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A
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7.4.13.4.3 FHAtAAE XU
AT SRR A 5 T R 4 i T L 1 2 S0 M SR SR T 4 U 2RIk T B R R AL IE 36 LA
(T 3 e Rl R AR BT R A B Bl (R AU o AR 4 2 B BE TR ZR 38 & i b T slRAT 1) R T 352 5
(AN S5, T I 1 At ks IR AR T BAMIE S R AT 4K B B 425 5 (SRR ok S IO B o
AT BEARIE T 1IE I3 117 47 AR B (1 B2 0
AR FE G A HE G BN BN P B AL S R T, Sl R WA G L L BUR R b, 4
SBATIEL, M B B AR A R DE s S B AMIE SR 0 5 M o3 T B AT
PTG A A R YO R 3 5T M AT 0 . AT G 1) 45 BN 8 A4 & W B O A 5 11
Ak, WG BRCE . RRASHATIBIE, RESRN AT R AL R T 0 KU .
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LoIEEE, NARFAMCT G REe— A rEE: JHBORN, 8585 H B AER 4RI
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SIS, WS H 2 P BT B G AT AR R, A4S VaR(Value at Risk) 84555 Kl
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166,222,536
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Mr G LA L1 R [ 5% /%) 11,370,000.00 /%] 49,980,000.00
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74141 EBTEARHHETT R
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HMAZEMRAD.
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o S22 [ A SR
e
. ’fﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁ{ﬁ% 6.272538.85 263
118
8 FoAth & 1t 150,517.98 0.09
9 it 172,645,592.84 100.00
8.2 HIREAT WA RN BEREAE
GRS NRTG
o 45 7 1 E LU
RAG A7l VAV N IEl
(%)
AR R B, - )
B | KWk . -
C | gk 147,490,677.95 86.07
5 M. . R ORI
HER ] )
E pecsiin|4 - .
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G | &gk, ahEAmgElY ] )
H {1 A Ok . .
| TR AR SRR R
5l 8,104,044.62 4.73
J SRl . .
K | Btk . .
L | RUEAIR S g5l ] )
M | REEBE IR AR RS 7597 661.40 4.43
N | KR FRBERIA L Bt 5 3,015.117.00 176
0 Ji B SS  ABFRAN HAR IR 551 . .
P |#&E ) )
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R | 3efb. REMESRL ] -

S e - -

&1t 166,222,536.01 97.00

8.3 SPARIE A FMME o & B E LB RN B T A R R B
SRR ARG

o 4 Y 7
e | REAE JIE B A4 R B (K) A E
E LB (%)
1 300900 B A 574,401 16,502,540.73 9.63
2 300726 TR 340,055 15,010,027.70 8.76
3 300775 =B % 388,400 14,759,200.00 8.61
4 300696 TSRk 530,606 14,076,977.18 8.21
5 300750 TEEAR 33,800 13,297,596.00 7.76
6 300037 B 232,660 10,113,730.20 5.90
7 300457 e B 507,800 8,972,826.00 5.24
8 300613 & 158,916 7,966,459.08 4.65
9 300347 TG EY 69,000 7,231,200.00 4.22
10 300760 LT 22,400 7,077,728.00 4.13
11 300777 R 134,000 6,586,100.00 3.84
12 300035 RS 257,600 5,301,408.00 3.09
13 300308 ey ke 123,500 3,338,205.00 1.95
14 300432 &Ik L 229,250 3,308,077.50 1.93
15 300073 MR 57,900 3,265,560.00 1.91
16 300568 SIFEM R 151,595 3,222,909.70 1.88
17 300774 AN 259,700 3,015,117.00 1.76
18 300604 KJIRH 66,600 2,969,028.00 1.73
19 300450 TR e 63,060 2,538,165.00 1.48
20 300648 B 63,100 2,335,962.00 1.36
21 300049 A it JIE 69,600 1,700,328.00 0.99
22 300769 1875 4K 7,200 1,653,048.00 0.96
23 688379 ST 100,797 1,642,991.10 0.96
24 301268 BRE 32,600 1,636,846.00 0.96
25 301349 () 14,800 1,634,808.00 0.95
26 300631 AE EE 57,500 1,601,375.00 0.93
27 300757 Y R 30,300 1,587,417.00 0.93
28 301327 B Hhe 7,930 1,490,228.10 0.87
29 300850 Bk 26,095 1,390,341.60 0.81
30 300759 FR A 5,200 353,600.00 0.21
31 001301 v R RHE 1,164 68,722.56 0.04
32 301356 RIRBA 1,226 55,317.55 0.03
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33 301398 SRR L 1,699 52,548.15 0.03
34 301280 BRI A 1,057 50,159.05 0.03
35 301368 Fr R 2,395 47,329.30 0.03
36 301269 HRIK 513 45,113.22 0.03
37 301265 IR 3,469 42,075.42 0.02
38 301095 IS 439 37,969.11 0.02
39 301308 LY 428 24,276.16 0.01
40 301195 JeEg A 305 22,277.20 0.01
41 301330 By SE5 581 18,191.11 0.01
42 301152 KITHERE 346 16,137.44 0.01
43 301296 e+ 1,042 15,525.80 0.01
44 301103 fa] FGHR A} 477 15,035.04 0.01
45 301171 D RRT 834 14,778.48 0.01
46 301328 Y 1% LT 191 14,699.36 0.01
47 301121 RHEBT 290 14,433.30 0.01
48 301115 AR A 535 12,861.40 0.01
49 301338 JUREAEHL 257 12,590.43 0.01
50 301339 WATE 737 11,489.83 0.01
51 301132 R 468 11,456.64 0.01
52 301318 Yt g4k 206 8,598.44 0.01
53 301361 AN S E5 305 6,392.80 0.00
54 301270 DALy 210 5,957.70 0.00
55 301277 BroR L 200 5,156.00 0.00
56 301290 KEEITY 141 4,953.33 0.00
57 301377 SR} 270 4,760.10 0.00
58 301388 R RS 182 3,931.20 0.00

8.4 HMEHARER R AGHEARZ)
8.4.1 RiHFTASHEHHIHIES T FH 2% 5HT 20 4 KIREE A4
EA: AR

7 B 4 B Ve
5 Ji SR AR JIE B A4 R N SN T
tefil (%)

1 300866 L BN 25,500,745.69 3.92
2 300777 HhfE R 25,038,045.00 3.85
3 300750 TR AL 19,916,851.00 3.06
4 300850 oIk 19,019,391.60 2.92
5 301219 lic3unun|4 18,079,897.80 2.78
6 300900 BRI 17,848,367.45 2.74
7 300482 JiAY) 17,599,631.70 2.71
8 300696 TSRk 16,877,105.24 2.59
9 300432 &Ik T 15,766,752.37 2.42
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10 300765 B 15,252,431.38 2.34
11 300820 HARHEAR 14,647,632.00 2.25
12 300347 IR 14,464,671.95 2.22
13 300604 K )1 RHE 14,102,344.20 2.17
14 300568 IR 13,928,102.00 2.14
15 300049 A it JIE 12,912,107.08 1.99
16 300755 AT 12,456,412.22 1.92
17 300308 SRy EREY 11,946,431.00 1.84
18 002312 JIR g 11,501,299.00 1.77
19 000547 iR K e 11,222,210.31 1.73
20 300699 HEE 11,161,584.00 1.72

TE e AT RN A 4 TS e i RS BN AR LU B ) 3181, AN A SRAE 5 9 A

8.4.2 Rt &HEHHIRIES B FE 2% 5HT 20 4 KRR A4
EA: AR

R IE S R E Y ]
5 Ji SE AR JIE B A4 R AHH RS2 SR
Eefs (%)

1 300769 175 4K 26,859,713.00 4.13
2 300604 K NEH 25,728,402.00 3.96
3 300432 &Ik L 24,432,349.20 3.76
4 300496 HRMIIA 23,170,509.99 3.56
5 300866 % i BHT 22,899,113.69 3.52
6 300613 & 19,147,994.26 2.94
7 300820 HARHESR 18,920,085.50 291
8 300320 I iy 18,359,964.24 2.82
9 300316 B AL 18,114,342.00 2.78
10 300850 eI S 17,600,746.65 2.71
11 300457 e B 17,357,484.25 2.67
12 002192 RLTE Ay 17,140,989.82 2.64
13 300777 Hh TR 17,096,275.00 2.63
14 300702 RF et 16,871,718.94 2.59
15 300648 VPNl 16,616,937.00 2.55
16 301219 i iz 16,324,644.22 251
17 300765 B 15,611,749.70 2.40
18 002409 MR 14,979,555.00 2.30
19 300587 R A 14,680,502.60 2.26
20 06969 JELEE 7R [ 14,331,063.93 2.20
21 300755 HEEONAT 13,899,614.00 2.14
22 300699 JEE SR 13,872,945.98 2.13
23 300450 TR e 13,787,629.00 2.12
24 000657 SRRETE <) 13,633,824.00 2.10
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25 300014 oA RE 13,409,447.25 2.06
26 300001 o 13,241,816.00 2.04

TE e AT S A 9 H S RS B R BN AR LU ) 3181, AN R ORAE 5 9 A

8.4.3 LB M BA B K S Y SR TN B A

Bfr. NRM
SEANIEZEHI A (RlAs) i 574,395,511.93
EHBEERIURN (3D BT 894,744,846.20

o AT RAEZRHIEA ORED BB SRR RN (A BT 32 RS2 A &
(A AN TR AR H ) 3151, AFREMRAZ S 2

8.5 MIARIEMIF MM R BFREAS
AIE AR WRARFFA R

8.6 JPARIE A FMME oy Fe 4 B 15+E HL B R /NHR P B AT 148 25 3 R A
AIE AR RARFFA 557

8.7 AR FMME b EeE B 5HE LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE B/ DEFRIT LA R &R R T A
ARG ARG AR RFFA ST BRI

8.9 SPARIZ A FMME oy Fe s B 15+H H B AR /NHR P B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 MEWIARAZEES TR KIBARAHIZ 52 E LY
ARSI AR T AR RFAT AR 1B

8.11 WG AR AT SR I E G I 5232 5 B i 81
8.11.1 AHAE AT I BRBUR

IRIEAIE GGG, ARG T E i1t
8.11.2 AR AZE ST 1 EH GO HFF SRR 25 B 48
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AT AR AR ARFA E G5

8.12 HBHAMEMIE

8.12.1 AR HIN, AFEEGHEEKIET A UESRHIRAT BB B E I ISR AR, WA ek
L H AT —FE 2B AT AT

8.12.2 AL B HIRT 44 B Zirh, AAFAER BT T8 ik 5 B [F) R0 o e I 5 P 2 AN IS
8.12.3 BAAK H A B F=H AL

B ARt
¥ AR A
1 A7 PRAIE & 150,517.98
2 JSZHC IS S
3 S HC R il
4 IV ilDS)
5 JSZHAC H
6 HoAt RE K
7 e
8 HoAt
9 &=t 150,517.98

8.12.4 FARFEA M4 THe B B B e 535 B A
ARSI AR AR R b T RO I AT 57

8.12.5 HIRAI+ 4 B E A ETIE 32 PR L 0 B
Teo

89 ESMPFRAANGER

9.1 MIARESHIFE AN BEAFANGH
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| rawrEm Pkt AL
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o HH ey LrYic
FE A FFA
Et 451 Ed(7]
4,203 32,202.45 3,000.00 0.00% 135,343,915.55 | 100.00%

9.2 MIAZESEHANMLN RFFAFEERIHIRL

IH R ERAXIISE (G Qi) ih 3k B S A A EL 451
HEEEARA ML R
149,783.07 0.11%
AARHSE

9.3 MIRESEE A ML RFA AT A HHUS B X FHE
RNFERPEBN R S RBWT FCAT ot N 2 R S als & R X 808 0.

ARBE G Bk 2 BERF A AL A AR BB IX 18] 0.

§10 FHBERELHEHZF)

B iy
F&ERARH (2020 49 H 3 H)HeeAn a5 360,227,326.47
AHR A ) L A0 B A 360,227,326.47
AR S 4 4 36,953,232.58
P AR A 4 L [ 73 00 261,833,643.50
AR A SR R S
AR S IR ik 4 0 135,346,915.55

TE: S GRS FANAD B B (R4 B e et A

§11 BERXFHMHER

11.1 BE&MFFRE ARSI
WA WA I S A A KSRl

68 jidk 74 7T




M ZZ VAR AF E BT IOR & BUIEZ 48 58 R 4 2022 SR AFE AR

112 E&FHEAN, ESHEARENEEHERITHERANFERS)

1. ARG INAESEHNERNFEZFWT:

2022 £ 4 F 30 H, FGEHENEAM 7 (RRIESEHARA TR THRELEEEENAED,
SR EAREEEHANERERE

2022 £ 12 J 30 H, FGEHARAG 7 (LI GE AR AR R T HEEE B RN A S,
EERS AR EAREERANEREEE.

i

2. ARG HINARGIEE N LTI RESIEE I TERANEZRIH T
o
113 $RESEFBA. B&U=. B&EEVEHIFR
AN T ATE I TS IR A . RS WA R BN TCW AT &0 77 1Y
IS/
11.4 EESHHRIZHHER
A T A A 4 R SRS (1 SR
115 RIREMFE HES R ENEREHEM
T
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1172 £ ARARFEEN A ZBERL T EHER
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e RIRAZ R C85)
B L 217

1,184,697,150.43 81.01% 1,086,051.64 81.14%
240,870,092.11 16.47% 218,049.25 16.29%
36,904,090.26 2.52% 34,366.33 2.57T%
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