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T RAFRAARIE GG KA BRI SO E, T2 IS Z900E BRI 2 507 5E fir H Bl
B H AR E AT T 3K

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT

R BTl 37 R 2R LAY oAt T3 78 B AR A AR
X PR AR H 3L 4 5 P 1 E )
B A R .
S MU A B 2 e (A NRMIo
AT AHAAR EER
202246 A 30 H 2021 4 12 A 31 H
TIAHFR % 25 NS 872,938.28 760,048.38
MR L 25 M35 -865,045.86 -745,077.74
6.4.13.4.2 AN R

AN IR i <k TR 2 S BOR SR B T RNV R AR S T A AR B XA . AR dE <
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T B KA AN R it A, R TE B R AN XU -

6.4.13.4.3 HAfH#E KK

A A IR 2 8 2 < T4 < i L 8 2 oA R SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Bl R XU o AR 4 1 B4R B TR S 28 & By b i sdRAT (R RV 1173222 5
I SE A S5, o s ) AR 6 XU SR T B AMUE I3 A AT T4 S 2 A 0 R IR S IR 5
AT BRI T IE I3 17 47 AR B B B2

AT (R R B BN E IS B W SO R AR A, R B SEg . BECICE . ROR A Gk
BIE, SKEB) R0 AT Ee A A B T ks XU .

AR Bl £ B A 1) 7 B B AR LA AN A UG o At AR (0 4 BN LR AR B <5 i
FEA WIEZ A& SETt g%, € Wia ] 2 e BT VRN BE kA7 R B, 4% VaR(Value at Risk)
FEAR A5 RNk A 2 < T W PRI VR FE A IR, R T 5 o RS 1E AT R R A4

6.4.13.4.3.1 FHARM XSO
AL NRTIT

AHIR LAFEER
2022 426 F 30 H 2021 4E 12 A 31 H
B gE| b 4 SRy
ARME A LA AVIWIKIEN HHE LA
(%) (%)
69,414,224.3
Rl il &K 5 . 18.84 | 42,689,112.15 11.50
A o VR Bt — Rt
A G R P — B R A
AR BT — B BT
Hopts
69,414,224.3 18.84 | 42,689,112.15 11.50
&t
4
6.4.13.4.3.2 FHARM e RURFIBURAE 4T
Tl S 4 1T 5 W SRl Tl A B 8
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Br_EIRIEHE AN LA T 37 28 B PR A AR

FH R R A2 B ) A2 2y
g

X B AR R H A e B E
e CRf: ARMID)

AR AR
202246 A 30 H 2021 £ 12 A 31 H
Mb &G EL i L HE B N 5% 24,222 680.59 8,296,525.29
MV 25 b B i v DD 5% -24,222,680.59 -8,296,525.29

6.4.14 AfRHHE

6.4.14.1 R TEA RHMETERTTE

NRMET R RFRIRIR, B3 A R E TR AT E B R SR B TR 1
BRPE: Rk AR ES A GRER KT LRGSR £ BR: BRE— BRI
AN G B 7 B A ot LR R B T S AR B8 =20 AR P B M5 (KA PO S A\ AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREM TR A RME

sl AR

AR Sk ik
BT §

1= 2022 %6 A 30 H 2021412 A 31 H
HE—EIK 69,414,224.34 42,689,112.15
)RR 273,191,756.44 303,183,700.00
BN

&t 342,605,980.78 345,872,812.15

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARG LA EUS R IR I I TR A H RS R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEst, BB REIUEM .. 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 A% R A 1) B R A IR AR DR 1 A RIME SIS — 20K, IR
At B VR B rp SR A0S 2 Fo i BT R AT 5 B R SO B TR IR AR K, e AR DG H%

B2 SCHHE N 55— JR KBS =R K.

6.4.14.3 JERFEEHIPLA AAMETHE KSR TR K3 Y
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g AR 18 N H A IR & AUIE S 4 B 6 2022 4 R

ARSI AR AR S LR ARFFA AR BLA SR E TR & T A

6.4.14.4 AVA R EHHE &R T BRI

AEEEFAR AN RME TR

i TR DA AR A T B 1 <

Al TR PR AR IR BE,  FrU LK ES 2 SR E A -

6.4.15 H B TEMM O & THRR T E UM K AR E IR

Teo

7.1 HEREEEHEBMN

7 BEAGHRE

B M R A £

X

SRR NRTTT

5E T H S d AR B AL (%)
1 R e 69,414,224.34 18.81
Hr EE 69,414,224.34 18.81
2 FL PR - .
3 [i] 5 U 2 273,191,756.44 74.02
Hr, i 273,191,756.44 74.02
A Opa & ralles - -
4 nEEEE - .
5 SRIMATAE MR - -
6 SR A 4 il gt e - -
oy S m] 8 A S8R
B LR e
AT RS H AT o6
7 ” " 26,372,845.55 7.15
it
8 Ho Al & T 84,148.91 0.02
9 it 369,062,975.24 100.00
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7.2 REHRETI D ROBEERRAE
721 REFREML S ROTARERRAS

fom | s ARt G 5%5%%‘; ’)%W”
A &y R A, sl
TR 46,650.00 0.01

C il 3 41,556,662.08 11.28
D B0 00 R BOKAE = AR

E eS| A

E s R 1,054,916.20 0.29
G pliibet i ey 7SI 4 87,369.00 0.02
H ERERIE Y4

| 5 RAER . RS R AR RS 4,859,124.80 1.32
J 2anly 9,195,976.26 2.50
K A 3,738,254.00 1.01
L LG8 TR 55 R 45l

M FHFARE A AR S5 821,521.00 0.22
N IKF ERBEAN A LBt B 1,812,200.00 0.49
0 JE RS ABEAS A RS

P HE

Q TR RIS T AE 6,241,551.00 1.69
R A RE AR R

S gh

&it 69,414,224.34 18.84

7.2.2 MEWREATIL G RO BB H R ER A S

AF G ARG AR RS A OB 5 -

7.3 BREA SAHE S B ST E LB RN HE R I TR BB 48

SRR NRTTT

b7 3 G R PR
T | REARE 5% SE A4 FR = () Ny IR
B LB (%)
1 300143 KRR 428,500 4,863,475.00 1.32
300613 & 57,301 4,859,124.80 1.32
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3 002291 RN 225,400 4,453,904.00 1.21
4 000001 P ARAT 247,500 3,707,550.00 1.01
5 300733 EFTIPA] 141,000 3,121,740.00 0.85
6 601222 RVEREUR 298,900 2,495,815.00 0.68
7 000977 IREE S 92,600 2,452,048.00 0.67
8 600690 e P 83,500 2,292,910.00 0.62
9 601567 —REST 164,900 2,189,872.00 0.59
10 000069 BRI A 283,600 1,840,564.00 0.50
11 600323 A A 88,400 1,812,200.00 0.49
12 000776 T RAES 90,100 1,684,870.00 0.46
13 603267 52 B 1 12,300 1,652,259.00 0.45
14 002821 Y3k 5,500 1,589,500.00 0.43
15 300806 Hrid v 55,840 1,585,297.60 0.43
16 300633 VARYAZ 51,200 1,537,536.00 0.42
17 000858 TUARTR 7,400 1,494,282.00 0.41
18 002236 KA 84,600 1,389,132.00 0.38
19 600763 R EST 7,900 1,378,076.00 0.37
20 002129 TCL F13f 23,000 1,354,470.00 0.37
21 000661 K& m# 5,700 1,330,494.00 0.36
22 600036 AT ARAT 31,300 1,320,860.00 0.36
23 000002 JikkA 64,400 1,320,200.00 0.36
24 601166 PVARLT 63,600 1,265,640.00 0.34
25 300920 TH PR 58,800 1,255,968.00 0.34
26 603027 TR, 65,520 1,133,496.00 0.31
27 300760 LT 3,600 1,127,520.00 0.31
28 605099 L f by 41,900 1,114,121.00 0.30
29 603353 A4 70 53,740 1,054,916.20 0.29
30 603313 BHE 71,600 859,200.00 0.23
31 300567 RS 19,400 838,080.00 0.23
32 600893 Wik 18,400 837,384.00 0.23
33 603259 2 A 7,900 821,521.00 0.22
34 300308 SRy EREY 25,900 804,195.00 0.22
35 002859 R 29,000 798,080.00 0.22
36 002444 B AR 39,200 738,528.00 0.20
37 600030 H S IES: 33,235 719,870.10 0.20
38 002009 KAt 35,900 664,150.00 0.18
39 688120 HEiHER 2,509 623,235.60 0.17
40 001979 FHrde a 43,000 577,490.00 0.16
41 300566 B R 31,600 571,960.00 0.16
42 002965 FEEERHY 17,200 520,988.00 0.14
43 600958 RITUES 48,696 497,186.16 0.13
44 000768 RPN 12,100 366,509.00 0.10
45 002025 WK FL2% 2,200 153,604.00 0.04
46 688323 bETREEP oS 4,656 112,814.88 0.03
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47 300696 R IRIA 2,220 97,569.00 0.03
48 603871 e X1 s 5,040 85,176.00 0.02
49 601899 e 4 5,000 46,650.00 0.01
50 600029 T 300 2,193.00 0.00
1A REHNREBRRAESHIERTS)
7.4.1 BIFEANSHUE HHAYIEE 573 H 2908007 20 & K=
SEURAL NRMT
o AR L 4
5 Ji SEARRY JIE B A4 R EN L S DN P EHE LA
(%)
1 002291 2R AN 5,491,364.00 1.48
2 000001 P RAT 3,816,588.00 1.03
3 300867 BV 3,709,989.02 1.00
4 605388 YIREERR 3,701,501.00 1.00
5 300613 = 3,677,520.00 0.99
6 600893 friRshh 3,467,435.12 0.93
7 601222 RVEREUR 2,966,585.06 0.80
8 600085 [ 4= 2,954,283.00 0.80
9 002859 EERL 2,876,029.00 0.77
10 600021 igE 2,404,863.00 0.65
11 300122 ’%‘”%M@ 2,049,241.00 0.55
12 600690 R 2,028,231.00 0.55
13 603993 & FH ’r;aik 1,853,092.00 0.50
14 300502 W 5 1,849,561.00 0.50
15 000768 RPN 1,848,475.00 0.50
16 603267 P It HEF 1,843,383.00 0.50
17 300601 W) 1,829,370.06 0.49
18 000069 A A 1,826,517.00 0.49
19 601166 POlVARAT 1,817,891.00 0.49
20 000776 I RAES: 1,811,117.00 0.49

VE: AT N SR 45 T SL AT 4

A ORAZ AN SR UL ) 3181, A IEARAE 5 P

7.4.2 RIFRHSHGEH BVIE SBT3 E 2%EAET 20 2 I Z B4
SHEhA. ANRMT
A 4
75 Ji% ZEARAD Ji ZE AR A RS2 AR 7 E
(%)
300733 [EEIpAl 4,758,008.00 1.28
605388 Y PEAd 4,422,665.00 1.19
300867 EICIR 2,908,004.00 0.78
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4 600085 [ 4= 2,770,388.00 0.75
5 603229 B2 2,727,695.60 0.73
6 600893 friRshh 2,278,188.00 0.61
7 601567 =i 1,908,827.00 0.51
8 600021 g 1,880,128.00 0.51
9 002859 HEERHE 1,831,378.00 0.49
10 002291 2R AN 1,807,300.00 0.49
11 603993 1 FHARY, 1,624,053.00 0.44
12 000768 RPN 1,605,775.00 0.43
13 001979 LA 1,600,187.00 0.43
14 300512 I A 1,543,526.00 0.42
15 600919 TLIVERAT 1,532,135.00 0.41
16 300696 Z IRk 1,502,521.60 0.40
17 000656 SR 1,463,913.00 0.39
18 300502 o 1,311,578.21 0.35
19 300803 B A 1,279,635.00 0.34
20 600315 xR 1,274,329.00 0.34

T AT S G 3 S A e (RS BN IR BLRSAS B ) 3181, AN B ORAS 5 9 A -

7.4.3 TNBER A S8 RS H R T B AT

Bpr. NRMm
SEANBEEERI A (RAS) i 95,252,540.60
EHBEERIURN (3D BT 63,485,762.51

T AT SENGH (B SEANBERA")  “SEH e (B2 B BN 4% KL AL
B (REZERAM LA I, A B 5 WA .

75 MREFREF RO ROMEFREAS

SRR NRTTT

o 4 B P E L
75 i3 i ARAME
%(%)
1 H K i 55 - -
2 JAT A - -
3 Lo i iEis 91,893,919.19 24.94
Horpe BURME SR 91,893,919.19 24.94
4 A Tiess - -
5 Al i R 75 181,297,837.25 49.21
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6 A SR
7 DGR )

8 [ b A7 B
9 HAth
10 | &if 273,191,756.44 74.15

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

b 3G R P
s TR TIF PR HE (k) nRME
{E EL (%)
1 210308 21 i 08 300,000 30,383,079.45 8.25
22 Wik
2 012280918 AR 300,000 30,212,976.99 8.20
[4] SCP002
3 220205 22 [E T 05 300,000 30,109,849.32 8.17
22 5
4 072210023 | G 200,000 20,220,261.92 5.49
J5 CP002
5 220201 22 [T 01 200,000 20,211,539.73 5.49

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

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

7.9 BIREA FaMHE b B HHE R /N 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

AH G ARG AR RS A B 0L
7.10.2 FESBHEBIGHIR KT BOR

NI R AR DS B BN, DL ORAEON H R, A RS R T s PR SIS BRI
R A2,

AT AR AT BAR W P FEB I, 1 20K 3L T X IE 257 T 32 s A A T4 10 4 i R0 4 & XU WAL 265 14 20 A
49 ji4L 56 71
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i E BRI ML L E I RE R (2 LR BEHIRESE SR ERIRED, JFRIER A R 3R (Bl
BE) R AR XU, BB AR I B AR B b SRR, ARG AELR S 75 IR IR 11T 3 A1)
T Imis AT % LS BAR B ah Itk . et UBGARFAE AN (B KT Btk L EAT $5 B8 i At 4%,
PARS A 2 SR B 4 1) AR G PR U A sl 2 XU

711 G AR A E SR E K E G523 5 B A
7.11.1 AEAE GRS RBUR

ARSI AR AR AR R AT G 0 6
7.11.2 REHARAE ST B E GO R SRR 25 B 48

AF S ARG MR A E UK.
7.11.3 A HAE A S H FTH

Teo

7.12 BBRASWE M

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

2021 4F 9 29 H, “PoefAT R MIMEREL DR ST SRS N0 7= 0 A B S 3 M
HI, YEFANCERRRYIN R (RIMERI[2021140 5) TT4MUE, HTFEE. HFRTRAR
M 187 Jivt. HWGEILFTE 1.58 JiuHATEAL T . 2022 4E 3 H 21 H, “Fe4RA7 R & b L300
(EAST) FRGHUE & BRI IEAEAEA R ESHAREN EAST B AF7E W= . @ 90 RELEOTERA
Al EAST BB EME SIS EMET, b BT RSB TR NS GRERTI T (2022)
24 '5) 45T 1K 400 i G IAT BRI

B4R BE FIRUE SR P BT RRAR 7 A 6w B ) B AR E

WA, AEE G BT AR+ 44 A IE SR 1 RAT ARG W R T IS R A Y, B e g
HHRT—FE N ZBIAFFETT AT B

7.12.2 BEREITRBREPRE Tl HEE A FIPE KRR Z SRR R i 5
REEGR GRS, AR T B 4 A R A R 2 A IR

7.12.3 SR HAD S TR A B

B

Hhz: NRMIT

Fe 4R S
1 B ARIES 50,638.93
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2 IVLVEE RN
3 JSZHA e )
4 JSZSTA) S

5 AL ER DA 3R 33,509.98

6 ERILINEVEN
7 TR

8 HAh

9 f=ann 84,148.91

7.12.4 JAARFFAH HIAL T 5 BOH BT R #f35 A
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B 5= AP A AE U 3 PR A L B i B
ARSI AR AR BT+ 2 BER A AETUIE 2 IR o

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH
AL A7

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

Cilea L1
e iAE 18 N A 100.00

6,033 52,873.08 0.00 0.00% | 318,983,313.52
BE A %
e AR 18 N H 100.00

1,297 27,370.25 0.00 0.00% | 35,499,219.76
A C %
100.00

&it 7,330 48,360.51 0.00 0.00% | 354,482,533.28
%
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8.2 MIAESEHAKNMLN RFFAFEERIHIR

T H x| A MEEE (D oby 5 4 5 3 45 L 51
ez iAE 18 M HIR G 6,106.58 0.00%
= N
%EEQEQM PR BT RRE 24,692.47 0.07%
30,799.05 0.01%

8.3 MIAESEHANMLNRFFAFTFRAEEHBEE X HKHESR

it

i H &2 ) ARSI ENSEXE )
KATEPETING ., K| BRI 18 M HIRS A 0~10
SR FIIINTTN | HBdHE 18 NHIRE C -
FeA AT S Ait 0~10
ez AR 18 N HIRS A -
RIEGFELHEFGAIT | LT 18 MHIESE C -
iGN S

T RIS IS L MR A & MU R ECE XA 0.

9 FBAEESHHES)

BT
B gE| AR 18 N HIRA A e HAE 18 N HIRA C

REeAHAEMH (2021 41 A 5

) 3l L 317,851,311.88 35,273,795.02
A A HAA) 2 4y A0 318,731,468.17 35,487,118.69
A A2 4 R 4 A 251,845.35 12,101.07
P AR AL 4 A L [H] 43 40 - -
AR 5 B SR 0 AR B 140 - -
AHR A AR T A0 B 318,983,313.52 35,499,219.76

T SR B e N

10.1 EEHFRFE AKRS R

ol JBE (] 473 0 25 A 0t

10 ERBMHESR

G I TEEE S B A AN KSR

102 ZEEHEAN. EETEANENESTERNIHERAFRS)
1. ARG INAEEEHNERNFEZFWT:
2022 4F 4 H 30 H, FEEBN KA 1 (ERIESEMEARAFRTHRESEEENAE)
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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
A HIN T AT 7 FEEARE LSRR . RS A R A BT R AR IR I 1
ST
10.4 B S4B SRIE HIAR
A A T A TG B 4 4R T SRS 1 R
10.5 A4 & HRA MBS R E N E X EF
7
10.6 AEES BT HIHRTHITES FrER
AR P A ik AR IS g B < v T IR S5 B
107 FEA, BEALARZEEARAZBERLTFER
AN TEELN . FEE NI R GG R 2 R A s T
10.8 S FES A R 5 BITA RE N
10.8.1 EE M FIUESS A R 3 5 T HMT SRR R & S AHE
A NIRRT

55 it NS AT Z 5 R B 4
X L o7 2 AR b7 2 A4 .
71 A4 PR e . o P
e %{if WA | ERAs 1% 4 R
) B Ek 51
[ 8 kg 2 158,738,303.11 | 100.00% 146,142.42 | 100.00% | -
PSR 1

T 1. FFR T RIS ) i bk

RS FHATSUEFIESF A EIN, A BIefAIL SUIE TR KT M, IR briEN:

(L WEPERERTE. i, B @er bR, JFaeh e ik mERE mER, ",
WAE, B A-PX R A %

(2) WHFLs s, A EE BT FINAAL T IR TN R, RE R XA S Gl 55 75 2, 3R At
W TR AR AT AR 55 5

(3) BA g AN, REM BRI 21000 55 A 4F, BORIREEMR BB BTIR, st
BB
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(4) HAbA T FrA AR a5 f il a1 E % R .

2. FFHE IS 5 BInIR R T -

(1) XH5Z 5 B TCAs e 75 18 (1 43 6 AR 55 1EAT VP A

HUAHSGER T 122 SR LU RN Gk A L3R 58 5 B oeie e R AR ST I INED X
A2 oy B IT I R IR 55 R R AN S ST AT VA

(2) HE (Pl o Hoc g HIZR)

F S HR T AR RIS 5 B e o7 R SR VPAS SR, BRI B o, 3HS CHriEsc s
BITHIR S ZR) » WU C 5 B n 2R G M REAT 1938 .

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

NEYE R RIBIIIRAZN (HHEAE 5 BITHIE % R) RN TR Sk G P I 45 SRt AT
%, FEEHHREN.

(4) Wil SAmrFtE N

REE BN SEAER NIRRT GER S ol i) , JREREEITE N

3+ A I AL I 7 5 5 BT AR G L -
x

10.8.2 EE M FHHESF A 7 5 BT HHT HARESS SR 1B 5L
SEA: NRMT

775 5 [Bl 5 5 BUIEAS 5
b7 2 AR b7 2 HA A b7 2 HAAL
#Eﬁg$k N N N N N
WAZEA | A | A | WA A JRAE G0 WERAZ B
H E A AR Ee U Ee
& kg 418,366.20 | 100.00% 10’008’88 100.00%
T2 E SR
10.9 HAhE KRFH
‘ e EEH
Fe N AT e EE T .
HA
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e R AR A R KT T AP SR

Hh [ I M 2 3 < H T
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] EBA
e , L B R AT~ e
, | i s AR s | RS SRR
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R
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‘ \ o 5] 5 2 2 % B T B
I G T A S T A R R AT
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al A
o | o i B 2 0
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2021 A LR
o SEBN
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B
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e B G LA WA T 3 T RN L B
T s ARIRTEMEEEEE | g ot Mok 8 | 20220030
al B
o | e i I 2 0
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T SR 452022 45 1 ) gwi A RIS
R
T 18 4 1R W S BV R G | o1 R M 2 26 4 o 1 B
O | CHEtei 18 A FIRA A) IEGT VRV | 55 3 2 7 50 | 2022-05-30
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T 18 A 1 R IR S BV R G | o1 R 2 26 o o 1 B
10| RV 18 ARG C) 64 thVE R | 5 1 P20 7 o) 3 25 4 | 2022-05-30
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P WP AT O G R 2 B 4
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(He2z A 18 S H FrA R & RUE IR R AL G 0

(2R 18 D H Fra IR & BUETF I B S 2 0 )

4 NI S HEAERR TR 18 A R IR & RS R A WL I ST
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