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i

NATHEE 9%

44,911.87

44,911.87

IAREEE SR
%

3,601.68

3,601.68

A

15,865.49

15,865.49

IS4 AU

oAl 47 5%

100,494.00

100,494.00

Hfot kit

50,000,000.00

316,003.16

50,316,003.16

] 2 R ik
H

8,946,694.05

203,161,151.28

5,579,500.00

59,136,305.72

276,823,651.05

LEER
2021412 H

31H

14PN

1-54F

SEMLE

At B

R S
e

BRATAEK

5,272,699.07

5,272,699.07

gifiafte

1,709,856.14

1,709,856.14

- H ORIIE

15,181.39

15,181.39

AL oy M R Bt
F

66,778,278.00

197,207,886.56

21,233,915.73

48,191,441.54

333,411,521.83

AT2E Rk 5™

SEE B
i

JSEWACUE 73 175 5

X
A

ISR JE

3,405,351.07

3,405,351.07
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o7 YA FR K

29,944.79

29,944.79
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’ﬁ
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BRI

!

73,776,014.60

197,207,886.56

21,233,915.73

51,626,737.40

343,844,554.29
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e I
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AT e [ - - .
V&S paran
R E@ﬁkﬁ - ] 1 141,097.25 141,097.25
AT 2% . , 4 47,032.39 47,032.39
A} =1 K
BUATSH SR - - 1 3,658.57 3,658.57
o
N AT 5 3% . - 4 20,342.83 20,342.83
N A F 2 . - 4 11,163.05 11,163.05
AT R - - 4 7,287.81 7,287.81
A A - - - - -
16 ZE FIT 5 A 1 ] . .
fii
HoAh A7 A5 - - 4 100,000.00 100,000.00
UikToSSaN 58,500,000.00 - 4 3,909,547.99  62,409,547.99
B R R E B 15,276,014.60
197,207,886.56(21,233,915.73|  47,717,189.41| 281,435,006.30)
]

Ve RPPTRNARES
EEEEPTES e

b2

G S A K TR, I 2 RS 20 R 5 S8 i A

U

6.4.14.4.1.2 F| 22 X\ B U 4 A

TN FRNFN RS UM, B T AR AN AR AR R R, R R A
o AL ATREMIAR BN, ﬁj?&%ﬁ’ﬁ%ﬁ E‘Jﬁ%#&ﬂﬁ@ﬁ%@ijﬂ%ﬂ%@ﬁ#@
B2 AR RRm . IEBCRN T BB IR & %72 13E, MBER R TTRE D 4 %
P E
XA AR H 2 A P A
s Cpfr:. AR
FH 2 R AR 5 (142 ) AHAR R
2l 202246 A 30 H 2021 £ 12 A 31 H
TR B 25 MR A 1,208,627.11 1,984,154.31
TR LT 25 N3 -1,197,795.27 -1,944,167.31
6.4.14.4.2 SN X6

HINIC XURE A2 Fi8 < i T HL (8 2 o B BOR SR BIL e it 5 PR ANV SR AR Bl it A A2 B 5l 14
DS o A2 < ) 5 B Vi PRI 455 P 3 5 A 8 B 52 T 3 5 B LR L@ ML) o v SK S i) A i
EZR TS, W R T B AR T N R TN AR, K oxeh B < B8 7 1 (B AR AN A2 5

78 TR N RS T ARV SR DKM IR 2 AR I R <4 (B Bl O R 2
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Wi H
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e T e
() ﬁ“
TEANRT e AR
PASH I T4 B 3R
Fz
T o A 7,065,132.34 7,065,132.34
Ereat - 7,065,132.34 7,065,132.34
PASH T T B £
3%
FRE - - _
B = AR R AMC
- 7,065,132.34 7,065,132.34
g m R i
LEER
2021412 A 31 H
BiH —
X WM At
FeART FEART B
PAAH I T4 B 3%
Fz
T o AR 6,510,941.25 6,510,941.25
ErEATT - 6,510,941.25 6,510,941.25
PASH T T B £
1%
FARET - - _
B’ R RAINC
- 6,510,941.25 6,510,941.25
g g m B E
6.4.14.4.3 SLABMHE RS

LA A s XURSE A 415 3 < P 455 < i T R ) 2 A O (L BR SR B <9 2 DR ok i 3 ) S5 AT

AN A CLA B T 37 0 A% DR 2 AR Sy A A2 s AR KB, o AR 3 < 2 AR B TR 38 5 P
T R AT 8] [R Y T 358 By (RIE S, o i s £ H At A A% RS SR T AN IE SR R AT AR
B S E R OB R F TR, n] BER IR TR 3 BRI Eh R .

A3 < ) B < T ONAE R AN PR B AL A AR T, SR B BT S
I ZO A GO BRI 4T, A UE SR T Is AT O, 0 B B A
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FEUPRAE s I BANIE TR R E VE M BoE BT, RERT S A e IR 2058 VU I
AR EBEAT B o A KR AR BN E WA B 2 UL SO A B AR AL, R BT SR
VR E . WA SHT L, EEREAS e, RSN R RER A
PR EL A A% DU o

BEAh, ARHE G5 5 BN EE H O A SE 6 T Re A HOUE SR A SE Mt i 4%, 8 B1AE
Z Mg BT IEN HE G AT R B B, 4% VaR(Value at Risk) 8 A5 55 4 1 A ik 4 10 1
TR A RIS, R IR0 IR 2R AT SR B AT 48 1

2

=iy

6.4.14.4.3.1 EAfAH & KUK i O
SHisr . NRMIG
AHAEK FAEEER
202246 H30H 2021 £ 12 A 31 H
o E
Koy oAl
i H P FE
AN E Bt AP IXIE] 1B
il 1
(% (%
) )
30 M 4 B P — i LA 54,750,190.79 | 19.78 | 48,191,441.54 | 17.12
B R A R S 1 72 - - - -
3 ML B 7 — s e P 269,776,439.49 |  97.45 | 285,220,080.29 | 101.34
Lo B P — S e B R - - - -
TR G Rl P — BUIE - - - -
HAth - - - -
& 324,526,630.28 | 117.23 | 333,411,521.83 | 118.47
6.4.14.4.3.2 LA XU B BB 4T
AFEL BTN IS ] 5 B M 7 0 AR 5 4 1 HAB A M KUK HEAT 0 b . T 38
o S HABARE KU (BB A b, S T A A AR B AR RN, IESR%
% MR RS, WTRERIARBIN, BRI E S A . ERE
N ] REI NI & 0 P Ve, OB R AT RENRD & R 1A
ST | RS RS AR B AR S XoF 5 7 A7 A e H L 4 S P I Y
&g (CRpr: AR o)
AWK | AEREER
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2022 46 H 30 H

2021 12 A 31 H

i 5%

S el B L S 3

24,751,789.52

17,759,141.32

/D 5%

B b Gt LA T U

-24,751,789.52

-17,759,141.32

e PRLEE TR EUN A FE < 90% + IR 300 FEHUA i 26 x 7o+ HHIE M I 18 25 G FE A0l

78 R x3%,
6.4.15 A RHHE

6.4.15.1 &BTHEA RMETFERTE
A RMETELERATRZE R, BX A RO E T E RN S BA EEE A

AT B RIRERIGE : B —JRIK: MG B BHER R T R A s
FRUG R R T AN E MO B B AR BRI R PR AN E: SR =R
e FARBE P AR T AS AT R A\ HL

6.4.15.2 FREF UARMETERESM TR
6.4.15.2.1 FEEREMTERARNE

Bhr: NR Mt
O PO T G5 ST i AR AR
JZIK 2022 456 1 30 H 2021 4£ 12 A 31 H
BB 70,928,642.08 76,600,026.10
H R 253,597,988.20 256,811,495.73
F=EIR - -
&t 324,526,630.28 333,411,521.83

6.4.15.2.2 A SMEFTIEE K EKIE AR
T AT 5 RETR SRS, 5 AL ANE R AERTTRATEENG I, A3t

AT G AR L R IR A GBS B A RE SN —JZ Ik, FFHRAE G
{E VAR R A RO 2 fe B TR B AT 5 R A B 2 R A N BT I B IR JE R,
SEAHRILBE A 23 SCHMEL IR 26— 2 IR B = )= IR
6.4.16 H B TEA AT & THR R B B Ui 9 R AR IR

B B D R H AT e R B A A BT

7.1 IR EEHHEH R

HA4570, 57
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T H

Sl

o 3 e A B R LA
(%)

A 43 %

54,750,190.79

16.74

Horpe B2

54,750,190.79

16.74

I IBT

[ 5 A 2 $5¢ %

269,776,439.49

82.47

Hrp. fiigz

269,776,439.49

82.47

B SCRFIESR

EREATAE MR BT

FNIRAE R 537

Horbre SKWr IR ) S5
NI Sl Bt

BATAF L H AT 4

#rit

2,604,634.77

0.80

8

o #4158

8,389.16

0.00

9

fit

327,139,654.21

100.00

e LBUEARE IR, He4 U=l s 8 A 2 LR R I A e E M AR
M 7065132.34 76, 54 A LU 2.55% .

DARFES AWM IAR “FEIN ST« CENBRESME” . TR
BEMNEAT” MHREGH AR “RHRLE” FRERER " ,  « HAR T
7R AR RIOREL iR AR < A A A SR A S e AR W3 R R e,
T,

7.2 REPREITWARABERRAS

7.2.1 RERETW A REEARERRAS

PRV

R | AT AR Gey | T L
51 (%)
A Zz\ *)F\ tl&\ @.j_k - -
B | 1,070.472.00 0.39
c |l 28.004,508.05 10.12
. . B RIS
D I3 A1 BRI 4.365,048.00 1.58
YAZ
E fekiin4 - -
a6, 5T
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F LR Z N - -
iz, A HEOL - -
H {15 A - -
=BG B EHEAR
. 5 AR AR BHARRS 1,022.105.00 037
N
J S-EmY 5,389,942.00 1.95
K B Hb 1,111,672.80 0.40
L FH AR 55 i 25k - -
M BlE TR AR 55l 6,721,310.60 2.43
N TKA . PREE AN He 15 e i 2 - -
0 JE AR 1@@%&%@&%& - -
P HE - -
Q TPAM2TAE - -
R A ARE AGER - }
S e - -
ot 47,685,058.45 17.23
722 WEBRBAT LA RKBREREREREHE
a3 ay I - ONEID) b 34 B E L] (%)
Bl 1,990,013.45 0.72
SGER%Y) 1,718,076.71 0.62
e W 1,711,337.81 0.62
E 1,645,704.37 0.59
&1t 7 065,132.34 2.55
vE: PAEATME 0 FER AT ML SRR
7.3 BRI A fRHE 5 EES B =R E WA K /DNEERF T B =8 % B 4
SARAL: NRMIG
i o B
g | B AR & 52 A4 R HE(K) A RINE i
A EL (%)
1 002831 PR kST 212,700.00 6,285,285.00 2.27
2 603816 EE4 81,380.00 4,608,549.40 1.66
3 603018 Ha Y2 T 464,900.00 4,439.795.00 1.60
4 300750 T AR 6,500.00 3,471,000.00 1.25
5 600900 KL HL Ay 136,700.00 3,160,504.00 1.14
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6 600036 FERE AT 72,300.00 3,051,060.00 1.10
7 601601 e [ A A 99,400.00 2,338,882.00 0.84
8 300416 Tk ik i 92,820.00 2,281,515.60 0.82
9 300408 =R 72,500.00 2,182,250.00 0.79
10 600038 ERAEN S ri) 47,400.00 2,142,480.00 0.77
11 600741 et V5 7 88,700.00 2,040,100.00 0.74
12 HO1810 | /NKEH-W | 170,600.00 1,990,013.45 0.72
13 H00941 v [E R 5 41,000.00 1,718,076.71 0.62
14 603583 HEEIKE) 51,363.00 1,715,010.57 0.62
15 H09992 Y Y I A 52,800.00 1,711,337.81 0.62
16 HO00168 | 7 5 myfifissy | 23,583.00 1,645,704.37 0.59
17 002891 v 58 4 62,500.00 1,588,750.00 0.57
18 603337 A e Bty 73,200.00 1,572,336.00 0.57
19 300718 K K 82,350.00 1,365,363.00 0.49
20 600011 158 [ bR 171,100.00 1,204,544.00 0.44
21 002968 oK IE 45,080.00 1,111,672.80 0.40
22 000603 IR BER 94,900.00 1,070,472.00 0.39
23 688268 TS AR 14,708.00 1,033,384.08 0.37
24 002212 K mh (= 100,700.00 1,022,105.00 0.37

74 REHNBRER R H SR E RS

7.4.1 BiHEN S H0E H RS H 72 15 H 2%BRET 20 42 KR ZHA
SEEA. NRMoo

i B2 4
75 i S ARHD i ZE AR ARV SEN G50 e
B (%)

1 600079 N 2,758,651.00 0.98
2 603018 U e i 2,714,713.00 0.96
3 300750 T AR 2,671,244.00 0.95
4 002831 PNEPRES S 2,151,376.00 0.76
5 H00941 i E R 5 1,808,960.32 0.64
6 002714 e JE e Ay 1,362,750.00 0.48
7 300408 —IEEH] 1,362,611.00 0.48
8 000603 BIL TR 1,348,256.00 0.48
9 600795 F, H, 7 1,343,790.00 0.48
10 002968 R IE 1,069,977.00 0.38
11 300416 TR e 804,299.00 0.29
12 600038 BB 542,744.00 0.19
13 600036 ST 534,240.00 0.19
14 H01810 INKAEH — W 522,805.97 0.19

7.4.2 RT3E G B HHATE S 7 1FE 2% BT 20 4 RS RA

HA8 T, FLSTH
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SRS, NRMIT
b )34
F5 & SEAR AL % SE A R A HA BTS2 40 HrE AL
B (%)
1 600079 NIBEZ, 1,701,263.00 0.60
2 600795 FH HEL 7y 1,605,189.00 0.57
3 HO00168 T 5 A IR Ay 1,408,155.77 0.50
4 002714 R IR A 1,267,212.00 0.45
5 600011 AEGE [ R 1,077,480.00 0.38
7.4.3 TN E K BRA BB 2 H R EZ BN BB
A NRMot
SEANEEE A (fs2) SR 20,996,417.29
SEH R EERRN (%) R 7,059,299.77
7.5 BIARERF R IRRGSBRRAS
SHERAL. NRMIT
} 3 & R A
75 5 b Ny IR
(%)
1 BELE 15,324,400.64 5.54
2 | YUTE - -
3| SRS 40,929,863.01 14.79
Horb: BURM: 4R 20,624,260.27 7.45
4 R 102,752,299.18 37.12
5 | Ak R B 20,780,299.73 7.51
6 rp HA 2 4 67,252,423.29 24.29
7| ArEEAE (A ASHRE)D 22,737,153.64 8.21
8 A MY A7 B - -
9 | HAth - -
10 | &1t 269,776,439.49 97.45
7.6 BRI A oM E 5 FEE T2 E BB /N EERF B BT 48 5 B R B 4h
SR NIRRT
F5 R | el | FEoK) ~ R E SR ae

49 71,

57 711
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B LE (%)

1 019641 | 20 Efk 11 149,610 | 15,324,400.64 5.54
21 IR

2 042100329 | © 50 - 100,000 | 10,477,757.26 3.78
21 EHLE

3 102100033 % 100,000 | 10,404,038.90 3.76
MTNO001

4 163760 | 20 % 01 100,000 | 10,368,311.78 3.75
21 kx4

5 102101559 JE 100,000 | 10,366,224.66 3.74
MTNO003

7.7 FREE A AAME 5 ST H IR/ INHEF B TR 37 SCRAESS B3 B 4
ANHe AR T IR AR FFAT B SCFFIETR

7.8 WMEHARE A FAE G EE T HE I NEF R A R &R B E B4

ARG WIRARRA R e R

7.9 AR A SAME o H S 7= A H AR/ N B R A2 BUES B B 48

AH ARG WIARARFFARGLE.

7.10 EE B BB K BRBOR

RAEIE S S FRME, AR ASHBRIRMITAL S .

700 R G FIRAE S B E B3 5 AL i B

N EEF SR BT H AR, AN G AEVE XSS B A AT T A RED VA, &
iz HE G 0T, AR MM E G TR TEL . 5 A RAATAT #AF 5545 5, 18

X
SONESE iR E e a2 AR L B (B S

7.12 A AWM EE

7021 AEEESEEMAT ISR T, RE “21 EIF 037, MR A EARAT ORI B B
e (BURNRIAR “HEIR RS O RORRETTRY (20221 8 5, EZIFREATHIRE
PRAEAL S (EAST) 2R Gu il bt & S 8008 s 7 72 R RS 38 ) 90 R BL_EBE A Al
EAST ##a 55 ik AT N, BURIRIE & 115K 440 7170, EEEH NN, LR QA
Wb T IR T Bk A R ISR A B, IR A R TS A AR R A R S5 IR L DR R

HS0T, FLSTH



] Pt SRR — 4F R 31 6 95 IR I3 $ B i 6 2022 4F 1R

FasE, AN LR AR ZEE SR AR AR, AU EIR AR A . AR
Xt EIRUETR B M AT 1 2k 8 BN HE IR BT IR AT

B IR BLAN, AT G BT AHT A4 ISR I RAT LRI BAT
fEIR T g H AT —E N RZ B ATFEDT. AT

bl

7.12.2 RS G AL B AT 42 B 2 < 5 R L (10 4530 P [ R 0 o

ARSI R

7.12.3 FAR A A ITH 7 4 B

Hhr: NRMIG
Py YFK i
1 17 HARIE 8,327.32
2 | MUGEFEK -
30| RUSURER -
4 | YR E -
5 | REHCHRIEER 61.84
6 | FARYGK -
7| TR H ]
8 | Hith -
9 | &it 8,389.16

7.12.4 JRFFA BIAL T3 B i AT e S5 37 B 41

SRR NRTIT

e e
Fa IR 7 AR N RHE

1HE L (%)
1 113052 W[ £ 5,583,576.71 2.02
2 110059 R 5,299,938.36 1.91
3 123107 15 K 5 1,312,930.14 0.47
4 127012 FHER 1,142,270.96 0.41
5 127022 (EBVREET 1,016,689.53 0.37
6 123085 T3 ik 2 963,273.86 0.35
7 123120 B AL (% 827,307.45 0.30
8 113050 A AR 736,104.16 0.27
9 113047 iRt 693,563.84 0.25
10 128137 H R 668,450.27 0.24
11 110080 IR 591,488.36 0.21
12 113033 FI R 5 547,147.26 0.20

7.12.5 FAR BT +48 BER A A AR U8 SZBR 1% 0 U B

ANHe AR T IR 44 B R R AN AETUE S PR L«

HSI, ST
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8 ZEMBRFENER

8.1 IRESBBRE N B RFF NG

(R E VAN

== -+
| *m?%%A%ﬁA%TA&Q%
pamn | | een ki —
T N Y
) i S BEHE |
i | &bk 231 L4
[ 2 i 4R AT i — 100.00
2,570 101,510.56 - -1 260,882,140.28
AT A %
| $% B SR A0 I — 100.00
1,223 8,943.24 - - 10,937,576.62
FERAT I C y
41t 100.00
3,793 71,663.52 - -1 271,819,716.90
%

8.2 IREEEHANR MW RFFEEEERIBNR

f'i /\"’ﬁ}é‘ ¥ . N
5 T hﬁ@@ B wses npms
&iﬁﬁfﬁiyﬂ%ﬁ 170,544.40 0.07%
e L S e —
= Y I 00
AN R AR S g 52 C 20.00 0.00%
23t 170.564.40 0.06%
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iz C
ait 0
9 RIS HEF
Bfr: Ay
EHIH AR AE— A 6 | EREARAE—F5E i
H %A 75 C

ERAMHE (2021 4 7
H3oa>ﬁ Ay S A

257,804,608.37

10,253,471.60

$ﬁ¢%%Wﬁ GRUSE ]

260,558,185.30

10,544,629.43

AR T A A EH D 5

323,954.98
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AN 5 I AR o AR B

AR 7 ST AR I < 0 AU A5

260,882,140.28

10,937,576.62
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. H20224%3 A 14 Hilg, ERMEAEANEHETEA A

2. H20224F4 H 28 Hifg, ESAEHEEAF AL

103 B RESEBEN. EE&M™. ZE&TEWFHIFR

W N W Lot o mlis 8 g B LR s R A SR ), 5AEE

EW7 . TR SR YRR

wAgﬁ&ﬁﬁ%m&Q
s N AR SIS

LB SRS R R A AR o
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2 VT 55 BT 1% 45 o
10.7 BEA ., FEALEEREEA R ZEETETFHR
W N BN ST NRFEE ST RIS P8 BN RS2 W&
IR E BAL T
10.8 Z=&F FHIES A F R 5B IA R
10.8.1 EEH IS A 53 5 B ui T R BB R & BN
SR AL: NR M

AL K ZEAL 5 I S AT 257 v R A <
s | £ il PR
I3 T 44 K = A kjm % Eﬁ@ w1
%& A BN iﬁ/‘]th
e 1) L A3 1l
E=N
VHEBUE S 1 5,670,223.00 | 20.21% 5,280.11 | 20.60% | -
AR IE S 2 4,272,833.00 | 15.23% 3,979.22 | 15.52% | -
R UESF 1 3,838,953.00 | 13.68% 3,574.75 | 13.94% | -
RIGIET 1 3,739,922.06 | 13.33% 299193 | 11.67% | -
BRI 1 2,725,361.00 9.71% 2,538.06 9.90% | -
H 4k 5 1 2,694,656.00 9.60% 2,509.60 9.79% | -
W eSS 1 2,679,252.00 9.55% 2,495.32 9.73% | -
B 2 1,267,212.00 4.52% 1,180.23 4.60% | -
rh Z24F % 1 1,167,305.00 |  4.16% 1,086.82 |  4.24% | -
dEiEs | 2 : : : |-
RAWS | 1 : : - -|-
WLFESE |1 . . - - |-
PR | 1 : : : |-
S | 1 : : : |-
SIS | 2 - - - -
TR | 1 : : - |-
Kiriry | 1 : - : - |-
3 IE 77 1 - - - -] -
AR 2 - - - - |-
HLIE R 2 - - - - |-
RIGIESF 1 - - - -
A kR 1 - - - - |-
fhead | 1 : : : |-
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