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R 4 b f 5 - - - l i
SE H 5] ) 4 b %
FEER
MATE B - - 4 19,999,440.55 19,999,440.55
VAT [R] 3K - - 4  15,157,366.57 15,157,366.57
NN YNG4 - - - 3,268,811.58/ 3,268,811.58
MNATHEE B . - - 544,801.96  544,801.96
MAT RS R 5% B - - - 165,930.59  165,930.59
I AZ A B - - - 8.30 8.30
A - - - - -
I8 AE FIT S AL A1 A5 - - - - -
HoAth A7 £5 - - - 5,264,441.02 5,264,441.02
- - 41 44,400,800.57 44,400,800.
UiliisSan
57
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e SRS

W L4 2022 4E T AR &

) 2 AU B B 405,539,524.86 - - 2,329,635,842.38|2,735,175,367.
24
FEER
2021412 A 31 14EPA 1-54F 5&EME AR &it
H
%
. 368,101,214.4
HRATAE K 368,101,214.42 - - - )
S R 9,240,340.41, - - - 9,240,340.41
1 HARIE S 1,643,893.05 - - 4 1,643,893.05
. e 2,365,914,327.
et 5,373,728.40 - - 2,360,540,598.64 04
SNIR B G Rl .
J*)\L%ﬁm 7 299,936,009.91 | ] |299,936,009.9
e 1
IV - - 4 50,840,580.83 50,840,580.83
A FR D R - - - 693,266.65|  693,266.65
HoAh B = - - - 106,755.58  106,755.58
684,295,186.19 - 2,412,181,201.70,3,096,476,387.
BrE Rt -
89
1 £5t
TR - - - . _
PR et i - - - - -
R 4 b f 5 - - - . _
S [ 0 4 ik 5%
FEEK
MATE B - - 4 9,655,232.34 | 9,655,232.34
AT [R] 3K - - 4 7,000,545.16 7,000,545.16
AT PR NS - - 41 4,026,800.62 | 4,026,800.62
MNATHEE B - - 4 671,133.45 671,133.45
MNAT R R 5% B - - 4 201,446.45 201,446.45
RS F - - - 15.03 15.03
A - - - - -
I AE BT S AL A1 A5 - - - - -
HoAth A7 £5 - - 4 17,165,151.64 |17,165,151.64
Uikrysean - - 4| 38,720,324.69 38,720,324.69
‘ 684,295,186.19 3,057,756,063.
) R BB B - - 2,373,460,877.01
20|
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6.4.13.4.1.2 FZ RS FRIBUR AT
AREELTF 2022 45 6 A 30 HARFFAMEEF, HFAARRITAR SN, Bk fl=R
(AR 0T A% i 4 B 77 (B J0 B K2 (2021 4 12 H 31 H: 0.18%).

6.4.13.4.2 SN KRS

AN IR i <k TR 2 SR B SOR SR BL T RNV SR AR S T A AR BB X . AR dE <
FrA DARCIKAS, AR T B8 A0 e, R A AR R B AN X o AR 4 3 58 BN i
H X AR e AN Sk~ F AT A

6.4.13.4.2.1 AN XS; i
Bfr. NRM
ZINCER S
20224E6 F 30 H
T H
EN W
it
ENRT e AR
PLAN T Y
wre
igﬁ%ﬁ(ﬁ 166,912,558.32 166,912,558.32
Mgl - 6,093,769.83 6,093,769.83
= - 173,006,328.15 173,006,328.15
PLAN T Y
i £t
Uihig=unn
FrE R A
Y DRSS i 11 35 - 173,006,328.15 173,006,328.15
3
AR
20214F12 H31H
|
VN W
&t
TENRT e ANR
PLAN T Y
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oy

7
ay

—
5

e

&

N
N

=

il

=

A

'~

20,904,707.48 20,904,707.48

T

Hreatt - 20,904,707.48 20,904,707.48
PLAN T Y

T AU il 1 74 - 20,904,707.48 20,904,707.48

#

6.4.13.4.2.2 AN XU FI 8R4 AT
B % BRiZ A — L 2R A AM H At 11737 48 B AR R R AR

X% P A e H 2 4 3 P I E
ALK A T
W UG A5 B A5 5 meE (A ANRMon
AT AR R
2022 46 A 30 H 20214 12 A 31 H
W MARXT AR M FAE 5% 8,650,316.41 1,045,235.37
W mARXT AR MIZAE 5% -8,650,316.41 -1,045,235.37

6.4.13.4.3 HAfH#E KK

A A IR 2 8 2 < T 45 < i L 87 2 oA B 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 I Bl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
RIS A S5, P o s ) AR 6 XU SRR T BMIE I3 A AT T4 S 2 A L R IR S I AR 5
AT BE SRS T IE I3 17 47 AR B R B2

AT (R R B BN E IS B W O R AR A, B S . B ICE . RO A Gk
BIE, SKEB) R AT Ee AR A B T ks XU .

AR BBl 5 B A 1) 7 U B AR LA AN A UG o A, AT (0 4 BN LR AR <5 i
FEA WEFF A& SETti i g%, € Wia ] 2 e BT VRN BE kA7 R B, 4% VaR(Value at Risk)
FEAR A5 RNk A 2 < T W RO VR FE A DRI, R N T 5 o RS, 1 AT R R A

6.4.13.4.3.1 HARM XSO

2 43 i3k 60 7T



R RIER S

RNF ¥ 4 2022 G ch B4R

SRR NRTT

NP AR
2022 £ 6 [ 30 H 2021 4F 12 A 31 H
TiH o 3 4 e b &% e
wRME Y {E L A1) ~RME Y AE L A1)
(%) (%)
2,354,632,68 2,360,540,598
T g e T — R 86.09 77.20
9.71 64
T oM e s — e %
Rt el v i g =K
A SR B — BUE R %
HoAth
2,354,632,68 86.09 | 2,360,540,598 77.20
it
9.71 64

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

BE T A% XUt Tk S A HE K AR 5l

=RYAN
i L b A LS A S AT B A
X PR AR R H 3 4 T Y E I
M (A AR
AH IR ARG AR & 1 AR B A MK AEREE
oyt
2022 £ 6 A 30 H 2021 4E 12 H 31 H
Mk 2 b e 1 BT 5% 160,013,154.63 173,155,002.13
M 25 Ll L1 TR B 5% -160,013,154.63 -173,155,002.13

6.4.14 A fHHE

6.4.14.1 &R TEA RMETHERTTE

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

6.4.14.2 FEM A RMETER SR TR

44 Fi3: 60 T
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6.4.14.2.1 ZFEREM TR A RME

Bpr. NRMm

N R E T A IR iFN
mEERTE "

IRV 2022 4 6 7 30 H 20214 12 A 31 H

H—ER 2,354,213,028.71 2,356,845,832.55
FJEIR 3,503,504.49
BRI 419,661.00 5,564,990.00

&it 2,354,632,689.71 2,365,914,327.04

6.4.14.2.2 A SRYHEFTRE R A ERZRS)

ARG LA G EUS R IR I TR A F RS R IR Z TR (I 2. 3T AFF 558 5
RIS iR SEst, HMBLEREIUEM .. 5 AMERSEEAFATTRATER I, AREASTIEM
H 252 5 WS IR H I 58 55 A% R 1) B R A IR AR DR 1 A RIME SIS — 20K, IR
it B VR B P SR R0 2 Fo i BT R AT 5 B R SO B TR IR AR K, e AR DG H%

B2 SCHHE N 55 R IREEE =R K.

6.4.14.3 ERFEEHIPLA AAMHETHE K SR TR K3 Y
ARSI AR T IR Je L ARIIARFFA AFFEMI BLA SR rE T R &R T A

6.4.14.4 AUA R ETHE R8T B RAHSC U A
AIEEFFE AR LA SO A TR Smh T BN DIRER AT B SRl v = gl fif, 1Xesd
il L DR L A A PR e, Bt ALK TN 5 A o (E AR Z AR /N o

6.4.15 H BT HEMBM TS THRR TE R B N HAMFER
1 A I

BAER AR, ARG ToHZ U K U H I

2 HAth 51

BERPIOERH, ARG IO Z U K HAl H 2T,
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LSRRG IR IR BN T R 4 2022 4 Bk

3 W S5 ARt E

RIS FLCTF 2022 48 H 26 HAAR IS

7.1 HEREEEHEBMN

SEHAME.

7 BREAGHRE

ERiah. NRMT

5 T H S H AR B AL (%)
1 R 5 e 2,354,632,689.71 84.71

H: EE 2,354,632,689.71 84.71
2 FL P - .
3 & 2 U3 . .

Hdr. i - -

B SFFIESF - -
4 nEEEE - .
5 SRIMATAE MR - -
6 SEN IR 4Rl Bt - -

Horrs ST 0] ) ) SN IR

B LR

AT RS H & &6
7 ARG " 405,006,306.94 14.57

it
8 HoAth & 3515 7= 19,937,171.16 0.72
9 it 2,779,576,167.81 100.00
AR G THEAZ S HLH T EE I A Fe (BN 166,912,558.32 7T, 34T

FEEE LN 6.10%.

7.2 REHRETI D ROBEERRAE

721 REFREML S ROTARERRAS

RS | AT

Kt G

o 2 e B R L A5

(%)

A VIO NN =N 4

B KA

280,303,684.20

10.25
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C il 1,536,433,842.52 56.17
D L0 7. R OKAE = R R 57,558,757.00 2.10
E pecsiin|4 57,064,138.85 2.09
= Hek FIE A, 66,766,239.24 2.44
G AZIE . ERERIRENL 96,499,563.40 3.53
H (18 ROl 19,335,460.00 0.71
| SRR RS BRI S5 34,592,079.45 1.26
J Lanly 24,078,410.03 0.88
K J5 H Y - -
L FELAE IR % B S 14,884,227.00 0.54
M FHERF 5B A MRS 178,325.56 0.01
N IR PSR 2 Fe it i EE 9,170.00 0.00
0 JE RS ABEAS ARSI - -
P HEH - -
Q PGS T A 16,234.14 0.00
R A AR R R - -
S ) - -

&it 2,187,720,131.39 79.98

7.2.2 HAEMAREATIL S REB BB R BEREAE

S| namE (NRM) b3S P E ] (%)
G 71,994,478.02 2.63
JE R R} 48,858,997.30 1.79
Tk 5,303,580.51 0.19
JEH & AT A 952,325.90 0.03
NHIE 39,803,176.59 1.46
f=ann 166,912,558.32 6.10

7.3 BREA SOHE S B H T E LB HE R I BT A BRSO 48

SRR NRTTT

e B
| BERARE B SR AR HE(R) NIRNE
fE ELBI(%)
002129 TCL h3f 1,776,600 104,623,974.00 3.83
000519 SR 3,234,572 94,287,773.80 3.45
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3 601225 [Sip a4 3,708,100 78,537,558.00 2.87
4 00883 H [ Y 8,126,000 71,994,478.02 2.63
5 300750 TR AR 124,531 66,499,554.00 2.43
6 600546 LA ] B 3,282,300 63,873,558.00 2.34
7 000733 PRAEFHEL 454,408 61,785,855.76 2.26
8 600029 T 7,561,100 55,271,641.00 2.02
8 01055 i %Z“i\ﬂﬁ 1,366,000 5,303,580.51 0.19
9 002597 GRS 1,305,900 56,584,647.00 2.07
10 000977 IREE S 2,114,436 55,990,265.28 2.05
11 600875 RITHA 3,040,700 50,019,515.00 1.83
12 002594 ] 149,700 49,923,453.00 1.83
13 600521 g2l 2,010,200 45,631,540.00 1.67
14 601208 KMRHL 3,479,285 44,952,362.20 1.64
15 002460 EREE AL 296,600 44,104,420.00 1.61
16 02380 W L 9,346,000 39,803,176.59 1.46
17 600497 Uth 7 B 7,621,500 39,555,585.00 1.45
18 600039 VY )1 B 3,732,845 39,306,857.85 1.44
19 002046 LR T 2,689,500 36,792,360.00 1.35
20 600888 HrsE AN 3,880,357 35,699,284.40 1.31
21 300316 Y INE 496,448 33,554,920.32 1.23
22 601001 H Y 1,878,200 33,338,050.00 1.22
23 600886 EH% ) 3,102,800 32,579,400.00 1.19
24 002192 b A 205,700 31,616,090.00 1.16
25 00189 RIEEE M 3,703,000 31,097,667.36 1.14
26 600438 TH B 493,800 29,558,868.00 1.08
27 600529 Ll R 253 1,031,900 28,841,605.00 1.05
28 600690 IR K 1,001,400 27,498,444.00 1.01
29 600582 RIS 5,739,100 27,432,898.00 1.00
30 002985 JeEE SR 454,430 26,620,509.40 0.97
31 603067 PR A 2,005,800 25,132,674.00 0.92
32 300502 W 5 867,800 22,736,360.00 0.83
33 688063 IRRERHE 72,209 22,543,649.80 0.82
34 000630 A 6,845,600 22,316,656.00 0.82
35 002539 PNk 1,382,900 22,112,571.00 0.81
36 002340 MR 2,417,400 21,998,340.00 0.80
37 600559 EASRR] 741,600 21,276,504.00 0.78
38 300610 JRACK A 1,139,400 21,227,022.00 0.78
39 600348 HEFH i o 1,352,432 20,908,598.72 0.76
40 000739 R EAN|4 988,159 20,395,601.76 0.75
41 300765 B 1,427,600 20,371,852.00 0.74
42 600256 I REVR 1,929,530 20,337,246.20 0.74
43 600754 AR 307,400 19,335,460.00 0.71
44 002765 R 2,363,100 19,070,217.00 0.70
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45 002897 B 414,100 18,261,810.00 0.67
46 00546 BFEH 4,129,000 17,761,329.94 0.65
47 601012 R FL LR 256,100 17,063,943.00 0.62
48 002009 KA 911,500 16,862,750.00 0.62
49 600309 FiEA 164,300 15,935,457.00 0.58
50 601816 HO Rk 3,112,300 15,623,746.00 0.57
51 600210 I 2,405,979 15,374,205.81 0.56
52 601888 Hh [ A 63,900 14,884,227.00 0.54
53 688122 PUHEE 154,407 14,236,325.40 0.52
54 600416 EREEN g 740,500 14,039,880.00 0.51
55 600123 AR 851,000 13,998,950.00 0.51
56 002074 ESLa =Y 304,100 13,866,960.00 0.51
57 600884 A et 456,600 13,570,152.00 0.50
58 000762 PE I 235,300 13,160,329.00 0.48
59 600456 EN e 219,500 13,038,300.00 0.48
60 300041 APV 710,900 12,348,333.00 0.45
61 000498 Ll ZR BT 1,274,700 12,313,602.00 0.45
62 002353 AN A 305,200 12,299,560.00 0.45
63 002801 WO 384,800 11,486,280.00 0.42
64 601333 IR R 5,187,000 11,307,660.00 0.41
65 601985 % 1,528,900 10,488,254.00 0.38
66 002063 B A 1,457,500 10,246,225.00 0.37
67 000975 WRME 1,048,600 10,213,364.00 0.37
68 601058 FERe A 896,300 10,101,301.00 0.37
69 000913 BT EFE 570,800 10,023,248.00 0.37
70 300775 =VEES 207,600 9,995,940.00 0.37
71 600021 iy 967,900 9,920,975.00 0.36
72 688377 TH R 318,579 9,860,020.05 0.36
73 688633 EERA 206,008 9,583,492.16 0.35
74 600131 W {5 18 698,100 9,389,445.00 0.34
75 300438 TS % fi U 152,400 9,364,980.00 0.34
76 000682 RITHT 1,401,200 9,331,992.00 0.34
77 300179 il 7pr 556,500 8,725,920.00 0.32
78 601111 Hh ] 747,400 8,677,314.00 0.32
79 600587 BAeEST 412,900 8,361,225.00 0.31
80 601126 V95 504,000 8,169,840.00 0.30
81 603215 EEAR A 387,300 8,160,411.00 0.30
82 601555 REIES 1,173,300 8,130,969.00 0.30
83 688349 ——H#HfE 192,200 7,832,150.00 0.29
84 600547 R 354 411,200 7,631,872.00 0.28
85 002463 VakiN gl 474,110 6,997,863.60 0.26
86 000686 RACIES 972,000 6,794,280.00 0.25
87 002810 Ll Rk IA 185,000 6,732,150.00 0.25
88 601456 RS 518,900 6,366,903.00 0.23
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89 300026 A HZ 825,200 6,354,040.00 0.23
90 688329 L FERMHL 195,657 6,329,503.95 0.23
91 601020 HEERR . 416,400 6,279,312.00 0.23
92 601238 IR EEA 411,000 6,263,640.00 0.23
93 605117 TN 21,000 5,877,690.00 0.21
94 300896 TR 9,500 5,700,095.00 0.21
95 603885 RN 311,600 5,605,684.00 0.20
96 300613 & 65,400 5,545,920.00 0.20
97 601669 HH [ F 691,700 5,443,679.00 0.20
98 688722 [ 2 311,003 5,206,190.22 0.19
99 002545 TRk 456,700 5,197,246.00 0.19
100 600336 ] 35 735,200 4,999,360.00 0.18
101 600985 HEAE 324,638 4,726,729.28 0.17
102 688234 KAiw et 69,585 4,662,195.00 0.17
103 600642 FH e 77 804,600 4,570,128.00 0.17
104 600166 R R 1,543,600 4,368,388.00 0.16
105 603267 378 FEL T 32,000 4,298,560.00 0.16
106 600216 WLEEZ 286,300 3,907,995.00 0.14
107 000915 HeRRIk A 81,200 3,357,620.00 0.12
108 603938 =t 61,540 3,041,922.20 0.11
109 600837 AR 280,200 2,748,762.00 0.10
110 603368 M2 4E [ 158,100 2,722,482.00 0.10
111 603639 HERR 116,200 2,422,770.00 0.09
112 09618 HARER—SW 4,405 952,325.90 0.03
113 301035 bR i g i 6,438 530,813.10 0.02
114 688162 E—FRH 5,671 323,303.71 0.01
115 300834 B 6,349 191,974.69 0.01
116 301123 ZERH T 6,551 170,810.09 0.01
117 301235 HEREEST 4,178 162,419.54 0.01
118 301166 T4 2,528 148,798.08 0.01
119 301189 LY 4,345 144,731.95 0.01
120 301199 LAy 4,014 128,608.56 0.00
121 688670 it v 2,310 116,932.20 0.00
122 688267 HH fi 3,390 113,327.70 0.00
123 301108 TR AR 2,800 110,796.00 0.00
124 688115 A 2,153 86,636.72 0.00
125 301193 FIBHE 2,970 80,635.50 0.00
126 000921 HEXH 5,000 70,900.00 0.00
127 688210 NI 3,105 67,285.35 0.00
128 688171 (s R 2,821 64,234.17 0.00
129 688071 BARBHE 1,101 50,910.24 0.00
130 301219 ¥ 2 578 50,759.96 0.00
131 301036 XK A 2,047 46,016.56 0.00
132 301200 N e 857 44,495 .44 0.00
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133 301206 =AW 945 43,177.05 0.00
134 600927 Vi3 1,859 37,496.03 0.00
135 601089 G R 24 1,749 36,816.45 0.00
136 301207 AN Y] 569 32,102.98 0.00
137 301201 WIEZ 353 25,253.62 0.00
138 301263 B 682 21,401.16 0.00
139 301122 KAy 301 21,181.37 0.00
140 001308 AR 667 19,456.39 0.00
141 301256 Rtk 1,831 18,456.48 0.00
142 301082 AR 915 16,973.25 0.00
143 301103 fa] FCHR A} 507 16,234.14 0.00
144 301117 SR 262 14,263.28 0.00
145 301190 FRBHL 575 13,644.75 0.00
146 603209 LI By 595 13,518.40 0.00
147 000888 A A 1,000 9,170.00 0.00
148 301130 iig=zip|4 237 8,934.90 0.00
149 603259 2 A 80 8,319.20 0.00
150 301228 SEAM 373 7,586.82 0.00
151 002475 ATV 84 2,838.36 0.00
152 002236 KA 162 2,660.04 0.00

74 WMEHARER T HASHERZES)

7.4.1 RN SHE RIS T FE 2980T 20 44 KR A4

SRRA: NIRRT

AR AL 4 B
5 Ji EEAAY Ji S A PR N S N T P A EL A
(%)
1 00883 Hh [ R A T 97,575,989.64 3.19
2 601899 et 4 87,625,070.00 2.87
3 002129 TCL H3f 83,649,763.35 2.74
4 601225 B e I 67,139,966.05 2.20
5 00700 i TR 62,032,157.63 2.03
6 600521 S22 4 61,580,845.82 2.01
7 601001 B 61,251,473.28 2.00
8 600029 T 55,200,430.08 1.81
9 002597 SRS 51,876,197.33 1.70
10 000519 R 2 48,251,320.00 1.58
11 00688 o [E AR R 46,002,822.11 1.50
12 600546 LA ] B 43,688,834.70 1.43
13 002460 EREE AL 43,427,957.61 1.42
14 002594 Eb I e 40,811,851.00 1.33
15 600497 Uth 7 B 40,615,835.38 1.33
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16 600559 EASRR] 40,176,118.03 1.31
17 600123 ZAERH 39,950,061.54 1.31
18 000807 PaLislivah 38,893,310.40 1.27
19 000960 Bl A 37,745,715.00 1.23
20 600256 I REIR 36,197,337.08 1.18

T TSR G 4% 5K

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4

ST RRAS A (BRAZ BN T AR A HR ) 3181, A REARAZ 5 3

SRRAL: NIRRT

o AR L 4
75 Ji SE AR JIE B A4 R A RS A P A LA
(%)
1 300750 TEEAR 102,682,727.65 3.36
2 000977 IREE S 101,744,305.91 3.33
3 601899 N4 88,000,068.82 2.88
4 600188 N YR 81,565,629.88 2.67
5 300316 m AL 75,011,090.85 2.45
6 002384 Rk 66,536,285.29 2.18
7 000792 R 61,148,222.50 2.00
8 000049 TE T 56,697,790.87 1.85
9 000768 RPN 55,588,232.66 1.82
10 002179 LG 54,013,794.90 1.77
11 00700 ki 51,825,313.83 1.69
12 002048 ERE S 48,450,320.76 1.58
13 601208 R B 48,424,610.94 1.58
14 00688 AN K 47,679,219.31 1.56
15 002534 (iR :L 45,835,386.22 1.50
16 600123 ZAERH 42,742,725.22 1.40
17 000807 PaLisliva b 42,095,190.78 1.38
18 000733 PRERHE 31,675,438.72 1.04
19 600885 TR AR 31,561,457.75 1.03
20 601001 H I 31,178,398.00 1.02

T AT S G 3 S A e (RS BN IR LRSS B ) 3881, AN B ORAS 5 9 A

7.4.3 TNBER A S8 RS H R T B AT

Bpr: ARMIT

IRERA (R B H

2,899,509,895.87

T BEERIUN. (A S

2,670,603,192.64

T ARTSRANBERH A (BRAD) AU AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0

A A e USRS H R 81, ABEMRIZ S .
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7.5 WIRIEGIF AR AFREAS
AIE AR WRARFFA B
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