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FIVIEBER ) 15%, A%LE SRR SR GE NS BN SRR A HE — X L AR KITH
FIIE S, AT % b A F AT I 30% (56 A HE IR JCHE ok i L A AT UE SR H (1
TR, G L P IR M 2 A BORFIR IR B 4L AN B2 B3 EE B PR ) o

VIS S i1 T B 52 7 ) = ) T X i 1) A B 77 R 51 ok G
B Z PR ABE B LSS W 7.4.120 BbA, ARG nTE I 32 R Rk 55 7 07 AN
FIBE SN RBITE R R, H B IR A SR A AR A e . AR TR T
TEBHPESZ BR 5L IR TR 5 T AN 2 8 B 1 K 15%.

ARG IR E NG AR SA G5 7 A TTAR H AT AR B 5 (K AT AR DU A BEAT o DAl
S, w0 AR R BRSNS 7 AT B Al 22 BB i AT AR BN R .

RIS, ARk e BN T 5 B HGE (R 52 2 I B H 552 S 0 TR L #2 IR %
JEU X A2 5y 55t T (A SR BEATRE I RATFF /KPS AT I B PUR & 5 A% I HEANE 2, LK
XS AN RV AE 5y o T SIS 5 0 A B R AT 50 285 U 8 S5 Tt 1 e A B A < A S8 [ DU 52 5 D 30
PR FIAE Gy T s o HbAh, ASFE S FE S BN E S T 308 [0 M58 5 4 e R AR MR A
fil R S0 S A 3K RREE BT i ) USSR - S5 022 30 DA DR T4 b 4 > Fe BTS2
W A S A SERUES R B 7 il S o FENIE M 2 8 R H A AR 58 ) 0 FOT Rl [ml i 52 i, vl 4%
52 A il A5 R A < [ 240 5 R v DR — B

0

0

7.4.13.4 TR
737 A A2 46 2k 4 BT R Sl T EL P 2 SO B SR B0 & 38 2 R B Ak T 3 35 A A IR 3% 1 28 30 1
KA RS, AFERZE RS A KU R A A7 XU

7.4.13.4.1 IR

M IR 2 415 <5 i T EL B0 4 0 U B O <Y 32 T S A 2R AR Bl i A e sl R XU o M 2R kv
St = B i1 S Y B/ 1B S A T /A 8 i (= Nt P o A e SRR vl B ot B = S 1) [R5
AN IS 31 18] 5 SRR 5 7 37578 2 FHT 58 IS 0 ARSI B IR 5 e 40 XU

AR e <5 10 < BN T SR AR R B Wi (R R AR M e R AT A, IR B IR R A S I A
A5 T 00 B3R A R AT B
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AIE B SORARIR 7 R B MR A A TS, BRI G RN 2 B iEsh Bl
TEAEAR KL EAST TR AR . AT G5 IR R GUSE B ™ B 2O BT AR, 45 & A
v A7 ORAIE SR ST R W RS

7.4.13.4.1.1 FIZ XKD

Bpr: NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
%

HATAEE | 1,263,573,957.40 : : 1’263’573'95470-
s R D 4,776,357.89 - 4 4,776,357.89
AR S 741,705.44 - 41 741,705.44

N I 6,048,830,884.
T e e - - 6,048,830,884.68 o8
ST B - - 8.52 8.52
A ER D 3R 39,465.65 4 11,167,222.24| 11,206,687.89
FrE it 1,269,131,486.38 - 6,059,998,115.44{7,329,129,601.
82
Uik

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

S [ 0 4 ik 5%

FEER

NAIE E K - - - -
AT 2 [A] 32K - 41 40,342,418.88 40,342,418.88
AT NS - - 9,402,137.74 9,402,137.74
NATFEE 7 - - 1,567,022.96 1,567,022.96
INERE: R - - 556,443.77|  556,443.77|
N AZ AL B - - l i
AT - - - -
36 JE T A 47 A5 - - - -
HoAth 471 45 - 4  10,620,288.43 10,620,288.43
it - 41  62,488,311.78 62,488,311.78
F UK | 1,269,131,486.38 - 5,997,509,803.66|7,266,641,290.
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04
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
=
WS | 1.858.793,357.98 i i 13587933592
s R D R 12,783,323.85 - 4 12,783,323.85
AR S 841,707.15 - 41 841,707.15
N e 5,408,906,473.
e 2,032.10 - 5,408,904,441.82, o
ISR Ee - - - -
. 135,070,621.0
AL FR D R 91,436,707.99 4 43,633,913.08 .
HoAh B = - - 171,009.73|  171,009.73
R At 1,963,857,129.07| 5,452,709,364.637,416,566,493.
70
i f5t
TSR - - . _
T 5y 4 b A A5 - - - -
AT G b A f5 - - - -
S [ 0 4 ik 5%
FEER
. 123,852,542.9
MATE B - 4 123,852,542.93 3
AT 2 [A] 32K - 4 12,153,351.26 | 12,153,351.26
AT N F - 4 6,907,319.36 6,907,319.36
NATFEE 7 - 4 1,151,219.90 1,151,219.90
INERE: R e - 4 275,026.63 275,026.63
RS F - - . _
MATF]E, - - - -
AR - - - -
16 JE T A 47 £ - - - -
HoAth 471 45 - 4 11,715,507.76 | 11,715,507.76
it - 4 156,054,967.84| 156,054,967.8
4
FIRUR RO | 1,963,857,129.07] 7,260,511,525.
- 5,296,654,396.79
86
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T R PR NI G T R AGIKTTOME, IS 29 H0E A 3 5007 E 1 H B H 30
FHTF UK.

7.4.13.4.1.2 FIZ X BIEBURE T
2022 %12 A 31 H, AREERFFHR G MAF4%5 (2021 4 12 A 31 H: 0.0000003%), K it
TA IR AR BN T A 4 W P ETE Y2021 4 12 A 31 H: [H).

7.4.13.4.2 SMC XS
BN RS A2 Fi5 < it TR 28 S0 BOR SR B e B DR AN R AR s i A AR e s O XRG: » A S <3
RIpT AT Bt 7 S St AN R, PR B AN XU -

7.4.13.4.3 FAH#E XK

At AR A X 2 4 5 4 P AR 4 i LA A SO B A SR 3 4970 R e Tl 3 ) B R 6 DA
(T 37 A At IR ZR AR B 7 2 A B R o AR T 4 T2 AR B TR S5 A8 5 BT B iy slARA T R R T 3 52 5
(B SRR, BT TG B A AN s IR SRR T BAMUE 23 R AT 44 B B 8 5 L BRIk S T00 ) 5
AT BE SRR TUE SR 117 37 B AR BN (R R

ANFE Gy (B 4 N AE M AN AR B A A R b, s B e A A5 A I 9T 7 1
AT EREGE. AR 1 45 % 7T e R WIE S5 T 10 B B2 LR Sl AT A FO R T, 485 & 18 )
NEEERR I E T EhA G B AL BT B R (1 B E A S R, i A
AR B R S T 3 AR [ i T L RS WAL B A, T A& IR P2 IR EL LR 5, B Rk %
Wb RESIRESEIHNEING G ZN AW E AR, SRR, P E . Ra e
ATIBIE, SkEFRIN AT RER A T4 KUK o

A8 B 4 3l $ BT AL 10 43 B B AR At R DR o A < R A I R SR B R B I
60%-95%; B 52 LAAI 1 A 8 7= o R B P2 1Y 5%-40%, L BUIE R 5% LA vy T 56 4 B 7 v
(f) 3%, BLAh, ANEEG ARG N H XA G FTREE MUE i et i g%, e 2 e sy
VIt B A AT RS B B, B VaR(Value at Risk) i Am 4 M AR 35 4 T (1098 CE AN A R, Bt T
S MO R AT B AN

7.4.13.4.3.1 HARARE RS ML
RN NRTIT
T H A AR AR
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2022 412 H 31 H 2021412 H 31 H
R E
BEE I AVRSE
ARAE ARAMME
18 L4 {8 E 51
(%) (%)
A G M R e — IR AR Y 6,048,830,884.68 83.24 | 5,408,904,441.82 74.50
5GP bt P — R 4 Y
Lo VEER T — e R R R
ATAE A R 55 7= — BLIE R 5%
Hit 6,048,830,884.68 83.24 | 5,408,904,441.82 74.50

7.4.13.4.3.2 FLARAHRE RS OB 43 BT
(585 Bk G Lk 1 LLAM HoAth T 3% SR FEA AR
PO R TRk e B S ks G E N 1= RE )
wmagE (A AR Mo
EN N FAEER
20224 12 A 31 H 2021 %12 A 31 H

1 hin#y 248,060,000.00 1 hn#) 204,350,000.00
Jik/>#) 248,060,000.00 Jik/># 204,350,000.00

HISE PR 25 B 10725 3)
ST

g b L1 T 5%

AV 45 P T B 5%

7414 ARHHE

74141 SETAARMETRIGIE
ARPETFEERFTERZ I, XA S E TSR & B H 2  S EATE ) R A1

B

BB MR BGRB8 BRI B AR
SR BRER R U AL AN O B 7 B 5 LR B ) % W) LR 1A i A\ AL
BRI ARSRB P BB AN AT R A

74142 FEHUARMETH RS TR

741421 ZFEXREBMTEKASME
AL, NRMI

FHEER
2021412 A 31 H

AR
20224 12 A 31 H

NS BT R R TR R X
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R LIEH TR RS

RUIE 3% a4 2022 AR JE RS

FEIK 6,047,078,505.62 5,406,605,684.45
FER - 5,504.49
E=ER 1,752,379.06 2,295,284.98

it 6,048,830,884.68 5,408,906,473.92

7.4.14.2.2 AR EREERERE RS
ARF S VL FIEZ IR R FE IR A H OB S Z R T4 i A

XIS A 5 i LT AR A%, A B R IUT R 52 5 AN R (BB KR A I R 52 5 A
R BURTARA I RATENG O, AR AL TEM H 252 5 Gk HIWIE] . 22 5 ANE R IR &
BRAS SRR AR R B AN G A > S E AN S — R U0 AR A 1 5 b R (AN ) 0 g A AEDX

TASCIMERIREWIRERE, B MR BRI BRI 2 Fe U E N 2 — R IG5 = R K

741423 FEZBERARNERTRZNENR
7.4.14.2.3.1 BEZERA RN ERBT KRR HH

Az NRMIT

T H

A3

2022 41 H 1 H# 2022412 4 31 H

Ao M R

e BBt

L H R
HX?K oAy

it

LIRIER

2,295,284.98

2,295,284.98

E LIPS

2,685,136.31

2,685,136.31

=4
AR 145
W

LZIN
B=REIK

et
B=REIK

8,971,764.29

8,971,764.29

=4
A5 Bl 45
KA

5,743,722.06

5,743,722.06

pas
H: A
I 21 1R )
EERIES

5,743,722.06

5,743,722.06

AR
sala
R 5k
Bk O

)

Bk

1,752,379.06

1,752,379.06
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2022 SFEFEHE

AR

R
(AERRERi]
EEENEN
S
TEAZHY]
P AR
KA
BAR R
A2 )
e E
AR B0

110,430.97

110,430.97

T H

AR AT A 1A
2021451 H 1 HE 2021 412 31 A

A Ve Rl

e e

E::) IR
Hﬁ?ﬁ Ay

=

LIRIER

E LIPS

1,921,508.21

1,921,508.21

=4
AR 145
W

FeN
B=REIK

et
B=REIK

=4
A1 B35
R EVE

373,776.77

373,776.77

pas
H: A
P 21 1R )
EERIES

373,776.77

373,776.77

TSR
greliat
IR 15 B
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)
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(EERRENY)
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TEAZHY]
P 2 AR
KA
BT R
A2 )
~fehrE
AR B0

TE: 12022412 31 H, AR K =R KIS 5 MRl B ™ 9 IE SR 52 5 Bt L 28 5 {5 i 18
PRI BT . 1202240 15, AR KL< N ER = J2 ICHe Y PR 5C 5 P <Rl 8 77 420 D PR A S 45 SR PT
AL NIRER BB

TSRS FAIF B 2 70 3 T AR A e AR sl . B ias S50 H

7.4.14.2.32 HHBEATHEHBAERE =ERARMMETERER

Bhr: ARt
ANFTRL S A E
WIRARRS |
g | IR pmeweer || amimioesy | and
(] Z AR &
575 3 2 [ P I 20
gﬁx@k 1,752,379.06 $ﬂM%Eﬁ£§ TR | 23.19%-247.56% | ki
ANEL S N E
S A
5 EPREE | mmmesek || wEmECTS | SARG
B Z AR &
N7 Ry SIZ AT KR -
Qﬁxm% 2,295,284.98 $WM%EﬁEg T3 % :ﬂ%éﬂwm UREES
G2 0

7.4.14.3 ERFSEMDIA RMETHEKI SR T B3

12022 412 H 31 H, AEEGARFFA AEFFEM LA su i B T2 I i 5577 (2021 4F 12 H 31 H:
[7]) o
7.4.14.4 ADA SAMETHE R SR TR K3 B

ANBLZA SO T ) il 7 0 7 057 3 B AL S SGROURI A i 6758, LRI 5 A SR
TEAHZEAR N

7.4.15 H B TEMBMHr & THRR T E U KA E R
B BT TUGTR H A SE G0 7 B ] 0 A 25 B T
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e (G W PRSI G BUIE S Sk 4 2022 SF4E R
88 BHAAME
8.1 HIRESHHARENR
SR NIRRT
b L H & RGBT R (%)
1 & Es ay 6,048,830,884.68 82.53
Hore R 6,048,830,884.68 82.53
2 ey - )
3 I 7 WA A ; )
Hrp i - -
B SCRRIESR - )
4 TR - -
5 ST A AR - -
6 DN - -
Horbre LRI I SR
1 S ' .
7 BT AR e 1,268,350,315.29 17.31
Tt
8 FAth &3 58 11,948,401.85 0.16
9 &it 7,329,129,601.82 100.00
8.2 BIREATW A RPBEERBAE
8.2.1 MEMREATWLAFRNBEARERRAE
G AR
i Ee ARAHE AT
(%)
A VSO NN O 1\1 18,497.17 0.00
B PRI 398,899,967.75 5.49
C izl 2,333,449,425.14 32.11
D 03 By BRI 1,091,027,366.96 15.01
HERL e
E fessi4 51,064,710.00 0.70
F A& 155,655,460.53 2.14
G AT A AEATHRE 942,230,910.72 12.97
H ERERIE /84 227,815,905.00 3.14
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Mooz BT PRGBS ANIE I 0 3 4 2022 A R
S NN I ENSE s N
[ 213,667,017.90 2.94
2l
J a4 416,157,561.28 5.73
K S bl 59,579,499.00 0.82
L TR G AR 25 R 55l 38,907,003.00 0.54
M REZHIF TN AR5 23,867,310.59 0.33
N TR IS AN 28 F it i B 30,567.00 0.00
0 S AR S5 AS AN LA AR 55 - -
P HE 96,443,702.00 1.33
Q TAR & TAE 15,980.64 0.00
R Ak R AR R - -
S oE - -
a1t 6,048,830,884.68 83.24
8.2.2 MEMREAT VL RKBBER T BRERTAS
oo
8.3 BRI A A E GBS T3 B KNP I BT A IR S B A4
GEEAL NRMT
. s 4y T N o7 HE A T
75 Ji ZE ARG i 52 44 % (k) N RE (%)
1 600519 wMFE 245,422 423,843,794.00 5.83
2 600027 A rg [E 41,788,808 245,718,191.04 3.38
3 600754 ALY 3,904,300 227,815,905.00 3.14
4 601816 HOP Tk 43,813,400 215,561,928.00 2.97
5 600559 EASR R 7,551,300 207,887,289.00 2.86
6 600029 r‘ﬂﬁﬁ* 23,600,123 179,360,934.80 2.47
7 600690 IR 6,695,564 163,773,495.44 2.25
8 300026 4IH éfik 28,286,044 160,664,729.92 2.21
9 600583 R TR 26,032,000 157,753,920.00 2.17
10 601628 PN 4,245,300 157,585,536.00 2.17
11 600968 A 46,377,000 133,565,760.00 1.84
12 600021 i 13,188,400 132,015,884.00 1.82
13 603885 AT 8,089,222 130,883,611.96 1.80
14 600030 H S IES: 6,314,340 125,718,509.40 1.73
15 002120 IR A 8,652,322 124,420,390.36 1.71
16 601985 % 20,100,688 120,604,128.00 1.66
17 600529 L AR 2 3% 4,077,000 115,786,800.00 1.59
18 600233 (53] 3 3 3o 5,751,300 115,543,617.00 1.59
19 600863 MEAER 32,414,700 113,127,303.00 1.56
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601111 Hh ] [ it 10,185,651 107,967,900.60 1.49
000543 e fe L) 24,049,424 107,741,419.52 1.48
600131 W {5 18 7,097,200 106,174,112.00 1.46
003032 ERHE 5,587,700 96,443,702.00 1.33
301035 MEES il 1,067,404 92,970,888.40 1.28
600803 BB A 5,452,275 87,781,627.50 1.21
002597 SRS 2,679,012 87,067,890.00 1.20
600642 FH eI 1 15,492,108 85,051,672.92 1.17
600216 WLEEZ 7,191,300 84,066,297.00 1.16
301263 RIE 2,557,861 83,130,482.50 1.14
600886 ESES 4= 7,465,310 80,849,307.30 1.11
600875 RITHA 3,561,169 74,855,772.38 1.03
000538 =AY 1,326,282 72,096,689.52 0.99
600023 WreEH ) 19,958,055 69,653,611.95 0.96
002594 il 252,378 64,853,574.66 0.89
001979 LA 4,717,300 59,579,499.00 0.82
000983 L PG AR 5,029,795 58,597,111.75 0.81
600566 GE N2l 2,082,900 56,696,538.00 0.78
300452 LLiym] 24 % 2,984,700 52,291,944.00 0.72
300750 TEEAR 130,918 51,505,759.56 0.71
601868 v [ jE g 22,299,000 51,064,710.00 0.70
600428 oz Y 8,471,300 50,488,948.00 0.69
300765 B 3,174,840 50,098,975.20 0.69
002129 TCL H3f 1,276,600 48,076,756.00 0.66
603833 KRR 2K = 395,250 48,034,732.50 0.66
600916 [ B 4 3,550,952 44,884,033.28 0.62
601888 Hh [ A b 180,100 38,907,003.00 0.54
300253 P i 3,656,900 37,592,932.00 0.52
600096 Py N 1,587,997 33,411,456.88 0.46
601319 N PR 6,327,900 33,031,638.00 0.45
000915 IR 710,129 32,310,869.50 0.44
601058 FERCA 2,942,606 29,484,912.12 0.41
601456 IR S 2,507,750 28,212,187.50 0.39
601688 HEFRIE S 2,174,200 27,699,308.00 0.38
600509 K& BeVR 5,336,300 27,642,034.00 0.38
603368 G [E2TE - SYE 1,446,425 27,004,754.75 0.37
601666 PRI 2,407,000 26,019,670.00 0.36
002405 VY 4 KB 2,324,825 25,619,571.50 0.35
601555 REIES 3,833,300 25,031,449.00 0.34
000913 ERVLBEHE 1,295,472 23,940,322.56 0.33
600888 HrsE AN 2,894,400 23,705,136.00 0.33
300996 LA A 572,600 23,505,230.00 0.32
601226 ERLE T 4,135,348 23,488,776.64 0.32
002128 FL L R IR 1,860,900 22,963,506.00 0.32
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64 002831 R RH 682,200 22,560,354.00 0.31
65 605016 [EpAt 1,037,489 22,482,386.63 0.31
66 002606 KiEHE 2,357,300 22,111,474.00 0.30
67 000739 TR 2 1,015,990 21,884,424.60 0.30
68 000875 A 3,420,502 20,830,857.18 0.29
69 002539 = B 1,866,250 20,752,700.00 0.29
70 300438 RS % e 263,196 20,526,656.04 0.28
71 300494 TSR W 2% 1,346,600 20,104,738.00 0.28
72 603351 JBR 2l 744,300 16,099,209.00 0.22
73 688208 TH@ERHY 508,451 16,041,629.05 0.22
74 603639 HRIR 621,748 15,879,443.92 0.22
75 603187 R 496,845 15,759,923.40 0.22
76 300760 LGS 49,700 15,703,709.00 0.22
77 600109 [ & UE 5 1,642,400 14,288,880.00 0.20
78 688498 AR 117,967 14,100,595.51 0.19
79 300181 e 132k 1,305,100 13,925,417.00 0.19
80 688089 Fa A 282,523 12,803,942.36 0.18
81 300705 JUHLI 24 519,200 12,616,560.00 0.17
82 601388 TRER TR 3,450,500 11,524,670.00 0.16
83 603871 Fa R 474,800 10,730,480.00 0.15
84 600521 N |4 477,200 10,431,592.00 0.14
85 300911 f¢. 3 He 215,074 9,923,514.36 0.14
86 603558 e AR A 996,900 8,214,456.00 0.11
87 605507 =24 306,000 8,099,820.00 0.11
88 003000 A 628,800 7,413,552.00 0.10
89 601021 HFERALE 113,200 7,273,100.00 0.10
90 002884 A4 383,620 6,371,928.20 0.09
91 603699 il e 521,600 5,789,760.00 0.08
92 000686 HRAGIES 688,400 4,474,600.00 0.06
93 002697 AL 113,000 636,190.00 0.01
94 688114 R IE 5,336 560,546.80 0.01
95 688387 =R 106,186 533,053.72 0.01
96 688503 R 3,277 488,633.47 0.01
97 688061 y by %53 3,972 370,786.20 0.01
98 301356 RIRM A 6,132 276,680.38 0.00
99 688073 E eIy s) 2,544 208,989.60 0.00
100 688401 PRAE 4,947 205,547.85 0.00
101 688029 R 2,195 180,275.35 0.00
102 301115 AR A 6,850 169,544.35 0.00
103 301296 HEF 10,411 160,276.85 0.00
104 301328 Yl H 1 1,910 153,250.76 0.00
105 301339 WATE 9,127 150,339.65 0.00
106 688084 B i R 1,875 140,118.75 0.00
107 688391 IR B 1,397 133,874.51 0.00
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108 301280 BRI A 2,783 132,065.20 0.00
109 300957 e/ 853 127,301.72 0.00
110 301277 BroR L 4,384 125,209.57 0.00
111 301366 —ERHL 2,672 124,831.72 0.00
112 301361 AN S E5 5,169 115,134.16 0.00
113 301269 HBRILK 1,168 102,713.92 0.00
114 301265 HFIR 8,181 99,226.62 0.00
115 301176 RS EA 5,431 94,661.79 0.00
116 688143 K& 1,938 90,349.56 0.00
117 688252 AR 5,201 87,220.77 0.00
118 301318 Y ifg1s 2,052 87,053.44 0.00
119 601136 HANESR 4,739 82,553.38 0.00
120 301313 JLIREA) 2,464 79,626.97 0.00
121 688416 TEH MR A 2,147 79,460.47 0.00
122 301398 SRR L 2,549 78,837.80 0.00
123 301285 s Hix 5,643 73,945.48 0.00
124 001301 W KR 1,164 68,722.56 0.00
125 301388 ik R HS 2,920 67,802.40 0.00
126 301368 F R 3,368 66,558.14 0.00
127 301319 MR A 1,149 66,253.15 0.00
128 301095 IS 740 64,002.60 0.00
129 001269 K fi BHE 546 54,185.04 0.00
130 301308 LW 819 46,453.68 0.00
131 301327 B HRE 242 42,826.74 0.00
132 001338 K ZE 1,649 34,826.88 0.00
133 300973 SR 360 34,624.80 0.00
134 601318 Hh ]S 22 700 32,900.00 0.00
135 688565 JTIERHS 3,450 30,567.00 0.00
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