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20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
wre
MRATIEER 46,259,256.87 - - - 46,259,256.87
SEENE 1,866,593.97, - - - 1,866,593.97
A7 ORE 8 262,083.75 - - - 262,083.75
N o 604,346,085.8
T e - - 41 604,346,085.83 2
MIBIE 778 5K - - - 2,810,215.25 2,810,215.25
HAh %= - - - 7,927.33 7,927.33
AL FR D R - - - 77,037.26 77,037.26
‘ 48,387,934.59 - 607,241,265.67| 655,629,200.2)
{ﬁ‘/:\ﬁ:é\ﬁ— =
6
Wil
TSR - - - - -
5y M4 b A A5 - - - - -
et ik - - - - -
S HA [ ) 4 i %
FEER
NATIE SR H 2K - - 41 6,425,698.22 | 6,425,698.22
AT 2 [A] 32K - - 4 189,007.64 189,007.64
AT NS - - 4| 813,029.61 813,029.61]
NATFEE 7 - - 4 135,504.92 135,504.92
A S R 2% - - - - -
AT F - - - - -
AR - - - - -
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16 JE T A 47 A5 - -
HoAth 471 451 2,589,510.90 | 2,589,510.90
ffit Tt 10,152,751.29 10,152,751.29

48,387,934.59 645,476,448.9
| U B 597,088,514.38
7

TE: RAPPR AT ST KA

FHTF UK.

6.4.13.4.1.2 FIZ XK B EBURE AT
T 2022 46 H 30 H, AREERFALHMEMFFHRTE (2021 4 12 A 31 H: [[), FHIHHZE
(AR B0 T AR B 4 B 7 (B TG B K520 (2021 4 12 31 H = [H]).

6.4.13.4.2 M X6

M SOt e, LIRS ZORE A 3 E03T € 1 H B33 H 31

AN IR i <k TR 2 SR BOR SR B T ANV SR AR g T A AR B XA . AR dE <
FrA DARCIKAS, AR T 58 A e, R A AR R B AN RS AR 4 3k 58 BN i
H X AR 4 AN Sk~ F AT A

6.4.13.4.2.1 SMNC Rt O
Bfr: NRTG
EN PN
202246 H30H
Tt H
FETT i
At
HEANRD fra AR
PAAN T4 )
B
:%ﬁ/ﬁﬁ% 95,866,285.88 95,866,285.88
RS F) 1,535,526.57 1,535,526.57
grat 97,401,812.45 97,401,812.45
PAAN A )
ki
Uikiigcans
B AR A 97,401,812.45 97,401,812.45
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T IR L 11 75
w
FERER
20214£12 31 H
T H
e i
&t
e AR e NR T
LA A )
B
ig’ PG 24,306,472.67 24,306,472.67
B aEt - 24,306,472.67 24,306,472.67
LAAT A )
i fiit
&1t
B fufii RS
T XU i 11 4 - 24,306,472.67 24,306,472.67
i

6.4.13.4.2.2 AN XU FI8UR A AT
B % BRiZ A — L 2R AAMG At 11737 48 B AR R R AR

X P A i H 2 4 3 P 1A
E; ﬁ !
B A B A5 2 g CRAL: AR Mo
2T AHAR R
2022 46 A 30 H 2021412 A 31 H
W AR AN R M FHE 5% 4,870,000.00 1,220,000.00
W AR AR I {E 5% -4,870,000.00 -1,220,000.00

6.4.13.4.3 FAhA#E XU
HCAbA M IR i 21k < i R < i T B 1) 2 R A BOR SR B eI 2 R Bk T 3 A SR AN A MLV 3 LAS K
T S s DR 3R AR B i A AR e B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ M 17 3758 5
FRIBEER AN BT W ) FEAL A RS R T BN UE SR A AT oA B 5 8 R DL Ry IR 2 T R 52
BEAYE THIESF 117 47 BEAA B I RE T
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ANTE B ) A BENAE AN PR R AL A R R, 8 I X R M B L R BUR R 0BT, 45
FUETFTIZIEAT RO, M B B M S A RE s Sl BAMIESR B VE M g B,
R G R B E R 20 Y BB G M AT 505 o AT B 8 TN S8 I 45 5 5 WL O A 5 £
A, RIBTHRME . WRCE . BB GHATEIE, KRB TR KT ks XU .

AT i BT A A ) 0 B PR AR LA AN AR XU . AR G 1R BT A 5 P S b R B I LBy
60-95%; B TLLMANESF MR T ARDLE R G T 10 80%:; H#EBEE AR IR B 45 0 EU ANEE i 4= A
SRR 50%; BN S H HALEMBRIAE IR S A KRN Z SRR, N5 ORI e s 2
W HAE— 4 AN BUR G MR TG B E R 5%. MAh, ARG EE A H AR &
PR A HUE SR A6 St 4%, IS H 22 Mg U7 iRon B b AT WU 2, BL4% VaR(Value at Risk)
ARSI A B < T W POV FE A A% DA, B I R St o UG AT R A 92l

6.4.13.4.3.1 FHARARE UK ML
S, NRTT

AR TAERER
2022 46 A 30 H 2021 4 12 A 31 H
i H R g o7
N RE HHE LL 1 n U E T E L]
(%) (%)
459,369,987. 604,346,085.8
Gy MG b Bt e — B SRR 93.52 93.63
51 3
I L e ot 2 e = S 5
T o MEmMz s — e mR %R
A A s 7= — BUE R B8
HoAth
459,369,987. 93.52 | 604,346,085.8 93.63
At
51 3

6.4.13.4.3.2 FHAbAHE XU FOBURAE 53
FE 4 BT I A XU e iE Tk 4 E R HE R AR 5
B bR B DUAM HoAl 1737738 B O A AR
XFF AR H B B E
oM (. N
3 43 T3k 59 1T

fRix
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AHAR AR
2022 %6 A 30 H 2021 £ 12 A 31 H
MG L 3 v T 5% 24,860,000.00 26,130,000.00
MV G L e S v T B 5% -24.,860,000.00 -26,130,000.00

6.4.14 A fHHE

6.4.14.1 &R TEA RMETEITTE

ARMET R RFEIRR, B3 A R E TR AT E B R SR B TR 1
BRYGE: B—E MER B FEE R T ARG BRRN: BE R BRE—-REREA
AN G B 7= B A ot LR R B T S AR B =20 R P B M5 (KA PO S AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

Az NRMT
wRMETT B HAR
=R "
RV 202246 A 30 H 20214 12 A 31 H
=34 458,642,241.13 602,740,874.55
HoREW - 5,504.49
=Y 727,746.38 1,599,706.79
&1t 459,369,987.51 604,346,085.83

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARGy LA G EUS R IR I I TR A F RS R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEast, BB REIUEM .. 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 A% R 1) B R A IR AR DR 1 A RIME SIS — 2K, IR
AR VA R F R 2 Fe BT AT 5 BAT S S SR BT R R AR 2 IR, B e ARG
A AF/AY R IEIVACEE S =2 1 N =2/

6.4.14.3 JERFEEHIPLA SAMMETHE KSRl TR K3 Y
ARSI AR T IR I AR ARFFA ARSI BLA SR E TR Sl T
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e RS TR A BAIE SRR 5T

4> 2022 AR S

6.4.14.4 AUA R ETHE R 5 T B RAHSC U A

AR SR AN L2 SO TH 8 0 e T H A DASEAR B T 5 10 g B 7 A <

i TR DR R A IR, T DAL IK 0BS54 SR (B AR

6.4.15 5 B T BRI 23T S R R 75 2 U B B HAf 0

AT, X

T
7 BRHAGHRE
7.1 MIRESFEHEHER
EHRh: NRMT
] 1 H &8 HAEE BB (%)
1 IERE 87 459,369,987.51 92.99
Horre R 459,369,987.51 92.99
2 F G R
3 IFi 5 WAL A 5
Hr: figs
B SCRFIES
4 et dny
5 ST
6 TN 4 il %
o S22 [ A SR
EE e
7 ﬁﬁf%$ RS 32,807,021.94 6.64
8 FoAt % 0 51 1,805,112.87 0.37
9 #it 493,982,122.32 100.00
Vi ATES B M BOE A SR I A o i Dy 95,866,285.88 A RTT, i HAAH{E Lufd
19.52%.
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7.2 REHRETI D ROBEERRAE
721 REFREML S ROTARERRAS

RS | AT AV

o 2 e B R L A5
(%)

A VI NN ONi: N - -

>

B o)

=

N4 - -
C il 1 . 278,111,304.63 56.62

D | dJy. #. BRI 2,312.00 0.00
A : i

m

fok 52,235.06 0.01
ACIRIBHT . B AEATIREL 4,273,518.40 0.87
ERERIE Y4 - -
&R RS BRI S5 26,302.23 0.01
LRl 20,640,919.81 4.20
S bl - -
FH G AR 25 i 25k 29,450,553.00 6.00
FHFARE A AR S5 20,719,245.96 4.22
IKF S FRIERN N L i i E T - -
B RSS « ABEAHAR IR 45 - -
HEH - -
TPARRES TAE 10,227,310.54 2.08
AL RE IR R - -

= - -
gia

I @ |7

[

»w | |O|v |0 |2 |2 |r X

&1t 363,503,701.63 74.00

7.2.2 MEWREATIL G RO BB H R ER A S

125 ARME (NRM) o B T B ] (%)
REVR 18,809,288.31 3.83
3k H 5 A TG T B A 24,220,964.84 4.93
H T 2 il 20,074,730.06 4.09
R T PR fE 28,245,215.32 5.75
ERSESN 4,516,087.35 0.92

f=ann 95,866,285.88 19.52
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7.3 SPREE A FMHME o E S B E H BN B TR R R A
SR NRTTT

i B 4 T i
Fe | REAN Ji B A4 R (k) VI IKIED
B L (%%)
1 02269 ZiHAY) 460,000 28,245,215.32 5.75
2 603986 JK 5 B 175,100 24,900,971.00 5.07
3 02020 IR E 293,800 24,220,964.84 4.93
4 603259 2 B A 198,860 20,679,451.40 4.21
5 002142 TUWHRAT 576,401 20,640,919.81 4.20
6 06969 JELJEE 7K [ o 970,000 20,074,730.06 4.09
7 000333 EMEEH 330,000 19,928,700.00 4.06
8 002138 i 445 BT 730,500 19,906,125.00 4.05
9 002415 T e AN, 549,588 19,895,085.60 4.05
10 300408 =AM 659,705 19,857,120.50 4.04
11 300767 8y ST 5 329,805 19,188,054.90 3.91
12 00883 Hh R A VY 2,123,000 18,809,288.31 3.83
13 300782 G 117,120 15,811,200.00 3.22
14 601888 Hh [ A A 65,900 15,350,087.00 3.13
15 601012 R FL LR R 226,520 15,093,027.60 3.07
16 603338 WriL s 7 288,500 14,626,950.00 2.98
17 600176 W EEA 830,901 14,465,986.41 2.95
18 300760 LT 45,058 14,112,165.60 2.87
19 603267 P52 B 1 79,000 10,612,070.00 2.16
20 300015 %R HREL 228,100 10,212,037.00 2.08
21 002985 Bl =y 168,110 9,847,883.80 2.00
22 002027 T ARAELR 1,429,000 9,617,170.00 1.96
23 600529 L ZR 2453 331,600 9,268,220.00 1.89
24 600507 77 KAHFN 1,315,400 9,194,646.00 1.87
25 600782 ETR A 1,633,400 8,232,336.00 1.68
26 603833 BRUR K & 38,200 5,755,976.00 1.17
27 002088 EFHTRE 270,715 5,698,550.75 1.16
28 000568 PN 21,500 5,300,610.00 1.08
29 000661 KA = 22,700 5,298,634.00 1.08
30 688200 eI e 14,736 5,251,910.40 1.07
31 600079 AR 285,100 4,561,600.00 0.93
32 00268 S [E PR 287,000 4,516,087.35 0.92
33 300662 A8t E b 86,400 4,483,296.00 0.91
34 603209 P A 188,095 4,273,518.40 0.87
35 688261 PR E S 1,851 427,025.70 0.09
36 688234 RAx etk 2,897 194,099.00 0.04
37 688167 JEERHE 1,266 188,317.50 0.04
38 688192 PR 5,132 137,229.68 0.03
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39 688102 v Hr A4 6,030 73,746.90 0.02
40 601089 TR 24 1,749 36,816.45 0.01
41 001323 BB 573 28,111.38 0.01
42 301263 =R 682 21,401.16 0.00
43 301122 KAy 301 21,181.37 0.00
44 301201 WIEZ 282 20,174.28 0.00
45 301256 Rl 1,831 18,456.48 0.00
46 301177 piiil gy 245 18,179.00 0.00
47 301200 N e 349 18,120.08 0.00
48 301096 AW EZ 207 16,353.00 0.00
49 301206 =AW 354 16,174.26 0.00
50 301235 BRERIT 418 15,854.74 0.00
51 301103 fa] FCHR A} 477 15,273.54 0.00
52 301207 B 264 14,894.88 0.00
53 301117 FEG R 262 14,263.28 0.00
54 301190 FRPHL 575 13,644.75 0.00
55 301199 BRIy 402 12,880.08 0.00
56 301166 T4 215 12,654.90 0.00
57 301219 ¥ 2 144 12,646.08 0.00
58 301179 TR 295 12,038.95 0.00
59 301189 LY 358 11,924.98 0.00
60 301123 ZE RS 466 11,831.74 0.00
61 300834 B 339 10,180.17 0.00
62 301108 T MR A 255 10,090.35 0.00
63 301130 78 i 250 237 8,934.90 0.00
64 301138 HEREREAL 285 8,763.75 0.00
65 301193 FIBHE 297 8,063.55 0.00
66 301228 SEAMS I 373 7,586.82 0.00
67 600900 KL 100 2,312.00 0.00
68 688197 H A 7 172.76 0.00

74 WMEFARER T HASHERZES)
7.4.1 RN SHE IS T FE 2980T 20 44 KR A4
SHRL: AR

o AR L 4
5 Ji S ARAD JKE SR N PN 7= HE A5
(%)
1 02020 diofuNci 43,830,359.90 6.79
2 601012 R FL LR RE 36,503,912.69 5.66
3 601888 Hh [ A b 32,849,504.40 5.09
4 300760 L EEST 29,325,462.94 454
5 06969 JELJEE 7K [ o 27,654,371.00 4.28
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6 02269 ZiHAY) 27,292,639.52 4.23
7 02899 N4 25,621,564.66 3.97
8 000333 EMEEH 25,285,680.00 3.92
9 00883 Hh [ R A T 23,078,230.99 3.58
10 600519 DivMiE e 21,952,696.00 3.40
11 603338 AR T WA 18,643,974.80 2.89
12 000001 P ARAT 18,635,915.22 2.89
13 688298 KITHEY) 16,218,062.52 251
14 000568 FINEE 14,147,939.00 2.19
15 01171 FOY T 12,992,568.91 2.01
16 600900 KATHL 12,932,855.00 2.00
17 600031 =—®ET 12,601,490.00 1.95
18 603267 T 378 BT 12,267,020.00 1.90
19 600763 HREEST 12,265,771.06 1.90
20 600188 N YR 11,802,876.94 1.83

TE e AT RN A 94 TS e i RS BN AR LU B ) 3181, AN R SRAE 5 9 A

7.4.2 RIFSEH SR HIRIES R FE 290500 20 4 KRR A4
AL NRMT

o AR L 4
P Ji S ARAD JIE B A4 R EN L e P A LA
(%)
1 600036 AT ARAT 43,430,820.50 6.73
2 601888 Hh [ A 35,893,269.00 5.56
3 000001 P ARAT 34,188,586.30 5.30
4 600519 DivME e 32,985,603.00 5.11
5 02020 ZERE 29,362,314.38 4,55
6 600507 J5 KRN 25,022,606.18 3.88
7 002027 I3 AR 23,970,401.00 3.71
8 02899 N4 23,159,566.38 3.59
9 601012 R FL LR R 22,533,252.14 3.49
10 06969 JELJEE 7K [ o 19,071,729.41 2.95
11 600845 EE ¢S 15,712,966.13 2.43
12 002142 TUERAT 15,605,646.90 2.42
13 688298 RITHEY) 15,535,961.89 2.41
14 300767 8y ST 5T 14,837,256.50 2.30
15 300760 B E T 14,497,347.94 2.25
16 000568 FINEE 14,275,743.83 221
17 000932 HEZEAN K 13,454,362.80 2.08
18 01171 7 RV 13,151,355.98 2.04
19 600782 BN Ay 12,898,539.00 2.00
20 600900 ISRV 12,517,661.00 1.94
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TE e AT S A S H S RS B R BN AR LRSS ) 3181, AN R ORAE 5 9 A

7.4.3 TNBERH A B R S B R N BT

Az NRMIT
SENBEEERIRA (AT) S0 682,036,173.29
SEH R ERRN (3E) B 746,616,069.60

T ATSRNBERR A (RAD) SAT A S BER AR (RRAZD) A 2842 SR S A &
(AT AN TR AR HR) 3151, AFIEMRAZ S 2

7.5 WIRIEGIF AR BAFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER P B AT 148 R 25 3 3R 4
AIE AR WRARFFA 557

7.7 IR FMME b e B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BRI LA R &R R T A
ARG ARG AR RFFA ST R AT

7.9 SPARAE /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 2 E O
7.10.1 HREPRABE ST ARG FF CAHR R A

AH G ARG AR RS A B 02
7.10.2 FESBHEBIGHI KIS T BOR

NI R AR DS B BN, DL ORAEN H R, A IE SRR T sh R4 S S iE BRI
R A2,

ARIEGAEHATIRAR I BB, 1 S 56 T 0 e 557 117 47 S A AT 155 1 0 i A 2 5 RGBSz A 2 1) 23 A
B E BB HLEL R B R AR (2 B IR E B SR E IR ED , IFRIE a8 5 e 5t (it
B S AN XU 28 H ke BRI B8 A B bl i, ARG AE 2R & 25 RRAE SR T I A
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T Imis AT % UL R SR ah Itk . etk AUSRFAE ARG (KT B Atk L EAT $5 B8 i At 4%,
PARS A 2 SR B 4 1) AR G PR U AL sl 2 AU

711 MG AR AE SR E K E G532 5 B A
7.11.1 AHAE GRS RBUR

RIEAIL GG AR, RS AR TE G
7.11.2 REHARAZE ST B0 EH U R SRR 25 B 48

AF S ARG MR A E k.
7.11.3 A HAE A SR B BT

Teo

7.12 BBRASWE M

7.12.1 BEERBEA T BIEFRRT BB RET I L RAEREH BT —FEAZ B ATFER. &0
PRI B B SR Ut B

2021 4F 7 A 13 H, T HRAT IR i S 70 B8 T AL %« 335 Ssobi e 7030 B AR T H W 40 AS
WEFANCEHRTRT AR/ (RAMEN (2021) 7 5) F4AMUIE, 4Tk 100 6. ik
4% 1048476.65 JCHATEUL . 2021 42 7 H 13 H, T AT 2 P LT 45 H Kk
PR EE RS T ek B RARAT i 0 3T (AR (2021) 2 5
BT EL, JRATIEK 286.2 JiJGIATEUE T . 2021 457 H 30 H, TR ARAT I GE K I8 T 4%l L 1
AR R PR B A AN AR VRS R T, T R AR R (AR R T P (2021)
57 5) T AR T 275 AT BUL T, I 5322 AT AR B R SHTE AN SS T a0 4b 45 . 2021 4F
12 A 29 H, F3MRAT RS AR S B BEA RN, 7 BRI CRRARMIE T ver (2021) 81 5)
4T TN 30 T30, I3 A 1ZAT AR R B HE ST NG T 404 70 AT UL 11T, 2022 4 4 11
H, AR RS A SR, BRI R (AR er (2022) 30 5) AT
AR 30 J5eiAT BT . 2022 4F 4 A 11 H, T3 HAT BUE DY 55 S RN B M=t 9 )
L2 T E SRR R . ARAR LSS RS S A EINL . P PR A AN RN, BT
ORI CRARPRIE Ty (2022) 28 5) 25 TR IR 220 J5CHIAT UL Y. 2022 4F 4 H 21
H, BT RS AR, R 5 B AN 5 VA I, T BRI R (AR
Wiy (2022) 355) A FHIRART 270 JHcHATBUR T . 2022 455 A 27 H, THRATHEE
PRIV S B AN I RV 55 B S T, T SRR R (IR R 3 e
(2022) 44 5) 25 TR ANRTE 290 /3 70T UL T .
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AHE G BB LR UETR I B PR A & 2 3B L R RE
I, ASEGRBTHTRT A HARUETR B RAT BB RS BT M E R, BB R S S

i H AT — N 22 AT HE DT

AT DL o

7.12.2 B BB T2 BE DR TE N EE S FME S B RERE 2SS F R F R 7 i
A G AIAT T AR, AR Tl e & F RS R SR 2 A IRER

7.12.3 AR HAR S B =1 B
Bfr: ARMTT
K5 YR &8

1 A PRIE S 189,147.09

2 I K

3 Ivhgiceil 1,535,526.57

4 ISR

5 JS2HAT FR DK 80,439.21

6 HoAt B2

7 R A

8 HoAt

9 it 1,805,112.87
7.12.4 BAFRFER AL T 5B I AT S S £ 55 B 40

AR B G AAR A WK AT b T3 R ) AT i 4 52 77
7.12.5 BRI+ BT AR T IE 32 PR L i 5 B

AR BE G AR AR T 44 B SR T RS A7 AE i 52 PRAF DL BB

8 EEHPFFREAER
8.1 MIKRESHIRFE A BRIFENGEH
By EEAL: A
— AN | PEIFEAER SEEPNETT
) B0 WAL BE N § e
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E’Ié\{ﬁj\ lJ—:"lllElA‘\/fﬁj\
ESERf ] ESEEE i
AL 1 4 L 451
M 22 41 )R % VR
21,945 17,329.08 | 155,549,848.10 | 40.90% | 224,736,777.13 | 59.10%
& A
7 21 R R 18 R 100.00
39 3,413.65 0.00 0.00% 133,132.20
&C %
&t 21,984 17,304.39 | 155,549,848.10 | 40.89% | 224,869,909.33 | 59.11%
8.2 HIKRELSEE AWMU REFA AZEEHIF MR
TiH 2 ) R s () 7 3 4 474 L A5
" TRIFG TR A 97,197.82 0.03%
R I TN NI P
SN THFGIL TR G 0.00 0.00%
AR
PR St 97.197.82 0.03%

8.3 MIAESEHANMLN RFFALFITFBAEE AT E X FMKHES
A F FPE BN GBI [ 95T AR 1Z A e U BRI B XY 0.

AT )2 22 PR AR S0 AU B AR X 1R 0,

9 FBAEESHFZES)

BT
i H ez A MR EG A A FIREIERIRE C

%{i\%ﬁiiﬁzﬁf 2018 4 1 A 19 5,022.975.717.72 ]
H) HEEMEa

A A HAA) 2 4y A0 438,892,894.10 -
A A A2 g R T 4 A 16,780,679.90 135,745.21
P AR B2 A SB[y A0 75,386,948.77 2,613.01
AR HR SR A B iy A - -
AHR A AR I A0 B S 0 380,286,625.23 133,132.20

10.1 EEHFRFE ARS R

10 EXRHBMHER

T N T B AT N R il
102 ZEEHEAN. EETEANENESTERNIHERAFRS)

1. ARG INAEEEHNERNFZFWT:

2022 4 H 30 H, EEEHNKA | (LeRheGERARARRTEHEGEESENAE)
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WS REA R S E ARG

2. ARG N AR GIEE N L TR I TE RN SR T
T
103 W RESFHA, ELEU=, ELFEEVEHIFR
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