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R BT 30 2R LA HAR T 37 8 R R AR
X B P A A H 3k 4 % PRI E )
M E (A AR
y HH 2R ARG AR & AR B)
Zpdl PN S AR
2022 %12 A 31 H 2021 £ 12 A 31 H
A L TF 25 NS i/ %) 546,199.44 W/ 1,132,484.65
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ez g as 77 RUE SR Bt ik 4 2022 SR AR T

| | AR T 25 A3 1N 558,752.33 | HIMN% 1,150,592.30 |

7.4.13.4.2 AN XK
AN R 2 18 4 i T HL 28 Fe (B B SR BN 4 e R AN R AR Bl T ke AR Y s i R o A FE 4
(T 8 72 e At UN R TRy, DR b T8 B R AN KUK

7.4.13.4.3 HAtH#E R

A A IR 2 1 2 < T4 < i L 8 2 oA R SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR I Bl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
I SE A S5, i o s ) AR XU SR T B MUE I3 A AT T4 S 2 A 0 R IR S IR 5
AT BRI TR I3 17 7 AR B R B2

AT (R B BN E IS B W O R AR A, R B S . B ICE . RO A Gk
BIE, SKEB) R0 AT Ee AR A B T ks XU .

AR BE Rl 5 B2 5 10 0 B B A LA AN A% XU o AN TR <5 45 % T [ WS 2 2 58 7 1) EL A ANMIG T
HEE TP 80%: MEEE. AUIESAL AR B (B0 LLBIA B T3 4 B8P 1) 20%: W4 s3I H 76—
A DL FRTBUR 5 23 R 4% 58 EEAIAMIS T2 6 58 7 1B 1 5%, H P B AN BG4 A4 A7 PR IE <R
JSZMAC R R A5 s B A 5 LA S o J 4 2 7 VAR 1 3%

BEAh, ST B A JE B BN FON A TR B P R BOUER O A St 4%, 7 0138 ] 22 e B 572
X HEAT KIS LR, A4 VaR(Value at Risk) R Hr 35 S 12 A% 56 <5 181 s ROV L B A% XU, SIS T
HinS RS EAT BRER A2 ) o

7.4.13.4.3.1 HARM XSO
SmEsL, NRMT

AR EER
2022 412 A 31 H 20214 12 A 31 H
b4 b3 4
i H
YRR ARREL
~aihE N RE
V=Y 18 L 151
(%) (%)
gy M b B8 e — B SRR 17,756,547.72 17.06 34,150,046.00 17.30
T oM E MR HR
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WF 5 RE 4y 2022 FEAE IR 2

&
X
&
=
T
B
=
S
=

Lo e G — S e RS

AP QR — BUE R

&t 17,756,547.72 17.06 34,150,046.00 17.30

7.4.13.4.3.2 FoARAAE XURS R BB A% 23

AREAET 2022 47 12 A 31 H K& 2021 4F 12 A 31 HFFA 1158 5 HERG F# Bt e qk, DRItk B
TR INLIC R LA T 04 8] 3 AR Bl T AR T 45 W 7= 15O 2 KR o
7.4.14 ARME
74141 @R TEARHETERITE

ARMETTEERFTBIEIR, XA RE TR S B 2 TR 1 A
JRRPGE : B — R AR BB AU BE TR T I LR RN . BRI BB
{EAMHE IR B B A7 A58 B e R e T R AN s B0 =2k MR BEP= Bl 5105 (S r SR A

7.4.142 FEMUARMETEN SR TR
741421 FERERTENARHME

Az NRMT
‘ A LAREER
N AT RS BT E IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 23,597,132.69 40,417,216.00
BRI 80,040,289.59 152,164,900.00
FE=FEIX - _

&1t 103,637,422.28 192,582,116.00

741422 ASHHERTRERAIKERZRS)

A I DL S BUE 2 R e iR S U A H OB 2 IR TR e X T AT T 5 5
FIREE. BiREYE, MM E RS, O ANEIREARA T RATENS L, KRS RS TEE
H 222 5 B iEER FIE] L 22 5 AN BRI 18] S PR I TR AR DI BT O A SRE SN — BRI, IR
P At AE T R R O A oA E THE AT & B B R N TR B ARZ K, Wi E A IR
BEH A FOUME N & 26— F IR = R IR
7.4.14.3 JERREERIELA RHETHER SR T R

AT G AR IR S B EE AR BR A AR SR DA Se i E TR R T A
7.4.14.4 AUA R ETHERSE T RKMHEKHA

IR A LA SR E THE B SRl TRy DR AT R B 55 ARl 5T, X e
R R DR LR AR R A R, i DAL B 5 2 Se B A
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g 22 DR i RIE F 8 B

4 2022 AR

7.4.15 G BT BB AT SRR T Ul B B AR

7.4.15.1 KGN

B

R, AT

7.4.15.2 HAh =G

BER P AOERH, AFE IO Z U K HAlL H 2T,

7.4.15.3 WS- R ML iHE

A& RFCET 2023 43 H 27 HEA IS

8.1 MIRESFTASENR

VO 7R

3k 5 BENALE

88 WREAAHE

SRRAL: NIRRT

J¥ i H &5 RS SIS (%)
1 &R a 17,756,547.72 16.98
Hrpe KE 17,756,547.72 16.98
2 BeHn - -
3 It 7 YA 2 85,880,874.56 82.11
Hp: figz 85,880,874.56 82.11
BE7 SCRAIESR - -
4 TR - B}
5 S RbATAE R - -
6 SN IR 4 il - -
s S BT m ) SE Nk
E R ) )
7 R oma s aties 762,597.35 0.73
Tt
8 At 2% T 196,368.95 0.19
9 Hit 104,596,388.58 100.00

8.2 HIRBAT WA RKIBERRAS
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5 G T 1A
1R ) AR o

A VI N e 0| 4 - -
R4 1,837,360.00 1.77
C plb e 10,668,863.12 10.25
BT\ # ) R B OK AR =
(LITA4

A 403,000.00 0.39
R A E - -
RSB B AERTIEEOL, - -
{1 Fa ol 560,800.00 0.54
F AR AT AME BRI
£l

SRl - -
S Hu =l - -
FH BRI 55 M 55l 1,166,149.60 1.12
FFERIF TR AR 5l - -
KA PR A JL it E - -
JE BEHR 5% BB RN H A AR 55, - -
HE - -
PAR 2 TAE - -
AL RE AR R - -

2

Lia - -

T ®|Tm|m

3,120,375.00 3.00

w| ”O|D|O|Z2|Z|r| x|«

&1t 17,756,547.72 17.06

8.3 SPARIE A FMME o & T E HL BN B T A R R A
SRR ARG

e | omEEm | ek M (1) Aol AR
(%)
1 600588 FA A M 4 50,000 1,208,500.00 1.16
2 300633 SARYAZY N 20,000 1,096,600.00 1.05
3 600938 HH [T I 70,000 1,064,000.00 1.02
4 002180 YN IBIA 20,000 1,037,800.00 1.00
5 301339 WATE 60,000 994,200.00 0.96
6 603345 IR 6,000 971,280.00 0.93
7 600038 W E R 20,000 928,200.00 0.89
8 600893 friRshh 20,000 845,600.00 0.81
9 601088 H [ i A 28,000 773,360.00 0.74
10 002027 AR 100,000 668,000.00 0.64
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11 002705 = et 40,000 666,000.00 0.64
12 002946 Ll 50,000 661,500.00 0.64
13 300316 m AL 10,000 635,600.00 0.61
14 002430 IRV g i 15,000 590,400.00 0.57
15 002965 R 10,000 582,100.00 0.56
16 601636 Tt A 4] 50,000 569,500.00 0.55
17 301073 H = WE 8,000 560,800.00 0.54
18 600875 RITHA 25,000 525,500.00 0.50
19 601728 i [E FLAE 125,000 523,750.00 0.50
20 000066 Hh [ K3k 50,000 510,000.00 0.49
21 002707 XA TR 50,420 498,149.60 0.48
22 002371 677441 2,000 450,600.00 0.43
23 000032 RFIKA 20,000 403,000.00 0.39
24 300454 RS Mk 3,500 393,925.00 0.38
25 002865 P ivd iy 2,000 370,200.00 0.36
26 300174 Palidris 11,422 227,983.12 0.22

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS ™ 1F{H 2% BLHT 20 44 KR A4
SRR AR

o ) 4
5 i ZEARHS i 8 A4 K N S N T P A EL A
(%)
1 000002 J Fta 4,297,315.00 2.18
2 601225 % P L 2,912,929.00 1.48
3 600893 Wik 2,904,306.00 1.47
4 002487 KEETL 2,586,499.00 1.31
5 600588 F R 2% 2,459,139.00 1.25
6 300827 LREHRSA 2,408,048.00 1.22
7 601888 b 2,315,878.47 1.17
8 600031 =—ET 1,980,000.00 1.00
9 603019 HHRHIE 1,965,437.63 1.00
10 002531 F I KB 1,916,711.23 0.97
11 600559 2 HTH 1,880,000.00 0.95
12 300316 m AL 1,849,223.00 0.94
13 000977 IREE S 1,825,659.74 0.92
14 600383 G HAE A 1,817,860.00 0.92
15 002534 (iRt 1,815,639.35 0.92
16 600256 I REIR 1,789,071.00 0.91
17 000519 SRR AN 1,719,282.00 0.87
18 000921 HEXH 1,666,998.00 0.84
19 301073 HEWE 1,661,369.40 0.84

60 jidk 71 L



ez g as 77 RUE SR Bt ik 4 2022 SR AR T

]

| 20 | ooooe6 | hEKmM | 1,611,232.00 | 0.82 |
TE s AT RN A 4 KSR i RS BN AR LU B ) 3181, AN R SRAE 5 9 A

8.4.2 RIS & HIRIES B FE 2% 5HT 20 4 KIREE A4
Eh: AR

o7 A 4
5 i ZEARHS, Ji ZE A4 K A R 132 A P A EL A
(%)
1 000002 Ji A 4,182,629.00 2.12
2 600893 friRshh 2,820,128.00 1.43
3 601225 Sy a4 2,781,646.00 1.41
4 002487 KEETL 2,776,309.00 1.41
5 603606 RI7HL4 2,647,596.00 1.34
6 300827 LREHRA 2,596,160.00 1.31
7 002531 IR FE 2,361,156.51 1.20
8 000977 IREE S 2,246,808.00 1.14
9 601888 Hh [ A 2,216,030.00 1.12
10 002056 M AR 2,202,458.00 1.12
11 301073 HEWE 2,073,752.34 1.05
12 601868 rh [ fe 1,988,000.00 1.01
13 300316 m AL 1,735,180.00 0.88
14 002534 (iR :L 1,713,774.00 0.87
15 002594 ] 1,704,516.54 0.86
16 603019 HRHE G 1,700,059.00 0.86
17 600559 EASR R 1,677,853.00 0.85
18 600256 ]I Re R 1,674,452.00 0.85
19 600031 =—®ET 1,664,000.00 0.84
20 000519 SRR AN 1,637,723.00 0.83

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

8.4.3 TABE K RRA SR B B E R B

Az NRMIT
SENBEERI A (RAS) A 131,883,742.42
SEH R ERRN (3E) B 136,993,638.49

T ARTRANBERH A (BRAD) AU ANSE BRI (RRAZ) B P4 4% K T2 A2 < 0
CBAZ AN T LA S S 3151, AFFEMRZ 53
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SEA: NIRRTt

75 i3 ARAMME i 3 4 B PR E LB (%)
1 K i 7 17,679,207.40 16.99
2 JAT A
3 i iEis 61,432,882.19 59.03

Horbr: BURME SR 61,432,882.19 59.03
4 Ml figz
5 il AR 55
6 SRR
7 Al (T AS #f5) 6,768,784.97 6.50
8 [ER|ZEa
9 oAt
10 | Ait 85,880,874.56 82.53

8.6 HIRIEA SAMHE LB ST 1 #E LB K/ HE R AT T4 B SR A

SRRA: NIRRT

| R | BEeR | SR N Rl
B L 451 (%)

1 200208 20 [EJT 08 600,000 61,432,882.19 59.03

2 010303 03 E {73 100,000 10,108,794.52 9.71

3 019547 16 [ 19 45,000 4,531,615.89 4.35

4 019638 20 [ i 09 30,000 3,038,796.99 2.92

5 127029 AR e 5t 10,000 1,216,424.93 1.17

8.7 BRI A A E LB SR #E LI RN HEF TR B SRR 8 40

AFE G AR IR ARFFA B SFFIESR -

8.8 MEHREA AIESESFFE LA DHFHET LA RSB HA
AIEEAR G ARR A TTEIR.

8.9 IR FatHE b e B 15H b5 K/ N BURT A2 BGES R A
ARG AIR G R AR FFAPOERH -

8.10 M EHIRAES BT MBI HHIZ HHOL VLY
8.10.1 R EPARA T SHH KBTI Bt K5 A1 20 B 40
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e g gt 7 RUE T e A & 2022 SEAEE AR

ARH AR AT BB B O

8.10.2 ABEHHBISHROBFER
T

8.11 M HARAE S B W E M3 5 H Ui B
8.11.1 AHAE AT I BRBUR

o

8.11.2 &G WIARAEE SHH 10 E B SR SRR 22 W 40
7R G AR A A 4 T 5 0

8.11.3 AHIE AR BE P4
o

8.12 HBHAMEMIE

8.12.12022 4 3 A 21 H, EZIFRHUT IR ETRHEEHE (EAST) RGBT M B kI AFAE
ARARIEE I 90 KA ESTHAREN EAST Hudl « Itk 54 By b 500k 55 EAST Hdl el i I, e (&
BUTIRE I BB R 2 GRORIE TR (2022) 8 '5) 45 T 1ilKk 440 3 u AT BUL T .

2022 43 A 21 H, P ERATHEbRAEEEE (EAST) RS I & X BE s A R IR IR )
Y18 EAST 8. RICE G KA T %5 EAST Hda ik B, 4 b EARAT ORI B
gy GRERIETTRS (2022) 17 5) 45T 115K 290 J3 e AT AL 1

2022 43 H 21 H, POARAT IS E AR uEL s (EAST) R GuEHH 7 i S A Ho A7 76 T i 57 5
BV 55 EAST Hiii . IR T aL 5% EAST Bdla S5 ih i SO0, 4o [ AR AT ORB: B B 2% R
2 GRERIE T e (2022) 22 5) 45T 55K 350 I cAT Bk i, 2022 429 H 9 H, Mlk4RAT R fit
I3 AR Y 55 7 B3 g R TR RN e [ ERAT ORI B B o CRRR M T ok (2022) 41 5)
25T 1K 150 JIuiATBUL T, 2022 4E 9 H 28 H, Mol ARAT R BRIV K 55 A7 1E 22 77 b FUASLAE 5 40 I
IS RAZHTE TT e BRI Y 55 A F e TH AV N 00, A e (R ARAT DRI B F R A o (AR
PRI T HRT (2022) 50 5) 45T 15K 450 J3 JCHAT UL 1 .

RFES R EIRUESF I BB PSR P 7 6 2 m $ e 1l BE O R

AN, AL G AT+ 4 AN IEZR R R AT R FIFER, WA AR
HH BT —FEANZBIATFEDT AT R

8.12.2 AL AT HIAT T2 SRl AAEAERTT THE i 5 & R R A6 e S P Z A AR B2
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]



RIS R4 2022 4EARJE R 15

8.12.3 HAAR HAth - T0 % =44 B

B ARt

Jr 5 LR &8

1 A ORIE 46,267.40

2 LT F AR

3 JSZUA )

4 JSZYSC R

5 TR HA HR 3K 150,101.55

6 Hopth RS K

7 5 2

8 N

9 &t 196,368.95

8.12.4 JARFFA KA T B K R #5557 U

SRR NRTIT

R v
7 fi ALY fiigr 4 VI IKIED
118 L7 (%)
1 127029 AR 5t 1,216,424.93 1.17
2 110075 FA N it 672,512.88 0.65
3 127006 BRI A5 586,205.07 0.56
4 127043 JIME 45 549,586.96 0.53
5 113021 B 549,037.26 0.53
6 113052 Mok A 509,071.92 0.49
7 113037 AR fi 504,080.41 0.48
8 113056 AR 485,672.47 0.47
9 127047 7 B it 480,022.60 0.46
10 113647 RFEH Ak 370,881.04 0.36
11 113598 122 274,715.07 0.26
8.12.5 HAKHI+ 4 M EH AR RIEZ R B LU
GEEAL NRMT
WIS IR A | AT =
5 Ji B AR Ji B A4 R LI 57 PR A 1L 15
Y E 1B L A71 (%)
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ez g as 77 RUE SR Bt ik 4 2022 SR AR T

1 600038 | PEMH | 928,200.00 | 0.89 | K JEiif |

89 EEHFRAEAEE

9.1 MRESHIRFA AN BLEFAANGH
AL A7

FrE N
= > A % A %
S ﬁﬁ%F Fﬁhﬁm WA T MR T
() L ——— =Xl O ReP=Xris
S A SRCN2E

7 L 5] 40 L A5
gz 2 U B AT 100.00

y 4,539 18,259.38 0.00 0.00% | 82,879,311.40
% A %
Moz 2 O 3R £ 100.00

g 1,578 12,919.43 1,001.35 0.00% | 20,385,855.94
% B %
i 100.00
it 6,117 16,881.83 1,001.35 0.00% | 103,265,167.34 o
0

T RS NIBEE FA 8 S AL BT 5, PR G, LeBlr B
KIS B E, gL Eefl i BER AT R P 23 & a5 v CRIREE G e

%ﬁ)o

9.2 HIRESEEAKMLNRFFAEEESHHRL

IiH A2 ) SRR IS E D) 7 4 B34 E A5
g 2 DI 59 A 184,265.77 0.22%
HEEHNTE ML 7R
ez AR R B 0.00 0.00%
HARKS
&t 184,265.77 0.18%

9.3 MIARESEHANMLNRFFAELFTFRAZEEHBEE X FMKHES
A F FRPE BN GBI [ 95T AR 1Z A e iU BB XY 0.

AT )2 22 PR AR S0 AU B AR X 18] 0,

810 FFBMAZEEH S

L VARG
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i H ez DR F A ez LR RS B

RE&ARARH (2012 429 A 7

353,116,001.69 515,230,741.84
H) & ma
AR A 4 B 147,822,096.28 22,486,943.14
AHR A H R G R e 127,103,146.27 5,407,779.99
P AR A 4 A WL [ 473 400 192,045,931.15 7,507,865.84
AR FABE R R B
AHR A AR I A0 B 0 82,879,311.40 20,386,857.29

TE: SIS FA N B SRR (B 43 055 e et A

§11 BERXFHMHER

111 B&HHRFAEARSHIN

st 0 P T 4 AT AR 2 il
112 BSEEA, BESEEARRNESITERTNERAERS)

1. A HIA AR SE A RN FL T

2022 4 4 30 H, BESEHARAT T (RIESE A RA R T HREEESENAS)
SR IARSERANEREET.

2022 4F- 12 7 30 H, B&E KA T (2 ESEHERA AR T HREREERMAL),
RS AT ARG AN G .

2. ARG N ARG N L TR GIEE I TE RN SR T

ARG I, FEGAEE A b E WU & AT LSS I B R B AR SO AT o, 1A R
[RAH R A& F B2 EAE S EE
113 $RESEEA. B&U=. B&EEVEHIFR

AN T ATE I TSRS VR A . RS WA R BN TCW AT &0 77 1Y
ST
11.4 EESHHRIZHHER

AR W P9 TS AR S P SR
115 RIREMFE NELSRENEREHEMH

T
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11.6 NEEHTH RIS FTER

AR 3T A A 4 R K N R 4 W T 2 T 55

I S RS AT S AT 2 TS 55 BT 4R 175 4L -+ 50,000.00 TG

H I B U DA AL T IR S IELLEIR . AREAFEMHEERES .
117 HEA, BEALARZEENRZBESRLTEHER
11.7.1 BEARHRZEEA R ZREERALTEFBR

AR ST T BN B e R BN SR A A T A T
1172 £ ARARFEEN A ZBERL T EHER

AR A TOFRRE N B G N G A sl T A T
11.8 ESHMAIER AR5 BITA KB
11.8.1 FEH S AR 2L 5 BIT#AT BB KA &3 1E R

EH: ARG

R EEAE 5 NS AZ SR R A 4
T 5
o 2 1A 7 24 14 ‘
F P AR T BE
AL R TERRAL 4 SR
B
A Ee E 1]
E R 2 iF 2 266,032,480.86 | 100.00% 246,053.50 | 100.00% | -
FES 1

e 1. Fri LA 5 s B bk

RS EH AN TUEFIEF AL ENN, S PICHAIE SRR KT M, I FhrdE N

(1) WEEBEME. g, B EEMNIEHIE, JFaei ek eiafm R RERER, IS,
WAE, B AT TAR

(2) WEFESEDIR8, A E ARG RIL TN R, RROS A AR Sl 45 TR 2, fefha
B T TR AN AT R S5 5

(3) AA S IRIAERL, REMERANIHES 2100k 55 &1, RORBR MR BARBEIR, dk e
BARILZ

(4) HAbAT M+ E SR AR 2 Bl A F 5 RS -

L
pi

AS

2. FrE T A G BTk e .
(1) X225y BICARIE TR T B S8 5 IR 55 HEAT PP
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HUAHSGER T 122 LU RN S A 3RS 5 B I bR AE A (7 R AR S5 VPAN IMiD), X =2
Sy B TCH) 5 T IR 55 o N5 S AT VR A

(2) G (Pl s Hoc g HIZR)

G HR T AR SARIE S 5y B e T7 R SR VPAS S5 2R, BRI R Bg o, S CHriEsc s
BRI B ARD,  XHUUHTIE 22 7 B TC ) b BEAE A S A PEREAT 13

(3) BIEAE By H e 40 B AT 73 8 3 v 41t

NEYE R RIBIIIRAN (HHEAZ 5 BITHIE %K) RN TR Ik G P IS5 Rt AT
HiZ, FEEHHREN.

(4) Pl SABFIFTE N

HEEHANSEAERMZFREZT GEZRZ S ot ), JREmEEEItE .

3 A I SR 77 58 2 BT AL B DL -
o

11.8.2 &M FHESF A 72 5 BT BT HARES S B 1B 5L
Eh: AR

i Bl BGIEARE 5
b 24 #Af5 =L b 2 HAAL
55 1 44 %
WA G | AT | RS | AL R JRAZ 4 UE AL L
A ) A ) A )
276,154,524, 697,600,0
5 2 et 100.00% O 100.00%
R R LS 47 0 00.00 °
TR
11.9 HAME KEH
F5 NEFI e EE T e P EE H
R GEHERAG RTHE N AFEEIE | PEIEM SRS H T3
1 | FREESPIATH & T EAARSTENT | £ M uh 1A 7] M55 2022-01-06
o A
. . EE 2L S T
T2 A IR A S R B B R H A 4T : o
2 fiﬁﬁﬁ WA R B 527 TR ERI AT MESs | 2022-01-19
ol EWA
3 RTEZZORRGHFEIIERRR RS T | PEIFE SRS 2022-01-19
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