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XS AN [FV R AE 5y 0 T ST 5E 5 0 L A B R AT 50 285 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 5 R 30
PR AN AE S 0 T XU o A, AR I <5 0 < BN SN 1 308 [ DU 52 g Jor 4 vt 7 B A1 - AR o 41
fil R S S A 37K RRE IS it ) USSR 55 0B 22 5l LA DR L4 it 4 > Fe BTS2
By IR SR SESRUETR BUE 7 i L P ERIE I 2 DOE I HAD RO S 5 0t TP R R AZ Z 1nf, W] 4%
2 A R B 5T EOR 5 2 < 4 (R 240 58 IR BV e R A — B

SR LIRS AN PEFR bR IR M0 45 SR K P sl M KBS B ) S Bt ASBE A AN S0 A AL Sl
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7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 DR B Ak T 4 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZE RS A KU A A A7 5 XU

7.4.13.4.1 IR

M2 IR 2 415 <5 i T EL B8 4 0 U B R < Y 32 T S A 2 AR Bl i A A e sl R XU o M 2R kv
St O BT S Y B/ 1B S A T /A o i (= Nt P o A e SRR vl B St B = S 1 [R5
AN IS 31 1R) 5 SRR 5 7 3758 2 F R 58 A IS0 ARSI <B IR 5 ) 40 XU

AR e <5 1R < BN T ST AR R < W (0 R R AR i B EAT A, JRE I IR A S A
A5 T 00 B AR R AT B

AREEG AR BB FEONRATAA A SR AT S AR IRIES RATR B 4

7.4.13.4.1.1 FIZ XKD
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o K24 0 R OE B B IR A I R R R 4 2022 AEARE IR

Bfr. NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
%
AT 34,277,099.70 4 34,277,099.70
i R S 1,165,918.93 41 1,165,918.93
AR S 146,869.28 41 146,869.28
N e 372,177,037.3
T oM E e - 372,177,037.33 2
IR B . 2,644,065.70, 2,644,065.70
A ER D 3R - 159,745.01]  159,745.01
wre Rt 35,589,887.91 374,980,848.04) 410,570,735.9
5
i f5t
T AME R - . _
5y M4 Rl A A5 - - -
AT G b A f5 - - -
S [ 0 4 ik 5%
FEER
MATE B - 150,569.53|  150,569.53
AT e [A] 32K - 3,605,231.11] 3,605,231.11
AT NS - 540,365.45|  540,365.45
NATFEE 7 - 90,060.90 90,060.90
INERE: R e - 118,378.81  118,378.81
RS F - - -
A - - -
36 JE T A 47 A5 - - -
HoAth 471 45 - 1,616,979.43 1,616,979.43
it - 6,121,585.23 6,121,585.23
GBS YRR N 35,589,887.91 368,859,262.81] 404,449,150.7
2
LEER
20214 12 A 31 14EPIW 1-5 4 58 E At B it
H
%
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g K4 X R T B IR A RIS W i 4 2022 AEAE AR 45

BATAEEK 53,700,857.36 -4 53,700,857.36
s R D 910,524.53 4 910,524.53
AR S 90,962.51] - 90,962.51]

N e 352,859,181.7,
T oM E e - 352,859,181.74 A
S B - 810,644.23|  810,644.23
A HR D R - 1,395,439.97| 1,395,439.97
HAh %= - 4,692.35 4,692.35
%R A 54,702,344.40 355,069,958.29 409,772,302.6
9
Uik

TSR - - -
PR et i - - -
et ki - - -

SE H 5] ) 4 b %

FEER
NATE B - 9,767,436.69 9,767,436.69
AT 2 [A] 32K - 4,644,315.55 | 4,644,315.55
AT NS - 388,988.66 388,988.66,
MNATHEE B . 64,831.46 64,831.46
MAT RS R 5% B - 33,177.54 33,177.54
AT F - - -
AR - - -
36 JE T A 47 A5 - - -
HoAth 471 45 - 1,364,030.56 1,364,030.56
Uil Tigseay - 16,262,780.46 16,262,780.46
) 2 AU B B 54,702,344.40 393,509,522.2)
338,807,177.83

3

TE: RAPPR AT B KA

BEAT T 03K

7.4.13.4.1.2 FIZ XK BIEBURME AT
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WIAERR, BRI T I A 3R A AR Bl AR 3k < 9 74 JE = KR
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7.4.13.4.3 HARMAE RS

LA A A% AU A 4 2 < P R < i L 2 SO B BOROR B gt B DR B T 3 A R AN 2R LASE

PR T 37471 M LR 3R AR B0 T A A2 3 30 1 XU o
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XA AT MBS LB, LS VaR(Value at Risk) i bn 45 A I 1A I < 107 e RO 98 7 AN A U, R I P 5

X RS HEAT ERER A% A o

7.4.13.4.3.1 HARM XSO

SRERAL: NIRRT

AR EER
2022 412 A 31 H 2021 4 12 A 31 H
h 34 E
TiH
AR AEREL
N RME N RE
18 E A5 18 L 431
(%) (%)
T oM E T — R 372,177,037.33 92.02 352,859,181.74 89.67
T oM E v e %
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&it 372,177,037.33 92.02 352,859,181.74 89.67
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EoJEW 22,397,466.00 5,504.49
R 853,043.19 126,362.55

it 372,177,037.33 352,859,181.74
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741423 FEZBERARNERFRZZNENR
7.4.14.2.3.1 FEZERA RN ERBKRZZFNHH

Bfr: NRMoo
i H EN:H
202241 1 HE 2022412 H 31 H
G A At
RFFHE i
W) R - 126,362.55 126,362.55

558 jidk 79 7T




g K4 X R T B IR A RIS W i 4 2022 AEAE AR 45
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TG 2022 AEAE R

A

7.4.14.3 ERFSEHDLA RMETHEK SR T R A3
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SRR NRTT

¥ T H & S R EE] (%)
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o K24 0 R OE B B IR A I R R R 4 2022 AEARE IR

it

FoAh 25T 55 7
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372,177,037.33
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SRRA: NIRRT
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Hegp R 4 VR TR B IR A R 4% Bk 4 2022 SFAFER S
2 688122 7 255,176 24,162,615.44 5.97
3 600038 T E A 482,600 22,397,466.00 5.54
4 600760 HRLIL K 337,899 19,811,018.37 4.90
5 603267 P52 B 1 192,600 19,483,416.00 4.82
6 600893 Wik 447,600 18,924,528.00 4.68
7 300855 Pl e 1% 47 378,750 17,721,712.50 4.38
8 000733 PRAERI 148,500 16,963,155.00 4.19
9 600435 677 St 1,329,700 15,424,520.00 3.81
10 000738 LIV &l 595,900 15,278,876.00 3.78
11 688311 W 142,782 11,596,754.04 2.87
12 002935 KRBT 445,107 11,568,330.93 2.86
13 600523 Sy 570,600 11,149,524.00 2.76
14 300696 FIRIK 377,100 10,004,463.00 2.47
15 000768 HL PG 334,600 8,515,570.00 2.11
16 300034 I A 174,100 7,980,744.00 1.97
17 688143 KZiE 162,438 7,572,859.56 1.87
18 688375 I 1 7 76,771 7,353,894.09 1.82
19 300427 ZLAR A 427,100 7,183,822.00 1.78
20 600150 w5 AN 321,400 7,160,792.00 1.77
21 600536 HH [ R A 118,500 6,912,105.00 1.71
22 300553 LR Iy 109,500 6,821,850.00 1.69
23 600562 &R 369,000 6,254,550.00 1.55
24 300593 B e 147,077 6,247,830.96 1.54
25 688041 SR 150,336 6,031,480.32 1.49
26 600391 LIV-& %53 318,300 5,656,191.00 1.40
27 300416 ikt 173,300 5,224,995.00 1.29
28 603308 I L 227,300 4,841,490.00 1.20
29 600399 AR5 325,200 4,653,612.00 1.15
30 600862 SR INEY 177,400 3,954,246.00 0.98
31 002049 2O6E 25,760 3,395,683.20 0.84
32 688111 EAIpIY/N 12,807 3,387,323.43 0.84
33 600872 HAE =R 71,900 2,650,953.00 0.66
34 300900 BRI 90,300 2,594,319.00 0.64
35 300775 =A% 68,215 2,592,170.00 0.64
36 688223 Ty S 176,886 2,591,379.90 0.64
37 300620 R 66,300 2,506,803.00 0.62
38 688175 SR 70,061 2,459,841.71 0.61
39 688103 Vali &y 35,751 2,300,219.34 0.57
40 300777 HhfE R 46,700 2,295,305.00 0.57
41 002368 KA 21,000 590,730.00 0.15
42 688385 B HH 6,735 470,170.35 0.12
43 688095 BT XA 6,890 428,420.20 0.11
44 688351 ol LA 3 10,946 271,022.96 0.07
45 603712 +t—= 5,900 206,028.00 0.05
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o K24 0 R OE B B IR A I R R R 4 2022 AEARE IR

46 688503 SRR R 1,146 170,880.06 0.04
47 688084 o A e 1,875 140,118.75 0.03
48 601136 HENES 4,739 82,553.38 0.02
49 001301 EPAEE 1,164 68,722.56 0.02
50 301327 B HRe 218 38,579.46 0.01
51 301269 HERILK 414 36,407.16 0.01
52 301095 A 365 31,568.85 0.01
53 001322 i R 1,595 24,244.00 0.01
54 301195 JeEg R 250 18,260.00 0.00
55 301363 FUFERIT 445 16,843.25 0.00
56 301356 RIRBAY 387 16,768.71 0.00
57 301330 TSR 505 15,811.55 0.00
58 301296 e+ 1,042 15,525.80 0.00
59 301152 KITHRE 318 14,831.52 0.00
60 301328 Y 1% LT 191 14,699.36 0.00
61 301121 RHEAT 290 14,433.30 0.00
62 301377 B 770 13,575.10 0.00
63 301171 SRR T 726 12,864.72 0.00
64 301338 JUREAEHL 257 12,590.43 0.00
65 301115 R 505 12,140.20 0.00
66 301366 — R 259 11,678.31 0.00
67 301290 RAEEST 330 11,592.90 0.00
68 301132 TR 468 11,456.64 0.00
69 301277 BroRHL 439 11,317.42 0.00
70 301339 WATE 717 11,178.03 0.00
71 301280 BRI A 245 10,976.00 0.00
72 301361 R 517 10,836.32 0.00
73 301265 HEFIR 819 9,336.60 0.00
74 301176 RS HA 544 9,188.16 0.00
75 301318 Yt ity 4k 191 7,972.34 0.00
76 301398 AR 255 7,379.70 0.00
77 301313 JLIEEL B 247 7,197.58 0.00
78 301285 M H A 565 7,119.00 0.00
79 301388 ik R B 292 6,307.20 0.00
80 301368 Fr R 337 6,241.24 0.00
81 301319 AR £ 115 6,126.05 0.00
82 301270 DA AR 210 5,957.70 0.00
83 301316 il 359 5,140.88 0.00

8.4 WMEHARER R AGHEARZ)

8.4.1 RiHFTA S HIRIES T FE 2% 5HT 20 4 KR4
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Hegp R 4 VR TR B IR A R 4% Bk 4 2022 SFAFER S
o ) 4
5 Ji ZEACAY Ji S A4 PR N S N T P A EL A
(%)
1 600760 EPIRY A 67,482,726.00 17.15
2 300696 R IRIA 50,094,913.39 12.73
3 002179 LG 44,294,791.16 11.26
4 600893 Wik 7 40,528,629.35 10.30
5 600523 e INiia iy 38,174,025.44 9.70
6 688122 PUHHE T 37,344,875.69 9.49
7 300034 I AN 36,931,916.40 9.39
8 000768 HL PG K 34,642,246.34 8.80
9 000733 PRER 34,138,219.44 8.68
10 603267 32t B 1 32,467,137.06 8.25
11 002049 SO6E T 30,801,241.70 7.83
12 600038 W E A 30,369,162.93 7.72
13 600456 FE A 29,181,451.68 7.42
14 300855 Pl e 1 47 28,725,859.63 7.30
15 605123 IR LA 27,865,335.36 7.08
16 002025 I R 27,601,876.79 7.01
17 688385 B HH 27,294,257.82 6.94
18 002935 KRBT 26,709,769.10 6.79
19 300750 TR AL 25,854,835.78 6.57
20 300777 R 25,832,707.93 6.56
21 600150 Hh AR AT 25,765,167.73 6.55
22 600399 E7 LR 25,015,670.26 6.36
23 300775 =B % 23,100,441.28 5.87
24 600372 HitE T 21,297,956.92 5.41
25 300593 e e 21,098,485.74 5.36
26 000738 LIV E el 19,400,508.84 4.93
27 688311 W 18,491,809.62 4.70
28 688636 HHIA 17,949,938.29 4.56
29 603668 RORHE 17,636,942.40 4.48
30 603833 BRUR K & 17,063,704.00 4.34
31 000568 PINEE 16,516,530.50 4.20
32 002985 JeEE A 15,924,806.98 4.05
33 688053 TR B 15,561,517.17 3.95
34 600316 HEA S 15,411,426.00 3.92
35 600153 BRI 15,244,062.33 3.87
36 688270 BRERR 14,532,717.98 3.69
37 688375 1 7 14,346,916.44 3.65
38 601668 G RRESRE i) 14,281,580.00 3.63
39 300726 FIEHET 13,833,007.00 3.52
40 688586 TR HE % 13,760,028.36 3.50
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Hegp R 4 VR TR B IR A R 4% Bk 4 2022 SFAFER S
41 301302 R 13,489,745.00 3.43
42 600435 677 St 13,370,081.59 3.40
43 688103 Ty 13,322,775.92 3.39
44 002013 AL 13,114,175.00 3.33
45 300553 LR Iy 12,963,211.00 3.29
46 688231 FEIA A 12,900,450.25 3.28
47 300274 FH ' HL Y 12,850,311.00 3.27
48 600151 FURALH 12,808,527.78 3.25
49 688281 TR 12,432,179.49 3.16
50 000519 2 12,261,851.95 3.12
51 601857 Hh [ v 12,186,303.00 3.10
52 688041 HAE R 12,134,144.09 3.08
53 688239 AR 12,050,605.58 3.06
54 002389 R FUL 11,925,738.96 3.03
55 603308 MR A 11,591,025.20 2.95
56 600562 B B R 11,211,343.00 2.85
57 300900 B 11,119,847.00 2.83
58 600639 ARG 10,893,053.67 2.77
59 002244 TV A 10,811,322.00 2.75
60 002475 LG 10,727,240.00 2.73
61 000534 JIEAy 10,420,788.00 2.65
62 001270 BB B 10,148,372.00 2.58
63 688685 LB 10,089,525.83 2.56
64 688682 FESKIKR 9,520,235.85 2.42
65 688439 PR 9,176,563.64 2.33
66 600048 TR e 9,015,021.00 2.29
67 688283 o1 I 24 8,905,907.86 2.26
68 688072 R RHL 8,839,275.13 2.25
69 000792 R 8,535,682.05 2.17
70 600391 R RHE 8,189,903.58 2.08
71 301269 HERILK 8,147,834.17 2.07
72 002446 RSk 8,076,614.38 2.05
73 600536 Hh [ R A 8,067,150.00 2.05
74 300427 ZLAR A 8,045,378.68 2.04
75 688111 EAPIUN 8,008,754.39 2.04
76 688175 SR 7,983,344.44 2.03
77 000402 4wl 7,895,441.24 2.01

TE s AT RN A 4 1S e e RS BN AR LU B ) 3181, AN B SRAE 5 9 A

8.4.2 RIS & HIRIES B FE 2% BHT 20 4 KR A4
SRRAL: NIRRT
Frs i ZE ARG lie R A BT S SR VI Sty
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Hegp R 4 VR TR B IR A R 4% Bk 4 2022 SFAFER S
P HE LA
(%)
1 600760 EPIRY A 56,386,761.46 14.33
2 300696 R IRIA 41,673,457.00 10.59
3 600456 FEMA 33,547,017.90 8.53
4 605123 VR e HTA 33,071,380.38 8.40
5 300034 I Al 32,956,998.86 8.38
6 600893 friRsh 5 31,810,779.00 8.08
7 002049 SO6E T 31,388,916.77 7.98
8 000768 HL PG K 31,347,223.88 7.97
9 300777 R R 31,144,070.74 7.91
10 688385 B HH 30,789,152.21 7.82
11 002025 WK FL2% 30,758,576.92 7.82
12 000733 PRAERI 28,127,504.00 7.15
13 600372 LT 27,725,395.54 7.05
14 002179 LG 26,650,876.90 6.77
15 300775 =A% 25,747,532.00 6.54
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