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5 F XK 2 AR I S A2 B IR A S 5 F R BAT A L34, S REFRIESR 2 RAT A
PUEZ) . R4S AT RIAAR BN, S8 &% =10 R IR 88 AR AL A KU -
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AN e ) B B NAE ST 5 WD 28 50 0 T B RAR IR BLREAT T T8 0 PP o AN I g AR AT A7 3 A7
JRAEAS B R EAT TP R BARAT, 5T R (5 RS A K ARG AEAE 5 B AT 1
A2 oy I UL e IR SR BC 5 SHAT BR DA 2 R OS85 06 T 58 RGIE R S ORI R TS 5, 33 24 XU Pl REEAR
/s AERRAT 18] [ 370247 52 5 BT B0 58 5 0 T AT A5 VAR R XIE SR 52 3105 3k AT BR ) LAS )+
IR RPN

AR 4 R BN AL A8 T XUBG A BRI, e #5088 AR T SR 0P Al R I I A AT
NS AR, Had i B B 58 PAr B0 P AU -

6.4.13.3 JBHHE XU

TRANE R 2 6 <5 P 4 it T R AR HE S RE T o ARG IR B It R, — 7 THI R B T3 64
BREE AT B RIS [0 R MG R4, 55— TR B T BB AR BT AL 58 55 T 3 AN G BT 4
Sk A A% R PR e i 8] 5% 5 4 v T VR A 117 37 LE LR B s RIS 0 T DA BRI A& AR T

BT SO AT IRE (] 55 < AL A e RS, AN Tk < 0 5 <5 BN 5 I R A < ) R DU R ] 175 0 AT 7™
AP AN TR, DRAF R A A AT BLE kT 5 ML . AL Sk & BNAE
e A F R T AU R SRR, 20 EEARH R OL T Bk a] FR S A AR R 5 2, ) BRI HR A R [ A
A R AR KRS, A R PR B A e A AR 2t

BEXT BT i A AR BRI P RE,  AS J < 1A 2 < T NS e 00 S7 Py IR A BT 11 B0 s 1 b
ISR, SRR AR AT R SR M AN B, WIS SRR EEIRbR . 4L EEREN R N AR B fE
JIERETabR . G ABLRE J B2 M BB b A EE A1) DA 38 52 B 0 150 5% ot A LU 1) 46 0 AR 4%

WK AR AT RICEE T E AR I T HER 10%, HAREESmAE e EeE N EH
I HAD IR S IE R A — KA B AT FREZ A I IZAE S 10%. AL G TR RS /- IEFR R USR5S

Gy LT, HRIRATAERRAT 8] [N 358 5, RIEER BVE 6.4.12 Hh 53 BT 70 Jik < B 7 A0 7 e 32
PRHIABE A REALRIE O, HR SR YR LA BN AR IE N AR I . BEAh, AHE Gl il S i 0]
<Rl B 05 SRR NI BT S ROt a P oK, He BIR — AN B G R R 5 1A SRt E .
6.4.13.3.1 Sl Rl 0 BT B0 BT R 234

o

6.4.13.3.2 REPNAESHERHIRSI RS
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AT B ) FE B PR IS VR R P AL IR (AT SRR R B G IR BIMNED) K (A
TFEF IR SR 558 2 I sh I XU BERIE D (H 2017 4 10 I 1 HA AT ) S ML 2R A5k
SR T E XS AT B, G ST PR RS PR I A B AL A R B P AR BRI
it 52 BR 1) AR 3558 it A b A8 A 2 45 2 R N 1) A AR BILRE 70 I 45 5 4R bR S S VE H b adE AT R 5 A

AIEGR T — K AT RATHRE R T EABEE B G ER 10%, HAR S5 AR &
BEIFRA — K A7 AT RIS MG IZIETR 1 10%. AR5 A4
RN B AT TR AR R R — X A RURAT AR B BCR A % LT AR
FIIEICER 1 15% (58 4 4% WA SR Bk i LU B EAT UE 23 5 9 A 8 ot < B o [RIAIE B 2 WA e
BARIZLHIIRE)), AREShHAREGHESEHENERP TSR A /A K s

A RAT R IE R, A% A F] ATRE R 30%.

A P A NIRRT AL 5 P BT, R IR AT AEARAT (R AL 3758 5, B0 28k 4 B Uil
F 2R WA BE H AL IS S MHE 6.4.12. BhAl, AL n@ i S B 4l 7= 7 s
R GRS RAIPE R, H BRI B SR R S 1~ ot B . AR e Bt
PRBNPERZ R B I B & T AN L 2 8 B 1E I 15%.

A RS E NG O EEHET T 7 DA ATRB B> K r] 2 BHE AT B H T
S IEE, R OREE DA R4 JBE o] BRI AR 7 A AR H AR BB i) w] 22 DL

I, AT Sk 6 BN 5 B0 00 (Rl A2 5 I B H 558 S 0 FROSR T ;#2578
JEU XS A2 5y %ot F (A S5 IR B2 AT BE T AT KT S8 AT e BN R BUR B 5 I HE N2, DL
XA RV R AZ 5y 3t T St 5E 57 00 L A B R R AT 30 28 VR 8 S5 Tt ™ e A B A < AT [ 52 5 O 3
PR RIAE G0 T AR o Ak, ARJ 4 (10 BR8N T 7 308 [ D A8 5 R 44 ot 5 B A1 . AR o 41
il R B S S A KT RRSE SIS i ) DA IR B 5 B 22 50 DU DR 34 b 4% 2 Fe BT S A2
W IFE SR FSRUETR B i L P EIE T 2 D€ I HAh AR D93 5 0 FOT R Rl 2z i, -l %
ST A B B R B 4 A TR 20 I BBV DR — B

6.4.13.4 THIZ XK
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T 37 DAL A2 A1 2 4 P R il TR R 2 SO B BOR SR e 2 DR P A 7 37 25 SR % ERL 2R (K A2 3 T
RAEBE IR, BRI RS AN XU AT A A A% U o

6.4.13.4.1 FIERE:
)23 XU 2 i 4 T R SO (B B 3L 8852 T 3 P 3R AR B T R A Bl AR, o ) B v
b TR I e T R 3 BT BN FOME T B R, e PR SR B 2 G ik T A T I
AN S 3 D6 225 SRR T 3 0 23 B30 5 A S5 T o SR I 4 T M ) XU
I PR A BN S ST R T I PR R R P B AT B, R R R AL A A

R T Rr il wb il R RN =

A R I S R R 8,
RREEE LA T iU A, AT R ORI U V7 B AT 17 K S 4

6.4.13.4.1.1 F|Z R K ik D

PRl e A e < RN S 2780 T ) O L S B AE

mAz. NRMIT
AR
2021 % 6 H 1 FEPLAN 1-5 4F 5FLRLE AR &t
30 H
%

AT 211,243,709.28 - . 4 211,243,709.28
= R 682,716.44 - - - 682,716.44
B ARE S 219,917.07 - - - 219,917.07
T Sy

. " - - 975,240.00 2,252,440,373.14) 2,253,415,613.14
hray

SENIREE 4

il 7t e
N SCIIE 25375

NS - - - 24,181.95 24,181.95
I MR ER D 3R 2,036.87 - - 1,258,494.80) 1,260,531.67,

Hopth %5 7= - - - - -
FrE it 212,148,379.66

- 975,240.00 2,253,723,049.89 2,466,846,669.55
Uik
SEH B 4
il % PR K
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AT IESRIE

- - - 6,568.57 6,568.57
HaK
A ] 2R - - - 6,863,710.67 6,863,710.67
WAt
NATEEA - - - 2,794,822.49 2,794,822.49
Eidul
MNATHEE B - - - 465,803.75 465,803.75
A A S R
%%
NATAE 5 B
RiA g gk - 1 1 822.636.77 822.636.771
A A - - - 33,205.69 33,205.69
NS R - - - - i
A R - - - - .
HoAh A7 £33 - - - 126,221.20 126,221.20

et

11,112,969.14

11,112,969.14

R %R 212,148,379.66)
Grg - 975,240.00, 2,242,610,080.75| 2,455,733,700.41
R
2020 £ 12 H 1 A 1-5 4 5RLE AR &t
31 [
.
TR 2R 198,558,983.57, - . 4 198,558,983.57
A - D R 1,384,588.13 - - - 1,384,588.13
17 ORAIE 4 264,458.55 - - - 264,458.55
54 Eh
)‘%l;m . : 630,000.00 1,625,185,024.49 1,625,815,024.49
hray
WIS 25
R j " - - 4 46,624,590.93]  46,624,590.93
B
NS - - - 23,369.57 23,369.57
AL FR T 2R 3,753.30) - - 620,830.34 624,583.64
et 200,211,783.55
- 630,000.00| 1,672,453,815.33 1,873,295,598.88
Uik
N ATHIE S
R j " - - 4 21,980,972.64  21,980,972.64
B
AT IBE [A] 2% - - - 4,706,448.98 4,706,448.98
INEE=E=UN
- - . 2,250,508.13 2,250,508.13
I

532 TUIL 48 BT



P EEAR v I SR T B B 4 2021 4F AP IR

AT FEE 9 375,084.69 375,084.69
&ﬁg%ﬁ 900,166.15 900,166.15
A Ao B 33,203.36 33,203.36
HoAhs A7 o3 225,396.57 225,396.57
Fuft it

30,471,780.52]  30,471,780.52

R R | 200,211,783.55
gl 630,000.00] 1,641,982,034.81| 1,842,823,818.36

R PR AT S B0 LG I E, 12 HES 2 E AR 2 SR e O H 88 H R
T,

6.4.13.4.2 AN XK
AN R 2 18 4 b T HL A8 Fe (B B SR BN 4 s R AN R AR Bl i R AR Y s R o A FE 4
(T 8 7 e At O R TRy, DR b T8 B R AN KUK

6.4.13.4.3 FHARHHE KK

A A IR, 2 8 2 < T4 < i L 8 2 oA R SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A% R R AR B T A AR IR Bl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
RIS A S5, i o s F) AN 6 XU SR T B MUE I3 A AT T4 S 2 AR 0 R IR S IR 5
AT BE SRS T UE I3 17 7 AR B R B2

AR S E A ENE BT H S e, RA<E B R R, @l a e
DRI OL BRI 3T, S AR I AT IGO0, S B e B A A S M R e s TR B MIESR
IE k7T B e B, IEFEAT & 3 B R 20 T B R R ah M AT H . AR e e T B E
WEE & 2SO, BB . B RCE . SRAGHATIEIE, SREDR A Rk A
(RIS L o

AT Gl I $5 B A A ) A B BRAR LA A B UG o AN S 35 B AL A P I S8 B R 3 4 R
FEI) 30% - 95%, (iR IR LA S TP SUER 0 - 50%. BhAh, ARSI NG H XA
S TR FE SR M St e 42, s His 2 e & 5 10 3 41047 XU FE &, £045 VaR(Value at Risk)
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R S5 AR 1A 5 < T W PRV FE A A% RS, B I T St o DU 2 AT BR B AT 41

6.4.13.4.3.1 FHARM XSO

SRR NRTT

VNS AR
2021 £ 6 H 30 H 2020 4F 12 A 31 H
i H e b3 G e
nRME FEEHE ~RE Yl LA
51 (%) (%)
2,252,440,373. 1,625,185,024
T g e T — R 91.72 88.19
14 49
O R o i R o 5 A - - - -
T M e — FIR % 975,240.00 0.04 630,000.00 0.03
ToMEMzE s — e B % - - - -
A AR 7= — BUE R BF - - - -
HAth - - - -
2,253,415,613. 1,625,815,024
&it 91.76 88.22
14 49
6.4.13.4.3.2 H AR RS I SURTE AT
R Kb 2t L 3 v DA A M) oAt T 3778 B AR AR
X% = A e H 26 4 5 P 1A 1
e (Ah. ARMAIG
AH 2 XU A 5 1) A8 5 PN AR
S 2021 426 A 30 H 2020 4 12 A 31 H

1. b %t bl 5 5 o (B v
7.4.1) LTt 5%

HAINZ] 14,962

WAINZ) 11,245

2. Mk 4 b U (P
7.4.1) T F% 5%
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T2y 11,245

6.4.14 75 B T ERA Z3AT SRR 75 Ui B B HAf 0
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7.1 MIREEFTAEHER

SRR NRTT

J¥5 T H & RS BB (%)

1 &R e 2,252,440,373.14 91.31

Hrpe K2 2,252,440,373.14 91.31

2 BeH% - -

3 ] 5 WA e 5 % 975,240.00 0.04

Hrp: fige 975,240.00 0.04

B SRR SR - -

4 R - -

5 S RbATAE I - .

6 SN IR 4 il % - .
s ST B e ) SNk

& SR ) )

7 ?ﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁ{i\% 211,926,425.72 8.59

Tt

8 Hopth % 15155 7 1,504,630.69 0.06

9 At 2,466,846,669.55 100.00
7.2 MEMARIZT WK ERTAE

721 WEPHRBATW A RPIR A RERTRAE

RS | ks Aot G 5E$%Zfﬁw%

A VSO NN 11 71,493,681.09 291

B TR 25,857,356.00 1.05

il 38 2,026,171,721.57 82.51

HLT #8000 RS OK A= L R - -

eS| A 57,026,949.80 2.32

F HeR FIE A, 124,136.87 0.01

G AS@IEH BAERTIEEOL, 344,093.70 0.01

H R ERIE LA - -

I 5 MR RS BRIk S 2,766,516.59 0.11

J SEml 43,070,168.38 1.75

K Bl 180,181.40 0.01
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L R BRI 55 I 5l 525,049.25 0.02
M FHFARE A AR S5 1,135,565.50 0.05
N IKF L IR L i E - -
0 B RSS « ABEAHAR IR 45 - -
P waE 22,004,502.39 0.90
Q PAERIE S TAE - -
R A AR E R 1,740,450.60 0.07
S gGia - -

&1t 2,252,440,373.14 91.72

7.2.2 AR BT REB BB R BEREAE
T

7.3 SPAREE A FRMME o S B FE H BN B T A R R B
RN NRTTT

o R T
Fa | REAN Ji B A4 R HE(R) AVIRIIED
(ERERIE

1 300014 fe.4 41 RE 1,653,557 171,854,179.01 7.00
2 601012 R 3Ly 1,753,381 155,770,368.04 6.34
3 002236 KA A 7,173,011 151,350,532.10 6.16
4 600438 T8 A 3,047,213 131,852,906.51 5.37
5 300390 R 2,456,880 115,360,103.40 4.70
6 688169 kB 83,103 104,792,883.00 427
7 603486 BHRHT 439,442 100,227,931.36 4.08
8 000661 KB 220,566 85,359,042.00 3.48
9 603799 2y gN |4 718,860 81,460,593.84 3.32
10 603501 FR B 249,442 80,320,324.00 3.27
11 002714 W B 1,174,793 71,450,910.26 2.91
12 603899 JRIGCHE 811,020 68,579,851.20 2.79
13 000301 IR 7RSI 3,107,679 64,950,491.10 2.64
14 002271 2R 7 TR IL 1,095,450 60,600,294.00 2.47
15 300433 W B R 2,035,196 59,855,114.36 2.44
16 300979 1R 4 464,901 52,952,223.90 2.16
17 300750 TR AL 95,271 50,950,930.80 2.07
18 600309 Jitefes: 440,995 47,989,075.90 1.95
19 688006 BUAT R 529,104 44,973,840.00 1.83
20 300712 TRAR A 905,480 39,732,462.40 1.62
21 601208 PN EEE5 2,428,910 39,639,811.20 1.61

236 T3k 48 U



P EEAR v I SR T B B 4 2021 4F AP IR

22 600481 R 6E 5,726,700 39,399,696.00 1.60
23 002180 g Bk 1,105,078 35,583,511.60 1.45
24 601689 L] 924,859 34,617,472.37 1.41
25 301009 ATEE A 987,986 33,275,368.48 1.36
26 002326 TN 1,508,700 30,158,913.00 1.23
27 002192 RLTE Ay 376,600 25,857,356.00 1.05
28 600869 AR Iy 5,310,100 25,647,783.00 1.04
29 000001 PR RAT 1,106,200 25,022,244.00 1.02
30 002311 KA 286,243 23,357,428.80 0.95
31 002607 HAHE 1,053,351 22,004,502.39 0.90
32 003022 ik At 659,150 20,235,905.00 0.82
33 002709 RIGH KL 175,100 18,662,158.00 0.76
34 600491 e 3,098,700 16,671,006.00 0.68
35 601318 Hh [ P22 254,200 16,339,976.00 0.67
36 603345 IR 58,509 14,862,456.18 0.61
37 002648 BEA 322,700 12,646,613.00 0.51
38 002759 R IR 327,000 12,148,050.00 0.49
39 688408 FE 43,112 8,656,889.60 0.35
40 603659 BEFRR 62,128 8,486,684.80 0.35
41 300274 FH ' L Y5 49,876 5,738,732.56 0.23
42 603348 ARy 102,005 3,570,175.00 0.15
43 300450 TR e 44,678 2,686,934.92 0.11
44 688388 FaoukHY 24,307 2,210,964.72 0.09
45 000568 FINEE 8,915 2,103,405.10 0.09
46 300413 T SR 25,371 1,740,450.60 0.07
47 688139 IR A=) 13,249 1,392,469.90 0.06
48 300122 D) 7,388 1,379,561.24 0.06
49 688050 FHEET 3,520 1,329,785.60 0.05
50 002675 Rk 56,165 1,183,396.55 0.05
51 688007 IR 26,857 1,124,771.16 0.05
52 688202 E 3l 2,120 1,102,188.00 0.04
53 600984 AL 95,647 1,024,379.37 0.04
54 300769 T8 T5 4K 4,950 1,023,115.50 0.04
55 688122 (i ERs3 15,715 1,019,432.05 0.04
56 300033 ke[l 8,398 947,126.44 0.04
57 603305 JETF B 25,468 859,035.64 0.03
58 600216 RN 53,060 849,490.60 0.03
59 600409 =R 80,275 811,580.25 0.03
60 300639 I EY) 23,550 777,385.50 0.03
61 300226 TR 12,390 737,824.50 0.03
62 688157 FAS Iy 5,752 717,044.32 0.03
63 688188 FRE 1,550 675,800.00 0.03
64 600276 fE 5t PR 24 9,770 664,066.90 0.03
65 601390 Hh ] gk 118,985 623,481.40 0.03
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66 600030 H S IES: 23,848 594,769.12 0.02
67 688016 Lok ST 1,270 577,354.70 0.02
68 603538 Einte 11,401 535,847.00 0.02
69 000796 IR 56,155 525,049.25 0.02
70 688002 EStlien) 5,062 505,339.46 0.02
71 688068 WA 2,641 499,149.00 0.02
72 688022 Pl ESs 12,006 483,721.74 0.02
73 688008 TR 7,577 472,653.26 0.02
74 688005 HERHE 3,534 428,320.80 0.02
75 688015 TR 12,549 392,030.76 0.02
76 688399 fii th A= 2,290 386,094.00 0.02
77 688099 Y=l 3,101 347,932.20 0.01
78 688166 B ] 8,041 336,194.21 0.01
79 600018 iR 66,040 315,010.80 0.01
80 601865 LEE R 7,018 277,421.54 0.01
81 688333 ispakss 1,452 271,393.32 0.01
82 688357 BN 2,332 256,403.40 0.01
83 688256 FERAL 1,850 255,670.00 0.01
84 603823 [EREgia 16,345 247,463.30 0.01
85 688019 LR 780 242,580.00 0.01
86 688101 =R 13,483 224,761.61 0.01
87 601615 A B g 13,430 217,431.70 0.01
88 688030 LA PR 7,957 214,839.00 0.01
89 688389 Ak EE5 6,931 212,504.46 0.01
90 688300 W Hi B A4 3,164 196,168.00 0.01
91 002241 ORI AR 4,223 180,491.02 0.01
92 600848 Il 10,066 180,181.40 0.01
93 688258 H {55 3,465 179,556.30 0.01
94 600737 HRORR B 15,764 157,797.64 0.01
95 300021 KETIK 29,761 155,650.03 0.01
96 688198 fEI BT 619 141,132.00 0.01
97 688020 J7 FR Ay 1,473 136,944.81 0.01
98 300604 KINFHE 1,979 134,987.59 0.01
99 688098 LAY 9,792 133,269.12 0.01
100 688066 LR 2,844 117,144.36 0.00
101 688321 oA 2,459 113,581.21 0.00
102 688366 SRR 537 112,394.10 0.00
103 688118 HEIufEE 4,028 104,325.20 0.00
104 688108 FERIT 9,304 101,785.76 0.00
105 603068 [ESGEE-SY5 1,231 101,311.30 0.00
106 600928 P92 ERAT 19,377 90,296.82 0.00
107 300762 g TR 3,157 89,185.25 0.00
108 600827 BB 4,118 82,977.70 0.00
109 002958 HAREAT 17,700 75,756.00 0.00
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110 688033 pNIEMES 4,225 67,135.25 0.00
111 688299 KFHRHE 2,252 60,758.96 0.00
112 603317 RIRE 2,011 59,183.73 0.00
113 603379 = ER 2,873 53,753.83 0.00
114 300765 B B 3,854 53,146.66 0.00
115 688028 TRIR1E 1,436 51,868.32 0.00
116 300758 LR 1,847 46,913.80 0.00
117 002950 WEEST 2,781 46,053.36 0.00
118 603681 iSTEN %) 1,767 44,528.40 0.00
119 300768 BRI %53 1,128 43,574.64 0.00
120 688025 AR 918 43,246.98 0.00
121 300761 SEAERAY 1,291 42,770.83 0.00
122 002024 75T Gy ) 7,363 41,159.17 0.00
123 688199 AH 895 38,628.20 0.00
124 688369 oz BBk 594 37,956.60 0.00
125 002947 H BRI 1,383 37,341.00 0.00
126 603956 JBRAS 1,835 33,580.50 0.00
127 002949 SAENES|N 1,975 33,377.50 0.00
128 688128 Hh [ LAt 1,794 33,099.30 0.00
129 688288 P SRR 679 32,313.61 0.00
130 688003 RUERHE 871 30,615.65 0.00
131 603967 ERROUEY/V 2,518 29,082.90 0.00
132 688058 EeX 289 26,732.50 0.00
133 688021 BARIMR 585 26,184.60 0.00
134 688168 Ergusiil 451 25,161.29 0.00
135 002951 E IR 1,675 17,554.00 0.00
136 002952 TG 1,156 16,068.40 0.00
137 688011 ottt 335 13,232.50 0.00

7.4 MEFNBRESTHANEKRES)
7.4.1 BTN EHE H VI E LS B3 H 2%0E0 20 2 KR4
S, NRTT

o AR L 4
5 Ji S ARAD JE ZE A4 N PN 7= HE A5
(%)
1 002236 KA 143,244,167.57 7.77
2 300390 KA 63,014,624.79 3.42
3 603799 RN 60,780,673.02 3.30
4 600409 =R 54,121,223.32 2.94
5 688006 BUAT R 45,647,095.99 2.48
6 300979 HR S 43,010,274.76 233
7 000301 R AT 42,976,134.37 2.33
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300122 D) 39,794,895.16 2.16

002180 g IBIk 35,832,154.91 1.94
10 600481 LT RE 34,274,726.00 1.86
11 601208 RIRHL 32,483,910.23 1.76
12 300712 TRAR A 29,987,606.40 1.63
13 301009 CIE S0 29,603,547.20 1.61
14 002326 TN 25,731,768.46 1.40
15 002192 RLTE A 25,277,417.00 1.37
16 002607 HAHE 24,520,325.92 1.33
17 603659 BEFRR 24.431,601.23 1.33
18 603348 STl By 23,180,905.92 1.26
19 600827 BB 22,639,557.90 1.23
20 688157 FAS R 22,000,673.82 1.19

TE: “SEANEHT (B KNBERRAT) |« <SE A0 (s RN $9H KSis &3 O
ALHA S LU B ) 381, ANF AR 5 B

7.4.2 RIFSEH SHE ISR FE 2%B0HT 20 4 KRR A
EHA: AR

o AR L 4
5 Ji SR AR JIZ S A R A RS A P A LA
(%)
1 601012 R L A7 70,538,400.31 3.83
2 600409 =KL 50,867,703.03 2.76
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