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PR A AE S 0 T XU o EAh, AR T < (0 e BN SN 1 308 [ DU 52 g Jor 4 vt 7 B A1) P - AR o 41
fil PR S S DA 3K RREE IS i ) USSR D S5 0 (22 5l DA DR L4 it 4 > Fe BTS2
W IS A SESRIUES R B 7 il S b IR 2 8 R H A 2RO 58 50 06 FOT Rl [ml i 52 i, vl 4%
2 A R BT 5T EOR 5 2 < 4 [ 440 58 IRV e R A — B

0

0

7.4.13.4 TR
737 AR A2 46 2k 4 AT R Gl T L P 2 SO B A SR B0 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AFERZRE RS A KU R A A7 % XU

7.4.13.4.1 IR

M2 RIS 2 415 <5 i L B PO B AR SR I 4B I 52 T 7 A 2 AR Bl i A AR sl R XU o M 2R
Vi ety WS 1) (Y E R VB 77 a wo A TITRS S /A R 1 NN L D i S A S ) Bl e Sl L SRS S 1
it A A 5 301 1) 35 RO 7 32 01 23 2307 7 A7 IS0 7 A SR I <8 AT 5 ) ) AU

AR Je <5 1R < BN T ST AR R B Wi (0 R R AR I e B EAT A, IR E I IR R A S A
A5 T 00 B A R AT B
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Y4y 2022 FFAEEEAR S

AIE B SORARIR 7 R B MR A A TS, BRI G RN 2 B iEsh Bl
TEAEAR KL EAST TR AR . AT G5 IR R GUSE B ™ B 2O BT AR, 45 & A

A PRAIE 45

7.4.13.4.1.1 FIZ XKD

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

HRATEK 128,973,828.44 i i 128’973'828-;‘
s R D 1,434,823.11 - 1,434,823.11
AR S 157,205.93 - 41 157,205.93

N e 740,626,737.0
T e e - - 740,626,737.05 c
ISR Ee - - - -
A ER D 3R - - 132,774.79  132,774.79
FrE it 130,565,857.48 - 740,759,511.84| 871,325,369.3
2
Uik

TSR - - . i
5 M4 Rl A A5 - - - -
AT G b A f5 - - - -

S [ 0 4 ik 5%

FEER

NAIE E K - - - -
AT 2 [A] 32K - - 5,992,288.95 5,992,288.95
AT NS - - 1,219,593.32 1,219,593.32
NATFEE 7 - - 203,265.59|  203,265.59
INERE: R - - 25,450.05) 25,450.05)
N AZ AL B - - l i
AT - - - -
36 JE T A 47 A5 - - - -
HoAth 471 45 - - 3,318,859.98 3,318,859.98
it - - 10,759,457.89 10,759,457.89
GBS YRR N 130,565,857.48 - 730,000,053.95 860,565,911.4
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B FORG R IR A R SR 0 3 4 2022 SFAE RS
3
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
=
HRATEK 156,391,838.32 i i i 156’391'838-:
s R D R 3,336,406.56 - - 3,336,406.56
AR S 321,592.40 - - 41 321,592.40
N e 1,159,617,158.
e 2,366,154.00 - 41,157,251,004.99 %
M IBIE 778 S K - - - 1,668,389.29 1,668,389.29
HoAh B = - - - 21,018.31 21,018.31
A ER D 3R - - - 1,698,325.35 1,698,325.35
R 162,415,991.28 - 1,160,638,737.94/1,323,054,729.
22
i f5t
T AME R - - - - -
5y M4 Rl A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
MNATIEF G H 2K - - - - -
AT e [A] 32K - - 4 1,211,827.18 1,211,827.18
AT NS - - 4 1,687,474.08 1,687,474.08
NATFEE 7 - - 4| 281,245.70 281,245.70,
INERE: R e - - 1 68,506.57 68,506.57]
RS F - - - 8.89 8.89
AR - - - - -
36 JE T A 47 A5 - - - - -
HoAth 471 45 - - 4 4,433,149.10 | 4,433,149.10
it - - - 7,682,211.52| 7,682,211.52
GBS YRR N 162,415,991.28 1,315,372,517.
- 4 1,152,956,526.42
70

T RA R AARIE G KGRI EANE, %A Z00E A 3 F0HE O H B H

REHEFLTK.
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7.4.13.4.1.2 FRR K KBURES T

T2022 412 7 31 H, RIS RFHLHIEGIFHRT(2021 4 12 H 31 H: AEGFHFHRIL S
PR SO E 7 564 B2 P (E I LB 0.18%), IR UL T 37 R 26 (AR sl xef T AR SE 4 Bt = v {15
BEPE I E (2021 4F 12 A 31 H: [).

7.4.13.4.2 SNCRK
AN R 2 18 4 b T HL A Fe OB 3R SR B & S R AN R AR Bl T R AR Y s i R o A FE 4
(T % 7 b At DON R TRy, IR b T8 B R AN KU

7.4.13.4.3 HAM KBS

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
FRIBEER AN I W ) FEAL A RS R T BN UIE SR A AT o B 5 48 R DL Ry R 2 T R 52
AT BEARYR T UE SR T3 B AR B B 5

AT B I B BENAEA AN B R A A i A e, SR BT R R SENS, JE X R A
DRI DL BRI T, S SRR IS AT IGO0, M B e B R L S A B e s TR NI SR
(R15E PRI BT S B3 M, SEHRAT & 2k 5 R 240 Y Bl O B0 B8 A P EAT 8058 . AN IR S BN E
WAL S R SO ALAL, SRR, B ECE . IRPTH A REATBIE, KRB AT RE R A4
TS A LS o

A et i BB A ) 0 BROPE AR LA A A XS AR S IR BT A 5 P RS o 2R e B I LR iy
60%-95%; FENAE S H HEAAENBRBHE 0T & A RN Z RIEE 5, B4 TR < sl 213 H
FE—4F LA I BURF T 27 AMIC T 25 8 B 15 1K 5%, Hh IS A IEEE F & AT 6 A7 B IRIESFI R
FEREE . AL A e iBGIE, HiiEAS I S5 1B 3%. BEAh, ALt & Pl
NAE H A SE G PR AT (IE TR U A% St 4%, a1 2 o B0 2k it AT MR &, 09
VaR(Value at Risk) x5 A 1A i < 1 e PRI FE AN R R, B P T S b JRUSG 34T BREER ANl o

7.4.13.4.3.1 HARM#E XES O
SmEsL: NRMT

AR AR
IiH 2022412 A 31 H 2021 %12 A 31 H
ARME 34 N RE R
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WF 5 RE 4y 2022 FEAE IR 2

BEE I APRSEY
18 L 451 {8 E 51
(%) (%)
A G M R e — IR AR R 740,626,737.05 86.06 | 1,157,251,004.99 87.98
A o VR B P — B R
Ao Ve R 7 — S e IR R
ATAE R 55 7= — BLIE R 5%
Hit 740,626,737.05 86.06 | 1,157,251,004.99 87.98

7.4.13.4.3.2 FLARAHRE RS OB 43 BT

2022 412 A 31 H

(585 Bk G LBk 1 LLAM HoAth i 3% SR FEA AR
PO R SRk e B S ks Gy = RE )
wmagE (A AR Mo
AH I R AR 5 [ AR B PNES AERE R
A

2021 4 12 A 31 H

Mg b s vE - 5%

1 hn#y 39,700,000.00

N4y 92,450,000.00

AV & AR HE T B 5%

k> #5 39,700,000.00

k> #5 92,450,000.00

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 -

BB MR B G ER T1T3 ERZ B AR

SR BRER R U A B AN O B 7 B 5 LR B ) % W) SR P i A\ AL

BRI ARSRB P BB AN AT LR A
74142 FEHUARMETH RS TR

741421 ZFEXREBMTEKASME

Az NRMIT
\ A LAREER
NRMETF RS RTERER
2022 %12 A 31 H 20214 12 A 31 H
FH—EIR 738,852,941.08 1,158,444,166.22
FJEIR 5,504.49
B=EIX 1,773,795.97 1,167,488.28
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| 24t | 740,626,737.05 | 1,159,617,158.99 |
7.4.14.2.2 ARWEFTEBEREFERZS)

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

X UESRAE 5 B LRI BCR AR, A L RS R 52 o) AN R (B B Bk A5 I 1R 58 2 A
WER) BUR TARAIFRATENG O, A AL TEM H 2585 RS R H IR 225 ANE R &
PR A IRD R AH R IBE SR AN B2 (0 28 SR MBS NG — SR U FFARER A TR B A R AN T LS A\ AELRS
T SO BRI RRERE W AR AR AR I 2 Fe OB 55— )2 UG R 5 =R K

7.4.142.3 FEZBRARMERBRZESER
7414231 FE=BRARMERBRZESFER

Az ARMT

i H A
20224F 1 1 HZE 202212 31 H

A o PG Rl it
e BBt R BB

HAH) 42 %0 - 1,167,488.28 1,167,488.28

A S - 2,468,246.12 2,468,246.12

=4
A5 /4

Z

LZIN
FHEIRIK

et

m=ER 4,646,637.45 4,646,637.45
=)=

241
IS EIE - 2,784,699.02 2,784,699.02
52 MG

1
e A
i 2 A A
EEEIES

2,784,699.02 2,784,699.02

T A
greliat
IRRIESRE)
Bk &
1)

LIRS

N 1,773,795.97 1,773,795.97
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LIRS
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2022 A

EEENEN
ERLBE
TEAZHY]
P AR
KA
BT R
A2 )
I fehrE
AR B0

T H

AR FE T eI

2021 41 H 1 H# 2021412 A 31 H

A Ve Rl

e BBt

LIRIER

E LIPS

1,162,436.63

1,162,436.63

=4
AR 145
W

FeN
B=REIK

et
B=REIK

=4
A5 Bl 45
KA

5,051.65

5,051.65

pas
H: A
P 21 1R )
EERIES

5,051.65

5,051.65

TSR
greliat
IR 15 B
Wk i

)

LIES
AR

1,167,488.28

1,167,488.28
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EEENEN
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TEAZHY]
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B FORG R IR A R SR 0 3 4 2022 SFAE RS

3|
e E
A58 o

T 12022412 31 H, AR KR =R RIS 5 MRl 5™ 9 IE SR 52 5 Bt L 28 5 {5 i 12
PRI TR . 1202240 15, A KL< N ER = J2 TCHFe Y A 5C 5 P <l 8 77 450 D PR A S 45 SR T
AL NIRER BB

TSRS RGBT AR A e AR sl . B ias S5 H

7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER

Whre AR
O
E AN AN B
5 ﬁﬁﬁ;ﬁ“ A AR pp | TROMECEE | SARGE
& 2 W%
925 S [ I S AR AT 2
gﬁX@k 1,773.795.97 $ﬂM%Eﬁéz W Eh= | 23.19%-247.56% |  fuk-
A ER
Ee e AN
5 LiiEA T A | EUMRCES | S
f# 2 W%
25 3 A AR T _
TSI | 167 4828 *w“%ﬂﬁﬁg momgan | OO0
I~ 0

7.4.14.3 ERFSEMDIA RMETHEKI SR T B3

12022 4 12 H 31 H, AEEGARFFA AEFFEM DL e B v 2 I b 5577 (2021 4F 12 H 31 H:
[7]) o
7.4.14.4 ADA SAMETHE SR TR K3 B

ANBLZA SO T ) il 7 0 7 05 3 B AL S SGROURI A i 6758, LKA 5 A SR
TEAHZEAR N

7.4.15 BB TEMBM & THRR T E U KA R
B BT UGTR H A SE G0 7 B ] 0 A 21 B T

88 WRAAHE

8.1 HIRELHE=HEEM

SEA Nt
5 I H G d RS S B ] (%)
1 L35 % 740,626,737.05 85.00
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Y4y 2022 FFAEEEAR S

1
Horr: B2 740,626,737.05 85.00
2 R - -
3 ] 7 A 7 4% % - -
Hrr: fitp - -
B SCRAIESR - -
4 b B - .
5 S RATA AR T - -
6 SN IR 4 il % - -
o ST R £ S\
el ' '
WRATH ARG H & A
7 + 130,408,651.55 14.97
8 Hopth % 15155 7 289,980.72 0.03
9 At 871,325,369.32 100.00
8.2 IRITW RN ERTEAE
8.2.1 MEMARBAT L RIBR AN R ERBA S
SHEAL: NIRRT
N A5 AVIWIXIE] AR LY
(%)
A R AR . ok - -
KAl - -
C il 3 645,348,150.25 74.99
5 CEVANE WANE /S W&V | ] ]
AR
E jEisn4 - .
F Hb R AT D - -
G palibet TN ey 2l e 57,304,817.80 6.66
H fEfE Aol 13,231,416.60 1.54
| 5 B A AE B R 0,381 914.45 109
Zll R
J SRl - -
K S5 bl - -
L FH GRS 25 M 55k 14,981,904.00 1.74
M RIS IE s N &R 4 378,533.95 0.04
N IKHI RSN 2 F 5t A I - -
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e SRR & BNIE TR R BT AR 4y 2022 AE AR R
o) J B AR 55 A B AN H At AR 55 - -
P BE - -
Q TPARMSTAE - -
R Ak R AR R - -
S L - -
it 740,626,737.05 86.06
8.2.2 MEMREZAT VL RBBER BT BRERTAS
Jco
8.3 BRI A A E GBS T3 B KNP I BT A IR S B A4
GEEAL NRMT
Fo | mEE | sk SRR Y i
H A1 (%)
1 002459 RN 787,480 47,319,673.20 5.50
2 601111 Hh ] 2,993,533 31,731,449.80 3.69
3 000568 PN 134,400 30,143,232.00 3.50
4 000858 MR W 165,700 29,940,333.00 3.48
5 600519 DivME e 16,800 29,013,600.00 3.37
6 688348 SRERHE 50,462 28,687,647.00 3.33
7 600559 ZATH 966,000 26,593,980.00 3.09
8 688032 AR oy 27,080 25,378,022.00 2.95
9 688223 Ty S 1,685,558 24,693,424.70 2.87
10 300274 FH 't FLE 213,101 23,824,691.80 2.77
11 600809 Ll Pa ¥ 60,800 17,327,392.00 2.01
12 000596 g e ] 64,200 17,134,980.00 1.99
13 600702 E A 107,100 17,048,178.00 1.98
14 603345 ZIE 102,900 16,657,452.00 1.94
15 603288 R R 195,600 15,569,760.00 1.81
16 688599 REHHEE 243,192 15,505,921.92 1.80
17 002027 T ARAELE 2,242,800 14,981,904.00 1.74
18 300760 L E R 45,800 14,471,426.00 1.68
19 688235 BT 103,544 13,714,402.80 1.59
20 301367 LA 60,600 13,305,942.00 1.55
21 600754 HRYLI)E 226,500 13,216,275.00 1.54
22 300633 VARYAZ 238,500 13,076,955.00 1.52
23 000729 FHE T ML 1,178,300 12,513,546.00 1.45
24 600031 =—HET 791,000 12,497,800.00 1.45
25 300896 TR 19,500 11,043,825.00 1.28
26 600233 [53] 3ofs 529,600 10,639,664.00 1.24
27 300827 LREHRA 176,300 10,373,492.00 1.21
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W SRR G BOIF SRR BT AL 4 2022 A AR
28 600199 ST 371,900 9,937,168.00 1.15
29 000333 LML A 189,200 9,800,560.00 1.14
30 600872 LB T 265,500 9,788,985.00 1.14
31 300751 1L R 22,785 9,383,774.40 1.09
32 002271 R 77 TN UL 271,600 9,117,612.00 1.06
33 605117 T 5 26,811 8,879,803.20 1.03
34 603198 10072 T 140,200 8,801,756.00 1.02
35 603833 BRUR K & 70,200 8,531,406.00 0.99
36 603605 IR 48,500 8,122,780.00 0.94
37 688050 ZHET 31,977 7,377,093.90 0.86
38 600004 Hzbl 460,500 6,912,105.00 0.80
39 600586 &R 789,300 6,874,803.00 0.80
40 002223 i ERIRST 188,400 6,002,424.00 0.70
41 603676 TPAFRE 358,200 5,702,544.00 0.66
42 688676 SRR 153,622 5,558,043.96 0.65
43 002120 by i gy 366,400 5,268,832.00 0.61
44 601677 B 2245 281,800 5,111,852.00 0.59
45 002079 75 M [ 2 366,800 4,911,452.00 0.57
46 002335 BHEEE 92,100 4,594,869.00 0.53
47 000999 = 98,000 4,587,380.00 0.53
48 603212 FEHHEA 143,200 4,539,440.00 0.53
49 600566 GENZlk 164,200 4,469,524.00 0.52
50 688617 HMREST 14,081 4,321,881.33 0.50
51 600536 Hh [ A 74,000 4,316,420.00 0.50
52 002568 HE AR 115,500 4,315,080.00 0.50
53 600477 WU A4 1,059,500 4,290,975.00 0.50
54 688266 AR 24 101,743 4,242,683.10 0.49
55 603027 TR 199,900 4,153,922.00 0.48
56 688192 PR 89,409 3,520,032.33 0.41
57 688428 TR 202,484 2,857,049.24 0.33
58 600009 gL 47,700 2,752,767.00 0.32
59 688111 EAIpIY/N 10,265 2,714,989.85 0.32
60 603170 FALE 65,400 1,852,782.00 0.22
61 301269 HERILK 10,873 977,013.67 0.11
62 688439 PR RO 7,096 843,572.48 0.10
63 301095 A 7,399 656,853.37 0.08
64 688409 GRS 5,743 620,875.73 0.07
65 688114 R 4,926 547,327.86 0.06
66 688387 EREE 106,186 518,187.68 0.06
67 301308 L 8,181 480,664.44 0.06
68 301327 B Hhe 2,417 452,270.49 0.05
69 688275 il Re 2,301 403,020.15 0.05
70 688503 RAAL 2,580 351,886.20 0.04
71 301356 RIRBA 6,132 276,680.38 0.03
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W SRR G BOIF SRR BT AL 4 2022 A AR
72 301195 JEEg R 3,300 245,962.20 0.03
73 688372 AR 2,383 226,956.92 0.03
74 688073 EE1RR 2,544 208,989.60 0.02
75 301152 KITHRE 4,326 207,837.72 0.02
76 301363 EUF =T 4,447 184,567.07 0.02
77 301171 VIV NN 9,845 183,224.80 0.02
78 301115 @R 6,850 169,544.35 0.02
79 688362 Y FL 7,779 169,504.41 0.02
80 301296 wrEE 10,411 160,276.85 0.02
81 301328 iR 1,910 153,250.76 0.02
82 301339 WATE 9,127 150,339.65 0.02
83 301377 SR} 7,695 149,789.85 0.02
84 301121 RHERT 2,896 148,772.60 0.02
85 301280 BRIAHE 2,783 132,065.20 0.02
86 301338 JUEAEHL 2,568 130,358.99 0.02
87 301277 BroRHL 4,384 125,209.57 0.01
88 301366 — R 2,672 124,831.72 0.01
89 301290 REEST 3,291 122,423.13 0.01
90 301132 R 4,672 118,322.32 0.01
91 301361 AN S E5a 5,169 115,134.16 0.01
92 688376 E3LY k5T 3,713 105,783.37 0.01
93 301265 IR 8,181 99,226.62 0.01
94 688420 EWERH 2,408 98,294.56 0.01
95 301176 RS 5,431 94,661.79 0.01
96 688419 i 73} 2% % 3,039 89,468.16 0.01
97 301318 Y ifg1s 2,052 87,053.44 0.01
98 688143 KiE 1,938 82,675.08 0.01
99 301398 SRR L 2,549 78,837.80 0.01
100 301285 M HIE 5,643 73,945.48 0.01
101 001301 W KR 1,164 68,722.56 0.01
102 301388 ik R HS 2,920 67,802.40 0.01
103 301316 Bl 3,584 67,028.63 0.01
104 301368 F A 3,368 66,558.14 0.01
105 301319 MERF A 1,149 66,253.15 0.01
106 301270 AR 2,095 62,884.70 0.01
107 301330 R SR 694 21,729.14 0.00
108 301073 HEWE 216 15,141.60 0.00
109 301313 JLIREA) 247 7,197.58 0.00

8.4 WMEHARER R AGHEARZ)

8.4.1 RiHFTA S HIRIES T FE 2% 5HT 20 4 KR4
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o ) 4
5 Ji ZEACAY Ji S A4 PR N S N T P A EL A
(%)
1 002594 EL P e 94,695,049.52 7.20
2 002459 LM AYRE ST 89,084,922.80 6.77
3 300750 TEEAR 83,226,697.38 6.33
4 688599 REILhe 77,831,255.83 5.92
5 688223 mm P HEYR 65,351,514.22 4.97
6 600519 DivMiE e 64,628,321.40 491
7 300274 FH ' FLE 63,227,628.06 4.81
8 600048 TR K e 60,055,104.80 457
9 601111 Hh ] [ it 46,685,974.18 3.55
10 601088 Hh [ pih A 43,409,278.00 3.30
11 603606 RIS 43,136,514.68 3.28
12 300014 {C.A 81 RE 41,157,620.52 3.13
13 688063 IRBERHE 38,420,190.66 2.92
14 000002 JFta 38,250,567.31 2.91
15 688032 AR Ay 37,956,403.30 2.89
16 603659 BEFRR 36,206,389.13 2.75
17 600559 EASR R 35,597,634.54 2.71
18 001979 LA 35,295,781.05 2.68
19 002142 TUARAT 34,696,036.58 2.64
20 603799 R 33,116,602.52 2.52
21 000858 iR W 29,937,397.00 2.28
22 605117 8NV A 29,854,208.10 2.27
23 601225 B pa I 29,400,226.12 2.24
24 688348 SRR 29,235,590.33 2.22
25 000568 FINEE 29,220,583.40 2.22
26 002920 1 3% 4 28,418,057.67 2.16
27 601991 KFERH 28,214,404.00 2.14
28 600027 4 r [ 28,071,020.32 2.13
29 600795 W) 27,827,783.82 2.12
30 600875 RITHA 27,611,926.00 2.10
31 601689 P £ 41 27,026,284.31 2.05
32 688111 EAPIUN 26,375,284.15 2.01

TE e AT RN A 4 TS e e RS BN AR LU B ) 3181, AN B SRAE 5 9 A

8.4.2 RIS & YIRS FE 2% 5HT 20 4 KIREE A4
Eh: AR

ST 4
e A 5 22 4% K J RS2 H e
B A EAR = 44 AR S 2 P L
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W SRR G BOIF SRR BT AL 4 2022 A AR
(%)
1 300750 TR AL 153,086,281.36 11.64
2 002594 ] 115,311,866.59 8.77
3 688599 106,101,427.77 8.07
4 601012 %ﬁ %Hb 103,160,837.04 7.84
5 300274 FH 't FLE 86,733,280.55 6.59
6 600519 YMERS) 84,346,438.86 6.41
7 000792 LA 83,491,552.24 6.35
8 603606 R HL4R 78,045,366.23 5.93
9 600011 HEReE PR 74,599,110.99 5.67
10 000568 FINEE 57,797,040.91 4.39
11 600905 J 56,733,687.85 431
12 688063 Re 56,668,276.62 431
13 600048 TRF R e 56,556,195.90 4.30
14 688223 Ty S 52,645,774.15 4.00
15 601088 Hh [ pip A 49,417,646.00 3.76
16 605117 T8V A 47,663,697.63 3.62
17 000887 Hhfh I A 46,661,909.29 3.55
18 002531 43,766,499.78 3.33
19 601225 B P IR, 37,494,702.00 2.85
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