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20,064,000.00
7
Uik

TSR - - - - -
5y M4 Rl A A5 - - - - -
AT G b A f5 - - - - -

S (R 0 4 ik 5%

FEEK

NAIE E K - - - - -
ATz [A] 32K - - 4 19,130.91 19,130.91
AT NS - - 4| 483,624.91 483,624.91]
NATFEE 7 - - | 80,604.16 80,604.16
INERE: R e - - 4 23,409.63 23,409.63

N AE F - - 41 40,935.38 40,935.38

AT - - - - -

AR - - - - -

16 JE T A 47 A5 - - - - -

HoAth 471 45 - - 4| 0987,235.28 987,235.28

it - - - 1,634,940.27| 1,634,940.27

GBS YRR N 371,731,918.48 942,340,063.5
313,446,000.000  20,064,000.00 237,098,145.02

0

TE: RAFRAARIE G KGN SO E, IR G 200 i 35 E fr H 80800 H S

HAT T Ak

7.4.13.4.1.2 FIZR KRS ) BB 43 BT

i | BRI DA H A T 2 B AR A AL
o HHOR R A2 B ) 22 5y X B R H 2 e B
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AR CRA: AR
AIAR FAEER
2022 412 H 31 H 2021412 H 31 H
A Z AT 25 DM i hn#y 209,695.62 #4n#) 2,883,296.82
A Z AT 25 M /> %) 208,533.96 /%) 2,850,765.77

7.4.13.4.2 AN XK
AN R 2 8 4 b T HL A8 Fe (B B SR BN & e R AN R AR B i R AR s i R . A FE 4
(IR % 7 e At ON R TRy, IR T8 B R AN KUK

7.4.13.4.3 HAH#E R

A A i IR 2 8 2 < T 45 < i L 8 2 oA R SR I < 9 2 IR R T 3 R 2 R AT 2 B A
T A% R R AR BN T A AR IR Bl R R o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 11T 3% 22 5
I SE MM S5, o s ) AR XU SR T BMUE I3 A AT 4K S 2 A 0 R IR S I AR 5
AT BE SRS T UE I3 17 47 AR B R B2

AT (R R B BN E IS B W O R AR A, X R B S . B ICE . RO A Gk
BIE, SKEB) RS AT Ee A A T ks XU .

AR Bl £ B2 A 1) 7 B B AR A AN A UG . AR G4 A & IR R B I EL
0-95%; FFMAZ 5 H HAFEF R BAR I IR & LT SN R A G RUE G 5, 24 ORAsr B <6 w2 3 9] A —
DL A RTBUR £ 32 AMIC T JE 48 557 1B 5%, LG AR S S8 AT 77 ORI SRR R

K
BEAh, ASTE G AT BN AR FR AL G Fr R IE SR I R S Bt 4, € 2 T 2 e Bk
Xt AT KSR, B4E VaR(Value at Risk) 8 Hr S5 A A 5t < 1 1 A TR AE B RS, S I ] 52

X RS HEAT ERER A2 A o

7.4.13.4.3.1 HARME XSO
SmEs, NRMT

AR AR
2022412 A 31 H 2021 %12 A 31 H
RE|
34 T
N R E A E
AV B
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{8 EL 451 {5t
(%) (%)
A G P R P — R AR B 32,034,830.68 23.86 229,377,538.64 24.34
A G PG b P — R AR Y
Lo VEER T — e R R R
ATAE R BT ™ — BLIE IR Bt
At 32,034,830.68 23.86 229,377,538.64 24.34

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

i Fe G TR RS P e Tk Gt bR L 1 1) 22 5
Br IR i UAM HAR 17 37 28 SR FF AL
X AR H 4 B HE I
Mg CRfr: AR
AH IR ARG AR & AR B PN ES AEREE
oyt
2022 £ 12 H 31 H 2021 £ 12 H 31 H
M 253 b e HE 0 5% HnZy 2,673,969.17 N 21,124,857.68
Ml 253 b e e 1 ek b 5% ¥ 2,673,969.17 M%) 21,124,857.68

7.4.14 ARME
74141 @R TREARHETERITE

A RMETTEERFTEIEIR, XA RE TR S B 2 TR 1 RS
JERPGE : BB ARIE BB BRI LRGSR BRI BB
{EAMHE IR B B A7 57 B e R e v R AN s B0 =2k MR BEP= Bl 505 (S rT SR A
7.4.142 FERUARMET RSB TA
741421 ZFREREMTENARME

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

F—JEIR 32,245,412.73 274,331,331.86
BRI 92,509,341.36 646,082,504.49
B=EIX 252,900.23 1,490,774.48

&t 125,007,654.32 921,904,610.83

7.4.14.2.2 AR ERRERERKE RS
KI4 LG K E R TR T A H ORI & E IR B R . ST AT 5

ISR Gm e B, A HMBERHEIUEM, 2 AERBARATTRATER I, AR TEM
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HE= AR SR H I 22 5 AN RS IR) B R IR A R B I A SEAME SN —JZ IR, FFIR
T A (R B T R F O 22 Se BT BB AT 5 B 3 2 SR N T IR AR G, e A DGR
BRI OB N B R IR EEE =R K.

7.4.1423 FEZBERARNERTRZZNENR
7.414.2.3.1 FEZERA RN ERBT KRR HH

Az NRMIT

T H

A3

202241 H 1 H# 2022412 4 31 H

A Ve Rl

e BBt

L H R
HX?K oAy

it

W1

1,490,774.48

1,490,774.48

E LIPS

360,914.68

360,914.68

=4
AR 145
W

LZIN
B=REIK

et
B=REIK

1,245,350.40

1,245,350.40

=4
A5 Bl 45
KA

-353,438.53

-353,438.53

1
e A
i 2. 1) A
EEEIES

-353,438.53

-353,438.53

S
s Ao
R o
Bk (5

1)

LIES
AR

252,900.23

252,900.23

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
KA
BT R
A2 )

-108,014.45

-108,014.45
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fehrE
A58 o

T H

AR 1A
2021451 H 1 HE 2021 412 H 31 A

A Ve Rl

e BBt

L H R
HX?K oAy

it

LIRIER

3,496,269.34

3,496,269.34

E LIPS

703,939.70

703,939.70

=4
AR 145
W

176,304.28

176,304.28

LZIN
B=REIK

et
B=REIK

2,877,161.75

2,877,161.75

=4
A5 Bl 45
KA

344,031.47

344,031.47

pas
H: A
I 21 1R )
EERIES

344,031.47

344,031.47

S
s Ao
R o
Bk (5

1)

LIES
AR

1,490,774.48

1,490,774.48

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

786,834.78

786,834.78

7.4.14.2.32 HHBEATHEHMAERE =B RARMMETERER
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RN
FEEAR | TR SARH
Iﬁ o N7
AH o x P ﬁ%ﬂgﬂi 2 A
: %5
R TR | e R
_ fh )
s 252,900.23 —— O T e 0.3199-0.5347 | fiAH%
RSP
FaERERA | RN SARH
T e 17
#A Sl " L BEIBY | s
o :
X
R TEOTRTR | R R A
90 A48 0.2825-1.7836 TUAH
= 1,490,744 WIS | B 517836 | AKX

7.4.14.3 JERRSEHI LA o HETHEKI SR T RKH Y

AFEGAR A IR S LR ARFFA AR LLA SR E TR & TR

7.4.14.4 AR RAETHER &R T BRI

AFEEFFA KA LA S BT B e T RO DA AT B el B M 0 ot X284
L PR R A PR B, BT DAL IR A 5 2 SR AR

7.4.15 G BT BRI IAT SRR T Ul B B AR

7.4.15.1 KGN
BERTNGEH, RS TOTE U I A& 0.

7.4.15.2 HAh =G

BER P IOERH, AFE IO Z U KAl H 2T,

7.4.15.3 W5 R L HE
AT O T 2023 4F 3 H 27 HAAFE S 3451 A\

8.1 MIRESFTASENR

88 WRAAHE

SARAL: NIRRT

5 I H G d RS S B ] (%)
1 25 %% 32,034,830.68 23.74
Hrp, G2 32,034,830.68 23.74

el itk 76 7L
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2 BeHn - -
3 [i] 5 Wi Al 4 % 92,972,823.64 68.89
Hp: figz 92,972,823.64 68.89
B SCRAIESR - -
4 Dt L5 gty - -
5 SR AT A AR - -
6 SEN IR G Rl 7= 9,003,417.66 6.67
o ST R £ SN
15 S ' '
. fﬁﬁﬁ%ﬂﬂ%%ﬁ%ﬁ{ﬁ% 869.504.22 064
1
8 Hofth & I % 76,207.11 0.06
9 At 134,956,873.31 100.00
8.2 IR RNBER A E
8.2.1 MEMRBAT L RIBR AN R ERBA S
SHEAL: NIRRT
b5 S A RME AR LY
(%)
A R R . Dk 258,375.00 0.19
R4 2,586,120.00 1.93
C il 3 15,258,774.82 11.36
b BT\ # ) R B OK A= L 998.032.00 001
AR e
E jEisn4 1,096,200.00 0.82
F Hb R AT D - -
G by e | 4 2,140,985.76 1.59
H A1 Aol 248,000.00 0.18
| 5B AR A AME BRI L 538 414.04 115
2k AR
J SRl 5,946,380.38 4.43
K S5 bl - -
L FH GRS 25 i 55k 648,090.00 0.48
M RIS IIE s N &R 4 486,000.00 0.36
N IKHI RSN 2 F 5t A FE I - -
o] J& RR 55 AB R AN A IR 55, - -
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P HE - -
Q PA IS T AR . .
R A RE A R 599,458.68 0.45
S ZE } .

&it 32,034,830.68 23.86

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S

T

8.3 BRI A S E LB IFE LI R/ HEF I BT A B B R 48

SRRAL: NIRRT

R | mIRE | Rk SR (1) ARt AR
H LA (%)
1 601398 TRHRAT 240,000 1,041,600.00 0.78
2 603345 ZIFE 6,000 971,280.00 0.72
3 002385 KAk 100,000 890,000.00 0.66
4 601567 —REST 50,000 674,000.00 0.50
5 600019 A 120,000 670,800.00 0.50
6 601888 Hh b 3,000 648,090.00 0.48
7 601012 P AL 15,000 633,900.00 0.47
8 601818 e RARST 204,000 626,280.00 0.47
9 601988 o ERAT 197,700 624,732.00 0.47
10 601899 KE&n 60,000 600,000.00 0.45
11 601098 HH R 60,066 599,458.68 0.45
12 688012 HA F 6,000 588,060.00 0.44
13 601668 Hh [ 2 AR 108,000 586,440.00 0.44
14 601601 HH ] R PR 23,900 586,028.00 0.44
15 600009 istiz2ilh7] 10,000 577,100.00 0.43
16 600809 ULy 7 739 2,000 569,980.00 0.42
17 601006 REH % 84,000 561,120.00 0.42
18 600309 Jitet s 6,000 555,900.00 0.41
19 601728 Hh [ HLAE 126,000 527,940.00 0.39
20 603605 TSR A 3,140 525,887.20 0.39
21 600028 W E A1 120,000 523,200.00 0.39
22 603027 TR 25,000 519,500.00 0.39
23 600519 DivMiE e 300 518,100.00 0.39
24 600548 REE 56,887 510,845.26 0.38
25 601669 R [ 72,000 509,760.00 0.38
26 601319 PR 95,300 497,466.00 0.37
27 600941 i [E F%£5) 7,200 487,224.00 0.36
28 688363 HBERAEY) 3,600 487,008.00 0.36
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29 603259 2 A 6,000 486,000.00 0.36
30 601166 MV ERAT 27,000 474,930.00 0.35
31 603871 e I B 21,000 474,600.00 0.35
32 600887 BRI AR 15,000 465,000.00 0.35
33 600276 fE Fif PR 24 12,000 462,360.00 0.34
34 688122 PaHEEE T 4,800 454,512.00 0.34
35 600030 S IESR 22,700 451,957.00 0.34
36 601318 Hh [ 22 9,600 451,200.00 0.34
37 600131 Il ¥ {5 18 30,000 448,800.00 0.33
38 600036 AT ARAT 12,000 447,120.00 0.33
39 601628 HE AN F 12,000 445,440.00 0.33
40 603267 P52 B 1 4,200 424,872.00 0.32
41 688271 WS RTT 2,400 424,752.00 0.32
42 600027 4 r [E 72,000 423,360.00 0.32
43 601088 Hh [ pih A 15,000 414,300.00 0.31
44 600176 HEEA 30,000 411,300.00 0.31
45 603868 KR 6,000 403,980.00 0.30
46 688526 BHHTAY 18,000 403,200.00 0.30
47 600031 =—®ET 24,000 379,200.00 0.28
48 600765 HTE L 12,000 373,080.00 0.28
49 600760 EPTRY A 6,000 351,780.00 0.26
50 001322 iR s 22,800 346,560.00 0.26
51 688375 Il 7 1 3,600 344,844.00 0.26
52 002371 677441 1,400 315,420.00 0.23
53 601898 R e 36,000 310,320.00 0.23
54 600886 HE# L 7) 28,400 307,572.00 0.23
55 600497 Uth 7 B 60,000 303,600.00 0.23
56 603290 Wriksrs 900 296,370.00 0.22
57 002984 AR 9,000 277,110.00 0.21
58 600398 TR 2 K 51,400 272,420.00 0.20
59 002714 W B Ay 5,300 258,375.00 0.19
60 600795 FL L) 60,000 256,200.00 0.19
61 600699 YT 18,000 252,900.00 0.19
62 601688 HBIRIES 19,500 248,430.00 0.19
63 600258 RIS 10,000 248,000.00 0.18
64 600123 2 1ERH 18,000 240,120.00 0.18
65 600011 EREE PR 30,000 228,300.00 0.17
66 603606 HRJ7HLLE 3,000 203,490.00 0.15
67 300274 FH 't FLE 1,800 201,240.00 0.15
68 601666 PRI 18,000 194,580.00 0.14
69 688295 EN=R 3,000 129,510.00 0.10
70 688275 il Re 542 91,516.70 0.07
71 688387 =R 17,457 87,634.14 0.07
72 688203 R IEAEAL 5,761 86,933.49 0.06
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73 688252 RAtifE: 4,718 74,450.04 0.06
74 688084 o A e 675 55,809.00 0.04
75 688503 SRR R 369 55,021.59 0.04
76 601136 HANES: 2,939 51,197.38 0.04
77 688143 K& 997 46,480.14 0.03
78 688420 EWERHE 908 37,064.56 0.03
79 601022 T 1,283 17,320.50 0.01
80 600900 KL 600 12,600.00 0.01

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS ™ 1F{H 2% BLHT 20 44 KR B4
SRR AR

o7 A 4 R
5 Ji SR AR JE ZE A4 F EN L S DN P HE LA
(%)
1 600085 A5 5,883,091.00 0.62
2 601111 HH ] [ 5,859,955.00 0.62
3 600048 TR K e 5,801,575.50 0.62
4 002833 5L 4% 5,796,007.00 0.62
5 600309 Jitets: 5,444,819.00 0.58
6 002756 TR L 5,339,436.80 0.57
7 600131 BRG] 5,131,027.16 0.54
8 600036 FARRAT 5,023,656.00 0.53
9 001979 LA 5,019,916.18 0.53
10 601865 LEE 4,558,576.00 0.48
11 603806 A BT 4,476,273.60 0.48
12 600031 =—®ET 4,353,714.00 0.46
13 600233 (53] 3o 4,349,819.00 0.46
14 002142 TUERAT 4,328,786.50 0.46
15 300450 ST R 4,272,475.00 0.45
16 002293 B A 4,234,510.00 0.45
17 003816 % 4,218,000.00 0.45
18 688519 R 4,173,137.09 0.44
19 603267 8 378 BT 4,119,726.00 0.44
20 002409 MR 4,114,235.48 0.44

T ATUSRN GA 935 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 FRIFEH SHE IS T 1F{H 2% BLHT 20 44 KR A4
AL NRMT
Fr 5 e ER AR 2 4 R AR TS A0 PRI Sty
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Ao E R R B R A BSR4 2022 AR E iR

P A LA
(%)

1 600519 DivME e 8,443,225.00 0.90
2 600188 EYR 8,041,830.00 0.85
3 600690 R 7,441,503.00 0.79
4 600309 Jitet s 7,224,006.00 0.77
5 000887 ERETivalis 7,177,241.00 0.76
6 601567 =i 6,764,851.00 0.72
7 300750 TR AL 6,415,400.00 0.68
8 601865 e 6,284,106.95 0.67
9 002756 KA B 6,266,686.00 0.67
10 601166 Ml ERAT 5,971,397.00 0.63
11 600048 TR K Je 5,942,048.00 0.63
12 002241 HOR B 5,748,406.60 0.61
13 601012 S AERE 5,734,201.00 0.61
14 601111 HH ] [ 5,426,524.42 0.58
15 603338 WriLsh 7 5,409,328.00 0.57
16 600085 5,330,121.00 0.57
17 600176 HEEA 5,188,378.71 0.55
18 002557 BIR R 5,183,526.00 0.55
19 000999 HBiE =L 5,148,711.74 0.55
20 601899 SN 4 5,051,404.26 0.54

T AT SR 2544 T SE R A (R S e DU B ) 841, AFEIEA AL 5 T -

8.4.3 TNBL M BA B K S Y A EE WS\ B A

Bfr: NRM
SENIEZEHI A (RlAs ) i 433,067,087.73
SEHBEERIURN (3D R 584,015,938.99

T ATSENBERHI A (BRAD) A AN SE R BRI (R A P 4% S 3
(AT AN TR AR H ) 3151, AFIEMRAZ S 2

8.5 HIARIEMIF MM R BFREAS

JRAZ B

L@ NRfx

A=? 5T 57 i A E i G VR PR E LU B (%)
1 K fii 77 ; ]
2 | ST - -
3 el 20,306,290.41 15.12
Horr: BURTE SR 20,306,290.41 15.12
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b iR

Al R ST B o

A S 72,203,050.95

53.78

e (AT AE i) 463,482.28

0.35

[F b A B

© 00| N | |0 B

HoAth

0 | it

92,972,823.64

69.25

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

» » . AR
R F AR %5 2R it (3K) NSttt g
1B A1 (%)
1 220401 22 £k 01 200,000 20,306,290.41 15.12
19 JI|&E
2 101900748 100,000 10,465,364.38 7.79
MTNOO3
19 @k
3 101900437 BRI 100,000 10,464,191.78 7.79
MTNOO1
21 1| s
4 102100485 MTN003(7FX 100,000 10,378,393.42 7.73
i H#)
2L T8
5 102100197 100,000 10,323,643.84 7.69
L MTNOO1

8.7 AR FMME b Ee B E LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE BRI LA R &R R T A
AIE AR WIRARFFA St & RBLEL

8.9 JPARIE A FMME oy Fe 4 B 15+H LB RN R4S B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 MEWIARAZEES TR KIBARAHIZ 52 E LY
8.10.1 HREMRAE ST MBI AR A

ARH AR AR AR5 A e 1 0

8.10.2 AREHHBIGHRMBFER
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Ao E R R B R A BSR4 2022 AR E iR

AN R AR KRS B SN, DA HAOREDN H B, A IR R T sh Py . 52 D IR A A
R A2,

ARIEGLEBAT AR A BRI TS, 1 Sl i T X R 27 117 3 S AT 155 (1 4 07 0 2L IR WAL 25 F 20 #
B E BRI HLLA R B ORE RS (2 R BRI B Sk B R ED  IFRIER R SR B 1B (3R
BT AR AR RT US: 2 Bk s AR BRI B Ll s K, ARG AE LR B IR IR T A A
BT s AT 3 DR B S Bl P W e 1k« XURRFAE At 7K T Atk b BEATH 0% Ak %,
IR A 2 58 5877 A1 B R AR S RS AT 3 1 XU

8.11 REHIRAES B M EFAKRI A H LU
8.11.1 Ay fit S BB RBUR

T

8.11.2 & HIRAE ST 1 EH G HLF SRR 25 B 48
AFE AR IR AR R A E 10152

8.11.3 A1 H it {H LB AN
T

8.12 BBRAEMEME

8.12.12022 4 3 A 21 H, LHMRATHEMRE UM EEE (EAST) RS HE i & K& HERHOR A AT
WANMA EAST BURAFEZE . IRIRIG BB~ % EAST Hdla S ik MR Il, b ERAT ORI
BB 4 GRS (2022) 115) 45°F i1k 360 J3 o7 BT .

2022 £ 01 H 19 H, S REUTBIERANCEICE M E, #EFINCERRALINCE EE (U0
i (2022) 5%5) 45T, 4 25000 7o N RMHEKAATECL T . 2022 43 H 21 H, Jo RERATR
R (EAST) RGUHHR T S AR HOEAFEE RS RAT A, b EARAT ORES B 2 R
o GRIRITI T (2022) 18 5) 25 T3k 490 JIJeHATBUAL Tl . 2022 45 H 24 H, SERIRATH
IV 55 1716 27 S USELE 30 40 e 0 Hh B0 S i v S 00, e v LR A6 B B T 4 (AR
RIS (2022) 31°5) 44T 13K 400 757G ATBUL T .

2022 4E 3 H 21 H, T EHRATH B HELEEE (EAST) RGUEHRE & L EARIRIE A R TR R
i EAST A7 AR % « J13Y] 90 K UA_E YK AV EAST $d 171 22 S5 o 3 0m, 4k b [ 4RAT
TR I BB 012 CRORIE TTH7 (2022) 13 5) 45 T 113K 480 i cATEULT1. 2022 4 5 H

il

568 jik 76 L



He2 g TE R RVE I BVR A B R e 4 2022 SRR FE s

26 H, HIEHRAT R E S SRS o0 i R IR, 4 R HRAT TR B i B
T (2022) 29 5) 45T ik 200 J TCHATEAL T .

2022 £ 3 A 21 H, RRATHEEbRELEHE (EAST) RGEH & LRGSR TRIRA R 8K
RAEAST $ifi . i 90 K UL R OTER AN EAST $dis 7776 2 S5 B v I, ot o [ ARA T ORI s
BEHZ NS GREETTRT (2022) 10 5) 45T 13K 480 JicMfT UL T .

AREEG P TE LR UES A B 08 SRR 7 15 A ) S L 1 B PO R

WA, AESHT R4 FADIE SR 1R AT BB BB I A, R R g
il H AT — 4 R 2 B ATFRE ST AR ST AR I

8.12.2 REEGHEMIET T, AAFFERCR Tl L8 & RIRUE &I R SR AN R 5
8.12.3 JHA FoAth & TR B 7= H B

12 CIRORIE T

pai

B ARt
¥ AR A
1 A7 PRAIE & 76,207.11
2 JSZHC IS S
3 S HC R il
4 IV ilDS)
5 JSZHAC H
6 HoAt RE K
7 R A
8 HoAt
9 &=t 76,207.11

8.12.4 HIRFFA M4 TR B AT R A5t 37 A 40
EA: AR

St o
75 RS i F ZFR N RE

ENERIICH)
1 127045 R B 434,523.55 0.32

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B i B
T
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