ZAEB /R R £ 2022 4R 50 3 MRS

ZAE AR /R v e BT BUR & BUR R AGE
TRREE
2022 £ 3 ERWE

2022 %9 H 30 H

EETHEN: ZEREEHEARTTEAT
BEEEEN: BREBITROARAF
WEEH HE: 2022410 H 25 H



AR RVEE TR & 2022 FF5 3 ZRFER

§1 BEERR

HE L TN B B S R ARG P R A B B, 1R SRRk 5 K I8R
FEXE LA R S TR A e B AR AN I B TAT

AR N RAT I PR A ARG ARG & FRUE, T 2022 4F 10 A 24 HR 7 AWM
I SRR SHE RIS A AWM S NS, IR B AEE R RICE . 1R SRR
FH KR

FEA BN KUE LRSS . B 53 0 S5 U BRI B 0, (AR PRIE RS & — @ R

HEE I AL SO AR AR I BT WK, B8 TR B 308 e S A1 A4 Bl 5 A
RS .

AAR A ht %5 BB R Z H

AREE 202297 A 1 Hi2%2 9 H 30 Hik.

§2 HE MBI

Fe & TR LG R TR &

e 005280

e S (e LTI

e FAMH 2017412 H 6 H

A R L 4 0 B 300 45, 186, 819. 89 1

=N AFEG VB R AN N B AR, FE5E 2R i MBS R HTiE
T8 SR 4 B P () A fa g 1

PTG AKEG FECR M e, 8 SR L H R 2 Sk

&, JFEM BRI SR AER ph T AR T RGNE X, SREUR M
IR /RyE R . B BCE T T, SR WL G A B AN
By A ACT« ZWEUR S A DAL 350 5 RR
WA PSS Bir. B TRME G T A HR
Bl MEEEARTE T, EBRA Alpha 2R TR, F4h & KU
RURRACAR A, Hy52 Alpha RS, IFAE A ARG bl 7
RGMENES . [, ARSI FIBLER . s e s 2 A |
RIS By S L W 2t SRS, i — 2D A S G it e sl . BEAE,
AFEGIERR A B R NG . BPIESF B3 R . TR TR
PO AE, AP S BUARTE BE H AR

NEad e —HEPERAT ISR R (Bis)
IR 2t AL ARSI GO IR TR A A G, LTI R B KU KT AR T IR Y

M, HEm Tt Ml ite, MR 2 Mgk
oo SRS SR 2 T 3 R ek R, DR I S J S e e M — i VR 5 2
B HPUR RS AL/ o AR H ST U R E, i T4 it 5K
W B A R A ENE, AN BE ORIIE — € BE BRI O ST LE AL

e

1



SASPURBE FFIR A 2022 4R35 3 BREM A

FEUE LR B
FEE AN CEHRESEHHRTEAF]
EEHEAN AR RAT IR AR A A
B o G A R ik 4 R AR LAFR RV ETHRE A LAFR IRV E TR A C
T B R A AL A 005280 009624
?%%*Tﬁﬁﬁgémﬁ 37, 965, 364. 59 {5 7,221, 455. 30 {1
AL A

§3 EEMFIBIFMESHERIN

3.1 EEWMEFIEH

Bfr: NRM

& s %*E%’ﬂﬁ‘(%zz? TH1 El—zﬁzzﬁsa‘)% 30 Fl)
GAFRIRIEE I IRA A ZAFRIRIEEIFIRA C

L A H s I 28 629, 685. 78 122, 846. 22
2. A BRI -304, 083. 74 ~74, 220. 05
3. AT 35 B 4 A7 B A A A ) -0. 0060 -0. 0065
4. JHAR LG 07 1 45, 253, 490. 14 8,494, 342. 73
5. AR FE A B E 1. 1920 1.1763

e 1y Prid e SHR R AR AW B 5 3 1 & Bg T 3 A5 SRl as k-1 2

T oEeT.

2« AW SLBIGEE TR S AR RSO . st licas . HABISON CR & A et shiieas) 1
BRSO 3 HTRIE P URAE A5 5% J (K0 AR, AT 9 A 9] s B ot o _E A 2 Se i (B A2 Bl i

3.2 EeFERI

3.2.1 EE&MHPFIHEN KR KI5 RISt B Al 2 2 5 E R
ZAGPTRIEE TR A A

Mk b e Sk v
‘ T K R AR ML &5 bl e S v o
B [EEEKEO ‘ W ZhrEZ O—06 @—®
HZQ li§tEE)
@
HE=1HAH -0. 63% 0. 16% 0. 38% 0. 00% -1.01% 0. 16%
TESNNH -0. 64% 0. 19% 0. 75% 0. 00% -1. 39%, 0. 19%
HEk—8 -2.23% 0. 19% 1. 50% 0. 00% -3.73% 0.19%
I =AE 18. 38% 0. 24% 4. 50% 0. 00% 13. 88%, 0. 24%
H3E4 5 19. 20% 0.21% 7.23% 0.00% 11.97% 0.21%

%2 W




SN TR IR A 2022 4R35 3 B

ARG A
AP IRIEE RS C
Mk g Eb s ik v
T K R AR M &5 bl s B v -
B [EEEKEO ‘ WK HEZE] O—G @—@
HZQ li§tEE)
@
HE=MNH -0. 78% 0. 16% 0. 38% 0. 00% -1. 16% 0. 16%
LR H -0.95% 0. 19% 0. 75% 0.00% -1. 70%, 0. 19%
TEk—8 -2.83% 0. 19% 1. 50% 0. 00% -4. 33% 0.19%
H3E4 5
7.20% 0. 24% 3. 45% 0. 00% 3. 75% 0. 24%
ERER S

3.2.2 HESEFAMURES RHFEE KR LIS RS L REER R
R R
BEAZ R TP IR A A SR (K 36 5 ) 0l 408 LA i 2 3 1 7 A 3 0 L

&

24.00%
21.00% A e
18.00%
15.00%
12.00%
9.00%
6.00% /
3.00% ____,,,)Z
0.00% m
Lo ol ol ol o)} — — — (o] [ag] (A p] [ag] =+ o wn [Xe] [~ [0}
[} L] L} (] (] — — — — — — — — — — — — —
| | | | | | | | | | | | | I | | | |
d o e} (83} (] (] o 93] ~d o Lo L9} (] o o [83] [N} o
T T B s 5o 8 § 5 85 8 & 5 8 5 5 5 8
[~ 0] ol ad =0} o] o] (03] (03] [ L) ] o — — — — [N
— — — — — — — — — ol i~ ™l .l .l .l -l ] ]
] [ ] ] o (&) o [ ] ] ] -] (& (& o ] o ]
~d ™ ™ i~ (| [ (] ~d d [N} i~ i~ [ (] (] d L] ol
— LR AR TR AAR TN — REFRERITRAAR TS i %

%3 W

2022-06-19

2022-09-30




SASPURBE FFIR A 2022 4R35 3 BREM A

B B R E FF R A CERTHIEE S 3 5 [R) b 453 LU ABERE A WA 3 By ) S AE 450 L

=]

11.00% N il
10.00% ﬁf "“Il'm*’k J"Mﬁj R, L
9.00% MH ‘Lwﬂ{ Y \A ,
8.00% A Mwﬁ'\«m A
7.00% i /LAWM
6.00% /W
5.00% 2
4.00% /
3.00% | | PR
2.00% ||| e e e
1.00%{ [ e T
0.00% {pl—"""
|_'-'liI B AGERE RS CR NP AR — REFRETRAGCH TN aEk a3
L AREEFEARH N 20174 12 A 06 H.
2. ARREEEFME, REEFHEANYEHRESE AN H A H AR S 18 %4 5 L)
HEREERNLE. ZOHE RN, AREFNHRFHE AT EREERMLE.
3. MBS H 2020 4F 5 H 28 H (KT L Gk Rk e BT R & Bk L GEFR %
SR C RS MBS S EE U B ALY, H 2020 6 H 12 HilZ,
ARFL G C KM,
§4 BEARSE
4.1 EE&ELHE (HESLTE/PDAH) FHHA
FEARFEG RS L FRHIR | F%& Mol "
ég B — H
WEBE T rmnm [ mEaw| @R B
IS, B AR RIS
B BRA FARATA S S OB B PR
PRI EALHIT I 5 RS M AT A S i
TN BUEZERESEHARITEA
ARIEE FEAOR RS, AT SR AR
&2z 2017 4 12 W ERATIES R RS &S
BRI [, &1 % - 154 |BhE, ZE B 2 7 RiGH B IR & BIE
Erarige 9 BRI LT, T 2E Bl
23 PR 300 TR s AU UE R P B A 4 (R
GAE T AR T B R A A R R
). LAEFAER R E I RUR & RUR
AR F R 4 225 ik 500 FE%03E
SR RNESR VT 4 L 215 PR IR IR A1

%4 W




SRR TR A 2022 440 3 B

BB R AR R B e (LOF) [
SEH,

Lo JeAbfy AR A, “BEAERHH” RIEAFRENA S CERD HEHS.
2~ UEFF ML IR S ARHEIE AT ML B 2 CIESF AL AL N 53 BEA% B B AMED oSG TETR Mk A
HIAR R HLRE -

ARENEd

\I[u

4. 1.1 BIRFAERF B EEIT IR R E RS2 2 [ E A A1
A B G 2 BRI L S P AT BT R B 20

BEEAIRE B A A SI2 MR F 5 B 0L UL
AMEIAN, ARSEHNRIE (AR EIEF SRR ETR) . (AT RIE T

WREHENMEEEHINE . (QIFEEIETF R SIBEE R INE) . (AT RIETF R
Ef5 BPEEHINEG) SFEEENM. WE MR CIE K aRNLAE, RBWMSHEH . B

PR TT LA E R JE N B S 5, AR A R 500 KU (s At B, NS BRF AT
NBER R 7, BABFE RSO AN KT

4.3 ARG ERHH

4.3.1 A PR GH ERHITHLR
RGN, ARGEHEAN BT QEFREEE VPR G H ERE R MR
A 5 M AP ARSI, AP R T B B S MR AL

(ERLIUA

)
b\

4.3.2 RERZHIT A ETHHA

R I AR KB A BE S BA AP B MA R A M R 5T 8. RGN, KA T
AHRBHES SRS T ATTFEN R H A58 5 AR S B I $RIA 58 5 B i iZ e 27 24 H K
A1) SIS o

4.4 B RN ESHI BB RIEAZIED Hr

2022 F=F=E, EANREKBORRRSR D, YriEm, W OaRBeRHE, EEERE. &
B2 BRI RS, N R REARE S, PML SR fE R MR I B . WAL 7T,
W i SR G EUR AT EVER N, H PR R IRRE 2, aREikei, RERMINE S
FRUGE T 00, T30 i A 22 By SR U S N AR, HY I el i I 55 . B PR sh D5 T
RUBIR LS R 2 5F o5 8, XS e 7

W7, =ZF Rk R R &S, R B 1 1000 B 5 L e 500 IR, /s
UL SR AR PR AR BB -

#57



AR RVEE TR & 2022 FF5 3 ZRFER

&
ads . B EE
{1, Rz a3

HEAZ T IR Z 3k,
HEZADER, R,
PERBEAT R R o BEAh, ATEG

[E1 E WAL 2 S E G SR L &, s VISR IZ RIS 2 R A A B HL 2=

4.5 MEMAESHLSGRIA
EV N 5
KHA-0. 63%; ZAERT/RIEETFRA

0. 78%:

IR AR KR E TR A A

BB HUFER 1. 1763 70, AR

[F) 391 5 b Bk E U 2 3 0. 38%.

4.6 MEMAESRE ANBEE ST E & i Y

Teo

§5 WAEAGKE

5.1 MEMREEH~HEHR

ZEvHE A F R EA . ek, fSE. W
HA BB E A& BEASAE 00 B 8 B ZE 3B
BRACHR 7B sl . B eIBCH . A #2 6.

F G BUFE AN 1. 1920 JT, A4k HIE S0 B0
S A A E R

P i H &8 o) B S (%)
1| B 19, 180, 222. 60 35. 36
Hrpe 19, 180, 222. 60 35. 36
2 | HERE - -
[i5] 5 A 7o $52 % 20, 516, 028. 04 37.82
Hrp: fiize 20, 516, 028. 04 37.82
BEE SCRFUE SR - —
4| & EEE - -
ST SR - —
6 | KNIRE G TE 4,978, 191. 26 9.18
Horpe SEWE 0 S N R 4 il E i |
F
AT H &G 7,448, 355. 35 13.73
HAh 7= 2,118, 213. 37 3.91
&t 54, 241, 010. 62 100. 00
5.2 MEMREITURNRERTAHE
5.2.1 MEMREIT T RABEARER A
o e ARHHE GE) S S
% %)
Y-SR 7 NN iR\ 4 582, 923. 00 1.08
KA 982, 704. 84 1.83
il 38 . 10, 302, 658. 12 19. 17

¥ 6




SN TR IR A 2022 4R35 3 B

D |HJI #TT R B OKAE PR AR
N4 501, 368. 00 0.93
E o [@slk 528, 016. 00 0.98
F o fERAEREIL 206, 988. 00 0. 39
G |iBisf. SHEMEEL 133, 029. 00! 0.25
H o g Aol - -
I [E B RS BRI S 1,077, 308. 56 2. 00
T [aRk 2, 585, 087. 32 4.81
K ik 1,910, 651. 00 3.55
L SRR 55 5k 138, 775. 00, 0. 26
M R AR AR S5l 186, 347. 76 0. 35
N KFI PSSR 2 e 15 it A EE - -
0 |[EERRS. B HARR S - -
P #HAE - -
Q | TAE 44, 366. 00 0.08
R 3. RE A Rl - -
S |&E - -
&1t 19, 180, 222. 60 35. 69
5.2.2 MEMRTITU A RIBRERERERTAE
AT L AR AR AR F A s Il e 5
5.3 HIRIEA RYME SEESH = HE AR/ HEF R %R A
5.3.1 MEYREA RME & EE B 7= 3E LB/ AT+ 42 R = R 3 B 4
FE | RIERE | REAK | HE B |ARHE GO 'E%é{ﬁ(j e
1 000002 7 RBFA 50, 900 907, 547. 00 1. 69
2 600519 wFE 400 749, 000. 00 1.39
3 600048 TRF K Je 37, 600 676, 800. 00 1.26
4 600938 H [ Y 42, 002 647, 670. 84 1.21
5 002714 W AR 9, 300 507, 036. 00 0.94
6 601318 o1 [H 22 10, 200 424, 116. 00 0.79
7 600438 T A 8,179 384, 085. 84 0.71
8 000651 ¥ I HLES 11, 500 372, 945. 00 0. 69
9 000858 i W 2, 000 338, 460. 00 0.63
10 002555 —LHL 17, 300 301, 366. 00 0. 56
5.4 REMRZBEHFMRFAFRNFEHFREAS
P fii 75 i A ARME o 7 J G BT B ) (%)
1 B XK fii 77 7,169, 793. 15 13. 34
2 AT IR - -

7




AR RVEE TR & 2022 FF5 3 ZRFER

3 Rl 7

10, 211, 969. 86

19. 00

Hrb: BORME SR

10, 211, 969. 86

19. 00

Al i3

A b R R % 7

T 22 9

AT (AT AZHAD)

3, 134, 265. 03

2

O |0 || |01 |

FHoAth

0 | &if

20, 516, 028. 04

5.5 T HIRILA RME 5 E T 3E LB RN HEFF BB 1048 i 27 B 5 R 40

e | figeas it |$E Gk | ARfME Go) | HEETEEEERE G
1 200208 20 [EJT 08 100, 000 10, 211, 969. 86 19. 00
2 010303 03 EfFR®G) 70, 000 7,169, 793. 15 13. 34
3 110053 IR i 1,410 178, 285. 00 0.33
4 110061 JIEs¢= 20 1, 050 143, 535. 14 0.27
5 113052 2ol He it 970 103, 394. 11 0.19

5.6 MEWARIEA RMME b H - T 15E LUK/ HEFF BT+ 48 B SCRAESR B

R

AT GAR T IR AR FFA B SCHFFIE SR -

5.7 MEFARIZA SR E o 2 B 7= 15E Lo R/ HE R BRI T 42 St R4 B Al

ARG ARG WRRFFA SR

5.8 & MR A M E G ES B 1#E I/ BRI A BUES B 40

AT G AR IR AR ARG

5.9 MEMAKRAR SR ENRBHI LR ZIE LU

5.9.1 MEMARAESBRTNBIEH BRI SR HA

ARG 2w FEaE CGE/RD| F4THE ) 'ﬁﬁgﬁﬁm IR 3t ]
IF2210 | IF2210 ~13|-14, 876, 160. 00 945, 924. 00 -

IF2211 | TF2211 -2| -2, 289, 240. 00 30, 840. 00 -
AN RPHERES LB TT On) 976, 764. 00
e B B AR 2R (JT) 1, 051, 400. 86
JBcE WD B A A SIS (JT) 2, 256, 215. 72

TE: 1y IARIIBE B BB TR, AR TR K, PR T B
2~ IR BEBAT A B E B BB BUR DL KBS H b

%8 W




AR RVEE TR & 2022 FF5 3 ZRFER

5.9.2 FESWBBIE R KBRHBOK
B B K 4 3 AP AR AR M e b 173 AR G IR B R BRI X P LU . B 4740
KA R, TR E R AR A A TR e KU i AT S BRI 5 3 A5 T 4

5.10 ME MR AEEHF HE FUH 3L 5 1F 0L A

5.10. 1 ZHAE R R HEBUOR
AR HE 4 AR TE B 4 ] R A FE G B R B R R . LIRS L 1S Bk RS, ARSE RS
S 53 5 .

»

5.10.2 MEWRAE S BRI ERM RSB R WA
ABE AR IRRFA B E L.

5.10. 3 A3 E 5 B ST B 3w R
AN G 1 AR 4 4 T o A AR MR R R R L LIRS B, AL EAS
SE I35

5. 11 Tii3g i SREE PAAT 5 1L

BEARME MR, AIEESFA RS 19, 180, 222. 60 JG, (5 F4 TP~ 1 1 LLBIA 35. 69%;
2 F AR SR AT i S Sk B LA 17, 165, 400. 00 JG, L4 P i3 E A LB A 31. 94%, =5
S AT o R B I ELA5 D 89. 50%.

RGN, ABE G AT 74 v M K (4R BRI 2 2 376, 131.89 JT, A RMMEZR S AN

-887, 809. 27 JG.
5.12 BFAEREME

5.12.1 AEEHREMI TLZIEFHRITEAEPLETHIBBEMIILRAE, =K
ERERE B —FENZHATFER. LTNER

R N AR SR AT 2 UE SRR 20 [EJF 08 (fXfi5: 200208 CY). H P2 (fXhi5: 601318
S, % Jyds (fUA%: 000651 S7Z) AMHABIESRHIAAT ERRA P E ST ISLRIFE, AEAER
Lo HAT—FENZ B AT TR,

L EZITRERAT

2022 42 3 3 25 H, [E I RAMRAT B ARARIE AT HA BT rh AR AT ORI s B 1L 2% 3 2 b DA T
Ko

2. HEPPR RS (R Bt AR 2w

%9 W



SRR TR A 2022 440 3 B

2022 4 8 [ 22 H, " ORE (B 1) AR A7 PR 2 7] R AKVE AT A ST (B SR AN 2R
YN RS TR, AR

3. BRIFEHE IR AR AT IR 2

2021 ££ 10 A 27 H, BRIUGA% S HL AR A PR 2 =) DR AR MRV JB AT WA DT 40 B 5B 55 A =) Bl i
SR X B S5 Rl A B

PAE SRS (5 58 CLPAAT PR ™A% IR BT DR SRR AR, A5 S VR AN 2 =] 1 BE R LRE

5.12.2 ZEREMAM T HRERETEHEE S RAMENEIERE
AT S P TR I+ 44 B SR i i e R RE A A SR P, AN e N MR B A A
EESRBERAL A NN

5.12.3 HAWBEF=HIRR

e B &/ o)
1 fEHRIES 2,118, 213. 37
2 |BMSCEFRTEH K -
3 [N -
4 NMICRLE -
5 MR -
6 |[HAdNYGR _
T Hi -
8 |&it 2,118, 213. 37
5.12.4 #HEFRIFE KA T H AR 7T 3 M7 25 B 40
F5 iR fiigr 2K ARME Go i 3L G T I E L (%)
1 110053 TR fi 178, 285. 00 0.33
2 110061 I HE e A 143, 535. 14 0. 27
3 113052 2ol Ao 103, 394. 11 0.19
4 113640 I3 % Aot 102, 475. 13 0.19
5 127032 AT R 5 101, 463. 48 0.19
6 110043 To& i 100, 932. 34 0.19
7 113055 R fiit 99, 747. 72 0.19
8 128081 W i 98, 440. 49 0.18
9 123127 i 57 4% 53 97, 958. 69 0.18
10 110080 R 97, 308. 19 0.18
11 128075 R 5 97, 050. 49 0.18
12 123128 EEE T 96, 812. 64 0.18
13 113604 ZAeF it 96, 327. 88 0.18
14 113631 it R fiit 95, 959. 07 0.18
15 127019 ESp7 95, 890. 82 0.18

%10 0T




SASPURBE FFIR A 2022 4R35 3 BREM A

16 127055 FE A 95, 553. 02 0.18
17 113021 P (S £ 94, 981. 56 0.18
18 110079 PR e {3t 93,543. 13 0.17
19 110084 TR AT 92, 380. 12 0.17
20 127045 WURF A5t 92, 215. 03 0.17
21 113050 PR Aot 87, 734. 82 0.16
22 113056 AR5 86, 681. 72 0.16
23 128114 IEFR AR 80, 001. 86 0.15
24 113044 KRB 67,672.73 0.13
25 123133 fifl % & Aot 49, 653. 30 0.09
26 113011 e R EEATT 49, 302. 03 0.09
27 127042 AR 49,193. 14 0. 09
28 128130 B AR 49, 097. 14 0.09
29 128145 H F=#A5 49, 021. 52 0.09
30 113591 A B {5t 48, 966. 97 0.09
5.12.5 HEWRI+ LB EFEAERIESZ R IE A
o e o BRI ARME | GEREHE=F | RiEZRE
FE | BRAE | RRED (58 HH o | s
1 600938 v 647, 670. 84 L2l HREUE
5.12.6 BHHAESHEMER AT ZH#IB RS
BT NRR, Sz 551 aRE.
§ 6 FHREESHTED
B
i H GAZBTRIEE TR S A GAZBTIRIEE TR A C
s JA AR 3 4 1 A0 4 54, 323, 782. 38 12, 615, 300. 62
A 3 1) 356 4 HR D £ 4 11, 649. 48 1,702, 514. 82
ek - % o $UH 309 V) 3 4 S [ 473 0 16, 370, 067. 27 7, 096, 360. 14
5 BA A (0] 5 S 35 R S B (O B 1 1
/BB =7 SRR
s HA A 3 4 00 37, 965, 364. 59 7,221, 455. 30
§7 & EENGHBEERSEBRELREESEN
7.1 ZEEEANFELESHEBRINFNR
BT A

i H

ZAEPRIEEIHRE A

ZAGPRIEETHRE C

T W E B A & 03

10, 000, 000. 00

ERIE



SRR TR A 2022 440 3 B

T JTHTa] SN/ HR i A 473 - -

5 FAHH 6] 2 H /0E [m] 4 10, 000, 000. 00 -

A AR E B AR 03 - -

e SR 5 AT 1) AR i < 0 00 o 2 <
ALLs (%)

7.2 ZEEBENZHER RSB ELEST 5 WA

s 22575 Loy HM | ZS0E M) | KHEH0L) | EHE O
1 Iz 1] 2022-09-13 | ~10, 000, 000. 00| —11, 984, 000. 00 -
&t ~10, 000, 000. 00| 11, 984, 000. 00

TE: ARG BN IS F AT B e i B A AL i 1) 2 R B3 ] S A SE il S I E — B

§ 8 MEMREEARSKERERFAHHER
AEGREESHFHYROH =, BRI, RERERSH AL SR,

§9 RMBRE RN MERER

9.1 MEMANE—BREFEESHB LA BT 200595
o

9.2 MHBERERKNHMERRFR
o

§10 £EXHFBEF

10.1 BEXHER

L o FRIAE M T 2 R BT R A B IO 45 B A 5 1 3 4 SR 1 S
B Rl RV T R & T R S 5 B SRS B )
(22 R ] /R v ST O A B s S P R L ST )
CRABRRARBT R VK ST HOR & A R R RO TR 43 Bt R S Ul $5)
5 HA EEIE M & R ) A ST

Do
/

wW
/

i~
7/

10. 2 R A
A KL 4 NI S A IR FT.

10. 3 EREAFR

%12 1




SRR TR A 2022 440 3 B

SRS R AE A e P PR DA A W) LI oty b A B, m AR MV A A B e e
A PRI ) 2 )

BREN ARG B WA RER, WTEWAREGERNZEESERARIUEAHA.

RS HLAE: 4008-088-088

Pdk: http://www. essencefund. com

ZEESEEAGRRELF
2022 4 10 A 25 H



	§1重要提示 
	§2基金产品概况 
	§3主要财务指标和基金净值表现 
	3.1主要财务指标 
	3.2基金净值表现 
	3.2.1基金份额净值增长率及其与同期业绩比较基准收益率的比较 
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4管理人报告 
	4.1基金经理（或基金经理小组）简介 
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况 
	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公平交易专项说明 
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明
	4.4报告期内基金的投资策略和运作分析 
	4.5报告期内基金的业绩表现 
	4.6报告期内基金持有人数或基金资产净值预警说明 

	§5投资组合报告 
	5.1报告期末基金资产组合情况 
	5.2报告期末按行业分类的股票投资组合 
	5.2.1报告期末按行业分类的境内股票投资组合 
	5.2.2报告期末按行业分类的港股通投资股票投资组合 
	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.3.1报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4报告期末按债券品种分类的债券投资组合 
	5.5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债券投资明细 
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细 
	5.7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 
	5.8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权证投资明细 
	5.9报告期末本基金投资的股指期货交易情况说明
	5.9.1报告期末本基金投资的股指期货持仓和损益明细
	5.9.2本基金投资股指期货的投资政策
	5.10报告期末本基金投资的国债期货交易情况说明 
	5.10.1本期国债期货投资政策
	5.10.2报告期末本基金投资的国债期货持仓和损益明细 
	5.10.3本期国债期货投资评价
	5.11市场中性策略执行情况 
	5.12投资组合报告附注 
	5.12.1本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、
	5.12.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.12.3其他资产构成
	5.12.4报告期末持有的处于转股期的可转换债券明细
	5.12.5报告期末前十名股票中存在流通受限情况的说明
	5.12.6投资组合报告附注的其他文字描述部分 

	§6开放式基金份额变动 
	§7基金管理人运用固有资金投资本基金情况 
	7.1基金管理人持有本基金份额变动情况 
	7.2基金管理人运用固有资金投资本基金交易明细 

	§8报告期末发起式基金发起资金持有份额情况 
	§9影响投资者决策的其他重要信息 
	9.1报告期内单一投资者持有基金份额比例达到或超过20%的情况 
	9.2影响投资者决策的其他重要信息 

	§10备查文件目录 
	10.1备查文件目录 
	10.2存放地点 
	10.3查阅方式 


