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AT NS - - 599,246.04 599,246.04
MNATHEE B - - 149,811.47 149,811.47

MAT RS R 5% B - - 13,808.95 13,808.95

N AZ A B - - 45,603.47 45,603.47|
AR - - - -
16 JE T A 47 A5 - - - -
HoAth 471 451 - - 994,013.44 994,013.44
Uikrysean - - 5,772,308.47 5,772,308.47
455,281,395.68 884,643,654.1]
| U B 297,260,319.80 132,101,938.63

1
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A ETF 25 NS -4,011,009.42 -2,280,417.59
T F) R R % 25 N5k A 4,053,309.71 2,303,627.57
6.4.13.4.2 4MC X%

HINIZ RS A2 Fi5 < L 23 SO BORKR B gt B DR AN R A3 i A AL e s O XU . Ak <
RIpT A Bt K St AN R, BRI B RO XU -

6.4.13.4.3 FAhA#E XU

HCAbA M IR i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ML 3 LAS K
T S s DR 3R AR Bl i A AR B B B XU o A 3k 4 2 BB THIEZR A2 5 BT L T BARAT 8] )M 17 3758 5
FRIBEER AN T W ) FEA A DRURS SR T BN UE SR A AT Ao B 5 28 R DL Ry R 2 T P 52
AT BEARYR T UE SR T3 B AR B B 5

AT B I BEAEA AN B SR A i A e, SR BT R R SENS, JE X R A
DRI OL BRI 0T, S SRR IS AT G 00, M B I B R L S A B e s TR NI SR
(RI5E PRI BT S B3 M, SEHRAT & 2k i R 240 Y Bl O B0 B8 A P EAT 8058 . AR S BN E
WAL S W SO ALAG, SRR, B ECE . IRPTH A REATIBIE, KRB AT RE R A4
TS A LS o

AR it i BB A ) 0 B B AR L A AN A XS, o AR SR S R DR AL TP ISR B 7 o < (0 B A
AT 30%, BUFFTET. BTSCRAESE. BRI, ARATAEEK. FDAFE R B8 Ty TR AR 2L
TR T B B B AT 50%,  [FMIAF B BT o B B (1 LAV 20%, MRS H
HALEIERIAR IR S AR MM S PREea, N4 R FFELE a3 2] H A — 4 LU I BUR 7
AMETF T IE R 5%, PGS AA TG, A7 I ORI AN RIS . BRI 5T &
Hopth =ik TR A BEBT LEG IR A A A I MU ORUE AT o BRAh, ASE ik BN B H X
NI B A IR U A S M 1, J1I8 ] 22 Ao B AN Sk e EAT XU 2, B VaR(Value at
Risk) 5 25 R A A Joe < T W PRV AE AN IXURSE B B R S xRS AT R AR 42 il

6.4.13.4.3.1 HARM XSO
AL NRTIT

AR AR
2022 %6 H 30 H 2021 % 12 A 31 H
|
A A T b A T
A E N R E
HHE He A 1HE He A
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(%) (%)
115,780,459.8 127,231,833.1
A G M4 LR 15.30 14.38
1 0
A G M4k Kok
PRt & B
ATAE R BT ™ — BLIE IR Bt
FoAth
115,780,459.8 15.30 | 127,231,833.1 14.38
1 0

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT
F 2022 4E6 A 30 H, REEE A KIS 5 TR A% B0 A o (B & 55 4 % =138 1 EL A 15.30%,
DAL I R T 32 ) 2R AN AN 2R USRI T 32 04 DR 3R B0 AR B 56 AR 36 4 8 7= 1B JC 2 KR

6.4.14 AfRHE

6.4.14.1 &R T EARNWETERTE
AR ETTESRFERZR, HXHA R E R8T S B A B E U G TR AR
FERHE: B2 MFR B GAEG AT RSB, BB BRE—EREA

EAMHR B B EL s R T R AR 55 =2 00 AR B ™ B G A AT S A E -

6.4.14.2 FEM A RMETER SR T A

6.4.14.2.1 FEREM TR A RME

Az NRMT
N R E T A AR
EEERTE
IRV 2022 %6 A 30 H 2021 £ 12 A 31 H

=34 147,421,189.10 158,741,466.50

BoER 590,110,574.47 651,367,154.00

FE=FEIX

f=ann 737,531,763.57 810,108,620.50

5 44 j14L 58 11



RS/ B e S R K E

RNF ¥ 4 2022 G ch B4R

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARG LA S HUS R IR I I S TR A F RS R IR Z TR (I 2. 3T AFF 558 5
RIS RS st, HMBLEREIUEM ., 5 AERBEAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 A% R 3 1) B R A IR AR DR R 1 A RIME SIS — 20K, IR
At B VR B P R R0 2 Fo i BT R AT 5 B R S B T B IR AR I, e A DG H%

B2 SO A N 55— SR IR B =R K.

6.4.14.3 JERFEEHIPLA SAMETHE K SR TR K3 Y
ARSI AR T IR I LR ARIIARFFA AFFEM BLA SR rE T R &R T A

6.4.14.4 AUA R ETHE R 5 T B RAHSC U A
AIEEFFE AR LA O A TR S i T BN DIRER AT B SRl v = gl fif, 1Xeed
ik L DR L A A PR e, Bt ALK TN 5 A oM E AR Z AR /N o

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

T

7.1 MIREEFTAEHER

7 BERAGHRE

SRRAL: NIRRT

75 i H KXl A BB (%)

1 e 115,780,459.81 14.98
Hope R 115,780,459.81 14.98

2 B R e

3 ] 5 WA e 5 % 621,751,303.76 80.45
Hp: figz 621,751,303.76 80.45
B SCRFIESF
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5 S RbATAE IR

5 45 ji4L 58 11



Lt —

SEREE BIR A BN R A A 2022 EH ARG

6 SENIREE Rt - -
FHorbre SR I SR ] )
b

. ’i%ﬁﬁﬂ%ﬂ ERET A 30.419,831.86 2ol

8 HoAth -3 557 4,873,005.03 0.63

9 a1t 772,824,600.46 100.00

7.2 MEBRZAT VA REERRAE
fom | s ARt G 59%3%; ’f’ﬁw

A & R A, sl - )
PRINIA 3,224,760.00 0.43

C il 3 87,098,260.81 1151

D L) #77. RR BOKAE = AR - -

E eS| 4 4,131,512.00 0.55

F R A A 2,112,112.00 0.28

G S A A EEEOL 5,156,001.00 0.68

H ERERIE /84 - -

[ 5 RAER . RS R AR RS 2,271,610.00 0.30

J SRl 4,112,770.00 0.54

K B H 2,762,172.00 0.36

L FH BRI 25 i 55k 2,571,487.00 0.34

M FHERF FORBA RS 2,339,775.00 0.31

N IKF S FREEAN N L i E - -

o] JE BARSS « AEFEA LA AR 25 - -

P HE - -

Q PAERIE S TAE - -

R SO RE AR R - -

S gh - -
&it 115,780,459.81 15.30

7.3 BRI A M E LB ST = HE BN R BT A R R B B 4
& ARt
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i B4
Fe | REAE Jie B A4 R (k) VI IIED
fHLE1(%6)
1 688063 IREERHEE 22,635 7,066,647.00 0.93
2 603668 RYRHE 335,500 6,874,395.00 0.91
3 601111 Hh ] 444,100 5,156,001.00 0.68
4 603345 I 30,200 5,069,674.00 0.67
5 688122 i ERs3 49,446 4,558,921.20 0.60
6 002179 R i 69,048 4,372,119.36 0.58
7 601668 Hh ] 5 776,600 4,131,512.00 0.55
8 688349 ——HfE 96,656 3,938,732.00 0.52
9 600438 T8 A 64,400 3,854,984.00 0.51
10 000625 SRR 212,890 3,687,254.80 0.49
11 688223 Ty S 245,831 3,670,256.83 0.48
12 688290 ol & BE 69,909 3,558,368.10 0.47
13 600523 SR A 149,900 3,522,650.00 0.47
14 601012 FE FL LR 48,580 3,236,885.40 0.43
15 600938 H ] Y 9 184,800 3,224,760.00 0.43
16 300750 TAERAR 5,800 3,097,200.00 0.41
17 002129 TCL #13f 49,100 2,891,499.00 0.38
18 600048 TR K Je 158,200 2,762,172.00 0.36
19 002291 2R AN 137,800 2,722,928.00 0.36
20 002017 EREVIRG 225,000 2,711,250.00 0.36
21 002353 AT A7 67,100 2,704,130.00 0.36
22 600582 RIFH 545,500 2,607,490.00 0.34
23 300795 KBk 109,100 2,571,487.00 0.34
24 300696 R IRIA 55,960 2,459,442.00 0.32
25 600919 TLIVERAT 340,700 2,425,784.00 0.32
26 603259 2 A 22,500 2,339,775.00 0.31
27 603267 378 HEL T 17,400 2,337,342.00 0.31
28 002555 —tLHE 107,000 2,271,610.00 0.30
29 002765 R 272,100 2,195,847.00 0.29
30 002705 = 97,700 2,148,423.00 0.28
31 002340 YIS 233,400 2,123,940.00 0.28
32 600153 BRI 161,600 2,112,112.00 0.28
33 002935 KRBT 90,220 2,057,918.20 0.27
34 300803 TRFEEr 28,700 1,686,986.00 0.22
35 603583 B IR Eh 49,800 1,662,822.00 0.22
36 688363 HBERAE) 10,744 1,527,581.92 0.20
37 002304 FEIT A 2,400 439,560.00 0.06

74 REHABREE R A EHE AR
741 BiFASHE YIRS R FE 29500 20 4 KRR R4
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SRR NRTT

AR AL 4 T
5 i ZEARAS Ji% S A4 PR ZN SN T P A EL A
(%)
1 600760 HRLTL K 14,225,769.00 1.61
2 002179 H G 12,509,266.00 1.41
3 600383 G 11,298,333.00 1.28
4 600523 ST 11,196,331.89 1.27
5 300750 TEEAR 11,098,656.00 1.25
6 600048 TR K Je 10,341,363.38 1.17
7 001979 LA 9,548,775.42 1.08
8 603259 2 B A 9,498,341.58 1.07
9 300502 W 5 8,651,980.80 0.98
10 603986 J& 5 B 8,335,186.42 0.94
11 601857 Hh [ v 8,299,870.00 0.94
12 000002 JikEA 7,920,500.00 0.90
13 603668 RORH 7,821,074.68 0.88
14 002244 TEITEEH] 7,784,876.37 0.88
15 002371 77441 7,721,667.65 0.87
16 000069 TR A 7,035,277.00 0.80
17 002850 BHEF 6,947,365.00 0.79
18 688122 PaHEE T 6,877,390.13 0.78
19 601111 HH ] [ 5,992,244.00 0.68
20 002812 BAERA 5,187,780.00 0.59

T ATSRN GA 5 TS A &0 (RS AN IR LSS B 3181, AN B ORAS 5 9 A -

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4
EA: AR

AR AL 4 T
5 Ji ZEARRY Ji S A PR AT R 132 A P A EL A
(%)
1 600760 HRLTL K 14,141,607.60 1.60
2 300750 TR AL 13,270,903.73 1.50
3 002179 H G 12,872,281.00 1.46
4 001979 AR e 10,833,363.00 1.22
5 600383 G L A 10,670,413.00 1.21
6 603668 RORHE 9,355,232.00 1.06
7 601857 A 8,335,984.00 0.94
8 000792 LA 8,259,965.00 0.93
9 000768 RPN 7,954,275.00 0.90
10 603986 I8 5 B 7,891,197.42 0.89
11 600048 TR K e 7,866,479.00 0.89
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a8/ B S e Rkl

B

W L4 2022 4E T AR &

12 002244 TS 7,858,990.87 0.89
13 300502 B o 7,847,544.36 0.89
14 000069 LEHFIR A 7,642,783.00 0.86
15 600523 STy 7,554,727.52 0.85
16 002353 AN A 7,546,468.47 0.85
17 000002 Ji%kkA 7,467,051.33 0.84
18 600893 Wik 7 7,355,176.00 0.83
19 002371 Jb77 %4 7,178,364.00 0.81
20 603259 2 A 7,113,190.00 0.80

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

Az NRMT
SENBEEERIRA (RAS) B0 517,545,072.21
SEH R E RN (3E) B 517,746,445.22

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B E 4% K S R AZ <
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR BAFREAS

SRRA: NIRRT

ob 4 B P A E L
g 7 dn ARE
%(%)

1 Ffiigr 60,179,068.49 7.95
2 AT - -
3 b i 77 499,152,779.95 65.96

Horpe BURME SR T 468,477,745.43 61.90
4 Ml figz - -
5 Al A Rl % 5 30,778,726.03 4.07
6 rh ] SR 4 - -
7 Al (T AS#fD) 31,640,729.29 4.18
8 [ER|ZEa - -
9 HoAt - -
10 | &if 621,751,303.76 82.16
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7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 4
SR NRTTT

N N i 34 B I
75 A s % i (5K) ARME
B LAl (%0)

1 220206 22 [HJt 06 2,000,000 | 200,071,068.49 26.44
2 210203 21 [HJF 03 900,000 | 92,686,438.36 12.25
3 210210 21 EJF 10 800,000 | 81,947,375.34 10.83
4 200208 20 [EJF 08 700,000 | 70,574,882.19 9.33
5 019658 21 [H 5% 10 440,000 | 44,838,169.86 5.92

7.7 IR FMME b 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 SRR T A
ARG ARG AR RFFA ST R R AT

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

7.10 MEWARAZE ST R KRR 2 E O
7.10.1 HREPRAE ST ARG F AR DI H

AR AR AR 35 B 6
7.10.2 AESER BRI BOR

AR B R AR S B SR, LB ORECN H Y, AR P B Tiah i . A2 5 IR
T A4,

ARFEGAEHAT AR DAL BT, 1 S 5 T 0 R 25 117 4 S A4 47155 F0 40 i A 2 5 KGRz WA i ) 23+ #
B E BRI AL L R E IR E SRR (2 Sk B IR E B S B IR, FFARGE B 2 58 7 5058 (it
BE) AR XU 28 2 v AR I SR IR B el LR, AR SR AR L5628 FE RS T 4 ALY
teiimiatTas LR AAE I bT st ety XURSHRFAE AT (/KT R At 2EAT 5058 Ak %,
LUK AL 2 S 537 2 ) R G XU AR sl 1 XS

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

WIEARGRESEF, RESARERETEGUHK.
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7.11.2 REBARAZE ST B EH GO S SRR 5 B 48

AT AR AR ARFFA E G0
7.11.3 AHE RS F

Teo

7.12 BEHAEMERE

7.12.1 BEBFEATLZUERHRT EABEEIR I RAERGRH Hii—FEAZIATFER. &5
R B RSt B

2021 4F 10 A 22 H, Bhig4RAT R B H T H B 80U, A28 5 Sl i Stk S 5 /MG
—HWMEREAT G B AR OE RO, A SOMNCE R KA R CEICR T (2021) 10 5) 93
LIUIE, T &S, JHETIER 1856 T, &UEEME 175.39 /576, 1A T 2031.39 5T HAT
Babtl. 2022 43 H 21 H, BhgHAT IR E R HEIC B (EAST) REGEHE I X BARHOEAAETR
WS T gl % EAST ¥l IR OEA% A\ 45 EAST S Sshvt I I, 4 v [ ARAT R e
EEE RS R TIT (2022) 28 5) 441K 360 /I JCHIATEUL T .

AFELIET 20 B IFHAT 0L IIHER DURFET AR & A ml BRI EE €

I, AL BB Y ET A4 HARAIE SR B R AT AR O BT IS LS, MR 7R AR
il H AT —4E N Z B AT BT LTS UL

7122 BEBEA-TRBEPRE T RS A R E SRR Z MO8 5 A= U 8
RIS GRS, AAEAER T T 4 A [P A 4 R S 2 A R

7.12.3 AR HA S IR =1

B NRMoc
5 AR £
1 A7 PRAIE & 164,160.86
2 IVLLCL K E 4,708,844.17
3 S HC R il
4 IV ilDS)

5 JSZVAT F TR
6 ERILINEVEN
]
LAt

~
N
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\
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o | ait

4,873,005.03

7.12.4 BIRFER HAE TR BN R R R A5 27 B 40

o7 3 4 T P
Fe RFACHS 72 4K N RE
B A5 (%)
1 132015 18 i EB 21,069,132.48 2.78
2 132009 17 #h EB 10,571,596.81 1.40
7.12.5 HAKRAT+ 2 B E AR A 2 R DL B e
ARFE L AR A WK BT+ 42 B 22 A AFAE T IE 2 PR 1
8 EEMBREANEER
8.1 HIRELEMIFEAPLPBLEFAENGEW
YRR )
B N5
FEANP | P HBEERN IR AL E4Y N e
el
50O FE G0 B b Sy
ESEEf ] ESEEE i
i L 5] 2 L 451
2N AE — IR
4,238 169,836.93 | 2,002,329.92 0.28% | 717,766,567.91 | 99.72%
& A
e PNt — R 100.00
378 87,384.72 0.00 0.00% | 33,031,425.09
&C %
&t 4,616 163,084.99 | 2,002,329.92 0.27% | 750,797,993.00 | 99.73%
8.2 HIKRELSEE AWMU REFA AZELEHIF R
TiH & R aas () i J 4 B 451 L A5
Bz e —FERE A 100.42 0.00%
H gt -
e ﬁ%if&i\w\ e —FIRG C 10.01 0.00%
VARG ZES
s &t 110.43 0.00%
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8.3 MIAESEHANMLN RFFALFITFBAEE LB E X FMKHES
A FE FRPE BN GBI 95T AR 12 A e U BRI B XY 0.

AT ) JE < 22 PR AR 0 AU B AR X 1R 0,

9 FBAEESHHZES)

BT Aoy
iH T RE—ERE A B iE—FIRE C

HeERAEMH (2021 6 A 4

e 832,478,166.94 40,310,375.25
H) FEE 05 %0
ARG B HAA) 3 4 1 A0 A 832,652,781.53 40,316,629.81
AR A5 HA L 4 8 H 7 45 61,248.37 24,730.85
Tl ASHR A IR 4 R BE [B] 477 112,945,132.07 7,309,935.57
AR WIS o3 2 sh 4y A0 - -
AH A HH A AR B 4 4 B i 719,768,897.83 33,031,425.09

10 ERFHHFER

10.1 EEHHFRFE ARSHRIN

W HIA TEEE S I A AR SR
102 E¢EEAN. ESTEANENIESITERNIHNERAERF)

1. ARG AL E BN E R NHEENUT
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WS EA R S E A EEERE

2. ARG N ARG N LTI GIEE I TE RN SR T
T
103 REEFEA. ELEUT. ELFEEVEHIFR
Rt HIN T AT 7 FEEARE LSRR . R A R A BTG B AR IR S 1
ST
10.4 B S8 BE SRIE HIAR
A A T A TG 4R T SRS (1 R
10.5 AR & HRA MBS R AN E XY EF
7
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10.6 AEEHAT B THTSES A BN

AR A AR S R O N2 e T TS 55 T
107 BEA. EALEREZEEANRZEERLTFHER
AR ATEEN . FE NS EmPE BN G 2B B 1155 15 00
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PolliESR

AR

B IESF

JURAESR

VY F IE S

BIHIESF

HEIES?

[ B IE SR

e R

ARACUESR

[ FES?

HE

LSARNEZS

R LiESF

RIRGEZ

AT

HIHIESF

BRIESE

LIRS

I FRIESR

LIRS

W UE SR

EIRIESF

AR [ B

IHEUESF

JeKIES?

J71EiESF

B AR IE T

I N G R R N R R G R N R R R e e N e N I T I ORI T N

45 54 T{IL 58 BT



e IS A R S AR IR B A 4 2022 4E R

RS 3

JIHRIESF 1

TE: 1. R RS Tk BbR

HEETWNGTUEPHEREENN, G HR S BTG KL H, iR
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(2) BFFLsLSiiens, A e fu UL I IR G, RE e A Sl 55 T2, 4R mT
BRI TS AR 4 T R 55+

(3) HA MR E R, SRSl 2 %A 1E, KRB SN BRI, A&
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(4) HoAbAy M T H & A AR a5 Bl a1 E % R

2. FFHL IS 5 BOnIR R T -

(1) X525 B TeAsik 75 e (1 43 5 AR 55 1EAT VP A
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BITHIR S ZR) » WU C 5 Boo s ZPER G M REAT 938 .

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

NEIYE R RIBT IR (HHEAE 5 HITHIE % R) RN TR Sk G P I 45 Rt AT

(4) Wil R SAmFFLE N
HEEBANSEAER NIRRT GERE S ol i) , JREREEITE Ao

3 W I S e A 23 R 5 B T A T 0L -
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=Pl i 2 4 el 2 AL
JRAZEE | AR | A | RS JRAZ e TR RS
W Ll W Ll W Ll

H T R - - - - - -
R 25,611,419.4 1,826,000
IR 0 100.00% 000.00 100.00% - -
MlbiFS - - - - - -
WIEIES - - - - - -
W@ IES - - - - - -
JTRAES - - - - - -
PG IE S5 - - - - - -
BEIFIESR - - - - - -
S UESF - - - - - -
ExpRanieS - - - - - -
HZE S - - - - - -
HRACIESR - - - - - -
EEES - - - - - -
oS AL - - - - - -
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2= 2k - - - - - -
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HRTIE S - - - - - -
HlES - - - - - -
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