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G IR ZR A AR B0 T AN B 1B o B R RE I

7.4.13.4.2 SNCRK:
AN R 2 18 4 b T =LA Fe (B B SR BN & e R AN R AR Bl T R AR Y s R . A FE 4
IR % 7 R At ON R TRy, IR b T8 B R AN KUK

7.4.13.4.3 HAH#E R

A A IR 2 1 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 Bl T A AR IR Bl R R o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 173222 5
RIS MM S5, P o s ) AR 6 XU SR T BMUIE I3 A AT T4 S 2 A 0 R IR S I AR 5
AT BESRIE T IE I3 17 7 AR B R B2

A F G (R R B BN E IS B W O R AR A, R B SEg . BEICE . ROR A Gk
BIE, SKEB) RS AT Ee AR A B T i XU .

AR Bl B A 1 7 U BRI A AN A% KU . BRI R A S LBy ISR 3G B 1)
Eeily 0-95%; FEANAE 5 H H AAEHIBRIBR LT S LT MM B RIER G, N 2 PR EF I e 2]
WBRE—F U ARBUF R M T ST HER 5%, RS aREama e, 7 RiEe.
JSEUS IS s BGIE S TR B K HAth 4k TR 30 8 B A9 Sy A LA PO 0 2 AT

BEAh,  ASTE B A B BENAE FDN A TR B P R UEZR O i Sl 4%, 7 J01is ] 22 e 05 7%
NS HEAT KUK E R, 04 VaR(Value at Risk)Fe b 25 e I 12 A% Jo 4 THI I Ao 78 76 A0 JXUKS B B )
Mtk RURS FEAT BRI A 1 o

7.4.13.4.3.1 FHAtHrAE XK O
AL NIRRT

ENEFS AR
2022412 A 31 H 2021412 H 31 H

i H
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34 34
AYREE APt
ARAE ARAMME
1E L 451 {5t
(%) (%)
5 oy 1 < Rl R e — R AR 15,929,568.82 26.86 9,775,720.36 20.21
A G PG b P — R AR Y
L oVEER T — e R R R
ATAE R B 7 — BLIE R Bt
At 15,929,568.82 26.86 9,775,720.36 20.21

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

ST RS TR E Tk S LSRR HE 22 5

2022 412 A 31 H

e LR M DA A S 0 B R A
TG e F1 5 L
WIS R AR5
AH 2 XU AR & ) AR 5 PNES AEREE
S

202112 A 31 H

A G B HE E T 5%

4 hn#) 788,289.50

¥y 815,905.97

MV B HE R B 5%

/%] 788,289.50

/%) 815,905.97

7.4.14 AfRHE

74141 @B TEARHETTERITE
A RMETTEERFTBEIEIR, XA RE TR S B R TR 1 RS
JRRPGE : B — R AR BB AU BE TR T I LR RN . BRI BB
{EAMHE IR B B A7 A58 B e R e T R AN s B0 =2k MR BEP= Bl 5105 (S r SR A
7.4.142 FERUARMET RSB TA
741421 ZFEREMTENARME

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

F—JEIR 15,425,604.64 9,883,612.29
BRI 40,450,145.79 5,696,550.00
E=ER - -

&t 55,875,750.43 15,580,162.29

7.4.14.2.2 AR ERREREKE RS
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A A B JE UL R R4 R R TR A HONTA S R IR Z R e X T AP35 5
MBS BURaEsist, A HIERSEIUSM ., L5 MERBAEATTRATES L, A S TEM
HE= A SR H IR 32 5 ANTE R IR) B R IR A R I A SEIME SN —JZ IR, FFIR
Fa A (B R B T R F O 2 SR BT BB AT 5 B 3 2 SR N T IR AR I, e A DGR

B SO OB NI 2 2 IR = R

7.4.14.3 JERRBERIELA RHETHER SR T R R
AFE G ARG AR S BARBER IR FFA AERFEEIT AL SUME TR 4 T A .
7.4.14.4 AUA R ETHER SR TRKMHERUHA
RIS I LU SO E TR S TR AR A T B G B> Gl T, X s
TR R R AR R AT, BT ALK TR B 5 2 SO ELAR A

7.4.15 G BT BRI IIAT SRR T Ul B B HAf

7.4.15.1 7K

AR AR, ARG ToHZ U K T H I

7.4.15.2 HoAh =13

BWERMORH, AT T IHA T I H A 20

7.4.15.3 WS- R ML iHE

KIS MEC T 2023 4 3 H 27 HA AT S R 3 Stttk

8.1 MIRESFTASENR

88 WREAAHE

SRRAL: NIRRT

JF5 i H &5 RS SIS (%)
1 e 15,929,568.82 26.69
Hrpe KE 15,929,568.82 26.69
2 R et
3 [i] 5 Wi Al 4 % 39,946,181.61 66.93
Hp: figz 39,946,181.61 66.93
BE7 SCRAIESR
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el Eia s

EROATAE SRR

TN g 7

Forbre SRR SRR

i

BT NG 2
it

3,568,554.46

5.98

FoAh 25T 55 7

239,204.26

0.40

it

59,683,509.15

100.00

8.2 MIRZAT WA R ERTAS

8.2.1 MEMIRIAT WA REITA R R RAS

SRR NRTT

(e

eS|

2

PR LA
(%)

VSN NN ONi: N

Tl

541,120.00

0.91

il

10,415,986.82

17.56

HLT 0 VR BOKAE
BRI

FesZN 4

HERFIZE

LB A AEAHREL

1,241,640.00

2.09

T/ O|mim

ERERIE Va4

5 IR A ANE BRI
k.

1,468,874.00

2.48

Rl

293,248.00

0.49

D=l

679,938.00

1.15

AHGE AR 55 e 551

690,137.00

1.16

RHAREFEAEANR 55

286,425.00

0.48

AR FRBERN A SRS E BE

Ji B 55  AB AN H At R 2511

oA

DA TAR

At RE AR

312,200.00
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o
ZiE

58 jidk 73 11




He LB R B IR A RIS I 5 4 2022 AR E R

&1t 15,929,568.82 26.86

8.2.2 MEMIRZBATIL G RINBBOERH R ER T A S
o

8.3 HIREA fatiHE e B FE LB /MR B BT R B R4 3 A 4
SN NRTTT

e | ORI | Rk () Ny el
H A1 (%)
1 600435 677 St 60,600 702,960.00 1.19
2 603668 RORHE 34,900 625,408.00 1.05
3 000333 EMEEH] 11,800 611,240.00 1.03
4 600233 [53]  3 3ofs 28,400 570,556.00 0.96
5 300896 TR 1,000 566,350.00 0.95
6 600938 R ESRER T 35,600 541,120.00 0.91
7 603508 Y 32,700 533,991.00 0.90
8 600536 Hh [ R A 9,000 524,970.00 0.89
9 002179 H G 9,000 519,840.00 0.88
10 600038 HE A 11,100 515,151.00 0.87
11 600523 S 25,400 496,316.00 0.84
12 001322 i R S 32,600 495,520.00 0.84
13 600048 TRF R e 31,500 476,595.00 0.80
14 603267 5L B 4,114 416,172.24 0.70
15 300795 Ko 9,500 387,695.00 0.65
16 603871 Fa R s 17,000 384,200.00 0.65
17 688143 K& 7,775 362,470.50 0.61
18 301269 HERILK 3,700 333,259.00 0.56
19 300553 LR Iy 5,300 330,190.00 0.56
20 600809 ULy 7 739 1,100 313,489.00 0.53
21 002739 JIIE R 22,300 312,200.00 0.53
22 300525 T A 15,300 302,940.00 0.51
23 601888 Hh [ A b 1,400 302,442.00 0.51
24 002984 Fo it 9,800 301,742.00 0.51
25 688677 NEZ 2,634 297,642.00 0.50
26 600602 PAE Sl 33,900 295,269.00 0.50
27 601628 PN 7,900 293,248.00 0.49
28 002897 B 4,900 288,071.00 0.49
29 002935 KRBT 11,050 287,189.50 0.48
30 001205 BEATUA 11,700 286,884.00 0.48
31 300416 iR IR 9,500 286,425.00 0.48
32 603345 ZIE 1,700 275,196.00 0.46
33 603496 TH R 18,000 273,780.00 0.46
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34 688376 FIREHT 8,718 272,699.04 0.46
35 688141 POt 5,637 267,757.50 0.45
36 300620 HEERH 7,000 264,670.00 0.45
37 002865 Bk et 1,400 259,140.00 0.44
38 688122 (i ERs3 2,586 244,868.34 0.41
39 002353 AN A 8,100 226,071.00 0.38
40 001979 LA 16,100 203,343.00 0.34
41 003025 Bt ae 9,700 201,566.00 0.34
42 688223 m FHRE R 11,998 175,770.70 0.30
43 600519 DivMiE e 100 172,700.00 0.29
44 300750 TR AL 300 118,026.00 0.20
45 688095 A BT A A 200 12,436.00 0.02

8.4 WMEHARER R AGHEARZ)
8.4.1 RIHFTA & HIIES B FH 2% 5HT 20 4 KIREE A4
EA: AR

o7 A 4
5 i ZEARHS Ji% S 24 PR N SN T P A EL A
(%)

1 600523 STy 1,602,269.00 3.31
2 000333 LML H 994,964.00 2.06
3 001979 AR e 983,899.00 2.03
4 300896 TEE 865,036.00 1.79
5 600383 G L A 827,800.00 1.71
6 600276 fE 5ty 2= 24 819,136.00 1.69
7 002179 LG 811,617.00 1.68
8 600048 TR K Je 768,627.00 1.59
9 000069 BRI A 705,046.00 1.46
10 002865 I oy 646,569.00 1.34
11 600760 LR K 635,439.00 1.31
12 600809 Ly 78 39 618,486.00 1.28
13 600435 677 St 615,667.00 1.27
14 600536 Hh [ A 612,155.00 1.27
15 600233 (53] 368 ek 32 605,300.00 1.25
16 603259 2 B A 585,762.00 1.21
17 688103 ESlajiiahis 580,671.78 1.20
18 600938 HH ] Y 9 559,151.00 1.16
19 600893 Wik 554,343.00 1.15
20 300274 FH ' HL Y 539,689.00 1.12

T ATSRN G A 935 TS A e (RS AN IR LSS B 3181, AN B ORAS 5 9 -
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8.4.2 FRIFEH S IS T F{H 2% BLHT 20 44 KR A4

SRR NRTIT

o ) i 4
5 Ji SE AR JIE B A4 R EN L S e P HE LA
(%)

1 600523 LN iE iy 1,083,698.00 2.24
2 001979 LA 910,221.00 1.88
3 600276 fE 5ty 2= 24 824,720.00 1.70
4 600383 G HEE A 758,410.00 1.57
5 600893 Wik 718,894.00 1.49
6 300750 TR AL 698,346.00 1.44
7 000069 BRI A 686,436.00 1.42
8 001206 AR R 7 667,521.00 1.38
9 600760 HRLTL K 642,612.00 1.33
10 688063 IREERH 608,606.20 1.26
11 688267 Hh fid 45 605,737.29 1.25
12 688103 ESlajiiahis 585,332.99 1.21
13 300696 R IRIA 581,528.00 1.20
14 603259 2 A 543,636.00 1.12
15 600519 DivME e 530,030.00 1.10
16 300767 8y SE5 T 521,761.00 1.08
17 002389 fi R FUL 517,402.00 1.07
18 688187 ERAMER 515,683.38 1.07
19 300450 SRR 509,254.00 1.05
20 600153 R AR 507,137.00 1.05

TE:

AR TR H < A E 4 S

STRAZ e CRRAZ SR LB B 151, AEIEARAE 5 B

8.4.3 TNBLR M BA B K S Y EEE TN B A

Bfr. NRMt
SEANBEEERI A (RAS) A 63,606,859.58
SEHRE RN (3E) B 55,762,701.47

T ATTNBERHEA GRAD) BB SE BRI (R BB %

(A AN TR AR H ) 3151, AFIEMRAZ S 2

8.5 HIARIEMIF MM R BFREAS

KSR AT B

SRR NRTT

55 dh b

AV

{1

it

&R E LA (%)
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E
St
=l
3

18,384,129.59

30.99

N
by
i
‘i\%
T

21,550,865.20

36.33

=
%J_L
=
g

e BORE SRR

15,410,825.20

25.98

Ak i

> |5

kA R 5 2

TS A

A CRIAZ )

11,186.82

0.02

[F Mk A7 5

© (00 [N | |Oo | B>

HoAt

10 fann

39,946,181.61

67.34

8.6 HIRIEA SAMHE LB ST H LB KN HE R AT L4 R SR A

SRERA: NIRRT

5 5 . N S e
Fe TG e s Fr (5K) A RYHE o
fE LA (%)
21 Wt
1 210015 - 90,000 9,075,148.77 15.30
f5i 15
22 SANE
2 092218001 g ilﬁ 80,000 8,153,025.75 13.75
3 210202 21 EFF 02 70,000 7,257,799.45 12.24
20 S
4 200005 - 50,000 5,027,784.93 8.48
{57 05
5 019666 22 [HEf% 01 37,000 3,774,775.48 6.36

8.7 BRI A A E LB SR E LB RDNHEF TR B SRR B 40
AFE G AR IR ARFFA B SHFFIESR -

8.8 MEHREA AIESESFFE LA DFFHET LA RSB HA
ARG ARG AR RFFA 5 SR

8.9 IR FatHE b e B 15H b5 K/ N BURT A2 BGES R A
ARG AIR G AR AR FFAPOERH -

8.10 M EHIRAES BT MBI HHIZ HHOL VLY
8.10.1 R EPARA T SHH KBTI Bt K5 A1 20 B 40
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ARH G ARG AR RS A AR 0T

8.10.2 AESBHEBIGIIL KR BUIR

AR e R AR XU B RN, A IIORAE DY H B, A P st sl . A2 5 iR i
R4,

ARIEGAEBAT IRAR I IR IR TGI8 Sl T X R 27 117 3 S AT 155 10 40 0 0 2 45 IR WA 2 F 40 A
B E BRI AL U S RME R (2 B R B Sk B IR ED » IFIRAE XU B 7 35058 (it
BB SRR XSS 2 B0k AR I B R B el Ik, RSB GoR AR LR & 785 & UE 7 T 4 A Y]
Timia AT s A LB B s . W TE . USRS AL A (R /K R Al b dEAT $ 0% dh Ah i £,
IR RURS: B 77 21 5 R AR GV AR AT B RS o e Ah, 3 e BN A ST AR BT B2 58 5 R ST
BN, AR IR BN 53 0 SRR DL X 30 B o b 00, [ Xt e i B0 5 5 2 i g 3 8 ok
SRCAURE A RS2 1) <5 1) 5 4 2 2 At T

8.11 MEHARA TS BRI E M AL 5 5 Ui B
8.11.1 AHAE AT BRBUR

o

8.11.2 &G WIRAEE A 10 E B St R SRR 22 W 40
AR B G AR A WA AR [ 50 £

8.11.3 AHIE AR BE P4
o

8.12 HBHAMEMIE

8.12.12022 4 3 H 21 H, ARKATHEETRHEALESE (EAST) REGHE I E LR IE AL TR R A

ROV AR AN EAST #di . @i 90 K LA E SV R N EAST Hdi 4775 22 5BV I, 3 p B RAT

RGBS NS GRIARTTE (2022) 10 5) 45T 113K 480 Ji T AT UL

2022 £ 3 A 21 H, HZOF TR EREEE (EAST) RGUEHE & R BRI R RIE
) 90 R UL EBEHCARAET EAST idls . JeIk 51 5 il 55k 55 EAST Bl S5k i o0, b [ ERAT (R

BB R ey CRIRIS TPy (2022) 8 5) 45T 513K 440 JiuiAT UL T

2022 43 H 21 H, " ERAT RIS ERHELEEE (EAST) RGUEHE T & LA HOE A EA RT3 AR

B EAST BB AF(ER % S 90 KU BB A EAST i 477 i 22 5B 1B MR 00, 4o B 4RAT

PRI B S 2y ARAREIA STvkee (2022) 13 5) 45T Hiak 480 JiuHIATEUL ST . 2022 4 5 H
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26 H, HEHRAT R E 7 dh U A 23

I R R L,

F (2022) 29'5) 441K 200 J3 CHIATEAL T .

e R ARAT ORES: I B E

M oy CRRORME T Tk

2022 43 21 H, PR ATRIREb AR (EAST) RGEHE I & RBEEHOEAAEAD RITHR
B EAST B A7 EmZE TG 90 KL B KR A EAST HUHi A7 1 22 Sy 2ud L g5 I, 4 [ 4RAT
TREG I B E R R 2 RO T (2022) 24 °5) 45T 515K 400 J5 G HATEUALH .
RFE SRR EIR UL I BB VSR 7 6 o m $ B 1 BE PO R
R I, AT AR B AT 44 AR SR B R AT B BB AT IS SR A, B AR o
W H BT —FENZEI AT, AT
8.12.2 AL B MIRT T4 SRl AAEAERTE THE ik 5 & [F) RIE A e 50 o Z AR B
8.12.3 MK HAbE IHB =14
B ARt
¥ AR A
1 A7 PRAIE & 8,542.52
2 IVLLCL K E 230,462.77
3 S HC R il
4 IV ilDS)
5 ST R 198.97
6 HoAt RE K
7 e 9%
8 HoAt
9 it 239,204.26
8.12.4 FAARKEA HIALTHe B A ) T S et W 4
ARG A WA RS AT Fe IR AT 30555«
8.12.5 KR4 B T FETE T IE 32 PR B 1L i 152 B
A NIRRT
F5 JRCEEARRY | R AR e Tt 52 PRAB G 15 B
fetiit 1t EL 451 (%)
1 600038 T EL AR 515,151.00 0.87 | B KHIUF
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T ARSI WIR AT 4 IS T A7 AR TR 52 IR DL ISR -

89 ESMFRAANGEER

9.1 MIARESHTRFE AN BEFFAENGH

BrgEps: 4y

B N
[ FEANF | PHAFEEN IR AR e N e
13 ER LK) . N
B FE G0 I st et &y
S, )\ . )\
R wiew | LI
T LIS RIE 100.00
i 1,199 34,330.82 0.00 0.00% | 41,162,649.12
HERES A %
LIS RIE 100.00
: 5 3,493.25 0.00 0.00% 17,466.24
L ERE C %
X 100.00
it 1,204 34,202.75 0.00 0.00% | 41,180,115.36 o
0
9.2 HIKRELSEEH AWMU REFA AZEEHIF R
i H 13 B ) Fra s () 7 3 4 S A LA
e A8 RIE T B TR
0.00 0.00%
& A
HEEHANTA M G EF ‘
e A8 R IE T B R
HARIES 13,797.86 79.00%
&C
faann 13,797.86 0.03%

9.3 MIARESEHANMLNRFFAELFTFRAZEEHBEE X FMKHES
A F FRPE BN GBI 95T AR 1Z A e U BRI B XY 0,

AT )2 22 PR AR S0 AU B AR X 1R 0,

810 FFBMAZEEH S

L VANG)

T H

g SHHLE RIGHCER & A

L SHLIE RIGHCE R & C
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HEERAEMH (2018 26 H 5
347,789,348.41
H) FEE 08 A%
AH A A AT 3 4 4 B i 32,420,669.48
A A HA L 4 R H A7 45 18,051,525.13 17,941.95
Jeli: ASHR A IR 4 R BE [B] 47 9,309,545.49 475.71
AHR A HHIE 4 47 2 AR B 40
ARG A HA AR 4 1 R A 41,162,649.12 17,466.24

§11 BERXFHMHER

111 BE&HHRFAEARSHIN

st 30 P T 4 AT AR 2 il
112 ESEEA. BLSIEEANNENESTEERITNERANERS)

1o AR WA RE A N 3R N AR Zh i F

2022 4 4 J1 30 H, BEFHARAM T (HFeESEHARARLTEREEEEHTHAE)
WS EEEARSERANERGEER.

2022 4F- 12 H 30 H, B EHNKA T (FZESCERARA X THESEEEMEREMAE),
EEERAETEAESEEHRANEHEEEE.

2. ARG BN AR GIEE N LTI EESIEE I TERANSERIT .

o
113 $RESEEA. B&U=. B&EELEHIFR

WA AT ATE I TS VR A . RS WA R BN TCW AT &0 77 1Y
IS/
11.4 EESHHRIZHHER

A T A A 4 R SRS (1 SR
115 RIREMFE HELSRENEREHEM

T
11.6 RNEEHTHIHIRTHTE S FTER

AR P AR R O A B W ) S T S 45

5 AR L ST R IS AE 2 VT 55 BT R 4R A R 50,000.00 7T

H A7 o LA Rt 8 TR S HIELLEIR . HEES S FREMHERS.
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117 HEA. BEALARZEENRZBESRLTEFHER
11.7.1 BEARHRZEEA R ZREERALTEFBR

AR ST T BN B R BN SR A AL T A T
1172 £ ARARFEEN A ZBERL T EHER

AR I A TOFRAE N B G BN G A sl T A T
11.8 ESHMAIER AR5 BITHA R B
11.8.1 FEH USRS AR 2L 5 BT BEE B KA &S 1E R

S ARG

W B 5 NS A Z 27 T AR
L5
=t il i 24 A
77 T A4 PR BT H/IE
RS 0 AT 4 G REN
HE

A LA kL 431
E R E il 2 18,113,145.17 | 15.17% 16,570.68 | 15.02% | -
i 4 2 17,741,947.62 | 14.86% 16,523.23 | 14.98% | -
AR 1 11,699,875.47 9.80% 10,895.99 0.88% | -
JERIES 2 11,644,750.60 9.76% 10,728.36 9.72% | -
HZRIES 1 10,999,664.40 9.21% 10,046.90 9.11% | -
KATIES: 2 9,059,150.69 7.59% 8,366.29 7.58% | -
S IESR 1 8,854,421.33 7.42% 8,246.39 7.47% | -
MlkiF 1 8,668,147.04 7.26% 8,073.30 7.32% | -
WOEIESF 2 3,905,031.88 3.27% 3,636.76 3.30% | -
J7 1IEUE3 3 3,841,741.00 3.22% 3,506.32 3.18% | -
RNAAESF 2 3,177,857.00 2.66% 2,908.59 2.64% | -
I RAES: 1 3,145,030.12 2.63% 2,910.23 2.64% | -
HRIHIES: 1 3,121,261.64 2.61% 2,906.83 2.63% | -
[ SR S5 1 2,725,622.16 2.28% 2,538.25 2.30% | -
H 3 25 3 1,633,831.00 1.37% 1,505.31 1.36% | -
AT 1 630,837.84 0.53% 587.52 0.53% | -
HALIES 1 407,246.09 0.34% 379.28 0.34% | -
WS IE S 1 - - - .-
B ERUESE 1 - - - - -
HHAR [ 1 - - - - |-
HBIRIESF 1 - - - .-
IR UE S5 1 - - - - -
RS 3 - - - - -
HlES 1 - - - .-
HHIES: 1 - - - - |-
HEIESR (1 2 - - - - |-
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HHEiE
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ez
FIBRIES
BEIFAES
PH R IES
uptiAiesS 1

e 1. FEE RS S Btk SR

EEBANMTUERIESRE SN, ARG Roni AT SIS S B, IR ER:

(1) WHEHEMVE. ™, B @aemmEilE, Fae S EmEmERER, i,
WS, BERE A TR R/

(2) WFCSE S, e MRV RIE TTF RSN R, RERSA S AR L 4k 45 75 2, SRt
I U IR 5 A 4 THI R AR 555

(3) BAMmEMEIAENL, Ree AR 2 N 5E1E, SRR s BRI, NFt 4%
B2 s

(4) HADHFTFIEFE AR BB AELE,

RlRr|Rr|R|R|w

2. FrE T A G BTk RE T .

(1) X225y BICARIE TR 1 B S8 5 IR 55 HEAT PP

R SRR 12 IR AU RN DA IR A2 5 s iE BARHER (R BRSSP 08D, X iesg
5 W TC I 27 10 AR 55 TR AN 2R 5 S T3 AT VA o

(2) 3G CHrigae o) oo g H I%R)

TR LR SR AL 5 Fonsr M SR S VRS S5 R, $RU g o, HS (g s
FICHIE B AR D, XHUUHTIE AZ 5 PR TC A b BEE A S R PEREAT 1A
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