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AR e <5 R < BN T SR A R < W (AR R AR e B EAT A, JRE R A S A
IR 7 00 B A R AT B

RIEGRA SORAR R R s - M A AT R, BT SR A K G ETE 36
MEBAEMR AR ST T T A R A . AR BB R R BUBE 3™ RN BT AR SRS
B ORUE 65

7.4.13.4.1.1 R XKD

A N
AR
20224 12 A 31 1EDW 1-5 4 54D E AtHR &1t
H
e

HUATIK 154,423,922.81 ] 154’423'922?
i N 1,174,248.74 | 1,174.248.74
FHARIE 4 274,880.64 274.880.64
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS
N e 786,763,830.2
T oM E e - - 4| 786,763,830.29 o
ISR - - - - -
A ER D 3R - - - 31,246.02 31,246.02
FrE it 155,873,052.19 - {1 786,795,076.31| 942,668,128.5
0
Uik
T AME R - - - . i
5y M4 Rl A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
AT B - - - 3.43 3.43
AT e [A] 32K - - - 144,092.47|  144,092.47,
AT NS - - - 1,204,607.51] 1,204,607.51
NATFEE 7 - - - 200,767.91]  200,767.91
INERE: R e - - - 68,587.86 68,587.86)
N AZ AL B - - - l i
AR - - - - -
16 JE T A A7 A5 - - - - -
HoAth 471 45 - - - 2,503,119.99| 2,503,119.99
it - - - 4,121,179.17] 4,121,179.17
GBS YRR N 155,873,052.19 - 4 782,673,897.14| 938,546,949.3
3
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
i
. 752,081,275.1]
BATHR 752,081,275.17 i - . ,
N e 461,640,016.2
T oy e 20,050,000.00) - 4 441,590,016.28 o
S N IR G il % .
Jmééﬂ; 200,000.500.00 | ] | 200,000,500.0
I 0
ISR S - - - - -
HoAh B = - - - 818,585.32| 818,585.32
R 972,131,775.17] - 442,408,601.601,414,540,376.
77
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WF 5 RE 4y 2022 FEAE IR 2

b

)

b=l

o

TR

A2 o P Rl £

AT R o ft

S5 th I
i

IVADREEIE N

2,853,520.21

2,853,520.21

JSEA B e 3K

JSEAS A B A

1,794,373.23

1,794,373.23

AT B

299,062.21

299,062.21

JSEA 5 45 1 55 3

110,371.89

110,371.89

AR 5

A A

S

HoAth A7 £5 493,020.98

493,020.98

Uil Gigseay 5,550,348.52

5,550,348.52

R 2R AR Bk 1 972,131,775.17

436,858,253.08

1,408,990,028.

25

T RAFRAARIE GG KGRI EANE, %A Z00E A R FHE 0 H B H
REHEFLTK.

7.4.13.4.1.2 FZ R B BUR A5

T 2022 %12 A 31 H, AIEGARIFAELZHMEGIFHRTE(2021 4F 12 H 31 H: ARGHFAHLS
PR HE A RO 3 4 R P E A EL D 1.42%), R T 37 R 2R (AR B0 T AR 4 v 7 JC 1R
KEM (2021 4 12 A 31 H: ).

7.4.13.4.2 SMC KRS

AN IR i <k TR 2 S SOR SR BL T RNV R AR g T A AR BB X . AR dE <
FAA DARCIKAS, AR T 58 MG e, R A AR R B AN XS . A 4 3 58 BN i
H X AR i AN Sk T AT A

7.4.13.4.2.1 ANC KRR D
Hfz: NRMIT
AHIR
HHE 20224124 31H
%50 W i
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G4y 2022 FAEERE

FEANRT

PL Sk i A
iN)idas

9>¢

A2 oy P i B
-

15,440,262.17

15,440,262.17

BEr= i

15,440,262.17

15,440,262.17

PL Sk i A
i £

FfRE Tt

% 7 iR
A0 I X B
e

15,440,262.17

15,440,262.17

7.4.13.4.2.2 AN XS F8UR A AT

iz BRiZ 5 — L2 DAAMR HA 1T 3778 B ORI
X P AR H 2 T I EE N
s Cfr: N
AH 2 ARG AR & AR B) A FAERERK
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
HE AN A R T FHE 5% ¥ n%y 770,000.00
HE AR AR 2 AE 5% J%/>#7 770,000.00

e 2021 4E 12 A 31 H, AEEARFFAH UARCIKAA AR M f5, EIi &R 8320
X T AT B E T E R .

7.4.13.4.3 FHAhM KBS

HCAbA M IR i 2k < i R < i T B 1) 2 F0 (i BOR SR B eI B R Bk T 3 R SR AN A MLV 3 LAS K
T S s DR 3R AR B i A AR B B AR XU o A 3k 4 2 B0 THIE SR A2 5 By L T BARAT 8] )M 17 3758 5
R BEER (CE AFFE SR UE) A5 » 9 T s PO A A% XURSE SRS T B AMIE 7 R AT AR ) B B 1 DL B R
TR, ] BESRIE ISR T 3 ARl F R o

AHE A B A BB R A SR A, SR B BRSNS, Sl R

DRI OL BRI 0T, S SRR IS AT G 00, M B I B R L S A B e s TR NI SR
IR T B e BT, IEEERT B 3 B R 20 E Yo B R M AT 4R . ARG S PE
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS

WSS & SO, MBS, B E . SRAGHTEIE, RESN A kA
R 37 IR o

AT et BT A A ) 0 B PR AR LA AN AR XU AR IR BT A 5 o SR B SRR E O <
BE ) 609%-95%; i BCIE AR (A BCER 15E BT LU AN I 4 P S B ) 50%; RN S H H AR BRI
FRIDE, E U I S A RN L H RIER S, N2 ORFFELEBGE B HAE — 5 LN BURF R A
THRE AN 5%, HAILE A S S A T & A N ORIESMNIU F AR BRI BT f2 HoAth
< R AP L SRR A2 e A AL R R AT

BEAh, AR e ) 2k < BN HOR A I B P R AR A St 42, S SIS Y 22 o 5 9%
X AT R L, BAE VaR(Value at Risk) i bn 55 RO 1 AR I < 100 e A9 70 A 1 LR, S P 5
T RS AT BRER AT 25 1) o

7.4.13.4.3.1 FHARARE RS ML
SN NRTIT

AHIAR FARER
2022412 H 31 H 2021412 A 31 H
B = B .S
IiH
2Rty BRI
NIRNE NIRME
IRz L EL A1
(%) (%)
A& PE AR 7 — IR R 786,763,830.29 83.83 441,590,016.28 31.34
A MG BB P — R S I B
A oy M S R — D SR BB
A= el ot 7 — BUUE A 5
&t 786,763,830.29 83.83 441,590,016.28 31.34

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

o FEG T AR RS o e T St L A L HE Y A2 2))
Fix b v DA AR B HAth 348 B R A AR
X =R H 2R e 5= E
e (AL AR
VAl FH G A AR 5 (1) A 5) A MK AR
2022 F 12 A 31 H 2021 12 A 31 H
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS

MG L 3 v T 5% %) 37,720,000.00
MV G L e S HE T B 5% /%y 37,720,000.00

H: T 2021 E 12 A 31 H, ARFEERSLMAN 6 A, TR & ue HdE v H AL A% K
I %o 4 1 B PR R R
7.4.14 ARMHE

74141 ST EARWETERTE
ANRMMET RS RTERZR, B A R E T BT = B 5B SRS NG T8 i A

JEDRIE -

B2 ARG IR 1T B ARG TR R A .
5B )R BRER — 2 U NABL SN DG W 7 B A7 5 L ) T L P AL
E =Y/ OO s Pyt S R NP =2 NI

74142 RERDA RHMHMETHERNSBTA

741421 EEREMTANARME

Bfr. NRM
‘ AHIH LARER
N E TR S RS R E IR
2022 %12 A 31 H 2021 4 12 A 31 H

FH—EIR 785,960,520.78 441,590,016.28
=3¢ - 20,050,000.00
H=FEIR 803,309.51 -

&it 786,763,830.29 461,640,016.28

7.4.14.2.2 AR ERREREKE RS
RIS VL FIEZ IR B R A H ORI S 2 R T 4 i A

X UEZRAS 5 i LT AR A, A B ORI R A2 5 AN R (BB KR A I R 52 5 A
WER) BURTARA TP RATENG O, AR AL TEM H 252 5 Gk HIIE] . 22 5 ANE BRI IR &
BRAS SO TRLR 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 M ORBER BRI 2 Fo B N 2 — SR RIS 5 = R K

741423 FEZERARNERTRZNENR
7.414.2.3.1 BEZERA RN ERTKRZZFHH

f: ARG
HiH A1
202241 H1HZ 20224 12 A 31 H
i o it
hsp | e S e
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS

BRI

2 A S - 1,504,231.98 1,504,231.98

=4
A5 /4

Z

LZIN
FHEIRIR

ety

B 2,614,590.73 2,614,590.73
==

241
IS EIE - 1,913,668.26 1,913,668.26
52 MG

1
e A
i 2k 1) A
(EEEIES

1,913,668.26 1,913,668.26

T A
greliat
IRRIESRE)
Bk &

1)

LIRS

N 803,309.51 803,309.51
RN

LEP N
UBESRERID]
FEZFEIX
AT S AORE
TP
AR AR - -91,167.06 -91,167.06
S 1S
BN
B3
N e
AR )40 2

T 12022412 31 H, AR K =R RIS 5 MR BT 4 9 IE SR 52 5 Bt L 28 5 {5 i 1E
PRI I ICEE TR . 20224 15, AR KL< N ER = J2 ICHFe Y A 5C 2 P <Rl 8 77 450 D PR A S 45 SR T I
AL NIRER BB

TSRS RGBT AR A e AR sl . B ias S5 H

7.4.14.2.32 HHBEATHEHBAERE =B RARMMETERNER
Bfr. NRMt

HiH | AMAAR | RHEBSEEA A LS
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WF 5 RE 4y 2022 FEAE IR 2

(IXIE] o IN S A
o CHENACTF) | 5a i
B PAIIIIPER
925 37 52 [ P-4 S 20
gﬁx@k 803,309.51 %%W%Eﬁég FUMMENR | 23.19%-247.56% | GUkf%

7.4.14.3 JERREEHIPLA e HETHE KSR T RKH Y

12022 412 H 31 H, AEEGARFFA AEFFEM LA su i B T2 I i 5577 (2021 4F 12 H 31 H:

).
7.4.14.4 AUA R ETHE LS5 T B HZCU A

ANPLZ SCHHE T 5 Y e R 57 A0 7 B AR NSRRI A S 2 e

EMZERN.

7.4.15 BB TEMBM & THRR T E U KA IR
B BT DGR H A SE G 7 B ] 0 A 21 2 T

88 WREAAHE

8.1 MIRESFTASENR

SARAL: NIRRT

JF5 i H &5 GRS SIS (%)
1 e 786,763,830.29 83.46
Hope R 786,763,830.29 83.46
2 R4t
3 ] 7 A 7 4% %
Hrr: i
B SCRAIESR
4 Dt L5 gty
5 SR AT A AR
6 SN IR 4 il %
o ST R R SN
Ee R
7 %ﬁﬁ%ﬁ%ﬁ%ﬁﬁé 155,598,171.55 16.51
118
8 At 2% T 306,126.66 0.03
9 Hit 942,668,128.50 100.00
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4 2022 AR

T I HIRASE il i i

1 Ly 1.65%.

8.2 MIRZAT WA R ERTAS

8.2.1 MEMIRIAT WA REITARERRAS

THAZ G TE s I A FeA BN 15,440,262.17 JG, A& T~

SRR NRTT

(e

eS|

i 3 B R LA
(%)

VSN NN ON: N

Rl

il

672,022,496.47

71.60

B 0 VR SOKAE
BRI

I

HERFIZE

ATIEIZH . A REAHEEL

59,071,860.78

6.29

IT|(O|mMim

ER IR Va4

13,904,805.00

1.48

AR A AE B EORR
b

10,002,715.92

1.07

Rl

D=l

G AN 55k 55

15,943,156.00

1.70

RHABFFEAEANR 55

378,533.95

0.04

AR BRI AT 2 S B B

Ji R 55  AB AN H At R 251l

oA

DA TAR

At RE AR

w| ”O|D|O|Z2|Z|r| x|«

ér‘—r

2 =]

nﬁ‘

771,323,568.12

82.18

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S

eS|

~fehrE AR i

SHEEEE (%)

A H W AT 2

15,440,262.17

1.65

=

15,440,262.17

1.65
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS

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

e | omEEm | sk M (1) Al AR
fE LB (%)
1 002459 TN AYRE T 840,680 50,516,461.20 5.38
2 601111 Hh ] 3,244,200 34,388,520.00 3.66
3 000568 PN 145,600 32,655,168.00 3.48
4 600559 EASRR:] 1,175,314 32,356,394.42 3.45
5 000858 i AR W 177,400 32,054,406.00 3.42
6 600519 wMFE 18,100 31,258,700.00 3.33
7 688348 SRR 54,246 30,838,851.00 3.29
8 688032 AR oy 29,076 27,248,573.40 2.90
9 688223 m FHAE R 1,811,790 26,542,723.50 2.83
10 300274 FH 't HL Y 227,000 25,378,600.00 2.70
11 600809 ULy 7 739 65,900 18,780,841.00 2.00
12 000596 T 69,715 18,606,933.50 1.98
13 600702 E A 116,100 18,480,798.00 1.97
14 603345 ZIE 111,100 17,984,868.00 1.92
15 603288 N 210,800 16,779,680.00 1.79
16 688599 KRENRE 261,405 16,667,182.80 1.78
17 002027 Iy AR 2,386,700 15,943,156.00 1.70
18 300760 LGS 48,200 15,229,754.00 1.62
19 301367 LA 63,700 13,986,609.00 1.49
20 600754 ALY 238,300 13,904,805.00 1.48
21 000729 FHE T ML 1,307,200 13,882,464.00 1.48
22 600031 =—®ET 853,100 13,478,980.00 1.44
23 300896 TR 20,800 11,780,080.00 1.26
24 688235 [ERuz TN 84,294 11,164,740.30 1.19
25 300633 VARA TN 191,200 10,483,496.00 1.12
26 600233 (53] 3 3 3o 490,900 9,862,181.00 1.05
27 002271 R AT 289,100 9,705,087.00 1.03
28 300827 FREHEA 162,500 9,561,500.00 1.02
29 603198 I T 150,700 9,460,946.00 1.01
30 605117 T8NV A 27,900 9,240,480.00 0.98
31 603833 KRR 2K = 75,900 9,224,127.00 0.98
32 000333 LML A 177,400 9,189,320.00 0.98
33 600199 Ko ] 342,800 9,159,616.00 0.98
34 600872 HE =R 244,400 9,011,028.00 0.96
35 300751 E Ry 21,000 8,648,640.00 0.92
36 600004 Hz=HL 520,500 7,812,705.00 0.83
37 600586 KA LY S5 856,300 7,458,373.00 0.79
38 603605 IR 39,600 6,632,208.00 0.71
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RUSIE 545 % a4 2022 AR E RS

39 688676 SRR 165,686 5,994,519.48 0.64
40 688050 FHEST 25,242 5,823,329.40 0.62
41 002335 B s 99,400 4,959,066.00 0.53
42 603212 FEAHEA 154,500 4,897,650.00 0.52
43 002223 i ERERTT 153,300 4,884,138.00 0.52
44 002120 BIIE ety 337,281 4,850,100.78 0.52
45 601677 2245 267,000 4,843,380.00 0.52
46 600536 HH [ R A 80,000 4,666,400.00 0.50
47 002568 HE A 124,800 4,662,528.00 0.50
48 600477 PR AN 1,149,100 4,653,855.00 0.50
49 603676 TPAFRE 291,000 4,632,720.00 0.49
50 688617 HMREST 15,028 4,612,544.04 0.49
51 688266 BB 2 110,007 4,587,291.90 0.49
52 01928 @’]‘qﬂmﬁ/“\ 198,000 4,580,867.21 0.49
53 002079 TR [ 45 338,000 4,525,820.00 0.48
54 603027 TR 216,900 4,507,182.00 0.48
55 000999 HiE =L 94,500 4,423,545.00 0.47
56 600566 GENZlk 158,300 4,308,926.00 0.46
57 03690 EKH—w 27,000 4,213,465.26 0.45
58 688192 PR 92,565 3,644,284.05 0.39
59 688428 TR 223,107 3,148,039.77 0.34
60 688111 EAIIpIY/N 11,133 2,944,567.17 0.31
61 09922 LEN 158,000 2,942,699.36 0.31
62 600009 N 37,400 2,158,354.00 0.23
63 603170 FI B 53,400 1,512,822.00 0.16
64 301269 LYIPN 11,332 1,018,257.82 0.11
65 00780 [FFERAT 57,600 966,275.17 0.10
66 06862 T 15 47,000 940,434.66 0.10
67 02331 e 14,500 877,526.12 0.09
68 02020 YA E 9,600 877,262.60 0.09
69 688439 PRI 6,623 787,342.24 0.08
70 301095 A 7,399 656,853.37 0.07
71 688409 B Ok % 4,856 524,982.16 0.06
72 688387 =R 96,275 483,300.50 0.05
73 301308 LW 8,181 480,664.44 0.05
74 688114 LN 4,269 474,328.59 0.05
75 301327 B HRE 2,417 452,270.49 0.05
76 688275 JiiEHTRE 1,895 331,909.25 0.04
77 688503 SRR R 2,211 329,682.21 0.04
78 301356 RIRM A 6,132 276,680.38 0.03
79 301195 Bl 3,300 245,962.20 0.03
80 688372 GitEEEsT 2,383 226,956.92 0.02
81 688306 ¥R He 47,094 223,696.50 0.02
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WF 5 RE 4y 2022 FEAE IR 2

82 688073 1R R 2,544 208,989.60 0.02
83 301152 KITHRE 4,326 207,837.72 0.02
84 301363 EIFRST 4,447 184,567.07 0.02
85 301171 VI=V NI 9,845 183,224.80 0.02
86 301115 AR A 6,850 169,544.35 0.02
87 688362 R 7,779 169,504.41 0.02
88 301296 wrEE 10,411 160,276.85 0.02
89 301328 Yl F 1 1,910 153,250.76 0.02
90 301339 WATE 9,127 150,339.65 0.02
91 301377 B 7,695 149,789.85 0.02
92 301121 RHEBT 2,896 148,772.60 0.02
93 301280 BRI A 2,783 132,065.20 0.01
94 301338 JUEAEHL 2,568 130,358.99 0.01
95 301277 BroR L 4,384 125,209.57 0.01
96 301366 — R 2,672 124,831.72 0.01
97 301290 KEEITY 3,291 122,423.13 0.01
98 301132 R 4,672 118,322.32 0.01
99 688132 HEHAR 4,844 118,193.60 0.01
100 688376 EIRRH 3,713 116,142.64 0.01
101 301361 AN S E5a 5,169 115,134.16 0.01
102 301265 IR 8,181 99,226.62 0.01
103 688419 iy A3} 2 £ 3,039 96,123.57 0.01
104 301176 RS 5,431 94,661.79 0.01
105 688420 EWERH 2,408 94,008.32 0.01
106 688143 KAiE 1,938 90,349.56 0.01
107 301318 Y ifg1s 2,052 87,053.44 0.01
108 688416 TE MR A 2,147 79,460.47 0.01
109 301398 SRR L 2,549 78,837.80 0.01
110 301285 M HIE 5,643 73,945.48 0.01
111 001301 W KR 1,164 68,722.56 0.01
112 301388 kR HS 2,920 67,802.40 0.01
113 301316 =31 Paglii] 3,584 67,028.63 0.01
114 301368 F R 3,368 66,558.14 0.01
115 301319 MERF A 1,149 66,253.15 0.01
116 301270 DA A 2,095 62,884.70 0.01
117 09658 R [ 4,700 41,731.79 0.00
118 301330 R SR 694 21,729.14 0.00
119 301313 JLIREA) 247 7,197.58 0.00

8.4 WMEHARER R AGHEARZ)

8.4.1 RiHFTA S HIRIES T FE 2% 5HT 20 4 KR4
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FE22 R 0 AR A R SR P 3 4 2022 SEAE RS

o ) 4
5 Ji ZEACAY Ji S A4 PR N S N T P A EL A
(%)
1 300750 TEEAR 90,822,377.88 6.45
2 688599 REILhe 85,135,145.82 6.04
3 600519 DivMiE e 83,602,644.40 5.93
4 002594 EL P e 75,052,787.85 5.33
5 002459 R 73,517,406.76 5.22
6 601012 FE L2k RE 64,366,076.55 457
7 600048 TR K e 63,228,621.00 4.49
8 600809 Ly 78 3 58,581,408.72 4.16
9 300274 FH ' FLE 51,830,273.45 3.68
10 600011 EREE PR 51,329,309.42 3.64
11 688223 pn R REVR 46,457,058.08 3.30
12 601088 Hh [ pih A 44,981,296.56 3.19
13 000568 FINEE 44,763,025.00 3.18
14 600905 =gk R YR 43,214,505.00 3.07
15 603799 e R 42,813,771.66 3.04
16 603606 RI7HLR 40,637,752.53 2.88
17 601111 HH ] [ 39,717,174.65 2.82
18 603659 BEARK 38,482,789.97 2.73
19 300014 {C.A 8 RE 36,278,821.20 2.57
20 000002 Ji A 36,019,937.93 2.56
21 002531 I KB 33,082,788.22 2.35
22 601225 B e I 32,107,459.88 2.28
23 000858 R W 32,054,687.20 2.28
24 688063 IREERHEE 30,519,725.46 2.17
25 600559 EASR R 30,301,442.40 2.15
26 688032 ARy 29,117,509.84 2.07

T ATUSRNGA 5 TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 A -

8.4.2 FRIFEH S RIS T F{H 2% BLHT 20 44 KRR A4
SRR AR

o ) 4
5 Ji SE AR J 524 R A RS S P HE LA
(%)
1 300750 TEEAR 109,821,472.87 7.79
2 601012 R L 4t RE 93,818,888.57 6.66
3 688599 REILhe 86,253,571.85 6.12
4 600519 DivME e 82,162,254.00 5.83
5 600011 HERe E b 72,588,020.02 5.15
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e S TR & BOIF SRR BT AL 8 2022 A R
6 002594 ] 72,138,362.87 5.12
7 603606 HRJ7HLLE 64,294,636.89 4.56
8 600905 =k fe IR 59,489,931.84 4.22
9 600048 TR K e 57,821,350.00 4.10
10 601088 Hh [ pfiE 52,824,509.00 3.75
11 000792 LA 52,211,959.00 3.71
12 688063 IRBERHE 49,849,077.85 3.54
13 300274 FH 't HL Y 48,799,643.72 3.46
14 601225 B FE AL 41,658,726.00 2.96
15 002531 R R FE 39,140,922.02 2.78
16 688223 mnRHREVR 38,067,755.87 2.70
17 600809 INicR7ieli] 37,265,473.43 2.64
18 000568 PINEE 36,607,774.20 2.60
19 300014 ¢4 8 RE 33,191,211.56 2.36
20 605117 T8NV A 31,845,333.58 2.26
21 603799 R 31,266,802.47 2.22
22 000002 JFta 30,998,538.00 2.20
23 603659 BEFRR 30,933,031.20 2.20
24 601689 4L A 30,590,955.32 2.17
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