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SIS, W ORAE H BRI RE ] FR g AR 7 AT AR BE ™ AT BL . T 2021 4 12
H 31 H, RESHAGET=H 7 A TAEH AR = FKETME N 5,726,995,910.84 76, #ILLHIA
FRY 24 95 B [ <

[, ARk e BN S 5 B0 WK [ 52 2 B H 552 o0 F AR h 2 #2 IR E
JEURHAZ 5y 5k I SR AT E T3 RAT A /KPS AT e R PUR & S5 A HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 A B R AT 50 25 U 8 S5 Tt 1 e A B A < A S8 [ DU 52 5 A 30
PRSI AE Zp 0 T XU o AR, AR T < (0 < BN SN 1 308 [ DU 52 g o 4 vl 7 B A1) - AR o 41
fil PR S S A 37K RREE IS it ) USSR S5 0B 22 50 DA DR T4 it 4 > Fe BT R
W A SR SESRUES R B 7 il S P IR 2 58 I H A 2RO 58 50 0 T el [ml i 52 By i, vl %
ST IR B B SR S A e 5 (R 20 5 IR BV DR — 2

7.4.13.4 TR
737 A A2 46 2k 4 T e Sl T L P 2 SO B SR B0 98 2 DR B Ak T 3 35 A A IR 3% 1 28 30 1
KA ARG, AFERZE RS A KU R A A XU
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R BB AT R G B R S IR R IR AR 2021 SRR AR

2R R A 4 et TR R 2 S B SR SR I i B 52 T I A 3R AR B T A AR BB R AU o MR
AV < it T RS T s o T 3R 2R TR S B SO TR RO XS, A P B RS i T RGE i
i kA J2 1) 25 SRR 0 117 87 ) 2 T 5 A AR 0T R SR I <305 M PR IR o

AN < 10 2 < BN 5 S AR < T s PR R AR P sk AT M, R B R A S A
IRy Rr sl wh i R YR i = e

A AT KRR 2 Rb 5 Mg A ATHE, IR G e e imsh il
TEAEARARERE EAST TR A A . AT G5 A M SR AU 58 7 L BN IAT Ak d A
S PRIE A

7.4.13.4.1.1 F|Z R Kk D

BAz. NRMT
- 3
2021 12 A 31 14EDH 1-5 4 SEDLE At B it
H
i
P 998,484,846.1
BATHR 998,484,846.19 i . .
= N 11,796,189.39 - - 4 11,796,189.39
1 B ARIE S 1,642,399.08 - - 4 1,642,399.08
N I 4,621,993,828.
T o A e - - 14,621,993,828.06
s 101,026,248.9
M IBIE 778 5K - - 4 101,026,248.90
MR R - - - 103,228.44  103,228.44
AL FR D R 2,331.10 - - 7,397,864.59 7,400,195.69
FrE 1,011,925,765.76 - 14,730,521,169.995,742,446,935.
Uik
ATz [A] 32K - - - 8,873,255.80 8,873,255.80)
AT N F - - - 7,419,986.96 7,419,986.96
NATFEE 7 - - - 1,236,664.51] 1,236,664.51
NATAE 5 % - - - 6,326,548.31| 6,326,548.31
HoAth 5145 - - - 274,830.09  274,830.09
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A EEAR R RS R B IR S AN S R B 4 2021 SRR R
Tt - - 4 24,131,285.67 24,131,285.67
FIZRBUR SR | 1,011,925,765.76) - 1 4,706,389,884.325,718,315,650.
08
TEER
2020 £ 12 A 31 14PN 1-5 4F 54EDLE A &t
H
%
P 741,297,918.
AT 741,297.918.68 ] ] . 9 8:
i R D 9,797,538.08 - - 4 9,797,538.08
1 ARIE 4 1,385,924.88 - - 41 1,385,924.88
N o 4.261,906,630.
T oG ph Bt e - - 14,261,906,630.74 iy
SN IR AE 4 i %% 19,2 .
x nhaia 319,200,000.00) i ] | 319,200,000
I 0
MRS, - - - 76,852.05 76,852.05
A FR D R 10,012,884.40) - 1 54,565,042.89 64,577,927.29
R 1,081,694,266.04 . 4,316,548,525.68/5,398,242,791.
72
Uik
v e 359,276,206.2
NATIE SR H 2K - - 4 359,276,206.22 5
VAT T[] 3K - - 4 91,750,541.77 |91,750,541.77,
AT HE N F% - - 1 5,987,360.83 5,987,360.83
NATFEE 7 - - 4 997,893.49 997,893.49
NATAE 5 % - - 1 4,157,392.27 | 4,157,392.27
A F T - - - 0.34 0.34
HoAth 471 £5 - - 1 286,083.87 286,083.87
Uil Tigseay - - d1  462,455,478.79| 462,455,478.7
9
FIZRBUR R | 1,081,694,266.04 4,935,787,312.
. - 3,854,093,046.89
93
T B EIRNAIE S G LG TNE, 1% IR 2080 R 2R 55 E M H 33 H 21
&7k,

7.4.13.4.1.2 FIZ XK BIEBURAE AT
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T 2021 % 12 A 31 H, AEESRFFAZSERIFHFE (2020 4F 12 A 31 H: [[), FHikdizmFlx
(R BIXT T- AR B 4 8 7= 1P JC B ORI (2020 4 12 A 31 H: [A).

7.4.13.4.2 AN KK
AN R 2 18 4 i T HL 28 Fe (B B SR B & i e R AN R AR Bl i R AR Y s i R o A FE 4
(IR % 7 e At U R TRy, Rt T8 B R AN KUK

7.4.13.4.3 FHARHHE R

A A IR, 2 i 2 < T4 < i L 8 2 oA R SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR I Sl R R o AR 4 1 B4R B TR 28 & i b i sdRAT (R RV 173222 5
I SE MM S5, i s ) AN 6 XU SR T BMUE I3 A AT T4 S 2 A L R IR S IR 5
AT BRI TR I3 17 7 AR B B B2

AR S E BB E BT H S e, RACE B R R, @ik a e
DRI OL BRI 3T, G AR I AT IGO0, M B e B S A A M R e s TR B MIESR
IE kT B e Bt IEFEAT G 3 B R 20 Yo Bl R B a M AT H . AR e T B E
WEE & 2SO, BB  BOFRCE . SR SRR, SREDN A R A
R 37 L o

A 3k <3l B AL A 0 T B AR LA AN A U . AR B R B A & TP RESR B 77 o B T I
0%-95%, BT AL E LAIBHE AT TR R ANESR AR T AR S & 77 1) 80%. BE1N32 5
H HALEMERBR N G S 2 M B IR E AR RA S REE)E, RFIEmENH £ DA
FIBUN R AME T Z G T3 E R 5%, Hrh IS N4 & A7 0 ORIE S SRR ke .
BEAh,  ASHE S )3 < BN FOR A I B I R AR SR O A S 4%, SU0I ] 28 T 5 90
AT S EZE, A4E VaR(Value at Risk) e Hn a5 AN 1A J <5 100 e ROV 70 A% XU, R I P 5 st
DB HEAT ER B A% 1) o

7.4.13.4.3.1 FHABAHE XKD
EHa: ARG

ENES AR
2021 ¥ 12 A 31 H 2020412 H 31 H

i H
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AR EEAR B AT RS A BIR A AR R S S 2021 SRR,

k4 E

ARt At

R E A fehE

{8 EL 431 fE Ll

(%) (%)
A o M R BE 7 — IBCR AR BT 4,621,993,828.06 80.83 |  4,261,906,630.74 86.35
A8 Gy M B P — B A 1 R -
A G PEE R G — S e mHBE - -
AT A G A BT — BOIF % 5 .
&t 4,621,993,828.06 80.83 |  4,261,906,630.74 86.35

7.4.13.4.3.2 AR XU O RURR A 43 BT

Bk Bl 25 S (B 7.4.1) PLAMRY HoAh T 3788 AR FRAN AR
Xt P A R H 34 Bt e i E Y
o gE (Ah. NRMHI0
AH 2 XU A 5 1) A8 5 PN AR
paxii 2021 4612 A 31 H 20204 12 A 31 H
A
Syﬁdimﬁ e L5 8 N%) 54,033 #ng) 27,127
2V G P AE T B 5% /%) 54,033 T2y 27,127

7.4.14 75 BT BRI AT S vHR R T Ul B B HAf

(1) AfRME
(a)
N FeE RS BT I E R,

JEIRIE -

— R MR ER

FJRIR:

SR TR SR EIT R ITE

XS 2 SeAE T

=R MBS B AN AT I R A

(b) FFELMILLA SEMETHE A S TR

() HEREETEARME

T 2021 12 H 31 H, £EEFA LA R E TR HHZZ T 2 84
2 48 T1IL 65 1T

HAAI F BA RO BT & i I
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R BB AT R G B R S IR R IR AR 2021 SRR AR

F—EIRIIRBUN 4,620,084,620.06 76, J& T 26 =2 R HFIRFIN 1,909,208.00 76, T/ETH —JZ KA

AE(2020 5 12 H 31 H: 55—/21K 4,245,556,038.19 G, 5 JZX 16,350,592.55 JG, L& =ZK).

(i) 2 SRR 2 U A K AR
R DA SR R U2 IS R 2 B % 2 U2 IR 1

XFUESRAE 5 B LRI BCR AR, A L RS R 52 5 AN R (B BK Bk A5 I 1R 58 2 AN
R BUR TARAIFRATERG O, AR e AL THEM H 2585 KRG R H 6] 225 AE R A &
BIRBE 90 R R AR R i SR AN 53 R 2 SCME AN — SR AR A5 1 B o R AN R L im A AEX
T SO BRI AR, W A R AR AR I 2 SO B 25— )2 UG 25 =R K

(i) 2B =B IR A R E R B A B AR B 4500
T 2021 4 12 H 31 H, AEEFAARMMERET 2 =2 R4 TR 1,909,208.00 71(2020
F12 H 31 H: o). ARFESAFREN L = ER4ER TR 1,274,350.00 76(2020 FE: ), 1HA

PR a5 1R = 2 IR Rl T B A i AR 20 a5 634,858.00 JG(2020 FFE: T6).

T 2021 £F 12 31 H, AEEERAA I =2 RN 5 VE R (K OIESR A2 5 B L i E 8
PRAS SN FBEERAR B 2 SUHE DY 1,909,208.00 76, SR AP A% ML AUPBCE AR BEAT fti 45, ANHTULE2
B NABL Y 20 52 PRI SR TR R BR B ST 9 (R et BRI s R, 5 A SR B Z RO O R R &R

(c) FAEFFEMLIA R ETF RS T A
T 2021 %12 H 31 H, KRS R FFH IR LA M ETHERN ST (2020 4 12 H 31 H:
).

(d) AUASCHET R e T A
AL SEUHME T B Rl B A 465 32 B GRS E Al i f o, KT B S 2 Fe i

EMZEIRN.

() MAIEMBERAATH (ot HENEE 22 5 — @R T HEMANTHED). (ki dENsE 23
TR B ERE)  (l2 THENSS 24 5 — BT AT (Al 2 THEN S 37 S-g Rt T RS
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EBEEARBI TS RS BB &

RS &

2021 FHEFHA

(PAR A FRHr i T B HEN ) AH AT et 5
12 A 30 HRAW (Tt —

E-/ ""‘\‘
S TIITE SE

Wit THRM RS

DL ARG  Hp [ B A T R 1B %
THAENPIE A, ASUEFRE RSN Y

2T 2020 4

F 2022 4 1 H 1 HiE$ITH & T EAEN . 8% 2021 4£ 12 A 31 H, AFEESCZEHR T HATH 4Rl
L DU W 45 i 3R VB 7 S T () DAV

I S5 IR GLAN

AFEEHEE 2022 1 A 1 HigiE

IR A BB, 2021 S HBER R A A

(3) BRSO EANPRAT B Sk T HL AR N Ab, B2 557 47

SoTE R A EL R

8.1 HiREEE=HEBMN

BT RIS, B

§8 BHEAAFWME

R H A B 2

i R M UPAS 2 36 AR Sk 4

BT RSB RE , R AMEN SR VR SE 5 (8005, R B

Wt B ) A H 2L

SHEAL: NIRRT

FF5 b gE| & B B L) (%)

1 &R a 4,621,993,828.06 80.49

Hope R 4,621,993,828.06 80.49

2 Bt - -

3 li] 7 YA 7 - .

Hp: figz - -

B SCRAIESR - -

4 ik ay - -

5 SERIATAE R BT - }

6 SN IR 4 il % - .
o ST R 1 SN

E R ) )

7 ?Eﬁﬁiﬁu/uﬁ%ﬁ/ﬁA 1,010,281,035.58 17.59

118
8 Hofth 25 1055 7 110,172,072.11 1.92
9 &t 5,742,446,935.75 100.00
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AR EERR B A RS NG E R A Y UETR AR B L 2021 SRR RS

8.2 HiRIEATI A RHBREREAE
8.2.1 A HHARIAT W/ R B I B R &

SRR NRTTT

R oy ATRE

L] 1725 AVIWIXIE]

fHEEE (%)
A VSO NN SN 1\1
PR,
il il 3,484,174,483.21 60.93
D B #8000 R SOK AR AL R
E feisinI4 11,519.20 0.00
F R RE B 11,021.44 0.00
G LIS H . B AEFIIRELY
H {75 FZ Ol
I GRS ARG BRI RS 329,808,136.63 5.77
J Sl 543,022,904.67 9.50
K Pl 11,931.85 0.00
L R BRI 25 e g5l
M R FANEA RIS A 191,166,702.99 334
N | AR FRERIA LR E) 226.297.95 0.00
0 RS BN H AR R S5
p HE
Q DA TAE 73,499,463.88 1.29
R AL ARE R R 61,366.24 0.00
S e

&it 4,621,993,828.06 80.83

8.3 JIARI A FAMME b e 3™ 15H L5 K/ N B B B SR 43 3 A 2

SRR NRTT

i ZR AR
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SE- SNl
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R BB AT R G B R S IR R IR AR 2021 SRR AR

1 300750 TR AL 889,216.00 522,859,008.00 9.14
2 300059 RITWE 10,074,957.00 373,881,654.27 6.54
3 600519 DVMERS 155,136.00 318,028,800.00 5.56
4 300014 oA RE 2,556,819.00 302,164,869.42 5.28
5 603259 2 A 1,598,280.00 189,524,042.40 3.31
6 002415 T e SN, 3,349,236.00 175,232,027.52 3.06
7 300033 [ 4157 1,169,880.00 169,141,250.40 2.96
8 603129 FNEh 7 965,850.00 166,997,053.00 2.92
9 002049 2O6E 720,415.00 162,093,375.00 2.83
10 002179 LG 1,418,894.00 142,683,980.64 2.50
11 600460 X 2,369,926.00 128,449,989.20 2.25
12 300496 SEEROIN 748,515.00 103,609,446.30 1.81
13 688116 KRB 678,175.00 101,244,745.75 1.77
14 688536 JELEf 128,764.00 98,890,752.00 1.73
15 603659 EF S 586,658.00 94,223,141.38 1.65
16 000733 PRER 725,756.00 90,196,955.68 1.58
17 688083 H R R A 220,808.00 77,245,262.64 1.35
18 600399 TR 3,113,234.00 77,114,806.18 1.35
19 000516 b = 2 6,663,596.00 73,499,463.88 1.29
20 688798 SN 314,002.00 67,824,432.00 1.19
21 300034 P =N 1,173,900.00 67,616,640.00 1.18
22 603678 KIEHT 868,041.00 65,667,301.65 1.15
23 300124 INEAR 885,279.00 60,730,139.40 1.06
24 002594 il 216,400.00 58,021,168.00 1.01
25 688383 e B 462,116.00 55,795,885.84 0.98
26 002812 BAER AR 218,619.00 54,742,197.60 0.96
27 002025 IR 583,730.00 49,004,133.50 0.86
28 688368 i = BYR 150,690.00 48,235,869.00 0.84
29 002236 KA 2,003,100.00 47,032,788.00 0.82
30 603338 AR T WA 578,599.00 46,438,355.74 0.81
31 300776 RO 169,950.00 43,490,205.00 0.76
32 601137 G4 1,767,500.00 41,713,000.00 0.73
33 688033 RE L 1,228,041.00 40,586,755.05 0.71
34 300681 DXLV 374,400.00 38,263,680.00 0.67
35 600862 s R 1,053,320.00 37,666,723.20 0.66
36 600426 HEET 1,167,525.00 36,543,532.50 0.64
37 300726 FIEHET 341,700.00 34,190,502.00 0.60
38 603501 FIR A 98,974.00 30,758,149.98 0.54
39 600031 =—ET 1,202,800.00 27,423,840.00 0.48
40 603712 +t—= 536,100.00 23,213,130.00 0.41
41 600309 FiEA 221,500.00 22,371,500.00 0.39
42 600577 KI5 oy 2,844,900.00 21,166,056.00 0.37
43 000333 EOE ]| 236,800.00 17,478,208.00 0.31
44 603005 bn 7 B 290,000.00 15,976,100.00 0.28
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R BB AT R G B R S IR R IR AR 2021 SRR AR

688800 Hity ] Ik 110,800.00 15,432,224.00 0.27
603131 iy 546,300.00 14,886,675.00 0.26
603290 Wriksrs 32,048.00 12,210,288.00 0.21
300390 RAEHF 147,178.00 11,921,418.00 0.21
688208 TH@ERHY 148,027.00 11,753,343.80 0.21
688559 HE 161,817.00 9,662,093.07 0.17
300354 RN 233,700.00 8,939,025.00 0.16
300274 FH ' L Y5 60,714.00 8,852,101.20 0.15
300775 =A% 155,200.00 7,587,728.00 0.13
688016 ok EESY 26,711.00 6,644,094.14 0.12
601208 KR 378,740.00 6,571,139.00 0.11
300627 S 130,800.00 6,016,800.00 0.11
601615 A BH %4 R 223,343.00 5,829,252.30 0.10
002472 ML B) 207,800.00 5,731,124.00 0.10
000403 IRIRAED) 198,100.00 5,552,743.00 0.10
300316 rm B L 79,200.00 5,504,400.00 0.10
603308 LI 235,720.00 5,261,270.40 0.09
300811 R 52,300.00 5,140,044.00 0.09
300829 G 108,500.00 4,958,450.00 0.09
002709 RIGH KL 36,661.00 4,203,183.65 0.07
300421 J1E A 182,300.00 3,996,016.00 0.07
002475 SLARRE 2 77,945.00 3,834,894.00 0.07
688305 Bl g 33,168.00 3,548,976.00 0.06
600563 R T 13,500.00 3,137,400.00 0.05
688185 R A 1 9,332.00 2,795,400.60 0.05
300850 BRI 14,734.00 2,630,166.34 0.05
301029 ER=p 28,055.00 2,584,426.60 0.05
300595 K7 R 28,898.00 1,657,878.26 0.03
688023 ZAEAE S 6,349.00 1,591,948.26 0.03
603348 SRRy 26,851.00 1,568,366.91 0.03
688133 ZRH B 6,852.00 1,495,106.40 0.03
600760 EPTRY A 20,312.00 1,382,028.48 0.02
688019 LR 5,000.00 1,366,000.00 0.02
688299 KPR 38,875.00 1,271,212.50 0.02
603486 BT 6,171.00 931,512.45 0.02
300082 B ity 42,146.00 651,155.70 0.01
688658 it FE 2l 16,580.00 492,591.80 0.01
601012 R A 5,244.00 452,032.80 0.01
688157 PSRy 3,402.00 414,023.40 0.01
601689 Pt £ 4] 5,329.00 282,437.00 0.00
603960 FLRALHL 7,750.00 281,945.00 0.00
300941 BRBHE 3,989.00 203,718.23 0.00
300932 —IRIRAR 4,918.00 187,375.80 0.00
300913 eI HIE 6,300.00 172,431.00 0.00
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89 688677 NEZ 1,768.00 166,368.80 0.00
90 300909 TCAE 3,858.00 166,086.90 0.00
91 688356 PR 485.00 163,508.05 0.00
92 688059 R 5 1,023.00 162,350.10 0.00
93 688079 Fid 10,622.00 155,824.74 0.00
94 688678 &L HE 4,198.00 137,652.42 0.00
95 688560 HH et B A 3,832.00 132,548.88 0.00
96 688698 GEHOILER 4,751.00 127,421.82 0.00
97 688669 A 2,681.00 125,872.95 0.00
98 300912 I =R 5,117.00 122,756.83 0.00
99 300901 epJRLES 9,611.00 121,963.59 0.00
100 300943 R 2,542.00 117,643.76 0.00
101 300922 RGBSR 2,863.00 104,213.20 0.00
102 688121 FLAR By 2,396.00 92,126.20 0.00
103 601568 JeudEH] 11,007.00 89,486.91 0.00
104 688656 BRI 1,371.00 86,373.00 0.00
105 300920 il HE %53 2,503.00 85,352.30 0.00
106 300926 R B 3,584.00 85,299.20 0.00
107 605358 SLER U 693.00 83,166.93 0.00
108 300883 e 1S 8,911.00 76,099.94 0.00
109 300927 LR 2,163.00 73,304.07 0.00
110 688571 DUy 8,200.00 69,618.00 0.00
111 300861 Eim 895.00 69,604.15 0.00
112 300860 =ApE 724.00 61,366.24 0.00
113 688309 AR 2,880.00 60,508.80 0.00
114 688350 B AR 2,552.00 58,849.12 0.00
115 688618 —HE#fE 1,117.00 49,583.63 0.00
116 300929 IR LR 1,827.00 48,963.60 0.00
117 688679 YRR 3,139.00 40,273.37 0.00
118 003009 o R K i 623.00 38,482.71 0.00
119 003012 TR I 2,278.00 31,254.16 0.00
120 300894 KEN 628.00 30,878.76 0.00
121 603087 HA=Zj 430.00 30,246.20 0.00
122 300887 B JE M 378.00 25,590.60 0.00
123 300911 2. A RE 309.00 25,313.28 0.00
124 300891 N4 1,143.00 18,299.43 0.00
125 300890 e 286.00 17,683.38 0.00
126 300925 EAREE 600.00 17,292.00 0.00
127 300898 RE T 496.00 16,417.60 0.00
128 300893 T SR s 414.00 15,876.90 0.00
129 003006 [ERIAiE) 804.00 14,415.72 0.00
130 300864 R ORISR 315.00 14,304.15 0.00
131 300895 BIEE DS 340.00 13,848.20 0.00
132 003015 HAOLH 1,128.00 13,129.92 0.00
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133 300917 R R 365.00 11,931.85 0.00
134 003001 e K 560.00 11,519.20 0.00
135 300892 iR B 272.00 11,021.44 0.00
136 300940 R 307.00 10,907.71 0.00
137 300918 A L 1,063.00 10,874.49 0.00
138 300882 JiHEZ e 572.00 10,759.32 0.00
139 688981 RN ES] N 200.00 10,598.00 0.00
140 300876 eSS 350.00 10,594.50 0.00
141 300879 NS 466.00 9,212.82 0.00
142 300881 R TR 291.00 8,081.07 0.00
143 300952 T 22 [y 340.00 7,956.00 0.00
144 300886 A 191.00 5,794.94 0.00

8.4 MEHARER R AGHEARS)
8.4.1 RIHFTA & YIRS B FE 2% 5HT 20 4 KR A4
EA: AR

o )k 4
F5 Ji ZEAAY Ji% SR A4 PR N S N T P A EL A
(%)
1 600519 A E 683,880,590.33 13.86
2 300014 L4481 RE 525,212,332.41 10.64
3 300059 KT E 502,315,477.16 10.18
4 603259 2 A 471,879,603.86 9.56
5 300750 TEEAR 431,006,614.88 8.73
6 002415 T e AR, 358,769,882.73 7.27
7 603799 RN 358,498,301.09 7.26
8 300390 R 348,208,136.26 7.05
9 601888 b 308,109,312.99 6.24
10 002049 SO6E T 277,524,212.15 5.62
11 002812 BERAR 274,507,504.14 5.56
12 300124 CINEAR 265,278,494.30 537
13 002714 WA s 260,475,362.66 5.28
14 600399 R4 259,945,588.76 5.27
15 600900 KL 259,016,130.61 5.25
16 002179 G 258,277,676.33 5.23
17 300896 HFRK 247,225,516.44 5.01
18 600438 T8 R Ay 218,101,496.33 4.42
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