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A FEE O - - | 106,426.21  106,426.21
A B R 55 o - - - - -
N AsEAZ By B - - 4 199,668.46  199,668.46
| A - - - - -
A S . - - - -
A A - - - - -
i3 JIE BT 15 B A7 f5 - - - - -
HoAth A7 fiit - - 4 190,156.97 190,156.97
e T - - - 1,691,808.75 1,691,808.75
MUK 129,854,797.48 - -{487,629,756.03 517,484,553.51
EERER

1R 1-5 4F 54EME | FitE it
20204 12 H 31 H
_—
ERAT A7 3K 26,144,619.10 . . 4 26,144,619.10
i Y N 374,841.11 . . - 374,841.11
- RAIE < 85,248.31 - - - 85.248.31
T 5 M G g - - -461,049,149.16 461,049,149.16
T4 4R e - - - - -
SENIRAE 4 fil 5t - - - - -
S S IE 2777 K - - | 3,289,233.98 3,289,233.98
B SR IS . - - 3,062.31 3,062.31
IAkdiies] - - - - -
ST ER T R - - - 828.94 828.94
I8 JIE BT 1580 58 7 - - - - -
LA 7t 7 - ] - _ )
s ean 26,604,708.52 - -464,342,274.39490,946,982.91
1453
A K - - - - -
5Z 5y P 4 b f A5 - - - - .
1A Gl 7 A5 - - - - .
S H [0 4 g %
N ASHUE 777 LK - - 4 1,434,425.99 | 1,434,425.99
A5 ¢ (1] 3R - - - 1,308,974.24 | 1,308,974.24
A N AR T - - - 609,824.98 609,824.98
AT HEE B - - 4 101,637.49 101,637.49
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o A5 4 5 ik 55 B

oA 22 5 B

|

163,657.59

163,657.59

oA LS,

oA A

5 SiE PITAS 97£5

oA 475

190,201.69

190,201.69

UiNTSSa

3,808,721.98

3,808,721.98

R U e

26,604,708.52

-460,533,552.41

487,138,260.93

T R PR NASIE & B KA O EL, 4% 20 9E BRI Sog e B
s B H BT LR 3E

7.4.13.4.1.2 P ZR R B OB 2B
T 2021 4 12 H 31 H, AFEEGERIFAL ST (2020 4 12 A 31 H: [[),
EA] 1L 77 370 26 R AR B0 T AR B 4 5 7= 44 G B K R (2020 4F 12 H 31 H: [F)).

7.4.13.4.2 ANC A

AN RS S 45 < i L ) 23 8O E BR R B g 9t B DR ANV R AR Bl i AL Bl i
JRSE o AR IR iR B 77 B St AN R T i A, BRI e 3K AN XU o

7.4.13.4.3 F AR R
FCAARN b XU 2 i 25 5 T 45 4 Al T EL D 2 oA AR Sk I 4 2 DR i T 3 R 2
AN ZR LA T S 4 DR 2R AR Bl T A AR I BN R R o AR < B B8 TR AC S B |
T BARAT 18] [V T 3458 25 HOE SR, BT TR P A A s XU SRR T BRANIE S5 AT AR &
ZE NGB R I LR, 0] e SRR TIE 25 117 3 R A I B ) 0 o
AT A B AW EE R R AA IR, RAHCE B sk, 8

T 75 L B A L S BUR B 23 AT

+
4h

FUETF T

Db, M B e B A A AR

YU s X ANIESR A E PR AT SO B AT, SRR A Ak e TR 440 5 Vi Bl PR 4R B

BEATHLTE . AT G IR E HE M
B WEAGHITBIE,

8 A o

TR, XTI . 5177 D
W B A B B AT 2, SRS RN AT BE R A H AR A

BEAh, ARk Sk 08 BN DN A SE G IR IIESR O M St 4%, e i 2
3t

it B VR

&
&

HBEAT UK B &, A3 VaR(Value at Risk) 54725 sk 2t A< 55 4 1 i (98
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FERS IR, S I3 RS 3R AT R R A A5 1 o

7.4.13.4.3.1 HAdAN#E XK i T
SN NRMIT
AHHAR AR
2021 £ 12 A 31 H 2020 %£ 12 A 31 H
i 3
4
T H &
YRR o
NV KD Ny I FIKIE] PR
18 1
fE L
(%)
%1 (%)
T o Mgt ;= — R % | 489,066,963.95 9451 | 461,049,149.16 94.64
O N o A g R 5 g - - - -
Lo — s B
A ARl os 7= — BUIE % 5 - - i .
HAth - - - -
it 489,066,963.95 9451 | 461,049,149.16 94.64
7.4.13.4.3.2 FARA#E AR F R 2B
i Kb Gt b s SR v DA AN oAt T 3 8 AR AN AR
PORATRER L i B S g e A 1= RE )
g R NIRRT
FH R XU A B ) A2 5 A FEEREE
S 2021 4£12 H 31 H 2020 £ 12 H 31 H

5%

1. b5t EE R HEHE T

33,639,497.39

48,602,814.59

5%

2. Mb G HE Ak v D

-33,639,497.39

-48,602,814.59

T e ST ME = )R 300 45 BT % >60% + i 45 A 48 Bl 2t % >60%.

7.4.14 7 B TR SRR T E R AR EIR

D2 ehrE

&
&
bl
b
N
b
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() &Rt TRARWETERITE

N FAMETH RS R FTE R, B A SO E e AT A A
T a8 P BB AR TR E -

BRI AR S A GR35 B ARG TR AN

BB R BRES— R U B M O 5 B A £5T B I T R N

BRI ARG AU AN WU SR

(b) HFEEHT LA FOp A 5 A <k T A

() 2 W& TR A R E

FAMK, REEERAE A RME TR DA S 6 0 SRl s b g
R IR ARH 483,941,568.91 76, J& T 55 )2 IR ARETN 5,125,395.04 7, TJ&T
EEERMAF(EFEER: B2k 458,425,206.82 76, 5 J2IK 2,623,942.34 7T, T
BZRK).

(i) 2 SO BT S YK ] 1 2K AR E)

A H 4 DL IS 2 R T W IR SR TR A H ORI 5 2 K ) 3 B R T 05

SHFAUESRAE 5 B BTSSR (i, 5 B KIS R . 52 5 AN I R (L diok i
1IN 22 5 ATEER) . BUE THEATFRATEE 0L, AR A TIEMH 258 5 I E ik
HHAIR) . 38 55 A% BRI 1] B2 BB HATRDREAR DG SRR 5 ( A RME SN — 2k FRAR
AR 1 VR 8 o SR (AN FTU SR N AR T A K SRR E , 8 A R A i A
pIRIEIACE =3 ey N =/ ¢

(i) 28 =2 R SOOME R B A 1138 51 <540

o

() AEFRLEM LA b E THRE SR T A

TR, AEEERFE RSN A RIMMETER ST = (LEER: [H).

(d) ANUAA S E T Y Sl T H

ANUAZ Fo A B 52 0 o il 8 7 47 45 3 A RSO ORI Atk 4 i 67 5, FL K Ty
152 RMEARZEIR /N

MR BEES A ATE) (M2 THAENEE 22 5 — &xfh T B#AATE). (dlkett
HENES 23 ‘5 — e BT R ) (b tHHENIEE 24 5 — &M oeit) M (et
537 S-&m T HAIH) (B AFRCH E il T RN )M e, LARFEGE .
[EIARAT ORI I B B 22 A 23 F 2020 4F 12 H 30 HR AT (ST k25 B 52387 4 il
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THARSTHEN FE R, AFHEFFBRR -GN 2 H 2022 4£ 1 H 1 HE#ATH € T
HAEN. A2 2021 55 12 A 31 H, AFe O 5epe 1 AT Hr < Rl T AE U 55 45 38 75
FERCM VPR o 2T AT Gl 55 AR, 37 < i R T PRI AN 20 AR Bk < (U 55 IR 00
A2 e R A RS o

AEERE 2022 4 1 A 1 HEEHPATHIPTIE, IR AAEN Fo v 1052 55 1 &
Jivk, RAERARITA F AL, 2021 A0 LR AMEEIR .

(3)FR 2> Fe OB AT 3B ez ik L HAE N A, A5 517 03k H AR Sk 0 /5 240 I 10 3
fib B ZE T

BERBHARSE
8.1 HiREEH=HERN
SRS AR
e SiH o o 4 S T 7 1 B A
(%)
1 Bl 12 5% 489,066,963.95 94.20
Hpe 489,066,963.95 94.20
2 FeG]TE
3 ] 5 WAL 7 5 %
Hrp: fiigs
B SCRFUESR
4 Dase A ey
SR AT AR SRR
SENIREE SR 5t
FHodre SR ) 3K
NIREE G =
7 fﬁﬁ#ﬂn A 29,830,982.19 5.75
a1t
8 At % 1 5 278,416.12 0.05
9 it 519,176,362.26 100.00

Vi AR AR T IR OR 355 A 3 3 P PR 5 S LR 5 58 A e

8.2 ME IR BAT W R B EREHE
8.2.1 MEBAREATI RN ERTHE

577, L73
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%58 T,

73

I

G 17285 AROME () SR
B EEH] (%)
A YA NN NN 4 1,474,816.68 0.28
B | REk 18,779,987.90 3.63
C il il 278,506,674.73 53.82
5 ML) B0 VR oK A At
A4 46,853,470.65 9.05
E eS| 4 28,041.83 0.01
F oo dttkmEEl 1,018,033.01 0.20
G IS B AEHEEDLY -
H {E 78 A, -
| &R AT E B IRSS
L4 18,060,145.53 3.49
| il 53,944,249.44 10.42
K| =l 15,159,611.25 2.93
L FELGE N 55 MR 25 -
M| BRI FORIBOR AR 55 55,103,800.45 10.65
N | KF SRR SR FL 52.038.39 0.02
0 JEERSS . B FE A HAd AR 55 b -
P HH -
Q | PAEMHETIE 18,161.78 0.00
R | cfb. kA AR 37 932,81 0.01.
S Zie .
&it 489,066,963.95 94.51
8.2.2 MEMREAT WA R BB H B ERRAE
AT 4 AR B R AR 40 I s e 58 2 L 5 5 () s A
8.3 BARIRZ A oA o5 H &5 7 13 E EL B R/ INHE PP B B I SR 3t B 4
SRR ANRMT
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o Ak 4 B
5 | SR J S A4 FR B () YNDIRXIED

A ELpl (%)
1 603816 Joi 2% oK J 560,471.00 43,245,942.36 8.36
2 002831 R R 1,210,636.00 40,786,326.84 7.88
3 300416 DiRnR A 967,573.00 32,849,103.35 6.35
4 601601 R R 1,204,562.00 32,667,721.44 6.31
5 600011 1R [E bR 2,305,000.00 22,335,450.00 4.32
6 603018 e R 1A 2,629,784.00 21,984,994.24 4.25
7 600038 =N E ) 265,700.00 21,335,710.00 412
8 600036 AT 436,800.00 21,276,528.00 4.11
9 603583 FEE IKEN 421,965.00 20,942,122.95 4.05
10 002891 RSB A 630,600.00 19,069,344.00 3.69
11 603337 A va et 780,200.00 18,295,690.00 3.54
12 601985 W A 2,130,500.00 17,683,150.00 3.42
13 603228 SHEHT 456,520.00 15,763,635.60 3.05
14 002968 B RIE 427,875.00 15,159,611.25 2.93
15 000603 REIA TR 1,131,755.00 14,237,477.90 2.75
16 600079 N1 ) 584,400.00 13,160,688.00 2.54
17 600741 IR 463,200.00 13,108,560.00 2.53
18 002212 KAfE 634,700.00 12,167,199.00 2.35
19 000738 WU il 381,300.00 11,545,764.00 2.23
20 300718 KRRl A 676,500.00 11,419,320.00 2.21
21 600967 el 928,600.00 11,096,770.00 2.14
22 600905 — g RE IR 907,763.00 6,817,300.13 1.32
23 002466 RN 58,600.00 6,270,200.00 1.21
24 002050 AR 200,700.00 5,077,710.00 0.98
25 688087 Jpt AR 53,439.00 5,047,847.94 0.98
26 600104 REEH 238,100.00 4,912,003.00 0.95
27 002078 N EE4 398,300.00 4,576,467.00 0.88
28 601899 Ll 468,300.00 4,542,510.00 0.88
29 600760 HRRIE ) 61,900.00 4,211,676.00 0.81
30 688111 EAIIPIYN 12,129.00 3,214,185.00 0.62
31 300408 IR 64,500.00 2,876,700.00 0.56
32 601728 o E S 562,873.00 2,413,599.43 0.47
33 002714 W Ay 27,200.00 1,451,392.00 0.28
34 002402 AUES 40,000.00 1,097,200.00 0.21
35 603517 YR 13,700.00 936,121.00 0.18
36 603708 KHEM 49,900.00 830,336.00 0.16
37 688176 PHT S % 17,819.00 409,480.62 0.08
38 688112 SRR 4,901.00 392,325.05 0.08
39 688798 VONHT 1,861.00 391,424.13 0.08
40 688728 R 11,094.00 325,165.14 0.06

#5971, L7377
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41 688800 Hynl ik 1,967.00 262,653.51 0.05
42 688276 H v A 3,459.00 237,287.40 0.05
43 688262 ESpY S%5 4,406.00 184,963.88 0.04
44 688670 el 2,310.00 171,194.10 0.03
45 301096 R 1,526.00 129,969.52 0.03
46 688553 T2 3,972.00 127,540.92 0.02
47 688355 A E R 2,710.00 90,622.40 0.02
48 688718 2R 2 3,145.00 87,147.95 0.02
49 301055 KN R 3,541.00 80,181.54 0.02
50 301136 ANy 7,172.00 75,449.44 0.01
51 300979 HR B A 648.00 57,704.40 0.01
52 301050 B H) 233.00 54,694.42 0.01
53 688395 IEZHEA 1,627.00 46,304.42 0.01
54 688367 TREF 1,717.00 42,873.49 0.01
55 603071 YIr=3ge 1,627.00 41,098.02 0.01
56 688681 BHLC B A 1,899.00 38,245.86 0.01
57 688501 HIEHR 1,759.00 37,132.49 0.01
58 301035 NEES gl 618.00 34,781.04 0.01
59 301155 NEyRN e 334.00 32,314.50 0.01
60 300953 EARRH 240.00 31,336.80 0.01
61 603230 RE&[EE 1,141.00 29,517.67 0.01
62 301127 RIFIAR 1,685.00 28,847.20 0.01
63 301177 16 e Ji A 245.00 28,439.60 0.01
64 301211 Fi gl 822.00 27,660.30 0.01
65 301058 HORR TR} 1,386.00 25,280.64 0.00
66 301099 FEGI 7 351.00 25,047.36 0.00
67 301069 IR ) 539.00 23,829.19 0.00
68 300982 75 CHLRE 317.00 23,328.03 0.00
69 301221 Nz B 260.00 23,067.20 0.00
70 301039 £ 2 40 1,672.00 20,916.72 0.00
71 301018 HH 2R A% 782.00 20,378.92 0.00
72 300941 BRAH 399.00 20,376.93 0.00
73 301149 BRI 1,214.00 20,346.64 0.00
74 301082 AR 915.00 19,699.95 0.00
75 300994 AL A 420.00 19,089.00 0.00
76 301090 g 1,659.00 18,613.98 0.00
77 001296 KA R} 310.00 18,376.80 0.00
78 301060 LR 587.00 18,161.78 0.00
79 301087 IR g 235.00 17,704.90 0.00
80 605162 B 1,377.00 17,570.52 0.00
81 301168 1M R 329.00 17,150.77 0.00
82 301100 KA 547.00 17,033.58 0.00
83 300986 EREM 264.00 16,898.64 0.00
607, L7377
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84 300967 I 1% 157 Ay 623.00 16,609.18 0.00
85 301101 B H 85 371.00 16,086.56 0.00
86 300997 R 928.00 16,082.24 0.00
87 300968 PN 2 1,162.00 15,977.50 0.00
88 300614 [ERALZES 329.00 15,792.00 0.00
89 301118 (ES ey 315.00 15,441.30 0.00
90 301189 LAY E 271.00 15,344.02 0.00
91 301166 e 4 161.00 15,214.50 0.00
92 301089 WiHT 2 220.00 14,944.60 0.00
93 301180 JIRERHE 654.00 14,858.88 0.00
94 301091 RIWAE 468.00 14,653.08 0.00
95 301046 REMERL 290.00 14,207.10 0.00
96 301015 AR 462.00 13,998.60 0.00
97 301111 B 379.00 13,901.72 0.00
98 603048 AR 464.00 13,456.00 0.00
99 301190 K EHE 483.00 13,263.18 0.00
100 301017 O T e 555.00 13,209.00 0.00
101 301179 T Ee 253.00 12,844.81 0.00
102 301020 R 421.00 12,815.24 0.00
103 300942 S5 EEY) 443.00 12,784.98 0.00
104 | 301026 EE R 203.00 12,734.19 0.00
105 301126 A5 Y R 662.00 12,730.26 0.00
106 301093 == 246.00 12,263.10 0.00
107 301185 B 3 R A 578.00 12,230.48 0.00
108 301021 T O 290.00 12,014.70 0.00
109 300966 LR 25 286.00 11,731.72 0.00
110 300987 XA 4 301.00 11,678.80 0.00
111 300962 G IR 576.00 11,422.08 0.00
112 301048 GMEET 843.00 10,925.28 0.00
113 301002 T Ay 201.00 10,813.80 0.00
114 300978 REI R 593.00 10,709.58 0.00
115 301092 i &) 297.00 10,549.44 0.00
116 301011 TR 175.00 10,535.00 0.00
117 603219 R A 528.00 10,449.12 0.00
118 301108 TR A 194.00 10,419.74 0.00
119 301088 B 415.00 10,238.05 0.00
120 300945 =R )2 474.00 9,968.22 0.00
121 300971 RS T 245.00 9,787.75 0.00
122 300774 AN 444.00 9,359.52 0.00
123 300879 KA 466.00 9,212.82 0.00
124 | 301078 %1 F 756.00 9,177.84 0.00
125 300950 7 [5] AR 219.00 9,143.25 0.00
126 301182 JIHERH 294.00 8,990.52 0.00
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127 301193 KIRH 297.00 8,654.58 0.00
128 301012 71Nz 170.00 8,608.80 0.00
129 300975 T 2% HL T 492.00 8,575.56 0.00
130 301025 B AL 403.00 8,414.64 0.00
131 300958 ETEE 300.00 8,103.00 0.00
132 300956 YAl 371.00 7,965.37 0.00
133 300948 AR 324.00 7,944.48 0.00
134 301066 JiE A 344.00 7,856.96 0.00
135 300814 g LR 328.00 7,832.64 0.00
136 301133 SRy 286.00 7,707.70 0.00
137 301198 =T 262.00 7,650.40 0.00
138 301030 R 242.00 7,627.84 0.00
139 301016 R 275.00 7,128.00 0.00
140 301081 R Ay 403.00 7,028.32 0.00
141 300972 Ji A 430.00 6,815.50 0.00
142 300998 T T IE 201.00 6,699.33 0.00
143 301033 R 108.00 6,476.76 0.00
144 301049 R 196.00 6,452.32 0.00
145 301032 Sy 513.00 6,417.63 0.00
146 301004 5 i A 312.00 6,389.76 0.00
147 301036 R By 205.00 6,135.65 0.00
148 301041 SHE 215.00 6,065.15 0.00
149 301007 ES VL A 303.00 6,035.76 0.00
150 301083 H I e 416.00 5,911.36 0.00
151 300854 RIS N 203.00 5,539.87 0.00
152 001234 gt 333.00 5,504.49 0.00
153 301038 TRIKH B 266.00 5,381.18 0.00
154 300995 T A 191.00 5,292.61 0.00
155 301057 TS 273.00 5,238.11 0.00
156 301010 e T e 218.00 5,227.64 0.00
157 301059 G =0T 259.00 4,998.70 0.00
158 300992 ZeAE R 200.00 4,950.00 0.00
159 301027 He s AR 1A 286.00 4,761.90 0.00
160 603176 T IEAE ] 1,924.00 4,713.80 0.00
161 301037 LRATAE 193.00 4,682.18 0.00
162 301053 e Tolk 155.00 4,460.90 0.00
163 301068 R 144.00 4,086.72 0.00
164 301079 HI BH W & 140.00 3,474.80 0.00

8.4 MEHMBRERRAGTHERES)
8.4.1 Rt LGB H IR H & ™15H 2% BRAT 20 4 K= B4
SN NRTTT

&
R
p=|
o
N
p=i|
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A2 4
5 Ji ZEARAG i ZE AR N1 N o T e e b
B (%)
1 600988 IR 4 22,170,912.28 4,55
2 002891 o Ay 20,316,203.88 4.17
3 600011 e Re E 20,125,613.71 4.13
4 000603 BRIR TR 17,128,613.00 3.52
5 603816 J0 2R 5 e 16,384,511.89 3.36
6 603337 A e ety 15,039,665.88 3.09
7 601985 W E A% H 14,949,576.00 3.07
8 600038 W B A 14,586,021.00 2.99
9 600967 el 14,078,334.14 2.89
10 300718 KRkl A 13,947,153.20 2.86
11 600079 N A1) 12,696,631.00 2.61
12 600741 TSR 7 11,724,880.00 2.41
13 002212 KEnE 11,688,807.01 2.40
14 600600 T B 9,426,819.00 1.94
15 000738 Rk F2 9,394,507.00 1.93
16 601601 R R 8,517,448.00 1.75
17 300416 i L 8,412,480.00 1.73
18 300673 il =5 JIE 47> 7,934,054.00 1.63
19 688389 TR 7,400,357.25 1.52
20 002343 ORI 7,360,083.00 1.51

TE: “SEANEIUIECR IR e A AN SR AL E R 51, ANHBERAZS)
.

8.4.2 RV H &BE H YIRS ™1#E 2% BUHT 20 X IR RHH
GHERA: NRMIT

b W) A 4
75 % SEARRG % ZE 44 K A RS S B E L
Bl (%)
1 603877 KF 5 29,496,915.98 6.06
2 300673 fifl % 1% A 25,538,196.68 5.24
3 000725 AR A 22,879,715.00 4.70
4 600988 TR T G 21,738,884.96 4.46
5 002597 GRS 21,573,023.36 4.43
6 300416 DS FAN ALK 17,796,164.28 3.65
7 000603 FRIE R 17,788,182.33 3.65
8 603816 JIZK K & 13,146,156.00 2.70
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9 300750 TAER AR 10,886,204.00 2.23
10 600600 T iy L 10,110,249.00 2.08
11 601899 Ke&ulk 9,987,975.00 2.05
12 603259 24 B R it 9,922,117.00 2.04
13 002541 8 B AR A4 9,666,442.15 1.98
14 600745 5 =R 8,908,228.00 1.83
15 300628 TR 2% 8,480,894.00 1.74
16 300633 VAR Y 8,209,405.71 1.69
17 002993 BRI 8,125,553.00 1.67
18 300558 LA ZG, 7,703,587.37 1.58
19 300642 JiipNa syl 7,618,760.60 1.56
20 688023 S EN ) 7,568,147.41 1.55

TE: T IUICR IR e A AN SR AL HR) A, ANHB RS
W

8.4.3 SE N ER M RRLAS B A0 B 32 Y AL SR MR N I 3

A NRMIG
SENE R A (RAE) B 413,715,035.03
SEH R EEHRN (AS) R 475,713,348.91

FE: CSRNBEE A S BRI 244 S S AT i s B e LU B )
HA, ABREMRZ S

8.5 HIARIEMIF MM DRI FFRELE
AIE A IR ARFFA 557

8.6 BRI A ARME 5 ZE G T = 8 EL K/ HEFF BT T4 B2 B 9 40
AIE A IR ARFFA 5157

8.7 SRR FME b5 e B LB/ N EEFP BT B SCRRIES B B A A
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