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TR - - - - -
PR et i - - - - -
A1 b f - - - - -
S H [0 ) 4 i % | | ] | |

FEER
MATE B - - - 3,193,430.04, 3,193,430.04
VAT T[] 3K - - - 8,207.06 8,207.06
A A N i T - - - 16,644.09 16,644.09
MNATHEE B - - - 4,161.03 4,161.03
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e ia R EIR G

W L4 2022 4E T AR &

MAT RS R 5% B - - - - -
I AZ A B - - - 583.24 583.24
AR - - - - -

36 JE T A 47 A5 - - - - -
HoAth A7 £5 - - - 138,781.83  138,781.83

- - - 3,361,807.29 3,361,807.2

Uiliidssan

9

GBS YRR N 11,059,696.64 20,709,970.68 2,131,103.01 -210,268.75 33,690,501.58
FEER

2021412 A 31 14EPA 1-54F 5 E AR At

H
%

MRATIEER 10,285,043.93 - - 4 10,285,043.93
S R 258,471.49 - - - 258,471.49
1 HARIE S 9,147.28 - - - 9,147.28

A oy AR Bt e 7,001,700.00 - - 5,145,028.00 12,146,728.00

SN IR AE 4 il ¥

FA j‘im . 12,400,000.00] - - - 12,400,000.00

N SGIE T8 S 2K - - - - -
HAh %= - - - 132,242.71]  132,242.71

A ER D 3R - - - 413.62 413.62

HrE R 29,954,362.70 - - 5,277,684.33 35,232,047.03

A5t

TSR - - - . _

5 M4 Rl A A5 - - - - -

AT G b A f5 - - - - -

SE H 5] ) 4 Rl %

FEER
MNATIEF S H 2K - - - - -
AT 2 [A] 32K - - 4 232,498.01 232,498.01
AT NS - - 4 18,056.64 18,056.64
NATFEE 7 - - 4  4514.18 4,514.18

A A R 4% - - - - -
AT F - - - - -
AR - - - - -

36 JE T A 47 A5 - - - - -
HoAth 471 451 - - 4 166,129.51 166,129.51
ffit Tt - - - 421,198.34,  421,198.34
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) 2R AR i 11 29,954,362.70 - - 4,856,485.99| 34,810,848.69

6.4.13.4.1.2 F| 2R KRS ) BBk 43 BT
B | BRI R LU A T 3728 AR A2

X% P A e H 2 4 5 P VA

oM & A (AL 7T)

W IR A R A 2 sel A (CFRpr. N Mot

s VNN EER

202246 A 30 H 2021 4 12 A 31 H
TR AT 25 N30 -86,821.16 -4,342.03
TR % 25 NS 87,099.17 4,348.84
6.4.13.4.2 AN R

AN IR i < ik TR 2 SR BOR SR BL T RNV SR AR S T A AR B XA . AR dE <
RIpT A Bt S St AN R, PR B AN XU

6.4.13.4.3 HAtH#E XU

AT SRR A 5 T R 4 i L 1 2 000 M SR SR T 4 U 2RIk T B R R AT 36 LA
(T S A R R AR BT R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T slRAT 1) RV 17 352 5
(AN S5, BT I 1 At ks IR AR T BAMUE S R AT A B B 4 5 5 SRR ok S IO B o

AT AE IR T-UE 25 T 37 B PR U Bh I

ARG FE G BN E WG WSO AR, RS . B ACE . R et
BIE, RIS AT HE AR A I T ks AU -

B G BT A I B PRI A N A R . e oh, RSB G (HE 4 A N1 H O A B 4 7
FEA MR A Se i e 2, € IS H 2 Fhoe 807 VAR IR Gk A7 R &, B4% VaR(Value at Risk)
FEAR A I X A < T s FROVER AE A S RS, R T 5 o IS 1 AT R B A 5

6.4.13.4.3.1 AR RS UK ML
S, NRTT

AR AR
2022 %6 H 30 H 2021 % 12 A 31 H
IiH
S o 7 FE 4 T
N RE ARME
E EL 1HE He

A5 41 TIL 56 BT



e i R ERS

RNF ¥ 4 2022 G ch B4R

(%) (%)
T g e T — R 3,151,231.40 9.35 | 5,145,028.00 14.78
T oM E g s — e
Rt el v i g =K
RTAE S bt 7= — BUIEF B2
HAth
&1 3,151,231.40 9.35 | 5,145,028.00 14.78
6.4.13.4.3.2 AR RS SURTE AT
o FE 4 BT A S e 52 Tl S LU I Sk v ) A2
* B R FEUE LM Eo At T 25 B A A
Kot B = A 3 H i 4% 7 1A 11
e (Ah. ARMIo
FH A2 & ) AR ) PNES AEREE
AT
2022 £ 6 30 H 2021 %12 A 31 H
b g Ee s FE R N 5% 143,422.90 580,083.94
Mk g e e S HE DR D 5% -143,422.90 -580,083.94

6.4.14 A fHHE

6.4.14.1 &R TEA RMETHERTTE

ARMET R RFRIRIR, B3 A M E TR AT E B R SR B TR 1 B
BIRPE: Rk AR ES A GER KT LRGSR B BR: BRE— BRI
LM G B 7 B A ot LR R T S AR B8 =20 AR P B M5 (KA PO S5 N\ AL

6.4.14.2 FEM A RMETEN SR TR

6.4.14.2.1 FEREB TR A RME

Az NRMIT
N RMETT I IR
mERTE "
(R R 20226 H 30 H 20214 12 A 31 H
F—JEIR 3,151,231.40 5,145,028.00
HoREW 26,867,149.86 7,001,700.00
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B=RIR

=

30,018,381.26

12,146,728.00

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARG LA S R IR I I S TR A F RS R IR Z TR (I 2. 3T AFF 538 5
RIS RS st, HIMBLEREIUEM .. 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR HIR] L 58 55 AN R 3 1) B R A IR AR DR 1 A RIME SIS — 2K, IR
it B R B P SR A0S 2 Fo BT R AT B B R SO B T B IR AR K, e A DG H%

I S E N 55— JR IR B =R K.

6.4.14.3 ERFEEHIPLA SAMETHE K SR TR K3 Y

ARFe AR AR e BRI RFFA AR LA At E TR R TR .

6.4.14.4 AUA M ETHE R £5 T B RAHSC U A
ARIEEFFE IR LA SO A TR S i T BN DIRER AT R SRl vt = g ah fuf, 1Xeed
il L DR L A A PR e, BT ALK TN 5 A o (AR Z AR /N o

6.4.15 5 B T BRI 23T S R R 75 ZE Ul B B HAf 0

Teo

7.1 HEREEEHEBMN

7 BEAEGHRE

SRR NRTTT

75 i H &5 S E G (%)
1 EnE 4 3,151,231.40 8.50
Hore R 3,151,231.40 8.50
2 R et
3 ] 5 WA e 5 % 26,867,149.86 72.51
Hrr: fitp 26,867,149.86 72.51
B HFUESR
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i R G B VR A R UIE R S ik 4 2022 4 R

4 4w - -
5 ERUATA AR - -
6 NI < il 3,000,000.00 8.10
Forrs ST 2 E 0 SN IR ] ]

B ol
7 f_ﬁﬁ“ aRENES 4,029,844.67 10.88
8 FoAh % T 7= 4,082.94 0.01
9 it 37,052,308.87 100.00

7.2 WMEMRTAT W ROBERRAE

R | S RES N Il S
A VSO NN 11 54,903.00 0.16
PRI - -
C il 1,986,499.40 5.90
D B 00 RS ROK A P R R 20,808.00 0.06
E pecsiin|4 22,199.00 0.07
= e R 39,963.00 0.12
G Wz A ERHEEOL 33,918.00 0.10
H (s ROl 18,870.00 0.06
| B AR BEAR RS 196,854.00 0.58
J Zanly 605,611.00 1.80
K S5 H Y - -
L FHLGE A 55 IR 55 46,586.00 0.14
M FHEW FORMEA MR S5 83,192.00 0.25
N IR ISR 2 Fe it i EE - -
0 JE RS ABEAS A RS - -
P HE - -
Q TLERE L TAE 40,293.00 0.12
R A AR E R R 1,535.00 0.00
S Lia - -
At 3,151,231.40 9.35
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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 300750 TAERAR 400 213,600.00 0.63
2 600519 DivME e 100 204,500.00 0.61
3 600919 TLIVERAT 25,000 178,000.00 0.53
4 000568 PN 400 98,616.00 0.29
5 300059 R E 3,840 97,536.00 0.29
6 601128 i AT 11,000 84,040.00 0.25
7 603259 2 B A 800 83,192.00 0.25
8 002839 TR AT 15,600 82,524.00 0.24
9 600908 TEHARAT 14,000 78,820.00 0.23
10 002475 SLAG 2 2,300 77,717.00 0.23
11 002049 2O E T 400 75,888.00 0.23
12 601012 R LAt RE 1,120 74,625.60 0.22
13 300454 RAE MR 700 72,646.00 0.22
14 300850 Bk 800 71,224.00 0.21
15 601318 Hh ] 22 1,500 70,035.00 0.21
16 002415 Vg R AR 1,800 65,160.00 0.19
17 600690 IR K 2,200 60,412.00 0.18
18 300896 TER 100 60,001.00 0.18
19 600887 BRI AR 1,500 58,425.00 0.17
20 002032 TIAR 1,000 56,340.00 0.17
21 002304 EI By 300 54,945.00 0.16
22 603501 FR B 300 51,909.00 0.15
23 601888 Hh [ A 200 46,586.00 0.14
24 000338 Y257 7 3,600 44,892.00 0.13
25 600745 BERET 500 42,555.00 0.13
26 600600 T L 400 41,568.00 0.12
27 300015 IR HRE} 900 40,293.00 0.12
28 603197 TREERHEL 800 39,352.00 0.12
29 603444 = bR 100 38,800.00 0.12
30 300498 AR v & iy 1,800 38,322.00 0.11
31 600933 % 2,300 37,674.00 0.11
32 600460 +-24 1 700 36,400.00 0.11
33 600760 EPTRY A 600 36,270.00 0.11
34 600436 A5 100 35,673.00 0.11
35 002594 Al 100 33,349.00 0.10
36 600031 =—®ET 1,700 32,402.00 0.10
37 600399 TR 1,800 32,220.00 0.10
38 300682 BAHT RN 1,200 30,228.00 0.09
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39 603288 IR, 330 29,818.80 0.09
40 688777 ERECET N 400 29,104.00 0.09
41 300595 K7 R 500 28,595.00 0.08
42 688363 HBERAE) 200 28,436.00 0.08
43 002371 677 44 100 27,712.00 0.08
44 603939 mFEZE 500 26,415.00 0.08
45 688187 AR 400 25,996.00 0.08
46 600276 fE 5ty 2= 24 600 22,254.00 0.07
47 600900 KL 900 20,808.00 0.06
48 000301 R BT 1,200 20,292.00 0.06
49 000858 AR 100 20,193.00 0.06
50 688235 Rzl 200 19,866.00 0.06
51 600754 RV G 300 18,870.00 0.06
52 601868 rh [ fe 7,700 18,249.00 0.05
53 601799 ETFAR 100 17,100.00 0.05
54 603899 JRICR A 300 16,824.00 0.05
55 002352 =4 i 300 16,743.00 0.05
56 002714 W B Ay 300 16,581.00 0.05
57 603833 BRUR 2K 100 15,068.00 0.04
58 000725 HAERT A 3,500 13,790.00 0.04
59 000963 HBREY 300 13,548.00 0.04
60 300124 TCNEAR 200 13,174.00 0.04
61 300450 SRR 200 12,636.00 0.04
62 600009 N 200 11,340.00 0.03
63 300122 D) 100 11,101.00 0.03
64 002410 i Sv 200 10,888.00 0.03
65 300274 FH 't FLE 100 9,825.00 0.03
66 600570 fH AE LT 200 8,708.00 0.03
67 600030 S IESR 400 8,664.00 0.03
68 600585 TR K 200 7,056.00 0.02
69 300888 T 100 6,650.00 0.02
70 600406 FH, 7 B 240 6,480.00 0.02
71 600926 B ERAT 400 5,992.00 0.02
72 601021 HFRALE 100 5,835.00 0.02
73 600989 FEFREH 300 4,395.00 0.01
74 601186 Hh [ kA 500 3,950.00 0.01
75 300144 R Z 100 1,535.00 0.00

74 REHABREE R A EHE AR

741 BiFASHE YIRS R FE 29500 20 4 KRR R4

SRR NRTTT

L5 |

]

BELAH

AR TN

T
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P HHE EL A
(%)
1 601888 Hh [ A b 256,775.00 0.74
2 300750 TR AL 200,022.00 0.57
3 600519 HNFE 199,000.00 0.57
4 600919 TLINRAT 167,910.00 0.48
5 300415 frz % 126,569.00 0.36
6 603501 FR B 107,656.00 0.31
7 603288 R R 93,044.00 0.27
8 000568 FINEE 90,544.00 0.26
9 300059 KT E 87,668.00 0.25
10 603259 2 B A 79,686.00 0.23
11 601128 i AT 79,090.00 0.23
12 002839 KEHAT 76,555.00 0.22
13 600908 TCHRAT 76,454.00 0.22
14 002475 SR 75,020.00 0.22
15 002049 SOLE T 74,417.00 0.21
16 601577 KIDERAT 74,291.00 0.21
17 300454 RAE MR 73,130.00 0.21
18 300850 Hrom Ik 70,928.00 0.20
19 601012 R L St RE 68,445.00 0.20
20 002415 T HE AR, 66,738.00 0.19

7.4.2 RFSEH SR YIRS R FE 29500 20 4 KR A4
AL NRMT

o AR L 4
5 Ji SEARRY JIE B A4 R AR TS A P HE LA
(%)
1 300059 KT E 759,800.00 2.18
2 300408 =AM 586,310.00 1.68
3 601888 Hh [ A 217,154.00 0.62
4 600029 T 210,250.00 0.60
5 601111 Hh ] [ it 209,150.00 0.60
6 300498 AR v &y 208,359.00 0.60
7 300124 CINER 193,416.00 0.56
8 600519 wMFE 188,031.00 0.54
9 603288 5N 186,521.00 0.54
10 600754 EARTLYAS 178,783.00 0.51
11 600009 istiz2ilR] 169,353.00 0.49
12 600258 TR E 161,933.00 0.47
13 300373 BT 145,185.00 0.42
14 603986 I8 5 B 144,010.00 0.41
15 300782 T 143,760.00 0.41
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16 300415 iy 141,190.00 0.41

17 000568 B E 136,910.00 0.39

18 300496 rhRMIIA 129,072.00 0.37

19 600745 B RE3 127,029.00 0.36

20 688519 [ERI&: YY) 126,278.74 0.36
7.4.3 FNBER A S8R B E RN B8

AL, NRMI

SENBEEE I RA (RAS) S0 3,720,820.64
SEHRE RN (3E) B 5,040,406.74

7.5 WIRIEEGIF AR BFREAS

SRR NIRRT

G T B L
5 i3 i il AVIINIE]
Bil(%)

1 K i 77 2,022,446.58 6.00
2 JAT YR - .
3 b i 77 24,844,703.28 73.74
Horre BURMES R 20,709,970.68 61.47

4 S Abies - .
5 Al J A R 55 - -
6 HHOH SR - .
7 ARG (AT AT #efi) - -
8 [ A7 - -
9 FHopth - .
10 | &t 26,867,149.86 79.75

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 9 4

SRRA: NIRRT

i 34 B i
J¥ i fay | fiFain e (5K) AVIINIE]
B LLH (%)
180211 18 EJF 11 130,000 | 13,663,876.16 40.56
092218001 | 22 &K 70,000 7,046,094.52 20.91
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272 A L B IR G IR TR 35 4 2022 4 IR

& 01
3 2028038 29 EP R 20,000 2,131,103.01 6.33
T4 01
4 019666 22 [® 13 01 20,000 2,022,446.58 6.00
20 P22 4R
5 2028019 7 /NS 20,000 2,003,629.59 5.95
01

7.7 BRZE A oA LB S R TFE LRI RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFFE LA DRI LA R SRR HA
ARG ARG AR RFFA 5 SR

7.9 BIREA FatHE G e HHE R RN BVRT LA BGES R A
A G AIRE AR AR FFAPOERH -

7.10 REFIRAES BT MBI 5 H LU
7.10.1 REARA T SHH KB B Re A1 20 B 4

ARHe G ARG AR RS A B 0T
7.10.2 FESBHEBIGHIR KT BOR
NI R AR DS B BN, DL ORMEN H A, A IE SRR T s R4 S S iE BRI
LIE P
ARIEGAETAT AR A BRI TS, 1 Sl T X R 7 117 3 S AT 155 1 40 07 R0 2L IRV WAL 25 1 20
B E BB HLEL R B ORME A2 (2 kB IRE B SR B IR MR, JFARIE AR B #58 (Bt X
B R AN U, SR B E B B A B el LIk, AR SIS AE SR & 78 FEAIE SR T I A B
HI7EAT S UL R BRI s vE . st RUBSHRFE A (R AT (LAl E3EAT 5058 S A ¢, BL
Xof ek RS B 7 AL (0 R G AR MR B 1 XUy o A, R < BN e ST A 31 075 5 T SRR 1)
BN, RBCRRE RV BN S DB S BT B BRI, (RIS AR U B 58 ) ) e BT R
i e RN il ) (o

7.11 IR EHIRA B S BB 1 E AR 5 LU
7.11.1 A E A S BRBOR

WRAEARE R EEF, AR ARBE T EAULT.
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7.11.2 REBARAZE ST B EH GO S SRR 5 B 48
AT AR AR KA [ 02

7.12 BRAEIEME

7.12.1 EEBER-TRIEFNRT EABEEH I RAESRSES AT —EN I AFES. L5
R B RSt

2021 4 9 H 30 H, sRE IR AT RSN B e 0k = A ABIAL, A b AT ORI B B R R 2 75
MRS/ RN T sy (2021) 32 5) 4Pk AR 30 75 7o AT EUL T .

2021 4 7 13 H, AT BRI IE 2 T BRI/ ak, b B AT ORI I B8 B R T 8 o0
Al CAROR IR T e (2021) 13 5) 45 TR AR 50 /3 eHAT AL T .

2022 43 H 21 H, HERAT RIS ERELEEE (EAST) RGUEHE I & LA HOE A EA R AR
#i EAST ¥R AF e 2 311 90 K UA_E S A4 EAST i 17 78 M2 S ik MU 00, b FRARAT
TRE I B Bl oy GRERIETT T (2022) 13 5) 4T ik 480 JioomifrBit . 2022 4 5 H
26 H, P ERAT R S HUASTE S o0 it DS, ol AR T ORI i B B 5 2y CHRAR M 1T o
7 (2022) 29 5) 45T 11K 200 JITCHIATBUL T .

2021 £ 9 H 29 H, P RAT R M B 11 5 Sy A s RIS NI 7 06 Sh e 72 S adi 0 1
I, WEFANCEERRYIT R (RIMERI[2021140 5) Ti4BUE, A TES . HRATRAR
M 187 Jiyt. &WHEATE 1.58 JiATEAE T, 2022 4F 3 H 21 H, ~F2e 84T IR M B hn AL 0
(EAST) RGHdh it S B RIEAFEA R GTECRET EAST Bl A7 /a7 . @] 90 R A ESTHCR
W EAST BiAr /e m 2= 5BV E B N H I, b EARAT ORI I B R iy GIRAR IR T Ty (2022)
24 '5) 45T S1EK 400 J5JCHIATEUE T

AEGHEKFIAT. BHARAT. 20 FEBAT = 01, 20 “F8RAT/Mufi 01 IR B k7 77 &
2N E) B B RLE o

WP, ARSI IRT T2 HABES 1R AT F AR A S T R A, W R
HIH BT —FAZBAIFEDT. AT HIE L

7.12.2 BERFEA L RE PR T RS A P E SRR Z MO BB e S= 7 38
ARIEGA BT+ AR T, AFEBE T B <5 R e % 1B R S P 2 A B

7.12.3 AR HAR S B =1 B

fz: ANRMIT

=

Fe 4R S
1 FHARIES 3,775.80
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IVLVCTEE SN

JSZHA e )

JSZSTA) S

JSZHAT EE TR

307.14

ERILINEVEN

TR

8 HAh

9 f=ann

4,082.94

7.12.4 JAARFFAH HIAL T 5 BOH BT R #f35 A

AR He AR AR IR A AL T H O ) AT F 4 57

7.12.5 JAARHI 48 B 5= AP A AE U 3 PR A L B i B

ARSI AR T AR AT+ 42 22 AR AL Y 32 RS DL BEER -

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH

Grasafr: A

B N&5H
FEANF | PHBFEEN IR Ak e N e
153 H 2 ) ‘
() FEE =Xl Rep=Xiis
ESERfw ] S SR

ALk ] AL 1]
22 22 35 RETC 100.00

8,015 3,618.94 10.48 0.00% | 29,005,833.55
BIRE A %
622 % a8 RIGHC 100.00

2 696.01 0.00 0.00% 1,392.02
BHIRG C %
100.00

&it 8,017 3,618.22 10.48 0.00% | 29,007,225.57
%
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8.2 MIAESEHAKNMLN RFFAFEERIHIR

T H x| A MEEE (D oby 5 4 5 3 45 L 51
ﬂéﬁﬁfﬁi’iﬂaﬁiﬁé\ 12,019.82 0.04%
it 12,019.82 0.04%

8.3 MIAESEHAKMLN RFFA LS R AEES AT E X MKHES

A FE FRPE BN RGBT 95T AR 1Z A e mr U BB XY 0.

NI )2 22 PR AR S AU B O X 1R 0,

9 FBAEES M)

BT
i H e e RIGHLERSA A s RIEHERE C

%/ﬁé\ﬁifﬁzﬁfzms F5H 24 441.505,564.36
H) BE&maiag
A HA B 4 3 A0 29,530,588.89 1,392.02
A A 4 R ) 3 A 2,223,621.26
P AR R B G S B[R 3 A0 2,748,366.12
AR B GRS iy A - -
AHR A AR T A0 B 29,005,844.03 1,392.02

10 BERFHER

10.1 BE&MHFE AKESHRIL
WA A I S HEA A KSRl

102 2 EFEAN. ESTEANENIESITERNINERATRF)

1. ARG AL E BN E R NHEENUT

2022 fF 4 1 30 H, BEEBAN KA T (BRESEHARAFRTEREEERENAE) ,

WS EA R S E A EEEEE

2. AN AR EIEE NI LR e Wl
AN, HeIE NLERNFZD).

TERNFHZZW T

103 RESEEAN, W™, EEEEWSKIFL

WE AW KA G B FE LS5 1R

U o
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1137

10.4 B & B FIRIE I3

A I T ik A B SR (R R

10.5 AR & R NES R AR E RPN E 4

x

10.6 NESHITH IS THIES B

AR T S A AR T R S O IR B R T TR S5 BT
107 BEA. EARERREENRAZEERLIFER
AIE AT E B T NS BN 5L SRS A Ak T RO

10.8 E M AESR A 2 5 B ITHIA RF L
10.8.1 EEHM S A 7R 5 HITHAT B RS RE S SUAHESR

SRRAL: NIRRT

. BB 5 R 3% 7 HOAT 4

BRAl | Wt U Bt S
o WA 4 A 4 4 B
- B e 45

SIS 3 6,893,784.42 78.69% 6,351.49 78.60% | -

Wi IE SR 1 972,739.00 11.10% 896.19 11.09% | -

REUFHF 1 865,464.96 9.88% 806.07 9.98% | -

WIS 1 29,239.00 0.33% 26.93 0.33% | -

J7 1EiF SR 2

B EHES 1

TS 1

{E15EH 1

e 1. Fri T A 5 s bk
RS EHAFSUEFIEF L ENN, IS PICHAIL SRR KR T M, PR
e S e (R IS ETE N

(1) WEEBEME, g, R @ErmiEnlEE, Jiee
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