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MAT R FE N FR M - - 9,918,490.94 9,918,490.94
NATFEE 77 - - 1,653,081.86 1,653,081.86
NAT A AR 4% 2 - - - -
NATAZE 5 % - 4 34,618,396.55| 34,618,396.55
N A ok - - 120.03 120.03
NATFE, - - - -
AT A . - - -
HoAth 471 45 - - 240,000.000  240,000.00
66,728.,502.
it - 1 66,728,502.59
59
FIZRBUR R | 1,929,397,487.09 1 5,819,164,311.967,748,561,799.
05
AR
2020 4 12 A 31 1 FEPIH 1-5 4 54Dk AR s
H
e
i R gs e - - - -
SEON IR G Rl
I—ﬁ:
MRGIEFRTE S 2K . 41 21,399,366.92 21,399,366.92
IVEA&RIDSS - - 86,733.59 86,733.59
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g IR MERE R RIE R E

IR H R4 2021 FFAFEE IR

IvAlidikesl - - -
AT HR I 3R - 4 40,891,463.89 40,891,463.89
HoAth ¥ 7= - - -
~ 757,286,167.6
AT 757,286,167.61 i |
el N 11,539,453.75 4 11,539,453.75
FHRES 1,066,330.56 4 1,066,330.56
N o 4,834,468,731.
2 o kR B 3,683,615.10) - 4.830,785,116.50 0
5,666,738,247.
Zoas=N1) 773,575,567.02 - 4,893,162,680.90
92
Wil
TR - - -
PR et - - -
et ik i - - -
SE HH [5] ) 4 ik %
FEEK
MNAHEFRIE H 2K - 4 28,961,397.76 | 28,961,397.76
AT e [m] 3K - 4 99,758,380.24 | 99,758,380.24
MATE TN TR - 4 6,505,747.76 | 6,505,747.76
AR B - 1,084,291.29 1,084,291.29
NAT A AR 4% 2 - - -
NATAZE 5 % - 4 11,049,348.96 | 11,049,348.96
N A ok - - 4474 44.74
A RS - - -
INZR RN - - -
HoAh A7 45 - 41 355,477.61 355,477.61
- 1 147,714,688.36 147,714,688.3
Uil iidsSan
6
5,519,023,559.
T 2R B Bk 773,575,567.02 4 4,745,447 ,992.54
56

T RV R NARSE G KA SCHE,  FFH% IR A L0 i 8 E O H B H s

AT 703K

7.4.13.4.1.2 FZR X B EBURRAE AT
AEEET 2021 4F 12 A 31 HEFE R 5 AR LIRS, B R RT3 S A
B, BT R 2R AR ST AR B 4 % P B 0 BRI (2020 4 12 31 H: ).
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He 2P AR AME I K R C B TR S BRI R 2021 SRARE TR

7.4.13.4.2 ANC KB

MRV, 2 45 <5l TR 2 Fo B BRI B0 B BRI ANV 2R AR Bl T R AR Bl A KU, . AR 4
FrA DARCIKANL T N R i Bt = A b fos,  RIUAEE AR N B AN R o AR5k < 1) ik < BN 58
H R A FE S B AN SR BEAT A

7.4.13.4.2.1 ANC X i O
B NRMt
AR
20214E12H31H
Wi H
ey bl
At
FEART e ARD
B4 T
BBt =
;5"@%@% - 30,355,447.27 30,355,447.27
ErEaT - 30,355,447.27 30,355,447.27
B4 T
B B2 5
AT - - -
B fMmR
A IR B - 30,355,447.27 30,355,447.27
]
FEER
20204124 31H
BiH
£70 M
At
TaANRm e ANRM
PL 4k 3
B BE =
;% 5t - 641,294,103.86 641,294,103.86
BrEATT - 641,294,103.86 641,294,103.86
BA 4 T3
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i S £

ilvy=nry - - -

mrERAMR
Ah IR B - 641,294,103.86 641,294,103.86
e

7.4.13.4.2.2 AMIC R BRI BURE 23 B

(E323 BRiZ P IER DS A T R R R AR

X% P A e H 2 4 5 P 1 E 1
EmeE (ah. ANRMi
HH AU AR & R AR ) PN AERER
T
2021 4£ 12 A 31 H 20204 12 H 31 H
WA AR TAHE 5% 1,517,772.36 32,064,705.19
WA AR MIZAE 5% -1,517,772.36 -32,064,705.19

7.4.13.4.3 AR #E R

FCAd A DA 6 i < TR < TR P 2 e (i R OR B e B A B T 37 R A AN 26 LUk
T I ks DS 3R AR Bl i A AR e B B XU o A 3k 4 T2 AR R THIEZR A2 5 BT L T i ARAT 8] [R) M 1T 358 5
B EEANGE25 BIT T (0 5 A s USRI T BN AAT AR B S B 1 DR PR S I 2,
AT BERYR T UESF T 32 BEAR P BN 2

AT G ) B BN E IS 5 2 R ORI AR Ak, R BE SRS . B E . $3E
BIE, RSN AT REA A H TS A% ARG o

AR il BB AL ) 0 PG AR LA AN A AR . AR IR BT AL P ISR S 2R e B I LR i Dy
0-95%, Frp BT M WAKIE R AT T RBER BN B G B 1 0-95%, BBt T BOEAR A Rt
BIREEGE T 1 0-95%; BTN ERG K 38R 5 I UESR (1 BB AMR T AR B3 & 577 11 80%; i
NG H HAAENBR B AR BT B A TN S RER 5, B4 DRI g el 20 HAE — £ LAY
BUR G MR TGP HHER 5%, PRI OIRa SR . A7 B ORUEG AR F RS AL
B AR I 5% Ao FLAth <5 R T B A8 L B 2 ik R i e A LA R R E R T

BRAN, AT G BENEE H A s A BTk seiti 42, @ Wi 2 R BT ik
X AT MR L5, BLAE VaR(Value at Risk) i bm 55 A I 1A I < 100 e R0 7R A A XU, Rt PT

T RS AT BRIER AT 25 1 o

oS

T AT
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g IR MERE R RIE R E

B

IR H R4 2021 FFAFEE IR

7.4.13.4.3.1 HAbHE RS A

SRURAL: NIRRT

AHAEK TR
2021 £ 12 A 31 H 2020 % 12 A 31 H
e e
T H
YRR BRI
AR E N RME
18 L A5 18 L 1]
(%) (%)
T o A B e — REE R R 5,786,099,848.37 74.67 | 4,830,785,116.50 87.53
TG M e e R -
TGS — e B -
T A AR oE P — BUUE R B2 -
&1 5,786,099,848.37 74.67 4.830,785,116.50 87.53

7.4.13.4.3.2 FHABAHHE RS I BURME BT

ST AR XU k€ Tk S L BEEHE A2 5)

2021 12 A 31 H

i % b DS B 170 %5 B (b A
S V7 B 2 1 4 1
WUAS CRf AR
I3

2020 4 12 A 31 H

A G HE T 5%

770,621,545.56

536,211,789.36

A ST EE RS HE T FE 5%

-770,621,545.56

-536,211,789.36

7.4.14 BB TEBMT&THRETE R EAAMFR
74.14.1 ARME
7.4.14.1.1 AR SSHMETHER R T A
ANEAS SO T R b 2 P R 6 £57 AR DY KR LSRRI LA K HoAth b 6 £, HL PRI A

IRAK, 2t 5K EAH .

7.4.14.1.2 ARMETTEN & T H
7.4.14.1.2.1 #%ZR&ETEARME

T2021 5 12 A 31 H, ARG RA A SO v ARtk A et i i it b e 1
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2P PR AME R RE IC B IR A TSR R BT 5 2021 SEAE AR

F BRI NR T 5,803,844,566.64 76, J& T35 ZEZIRIIRFANR T 7,820,704.49 75, & T
H= RSN N T 5,305,667.04 76 (F 2020 4E 12 A 31 H, AREFARUA LM ETER
FARFTE N 2 40 28 1 b B 7 b s T AR — B IRIIR BTN A IR T 4,828,646,059.42 7¢, J& T55 2 Ik
RN N R 82,547.48 76, JE T2 = ERMARF N AR 5,740,124.70 0.

7.4.14.1.2.2 A SROHE TR R 1) ERAR )

XFFUESRAE 5 pir BT BRI ILECR U, 2 5 AN EER . BUR TARATT
RATEENG O, TG0 T5 R H 258 5 ZER B WIE 58 5 AN s ER ) KBRS 393 1) AR AH 0
SR EE AR A RMEFINE 20 IR b (EL T 5 b R AN DS N AELX T2 fe i
DRCMRERE, T AH R IRCER AN AT B e i 25 4 SO B 28 — R IR = R K

7.4.14.1.2.3 H=FZA RMHER A A A D) 450

AFEEFEA LA R E T & B ARSI 28 10 S T H 3 = 2 RA S i A AR By
WAR: EEERABART 5,740,124.70 76, 2021 SR NHE=ZRART 0.00 7T, HHHE=Z
RN 2,473,359.74 76, AHITE A 6 FAIS B R SN IR T 1,625,782.46 JT, MWK AR
4,073,640.64 7t, NIRRT 3,660,521.02 76, AHIRANIRT 5,305,667.04 70, AWIARFFA 51

NG 1) 2 R SEBURIAS B R (A2 B AR T 1,232,026.40 TT-

7.4.14.2 RGN

AR, ARG IO H E U RV I

7.4.14.3 Al =T

RYE (Aot HENNES 22 S-&ft THBARE) (e (2017) 7 9, kot #ENES 23
TR AL ) (W (2017) 8 5D, (bt dENIEE 24 5-EWS i) (e (2017) 9 %5,
(b2 TN 37 S-A @t T HRFHRY (U2 (2017) 14 5) (DLURRIFR<Hramh T HRAER) F1 (%
Tk 25 TIE SR G TR OGS T HERI AT DY (M4 (2020) 22 5 (IR JAR DGR
BOR, H 20224 1 H 1 i, ARIEGIFIRHATHT et TR AEN .

BT AUGERH AT T0 HAh 75 200 B 1) HoAth 3 22030

7.4.14.4 W55 R O HEHE
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2P PR AME R RE IC B IR A TSR R BT 5 2021 SEAE AR

KR FERECT T 2022 4 3 H 25 HAARFEG RS E B AAMUE.

8.1 HIARESHEAGHER
G KR

s 5K o o 3 4 L T 7 1 L A
(%)
1 & Y 5,786,099,848.37 74.04
Horpre R 5,786,099,848.37 74.04
2 R i - -
3 ] 7 AT fu 4% B 30,871,089.80 0.40
Hrp: iz 30,871,089.80 0.40
B CRRIESE - -
4 DAk ol b gy - -
5 S RATAE SR - -
6 BN IR < fil 5 - -
Forre SEIr R ) SR N 3%
e ] ]
7 ?Elfﬁ%ﬁu%ﬁ%ﬁﬁé 1,895,808,987.54 24.26
it
8 HoAth 75 U557 102,510,375.93 1.31
9 it 7,815,290,301.64 100.00

VE: ARBEEE S IIE A 5 LB BT I A so B 30,355,447.27 NI, 5 HIRIEHEEL

1511 0.39%

8.2 HiIRIEAT RN ERERAE
8.2.1 TR A WIARAZAT WL 2 2 () 458 N B B2 4 AL
SEESL N

SR ARk

BB (%)

(%] e S e e

A P NI QN 4 . -

KAk 175,299,533.13 2.26
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g IR MERE R RIE R E

B

UEZF PR BTG 2021 FFE4AE TR

C g b 4,966,423,551.31 64.09
D By AT IR BOKA R RO 116,891,525.01 1.51
E feSitn4 138,861,187.99 1.79
F R 14,126,952.44 0.18
G ACIIEHT . g ATHREN 80,026,398.00 1.03
H fErE Ol 48,812.16 0.00
I L. ARG BRI S 179,348,524.75 231
J SRl 80,142,801.68 1.03
K J b _ -
L LB AN 55 e 95l _ -
M b 2RI 78 R AR 5L 4.287.983.16 0.06
N IKF . PRI AN A S R 170,195.96 0.00
0 JE AR SS A EERN AR AR 55 i -
P HE . -
Q TARE S T AR ] )
R AL AR E AT RO 116,935.51 0.00
S G . -
At 5,755,744,401.10 74.28
8.2.2 WA WA AT o3 F M B B B R A &
725 AfE (N B B AHE R (%)

JEH 30,352,974.85 0.39

Tl 2,472.42 0.00

&t 30,355,447.27 0.39

8.3 IR A FMME 5 2 S T 1FE LB/ MR B BT R B
S NIRRT

e IREd
Feg | AR 5 ZE A4 FR e Ny I TIXIEN
EEEA5(%)
000977 MESCIE PSS 11,888,492 425,964,668.36 5.50
2 300750 TR AT 643,846 378,581,448.00 4.89
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2P PR AME R RE IC B IR A TSR R BT 5 2021 SEAE AR

300316 fm B ALH 4,584,465 318,620,317.50 4.11
000733 PRERHY 1,601,032 198,976,256.96 2.57
601208 R EH 11,374,391 197,345,683.85 2.55
002384 RIKEH 6,404,700 173,567,370.00 2.24
000049 B LI 2,834,390 165,301,624.80 2.13
002179 LG 1,579,754 158,860,062.24 2.05
002534 Ialia i 4,961,950 157,244,195.50 2.03
000739 A 2l 3,884,175 136,295,700.75 1.76
000792 Ry 3,486,900 123,401,391.00 1.59
002048 ERE 5,568,536 120,447,433.68 1.55
600188 A REYR 4,882,221 114,878,660.13 1.48
600885 % RSBy 1,536,014 114,648,084.96 1.48
000768 HL I K 3,035,100 110,781,150.00 1.43
300502 B o Bk 2,623,883 102,803,735.94 1.33
603897 K I B 2,003,796 99,869,192.64 1.29
002897 e 1,662,728 94,127,032.08 1.21
601137 A4 3,544,500 83,650,200.00 1.08
600529 L R 2453 1,892,800 83,093,920.00 1.07
600039 Vg )11 6,889,100 82,944,764.00 1.07
600587 Eealvyng 2,511,168 80,859,609.60 1.04
600399 4N 3,234,500 80,118,565.00 1.03
601919  RBI 4,280,400 80,000,676.00 1.03
01919 Wz s 200 2,472.42 0.00
002463 VLAY 4,641,100 76,949,438.00 0.99
000776 I RAESF 3,096,400 76,140,476.00 0.98
600875 KITHA 3,001,800 64,298,556.00 0.83
600869 R A 9,338,600 64,249,568.00 0.83
002389 FLR R 2,276,100 63,275,580.00 0.82
000928 HH A [ B 6,011,280 55,904,904.00 0.72
000519 e 21 2,071,200 55,238,904.00 0.71
002049 G E R 238,400 53,640,000.00 0.69
600888 B EE A 6,445,219 53,301,961.13 0.69
300587 KRR 2,642,177 52,764,274.69 0.68
600416 A 2,378,400 52,063,176.00 0.67
000682 KITHT 5,964,900 50,522,703.00 0.65
300308 Hh s B 1,184,800 50,354,000.00 0.65
600210 ST A 5,326,800 48,900,024.00 0.63
600021 igH T 3,760,100 48,204,482.00 0.62
603507 PRYL B4y 1,155,453 47,258,027.70 0.61
300365 IERCSPRE 57 4,387,400 47,164,550.00 0.61
002206 g H 15 5,174,800 45,952,224.00 0.59
300659 HZER 1,004,100 45,535,935.00 0.59
600011 HERE E bR 4,637,696 44,939,274.24 0.58
603666 {¢.5%HN 578,685 43,470,817.20 0.56

% 61 T3t 81 7T



2P PR AME R RE IC B IR A TSR R BT 5 2021 SEAE AR

688668 SHIERH 570,273 40,192,841.04 0.52
002013 HTALH 2,154,900 39,176,082.00 0.51
601702 Al 2 E N 3,108,650 38,298,568.00 0.49
600563 R T 160,958 37,406,639.20 0.48
600348 16 B By 3,125,600 37,038,360.00 0.48
002046 EALKE T 2,466,400 36,700,032.00 0.47
300358 KRB 1,369,800 35,710,686.00 0.46
000887 I A 1,601,718 34,933,469.58 0.45
603985 E % A7 649,906 34,717,978.52 0.45
002332 i1 245 2,546,100 33,608,520.00 0.43
603501 FIR WA 108,000 33,563,160.00 0.43
300620 TCPERHE 644,750 33,211,072.50 0.43
688633 BERA 507,499 32,033,336.88 0.41
002088 HFHTTRe 1,231,540 32,020,040.00 0.41
00189 RAnHEH 3,053,000 30,352,974.85 0.39
600845 FEHA 464,813 28,274,574.79 0.36
601600 ERRESEEN |4 4,229,269 25,756,248.21 0.33
000589 DMK 3,957,400 24,338,010.00 0.31
600642 eI 13 3,222,221 23,747,768.77 0.31
000762 [ip= 4 440,100 23,382,513.00 0.30
688772 B et 5 431,639 20,999,237.35 0.27
603606 RI7HLAS 407,113 20,827,901.08 0.27
300751 WS )ivEln 31,700 20,360,910.00 0.26
688008 TE R 221,840 18,605,720.80 0.24
300769 (YR PN 35,400 17,387,064.00 0.22
300394 RFEE 447,800 16,389,480.00 0.21
300705 JLdL 2y 447,000 15,707,580.00 0.20
600893 Rk H 210,000 13,326,600.00 0.17
300699 win =Rl 157,100 13,271,808.00 0.17
600976 e A 159,143 12,554,791.27 0.16
000823 JE A T 906,900 12,351,978.00 0.16
600010 AL AR 3,868,500 10,793,115.00 0.14
002001 oA K 343,400 10,686,608.00 0.14
002821 C|E 23,400 10,179,000.00 0.13
600933 g4 il 462,300 8,913,144.00 0.12
300765 B 520,000 7,976,800.00 0.10
600522 PN R 438,774 7,441,607.04 0.10
000915 Ik A 205,400 6,256,484.00 0.08
600521 g2l 285,600 6,186,096.00 0.08
002386 R ey 480,840 6,121,093.20 0.08
300820 FARHESR 58,150 5,227,685.00 0.07
600131 RSl 216,200 4,723,970.00 0.06
601369 Beikzh 11 309,300 4,027,086.00 0.05
300033 [ 15T 27,200 3,932,576.00 0.05
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90 000913 BRILEEHE 259,400 3,680,886.00 0.05
91 603338 AR WA 40,300 3,234,478.00 0.04
92 603259 24 W R4 27,000 3,201,660.00 0.04
93 603730 (INESibel 136,925 3,193,091.00 0.04
94 688235 [ERE TN 19,217 2,777,048.67 0.04
95 300841 FRAEAY) 11,000 2,339,920.00 0.03
96 601728 [ FLAE 394,011 1,682,426.97 0.02
97 002643 I AR 63,600 1,503,504.00 0.02
98 301177 TS 152 3 7,920 999,187.20 0.01
99 688779 KR 43,086 984,945.96 0.01
100 688232 B A 18,893 793,317.07 0.01
101 688798 AT 3,592 755,505.36 0.01
102 688105 s M 6,180 655,080.00 0.01
103 300973 SR 3,593 474,563.44 0.01
104 688167 ek 2,014 441,066.00 0.01
105 603236 i iE s 1,900 387,410.00 0.00
106 301035 MEES g 6,438 372,296.32 0.00
107 688190 =R 3,026 358,520.48 0.00
108 688192 P PR 8,926 330,351.26 0.00
109 688246 FEAIZERE 7,719 269,315.91 0.00
110 301039 A ZE A 20,640 264,150.72 0.00
111 301069 LR E A 5,386 260,217.38 0.00
112 301189 BB T 4,345 259,307.90 0.00
113 301166 et 3 2,528 258,233.50 0.00
114 301149 RSB AL 12,138 251,935.44 0.00
115 301096 g EEZ 2,714 231,152.38 0.00
116 688206 MEE BT 6,000 220,140.00 0.00
117 301118 TEG A 3,142 190,856.65 0.00
118 301190 HKEH 5,741 171,802.70 0.00
119 688049 y(EROY 553 3,260 168,574.60 0.00
120 301108 e A 2,800 166,667.20 0.00
121 301179 FTARe 2,941 161,592.01 0.00
122 301046 REME AL 2,891 146,077.80 0.00
123 002006 (RIE R 5 5,400 145,152.00 0.00
124 301199 LRy 4,014 139,825.80 0.00
125 301015 HEEY 4,614 139,804.20 0.00
126 301017 WET R 5,550 133,838.25 0.00
127 301020 B R 4,210 130,084.79 0.00
128 301026 EIE R 2,027 129,306.03 0.00
129 301092 G 3,230 124,293.63 0.00
130 301021 FEHEOL 2,899 121,096.99 0.00
131 300993 & HHERH 4,097 117,624.87 0.00
132 301048 SEET 8,424 114,557.55 0.00
133 301011 HSTRHY 1,750 105,350.00 0.00
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134 301028 LML 7,329 100,722.42 0.00
135 301045 RirEHE 3,350 97,602.25 0.00
136 300774 AR 4,435 97,161.52 0.00
137 301040 Rl 2,401 95,680.91 0.00
138 301198 AT 2,613 95,084.09 0.00
139 301193 FKERFHE 2,970 93,789.63 0.00
140 688210 FING 2,218 91,958.28 0.00
141 301025 PSS 4,027 87,417.84 0.00
142 301012 E7LiN SE5a 1,691 85,632.24 0.00
143 300814 HE LR 3,280 80,865.12 0.00
144 301055 RN R 3,541 80,181.54 0.00
145 301016 ENGE 2,747 71,202.24 0.00
146 600927 Vi3 1,859 69,749.68 0.00
147 301049 R 1,954 67,173.64 0.00
148 301056 AR A 5,716 65,653.80 0.00
149 301033 IR VR 1,076 65,640.92 0.00
150 301032 FrE A 5,124 65,484.54 0.00
151 301004 e 2ol S 3 3,115 63,795.20 0.00
152 301041 S HE 2,150 63,670.10 0.00
153 301036 MR A 2,047 62,445.59 0.00
154 301007 ESUE N 3,022 60,198.24 0.00
155 301063 R A 1,524 59,268.03 0.00
156 301059 &= 2,581 52,808.68 0.00
157 301073 PRSI AS 1,432 48,812.16 0.00
158 301027 AR A 2,856 48,631.80 0.00
159 301037 LR AE 1,923 48,157.08 0.00
160 301053 g Tl 1,544 45,992.00 0.00
161 301068 KHbHFEE 1,436 43,660.68 0.00
162 603071 Y= e 1,627 41,098.02 0.00
163 603230 REE RS 1,141 29,517.67 0.00
164 605166 RE 1,641 26,124.72 0.00
165 001317 —F4 300 25,722.00 0.00
166 301018 CIES78 939 24,536.28 0.00
167 301082 ABRHS, 915 19,699.95 0.00
168 603216 BRHFE 772 19,523.88 0.00
169 001296 KITR R 310 18,376.80 0.00
170 001215 Tk g 5 295 17,171.95 0.00
171 301138 FETIRE ML 285 12,785.10 0.00
172 002236 KAy 400 9,392.00 0.00
173 301030 (AREY 553 242 7,627.84 0.00
174 301098 S e Ak 307 6,806.19 0.00
175 000888 W JE LA 888 5,860.80 0.00
176 001234 Tt 333 5,504.49 0.00
177 301038 RAKFBE 266 5,381.18 0.00
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178 603176 IR 1,924 4,713.80 0.00
179 002835 [&] 9 ety 100 1,049.00 0.00

8.4 MEHHNBREREALAESHEKRTZ)
8.4.1 RiFEANEHHEH YIRS =3 2% 5aT 20 2 KB R4
SREAL. NRMIT

R EIE Sty
e Ji 2 AR JE SR AR EN S N FEHE LA
(%)

1 002241 ORIy 932,192,226.97 16.89
2 002475 ATV 921,292,593.58 16.69
3 300750 T AR 657,208,784.68 11.91
4 000977 IREEE 612,228,569.49 11.09
5 600438 G 574,505,212.14 10.41
6 300014 fe.46 4R 557,200,810.83 10.10
7 002179 HLG 555,956,587.95 10.07
8 300059 KITME 550,146,204.04 9.97
9 300316 B S 499,909,016.94 9.06
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