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GNP TEF R, H ERR—BAEN SR MR RR I A B . A e 8B Tish it
SERRBE P T AE A VA I 3 S B A Y 15%.
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30 H, AFEGHET ™ 7 A TTAEH AT A5 ™ K T By 989,603,408.16 7T, I £ HilHI 24
EPE AL

AR, AR e 4B PR B < BN G800 & B 20 50 [ I 52 2 O BB H 558 Zy 0 IR h s #2838
JE I 22 5 %ot T (R 95 IR VSE B2 A5F i 70 AT AT /KP4 06 B2 (R BR R 75 5 7 A N 2, DL
S AN P2 5 %ot - S0 58 7 0 P 5 B AT 50 5 VR S P A A B AR i DS [ W 58 ) it 2
R AN S ) % TRy o b, AR T I B 4 A BN SN 1 308 [ D A o J 4 A R 1 3« R i A
Vit PR O A SRR s R U £ RS IR 0 5 40 (i A 3l LU DR B it e A P i v 5 2
Bl IFPE S RASESUESF B 7 it B b IR 2 DU R HAR 2 AR 52 5 T I R i (eI 58 By f, AT 4%
2T T T R S e A [R) 40 s P 45 Y B R R — B

St RIR S IR A PR bR 1 a0 5 SR B B e IRUR B R R F St, AR R S AEARR A A IR Bh
RN

6.4.11.4 TR
737 A A2 46 2k 4 AT R Gl T L1 2 SO B SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU A A A7 4 XU

6.4.11.4.1 FIERE:

M IR 2 415 < i T EL B 4 0 0 B O < I 52 T S ) 2R AR Bl i AR e sl R XU o M AR kv
<R T RIS I b T T R B TR S A SO AN E T R R, e VR Sl R 2R S i T R T W
AN IS 301 1R) 5 SRR 95 7 37578 2 F R 58 IS 0 T ARSI B IR 5 e 40 XU o

AR e <5 0 < BN T SR AR R < W (0 R R AR e AT A, IR B IR R A S A
AT 00 B A R AT B

AREEG AR BB FEONRATAA A SR AT S R IRIES R B 4.

6.4.11.4.1.1 F= XK ik 0

Bfr: NRM
AHER
1MW 1-5 4 54Dk At B At
20224E6 H 30 H
e
BRATAER 53,444,003.15 - - - 53,444,003.15
= N 2,560,304.29 - - 41 2,560,304.29
A RIE S 167,651.84 - - 1 167,651.84
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W L4 2022 4E T AR &

N e 919,113,398.5
T oM E e - - 4 919,113,398.50 o
M ISIE 778 K - - 41 18,977,367.24 18,977,367.24
VLNl - - - 220,456.38|  220,456.38
A ER D R - - - 483,936.86  483,936.86
‘ 56,171,959.28 - 4 938,795,158.98 994,967,118.2
e Rt
6
il
TSR - - - . i
5y M 4 Rl A A5 - - - - -
AT G b A f5 - - - - -
SE H 5] ) 4 b %
FEER
NATIE SR H 2K - - - 1,979,439.66 1,979,439.66
AT 2 [A] 3R - - - 1,143,338.52 1,143,338.52
AT N F - - - 1,165,297.75 1,165,297.75
NATFEE 7 - - - 194,216.300  194,216.30)
INERE: R e - - - 34,165.26 34,165.26
AT F - - - - -
AR - - - - -
16 JE T A 47 A5 - - - - -
HoAth 471 45 - - - 1,350,204.47| 1,350,204.47
- - - 5,866,661.96 5,866,661.9
Uiliidssan
6
) 2 AU B B 56,171,959.28 - 41 932,928,497.02 989,100,456.3
0
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
%"
AT 68,169,534.54 - - - 68,169,534.54
i R S 7,175,655.73 - - 4 7,175,655.73
1 B ARIE S 299,401.71 - - 4 299,401.71
N o 1,174,261,717.
T oG it - - 11,174,261,717.64 64
M ISIE 778 K - - 4 14,596,373.14 14,596,373.14
HoAh B = - - - 10,065.30 10,065.30
HrE R 75,644,591.98 - -1,188,868,156.08|1,264,512,748.
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06
15t
A fE K - - - - -
A2 5y 1 4 Rl 6 £ - - - - .
T 2B 4 Rl 47 f5 - - - - -
S EI AR A

AT UEZ7 I K - - - 16,784,250.73 | 16,784,250.73
LA [ET R - - - - -
A N i T - - - 1,576,814.59 | 1,576,814.59
NEATEE B - - - 262,802.45 262,802.45
AT B R 2% o - - - 55,554.80 55,554.80
NEAZF B - - - - -
FEAS IS, - - - - -
NEAS R - - - - .
146 ZE P4 3 471 it - - - - .
oA A7 53 - - 4 1,757,436.30 | 1,757,436.30
Tt - - - 20,436,858.87| 20,436,858.87,
75,644,591.98 1,244,075,889.

) 2 U FE SR 1 - - 1,168,431,297.21]
19

6.4.11.4.1.2 FIZR XK BIEBURME AT
T 2022 46 H 30 H, ARELERFALHMEMFFHRTE (2021 4F 12 A 31 H: [[), HHIHHZE
(AR B0 T AR B 4 B 7 (B TG B K520 (2021 4 12 31 H = [H]).

6.4.11.4.2 AN X6

AN IR i <l TR 2 S BOR SR B T RNV SR AR S T A AR B X . AR dE <
FrA DARCIKAS, AR T 5 A e, R A AR R B AN RS o AR 4 3k 58 BN i
H X AR e AN Sk T AT A
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A NRMIT
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202246 130 H
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LAAE A )
e
zgjﬁéﬁ%‘ - 313,724,886.51 313,724,886.51
ISieies] - 220,456.38 220,456.38
wreatt - 313,945,342.89 313,945,342.89
LAAT A )
i fiit
it et - - -
B fufii R4
T XU i 11 4 - 313,945,342.89 313,945,342.89
i
AR
20214£12 731 H
T H
W i
Eit
e AR e NR T
LAAN T EHA Y
v e
:%ﬁ/ﬁ% % - 418,298,341.28 418,298,341.28
gratt - 418,298,341.28 418,298,341.28
LAAT A )
i fiit
it et - - -
B fufii RS
T XU i 141 44 - 418,298,341.28 418,298,341.28
i
6.4.11.4.2.2 SN XU FRIBUR A 53 Hr
1R BiiZ B — L LA HA 17 7 28 B ORFF AR
XoF BEPE A AR H R 4 IR E I
G HH 2 XU A8 5 1) A2 3
ST (AL ARG
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AHAEK AR
202246 A 30 H 2021412 A 31 H
W AR AR T THE 5% 15,700,000.00 20,910,000.00
W AR AR I {E 5% -15,700,000.00 -20,910,000.00

6.4.11.4.3 FHARM AL RS

F A A IS A 4 5 < TR e TR AR 2 S B BOR SR I < 90 B R B iy 3 R R AN 2R LA
FRI T S A% DR R AR B T A AR B KU o AN 4 2 B BT TR 28 5 P b Tl BRAT 18 [RDL T 352 5
ISR S5, i s ) AR M XU AU B IMIE I3 R AT AR B 5 228 5 DL SRR IR S T 5

AT BRI TS 1173 B AR B K 2

ARSI (B G BN GE A 5 R SO BE AR, B sk . B ECE . SR G REAT
1BIE, SREBIRGS AT M T A AR o

AR I I P B A A I WU BRAR AR UG . b, AN S BE A8 BN H 0 A 5 e
FAA A& S e d%, s Wlis ] 2 Mg B 7 o0 JE e kAT KU B2 &, 146 VaR(Value at Risk)
SRR SR A K < T W POV FE A A% DA, B I R St o UG AT BR A 92l

6.4.11.4.3.1 AR R ML

SRR NRTIT

ENHIFN AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH o 3 G b &% re
wRME Y {E L A1) ~RME Y {E L A1)
(%) (%)
919,113,398.5 1,174,261,717
T g e T — R 92.92 94.39
0 64
T oM e s — e %
ToMEmMs s — e mR %R
AT A ARl os 7= — BUIE R B2
HoAth
919,113,398.5 92.92 | 1,174,261,717 94.39
At
0 64
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6.4.11.4.3.2 FoARA A XU OB 43 BT

o IS T I A XU e 8 Tk 57 L B A v 1 AR )
e B bR DA AT A B R
X = A e H 28 4 % P 1A I
meE (ahn. ARMi
AH 2 XU A 5 1) A8 5 PN AR
v
2022 46 A 30 H 20214 12 A 31 H
MG L 3 v T 5% 97,220,000.00 115,100,000.00
MV 4 L e S v T B 5% -97,220,000.00 -115,100,000.00

6.4.12 A fRHME

6.4.12.1 @ TREARMETERTTE

ARMETTESERTRZER, B A R E TR REAA T S B B2 SR A BT & i R
JERIRGE : H— 2K AIF B P S BT T ) LR G RO 5 2 R — B
B MBI BE 7= B B BRI rT SR AN s S5 =2 IR OB P B G5 R AN T 8 A\ A

6.4.122 FEKUARMMETH RS TR

6.4.12.2.1 ZFEXRERTEKASLME

Az NRMIT
N R ETT I IR
=R "
R Uk 202246 A 30 H 2021 4F 12 A 31 H

F—EIR 918,677,540.57 1,174,261,717.64

FHREIR

H=FEIR 435,857.93

f=ann 919,113,398.50 1,174,261,717.64

6.4.12.2.2 ARYHEFTRERAIKERZRS)

ARG LA G HUS Z IR I I S TR A F RS R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEast, MBLEREIUEM .. 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR HIR] 58 55 AN R 3 1) B R A IR AR DR 1 A RIME SIS — 20K, IR
it B VR B P SR R0 2 Fo i BT R AT 5 B R SO B TR IR AR Ik, e A DG #%

FHIA SCMENJE S — JZIREE = JE IR
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6.4.12.3 JERFEEHIPLA AAMETHE K SRl TR K3 Y
ARSI AR T IR I AR ARFFA ARSI BLA SR E TR A SRl T

6.4.12.4 AUA M ETHE R8T B RAHSC UL A
A FEEFFE IR LA SO A TR S i T BN DIRER AT R SRl v = gl fuf, 1Xekd
kL DR L A A PR e, B ALK TN 5 2 S (AR .

6.4.13 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0

960
7 HERHAEWE
7.1 BIREEHEF=HEHEMR
SR NRMJT
5 T H & b R4 B P EL B (%)
1 25 %% 919,113,398.50 92.38
Hrp, g2 919,113,398.50 92.38
2 T
3 [#] 7 YA 2 5T
Hr, fiik
T SRR
4 wEEEE
5 SRbATA IR
6 TN IREE &Rl e
o W= B A S8R
e phgt
AT N4 &
7 RTFAMEH S 28 56,004,307.44 5.63
it
8 HoAh 8- T 55 7= 19,849,412.32 1.99
9 &1t 994,967,118.26 100.00

VE: W AR AR Sl s s <8 Sy ML B s I A e R 313,724,886.51 G, k4 TR
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FEEHE LN 31.72%.

72 MEHIR BT RO ER T A S
7.2.1 AR REIRARERRAE

WRED | Ak AME o) 5%@%;2@@%%
A VIO NN N0 4 1,967,612.00 0.20
PRI ) ]

C il 497,687,662.53 50.32
D L0, 7. R OKAE P AR - -
E jeSiin4 ; )
F MR FZ 21,401.16 0.00
G AZIEH . EREAIRENL 94,877.00 0.01
H A5 POl - -
I 5 EAR . AT AE RER RS 148,205.60 0.01
J SRl - -
K S Hiu =l - .
L R BRI 55 I 5l 52,712,059.00 5.33
M BFEEF TR AR 55l 32,063,932.56 3.24
N IR ISR 2 Fe it i EE - -
o] JE R RS AEEAIE AR R 55l - -
P HE - -
Q AR TAE 16,234.14 0.00
R AL AR E R R 20,676,528.00 2.09
S ZRE - .
&it 605,388,511.99 61.21

7.2.2 HAEMAREATIL S REB BB R BEREAE

17253 ARME (NRD b A T B L (%)
e H 5 A I 7 121,941,379.61 12.33

H 1 2 i 105,096,266.04 10.63

R T PR fi 22,851,617.51 2.31

ERSESN 5,523,159.10 0.56

HAE R 5 58,312,464.25 5.90
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it

313,724,886.51

31.72

7.3 BREA SOHE S B H T E LB HE R I BT A BRSO 48

SRR NRTTT

i L 4 E
Feg | B Ji SR A4 PR () A e
B LA (%%)
1 06969 JHEE 7R [ B 4,642,000 96,068,965.92 9.71
2 002594 Al 258,500 86,207,165.00 8.72
2 01211 Bl S 36t 352 7 10,000 2,685,296.60 0.27
3 601012 S LERE 1,276,220 85,034,538.60 8.60
4 03690 EKH—w 509,900 84,683,120.19 8.56
5 00700 R 192,400 58,312,464.25 5.90
6 601888 b 226,300 52,712,059.00 5.33
7 300750 TR AL 91,200 48,700,800.00 4.92
8 600519 wMFE 23,600 48,262,000.00 4.88
9 688169 AR HE 71,628 44,172,987.60 4.47
10 600438 TH B Ay 648,000 38,789,280.00 3.92
11 688303 KAREYR 468,152 31,984,144.64 3.23
12 603259 2 A 193,300 20,101,267.00 2.03
12 02359 2 A 88,400 7,900,074.18 0.80
13 02331 e 366,500 22,786,152.71 2.30
14 002415 T e AR, 625,192 22,631,950.40 2.29
15 300413 T L 619,800 20,676,528.00 2.09
16 002812 B o 73,600 18,433,120.00 1.86
17 002475 ATV 508,391 17,178,531.89 1.74
18 02269 ZiHAY) 243,500 14,951,543.33 1.51
19 300012 Sl 514,400 11,939,224.00 1.21
20 603583 B IR Eh 345,600 11,539,584.00 1.17
21 689009 LS A 208,473 9,277,048.50 0.94
22 01579 i ] B 373,000 9,027,300.12 0.91
23 603338 WriLgh 7 164,200 8,324,940.00 0.84
24 600893 Wik 172,900 7,868,679.00 0.80
25 603806 A BT 110,600 7,246,512.00 0.73
26 02015 HARVS 2R — W 50,800 6,642,534.39 0.67
27 600563 R T 31,500 6,462,540.00 0.65
28 06865 [EES e 234,000 5,523,159.10 0.56
29 300316 m AL 78,500 5,305,815.00 0.54
30 02020 7R E 62,400 5,144,275.72 0.52
31 002714 AR s 35,600 1,967,612.00 0.20
32 688173 EEEIR 4,236 133,942.32 0.01
33 002352 i =4 i 1,700 94,877.00 0.01
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34 601089 P EYs] 1,749 36,816.45 0.00
35 301200 KIGH 657 34,111.44 0.00
36 301207 B 576 32,731.14 0.00
37 301206 =AW 675 30,840.75 0.00
38 301201 WIEZ 353 25,253.62 0.00
39 301219 ¥ 2 273 23,974.86 0.00
40 301263 RERE 682 21,401.16 0.00
41 301122 KAy 301 21,181.37 0.00
42 300834 BRI 635 19,069.05 0.00
43 301256 Rl 1,831 18,456.48 0.00
44 301123 R 656 16,655.84 0.00
45 301103 fa] FGHR A} 507 16,234.14 0.00
46 301235 HBRERIT 418 15,854.74 0.00
47 301117 SR 262 14,263.28 0.00
48 301130 78 i 250 237 8,934.90 0.00
49 301228 SEAMS I 373 7,586.82 0.00

74 WMEHARER T HASHERZES)
7.4.1 RITASHE IS T FE 2980T 20 44 KR A4
SHRL: AR

o AR L 4
5 Ji SEARRY JIE B A4 R EN L S DN P A LA
(%)
1 02269 ZiHAY) 58,380,125.54 4.69
2 300750 TEEAR 54,432,168.76 4.38
3 06969 JHEE 7R ] B 51,262,744.39 4.12
4 601012 R FL LR RE 51,156,326.40 4.11
5 601888 b 39,199,308.24 3.15
6 002594 EL I e 38,496,419.00 3.09
7 03690 EH—W 33,143,519.73 2.66
8 601899 et 4 28,827,581.00 2.32
9 00700 i TR 28,665,473.85 2.30
10 01211 L SV ek Ji5% 47 26,879,054.20 2.16
11 00586 HFRE A 26,047,457.26 2.09
12 002415 T e AR, 22,826,040.00 1.83
13 02899 Kenlk 21,144,074.82 1.70
14 603259 2 A 20,008,956.52 1.61
15 300274 FH ' HL Y 17,718,250.40 1.42
16 002812 BAER AR 16,585,954.40 1.33
17 600438 T8 A 15,106,046.00 1.21
18 02359 2 B A 14,527,490.14 1.17
19 603583 B IKE) 11,665,411.00 0.94
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| 20 | 300012 | CEWORRN | 10,142,093.90 | 0.82 |
TE s AT RN A 4 KSR i RS BN AR LU B ) 3181, AN R SRAE 5 9 A

7.4.2 RIFSEH SR HIRIES R FE 290500 20 4 KRR A4
AL NRMT

AR AL 4 T
5 i ZEARHS Ji S A4 PR A R 132 A P A EL A
(%)
1 002352 e =il 69,217,505.56 5.56
2 002475 LG 58,256,186.40 4.68
3 002415 T HE AR, 56,972,073.72 4.58
4 00836 HEE ) 49,998,562.18 4,02
5 600276 fE 5ty 2= 24 47,848,954.87 3.85
6 600519 DivMiE e 45,153,722.14 3.63
7 02269 2 A 40,279,107.32 3.24
8 01211 B P 3t Ji 43 36,810,400.79 2.96
9 000568 PN 29,775,238.99 2.39
10 601899 St 4 29,407,379.00 2.36
11 601012 R FL LR RE 27,579,656.71 2.22
12 00285 bt P e B 25,987,841.93 2.09
13 00586 biaE SN2 23,002,469.95 1.85
14 600438 T8 Ry 21,932,968.90 1.76
15 02899 HKemlk 21,901,679.45 1.76
16 600809 ULy 7 739 20,633,389.99 1.66
17 00144 A RO 18,282,501.84 1.47
18 300274 FH ' HL Y 17,508,887.30 1.41
19 002938 TS 4 16,036,743.00 1.29
20 00700 atik e 15,964,368.71 1.28

TE e AT S A S H S RS e RS BN AR LRSS ) 3181, AN R ORAE 5 9 A

7.4.3 TNBRH A B8 R S B R RN BT

Az NRMIT
SENBEEERIRA (AT) S0 681,872,916.37
SEHRE RN (3E) B 792,192,113.85

7.5 WIRIEGIF AR AFREAS
AIE AR WIRARFFA R

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT 148 R 25 3 3R 9 4
AIE AR WRARFFA 557
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7.7 IR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FEEEIR DRI LA R SRR T A
ARG ARG AR RFFA ST R IATE

7.9 SPAREE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4
AIE AR RARFFABOERH -

7.10 MEWARAZE ST R KRR 2 E LY
7.10.1 HREPRAE ST BRI F CAHR R A

AR AR AR R 35 B B
7.10.2 AESER BRI BOR

AR R AR RS B RN, DL OREDY H R, AR FR R Timah Vil 52 5 ek B
Ei=p Cl e O

AR GAEBAT ARSI BIIS 1 Pl 2 X UE 27 117 37 S5 44T 155 0 0 7 A 2L 45 IRz WA 2 20 #
i BRI ML L E I RME AR (2 R BE MRS SR E IR D, JFRIER A KRB R (Bl
BB SRR XSS 2 B0k E AR I B R B el LK, RSB GoR AR L3 A 75 & UE 7 T 3 A Y]
Teimis AT % L LB I Seimah e . iean v URRFAE AN (EL KT (R 2 ik L EAT #5058 b R 4%,
DU 2 2 537 A ) R G XU A sl 1 UG

711 G AR AR SR E N E G523 5 B A
7.11.1 AHAE GRS RBUR

T
7.11.2 REHARAESEIE B0 E U SR SRR 5 B 48

AT AR AR R B A 1)
7.11.3 A HAE A S B BT

T

7.12 BRAESWREME
7121 BEEEEMHLIEHFR T EAP RS RIFEREH Bl —EN 2R ATFESR. 45
BRI Bt SR Ui B
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AN, AL EBE AT UETR HRAT ERBAT B J T L SR AN, AR R IR G
HET—FAZBIATFEDT LTS

7122 BREEF MR BEHEE T8 HEES S FME SRR EZSMER RER R

AR GARE AT AR, AR T 2 e R RUE S SR P 2 AR BREER

7.12.3 AR H AT HE =) R
Az ANRM
5 45 SR
1 A7 PRIE 4 167,651.84
2 IS eEEK 18,977,367.24
3 Mgl 220,456.38
4 N IpSS
5 SIS HA T R 483,936.86
6 HoAth B ER
7 FREPER
8 HAh
9 it 19,849,412.32
7.12.4 BHRFHR AL TR T 5 25 BA 40
AT G AR AR R AT 5 B R v e 555
8 HEMBFEANEER
8.1 HIRELSMFREAFPHLIFANGEH
UYRAAL: )
A NG
FAEANP | PHEER IR AErd e NN
A2 )
) Sl R syl
ESRER X1 SRR
AL % 451
A kIE | 11,484 89,425.45 | 13,577,041.16 1.32% | 1,013,384,875. | 98.68%
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A B SR A RNIE SR 5 0 3 4 2022 4E 4R 75

aA 47
o2 AR 3O kIR
4,617 21,267.20 100,022.50 0.10% | 98,090,658.09 | 99.90%
&C
1,111,475,533.5
&t 16,101 69,880.91 | 13,677,063.66 1.22% 98.78%
6
8.2 HIKRELSEE AWMU REFA AZELEHIF R
TiH By ) ESRERT IS (N E D) o7 3 G U A L A
1 A 0,
o AR AN LR 108,772.15 0.01%
SHHAFAILN oA
Pt A4 R RA KIS C 200.12 0.00%
I_I
- - St 108,972.27 0.01%

8.3 MIAESEHANMLN RFFALFTFBAEE AP E X MKHES

VNI A8 U NN

FE BRI 1 ST AFFA 2 R R S il

ARHE G ) JE 22 PR AR 0 AU B AR X 1R 0,

9 FBAEESHHZES)

EHECEIXE N 0.

VARG

i H

ERNHRES A

ERHRIRS C

HeERAMH (2021 411 H 16

L 1,125,870,740.66 133,118,542.23
H) FE& 05 %0
A HH AT 3 4 4 i 1,125,870,740.66 133,118,542.23
AR A B 4 S HH A 55 22,032,448.20 7,261,126.53
Ve AR S AL G R [RI4 A 120,941,272.23 42,188,988.17
ARG W L3R 5 A B 40 - -
AH A HH HA AR B 4 4y B i 1,026,961,916.63 98,190,680.59
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10.1 EEHHFRFE ARSHRIN
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