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TR T % 25 N 37,535.25 271,557.43
THFR L+ 25 N -37,457.34 -266,486.93
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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 Bl $5 B A 1) 7 B B AR LA AN A UG o AL, AR (0 2 4 8 BN 5 LR AR L <5 Pl
FEA W As St 4%, 5 Jlis H 2 FhoE 87 R0 ZE AT G B2 &, 3% VaR(Value at Risk) i
WS SR A A JE 4 T R PRIV ZEAN A% XU , A I AT S b 0o XU AT BRI A4 1

6.4.13.4.3.1 HARM XSO
SN NRTIT

AR R
2022 46 H 30 H 2021 4£ 12 F 31 H
R4 % i B4 e
2 fE FEIE L A fFhE A L i

Bl (%) (%)
AoV R — ISR B 8,616,959.26 15.75 | 4,710,983.00 7.81
AE Gy M G R 7 — B 4R R
A& G VEG R — BB R I B
AR5 — B Bt
oAb
it 8,616,959.26 15.75 | 4,710,983.00 7.81

6.4.13.4.3.2 FAhA A& RS 1 BURE BT
T S 4 1T 0 W SRl Tl 4 B 28
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Br_EIRIEME AN LA T 37 28 B PR A AR

X A i H R W e E
MR (Bfr: AR
HH IR R AR B (AR ) PN AR
g3
2022 4£ 6 H 30 H 2021 4£ 12 H 31 [
b 2 b e 1 3 0 5% 620,128.72 738,491.53
Mk 25 e B S v ek 2 5% -620,128.72 -738,491.53

6.4.14 AfRHHE

6.4.14.1 £ TREARMETERTTE

ARMMETTESERTRIZER, B A R E TR R S B B2 SR A BT & R AR
JERIRGE : H— 2K AIFBE PSSR T LR G RO 58 2 R — B
B AMA G B2 7= B B BRI rT SR AN s S5 =B IR OB P B G5 R AN T W 8 A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 ZFEXREMTEKASME

AL, NRMI
~trETh i AR
=R E "
(R K 202246 H 30 H 2021412 A 31 H
BRI 10,160,066.39 4,717,925.00
o =0/ 29,764,360.82 50,310,000.00
B=EW - 0.00
&t 39,924,427.21 55,027,925.00

6.4.14.2.2 ARMERREREKE RS

AT U B R L R A R S DUR A H OIS SR IR IR e e (R e T A TT 3558 53
S BURSEREE, AHIERFIUSM ., ZHAEREARA T RATEH L, AEe A TEMH %
52 o WG IR HAIR] . 28 5 AN ER S 1A] e BRAE HA IR REAH SGBE B 0 & SR ELAUNER —J2 IR, JFAR A
{EL VA AR A RO 2 Se A vh R B AT = BT S B SR BT R AR R, B AR SR BB Y

P SCHHMERLE S SRR EER =R K.
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6.4.14.3 ERFEEHIPLA SAMETHE KSR TR K3 Y

AR AR IR Je LR R AR AT AR SR LLA M E TR &

6.4.14.4 AUA R ETHE R 5 T B RAHSC U A

NI B HIAS DL SO TR 0 el T O DR AR TR 1 R B A 7t X

H R HF R BR B, B ALK i B 5 2 Se i (E AR -

6.4.15 A B THEBA ST THRERE R N HAMER
17K U5 I

R NOERH, AHe IO Z U AR H T,

2. H A Z T

A B

iRk H, AT E

VB A B Ath E LT

= A

pecin
iz=3
H

3. R
RIS F O T 2022 4F 8 H 26 H A A 4 (15 48 #EAHLHE
7 RBEAARE
7.1 MIRESFEHEHER
@A NRMT
¥ Wi H G RS BT (%)
1 &R dis 8,616,959.26 15.66
Horpre SR 8,616,959.26 15.66
2 BBt
3 ] 7 i i 5 B 31,307,467.95 56.91
Hrp: fizz 31,307,467.95 56.91
B SCRHIESF
4 e E T
5 G AT A S R

A5 42 T{IL 56 BT
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6 SENIREE SRl gt 3,960,759.45 7.20
oA SR A g ) SN R
%ﬁ%%#
/= #»
7 AT A7 AR M3 524 1 62 782.280.88 1.42
fr
8 HoAth 25 T 7% 10,346,477.43 18.81
9 &1 55,013,944.97 100.00

7.2 REBARETLS RO BRRRAS

i | ARl N REON b i
A & Ry A vl ; _
KA 406,895.92 0.74
C il 3g b 5,307,736.04 9.70
BT #0 BRR BOKAEP= REERY 748,434.00 1.37
E feisin |4 217,630.00 0.40
F R MEE - -
G AZWIEH . RHATIREL 131,858.00 0.24
H 75 AL, 125,800.00 0.23
| SRR RS BRI 371,100.00 0.68
J bl 567,069.00 1.04
K S 7 386,842.00 0.71
L FEL BT 25 i 55l 23,293.00 0.04
M BRI AR RS 246,166.30 0.45
N IR FRBEAN 2 e it 5 F - -
0 JE RS AT A IR 25 - -
P HH - -
Q TS TAE 84,135.00 0.15
R Ak AR E AR R - -
S oA - .
Cal 8,616,959.26 15.75

7.3 BRI A M E LB ST = HE BN R BT A R R B B 4
& ARt
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o7 R R
e | RS JI SR AL HR HE(K) HE
H A1 (%)

1 603267 Pz FEL Y 7,000 940,310.00 1.72
2 600887 PRI A 10,500 408,975.00 0.75
3 000333 % ML 6,300 380,457.00 0.70
4 600905 = IR REYR 60,000 377,400.00 0.69
5 300750 TAERF AR 700 373,800.00 0.68
6 688063 IRBERHE 1,092 340,922.40 0.62
7 300014 fe. 4R 2,600 253,500.00 0.46
8 601985 o E R 36,000 246,960.00 0.45
9 600711 e LR T4 31,067 241,079.92 0.44
10 688105 s A 2,777 235,767.30 0.43
11 688122 P& 5 1,985 183,017.00 0.33
12 000887 GRETiaris 10,000 182,400.00 0.33
13 002244 VT AEH] 20,000 173,000.00 0.32
14 600188 FEREVR 4,200 165,816.00 0.30
15 000776 I RAESF 8,200 153,340.00 0.28
16 600754 BT S 2,000 125,800.00 0.23
17 002311 g REEH 2,000 120,020.00 0.22
18 603288 RO 1,300 117,468.00 0.21
19 002385 KA 15,000 117,150.00 0.21
20 600893 Wik zh 1 2,500 113,775.00 0.21
21 600048 RHFR & 6,500 113,490.00 0.21
22 002371 1677 %4 400 110,848.00 0.20
23 600845 FAG A 2,000 109,200.00 0.20
24 000977 TR B 4,000 105,920.00 0.19
25 002241 ORIy 3,100 104,160.00 0.19
26 600522 OB 4,000 92,400.00 0.17
27 300568 BRI 2,997 87,032.88 0.16
28 601669 H [ L 10,000 78,700.00 0.14
29 600029 [EEpag e 10,000 73,100.00 0.13
30 002142 TIRAT 2,000 71,620.00 0.13
31 601868 rh [ fe gt 30,000 71,100.00 0.13
32 000786 e it 2,000 69,240.00 0.13
33 603666 ¢ 5% 1,000 68,600.00 0.13
34 600970 R E PR 7,000 67,830.00 0.12
35 300957 221 300 65,259.00 0.12
36 002555 s L 3,000 63,690.00 0.12
37 002230 SN 1,500 61,830.00 0.11
38 300705 JuL 2y 2,800 61,096.00 0.11
39 002460 Ergz i 400 59,480.00 0.11
40 601319 PR 10,700 54,142.00 0.10
41 600131 {5 18 3,900 52,455.00 0.10
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42 300502 o % 2,000 52,400.00 0.10
43 300738 AR 4,500 51,525.00 0.09
44 000537 T ERRE 3,900 50,661.00 0.09
45 601628 HHE 1,600 49,728.00 0.09
46 601939 HWHRAT 8,200 49,692.00 0.09
47 001979 AR e 1 3,700 49,691.00 0.09
48 300015 % IR IR} 1,100 49,247.00 0.09
49 300999 & 900 48,618.00 0.09
50 002271 R 77 TR UL 900 46,323.00 0.08
51 003816 o E T 16,400 45,920.00 0.08
52 002384 RikgE 2,000 45,860.00 0.08
53 601658 i R4 8,500 45,815.00 0.08
54 002906 HERHAE M 1,000 45,310.00 0.08
55 000792 SR AD 1,500 44,940.00 0.08
56 600276 THF 5 2 1,200 44,508.00 0.08
57 600031 =—H®HTL 2,300 43,838.00 0.08
58 601100 H TR 700 43,204.00 0.08
59 688981 S ENESIUN 928 41,917.76 0.08
60 002475 LG 1,200 40,548.00 0.07
61 601456 EBHES 3,300 40,491.00 0.07
62 000651 AL 1,200 40,464.00 0.07
63 000858 FRRIR 200 40,386.00 0.07
64 002876 =Rk 1,000 40,020.00 0.07
65 601601 Hh [ K AR 1,700 40,001.00 0.07
66 601012 RS LR RE 600 39,978.00 0.07
67 002415 TR AR 1,100 39,820.00 0.07
68 600900 KATH g 1,700 39,304.00 0.07
69 603899 JRGI Y 700 39,256.00 0.07
70 600298 GHLRER] 800 39,000.00 0.07
71 600886 55k 4= 3,700 38,850.00 0.07
72 601688 HEZRUE SR 2,600 36,920.00 0.07
73 603486 BHK M 300 36,567.00 0.07
74 600763 W RTT 200 34,888.00 0.06
75 300124 A 500 32,935.00 0.06
76 600406 FH R Fifd 1,200 32,400.00 0.06
77 600690 WIRER 1,000 27,460.00 0.05
78 600036 AR ERAT 600 25,320.00 0.05
79 600233 (53] 368 3 326 1,200 24,468.00 0.04
80 601888 A 100 23,293.00 0.04
81 600009 TN 400 22,680.00 0.04
82 300122 BHRAEY) 200 22,202.00 0.04
83 300274 FH 't LI 200 19,650.00 0.04
84 600309 FEA 200 19,398.00 0.04
85 603501 FIR WA 100 17,303.00 0.03
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86 601111 = it 1,000 11,610.00 0.02
87 603259 2 B Rt 100 10,399.00 0.02

74 REHAREE R A SR E AR
7.4.1 BT SHE YIRS R FE 29500 20 4 KRR
SRR AR

o A AL 4
e Ji ZE ARG JE ZE AR N N X P A LA
(%)
1 603267 15 376 HL 918,211.00 1.52
2 000333 XML 398,188.00 0.66
3 600711 BT 376,995.06 0.62
4 300750 TAERF AR 292,494.87 0.48
5 300014 fe. 4R 207,171.00 0.34
6 688105 R 199,944.00 0.33
7 688063 IRRERHEL 199,789.86 0.33
8 601567 = REIT 176,028.00 0.29
9 688122 PEHE S 164,886.71 0.27
10 002385 Kb 164,700.00 0.27
11 601985 W EZ 160,939.00 0.27
12 600048 TR fE 160,245.00 0.27
13 688519 AT 137,430.47 0.23
14 600845 FAE A 126,309.00 0.21
15 002244 TRIT4E ] 122,794.00 0.20
16 600900 KT HL T 121,020.00 0.20
17 603288 RO 119,129.00 0.20
18 601857 LA 109,350.00 0.18
19 002791 U2 H 4 89,488.00 0.15
20 002555 s L 84,660.00 0.14

T AT TN GBI R S (RSN TR LSS ED) A1, AR 5 9%
Ao

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
EA: AR

o AR AL 4
e Jie 2 AR Ji& SR AR N R P A LA
(%)
1 600905 = Ik REYR 252,590.00 0.42
2 000858 TR 182,010.00 0.30
3 601567 —RET 149,150.00 0.25
4 600098 IR R 131,317.00 0.22

2 46 D3k 56 T



e ml 4k R G B TR A IR R IR BT A 4 2022 4 R

5 603345 LI 123,792.00 0.21
6 300274 FH ' FELJE 123,433.00 0.20
7 688519 R&: ) 114,067.92 0.19
8 601857 LA 112,468.00 0.19
9 002241 ORIy 103,850.00 0.17
10 300413 T 91,493.00 0.15
11 600900 KL HL T 82,023.00 0.14
12 600711 BT 77,700.00 0.13
13 300738 BREARE 62,275.00 0.10
14 600021 LigE s 61,126.00 0.10
15 002459 R 60,864.00 0.10
16 600009 L 60,451.00 0.10
17 600048 TRAK 59,991.00 0.10
18 002557 ETEE 58,847.00 0.10
19 600188 FENREYR 58,188.00 0.10
20 002460 =N 55,601.00 0.09

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

Ao

7.4.3 TNBERH A B R S B R RN BT

SRR NRTTT

SENIEEERI A (AT ) 7,503,156.84
SEHRBRE RN (RAE) R 3,024,693.92

TEe ATTNBERHEA GRAD) AU SE BRSO OREZ) B H 4% K S R AZ <
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR AFREAS

SRR NIRRT

o 3 4 B P HE L
75 57 b A A
#i(%)

1 K i 75 5,019,305.48 9.18
2 JAT =R - .
3 &Rt i 20,483,221.92 37.45
Horpre BUR TSRl 20,483,221.92 37.45

4 A bies - -
5 A A A il % 5 - -
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6 A S 4,261,833.42 7.79
7 AR ORI RS e f5i) 1,543,107.13 2.82
8 [ Ml A7 ER

9 Hoftn

10 | Ait 31,307,467.95 57.24

7.6 SPARAZ A SOMME oy B S 3715 E BB R/NER R B AT 48 R 25 3 3R 9 4
RN NRTTT

N 5 o A I REd
75 TG 75 s () ~RE
{E ELH1(%)

1 190214 19 EHIT 14 200,000 20,483,221.92 37.45

019674 22 [E 7% 09 50,000 5,019,305.48 9.18
18 Hh gk

3 101800894 40,000 4,261,833.42 7.79
MTNOO1

128132 AT FEAT 5,000 593,250.27 1.08

5 110053 IR AT 3,000 377,938.44 0.69

7.7 BRE A SO E LB ST E RN TR B SRR 8 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFFE LA DRI LA R SRR R A
ARG ARG AR RFFA 5 R

7.9 BIREA FalHE b e B HHE B RN BVRT LA BGES R A
ARG AIR G AR AR FFAPOERH -

7.10 REFIRAES BT MBI 5 H LU
7.10.1 REARA T SHH KB B Re A1 20 B 40

ARHe G ARG AR RS A B 02
7.10.2 FESBHEBIGHIR KT BOR

AIE G AR IR BRI BT . B AL SRR ARG, AT SoR ARG KU B SN, LA
ERMEATEER, AR TR . BUORMER LRI 51K 1t

=2
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AIEEAEFAT AR PR, K@ HIESR i A B i s T S i wt 7e,  JF 45 R
TR E AR 3SR L R A A AT

AT B BEKE T8 075 FE AR I BT UL 2 kSRS S AL, e B BB A g,
VEIHEATIEBT, DA B 4L B A XU

TR T2k B AR BB I B AR P SRS A UE 1), AR R R R A E AT

7.11 R E IR A RS BB 1 E AR 5 LU
7.11.1 A E A B BOR

MRYIEAIE SR G EF, ARG AR THE G
7.11.2 REHRASE ST E G R S5 25 40

AT AR AR ARFFA E G5
7.11.3 AHE GRS E

Teo

7.12 BRASWE M
7.12.1 BERBATZIEFRRT EAEBIEER I RAERSEH HiT—FENZEATFER. &5
PRI B B SR i B
2021 4F 7 13 H, WRHATIE K IR 0 R A BRI BLA AR A A SRS F T,
o ERAT RS I B S B S CIRRIE ST v (2021) 27 5 45T 13K 6920 Ji o HIATEUAL 4. 2021
11 A 15 |, HARATBEIRAT REANE A5 Baki&F R, B SONIE RS LR CREIE
7 (2021) 3121210802 %5) TTAMIE, A TES . b6 JIu NRTIEMATEUE 1. 2022 4F 3
H 21 H, MRBRATHBERERESE (EAST) REuEHE S LRS- E T foa@ ] 90 K BA B 5y
FORWEAST Hidi . ISR R %Ik 2% EAST Hiya skl i, 4 b FEARAT ORI I B 3
2 CRORR Ty (2022) 25 '5) 45T 5K 420 5 CATBUL 51
AR B P BT R i R PR B TR SRR 4 6 ) B o 2 PR
WA, AREES R R RT 48 HAIE SR 0 R AT AR BE BT IS A, A e g
i H AT — A Z B AT ST AR AL
7.12.2 BLB BT 2 RE PR T HEEE R E SRR 2 S OB R e SR P 3 B
AREG BRI AT 2R, AP T k5 [ e A e I SR PR A TR
7.12.3 SAR F AR B =M R

B ARt

—
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75 B4 &R

1 17 tHARIIE 4 4,133.13
2 RESCE H R 10,339,119.26
3 Mgl -
4 LR .
5 JRE S FR R 3,225.04
6 FoAth SR .
7 k2 H -
8 FHoAth -
9 it 10,346,477.43

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

SRR NRTTT

E A RaE
e gAY i3 44 75 N RE
1B A5 (%)
1 128132 AT g A5 593,250.27 1.08
2 110053 IR AT 377,938.44 0.69
3 110059 TR A5 317,996.30 0.58
4 110064 je R 247,726.03 0.45
5 110082 TR EE 6,196.09 0.01
8 HEMPFENEE
8.1 HiIREEMTFRE NP EITFENGEW
AL Y
FrE N0
‘ ‘ FEE IR AR e e MNP
XD NIAE ((a))
F G0 7 R A 7 B A
FEE 1040 B 140
Sl E 451
2,293 15,916.09 940,747.70 2.58% 35,554,849.74 |  97.42%
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8.2 MIAESEHAKNMLN RFFAFEERIHIR

T H B maase () 7 JE 4 B EL )

HEEHNITA M RFFE AR S 2,291.50 0.01%

8.3 IR ELSEE AN RFEAAFRAZESHHEEX FFIF
T H A RE IR ENEEX R It

AANGEPEBNR . ST

FRIEFTEB 1] 40 52 N A AT 0~10

H4

A FE G I G A TG AT

4

T ARerERea B A AR eI ENEEXEDY 0,

9 FTFHERESHFRI

BfT: A
HEHFAME (201545 H 19 H) 4440840 6,614,837,467.15
AF A A 3 4 4 A A 40,070,478.42
A H A HH S 4 s FR 4y 1,168,188.07
Dol ASHR A 3 3 4 R B [m] 43 40 4,743,069.05
AR HAFE & 37 5 AR B 17y 0 -
A A HA AR 3 4 00 i 36,495,597.44

10 ERFHHFHER
10.1 EEHHFRFE ARSHRIN

e N Todk gy B A N R
102 E¢EEAN. ESTEANENIESITERNIHNERAERF)

1. ARG AL E BN E R NHEZNUT

2022 £ 4 A 30 H, HEEHANRA T (BRESEHARAFRTERGE ST EENL
), EHEAAREARSEHANEREEE.

2. AR AAIE SIE N LTS R E H I TERANFZS T
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10.4 EE B F RIEHIER

AAREWIN, REAEACERAT B R E e 2 B
103 RESEFHEAN. Bl ESEEWSKIFL
RGN T RARIE G B IR S5 R

YRR

AR I A JE i AR B SR (R 2
10.5 NEEHAT B THTE S AT iE o

AR A AR R O A e T TS 55 T
106 BEA. EALEREEEANRZEERLTFHER

AR ATEEN . FE AL EPE BN G B B 11551500
10.7 ZEHHUESR A IR 7 BITHIA K E L
10.7.1 Z& M FHUES A 73 5 BT BHT BEE R A ST BN

SRR NRTTT

e I N B BN T S AR I 7 )

5 &S NS A Z 7 v AR <
BRLH | ¥ U B O P

M AT G0 ERAT S ik L RER

A LA E 451l

I RAESR: 2 2,414,751.74 | 23.79% 2,235.79 |  23.80%
HEE S 1 2,079,606.00 |  20.49% 1,895.13 |  20.18%
LIRS 1 1,661,282.92 | 16.37% 154734 |  16.47%
EShrwess 1 977,226.47 9.63% 910.06 9.69%
RS 1 882,925.00 8.70% 822.29 8.75%
KITiES 1 616,094.00 6.07% 567.60 6.04%
HFESF 1 492,457.70 4.85% 458.61 4.88%
RIESR 1 489,527.87 4.82% 455.89 4.85%
i 4 1 434,833.00 4.28% 404.95 4.31%
W IES5 1 102,151.00 1.01% 95.13 1.01%
RITUESF 2 - - - -
IRIFUESF 1 - - - -
H AR [ B 1 - - - -
HZRUE S 2 - - - -
H 3 25 1 - - - -
[ 417 1 - - - -
TAFIESF 1 - - - -
R AU 1 - - - -
IR 1 - - - -
HZRUESF 1 - - - -
FRIAIE S5 1 - - - -
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LS VAL

PG HRIESR

{BIBIESE

[E HEESF

JIBRIEF

T BRAIE R

i HES

ERNESF

JeKIESF

1
1
1
1
1
HEIES 2
1
1
1
1
1

[E 2 %k

T 1. FFRT RIS ) i B bn ik

RS EHNTSUEFIESF BN, B BIefAIL SUE TR KT M, IR briE N

(L WEPERRE. i, R @emnNEhlE, JraeietsiaftmZrRm ek, o
L WIE, R ATXSIAR

(2) WHFSEIIEEE, A RBERBIFRIUGME TN R, RE A I A R G5 TR 2, feftm
J5 BRI FEA 75 A Dy e T R R 55

(3) BAMBSHRIFEN:, BEWHESN Z 1L & 1E, ORI BRI, Jvdts
BRI 2 5

(4) oAby M T2 & A AR 5 Bl A A E 5 R

2. FFHE A 5 IR R T -

(1) X525 B TeAsidk 75 1 (45 5 AR 55 1EAT VP A

HUAHSGER T T 22 S AL RN Bk H E 3R 58 5 B e ie e AT (R AR S INED X
A2 5y B IT I R IR 55 R R AN 45 SE T AT VR

(2) HG (Pl o HooiFHIZR)

TSR TR R SR IEAZ 7 B e T3 R 4R G PG S5 A, FROLIE UG o, 1S Gy
BITHIR S ZR) » WU C 5 Boo i n 2R G M REAT 1938 .

(3) BIEAE 5y H e 40 B AT 73 8 A3 v 41

(4) Wil REE SKAmFFLE N
HEE BN SEAER NIRRT GERE S ol L) , JREEEITE N
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22 [ 4 R e LR A

W L4 2022 4E T AR &

3 T I S G AL 77 58 5 BT AR BE A DL«
2022 £F 1 H e AR B A S BARAT i b i A ] AL SE BT 726735 52 53 H7T

10.7.2 M S A 72 5 BT BT HARESS SR B 5L

SRR NIRRT

Ea EL i

IR o)

[ W52 5

BLIEAE &)

=
A G| TR

B LE

24 el
JRAZ B | AR
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