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AR 5

1.29

1.29

AT A

AR

B HE P B

Hofth £ £5%

1,457,069.79

1,457,069.79

b

ffit it

=

63,666,249.31

63,666,249.

31

) AR AR ik 1

84,968,395.92

1,326,673,335.24

1,411,641,731,

16

EERR
2021412 A 31

H

1MW

1-5 4

54Dl |k
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o

%
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AT 99,437,128.33 - - - 99,437,128.33
S &AT e 2,160,426.43 - - | 2.160,426.43
17 HARIE S 426,073.60 - - 4 426,073.60
X 5y M 4 Rt = 3,039,000.00 - - 1,459,709,801.24 1’462’748’8022
T AE ARt = - - - - -
e - _ . . .
RIS B - - - - -
ISR - - - - -
JSEUAT I 35 - - - 4,306,948.94 4,306,948.94
Hopt w37 - - - 12,293.66 12,293.66
105,062,628.36 - 1,464,029,043.84/1,569,091,672.
Ayacens -
20
it
L HAfE K - - - - -
52 P i A £ - - - - -
T 2B 4 Rl 47 5t - - - - -
St (70 ) 4 ik %
REATIE R - - 4 16,941,223.32 | 16,941,223.32
A BER] 3 - - 41 6,052,595.61 | 6,052,595.61]
A RN F T - - 4 1,210,039.28 | 1,210,039.28
NATFEAE 9 - - 4 181,505.89 181,505.89
AT 5 R 25 o - - 4 225,249.97 225,249.97
JREASY $5E % B i) 9 - - - - -
AT F B . - - - i
AT - - - - .
18 ZE T A3 B 47 it - - - - -
oA A7 53 - - - 1,699,047.35 | 1,699,047.35
e - - | 26,309,661.42| 26,309,661.42
105,062,628.36 1,542,782,010.
2R R FE R 1 - - 1,437,719,382.42
78

T RAFRAARIE GG KA BRI A SO E, T2 IS Z900E BRI 2 507 5E fir H Bl
B H AR E AT T 03K

6.4.13.4.1.2 FiZ R U 7B
T 2022 46 7 30 H, ARILEGFA RIS GYEFZRITE A SO 5 B4 557 E 1 Ll
0.78%(2021 4 12 H 31 H: 0.20%), KT Ze A8 30t T~ 4% 5 4 9% 7= 148 J0 B K 5200 (2021 4F

A5 41 TIL 60 BT
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12 A 31 H: F).

6.4.13.4.2 4N XS
AN IR i <k TR 2 S B BOR SR BL T ANV SR AR S M A AR B X . AR dE <
RIpT A Bt 7 S St AN RS, PR B AN XU

6.4.13.4.3 HARH#E R

FCABAN RS IS A 418 5 < BT <t R O S (B BOR SR I < 3T B R B i 3 R R AN 2R B
RT3 A R ZR AR Bl T R A B A R R o A e 4 = PR TSR 28 5 B LTS, BT s 7 FoAt,
PR KRR T BAMIE SR R AT AR B S 2B 1 DLBRF PR U 2R, th ] RESR IS T UES7 117 37 A it
AR

ARFEG S SGSRARARHG ™, FERR IR BN o> RO P ity AR A A o AT b T B e AN AR
HAEREAT LR, R ER R R ZE N Al SRR AR P R B R Bl 2l . AE 2 DR T ALY
SRR R X M P TR T M RO -, AR OISR L R BN S 5 AR KK, SR T A AL
PR P B R A G BT . AT G IR B8 BN E WIS & W SO R S A4, X558 35
WG BRCE . RORAGHATBIE, Sk EBN RN AT AR R AR TN R .

TG I B BT L A 1 B AR AR A% AR o AR T B4 5F T I S A LU B AR T BE 4 B2 7= 11
90%, FrhyiR 300 FEHURAR AN 50k B I B U BIAMIR T B Bk B 98 7 1 80%;  $HE T#L
UIE ¥ B AP o e B8 7 1L 3% BRAh, ASTE G K3 B BN I X A 2 BT AT FRIE S N A
SEhtiadE, e H 2 FE 87N T KNG &, BHE VaR(Value at Risk) T8 A5 55 A M A<

<z T I FROVERLE A A RS, B IR R 5 ko JXURS: AT R B A28

6.4.13.4.3.1 FHARM XSO
AL NRTIT

AR AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH E S o b & e
N S E Y E LA ~RME Y AE L A1)
(%) (%)
1,336,460,90 1,459,709,801
T g M E T — R 94.67 94.62
4.18 24
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Lo PG — e B

G PEER B — St e R

AT E R B — PO B

HoAt

1,336,460,90 94.67 | 1,459,709,801 94.62
it
4.18 24
6.4.13.4.3.2 FAtA 8 KUK OGR4
o T4 BT AN A% XU R 5 T 2 LU A S vE 1) AR 3
e B bR DL SN FL A T 7 B A
X P AR H IR e R e 1A )
g (AA: NIRRT
FH I A2 & ) AR B PN ES AR
i
2022 %6 A 30 H 2021 4F 12 A 31 H
Mg b v - 5% 76,930,000.00 85,300,000.00
MV 2 LB S vE T % 5% -76,930,000.00 -85,300,000.00

6.4.14 AfRHHE

6.4.14.1 R TEA RHMETERTTE

ARMET R RFRIRIR, B3 A R E TR AT E B R SR B TR 1
BIRPE: Rk AR ES A GER KT LRGSR B BR: BRE— BRI
LM G B 7 B A ot LR R B T U AR B8 =20 R P BB M5 (KA PO S N\ AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

. ARG
R ET A EHER
BEERITE .
RV 2022 4 6 J1 30 H 2021 412 H 31 H
BRI 1,335,561,550.32 1,457,386,663.59
5B )RR 10,954,858.21 3,044,504.49
BZREIR 899,353.86 2,317,633.16
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&it 1,347,415,762.39 1,462,748,801.24

6.4.14.2.2 A SRHHERTRE R E KRS

ARHE 4 NS EUR JZ IR ) e S TR A HORN & 2 IR R RS i 3 T A3 5
MIREE. By, A HME RS, O ANEIREARA T RATENS L, AREERL T
H 2252 GRS V&R H I E] L 58 5 ANV R34 1) K B S ALK A G55 (K A MBI EE — 20Kk, JFAR
i (EL VA 88 v SR RIS 2 P A (B B AT 5 R S SO B BT (R R Z I, 7 DR

BRI SO N B 2 IR EEE =R K.

6.4.14.3 ERFEEHIPLA RMMETHEKI SR TR Y
AIEGAR G IR S LR ARFFA AR LLA SR E TR & TR

6.4.14.4 AR RMETHE &R T BRI A
ARIEEFH AR LA RAME TR &Rk T B A A& AT = 1 £l 7 P &b i i, X884
il T L R L Ax JIBR e, BT ALK T ANME 5 A SR E AR ZE R /D

6.4.15 H B TEMBM O & THRR T E UMK AR E IR
T

7 BEAGHRE

7.1 HEREEEHEBMN
SN NRTIT

75 it H KXl A BB (%)

1 &R A 1,336,460,904.18 90.59
Hope R 1,336,460,904.18 90.59

2 B R e

3 [i] 5 Wi Al 4 % 10,954,858.21 0.74
Hrr: fitp 10,954,858.21 0.74
B SCRFIESF

4 R
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5 ST SR - )
6 TN IR G Rl - )
Forrs ST 2 E 0 SN IR ] ]

B Gl
7 ffiﬁ%ﬂu%ﬁ%ﬁﬁﬁ 73,467,470.93 4.98
8 FAth &3 58 7 54,424,747.15 3.69
9 &it 1,475,307,980.47 100.00

7.2 WMEMRTAT W ROBERRAE
7.2.1 EREATI AR E N R R B A S

RE | i S RES N b S
A YIS NN O 4 17,591,492.44 1.25
TR 22,526,611.00 1.60
C izl 831,907,095.96 58.93
D B0 00 IR BOKAE = AR 34,048,048.80 241
E jeSiin4 25,082,981.00 1.78
F fok 5,753,548.74 0.41
G ASIEIEH A fE A IREOL 40,795,784.60 2.89
H A5 Aol - -
[ SRR S B RS 33,726,960.16 2.39
J Sl 237,504,308.08 16.82
K B 26,660,153.50 1.89
L FL BRI 55 M 55l 17,658,904.00 1.25
M FHARE A AR S5 34,662,161.76 2.46
N IR PSR 2 Fe it i EE - -
0 JER RS AEEAIEAR R 55l - -
P UEH - -
Q TAE RIS T AR 16,234.14 0.00
R SCAk . A R Sl 8,526,620.00 0.60
S gh - -
At 1,336,460,904.18 94.67
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7.2.2 HAEMAREATIL S REB BB R BEREAE
T

7.3 SPREE A FMME o S B E H BN B T R R B A
RN NRTTT

i B 4 U i
Fe | REAN Ji B A4 R (k) VIR IKIED
B LA (%%)
1 600519 DivMiE e 45,777 93,613,965.00 6.63
2 300750 TEEAR 114,900 61,356,600.00 4.35
3 600036 FARRAT 883,258 37,273,487.60 2.64
4 002594 il 103,200 34,416,168.00 2.44
5 000858 TUARTR 147,500 29,784,675.00 2.11
6 300059 KT E 994,516 25,260,706.40 1.79
7 601166 POlVARAT 1,237,875 24,633,712.50 1.75
8 000333 LML A 391,342 23,633,143.38 1.67
9 601012 S AL RE 352,296 23,473,482.48 1.66
10 603259 2 A 223,280 23,218,887.20 1.64
11 600438 T8 R Ay 292,100 17,485,106.00 1.24
12 000568 PN 66,100 16,296,294.00 1.15
13 300760 L E R 51,100 16,004,520.00 1.13
14 601888 Hh A 66,900 15,583,017.00 1.10
15 600919 TLIVERAT 2,177,495 15,503,764.40 1.10
16 000001 P ARAT 1,014,100 15,191,218.00 1.08
17 002371 677441 53,952 14,951,178.24 1.06
18 002049 S50 E i 74,400 14,115,168.00 1.00
19 603799 R 147,500 14,103,950.00 1.00
20 603606 HRJ7HLLE 184,100 14,102,060.00 1.00
21 002142 TUERAT 391,070 14,004,216.70 0.99
22 002714 W B Ay 250,072 13,821,479.44 0.98
23 600809 ULy 7 39 42,454 13,789,059.20 0.98
24 601318 Hh S 22 285,712 13,339,893.28 0.94
25 002192 RLTE Ay 79,500 12,219,150.00 0.87
26 600048 TR K Je 692,000 12,082,320.00 0.86
27 600030 H S IES: 557,390 12,073,067.40 0.86
28 600900 KATH 520,100 12,024,712.00 0.85
29 601111 Hh ] [ it 1,029,900 11,957,139.00 0.85
30 300014 {C.4 81 RE 120,846 11,782,485.00 0.83
31 300896 TEE 18,306 10,983,783.06 0.78
32 002415 Vg R AR 297,400 10,765,880.00 0.76
33 600690 MR K 391,000 10,736,860.00 0.76
34 601669 Hh [ g 1,330,800 10,473,396.00 0.74
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35 600887 BRI AR 267,800 10,430,810.00 0.74
36 600309 Jitefe s 105,239 10,207,130.61 0.72
37 002466 R 81,700 10,196,160.00 0.72
38 600111 675+ 282,875 9,945,885.00 0.70
39 002459 R 124,960 9,859,344.00 0.70
40 688187 AR FLA 150,714 9,794,902.86 0.69
41 000002 JikkA 467,227 9,578,153.50 0.68
42 002241 ORIy 284,484 9,558,662.40 0.68
43 600029 T 1,305,100 9,540,281.00 0.68
44 601658 Wi AT 1,729,900 9,324,161.00 0.66
45 600436 Fr A 26,100 9,310,653.00 0.66
46 300274 FH ' FLE 94,090 9,244,342.50 0.65
47 688599 KRENRE 139,436 9,098,199.00 0.64
48 002812 B A 36,300 9,091,335.00 0.64
49 600958 RIS 870,476 8,887,559.96 0.63
50 603290 Wriksrs 22,200 8,566,980.00 0.61
51 300122 BRAEY 76,100 8,447,861.00 0.60
52 603986 I8 2 B 59,320 8,435,897.20 0.60
53 002179 LG 131,280 8,312,649.60 0.59
54 600009 istiz2ilR7 146,578 8,310,972.60 0.59
55 300347 TG EY 72,200 8,263,290.00 0.59
56 601838 FHRARAT 485,400 8,047,932.00 0.57
57 600522 HOREHE 345,600 7,983,360.00 0.57
58 603501 FIR Ay 46,100 7,976,683.00 0.57
59 600893 friRshh 172,800 7,864,128.00 0.56
60 002311 KM 127,594 7,656,915.94 0.54
61 002805 F ol 123,200 7,626,080.00 0.54
62 300450 SRR 118,600 7,493,148.00 0.53
63 002129 TCL F13f 121,000 7,125,690.00 0.50
64 600926 B ERAT 467,521 7,003,464.58 0.50
65 688223 m FHAE R 462,095 6,899,078.35 0.49
66 688518 POt 202,335 6,877,366.65 0.49
67 300775 =A% 142,200 6,846,930.00 0.49
68 600348 4P 1y 425,650 6,580,549.00 0.47
69 600570 fH AE LT 150,612 6,557,646.48 0.46
70 600845 EEEICE 117,800 6,431,880.00 0.46
71 300613 & I 74,480 6,315,904.00 0.45
72 601601 EHIE NS 262,900 6,186,037.00 0.44
73 601995 G A F] 138,674 6,169,606.26 0.44
74 000776 I RAES: 319,800 5,980,260.00 0.42
75 601668 Hh ] 1,114,700 5,930,204.00 0.42
76 601009 AT 562,800 5,864,376.00 0.42
77 600011 HEReE PR 828,400 5,831,936.00 0.41
78 002821 LT 20,100 5,808,900.00 0.41
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79 000963 R 126,600 5,717,256.00 0.41
80 688063 IREERH 18,200 5,682,040.00 0.40
81 600585 HFIEIK Y 159,700 5,634,216.00 0.40
82 002007 et A 241,800 5,513,040.00 0.39
83 600905 = Ik REE 860,800 5,414,432.00 0.38
84 000977 IREE S 203,295 5,383,251.60 0.38
85 002405 VO 24 [ 355,700 5,360,399.00 0.38
86 002906 HEFHAE ] 116,800 5,292,208.00 0.37
87 600021 igE 516,300 5,292,075.00 0.37
88 002460 B 35,300 5,249,110.00 0.37
89 002475 ATV 155,195 5,244,039.05 0.37
90 000887 Hhfh I o 279,000 5,088,960.00 0.36
91 300413 TR 150,500 5,020,680.00 0.36
92 300769 1875 4K 12,240 5,002,243.20 0.35
93 600383 G 372,000 4,999,680.00 0.35
94 002352 =48 i 89,100 4,972,671.00 0.35
95 002555 = hHE 234,200 4,972,066.00 0.35
96 601066 S 169,000 4,885,790.00 0.35
97 600132 SRR 33,100 4,852,460.00 0.34
98 600276 fE 5ty 2= 24 125,514 4,655,314.26 0.33
99 688005 HHEBHE 35,851 4,640,553.44 0.33
100 002120 BIIE By 271,500 4,631,790.00 0.33
101 000651 AL 135,054 4,554,020.88 0.32
102 601633 KIRAEE 120,900 4,478,136.00 0.32
103 600837 B IESF 455,900 4,472,379.00 0.32
104 600031 =—®ET 232,400 4,429,544.00 0.31
105 002709 RIGH L 68,400 4,244,904.00 0.30
106 688077 K Hh AE 50,291 4,240,034.21 0.30
107 002920 1 3% 4 28,400 4,203,200.00 0.30
108 600075 HrsE R 647,000 4,134,330.00 0.29
109 002493 R 263,400 4,053,726.00 0.29
110 300740 IKE oy 292,000 4,012,080.00 0.28
111 600760 EPIRY A 65,824 3,979,060.80 0.28
112 002839 TRRUEAT 751,800 3,977,022.00 0.28
113 002001 SRR 172,200 3,927,882.00 0.28
114 601688 HEFRIAE S 274,100 3,892,220.00 0.28
115 300223 st EIE 36,200 3,846,250.00 0.27
116 600188 N REYE 94,400 3,726,912.00 0.26
117 603288 N 41,173 3,720,392.28 0.26
118 000928 HH A [ B 590,300 3,701,181.00 0.26
119 002409 R 65,300 3,624,803.00 0.26
120 688122 PaHEEE 38,236 3,525,359.20 0.25
121 300144 R 2 228,400 3,505,940.00 0.25
122 000786 JeEr st 93,400 3,233,508.00 0.23

2 48 Hi3k 60 7T



PR 300 ALY RIE SR BT 4 2022 IR

123 300911 {2 R 41,600 3,196,960.00 0.23
124 688390 ] ol 10,136 3,172,669.36 0.22
125 300759 FR A 33,150 3,156,543.00 0.22
126 300957 MZ&e 14,300 3,110,679.00 0.22
127 000661 KI5 = 13,124 3,063,404.08 0.22
128 300457 e B 105,400 2,994,414.00 0.21
129 300696 TSRk 66,720 2,932,344.00 0.21
130 000792 LA 96,000 2,876,160.00 0.20
131 601377 MlkiiF 397,800 2,804,490.00 0.20
132 601186 Hh ]k g 348,800 2,755,520.00 0.20
133 300601 =AY 60,960 2,754,172.80 0.20
134 600426 e e Tt 94,200 2,750,640.00 0.19
135 600109 [ £ UE 5 303,216 2,728,944.00 0.19
136 300767 e TR 46,678 2,715,726.04 0.19
137 000733 PRER 19,600 2,665,012.00 0.19
138 002032 THIAR 46,800 2,636,712.00 0.19
139 688111 EAIIpIY/N 13,295 2,620,710.40 0.19
140 002648 TR 98,504 2,546,328.40 0.18
141 300498 i A 118,500 2,522,865.00 0.18
142 688499 FooF 11,279 2,496,042.70 0.18
143 600346 (EWAREYES 111,500 2,479,760.00 0.18
144 605090 JLFREIR 121,940 2,471,723.80 0.18
145 300408 =R 76,700 2,308,670.00 0.16
146 601390 Hp ] gk 362,000 2,222,680.00 0.16
147 002810 Ll R Ak 58,100 2,114,259.00 0.15
148 300058 RSN N 317,900 2,075,887.00 0.15
149 000768 HT I K 65,600 1,987,024.00 0.14
150 002487 KREET 45,100 1,882,023.00 0.13
151 600863 MEAER 503,200 1,836,680.00 0.13
152 688508 TuyilikT 19,518 1,454,091.00 0.10
153 600115 HH [ 2R 251,900 1,382,931.00 0.10
154 002157 IEFRRHE 205,800 1,247,148.00 0.09
155 002384 RIUIKEE 53,700 1,231,341.00 0.09
156 601985 % 171,500 1,176,490.00 0.08
157 688197 H A 24,261 562,855.20 0.04
158 301219 icpunun|4 3,888 357,749.50 0.03
159 603806 R 3,876 253,955.52 0.02
160 301200 PN i 857 44,495 .44 0.00
161 301206 =AW 894 40,846.86 0.00
162 601089 R ICEE 2y 1,749 36,816.45 0.00
163 301207 2L 569 32,102.98 0.00
164 001323 e oy 573 28,111.38 0.00
165 301201 WA 25l 353 25,253.62 0.00
166 301263 B 682 21,401.16 0.00
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167 301122 KA 301 21,181.37 0.00
168 300834 B 635 19,069.05 0.00
169 301256 R 1,831 18,456.48 0.00
170 301123 ZERHLT 656 16,655.84 0.00
171 301103 e [G AR} 507 16,234.14 0.00
172 301235 HBREEST 418 15,854.74 0.00
173 301166 T4 253 14,891.58 0.00
174 301189 L 435 14,489.85 0.00
175 301117 FEG R 262 14,263.28 0.00
176 301190 KBS 575 13,644.75 0.00
177 301130 [iig=zip|4 237 8,934.90 0.00
178 301228 SEAMS I 373 7,586.82 0.00

74 REHABREE R AR E AR
741 BiFASHE YIRS R FE 29500 20 4 KRR
SRR AR

AR AL 4 T
5 i ZEARHS Ji S A PR N SN T P A EL A
(%)
1 601166 POlVARAT 22,357,578.00 1.45
2 600919 TLIFARAT 21,459,108.00 1.39
3 600519 DivMiE e 21,240,170.58 1.38
4 000858 TR 17,456,099.02 1.13
5 300750 TEEAR 15,827,710.84 1.03
6 000333 e 15,572,461.89 1.01
7 600438 T8 Ry 13,649,001.00 0.88
8 002192 RLGE 1y 12,875,763.72 0.83
9 601601 EHE NS 12,828,405.00 0.83
10 002714 AR s 12,450,255.80 0.81
11 000568 FINEE 12,370,625.00 0.80
12 603806 iR 11,886,476.38 0.77
13 601318 Hh ] 22 11,419,766.00 0.74
14 002594 Al 10,811,143.00 0.70
15 688187 AR 10,734,616.44 0.70
16 600036 A ARAT 10,420,281.00 0.68
17 601111 Hh ] 10,064,626.00 0.65
18 688599 REILhe 9,818,916.27 0.64
19 601658 MR fig ERAT 9,689,662.00 0.63
20 600030 H S UES: 9,575,038.70 0.62

TE e AT RN A 4 TS e e RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH SR YIRS R FE 29050 20 4 KR R4
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SRR NRTT

AR AL 4 T
5 i ZEARAS Ji% S A4 PR AT R 132 A P A EL A
(%)
1 601166 POlVARAT 23,805,026.00 1.54
2 300750 TR AL 17,328,948.00 1.12
3 002192 Fb A I A7 15,527,671.45 1.01
4 600919 TLIRARAT 13,338,929.50 0.86
5 600519 DivMiE e 13,032,083.48 0.84
6 600036 AT ARAT 13,002,900.00 0.84
7 000001 P ARAT 12,873,678.00 0.83
8 000858 TR 12,191,797.10 0.79
9 603806 A BT 12,067,874.00 0.78
10 600690 MR K 11,463,947.00 0.74
11 601601 EHE NS 10,765,822.00 0.70
12 002714 AR s 10,723,318.00 0.70
13 688599 KERE 10,691,940.08 0.69
14 601328 ZIEHAT 10,408,406.35 0.67
15 300413 TR 10,326,691.00 0.67
16 603606 RI7HLR 10,212,547.06 0.66
17 601995 H ] 10,139,731.18 0.66
18 601318 Hh [ 22 9,961,917.00 0.65
19 000568 FINEE 9,572,933.00 0.62
20 000725 WHRTTA 9,348,775.00 0.61

T AT S G 3 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

Az NRMT
SENBEEERIRA (RAS) B0 885,903,064.26
SEHRE RN (3E) B 866,338,117.19

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

7.5 WIRIEGIF AR FSFREAS
RN NRTTT

b SR P IRE L
75 75 fh A o S E
(%)
1 E X i 9,817,818.34 0.70
2 RATEE - -
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3 SRR

Hrp: BURTEERRG

4 A5

5 Al R ST B o

6 rh ] SR 4

7 Al (TSRS #fD) 1,137,039.87 0.08
8 Al A7 B

9 HoAt

10 | &t 10,954,858.21 0.78

7.6 IR A b e B FHE LR RN EORT LA B B A
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