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MNATHEE 2 - - 1 262,802.45 262,802.45

MAT RS R 5% B - - 4 55,554.80 55,554.80)
AT F
AR

I8 AE FIT S AL A1 A5 - - - -

HoAth A7 £5 - - 4 1,757,436.30 1,757,436.30)

Uil Gigseay - - 4  20,436,858.87 20,436,858.87

F1) 4 AR 5 5 11 75,644,591.98 1,244,075,889.

- 41,168,431,297.21
19

T R PR NI R AAGIKTTOME, I E 2908 A 3 508 E 1 H B H 31
FHTF LUK,

7.4.13.4.1.2 FZ R B BURAESHT

12022 4F 12 H 31 H, AFERA RIS 5 IG5 A A E 5 2 S 5 3 E R Dy
0.12%(2021 = 12 H 31 H: &), KU RI M AR S0 T A Kk 4 B8 = 13H Jo B K200 (2021 4F 12
A31H: [).

7.4.13.4.2 SMNCRBY

NI R A 45 4l T LA 2 o8 SRR SR I B R AN 26 A8 Bl i R AR sl g R . A B4
FrA DLARC IR AN N R T B B 7= AR AT, DRI AR AE A S A AN RS o AR 3 <5 0 0 <0 BN A
U AT G A AN Sk < AT 2

7.4.13.4.2.1 AN XS i
A, NIt
AR
20224E12H31H
W H
e b7 31
it
HFEANRT HFEANRT

PL S T

% =

ig’ HEeRst 338,913,864.56 338,913,864.56
Breait - 338,913,864.56 338,913,864.56
DL 4 i
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Fy $i £t

i e

% 7= R
A IC R R - 338,913,864.56 338,913,864.56
mpeL ]

EEER
2021412H31H
%70 B
HEART HEART

HH

PL Ak 1 T
8=

3 Gy G Rl %
F

BrEA - 418,298,341.28 418,298,341.28

LS O A
Fy $i £t

pili ey

B SRR
AhIE R i - 418,298,341.28 418,298,341.28
mPeL ]

418,298,341.28 418,298,341.28

7.4.13.4.2.2 ANLC XS B UR AR T
L% B iZ B — I R USRI HAh T 35248 S AR AN AR

X AR H 4 B I PE Y
MR (A AR o)
AH IR RS A% 1 1R AR ) PN AERE R
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
s ARG NS T FH{E 5% 11n%1 16,950,000.00 | 4%)n£y 20,910,000.00
s AR N B T AH 5% /%) 16,950,000.00 /%) 20,910,000.00

7.4.13.4.3 HARMAE RS
A AR b XU 6 35 4 BT R 4 L A S (B B AR R B 497 TR Bk T 3 R 3R RNV 2R LAk

AT A% R R AR B R AR P S R o A 4 FE BB TEFR 28 5 B bl 8R4 T IRl DL T 3538 5
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FRIBEER AN BT s ) FEAL A RS R T BN UIE SR A AT A B 5 8 5 DL Ry R 2 T R 52
AT REARYR T UL T I BEAR B B R

NI (B S BN GE NG & B OB AR, B SR . R ECE . R G REAT
B, SRIEF R AT RE A ZE T 0k XU

AT it BT A A ) 0 B B AR A AN AR XU o AR G PR BT AH 5 P BESE B BT B O <
BE ) 609%-95%; i BCIE AR (ISR 15 BT LU A AN I 4 B P S B ) 50%; BB T Sk A SRR
FIEEBI AR T ARBL &R B 50 11 80%; BN H HAAEIERBE T, E AU & A FH ML
SRIEE IR, N OREFILE B 2 H A —E DU RBUF B AMR T 2 519 E ) 5%, HrhIle
AEEEE R AR ORIES AN RS IR 0. BN b b A e i TR 4588 LL ol
AR R T LA PR R E AT

SR, ASTE G G BN AR FUN AL G Fr A AIE SR I R S Bt 4, e J1IE T 2 e B
Xtk AT KU R, B4E VaR(Value at Risk) 5 hm S R il A 5t < 1 s AT AE A LR, B ] 52
b PSS AT R ER AT 12 1) o

7.4.13.4.3.1 HARM XSO
SmEsL, NRMT

AR EER
2022 412 A 31 H 20214 12 A 31 H
b4 E
TiH
B i
N RME N RE
18 E A5 18 L 431
(%) (%)
T g M E T — R 691,062,501.48 93.19 | 1,174,261,717.64 94.39
T oM E v e %
T oM E M s — iR R 859,948.46 0.12
T oA — e Jm IR
AT AE Al os 7= — BUIE R B2
it 691,922,449.94 93.30 | 1,174,261,717.64 94.39

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

Nl G BT I SRR vl s Tl S5k e 8
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Br_EIRIEHE AN LA T 37 28 B PR A AR

FH R R A2 B ) A2 2y
g

XF B AR H 2R e B HE
MEE (A AR

VN-EF S
2022412 A 31 H

FAEER
2021412 A 31 H

A G B HE E T 5%

%) 72,630,000.00

A Z AR HE T B 5%

Wk %5 72,630,000.00

d: T 2021 4F 12 H 31 H: AREES RO A 6 MH, To 2 I 23R v FHAR MR XU

Xt 1 B A RE I

7.4.14 ARMHE

74141 &M TEARMETER S E
ANROHET R RAERZE R, B A ROE TR S B A B SR NG AT R I R A

B

BB MR BT ER T1T3 ERZ B AR

SR BRER R U A B AN O B 7 B 5 LR B ) % W) LS 1A i A\ AL

BRI ARSRB P BB I AN AT R A
74142 FEKUARMETH RS TR

741421 ZFEXREBMTEKASME

Az NRMT
\ ER ) LAREER
N R E TR LS R ATE IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 691,060,955.59 1,174,261,717.64
BRI R
B=EIX 861,494.35 -

&t 691,922,449.94 1,174,261,717.64

7.4.14.2.2 AR ERREREKE RS
AREE S VL FIEZ IR R FE TR A H ORI S E IR T 4 i A

SFAESRAE 5 B LT RIS AN G5, B I KR 28 5 ANVE R (B A5 Bk kA 1 38 5 A
WHER) BUR TAEATFRATENE N, AEEEA S TAEMH 252 5 WIS K H IR 38 5 A s BRI &
W5 U L A D R SR 23 1 A R ARMEL BN BB — 20 AR (1 V8 88 v SR FH PO AN T 8 N ARG
TASRMERIRERRRRE, €M ORI 2 FO M E R 36— 2RS35 = 2K
741423 BZERA RN ERE KRS HEH
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7414231 F=BRARWMERBRZESFER

Bz ANRMT

i H

A
2022 F 1 1 HA 2022 4F 12 1 31 H

A2 oy M Rt

LiEsgs ey

PSR

LIRIER

LoD

1,273,469.04

1,273,469.04

=4
A5 /4

s

LZIN
FHEIRIR

e
ETENEYN

2,443,265.47

2,443,265.47

=4
A5 B
R EVE

2,031,290.78

2,031,290.78

pas
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1 21 1R )
EERIES

2,031,290.78

2,031,290.78

T A
greliat
IRRIESRE)
Bk &

1)

LIRS
AR

861,494.35

861,494.35

LIRS
(LERRENIY]
B=REIR
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T ALY
P AR
SKIANG
BARR I
A2 3]
~IeHHE
AR Z) 15 2

71,426.66

71,426.66

M FT20224E12 F31H, ARIEGRAT IS =2 RIS 5 1k el 537 P R IES7 28 5 e L i A2 B £
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TR ZS ARG B 70l T AR A e AR sl . B ias S5 H

7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER

W ARG
TN
H) VAN
W *fﬁ;ﬁ RAMGEEER || SRR | AR
g : i 2 W% R
ﬁﬁ%@% 861,494.35 %ﬁﬁ%ﬂﬁiﬁ AR s | 23.19%-247.56% FURF 2

7.4.14.3 RS BLA SOt E T B SR T R B

T 2022 £ 12 A 31 H, ARE G RFFAARRFS A o E T 19 el 387 (2021 £F 12 A 31 H:
).
7.4.14.4 AR et E TR SR TR KA

ANCLA SO v 5 A < b B 7 A0 A7 £33 A3 LSO UM Ay et fof,  FLIK OB 2 fe i
EAZR N

7.4.15 G BT BRI AT S vHR R T Ul B B AR
B BT DUTR H ASE G0 B A S A = 2 T

88 HWHEAAHE

8.1 IARESH ™ HE KR
AL NRMT

75 T H & S BT (%)

1 &L 4y 691,062,501.48 92.25
Hope R 691,062,501.48 92.25

2 B R ey

3 ] 5 WA e 5 % 859,948.46 0.11
Hrr: fiip 859,948.46 0.11

B FRIESR
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5 S RATA AR

6 T NIR A 4 il 5 =
o ST R R SN
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e phgt
RATHE RS H &5 &6
7 i 47,634,061.61 6.36
it
8 HoAth 25 I % 7= 9,574,005.79 1.28
9 &t 749,130,517.34 100.00

VE: R AR AL G0 o i B 2 S ML E s I A So (8 338,913,864.56 G, L4 R
FEEHE LE N 45.70%.

8.2 BIRIATU R B ERRHE
8.2.1 WMEMRIBTWARFBENRERZHE
SmsL, NRTT

N S A RME AR LY
(%)
A VI N 0| 4 - -
KA 2,092,000.00 0.28
C il 3 228,929,230.88 30.87
b BT\ ) R B oK A= ] ]
HERDY
E jEisitn4 - .
F Hb & AT - -
G AS@IEH B AERTIEEOL, - -
H R ERIE LA - -
| 5 AT AME BRI 210.157 64 003
2k ’
J SRl 14,249,300.00 1.92
K J55 1l 27,737,830.00 3.74
L FH BTN 55 M 55l 51,998,421.00 7.01
M RIS IE s N &R 4 26,931,697.40 3.63
N IKHI RSN 2 F 5t A 2 - -
o] Ji B AR 5% BB RN H A AR 55, - -
P HE - -
Q TPAMASTAE - -
R AL RE AR R - .
S ©wE - i}
it 352,148,636.92 47.49

8.2.2 MEMIRIAT W REBFIER BB EREAS
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AT M) ARME (NRD RS R A R (%)
e H 5 AT 7 69,397,529.94 9.36
H 1 2 i 73,527,304.75 9.92
R IT PR fE 81,581,545.16 11.00
ERSESN 45,517,966.35 6.14
A5 w5 68,889,518.36 9.29
At 338,913,864.56 45.70

8.3 HIR#EA fatiHE b e B 15E LB KNP B BT B R4 B A 4
EHEAL: NRTTT

R | mIE | Rk SR (1) ARt AR
H LA (%)
1 00700 i TR I 230,900 68,889,518.36 9.29
2 03690 EKH—w 434,700 67,836,790.73 9.15
3 06969 JHLEE 7R [ B 5,636,000 61,017,773.01 8.23
4 601888 Hh [ A A 240,700 51,998,421.00 7.01
5 600519 DivMiE e 29,600 51,119,200.00 6.89
6 00268 S [E PR 3,044,000 45,517,966.35 6.14
7 600276 fEEREZ 904,600 34,854,238.00 4.70
8 01548 SRR A R 1,440,000 31,964,773.68 4.31
9 600132 PRI 245,700 31,297,266.00 4.22
10 300760 LT 91,200 28,816,464.00 3.89
11 001914 FARR 1,803,500 27,737,830.00 3.74
12 02269 ZiHAY) 472,000 25,234,162.88 3.40
13 300347 &R 220,800 23,139,840.00 3.12
14 600809 ULy 7 739 73,913 21,064,465.87 2.84
15 000858 MR W 98,900 17,870,241.00 2.41
16 000568 PN 73,000 16,372,440.00 2.21
17 300059 KT E 734,500 14,249,300.00 1.92
18 603338 WriLsh 7 271,796 13,005,438.60 1.75
19 688235 Rzl 94,338 12,495,068.10 1.68
20 01801 BIRAED) 321,000 9,605,778.95 1.30
21 01579 i |6 373,000 9,196,036.00 1.24
22 01789 % FREEIT 900,000 7,870,601.97 1.06
23 02252 MmanLEs N — B 191,000 5,425,543.33 0.73
24 300012 ESHE el 169,300 3,775,390.00 0.51
25 00291 e RELTRY 68,000 3,313,495.74 0.45
26 601899 -S4 209,200 2,092,000.00 0.28
27 02313 FH I ] e 19,900 1,560,739.21 0.21
28 06078 A | AV 29,600 1,480,684.35 0.20
29 300357 T4 25,400 1,399,540.00 0.19

4565 3L 77 7L



BRI A TSR B I 4 2022 SFEAE RS

30 688351 A 10,946 271,022.96 0.04
31 688132 HERA 4,844 110,443.20 0.01
32 301269 LYNIPN 850 74,749.00 0.01
33 301095 A 709 61,321.41 0.01
34 301327 B HRe 242 42,826.74 0.01
35 301308 LY 705 39,987.60 0.01
36 301195 BTk 330 24,103.20 0.00
37 301330 R IR 694 21,729.14 0.00
38 301152 KITHERE 433 20,195.12 0.00
39 301171 VIV NN 985 17,454.20 0.00
40 301363 EUFERIT 445 16,843.25 0.00
41 301115 AR A 685 16,467.40 0.00
42 301296 e+ 1,042 15,525.80 0.00
43 301328 Yl LT 191 14,699.36 0.00
44 301121 RHEBT 290 14,433.30 0.00
45 301339 WATE 913 14,233.67 0.00
46 301338 JUREAEHL 257 12,590.43 0.00
47 301366 — R 268 12,084.12 0.00
48 301132 R 468 11,456.64 0.00
49 301176 RS FA 544 9,188.16 0.00
50 301318 Y4k 206 8,598.44 0.00
51 301313 JLIEEL B 247 7,197.58 0.00
52 301285 s Hix 565 7,119.00 0.00
53 301319 AR £ 115 6,126.05 0.00
54 301270 DA A 210 5,957.70 0.00
55 301316 F Y SR 359 5,140.88 0.00

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

SRRAL: NIRRT

o ) 4
5 i ARG Ji S5 A4 K PN N e P A EL A
(%)
1 600893 friRsh 88,154,697.57 7.09
2 02269 ZiHAY) 87,277,873.86 7.02
3 601888 Hh [ A 75,217,151.24 6.05
4 601012 R L4t RE 60,088,898.60 4.83
5 002594 ] 60,024,944.92 4.82
6 06969 JHEE 7R [ B 59,519,309.23 478
7 300750 TEEAR 54,432,168.76 4.38
8 00700 i TR i 46,946,317.52 3.77
9 600276 fEEREZ 36,341,855.40 2.92
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10 002179 H G 36,101,830.68 2.90
11 002714 AR s 35,710,190.56 2.87
12 03690 EH—W 33,143,519.73 2.66
13 300760 L EST 32,696,534.24 2.63
14 01548 S WA YR 31,888,731.13 2.56
15 00268 U [ 31,867,558.83 2.56
16 600132 SRR 31,501,332.60 2.53
17 601899 -S4 30,767,968.00 2.47
18 001914 AR 28,196,340.15 2.27
19 01211 L SV e J5% 47 26,879,054.20 2.16
20 00586 HFIZ G 26,047,457.26 2.09

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

SRRAL: NIRRT

o7 A 4
5 i ZEARHS, Ji S8 A4 K A R 132 A P A EL A
(%)
1 002594 ] 100,916,904.94 8.11
2 601012 R HL LR RE 96,303,543.40 7.74
3 600893 friRshh 83,832,082.76 6.74
4 002415 T R AR 77,772,411.30 6.25
5 002475 DAY 74,973,055.40 6.03
6 002352 Jii =42 1 69,301,784.56 5.57
7 600519 DivMiE e 61,086,924.14 491
8 02269 ZiHAY) 58,112,134.38 4.67
9 600438 T8 Ry 57,729,426.90 4.64
10 00836 i 49,998,562.18 4,02
11 600276 fE 5 PR 24 47,848,954.87 3.85
12 300750 TR AL 45,827,651.50 3.68
13 01211 B P 3t Ji 43 39,162,669.00 3.15
14 002179 H G 37,055,218.00 2.98
15 688303 KARedR 33,943,813.65 2.73
16 000568 FINEE 29,775,238.99 2.39
17 00700 i TR 29,671,479.46 2.39
18 601899 -S4 29,407,379.00 2.36
19 002714 R 29,141,922.39 2.34
20 300413 T L 29,098,644.56 2.34
21 688169 F kB 28,751,461.54 2.31
22 601888 Hh [ A 27,669,150.00 2.22
23 00285 EL WP i F 25,987,841.93 2.09

TE e AT S A S H S RS e RS BN AR LRSS ) 3181, AN R ORAE 5 9 A
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8.4.3 TABE ) RRA BB Rk B B E R B

Az NRMIT
SENBEEE R RA (AS) B0 1,471,945,642.48
SEHBEERIURN (3D BT 1,649,054,261.30

T AT NBERHEA (RAD) AU SE BRSO OREZ) B H 4% K T2 R AZ <
(A AN TR AR H ) 3151, AFIEMRAZ S 2

8.5 MIARIEMIF MM R BFREAS
SR ARG

Fr 7% il N E o g B HE EL B (%)

R 177

1
2 JAT 2
3 &5

Horb: BORME SRR

(s Ariess

Alb AT R S o

AR (AT AE i) 859,948.46 0.12

[F Mk A7 5

4
5
6 rh ] SR 4
7
8
9

HoAt

10 &t 859,948.46 0.12

8.6 SPARIE A FMME oy Fe s B 15+E HL B AR /NHR P B AT 148 25 3 3R A
SR ARG

ISR

- s po s 4 70 i PN
7 FRARHS g5 4% &= (k) Ny IR FLLBI(%)
1 113661 e 22 B 6,830 859,948.46 0.12

8.7 BRI A A E LB SR #E LI RN HEF TR B SRR B 40
AFE G AR IR ARFFA B SHFIESR -

8.8 MEHREA AIESESFFE LA DHFHET LA RSB HA
AFE AR RARITFA ST RBB
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8.9 JPARIE A FMME oy Fe 4 B 15+E HL B RN R4S B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 MEWIARAZEES TR KIBARR KL 52 H 5L Y
8.10.1 HEMRAE ST MBI AR A

ARSI AR T AR FFAT AR B

8.10.2 AEESE R BRI KT BR

AN o AR KRS B SN, A HAOREDN H B, A IR R T sh MEdr . 52 D Im BRI A
LAl

ARIEGAEBAT AR A BRI TS, 1 Sl i T X IR 7 117 3 S AT 155 (1 4 07 0 2L IRV WAL 25 F 20
B E BRI HLLA R B ORE ROSR Y (2 R BRI B Sk B R ED  IFARIER R SR B 1B (3R
BB AR AR AR S 2 Bk 58 AR BRI BT Le sl s K, AR LR B IR ISR T A A
BT s AT 3 DU BRI B v W e 1k« XURRFAE At A 7K T O B Aith b BEATH 0% Ak %,
IR A 2 S8 5877 A1 B R AR G RS AT 3 1 XU

8.11 REHIRAES BT M EFAKRI A H LU
8.11.1 Ay fit S BB RBUR

o

8.11.2 &G WIARATE S 10 E BB St R B AR 25 9 40
AR H G AR A WA AR [ 5 £

8.11.3 AHIE AR BE PP
o

8.12 BEHAEMEME
8.12.1 AN, ARSI MHT T4 UES HRAT EARBE W LR A, A R
g H BT —E N Z B A TIPS, AT RIS .
8.12.2 B S IR W MHT T4 S, AAETESR TR B 4 A R 45 e IR ST P 22 A A T 552
8.12.3 HIARH A& TR 7= 1 B

Bfr. KRMIS
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1 17t ARIE < 260,228.60
2 IS K 9,225,004.26
3 ISl

4 ISUieil)s)

5 AT R R 88,772.93
6 FoAd R

7 e 2

8 oAt

9 &it 9,574,005.79

8.12.4 HIRFFA M4 TR B AT R A5t 37 A 40

ARSI AR AR R b T O I AT e 57

8.12.5 HIRAEI+ 4 B E A ETIE 32 PR L 0 B

ARH AR A R+ 44 BB SR R AN AR iU 52 R AT L

89 ESMPRAANGER

9.1 MIARESHIRFE AN BEFFAENGH

Brgps: 4y

FrE N5
o FEANF | PHBFEEN IR Ak e N e
R N
FE L0 s st . Ay
A A A A
AL 1] AL 1]
AR E KR
A 88,679.56 | 13,379,412.70 1.44% | 916,957,876.60 | 98.56%
=
AR AN LIR 100.00
4,054 22,504.69 0.00 0.00% | 91,234,015.96
&C %
X 1,008,191,892.
it 14,545 70,235.22 | 13,379,412.70 1.31% 55 98.69%
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9.2 MIAZESEHANMLN RFFAEEERIHIRL

TiH B ) A mmmE (D 7 3k 4 A A EL 451
AR HBIRIBE A 108,772.15 0.01%
HEEHNTAE ML 7R
R BKRIRE C 200.12 0.00%
HARES
f=ann 108,972.27 0.01%
9.3 HiRESEHEANNMN BIFARFBRE SN E X F B
RNFEHPEBN D HEEFRMF TIN5 AT ZRESMHSEREEXEHA 0,
ARSI SEHFEARESMP R ERIEEXEA 0.
810 FHAEEMTEZI
BfL: A

T H

e RARTE A

e i kiig C

H) Ze Al

HeERAMH (2021 411 H 16

1,125,870,740.66

133,118,542.23

AR ) A B 1,125,870,740.66 133,118,542.23
AHR A H R G R 38,874,803.27 14,583,571.90
P AR A 4 L [ 73 00 234,408,254.63 56,468,098.17
AR FABE R R B

AHR A AR T A0 B 0 930,337,289.30 91,234,015.96

111 EEHFRFEARSRY

811 EXRFf#Emw
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112 E&FHEAN, ES&HEARENEEHERITHERANFERS)
1. ARG INAESEHNERNFEZFWT:
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SRR EHANERERE
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EES AR EAREERANEREEE.
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.

2. AR A AR SILE N LTS E I TERANFZS T
ARG, T MR ESEE N L TR 5T TR = R AN S22,
11.3 BRESEFEAN. E&M™. B EWFHRIFR

IRE N T ARG AR S HIVRL . RS TN RS BTGB S AR 0 7 1Y)

YRR

11.4 BEEBERIFHHT

AR I JE S AR B SR (2
115 FIREWFRFA HWEESR AR BRI HEF

x

11.6 AESHITH RIS THIE 5 Fr i

AR S A AR i R RS D J < T TR S5 T

T B LN ST AR 2 1T 55 BT 9 A R T 76,000.00 Tt
AT LA IR Bt T IR HIELREIR . R A RAERHEES.

117 BEA, B AREREZEEANRZEERL T FHER

11.7.1 BEARERHEEAN A ZEERLTSEN

A A TEE BN S 0 BN Dy S A A A

1172 i ALREREEEN R ZEESRLTEERL

AR A TCEE AN S g BN Dy AR A A

11.8 EEMRIER AR5 BITHA X ER
11.8.1 EEMMUESAF R 5 BT R 8R R ESAHE I

b A ek Y
1'J#J£} B o

b A ek Y
1'J#J£} B o

SRR NRTT

I 54T 5 N SCAZ SR R A 4
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