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FREIL el B H AR — 5 LN O BUR 67 AT 25 8 817 1B T 5%, b, e A ER 45 5 & A <6
AR ORIESE S ISR RS, BIE. REda 31 6 S e g T R AR B0 58 LU IR IR ek R B LA

I E AT -

BEAE, AR e ) 3k 4 BEONAE HON AR I B P R RS U A S 42, S SIS Y 22 o 5 9%
XA AT MBS R, B HE VaR(Value at Risk) i hm 45 SR I 1A 2 < 100 e RO 98 7E A R ARG, S I PT 5

3T RS AT BRER A 25 1) o

7.4.13.4.3.1 HARARE RS ML

SRR NRTT

AR AR
2022 4F 12 A 31 H 2021 4F 12 A 31 H
b3 4 o
TiH
PR B
AN RME nRME
18 EL A1 18 L 431
(%) (%)

T o e s — R R 56,593,283.81 29.37 239,052,328.88 24.82
T oM e HR
T ARG — R IR
A SR B = — BUE R %
&t 56,593,283.81 29.37 239,052,328.88 24.82

7.4.13.4.3.2 FoAtA A XU O RURR A 43 BT

ST U R RS TR E Tk S LSRR HE 22 5

2022 412 A 31 H

e % b e LS SR 173 5 B R A
SR = B i 3 4 B P L
WAH Al AR
AH 2 XU AR & ) A8 5 A MK AEREE
ShH

2021 4 12 A 31 H

Mk 4 LE e SR vE RS N 5%

W) 4,179,615.57

HNZ) 13,626,545.04

MV & B HE J /D 5%

/%) 4,179,615.57

k¥ 13,626,545.04

7.4.14 ARME
74141 ST EARWETERTE

N AT RAERIRIZ U oo e d B TR T 5 B 2 S A\ BT J& R R I
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JERRFE: i Z U MR SR GHER R T  ERZ BRI 28 2R BREE— 2 U
EAMAIE B B EAR BRI T R N R 26 =R MR BE™ B BT AS TS A\ fH

74142 FEMUARMETEN SR TR
741421 ZFEKXREBMTEKASME

Az NRMt
\ ER ) LAREER
N B TR LS R ATE IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 62,955,762.47 239,179,535.58
EoJEWR 75,675,200.55 711,610,304.49
B=FIX - 884,211.81

&t 138,630,963.02 951,674,051.88

7.4.14.2.2 A RHHERTEE K E KRR

A B4 DL S B IR Z IR B (K S R AR HONHA S 2 R T e i ST ATF T30 5
MRS G ast, HHMERHIUFM, L ANERBAEA T RATEBI, AEEARTFM
H 252 GRS VSR H I E) 58 5 ANTis R 34 ) B R 30 TR DGR 55 (K A OB SN EE — 20K, FFAR
15 i (7 R R R P PS8 SR MBS R AR T = G R U B BT @ I BRI IR, e AR
B A M E RLE 5 R EEE =2 IR

7.4.142.3 FE=BRARMERBRZESER
7414231 FE=BRARMERBRZESFER

A ARt
i H A HA
2022 4F 1 H 1 H#%E 2022 4512 A 31 H
T g E g At
iz Ji SRR
WM RE 884,211.81 884,211.81
2 A S
A
H 2
A
L2 N
BZJEIR
%EEZE\ 778,280.84 778,280.84
2
ZUFSEEinl -105,930.97 -105,930.97
e RV
H -105,930.97 -105,930.97
PR N DR o
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4 2 (1)
EERIES

TSR
greliat
IRERIEEEEY
Wk i

)

R
AR

R
(AERRERiY]
HEIRIR
S
TEAZHY]
P 2 AR
KA
BRI
A2 )
e E
AR B0

i H

4 AT L]
2021 4F 1 1 HZE 2021412 31 H

A o PG Rl

LiEsgs ey

PSR

it

LIRIER

5,741,607.79

5,741,607.79

E LIPS

573,671.02

573,671.02

=4
AR 145
W

1,433,031.16

1,433,031.16

LZIN
FHEIRIR

e
ETENEYN

3,914,372.94

3,914,372.94

=4
A5 B
R EVE

-83,662.90

-83,662.90

pas
H: A
I 21 1R )
EERIES

-83,662.90

-83,662.90

TR A

Zie i
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FOFI7sR
Bk (5
)

LIES

o 884,211.81 884,211.81
RN

IR
UREER ]
FEZFE
KT e
TFEAAHA
ANl PN - 310,540.79 310,540.79
SIS
BN
5N
YA IRIXIEN
AR A4

7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER
Bfr: NRMt

AT ANE

e N | S i E
FEERA m%%@ﬁ& A B/ TR SEAVIWT

| .
SehrE A ey i HZ IE]

553
1 e
IR TEIHER | e AT A KR
884,211.81 e - 0.2434-1.7836 | fifH>
% BB | B AR

7.4.14.3 ERFSEHDIA RMETHEK SR T R A3

AR BB AAR T IR Jo L AR R IR A AERF 2L LA R T E A at T A
7.4.14.4 AU SR ETHER) SR TR KHEKU A

ARG BIA LA O E TR B <Rl TRy DARER AR T B 1 Bt 2 A il g, X4
B RPN R P S T I T N QAT 1 RSN W R

7.4.15 FEITEBAS T STHRERE RN HMER
7.4.15.1 AV HI

BERPAOERH, ASE IO E U KK H I

7.4.15.2 HAhZEI0
BEEAGERH, RIS IO T B I 1 H At 5 B 10,
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7.4.15.3 W5 R ML iHE

RIS FCTF 2023 4 3 H 27 HEARIE G

8.1 MIRESFASENR

SEHAME.

88 WREAAHE

G AR
b L H & RGBT R (%)
1 & LS ay 56,593,283.81 28.29
Hopre B 56,593,283.81 28.29
2 ey - )
3 It 7 YA s 82,037,679.21 41.02
Hrr: e 82,037,679.21 41.02
B SCRRIESR - -
4 b4 BT - )
5 LA A AR - -
6 TN IR i o 77 50,019,102.20 25.01
Horbre LIRS R
85 ' .
7 BT AR S e 11,290,545.53 5.64
Tt
8 o & 5 72,198.27 0.04
9 &it 200,012,809.02 100.00
8.2 BIREATW A RBEERBAS
8.2.1 MEMARBAT L RIBR AN R ERBA S
SR ARt
K e AR ARSI
(%)
A VSO NN O 1\1 2,034,462.00 1.06
PRI 1,011,235.00 0.52
C izl 31,268,298.24 16.22
b B #00 BYR BOKAE =R _ _
HERL
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E A 982,830.00 0.51

F LR A E N 1,055,314.00 0.55

G ACIEH . B AEATHRENY 7,470,407.00 3.88

H A1 Aol 1,654,160.00 0.86

| B BB AR AE B R 3.172.320.57 165

£l A '

J SRl 5,054,420.00 2.62

K J5 H 1,925,677.00 1.00

L FH BTN 55 M 25l - -

M BEEEH SO AR S5 964,160.00 0.50

N KA FREERN A It E - -

0] JE& BB ZS  AB R RN LA AR 55l - -

P Egs] - -

Q TPARRES TAE - -

R AL ARE R R - -

S Gh - -

Hit 56,593,283.81 29.37

8.2.2 HREMREATIL I RMBBRERRRERALS
AT AR R AR A R Il 1 B 52
8.3 HARIEA A 5 ST B E HL RN TR IR = SR B A
SHEAL: NRTIG
Fe | mEmRE | Bk W) AR ARV
1B ELA1(26)

1 600030 HEIES 142,000 2,827,220.00 1.47
2 000568 PN 11,000 2,467,080.00 1.28
3 300438 T e e U 31,300 2,441,087.00 1.27
4 600523 St 122,000 2,383,880.00 1.24
5 601111 rh ] [ i 223,400 2,368,040.00 1.23
6 601628 H[E N\ 60,000 2,227,200.00 1.16
7 300896 TER 3,700 2,095,495.00 1.09
8 002532 Kl 270,800 2,090,576.00 1.08
9 000998 S 126,600 2,034,462.00 1.06
10 000333 EMEE A 38,000 1,968,400.00 1.02
11 000807 =R 165,400 1,839,248.00 0.95
12 600029 7 228,300 1,735,080.00 0.90
13 600009 itz 1B7] 29,400 1,696,674.00 0.88
14 600004 Hzail 111,300 1,670,613.00 0.87
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15 600258 RIS 66,700 1,654,160.00 0.86
16 603345 IR 10,100 1,634,988.00 0.85
17 600536 Hh [ A 19,049 1,111,128.17 0.58
18 300957 e/ 7,200 1,074,528.00 0.56
19 688111 EAIpIY/N 4,060 1,073,829.40 0.56
20 000034 LA S 48,100 1,055,314.00 0.55
21 000822 Ll AR Ak 129,800 1,024,122.00 0.53
22 000923 TN TR 76,900 1,011,235.00 0.52
23 000877 KA 116,400 991,728.00 0.51
24 002368 NS 35,100 987,363.00 0.51
25 601668 Hh ] 181,000 982,830.00 0.51
26 000002 Ji A 54,000 982,800.00 0.51
27 002078 pNEE 85,100 980,352.00 0.51
28 300777 R 19,700 968,255.00 0.50
29 300347 IR 9,200 964,160.00 0.50
30 603833 KRR 2K = 7,900 960,087.00 0.50
31 300775 =A% 25,200 957,600.00 0.50
32 600760 EPTRY A 16,300 955,669.00 0.50
33 600132 SRR 7,500 955,350.00 0.50
34 000768 RPN 37,500 954,375.00 0.50
35 000932 HESENER 202,400 951,280.00 0.49
36 000069 BRI A 176,900 942,877.00 0.49
37 300973 SR 9,400 904,092.00 0.47
38 002821 Y3k 6,100 902,800.00 0.47
39 001215 A NE 13,378 877,061.68 0.46
40 300760 LT 2,600 821,522.00 0.43
41 001301 P EEsT 1,164 68,722.56 0.04

8.4 WMEHARER R AGHEARZ)
8.4.1 RiHFTA&HEHHIHIES T FH 2% 5HT 20 4 KIREE A4
EA: AR

o ) 4 R
¥ i ARG Ji SE A4 K AHA BT SEN S P A EL A
(%)
1 600522 HORBHE 10,254,173.62 1.06
2 600536 Hh [ R A 9,839,741.62 1.02
3 300014 o481 8,189,900.00 0.85
4 600030 S IESR 7,945,443.00 0.82
5 600487 FIELH 7,453,530.00 0.77
6 001979 LA 7,435,843.03 0.77
7 002507 WS 7,382,066.00 0.77
8 300896 TEE 6,737,717.00 0.70
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9 600760 HRLTL K 6,626,278.54 0.69
10 601628 PN 6,021,730.00 0.63
11 300438 TS A% fiE Y5 5,994,011.68 0.62
12 300750 TR AL 5,893,915.00 0.61
13 603288 R R 5,402,335.66 0.56
14 601699 S SINEI 5,377,735.00 0.56
15 601111 HH ] [ 5,333,004.00 0.55
16 000568 FINEE 5,156,322.00 0.54
17 000400 YRk S, 5,035,689.00 0.52
18 601166 PVARLT 4,998,712.00 0.52
19 002487 KEEL 4,850,587.00 0.50
20 300775 =B % 4,848,554.00 0.50

T AT RN A 4 K S e i (RS BN A LU ) 3181, AN B ORAE 5 9 A

8.4.2 RIHSEH & HIRIES B FE 2% 5HT 20 4 KR4
EA: AR

o7 A 4
5 i ZEARHS Ji SE A4 K A R 132 A P A EL A
(%)
1 300014 {C.4 81 RE 10,410,533.00 1.08
2 600522 HOREHE 10,124,900.00 1.05
3 300498 i A 9,942,949.40 1.03
4 000400 YRk S 9,616,931.00 1.00
5 601111 HH ] [ 9,455,381.00 0.98
6 300750 TEEAR 9,088,499.00 0.94
7 600536 Hh [ R A 8,516,790.24 0.88
8 600029 T 7,984,066.00 0.83
9 000568 FINEE 7,982,909.00 0.83
10 600048 TR K Je 7,892,304.00 0.82
11 002714 AR s 7,859,705.20 0.82
12 002241 ORIy 7,643,991.21 0.79
13 600009 N 7,636,045.00 0.79
14 600487 Tl 7,579,318.20 0.79
15 002507 EBEER 7,503,934.00 0.78
16 002041 RERE LN 7,054,763.00 0.73
17 300059 KT E 6,989,164.20 0.73
18 001979 LA 6,889,497.74 0.72
19 002475 AZIY 6,870,714.00 0.71
20 603345 ZIE 6,788,787.34 0.70

T AT S G 3 S A e (RS BN IR LRSS B ) 3881, AN EAHORAS 5 9 A -
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8.4.3 TABE ) RRA BB Rk B B E R B

fz: NRMIT

JEELI A (RAE) B

526,729,490.52

SN
SEHH

JBEERHUN (EE ) S

669,778,166.55

e ARG EA (RAD) BB BRI (BRED) BT 4%k

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

8.5 MIARIEMIF MM R BFREAS

TR

SRih. NRMT
F5 5 i Fh o S E b7 3 & R PR EL (%)
1 E X i 15,229,526.03 7.90
2 AT 2 - i
3 S RfiTE 30,065,936.99 15.60
o EURME SR - -
4 AT 7 10,318,794.52 5.35
5 V3 B R % 5 10,009,402.74 5.19
6 Hh I S 10,051,540.27 5.22
7 AR (AT AE i) 6,362,478.66 3.30
8 [F) MY A7 5 - -
9 HAth - -
10 | &if 82,037,679.21 4257
8.6 R A RMHE 5 ES T = 1HE LB K /MNEEFF BT 1 R B R B4
SRirahr. NRMT
" " " 3 G A
7 AR % 447K it (3K) A FAE g
B L (%)
143686 18 FiiF G2 100,000 10,318,794.52 5.35
019656 21 [E {5 08 100,000 10,175,128.77 5.28
22
3 2228006 - ﬂj H&R 100,000 10,165,616.44 5.27
1T 2% 01
21 HRfi
4 2128029 o fﬁ%ﬁ 100,000 10,105,671.23 5.24
17 2% 02
21 T [
5 102101578 100,000 10,051,540.27 5.22
# MTNO002
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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 LB/ DEEFRIT LA R &R R T A
AEEARRE PIRRFFA TR

8.9 SPARIZ A FMME oy Fe s B 15+H HL B RN R4S B AT A8 BUES 3R 4
AIE AR RARFFABOERH -

8.10 MEWIARAZEER R HIBARR KR 5 E 5L Y
8.10.1 HREMRAE ST MBI AR A

ARSI AR T AT IR B AR

8.10.2 AEESE R BRI KIE T BR

A o AR KRS B SN, A HAOREDN H B, A IR R T sh MEdr . 52 IR A A
LiliesraR

ARIEGAEBAT AR A BRI TEOS, 1 Sl T X IR 27 117 3 S A AT 155 (1 4 0 0 2L IRV WAL 25 F 20
B E BRI HLLA R B ORE AR (2 SRR B S B IR MED  JFARTE KU B 7 45 5 (Bt
BB AR AU RS R B E B I SRR SR bl R, AR LR & % AR SR T A
TeiimisATia s L LB BT k. e th . USSR ANAG (/KT (B Ak 1 REAT $ B8 i At 4%,
RGP B 7 2H 5 FR) 2R 90 P XGRS R s e XL

8.11 REHIRAES BT M E R A H LU
8.11.1 Ay fit S S BURBUR

o

8.11.2 &G WIARATE S 10 E BB St R B AR 25 93 40
7R G AR A A 4 T 0

8.11.3 AHIE AR BE P4
o
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8.12 BBASIME M

8.12.12022 4F 3 /] 21 H, " EMAT R EIRHEI S (EAST) RGEUHE I E B IRIAFAEA R
PERARB EAST BHEAFEN 22 . 6 90 K LA 0¥ 3R A EAST B 4775 i 2 S5 1B VA B M F T, e
[EARAT RIS IR B A B 2 CRRARIA S v (2022) 13 5) 45T 1K 480 Ji GHIATEAL T . 2022 4F
5H 26 H, HEMRATHEN SRR I LR R, AR EARAT RIS I B B 51 2 CGRRRR
T (2022) 29 5) 24545k 200 J3 JCHIATBUL T «

2022 3 A 21 H, MBEEATH R ERAENEEE (EAST) R & LA IR ] 90 K
LB AR AN EAST R AEE 22 . IR BT LA 155 EAST i S ot s I, 4t b B4R AT {7
GBS GRIBEIET thy (2022) 16 5 45T 513Kk 370 J5 G M4TBUL T .

2022 4E 3 H 21 H, BERATHEERHELEDE (EAST) REUEHE M & L EIRIRIEGFEA R TARR
B EAST MU A7 75w 2 S 90 K LA - B¥FAR AN EAST K A7 16 2 S U S I00, ol o L 4RAT
RSB B 12 R Tty (2022) 19 %5) 44T 512K 460 JJJCHIATEUL ST .

2022 4E 7 A 8 H, FMERHRATIRIZ I B N NG BHGE B BIRS (AUR] . TR Sl 2 e s
SEBVRE T, R BN RERAT RS AT (R E (2022) 20 B 4T RTEK 194.6 7
JCIAT U .

B Pt IR UES I3 08 e SRR P 1 A A w5 1 BE PR

WAt A, AEE BT RT 4 FAIE SR 1R AT TG BB I R A, IR R g
HH A —ENZBI AT ST AT R GL.

8.12.2 REEGH BT T2 R, AEFERCR T AL & RIHUE & 1 IR 2 SRR SR

8.12.3 HAAR HAR S B =1 &

N

B NRMoc
¥ 44k S

1 A7 PRAIE & 60,901.22

2 JSZHC IS S

3 S HC R il

4 IV ilDS)

5 LT R R 11,297.05

6 HoAt RE K

7 e
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8 HAth

9 f=ann

72,198.27

8.12.4 JARFFA KA T B K R #5557 U

SRR NRTT

b I 4
Fe RFACHS 555 44 7% Ny I IXIED
15 L1 (%)
1 110053 TR EEAT 3,546,967.57 1.84
2 113055 IR A 2,815,511.09 1.46
8.12.5 HAKAT+42 R EHAAAERBZ R B AU A
ARG AR A AR BT+ 42 B S0 R AN AR S A2 BR A 1 D
89 EE&MTFEANEE
9.1 HIRELEMIFEAPBLREFAENEGW
Gy AL 4y
FrE N0
e FEANF | P HBEFEER IR AL E4Y N e
1A 2% ) N N
2(0md) FE Gy A RSt S =TS
TRV e | T | we
2 i 1 RaE
: 7,503 17,974.15 | 82,497,318.97 | 61.17% | 52,362,724.31 | 38.83%
HERES A
T s ) RE 100.00
3 474.09 0.00 0.00% 1,422.26
ERA C %
&it 7,506 17,967.16 | 82,497,318.97 | 61.17% | 52,364,146.57 | 38.83%

9.2 HIRESEEAKMLNRFFAEEESHHRL

IiH DB ) Fra masase () 7 3 4 4741 L A5
B 1 RAE B B R
HEEHANTA M R EF 12,002.13 0.01%
a A
HAKES
Mg g ) RAG I B R 1,304.63 91.73%
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&C
fann 13,306.76 0.01%
9.3 HiRESEHEANMN BIFARFBRRE SN E X FHER
RNFEHPEBN D HEEFEMF TIN5 AT ZRES ML EREEXEA 0,
ARSI SEHFEARESMTEERIEEXEA 0.
810 FRHAEEMTEI
BT Ay
TiH G IR ER A A s I R EIR A C
HEERAMH (2014 4 A 1
994,576,439.77
H) FEE e
AH A A AT 3 4 4 B i 627,206,355.10
A A 4 e R 4 0 45,425,673.80 8,111.22
Yok ASHRAE HIE 4 RRE B 47 A0 537,771,985.62 6,688.96
ARG WIS 3 4 22 B 17 40
AH A HH HA AR 3 4 40 B i 134,860,043.28 1,422.26

TE: SRS PR ANAD R S R B 43 05 e 9t 4
811 EABEMHER

111 EEHFRFEARSRY

T I T B AT N R Rl
112 ZEEFHAN, ESFEARENESTERNTRNERASZRS)

1. ARG AR EEHNERNFEZFWT:

2022 4F 4 F 30 H, FEEBN KA 1 (R RIESGEHARAFRTEHREL
WA E B AR EHANEFERE .

2022 ££ 12 ] 30 H, FEE BN KA T (2 HARA R R T HFEER

EEWERET ARG E AN EHERE.
2+ AIMEMAARRESILE N LT R T I TERANFZS W T

BHREERAE)

FAERKAE),

H 2022 4207 A 15 HilZ, PhF AT EERAT DA R A &) 5 P20 5B 2L B NS .
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11.3 B RESEFHEAN. EE&M™. Z2E&HEWSHVFR
ARG, T REEETTE WS HIURRA . R IS B TC BRSSP 1 IFR -

11.4 BEEBERIFHHEZ

AR I JE i AR B SR (R 2

115 AR ERA HESR EREREHE

Teo

11.6 AESHITH RIS THIE %5 Fr i

AR S A AR i R RS D B e T TR S5 T

T B BN ST S AR 2 1T 55 BT 4 A R T 60,000.00 Tt
AT LA IR Bt T IR LR E R . R A RAERHEES.

117 BEA, B AREREZEEANRZEERL T FHER

11.7.1 BEARERHEEAN A ZEERLTSER

A I e BN S BN Dy AR A Ak

1172 FEEAN AR EEAN R ZRESALTEFH R

RGN, FESFRE NI EBE TN QA 2R SIS s i .
11.8 EEMRIER AR5 BITHA X ER
11.8.1 EEMMUES AT 5 BIo#AT B R 8R R &S E

b A ety
1'J#J£} %ﬁo

SRR NRTT

N I 54T 5 N AT Z 5 B 4
T 5
5 o b7 2 AR o7 2 A4 ‘
I 1 S K LT N &Y
R AZ G TERAT A 14 4 MBI
=
A B Ek 41
RS IESR 3 447,626,233.00 37.90% 414,976.75 37.99% | -
WS 1 197,300,491.21 16.71% 180,432.95 16.52% | -
KR 1 164,314,374.74 13.91% 153,027.10 14.01% | -
RAIES 1 120,717,764.86 10.22% 111,218.05 10.18% | -
RIS 1 109,976,028.95 9.31% 101,321.55 9.28% | -
IR 1 85,596,993.21 7.25% 79,716.29 7.30% | -
HEHES 1 47,229,016.07 4.00% 43,984.15 4.03% | -
{B1AIFS 1 8,199,857.00 0.69% 7,554.47 0.69% | -
E & H 2 2
Fir s 1
7 IEIFESR 2
HERIESR 1
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|BPRADES | 1] -] -] ] T- |

11.8.2 EEMFHUESA TR 5 BIo#AT MEZF IR K 1E 5L
AL NRMT

972 5 [Bl I 5Z 5 BLIERE 5
o i b7 2 AR b7 2 HA A o7 2 HAAL
= VN
WAZEA | A | A | R A A R AE G0 WERRAZ B
A Ee AR Ee A Ee
59,091,192.6 165,000,0
=E U 44.26% DO 62.26%
I:F‘,flzl ﬂE%’? 4 0 00.00 0
W ISR 1,491,204.86 1.12% -
49,232,729.8 100,000,0
R RAF T 36.88% B 37.74%
RRUETR . b 00,00 b
RAIES 6,775,027.45 5.07%
HEES 1,561.13 0.00%
16,909,807.3
IR 6 12.67%
=R 1,248.05 0.00%
fEikiESR
E & H 2k
Fir s
Ji IEFS
B
PR 2R RS

T 1s FFRT RIS ) BB bn ik

RS FHNTSUEFIESF BN, B BIefAIL SUIE TR K2 T M, IR bR

(LD WEPEERTE. ™, B @er bR, JFeeh etk mE R mER, ",
WAE, B AP A %

(2) WHFLs s, A BE KT FINAMLTIBI AR, BE A ARGl 55 75 2, 3Rt
T TR AR A AR 55 5

(3) BA g MIIAENL, REMBIIESI 21000 5545, BORIREEMBI 8RBT, st
BB

(4) oAby M T H & A AR 25 Bl A1 E % R

2. FFHL A 5 B IniR R T -
5 70 Bk 74 11



Mo ) RO BIR A B R e 4 2022 SRR JE s

(1) X525 B ITARIE S I 2R 5 IR 55 AT VR

R ORI T 122 SR AU RN DA IR A2 5 B ociE AR AT (R BRSSP 0D, X igiL g
Ty BT 7 i IR 55 R N3 S DDA T VA

(2) G (P o oo g H % R)

I HR T R ARG S 5 B e o7 R ISR A VRS S5 R, BRI R UBG S, HS GOl o
FAICHIE B AR D, XHUUHTIE A2 5 B TC A b B A S R PEREAT I3

(3) fIEST 5 Mo 44 AL 70 LT i it
P RIARICHR T IIRACH) GG AZ 2 T B A% R ) SR IR 2R & VP AL IO 45 R AT

5
gl
P
uls
A

(4) PR3 FOEMIEE A
REBFHNEGHIERMFRE S QEHFAZ Boof 0, JF@EmESFTE N

3. AR AP G A IR 5 B B e AR TR A I

2022471 3 58 BAH I FEAE 7240 i HRAT BOFH RIIEZR IR 2C 01482858 53 T
202247 3 5 AR B FE A0 B HRAT B B BIE SR B A2 IT56106758 5 # ot
2022478 H 5¢ SR FH B TE A R HRAT 1P 22 UE I3RS T0151 7658 &) BT
2022410 H 5 AL FFE TR R RAT (M) R UES B3 5665658 7 BT
20224710 7 58 S FFB 8 740 i AR AT B0 IS AR ME 2R 5L 01601872 5 1 T

11.9 HAhE KFEH
=] N2 B TR P FE TR e PER H
W I LA IR A 7 T N A TSR
1 | HERREESHATH &R T RS THEN Y - 2022-01-06
NG
,fH—» Parany \E\ N — i{\ ﬁ:‘
) W I LI TR 7 & T IRk ] 20220106

WOTRBIETF A S CREESEED
R 25T 0 R HC B A RAE SR BB

3 " - 2022-01-21
2021 555 4 MRS
Al LA At INFFETFAT B

4 e G EHARA G RT A A EE R _ 2022-01-26

PO N I A SRS RFEEN A S

c 578 = 4 e YNSIP S R S P AAES ] 2029.03.04
W ARKHIER A S TR

e ZHE ) RG I B IR & SR I S
6 e - 2022-03-04
S i BB B 2 R

7 2 B 1 RIG T B VR S BE R de 4 - 2022-03-04

HTLL 74 70



Mo ) RO BIR A B R e 4 2022 SRR JE s

BTSRRI 5 (2022 4£55 1 5)

RIS E AN R T A " BRI

e

2022-03-15

g R G EHATIRA A R N 2Bk
WO ARBIER A S (R

2022-03-23

10

2 ) R B IR A B R R e 4
2021 fEAEE Rl

2022-03-30

11

e WiE 1 R E L B IR S B R R e 4
2022 5 1 RS

2022-04-21

12

BB GEHARAF KT HFHERHEE
IIPAYE]

2022-04-30

13

RTHLEHT 1 RGHC R & BOE S 4 B 2
SRR R W R e N b KU W52
BB A

2022-06-09

14

578 = 4 e YNSIP S R S P AAES
WO ARBHIE A S (CESLRAD

2022-07-09

15

R MEN &R 23 i C AL M HDFHE
R R LITE A

W

2022-07-20

16

e WiE 1 R E L B IR S BN R R 4
2022 5 2 RS

2022-07-20

17

R 0 R BC B A TR SR 5B 3
e IR (B HT)

2022-07-20

18

RSB 0 RAGHC R A RSB 4T
B EH)

2022-07-20

19

2B ) RIGHC B R & IR R R e
RIS U] 45(2022 E5R 2 9)

2022-07-20

20

R 3BrE 0 R HC LR A RAE R R G (MR
LB RGBCE IR A A)FE G i B R
ST

2022-07-20

21

R 3BrE R HC LR A RAE SRR B 3 4 (1R
LB RGBCE IR C) 4™ b TR H 2
ST

2022-07-20

22

A2 ) RIG I B IR A TR s R 4
2022 FE A

2022-08-30

23

578 = 4 e YNSIP S R S P AAES
W ARHIER A S GREBR)

2022-09-03

24

578 = 4 e YNSIPS i R S P AAES
WO ARBHIER I A - G IER

2022-09-10

25

LGB BA PR A T A F A B AR
ERAS

2022-10-12

26

BB GEHARAF KT AR EA R R
PO N I A SR RFE AN A S

2022-10-17

27

=
e WiE 1 R E L B IR S B R R 4
2022 5 3 TR A

2022-10-25

72 i3k 74 11




Mo ) RO BIR A B R e 4 2022 SRR JE s

4 Hﬂ%\ (=g /\E > /\ﬁ‘ | 71N S

28 ii SEHARAR KT AFMEMEER 2022.12.08

=

KTREETZOHPFEEK TITERS

29 R RN EIES A A - 2022-12-27
KTFREHTHE T K TERE" KA

%0 D B RN BRI A - 2022-12-27
o =k INF] S %4‘%‘% n

31 zzi%afiﬁﬁﬁA AT (S BEAT ] 221230

. =

TE: B EEe SRS AR I 75 A2 1 e I 9 -

812 RMBEEH JURHI KA ERFE

12.1 MEHNE—BREFRFEESHPLH XD BT 20%HF 5

T R P e U LT S TS TN
v FHESHEE | |
9 | e | mesEms %g“ $§“ WEGE | HEGE | S

20% st ] [X. 1] ;

20221117-202212 | 34,105, 34,105,729.8
LA 1 0.00 0.00 25.29%

31 729.88 8
AT R

R I LB T 2 5 0 U B B S B 20% T G . e & i
B T S o 0 (LB P S B PR 2 S

122 MR ERROFMEEFR
T

813 HBAXHER

131 HEXHEZ
1. (HEeeind ) R B IR A AN R R S G )
2. (MG ) RO I B R A B R4 R S A S )
(A2 71 RIE L B IR A RO 4 B R S FEE 0
4, PIENIE S S HEHEAE 22T ) R I B TR A B UE 48 8 B 4 W S
5. AR I A E [ E B 2 FR e AR AR b A TR R 25 A 35 A
6. FEEEBH NS HEEAAE BRI 7] R
7 FEEFRE NS B LA A E LR
8. MBS A IR R RS TE £l 25 00 ¢

w
P

T34 74 0



T2 3B i 70 R A I B B BT R B 4 2022 SRR R S

13.2 FF R
REEEHANIESITE NI AT, T REESE N BB, http://mwww.huaan.com.cn.

13.3 EFEF R
PR H TS SIS TN IR A ], B E LI B ) B S PN B SR A A 1
FT 5 3 2 14

R EEHEERAF
—O=Z#=H=+H

2B 74 513k 74 T



	§1  重要提示及目录
	1.1 重要提示

	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  审计报告
	6.1 审计意见
	6.2 形成审计意见的基础
	6.3 其他信息
	6.4 管理层对财务报表的责任
	6.5 注册会计师的责任

	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 净资产（基金净值）变动表
	7.4 报表附注

	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 本报告期持有的基金发生的重大影响事件
	11.6 为基金进行审计的会计师事务所情况
	11.7 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.8 基金租用证券公司交易单元的有关情况
	11.9 其他重大事件

	§12  影响投资者决策的其他重要信息
	§13  备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


