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1 HARIE S 37,005.13 - - - 37,005.13

. e 646,302,222.8

oM ARt e 141,691,648.66)  217,126,286.57| 197,619,516.88| 89,864,770.74 c

SN IR AE 4 i %

x LF%Q’ 55,012,054.79 - - - 55,012,054.79
ST B - - - . i
A ER D 3R - - - 30,211.86 30,211.86

708,072,653.6
Bre Bt 203,431,867.62]  217,126,286.57| 197,619,516.88  89,894,982.60)
7
1 £5t
TSR - - - . _

T 5y M4 b A A5 - - - - -

AT G b A f5 - - - - -

S HY [a] 1) 4 i %

= iib e 67,932,554.79 i - 167,932,554.79

oK
MATE B - - - 2,763,088.45 2,763,088.45
AT T[] 3K - - - 365,878.63|  365,878.63

AT NS - - - 417,950.36  417,950.36
NATFEE 7 - - - 119,414.40  119,414.40

A A R 2% - - - - -

N AE F - - - 9,514.46 9,514.46
A - - - - -
I8 AE BT S AL A1 A5 - - - - -
HoAth 471 45 - - - 352,848.62| 352,848.62
71,961,249,
Uikrysean 67,932,554.79 - - 4,028,694.92
71
) 2 AU B i 135,499,312.83  217,126,286.57 197,619,516.88|  85,866,287.68 636,111,403.9
6
AR
2021 4 12 A 31 1ERA 1-5 4F 5% AR &t
H
e
WATAE 2K 10,838,048.39 - - -4 10,838,048.39
i R S 70,935.60 - - - 70,935.60
1 B ARIE S 32,296.90 - - - 32,296.90
T oy e 210,412,072.32]  395,830,000.00 102,290,000.00| 178,451,670.67| 886,983,742.9
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9
SN 4=t

x F%mﬁ’ 30,000,135.00 - - - 30,000,135.00
ST B - - - 779,297.75  779,297.75
A ER D R - - - 69,001.65 69,001.65
HAh %= - - 4 12,760,085.02 12,760,085.02
‘ 941,533,543.3

HrE Bt 251,353,488.21]  395,830,000.000 102,290,000.00, 192,060,055.09
0

ikt
TSR - - - . i
5y M4 b A A5 - - - - -
AT G b A f5 - - - - -
SE H 5] ) 4 b %
FEER

AR HLEK - - - - -
AT e [A] 32K - - 4| 451,566.18 451,566.18
AT NS - - 4 569,107.03 569,107.03
NATFEE 7 - - 4 162,602.00 162,602.00
A A R 5% - - - - -
I AZ A B - - {1 19,220.20 19,220.20
AR - - - - -
16 JE T A 47 A5 - - - - -
HoAth 47145 - - 4| 340,737.88 340,737.88
ffit Tt - - - 1,543,233.29 1,543,233.29
939,990,310.0

| U B 251,353,488.21]  395,830,000.00 102,290,000.00f 190,516,821.80
1

TE: R PR NATE ST KA

Ly LK.

6.4.13.4.1.2 FIZR XK B EBUR M AT

M SO e, %R S ZORE A 3 03T € 1 H B3 H 31

Rk BRI R LAY HoAh T 37 738 2R AR
X P AT R H 3 4 W 1 E
FATRE @K DA T
W R A B 5 EmEeR (ah. AR M
Paxin AIAAR AR
2022 %6 A 30 H 2021 4F 12 A 31 H

TR T % 25 N 4,842,574.88 4,710,102.97
MR -+ 25 NS -4,788,649.85 -4,639,445.23
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6.4.13.4.2 AN KUK
AN R 2 18 4 i T =L 28 Fe OB B SR BN & e R AN R AR Bl i R AR Y s i R . A FE 4
IR % 7 R At ON R TRy, IR b T8 B R AN KUK

6.4.13.4.3 HAfH#E KK

A A IR 2 1 2 < T 45 < i L 8 2 oA R SR I < 9t 2 R R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Sl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
I SE A S5, o s ) AN USRI T BMUE I3 A AT T4 S 2 A 0 R IR S I AR 5
AT BRI T IE I3 17 7 AR B R B2

AT (R R B BN E IS B W SO R AR A, PR BE SEg . BEICE . RO A Gk
BIE, SKEB) R0 AT Ee A A T ks XU .

AR BB AL 45 B 2H I 20 B PR LA A s XU o A 4 T S PR 5% B8 LU AT DAy i 4 T 7 1) 0%-95%;
5157 4R BT LU BIAMIS T B 5577 1 5%:  BUIE AR 5T LU BN B B 7 1A 1) 0%-3%; 1R AR ] 5%
BTN Zy IRIEE G, DB BB ) I 7E — 45 DAY B BURF 27 B4 5 L) AMIK T 587 4l
(f) 5%, HAPENURREHEME FHRES . RIS IR

BEAh, ST B A2 5 BENAE FDN A TR B P R HOUESR O i S 4%, 7 J013s ] 22 e 5 7%
S G HEAT KUK E R, 045 VaR(Value at Risk) b2 ks A T 4 TR I Fr TS (E A0 M KUK, B T 5
b UG R AT R B AT A2 1 o

6.4.13.4.3.1 HARM XSO
SN NRTIT

PSP bAEREER
2022 456 H 30 H 2021 4£ 12 H 31 H
IiH A4 i 5k 4
N FME 7 L A FME 1{H E
il (%) (%)
178,451,670.6

AoV R — ISR B 89,864,770.74 14.13 , 18.98
A Gy PEAB Rl 7 — R e 1R
A& G MRt e — S SRR UL
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AT SR B — BOIE BB

oAt
178,451,670.6
it 89,864,770.74 14.13 18.98
;

6.4.13.4.3.2 FoAtH#% KU HIBSUR A 5

F 2022 4£ 06 F 30 H, AKEESREA 138 5 HEBLRE FHE T A FOMME o5 4 57 4 1 L g1l
14.13%(2021 4% 12 J 31 H: 18.98%), KIIER iRl ZMAMIICE LM T I M i R 2 1AL 3ot T
AR FE G B E IO E K.

6.4.14 ARME

6.4.14.1 &R T EARMWETERTE
AR ETT RS RFTERZR, BXHA B BAAT E B A B E U BT E R
FERHE: B2 MFRE B GAEEIRTT EAR SRR BB BRE—E XA

EAMHR B B EL B R T R AR 55 =2 00 AR BT B G A AT S A E -

6.4.14.2 FEF A RMETER SR TR

6.4.14.2.1 FEREM TR A RME

A ARMIT

»~eiETt KA Ak
EERITE i

G 2022 6 H 30 H 202112 H 31 H
F—ER 98,776,443.94 187,091,757.00
HFEIR 547,091,976.61 698,678,504.49
FEZJEIR 433,802.30 1,213,481.50

&t 646,302,222.85 886,983,742.99

6.4.14.2.2 AR EREEREKE RS

AT U B TR R A R S DUR A HONTA S SR IR IRV e (A e 0T A TT 3558 53
v PR, EMBERFIUEM . L AERBAE AT RATE R, AEe A TEMH S

S

2 43 itk 61 7T




e R i 1R & RUE SR 5 < 2022 4 IR

52 o WG R H AL 22 50 AN RS 18] e BRAE H IR REAH SGBEBE 0 & SR ELAUNER —J2 IR, JFAR S
VA R A RO 2 e vh R B AT 3 BT B SR BT R AR R, B AR SR BE Y
P SCHHMERLE 5 SRR EBER =R K.

6.4.14.3 JERFEEHI LA SoHETHEKI SR TR KUY

AHE AR IR S BRI AR A ARSI BLA R ETFE R SR T

6.4.14.4 AUA RMAETHE &R T BRI A

AIEEFA KA LA S E T 2 0 it T RO DAREAR AT B e B AN i 0 ot IR A8 e T
FR AR AR A, Fre K I A5 2 A EAZ RN

6.4.15 F B THEBEM ST THRR FE U B KHABF R
6.4.15.1 7K i3I0

AR AR, ARG ToHZ U K T H I

6.4.15.2 HoAh ZH 13

BER P AOERH, ARG IO Z U KAl H 2 H T,

6.4.15.3 I 5 R AL HE
AR FC T 2022 4 8 H 26 HAARIL G R8T AL,
7 BEAEME
7.1 HiIRBEEEHEEMN
SERAL: NRTIG
Fe i H S b 3 S RBFE L] (%)
1 RS 4 89,864,770.74 12.69
Hop, 22 89,864,770.74 12.69
2 FEE T
3 fi] 5 WAL 2 4% 556,437,452.11 78.58
Hr, iz 556,437,452.11 78.58
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LT RIRIE S BOIE I T 4 2022 4 Bk

HPE SRR SR - -
4 ne R - -
5 SR AT SR - -
6 SENIREE G Rl e 55,012,054.79 7.77
o S W= R A S8 N IR
LR
AT AT SR 45 5 %At 4
7 X 6,691,159.04 0.94
1
8 HoAth & 15 %5 = 67,216.99 0.01
9 &1 708,072,653.67 100.00
7.2 WERRBATI B R ER T A
S
o | APl A Go | T o {fﬁmﬂ
A e MRS . vl - -
T 5,408,556.00 0.85
C il i . 50,457,700.31 7.93
HL77. Sy R KA PRI R 5,271,430.00 0.83
E M 2,285,012.00 0.36
F L A 1,196,519.28 0.19
G TIZH . AR FIIREOY, 3,731,122.00 0.59
H A8 TR, 2,899,069.00 0.46
I = EAER . AERE B RSL 3,975,712.12 0.63
] 2Eml 5,181,574.99 0.81
K i el 2,816,632.00 0.44
L TS RIS 55 R %l 719,905.86 0.11
M BEEE TN AR AR 55k 1,606,971.70 0.25
N IKF . RS FE 8 5 PR 2,143,233.34 0.34
0 JE RS AR HoAth R 551 - -
P HE - -
Q TS TAE 20,711.14 0.00
R A B RGR 2,150,621.00 0.34
S ZiE - -
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=

89,864,770.74

14.13

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

SRR NRTTT

P R T
Feg | A Ji 2 A4 R HE(K) AVIINIE]
H LA (%)
1 603606 RI7HL4 52,183 3,997,217.80 0.63
2 688008 TR 37,429 2,267,448.82 0.36
3 688390 ] 42 f, 7,000 2,191,070.00 0.34
4 688187 AR 30,000 1,949,700.00 0.31
5 600522 R 76,200 1,760,220.00 0.28
6 600674 JN L REVE 142,700 1,700,984.00 0.27
7 601611 r [ % 200,000 1,678,000.00 0.26
8 601088 Hh [ piAE 50,000 1,665,000.00 0.26
9 002531 FIRGE 100,200 1,652,298.00 0.26
10 002318 AL 94,100 1,504,659.00 0.24
11 600258 EERRES 60,000 1,488,000.00 0.23
12 000002 JikkA 70,000 1,435,000.00 0.23
13 301073 H S 20,350 1,411,069.00 0.22
14 600383 S AL 102,800 1,381,632.00 0.22
15 688126 VAL V|4 59,578 1,369,102.44 0.22
16 601006 R 207,600 1,368,084.00 0.22
17 688223 mn B RV 90,596 1,352,598.28 0.21
18 002254 ZERHAF 80,000 1,340,000.00 0.21
19 002056 19 )5 2R T 50,000 1,331,000.00 0.21
20 002179 G 21,000 1,329,720.00 0.21
21 688599 KAERE 20,000 1,305,000.00 0.21
22 601985 o E R 183,500 1,258,810.00 0.20
23 600019 AR 200,000 1,204,000.00 0.19
24 600438 I Iy 20,000 1,197,200.00 0.19
25 600360 G 150,000 1,191,000.00 0.19
26 600900 KL HL T 50,300 1,162,936.00 0.18
27 600886 4% 7y 109,400 1,148,700.00 0.18
28 601857 o E 200,000 1,060,000.00 0.17
29 601009 A LERAT 100,000 1,042,000.00 0.16
30 600033 Al v 372,200 1,030,994.00 0.16
31 603259 24 B e 9,840 1,023,261.60 0.16
32 600028 HEA 1L 250,000 1,020,000.00 0.16
33 601988 o EARAT 303,000 987,780.00 0.16
34 603659 BEFR K 11,200 945,280.00 0.15
35 603019 HRRHE S 31,880 925,157.60 0.15
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36 603136 KEW# 31,385 899,494.10 0.14
37 601998 RS HRAT 186,700 886,825.00 0.14
38 600426 e e 30,094 878,744.80 0.14
39 600498 KK IEAE 59,900 867,352.00 0.14
40 600085 [ 4~ 16,300 861,944.00 0.14
41 600338 7 i Tk U 30,000 861,000.00 0.14
42 688235 [ERsziAl| 8,647 858,906.51 0.14
43 600519 piv)ERE 400 818,000.00 0.13
44 600436 A 2,284 814,771.32 0.13
45 600009 L 14,100 799,470.00 0.13
46 601137 A4 44,818 793,278.60 0.12
47 600711 e LR TN 4 100,000 776,000.00 0.12
48 601229 ERAT 118,200 774,210.00 0.12
49 601995 /A 14,951 665,169.99 0.10
50 688261 Kk 2,645 639,984.20 0.10
51 601668 Hh [ 114,100 607,012.00 0.10
52 688197 RS 24,261 598,761.48 0.09
53 601601 H [ R PR 25,100 590,603.00 0.09
54 688385 =R=K e 8,986 585,797.34 0.09
55 601567 —REEJT 44,000 584,320.00 0.09
56 688082 BE i 5,847 554,120.19 0.09
57 601200 ERiEE78: 53,861 547,227.76 0.09
58 601333 IR, 244,300 532,574.00 0.08
59 605168 =N 4,922 532,215.86 0.08
60 688091 R AR 3,294 525,063.60 0.08
61 601928 R AL 18 68,700 491,205.00 0.08
62 603707 e Ay 17,163 483,996.60 0.08
63 600372 Hi T 24,900 482,811.00 0.08
64 600037 MR 51,400 482,646.00 0.08
65 688232 B A 12,595 473,823.90 0.07
66 603986 J& 5 BT 3,276 465,879.96 0.07
67 603444 Lk 1,200 465,600.00 0.07
68 603806 e TR 7,000 458,640.00 0.07
69 600373 HhOC AL 45,200 451,548.00 0.07
70 603916 DINES 17,542 447,145.58 0.07
71 600845 FAG A 8,060 440,076.00 0.07
72 601098 A 45,800 432,352.00 0.07
73 600216 T EEZ 30,800 420,420.00 0.07
74 600380 {235 34,000 419,900.00 0.07
75 600536 H [ A 10,270 416,859.30 0.07
76 601607 g 22,900 414,032.00 0.07
77 600633 WAk 59,500 409,360.00 0.06
78 600990 VYl - 9,800 405,230.00 0.06
79 603103 15 5 S2AN 28,800 405,216.00 0.06
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80 600323 IR 19,400 397,700.00 0.06
81 603383 TOL R R A 15,900 392,571.00 0.06
82 600261 PoH ' e B 116,400 392,268.00 0.06
83 688303 KAREIR 5,703 389,628.96 0.06
84 603228 FLHE LT 15,960 372,346.80 0.06
85 600977 [ s 32,200 370,300.00 0.06
86 600486 i T 2,600 346,528.00 0.05
87 603236 B s 2,535 338,828.10 0.05
88 601231 BT 22,000 315,920.00 0.05
89 688105 R 3,589 304,706.10 0.05
90 603588 I REMIR 25,916 298,811.48 0.05
91 688234 KA et 4,393 294,331.00 0.05
92 600309 Jitedh s 3,000 290,970.00 0.05
93 603345 LI 1,725 289,575.75 0.05
94 600529 LI R 25 3% 10,300 287,885.00 0.05
95 688167 FEARH 1,928 286,790.00 0.05
96 301200 KIGHHE 5,197 279,556.40 0.04
97 600584 KR 10,100 272,700.00 0.04
98 603939 mFEZ 5,096 269,221.68 0.04
99 603516 R 21,560 266,912.80 0.04
100 603218 H H A 10,400 264,160.00 0.04
101 688239 TR 4,926 262,555.80 0.04
102 600183 A iR 15,100 256,549.00 0.04
103 688776 A 1,447 245,975.53 0.04
104 688728 KR 11,632 238,572.32 0.04
105 600570 THA T 5,460 237,728.40 0.04
106 603883 EHE 6,994 236,956.72 0.04
107 688190 = PR 3,026 235,271.50 0.04
108 601336 BRI 7,300 234,987.00 0.04
109 301207 2R 3,889 229,882.38 0.04
110 301122 KA 3,004 218,554.43 0.03
111 600588 F A WA 2% 9,850 213,843.50 0.03
112 301219 i 7 il 2,304 212,002.12 0.03
113 688246 KRR 7,719 205,788.54 0.03
114 601100 LERVAT/ AN 3,300 203,676.00 0.03
115 603658 ZEEY) 4,160 203,382.40 0.03
116 603160 TR 3,200 198,176.00 0.03
117 603233 KSR 6,192 193,809.60 0.03
118 601888 A 800 186,344.00 0.03
119 301123 ZE R LT 6,551 170,810.09 0.03
120 600276 T Fifi 5 24 4,584 170,020.56 0.03
121 600031 =—®ET 8,900 169,634.00 0.03
122 301235 HEFEEST 4,178 162,419.54 0.03
123 603338 AR W] 3,060 155,142.00 0.02

A5 48 T{IL 61 BT



e R i 1R & RUE SR 5 < 2022 4 IR

124 688173 EeEIR 4,236 142,117.80 0.02
125 688267 Hh b g 3,390 108,141.00 0.02
126 301130 [iig=zinl4 2,370 94,254.90 0.01
127 688102 Wi Er bt 6,030 77,847.30 0.01
128 301228 S Ml 3,721 76,823.46 0.01
129 688283 e I 4 1,595 72,428.95 0.01
130 688171 HAEfEE 2,821 66,152.45 0.01
131 688718 IE 285 3,145 55,414.90 0.01
132 600916 o E 4 3,371 39,440.70 0.01
133 601089 HE LR 1,749 36,816.45 0.01
134 688367 TREFR 1,717 34,391.51 0.01
135 688272 B 7 1,263 33,545.28 0.01
136 300763 HIREHY 150 31,950.00 0.01
137 301177 THIRAT AR 370 27,454.00 0.00
138 301201 WAz 353 25,253.62 0.00
139 301206 =JuEY 531 24,261.39 0.00
140 000661 KB = 100 23,342.00 0.00
141 688981 S ENESIUN 500 22,585.00 0.00
142 301096 HWIEZ 272 21,488.00 0.00
143 301256 R 1,831 18,456.48 0.00
144 603501 FIR WA 100 17,303.00 0.00
145 301103 ] QAR AL 507 16,234.14 0.00
146 603070 ECE 775 16,197.50 0.00
147 300834 SEREM 513 15,405.39 0.00
148 002192 Rl 5 7y 100 15,370.00 0.00
149 301166 7 4 253 14,891.58 0.00
150 301189 HJEHT 435 14,489.85 0.00
151 301117 FEGRHY 262 14,263.28 0.00
152 301190 KB 575 13,644.75 0.00
153 301199 LRI 402 12,880.08 0.00
154 301179 FTRRe 295 12,038.95 0.00
155 300347 &R 100 11,445.00 0.00
156 000762 P 5 200 11,186.00 0.00
157 301108 TR HEN 3 280 11,079.60 0.00
158 002459 R 140 11,046.00 0.00
159 300037 e R 180 9,460.80 0.00
160 301138 HERFAEAL 285 8,763.75 0.00
161 301193 FIRH 297 8,063.55 0.00
162 603127 HRATHT 24 60 6,828.00 0.00
163 000831 T Hit 200 6,250.00 0.00
164 000333 % ML 100 6,039.00 0.00
165 300015 % IR 100 4,477.00 0.00
166 301059 & =T 259 4,351.20 0.00
167 002597 SR 100 4,333.00 0.00
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168 002241 ORIy 100 3,360.00 0.00
169 002555 s LN 100 2,123.00 0.00
170 002027 PAANE 200 1,346.00 0.00
171 300451 B E R 100 720.00 0.00
172 002419 R A 100 713.00 0.00

74 HMEFARER T ASHERZES)
7.4.1 RIENSHE IS T FE 2980T 20 44 KR A4
SRR NIRRT

o AR AL 4
e Jie B AR JI& SR A R N N P HE LA
(%)
1 000002 JiEtA 3,604,372.88 0.38
2 002531 NN 2,379,554.00 0.25
3 688390 ] 72 1,977,636.33 0.21
4 600019 EHB Ay 1,538,748.00 0.16
5 600258 RS 1,532,721.74 0.16
6 688126 P 1,420,872.32 0.15
7 600383 G Hh 4] 1,370,680.00 0.15
8 688599 KAERE 1,362,000.00 0.14
9 002254 ZERH A4 1,337,002.00 0.14
10 002056 158 5 2R 1 1,226,295.00 0.13
11 601857 A 1,150,836.00 0.12
12 301073 H S 1,117,906.00 0.12
13 600028 FEA 1,091,126.00 0.12
14 688197 H AR 968,013.90 0.10
15 600338 7 3k B Ui 901,500.00 0.10
16 600522 OB 588,158.00 0.06
17 688008 TR 588,062.36 0.06
18 601567 —RET 587,984.00 0.06
19 300451 B E R 587,873.00 0.06
20 002384 RikgE 587,837.00 0.06

T ARTSRN BB SZ A i QRS BN TR A RS 151, AF BRI 3
Ao

7.4.2 RFSEH SR YIRS R FE 29500 20 4 KR4
AL NRMT

A G B
75 R ARHS B S AR AW RS S FEFE LB
(%)
1 600905 =k REIR 6,181,341.00 0.66
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2 002812 BEEMR Ay 2,500,422.00 0.27
3 001979 FH e 2,433,334.00 0.26
4 000999 HEE =L 2,432,131.10 0.26
5 300750 TR AR 2,406,376.00 0.26
6 603799 HeR DI 2,300,386.00 0.24
7 300124 CNEAR 2,255,244.00 0.24
8 300274 FH 't L IR 2,247,706.00 0.24
9 603501 FIR WA 2,228,170.00 0.24
10 000002 JiEkA 2,184,220.00 0.23
11 002371 J677 44 2,152,224.00 0.23
12 002821 EJE T 2,143,460.00 0.23
13 002142 TUERAT 2,072,112.50 0.22
14 600703 =t 2,068,401.00 0.22
15 002293 LZE 201 1,956,022.02 0.21
16 000598 MR 1,937,955.00 0.21
17 002597 GRS 1,921,217.96 0.20
18 000166 H T R 1,909,899.00 0.20
19 002419 TN A7y 1,895,987.00 0.20
20 002832 L& #25 1,820,040.00 0.19

Vi AT AU I KSR A i RS AN TR ARSI ) 3151, AFREARA ) B
Ao

7.4.3 TNBERH A B R S BB N B AT
SRR NRTTT

SENIEEERT A (A ) 37,278,825.46
SEHBREERWRON (%38 R 106,510,916.28

T ARTSRANBER A (BRAD) A AN SE BRI (RRAZ) B P47 K T2 A2 < 40
CBAZ AN T LA S S 3151, AFFEMRZ 53

75 MREBRR RO ROMFREAS
SRR AR

N b 3L R PR E L
F5 5 i Fh ~RE
#1(%)
1 E XK i 51,386,154.68 8.08
2 P47 Y - -
3 Kot 434,395,003.84 68.29
Hodr, BUORME 4R 310,543,860.28 48.82
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4 ki 61,310,818.09 9.64

5 (SR NAEE

6 A

7 Al (Rl A2 #f57) 9,345,475.50 1.47
8 [F VA7

9 HoAth

10 | Ait 556,437,452.11 87.47

7.6 IR A b e B HHE LR R/ EORT LA B B A
SRR AR

N 5 7 3L & W R
F5 fRFACHS i 2R () A RME
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