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RIS, AR Sk 6 BN 5 B0 00 (Bl A2 2 O 2 H 558 S 0 FROSR B #2 [ oE
JEL U052 5 08 T (0 5 R0 - AT BE 0 RATAT KPS AT 6 B R U 2 57 I I E N 2, DL
XA RV R AZ By 5t T STt A8 5 0 L A B PR AT 50 28 VR S50 Tt ™ o A B A B < AT [l 52 5 D 3
PR FIAE G0 T AR oAb, ARJ 4 (0 BE 48 BEN S 1 308 [ N A8 5 o 44 ot 5 B AR . AR o 41
fib PR 8 SR 5 A R KTy R I A9 o ) XURS IR B85 1B AR 50 DUR R B i 42 2 Fe (B TSR A2
Wy IFE SR SESUESF BUE 7 i S b ERIE I 2 D€ I HAR B MO EE 50 PP R R SZ 7 I, W] 4%
ST A B B R B 4 A TR 20 BBV DR — B

ZrEr LR % TR S AR FR A M DN 45 2R S s P XS i B T Sl AR A AN o A AL Bl
(ERIRV = S

0

0

7.4.13.4 TR
T 3% KU A2 6 52 4 BT 5 i T L P 2 e M/ o SR BN 4 9t B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN RS AL A A7 XU

7.4.13.4.1 FIZ R

R 2 JRURGE A i < i T PR 2 SO U B BRI <V 2 52 T 3 R R AR sl i R A e sl A XU o R R AU
O = R 7 1 o T /A Vv R AN e R e P e RN g
AN S5 S ] 235 PRORR A8 T 7 01 2 B T A1 IS T R SR < YA S e ) XIS

AR < ) i < BN 8 B0 A < T i M R AR M o AT A, JRIEI R B A S A

FHSE 775N IR PR K AT B
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AIEEHIER

B EEONRATAE K. SRAM S AR RES LR IBAE.

7.4.13.4.1.1 FIZ XKD

Bfr: NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
=
BT 464,585,041.15 i ] 464’585'041';
i R D 10,323,351.24 - 410,323,351.24
A7 PRAIE S 761,484.63 - | 761,484.63
N e 4,893,653,442.
e 6,268,366.89 - 4,887,385,075.89 18
ISR - - - -
A ER D 3R - 4 29,358,024.83 29,358,024.83
FrE 481,938,243.91 - 4,916,743,100.72/5,398,681,344.
63
i f5t
T AME R - - . _
5y M4 Rl A A5 - - - -
AT G b A f5 - - - -
S [ 0 4 ik 5%
FEER
NAIE E K - - - -
AT e [A] 32K - 4  15,307,505.19 15,307,505.19
AT NS - - 6,763,349.74 6,763,349.74
NATFEE 7 - - 1,127,224.96 1,127,224.96
INERE: R e - - 114,377.71  114,377.71
RS F - - 35.77 35.77,
A - - - -
16 JE T A A7 A5 - - - -
HoAth 471 45 - 4 11,797,858.42 11,797,858.42
it - {1  35,110,351.79 35,110,351.79
GBS YRR N 481,938,243.91 - 4,881,632,748.93/5,363,570,992.
84
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20214 12 A 31
H
=
BRATAEK 309,590,309.66 - - 309’590'309':
= R N 17,033,806.65 - -4 17,033,806.65
FH ARIE 4 1,260,044.21] - 4 1,260,044.21
N e 5,201,656,544.
T oM e - - 5,201,656,544.62, 6
ST B . 4 17,092,582.58 17,092,582.58
A ER D R - 4 12,169,889.14 12,169,889.14
HoAh B = - - 39,045.66 39,045.66)
FrE it 327,884,160.52 5,230,958,062.00/5,558,842,222.
52
i f5t

TSR - - - -
5y M 4 Rl A A5 - - - -
AT G b A f5 - - - -

S [ 0 4 ik 5%

FEEK
MATE B - 4 21,918,046.64 | 21,918,046.64
AT 2 [A] 32K - 4 19,425,188.47 | 19,425,188.47
AT NS - 41 6,691,744.61 6,691,744.61
NATFEE 7 - 4 1,115,290.74 1,115,290.74
INERE: R e - 4 13,955.33 13,955.33
RS F - - - -
INZ RN - - - -
16 JE T A 47 A5 - - - -
oAt 47 £ - 4 19,583,429.17 | 19,583,429.17
it - |  68,747,654.96 68,747,654.96
GBS YRR | 327,884,160.52 5,490,094,567.
- 5,162,210,407.04
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AF4ET 2022 4 12 H 31 H % 2021 4F 12 A 31 HARFAE TSGR RE, HEFA RRITAR
PINIEHIAEER, TR 3R] 2R (AR Bl bt A 6 4 B P i T KR .

7.4.13.4.2 AN XK
AN R 2 18 4 i T HL 28 Fe (B B SR B & i e R AN R AR Bl i R AR Y s i R o A FE 4
(IR % 7 e At U R TRy, Rt T8 B R AN KUK

7.4.13.4.3 HAtH#E R

A A IR, 2 i 2 < T4 < i L 8 2 oA R 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 Sl R R o AR 4 1 B4R B TR 28 & i b i sdRAT (R RV 173222 5
I SE MM S5, i s ) AN 6 XU SR T BMUE I3 A AT T4 S 2 A L R IR S IR 5
AT BRI TR I3 17 7 AR B B B2

AT (R R B BN E IS B W SO R AR A, B S . B ICE . RO A Gk
BIE, SKEB) R0 AT Ee AR A T i XU .

A G BB AL IR 0 B B AR IAD N RS . B4 IR R AL Ll SRR (5 3 4 %
PRI LB 30%-95%, For # TS ELIBE R RO AT W MNE S AT AR & 2 4 W87 1) 80%:  AUIE
BB R BB R EEBIAN & T 3%: ARG 5 H H AAEFIBRIR I 0% 5 29 7 SN 22 5 Tk
UEG 5, B R AT 54 7= 18 5% B4 5B H A — LA IBUR %, P Ble A s
SRR A7 ORIE S AR R I EREE,  JBCAE 0% (R 15 55 LU A1) 800G [ S AR SR A

BEAh,  AHE G R G BN HOW AR S TR HEZR A% S M 4, 8 Wis ] 2 e 07 7
X FE G HEAT KIS LR, A4S VaR(Value at Risk) 5 Fr 45k 12 A< 5 <5 18I 1 ROV AE A A XU, SIS v 4
bk KU FEAT BRI A 1 o
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K AHE NIRME
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5 oy 1 < Rl R e — P AR 4,887,385,075.89 91.12 | 5,201,656,544.62 94.75
A G PG b P — R S AR Y
Lo PG Rt P — D & JB A Y
ATAE A R 55 7= — BLIE R 5%

it 4,887,385,075.89 91.12 5,201,656,544.62 94.75

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

o FE ST A RS e 8 Tk 47 L R HE 1 AR 2 5
e B bR DA AT A B R R
Xt g PE A R H 34 Bt PR i E Y
EmeE (. AR Mo
HH 2 XU A 5 1) A8 5y PN AR
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2022 %12 A 31 H 20214 12 A 31 H
WGt B HE ET 5% 19 559,717,038.02 19 n%1 401,677,120.62
MV G L e S v T B 5% Y/ %) 559,717,038.02 I/ %) 401,677,120.62
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JERPGE : B — R AR BB BRI LR RN . BRI BB
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7.4.142 FEMUARMETEN SR TR
741421 ZFEXREBMTEKASME

Az NRMIT
\ AW LAREER
NRMETF RS RTERER
2022 %12 A 31 H 2021412 A 31 H

FH—EIR 4,892,678,981.71 5,200,322,918.79
FJEIR - 5,504.49
B=EIX 974,461.07 1,328,121.34

&t 4,893,653,442.78 5,201,656,544.62
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BN SO B N B 55— 2 R = SRR
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2021 41 H 1 H# 2021 412 A 31 H
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i x SARH
SR ﬁfﬂgﬂi {2
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R TR | R R A
- fA Y
s 974,461.07 - O T e 0.2319-2.4756 | A&
R RSN
FERERA | TG SARh
I S N
T ol x o CERMECE | i
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R TR | R A R A
328,121.3 0.3022-1.7836 TUAHS
a LIBA2L34 | i | BN 1.7836 | SR

7.4.14.3 JERRBERIELA oHETHE K SR T AR
BRI GAARE IR K EEEREARFFA RS UA RN E TSR T A
7.4.14.4 AUA R ETHER SR T RKMHERUHA
AIE BRI LU SO E TR S TR AR A T B G B> Gl T, X s
TR R R R R AT, BT ALK TR B 5 2 SO ELAH A

7.4.15 G BT BRI AT S vHR R T Ul B B AR

7.4.15.1 KGN

AR AR, ARG ToHZ U K T H I

7.4.15.2 HAh =G

BER P AOERH, ARG IO Z U KAl H 2 H T,

7.4.15.3 WS- R ML iHE
AT O T 2023 4F 3 H 27 HEAFES (3451 A\

8.1 MIRESFTASENR

88 WREAAHE

SRRAL: NIRRT

JF5 i H &5 GRS SIS (%)
1 e 4,887,385,075.89 90.53
Hrpe KE 4,887,385,075.89 90.53
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3 [i] 5 Wi Al # % 6,268,366.89 0.12
Hp: figzr 6,268,366.89 0.12
B HFUESR - -
4 b B - .
5 S RATA R T - -
6 SENIREE G/l - -
o ST R £ SN
15 S ' '
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ/ﬁé\ 474,908,392.39 8.80
118
8 At 2% T 5 30,119,509.46 0.56
9 Hit 5,398,681,344.63 100.00
8.2 IR RNBER A E
SEA: NIRRTt
o e Ao AR
(%)
A VSO N Q- 11 - -
KA 29,158,555.00 0.54
C plb e 1,065,153,877.13 19.86
D A7 W3 BB 107,258,133.55 2.00
LITA4 R
E pesiin4 - -
F LR AN 312,874,681.08 5.83
G ACIEH . B AEATHRENY 256,685,539.70 4.79
H A1 Aol 434,095,738.00 8.09
| 5 R AT RS B 1,533,550,877.65 28.59
£l
J SRl 417,347,914.38 7.78
K S Hi =l 117,182,079.00 2.18
L FL BT AR 25 ik 5k 37,049,850.25 0.69
M BHERFFEAEA RS 16,467.40 0.00
N IKFI FREEAT 2 T3 it i B 121,813,656.55 2.27
0] J B AR 45 ASHEAD A R 55 M) - -
P HE - -
Q TPAMM 2 TAE 15,980.64 0.00
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A RE R R 455,181,725.56 8.49
S Za ; .
&it 4,887,385,075.89 91.12

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

e | ORI | Rk () Y i
H LA (%)
1 600588 F R 2% 9,778,000 236,334,260.00 4.41
2 301269 HERILK 2,430,594 218,921,113.74 4.08
3 300144 R 2 14,801,741 216,105,418.60 4.03
4 600859 TRt 6,808,446 191,589,670.44 3.57
5 600754 BV )E 3,273,304 190,997,288.40 3.56
6 600258 LR 7,671,742 190,259,201.60 3.55
7 002063 OB 21,662,539 164,418,671.01 3.07
8 600977 Hh [ FL 5 11,869,830 161,429,688.00 3.01
9 688111 EAPIYN 559,844 148,073,139.56 2.76
10 601318 Hh ] 22 3,100,201 145,709,447.00 2.72
11 000537 TR RE 8,857,300 117,182,079.00 2.18
12 600030 H S IES: 5,827,300 116,021,543.00 2.16
13 600536 Hh [ R A 1,924,954 112,282,566.82 2.09
14 300894 KEN 4,183,142 105,749,829.76 1.97
15 600021 g 10,452,900 104,633,529.00 1.95
16 600029 T 13,412,700 101,936,520.00 1.90
17 000807 PRGNV 8,723,890 97,009,656.80 1.81
18 688383 o B 980,755 93,054,034.40 1.73
19 601456 FE PCUE S 8,116,800 91,314,000.00 1.70
20 601111 Hh ] [ it 8,562,047 90,757,698.20 1.69
21 688083 HHER B A 461,882 89,872,999.56 1.68
22 300253 MEATRY (953 8,614,500 88,557,060.00 1.65
23 301095 A 985,069 87,698,813.47 1.64
24 300604 K )1 RH 1,756,600 78,309,228.00 1.46
25 002371 677 %4 313,597 70,653,404.10 1.32
26 300674 FERHE 4,892,473 68,739,245.65 1.28
27 688234 RAE etk 864,924 67,464,072.00 1.26
28 002033 (bl 5,481,100 66,321,310.00 1.24
29 688037 SR 422,011 66,044,721.50 1.23
30 300346 R RIEHL 2,259,781 65,646,638.05 1.22
31 600233 (53] 368 e 12 3,183,900 63,964,551.00 1.19
32 300366 BEGEE 6,459,305 62,138,514.10 1.16
33 000034 e 2,814,800 61,756,712.00 1.15
34 002532 Kilrghlk 7,983,200 61,630,304.00 1.15
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600827 BB 4,909,747 59,506,133.64 1.11
300133 R 10,418,800 55,532,204.00 1.04
603136 X B 2,043,917 55,492,346.55 1.03
601007 SR 4,288,900 52,839,248.00 0.99
688711 TR 550,718 51,106,630.40 0.95
300494 TSR W 2% 3,330,667 49,726,858.31 0.93
300996 LA A 1,032,705 42,392,540.25 0.79
603595 KIgHT 674,500 40,557,685.00 0.76
002555 = hHE 2,197,637 39,777,229.70 0.74
688127 WA 2,205,586 35,134,984.98 0.66
002156 I 2,020,800 33,302,784.00 0.62
300348 KR 3,191,888 32,493,419.84 0.61
600138 Hife 2,073,175 31,491,528.25 0.59
600131 W {5 18 2,047,023 30,623,464.08 0.57
300911 {C. AR 661,100 30,503,154.00 0.57
000301 gLl 2,214,400 28,875,776.00 0.54
603267 378 FEL T 282,400 28,567,584.00 0.53
000776 7 IRAUES: 1,843,700 28,558,913.00 0.53
300598 WA R 539,813 25,241,655.88 0.47
300666 LT 331,376 22,931,219.20 0.43
300860 =314 425,032 22,114,414.96 0.41
301369 BBl RH 218,700 19,715,805.00 0.37
002065 R 3,452,100 19,538,886.00 0.36
601377 MlVAE S 3,311,100 19,005,714.00 0.35
601899 KE&H 1,872,900 18,729,000.00 0.35
601628 PN 448,700 16,655,744.00 0.31
002405 VY 4 KB 1,472,577 16,227,798.54 0.30
300782 P4k 135,600 15,499,080.00 0.29
600585 IR K 486,000 13,306,680.00 0.25
688047 et Rt 147,335 12,589,775.75 0.23
002493 ST 822,100 10,111,830.00 0.19
601636 Tt A 4] 627,700 7,149,503.00 0.13
000923 TN TR 423,600 5,570,340.00 0.10
300795 Ko 136,200 5,558,322.00 0.10
000983 L P AR A 417,100 4,859,215.00 0.09
000672 K 439,600 4,694,928.00 0.09
600011 EREE PR 343,400 2,613,274.00 0.05
600801 HHTKVE 125,000 1,852,500.00 0.03
688519 R 46,759 985,212.13 0.02
688503 SRR R 3,277 488,633.47 0.01
301356 RIRBA 6,132 276,680.38 0.01
688372 GitEEEs7 2,383 193,499.60 0.00
301328 Yl H 1 1,910 153,250.76 0.00
301339 WATE 9,127 150,339.65 0.00
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79 301280 BRI A 2,783 132,065.20 0.00
80 301366 — R 2,672 124,831.72 0.00
81 301290 KEEST 3,291 122,423.13 0.00
82 301377 SR} 5,295 102,581.85 0.00
83 301265 IR 8,181 99,226.62 0.00
84 301176 RS HA 5,431 94,661.79 0.00
85 688143 K 1,938 90,349.56 0.00
86 601136 HANIES 4,739 82,553.38 0.00
87 688252 AR 5,201 82,071.78 0.00
88 301313 JLIREL R 2,464 79,626.97 0.00
89 301398 SRR L 2,549 78,837.80 0.00
90 301285 s Hix 5,643 73,945.48 0.00
91 001301 EPAEE 1,164 68,722.56 0.00
92 301388 kR B 2,920 67,802.40 0.00
93 301316 B 3,584 67,028.63 0.00
94 301368 £ 3,368 66,558.14 0.00
95 301319 MR A 1,149 66,253.15 0.00
96 688292 TR 4,503 66,059.01 0.00
97 301308 LU 819 46,453.68 0.00
98 301327 HEEHRE 242 42,826.74 0.00
99 301219 ¥ 2 578 39,841.54 0.00
100 001338 TR M2 1,649 34,826.88 0.00
101 601022 T 1,983 26,770.50 0.00
102 301195 JbEg R 330 24,103.20 0.00
103 301263 =R 682 22,165.00 0.00
104 301330 TSR 694 21,729.14 0.00
105 301152 K71 RE 433 20,195.12 0.00
106 301171 D RRT 985 17,454.20 0.00
107 603057 R 549 17,277.03 0.00
108 301363 FUFERIT 445 16,843.25 0.00
109 301115 @R 685 16,467.40 0.00
110 301256 R 1,831 16,332.52 0.00
111 301103 o] FRHR L 507 15,980.64 0.00
112 301296 wEE 1,042 15,525.80 0.00
113 301121 RHERT 290 14,433.30 0.00
114 301338 U FEAL 257 12,590.43 0.00
115 001256 I XIRHS 474 12,390.36 0.00
116 001333 FE AR 426 12,332.70 0.00
117 301132 TR 468 11,456.64 0.00
118 001331 JV: 38 e 385 11,330.55 0.00
119 301277 ok 439 11,317.42 0.00
120 603151 IR 535 11,256.40 0.00
121 301361 AN S E5 517 10,836.32 0.00
122 001238 WL IERs 374 10,797.38 0.00
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123 603182 TR AR 546 9,778.86 0.00
124 603280 7 B L 363 8,893.50 0.00
125 301318 Y ifg1a 206 8,598.44 0.00
126 301270 DA A 210 5,957.70 0.00

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

o ) 4
5 i ZEARHS Ji SR A PR N LS N T P A EL A
(%)
1 002405 VO 2 [ 359,484,877.86 6.55
2 600859 TR H: 331,204,573.93 6.03
3 601456 [ RS 270,427,765.80 4.93
4 300413 T L 250,424,082.16 4.56
5 301269 HRILR 242,163,656.87 4.41
6 600588 F R 2% 229,696,434.23 4.18
7 300894 KEN 209,696,731.61 3.82
8 600021 i) 208,434,840.65 3.80
9 002555 S L 205,226,025.59 3.74
10 002063 A 205,159,867.80 3.74
11 600977 Hh [ FL 5 202,060,732.26 3.68
12 600030 H S IES: 199,709,673.54 3.64
13 300604 K NEH 193,396,099.81 3.52
14 300014 ¢4 R 190,967,080.25 3.48
15 688111 EAIIpIY/N 179,502,487.05 3.27
16 605111 Hritife 174,144,096.15 3.17
17 000537 TR E 172,806,882.21 3.15
18 600029 T 155,203,225.15 2.83
19 600754 ALY 154,827,724.00 2.82
20 600801 HHT KV 153,835,732.81 2.80
21 688981 RO B 148,251,994.18 2.70
22 601318 Hh ] 22 144,939,235.41 2.64
23 688383 e B 140,698,724.23 2.56
24 600131 BRG] 140,148,143.67 2.55
25 002371 Jb77 %4 137,258,577.30 2.50
26 688063 IRRERHE 137,042,297.10 2.50
27 600827 BB 135,125,802.08 2.46
28 600536 Hh [ R A 131,877,350.72 2.40
29 000672 UK 130,291,691.59 2.37
30 601888 Hh [ A A 129,939,286.84 2.37
31 601128 i AT 129,305,831.06 2.36
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