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KA AN X, LSRR . A XU A A A7 XU o

7.4.13.4.1 FZR R

R 0 PR 2 i e L (8 2 SR B B e B 52 T 37 A SR AL i R A e sl ) AR o R R SRk
<l TR T T SR AR T S A SR T B AR AR, H rp sl R R S ik TR T e
AT S 300 1 45 ARORR A T 37 0] 2R e A7 B 6 AROR B g 5 i 4 XU

AT G PR e < BN S Y10 AN S < T Wi PR AR R SRR P B 1 BEAT A%, DRI B R A A A
IR Rr Il wb il R YR v e

AREEHER T EENRTHER. SF&MNe. FHRESRBTFRTE,

7.4.13.4.1.1 FIZRRK RO

Bhr. NRM
AHAE
14EAA 1-5 4 SEME At B &t
2021 412 A 31
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H
IR 7
ay
- 281,737,029.1
AT 281,737,029.15 - . i .
i K S 46,773,386.52 - - 4 46,773,386.52
FHRES 519,918.80) - - 4 519,918.80
N o 15,348,092.83
TS LRG| 3,517,257,000.00  8,008,874,000.000  401,950,000.00| 3,420,011,837.22 2o
SENIRAE 4l Bt 1,795,300,000.
%M’ | 1,795.300,000.00 1 1 |G
e 00
M SGIE T8 S 2K - - - - -
128,077,201.6
INVEL&RIDSS - - 41 128,077,201.61 |
N 519,062,647.8
JHA HR - - 1 519,062,647.87 ;
5,641,587,334.47  8,008,874,000.00 401,950,000.00 4,067,151,686.70/ 18,119,563,02
#Hre it
1.17
B £5t
FH K - - - 1 i
PR et i - - - - -
etz ik - - - - -
S H [ 0 4 i %
FEEK )
MATIEZFIE H 2K - - 1 79,783,636.70| 79,783,636.70
A} B [R] 32K - - 4 59,023,149.97 59,023,149.97
AT N F - - 4 11,176,997.70| 11,176,997.70
NATFEE B - - - 2,483,777.29 2,483,777.29
AT B R 2% B - - - 1,538,725.15| 1,538,725.15
NATAE 5 3 - - - 4.832,486.84 4,832.486.84
N AEF B - - - 617,844.25  617,844.25
NATF]E, - - - i -
A F ] - - - - -
I ZIE FT 1580 A7 A5 - - - - -
HoAh A7 £5 - - - 284,504.93  284,504.93
- - 1 159,741,122.83(159,741,122
UiiidsSan
.83
FRUR SR | 5,641,587,334.47]  8,008,874,000.00 401,950,000.00 3,907,410,563.87| 17,959,821,89
8.34
LEER 14EDA 1-5 4% SEMUE AitE it
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20204 12 A 31

H
R
HRATAE K 98,664,050.28 - - 98,664,050.28
i R 2,089,219.92 - 4 2,089,219.92
FHARES 264,259.67 - 41 264,259.67
N o 1,644,196,342.
G M A Eh % e 865,617,386.260  311,953,000.00) 466,625,955.91 7
e N IR G % 107,100,000.0
N“#émm 107,100,000.00 i ]
e 0
MCIESRIE H 2K - - 28,661,700.35 28,661,700.35
INVEL&RIDSS - - 9,889,533.42 9,889,533.42
I AT HR D 3R - - 5,615,233.97 5,615,233.97

NN

et

1,073,734,916.13

311,953,000.00

510,792,423.65

1,896,480,339.

78
1 £t
A fE K - - - -
2T 5 i A £t - . - -
T 2B 42 Rl 57 it - . - -
S H (A1 4 %
AT RS H K . - 67,383,342.27 | 67,383,342.27
A IBE[R] 3 . - 32,308,364.66 | 32,308,364.66
I ASHE PN SR I . - 1,456,868.84 | 1,456,868.84
AT 9% . - 323,748.63 323,748.63
AT B R 55 o . - 307,770.12 307,770.12
AT AE 5 B . - 2,087,422.11 | 2,087.422.11
A A5 . - 64,922.59 64,922.59
JREASS ) A2 - - - -
A ) - . - -
186 ZE FT A3 0 471 £t - - - .
oA A7 53 - - 222,933.00 222.933.00
- - 104,155,372.22| 104,155,372.2)
ffi st
2
1,073,734,916.13 1,792,324,967.
) ZE U FE R 1 311,953,000.00 406,637,051.43
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7.4.13.4.1.2 FZR K B EBURAE AT

s | BRI AR DA Al i3 2 R A AR

X B8 PE A A e H 35 4 PR 1 E )
EmEE (AA. ARMIT)
AH 2 UG AR & i AR Bl
AT AHAR EER
2021 412 A 31 H 2020 £ 12 H 31 H
TR T % 25 NS 59,433,358.47 2,592,885.88
THAER AT 25 NS -58,827,842.69 -2,578,506.13
7.4.13.4.2 AMC S

AN RS A2 Fi5 < TR 0 2 SO BOR SR B gt B DR AN AR s i A AL e sl R XU o A <
WA B At AN R T i, BRI TS B RN XU .

7.4.13.4.3 AR #% KK

FCAd A DA 6 ik < TR < kTR P 2 e (i BOROR B e B A B T 37 R A AN 26 LUk
T S ks DS 3R AR Bl i A AR e B B XU o A3k 4 2 AR TR A2 5 BT L T i ARAT 8] [R) M 1T 3958 5
B SRR BT (0 3 A A0 4 USRI T B MU AAT AR B S 28 1 DU R R S I e
AT RERYR TUESF T I BEAR P BN 2

AT G ) e BN E IS 5 2 R OA B AR A, R BT SRmS . BE I E . $3E
B, RSN AT REA A (TS A% ARG o

AR il BB ) 0 PG AR LA AR A AR . AR IR BT AL A ISR o 2R e B I LR i Dy
0-95%: HEANAZ 5 H HALEBR BRI T8 & LI TN S RIER 5, N2 ORI I e el 2 ) H e —
TN RIBUS 7R MR TR B0 1#ER) 5%, HAPIle MImA R & AT, 7 fREE. P
A BUIE. a6 S H A <t TR 4 9% AR A AR I B A LR R E AT

BRAh, ARG G E NS H A S G A BE S ks seit i fz, @ lilia 2 R 87k
X G HEAT I B, A5 VaR(Value at Risk) i Ar S5 AN TA H 5 111 AR A LE A RS DU, e I T &
oot RS REAT R A2 1 o

oS

RUL BT

7.4.13.4.3.1 HARM S KBS O
SEiA: NRMT

AR FEERER

20214 12 H 31 H 2020 4F 12 A 31 H

i H
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b3 4 e
YRR B
AR E VIR AXIEN
18 LA 18 L A1
(%) (%)
T o MG g e — REER R 3,420,011,837.22 19.04 466,625,955.91 26.03
T e SRR -
THME MG — e B %R -
A A b o = — BOEFE %2 -
&it 3,420,011,837.22 19.04 466,625,955.91 26.03
7.4.13.4.3.2 FH AN #E XS FFIBURSE BT
e FE LTI A RS e g Tk 45 LE AR R v AR )
* B b IRFEAE DA HA T 3748 B LR
Xt B =g g H 3 4% PE 1 E I
g (A ARMI
AH RG2S & 1) AR Bl PN AR
AT
2021 %£ 12 A 31 H 2020 % 12 A 31 H
Mg LR E BT 5% 39,452.235.30
MV g LU T R B 5% -39,452.235.30

W T 2021 412 A 31 H, REEFA RIS HERGE I A A E 5 5 458 7= 18 1 b )
8 19.04%(2020 4F 12 H 31 H: 26.03%), FSEERTTIHFZEASNCILZR DA T 08 R R 12 5
o F A I 4 B PR A TC B R

7.4.14 BT EBEMSTTHRE T E R KT
74141 ARME
7.4.14.1.1 AU SSHHETH RIS T A
ANCLAS SO B R < R 3 7 R 75 G4 BN SR I A R Aty <Rt G R 0 x40

RAK

N ROMES IR E EAT A -

741412 ARMETFER ST A
7.4.14.1.2.1 FZR&ER T HA o E
F 2021 £ 12 A 31 H, AFEEFH LA ROME T E LB N 4R S = g T

F—ERRBNNIT 3,418,102,257.28 Jt, J& T4 —JZIXHIARHUN AR 11,928,086,504.49 I,
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BT HE=ERNRT N NRT 1,904,075.45 ¢ (72020 &£ 12 H 31 H, AEEFFEHRLAA R E T
B HHEAZ T NS G SRR e E TR BRI RPN R T 462,411,158.21 76, BT

JEIRIPIRAN NIRRT 1,177,036,119.06 76, J& T 236 = ZIRIRETN NI T 4,749,064.90 7T) -

7.4.14.1.2.2 A SRUHEFTRJZ XA I B RARS)

X TUESRAL 5 e BT BRI AT B e i g, A I R R SR, E 5 ANEER . BUR TARATT
FATEENEDL, AT 70l T4 i H 2758 5 IR H WI1A] L 52 55 AN R 33 18] S BRES HT 1) AN AH 5
SRR Bt 7 1 OB SN — 2K FFARYE At B0 B b R F RO A T S A T2 Se e
(ISR, 52 AH O A TR 505 A SO IR 38— 2 IR =2 K

7.414.1.2.3 B=JRIRN SUHHME R BN A J AL 5 4

REEG R I LA SO T8 B AR Z T S I35 (0 4k 238 = R A M A AR )1
HLUR

h: NRfT

A8 5 MG g 77

EAFEREER 4,749,064.90

HBNE =R

HHE=RER 2,717,467.69

AT A A B R B A 743,383.96

TGE 954,951.44

e 1,825,857.16

AHIA 1,904,075.45

AIURFFA BB T AR 2 2 R SEDIAAS Bk (383 949,124.01

7.4.14.2 RGN

AR AR, ARG IO H E U R VE I

7.4.14.3 HAh IR
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95) (b iHHENIEE 37 S- i THIHR)

7.4.14.4 W5 R L

(4> (2017) 14 5)  CLUR faipRessr < LAk
WPy A CGT it — BTN S et THEA S THENIRIEE) (4 (2020) 22 5) MIRUE KA
AN EDR, [ 2022 451 H 1 BHE, AKEEIFMEIATH Sl T 2.

BT AUGTER ARSI A 75 2 U0 A 1) HoAth 5 B2 =R T3

KIS EC T 2022 4 3 H 25 HAARFEEG RS 8 B AIE.

8.1 HIRFEEE=HEHEMN

SRURAL: ANIRTIT

s 5H o o 3 4 L T 1 L A
(%)
1 &R ES &5y 3,420,011,837.22 18.87
Horpe 2 3,420,011,837.22 18.87
2 R g - -
3 ] A 4% % 11,928,081,000.00 65.83
Hrp: iz 11,928,081,000.00 65.83
B SRR - -
4 B B - -
5 ST A SRR - -
6 SENIRE Gl ot 1,795,300,000.00 9.91
Forre SEKr a1 f) S8 N 1%
e ] ]
7 ?Eﬁﬁ?ﬁu%ﬁ%ﬁﬁé 328,510,415.67 1.81
it
8 HoAth 75 U557 647,659,768.28 3.57
9 it 18,119,563,021.17 100.00

8.2 BIRBITU A RMBERRAS

8.2.1 A WIARALAT ML 73 AR N B SR B R AL &

% 62 Tk
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B SOt

ARG A2 51 A E

EEHE (%)

A ViR N S N4 ; ]
KA 53,273,370.00 0.30
il il 1,946,618,527.74 10.84
D B #0 R ROKAE = R R 19,314,048.00 0.11
E jesin|4 118,961.99 0.00
F e NEE 129,052.86 0.00
G ALK A AEATHEEOL, 748,725.00 0.00
H (EXEEIE /@4 4,608.00 0.00
I E¥SY i TN G T ENSE s & N Eall4 304,040,035.55 1.69
J SRl 567,255,958.22 3.16
K 75 1l 283,822,081.52 1.58
L FE B 25 AR 5k 66,521,820.85 0.37
M PRI W IE S o N R4 45,710.34 0.00
N IKFS PRI 20 e it A B 455,371.84 0.00
o) JE RS . AR H A AR 45 ) ]
P HE ] ]
Q DA T AR 177,625,633.00 0.99
R Ak R AR IR 37,932.31 0.00
S Gty ] ]
&t 3,420,011,837.22 19.04

8.3 MR A A L E ST i E EL B K /NHERF B BT A B R 1 3 4

SRR NIRRT

b 3 G R P
Fa | AR % ZE A4 FR HE () nRME
EEEAE(%)
1 300613 B 1,793,928 292,499,960.40 1.63
2 000977 MESCIEEPSS 4,418,200 158,304,106.00 0.88
3 601377 MlVFES 15,138,400 149,567,392.00 0.83
4 300143 By 10,459,100 147,682,492.00 0.82
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601567 —RET 8,886,511 144,938,994.41 0.81
600398 R 2 K 20,706,667 132,729,735.47 0.74
300733 [ 4,223,700 110,998,836.00 0.62
601166 POVARAT 5,600,100 106,625,904.00 0.59
600690 MR K 3,243,600 96,951,204.00 0.54
600887 Gailligry 2,323,700 96,340,602.00 0.54
000792 Ry 2,556,400 90,470,996.00 0.50
002236 KAy 3,624,700 85,107,956.00 0.47
600893 fikahh 1,281,000 81,292,260.00 0.45
000002 JARE S VN 3,473,800 68,642,288.00 0.38
601888 Hh [ A 303,185 66,521,820.85 0.37
600030 H S IESF 2,469,200 65,211,572.00 0.36
600383 SR ] 4,741,400 61,495,958.00 0.34
000069 LS TN 8,637,488 60,807,915.52 0.34
600967 E-Sai] 5,023,989 60,036,668.55 0.33
600869 T ARy 8,709,100 59,918,608.00 0.33
300633 AL 1,834,700 58,581,971.00 0.33
600958 RITUES 3,942,800 58,116,872.00 0.32
001979 FAwe N 4,245,600 56,636,304.00 0.32
000538 =AY 540,900 56,605,185.00 0.32
600036 PR ERAT 1,146,300 55,836,273.00 0.31
603229 L8 EZN |4 1,485,220 54,076,860.20 0.30
601899 E St 4 5,492,100 53,273,370.00 0.30
000933 PR Ay 5,756,700 52,328,403.00 0.29
601600 Hh [ £8 8,566,700 52,171,203.00 0.29
603313 BHE 2,713,520 46,971,031.20 0.26
603186 TEIEHTM 1,008,800 42,157,752.00 0.23
300566 WO R 1,442,500 40,995,850.00 0.23
002831 M R R 1,169,100 39,386,979.00 0.22
603337 ety 1,596,078 37,428,029.10 0.21
002009 KA A 1,528,900 36,938,224.00 0.21
000656 ERHEA 8,089,200 36,239,616.00 0.20
000636 A =R 1,158,500 34,523,300.00 0.19
601601 Hh [ R PR 1,257,694 34,108,661.28 0.19
601128 T AERAT 5,152,134 34,055,605.74 0.19
000001 P AT 2,061,590 33,975,003.20 0.19
000516 ST [P 2,714,700 29,943,141.00 0.17
002603 LIS 2l 1,376,100 26,971,560.00 0.15
301026 HERHY 414,703 26,503,429.19 0.15
600919 LI ARAT 4,307,100 25,110,393.00 0.14
600315 i FEk 604,500 24,427,845.00 0.14
000768 RPN 638,600 23,308,900.00 0.13
600195 WAy 1,724,000 22,532,680.00 0.13
300920 [ ER Rk 578,500 19,726,850.00 0.11
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600821 &I HRE 2,035,200 19,314,048.00 0.11
300531 PR 807,200 16,491,096.00 0.09
000858 TR 65,100 14,495,166.00 0.08
300305 DLy 753,800 14,141,288.00 0.08
300806 Hridt v 217,320 12,821,880.00 0.07
300512 w47 741,200 11,829,552.00 0.07
300657 SLME T 648,571 10,707,907.21 0.06
600519 D) ERE 4,200 8,610,000.00 0.05
300451 Bk Z R 641,100 7,167,498.00 0.04
300145 IR 1,929,000 6,288,540.00 0.04
000420 AL LT 1,139,600 6,005,692.00 0.03
603192 AR 109,100 5,985,226.00 0.03
603187 R HE 121,832 5,780,928.40 0.03
300587 Rt 257,000 5,132,290.00 0.03
002966 T INARAT 686,600 4,648,282.00 0.03
300253 e fg e 260,000 4,357,600.00 0.02
300696 R IRk 70,000 3,635,800.00 0.02
603986 Ik 5 G 9,000 1,582,650.00 0.01
002531 FIF R EE 66,988 1,298,897.32 0.01
002960 LY 18,116 879,531.80 0.00
603345 ZHE 5,100 870,978.00 0.00
300979 TR A 9,246 823,356.30 0.00
002179 HLG 8,000 804,480.00 0.00
600210 T A 84,100 772,038.00 0.00
300034 AT =2 12,700 731,520.00 0.00
688728 R 23,033 675,097.23 0.00
603027 FRERY 23,500 565,880.00 0.00
000733 PRAEFH 3,900 484,692.00 0.00
601111 Hh ] [ 50,100 457,413.00 0.00
000888 W JE LA 66,600 439,560.00 0.00
300726 FIEHET 3,700 370,222.00 0.00
688690 PR 3,477 277,534.14 0.00
600029 FTI 39,000 265,590.00 0.00
301189 LOEEIES 4,345 259,307.90 0.00
688766 A 704 241,281.92 0.00
688711 TR 1,865 217,309.80 0.00
301190 e KRHE 5,741 171,802.70 0.00
300957 DLZR1e 853 164,014.84 0.00
605499 RSOk 632 114,922.88 0.00
600970 HOb [ B 9,400 107,442.00 0.00
603678 KIEHF 1,300 98,345.00 0.00
301177 T ST 52 792 91,935.36 0.00
688511 NG 1,490 81,234.80 0.00
300973 SR B 360 47,548.80 0.00
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93 688722 IF) 2 HH 3,687 37,570.53 0.00
94 301035 1=y 644 36,244.32 0.00
95 603230 RS [ 1,141 29,517.67 0.00
96 301039 H AL R0 2,064 25,820.64 0.00
97 001317 e 300 25,722.00 0.00
98 301166 LT 4 253 23,908.50 0.00
99 301069 LB HT A 539 23,829.19 0.00
100 301096 HEZ 272 21,360.16 0.00
101 301018 CESI8: 782 20,378.92 0.00
102 301149 RSB 1,214 20,346.64 0.00
103 301082 AR 915 19,699.95 0.00
104 001296 KITH R 310 18,376.80 0.00
105 301118 TEC I 315 15,441.30 0.00
106 301108 TR HEI Ay 280 15,038.80 0.00
107 301179 FFRRe 295 14,977.15 0.00
108 301046 Ae Rl 290 14,207.10 0.00
109 301017 WP R 555 13,209.00 0.00
110 301199 LR EAR 402 12,864.00 0.00
111 301020 EE R 421 12,815.24 0.00
112 301138 RS AL 285 12,785.10 0.00
113 301021 FEEEOL 290 12,014.70 0.00
114 301092 =PI e 323 11,472.96 0.00
115 301048 G ET 843 10,925.28 0.00
116 301028 FRAEALK 733 9,895.50 0.00
117 301045 RixB 335 9,503.95 0.00
118 300774 AN 444 9,359.52 0.00
119 301040 it 241 9,280.91 0.00
120 301193 FIRH 297 8,654.58 0.00
121 301025 PSS 403 8,414.64 0.00
122 300814 HUE L% 328 7,832.64 0.00
123 301055 kMR 355 7,731.90 0.00
124 301198 AT 262 7,650.40 0.00
125 301030 (AREY 557 242 7,627.84 0.00
126 301098 G 3l el Ak 307 6,806.19 0.00
127 301033 LR 108 6,476.76 0.00
128 301049 AN 196 6,452.32 0.00
129 301032 SRy 513 6,417.63 0.00
130 301056 FRAH I3 572 6,343.48 0.00
131 301036 KR A 205 6,135.65 0.00
132 301041 SHFE 215 6,065.15 0.00
133 301063 R A 153 5,524.83 0.00
134 001234 Tt 333 5,504.49 0.00
135 301038 RAKFRBE 266 5,381.18 0.00
136 301059 =T 259 4,998.70 0.00
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137 301027 IR 286 4,761.90 0.00
138 603176 T E S A 1,924 4,713.80 0.00
139 301037 R 193 4,682.18 0.00
140 301073 pEE AT 144 4,608.00 0.00
141 301053 s Tk 155 4,460.90 0.00
142 301068 KHb 144 4,086.72 0.00

8.4 WMEHNBRESREASHEKRZES)
8.4.1 RIHTN LW Hi HHIE & 3 7™ E 2% BUHT 20 42 HIRE 940
G KR

R EIE Sty
e Ji ZE AR Jit A4 R ZN SN T FEHE LA
(%)
1 300613 =4 298,171,855.65 16.64
2 300143 A A 166,292,908.40 9.28
3 000977 IREMEE 157,494,336.91 8.79
4 601567 —REJT 151,198,324.28 8.44
5 601377 PoVIES 150,616,967.60 8.40
6 600398 TR 2 5 135,943,851.60 7.58
7 601166 PolVARAT 118,766,715.31 6.63
8 600690 IR K 107,007,607.81 5.97
9 600887 Gl gry 100,303,337.49 5.60
10 002236 KA 100,146,740.13 5.59
11 000002 Ji FlA 97,689,260.19 5.45
12 000792 R A 85,918,724.76 4.79
13 600893 v 2 bal 76,824,458.90 4.29
14 601601 Hh [E R PR 73,921,178.76 4.12
15 601888 Hh [ A 73,258,127.42 4.09
16 300733 (eI 69,357,294.40 3.87
17 600958 RITUESF 68,172,888.64 3.80
18 601899 HEH 65,947,301.93 3.68
19 000933 PR Ay 63,052,969.32 3.52
20 600030 SRS 60,983,792.19 3.40
21 600036 FHREHRAT 60,924,921.58 3.40
22 000069 I A 60,470,813.73 3.37
23 000001 P RAT 59,563,581.61 3.32
24 000858 TR 57,335,777.68 3.20
25 300633 PARYAZ N 57,031,165.83 3.18
26 603027 FRERY 55,978,406.58 3.12
27 600967 ML 55,331,585.55 3.09
28 600869 T8 ARy 53,864,407.98 3.01
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29 600011 HERe E bR 53,855,290.79 3.00
30 600383 S Hi AR ] 53,270,331.80 2.97
31 601600 R 52,918,965.00 2.95
32 000009 Hh ] 5 % 52,169,729.19 2.91
33 001979 AN 51,973,693.29 2.90
34 000538 = EZ 51,892,043.43 2.90
35 603229 BEIZ) 49,775,195.64 2.78
36 603186 HEIE A 48,333,434.08 2.70
37 603313 B G 46,590,397.00 2.60
38 002487 REHET 46,533,060.34 2.60
39 000656 SR 42,151,005.42 235
40 603337 ATy 40,645,269.36 2.27
41 601128 AT 39,700,828.24 2.22
42 000516 ST HE 39,219,803.00 2.19
43 300566 WO R 39,106,565.90 2.18
44 002831 * FIRHS 37,363,258.00 2.08

8.4.2 RIFEH SHE VIR S P 1#E 2% BiAT 20 & B R BA4E
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