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R 4 fh f 5 - - l _
SE H 5] ) 4 Rl %
FEER
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NN YNG4 - - 221,563.39  221,563.39
MNATHEE B . - 61,355.99 61,355.99
MAT RS R 5% B - - 97,420.78 97,420.78
I AZ A B - - 30,839.06 30,839.06
AR - - - -
I8 AE FIT S AL A1 A5 - - - -
HoAth A7 £5 - - 223,619.56| 223,619.56
Uikrysean - - 855,119.24| 855,119.24
) 2 AU B B 222,382,284.99  173,983,787.94 19,423,054.35 415,789,127.2)
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FEER
2021412 A 31 14EPA 1-54F 5 E AR &it
H
%
WATAE 2K 2,099,732.81 - - 41 2,099,732.81
i R D 41,866.80 - - - 41,866.80)
1 HARIE S 25,392.41 - - - 25,392.41]
. e 457,424,868.7
et S 203,528,950.80  205,146,500.00  20,064,000.00, 28,685,417.96 6
IR B - - - - -
HAh %= - - - 6,349,871.59 6,349,871.59
A HR D R - - - 43,111.89 43,111.89
205,695,942.82  205,146,500.00 35,078,401.44) 465,984,844.2
B 20,064,000.00
6
1 £33
TR - - - - -
PR et i - - - - -
et ik i - - - - -
S H (1] 0 4
il Eﬁiﬂﬂ* 43,000,000.00 - - - 43,000,000.00
e wk
NATE B - - - 15.00 15.00,
AT [R] 3K - - 4 107,256.73 107,256.73
AT N S - - {1 258,506.48 258,506.48
MNATHEE 2 . - 4 71,586.40 71,586.40)
MNAT R R 5% B - - 4 64,132.86 64,132.86)
I AZ A B - - 4 39,309.31 39,309.31
AR - - - - -
I AE BT S A A1 A5 - - - - -
HoAth 471 £5 - - {1 285,610.27 285,610.27,
Uikrysean 43,000,000.00 - - 826,417.05 43,826,417.05
162,695,942.82 422,158,427.2
) 22 0K ke 1 205,146,500.00  20,064,000.000  34,251,984.39
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ST (AL ARG
AR AR
2022 46 H 30 H 2021 4F 12 H 31 H
T AIZ E I 25 4N Jk Rl -1,185,956.37 -1,693,772.90
TR T e 25 Mk Rl 1,190,856.27 1,711,914.62

6.4.12.4.3 4N XS
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RIpT AT Bt 7 S St AN R, PR B AN XU

6.4.12.4.4 FHAMAE XU
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(T S e R R AR BT R A B Bl (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) RV 17 352 5
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AT BERYR T UER T 3 BEAR P BN I R
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FIT R 2 8 B SR T, 7 M Al ECEAS [FJIE 23 1 17 7 AAR (] <6 e R A 2 A XU RFALE
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SEWSCERE R IBE FR W TR R B B o AN < B0 A BN E WSS 5 R I SO A B AR e, %f
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AR FE Gl R BT A B 7 B B AR I A i XUy o AN 4% B3 21 & vh 5 25 45 [ WACRE ot A ) 4%
BEEBIAMR T FE B 557 (1) 80%, ALAE R 577 A4 5 L AN TR 577 1 20%. ek, ARG
S NARE HON AT G IR A HOTE SR A SERt MR 4%, 2 13s FH 22 i B 5 V00t i b AT U 2
F14% VaR(Value at Risk) & Ar 55 Al 12 A J < 11 FRVE LE AN RS U, B IR RS-0 AU 1A T BRIEE A%
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20,269,787.8
A o VR P — IR SRR . 4.88 | 28,685,417.96 6.79
A8 Gy M B e — B A 1 R
A G PEE R G — S e mHBE
TR SR B — BUIEA B
HoAh
20,269,787.8 4.88 | 28,685,417.96 6.79
&t .

6.4.13 A fHME

6.4.13.1 £BTEARMETER T E
ARMETEERITERZE, BXA RE T BT S B =B S NG AT E R

JEDRIE -

5
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BRI ARSRBR P B AN AT I

6.4.13.2 FEM A RMETERN SR T A

6.4.13.2.1 FEREM TR A RME
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AR 7
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Hit 388,149,783.31 457,424,868.76
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WER) BUR TARAIPRATENG O, A e AL TEM H 258 5 RS R H 6] 225 ATE R A &
PR IITERE A R B SRR R O 2 SR E SN — 2 U TR it 1 18 2 o SR B AN ) D A AEDX
TSN BRI AR, iR ACEEAGTT7 2 SUHE R 28 — R =R IR

6.4.13.3 JERFEEHIPLA AMETHE K SR TR K3 Y
ARSI AR T IR I L ARIIRFFA AFFER BLA SR rE TR &R T A

6.4.13.4 AUA RMETHE R8T B RAHSC UL A
ANCAAS SO B T B B A b 9 7 A 6 £5 o B S ISGRR IURD oAt & b 7 457, LK ITAME 5 2 o
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Teo

7 BERAGHRE

7.1 RESFHEHR
Emh: NRMT

75 i H &5 RS S E G (%)
1 ETE e 20,269,787.84 4.87
Hore R 20,269,787.84 4.87
2 R et
3 ] 5 WA e 5 % 367,879,995.47 88.30
Hp: figz 367,879,995.47 88.30
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4 DIkl L e - -
5 G RATAE PR - .
6 SR A 4 il gt e 25,003,879.62 6.00

s ST Bl A 4 BN
e LRt e i -

Y At 5 /\%
7 ﬁ”ﬁﬂ A 3,472.781.37 0.83
8 oAt 25 T % 7= 17,802.22 0.00
9 &t 416,644,246.52 100.00

72 MEMRZBT VRO ERTHE

%\ ‘(J/:g_“

RE | i S RES N Il S
A VS NN O 4 . .
P RIN4 1,399,500.00 0.34
C il i b 17,232,287.84 4.14
D E 7 I~ NI /S W& e Y L K AN | 4 - -
E e S|4 - .
F R - -
G TIBIEH . OB ATIEENY - -
H {E 15 MOl - -
I = EAL . AR E B ARSI 1,638,000.00 0.39
J SRl - -
K F =l - -
L FHGTRNRS 45 AR 55k - -
M R W IEs o N |4 - -
N IKFL RSN Lt B FE - -
0 JE RS BRI HAD AR 55k - -
P HE - -
Q TPHMM2TAE - -
R A RE AR R - -
S é/?l:l - -
&it 20,269,787.84 4.88
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7.3 AR FMHE b e B HE LR/ N B BT B R R A 4

SRRAL: NRMIT

i B 4 T i
Fe | REAN Ji B A4 R (k) VI IKIED
B L (%%)
1 603606 R HL4R 78,300 5,997,780.00 1.44
2 002756 KOEHRL 15,000 2,283,150.00 0.55
3 600438 A 30,000 1,795,800.00 0.43
4 600845 FEIEHM 30,000 1,638,000.00 0.39
5 601899 Ley 150,000 1,399,500.00 0.34
6 603806 R 21,000 1,375,920.00 0.33
7 002455 Epllis 104,510 1,267,706.30 0.30
8 002245 o A 50,000 1,160,500.00 0.28
9 300657 SLE T 97,783 1,136,238.46 0.27
10 002832 bt 55 38,864 979,372.80 0.24
11 601222 RV AR IR 100,000 835,000.00 0.20
12 603035 i 12,540 207,160.80 0.05
13 002538 H KR 17,353 193,659.48 0.05

74 WMEFARER T HASHERZES)
7.4.1 RIS SHE IS T FE 2980T 20 44 KR A4

SRRA: NIRRT

AR AL 4 T
JF5 i 2 AR Ji T8 A4 K AHA R SENEA P A EL A
(%)
002455 Epllis 2,164,641.90 0.51
002832 E=R BN 1,640,867.20 0.39
603035 i AR 162,643.80 0.04

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR 4

SRRA: NIRRT

AR AL 4 T
5 i ZEARHS Ji S A PR A R 132 A P A EL A
(%)
1 300393 R I A7 1,990,018.00 0.47
2 002460 Erg=<i N4 1,572,927.00 0.37
3 603218 H H A 1,007,370.00 0.24
4 002745 AR 915,233.00 0.22
5 002649 T EZ R 894,831.68 0.21
6 002455 [Epllliigrs 772,777.00 0.18
7 002832 EA=RIIPAS 661,100.00 0.16
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603606 HRJ7HLLE 620,956.00 0.15
601899 N4 542,801.00 0.13
10 603806 R 535,983.00 0.13
11 002245 B T A 249,200.00 0.06
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g fFe7 dn ARE
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1 Ffiig - .
2 JAT - -
3 b i 77 40,902,016.44 9.84

Horpe BURME SR T 40,902,016.44 9.84
4 Ml fiE g5 102,389,059.18 24.63
5 i T % - -
6 HHOH SR 205,439,529.86 49.41
7 Al (TSRS #fD) 19,149,389.99 4.61
8 [F A7 B - -
9 HoAt - -
10 | &if 367,879,995.47 88.48
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SRR NRTT
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1 163231 20 H41 01 400,000 40,663,730.41 9.78
21 M
2 102100090 FIL 300,000 31,163,439.45 7.50
¥ MTNOO01
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19 B

3 101900939 300,000 31,058,623.56 7.47
MTNO002

143605 18 iz 300,000 30,970,068.49 7.45

5 155714 19 #4R 05 300,000 30,755,260.28 7.40
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7.10 MEWARAZE ST R KRR 2 E O
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.
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T
7112 HEBRASE SHF I EH R M 254

AR AN A B E U L
7.11.3 A E A B
.

7.12 BBEHAWRE

7.12.1 EEBFIW-HLUEFRRT EEBEEIMILRAERES 0T —FEAZBATFER. &5
PRI B R S

RGN, ATEEBRAETT L UESF I RAT EARBA SRS I SL R AN, BBH 7S St
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A GBI T AR, AR Tl 2 e R RS Rl SR 2 A ISR

7.12.3 AR HAR & T =1 B
Bfr: KNRMT
Fr5 2R B
1 A PRIE S 9,416.47
2 LI SR -
3 S UL il ]
4 ISR -
5 JS2HAT FR DK 8,385.75
6 HoAt B2 )
7 et -
8 FoAt ;
9 it 17,802.22

7.12.4 BIRFER HAE TR BN R R R A5 27 B 40

SRR NRTTT

i B 4 i
75 fi ALY fitgr 2 A E

1B LEA1 (%)
1 123044 AW LT 2,357,812.05 0.57
2 110052 PV 2,323,793.42 0.56
3 128046 PR A5 1,865,049.32 0.45
4 123084 o 1 7 £t 1,695,014.52 0.41
5 128116 Ik 1,662,515.75 0.40
6 113621 AR fiit 1,405,809.59 0.34
7 110061 JN#EEfii 1,405,084.93 0.34
8 113630 FRARL it 1,387,265.48 0.33
9 113048 i BHE 1,277,956.16 0.31
10 123048 VRS 1,251,097.26 0.30
11 127040 I 2= e it 644,986.85 0.16
12 110075 R AL 5 559,348.27 0.13
13 123049 HrIR A 550,788.90 0.13
14 123071 PN 353,905.42 0.09
15 113051 T Re it 283,117.53 0.07

7.12.5 BIRFET+ BB R AETUIE 32 PR LA
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ARHe AR A R+ 44 ISR R AN AR U 32 R AT L o

8 E&MBRAEAER

8.1 MIARESHIFE AN BEFFANGH

BrgEps: 4y

FrE Ng5
FEANS | PYEEER MUk ¥ % NN E
1 B )
) G A ReP=X
A 1 B 0%
) AR5
A 2z R [ AL 2 A5
1,317 48,975.90 | 53,960,175.32 | 83.66% | 10,541,090.61 | 16.34%
¥ A
6 27 Fe [ A 28 A5t
2274 131,175.75 | 271,271,477.06 | 90.94% | 27,022,186.26 | 9.06%
% C
it 3,591 101,028.94 | 325,231,652.38 | 89.65% | 37,563,276.87 | 10.35%
8.2 HAREEEHEAKMMEN BRIFFELREEHIEM
TiH 1 B ) A MESE () o 3 G A A L A3
=) 25 [k 0,
" R B TE A 0.00 0.00%
AP NN —— e
SR A A e a2 g C 0.00 0.00%
JAEE
TR AR ot 0.00 0.00%

8.3 MIAESEHANMLN RFFALFITFBAEE AT E X FMKHES
A E FRPE BN GBI ] 95T AR 1Z A e U BRI B XY 0,

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