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& AFHRES . B BR R SENRE SR B4,

7.4.13.4.1.1 FIZ XKD

Bpr: NRM
AHER
2022412 31 14K 1-5 4 5B E AR it
H
%

T 5 288,334,659.49 i i i 288’334'659';‘
s R D 1,234,873.18 - - 1,234,873.18
AR S 652,286.19 - - 41 652,286.19

N e 1,437,958,123.
T oM e 163,963,993.08)  139,304,120.54 - 1,134,690,009.49 "
S N IR G il % .
]\L$%+$J 399,944.119.63 | ] |399,944,119.6
I 3
ISR - - - - -
A ER D R - - - 201.03 201.03
GrrRat 854,129,931.57|  139,304,120.54 41,134,690,210.52/2,128,124,262.
63
Uik
TSR - - - . i
T 5y 4 b A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
NATE B - - - 9,272,385.63 9,272,385.63
AT 2 [A] 32K - - - 1,169,219.72 1,169,219.72
AT NS - - - 2,751,762.08 2,751,762.08
NATFEE 7 - - - 458,627.01  458,627.01
INERE: R e - - - 280,728.61]  280,728.61
RS F - - - 3,630.76 3,630.76
AR - - - - -
36 JE T A 47 A5 - - - - -
HoAth 471 451 - - - 1,692,412.86 1,692,412.86
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ﬁg

7

B2

g ik —E R IR S BUIE R IR BT A & 2022 SEAE AR

Tt - - 4|  15,628,766.67 15,628,766.67|
GBS YRR N 854,129,931.57  139,304,120.54 -4 1,119,061,443.85/2,112,495,495.
96
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
=
. 410,291,132.2
AT 410,291,132.23 - - - 3
i R D 3,631,556.86 - - 4 3,631,556.86
17 ARIE S 648,453.94 - - 4 648,453.94
N I 1,900,109,847.
T oM e 385,691,099.80) 30,189,000.00  70,577,000.00 1,413,652,747.74 5
S N IR G il % .
Jmééﬂj 862.300.630.00 | ] | 862,300,630.0
I 0
M ISIE 778 K - - - 5,985,488.24) 5,985,488.24
HAh %= - - - 2,926,087.04 2,926,087.04
A HR D R - - - 2,013,642.04/ 2,013,642.04
BrrRat 1,662,562,872.83 30,189,000.00 1,424,577,965.063,187,906,837.
70,577,000.00
89
i f5t
TSR - - - - -
5 M4 Rl A A5 - - - - -
iga et ik i - - - - -
SE H 5] ) 4 Rl %
FEER
s 341,734,229.9
MNATIESE H K - - - 341,734,229.92 )
AR IE [ 3k - - - - -
AT NS - - 4 3,568,531.98 3,568,531.98
NATFEE 7 - - 41 594,755.36 594,755.36,
MNAT R R 5% B - - {4 377,880.65 377,880.65
N AZ A B - - - 631.54 631.54
MATF]E, - - - - -
AR - - - - -
16 JE T A 47 A5 - - - - -
oAt 4 £ . - 4 2,792,586.45 | 2,792,586.45
Uil Tigseay - - 4 349,068,615.90 349,068,615.9
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0

M R AR EE R 1

1,662,562,872.83

30,189,000.00

70,577,000.00

1,075,509,349.16

2,838,838,221.

99

T RAFRAARIE GG KGRI EANE, %A 20002 A 3 FHE 0y H B H

REHEFLTK.

7.4.13.4.1.2 FIZR R R BURAE 7B
2022 4212 A 31 H, AEEFAKIZE 5 MO A RAME 5 385 5= g
14.36%(2021 4F 12 H 31 H: 17.14%), U35 HIZRMAR S0 T A5 44 0 7= Jo oK R4 (2021 4F

12 A 31 H: [).

7.4.13.4.2 AMC X6

AN IR i <k TR 2 SR SOR SR BT RNV R AR S T A AR B XA . AR dE <
HIpT A 57 ST A N R i, I ERANE AR . A SE 8 BENSE HR AL G AN kT itk

T,
7.4.13.4.2.1 ANC XS i O
Bfr. NRMt
ZAHAR
2022412 H31H
I H
£IT M
it
HEANRT HEANRT
PL Ak 1 T
8=
ﬁ;%‘&éﬁyﬁ 131,014,579.93 131,014,579.93
BrEA 131,014,579.93 131,014,579.93
PL Ak v
ki
FRAT
B R
131,014,579.93 131,014,579.93
A IE R B R
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RN I - FRH ARG RIS

=N

\3

o)

TG 2022 AEAE R

mpeL ]
EEER
2021412H31H
mH
%70 i
FEANRE FEANRE o

bL S 1 Tk 4
B =
zgjﬁﬁﬁ%‘ 174,142,614.85 174,142,614.85
®reait 174,142,614.85 174,142,614.85
LS O A
Fy $i £t
i e
gl
A IC R R 174,142,614.85 174,142,614.85
mpeL ]

7.4.13.4.2.2 ANC XU B EUR AR 2

iz B i H— 2 DAAPMR A 7T 37 78 B (R AR
XFH =R H A G B E
EALE L EE R VAN
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#/1%4 6,550,000.00 1#11#4 8,710,000.00
HE AN AR T2 AE 5% /0% 6,550,000.00 /%] 8,710,000.00

7.4.13.4.3 FHAtAAE XU

LA AR A% IR 415 o <5 P 465 < i T P 2 S BOR SR B <87 B2 PRI o i 3 M) 2R AN AN 22 DA
(T 3 Rl R AR B T R A e B (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) R 7 352 5
P S AR FR AR UE) BT 2, O T I P At A e JXUR AR B 25 R AT 4k B 22 G U s e
THRIRZ , ] BERIE T UE 7 T 7 B AR B BN R 520

AR AR BN M AN B BT AL A 0 AR, RIS BT R R S

DRI DL BRI 3T, G AR I AT IGO0, M B e B A A S M R e s TR B MIESR
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Hegz D ik — A IR G B SR B G 2022 SR AR R

(RI5E PRI BT S B 3T, MEHRAT G 2k e i A 240 Y Bl O B0 B8 A P EAT 8058 . AR & BN E
WSS OB ARG, SRR B ICE . IR H ST, RESIN AT RE A A
(I A% ARG o

AR il i BB A ) 0 PG R AR L A AN A XU, o AR PR BT AH & PP BESR B A B I L
174 20%-65%; & I bR A I SR B0 BE LB AN R I 4 B e S 5 72 1 50%; BENAS o H H &, kR B
W0, H AU S AR MM S RIEE 5, 25 DR B g B 291 H AR — S LN I BUR 2= AT
I TUTFER) 5%, P IE NS SR AT G A I ORIE S ARSI . BhAh, AR B RAE
B BN HRASE G TR MRS U S 1, € U032 ] 22 P B DR 3k e BEAT XU JEE
4% VaR (Value at Risk) 55 85I A5 <5 I AOTEAE A XU, BN ] SE st g XURS: 1EAT BRI AT 428
o

7.4.13.4.3.1 HAb4HE XS A
SN NRTIT

AR AR
2022 4F 12 A 31 H 20214 12 A 31 H
b3 4 o
TiH
PR B
AN RME nRME
18 EL A1 18 L 431
(%) (%)
5 A g e — B R 1,134,690,009.49 53.71 | 1,413,652,747.74 49.80
T oM e s HR
T oM e T — IR R 133,449,595.82 6.32
B Rt el v i ol = E 5 1
RTAE G bt 7= — BUIEF Bt
it 1,268,139,605.31 60.03 | 1,413,652,747.74 49.80

7.4.13.4.3.2 FARAHRE RS OGR4 BT

- oI s KUK e Tl 20 L R [ A 5
e B bR DA LA T 2 B R
SO A1 (2 ] B o P v L
NS FI2E RS A5 S A 3 e G AR
A AERER
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2022 %12 A 31 H

20214 12 A 31 H

Mg b s vE - 5%

N 155,160,000.00

N7 108,480,000.00

A& AR HE T B 5%

k> #] 155,160,000.00

/> #7 108,480,000.00

7.4.14 ARHE
74141 &M TEARMETER T E
ANROHET R RAERZE R, B A ROE TR S B A B S N E TR I A

JEIRIE -

BRI AR P B AR AE R R i3 LR G AR (R AR

BB )R BRER— 2 U N AL A DG B 7 B A7 it LR B R R LS TR AL

BB )RR AR P B AR AN T S N
7.4.142 RERUARMET RSB TA
741421 ZFREREMTENARME

Az NRMT
‘ A LEFER
N E TR S BT RE IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 1,265,644,933.37 1,550,147,870.58
BRI 169,818,517.80 349,231,504.49
B=EIX 2,494,671.94 730,472.47

&it 1,437,958,123.11 1,900,109,847.54

7.4.14.2.2 AR ERTREREIRE KT
A F 4 UL F IS E R 2 A S IR A2 H ORI 2 IR 2 TR B (R A

X UESRAE 5 B LRI BCR AR, A HLE RS R 52 o) AN R (B Bk Bk A5 I 1RO 58 2 A
WER) BUR TARAIFRATENG O, A e AL TEM H 2585 KRG R H IR 225 ANE R A &
BRAEE SUITRLR A DR B SR AN (5373 B 2 SR LA — 2 U0s AR Al (B0 1 2 mh R 1 AN ) L g A AEX
TSN E R MRE R, W A R AR AR I 2 SO O LR 55— )2 UG R 5 =R K

7.4.142.3 FE=ZBRARMERBRZESER
7414231 F=BRARMERBRZESER

Bfr: AR
i H N
202241 1 H&E 2022412 H 31 H
G A At
RFFHE i T
LIRS 730,472.47 730,472.47
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Hegz D ik — A IR G B SR B G 2022 SR AR R

ERIePX

- 3,400,299.02

3,400,299.02

=4
A5 /4

Z

LZIN
FHEIRIK

e
ETENEYN

- 7,837,068.95

7,837,068.95

=4
A5 Bl 45
KA

- 6,200,969.40

6,200,969.40

1
e A
P 2 FRO A
(EEEIES

- 6,200,969.40

6,200,969.40

T A
greliat
IERIESRE)
Bk &

)

LIRS
AR

- 2,494,671.94

2,494,671.94

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

- 63,576.46

63,576.46

i H

AE T A
2021 %6 A 9 H (EEEFAEKH) £ 20214 12 H

31 H

A Ve Rl

e BBt

L H R
HX?K oAy

BRI

ERIIoP

- 609,756.48

609,756.48

=4
A5 /4

Z

N
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LR E R IR S BUIE 4R B R 4 2022 SEAFE A

FHEIRIR

e
ETENEYN

51t
R B,
% B

120,715.99

120,715.99

pas
H: A
1 21 R )
EERUES

120,715.99

120,715.99

I
/F = LI&_IIIIL
IERIESRE)
Wk CH

1)

LIRS
AR

730,472.47

730,472.47

R
URERZERIN
F=EK
AT S AORE
TEAAHA
P 2 A
SEIAIAR
EERPNIY
)
AN E
BTk

120,715.99

120,715.99

e F20224E12H31H, ARERFERE =2 RS54
PR 345 P P IR S48 %

HAZ SRR -

TSR G ARG ER 2 T AFIER T ) 2 Fe i EAR s . RIS H

7414232 FHEEATTREMAERE =ZFRA RMHETERFBRL

RLBE = AR 5 5 B B A By (H 4
T2022 [, AHE G N =R IEE HIAE D) PE e b B 7 20 IR A 5 SR AT I

g, AT
i N
HA S A\ 4 AN
g | PPEEET gmmpsie g | TEOMRCES | SARf
" 1t Z IR F
?Eﬁ%@ﬂﬁ 2,494,671.94 %i&j{ﬁ%]ﬂﬁfﬁiﬁu TRHAU s 2 | 23.19%-247.56% WIVEPS
5 H TAERERA | REISEEAR | A TS B
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et 2% RGP | 52l
ft PAIPSA

NrapiE=paya 1 22 ;/\ \ ﬁ . - .
BRI | o0 7 47 Trimumzztéz T —— 3548"/;17836 G
o - °

7.4.14.3 JERFEEH DA RpHETHE SR TR B3
12022 412 H 31 H, AEEGARFFA AEFFEM LA su i B T2 I i 5577 (2021 4F 12 H 31 H:

[7])

7.4.14.4 AUA R ETHE LS5 T B HZCU A
ANCAA SO B T B B A b 8 7 A 67 £5 o B M SGRR IURD oAt & b 77 657, LK IAME 5 2 fo iy

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

8.1 MIRESFTASENR

88 WEAAHE

SARAL: NIRRT

JF5 i H &5 GRS SIS (%)

1 e 1,134,690,009.49 53.32
Hope R 1,134,690,009.49 53.32

2 R4t

3 [i] 5 Wi Al 4 % 303,268,113.62 14.25
Hpe figz 303,268,113.62 14.25

B SCRAIESR

4 Dt L5 gty

5 S RATA SR T

6 SN IR 4 il % 399,944,119.63 18.79
o ST R D £ SN
Ee R

7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ/ﬁé\ 289,569,532.67 13.61
118

8 HoAth 25 T 7 652,487.22 0.03

9 Hit 2,128,124,262.63 100.00
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eIk FRAA

s

e BUIE SR I 4 2022 SEAFE A

VE: R ARSI G o P A E A S ML 3% 5 s A o S 131,014,579.93 Jt, G

P EE EE N 6.20%.

8.2 MIRZAT WA R ERTAS

8.2.1 MEMIRIAT WA REITARERRAS

SRR NRTT

- " A o 5 4 B A L A
(%)

A Y-S N SR\ 4 2,052,622.00 0.10
PRI - i
izl 799,993,226.88 37.87

D B, 71 MASKEFH 3,780,335.00 0.18
HERD A

E pecsiin|4 - -

F LR 22,165.00 0.00

G by e | 4 26,770.50 0.00

H R ERIE LA - -

| F AR AT AME BRI 56.134.895.01 575
£l

J SRl 46,679,968.38 221

K J5 H Y - -

L BT AR 55 M 55k - -

M BEEEH SR AR S5 423,688.35 0.02

N UICRIREZ Ny 7SS g k=B LN 4 22,233,758.80 1.05

o) Ji B AR 5% BB AN H A AR 551, - -

P HE - -

Q PARRS TAE 27,404,807.64 1.30

R Ak AR E AR R 42,923,192.00 2.03

S e - -
it 1,003,675,429.56 47.51

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S

AT ARl CNRmD b 3R E B E L (%)
JEH & A0 TE A 45,926,771.37 2.17
[T A 85,087,808.56 4.03
f=ann 131,014,579.93 6.20
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A

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 601567 —REST 7,005,980 94,440,610.40 4.47
2 300733 (eI 3,973,000 82,161,640.00 3.89
3 02273 fi] A 1,170,600 52,805,924.03 2.50
4 03690 EH—W 294,300 45,926,771.37 2.17
5 603239 WAl 2,826,900 41,385,816.00 1.96
6 300035 HR LS, 1,999,100 41,141,478.00 1.95
7 000768 HT I K 1,369,200 34,846,140.00 1.65
8 000999 = 740,600 34,667,486.00 1.64
9 300320 HEIE Iy 3,301,200 33,870,312.00 1.60
10 00570 [ 2 10,180,000 32,281,884.53 1.53
11 603338 WriLgh 7 670,700 32,092,995.00 1.52
12 600398 W2 K 5,759,700 30,526,410.00 1.45
13 000776 7 IRAES 1,952,700 30,247,323.00 1.43
14 300709 KR 1,043,100 29,404,989.00 1.39
15 300143 A 2,693,100 27,388,827.00 1.30
16 603267 5L B 261,600 26,463,456.00 1.25
17 002291 EER 1,900,200 24,702,600.00 1.17
18 002444 EERH 1,289,000 24,465,220.00 1.16
19 002768 sNivay 838,100 24,321,662.00 1.15
20 601222 RPEREVE 2,759,300 23,702,387.00 1.12
21 688667 72 s 261,727 22,775,483.54 1.08
22 300413 T L 744,400 22,346,888.00 1.06
23 002034 HE B IR 1,232,470 22,233,758.80 1.05
24 688498 TR 172,431 20,610,677.43 0.98
25 300182 T Ry 4,603,200 20,576,304.00 0.97
26 000538 mHEHEZ% 360,000 19,569,600.00 0.93
27 300026 A HZ 3,049,200 17,319,456.00 0.82
28 600030 HFEIESR 821,200 16,350,092.00 0.77
29 300248 BT 1,811,900 15,944,720.00 0.75
30 688658 it FE 24l 805,899 15,569,968.68 0.74
31 688023 ZIEE R 75,412 14,931,576.00 0.71
32 603712 +t—= 426,400 14,889,888.00 0.70
33 300613 & 296,550 14,866,051.50 0.70
34 300323 EREH 2,278,800 14,698,260.00 0.70
35 300726 FIEHET 324,500 14,323,430.00 0.68
36 600893 Wik 7 331,600 14,020,048.00 0.66
37 600523 L INiia iy 582,400 11,380,096.00 0.54
38 300494 TSR W 2% 720,100 10,751,093.00 0.51
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603313 BHE 955,780 10,131,268.00 0.48
603337 At 461,800 8,792,672.00 0.42
000333 LML H 149,900 7,764,820.00 0.37
002017 FRETIRE 549,100 7,220,665.00 0.34
603327 FEBRHE 447,500 7,200,275.00 0.34
605368 WRBRR 306,100 3,780,335.00 0.18
688636 BHIL 31,697 3,344,667.44 0.16
688690 PR 42,450 2,197,636.50 0.10
688041 HOLEE 40,473 1,584,517.95 0.08
300896 TR 2,223 1,258,996.05 0.06
300645 IECEE 44,700 1,125,546.00 0.05
300498 AR v & iy 54,400 1,067,872.00 0.05
002714 AR s 20,200 984,750.00 0.05
603345 IR 5,700 922,716.00 0.04
600519 wMFE 500 863,500.00 0.04
688172 MR 40,177 762,559.46 0.04
688286 B Ay 14,640 721,752.00 0.03
688392 O R 75 4,785 692,437.35 0.03
002025 I R 7,700 510,125.00 0.02
601208 PN EEE5 40,700 465,201.00 0.02
600809 Ll 7 ¥y 1,000 284,990.00 0.01
301356 RIRBA 6,132 276,680.38 0.01
300938 15 M AR HE 7,600 254,144.00 0.01
688789 PR 1,103 190,410.89 0.01
301115 AR A 6,850 169,544.35 0.01
301328 Yl LT 1,910 153,250.76 0.01
301339 WATE 9,127 150,339.65 0.01
301280 BRI A 2,783 132,065.20 0.01
301366 — R 2,672 124,831.72 0.01
301361 AN S E5a 5,169 115,134.16 0.01
688376 E3LY k5T 3,713 105,783.37 0.01
301269 HERILK 1,168 102,713.92 0.00
301176 RS HA 5,431 94,661.79 0.00
688180 LAY 1,445 90,457.00 0.00
688419 iy 73} 252 % 3,039 89,468.16 0.00
601136 HENHES 4,739 82,553.38 0.00
688252 RAti4E: 5,201 82,071.78 0.00
301398 SRR L 2,549 78,837.80 0.00
301285 s Hik 5,643 73,945.48 0.00
001301 i KR 1,164 68,722.56 0.00
301095 IS 740 64,002.60 0.00
301270 DALy 2,095 62,884.70 0.00
301308 L 819 46,453.68 0.00
301327 B Hhe 242 42,826.74 0.00
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83 601022 T 1,983 26,770.50 0.00
84 301195 JeEg R 330 24,103.20 0.00
85 301263 =B 682 22,165.00 0.00
86 603255 RS 489 21,956.10 0.00
87 301330 R IR 694 21,729.14 0.00
88 301152 KITHERE 433 20,195.12 0.00
89 301171 SRR T 985 17,454.20 0.00
90 301363 FUFERIT 445 16,843.25 0.00
91 301103 fr FCHR L 507 15,980.64 0.00
92 301296 wrEE 1,042 15,525.80 0.00
93 301121 RHEBT 290 14,433.30 0.00
94 301377 SR} 770 13,575.10 0.00
95 301338 U FEAL 257 12,590.43 0.00
96 001256 I X RH 474 12,390.36 0.00
97 001333 FE A 426 12,332.70 0.00
98 301290 KEEITY 330 11,592.90 0.00
99 301132 R 468 11,456.64 0.00
100 301277 ok 439 11,317.42 0.00
101 301265 HFIR 819 9,336.60 0.00
102 301318 Yt g4k 206 8,598.44 0.00
103 301198 HIEAT 340 8,241.60 0.00
104 301313 JLIEEL B 247 7,197.58 0.00
105 301388 R R A 292 6,307.20 0.00
106 301368 RV 337 6,241.24 0.00
107 301319 AR £ 115 6,126.05 0.00
108 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
EA: AR

o ) 4
5 i ZEARHS Ji% S 24 PR N SN T P A EL A
(%)
1 03690 EH—W 86,970,780.66 3.06
2 000768 H Pk 71,403,893.81 2.52
3 300035 RS, 65,948,156.86 2.32
4 000999 HiE =L 60,790,476.00 2.14
5 02273 [i] A 55,333,656.41 1.95
6 300026 ANEEZN4 51,353,607.00 1.81
7 000776 JTRAES 51,075,853.91 1.80
8 688180 LAY 51,059,042.39 1.80
9 603267 8 378 BT 47,512,247.56 1.67
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10 002291 PEERH 47,317,153.97 1.67
11 300726 FILHT 46,555,584.92 1.64
12 000001 P RAT 45,393,465.81 1.60
13 603239 WAL 44,924,481.00 1.58
14 603283 FENS 1 44,828,863.00 1.58
15 601567 —REST 44,564,707.81 1.57
16 000333 EMEEH] 43,871,190.14 1.55
17 002768 ] BBy 40,224,673.00 1.42
18 600711 N4 38,073,790.00 1.34
19 601222 RV RE IR 37,930,328.48 1.34
20 603712 +t—= 37,547,648.00 1.32

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
EA: AR

o7 A 4
5 i ZEARHS, Ji S8 A4 K A R 132 A P A EL A
(%)
1 600690 W IR 64,739,834.51 2.28
2 603283 %Hﬁﬂxh‘ 61,167,481.10 2.15
3 600557 e 32 2N |4 54,735,805.55 1.93
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