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s AR AR T AHE 5% %y 620,000.00 Hn%J 320,000.00
AR AR MIZ{E 5% k%) 620,000.00 ek /%3 320,000.00

7.4.13.4.3 HAMHE RS

HCAbA M JRURSE 2 i 21k < i R < i T B 1) 2 R A BOR SR B eI 2 R Bk T 3 A SR AN ANV 3 LAS K
T S s DR 3R AR B T A AR B B B XU o A 3k 4 2 B THIE SR A2 5 BT L T BARAT 8] [ 17 3758 5
B ER CE AFFE SR UE) A5 » o T s PO AU A% XURSE SRS T B AMIE 7 RAT AR ) B 2 1S DL B R
TSN, ] BRI TIE 25 T 7 AR B 3 B 2

AT B I B BENAEA AN B R A A i A e, SR BT R RO SENS, JE X R A
DRI OL BRI 0T, S SRR IS AT IGO0, M B e B R L S A B e s TR MR
(RI5E PRI BT S B3 M, SEHRAT & 2k i i A 200 Y B O B0 B8 A P EAT 8058 . AN IR 2 0 BN GE
WAL S W SO ALA, RS, B ECE . IRBH A AT B, RESINI T RE K A4
TS A AU o

A it i BB A ) 0 PG PR AR L A AN A XU, o AR PR B AH 5 P BESR B  SRR EL D B <
P71 60%-95%; I BEIEAR A S 1 BT LA AN oL 4 S B 77 1) 50%; BN S H H 8 AEFIBR
TR EARHMNN L B IRES G, N A IRRFILE a0 2130 H AL — 4 DLA FBUR G MR T 2L & 57
FRAHER 5%, HhEleEAAE AR AN & A7 M ORIEE MNP AR B b b it it TR
I 5% AP R A2 A B LA R R AT

UL, ASTE G G BN AR FOR AL G Fr R BIE SR I R S B 4, 8 JIE T 2 e B
XA AT MBS LB, A4S VaR(Value at Risk) b 55 A I 1A I <5 107 e AR 98 7 AN A LR, B2 I P 5
b DA AT R R AT 12 1) o

7.4.13.4.3.1 FHARM XSO
SmEsL, NRMT

AHA FARER
2022 4F 12 H 31 H 20214F 12 H 31 H
i 2k i 2k
IH
B B
KA NIHE
A 1H EL A
(%) (%)

5 58 jidk 78 7T



WF 5 RE 4y 2022 FEAE IR 2

5GP bt r — I SR Y 72,188,319.76 86.50 128,927,743.27 92.82
A G PG b P — R S AR Y

5L oy 1 < Rl R P — iR AR 185,049.30 0.22

AoV RL T P — St R ARt

ATAE A R 55 7= — BLIE R 5%

Ait 72,373,369.06 86.72 128,927,743.27 92.82

7.4.13.4.3.2 FARAHRE KRS OB 43 BT

H G T O A AR e Tk S B HE R 22 5))

Fis B 1R LS A 370 7 B A
SR 7= B i 3 4 B P L
W AH CRfr AR
AH 2 XU A 5 1) A8 5 AT AEREE
ST

2022 %12 A 31 H

20214 12 A 31 H

Mg b vE - 5%

N4y 5,150,000.00

N4y 5,150,000.00

AV & AR HE T B 5%

ik />4 5,150,000.00

ik /4 5,150,000.00

7.4.14 ARME

74141 &M TEARMETER S E
ANROHET R RAERZE R, BXA ROE TR S B A B S N E AT R I iR A

JEUIRIE -

BRI AR P B AR AE R RR i3 LR & VAR (R AR

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

BB )RR AR = B AN T S N
7.4.142 FERUARMET RSB TA
741421 ZFEREMTENARME

Az NRMIT
\ A LAREER
NRMETF RS RTERER
2022 %12 A 31 H 20214 12 A 31 H

F—JEIR 72,373,369.06 128,655,870.35
FJEIR 5,504.49
B=EIX 522,192.41

&t 72,373,369.06 129,183,567.25

7.4.14.2.2 AR ERREREKE RS
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS

AN G A B R UL TR H 4 R S TR A H ORI SR IR TR e e (R e

X UESRAE 5 B LRI BCR AR, A HLE RS R 52 o) AN R (B B Bk A5 I 1RO 58 2 A
WER) BUR TARAIFRATENG O, A AL TEM H 2585 KRG R H W6 225 AE R A &
PR IR AH R BER AN BR FRMME SN B — JZ 0 IFHRYE it 1 B v SR B AN T R A A0

T FHERF

MARESE, iff AR S IBEER AR I3 10 2 SCAEL I & 28— JR UG R 2 = JR IR

7.4.142.3 FE=ZBRARMERBRZESER
7414231 FE=BRARMERBRZESFER

Az ARMT

i H

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

A2 oy M Rt

LB e

E::) IR
Hﬁ?ﬁ Ay

=

LIRIER

522,192.41

522,192.41

ERIePX

44,566.01

44,566.01

=4
A5 /4

Z

LZIN
FHEIRIR

et
ETENEYN

846,019.29

846,019.29

=4
A5 B
R EVE

279,260.87

279,260.87

pas
H: A
P 21 1R )
EERIES

279,260.87

279,260.87

T A
greliat
IRRIESRE)
Bk &

1)

LIRS
AR

LIRS
(AERRENIY]
B=RIR
R
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS

TEAZHY]
P 2 AR
KA
BT R
A2 )
~fehrE
AR B0

T H

A AT ]
2021 3 A 26 H (EEEFAMH) £ 202112 A 31 H

A Ve Rl

e BBt

L H R
HX?K oAy

LIRIER

E LIPS

- 197,291.23

197,291.23

=4
AR 145
W

FeN
B=REIK

e
B=REIK

=4
A5 Bl 45
KA

- 324,901.18

324,901.18

pas
H: A
I 21 1R )
EERIES

- 324,901.18

324,901.18

TSR
grliat
RIS B
Wk i

)

LIES
AR

- 522,192.41

522,192.41

LIES
(AERRERiY]
HEIRIR
CAT A
TEAZHY]
P AR
KA
BT R
A2 )
I fe e

- 324,901.18

324,901.18
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WF 5 RE 4y 2022 FEAE IR 2

AR )5

T 120224512 31 H, AR K =R RIS 5 MRl B ™ 9 IE SR 52 5 Bt L 28 5 {5 i 1E
PRI BT . 1202240 15, A KL< N ER = J2 ICHFe Y A 5C 9 P <Rl 8 77 450 D PR A S 45 SR PT

AL NIRER BB

TSR B ARG B R 200 T AR AR ) A Fe (B AR A &

T S H

7.4.14.2.32 HHBEATHEHMAERE =B RARMMETERER

. ARG
RSN
AN
iH LifEA A A gy | MRS | Ak
/! il P E S
25 3 A I ST A AR S #
MBI 650 100,41 %/””*%Eﬁ%gz W% | 32.15%-178.36% | Ui

7.4.14.3 RSP A SAMETHE K SR TR K3 9

T 2022 912 H 31 H, KRS RFHIEFFEMI LA M ETHER SR T = (2021 4 12 H 31 H:

I7]) o

7.4.14.4 APA RETHER LR T AU

ANPAA SR BT B AR e B AN A7 651 T AR BSGRIUAN HA fh  fot, LK (L 5 2 Fe i

EHMAZEMRAD.

7.4.15 G BT BRI IAT SRR T Ul B B AR
B BT DR H S G0 i B A S A 2 2 T

8.1 HIAREEFAAHER

88 HWHEAAHE

SRR NRTT

P45 i H & GRS S E IS (%)
1 B 4% % 72,188,319.76 85.87
Hope R 72,188,319.76 85.87
2 R et
3 ] 5 WA e 5 % 185,049.30 0.22
Hrr: fitp 185,049.30 0.22
B SRR SR
4 Dt L5 gy

62 TIL 78 L



AR G RIS BT I 4 2022 SFAF B R
5 S RbATAE IR
6 TN IR A x5
o s S T 1 SR
B LR
. fﬁﬁﬁ%ﬁk%ﬂ SHEMNEE 11.545.980.13 1373
Tt
8 Hopth % 15155 7 146,349.19 0.17
9 At 84,065,698.38 100.00

VE: IR IR AEL & IE I BOE AT LR A A R E A 12332369.49 JT, IR EHE
HHE LN 14.78%.

8.2 MIRZAT WA R ER T AS

8.2.1 MEMIRIAT WA REITA R R RAS

SRR NRTT

o e Aot AR
(%)

A VSO N O 11

B KA

C pib e 41,994,142.88 50.32
5 HLT. #T0. RS B oK A= R 181 816,00 020

LITA4 ’

E pecsiin|4

F bR AN

G ASEISH B AEATHEEOL,

H A1 B

| B B A AE B R 17 679.989.39 2119

£l R

J SRl

K S Hu =l

L LB AN 45 M 55k

M TR 2RI TR AR 55l

N KA FRBEAN 2 JL 5 it H

o) J& R 55 AE R RN A IR 55,

P HE

Q PARMASTAE

R A AR E R RO
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS
S ZiE -
Sann 59,855,950.27 71.72

8.2.2 MEMIRIAT W REBFIER R B EREAS

GRIE =l ARME (NRM) o 3G R P E L] (%)
EISSrN 12,332,369.49 14.78
&t 12,332,369.49 14.78

8.3 JIARI A FAMME b e 3™ 15E L K/ N B BT B R 5 A

SRR NRTIT

e | omEEm | sk M (1) Al AR
fE LB (%)
1 01347 AT F AR 279,000 6,791,308.49 8.14
2 00981 RO B 371,000 5,541,061.00 6.64
3 688111 EAIPIYN 20,292 5,367,031.08 6.43
4 002475 ATV 105,200 3,340,100.00 4.00
5 002371 677441 10,800 2,433,240.00 2.92
6 688047 et Rt 25,754 2,200,679.30 2.64
7 002897 B 35,600 2,092,924.00 251
8 600536 HH [ R A 30,800 1,796,564.00 2.15
9 300438 RS % R 20,350 1,587,096.50 1.90
10 300014 ¢4 e 16,438 1,444,900.20 1.73
11 300674 FERHE 101,800 1,430,290.00 1.71
12 603496 TH N RHS 91,900 1,397,799.00 1.67
13 300054 SR A 61,700 1,313,593.00 1.57
14 688118 W oofE R 72,643 1,285,054.67 1.54
15 300693 BEELE A 23,000 1,248,440.00 1.50
16 603501 FIR Ay 15,108 1,164,675.72 1.40
17 603239 WAl 78,600 1,150,704.00 1.38
18 688008 TR R 17,780 1,113,028.00 1.33
19 688041 HOLEE 27,069 1,086,008.28 1.30
20 688208 THERHY 34,219 1,079,609.45 1.29
21 300567 W HE T 21,200 1,064,240.00 1.28
22 601138 Tolk & Bk 115,600 1,061,208.00 1.27
23 300366 BEERE 109,600 1,054,352.00 1.26
24 300274 FH ' FLE 9,000 1,006,200.00 1.21
25 002459 R 16,500 991,485.00 1.19
26 688279 I I R 4 10,783 928,416.30 1.11
27 300613 & I 18,094 907,052.22 1.09
28 300750 TR AL 2,200 865,524.00 1.04
29 688498 AR 6,630 792,483.90 0.95
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T FRE IR G BOIF R4 B AL 2022 A AR
30 300782 B4k 6,740 770,382.00 0.92
31 002903 FIHIE 38,000 759,620.00 0.91
32 300491 HAE R 54,500 753,190.00 0.90
33 688223 rmFHRE R 49,362 723,153.30 0.87
34 002460 EER A 9,920 689,539.20 0.83
35 688167 (EDl %53 7,230 674,775.90 0.81
36 002851 F KK 25,600 664,576.00 0.80
37 688439 PRI 5,524 656,693.12 0.79
38 002236 KA 53,100 600,561.00 0.72
39 603011 HHERe 72,200 589,874.00 0.71
40 002368 N Aibe 20,900 587,917.00 0.70
41 688628 SIS 19,723 567,036.25 0.68
42 300627 T 19,200 533,760.00 0.64
43 688368 im = IR 4,775 533,367.50 0.64
44 688258 H {55 12,748 521,393.20 0.62
45 600559 EASRR] 18,300 503,799.00 0.60
46 300323 e 75,200 485,040.00 0.58
47 002555 = hHE 23,700 428,970.00 0.51
48 300881 BRI 13,300 426,797.00 0.51
49 002380 iz = 30,200 425,518.00 0.51
50 600586 KA LY S5 46,600 405,886.00 0.49
51 002415 T e AN, 11,400 395,352.00 0.47
52 688031 ESFHL 4,261 387,751.00 0.46
53 688099 o S 5,464 385,266.64 0.46
54 688120 HEiFER 1,694 380,387.70 0.46
55 301269 LY NIPN 4,200 378,294.00 0.45
56 688170 (YR O 8,011 376,116.45 0.45
57 301208 HHR RN 7,100 361,603.00 0.43
58 688063 IRBERHE 1,138 359,209.70 0.43
59 688201 fFatted 6,250 354,875.00 0.43
60 300763 HIRBHE 1,900 342,095.00 0.41
61 300568 IR 15,600 331,656.00 0.40
62 300766 HEHzh 30,600 321,300.00 0.39
63 688376 E3LY k5T 9,551 298,755.28 0.36
64 688622 ENELE 8,596 279,370.00 0.33
65 688325 FE 5,347 217,836.78 0.26
66 301369 BB R 2,400 216,360.00 0.26
67 688390 ] 48 648 209,362.32 0.25
68 300953 AR 2,200 181,830.00 0.22
69 600509 KE Reds 35,100 181,818.00 0.22
70 300102 HE IR HL 26,600 168,112.00 0.20
71 688392 O R 75 1,006 145,578.26 0.17
72 002444 B AR 2,100 39,858.00 0.05
73 002241 ORIy 1,600 26,928.00 0.03
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS

74 301117 HZG R 90 7,137.00 0.01
75 301200 PN 63 2,469.60 0.00
76 301123 ZE/RK T 95 2,081.45 0.00

8.4 WMEHARER R AGHEARZ)
8.4.1 RiHFTASHEHHIIES T FH 2% 5HT 20 4 KIREE A4
EA: AR

o ) i 4
5 i ZEARHS, Ji% S A4 PR N SN T P A EL A
(%)
1 300274 FH ' FLE 7,833,942.03 5.64
2 002475 AZIN 7,708,096.50 5.55
3 002371 Jb77 %4 7,671,751.70 5.52
4 300953 RARRHE 7,374,520.60 5.31
5 300750 TEEAR 6,619,360.09 4.77
6 01347 HEHT e A 6,408,440.86 4.61
7 002850 BHEF 6,382,784.02 4.60
8 00981 RO B 5,763,140.50 4.15
9 603501 FIR Ay 5,339,016.71 3.84
10 600438 TH B 5,273,953.00 3.80
11 603259 2 R 5,052,457.20 3.64
12 688041 HAE R 5,004,886.78 3.60
13 688111 EAPIYN 4,641,228.55 3.34
14 688298 KITHEY) 4,517,491.07 3.25
15 01877 H LAY 4,161,861.43 3.00
16 688536 JR5% 2 8 4,030,150.90 2.90
17 02269 ZiHAY) 4,028,207.12 2.90
18 688256 FERL 3,976,857.56 2.86
19 002460 EER A 3,928,828.00 2.83
20 002008 Kok 3,926,180.00 2.83
21 002415 T R AR 3,908,931.00 2.81
22 300769 1875 4K 3,882,576.00 2.80
23 300782 P4k 3,768,420.00 2.71
24 688063 IREERHEE 3,630,941.19 2.61
25 300613 & 3,538,857.80 2.55
26 603185 A 3,484,952.80 251
27 00700 i TR i 3,457,521.40 2.49
28 03690 EKH—w 3,307,965.16 2.38
29 603986 I8 5 B 3,215,373.00 231
30 688039 MR 3,077,852.78 2.22
31 002459 R 2,970,002.00 2.14
32 300073 MR 2,961,059.00 2.13
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS

TE e AT RN A 4 TS e e RS BN AR LU ) 3181, AN B 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% SR A4 PR A R 132 A P A EL A
(%)
1 300750 TR AL 12,019,860.84 8.65
2 603501 FIR A 9,224,404.85 6.64
3 300274 FH 't FLE 8,813,200.36 6.35
4 300613 & 8,404,751.03 6.05
5 002371 677441 6,718,216.00 4.84
6 688063 IRRERHE 6,544,657.97 4.71
7 002241 ORIy 5,876,405.00 4.23
8 002850 BHEF] 5,316,736.00 3.83
9 600438 T8 R Ay 5,276,247.24 3.80
10 300953 RARTHE 5,254,244.00 3.78
11 300782 G 5,166,296.28 3.72
12 600745 5 =R 4,845,903.00 3.49
13 300327 WL T 4,817,227.20 3.47
14 603259 2 A 4,657,338.00 3.35
15 03690 EKH—W 4,544,018.73 3.27
16 603986 J& 5 B 4,350,432.60 3.13
17 002036 Sl 4,296,198.00 3.09
18 688008 AR 4,247,384.84 3.06
19 002475 SLAG % 4,236,114.00 3.05
20 688298 RITHEY) 4,164,584.60 3.00
21 00981 S ERUNESIUN 3,899,801.91 2.81
22 300014 {e.4 R 3,858,947.16 2.78
23 688039 MR 3,771,899.36 2.72
24 300769 1875 4K 3,755,418.00 2.70
25 02269 ZiHAY) 3,696,906.70 2.66
26 002415 Vg R AR 3,673,736.94 2.64
27 301269 HBRILK 3,656,873.28 2.63
28 00700 PR 3,511,839.07 2.53
29 002008 Kok 3,459,502.66 2.49
30 688256 FERL 3,459,380.58 2.49
31 688521 O A 3,422,372.58 2.46
32 000792 R 3,369,125.00 2.43
33 01877 H LAY 3,314,633.79 2.39
34 300223 LR EIE 3,286,944.52 2.37
35 688536 JR5%2 3 3,281,460.50 2.36
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e RS IR S RAE SR I B S

2022 A

8.4.3 LB M BA B K S Y SR IR\ B A

TE e AT S A S H S RS B R BN AR LRSS ) 3181, AN R ORAE 5 9 A

Bfr. NRMt
SENBEEERI A (RAS) A 320,789,366.12
SEH R ERRN (3E) B 340,368,756.10

T ARTRABERH A (BRAD) AU AN SE BRI (RRAZ) B P47 K T2 A2 < A0
CBAZ AN T LA S S 3151, AFFEMRZ 53

8.5 MIRZEFIEMFORAMPREAS

A

VNI

o155 dh i

i 2k

S B E (%)

[ X 5155

RAT SR

w | N |-

Al

&

Hrpe BORMEE

il f5t

ki Aves

=

Al R ST B o

TS A

AR CRIAZ#f50)

185,049.30

0.22

[F b A B

© |00 | N | o o | B~

HoAth

10 fann

185,049.30

0.22

8.6 HIRIEA SAMHE LB ST H LB KN HE R AT L4 R SR A

A

VNI b

fii AR5

(EEAR N

K (5K)

Y WIKIE]

T
B EEI(%)

127074

FAKHEE 2

943

109,767.65

0.13

127066

FHFIFE it

649

75,281.65

0.09

8.7 AR FMME b Ee B E LR/ N B BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR
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e g LR & R SF Bk & 2022 SR AR T

8.8 MEPRE A RIME HHE ST FE B/ DEFRIT LA R &R R T A
ARG ARG AR RFFA ST BB ATL

8.9 JPARIE A FMME oy Fe 4 B 15+E H 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 #REMRA T ST MBI A AR 4

ARSI AR T AR FFAT AR 1B

8.10.2 AEESERBRILIIH KT BR
A R AR KRS B AR SN, A HAOREDN H B, A ISR R T sh ME sy . 52 B Im BRI A

ARIEGTEBAT AR A BRI TS, 1 Sl T X IR 7 117 3 S AT 155 (1 J4 07 0 2L IRV WAL 25 1 0
B E BRI HLLA R B R E ROSR Y (2 R E IR B Sk B IR ED » IFRIER R SR B 15 (3R
BB AR AR R S: 2 Bk o8 AR BRI BT Ll s HKk, ARG AE LR B IR ISR T A A
BT s AT 3 DR B S Bl W e 1k« XURRFAE At A 7K T R Btk b BEAT 4 0% Ak %,
IR A 2 S 587 A1 B R R S RS AT 2 1 XU

8.11 REHIRAES BT M EFAKRI HH UL
8.11.1 Ay fit S S BURBUR

RIEATEGHEEF, RIEGARRRT T EH G5,
8.11.2 G WIARATE S 10 E BB St R B AR 25 9 40
AR I G AR A WA AR [ 50 £
8.11.3 AHIE AR BE P4
o

8.12 BEHAEMEMIE

8.12.1 AN, ARSI AT T4 UE 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 S P 22 A A TR 552«

8.12.3 HIARH A& TR 7= 1 B
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS
Bfr. NRM
=) 45 S
1 7B ARIES 36,905.52
2 IR B
3 INldibeill
4 IS IpSS
5 YA FR T R 109,443.67
6 HoAth S UAGER
7 FEpESR H
8 HAth
9 &t 146,349.19
8.12.4 HARFEA ML T3 B B T iz iA 40
RIS ARG AR R EFA LT HE B T 56555
8.12.5 HAKAT T4 R EHAAAERBZ R B AU A
AT G AR A WK AT+ 44 I ZE PP ANAEAE IR IE A2 BRAE I
89 EE&MTFEANEE
9.1 HIRELSEMIFEAPBLREFAENEGW
YRR )
FrE NgH)
N Ba AP | PBEAT IR AL E4Y N e
1A% ) N N
50O T L A RSt o o By
TRV e | T | we
TR RS TR 100.00
2,406 33,319.76 0.00 0.00% | 80,167,350.17
& A %
LS W i prinkl 100.00
2,150 11,809.86 0.00 0.00% | 25,391,201.94
&C %
&it 4,556 23,169.13 0.00 0.00% | 105,558,552.11 | 100.00

HT70714L 78 T




4 2022 AR

%

9.2 MIAZESEHANMLN RFFAFEERIHIRL

TiH 1 B2 ) FHMERE () | RS MELLE
R TR A A 49,664.57 0.06%
HEEHNTA ML 53R
RS IEIR G C 0.00 0.00%
HARIES
&t 49,664.57 0.05%

93%*Eﬁ%ﬁk%M%Aﬁﬁﬁﬁﬁ&ﬁ%ﬁﬁﬁEEZW%%R
B RBREFCE 1 ST AR Z R R S

AT ) JE 22 PR AR S0 AU B AR X 1R 0,

VNI A8 U NN

810 FFBMAZEEH S

HERHEXRD 0.

L VANG)

T H

LR R IRIR

IR RE IR

H) Ze e

HEERAEMH (202143 A 26

275,719,523.10

48,015,087.88

AR S YIA] e < 073 B

96,451,336.00

27,463,244.32

AR T I < i R 47

9,555,394.93

8,972,665.54

Pl A B < A B ]

25,839,380.76

11,044,707.92

AR A R AR B

AR T ST YT A e A A

80,167,350.17

25,391,201.94
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B2 ARG R IR A R R B 3 4 2022 SFEAE RS
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