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A2 oy M R fo - - - -

AT R 7 ft - - - -

St M e

IVADREEIE N - -

11,074,864.21 11,074,864.21

JSEA B e 3K - -

27,055,158.13| 27,055,158.13

JSEASH A BN A T . -

2,163,150.44 2,163,150.44

=

A
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K 2

W L4 2022 4E T AR &

MNATHEE 2 . - - 360,525.09  360,525.09
MAT RS R 5% B - - - 196,881.55  196,881.55
AT F - - - - -
AR - - - - -
I8 AE FIT S AL A1 A5 - - - - -
HoAth A7 £5 - - - 1,458,369.73 1,458,369.73
- - 41 42,308,949.15 42,308,949
Uiliidssan
15
GBS YRR N 137,090,755.06 - - 1,687,454,934.87|1,824,545,689.
93
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
%"

MRATIEER 89,341,790.20 - - - 89,341,790.20
s R D 797,469.73 - - 4 797,469.73
AR S 733,579.99 - - 41 733,579.99

N I 2,047,648,249
e 35,722,349.60 - 4 2,011,925,899.59 19
ST B . - 1 29,247,814.61| 29,247,814.6]]
A ER D 3R - - - 2,071,793.07 2,071,793.07

HAh %= - - - 750,431.300  750,431.30)

‘ 126,595,189.52 - 2,043,995,938.57/2,170,591,128.

BrE Bt -

09

Wil
TSR - - - . i
5 M4 Rl A A5 - - - - -
AT G b A f5 - - - - -

SE H 5] ) 4 Rk %

FEER
NATE B - - 4 4,303,720.85 | 4,303,720.85
AT 2 [A] 32K - - 4 8,511,041.08 8,511,041.08
AT NS - - 4| 2,778,983.34 | 2,778,983.34
NATFEE 7 - - 4| 463,163.88 463,163.88
INERE: R - - 4 252,605.68 252,605.68
AT F - - - - -
AR - - - - -
16 JE T A 47 A5 - - - - -
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HoAth 471 45 4,596,844.14 | 4,596,844.14
fft Tt 20,906,358.97| 20,906,358.97
126,595,189.52 2,149,684,769.

| B B -4 2,023,089,579.60
12

T RA R AARIE G KGRI EANE, %A 2002 A 3 FO8E O H R H

REHEFLTK.

6.4.13.4.1.2 7|2 I Fx B B0 43 A
T 202246 H 30 H, AIEGRFFALHMERIFHE(2021 412 H 31 H: 1.66%), KthiigF]
R E N T AT A T = E O E KRS (2021 4 12 A 31 H: [).

6.4.13.4.2 AMC X

NI AR A2 Fi5 < L 23 SO BOR KRB gt B DR AN R AR i A AL e s O XU . Ak <
FA LLARCIKAGL TN R v i 5 A fie,  BEE A7 AEAH L AR AN KU o A G ) 2 < PN s
%o A 38 4 R AN S AT A

6.4.13.4.2.1 FNC XK i H
Hpr: ARG
AIAR
202246 4 30H
T H
T P T
&t
fra AR e AR
PLAT A )
B
:%ﬁ/ﬁ%yﬁ 97,522,908.64 97,522,908.64
Vgl 308,414.91 308,414.91
AT 97,831,323.55 97,831,323.55
PAAT A )
i fii
i ait
B AR A 97,831,323.55 97,831,323.55
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P A BRI A BRI T R 4 2022 4 Bk

T IR L 11 75
w
FERER
20214£12 31 H
T H
e i
&t
e AR e NR T
PAAT A )
B
ig’ PG 266,529,007.01 266,529,007.01
B aEt - 266,529,007.01 266,529,007.01
LAAT A )
i fiit
fifii & it
B fufii RS
T XU i 11 4 - 266,529,007.01 266,529,007.01
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% 4,890,000.00 13,330,000.00
A AR AR Tz AE 5% -4,890,000.00 -13,330,000.00

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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AT S ) S BN S IS & 2 SO B AR A, W%

EIE, Sk E BRI AT RE R A 1 TN RS o

ARFE GBI A AL A 1 B B AR AN A RS o Ak, ARG (¥ B 4 BN A H 6 AR SR 45 BT
R AR M A S i, iz 2 Me B iEst a8 M E &, 45 VaR(Value at Risk)
R 5 SR N A 5 T G 0V PE A A% XU, B I P S bt JXURS: EAT R AN 8

6.4.13.4.3.1 HARM XSO

PR BUTHCE. SRS ET

SRR NRTTT

AR AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH o 3 4 e b &% e
N R E Vi {E L A1) ~RNE Y AE L A1)
(%) (%)
1,690,530,60 2,011,925,899
T g M E T — R 92.65 93.59
9.02 59
T o AR B — e - - - -
T oA — e Jm I - - - -
FTAE SR B = — BUE R % - - - -
HoAth - - - -
1,690,530,60 92.65 | 2,011,925,899 93.59
it
9.02 59

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

S TR KU R E T AL STLEBOEHER A2 3h

ERYAN
et B 3B L LA SO T 2 B e
X8 P AR H IS R e 1A )
e (Ah: NRMoo)
FH A2 & ) AR ) A MK AEREE
AT
2022 %6 A 30 H 2021 4F 12 A 31 H
MG L v T 5% 128,640,000.00 67,150,000.00
MV G L e S v T B 5% -128,640,000.00 -67,150,000.00

6.4.14 AfRHHE
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6.4.14.1 £ TREARMETERTTE

ARMETTESERTRIZER, B A R E T EREAA T S B B2 SR A BT & R
JERIRGE : H— 2K AIF B P S BT T LR G RO 58 2 R — R
B MBI HE 7= B B BRI rT SR AN s S5 =B IR OB P B U5 R AN T W 8% A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 FEXRERTENARHME

Az NRMIT

N R ETT S iR PN
=R

KRR 2022 46 H 30 H 20214F 12 331 H

BRI 1,690,047,562.91 2,008,415,857.51
FHREIR - 35,727,854.09
B=EIX 483,046.11 3,504,537.59

it 1,690,530,609.02 2,047,648,249.19

6.4.14.2.2 A SRHHERTRE R E KRS

AREEAE UL Z IR A R R UK A H RTINS B IR B I i ST ATF T2 5
MR iR it, A IMIERFIUFE. ZHAHREARATTRATHENG I, SESASTIFEM
H 252 5 B iEER FIE . 22 5 AN s BRI 18] S PR I TR R AR IR BT O A SRIE SN — BRI, IR
P At AE T R R 0 A oA E THE AT = B B A AN TR B ARZ K, i E A HR

B Fe OB N IR 2 2 IR = R R

6.4.14.3 JERFEEHI LA RMMETHEKI SR TR Y
AIE AR AR S LR ARFFA AR LLA SR E TR & TR

6.4.14.4 AUIA RN ETHE R & R T BRI A
RIS FH AR LA RAME TR ik T B A U4 AT = 1 £l 7t P2 &b i i, X884
il T L R L Ax IBR e, BT ALK T ANME 5 A SR AR ZE R /D

6.4.15 H B TEMBM O & THRR T E UMK AR E IR
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360
7 HEHAEWE
7.1 BIREEEF=HEHEMR
Ssfr. NRmc
5 T H & B S ST (%)
1 25 %% 1,690,530,609.02 90.56
Hor, e 1,690,530,609.02 90.56
2 G- - B
3 [#] 7 WA 2 5T - -
Hr, fiik - B
e SCFRIESR - -
4 wEEEE - -
5 ST A % - B
6 SEON IR G Rl - -
oy S m] ) A S8R
B G e
4 +f [] AN
7 RAT ARG S AT 8 136,737,693.84 7.32
it
8 HoAth 25 I % 7= 39,586,336.22 2.12
9 &1t 1,866,854,639.08 100.00

T R IR AR il i i

HHE Eufs A 5.35%.

72 WMEFIRETW RO ER T A S
7.2.1 AR REIRARERRAE

T ARG B A B N 97,522,908.64 G, (h R4

. e . L E A E
oD | Al At Go | T v f&ﬁ g
A PN S N 14 19,025.40 0.00
S ara|) 107,401,200.60 5.89

C il i b 1,144,347,779.37 62.72
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D B0 0 IR BOKAE = AR 34,616,743.00 1.90
E jeSiin4 - )
E He A, 623,956.74 0.03
G ASIEIEH g A IREOL 58,373,040.00 3.20
H A5 Aol 59,043,492.80 3.24
I &R S B R RS 101,661,192.97 5.57
J Gl 17,659,807.20 0.97
K J55 1l - -
L LS A7 25 TR 2 21,457,511.60 1.18
M FHFARE A AR S5 37,408,536.56 2.05
N IKF] FRBEAN A Lt i E - -
0 JER RS ASEAIE AR R 55l - -
P HE - -
Q DA T A 10,395,414.14 0.57
R SO RE AR R - -
S gZh - -

At 1,593,007,700.38 87.31

7.2.2 MEWREATIL G RO BB H R ER A S

1Tk ARl (NRFD m IS P E L] (%)
AR} 11,076,916.89 0.61
H 5T 2 5 33,588,955.55 1.84
5 RS 52,857,036.20 2.90
&t 97,522,908.64 5.35

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

i HE 4 TE
Feg | B Ji S A4 PR HE(K) A e
fHEE1(%6)

1 002409 R 1,934,517 107,385,038.67 5.89
2 000792 R A 3,315,800 99,341,368.00 5.44
3 002460 = LN 632,968 94,122,341.60 5.16
4 000657 S R 6,056,050 90,840,750.00 4.98
5 002192 RLTE A 581,708 89,408,519.60 4.90
6 300775 =A% 1,855,247 89,330,143.05 4.90
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7 300696 R IRIA 2,012,270 88,439,266.50 4.85
8 688006 BRI R 1,016,330 71,204,079.80 3.90
9 600893 friRshh 1,543,100 70,226,481.00 3.85
10 300457 B E R 2,432,316 69,102,097.56 3.79
11 300613 & 781,720 66,289,856.00 3.63
12 600258 LR 2,380,786 59,043,492.80 3.24
13 600438 T8 Ry 983,500 58,872,310.00 3.23
14 603267 378 FEL T 421,100 56,566,363.00 3.10
15 603612 RIBRIE 1,440,200 53,071,370.00 291
16 00700 i TR I 174,400 52,857,036.20 2.90
17 603259 2 A 359,300 37,363,607.00 2.05
18 002371 677441 127,014 35,198,119.68 1.93
19 06969 JEL R 7R ] B 1,623,000 33,588,955.55 1.84
20 688200 eI e 90,485 32,248,854.00 1.77
21 601888 b 92,120 21,457,511.60 1.18
22 600765 HTE AL 632,300 20,347,414.00 1.12
23 600029 T 2,744,800 20,064,488.00 1.10
24 601111 HH ] [ 1,695,500 19,684,755.00 1.08
25 600760 EPTRY A 312,300 18,878,535.00 1.03
26 002352 =4 i 333,700 18,623,797.00 1.02
27 300724 A 205,081 18,323,987.35 1.00
28 000762 [EE 24 321,700 17,992,681.00 0.99
29 300496 HRRMIIA 135,956 17,739,538.88 0.97
30 600905 =k REE 2,809,100 17,669,239.00 0.97
31 300059 KT E 695,268 17,659,807.20 0.97
32 688016 Lok ST 89,609 17,456,729.29 0.96
33 600131 W {5 18 1,283,700 17,265,765.00 0.95
34 600821 SITHRE 2,631,600 16,947,504.00 0.93
35 300900 TR 492,100 13,139,070.00 0.72
36 00189 RAEEE A 1,319,000 11,076,916.89 0.61
37 600763 R EST 59,500 10,379,180.00 0.57
38 300750 TERAR 17,200 9,184,800.00 0.50
39 600399 TN 503,700 9,016,230.00 0.49
40 300502 W 5 274,780 7,199,236.00 0.39
41 002241 ORIy 195,264 6,560,870.40 0.36
42 300760 LGS 18,900 5,919,480.00 0.32
43 688197 H K 24,261 598,761.48 0.03
44 301177 I B A 7,920 587,664.00 0.03
45 301219 icpunun|4 5,042 463,926.20 0.03
46 301206 =AW 9,438 446,000.04 0.02
47 688246 FAIERE 7,719 205,788.54 0.01
48 300834 BRI 6,349 191,974.69 0.01
49 301123 ZE RS 6,551 170,810.09 0.01
50 301189 LY 4,345 144,731.95 0.01

A5 49 TUIL 60 BT




K S IR G RIS BB & 2022 4 i &

51 688173 EEEIR 4,236 133,942.32 0.01
52 688115 TEARAS 2,153 86,636.72 0.00
53 301200 KIGH 857 44,495 .44 0.00
54 601089 P EYs] 1,749 36,816.45 0.00
55 301207 2L 569 32,102.98 0.00
56 001323 e B oy 573 28,111.38 0.00
57 301201 WAzl 353 25,253.62 0.00
58 301096 AW EZ 272 21,488.00 0.00
59 301263 RERE 682 21,401.16 0.00
60 301122 KAy 301 21,181.37 0.00
61 605296 e S 4] 740 19,025.40 0.00
62 301256 R 1,831 18,456.48 0.00
63 301103 fa] FCHR A} 507 16,234.14 0.00
64 301235 HBRERIT 418 15,854.74 0.00
65 301166 e 4 253 14,891.58 0.00
66 301117 FEG R 262 14,263.28 0.00
67 301190 KR 575 13,644.75 0.00
68 301179 TR 295 12,038.95 0.00
69 001218 i B Sl 490 11,701.20 0.00
70 301108 ETEA 280 11,079.60 0.00
71 301092 =PI ig 323 10,161.58 0.00
72 301130 78 .25\l 237 8,934.90 0.00
73 301193 FIRH 297 8,063.55 0.00
74 301228 SEAMS I 373 7,586.82 0.00

74 REHABREE R A EHE AR
741 BIFFASHE YIRS T FE 29500 20 4 KRR R4
SRR AR

AR AL 4 T
5 i ZEARHS, Ji S A PR N SN T P A EL A
(%)
1 603267 T 378 BT 52,052,515.96 2.42
2 603612 RIBRIE 47,583,974.31 2.21
3 603259 2 A 35,061,061.33 1.63
4 002371 677 %4 30,755,830.11 1.43
5 300613 & 29,565,070.72 1.38
6 688200 AR 29,215,096.08 1.36
7 600258 TR E 24,135,834.83 1.12
8 300696 Z IRk 23,280,637.80 1.08
9 600893 friRshh 22,852,325.95 1.06
10 600905 — Uk REYR 17,879,594.00 0.83
11 600821 &IFHRe 17,875,836.99 0.83
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12 600765 HLE AL 17,759,424.60 0.83
13 600399 E7 LR 17,740,084.00 0.83
14 688016 ok ST 17,512,011.28 0.81
15 600029 [Epap R 17,502,849.99 0.81
16 601888 Hh [ A A 17,498,633.60 0.81
17 002352 i =% 15 17,444,675.00 0.81
18 600760 EPTRY A 17,223,247.84 0.80
19 06862 P 16,825,342.73 0.78
20 300900 B 16,502,747.40 0.77

T ATUSRN GA 935 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
Eh: AR

AR AL 4 T
5 i ZEARHS Ji S A4 PR AT R 132 A P A EL A
(%)
1 00981 RO B 111,911,617.37 5.21
2 002192 Fb A I A7 93,414,300.40 4.35
3 002738 R BRI 60,572,001.44 2.82
4 600438 T8 A 50,453,499.00 2.35
5 000657 o R 45,289,968.80 2.11
6 000762 [EE 274 42,875,924.00 1.99
7 600258 TR E 37,023,119.76 1.72
8 601111 Hh ] 34,116,764.77 1.59
9 002920 1 3% 7Y 28,402,347.19 1.32
10 603612 RIBKE 24,654,622.40 1.15
11 000913 ERVTEEFE 24,198,107.44 1.13
12 300059 KT E 23,617,267.79 1.10
13 600782 k)i a i 20,887,464.33 0.97
14 000932 HESE R 20,129,328.47 0.94
15 600399 AR5 19,587,165.00 0.91
16 300496 HRRMIIA 19,166,587.25 0.89
17 06862 P 17,792,970.04 0.83
18 300014 o481 15,894,005.32 0.74
19 300390 KA 15,476,326.00 0.72
20 00753 Hh ] 12,820,674.99 0.60

T AT S G 3 S A e (RS BN R BLRSAS B ) 3881, AN B ORAS 5 9 A -

7.4.3 ENBERKIRA BB S BRI B
fz: NRIBIT
| BB (R R | 583,256,863.09 |
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| SR ERBON ORZ) S5 | 801,933,691.99 |
E: 10 ATSRANBERREA (RAZD) SRS BRSO (AT A H 44 SK S A <
W ORAZHAN SR LA A i) 3181, AHIEMRAL 5 B -

7.5 HARE G MO ROFEFRRAE
AIE AR WRARFFA B

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NHR R B AT 148 R 25 3 3R 9 4
AIE AR RARFFA 657

7.7 AR 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 FEEEIR DRI LA R SRR T A
AIE AR WIRARFFA St RBLBL

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

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

AR AR AR 35 B 6
7.10.2 AESER BRI BOR

AR AR RS G AR I BT AT SR AR XS E BRI R, DLEIREDN H I, Akt
T TR 3 S im R AR I B 5 20

AR GAEBAT ARSI BII 1 Pl 2 X UE 2R 117 37 S AT 155 O 0 7 A0 2L 45 IR WA 2 20 A
B E BRI AL LD R E IR EL 2R (2 Sk B IR E B S B IR, FFARGE R 2 08 7 505 (Bt
BB SRR XSS 2 B0k AR I B R B el K, ARBE R AR L3 78 FEUE 7 T 4 A Y]
T Imis AT s LS BAR ISR ah k. Wheat vk UBGARFAEANAG (B /KT B Atk LB AT $5 B8 i At 4%,
LUK AL 2 2 537 4 A ) R G R AR sl 1 UGS

7.11 G AR AR SR E I E G 5232 5 B i A
7.11.1 AEAE GRS RBUR
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MRIEAIE SR G EF, ARG AR TE G5
7.11.2 REHIRAZE ST E G R A5 25 40

ARSI AR T AR AR R AT G 0 6
7.11.3 A HE A B

T

7.12 BRAEIEME

7.12.1 EEBRERM-TRIEFHRT EABR SR RAESRES AT —EN I AFFER. L5
PRI B R S

AR AN, ARG HAT 2SR RAT BARBCE B BTSSR AR, B RS G
HAT—F N Z B AT A THE.

7.12.2 HEHF AL BRE DR T B E S S FHE £ LB FEEZ MR SRR 7 U
ARIEE TGRS, AL T T 4 A TR 4 4 R S 2 A R

7.12.3 AR HA S IR =1

Hfr: NRTG
75 e G
1 A7 PRIE 353,061.22
2 IS B 30,701,834.35
3 INEdivedl 308,414.91
4 RS
5 AT R R 8,223,025.74
6 FoAt RIYCER
7 R o
8 Hopt
9 At 39,586,336.22

7.12.4 FAFRFEAR K40 T3 BT BT B 5035 A
ARSI AR AR R b T RO I AT 57 -

7.12.5 FARKHI+ 4 B E AR E Z FRF LA B A
ARH AR AR AT+ 4 B S R AR Sl SZ PRI -
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8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH

Gra . A

B N&5#
A A, | PEAET IR AR e AN E
1A% ) ‘
() L 5 A i
ESEEf ] ESEEE i
7 L 451 L1
M7 | K S B R 1,026,151,260.
33,659 30,494.61 266,862.02 0.03% 99.97%
A 13
ez K S B R
28,333 10,683.53 341,888.04 0.11% | 302,354,513.59 | 99.89%
&C
1,328,505,773
&t 61,992 21,440.10 608,750.06 0.05% 99.95%
72
8.2 HIKRELSEE AWMU REFA AZELEHIF R
TiH By ) A maeas o 3 4 B A EL A1)
" e KSR E A 24,904.08 0.00%
EEHINFA AN -
A A g KBRS C 244,411.94 0.08%
AR
PR St 269,316.02 0.02%

8.3 MIAESEHANMLN RFFALFTFBAEEHBEE X MKIHES
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)

Bpr: Ay
TiH e K EIRA A e K BEIRA C
HEAFERH (2021442 A 23
) Sl (L 3,748,277,542.02 591,829,413.56
AR5 AR I 4 17 B i A 1,156,770,957.33 346,778,493.39
AH A A HE 4 e ER A A A5 147,395,129.48 96,487,335.24
Vo ASHRAE HHIE 4 RRE B 47 A 277,747,964.66 140,569,427.00

A Ik AR > AR B 0 B
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| A IR S LA | 1,026,418,122.15 302,696,401.63

TE: SRS PR NAD R, S R (A 4 B e e A

10 ERHBMHER

10.1 EEHFRFE ARS R

I TEEE S B A AN KSR
102 ZEEHEAN, EETEANENESTERNRHERAFZRS)

1. AREINAEEEHNERNFEZFWT:

2022 4F 4 30 H, FEEBN KA 1 (RRIESEMERAFRTHREEEEENAE)
WHEEEREAREEEHANERERE

2. ARG BN AR GIEE N LTI ESIEE I TERANERIT .
o
103 REEEEA. B&EM™. B&TELEHIFR
RN T AT G FEEIEE SRR . iR NS BT MR G 1
ISR
10.4 F= S BB RIE AR
AR P9 TS A S P SO
10.5 ARG HFA WE LS R EWEREHEH
T
10.6 AFEEHAT B TH S THTH S FTER
AR W P AR R O Ay e H ) S T S 45
107 BEA. EEARAREETENRZEERLTEHMR
ARG WIN T E BN F5E NS U8 BN 51 R A BRAL § 51 V0L«
10.8 EE M USSR A F 35 BITHIA X IE R
10.8.1 EE M FIESS A 538 5 BT BT ISR B @S ATHE L
S NRMT

55 2R 5 N AT Z 5 7 B 4
" L 2 1 7 24 14 .
75 24 TR ¥
AR %{if WA AE | EA 4 summ| T
i L A5 Eb 5]
R 2 453,023,656.35 32.89% 421,904.53 34.10% | -
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