2021 4

2021 12 31

2022 1 24



2021 4

81

2022 1 20

2021 10 1 2021 12 31

§2

CXLH

519975

519975

2005 2 4

313,191,702.00

700 ><75%
><25%




2021 4

§3
3.1
2021 10 1 2021 12 31
1. 6,464,926.73
2. -4,595,988.92
3. -0.0150
4. 512,501,367.58
5. 1.636
1
2
3.2
3.2.1
-0.49% 1.04% 2.37% 0.57% | -2.86% 0.47%
13.37% 1.41% 3.35% 0.75% | 10.02% 0.66%
30.88% 1.31% 9.34% 0.81% | 21.54% 0.50%
158.04% 1.48% 66.46% 1.04% | 91.58% 0.44%
52.04% 1.39% 30.20% 0.98% | 21.84% 0.41%
124 .64% 1.71% 39.68% 1.25% | 84.96% 0.46%

12




2021 4

3.2.2

VAR Rt ke

1 2005 2 4 2021 12 31

2 6

§4

4.1

2010

LOF 2015
3 14 - 11

100




2021 4

LOF

LOF
LOF

300

LOF

12




2021

4

4.2

4.3

4.3.1

4.3.2

4.4

PMI

12

S%



2021 4

A
4.5
2021 12 31 1.636 2.036
-0.49% 2.37%
4.6
§5
5.1
%
1 483,402,558.41 93.38
483,402,558.41 93.38
31,714,317.29 6.13
2,537,812.74 0.49
517,654,688.44 100.00




2021

4

5.2

5.2.1
(D)
A - -
B 31,064,853.00 6.06
C 362,567,363.00 70.74
D 6,771,168.00 1.32
E 14,293,737.80 2.79
F 60,821.58 0.01
G 5,106,714.00 1.00
H 4,608.00 0.00
| 45,255,884.81 8.83
J - -
K - -
L 8,591,880.00 1.68
M 127,424.53 0.02
N 11,992.19 0.00
0 - -
P - -
Q 5,349,077.78 1.04
R 4,197,033.72 0.82
S - -
483,402,558.41 94.32
5.2.2
5.3
5.3.1
1 601233 468,800 | 9,929,184.00 1.94
2 000733 78,800 | 9,793,264.00 1.91
3 601677 218,800 | 9,646,892.00 1.88
4 002648 238,800 | 9,559,164.00 1.87
5 600765 183,600 | 9,269,964.00 1.81
6 002345 1,588,800 | 8,754,288.00 1.71
7 601666 1,040,100 | 8,705,637.00 1.70

12




2021

4

600057

1,012,000

8,591,880.00

1.68

000498

1,388,800

8,582,784.00

1.67

10

601699

738,800

8,355,828.00

1.63

5.4

5.5

5.6

5.7

5.8

5.9
5.9.1

5.9.2

5.10
5.10.1

5.10.2

5.10.3

12




2021 4

5.11

5.11.1

5.11.2

5.11.3
1 165,288.97
2 2,262,882.59
3 -
4 7,437.11
5 102,204.07
6 -
7 -
8 2,537,812.74

5.11.4

5.11.5

5.11.6

§6

332,909,028.93

59,289,652.11

79,006,979.04

313,191,702.00

10

12




2021

4

7.1

7.2

8.1

8.2

9.1

9.2

§7

§8

§9

11

12

20%

20%



2021

4

9.3

12

12

2022

1

24



