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T RAFRAARIE G KGRI SO E, IR G20 i E3FE fr H 80800 H S

BAT 70K

7.4.13.4.1.2 FZ XU FIBURAE AT

AF4ET 2022 4 12 H 31 H M 2021 4F 12 A 31 HRFHEGSHE, HEA RARITIER I NTE
WK, TR R AR B %) T ACSE 4 % P21 E T 5K R I

7.4.13.4.2 AMC RS

NI AR A2 Fi5 < L 23 SO SRR B gt B DR AN R AR i A AL e s A XU . A <
RIpTA Bt K St AN R, BRI B RO MRS -
7.4.13.4.3 FAR RS RS

HCAbA M IR i 2k < i R < i T B 1) 2 TR BOR SR B eI 2[RI Bk T 3 R SR AN ANV 3 LAS K
T S s DR 3R AR B T A AR B 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 s PO AL A RS R T B MBS A AT AR B
AT REARYR T UESF T 37 B AR B B ) 3
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NI (B S BN SE G & R A OB AR AL, B SR . B ECE . R G REAT
B, SREF R AT RE A T 7 ks XU

AT it BT A A ) B PR AR LA AN AR XSS . BE B IR BT A LB $08E TIEER B 1Y
LA T 5L 57 (19 90%, 355 T INLAR 50 5 K0l 7 IR R 28 308 A7 IR LU AR T AR R 8 2k 2
B 80%, BN S H H AL I T RIEG LLS,  ATE G OR B B BB ) H 72— 4E AN
HIBURF 27 35 B8 LU BIAMIR T 2R e B8 7 4B 5%, Bl A EEE R A T & A IRIES . B
VAR BUIE IBEAR I B R JH A < i TR PR 5 9% BB A4 BRIV A B 8 B LA AR B RE $hA T

BEAk, AR 4 ) 2k 4 BN HOR A I B P R AR SR A St 4, S SIS Y 22 o 5 9%
X AT R L, BLHE VaR(Value at Risk) i hm 55 RO 1A 2 < 100 e AR 98 7E A A ARG, S I P 5
T RS AT BRER A %5 1 o

7.4.13.4.3.1 HAbA R KUK M D1
LA, ARG
AHIE FEEER
2022 412 A 31 H 2021412 A 31 H
R o
i H
B ARRE
Nl AN E
18 LE A1 18 A1
(%) (%)

T 5 AR P — R B 1,148,899,462.13 94.11 | 1,014,608,287.76 93.08
oM B P — St e B iR
fir e el e — BLIER %
HAh
&it 1,148,899,462.13 94.11 | 1,014,608,287.76 93.08

7.4.13.4.3.2 HABAR#E KU B BBURE T

i T4 BT I A XSS e Tk 4 H B HE R AR 5
Br IR i UAM HAR 17 37 8 SR FF AL
X AR H 2 T HE I
A (A NRMoo)
AH IR ARG AR & 1 AR B A MK AR
oyt
2022 £ 12 H 31 H 2021 4F 12 H 31 H
k& LB HE R I 5% 60,242,219.64 53,902,197.43
Ml 253 b e 1 ek b 5% -60,242,219.64 -53,902,197.43
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7.4.14 ARME
74141 @B TEARHETTERITE

A RMETTEERFTEIEIR, XA RE TR S B R R E TR 1 RS
JERPGE : B — R AR BB AUBE TR R T I LRGSR . BRI BB
{EAME IR B P B A7 A58 B e R e T R AN s B0 =2k MR B P= Bl 5 5 (S r SR A
7.4.142 FERUARMET RSB TA
741421 ZFREREMTENARME

Bhr. NRM
\ ER ) LAREER
N R E TR LS R AR IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 1,143,683,656.79 1,013,994,848.18
R 4,592,736.00 5,504.49
R 623,069.34 607,935.09

&t 1,148,899,462.13 1,014,608,287.76

7.4.14.2.2 A RHHERTEE KA E RS

B4 LA S B IR Z IR B (R S TR AR H NS 2 R T e i ST ATF T30 5
MRS Gisraast, HHMERHEIUFM, L ANERBEAEA T RATEBI, AEEARTFM
H 252 GRS ISR H I E) 58 5 ANTi% R 4 1) B R 30 TR DGR 55 1 A OB SUNEE — 20K, FFAR
e RIERE P P A WK =R e S UNTIR=EE R Sl s S SV IE PN IR0 29 = O et P '
B A M E R 5 R R =2 IR

7.4.142.3 FE=BRARMERBRZESER
7414231 FE=BRARMERBRZESFER

Bfr: AR
gE| N
202241 1 H&E 2022412 H 31 H
G A At
(e ey JiE S %

IR E 607,935.09 607,935.09

4 0 5 634,272.59 634,272.59
A
H 2
A
LZIN
FH=FEIR

%EEZE\ 528,310.60 528,310.60

1 -90,827.74 -90,827.74
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A5 B
R EVE

5
ST
15125 71
Ak

-90,827.74

-90,827.74

S
e
e
%k (%

)

R
AR

623,069.34

623,069.34

LIRS
PIFEAT I
B=REIR
BB
T A
P AR
SKIANG
BARR I
A2 3]
~IehHE
AR Z)) 15 2

-11,203.25

-11,203.25

i H

A AT B TR

2021 %1 A1 H (EEEFRAERH) £ 20214 12 H

31 H

s Vi

e ey

PSR

it

LIRIER

1,979,849.84

1,979,849.84

E LIPS

365,175.80

365,175.80

=4
A5 /4
=

LZIN
FHEIRIR

et
ETENEYN

1,870,583.88

1,870,583.88

=4
A 15 B3
R EVE

133,493.33

133,493.33

pas
H: A
i i 1)

133,493.33

133,493.33
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(ET PR
HA A
ZEE IR
HIH) 45 8%
Wk (FF
H)
HR
o 607,935.09 607,935.09
RN
HR
EE=ZEN:]
=/
SR
HAA]
P IA 242,759.29 242,759.29
SEHLFAS
Bl 2k [
AR Z)
N E
AR
7.4.142.32 {HF EERAEH A RS =R A A BRI
. AT
RS
KEIKAR | SRR EARMK
i e ¥
I e x P @%ﬂf$ 2
5 Y%
T THU R | R fE A 2 B B0 f g
_ fh 3
s 623,069.34 —— T e 2 0.2319-2.4756 | fAH%
AT S
FAEEERA | SREIHOS R S5ARM
i Wi ¥
i S X o @ﬁﬂgﬂi 2
A F &
S TETR TR, | e e Rl 4 B G 0 P
. 3138-1. ViGiE
a 60793509 | ypowm | pmmElmas | Ooroo L7896 | SR

7.4.14.3 JERREERIELA o ETHE KSR T R HU
BRI GAARE IR K EEEREARFFA R UA RN E TR SR T A .
7.4.14.4 AUA R ETHERSE T RKMHEKHA
AIEGFA A LU SO E T S TR AR A T B G B> Gl T, X s

Al TR PR AR IR B, prU LKA E S 2 SR E A -
7.4.15 F BT HEBMHT = THRR T E U A R AR
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7.4.15.1 KGN

N

7.4.15.2 HAh =G

PSR H

Yo B B U S T

BERPAOERH, ARG IO Z U 1 HAlL H 2T,

7.4.15.3 W5 R L iE

AWM EFCT 2023 4F 3 H 27 HAA KL 1%

8.1 HWIRESFTASHENR

eEHEAE.

88 WEAAWKE

SHEAL: NIRRT
JF5 i H &R RS SIS (%)
1 &R a 1,148,899,462.13 93.70
Hore R 1,148,899,462.13 93.70
2 BeHnt - -
3 li] 7 YA 7 - -
Hp: figz - -
B SCRAIESR - -
4 b B - .
5 S RATA AR T - -
6 SN IR 4 il % - -
o ST R £ S\
E R ) )
7 RATERRE w w 75,651,615.75 6.17
118
8 HoAth 25 105 7 1,596,583.74 0.13
9 &t 1,226,147,661.62 100.00

8.2 WIARBAT WA RKIBREREAS

8.2.1 BB MIARETU RIIBER T A S

(e

&S|

NReME Co
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el (%)

(0]

AR RRS B i -
B[R | '
C [Hliglk 918,200,042.71 75.22
D [, #J1. BRR SR RO i -
E |3 . .
F it fmZFeEil i -
G sk SAEFEREDY i -
H  [EmEMEDL i -
| IR RS BRI RS 24,172.730.88 1.98
I [l 107,622,942.50 8.82
K |EH . -
L |FGTRIRS 55 AR5k i B}
M [ RREER TR AR 55 43,873,112.00 3.59
N KFI FREEF S He 15t i E i -
O [ERMRS BRI AL AR i .
P |HH _ .
Q |RAAETAE 45,286,762.04 371
R [ib. EMGR 9,051,180.10 0.74
S %A i -
it 1,148,207,670.23 94.06
2.2 BREERAREAT WSRO ERRAS

- B G R P

e A7 ME 25 ARME o

Eefs (%)

A RS FRS HR Dk i -
B | RH | )
C |fli&k 0.04

444,282.09
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D |1, B BRI AR ] ;
E [@&sk - ;
F ot RmER & ] ;
G [rimighi. GRERIREOLY ] ;
H o [fEfE R ol ] ;
| (SR B R BRI S 231,042.41 0.02
NI 3 4 ) -
K (il - ;
LSRRG S5 RSk - -
M [REATTOMEOR R S5 16,467.40 0.00
N KR FREEAIA SL B 5 2l ] ;
O |mRMRSF. BEAIARR S ] ;
P |HE : -
Q |[BAEMthaTIE - ;
R [fb. HEMESRL ] ;
S |GH ) ;

=it 691,791.90 0.06

8.3 AR FME G E ST FE BN R TR R SR A
8.3.1 HIRBHIHE A B HESHFHELGIRDHEF R TE B ER R A4
SREAL: NRTTT

o FE G i
Fe | REAN JiE B A4 R HE (B A E

BB (%)
1 300750 TR AL 620,166 243,985,707.72 19.99
2 300059 KT E 5,047,459 97,920,704.60 8.02
3 300760 LT 224,527 70,943,796.19 5.81
4 300124 INEAR 893,584 62,104,088.00 5.09
5 300274 FH ' FLE 485,775 54,309,645.00 4.45
6 300014 ¢4 8 RE 607,245 53,376,835.50 4.37
7 300015 % IR IR 1,457,572 45,286,762.04 3.71
8 300122 BRED 368,495 32,364,915.85 2.65
9 300142 KRR 787,419 31,646,369.61 2.59
10 300347 A& EY 255,020 26,726,096.00 2.19
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11 300896 TER 43,300 24,522,955.00 2.01
12 300450 SRR 483,520 19,461,680.00 1.59
13 300661 Ry 111,175 19,188,805.00 1.57
14 300408 =IREEH 602,253 18,495,189.63 1.52
15 300316 Y INE 286,900 18,235,364.00 1.49
16 300751 E Ry 42,800 17,626,752.00 1.44
17 300759 FR ALK 252,162 17,147,016.00 1.40
18 300782 G 148,064 16,923,715.20 1.39
19 300496 HREHIE 153,534 15,399,460.20 1.26
20 300763 HRIRBHE 83,100 14,962,155.00 1.23
21 300207 JRHE 35 662,800 14,018,220.00 1.15
22 300003 IRERIT 601,766 13,822,565.02 1.13
23 300724 X ER R FeN 117,100 13,351,742.00 1.09
24 300769 175 4K 56,280 12,921,325.20 1.06
25 300438 TS A% fiE Y5 150,500 11,737,495.00 0.96
26 300073 AR 195,941 11,051,072.40 0.91
27 300390 KA 190,300 10,633,964.00 0.87
28 300568 SRR 483,582 10,280,953.32 0.84
29 300037 B 231,020 10,042,439.40 0.82
30 300433 BB 943,959 9,939,888.27 0.81
31 300033 [ 4157 98,390 9,702,237.90 0.79
32 300413 T L 301,505 9,051,180.10 0.74
33 300601 =AY 282,459 8,905,932.27 0.73
34 300253 MEARY (9553 853,431 8,773,270.68 0.72
35 300223 st EIE 117,902 8,305,016.88 0.68
36 300595 K7 R 221,300 7,900,410.00 0.65
37 300118 KITHF 316,700 7,860,494.00 0.64
38 300363 T 1 st 162,600 6,642,210.00 0.54
39 300373 BT 124,500 6,548,700.00 0.54
40 300136 (EESGEE 392,389 6,478,342.39 0.53
41 300035 RS, 297,800 6,128,724.00 0.50
42 300088 KERHE 993,008 5,928,257.76 0.49
43 300296 ) I 4 981,100 5,553,026.00 0.45
44 300748 4 717K W 172,640 5,051,446.40 0.41
45 300432 &Ik L 349,200 5,038,956.00 0.41
46 300001 0 303,200 4,611,672.00 0.38
47 300850 BRI 86,200 4,592,736.00 0.38
48 300677 GERHEST 211,290 4,443,428.70 0.36
49 300618 FELL N 109,020 4,366,251.00 0.36
50 300482 T 122,300 3,897,701.00 0.32

8.3.2 HIR MM B HE A ot B B ST HE LI HEF TR B R R4
AL NRTTT
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R S
Fe | REAN JE B A4 R HE (D ARME G

LA (%)
1 301269 LYNIVN 1,057.00 92,952.58 0.01
2 001301 W KR 1,164.00 68,722.56 0.01
3 301095 IS 740.00 64,002.60 0.01
4 301308 Y4 819.00 46,453.68 0.00
5 301327 B HRe 242.00 42,826.74 0.00
6 301356 RIRBA 614.00 26,604.62 0.00
7 301195 JeEg I 330.00 24,103.20 0.00
8 301330 Fa IR 694.00 21,729.14 0.00
9 301152 KR 433.00 20,195.12 0.00
10 301171 D RRT 985.00 17,454.20 0.00
11 301363 EIFERST 445.00 16,843.25 0.00
12 301115 AR A 685.00 16,467.40 0.00
13 301296 HEF 1,042.00 15,525.80 0.00
14 301328 Yl LT 191.00 14,699.36 0.00
15 301121 g Yediimy 290.00 14,433.30 0.00
16 301339 BWATE 913.00 14,233.67 0.00
17 301377 MR R 770.00 13,575.10 0.00
18 301338 JUEAEHL 257.00 12,590.43 0.00
19 301280 BRI B 279.00 12,499.20 0.00
20 301366 — R 268.00 12,084.12 0.00
21 301290 REEST 330.00 11,592.90 0.00
22 301132 TR 468.00 11,456.64 0.00
23 301277 BroR 439.00 11,317.42 0.00
24 301361 R R 517.00 10,836.32 0.00
25 301265 R 819.00 9,336.60 0.00
26 301176 RS 544.00 9,188.16 0.00
27 301318 Yt itk 206.00 8,598.44 0.00
28 301398 R 255.00 7,379.70 0.00
29 301313 AR ZEE gl 247.00 7,197.58 0.00
30 301285 M HIA 565.00 7,119.00 0.00
31 301388 ik R HS 292.00 6,307.20 0.00
32 301368 F R 337.00 6,241.24 0.00
33 301319 AR £ 115.00 6,126.05 0.00
34 301270 DA A 210.00 5,957.70 0.00
35 301316 F Y SR 359.00 5,140.88 0.00

8.4 HMEMABEREARHEARRS)
8.4.1 RIHTN S IR ES B FH 2980T 20 4 HIRE A
EA: AR

75 % AR JI& B2 44 R PN NG 7 HAW) 2 4 R
Felmidk72
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P A EL
(%)
1 300750 TR AL 144,255,019.83 13.23
2 300059 KT E 60,830,804.00 5.58
3 300760 L EEST 34,187,869.15 3.14
4 300124 TENEAR 27,577,340.30 2.53
5 300274 FH ' HL Y 27,418,040.60 2.52
6 300014 {e.4 1R 26,617,650.38 2.44
7 300769 T T5 oK 20,887,699.98 1.92
8 300122 BRAEY 20,048,194.42 1.84
9 300015 ZIRARE} 19,661,300.61 1.80
10 300142 KRR 18,707,850.23 1.72
11 300751 sl 18,486,189.40 1.70
12 300450 SRR 13,914,822.34 1.28
13 300347 IR 12,827,819.80 1.18
14 300438 IS 1 U 12,163,957.90 1.12
15 300363 T 1 st 11,791,536.73 1.08
16 300759 FR A 11,078,242.44 1.02
17 300896 TR 10,665,795.20 0.98
18 300661 LIy 10,527,747.34 0.97
19 300782 T 10,409,336.16 0.95
20 300207 JRHE 3% 10,363,040.13 0.95

T ATSRN GA 5 TS A &0 (RS AN IR LSS B 3181, AN B ORAS 5 9 A -
8.4.2 R TH3E H S AE R E 3™ $HE 2908LHT 20 42 KB = B4
SRR NRTT

o ) 4
5 i ZEARHS, i ZE A4 A R 132 A P A EL A
(%)
1 300750 TR AL 33,190,021.00 3.04
2 300059 KT E 20,767,502.48 1.01
3 300014 oA RE 10,287,464.86 0.94
4 300124 CINER 8,456,169.00 0.78
5 300146 R e 8,402,645.24 0.77
6 300760 L E R 8,008,788.00 0.73
7 300676 MR FE A 7,980,949.95 0.73
8 300274 FH 't HL Y 7,808,425.00 0.72
9 300015 % IR IR 7,440,291.77 0.68
10 300142 KRR 6,612,692.85 0.61
11 300122 D) 6,129,999.76 0.56
12 300418 B4 6,112,632.14 0.56
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13 300058 RSN N 5,894,770.00 0.54
14 300558 DIEZ. 5,855,572.48 0.54
15 300383 TEH BT 5,820,616.39 0.53
16 300450 ST R 5,250,985.00 0.48
17 300782 T 4,957,665.55 0.45
18 300115 KB R 4,903,827.12 0.45
19 300347 TG EY 4,815,718.03 0.44
20 300009 ZRAEY) 4,719,149.83 0.43

T AT S B 3 S A e (RS BN R LRSS B ) 3881, AN B ORAS 5 9 A -
8.4.3 SE NI R A o A K S HH IR TN S A

Bhr. NRM
SENIGEE A (RAE) A 731,947,093.92
SEHUB RN (3D EVA 249,530,888.49

TE: ARTTNBERHEA (RAD) BT A SE SR BN ORAZ) B 3% S S AL <

A A e USRS H R 81, AHBEMRIZ S .

8.5 HIRZEBFMAMIRNMEREAS
ARG ARG IRRFA IR 0K -

8.6 HIRIEA FLHME b HEE T HHE LR/ HEFF IO RT LA R B R I 4
AT AR AR R FFA 557

8.7 HIRZA WA HBESHFIHE IR DHEF TR B RRER B 4
AFE G AR IR ARFFA B SHFFIESR -

8.8 IMEHIREA A HESFHE LG/ DHTF AT LA e B FE A
AF AR RARIFA ST R

8.9 HIRIEA FLHME o HeE T HHE LRI R/ N HE R I BT 42 BUIE R 3R I 4
ARG AIR G AR AR FFAPOERH -

8.10 IR EHIRA B S BB MBI 5 B UL
8.10.1 R EPARA T SHH KBTI Bt K5 A1 20 B 40

ANH AR AR R 35 A BB A 0 0
8.10.2 ABEHHBISHR OB FER

NA RN ERER IR 22, AR SAEE RN TR T, Kd s HREtt. Rike
AR BRI AIELT . 52 5 A RARLAT AR AR S5 s, 33 B 39T B0 A 3 B A 5 O BRI 2K
RHEAT BN A RSBIEEBAAL, R A G RIS ERCRE . BIIEARS G E e 4K

W FAS . R iE H B 0 R 3, 4L B L B BRER AR B 2 IR 228 s AEA IR R AE R
5 63 LIt 72 T
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B IRE RIS T 3 FH A 300 5% 42 ) i < B R M 2 6 I T BE A AE R b o AR, AT DR A B A 0
TRBERER AR -

8.11 MEMAAE SR ENEFRHHR 5B A
8.11.1 AHAE AT BRBUR

RIEAIL GG AR, RS AR TE G
8.11.2 AR AZE ST 1 EH GO HFF SRR 25 B 48

ARSI AR T WA R R AT [ £ 0 6
8.11.3 A1 H it S BR AN

.
8.12 B A AMEME
8.12.1 ARG HIN, AEEEHRIIHT AU HIAAT BB SR E ST I R ER, A ek
TG H AT —E N 2B ATHEDT. AT L.
8.12.2 ARG AT AR T4 R, ARSI Tl 2 e 5 R RS SRl ISR P 2 ISR
8.12.3 AR FLAth - IR BE 744 R

hr: ARG
75 e G
1 A ORIE 75,016.09
2 LT FAK
3 JSZHAC ]
4 VUG]S
5 82T R 1,521,567.65
6 Hopth RS K
7 15 9%
8 HoAl
9 &t 1,596,583.74

8.12.4 JARFFAH HIAL T 5 BH BT #5135 4

ARSI AR T AR FFAT Wb+ HE B 0 AT e 555 -
8.12.5 JAHI 48 B = A AE VS S R R OB i BA
8.12.5. RIS H#L B B0 +48 B R A FE T IE S IR AR DL A L
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ARH AR IR TG R B A4 ISR P R A A AR YU R PR DL A BESR
8.12.5.2 FARBIRAL B A T4 FBE SR Hh AP FE I8 SZ R 10t A U A

SRRA: NIRRT

TIEZ R HIA T | SRS F B
75 % AR % S 42 B AL 57 PR O 1 B
rE o) fEELB] (%)
1 301269 HERIK 92,952.58 0.01 Ak T80 e 1A
2 301095 A 64,002.60 0.01 Ab T80 7 1A
3 301308 L 46,453.68 0.00 A e 3
4 301327 HEFHTRE 42.826.74 0.00 A e 3

89 HEMBTRAENER

9.1 MIREESHIRHFAASBLFAANGH

AL A

FE N
BFEANP | PHFER IRk a e MANBEHEH
1 B ) ‘
(M) H L A A
R SR AX FE 140
AL LG5
g BNV 50 45
128,406 6,893.30 | 68,561,268.88 7.75% | 816,579,442.58 | 92.25%
A
ez BNV 50 15
11,295 9,227.55 8,004,478.04 7.68% | 96,220,676.72 | 92.32%
¥ C
&it 139,701 7,082.02 | 76,565,746.92 7.74% | 912,800,119.30 | 92.26%
9.2 HRELSEBFHEAPMANREFEARZEERHEN
i H e Fra maag (i) 7 3 4 4741 L A5
ez BLAR 50 F5% A 101,395.78 0.01%
HEEHNFTA M R
ez GbAR 50 F5% C 42,161.28 0.04%
HARIS
f=ann 143,557.06 0.01%

9.3 WIREESEIHAKMEANRFFEFFBAEESHBEE X FKHER
AN E FPE BN GBI 15T AR 1Z A e mr B BB XY 0,
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I G GRS R S BRI BCEEX AN 0.

810 FFIRARELSHARE)

B iy
T H ez fihllR 50 Fa 4L A ez kAR 50 $8%1 C

REeAHAERE (2021 1 A 1

577,708,425.30
HD a3
AFR A FA IR IR S A0 RS A 633,387,132.37
AHR A S B 4 R 4 i 764,027,471.73 176,307,193.49
e AR I 4 A R [ 73 51 512,273,892.64 72,082,038.73
AR AR SR BB
AR SR 2 4 3 00 885,140,711.46 104,225,154.76

811 BERHFHMHER

111 ESHRHRFAEARSHRN

st 30 P T 8 AT AR 2 il
112 ESEEAN. ZEHEANLTNESHREBIINERAFRS)

1. AR HIA AR SE A E RN FZ T

2022 4 4 30 H, BEEEHARAT T (I SE A RA R T HRE BT SENAS)
SR IARSEHRANEREER.

2022 4F- 12 A 30 H, BEEHARA T (R HESEHERA AR T HREEREERMAL),
R AT AR S AT G .

2. AIMEMAARRESILE AL TR E I TERANFZS W T

2022 £ 3 [, EAOVARAT BT E £ BARFEE LS5 MR
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