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. 307,867,822.9
ST B - - 41 307,867,822.95 ;
AL FR D R - - - 382,514.05| 382,514.05
HAh %= - - - 84,110.12 84,110.12
R A 568,675,193.17, - 2,478,646,562.393,047,321,755.
56
i f5t
TR - - - - -
PR et i - - - - -
iga et ki - - - - -
SE H 5] ) 4 Rl %
FEER
NATE B - - - 55.28 55.28
AT 2 [A] 32K - - 4 3,225,025.21 3,225,025.21
NN YNG4 - - 41 3,942,709.84 | 3,942,709.84
MNATHEE B - - 41 657,118.29 657,118.29
MNAT R R 5% B - - 4 172,898.57 172,898.57
AT F - - - - -
AR - - - - -
16 JE T A 47 £ - - - - -
HoAth A7 £5 - - 41 4,092,835.83 | 4,092,835.83
Uil Tigseay - - 4 12,090,643.02 12,090,643.02
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F1) 3 AR 5 5 11 568,675,193.17| 3,035,231,112.
- - 2,466,555,919.37
54

T R PR NI G T R AAGIKTTOME, I E 20 0E fA 3 3087 E 1 H Bl H 31
FHTF LUK,

7.4.13.4.1.2 FIZ XK BIEBURE T
AFHE 4T 2022 4F 12 H 31 HEFA IS 5 7 5 7= Lh IR, HEFA FIARAT A2 338 s A 3K
DA T 3 R 2 AR Bl T AR i 4 W P 1B B KRR (2021 4F 12 A 31 H: ).

7.4.13.4.2 AN RS

AN IR i <k TR 2 SR BOR SR BL T RNV R AR S T A AR BB XA . AR dE <
FrA DARCIKAS, AR T 58 A0 e, R A AR R B AN RS o A 4 3k 58 BN i
H X AR e AN Sk~ F AT A

7.4.13.4.2.1 SNC XK
Bfr: NRhoc
IR
2022412 31H
mH
%70 B
HEART HEART o

bL S 1 Tk 4
B =
i%&éﬁ%‘ 315,318,601.83 315,318,601.83
®reait - 315,318,601.83 315,318,601.83
LS O A
Fy $i £t
i e
B SRR
AhIE R i - 315,318,601.83 315,318,601.83
mPeL ]

mH FEER
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2021412 H31H
e W
FEANRT FEANRT

it

LS O A
i) ous

BN Rl
s

®reait - 270,199,152.10 270,199,152.10
LS O A
Fy $i £t

i e
gl
A IC R R - 270,199,152.10 270,199,152.10

e

270,199,152.10 270,199,152.10

7.4.13.4.2.2 AN XS FI8UR A AT
5834 3% B — IR AA ) HoAth 117 3578 B AR R AR

X AR H 4 B I E Y
MR (A AR o)
AH 2 ARG AR & AR B) A FAERERK
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
s T A ARG T FH{E 5% 1#9hn#y 15,765,930.09 | Hhn%Y 13,509,957.61
HE AN AR 2 AE 5% /> %) 15,765,930.09 /0% 13,509,957.61

7.4.13.4.3 HAM KBS

A A DA 25 < TR < L ) 28 Se B BOROR B e B A B T 37 A 3R AN MIEIE =R LASE
T S s DR 3R AR B i A AR e B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] )M 17 3758 5
FRIBEER AN I W ) FEAL A RS SR T BN UE SR A AT Ao B 5 48 R DL Ry R 2 T R 52

BEAYE THIESF 117 47 BEAA IS I R

NI (B S BN GE NG & BB OB AR, B SR . R ECE . R G REAT
B, SREF R AT AL T 70k XU o

NI I R BB A 1 L R AR AN R U o AR R B2 4 P SR W17 058 B Dy 2k

ZP I 50%-95%; 5 I I A ) I SE L LA AN I 4 B I SE B P 1K) 50%;  BEANAC 7 H H ATEFNBR K
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Ei=p NSkt i ey

< R AP R L TR E A2 e e A LA RO A8 AT
BEAk, AR e ) 2 < BN HOR AR I G P R RS U A St 42, S SIS Y 22 o 5 9%
X AT R L, BAE VaR(Value at Risk) i bn 55 RO 1A 2 < 100 e AR 98 70 A 1 LR, S PT

3T RS AT BRER A2 1) o

7.4.13.4.3.1 FHARARE RS ML

LITRHNHIZE G RAE B 5, NS ORER I 8 B3 H A —4E DAUA FIBUR R AMI
THREEPHHAR 5%, HPBle A& S 5% A, A7t ORIE G AR I 4G

e Bt Je oAt

SRR NRTT

AHIAR FARER
2022412 H 31 H 2021412 A 31 H
B = B .S
IiH
2Rty BRI
NIRNE NIRME
IRz L EL A1
(%) (%)

A& PR 7 — IR 2,055,771,698.69 94.45 | 2,170,312,115.27 71.50
A 5 M G BB P — R S I B
A oy M S 7 — D SR BB
A= e ot 7 — BUUE A 5
&t 2,055,771,698.69 94.45 | 2,170,312,115.27 71.50

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

ST U R RS TR E Tk S LSRR HE 22 5

2022 412 A 31 H

e % b e LS SR 173 5 B R A
SR = B i 3 4 B P L
WAH Al AR
AH 2 XU AR & ) A8 5 A MK AEREE
ShH

2021 4 12 A 31 H

A G B HE E T 5%

%) 132,205,877.33

W% 83,622,057.67

MV G B HE R B 5%

/%) 132,205,877.33

k¥ 83,622,057.67

7.4.14 AfRHE

74141 ST EARWETERTE
ANRMMET RS RTENZR, BN R E T BT = B 5B SRS NG T8 I A
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JERRFE: i Z U MR SR GHER R T  ERZ BRI 28 2R BREE— 2 U
EAMAIE B B EAR BRI T R N R 26 =R MR BE™ B BT AS TS A\ fH

74142 FEMUARMETEN SR TR
741421 ZFEKXREBMTEKASME

Bpr. NRMt
\ ER ) LAREER
N B TR LS R ATE IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 2,058,813,007.36 2,168,210,791.42
=3¢ - 5,504.49
R 910,463.81 2,095,819.36

&t 2,059,723,471.17 2,170,312,115.27

7.4.14.2.2 A RHHERTEE K E KRR

A B4 DL S B IR Z IR B (K S R AR HONHA S 2 R T e i ST ATF T30 5
MRS G ast, HHMERHIUFM, L ANERBAEA T RATEBI, AEEARTFM
H 252 GRS VSR H I E) 58 5 ANTis R 34 ) B R 30 TR DGR 55 (K A OB SN EE — 20K, FFAR
15 i (7 R R R P PS8 SR MBS R AR T = G R U B BT @ I BRI IR, e AR
B A M E RLE 5 R EEE =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 Ji SRR
WM RE 2,095,819.36 2,095,819.36
4 0 5 977,593.08 977,593.08
A
H 2
A
LZIN
FH=FEIR
%EEZE\ 1,487,216.26 1,487,216.26
2
ZUFSEEinl -675,732.37 -675,732.37
NSyl
K -675,732.37 -675,732.37
PR AN R R
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RUSIE 545 % a4 2022 AR E RS

4 2 (1)
EERIES

TSR
greliat
IRERIEEEEY
Wk i

)

R
AR

910,463.81

910,463.81

R
(AERRERiY]
HEIRIR
S
TEAZHY]
P 2 AR
KA
BRI
A2 )
e E
AR B0

-67,129.27

-67,129.27

i H

AR AT BRI TR

202148 H 27 H (RE&&FAEMH) 22021412 H 31 H

A o PG Rl

LiEsgs ey

PSR

it

LIRIER

E LIPS

1,389,326.89

1,389,326.89

=4
AR 145
W

LZIN
FHEIRIR

e
ETENEYN

=4
A5 B
R EVE

706,492.47

706,492.47

pas
H: A
I 21 1R )
EERIES

706,492.47

706,492.47

TR A

Zie i
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FIRI1S 8%
ok (3
)
HAR
. 2,095,819.36 2,095,819.36
N
HAR
URES SN
F=EIR
SR
AN HA
135 R AR 706,492.47 706,492.47
SEILA) 15
EERE N
AR 5]
NV XD
AR B ad
7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER
Bfr: NRMt
AN g N E
AIARAR | RS ER 5
i S 7
i it & P & g{gﬁ {2 T
A KA
PR S PRI AE | SR AE R A3 B 3 P A
- fh 3
s 910,463.81 —— O T e 0.2319-2.4756 | fiAH%
AN g B
FEERA | RARAGER: 5
i S sp
i S & o & gj{gﬁ {2 F
PR S SIS | SR A PR A PN A
- 1A .
5 2,095,819.36 —— P 0.3548-1.7836 | fiAH>x%

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
AIE BRI LU SO E T S TR AR A T B G B> Gl T, X s

Al TR PR AR IR B, FrBALIKI A E S 2 SR E A -

7.4.15 BB THEBEM ST THRR FE U B KHABF R
7.4.15.1 7K

AR AR, ARG ToHZ U K T H I

61 714k 80 1L




10 BESINGIRIRA RN R B A 4 2022 (FAE EER TS
7.4.15.2 HAh IR
BEREAAERH, AKEETo T B Ui 1 Ath 5 B H I,
7.4.15.3 W5 R ML HE
ISR FC T 2023 4F 3 H 27 HAAKRIL S 451 AL

88 WRAAHE

8.1 MIRESFTASENR
EEA: AR

b Ll H & RGBT R (%)
1 & LS ay 2,055,771,698.69 93.39
Hore R 2,055,771,698.69 93.39
2 B - -
3 It 7 YA s 3,951,772.48 0.18
Hrr: e 3,951,772.48 0.18
B SCRRHIESR - -
4 b4 BT - )
5 LA A AR - -
6 TN IR b o 77 - -
Horbre LIRS R
B4yt ) )
7 BATHE AR &S 140,544,385.62 6.38
118
8 FAth &3 58 7 1,118,482.48 0.05
9 &it 2,201,386,339.27 100.00
e R IR AR i 1 PR B 52 Sy L3 B PR I A so (0 315,318,601.83 Jo, (2R TR
FAFHE L1 14.49%.

8.2 HIARBAT WA RKIBREREAS

8.2.1 MEMRIZT WA RFIBENRERZHE
SmsL, NRTT
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g RSN IR AIE AR 0 B G 2022 AR AR
R L A AR
(%)
A Y NN N2 18,093,213.00 0.83
PRI - -
C plb e 1,317,804,735.81 60.55
b BT\ # ) R B OK AR = ] ]
(LITA4
E A 13,333.32 0.00
F LR 14,379.04 0.00
G by N E N P 4 155,552,803.90 7.15
H R ERIE LA - -
| F AR AT AME BRI 17.463.005.49 0.80
£l
J SRl 84,867,029.38 3.90
K S Hu =l - .
L FH BRI 55 M 55l 47,447,384.03 2.18
M BEEEH SR AR S5 62,515,067.98 2.87
N IKF S FREE AN L it B - -
o) JE BEHR 5% BB RN H A AR 55, - -
P HE - -
Q PARRS TAE 36,669,559.68 1.68
R Ak AR E AR R 12,585.23 0.00
S e - -
it 1,740,453,096.86 79.97

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S

TS5 ARME (NRM) d7 3R e P E ] (%)
AEYR 30,934,476.06 1.42
Tk 1,273,159.87 0.06
A H w4 TG T 2 130,814,567.66 6.01
H & JH 9% i 1,754,203.63 0.08
BT PRAE 58,373,166.78 2.68
HEEAR 61,181,348.61 2.81
BAE RS 9,935,127.59 0.46
e 21,052,551.63 0.97
&t 315,318,601.83 14.49

8.3 MR A RME 5 FES T F=HE LB/ MNEEFF B A BB % B4
SRirah. NRMT
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e L RE IR & RUESF B ik & 2022 SR AR T

e | mERE | REsk M (1) Aol AR
H L1 (%)

1 600519 DivMiE e 64,500 111,391,500.00 5.12
2 300777 W R 1,897,800 93,276,870.00 4.29
3 603369 At 2% 1,775,500 90,372,950.00 4.15
4 600233 [63] 368 e 32 4,187,100 84,118,839.00 3.86
5 03690 EH—W 524,600 81,866,069.52 3.76
6 688295 r A o 1,774,738 76,615,439.46 3.52
7 002352 i =428 i 1,235,900 71,385,584.00 3.28
8 300347 IR 571,800 59,924,640.00 2.75
8 03347 &R 105,100 8,468,217.47 0.39
9 02013 ik 8 £ 1] 10,284,000 61,181,348.61 2.81
10 688122 (iR 635,296 60,156,178.24 2.76
11 688301 25 Sk 109,588 50,178,153.44 2.31
12 002049 2O E 372,019 49,039,544.58 2.25
13 300623 FERETU A 2,374,700 48,966,314.00 2.25
14 688269 JILETH 570,550 48,953,190.00 2.25
15 600031 =—HET 2,769,700 43,761,260.00 2.01
16 000333 EMEE A 841,800 43,605,240.00 2.00
17 002179 H G 719,320 41,547,923.20 1.91
18 300911 {C. AR 823,500 37,996,290.00 1.75
19 688019 AR 209,222 37,659,960.00 1.73
20 300015 % IR IR 1,180,224 36,669,559.68 1.68
21 002385 KAk 4,116,344 36,635,461.60 1.68
22 601318 Hh S 22 748,500 35,179,500.00 1.62
23 06862 P 1,726,000 34,535,962.05 1.59
24 605123 IR ST 241,400 32,082,060.00 1.47
25 02252 MAIHLEE N — B 1,116,000 31,701,080.38 1.46
26 00883 Hh [V A 3,470,000 30,934,476.06 1.42
27 688639 HEAE A1) 197,554 30,670,258.50 1.41
28 688200 AT e 99,197 27,424,994.59 1.26
29 601319 PR 5,065,400 26,441,388.00 1.21
30 688212 WAL B 392,818 25,725,650.82 1.18
31 002027 Iy AR 3,765,400 25,152,872.00 1.16
32 600276 fE Fif PR 24 638,000 24,582,140.00 1.13
33 688008 AR 391,411 24,502,328.60 1.13
34 000651 ¥ I HL2% 739,300 23,894,176.00 1.10
35 688329 VR 614,963 23,436,239.93 1.08
36 688503 R 152,996 22,813,233.56 1.05
37 601888 Hh 103,201 22,294,512.03 1.02
38 600036 AR ARAT 587,500 21,890,250.00 1.01
39 01209 T R AT 594,400 21,052,551.63 0.97
40 301367 LA 95,466 20,961,469.62 0.96

25 64 i3k 80 T



1622 R SINGRIR A R 0 3 4 2022 SFEAE RS

688050 FHEST 88,160 20,338,512.00 0.93
000998 P R 1,125,900 18,093,213.00 0.83
688677 WAHE 141,918 16,036,734.00 0.74
002415 T R AR 462,401 16,036,066.68 0.74
688187 (AR 291,767 15,921,725.19 0.73
300896 TR 27,300 15,461,355.00 0.71
300782 G 132,780 15,176,754.00 0.70
603712 +t—= 430,300 15,026,076.00 0.69
603986 I8 2 B 126,475 12,959,893.25 0.60
688111 EAIIpIY/N 47,148 12,470,174.52 0.57
02269 ZiHAY) 220,000 11,761,686.09 0.54
02020 ZESRE 126,400 11,550,624.25 0.53
600206 R H A 791,000 10,156,440.00 0.47
00700 P R 33,300 9,935,127.59 0.46
001322 i R 526,595 8,004,244.00 0.37
688141 POt 152,834 7,259,615.00 0.33
300760 L E R 19,900 6,287,803.00 0.29
688188 FRE 19,639 4,263,234.12 0.20
688596 IEBLRHE 105,927 3,596,221.65 0.17
688798 SN 37,567 3,588,775.51 0.16
605499 TRB AL 17,900 3,184,410.00 0.15
300327 HH T 82,900 2,932,173.00 0.13
688120 HEiEFR 12,888 2,894,000.40 0.13
688041 SR 63,563 2,550,147.56 0.12
00013 M 2 111,000 2,379,671.28 0.11
688786 it 22 F 56,866 2,358,233.02 0.11
688286 enyiiel 44,500 2,193,850.00 0.10
02500 JA ST — B 165,000 2,101,774.98 0.10
301257 LS 43,300 2,074,936.00 0.10
02160 OIEET—B 841,000 1,960,736.58 0.09
300806 it 5 76,600 1,796,270.00 0.08
00291 A LY 36,000 1,754,203.63 0.08
09618 TRER—SW 7,729 1,520,279.26 0.07
09658 i E PR 151,100 1,341,632.58 0.06
002142 TUWRAT 39,240 1,273,338.00 0.06
03808 W E E R 131,000 1,273,159.87 0.06
688722 I 2 52,939 956,078.34 0.04
688172 MR 40,177 762,559.46 0.04
688409 GRS 6,334 684,768.74 0.03
688275 iR 3,858 675,728.70 0.03
688261 P REES 2,645 626,865.00 0.03
688035 TEFRRL 11,521 594,598.81 0.03
301308 L 8,181 480,664.44 0.02
688061 NG R 3,972 370,786.20 0.02
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85 688105 A 6,180 328,405.20 0.02
86 301356 RIRM A 6,132 276,680.38 0.01
87 688107 ZEERHL 3,820 245,244.00 0.01
88 688280 ypeid= k] 21,211 167,566.90 0.01
89 000661 KB 1,000 166,450.00 0.01
90 688459 MR 17,259 156,366.54 0.01
91 688084 B i R 1,875 155,025.00 0.01
92 301235 HEREEST 4,178 149,447.06 0.01
93 301280 BRI B 2,783 132,065.20 0.01
94 688130 s 3,112 128,899.04 0.01
95 688267 Hh fid 45 3,390 125,565.60 0.01
96 688132 HERA 4,844 118,193.60 0.01
97 300496 HRRMIIA 1,100 110,330.00 0.01
98 301269 HRIK 1,168 102,713.92 0.00
99 688102 v B4 6,030 99,434.70 0.00
100 301265 R 8,181 99,226.62 0.00
101 688420 LR 2,408 98,294.56 0.00
102 688173 AU 4,236 96,284.28 0.00
103 688252 AR 5,201 87,220.77 0.00
104 688115 MR 2,153 83,428.75 0.00
105 688143 K& 1,938 82,675.08 0.00
106 601136 HANIES 4,739 82,553.38 0.00
107 688416 TE MR A 2,147 81,607.47 0.00
108 301398 SRR L 2,549 78,837.80 0.00
109 001301 EPAEE 1,164 68,722.56 0.00
110 301368 F R 3,368 66,558.14 0.00
111 688292 TR 4,503 66,059.01 0.00
112 301095 A 740 64,002.60 0.00
113 301327 KW 242 42,826.74 0.00
114 601022 T 1,983 26,770.50 0.00
115 301195 JeEg ¥ 330 24,103.20 0.00
116 301330 By SE5 694 21,729.14 0.00
117 603209 P A 595 21,610.40 0.00
118 301152 KITHERE 433 20,195.12 0.00
119 301096 HKEEZ 272 18,580.32 0.00
120 301171 D RRT 985 17,454.20 0.00
121 301363 EUFRIT 445 16,843.25 0.00
122 301115 AR A 685 16,467.40 0.00
123 603051 JEE 1L A 272 16,295.52 0.00
124 301296 e+ 1,042 15,525.80 0.00
125 301328 Yl H 1 191 14,699.36 0.00
126 301121 g Ye iy 290 14,433.30 0.00
127 001298 U b4 403 14,379.04 0.00
128 301339 WATE 913 14,233.67 0.00
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129 301377 SR} 770 13,575.10 0.00
130 603176 MG Tl 1,924 13,333.32 0.00
131 301338 U FEAL 257 12,590.43 0.00
132 603230 REE RS 1,141 12,585.23 0.00
133 001256 SHREEE5 474 12,390.36 0.00
134 001333 JeAE A 426 12,332.70 0.00
135 301366 — R 268 12,084.12 0.00
136 301290 REEST 330 11,592.90 0.00
137 301132 R 468 11,456.64 0.00
138 301277 ok 439 11,317.42 0.00
139 301361 R 517 10,836.32 0.00
140 301193 KR 297 9,833.67 0.00
141 603182 Fa e 546 9,778.86 0.00
142 301176 RS 544 9,188.16 0.00
143 301318 Y ifg1a 206 8,598.44 0.00
144 603215 AR B A 575 8,423.75 0.00
145 301313 AR ZER gl 247 7,197.58 0.00
146 301285 M HIA 565 7,119.00 0.00
147 603150 T Bt YR 251 6,518.47 0.00
148 301388 ik R HS 292 6,307.20 0.00
149 301319 MERF A 115 6,126.05 0.00
150 301270 DALy 210 5,957.70 0.00
151 301316 F Y SR 359 5,140.88 0.00
152 603259 2 A 32 2,592.00 0.00
8.4 MEHNBRERRHEHNEKREY)
8.4.1 RIFEANEHHE N YIRS R~ 3#{H 2% 5AT 20 B KR E A
GEUEAL NRMT
o7 A 4 R
5 i ZEARHS, Ji% S 24 PR N ) SN T P A EL A
(%)
1 600519 wMFE 179,777,255.25 5.92
2 300759 ALK 175,676,513.69 5.79
3 300347 IR 151,612,677.95 5.00
4 603369 At 2% 144,453,616.03 4.76
5 000568 FINEE 129,000,418.61 4.25
6 002812 BAER A 119,255,007.78 3.93
7 000333 e 118,258,216.98 3.90
8 601888 Hh [ A 117,708,234.72 3.88
9 600123 2AERH 111,721,672.38 3.68
10 300777 Hh TR 111,505,399.55 3.67
11 000651 AL 104,535,380.78 3.44
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12 300015 %R HRE} 103,700,801.05 3.42
13 601319 EHES NS 101,464,214.30 3.34
14 688008 R 92,940,028.04 3.06
15 600233 (53] 368 e 12 92,062,979.84 3.03
16 002120 FIS ey 91,210,680.46 3.01
17 000932 HESENER 89,632,790.00 2.95
18 600009 istiz2ilR7] 87,944,368.52 2.90
19 002142 TUERAT 80,630,011.66 2.66
20 01024 RF—W 80,174,147.20 2.64
21 600763 R EST 79,358,031.04 2.61
22 601318 r [ S22 77,783,635.28 2.56
23 688295 rh A o 76,544,293.02 2.52
24 03690 EKH—W 73,127,395.76 2.41
25 600782 k)i a i 72,958,380.00 2.40
26 603986 J& 5 B 72,117,328.21 2.38
27 688301 ZEEE R 71,217,669.29 2.35
28 600985 HEAER 67,646,246.22 2.23
29 002352 e =i 67,215,021.46 2.21
30 688012 HA F 64,910,512.70 2.14

T AT RN G 5 TS A e (RS BN IR LSS B 3181, AN EAORAS 5 9 A -

8.4.2 FRIFEH SHE IS T 1F{H 2% BLHT 20 44 KR A4
SRR AR

7 ) i 4
F5 Ji SR AR J S 24 R EN L S e P HE LA
(%)
1 000568 FINEE 236,144,344.27 7.78
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