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7.4.13.3.1 WEMA AR SH ST HRsh R

AT ) FE B PR S IS VR R P AL IR (AT SRR R B IR BIMED) K (A
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I GBI T F A FRATHRE R HEABEE B G5 E R 10%, HAE S5 AR e
B HNE P HALE S FRA — A2 5 RATRIER A IZIETRR) 10%. Ak e 5 hA i &
2k e NS B FL AT s 3R R — X T R RAT IR R AL % LA R
FIVEBER ) 15%, A%LE SRR G HEGE NS BN SRR A HE — X L AR KITH
FIIE S, AT % b A R AT I 30% (56 A HE IR JCHE ok i L AT UE SR L R (1
TR, 4 L rh IR M 2 A BORF IR IR B AL AN B2 3 EE B PR ) o

ARG HEESE NG AR SA S B H 7 A TTAR H AT AR DS (K AT AR B E BEAT o 04l
SIS, #ORAE E BRI B a] FE AN 7 A TR H ] 2B i AT AR BN R

VIS S i1 T B 52 7 ) = ) T X i 1) A 877 R (5 ok G
P Z BRI GE H LB S W 7.4.020 BRA, ASREEATIE Sz R £l e 7 S
FIBE SN RBITE R R, H B IR AN SR A AR B A R E . ARE TR T
TEBHPESZ BR 5L IR T R 5 T AN L 2 8 B8 1 K 15%.

ARG IR E NG AR SA S8 7 A TAR H AT AR B 5 (K a] AR BUHE BEAT o 04l
S, w0 AR R BRSNS 7 A TR B A 22 BB i AT AR BN {E

I, AR 2k e BN T 5 B HIGE [ 52 2 N B H 552 S0 0 TR E s #2 IR %
JEU X A2 5y %5t T (I S5 IRDL s BEATRE 1 AT FF /KPS AT i B R PUR & 5 A% I HENE 2, LK
XS AN RV AE 5y 0 T SIS 5 00 A B R AT 50 285 U 8 S5 Tt 1 e A B A < A S8 [ DU 52 2 D 30
YIRS AN AE 0 XU o U AR, AR T 4 (Y < BN SN 1 308 [ DU 52 g o 4 ot 7 B A1) - AR o 411
fil PR S0 S A 3K RREE IS i ) USSR - 5 0B 22 3l LA R4 it 4 > Fe BTS2
W AR SR SERIUES R B 7 il S P IR 28 R H A RO 58 50 0 T Rl [ml i 52 By i, vl 4%
S A B R 4 B[R 20 BBV DR — B

0

0

7.4.13.4 TR
737 A A2 46 2k 4 AT e Gl T L P 2 SO B A SR I 98 2 R I Ak T 4 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 % XU

7.4.13.4.1 IR

M2 RIS 2 415 <5 i L B 0 B AR SR I 4B I 52 T 7 A 2 AR Bl i A AR sl R XU o M 2R
Y Gt S =S ol 1) (Y S SR B 77 B w N TS 5 /A T R N S A SR i M1 St W B 1
it A A 5 301 1) 35 RO 7 2 01 23 B 307 7 A7 IS0 7 A SR I <8 AT 5 ) ) JRUIR:
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Y4y 2022 FFAEEEAR S

.

AN < 10 2 < BN S S AR < T s PR R AR P sk AT M, R B A S A
RS TR R R KR AT R B
AIE B SRR i B MR A TR, BRI G R 2 B S sh Bl
FUREAEARKALE EASTF TR R AR . AT G35 IR R GUSE 5™ B 2O BT AR, 4 & A

A PRAIE G5

7.4.13.4.1.1 FIZ XKD

Bfr: NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
%

AT 67,714,358.17 4 67,714,358.17,
A ER D R - 351,871.53| 351,871.53
i R D 547,638.41] 4 547,638.41
AR S 196,910.34 41 196,910.34

N e 994,944,220.2)
T e e - 994,944,220.28 o
ST B . 3,201,393.25 3,201,393.25
FrE it 68,458,906.92 998,497,485.06|1,066,956,391.
98

Uik

NN YNG4 - 1,404,386.41 1,404,386.41
MNATHEE 2 . 234,064.41  234,064.4]
MNAT R R 5% B - 19,818.61 19,818.61
HoAth 471 451 - 1,579,968.14, 1,579,968.14
MATE B - 2,278,587.53 2,278,587.53
AT 2 [A] 32K - 791,521.48|  791,521.48
Uil Tigseay - 6,308,346.58 6,308,346.58
) 2 AU B B 68,458,906.92) 992,189,138.48/1,060,648,045.
40

FEER

2021412 A 31 14EPA 1-54F 5 E AR At
H

45 58 (3L 80 Bl



g G e IR B AIE AR BT S G 2022 AR AR

%
AT 80,076,616.69 - - - 80,076,616.69
AL FR D R - - - 3,345,246.11| 3,345,246.11]
HAh %= - - - 117,288.75  117,288.75
s R D R 917,536.97, - - 4 917,536.97
AR S 319,181.86 - - 41 319,181.86
N I 1,331,634,767.
e 4,977,050.80 - 41,326,657,716.70, 50
ST B . - - 6,875,725.52 6,875,725.52
wre it 86,290,386.32 - 1,336,995,977.081,423,286,363.
40

Uik
NN YNG4 - - 41 1,716,435.70 | 1,716,435.70
MNATHEE 2 - - 1 286,072.62 286,072.62)
MAT RS R 5% B - - 4 69,180.81 69,180.81]
I AZ A B - - - 0.38 0.38
HoAth A7 45 - - 4 2,570,516.29 2,570,516.29
MATE B - - 4 2,808,652.15 2,808,652.15
AT 2 [A] 32K - - 4 11,236,604.15 | 11,236,604.15
Uil Gigseay - - 4| 18,687,462.10 18,687,462.10
) 2 AU B B 86,290,386.32 1,404,598,901.

- 4 1,318,308,514.98

30

T R PR NI G T R AGIKTTOME, I G 2908 A 3 3007 E 1 H 8L H 31

FHTF UK.

7.4.13.4.1.2 FRR K KBURES T

T2022 412 7 31 H, AESRFHLHIEGIFHRT(2021 4 12 H 31 H: AEGFHFHHIL S
PR SO E 7 554 B =B LB 0.35%),  [RIUE T34 R S 10 AR st T AR S 43 o 7= E
KEM (2021 4 12 A 31 H: [).

7.4.13.4.2 AMC XS

AN RS A2 Fi5 < L 23 SO BOR KRB gt B DR AN R A3 i A AL e s O XU . Ak <
FFAACLCIK AL T 587, BRIAEAEAR S B AMIE XU o AR <5 (0 58 <A BN Ak P AR S 2 1)

AN SR AT M A

7.4.13.4.2.1 ANC XS e 1
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%70 i
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z%ﬁéﬁ%‘ 10,835,686.68 10,835,686.68
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A IC R R 10,835,686.68 10,835,686.68
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EEER
2021412H31H
mH
%70 B
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bL S 1 Tk 4
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z%ﬁéﬁ%‘ 41,151,639.43 41,151,639.43
®reait 41,151,639.43 41,151,639.43
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Fy $i £t
i e
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7.4.13.4.2.2 ANLC XU B UR A 2
L5 BV 2R DA oAt 7 39 28 B AR AN AR

XFH =R H A B E
MR (A AR o)
AH IR RS A% 1 (1) AR B A AEREE
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
s T AR N BT FH{E 5% 14 In%4 540,000.00 14 In%y 2,060,000.00
As AR N B T AH 5% J8/>#) 540,000.00 /0% 2,060,000.00

7.4.13.4.3 FHAtAAE XU

AT SRR A 4 T R 4 i L 1 2 S0 M SR SR T 4 U 2RIk T B R R AT 5 LA
(T 3 e R R AR BT R A e Bl (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) R 17 352 5
P S AR FR AR UE) R T 2, O T I P At A e JXUR AR B 25 R AT 4k 1 B 22 G 1 s e
TR SN, AT BE RIS Tk 27 T 1 AR B BN TR 520

AR FE G A HE G BNAEM NS P B AL S LR, 0 R WA G L L BUR R b, 4
FUFFF T IBATIEG, O P B AR e s 8 I BB ANTIE S5 1 5 PE AT B 43T
IEREFT G HE G R 2 JE B 4 58 MM AT 00 o ARG 1 B 8 N 8 45 & 2 0 RO A B 1)
AL, WG BCACE . RRAGHATIBIE, RESRN AT R AL R T 0 KU .

AR B P B A R A A B AR AR AN A U o AR R BT AL v R 32 o 4 W 7= 1 L 81
60-95%; 5% Bt Tl S AR IR AMIC T AR B G FE 8 B2 77 1) 80%; Ik FId A 14 A S 45 % LU A9 AN ot
SRR 50%: BN S H HAAEMBRBR T S A RN L A RES )G, NS RFILE
B B AE — 4 DU IBURF 5 5 AMIC T 2R 8 58 77 1B 1Y) 5%

BEAh, AL G RO REG A BENAE H0 AR TR RO b S A, 8 H1is ] 2 A 87V
X HEGHEAT KIS LR, 3 VaR(Value at Risk)fiAr 45 i It A5 < 1 RV AE i XU:, RN AT 4
bk KU FEAT BRI A 1 o
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SN NRTIT

ARA LAEREK
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s e
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i i i
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TR HIE S BER  RIE T B S & 2022 SEAE AR

i EL A1 {8 EL A1
(%) (%)
A G PE A 7 — IR 994,944,220.28 93.81 | 1,326,657,716.70 94.45
A2 oy M i 7 — L A Y
By Mt e — D R A
A= el ot 7 — BUUE A 5
&t 994,944,220.28 93.81 | 1,326,657,716.70 94.45

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT
R % Bl 4 Ll B B v DA ) He At T 37728 B AR 4 AN A

X5 = AR H B4 B = EHE
Mg CRfr: AR
FH 2R R AZ B ) A2 2y PN AEREE
oyt
2022 /£ 12 H 31 H 2021 %12 A 31 H
Mk 2 b e 1 T 5% Hn#) 65,820,000.00 #4n#J 105,040,000.00
M 25 Ll L1 TR B 5% /%) 65,820,000.00 /b # 105,040,000.00

7.4.14 ARME
74141 ST EARWETERTE
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JEDRIE -

B2 MRS PSR AR KT BRI .
BB )R BREE — 2 U NABL A DG W 7 B A7 i L ) T L P AL
BRI ARSRTRE P AR AN AT ISR N

74142 RERDA RMMETHERNSBTA

741421 EEREMTANASRME
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ES RS EAEAR
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F—JEIR 988,833,760.39 1,325,602,401.62
=3¢ 4,438,756.80 4,982,555.29
E=ER 1,671,703.09 1,049,810.59

it 994,944,220.28 1,331,634,767.50
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AN G A B R UL TR H 4 R S TR A H ORI SR IR TR e e (R e
X UEZRAC 5 i LT AR A, A L ORI R A2 5 AN R (BB KR A I R 52 5 A
HER) BUR TARATFRATEE L, AEEAS THEMH 225 RIS H IR 525 A s ke &
PR A SRR AR R BEE AN G A~ S E AN — R U0 AR A 1 5 mh R AN ) 0 5 g A\ AEDX
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741423 FEZERARNERFLZZNENR
7.414.2.3.1 FEZERA RN ERBTKRZZFNHH

Az NRMIT
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W

LZIN
B=REIK

et
B=REIK
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BB 30T PAY ) e 5

HAZ o NIRER BB
TSR ARG B 0 T AR T ) 2 Fe i (E AR B4 &

R S H -

7.4.14.2.3.2 HHBEATHESAERE =ERARMMETERER
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B Z AR &
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7.4.14.4 AR R E TR SR TR KR
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B SCRRIESR - -
4 4w - -
5 S RATAE SR - )
6 DN - -
Forrs ST 2 E 0 SN IR
B4 fh ) )
. %ﬁﬁ%ﬁ%ﬁ%ﬁﬁé 68,261 996.58 640
it
8 FAth &3 58 3,750,175.12 0.35
9 &t 1,066,956,391.98 100.00

VB RS AR AR 418 1 BRI AT ) ML B 58 I L A So (BN 10,835,686.68 G, (R4 BT
HHE LA 1.02%.

8.2 MIRZAT WA R ERFTAS

8.2.1 MEMIRIAT WA REITA R R RAS

SRR NRTT
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eS|

VSN NI ON: N

Rl

84,604,848.02

il
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ATIEIZH . A REAHEEL
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Uiy GRNF R G H4r 2022 FEAEER S
Q TPAEMIESTAE 15,980.64 0.00
R A RE R R ; B}
S “Ga ; ]
&1t 984,108,533.60 92.78

8.2.2 MEMIRIAT W REBF BB R B EREAS

k255 AfRE (ANRTD i B S T B ] (%)
EISES% 10,835,686.68 1.02
it 10,835,686.68 1.02
8.3 BRI A FOMME 5 Ze e B = 13HE H B K/ NERR B B i =4 B R 4
G AR
e | omEEm | sk M (1) Aol AR
fH LA (%)
1 300775 =A% 1,982,400 75,331,200.00 7.10
2 300696 R IRIA 2,413,133 64,020,418.49 6.04
3 002192 RLTE Ay 526,100 51,505,190.00 4.86
4 002756 TR R 513,400 47,320,078.00 4.46
5 300750 TR AL 119,500 47,013,690.00 4.43
6 002460 i 670,880 46,632,868.80 4.40
7 002371 677441 202,100 45,533,130.00 4.29
8 603267 5L B 420,300 42,517,548.00 4.01
9 600893 friRsh 5 995,025 42,069,657.00 3.97
10 300613 & 829,305 41,573,059.65 3.92
11 002409 MR 794,000 39,993,780.00 3.77
12 300457 e B 1,910,900 33,765,603.00 3.18
13 000762 [LEE 24 857,282 33,099,658.02 3.12
14 688016 WidE g 157,645 29,801,210.80 2.81
15 300900 IR 1,003,300 28,824,809.00 2.72
16 600765 HTE AL 883,100 27,455,579.00 2.59
17 600438 T8 A 652,437 25,171,019.46 2.37
18 603259 2 B A 293,415 23,766,615.00 2.24
19 000733 PRERHE 203,500 23,245,805.00 2.19
20 300777 HhfE R 439,400 21,596,510.00 2.04
21 300726 FIEHT 465,700 20,555,998.00 1.94
22 002960 L] 596,000 16,682,040.00 1.57
23 688006 GIGIRS%53 369,681 16,180,937.37 1.53
24 603659 BEARK 296,211 15,370,388.79 1.45
25 301302 Nkl 222,458 14,243,985.74 1.34
26 688200 A [E et 41,210 11,393,328.70 1.07
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300035 RS 546,600 11,249,028.00 1.06
00981 O bR 725,500 10,835,686.68 1.02
000657 WA T 664,110 10,519,502.40 0.99
300648 N e 284,100 10,517,382.00 0.99
300568 SIFEM R 482,800 10,264,328.00 0.97
603612 RIBKE 379,898 9,884,945.96 0.93
002765 R 1,048,400 9,425,116.00 0.89
603678 KIEHT 191,220 7,828,546.80 0.74
601222 R RE IR 900,800 7,737,872.00 0.73
300760 L E R 18,600 5,877,042.00 0.55
603650 JEREFA 163,800 5,049,954.00 0.48
300850 BRI 83,310 4,438,756.80 0.42
603338 WriLsh 7 44,000 2,105,400.00 0.20
688197 H AT 24,261 589,057.08 0.06
688387 EREE) 103,284 518,485.68 0.05
688061 yAlbiy %5 3,972 370,786.20 0.03
688275 JiiEERE 2,031 342,934.35 0.03
688332 HRHE TR 5,870 294,732.70 0.03
301356 RIRMA 6,132 276,680.38 0.03
688246 AR 7,719 226,243.89 0.02
688459 MR 17,259 142,731.93 0.01
301280 BRI R 2,783 132,065.20 0.01
301366 — R 2,672 124,831.72 0.01
688376 FIRBHT 3,713 116,142.64 0.01
301269 HBRILK 1,168 102,713.92 0.01
301265 HEFIR 8,181 99,226.62 0.01
688420 EERHL 2,408 98,294.56 0.01
301176 RS 5,431 94,661.79 0.01
688419 iy A3} 2 £ 3,039 89,468.16 0.01
688203 HEIEAEM 5,761 86,933.49 0.01
688252 AR 5,201 82,071.78 0.01
688416 E IR 7 2,147 81,607.47 0.01
301398 SRR 2,549 78,837.80 0.01
001301 v R FHE 1,164 68,722.56 0.01
301368 £ 3,368 66,558.14 0.01
301095 A 740 64,002.60 0.01
301308 LW 819 46,453.68 0.00
301327 HBHRE 242 42,826.74 0.00
301195 JbEg R 330 24,103.20 0.00
301330 TSR 694 21,729.14 0.00
301152 KITHERE 433 20,195.12 0.00
301171 VIV NN 985 17,454.20 0.00
301363 EUF =T 445 16,843.25 0.00
301115 AR A 685 16,467.40 0.00
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71 301103 fa] FCHR A} 507 15,980.64 0.00
72 301296 e+ 1,042 15,525.80 0.00
73 301328 Yl LT 191 14,699.36 0.00
74 301121 RHERT 290 14,433.30 0.00
75 301339 WATE 913 14,233.67 0.00
76 301377 By S 770 13,575.10 0.00
77 301338 JUREAEHL 257 12,590.43 0.00
78 301290 REEST 330 11,592.90 0.00
79 301132 R 468 11,456.64 0.00
80 301277 ok 439 11,317.42 0.00
81 301361 R 517 10,836.32 0.00
82 301318 Y ifg1s 206 8,598.44 0.00
83 301313 JLIREA) 247 7,197.58 0.00
84 301285 s Hix 565 7,119.00 0.00
85 301388 R R A 292 6,307.20 0.00
86 301319 AR £ 115 6,126.05 0.00
87 301270 DA A7y 210 5,957.70 0.00
88 301316 =yl Pagli] 359 5,140.88 0.00

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SRR AR

o ) 4
5 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 300696 R IRIA 77,664,216.63 5.53
2 002756 TR RL 69,715,409.00 4.96
3 603259 2 A 62,805,714.38 4.47
4 002371 677 %4 54,401,321.34 3.87
5 300750 TR AL 52,763,289.46 3.76
6 603267 32t B 1 46,391,215.34 3.30
7 603612 RiBRE 46,191,984.46 3.29
8 300775 =B % 38,393,593.97 2.73
9 600765 HTE AL 37,174,760.12 2.65
10 300457 e R 32,749,407.08 2.33
11 688016 WiidE g 32,143,369.09 2.29
12 300850 Hrom Ik 32,136,660.59 2.29
13 002192 RLTE Ay 31,654,862.77 2.25
14 000762 [LEE 24 31,188,800.00 2.22
15 002932 A2 ) 31,049,949.12 2.21
16 002312 JIR g 30,356,235.00 2.16
17 300613 & 29,028,517.37 2.07
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18 00981 E SNES] R 24,291,015.31 1.73
19 000733 PRAERH 24,099,486.24 1.72
20 300777 rhE RN 23,743,764.90 1.69

8.4.2 FRIFEH S IS T F{H 2% BLHT 20 44 KR A4
SRR AR

o7 A 4 R
5 Ji SE AR JIE B A4 R EN L S e FE A LA
(%)
1 000657 o R 78,676,373.92 5.60
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