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G EE NG FADIE S ILF R — KA R RATIIESR A IZUES ) 10%. ARG 5 hARS
F) o 4 BN A B ) A e B R IR — 5K Tl A R R AT I B I S AR I i T A
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TE22 B Y PR A R SR B I 4 2022 SFEAE RS

FIIEB SR 15%, AKLG 5 AL G A S E B E BN AR R HE T — K LA RRATH
FIIEME S, AR % A E ATUE R S 30%. (58 AR A SR HO B EL AT ISR AR I
TP 4 2 rp L 2 DA RE AR RS B AL B AN 52 iR LA PRl

A G PR P IETFAEUETR AL G B BT, R IR AEARAT (8] R 73758 5, B0 38k 4 B8 Uil
F 2R WA BE H LIS S M 7.4.120 BbAh, A S mE i S [ 4 ks e 7 AN
R G NI PE TR, H IR — AN SR MR B A A E . ARk iR
TRBNPERZ R B I T EL & T AN L 2 8 B 1 I 15%.

ARG RGN HOW B G Bt e rp 7 AN AR H R AR B 7= (4 ] AR LA B AT B TP
SIS, B R H BRI ] BRSNS 7 A A H Ay AR B i AT AR AN (R

RIS, AR Sk 6 BN 5 B0 00 (Bl A2 2 O B H 558 S 0 FROER B #2 [ o
JEUU 052 5 068 T (0 5 R0 AT BE 0 AT AT KPS AT 6 B R UM 2 57 I I E N 2, DL
XA RV R AZ 5y 5k T STt A8 5 0 L A B PR AT 50 28 U 8 S5 Tt ™ o A B A B < AT [ 52 5 D 3
PERBEANZE Gy % T o BbAh, ASHE G KR S BN FR N7 T 300 (R 58 5 4 i i B AR RE . AR 4
fib PR 8 SO 5 A R Ky R I A9 o ) XURS IR B85 1B AR 50 DUR R B i 42 2 SR (B TSR A2
Ay IFAE SR SESUESF BHE 7 i S b ENIE I 2 € I HAR B MO S 56 FIOF R R 5Z 4 Inf, W] 4%
ST B EER S B 4 A TR 20 B BBV DR — B

@

7.4.13.4 WK
T 3% KU A2 6 22 4 BT 45 i T L P A e M08 o SR BN 4 9 B DR T Ak T 3 85 A % TR 2R O 28 3l 1
KA AR, ALHEFZE R AN RS A A7 XU

7.4.13.4.1 FIZ R

R 2 PR A i <t T R 2 SO B BRI B0 B 32 17 I A ZR AR Al T A AR e sl ) R« M 2 A
I 4 T FLBSTTET I R T 1 3 R B T B0 SO B R R, H i s R AR S G i T RO T
WA A S50 39 0 25 RO 117 35 ) 2 387 5 A e S5 A SR T4 A 5 1 1 SRR o

AR < ) i < BN A8 B0 A < T M AR AR M g AT A, DR IEI R B A S A
FAE T 00 Bl AR R AT B

ARIEL G BRI R S = M AU AR, BIARE S RN K& E T3 B4
TEAEARKFLE LASL T iR Al . AIEE R MR R BUBME B R ZONEAT AR S5 5% AT

CAFHORIES . IR SR PR P A
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7.4.13.4.1.1 FZ R KMk D

Az NRMIT
-G S
2022412 A 31 14EPA 1-54F 5 E At B &it
H
%
P 568,726,105.3
AT 568,726,105.38 i - . ;
i R S 2,363,262.47 - - 4 2,363,262.47,
1 B ARIE S 309,734.83 - - 4 309,734.83
. e 3,473,446,839.
Gy M A b vt - 92,367,220.28  30,737,547.95| 3,350,342,071.25 18
IR B - - - - -
A FR D R - - - 1,884,410.91] 1,884,410.91
GrrRat 571,399,102.68 92,367,220.28  30,737,547.95 3,352,226,482.16/4,046,730,353.
07,
Uik
TR - - - l _
PR et i - - - - -
et ki - - - - -
SE H 5] ) 4 b %
FEER
NATE B - - - 222.59 222.59
VAT T[] 3K - - - 4,020,184.81 4,020,184.81
AT N F - - - 4,884,100.78 4,884,100.78
MNATHEE B . - - 814,016.81] 814,016.8
MAT RS R 5% B - - - 422,431.46)  422,431.46
AT F - - - - -
AR - - - - -
I8 AE FIT S A A1 A5 - - - - -
HoAth 471 £5 - - - 2,369,705.09 2,369,705.09
Uil Tigseay - - 4 12,510,661.54 12,510,661.54
) 2 AU B B 571,399,102.68 92,367,220.28  30,737,547.95 3,339,715,820.624,034,219,691.
53
FEER
14EPIN 1-5 4 58 E At B it
20214E 12 A 31
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H

%wre
P 505,620,948.8
AT 505,620,948.84 - - - A
gigfE 23,318,904.75 - - - 23,318,904.75
1 HARIE S 1,012,332.96, - - 41 1,012,332.96
. e 3,866,093,503.
et S 111,013,963.24 40,124,000.00 - 3,714,955,539.94 18
IR B - - - l _
HAh %= - - - 737,860.23|  737,860.23
A HR D R - - - 2,023,916.19 2,023,916.19
Bt 640,966,149.79 40,124,000.00 3,717,717,316.364,398,807,466.
15

Uik
TR - - - - -
PR et i - - - - -
et ikt - - - - -

S H [ ) 4 f %
FEER
A S - - - 37,476,526.66 | 37,476,526.66
AT [R] 3K - - 7,432,397.42 7,432,397.42
AT PR NS - - 41 5,660,352.00 | 5,660,352.00
MNATHEE B - - 4 943,392.01 943,392.01
MNAT R R 5% B - - 4 336,494.54 336,494.54
N AZ A B - - - 6.89 6.89
AR - - - - -
I8 AE FIT S AL A1 A5 - - - - -
HoAth A7 £5 - - 4 5,124,165.07 5,124,165.07
Uil Gigseay - - 4 56,973,334.59 56,973,334.59
F1) 3 AR 5 5 11 640,966,149.79 4,341,834,131.
40,124,000.00 - 3,660,743,981.77

56

T R PR NI G T R AGIKTTOME, I G 2008 A 3 3087 € 1 H BRI H 30

FHTF LUK,

7.4.13.4.1.2 FIZ XK BIEBURE T
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T 2022 4212 A 31 H, AE:EFA KA 5 MG A RAME 5 283 7 =1 g
3.05%(2021 4 12 7 31 H: 3.48%), UL iigHZR AL BN T A He 445 55 7 0 B G M (2021 4F 12
H31H: [).

7.4.13.4.2 SMC XS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e B R AN R AR s i A A e sh O ARG . A <
FFAACLCIKAASL - 587, AF AR R A AN RS o ASE 78 BN AR H O AR SR ANk

SPREAT MR
7.4.13.4.2.1 ANC XS i O
Bfr. NRMt
IR
2022412 H31H
I H
e b 30
it
FEANRT FEANRT
PL 4 1 i
)
zgjﬁéﬁé B 1,004,010,246.65 1,004,010,246.65
BrEAT - 1,004,010,246.65 1,004,010,246.65
PL 4 1 i
ki
il e= ey
® AR
Ah 0 X B i - 1,004,010,246.65 1,004,010,246.65
e
LEEER
2021412 H31H
I H
£IT M
it
HEANRT HEANRT
PL Ak 1 T
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iN)idas
é?(

VDY Vi nANa=1
;%ﬁﬁm 2 ] 924,442,962.35 924,442,962.35

Bt - 924,442,962.35 924,442,962.35
L Sh ok 4
) 45

HAR AT

® AR R
A IC R K i - 924,442,962.35 924,442,962.35
mpC ]

PN

7.4.13.4.2.2 AN XS F8UR A AT
B % BRiZ A — L 2R A AM H At 11737 48 B AR R R AR

X PR A R H 3 A T Y E I
MR (Bfr: AR o)
HH IR R AR 5 (AR ) A MK AR
bl
2022412 A 31 H 2021 4E 12 H 31 H
HE A A R T FHE 5% #4n%J 50,200,000.00 1% 46,220,000.00
HE AN AR 2 AE 5% /> % 50,200,000.00 /0% 46,220,000.00

7.4.13.4.3 HAM KBS

HCAbA M IR i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ANV 3 LAS K
T S s DR 3R AR Bl i A AR B B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] )M 17 3758 5
B ER (CE AFFE SR UE) A5 » 9 T s PO A A% XURSE SRS T B AMIE 7 R AT AR ) B 8 1 DL B R
RIS, ] BESRUE TIE 25 T 1 AR B 3 B 2

AT B I B BEAEA NS B R A i A e, SR BT R R SENS, JE X R A
DRI DL BRI 0T, S SRR IS AT IGO0, MO B I B R L S A B R E s TR NI SR
(R15E PRI BT S BT, SEHRAT & 2k i 5 A 200 Y Bl O B0 B8 A P EAT 8058 . AR 0 BN E
WAL S SO A I ALA, BRI, B ECE . IRPTH AT B, KRB AT RE R A4
TS A LS o

AR H el i BB A ) 0 PG PR AR L A AN A XU, o AR PR B AH 5 P BEER B  SRR EL D B <
P71 60%-95%; 3T T4 VH 9 T U SRS I ELIAM T AR D 26 S 517 1) 80%;  HERLE bR Y

J SR A% T LU AN R o A I SR BT P 1 50%;  REANAS 5 H H & AEFIBR I AR B 1 & 2 TR 20ah 48 2 PRk
Felmidtel



EwH

VARIERAS

S

wE

WF 5 RE 4y 2022 FEAE IR 2

&, N ORI EGE B H AR — 5 LA IBUR G R AMR T2 & 50" 1#E ) 5%, Hhile i s

SRR A AR RAE S RS 2K S

B4 1 B B HLA <k TR PR3 B BB A R A A

EHURIUE AT o B B b FAt e TR B0 58 L I B i B i L R AT - Uk
Gb, AFE G HORE G BN H O ARG PR REZR O b S WA, € W1is ] 2 e BT V0 4
BEAT KBS R, 045 VaR(Value at Risk) i bm A5 il A 22 <5 T i AOTEAE A A XU, B IR T SE SRS XL

B HEAT BRER A o

7.4.13.4.3.1 HARARE RS ML

SRR NRTT

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

85 PE A R 7 — IR A R 3,350,342,071.25 83.05 | 3,714,955,539.94 85.56
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 3,350,342,071.25 83.05 | 3,714,955,539.94 85.56

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

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

2022 412 A 31 H

2021 4 12 A 31 H

A G B HE E T 5%

%) 281,790,000.00

%) 246,760,000.00

MV G B HE R B 5%

/%) 281,790,000.00

/%) 246,760,000.00

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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RUSIE 545 % a4 2022 AR E RS

JEDRIE -

B R MR BT ER T1T3 ERZ B AR

BB R BRER— 2 U N AL S DG B 7 B A7 i LR B R RO P AL

BB )RR AR = B AR AN T S A o
7.4.142 FERUARMET RSB TA
741421 ZFREREMTENARME

B NRMG
\ ESUES LARER
N FRETH RS R AT E IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 3,346,690,305.36 3,711,553,868.09
EoJEW 123,104,768.23 150,985,504.49
R 3,651,765.89 3,554,130.60

&t 3,473,446,839.48 3,866,093,503.18

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

X UESRAS 5 i LT SRR, A B ORI R A2 5 AN R (BB KR A I R 52 5 A
WER) BURTARA TP RATENG O, AR AL TEM H 258 5 Gk HIWIE] . 22 5 ANE R IR &
BRAS SRR AR R BEE AN G A > S E AN S — R U0 ARl 1 5 mh R AN ) 0 g A AEDX
TASCIMERIFEWIRERE, B M ORBER BRI 2 S E N 2 — R RIS 5 = R K

7.4.14.2.3 BZERA RN ERBT KRN HEH
7.414.2.3.1 FEZERA RN ERBTKRZZFNHH

B NRMoo
i H ENH
202241 A 1 HE 2022412 A 31 H
TG MG At

LIRS 3,554,130.60 3,554,130.60

4 S S 94,002,337.88 94,002,337.88
=P
A4
A
LN
FZFEIX

kkgﬂifﬂj 287,452,780.12 287,452,780.12
FZFEIR

41 - 193,548,077.53 193,548,077.53
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2022 A

A5 B
R EVE

5
ST
15125 71
Ak

193,548,077.53

193,548,077.53

TSR
greliat
IRERIEEEEY
Wk i

)

R
AR

3,651,765.89

3,651,765.89

LIRS
PIFEAT I
B=REIR
BB
A
P AR
SKIANG
BARR I
A2 3]
~IehHE
A7 7)) 9 i

1,025,052.64

1,025,052.64

i A

b4 AT L]
2021 4F 1 1 HZE 2021412 31 H

s i

e ey

PSR

it

LIRIER

E LIPS

4,178,997.90

4,178,997.90

=4
A5 /4

Z

LZIN
FHEIRIR

et
ETENEYN

=4
A 15 B3
R EVE

-624,867.30

-624,867.30

i
i T
i AR

-624,867.30

-624,867.30
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TE22 B Y PR A R SR B I 4 2022 SFEAE RS

EERIES

S
e
ORIk
Bk (5

)

LIES

o 3,554,130.60 3,554,130.60
RN

IR
UREER ]
FEZFE
KT e
TFEAAHA
ANl PN - 840,267.60 840,267.60
SIS
BN
B3|
N RME
AR A4

M FT20224E12 31H, ARIEGRAT IS =2 RIS 5 1k el 537 P R IES7 A8 5 e i A2 Sy (B £
PRASII A BRI BT . T-20225F 5, ANk 4 B = JR IR HH (K058 2 P < 7 220 D PR 5 SR AT
HAZ T IBEER BB

TS a8 BRI BAER R 70 B T AR R A e EAR S e . Besias S5

7414232 FHEEATTREMAERE =ZFRA RMHMETERFERL

W AR
AT EH
H I\ AN B
5 ﬁﬁﬁ;ﬁ“ KA AR pp | TROMECEE | SARGE
f# 2 W
925 S [ I S AR AT 2
gﬁXWk 3,651.765.89 $ﬂM%Eﬁéz W | 23.19%-247.56% |  fuk-
AT ER
EEe AN
i LiiEA T S AR pr | EUMECES | SR
| i 2 Al 2
25 3 A AR T _
Qﬁxm% 3,554,130.60 $ﬁM%EﬁEZ T 5% ]lﬂéﬂmm LIPS
I~ 0

7.4.14.3 JERFEEM DA RpHETHE SR TR B3
12022 412 H 31 H, AEEGARFFA AEFFEM LA su B v 2 I i 557 (2021 4F 12 H 31 H:
[])

65 jidk 81 L



BT PR A TIE SRR T A 4 2022 SRR iR

7.4.14.4 AUA M ETHE 5 T B RAHSC U A

ANCLZ SCHHE T 5 Y e R 587 A0 A7 B AR SRR A e o, KA S 2 e

EMZERN.

7.4.15 BB TEMBMHr & THRR T ZE U KA E IR
B B TUGTR H A SE G 7 B ] 0 A 21 2 T

88 WEAAHE

8.1 MIRESFASENR

SRRAL: NIRRT

JF5 i H &5 RS SIS (%)

1 e 3,350,342,071.25 82.79

Hrpe KE 3,350,342,071.25 82.79

2 BeHst - -

3 [i] 5 Wi Al 4 % 123,104,768.23 3.04

Hp: figz 123,104,768.23 3.04

BE7 SCRAIESR - -

4 A 4 - -

5 SRATAE BT - -

6 SN IR 4 il % - -
s S BT m ) SE Nk

& S ' '

7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ/ﬁé\ 571,089,367.85 14.11

Tt
8 Hopth % 35058 2,194,145.74 0.05
9 Hit 4,046,730,353.07 100.00

VE: {E HIR AR S IE I W I B RS 2 WL BB s I A se (B 1,004,010,246.65 6, AL
FEEHE LE BN 24.89% .

8.2 BIRIATU R BERRHE
8.2.1 MEMRIZT WA RFIBENRERZHE

SRRAL: NIRRT



SRR PR BIE R A G 2022 A AR
R L A AR
(%)
A VI N e 0| 4 - -
B KA - -
C plb e 1,519,232,534.45 37.66
b BT\ # ) R B OK AR = ] ]
(LITA4
E pecsiin|4 - -
F LR 9,584,484.00 0.24
G by N E N P 4 138,323,831.00 3.43
H {1 Fa ol 283,797,039.00 7.03
| F AR AT AME BRI 20,128.250.75 050
£l
J SRl 80,691,456.00 2.00
K J5 H 65,556,400.00 1.63
L FH BRI 55 M 55l 155,606,409.00 3.86
M BHERFFEAEA MRS 16,467.40 0.00
N IKFI FREE AT T3 it i B 7,576.00 0.00
o) JE BEHR 5% BB RN H A AR 55, - -
P HE - -
Q PARRS TAE 73,387,368.00 1.82
R AL RE AR R - -
S Gh - -
it 2,346,331,824.60 58.16

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S

TS5 ARl CNRmD d7 3R e P E ] (%)
JEH & A0 TE A 841,787,912.56 20.87
H & T 9% i 103,582,159.97 2.57
(BT PRAE 19,347,192.01 0.48
BAE RS 39,292,982.11 0.97
&t 1,004,010,246.65 24.89
8.3 HIKRIZA RME GBS HTF=IHE LB K /NEERF B T A B =R % A4
SHEf: NRMI
o R IR e
=] [a%:cy R ¥ S (R AS 7
75 Ji ZE ARG JI% 2244 (k) NIV (0
1 03690 EH—W 1,789,100 279,196,692.67 6.92
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2 600519 wMFE 138,310 238,861,370.00 5.92
3 000568 PINEE 1,032,300 231,524,244.00 5.74
4 300896 TER 368,305 208,589,536.75 5.17
5 00168 T 5 I 1,504,000 103,582,159.97 2.57
5 600600 T L 909,509 97,772,217.50 2.42
6 02020 YA E 2,058,600 188,117,999.13 4.66
7 600258 LR[S 6,341,379 157,266,199.20 3.90
8 601888 Hh [ A 720,300 155,606,409.00 3.86
9 603345 ZIE 933,010 151,035,658.80 3.74
10 600754 AR 2,165,900 126,380,265.00 3.13
11 300957 D21 841,097 125,525,316.28 3.11
12 02331 EoSy 1,763,500 106,725,331.45 2.65
13 603605 TSR A 505,971 84,740,023.08 2.10
14 601628 PN 2,173,800 80,691,456.00 2.00
15 06862 15 3,860,000 77,235,697.28 1.91
16 000516 NV 5,995,700 73,387,368.00 1.82
17 002594 Al 262,700 67,506,019.00 1.67
18 000002 J Fla 3,602,000 65,556,400.00 1.63
19 000858 MR W 336,200 60,747,978.00 1.51
20 600809 ULy 7 739 210,146 59,889,508.54 1.48
21 600009 gL 1,025,900 59,204,689.00 1.47
22 600004 H =l 3,360,200 50,436,602.00 1.25
23 09922 LEN 2,465,000 45,909,834.97 1.14
24 300014 ¢4 8 RE 496,000 43,598,400.00 1.08
25 688363 HBERAE) 300,901 40,705,887.28 1.01
26 00700 R 131,700 39,292,982.11 0.97
27 09869 A A 2,948,000 39,026,394.61 0.97
28 00780 [F R R AT 2,284,400 38,322,204.85 0.95
29 600199 Ko ] 1,249,800 33,394,656.00 0.83
30 06618 IR 518,650 33,056,061.54 0.82
31 601111 Hh ] 2,705,900 28,682,540.00 0.71
32 300750 TERAR 72,900 28,680,318.00 0.71
33 00175 FHAVAEE 2,794,000 28,452,078.73 0.71
34 301269 HERILK 221,968 19,990,169.92 0.50
35 01951 KA TE 3,004,000 19,347,192.01 0.48
36 000596 g aeli] 57,600 15,373,440.00 0.38
37 600422 M 1,003,500 14,169,420.00 0.35
38 600566 B2 497,000 13,528,340.00 0.34
39 600859 FIHFH: 340,600 9,584,484.00 0.24
40 09658 R [ 386,000 3,427,334.07 0.08
41 09618 TRER—SW 11,786 2,318,283.26 0.06
42 688271 R T 7,365 1,264,423.20 0.03
43 688439 PR 7,096 815,046.56 0.02
44 688409 B Ok % 6,334 605,847.10 0.02

68 jidk 81 L



OO TR G BUIF SRR B AL 8 2022 A R
45 688372 GEEEESS 2,383 193,499.60 0.00
46 301073 HEWE 2,148 150,574.80 0.00
47 688084 o A e 1,875 140,118.75 0.00
48 688143 KAiE 1,938 90,349.56 0.00
49 001301 v R FHE 1,164 68,722.56 0.00
50 301095 IS 740 64,002.60 0.00
51 301308 LY 819 46,453.68 0.00
52 301327 HEEHRE 242 42,826.74 0.00
53 301356 RIRMA 614 26,604.62 0.00
54 001322 iR 1,595 24,244.00 0.00
55 301195 JeEg R 330 24,103.20 0.00
56 301330 TSR 694 21,729.14 0.00
57 301152 KITHRE 433 20,195.12 0.00
58 301171 D RRT 985 17,454.20 0.00
59 301363 EUFERIT 445 16,843.25 0.00
60 301115 AR A 685 16,467.40 0.00
61 301296 wrEE 1,042 15,525.80 0.00
62 301328 Yl F 1 191 14,699.36 0.00
63 301121 KB T 290 14,433.30 0.00
64 301339 WATE 913 14,233.67 0.00
65 301377 By S 770 13,575.10 0.00
66 301338 JUEAEHL 257 12,590.43 0.00
67 301280 BRI A 279 12,499.20 0.00
68 001256 I X RH 474 12,390.36 0.00
69 301366 — R 268 12,084.12 0.00
70 301290 REEITY 330 11,592.90 0.00
71 301132 TR 468 11,456.64 0.00
72 301277 Bk 439 11,317.42 0.00
73 301361 AN S E5a 517 10,836.32 0.00
74 301265 HFIR 819 9,336.60 0.00
75 301176 RS HA 544 9,188.16 0.00
76 301318 Y g4k 206 8,598.44 0.00
77 000888 WA L A 800 7,576.00 0.00
78 301398 SRR 255 7,379.70 0.00
79 301313 JLIREA) 247 7,197.58 0.00
80 301285 s Hik 565 7,119.00 0.00
81 301388 R RS 292 6,307.20 0.00
82 301368 Fr R 337 6,241.24 0.00
83 301319 it 115 6,126.05 0.00
84 301270 DA AR 210 5,957.70 0.00
85 301316 Bl 359 5,140.88 0.00
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8.4 WMEHARER R AGHEARZ)
8.4.1 RIHFTASHEHHIHIES T FH 2% 5HT 20 4 KIREE A4
EA: AR

o7 A 4 R
5 i ZEARHS, Ji% SR A4 PR N SN T P A EL A
(%)
1 03690 EH—W 193,340,068.73 4.45
2 603345 IR 112,858,218.48 2.60
3 00700 P R 110,758,244.16 2.55
4 300896 TER 102,473,115.36 2.36
5 02331 Z 92,382,312.67 2.13
6 601628 PN 83,782,044.46 1.93
7 002714 W B Ay 82,822,635.66 1.91
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