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SR T PE S AT E, G ST PR RS AR T I A B AL A R B P LSRR Ui
it 52 BR 1) AR 3558 i A b A8 A 2 45 2 R N 1) A AR BILRE 70 I 45 5 4R bR S U Sl VE F b g AT R 5 1 e A
gt

AR GBI T — F AT RATRESF T A B G R R E R 10%, HAS G 5 dhAS 1
S HE B AR R SRR — A B R AT RS A IZIE SR 10%. AJE g5 A &
3 8 NS BE R AR T G 3R AR — S B A R R AT I T B R AR % BT A R
FILIEE SR 15%, AKEG 5 AR KL G A S B E BN AR R A AR — K WA RRATH
5, A% BT A E A S R 1 30%.
I TR M IESRAE ISR 2 5 B by, HAR R AEARAT I FNL T35 5 #8005 i
N Z BRI GE H B AL RS LS WHHE 7.4.120 #bAh, ASFER AT id I 32 [l e R 55 7 7 N
FIBE SN RAITERE R, H IR A SR OB A ME . ARETERE T
TEBHPESZ R BT I TR & T AN L 2 8 B8 1 K 15%.

ARG RS E NG A RS ST 7 A TAR H AT AR B 5 (K AT AR B BEAT S PR Al
SIS, B OREE LRI A9 IBE [m] BRI AT 7 A TAR H AR B iR w] 2B

[, AR ik e BN T 5 B HIGE (R 52 2 I BIH H 552 o0 F iR h R #2 IR 7E
JEUXHAZ By 5t I SR AT E T AT AP /KPSt AT e R PUR & S5 A% HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 A B R AT 50 285 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 2 A 50
PRSI AE Z 0 T XU o AR, AR T <5 (0 < BN SN 1 308 [ DU 52 5 o 4 vt 7 B A1) - AR o 411
ool PR S S A 307K RREE RIS i ) USSR S5 0 (B 22 5l DA DR L4 it 4 Fe BT R A2
W IAESAFERUETR BHE 7 i S P BENIE M 2 )8 I Hth AR D958 50 0 FOT Rl [l 52 By i, vl %
2R A R BT EOR S S e  [R 240 5E IR BV AR R 2
R IR TR AR B A ML 45 2R R sl R XS B A S B, AL A AN o S A Sl
PERG L R4

I

iRl

L

S
s
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T 37 DAL A2 A1 2 4 P R il TR R 2 SO B BOR SR e 2 DR P A 7 37 25 SR % ERL 2R (K A2 3 T
RAEBE IR, BRI RS AN XU AT A A A% U o

7.4.13.4.1 FIERE:

R 2 XU 2 i < R B0 2 SO B B g B 32 T 3 A R AR i A A e sl O XA o R AR Uk
<xfih TR i T iR A TR SO T B XU, e rh SR R S e i TR I W
AN S 300 1) 45 RORR A 7 37 0] 2R R A7 B X RO B g 5 1 XU

AN < 10 2 S BN 5 S AR < T i PR R AR P sk AT M, R B A S A
R TR A R R R AT R B

AR R FENHITAR . SR AEMN S I RES LR IEAE.

7.4.13.4.1.1 R XKD

Bfr. NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
=
AT 94,954,897.43 - - 4 94,954,897.43
s R D 35,263,894.54 - - - 35,263,894.54
AR S 218,882.60 - - 41 218,882.60
N P 2,336,192,377.
THMARME S| 1,240,522,439.16  513,920,689.32 5,122,924.66) 576,626,324.01 5
ISR - - - - -
A ER D 3R - - - 996,659.25|  996,659.25
wre it 1,370,960,113.73|  513,920,689.32 5,122,924.66) 577,622,983.26|2,467,626,710.
97
i f5t
TSR - - - . _
T 5y M4 b A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEER
MATE B - - - 6,734,865.90 6,734,865.90
ATz [A] 32K - - 4|  18,435,791.04 18,435,791.04
AT N F - - - 1,650,252.06 1,650,252.06
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MNATHEE 2 . - - 353,625.43  353,625.43
MAT RS R 5% B - - - 153,702.76|  153,702.76
I AZ A B - - - 112,129.12f  112,129.12
AR - - - - -
15 JIE BT 15 4 A5 - - - - -
HoAth A7 £5 - - - 1,952,172.25 1,952,172.25
Uil Gigseay - - 4 29,392,538.56 29,392,538.56
FIR UKD | 1,370,960,113.73  513,920,689.32 5,122,924.66) 548,230,444.70/2,438,234,172.
41
FEER
2021412 A 31 14EPA 1-54F 5&EME AR At
H
wre
WATAE 2K 169,192,074.06 - - - 169’192'074'2
i R S 848,372.37 - - 41 848,372.37
1 B ARIE S 75,346.89 - - - 75,346.89
. e 3,065,930,995.
T o4 | 1,880,432,900.00) 80,275,000.00 388,947,000.00, 716,276,095.29 29
SN %= .
J*)\L%ﬁm 7 404,001.002.00 | ] | 404,001,002.0
e 0
IR B - - - - -
HoAh B = - - 4 20,978,129.86/ 20,978,129.86
N 108,974,395.6
A HR D R - - 4 108,974,395.60 o
wre Rt 2,454,549,695.32 80,275,000.00 846,228,620.75/3,770,000,316.
388,947,000.00
07,
Uik
TR - - - - -
PR et i - - - - -
A & Rl 7 5 - - - - -
S [ 0 4 ik 5%
FEER
MATE B - - 4 10,312,706.22 | 10,312,706.22
VAT T[] 3K - - 4 2,700,021.07 2,700,021.07
A A N i T - - 4 1,445071.00 | 1,445,071.00
MNATHEE B - - 41 309,658.06 309,658.06
AT R 2% 7 - - 4 151,055.51 151,055.51
RS F - - 4  69,971.34 69,971.34
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AR
36 JE T A 47 A5 - - -
HoAth 471 45 - - 4 1,330,088.92 1,330,088.92
it - - 4 16,318,572.12 16,318,572.12
F R GUREE B | 2,454,549,695.32) 3,753,681,743.
80,275,000.00 388,947,000.00, 829,910,048.63
95

T RAPRAARIEE T KGRI A SOME, FF%IR G QM0 i S8 e fr H 80800 H -4

BAT Tk

7.4.13.4.1.2 FIZ XK BIEBURE T
B | BRTsa AR LA A T 3538 AR AR AR

X G P A A H 3k 4 0 PR 1 E Y
M Em (A AR
AH 2 ARG AR & AR B)
s AR EER
2022 %12 A 31 H 2021 £ 12 A 31 H
TR [F 25 N30 Whn#y 4,772,029.10 Whn%y 11,311,164.14
A L TF 25 NS k¥ 4,733,265.25 Y4y 11,032,931.85
7.4.13.4.2 AMC RS

NI AR A2 Fi5 < L 23 SO BORSKR B gt B DR AN R AR i A AL e s A X . A <
RIpTA Bt K St AN R, BRI T B RO XU -

7.4.13.4.3 HAtH#E R

A A IR 2 8 2 < T 45 < i L 87 2 oA B SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR I Bl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
I SE MM S5, o s ) AR 6 XU SR T B MUE I3 A AT T4 S 2 A 0 R IR S IR 5
AT BRI T UE I3 17 7 AR B R B2

AT (R R B BN E IS B W O R AR A, R B S . B ICE . ROR A Gk
BIE, SKEB) R0 AT Ee AR A B T ks XU .

AR Bl $ B S 1) 7 U BRI A AN A% KU . BRI S LBy ISR 3G B 1)
EEBily 0-95%; FEANAE 5 H HAAEHNBRIBR I S LT MM B RIER G, N 2 PR EF I 8 e 2]
I EAE— 4 LA I BUR 3 2 IS T B 58 7= 1B 5%, IS ARG E AT E . fAHIRIES . R

FIWEREE; BUIE. Fda 67 R HoAth 4 fb T 148 B B9 A FE 2 2 R B e P LA BRI e AT
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BEAh, ASIE G BN AR H AL & Fr R IIE SR I A S fti 4, e s F 2 AhE B3k
X AT MBS B, A% VaR(Value at Risk)Fibn 45 A 1A I < 107w RO 98 A AN A XU, R I P 5
X RS BEAT ERER A A o

7.4.13.4.3.1 HARM XSO
SmEsL, NRMT

AR EER
2022 412 A 31 H 20214 12 A 31 H
h 34 E
TiH
AR ARREL
N RME N RE
18 E A5 18 L 431
(%) (%)

T oM E T — R 576,626,324.01 23.65 716,276,095.29 19.08
T oM e e %
I R A Rl B K 5 A
A A s 7= — BUE R BF
&it 576,626,324.01 23.65 716,276,095.29 19.08

7.4.13.4.3.2 FARAHRE KRS OB 43 BT

o B4 BT S A RS P T b 45 L A TR HE 1 AR )
B IR IR AE DL A AR T 378 R FEA AL
X5 AR H B 4 BT P EHE
Mg (CRfr: AR
% XU A8 8 F A2 5 PN AEREE
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
Mk G LA L BE N 5% %) 53,083,622.56
b 45 b R v D 5% JR/#) 53,083,622.56

e A4S T 2021 4F 12 7 31 HFFA A8 5 MR G 8 55 LU IS, BRIt BR T 3 R 22 AA NI
R LAAMR T I 0k DR 25 B AR o0 T AR 5 4 B 7 4B TG B K B2
7.4.14 AfE
74141 R T RARMETHERGE
ARMMETTELERTBIZER, A R ETF =R AT S B A EE R AN BT E R
JERME: )2 AR B A GETE R T I ERG TR MR SRR R — 2R
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(L AMH IR B B ot ELAE BRI AT IR AR EL s 35 = 20K AR BE BB e A AN PO S g A\ fEL

7.4.14.2 FEPPUARMETERN SR TR
741421 ZFEREM TR A RME

Bpr. NRM
‘ ESTES RAEAR
N BT RS RS R E IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 575,658,313.45 715,688,264.33
F iy =%/ ¢ 1,759,566,053.14 2,349,660,404.49
R 968,010.56 582,326.47

&t 2,336,192,377.15 3,065,930,995.29

7.4.14.2.2 ASMEFRE R E K2

AR G DL B SR R IRV B S 00 A HR A J2 2 IR eI o X T A TP A2 5
IBEER . GRS S, MBI RHUSRE . ZH NIRREEARATERAT AL, AR A LT
H 252 5 PRSIEER H IR 22 5 A R S0 1) B2 PRSI REAR G BB () A S E SIS — 2K, FFAR
A ALY B PSR BT 28 Fo e T SR AT 5 LA B RSN R R AR)Z U, e AR S
BH 2y SO (B LR 3 — 2 R =R IR

7.4.14.2.3 BZERA RN ERBT KRR HEH
7.414.2.3.1 FEZERA RN ERBT KRR HH

Az NRMIT

T H

A3

202241 H 1 H# 2022412 4 31 H

Ao ME B

it

TR

E::) IR
Hﬁ?ﬁ Ay

LIRIER

582,326.47 582,326.47

E LIPS

1,029,113.40 1,029,113.40

=4
AR 145
W

LZIN
B=REIK

e
B=REIK

443,651.67 443,651.67
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% B

-199,777.64 -199,777.64
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EERIES
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TSR
graliat
IRERIEEEEY
Wk Ci
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LIES
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968,010.56

968,010.56
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(AERRERiY]
HEIRIR
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TEAZHY]
P AR
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~ferE
AR B0

-61,102.84
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AR eI

2021 41 H 1 H# 2021412 A 31 H
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E::) IR
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it

LIRIER
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B=REIK
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HAR
. 582,326.47 582,326.47
N
HAR
URES SN
F=EIR
SR
A HA
AR 263,602.04 263,602.04
SEHLFAS
EERE N
AR 5]
NV XD
AR B ad
7.4.14.2.32 HHBEATHEHBAERE =ERARMMETERER
A NRMIT
ANH] I i NAB
AIARN T | KA RIS SFAp NN
il i ST
i i & P & gj{gﬁ 2
A KA
PR SN | B SR TR A PR P A
- fh )
s 968,010.56 —— T e 2 0.2319-2.4756 | fiAHK
ANTT WL N A
TFEERA | RAMAER 5
i W ot
i S & o & gj{gﬁ {2 T
PR SIS | R SRR A PR N
- 1A .
5 582,326.47 —— T A 2 2 0.3548-1.7836 | fAHK

7.4.14.3 RSP A SAMHETHE K SR TR K3 9

ARSI AR T IR I AR IIARFFA ARFRFEMI BLA SR ME TR &

7.4.14.4 AUA M ETHE R L5 T B RAHSC U A

ARG RFA RIA LA SO E T B St T H O AR A T8 A0 < R B8 M <
Fd T F PR HL e A O BR A 0

Fit DAL 5 2 Fe i LA
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BERPAOERH, AFE IO E U K H AL H 2T,

7.4.15.3 WS- R L iHE
A FECT 2023 4F 03 H 27 HAAIL 3L 451 ALk,

8.1 MIRESFASENR

88 WRAAHE

SARAL: NIRRT

JF5 i H &5 RS SIS (%)
1 e 576,626,324.01 23.37
Hope B 576,626,324.01 23.37
2 BeHnt - -
3 [i] 5 Wi Al 4 % 1,759,566,053.14 71.31
Hp: figz 1,759,566,053.14 71.31
B RFUESR - -
4 b B - .
5 SR AT A AR - -
6 SENIRE SRl - -
o ST R £ S\
& S ' '
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ/ﬁﬁ 130,218,791.97 5.28
118
8 At 2% T 1,215,541.85 0.05
9 &t 2,467,626,710.97 100.00
8.2 IRITW RN ERTEAE
SEA: NIRRTt
o e Ao AR
(%)
A R R . Dk 391,625.00 0.02
B KA - .
C il 461,738,248.53 18.94
D HL T #T7. BRA B OKA = 8,885,825.00 0.36
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PR
E jEisn4 - -
F fLR A E 22,165.00 0.00
G AZiIEH . B AERTIEENL 26,770.50 0.00
H A 15 A - -
| 5 B AR AE B R 2 855 890 61 L35

2k AR
J SR 31,103,719.38 1.28
K S bl - -
L FH BRI 55 M 55l - .
M RIS IIE s N &R 4 169,544.35 0.01
N TR PRI 23 e B it 7 3, 1,997,028.00 0.08
o] JE B AR 45 ASEEAN A R 25 M) - -
P HE - -
Q PAERRE S TAE 17,299,895.64 0.71
R AL ARE R R 22,135,603.00 0.91
S ©wE - .

Hit 576,626,324.01 23.65

8.3 MR A S E LB H T 1FE LB R/ HEF I TR BB R 48

SRRAL: NIRRT

e | ORI | Rk () Yy i
H LA (%)
1 601567 =R 5,489,700 74,001,156.00 3.04
2 300733 (eI 2,432,840 50,311,131.20 2.06
3 300035 RS, 1,514,600 31,170,468.00 1.28
4 000776 I IRAES 1,606,000 24,876,940.00 1.02
5 000999 = 466,700 21,846,227.00 0.90
6 000768 RPN 855,100 21,762,295.00 0.89
7 603338 AR T A 444,300 21,259,755.00 0.87
8 002291 EERH 1,587,300 20,634,900.00 0.85
9 600398 R 2 K 3,441,000 18,237,300.00 0.75
10 002768 ] B A7 614,500 17,832,790.00 0.73
11 601222 RVEREUR 2,051,900 17,625,821.00 0.72
12 300143 R A A 1,699,500 17,283,915.00 0.71
13 300320 35 iy 1,485,600 15,242,256.00 0.63
14 300709 FE R 479,400 13,514,286.00 0.55
15 300613 & 266,857 13,377,541.41 0.55
16 603267 378 HEL T 129,200 13,069,872.00 0.54
17 000538 =AY 232,480 12,637,612.80 0.52
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18 300026 A HZ 2,032,200 11,542,896.00 0.47
19 300182 TER A 2,577,300 11,520,531.00 0.47
20 603337 At 576,500 10,976,560.00 0.45
21 300413 TR 353,600 10,615,072.00 0.44
22 688498 TR 83,290 9,955,653.70 0.41
23 688667 72 s 112,942 9,828,212.84 0.40
24 600893 Wik 218,700 9,246,636.00 0.38
25 605368 WRBER 719,500 8,885,825.00 0.36
26 603712 +t—= 241,800 8,443,656.00 0.35
27 300248 B 948,400 8,345,920.00 0.34
28 300323 Bl 1,286,955 8,300,859.75 0.34
29 688658 it FE 24l 421,621 8,145,717.72 0.33
30 603313 BHE 726,730 7,703,338.00 0.32
31 300726 FILHT 146,100 6,448,854.00 0.26
32 600030 HEIES: 308,600 6,144,226.00 0.25
33 600690 IR K 238,220 5,826,861.20 0.24
34 002444 B AR 306,800 5,823,064.00 0.24
35 605099 LAY 250,101 5,802,343.20 0.24
36 300645 IEuH 216,900 5,461,542.00 0.22
37 688023 U DS 16,810 3,328,380.00 0.14
38 002034 HE BB 110,700 1,997,028.00 0.08
39 600536 Hh [ R A 22,900 1,335,757.00 0.05
40 300896 TER 1,542 873,311.70 0.04
41 600519 wMFE 400 690,800.00 0.03
42 688561 B ZAE 8,711 572,922.47 0.02
43 002859 EERL 16,700 471,441.00 0.02
44 603345 IR 2,200 356,136.00 0.01
45 688380 ik 12,677 335,179.88 0.01
46 301356 RIRMA 6,132 276,680.38 0.01
47 600809 ULy 7 739 900 256,491.00 0.01
48 300498 I A 12,500 245,375.00 0.01
49 301115 AR A 6,850 169,544.35 0.01
50 301328 Yl H 1 1,910 153,250.76 0.01
51 301339 WATE 9,127 150,339.65 0.01
52 002714 AR s 3,000 146,250.00 0.01
53 301280 BRI A 2,783 132,065.20 0.01
54 301366 — kML 2,672 124,831.72 0.01
55 688376 FIRBHL 3,713 116,142.64 0.00
56 301361 R 5,169 115,134.16 0.00
57 301269 LYNIVN 1,168 102,713.92 0.00
58 301176 RS HA 5,431 94,661.79 0.00
59 601136 HANIES 4,739 82,553.38 0.00
60 301398 AR 2,549 78,837.80 0.00
61 301285 M H A 5,643 73,945.48 0.00
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62 001301 EPAEE 1,164 68,722.56 0.00
63 301095 A 740 64,002.60 0.00
64 301270 DA 2,095 62,884.70 0.00
65 301308 LW 819 46,453.68 0.00
66 301327 B HRe 242 42,826.74 0.00
67 601022 T 1,983 26,770.50 0.00
68 301195 BTk 330 24,103.20 0.00
69 301263 RERE 682 22,165.00 0.00
70 603255 bR 489 21,956.10 0.00
71 301330 By SE5 694 21,729.14 0.00
72 301152 KITHRE 433 20,195.12 0.00
73 301171 VI=V NI 985 17,454.20 0.00
74 301363 EUFERIT 445 16,843.25 0.00
75 301103 fa] FCHR A} 507 15,980.64 0.00
76 301296 e+ 1,042 15,525.80 0.00
77 301121 RHEAT 290 14,433.30 0.00
78 301377 B 770 13,575.10 0.00
79 301338 JUREAEHL 257 12,590.43 0.00
80 001256 SHREEE53 474 12,390.36 0.00
81 001333 JeAE A 426 12,332.70 0.00
82 301290 RAEEST 330 11,592.90 0.00
83 301132 R 468 11,456.64 0.00
84 301277 BroR L 439 11,317.42 0.00
85 301265 HEFIR 819 9,336.60 0.00
86 301318 Y ifg1s 206 8,598.44 0.00
87 301198 HET 341 8,265.84 0.00
88 301313 JLIREA) 247 7,197.58 0.00
89 301388 R RS 292 6,307.20 0.00
90 301368 F R 337 6,241.24 0.00
91 301319 MR A 115 6,126.05 0.00
92 301316 Bl 359 5,140.88 0.00

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

o BRI 4
5 Ji S ARAD JE S AR N SN 7= HE L A
(%)
1 601567 =RET 60,989,532.85 1.62
2 000001 P ARAT 58,939,425.70 1.57
3 600690 IR R 58,777,996.69 1.57
4 000768 H Pk 57,832,654.43 1.54
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5 000776 I RAESF 56,274,493.06 1.50
6 000977 TREE B 53,048,830.55 1.41
7 300035 HRH LS, 49,266,543.03 1.31
8 000333 LML H 45,983,301.30 1.23
9 002460 EER A 44,891,123.07 1.20
10 000999 HBiE =L 43,838,515.19 1.17
11 603267 378 HEL T 40,633,370.00 1.08
12 000002 J Fta 39,412,531.08 1.05
13 000792 R 37,968,164.00 1.01
14 300026 ANEEZN|4 37,194,048.13 0.99
15 600711 R R TIN|4 36,500,198.94 0.97
16 300726 FILHT 35,835,007.55 0.95
17 300059 KT E 35,717,316.43 0.95
18 600893 friRshh 34,769,353.14 0.93
19 002009 KA 34,763,649.59 0.93
20 002291 EERH 34,312,244.00 0.91

T ATSRNGA 5 TS A &0 (RS AN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 FRIFEH S NI ST F{H 2% BLHT 20 44 KR A4
SRR AR

o ) 4
5 i ZEARHS Ji S A PR AT R 132 A P A EL A
(%)
1 600690 IR R 69,096,754.90 1.84
2 000977 IREE S 64,128,285.51 1.71
3 000001 P ARAT 54,412,438.25 1.45
4 000792 LA 53,721,766.23 1.43
5 601899 Kenlk 44,202,411.57 1.18
6 000002 Ji Fla 42,708,505.76 1.14
7 002460 Erg=<i N4 41,745,361.66 1.11
8 000768 HL PGk 40,927,556.13 1.09
9 000333 LML H 40,229,500.73 1.07
10 002009 KA A 38,947,548.15 1.04
11 601166 POlVARAT 37,702,261.78 1.00
12 300613 & 37,590,905.14 1.00
13 000933 PR A7 35,002,799.60 0.93
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