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PHFERIECBILE 5%LL Lo HEAh, ANTE G S BN B H O AT S BT 7 A FRIE SR O A% St 4
JE IS Hl 22 Mg BTEN R et AT XU 2B, B4% VaR(Value at Risk) i b5 a5 A i 4 2 < 1 i 47
FEANAE ARE, IS AT HE RO XU AT PR ER AN 1] o

6.4.13.4.3.1 FHARM XSO
AL NRTIT
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NP AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH o 3 4 e b & e
N R E Vil L A1) ~RE Y AE L A1)
(%) (%)
5,032,895,58 5,951,025,734
T g e T — R 92.96 93.95
7.07 50
T E s — e H
Rt el v i g =K
A SR B = — BUE R %
HoAth
5,032,895,58 92.96 | 5,951,025,734 93.95
it
7.07 50

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i FE 4 BT I A% RS g Tl 4 EU R HE R A2 5
B R B AE DAAME HA 1T 3778 B AR FEAAL
BT = e H 5 4 B = e
A (A N
AH IR ARG AR & 1 AR B A MK AEREE
oyt
2022 46 H 30 H 2021 4 12 H 31 H
Mk 2 b e 1 T 5% 317,820,000.00 359,710,000.00
M 25 Ll L1 TR B 5% -317,820,000.00 -359,710,000.00

6.4.14 A fHHE

6.4.14.1 &R TEA RMETHERTTE

NRMET R RFRIRIR, XA R E TR AT E B R SR B TR 1
BIRPE: Rk AR A GER KT LRGSR B BR: BRE— BRI
T AN G B 7 B A ot LR R T S AR B =20 R P B M5 (K S PO S AL

6.4.14.2 FEM A RMETER SR TR
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6.4.14.2.1 ZFEREM TR A RME

s ARG
N . ik
55 TR §
1= 2022 6 H 30 H 2021 412 A 31 H
i N 5,032,476,628.52 5,949,540,681.37
)RR 80,944,115.07 5,504.49
F=JEI 418,958.55 1,479,548.64
it 5,113,839,702.14 5,951,025,734.50

6.4.14.2.2 A SRYHEFTRE R A ERZRS)

AL DL S EUS R IR AR I TR A2 FONRIA A JE IR Z TR e 2. SEFAFF TR 5
RIS RS st, HMBLEREIUEM . 5 AMERBAFATTRATER I, AREASTIEM
H 258 5y 5k FIE] L 58 55 AN R 301 1a) S PR I IR RE AR IR B O A SEIME SN — B I JFR
it B R B P SR R0 2 Fo BT R AR 5 B R SO B T B IR AR, e AR DG #%

BRI SO A NI 55 SR IR B =R K.

6.4.14.3 JERFEEHIPLA SAMETHE K SR TR K3
ARSI AR T IR Je L ARIIARFFA AFFEMI BLA SR rE T R &R T A

6.4.14.4 AUA R ETHE R8T B RAHSC U A
AIEEFFE AR LA SO A TR Smh T BN DIRER AT B SRl v = gl fif, 1Xesd
kL DR L A A PR e, B ALK TN 5 2 S (A2 .

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0

i
7 BRAAE
7.0 BRI VA
S MR
L e | i @ [ s Ml (o) |
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1 R 5 e 5,032,895,587.07 92.26

Hrp, G2 5,032,895,587.07 92.26

2 FHHHY - B

3 [#5] 7 A 2 5T 80,944,115.07 1.48

Hr, i 80,944,115.07 1.48

BrE SRR - l

4 nEEEE - .

5 ST A % - B}

6 SR Gl g 7 - -
o W= B A S8R

e phgt i
WATH TS H ST &6

7 " 330,889,112.71 6.07

8 oAt 25 T 5% 7= 10,561,727.19 0.19

9 &1t 5,455,290,542.04 100.00
7.2 MERRIBAT IR EZRTEAHE

7.2 1 WEHERBATI /2R N R ER TS
o _ H LT !
RS | A Ao Goy | TSR EHS
(%)

A VS NN O 4 , B}

AT 200,375,378.72 3.70

C il 1 . 3,552,722,648.18 65.62

D B #0 R OK A = R R, - -

E feisiing } B

F R FR el 95,059.14 0.00

G AEEIEH . A RERIEEOL 48,775,182.40 0.90

H {E 15 FIE 0l - -

I = EAER . AR E BRI S 51,264,174.23 0.95

] SEml 233,982,325.14 4.32

K F =l - -

RS RIS 25 R 5% 434,554,055.13 8.03
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Bl FEANE AR S5 397,220,395.61 7.34
AN v AP S gy g N4 - -
Ja BRSS  ABBEAI A IR 55 - -
HE - -
TPAMM 2 TAE 113,906,368.52 2.10
e RE AR - -

= - -
Zia

w | |O | |0 |z |Z

&1t 5,032,895,587.07 92.96

7.2.2 MEWREATIL G RO B BB H R E R T A S
T

7.3 BRSO E S B S E LR HEF I BT A BB 48
SR ARG

i HE 4 E
Fag | B Ji T8 A4 K () A e
fHEE1(%6)
1 603259 24 ] el 3,286,195 341,731,418.05 6.31
2 603986 I8 2 B 1,957,705 278,405,228.05 5.14
3 000333 EMEEH] 4,484,846 270,839,849.94 5.00
4 300767 = R 4,166,710 242,419,187.80 4.48
5 002142 TUERAT 6,533,994 233,982,325.14 4.32
6 002138 2% H 8,232,568 224,337,478.00 4.14
7 002415 T R AR 6,092,018 220,531,051.60 4.07
8 300408 =IREEH] 7,238,254 217,871,445.40 4.02
9 600782 HAR I A 40,731,330 205,285,903.20 3.79
10 601888 Hh [ A b 844,041 196,602,470.13 3.63
11 600507 PN 26,853,385 187,705,161.15 3.47
12 300782 P4k 1,349,146 182,134,710.00 3.36
13 603338 AR T WA 3,308,200 167,725,740.00 3.10
14 601012 S LERE 2,492,319 166,063,214.97 3.07
15 600176 HEEA 9,398,119 163,621,251.79 3.02
16 300760 LR 506,950 158,776,740.00 2.93
17 002027 I3 RRAL 23,431,400 157,693,322.00 2.91
18 600938 Hh 8,620,036 150,419,628.20 2.78
19 603267 P52 B 1 895,500 120,292,515.00 2.22
20 300015 % IRHR 2,543,894 113,890,134.38 2.10
21 002985 JeEE AR 1,876,491 109,924,842.78 2.03
22 600529 Ll 2R 253 3,818,800 106,735,460.00 1.97
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23 300662 Rl E b 1,546,700 80,258,263.00 1.48
24 002088 EFHTTRE 3,220,726 67,796,282.30 1.25
25 688200 eI e 166,440 59,319,216.00 1.10
26 000661 KI5 = 254,100 59,312,022.00 1.10
27 000568 FINEE 235,000 57,936,900.00 1.07
28 603833 BRUR K 372,100 56,068,028.00 1.04
29 300012 S el 2,388,800 55,444,048.00 1.02
30 600690 e P 1,987,300 54,571,258.00 1.01
31 600570 fHAE T 1,176,800 51,237,872.00 0.95
32 601958 SR 5,651,103 49,955,750.52 0.92
33 600079 AR 3,088,200 49,411,200.00 0.91
34 301029 [ERE PO 603,611 49,194,296.50 0.91
35 603209 LI By 2,146,795 48,775,182.40 0.90
36 600563 R T 172,200 35,328,552.00 0.65
37 688789 PR 185,964 30,615,253.32 0.57
38 688300 WK H BT 57,766 4,485,529.90 0.08
39 601100 E S E 36,800 2,271,296.00 0.04
40 688017 SR 14,937 1,777,503.00 0.03
41 688234 RAE etk 6,759 452,853.00 0.01
42 300973 SLEE 2,993 311,122.35 0.01
43 688167 JESGRHE 2,014 299,582.50 0.01
44 688192 pUIR ANV 8,926 238,681.24 0.00
45 300957 D21 853 185,553.09 0.00
46 301217 e ek £ 4,284 63,531.72 0.00
47 301177 I B B Ay 792 58,766.40 0.00
48 301219 ic3unun|4 578 50,759.96 0.00
49 301200 PNE i 857 44,495 .44 0.00
50 301206 =AW 945 43,177.05 0.00
51 601089 ey ] 1,749 36,816.45 0.00
52 301207 M2 569 32,102.98 0.00
53 001323 e oy 573 28,111.38 0.00
54 301201 WA 25l 353 25,253.62 0.00
55 301096 AW EZ 272 21,488.00 0.00
56 301263 B 682 21,401.16 0.00
57 301122 KA 301 21,181.37 0.00
58 300834 EREA 635 19,069.05 0.00
59 301256 R 1,831 18,456.48 0.00
60 301123 ZERH T 656 16,655.84 0.00
61 301103 o] FCHR A} 507 16,234.14 0.00
62 301235 BRERIT 418 15,854.74 0.00
63 301166 74 253 14,891.58 0.00
64 301189 LY 435 14,489.85 0.00
65 301117 FEG R 262 14,263.28 0.00
66 301190 HKBHE 575 13,644.75 0.00
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67 301199 LR AR 402 12,880.08 0.00
68 301179 TR 295 12,038.95 0.00
69 301108 T MM A 280 11,079.60 0.00
70 301130 78 i 250 237 8,934.90 0.00
71 301138 HEREREAL 285 8,763.75 0.00
72 301193 KERFHE 297 8,063.55 0.00
73 301228 SEEAM 373 7,586.82 0.00
74 688197 H A 11 271.48 0.00
1A REHNRERBHENEKRES)
7.4.1 BIFEANSHUE HHAYIEE 573 H 2908007 20 & K=
SEEAL NRMT
AR AL 4 T
5 i AR Ji T8 A4 K N LS N T P A EL A
(%)
1 601888 b 408,649,119.11 6.45
2 000333 LML H 396,505,161.00 6.26
3 601012 (FE 8551 393,551,846.07 6.21
4 601899 N4 302,254,969.76 4.77
5 300760 L EEST 288,771,131.29 4.56
6 600519 DivMiE e 259,619,063.60 4.10
7 600188 R REIR 259,084,342.02 4.09
8 603259 2 A 209,944,073.10 3.31
9 603338 WL g 7 205,636,178.63 3.25
10 000001 P ARAT 202,437,236.92 3.20
11 600938 HH ] Y 9 202,360,849.07 3.19
12 000568 PINEE 179,821,120.18 2.84
13 688298 KITEM 159,492,040.36 2.52
14 600763 HREEST 156,921,780.57 2.48
15 002027 Iy AR 155,036,245.88 2.45
16 600900 USR] 148,293,707.39 2.34
17 603267 T 378 BT 134,695,243.17 2.13
18 688180 H LAY 126,339,562.86 1.99
19 600031 =—®ET 124,270,719.88 1.96
20 002985 JeEE SR 115,276,053.49 1.82

T ATUSRNGA 5 KSR e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4

CH: AR
S
e | R B TV PUESTES S B
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(%)
1 600036 FARRAT 433,495,597.70 6.84
2 600519 BNFEE 412,863,903.03 6.52
3 601888 b 400,044,542.75 6.32
4 000001 P ARAT 361,482,400.82 5.71
5 601899 Kenlk 281,180,947.93 4.44
6 600188 FOY 256,153,600.86 4.04
7 601012 FE L2k AE 236,702,580.46 3.74
8 002027 AR 234,411,274.80 3.70
9 000333 EMEEH] 199,810,811.22 3.15
10 000568 FINEE 180,922,508.36 2.86
11 600507 J5 KRN 164,448,510.31 2.60
12 688298 KITHEM 156,411,459.90 2.47
13 000932 HESE R 153,431,333.36 2.42
14 600845 EEE /G 151,741,748.50 2.40
15 601100 TSR 150,479,447.77 2.38
16 600763 R EST 145,963,948.11 2.30
17 600900 KL 143,110,342.52 2.26
18 002142 TUERAT 136,238,428.68 2.15
19 688180 H LAY 135,005,490.24 2.13
20 300760 LR 121,466,031.84 1.92

T AT S G 4 S A e (RS BN IR LRSS B ) 3881, AN B ORAS 5 9 A -

7.4.3 TNBER A S8 RS H R T B AT

Bpr. NRMm
SENBEEERIRA (AS) B0 7,050,220,703.74
SEHRERRN (3E) B 7,099,290,501.34

TEe AT NBERHEA GRAD) AU SE BRSO OREZ) B 3 4% K T2 R AE <
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR AFREAS
SR NRTTT

b 34 T A L
75 575 fh A nRME
(%)
1 E K i3 - B
2 AT - -
3 SRR 80,944,115.07 1.50
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Horr: BURTE SR 70,733,854.80 1.31
4 alAbiess
5 | kAR S
6 ] SR
7| AR (ATACHf)
8 [F A7 B
9 oAt
10 | Ait 80,944,115.07 1.50

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 4

SRRAL: NIRRT

N N i 34 B I
75 ARG g % K (5K) A A
B LAl (%)
220301 22 it 01 500,000 | 50,292,808.22 0.93
210218 21 [®JF 18 200,000 | 20,441,046.58 0.38
22 I
3 2220029 ,ﬁfTJI . 100,000 |  10,210,260.27 0.19
1T 2% 02

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 FE BN LA R &R R T A
AEERRERRFFA T RIE.

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

7.10 MEWARAZE ST R KRR 2 E O
7.10.1 HREPRAE ST ARG F AR DI H

ARSI AR T AT IR B AR 1 B
7.10.2 AESER BRI BOR
Teo
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711 WG AR AR SR E N E G523 5 B A
7.11.1 AEAE A HRBUR

T
7.11.2 REHARAZE ST B E U R SRR 5 B 48

AN F G AR A WAV AT B E A 0.
7.11.3 A HAE A S B BT

Teo

7.12 BBRASWE M

7.12.1 BEERBEATBIEFRRT BB RET I L RAEREH BT —FEAZ B ATFER. &0
PRI B B SR i B

20214 7 A 13 H, T HRAT IR i S 70 B8 T AL %« 335 Ssofl e 7030 B AT H 9 405 AS
WEFINCEHRTRTAR/ (RAMEN (2021) 7 5) FAKUIE, 4Tk 100 6. ik
45 1048476.65 JCHATEUL . 2021 42 7 H 13 H, T AT 2 P LT 45 H Kk
PR EE RS T, ek B RARAT i 0 3T (AR (2021) 2 5
BT EL, JRATIEK 286.2 JiTGIATEUE T . 2021 457 H 30 H, TR ARAT I GE B I8 T 4%l L 1
FRE LR PR B A AN AR VRS R T, T R AR R (AR R T P (2021)
57 5) TR 275 AT BUL T, I 532 2T AR B SHE AN SS T 404k 45 . 2021 4F
12 A 29 H, F3MRAT RS AR LSS BEA RN, BT BRI CRRARMIE T ver (2021) 81 5)
4T TN 30 J376, 3T A ZAT AR R B HE ST NG T A4 /0 AT UL 11T, 2022 4 4 11
H, AR ARG A A, BRI R (AR er (2022) 30 5) AT iR
AR 30 J5ehAT B . 2022 4F 4 A 11 H, T3 HAT BUE DY 55 S RN B M=, 9 )
T2 T E SRR R . ARAR LSS RS S AT P PR A AN RN, BTk
WOk CRARMRIE Ty (2022) 28 5) 25 IR IR 220 J5oHIAT UL Y. 2022 4F 4 H 21
H, BT RS AR, R 5 AN 5 VA I, T BRI R (AR
Wiy (2022) 355) AT ART 270 JIcHATBURTT. 2022 455 H 27 H, T HRATHEE
PRI S B AN I RV 55 B B S I T, T RS (IR R 3 ey
(2022) 44 5) 25 TR RTE 290 /3 7 iIATEUL 1 .

2021 4212 H 21 H, I HERAT BRI 4005 - S5 T e P03t S e T2 B 000, e v R R AR M 2 T M 2
orJa CEARMRIE Ty (2021) 32 '5) 4Tk AR T 45 JIJCHIATEUR T .

ARIEEFE TIHRAT 22 I IMERAT 2% 02 FIH R R IRFE P A7 & o J 50 1) FE R 5 o
49 ik 57 7T
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T I, AL BB AT 44 HARAIE SR B R AT AR O BT IS LS, MR AR AR
il H AT —4E N Z B ATFE T KT A UL

7122 BEREA-TBRE PR E T RS A R E SRR Z SO B3 AR U 8
RIS GRS, AAEAER T T 4 A [P A 4 R S 2 A R

7.12.3 AR HA S IR =1

Hhr: ARG
75 AR S
1 A ORIE 1,736,255.98
2 IS SRR 7,392,657.39
3 JSZMAC ]
4 JSZYSC R
5 LT R R 1,432,813.82
6 Hofth K
7 TR 5
8 FoAt
9 it 10,561,727.19

7.12.4 JAARFFAR HIAL T BOR BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B = AP A AE U 3 PR A L B i B
ARHe AR AR BT+ 2 BER A AETIE 2 IR Lo

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLEFHANGH
AL A7

FEH N4
FHENS | PEIRA T

D) VIR AL e ey WN'aie

(M) St
FEA A =Py A i S
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ALk ] AL 1]
1 77 RS I 1 TR 1,937,266,230.
481,898 4,687.08 | 321,427,359.46 | 14.23% 85.77%
aA 98
1 27 R AN 1 VR
342 5,042.23 374,301.12 | 21.71% 1,350,141.88 | 78.29%
&C
1,938,616,372.
&it 482,240 4,687.33 | 321,801,660.58 | 14.24% 85.76%
86

8.2 MIAESEHAKNMLN RFFAFEERIHIR

miH et e mnameas (g i J 4 B350 L A7)
A 7 45 A A S5k GES A
- ZIRIEIERE A 347,295.50 0.02%
SR MIN
A A e RIE IR & C 716.67 0.04%
DAES N
PR St 348,012.17 0.02%

8.3 MIAESEHANMLN RFFALFITFBAEE AT E X FMKHES
A F FPE BN GBI [ 95T AR 1Z A e U BRI B XY 0.

AT )2 22 PR AR S0 AU B AR X 1R 0,

9 FBAEESHFZES)

BT
i H e RS IR G A e RIS RIE IR A C

%ﬁ%ﬁﬁif&?ﬁ(2007 £ 8 H 2 500.000,000.00 ]
H) HEEMEa

A A HAA) 2 4y A0 2,284,949,683.22 1,543,601.51
A A A2 g R T 4 A 217,500,329.60 1,356,321.54
P AR B2 A SB[y A0 243,756,422.38 1,175,480.05
AR HR SR A B iy A - -
AHR A AR I A0 B S 0 2,258,693,590.44 1,724,443.00

10.1 EEHFRFE ARS R

10 EXRHBMHER

G I TEEE S B A ARSI
102 ZEEHEAN. EETEANENESTERNIHERAFRS)

1. ARG INAEEEHNERNFZFWT:

2022 4F 4 30 H, FEEBN KA 1 (RRIESEMERAFRTEHREEEEEENAE)
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WS REA R S E ARG

2. AREWINATESIEE N L 1T RS FEE T H R NERZ T
AN, ARERATAS AR T =5
103 W RESFHA, ELU, ELFEVEHIFR
R HIN T A TR 7 BEGARE LSRR AT RS A R BTG AT S0
FARIVRI o
10.4 B S8 BE SRIE HIAR
A A T A TG B 4 4R T SRS 1 R
10.5 A4 & HRA MBS R E N E X EF
7
10.6 AEES BT HIHRTHITES FrER
AR P A ik AR IS g B < v T IR S5 B
107 FEA, BEALARZEEARAZBERLTFER
AARE N TE BN FEE NRFEEL S H0 T S AR i 8 BN 572 52 B ARG AT AL 111 451
o
10.8 EE MU A F 35 BITHIA X IE R
10.8.1 EEH FIESS A 538 5 BT BT RS B @SB

S AT

SRR NRTT

55 R ZEAL 5 NS ASZ 27 (AR 4
BRLK | Wt DU Bhliises I

- RS 0 SERAL i i G REN

i Ll Bl

TR UFSR 2 2,934,151,403.47 |  20.78% 2,721,473.44 |  20.75% | -
RITUES 2 2,649,826,740.92 | 18.77% 2,467,785.40 | 18.81% | -
228 ik 1 1,532,934,090.82 | 10.86% 1,427,626.57 | 10.88% | -
IRMES 1 1,162,641,278.18 8.24% 1,082,771.41 8.25% | -
Wi ES 1 872,233,780.95 6.18% 812,309.53 6.19% | -
oS AL 1 863,148,755.99 6.11% 803,857.08 6.13% | -
ExpsanES 1 834,533,464.58 5.91% 777,193.58 5.93% | -
KATUE 1 820,613,486.25 5.81% 754,279.90 5.75% | -
HRiFS 1 706,613,900.58 5.01% 658,071.69 5.02% | -
otk 1 430,379,888.76 3.05% 400,810.86 3.06% | -
B 1 399,640,446.60 2.83% 364,192.98 2.78% | -
GAFUESR 1 394,246,156.45 2.79% 367,167.72 2.80% | -
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HEIES?
fEIEIESR
% RS
ERIESF
JeKIESF

362,880,592.29 2.57% 337,952.35 2.58%
153,553,585.57 1.09% 141,469.15 1.08%

gk

I 2R
HFRIUESF
AR [ B
IRIEFIESF
EiIESR
IR
VLIRS
BRIESE
VAL
PG HRESR
P RS
JIBRIESS
HitRiES:
R IESR
e 1. FFi T A S s B bk
SEHAMTURFHERZENN, S oA GRS KL T, IEHR -
(1) WEEBEME. ™E, B EEMNIEHIEE, JFaei ek eiafm R RERER, IS,
WAE, B AT TAR
(2) WHFESEI s, AR E RN AL TN G, e A X A el 55 /R 2, SRt
BB T TR AN AT B R S5 5
(3) AA S IRIAERL, REMERANHES 2100k 55 15, RORBREEHUIRZ AR BEIR, dk e
RARDLZ

(4) HAbAT M+ E SR A 2 Bl A A E 5 RS -

RlRr|RrRrRPr|Rr|RPrR|IRP|P|R[R|INM|RPR(R|IR|R[R|RL]|N

2. FFHE A S TR R Y

(1) X525 B ICAmIk I3 e (145 6 AR 55 HEAT VR A

R DGR I 12 S R RN Sk B3R5 5 ok BARERN (IR R S5 VR INED X ik
52 5y TC I3 T AR 55 TR AN 2R 5 S AT VR o

(2) JHG CHrigae o) oo g H I%R)

BT SR SR AL 5 Fon TR SR A VRS S5 R, FRI g o, HS (I s
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FICHTEHIZR) » TG A 5y BT b EEVEAN S LR REAT I iA
(3) BIEAE By #Tu 40 BB AT 73 8 03 v 41
NEYE R RIBTIIRAN (HHEAZ 5 BITHIE %K) RN TR Sk G P I 45 Rt AT
HiZ, JFEEHHEN.
(4) Pl ZEE SABRIFTE N
HEEHANSEAERMNZFREET GRS ol i) , JREREEITE N

3 A AL 77 58 2 BT AR B DL -
2022 5 1 H SE AL BB A S BARAT [ 2 A =] JE S i 726735 52 5 Hot .

10.8.2 EEHM AU AT 5 BT stT MEZR R B L
AL ARMIT
o) [ AZ 5 BULIESE 5
Pl 24 el 2 AL
RAZ R | W | RS | RS JRAZ 58 1955/ 5)
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