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NG E WA BE G BT REA MIEZR A& S0 W 2, 8 WIS FH 2 e 2 75 V2 ik 4 EA T XU
[E5, GHE VaR(Value at Risk) Fbra5RIINAAHE S0 G PR EANHE KRS, 2o By TT SEH0 0T
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5

7.4.13.4.3.1 H A #E R i
Bpr: NRmMc
AWK 2021 4£ 12 H 31 H AR 2020 4 12 A 31 H
e i s
- AR | i | A s o
2255 k- 1,267,048,849.89 89.30 |  4,146,664,964.23 91.35
Jie SR
L Ty M4 R R -
FEGIT
L Ty M4 R R -
Di I L
AT A SR BT 7= -4
UER T
HoAth - - - -
it 1,267,048,849.89 89.30 |  4,146,664,964.23 91.35
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e A e o fir: AR
b FIR R AR 2 5) ABIR (2021 4F 12 | FAEEEARC 2020 4F 12
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T 2021 4F 12 H 31 H, AREEGFFA LA R ETHE AR TN 2 0 65 10 SRl
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SR AN AW NABLN T SO B ISR B, 158 A S IR SR AN 27 A Fo (B R 56
ZRIRIE S =R IR
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(¢)  AERRZRIBLA SO E T A S ik TR
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Ho, A U5 1 PAT B S ih TR R W S5 R R AR PPl . S8 T AT ek 55
PEBT, B < T RAE U FIUYIAS 2o 06 AR T < ) W 55 AR AN 2278 Bl SR 7 A B KR

A e 2022 5 1 A 1 HEEWIPATHISHE, I RATHEN FoVF IR 52 55 (1 {8 7532
VRIAMITA F R aE, 2021 S LB A ER IR
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B
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o 3 < L B 1 EL AR
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1| DG 1,267,048,849.89 87.56

Hor, e 1,267,048,849.89 87.56
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SERIAT A AR TR - -

KNIRE i 5t - -

Forbre S B0 10 SN GR B <l
2908

BATH M BT &A1 179,375,343.86 12.40

HoAh B = 615,466.44 0.04

it 1,447,039,660.19 100.00
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8.2.1 MEMIRIET W KRR ARERR A S
SARAL: NIRRT

R KR ARt GO 5%$%Zfﬁwm

A VSO N QN[ - -
B PR I4 16,828,395.00 1.19
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D IV A NI /S W& N e 19 VA 2 - -
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G b e ] a4 - -
H fE1E Aol 4,608.00 0.00
I = RAER . BAERE B EAR RS 86,893,793.69 6.12
J a4 133,746,890.99 9.43
K i H =k - -
L FH G AR 45 MR 55l 10,274,592.00 0.72
M BEERIF A AN AR S5 - -
N IR IREGRI A FL it i F 34,387.07 0.00
0 JE RS B A AR AR 55k - -
P HE - -
Q DA TAE 18,161.78 0.00
R A AR E AR R - -
S oh - -

it 1,267,048,849.89 89.30

8.2.2 MEFMREAT WA REBBBER T BRERRAS

ASE G AR IR AR S A B BB B SR

8. 3 HIRILA fUHE HE ST HE LB RN HEF R TR RE R E A

SRR NIRRT

Bt
= HH 4D oy fr Sep. = 728 /L\\ﬁﬁl\,fa \ -
P55 R SEARAS B EE A FR e (B - 1E B
)
(%)

A 107,365,580.

1 300408 =IREEH] 2,407,300 00 7.57
Ny . 105,835,384.

2 300750 TR 179,993 00 7.46
s 93,137,084.0

3 000776 I RAES 3,787,600 0 6.56
80,726,850.0

4 002049 L 358,786 0 5.69
60,594,376.2

5 601012 g S LAy 702,951 0 427
55,689,984.0

6 603501 FHIR Ay 179,200 0 3.93
S 51,406,880.0

7 600563 SRR 221,200 0 3.62
X 47,298,826.0

8 002371 77 141 136,300 0 3.33
- 43,458,554.5

9 600660 i B 3 921,904 . 3.06

10 600460 + 2% % 795,257 | 43,102,929.4 3.04
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0
e 40,609,806.9

11 300059 R E 1,094,309 9 2.86
. 40,310,216.1

12 600845 FEHMH 662,670 0 2.84
39,349,559.3

13 002594 | A i 146,761 5 2.77
37,342,494.2

14 688232 B 859,436 0 2.63
) 35,901,400.0

15 000768 TR & 983,600 0 2.53
. 31,356,000.0

16 300223 JbREIE 234,000 0 2.21
29,145,760.0

17 600522 th KR 1,718,500 0 2.05
e 28,432,680.0

18 002475 DAY S 577,900 0 2.00
24.,753,085.2

19 688012 HRf A ] 195,522 0 1.74
. 21,883,594.0

20 000568 PN A 86,200 0 1.54
19,893,420.0

21 002459 N YRR 214,600 0 1.40
B 16,828,395.0

22 002192 Rl 1y 129,300 0 1.19
16,061,600.0

23 300438 S i R 340,000 0 1.13
15,825,280.0

24 002812 JESE Ay 63,200 0 1.12
15,401,728.0

25 000792 EhI LAy 435,200 0 1.09
14,497,348 .8

26 002906 HERHEE [ 263,780 0 1.02

27 002484 VLAY 527,500 | 14,411,300.00 1.02
) 14,165,652.0

28 002271 2577 TR AT 268,900 0 1.00
14,120,158.2

29 688103 ESlyaliidis 202,672 A 1.00
13,597,485.0

30 000786 Bl gEy o) 379,500 0 0.96
13,241,178.0

31 300373 AR 197,100 0 0.93

32 600519 GiAE e 6,400 | 13,120,000.0 0.92
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0
33 603806 O Ry 81,900 10’692’045'8 0.75
34 605168 = AN AT 60,800 10’274’592'8 0.72
35 002402 IS 365,918 10’037’130'1 0.71
36 002241 ORIy 154,335 | 8,349,523.50 0.59
37 600941 i [E £% 50 124,803 | 7,186,156.74 0.51
38 603606 RIJ7HLGR 135,800 | 6,947,528.00 0.49
39 002821 gl K T 15,200 | 6,612,000.00 0.47
40 688186 IR 41,136 | 1,835,076.96 0.13
41 601728 [ FLAE 394,011 | 1,682,426.97 0.12
42 688032 ARIE Wy 1,086 764,533.14 0.05
43 688696 Wk R 1,252 691,104.00 0.05
44 603297 TCHTIE 5,700 690,099.00 0.05
45 688110 Rt 14,044 634,507.92 0.04
46 688660 HL AR 51,238 607,170.30 0.04
47 301221 HoRE(E B 2,791 264,566.77 0.02
48 688087 JERHE AR 2,469 230,604.60 0.02
49 688625 L=V IPREST 2,672 149,979.36 0.01
50 688296 AIEFHE 2,173 107,932.91 0.01
51 688328 ® R Is 1,499 65,011.63 0.00
52 301050 T HT 233 54,694.42 0.00
53 301035 T =y 644 36,244.32 0.00
54 301127 RIFAR 1,685 28,847.20 0.00
55 003038 Zmmm 383 28,330.51 0.00
56 301039 A R4 2,064 25,820.64 0.00
57 301069 LTI 539 23,829.19 0.00
58 301060 DB 587 18,161.78 0.00
59 301021 BEIEHOE 290 12,014.70 0.00
60 301028 FRAAR 733 9,895.50 0.00
61 301045 PN RS 335 9,503.95 0.00
62 301062 iR 523 8,896.23 0.00
63 301012 PR 170 8,608.80 0.00
64 300814 R HLE 328 7,832.64 0.00
65 301030 (AREY 553 242 7,627.84 0.00
66 301033 6 R 108 6,476.76 0.00
67 301032 FSE A 513 6,417.63 0.00
68 301056 FRAH I 13 572 6,343.48 0.00
69 301041 & " F 215 6,065.15 0.00
70 301072 HAERE 181 6,047.21 0.00
71 301083 HHEE e 416 5,911.36 0.00
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72 300854 H 22 AR 203 5,539.87 0.00
73 600276 T Fifi 155 24 109 5,527.39 0.00
74 301063 MER Al 153 5,524.83 0.00
75 301059 & = ir 259 4,998.70 0.00
76 603176 b RSP 1,924 4,713.80 0.00
77 301037 YA ES 193 4,682.18 0.00
78 301073 S 144 4,608.00 0.00
79 301053 g Tk 155 4,460.90 0.00
80 301057 TR BT 218 4,146.36 0.00

e RN AH B EWRBESE, SRR RMES SHF, FHEIRARIBEE 72 h 3%

o

8. 4 HEMANRER T A A K E AL
8.4.1 Rt LN AHE H HIXI & 5 7 1+H 2%8RHT 20 44 KR HI4
SHRA: NIRRT

o . - o i JAA R 4 B
e | RS JI S5 A4 R AN R SEN S A (%)

1 03690 EHB—W 206,381,124.06 4.55
2 600309 Jitefh 178,624,873.09 3.94
3 000858 R W 168,658,031.21 3.72
4 | 300015 % KR} 155,131,829.90 3.42
5 | 600660 3 3 145,674,117.09 3.21
6 601012 B A 142,302,319.55 3.13
7 002466 KFFH. 128,444,026.98 2.83
8 603501 FIR WA 125,222,025.04 2.76
9 688111 EAlIPIYN 118,584,745.63 2.61
10 | 02269 A 111,659,204.51 2.46
11 | 02331 sy 109,987,422.14 2.42
12 | 002594 = A ] 107,646,682.42 2.37
13 | 300059 KT E 106,129,427.65 2.34
14 | 601888 Hh [ A 106,118,118.67 2.34
15 | 300408 — AR 106,070,488.59 2.34
16 | 300122 BRAEY) 104,606,124.11 2.30
17 | 600176 HEERA 103,695,996.06 2.28
18 | 00941 CRIEsp7A) 103,035,020.64 2.27
19 | 002371 77441 95,265,928.38 2.10
20 | 000776 I RAESF 94,554,767.10 2.08
21 | 002241 ORIy 92,789,745.93 2.04

H: EANEHFE - RW EESEN B RO B R AT IR I
TN BRHL RSB (A AN R LRSS B 35, BB 5 3 .
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8.4.2 RIT-2H S I E S H 2%BRHT 20 4 KSR 4
AL AR

o . o " 7 B 4 BT
Fa | REAS JE ZE A4 FR AIH RS2 A S (%)
1 00700 ¥ A7 434,529,001.13 9.57
2 | 000858 BTN 31 389,331,909.97 8.58
3 03690 EH—W 367,614,588.50 8.10
4 | 601012 R A 337,128,813.30 7.43
5 601888 H ] A 275,648,892.97 6.07
6 | 300750 TR AR 243,924,551.43 5.37
7 | 600519 HMF G 241,865,342.65 5.33
8 | 300760 B EST 219,764,501.70 4.84
9 002475 LG 216,236,232.15 476
10 | 600570 TEA T 215,028,368.69 4.74
11 | 600031 =—H®HT 185,413,300.01 4.08
12 | 01810 INKEER]—W 174,664,034.61 3.85
13 | 002027 PPN 163,651,318.87 3.61
14 | 688111 EAlIDIYN 162,686,034.12 3.58
15 | 603501 FIR WA 162,416,374.95 3.58
16 | 000333 e Y| 158,824,491.79 3.50
17 | 300015 % IR R} 156,780,118.31 3.45
18 | 002466 R 146,742,202.46 3.23
19 | 600309 JitEA 143,996,214.40 3.17
20 | 600276 1 Fi 22 24 129,685,025.75 2.86
21 | 300122 BRAEY) 124,982,060.44 2.75
22 | 02269 ZiHHAEY) 120,154,745.38 2.65
23 | 600346 (EWAESEES 112,385,306.42 2.48
24 | 600893 Rk sh 71 111,325,527.12 245
25 02331 oS 108,292,327.69 2.39
26 | 002555 s L 105,986,073.53 2.33
27 | 300059 KT E 104,507,656.15 2.30
28 | 00941 CeIEsp oA 100,785,718.66 2.22
29 | 600845 FAZHAF 100,085,455.82 2.20

e SEMASE CRW B SR SE . Bl EAWOE . RAT NI R AT BRI BB
T BAUL AL &I (AL BN R USRS HCE) 151, AHBMRAZ 5B

8.4.3 SE N FE YA Je B0 I 3t B BE MR N S 0

Hfz: NRTIT

KANBEREA (30 B

6,628,340,504.16

TN (BRED) B
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JEARAL Z A o
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o
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Teo

8. 12 BB H A5 FhE

8.12.1 FHAREEH WA+ ZIEFKIRT EEAHR T HIALE W E IR
WE, RERGHF BN —EARBIATTER. LUANER. W, TR
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Jin
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9. 1 IRESHBFRFHE N BRFENGH
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BRERA | gy | RSB 5 T
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