 THAERHE 125,798,085.78 2.10
57 300751 LA 121,367,922.16 2.02
58 600977 Hh [ L5 120,910,077.52 2.01
e ARTSE SR L LS S (U AN IR LSS HR) 1A, ANFEIEM KL 5 o

A

8.4.3 LN HI BAS B K S H A ER FRTWR N B A

Bfr: NRMo

ST

BB A (A RV
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