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BEAN, AT G I G FENAE F O A S G T A IIES A% SERE 4%, € WIE 2 Fhoe 871k
XS EAT S B, AE VaR(Value at Risk)Fibr 45 A I 12 24 4 <65 T e (R0 98 7E AN A AU, BB P 4
HbT AR HEAT BR R A 2 ]

X

w
iy
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7.4.13.4.3.1 FHARARE RS ML

SRR NRTT

AR AR
2022 4F 12 A 31 H 2021 4F 12 A 31 H
b3 4 b3 4
TiH
PR B
N RME nRME
18 LA 18 L 431
(%) (%)

Gy M b B8 e — B SRR 27,438,949.44 12.46 53,901,422.27 8.63
T oM e R e R
Rt el v i g =K i
A SR B = — BUE R %
&t 27,438,949.44 12.46 53,901,422.27 8.63

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT
AFET 2022 4 12 H 31 H K 2021 4F 12 A 31 HEA KI5 G YRS B89 Lu e,  DRItbRa
TR ZFNAMICFN 2R CLAMA T35 0 4% R 28 A8 Bl 56 1 AN 5 4 B8 7= V(B G B2 K2

7.4.14 ARHE

74141 &M TEARMETER T E
AROHET R RAERZE R, B A ROE TR S B A B S NG TR I A

JBRYE: H—E IR ARG B AR R EARG R B R BB A
EAMHIR B Bt EL B R T R AR 55 =2 00 AR BT B Gt A AT S A E -
74142 FEHUA RHETHERNSH TR

741421 ZFEREM TR A RME

Bpr. NRM
‘ ER ) LEREER
N E TR S RS R E IR
2022 %12 A 31 H 2021 4 12 A 31 H

FH—EIR 27,548,938.96 53,907,466.68
EoJEW 161,643,526.60 504,463,543.49
T =N - 105,429.50

it 189,192,465.56 558,476,439.67

7.4.14.2.2 AR ERTREREIRE KT
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A A B JE UL R R4 R R TR A HONTA S R IR Z R e X T AP35 5
MBS BURaEsist, A HIERSEIUSM ., L5 MERBAEATTRATES L, A S TEM
HE= A SR H IR 32 5 ANTE R IR) B R IR A R I A SEIME SN —JZ IR, FFIR
Fa A (B R B T R F O 2 SR BT BB AT 5 B 3 2 SR N T IR AR I, e A DGR
BRI OB N B R IR EEE =R K.

7.4.1423 FEZBERARNERTRZNENR
7.414.2.3.1 FEZERA RN ERBTKRZZFNHH

Az NRMIT

T H

A
2022 4F 1 1 HAE 2022412 31 H

A Ve Rl

e BBt

L H p2d
HX?K oAy

it

BRI

105,429.50

105,429.50

E LIPS

=4
AR 145
W

LZIN
B=REIK

et
B=REIK

66,256.30

66,256.30

=4
A5 Bl 45
KA

-39,173.20

-39,173.20

1
e A
i 2 FRO A
EEEIES

-39,173.20

-39,173.20

S
s Ao
R o
Bk (5

1)

LIES
AR

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P aul A AR
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KA
BT R
A2 )
e E
AR B0

T H

AR FETT eI

20213 A 9 H GEEAFEME) 22021412 A

31

A Ve Rl

e BBt

L H p2d
HX?K oAy

LIRIER

E LIPS

19,203.80

19,203.80

=4
AR 145
W

FeN
B=REIK

et
B=REIK

=4
A5 Bl 45
KA

86,225.70

86,225.70

pas
H: A
I 21 1R )
EERIES

86,225.70

86,225.70

TSR
graliat
IR 15 B
Wk i

)

LIES
AR

105,429.50

105,429.50

LIES
(AERRERiY]
HEIRIR
CAT A
TEAZHY]
P AR
KA
BT R
A2 )
e E
AR B0

86,225.70

86,225.70
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L2 e — R R A B R W 4 2022 SRR JE Hish

7.4.14.2.32 HHBEATHEHBAERE =ERARMMETERER

Bl AR
T W
LRk | SRR SARH
il S
A fefia & 4 R e iy
| B
%5
T | B R A A O
s 429, L o | o3
IREERER | 10542950\ “yomon | ol 0.5187 | SR

7.4.14.3 JERREEHI LA o HETHEKI SR T RKH Y

AFE AR AR S LR ARFFA AR LLA SR E TR & TR

7.4.14.4 AR RNETHER &R T AU A

ARFEEFFA KA LA S BT B 0 e RO DA AT B el B M 0 ot X484

L PR R A PR B, P DAL IR A 5 2 SR AR

7.4.15 BRI THEBEM ST STHRR FE U B KHABF R
7.4.15.1 AV FI

R NOEERH, AR ToHEU M A& H T,

7.4.15.2 HAhZEI
BETE AR, AKEST0 T B I 1 H At 5 B I,

7.4.15.3 WS- IHLHE
AMEARFC T 2023 4£ 3 H 27 HAARIL G HR G Ak,

88 HWHEAAHE

8.1 HIAREEFAAENR

SRR NRTT

J¥5 T H LA S ST (%)

1 EnE 4 27,438,949.44 12.39
Hrpe KE 27,438,949.44 12.39

2 B R e

3 ] 5 WA e 5 % 161,753,516.12 73.05
Hrp: fige 161,753,516.12 73.05

559 jidk 74 71




R M R IR A RS ROR 2022 (RAESE RS

B HFUESR - -
4 R - -
5 S RbATAE I - -
6 SENIREE SRl - -
s S B e ) SNk
& S ) )
AT MG H & AT &5
7 X 31,670,092.70 14.30
Tt
8 At 2% T 577,233.92 0.26
9 &t 221,439,792.18 100.00
8.2 HIREATW A RIBERTA S
SHEAL: NIRRT
e e AR AR ALY
(%)
A e RS B il - -
KA 1,621,674.00 0.74
C il 3 13,467,040.62 6.11
D A7 W3 BB 1,860,856.20 0.84
AR AR
E jEisitn4 364,736.00 0.17
F fLRAE N 281,106.00 0.13
G palibet N ey il a4 2,221,017.50 1.01
H A 15 A - .
| 5 B AR AE AR R 3915 999,85 146
Zll e
J SRl 3,779,470.38 1.72
K J55 3l 361,119.00 0.16
L FH GG FITE 25 MR 55 - ,
M RIS IE s N &R 4 265,929.89 0.12
N IKHI RSN 2 F 5t A 2 - -
o] J B AR 45 ASHEAN A R 25 M) - -
P HE - -
Q AR TAE - -
R A AR E IR RO - -
S ey - -
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it

27,438,949.44

12.46

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 688111 EAIpIY/N 3,905 1,032,833.45 0.47
2 601628 PN 23,000 853,760.00 0.39
3 601006 KRk 105,100 702,068.00 0.32
4 603345 IR 4,000 647,520.00 0.29
5 600938 HH ] 42,400 644,480.00 0.29
6 601111 Hh ] [ it 58,300 617,980.00 0.28
7 002532 P IIEEN4 78,400 605,248.00 0.27
8 002142 TUWHRAT 18,100 587,345.00 0.27
9 600233 (53] 3 3 3o 29,200 586,628.00 0.27
10 601601 EEIE NS 23,400 573,768.00 0.26
11 601939 ABARIT 101,200 569,756.00 0.26
12 601398 TRHRAT 131,200 569,408.00 0.26
13 600886 ESE 4] 51,900 562,077.00 0.26
14 600346 (EWAREYES 35,500 551,315.00 0.25
15 688981 O B 13,330 548,396.20 0.25
16 600900 USR] 26,000 546,000.00 0.25
17 601319 NS 104,000 542,880.00 0.25
18 601985 W E A% 89,500 537,000.00 0.24
19 600893 friRsh 5 12,700 536,956.00 0.24
20 600875 KITHA 25,000 525,500.00 0.24
21 600588 F A 2% 21,600 522,072.00 0.24
22 300661 SEFR Iy 2,900 500,540.00 0.23
23 300316 B AL 7,700 489,412.00 0.22
24 601088 Hh [ piE 17,700 488,874.00 0.22
25 600028 HEAL 112,000 488,320.00 0.22
26 002430 B 10,600 417,216.00 0.19
27 300142 RARAEA) 10,200 409,938.00 0.19
28 300003 IRERIT 17,200 395,084.00 0.18
29 600690 IR K 15,500 379,130.00 0.17
30 601728 Hh [ HLAE 88,300 369,977.00 0.17
31 600039 DY 1| 45 32,800 364,736.00 0.17
32 600383 G 35,300 361,119.00 0.16
33 301339 WATE 21,200 351,284.00 0.16
34 688180 LAY 5,464 342,046.40 0.16
35 002371 677 %4 1,500 337,950.00 0.15
36 600009 istiz2ilh] 5,100 294,321.00 0.13
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37 688185 B A i 1,942 283,570.84 0.13
38 600426 e T+ 8,500 281,775.00 0.13
39 600546 LA ] B 19,400 281,106.00 0.13
40 002865 Bk et 1,500 277,650.00 0.13
41 300760 LR 800 252,776.00 0.11
42 688012 HA F 2,572 252,081.72 0.11
43 300122 BRAEY) 2,800 245,924.00 0.11
44 688777 SEGES TN 2,654 241,062.82 0.11
45 300454 RAE Mk 2,100 236,355.00 0.11
46 000830 =T 17,800 220,542.00 0.10
47 600509 K& R 39,800 206,164.00 0.09
48 002049 SO6E T 1,500 197,730.00 0.09
49 300124 CINER 2,800 194,600.00 0.09
50 300014 oA RE 2,200 193,380.00 0.09
51 002747 R i 8,100 175,608.00 0.08
52 300633 VARAZYid 3,200 175,456.00 0.08
53 688059 HEBRG2 1,077 173,397.00 0.08
54 600458 AT 18,600 167,772.00 0.08
55 603338 WriLsh 7 3,500 167,475.00 0.08
56 300777 W R 3,200 157,280.00 0.07
57 300832 Bl 3,100 155,434.00 0.07
58 002180 g iEIk 2,900 150,481.00 0.07
59 688323 IR 6,157 146,413.46 0.07
60 688390 30 449 145,067.41 0.07
61 300593 B e 3,300 140,184.00 0.06
62 688536 JELEf 502 138,255.82 0.06
63 688308 Kk EHZ 1,817 137,183.50 0.06
64 688337 YRR 1,330 129,927.70 0.06
65 688056 SEAAZRFL 3,161 127,957.28 0.06
66 688212 AN 1,923 125,937.27 0.06
67 300347 TG EY 1,200 125,760.00 0.06
68 688396 I 2,357 124,096.05 0.06
69 688305 Rl 1,361 120,448.50 0.05
70 688122 (i ERs3 1,267 119,972.23 0.05
71 688439 PR RO 974 115,789.12 0.05
72 688203 IR A 7,362 115,215.30 0.05
73 688622 ENEIE: 3,168 102,960.00 0.05
74 688599 KRENRE 1,583 100,932.08 0.05
75 688320 ANFHH 2,078 97,250.40 0.04
76 688005 HARHL 1,288 88,550.00 0.04
77 688099 o f I A7 1,230 86,727.30 0.04
78 688202 Eui| 401 85,769.89 0.04
79 601136 HANIES 4,739 82,553.38 0.04
80 688126 PHEF=L 4,657 82,009.77 0.04
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81 688188 FAE T 375 81,405.00 0.04
82 688303 KA REVE 1,475 70,328.00 0.03
83 001301 EPAEE 1,164 68,722.56 0.03
84 688608 1H ZRHS 586 66,804.00 0.03
85 688561 A AE 923 60,705.71 0.03
86 300782 G 500 57,150.00 0.03
87 300759 FR A 800 54,400.00 0.02
88 300763 HIRBHE 300 54,015.00 0.02
89 300408 =AM 1,700 52,207.00 0.02
90 300496 HRHIIA 500 50,150.00 0.02
91 688008 R 781 48,890.60 0.02
92 688139 IR AW 750 47,475.00 0.02
93 688065 YLFEE 770 47,193.30 0.02
94 688029 A I 2 574 47,142.62 0.02
95 300769 1875 4K 200 45,918.00 0.02
96 688521 O 5 By 1,025 45,171.75 0.02
97 300751 TE Ry 100 41,184.00 0.02
98 688002 E-Zllpen] 1,085 40,351.15 0.02
99 300628 T N 2% 600 36,354.00 0.02
100 300207 JRHE 3% 1,700 35,955.00 0.02
101 688208 TH@ERHY 1,128 35,588.40 0.02
102 688538 AL 13,170 35,295.60 0.02
103 300601 =AY 1,100 34,683.00 0.02
104 688388 S TuRH 773 34,669.05 0.02
105 688006 BRI R 745 32,608.65 0.01
106 688819 VNG A 742 27,261.08 0.01
107 688779 K sk} 1,757 25,634.63 0.01
108 688690 IR 463 23,969.51 0.01
109 601022 T 1,483 20,020.50 0.01
110 688728 FERHU 922 16,171.88 0.01
111 001256 SHREEE53 474 12,390.36 0.01
112 001299 K REREIR 476 9,615.20 0.00

8.4 MEHIABESRTASHERZES)

8.4.1 RIFLASHE RIS T 1F{H 2% BLHT 20 44 KR A4

SRR NRTT

o A 4 R
5 Ji S ARAD JE S AR PN SN 7= HE L A
(%)
600048 TR K Je 5,731,826.92 0.92
000002 Ji Fla 4,827,466.97 0.77
002487 KEHET 3,754,275.00 0.60
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4 600900 KATHL 3,348,977.00 0.54
5 002244 TS 3,129,782.00 0.50
6 600383 G 2,764,697.00 0.44
7 601888 b 2,754,182.00 0.44
8 001979 LA 2,632,102.00 0.42
9 600019 EA 2,631,000.00 0.42
10 601669 HH [ 2,532,339.00 0.41
11 300760 L E R 2,474,255.00 0.40
12 600893 Wik 2,473,465.00 0.40
13 601225 B P Al 2,446,519.00 0.39
14 600559 EASRR] 2,410,165.00 0.39
15 601006 KRk 2,393,000.00 0.38
16 000519 L4 2,195,132.00 0.35
17 000977 TREE B 2,186,168.74 0.35
18 300274 FH ' FLE 2,167,423.00 0.35
19 601668 Hh [ 2,115,696.00 0.34
20 600338 [iiF#7N 2,095,005.00 0.34

8.4.2 RIS &HE YIRS FE 2% 5HT 20 4 KR A4
EA: AR

o7 A 4
5 i ZEARHS Ji% S 24 PR A R 132 A FEEHE LA
(%)
1 600048 TR K e 5,698,380.00 0.91
2 000002 Ji A 4,713,197.00 0.75
3 002487 K4eEL 4,041,510.00 0.65
4 601669 Hh ] A 3,782,609.00 0.61
5 300274 FH 't FLE 3,307,527.00 0.53
6 603606 RI7HL4R 3,195,163.00 0.51
7 002244 YT A 3,005,761.00 0.48
8 600893 Wik 2,973,540.00 0.48
9 601888 Hh [ A A 2,606,547.00 0.42
10 600900 KL 2,567,177.00 0.41
11 001979 LA 2,438,125.00 0.39
12 000977 TREE B 2,433,994.00 0.39
13 002594 ] 2,392,906.00 0.38
14 600019 A 2,372,875.00 0.38
15 601225 [Sitp a4 2,315,536.00 0.37
16 301073 HEWE 2,296,151.04 0.37
17 300185 R ET 2,234,655.00 0.36
18 002459 R 2,210,386.80 0.35
19 300498 i A 2,204,086.00 0.35
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| 20 | 002086 | | 2,200,705.00 | 0.35 |
8.4.3 LB I A B RS R TN B A

fr: NRTHIT
FNBEE A (AL 1A 219,514,112.15
SEHBEE RN (R AT 228,620,520.12

8.5 MIRZEFMEMFIRAMPREAS

SRRAL: NIRRT

g fi 25 i il AVININIE] ob 2 4 B 7 E LU 4B (%6)
1 H K 7 98,715,592.30 44.82
2 JAT A
3 b i 77 42,565,304.11 19.32

Horre BURME SR 42,565,304.11 19.32
4 A Tiess
5 Al i R 55
6 HHOH SR 20,358,630.14 9.24
7 AR (AT AZ #f5t) 113,989.57 0.05
8 Al A7 B
9 oAt
10 | &if 161,753,516.12 73.43

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

SRR NRTT

N 5 . 15 4 7 1
o2 EFARHY %5 2R HOR () 2 St g
1 181 %)

019656 21 E{% 08 600,000 61,050,772.60 27.72

190205 19 EJT 05 400,000 42,565,304.11 19.32

3 019674 22 [E 15 09 251,000 25,422,304.63 11.54
20 HKIT =

4 102000694 . IRLL 200,000 20,358,630.14 9.24
£ MTNOO01

5 019666 22 [E 5 01 120,000 12,242,515.07 5.56

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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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

RIEATEGIEEF, ARG T EH G,
8.11.2 &G WIARATE S 1 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 BBALSME M

8.12.12022 4 4 [ 11 H, TP HRAT RACEE ORI AH 5 ASHETE , 4 7 AR OR I =) C R AR DR 411 v (2022)
30 5 AT HIEONRT 30 I uiAT A . 2022 4E 4 A 11 H, T EARMT RS 0T SR b
PRI TR i A T SRR L AEAR IR S R S AN BINL . SRR A

ARBIAL, PRGN R (MRS TTT (2022) 28 ) A F T ART 220 HICH4TEAE T .
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2022 4 4 H 21 H, TEEATHREBE ARG, R 7 BRI AT S EE M FE T, B TR
ORI R CRIEROR R ST sk (2022) 35 5) 4 Tk AR 270 /i oc AT AL 1. 2022 45 H 27 H,
TURARAT AR B 5 B H . BNE S B ARG B aE I, TR AR R (A
RISy (2022) 44 '5) 45T R NESTH 290 I CHIATEUL ST . 2022 429 A 8 H, T IARITIA
ML 5 WA E BRI, BT AR RN R (AR IR T s (2022) 60 5) 4TI ART 25
H TCHAT UL .
2022 £ 3 H 21 H, EZIF AT R E PRSI (EAST) R FTE M B kIS AR RIE
T 90 R LA BT REN EAST ¥ . Ik 5 Zy Bk 55 EAST Hils ik ;g 0t, b [ ARAT 1R
BB S R 2 CRARIE Ty (2022) 85 44T T3k 440 JIJLHIATEUL T .
AREE G Pt IR UES5 I B 08 SRR 1 A A w4 Rl BE R

BN, AEEGREET T8 ARSI RAT B BA BB SIS A R, WA ER S %
HIHAT—E R ZEIATFRETT . AT
8.12.2 AR IR IMAT T2 B R, AAFAEIR T T AR B [ e A0 R SR 2R AR IR
8.12.3 JHA HuAth & TR B 7= H B

hr: AR
75 e G
1 A ORIE 80,208.46
2 IS SRR 496,703.31
3 JSZHAC ]
4 VUG]S
5 IR HA FA 322.15
6 Hofth K
7 2
8 HoAl
9 &t 577,233.92

8.12.4 HIRFFA ML TR BIH I AT R Bt 37 A 40
Eh: AR

FPs (EEZINE (EEZR N NRE i R
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L2 e — R R A B R W 4 2022 SRR JE Hish
1 L1 (%)
113059 S5 20,886.95 0.01
118008 NEY )R 3,621.19 0.00
8.12.5 HAKAT T4 R EHAAAERBZ R B AU A
AL G AR A THAR AR A A7 i 52 BRI O AR 22
89 EE&MTFEANERE
9.1 HIRELSEMIFEAPBLREFAENEGW
YRS Y
FrE N
N FEANF | PHFEER IR AES S MNP
1 B ) s N
o) B I 7 Ay P b7 By
TRV e | YT me
g Nt — R 100.00
4,524 42,455.94 0.00 0.00% | 192,070,658.93
& A %
N e o - 100.00
2,559 14,925.17 0.00 0.00% | 38,193,511.41
&C %
100.00
&t 7,083 32,509.41 0.00 0.00% | 230,264,170.34 o
0
9.2 HiIXREEBFEANMNLANRFEELARELERBN
IiH D& ) B s ¢ 7 3 4 4741 L A1)
IR E— RS A 5.01 0.00%
B ANTE ML B
e ia—FRA C 0.00 0.00%
HAKES
f=ann 5.01 0.00%
9.3 HiIRELSEFE AWM RIFE AT HRE LS OH 2 X EHER
RAFEPEHN G FESFTTRE T 16058 NIFFE Z R S0 Fs & EE X N 0.
ARG IR A B AR S M HS EREEXEA 0,




e m AR E

RUNIE 4% % 3 4 2022 AEAE R A

810 JFFBMAZEEH S

WAL A
b gE| HZRm—FRE A gl —FIRE C
BeARAMH (2021 43 A 9
500,060,575.37 125,826,743.62
H) E&maas
AR AR T ISR 3 4 A 500,453,583.28 126,215,206.44
AR L 814,112.92 59,808.63
e AR Yk <5 S B (] 47 A0 309,197,037.27 88,081,503.66
ARG AR AR 4 AR ) 3 40
AR SR 4 3 LS 192,070,658.93 38,193,511.41
§11 EARBEM4ER
11.1 EEHTRFE AR R
Wit BN TodE S R A K2 T
112 EEEHA, BSFEEARENESITERTNERASES)
NIV R TR Sl S DN N5 3 T
2022 4E 4 H 30 H, EEEHARA T (i &EHARAFXTHIEERESMEHIAE) ,
SR IARSERANEREEE.
2022 £ 12 H 30 H, BE&EHWARA T (L EEEHARAR L TEHEEETIRIAS),

RS RET ARG E AN EHERE .

2. AR A AR SILE N LTS E I TERNFZS T

ARSI, B FRE A\ b [ MU B ARATRE LS A S 2 AR ORI s A, M T

HIAE AR & T B e e/

113 $RESFHEAN, EE&W™. ZEEEWSKTFL

WEIN T ARG e TE LSRR

YR
11.4 BE&BHRIZH L
AR ) PN TG 4 P SRS 1 B AR
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L2 e — R R A B R W 4 2022 SRR JE Hish

115 ARERA EER E R EREME 4

T
11.6 RNEEHTHIHIRTHTE S FTER

AR T A A 4 R K R o T 2 T 55

T SR RS AT A AT 2 TS 55 BT 4R 175 4L -+ 60,000.00 TG

H I B U D AR AL T IR S BRI . ARESAFEMHEERES .
117 HEA, BEALARZEENRZBESRLTEHER
11.7.1 BEARHRZEEA R ZREERALTEFHBR
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