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ol PR S0 5 A 307K RPN BT it ) USSR S5 022 5l DA DR it 4 > Fe BTS2
W IAESAFERUESR BEE 7 i L P BEIE M 2 )8 IR Hth AR O 58 50 0 FOT Rl [l 52 y I, vl %

2R A R BT EOR S B (R 240 € IR B AR 2

S5 LIRS RSN PEFR AR IR ML 45 R K e sl 1 KU B ) S B, ASBE A AN A S A AL Sl

PERG L R4

0

6.4.13.4.2 FRIKRK:

R 20 IR 2 4 4 TR FR 2 o A (B B 46 I 52 T 3 ) R AR B i A I Al R IR o ) e g
b TR B T AR 3 BT S B S N BRI AR, H bR S 2 2 4 i TR A T I
AN IS 1] 445 SRR A8 717 37 ) 25 S 5 1 e 0T R S I < S M ) XU <

41 514k 59 7T



HE 2 A R L

B

W L4 2022 4E T AR &

AN < 10 2 < BN S S AR < T s PR R AR P sk AT M, R B A S A
JEE T3 RN IR A B AT B
4

AR

6.4.13.4.2.1 FZ X K ik 0

BB EEONBUTA R a8 E e A RIES R B BB 5F .

Bpr: NRM
AHER
14EDAN 1-5 4F 54Dk AR it
202246 H 30 H
wre
AT 3K 5,572,711.26 : 1 5572,711.26
g K S 65,252.36 - - 65,252.36)
1 B ARIE S 52,653.55 - - 52,653.55
A Gy AR Bt e 10,344,854.12) 30,370,520.55 23,692,700.17 64,408,074.84
SN IR AE 4 il 7
FA Lii”& 10,001,603.28 - 4 10,001,603.28
IV - - 534,768.75|  534,768.75
Ao =San 26,037,074.57| 30,370,520.55 24,227,468.92 80,635,064.04
ik
TSR - - . _
5 M4 Rl A A5 - - - -
1A e Rb ff - - . _
S [ 0 4 ik 5%
FEER
NAIE E K - - - -
AR IE [ 3k - - - -
AT NS - - 77,424.59 77,424.59
NATFEE 7 - - 12,904.07 12,904.07
INERE: R e - - 4,197.69 4,197.69
RS F - - 1,708.11 1,708.11
INZ RN - - - -
HoAth 471 451 - - 442,785.50  442,785.50
ffit Tt - - 539,019.96| 539,019.96
GBS YRR N 26,037,074.57, 30,370,520.55 23,688,448.96/ 80,096,044.08
FEER
2021412 A 31 14EPA 1-54F 5 E AR &it
H
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R ARG E R A

W L4 2022 4E T AR &

i
AT 55,323,871.5] - - - 55,323,871.51
g K S 356,093.57 - - 41 356,093.57
AR IE S 102,063.51 - - 4 102,063.51
N e 378,724,783.5
e 111,188,000.00  121,101,000.00  20,064,000.00, 126,371,783.50 0
ST B . - - 3,757,994.41 3,757,994.41
HoAh B = - - - 2,810,984.69 2,810,984.69
166,970,028.59  121,101,000.00 132,940,762.60 441,075,791.1
HrE R 20,064,000.00
9
1 £33
TR - - - - -
5 M4 b A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
MAIE E K - - - - -
AT [R] 3K - - 4 49,595,846.71 | 49,595,846.71
NN YNG4 - - 1 229,569.74 229,569.74
NATFEE 7 - - 4 38,261.61 38,261.61]
INERE: R e - - - 6,535.33 6,535.33
N AE F - - 4 23547.77 23,547.77]
A - - - - -
HoAth A7 £5 - - 4 759,927.99 759,927.99
Uikrysean - - 4 50,653,689.15 50,653,689.15
166,970,028.59 390,422,102.0
T 2R e Bk 11 121,101,000.000  20,064,000.000 82,287,073.45
4

T RA R AARIE T KGRI EANE, %A Z00E A 3 F0HE Oy H B H

REHEFLLTRK.

6.4.13.4.2.2 F| 2R KRS ) RBURR A 43 BT

Bk | BRI LA AR T 3570 B AR R A AR
HoF R P A H 4 R PV E )
SO & A I
- R B2 g (. ANRMIo
st PN S AR
2022 46 F 30 H 20214 12 A 31 H
AR 14T 25 AN HE -148,889.72 -1,555,304.26
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| | iR TR 25 A3k Ak 149,416.00 1,577,586.51

6.4.13.4.3 ML KUK
AN R 2 18 4 i T HL 28 Fe (B B SR BN 4 e R AN R AR Bl T ke AR Y s i R o A FE 4
(T 8 72 e At UN R TRy, DR b T8 B R AN KUK

6.4.13.4.4 FH At RS

HCAbA M IR i 2k < i R < i T B 1) 2 FR (i BOR SR B eI 2 R Bk T 3 A SR AN ANV 3 LAS K
T S s DR 3R AR B i A AR B B B XU o AR 3k 4 2 B R THIE SR A2 5 By L T BARAT 8] )M 17 3758 5
(RIBEER AN I W F) FAL A RS SR T BN UIE SR B AT Ao B 5 8 s DL Ry R 2 T R 52
AT BEARYR T UE SR T3 B AR B B 5

NI (B S BN E NG & R OB AR AL, S SR . R ECE . R G REAT
B, SREF R AT AL T 70k XU o

AT il BB A A ) B PR AR LA AN AR XS . e Al AT G S A8 BN H 0 AT 2 i
FAA BEZR AR St 1%, I ] 2 Mg B0 R ST KU B2 &, B4F VaR(Value at Risk)
R S5 R 1A 5 < T W PRV FE A A% X, B I R St o DU 2 A BR B AT 421 o

6.4.13.4.4.1 FHALM XSO
SN NRTIT

AR FAEFEREER
2022 £ 6 A 30 H 2021 4F 12 f 31 H
Tl H CE %o i R4
VAN IE] HH LA A E T ot
(%) (%)
23,692,700.1 126,371,783.5
A oV R P — ISR AR , 29.58 . 32.37
A PEG R B — HE
A8 Gy VR4 AT — 51 4 R 3
TR SR B — BUIEAL
Hofh
&t 23,692,700.1 29.58 | 126,371,783.5 32.37

2 44 B3k 59 T



e A R G B R B IR R IR BT 2 4 2022 4 Hp Rk

6.4.13.4.4.2 FLARAHRE KRS OB 43 BT

i B4 0T S A RS e T b 45 LU A TR HE 1 AR )
B R B AE DAAME HA 1T 3778 B AR
X AR H 4 B B Y
MR (A AR o)
AH I R AR 5 AR B PN AR
Pakis
2022 46 H 30 H 2021 %12 A 31 H
M S HEE TN 5% 2,721,827.90 9,982,330.58
Mk G b A 1 ek 2> 5% -2,721,827.90 -9,982,330.58

6.4.14 AfRHHE

6.4.14.1 £ TEARMETERTTE

ARMETTESERTRZER, B A R E TR R AR T S B B2 SR A BT & R
JERIRGE : H— 2K AIF B PSSR AT S LR G RO 8 2 R — R
B MBI BE 7= B B BRI rT SR AN s S5 =2 IR MO P B G5 R AN T 8 A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 ZFEXREMTEKASME

AL, NRMI
N R E T A AR
=R "
IRV 2022 %6 A 30 H 2021 4F 12 A 31 H
H—EW 23,551,765.41 125,839,739.13
BRI 40,557,917.81 252,358,504.49
R 298,391.62 526,539.88
f=ann 64,408,074.84 378,724,783.50

6.4.14.2.2 A SRHrE TR E R E KRS

ARH 4 LGB SR IR ) e S TR A HORN & 2 IR RV RS e 3 T A3 5
MIREE. BRI E RS, O ANEIREARA T RATENG L, AREE RS T
H 2252 G R V&R H I E] L 58 5 ANV R 3 ) K B S ALK A OG5 (K A MBI EE — 20Kk, JFAR
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Ay (B R R v R P S 2 SR BT B R AT 5 B 2 SR N T R A2 IR, e A G4

I SO E N 55 SR IREEE =R K.

6.4.14.3 JERFEEHIPLA SAMETHE KSRl TR K3 Y

ARSI AR T IR I L ARIIARFFA ARSI BLA SR E TR &

6.4.14.4 AUA M ETHE R8T B RAHSC U A

ARG REA HIA LA SO E T ) Sk T E O AR BOA T 5 F0 < R B3 77 M <

i TR DR R A IR R, T DAL IK T B 5 2 SR (E A Z2 AR

6.4.15 5 B T BRI ST S R R 75 Ui B B HAf

AT A .

AL, X

o
7 BRHAEHRSE
7.1 HREEREHEHER
& AR
J¥ L H S R A B ] (%)
1 & Es 4y 23,692,700.17 29.38
Hrr: R 23,692,700.17 29.38
2 Lk i
3 I 7 WAL i 5 40,715,374.67 50.49
Hrr: iz 40,715,374.67 50.49
B SCRFUESR
4 Dt ey
5 S RUATA ST
6 SENIR G Rl 10,001,603.28 12.40
Horbre LIRS R
bt
7 i%ﬁﬁ A EREN e 5,637,963.62 6.99
8 At 2% T 587,422.30 0.73
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9 it 80,635,064.04 100.00

72 MEHIR BT RO ER T A S
7.2.1 AR REIRARERRAE

e | A I RES N Il
A VIO NN -0 4 635,605.00 0.79
KA

C il 15,929,694.00 19.89
D VAN VAN WS G sV 1 VAN 4 784,098.00 0.98
E feisinI4

F R Y 14,309.28 0.02
G SSIEIEH . ARSI 1,327,032.00 1.66
H A5 FE ol

[ 5 EAR . AT AE REAR RS 1,539,516.68 1.92
J Sl 1,835,789.70 2.29
K J5 H

L R BRI 55 I 5l 628,911.00 0.79
M PRRE T WIS o N &4 376,544.27 0.47
N IR PSR 2 Fe it B EE 123,080.00 0.15
0 JE RS B3R A RS

P HE

Q PGS T A 9,990.24 0.01
R Ak AR E IR R 488,130.00 0.61
S it

&it 23,692,700.17 29.58

7.2.2 HAEMAREATIL S REB BB R BEREAE
T

7.3 PR A FMME o S B E H BN B T A R R A
Eh: AR
Frg | RS lie R (k) N IerE AL B
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B A1 (%)

1 000333 EMEEH] 17,902 1,081,101.78 1.35
2 600036 A ARAT 24,800 1,046,560.00 1.31
3 600519 DivMiE e 500 1,022,500.00 1.28
4 300696 K IRIK 21,060 925,587.00 1.16
5 000977 TREE B 32,000 847,360.00 1.06
6 601816 H R 157,500 790,650.00 0.99
7 601985 W E A% 114,300 784,098.00 0.98
8 300750 TR AL 1,300 694,200.00 0.87
9 002938 S 50 4 i 21,600 652,536.00 0.81
10 002714 W B Ay 11,500 635,605.00 0.79
11 002475 LG 18,800 635,252.00 0.79
12 601888 Hh A 2,700 628,911.00 0.79
13 600703 = 24,700 607,126.00 0.76
14 603501 FIR B 3,400 588,302.00 0.73
15 002985 JeEE SR 9,960 583,456.80 0.73
16 603986 JK 5 B 4,100 583,061.00 0.73
17 688122 PR F 6,280 579,016.00 0.72
18 603613 ] I 3 6,275 555,965.00 0.69
19 002812 B oy 2,200 550,990.00 0.69
20 601012 P LERE 8,144 542,634.72 0.68
21 601111 Hh ] [ it 46,200 536,382.00 0.67
22 300760 LR 1,600 501,120.00 0.63
23 300144 IR E 31,800 488,130.00 0.61
24 002555 —tLHE 22,600 479,798.00 0.60
25 600893 Wik 10,200 464,202.00 0.58
26 300274 FH ' HL Y 4,700 461,775.00 0.58
27 002142 TUERAT 12,370 442,969.70 0.55
28 300767 e LR 7,339 426,983.02 0.53
29 601677 224l 17,000 404,600.00 0.51
30 000661 KA = 1,700 396,814.00 0.50
31 600426 e e Tt 13,100 382,520.00 0.48
32 600745 S/ NE 53 4,400 374,484.00 0.47
33 300012 Sl 15,300 355,113.00 0.44
34 600845 EE ¢S 6,500 354,900.00 0.44
35 603338 WriLgh 7 7,000 354,900.00 0.44
36 601166 Ml ERAT 17,400 346,260.00 0.43
37 002008 N 8,900 294,857.00 0.37
38 002138 2% H 9,900 269,775.00 0.34
39 300308 SRy EREY 7,600 235,980.00 0.29
40 002493 A 14,700 226,233.00 0.28
41 300769 T 7 K 400 163,472.00 0.20
42 603606 HRIJ7HLLE 2,000 153,200.00 0.19
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43 688066 LR % 1,708 134,590.40 0.17
44 601689 £ 4] 1,800 123,174.00 0.15
45 002549 JLERFS 6,800 123,080.00 0.15
46 688516 B fﬁé& 455 121,462.25 0.15
47 600690 R 4,000 109,840.00 0.14
48 688187 B AR E@Eﬁ 1,656 107,623.44 0.13
49 002920 1 % Y 700 103,600.00 0.13
50 688283 e i 44 1,595 72,428.95 0.09
51 300834 BRI 2,327 70,361.43 0.09
52 688267 HH fi 1,851 59,046.90 0.07
53 600309 Jitets: 600 58,194.00 0.07
54 301122 KA 251 17,662.87 0.02
55 301256 R 1,494 15,059.52 0.02
56 301263 B 456 14,309.28 0.02
57 301117 FEG R 262 14,263.28 0.02
58 301235 HBRERIT 365 13,844.45 0.02
59 301201 WA 2l 172 12,304.88 0.02
60 301200 N e 212 11,007.04 0.01
61 301206 =AM 228 10,417.32 0.01
62 301103 ] [G AR} 312 9,990.24 0.01
63 301207 2L 159 8,970.78 0.01
64 301130 78 .25\l 237 8,934.90 0.01
65 301219 i e 94 8,255.08 0.01
66 301228 SEAMS I 373 7,586.82 0.01
67 301123 R T 288 7,312.32 0.01

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

AR AL 4 T
5 i ZEARHS Ji S A4 PR N SN T P A EL A
(%)
1 000902 HEF 3,262,781.93 0.84
2 601398 TRHAT 3,176,199.00 0.81
3 002027 T ARAELE 3,093,964.60 0.79
4 000977 IREE S 2,939,572.00 0.75
5 600309 FitEA 2,730,282.00 0.70
6 002555 —tLHE 2,545,243.00 0.65
7 002714 AR s 2,437,489.00 0.62
8 601816 H R 2,432,858.00 0.62
9 300088 KAFRHL 2,354,996.00 0.60
10 603986 JK 5 B 2,308,726.00 0.59
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11 688122 7 S 2,290,977.48 0.59
12 688116 KRB 2,198,225.00 0.56
13 601985 W E A% 2,181,560.00 0.56
14 300033 EREAL 2,064,145.05 0.53
15 601111 Hh ] 1,979,262.00 0.51
16 002938 TR 4 e 1,925,933.00 0.49
17 300696 R IRIA 1,913,796.80 0.49
18 301071 JIEEA 1,869,343.00 0.48
19 600745 BERET 1,776,857.00 0.46
20 000333 EMEEH] 1,631,763.00 0.42

TE e AT RN A 94 K S e e RS BN IR LU B ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH SR HIRIE-S B FE 29500 20 4 KR R4
SRR NRTTT

AR AL 4 T
5 i ZEARHS, Ji S A4 PR A R 132 A P A EL A
(%)
1 000333 LML H 7,222,414.00 1.85
2 600900 KATHL 6,632,205.00 1.70
3 600519 wMFE 6,318,780.00 1.62
4 601398 TR4RAT 6,009,554.00 1.54
5 601111 HH ] [ 5,735,951.00 1.47
6 600188 FOY 4,737,402.00 1.21
7 600036 A ARAT 4,550,485.00 1.17
8 603613 ] B A7 4,518,164.00 1.16
9 000002 JikLA 3,920,025.00 1.00
10 600346 EWAREYAS 3,561,452.00 0.91
11 000902 BEF 3,375,138.00 0.86
12 002714 AR s 3,360,086.60 0.86
13 300144 RIIH 3,310,948.00 0.85
14 600570 fH AE LT 3,153,536.64 0.81
15 002027 Iy AR 2,542,629.00 0.65
16 601888 Hh [ A 2,498,232.00 0.64
17 601899 Kenlk 2,385,113.22 0.61
18 002311 g REE 2,367,855.00 0.61
19 300033 [ 4151 2,330,830.00 0.60
20 300037 B 2,293,218.00 0.59

T AT S G 3 S A e (RS BN AR LRSS B 3881, AN B ORAS 54 9 A -

7.4.3 TNBER)RA SR B R ER R B
Bhr: NRMt
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SENBEEERIRA (RAS) B 83,831,679.76
SEH R ERRN (3E) B 168,502,609.98

TEe ATTNBERHEA GRAD) AU SE BRI OREZ) B 4% K T2 R AE e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEEGIF AR AFREAS

SRR NIRRT

i B B B L
g fii 25 il ARE
Bil(%)
1 K i 77
2 JAT AR
3 b i 77 40,557,917.81 50.64
Horre BURME SR 40,557,917.81 50.64
4 Ml figz
5 i T %
6 rh ] SR 4
7 AR (AP AZ #f57) 157,456.86 0.20
8 [F A7 B
9 HoAt
10 | &if 40,715,374.67 50.83

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER P RO AT 148 R 25 3 3R 9 4

SRRAL: NRMIT

N N P A gRatE
58 RIS 555 44 F% HE(K) N R E
B LLH (%)
210207 21 [EFF 07 300,000 30,370,520.55 37.92
210306 21 HEH 06 100,000 10,187,397.26 12.72
113052 Pl A5 1,410 157,456.86 0.20

7.7 IR FMME b B HE RN B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR
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7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R SRR T A
ARG ARG AR RFFA ST BB ATL

7.9 SPAREE /A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

7.10 MEWARAZE ST R KRR 52 E 5L
7.10.1 HREPRAE ST BRI CAHR R A

AR AR AR5 e B
7.10.2 AESER BRI BOR

AR R AR RS B RN, DL OREDY H A, AR FRR Timah Vel . 52 5 ek B
Ei=p Cl e O

AR GAEBAT ARSI BIIS 1 Pl 2 X UE 27 17 37 S5 44T 155 0 0 7 0 2L 45 IR WA 2 20 #
i BRI ML L E I RE R (2 R BEHIRE S SR E IR ED, JFRIER A KRB R (Bl

BE) AR XU, 28 5 v s AR I SR IR B el LR, AR SR AR L5678 R IR S T 4 A )
Teimis AT % L BRI Beim s . et BRI AN (EL KT (R 2 ik b REAT #5058 b R 4%,
LUK AL 2 S 537 A A ) R G XU AL Bl 1 UG

711 MG AR A B SR E I E G523 5 B A
7.11.1 AHAE GRS RBUR

T
7.11.2 REHARAESEIE B0 E UYL SRR 5 B 48

AT AR AR R B A 1%
7.11.3 A HAE A SR B BT

T

7.12 BRAGWEME

7.12.1 EEBRERM-TRIEFHRT EABEEH I RAESRES AT —EN I AT ER. L5
R B RSt

2022 42 3 H 21 H, HMHRATH M EFHELEER (EAST) RGEHE & KA EAR RITRR
B EAST BHEAE/E IR 2 . IR GEHAZ A 5 EAST B S v s ol, il rp EEARAT (R i v 1

e CRARETI T (2022) 215) 25T 103K 300 /i JeHIAT EUAL T .
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2021 4 7 A 21 H, Dol ARAT R AR RSN 55 S5 AT A, R AN B AR il
srE CREPCAT (2021) 5%5) FTAMIE. 4448 WIGEE TS M3 A 11 300.10537 5o AR
MATBUER ST . 2021 4 8 A 13 H, MolARTRIERIEAEERE. R4E, Al AHCEHME, W
HHE N RERAT GRYTE (2021) 26 5) 44T 1K 5 JnhAT BT . 2022 45 3 A 21 H, MIARAT
R R AR A EE (EAST) RS i & MBI RA AR IR 5 S Al vl 55 EAST s . IR bEak
A5 EAST Bl SR i ot, b [ ARAT OREG B E PR o CRRER T oy (2022) 22
5 45T Tk 350 J3TCIIAT UG .

AT TR RAT PO IL B PSR 745 & A mHR B E 1 RE -

WA, ARESH TR FADIE SR 1R AT B BB I A, R e g
il H AT — 4 R 2 B ATFRE ST AR ST AL

7.12.2 BEREITRBREPRE Tl HEE A FPE SRR Z SRR R i 5
REEGR RIS, AR T B 4 A R A R 2 A IR

7.12.3 SR HAl S TR P2 B

b ARt
75 AR S
1 A ORIE 52,653.55
2 IS SRR 534,768.75
3 JSZUA )
4 JSZYSCR)
5 JSZHAC R
6 Hopth SR
7 TR 5
8 FoAt
9 it 587,422.30

7.12.4 JAARFFR HIAL T BOH BT R #f35 BA
EA: NRMT

o7 3 4 T P
75 IR s 2R ~RE
18 EL 151 (%)
1 113052 MV EE A5 157,456.86 0.20
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7.12.5 JAARHI 48 B = AP AR 3 PR L A Bl B

Teo

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH

Grasafr: A

Fr N451
FAHANP | PYFEAER LIRS e N =
g |
) FE L0 A 5 EAr
FrA 1401 G 1 4
# L 451 AL
ez FRR A
52 10183429 | 517261712 | 97.68% 12276581 |  2.32%
A
B ERNRE
356 7954531 | 2813525947 | 99.35% 182.869.39 |  0.65%
c
&t 408 82,386.06 | 33,307.876.59 | 99.09% 305,635.20 | 0.91%
8.2 HiIAREEBTEANMEYANRFFEAREEHHE M
WiH 1 B ) FEOHSE (U b5 34 A A3 L AT
B ERRE A 3.99 0.00%
G ET X
&5 ifg;ﬁf&ﬂj\ e B RR S C 75.28 0.00%
PR AR &it 79.27 0.00%

8.3 MIRESEE A ML RFA AT A Z S A B B X F HE
RNFEHPEBN R S RBWTFCET I ot N A 2 RS als & R X 808 0.

ARBE G Bk 2 LR AL A AR E B X (8] 0.

9 TFERESHEFRI

BAL: Ay
TiH B ERR S A RS C
R e FE i*mgzom 12729 199,999,243.69 6,709.01
H) FEEmEuam
A HH AT 3 4 4 i 57,247,930.32 42,955,479.71
A A 4 i R A 0 26,331.43 8,044,254.79
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Jeli: ASHR A IR 4 R BE [B] 47 0 51,978,878.82 22,681,605.64
AR WL SR 2 sh 4y A0 - -
AH A HH HA AR B 4 4 B i 5,295,382.93 28,318,128.86

TE: SRS PR NAD R SRR (B 43 05 e 5 A

10 EXRHBMHER

10.1 EEHFRFE AKRS R

I A S B A A KSR
102 ZEEHEAN. EETEANENESTERNHERAFRS)

1. ARG INAEEEHNERNFEZFWT:

2022 4F 4 H 30 H, FEEBN KA 1 (ERIESEMERAFRTHREETEENAE)
WHEEEREAREEEHAWERERE

2. AiREHINAEGIEE N LTI ESIEE I TERANSERIG T

o
103 RESEEA. BE&EM™. B&TELEHIFR

RN T AT G FEIEE SRR . iR AR BT MR G
ISR
10.4 F= S BB RIE AR

AR P9 TS A S T SO
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