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37,900,549.2 37,900,549.2
i S D R B 5 - - - U 5
7RIS 400,734.78 - - - 400,734.78

B 27 T 43 ;W




P 77 75 T AR 0 ROIE R 4 BT 2 < 2021 S I

Lo | 111,305,656.4 | 1,161,461,77 | 1,026,779,74 | 412,436,345, | 2,711,983,525
B 4 6.46 7.52 30 72
ENRES
i ] ) ) ) )
ISR - - - | 5,212,787.69 | 5,212,787.69
IDAdiie ] - - - - -
JEYAT R g 3 - - - | 2,433.293.50 | 2.,433,293.50
N SCHE 2537 61,960,421.4 | 61,960,421.4
K ) ) ) 7 7
HoAt 557 - - - - -
s 150,260,737. | 1,161,461,77 | 1,026,779,74 | 482,042,847. | 2,820,545,10
g an
25 6.46 7.52 96 9.19
Uik
S ] ] ] 87,128,938.2 87,128,938.§
PATEFEN - - - | 1,734,511.69 | 1,734,511.69
il
NEATHEE B - - - 346,902.33 346,902.33
AR
8N ) ) ) ) )
SEHA [l ) 4 650,700,000. 650,700,000.
Rl 75K 00 ) ) ) 00
JREAST A5 i
% ) ) ) ) )
};ZHX% 2 - - - 449,529.75 449,529.75
A ) A2 - - - 163,309.74 163,309.74
A - - - - -
VA o B - - - 13,849.37 13,849.37
Hoph A7 53 - - - 181,019.79 181,019.79
s 650,700,000. 90,018,061.2 | 740,718,061.
Ukriesean 00 - - 9 20
FIZPURSE | -500,439,262. | 1,161,461,77 | 1,026,779,74 | 392,024,786. | 2,079,827,04
7 75 6.46 7.52 67 7.90
FAERER
2020 12 A | 1 LA 1-5 4 540 E AT E it
31 H
BEr
BATIEK 4,666,464.00 - - - | 4,666,464.00
VLS R4 33,956,954.7 ] ) | 33,956,954.7
4 4
A7 I RAIE < 348,670.95 - - - 348,670.95
5 Gy M At 109,959,506. | 864,325,208. | 792,260,784. | 347,017,449. | 2,113,562,948
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A0hs 26 65 44 25 .60
ENIRES
i ] ) ) ) )
ISR - - - | 4,951,536.41 | 4,951,536.41
IR ) - - - - -
JEYAT R g 3 - - - | 2,182,348.96 | 2,182,348.96
N SCHE 2537 32,122,546.5 | 32,122,546.5
=8¢ ) ) ) 9 9
Hopth % = - - - - -
e o s 148,931,595. | 864,325,208. | 792,260,784. | 386,273,881. | 2,191,791,47
s any
95 65 44 21 0.25

Uik
I A8 Bl 3¢ - - - | 9,067,960.34 | 9,067,960.34
PATEFEA - - - | 1,279,642.57 | 1,279,642.57
P
NEATHEE B - - - 255,928.54 255,928.54
N ASHIE 2537 36,127,325.2 | 36,127,325.2
B ] ) ) 7 7
SEHA [l ) 4 384,100,000. 384,100,000.
Rl 7K 00 ) ) ) 00
JREAST A5 i
% ) ) ) ) )
};‘;ﬁﬁcg’% - - - 488,490.61 488,490.61
A ) S - - - | -140,566.10 | -140,566.10
A - - - - -
A Aot B - - - 11,166.94 11,166.94
Hoph A7 53 - - - 185,802.88 185,802.88

s 384,100,000. 47275,751.0 | 431,375,751.
Ukriesean 00 - - 5 05
FIZPUKRSE | -235,168,404. | 864,325,208. | 792,260,784. | 338,998,130. | 1,760,415,71
7 05 65 44 16 9.20

T RPPRAARIE G A BIIIKEME,  JF IS L 0E R 2 58T E O H s 2059
H#F#H T LK.

6.4.9.4.1.2 F 2 XSy B BURPE T

Bk | BRI DL AR 173770 & AR R A AR
Xt PR R H IR & P E IR &4 (A
o o S s fr: NRMJE)
e PR 22 R 250 AWIE C 2021 F 6 H | EFEFEEC 2020 4 12

30 H O

H31H D

LA AT BT 25 R A

-25,958,648.12

-18,764,651.20

2. TIA AT T R 25 DI

26,355,321.46

19,050,194.57
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6.4.9.4.2 SMLC XS
NI IR 2 8 4 il T L 19 2 o W A B SR T 42 98 8 DR NI 26 A48 50 T R A 0 20 1) JRUR
RIEE A B A AR T, TG RSN R .

6.4.9.4.3 H AR A% XU

AL A R 16 4 T i T L R 2 0 0 (1 SR SR B < R o i 3 M 2 A A
IR LLAM T S i DR AR ST R AR BB R o AR 4 BHER THIE 5548 5 B b 1l B4R
AT I [FI T 3758 5 BRI ZE AR 2, o s Py A A A% R SRR T B MIE S5 AT B4R B4
B UL BRI S, T RECUR T 25 3% B A BB (K B

AR 4 1 e 4 TN A T A TR R AL A e R e, S o 2 W 1R L BUR
ST, GEEIERTIHIB TR, L R R R S M e s B X B AMIE S i E
AT BGE BT, IO RS L5 W A B R AT I . AL S A
FEMGE O B R MR B0k, XA SN . WU E . B A S HTIEIE, keI
ST B A B TSR RS o

AT G AL () B PR IR LA O A U . AR R A B rh B 18 0 &
B [ LU BIAMIE T 80%, o B8 T m] e filt s P LUl & T AR TR 56 4 5877 1) 80%,
BT (B AEATARAIE) SR 28 26 b A I B8 LA R B B W 72 1) 20%. b, ARG S
BN 0 A 4 BT R OAIE S5 A S M, 0038 P 2 o o B V) 3k ek A7 KUK
JERE, A4E VaR (Value at Risk) FEFRZEACIN A S T I OV ZE RS UK, IR T S
XU HE AT R b R

6.4.9.4.3.1 HAWMHE XS W O
MA: Nt
AHEAK 2021 £ 6 A 30 H FAERER 2020 4F 12 A 31 H
HREEE :
TiH " i " bR EHT
Ny I TIKIEN @1(30;5% N E Vil 1 (%)
2% B AN EH IR S
*i @fm%ﬁ 412,436,345.30 19.83 347,017,449.25 19.71
P B
52 5 R -
HEHE
52 5 R -
AR R s
FTAE S Rg = -
TFHE
HoAf - - -
&it 412,436,345.30 19.83 347,017,449.25 19.71
6.4.9.4.3.2 LA XS T BEURRAE 2B
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B | BRIPER 300 485 AA At 3778 B AR FFA AR
e A A 36 H Jh 4 03 P v E 2 i 80 (HR
e ot [ A (A fir: N6
e AR 2RI AR € 2021 6 A | BEERC 2020 4F 12
30 H D) H31H)D

LIPIR 300 FTF 5%

25,921,106.02

19,923,073.75

2.0P9K 300 FFE 5%

-25,921,106.02

-19,923,073.75

6.4.10 A Bh T EAEM AT 2T IRER T E Y K ARSI
AT GAR I T 2 A B T 2R M 2 T ReR B S F 5

§7 REAHAEWME

7.1 FIRE SR -HEH R

SRR NIRRT

o) 5iH L8 () o 2 BT I LA
(%)

1| B 412,436,345.30 14.62

Hrp: RS 412,436,345.30 14.62

REEHT - -

30| FEEY A T 2,299,547,180.42 81.53

Hrp: fiigz 2,299,547,180.42 81.53

BE S HFUE SR - -

4 | REEIET - -

5 | ERbATA IR - -

SEN IR G Rl 7= - -
e W = Y SN 3R 5 4 il

A0hs - -

BATIER M B &AM &A1 38,554,346.03 1.37

HAh BEr= 70,007,237.44 2.48

At 2,820,545,109.19 100.00

7.2 WMEHRET LA ROBRERBAE
7.2.1 EHREATIW A REITABERRAE

SARAL: NIRRT

Tk _ B G T e HE L
e Pl Al e | SRR
A Y-S NN O\ 4 - R
B KA - R
c | gl 347,800,200.80 16.72
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D CEVANEE WA NI /S W) ¥ e Y IV - -
E EH - -
F R A EEN - -
G pabiiibe IR E a4 - -
H fErG A - -
I 5 AR AE BRI 42,447,817.40 2.04
J a4 - -
K s Hh =l - -
L R GG T 25 AR 55 - -
M Bl HIE FEANE AR SS - -
N IR PRSI 28 e it A B - -
0 S RS « AEFRAN H A IR 55 - -
P BE - -
Q PAFIH ST AE 22,188,327.10 1.07
R A AR E AR R - -
S ZRE - -
ait 412,436,345.30 19.83
7.2.2 REWRIBTIL 2 RPBREREREREHAE
AT G AR AR R R A HE i 5 0 R
7. 3 BRI A ROHME & B ST = HE LB RN R TR B = S 5 4
e | mEmAEn | mEak | MR B | AnhE G | Do e P
tesl (%)
1 |300122 BRAEY 176,400 32,939,172.00 1.58
2 | 300274 FH ' FLE 246,438 28,355,156.28 1.36
3 | 600399 44N 1,463,700 26,551,518.00 1.28
4 | 603501 TR Ay 81,200 26,146,400.00 1.26
5 | 300124 CNEA 342,900 25,463,754.00 1.22
6 | 002415 RN 353,126 22,776,627.00 1.10
7 | 002049 LOCE 145,757 22,474,271.83 1.08
8 | 300347 TG EY 114,787 22,188,327.10 1.07
9 | 300014 L4 8 Re 210,700 21,898,051.00 1.05
10 | 600570 H A4 B 231,500 21,587,375.00 1.04
11 | 688111 EAlIPSYN 52,838 20,860,442.40 1.00
12 | 600660 AR B 370,200 20,675,670.00 0.99
13 | 600862 H R 588,900 18,126,342.00 0.87
14 | 300750 THERAR 27,100 14,493,080.00 0.70
15 | 600346 (EWAESEE 507,800 13,324,672.00 0.64
16 | 603517 4G T 149,393 12,592,335.97 0.61
17 | 300115 KB 600,080 12,361,648.00 0.59
18 | 688200 Al B 25,821 12,221,853.93 0.59
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19 | 603486 Bk B 49,600 11,312,768.00 0.54
20 | 300760 LR EIT 22,101 10,609,585.05 0.51
21 | 601966 B 234,400 10,252,656.00 0.49
22 | 688383 #oom B 37,042 5,223,292.42 0.25
23 | 600690 HIRER 52 1,347.32 0.00

e X FEEAE AAH B TR

E":éo

L
X 73S

GHIEARMES S5HF, LA R 35%

7.4 ME W B ERRA SR ERZS)
7.4.1 RIFENSHE 3SR ™ FE 2980T 20 44 KR B4
SRR NIRRT

- v
e | mEAE | A KB TN gfgﬁ%i?
1 300347 &R 27,570,305.67 1.57
2 | 603517 LR 26,248,993.54 1.49
3 600399 oS4 21,865,050.00 1.24
4 | 300124 LESZN 21,571,482.00 1.23
5 601966 Bivieha 21,552,033.78 1.22
6 000157 HRECE R 20,958,874.40 1.19
7 300274 FH S FL IR 20,652,059.00 1.17
8 300014 o448 RE 20,277,428.23 1.15
9 |002311 KA 19,697,491.00 1.12
10 | 300122 BRAEY) 19,033,947.61 1.08
11 | 600660 i R B 18,265,713.68 1.04
12 | 300413 TR 17,702,039.50 1.01
13 | 688111 EAlIPIYN 17,015,358.94 0.97
14 | 002352 Jii =4 16,905,211.54 0.96
15 | 688396 1 T 16,842,893.77 0.96
16 | 600346 (IEWAFSEES 16,513,253.61 0.94
17 | 600862 H R 16,301,079.00 0.93
18 | 002049 A E R 15,824,817.00 0.90
19 | 002714 WO Ay 15,710,525.90 0.89
20 | 600570 TEA T 14,354,971.00 0.82

A RN RN EESMFEN Bk B, B IR AT RS R,
TN HHL AT A A AN R LA H R 5, BB 5 9 .

7.4.2 Rt e W PSR 5HE 2980T 20 4 BB A
AL NIRRT

b IR 4 B
= AR 2L A4 R HA R4 i
Fe | RERE R T4 % A B & SEH] (%)
1 601601 EESp NS 32,487,106.92 1.85
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2 | 688396 0 23,738,652.24 1.35
3 000157 rhEKE R 22,933,588.85 1.30
4 | 600690 HIRER 22,451,608.86 1.28
5 002352 Jij =42 5 22,068,169.27 1.25
6 603658 2 E AW 21,009,953.61 1.19
7 688002 BTN 20,927,133.99 1.19
8 | 600741 IR 20,487,976.97 1.16
9 002027 PPN 19,688,078.95 1.12
10 | 300413 AL 18,452,366.50 1.05
11 | 002311 R EEH] 18,160,985.16 1.03
12 | 000661 KB mRr 18,061,960.00 1.03
13 | 002371 675 44 17,656,575.00 1.00
14 | 300760 B EST 15,375,385.56 0.87
15 | 300122 BRAED) 15,045,051.99 0.85
16 | 002714 Wy 13,858,763.67 0.79
17 | 300750 TERT AR 13,698,078.00 0.78
18 | 300502 oo A& 13,629,472.20 0.77
19 | 002179 L 12,806,745.85 0.73
20 | 002402 TR 12,795,091.40 0.73

e SRR iy BRSNS Bl EAWIE. RAT N BIE SAT R ISR
SE AL R el (RS AN TR LRSS B 151, AN AR 5 9

7.4.3 RN I BAS B 32 BB H RN B A

Bpr: NRMG
SENBGEE A (%A B 549.261,088.72
SEHBREERON (R3S B 525,078,736.33

TEe SRANBERAS 32 SR N P45 K S A e RS A R LA KD 3151, A%
JEAHIRAE H 3

7.5 WIRZEF S MM RN GRS

SRR NIRRT

5 75 il AfPE o) o JE 4 E P B L B (%6
1 | Exfigs 67,156,516.20 3.23
2| RATEE - -
3| &R 44,149,140.24 2.12

Hrp: BURMESRf; 44,149,140.24 2.12
4 | kg - -
5| Ak IR TR - -
6 | I - -
7 | Al (AR HRAD 2,188,241,523.98 105.21
8 | [AhlkAFE - -
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9 | HAth

10 | &t

2,299,547,180.42

110.56

7.6 FIRIEA SOYME & 2 S B 7= E LU R /INHRF I BT 42 (i 45 3 9 40

SHRL: KR

| MR | AR | NE GO | Al G | e
tefsl (%)

1 | 110053 TR 2,317,190 281,214,178.40 13.52

2 | 110061 ks ¢ 27 1,001,040 131,126,229.60 6.30

3 | 110075 PN fiit 1,048,600 128,862,454.00 6.20

4 | 132018 G =ik EBI 1,044,100 125,417,292.00 6.03

5 | 127032 TIAT R 1,073,391 120,724,285.77 5.80

7.7 IR A SOMHE o Fe e B ™ 1+E HL I KN BT R B 7 SCRRESS R E
48

AT AR IR ARFFA B SCFFIE SR -
7.8 MEHREA RME S E ST FE LA PHFHIT LA RERREN
il

AR SRR IRRIF A EIR.

7.9 BRI A SOYME & 2 S B 38 LB R MR I BT T 44 BUIE B3R B 40
AT G WIRARFFARGLE

7. 10 5 HAR A2 S HBEH KB AL 5 1F L v A

7.10.1 R EHIR AT S BB IR R S Rr B A0 28 B 40
T

7.10.2 AR EHB B RN RBOR
e

7. 11 GRS F 0 H GO 538 5 1% 0L v B

7.11.1 A A E AR IR BUR

AFEG AT E RGBT, R ARE XS E B E N, DIERME A FEE R, R
ML SE G IER T &2, X g M iR i isr s mut s, 456 E 6
BT I e Y SR A H A EKF, SIS =T ILRD, 8 2 ke Sk & IR E
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EHRMSHAT EMIRME R R BR800 5 8 E FUN SRS vE . SshvE R RS PR
ik, J2 I E A DO AR GEE U . X Re R 1 D0 s 1k RS, K00 R D R ] 25
A B R ATA SR ATATVE T, DLIK B BRI B AL A i B AR KU K H £

7.11.2 R HIR AT BB 0 6 SR S A0 47 25 B 40
T

7.11.3 A1 £ B B L B VR
T

7. 12 EAEGWRE MR

7121 FHEAEESERNITHIEFHRTERARRES WP ERI LR
WE, BRERSHE BT —ENRIIATTER. LANER. W, ENXTH
FRUESF I3 B R SRS P i i i B

5 N 2R AR AT+ A4 UE SR AT BARR A B E AT IS M, AR S
HHAT—FE N ZEI AT T AT
7122 FHESHERNITHARERGEHESSFAMENEEREE. Wi,
B RN AH R B B B SR SRR i U B

NI AR A4 R R 2 e TR E A B SR e, A e TN A
FIRURE b LR i S0 A0S N P SN

7.12.3 AR HoAh A TR B P BR
Hhr: ARt
e R &8 o)
1| fFHRIES 400,734.78
2| MGEFIE R K 61,960,421.47
30| MR -
4 | MUYCHLE 5,212,787.69
5| RSB R 2,433,293.50
6 | HAhpYCEK
7| TR A
8 | HiAth -
9 | At 70,007,237.44

7.12.4 ARFFH KA TH B0 B T #8557 B A
SRR NRTT

Fe RIS 575 44 K NRME O | HEEEEEE ] (%)
1 110053 TR AT 281,214,178.40 13.52
2 110061 IES &30 131,126,229.60 6.30
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3 | 110075 A AL 5 128,862,454.00 6.20
4 1132018 G —Isk EBI 125,417,292.00 6.03
5 | 128095 B fi 114,125,411.40 5.49
6 | 110048 1 e i 5 94,885,881.40 4.56
7 | 113605 KA 77,079,044.80 3.71
8 | 113582 KIE AR 69,157,718.00 3.33
9 | 128046 IR A5 54,696,105.58 2.63
10 | 113614 f# 20 F A5 50,078,815.80 2.41
11 | 123064 Ji i 49,041,722.40 2.36
12 | 110066 AR 45,779,845.20 2.20
13 | 113607 5 20 it 42,951,590.40 2.07
14 | 123078 KL 42,010,358.07 2.02
15 | 128137 TR 39,137,987.72 1.88
16 | 110077 IR 38,757,379.50 1.86
17 | 113044 K1 37,865,734.50 1.82
18 | 113026 AR 37,695,916.90 1.81
19 | 128113 bl i £ 37,339,304.80 1.80
20 | 128134 5 B 5t 31,553,405.31 1.52
21 | 127011 A 2 31,306,265.00 1.51
22 | 113025 HH 22 5 it 23,627,425.80 1.14
23 | 128017 KN 22,764,107.52 1.09
24 | 123060 PN i 22,583,512.60 1.09
25 | 113611 20 He i 21,939,754.10 1.05
26 | 113612 7K L A5t 20,800,238.60 1.00
27 | 128101 I B 4 5 19,715,662.76 0.95
28 | 113011 MR fiit 19,679,806.60 0.95
29 | 128029 K PH %% £ 14,600,659.00 0.70
30 | 113537 SChl A5t 11,025,271.10 0.53
31 | 113509 IR A5 10,856,360.20 0.52
32 | 113548 VEE X T 9,006,901.20 0.43
33 | 113579 e R Aot 7,441,434.00 0.36
34 | 128141 HE e % fiit 4,497,664.92 0.22
35 | 127024 T Ve £ 3,873,452.10 0.19
7.12.5 BAR BT 48 I 2 P AR AR U8 32 BR AR O B 1 B
AT G AN A AR 5 58 A 44 I S RO T IE 52 PR AR
$8 EEMBFAENGBE
8. 1 iRESEMHBREABRFENGEN
WEERAL:
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A Frh NG5
AR R N %
éf S Pl M AHHE
# e 5 g o 5 gy

;F FA b F A Lo
22,9

23 54,257.30 1,002,479,369.42 80.39% 244,516,202.30 19.61%
8. 2 HIRESEHANMNWA RFFHERESHIE N
i P LA (D) 5 G R LB
P IN XN T .
A 60,062,239.42 4.8166%

8. 3 MIRESEHEH AR BFHFEEFBAZESHBEBXHFER
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151 NIFFE AT 4
ARG GEFHATFBATES 10~50
§ 9 FRAREESHHELE)
BAL: A

AREARH QIS 43 H 14 H)FR 444

2

N

373,976,207.75

At ST e A AL A

1,094,346,257.48

AR 7 IR <5 e R 4

1,305,649,565.25

Pk i SR < B B A

1,153,000,251.01

AR A I E) 2 AR AR B A (B D
uvv_ni/ﬁ\ﬁu )

AR ST T A B A

1,246,995,571.72

§ 10 EXRFMHES
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10.2 EE&EEHEAN. E&HREANENESTERIHNERAFRZS)
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SEH 2021 4 2 19 HAER.
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10. 4 B RIS IR

A ST B VR M TS
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AN, HeeE RIS UE B ORI RS A AT
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10. 7 EE MRS AR R 5 B Iuh A XL
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LR NRFIG

. B EEAE 5 87 S A2 5 v AR
< o 24 B
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HRERIES 1
RAES: 1
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