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I DA 3 A 75 QB Y TR Bl 1 AU, T T H ke A 56 465 11 FR g [ A7 o 6 A7
W, DREFEESHR A P LGSk~ 5 2 AHUTED, B ORARE & 08 P I AR IR A
1ot E B TR UL 5. AREERESE LSS F P 7 B8
Sk, SUETEART R LT L[] F i A B 5 2, 4 ) R R D R [ A o SR (3t 2l



B AR A Do Al R 5 RUIE SR 5T B 4 2022 SEAFE AR

VRS, AR RBE R A ARt TAMREG IR, AEGHAEHH 74 TAEH W
AR I B 77 1R) K T AN AR 22 A DA I 24 1 3 R [ <
I FERB T LA HINESF, BREARIR G WIRA L G35 A 1 IE 52 FRIE

FFPE AR SRR o> B B OB B N A2 BR WAL, HORYIRE N AT, MeAh, Ak
A 3E I S ] A < 5 7 5 A N R B < AR A oK e BR AR T IR 27 1 [el
WAZ 5y A AR AR (R B2 570 T 102 A S5 1 R D < ik B3 7 ORI A2 1 S A R H.
THEAN, ARG T B AR H TR 1 el 0 6 & 20 20 € A 210 H 208 — 42 LA
WH AR, AT IRE R e A E G [ B0 H AT, PRI A RN
NRITIRE LRI IR AREIN, AR KA RS AR F

7.4.13.4 i A&
T 37 XSS A2 415 3k < P 455 < ik B F) 2 07 B SR I < U PR P Ak v 3 4% S A A%
PRI 2R AR B i A AL e Bl R RS, LA R A RS« A XU AT A A KU

7.4.13.4.1 FIR RS

) 2 R 2 95 4 Fih T LR 2 S 0 SR R IR G 8 5 52 T 3 R 30 A8 B it R AR I B
JR: o | v 4 il T LB TN ER F i3 R 26 BT B0 S B R R, 3
V- 51 1) 26 245 4 il T L 3 THT S A A S 30 1) 48 SRR 17 3 R 26 5507 s AN I o T R R I 4
T SZ R R RS o

NI G L B NPT R0 (R R A B, R B AR A ER R P B A R A
AL, 454 8 EIFR M RGEER SR, B R =T EASFIZE T
ARG R 22500, TH A G IER S IEAN . FI2E AW ARG B0 M
JRUBAZ BTG ATR SRR TR B 4 () SR T P 5 o R i R A, 2 4L O ) 2R
A TG S5 TR SR I, oK e R SRS LB L) M U555 i 3 )
T, ORI RS PR E . S O R R AR SR B ], A SR
B AL A A, BRI R .

7.4.13.4.1.1 FIZ RS O
AL NRMIT
AHIAR
1A 154 SEUE FiFE it
2022412 31 H




PR Az DAL

it

WF PR R4y 2022 FFAERER 2

B

HRAT 173K

116,343,494.30)

116,343,494.30,

S

2,152,113.45

2,152,113.45

- H ORIIE 8

302,559.15

302,559.15

S B

63,614,423.83

754,078,717.93

817,693,141.76]

T A R o™

FNIBAE R 5T

S YA B K

ISl

o YA FR K

20,144.79

20,144.79

% SE P S

oA B8

AoRsea

182,412,590.73

754,098,862.72

936,511,453.45

fifit

S th
%

A V7 S - - - - -
AT T [ 5 - - 4 20,497,206.11  20,497,206.11
A A PN H I - - 4 1,206,417.94  1,206,417.94
AT B - - 4 201,069.66 201,069.66
A B I 55 ot - - - - -
A7 - - - 954.23 954.23
A A - - - - -
HoAth 7 it - - 4 1,949,031.100  1,949,031.10
UiIk¥sens - - 4 23,854,679.04 23,854,679.04
IS IR 182,412,590.73 - 1730,244,183.68 912,656,774.41
LSRR
14EDWN -5  |54EMUE| ANHE &t

2021 12 A 31 H

ighe

AT 68,528,863.65 - - 1 68,528,863.65
i Y N 4,271,596.54 - . 4 4,271,596.54
7 R IE 4 802,012.51 - - - 802,012.51
T Gy M g e 63,237,905.4019,276,000.00 4920,130,579.31/1,002,644,484.71
T4 G Rl e e - . . - -
SENIRESRT P | 187,000,000.00 - - 4 187,000,000.00
S K - - - - -
ISRkl - - - - -
A R - - - 85,952.32 85,952.32
i L TS BB - - - - -
LA P - - 4 1,441,380.25  1,441,380.25
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B AR A Do Al R 5 RUIE SR 5T B 4 2022 SEAFE AR

e Tt 323,840,378.10/19,276,000.00
Uik
o AR R - - - - i
< oy 1 & Rl A7 £ - - - - i
174 4l £ - - i - i
S H (B D) 4 il B
o

BN

921,657,911.88|1,264,774,289.98

INRDRE R - - 112,040,502.20 |  12,040,502.20,
INRRPSHEIE - - 4 257,011.13 257,011.13
A N AR T - - 4 1,607,923.98 1,607,923.98
AT HE T B - - 4 267,987.34 267,987.34
MR R - - - - -
A 7o - - 4 4,159.42 4,159.42
ISR EIbE - - - - -
15 JIE BT 15 B 41 f5it - - - - -
LA 7 £5 - - 4 2,774,548.45 2,774,548.45

Fifit STt - -
M) BRI 323,840,378.10(19,276,000.00

T RN AL B R UG KT B, T4 IR A 20 () 2 557 2 i
H BRI H 3 7 LA

16,952,132.52  16,952,132.52

904,705,779.361,247,822,157.46

7.4.13.4.1.2 F| 28 R AU A 434

T2022 412 A 31 H, ARIEEFRAA A5 MG I3 B R AL 5 MR B 7= SCRAIE S #5%
A RE S EE S ERI G N 6.97% (2021 4F 12 A 31 H: 6.61%) , K kTigAl
IR FR T AFEE T HEICE K (2021 4F 12 H 31 H: [

7.4.13.4.2 ANLC XS
AN R A2 48 4 b T LA 2 o0 i B0 R SR I 4 I & ANV R AR ST K A Eh )
K. AFEG AT B M s DO T4, BRI T 38 AN KU

7.4.13.4.3 F AR RS

FLARA A& XU A2 T 21k 4 T 4 <o T 5L 19 20 SR BRI 3 & PR ok 1T 3 0 32
ST 26 LLAMA T A% B 3 AR Bl T A A k3 1 A o AR & = B U THESRAE B T b
TR AT (] [RNE T 3422 5 BIE S5, BT THI I A LA AN A% XU SR IR T B ANUE 25 AT AR &
ZE S DB R IR R0, T e SRV T E R T I B R ik 3 A R
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B AR A Do Al R 5 RUIE SR 5T B 4 2022 SEAFE AR

ATk G AL B AR AN IR B A A I AR T, SR <E B R R SR, 8
REXS I TR L SR BUER 34T, 45 S UESF s T i o, Mo 557 i B R 4L G i il
PE s WX ANMIESR I E PR M SOE AT, IR FRAT B e A R4 S Vi ) ) 0B
BEATHR R o« I G BN E NS & 2 W RO A S AR AL, R BE s . B
B SR Aad T B, @A a0 i sE 2, RSN AT A A i H Al A
1% IR o

BEAh, ANk ik &8 BN B AN AR SE G T R I UESR O i St 4%, s i %
T B 7V B R AT AR BE B, L4 VaR(Value at Risk) i b 25 SR I A% 35 <65 T s 1)
FEOTIE RS, RIS XURS: 32 AT BRER A2

~

7.4.13.4.3.1 HAtA 4% R Kr i 0
&AL NIRRT
ENF AR
2022 £ 12 A 31 H 2021 £ 12 A 31 H
iy Ak
4 &%
T H
AR e
ARME A RME
{8 LA {E b
(%) 1
(%)
LU — R B | 754,078,717.93 82.62 | 920,130,579.31 73.74
Lo e e Bt - - - -
AEGPEERBE  — i | 63,614,423.83 6.97 | 82,513,905.40 6.61
L oM™ — it & B
T A R 98 7 — BUIE % Bt - - - -
HoAth - - - -
&t 817,693,141.76 | 89.59 1’002’644’484: 80.35
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7.4.13.4.3.2 FAt i ag UK B BB A 0 AT

s

AI e B NIE I E B i 5 0 A S e N H A A% R #E 4T 70 .. R

N HAtA R KU B U 0B, S 1A A AR B AR OB T, AESRR

WU A A G BEL ATRERIARBIIN, REXE Ik ST E - AR R . IR
7 AT RESE IR 4 B 1, SMBCRR m] eI 2 4 B 1HE .

ST

R A AR F AR 5y

xF B AR H 3 < B8 HHE Y
A Rz AR

AR
2022 %12 A 31 H

AR
2021 4 12 A 31 H

Gl G b A ik o
5%

39,125,271.93

70,269,064.61

K M 5% HE 5 R v Uk

/5%

-39,125,271.93

-70,269,064.61

7.4.14 ASHHE
74141 EMTAEARIMETERTIE
AFMETT ELERTBRZR, B A ROMETH BB S B A 2SR
ETBERRARZ R PE : B— 2K AR SRR T 5 R B
BRI BREE— )RR NME SO B = B it LB R nT R N BB =R
R AR BB AN i) S B
74142 HERUARMETERNER TR
741421 EEREMTEMARNME

. NRmc
A S ET B B TR EN P LARER
JZIK 2022 4E 12 H31 H 2021 £ 12 31 H
FH—EIR 752,900,409.74 916,411,610.46
B EIR 63,614,423.83 86,232,874.25
o N 1,178,308.19 -
&1t 817,693,141.76 1,002,644,484.71

7.4.14.2.2 A RRYHERTE R IR K E KRS

SF AN PSR, & MG AEIR ., AEAFFRATER I, Ak
SR TR AEERII 8] L BR A ITRLR AR R BB 2 S E SN — 2R, IFR A
R TSR B0 O SO TR BT 5 B A T R S B AP R (K B (2 R, T
FEAHSCHL T A SO MBI 36— )2 IR = 2 K

7.4.14.2.3 FEZBIRA R ERBRZNIFM
7414231 EZBRA R ELKBLZIEFR

oL, JL79 W
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RUESF I &

i H

A
2022 -1 41 H% 2022 412 7 31 [

AT oy M R Bt

e et

L LR
Hlm iy

W R

ELIIEPE

S A

BNFE =R

3,815,563.20

3,815,563.20

B =Rk

3,137,582.32

3,137,582.32

AR B R S

500,327.31

500,327.31

FHorpre R AN $ R A
(RSP

500,327.31

500,327.31

AR AbZR G
Az 2 A5 BB 2R
(HA)

AR

1,178,308.19

1,178,308.19

AR FFA IR =)
KRB T ALY
o 2 A AR SE P A 15 B
BURINAR B —2
AR T A

57.54

57.54

s

A RE AT I 1)
202141 H 1 HA 2021 412 H 31 H

e i

B
PN

Ly

it

W

i i Bt s

LIPS

AR /A A

N =RIR

B =Rk

=4 JA 15 A5 K A A

b tE A S A 1A
(CEELES

TEAH AL
WSz g ) A 4 BB K
(HA)D

AR

AR FAT R =)
KRB T AR
51 2t AR R SEELR A B
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(RIS E

2022 fEAFEEHR
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T IN
H AS 372 4
5 *fﬁ;ﬁ *ﬁi@ﬁ o | T | 5ARGE
R I T
1y A AR N 0.1891- .
PR 2 i 22 1,178,308.19 1 TR 5h % 5 4756 £k

7.4.14.3 JERFEEHI PAA ROHETHE BS R TR A U B
AL AR R K EFE BRI R IERFE UL RN E RS T A,
7.414.4 RNPAA SSMETHE RSB T R KA <UL
AT GRS LA Fo AN B T 10 4 i T 5y DA SR A T 1 4 i 7 7 A <

b

i1

b=l

7.4.15 7 B TEFEM T S IRR 20 A R AR SR

T, Xk TR P R A IR, P ALK A 5 2 e (B A

o
BERBHARSE
8.1 AIRFEEH=H BN
SR NIRRT
e 5 o b 3 R 1 LA
(%)
1 G ER gAY 754,078,717.93 80.52
Hrpr: R 754,078,717.93 80.52
2 FEE Tt
3 fi] 5 AL 2 4% % 63,614,423.83 6.79
Hrp: fiigs 63,614,423.83 6.79
B SIS
4 it -t iy
5 ST A AR R
6 TN IR G i 55
Forpre SEWr =G Bl 1 32N IR
S B
7 AT S E & &1 118,495,607.75 12.65
8 A - 3 % 322,703.94 0.03
9 At 936,511,453.45 100.00

T AR AR S AR R R 8 T P s A2 2 HLA BT B IR
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8.2 MEIREATW A RIBERRAE
8.2.1 |EFIRILATW A RHFEARERRHE

RS T

G NS AFME o)
L (%)
A /SN 7/ NN G- 4 8,133,450.00 0.89
B KAl 75,909,424.72 8.32
C ilig b 450,195,913.21 49.33
D B0 3T BRSO A R R 13,935,600.00 1.53

E feiiNI4

F MR 27,177,606.84 2.98
G | zo@izt. SiERISE 28,642,749.54 3.14
H 45 POl ]
I TR AEAME RS 8,335,411.01 0.91
J EaAzi4 86,960,379.73 9.53
K Js =l 25,992,140.00 2.85
L | SRR 55 o5k 9,518,332.00 1.04
M | BHEEBTTERMEARNR 55 10,883,180.12 1.19
N IKFS FREEAN A S Bt H 38,283.70 0.00
0 JEERSS  AS TR A IR S5 ]
P HE -
Q | DAEMHZTAE 8,350,642.56 0.91
R A AEE AR R 5,604.50 0.00
S g -
A1t 754,078,717.93 82.62

8.2.2 MEHIRIZAT WL REBBBER EREREA &
T

8.3 JAR R/ SO MEL oy 2 B 715+ EU P K/ N HE PP B BT BSR4 T B 4
GEEAL NRMTT

=
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B 5 i B AZ O A MV VR & IR TR 4% 78 3 4 2022 SRR R
A4 B
F5 | BEAS JE 5L A4 R HE(K) A E

HHE (%)
1 002311 KR 510,000.00 31,482,300.00 3.45
2 600519 B E g 17,100.00 29,531,700.00 3.24
3 002352 i =4 i 495,429.00 28,615,979.04 3.14
4 000858 FARTR 150,500.00 27,193,845.00 2.98
5 002466 KAk 338,303.00 26,722,553.97 2.93
6 600036 FHRRAT 672,665.00 25,063,497.90 2.75
7 600132 B PRI 181,900.00 23,170,422.00 2.54
8 600030 {5 iﬁ% 1,047,335.00 20,852,439.85 2.28
9 600690 R 817,600.00 19,998,496.00 2.19
10 600546 L L’x 1,360,700.00 19,716,543.00 2.16
11 601658 A AR AT 3,830,800.00 17,698,296.00 1.94
12 600048 PRF) % 1,161,800.00 17,578,034.00 1.93
13 603799 sty g 300,586.00 16,721,599.18 1.83
14 600887 TR B4y 526,300.00 16,315,300.00 1.79
15 601666 AR 1,466,400.00 15,851,784.00 1.74
16 603369 A2 310,200.00 15,789,180.00 1.73
17 600885 T RSB 470,780.00 15,728,759.80 1.72
18 000333 EENH 295,200.00 15,291,360.00 1.68
19 600426 3 2ER 421,700.00 13,979,355.00 1.53
20 601985 [ A% F 2,322,600.00 13,935,600.00 1.53
21 601688 HBFRIE 5 1,064,800.00 13,565,552.00 1.49
22 600985 HEAEH L 1,025,800.00 13,130,240.00 1.44
23 601225 o4 702,184.00 13,046,578.72 1.43
24 601898 R RE YR 1,486,900.00 12,817,078.00 1.40
25 600309 Heth = 137,500.00 12,739,375.00 1.40
26 002597 GRS 380,602.00 12,369,565.00 1.36
27 601001 Y 1,016,100.00 12,152,556.00 1.33
28 300037 BE 256,603.00 11,154,532.41 1.22
29 688208 THIE R 350,574.00 11,060,609.70 1.21
30 002007 B4 477,900.00 10,814,877.00 1.18
31 600079 NAREE 24 434,700.00 10,384,983.00 1.14
32 300059 KM E 499,899.00 9,698,040.60 1.06
33 002027 - IRAE 1,424,900.00 9,518,332.00 1.04
34 002384 RIUKEE 381,700.00 9,439,441.00 1.03
35 002402 LUHIES 647,300.00 9,437,634.00 1.03
36 000768 GRS 350,304.00 8,915,236.80 0.98
37 000762 [iF R4 230,800.00 8,911,188.00 0.98
38 002430 by 217,100.00 8,545,056.00 0.94
39 300760 kg 26,860.00 8,486,954.20 0.93
40 603486 BHA 115,700.00 8,439,158.00 0.92
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41 001979 e 666,200.00 8,414,106.00 0.92
42 000513 IR 2k 42 4] 258,500.00 8,396,080.00 0.92
43 300015 % R HR R} 265,928.00 8,262,382.96 0.91
44 002714 W B 10y 166,840.00 8,133,450.00 0.89
45 002648 PR 522,140.00 8,093,170.00 0.89
46 600845 FEAG P 179,357.00 8,035,193.60 0.88
47 002129 TCL A1 ¥F 204,577.00 7,704,369.82 0.84
48 002727 — 236,784.00 7,461,063.84 0.82
49 002371 | apetell 32,300.00 7,277,190.00 0.80
50 002756 TR R 75,320.00 6,942,244.40 0.76
51 688819 K AEM 182,121.00 6,691,125.54 0.73
52 603659 B K 121,100.00 6,283,879.00 0.69
53 002444 BRI 314,200.00 5,963,516.00 0.65
54 603259 24 B e 66,220.00 5,363,820.00 0.59
55 300347 MR 48,900.00 5,124,720.00 0.56
56 002179 HH LG H 70,100.00 4,048,976.00 0.44
57 688696 MoK 24,108.00 4,006,749.60 0.44
58 688037 YRR 15,792.00 2,471,448.00 0.27
59 600600 i 19,363.00 2,081,522.50 0.23
60 688012 HR N ] 20,795.00 2,038,117.95 0.22
61 688122 PH 5 13,053.00 1,235,988.57 0.14
62 688172 FEIR T 31,419.00 596,332.62 0.07
63 688475 oA 2% 20,526.00 532,239.18 0.06
64 301301 JI T A=) 35,740.00 314,797.92 0.03
65 688073 BRI 2,544.00 191,817.60 0.02
66 688498 AR 1,582.00 189,096.46 0.02
67 688147 T4k 6,293.00 157,828.44 0.02
68 301297 EENG 10,147.00 150,256.17 0.02
69 301280 BRI R 2,783.00 132,065.20 0.01
70 688410 L AR 4,853.00 122,635.31 0.01
71 688496 TE RS 12,000.00 108,960.00 0.01
72 301265 IR 8,181.00 99,226.62 0.01
73 688420 E s RH 2,408.00 98,294.56 0.01
74 301269 HERILK 1,111.00 97,701.34 0.01
75 688143 K8 1,938.00 90,349.56 0.01
76 601136 EERAIRNE S 4,739.00 82,553.38 0.01
77 301238 Tt 2B 3,497.00 78,647.53 0.01
78 688525 THAHELT 1 4,614.00 74,100.84 0.01
79 001301 i KB 1,164.00 68,722.56 0.01
80 301368 F LB R 3,368.00 66,558.14 0.01
81 301095 AL 740.00 64,002.60 0.01
82 301267 1B IR AL 728.00 48,193.60 0.01
83 301327 HEE R 242.00 42,826.74 0.00
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84 301239 W Eifg AR A 575.00 40,066.00 0.00
85 301367 A4 223.00 39,198.94 0.00
86 301175 H R R 6,370.00 38,283.70 0.00
87 301165 BHTE A 2% 1,077.00 34,043.97 0.00
88 301302 IR 466.00 29,837.98 0.00
89 601022 T E 1,983.00 26,770.50 0.00
90 301195 Jb i R 2 330.00 24,103.20 0.00
91 301389 FE BT 1,269.00 21,776.04 0.00
92 301152 KT RE 433.00 20,195.12 0.00
93 301391 R IEHF 247.00 19,999.59 0.00
94 301286 iRy 784.00 19,372.64 0.00
95 301349 GRS 180.00 18,633.60 0.00
96 301171 =V, 985.00 17,454.20 0.00
97 301363 KU EIT 445.00 16,843.25 0.00
98 301115 BB AD 685.00 16,467.40 0.00
99 301296 B+ 1,042.00 15,525.80 0.00
100 301328 HEIE 191.00 14,699.36 0.00
101 301121 KiEH T 290.00 14,433.30 0.00
102 301139 JUIE IS 566.00 14,325.46 0.00
103 301339 AT E 913.00 14,233.67 0.00
104 301335 RILEY) 420.00 14,204.40 0.00
105 301160 PR A4 392.00 13,963.04 0.00
106 301311 AR e 832.00 13,195.52 0.00
107 301230 BN R 2 269.00 12,998.08 0.00
108 301396 TR 396.00 12,632.40 0.00
109 301338 U FEAL 257.00 12,590.43 0.00
110 001333 HeAe B 426.00 12,332.70 0.00
111 301365 R B Ay 516.00 12,316.92 0.00
112 301366 —IER 268.00 12,084.12 0.00
113 301283 KA 235.00 12,081.35 0.00
114 301290 REESY 330.00 11,592.90 0.00
115 301132 WP RHEL 468.00 11,456.64 0.00
116 301277 B HL 439.00 11,317.42 0.00
117 301379 F 1l H T 449.00 11,058.87 0.00
118 301306 P 255.00 10,783.95 0.00
119 301220 VA By 285.00 10,496.55 0.00
120 301273 K fR IR 277.00 10,467.83 0.00
121 301176 RESH 544.00 9,188.16 0.00
122 301318 iR 206.00 8,598.44 0.00
123 301227 ARIE 284.00 8,375.16 0.00
124 301326 FEH R 227.00 8,312.74 0.00
125 301197 T KB 380.00 7,630.40 0.00
126 301161 ME T3 %5 & 346.00 7,518.58 0.00

Fe7 I, 79T



B AR A Do Al R 5 RUIE SR 5T B 4 2022 SEAFE AR

127 301313 JLREAY 247.00 7,197.58 0.00
128 301276 5 =2 A 303.00 6,850.83 0.00
129 301359 R T 328.00 6,527.20 0.00
130 301388 JRRHS 292.00 6,307.20 0.00
131 301300 T FHT 211.00 6,197.07 0.00
132 301319 MERE A 115.00 6,126.05 0.00
133 301270 DABEAR 210.00 5,957.70 0.00
134 301231 ENEPEA 275.00 5,604.50 0.00
135 301309 Jitgdl 228.00 5,576.88 0.00
136 301233 B Iy 158.00 5,419.40 0.00
137 301316 g baoii] 359.00 5,140.88 0.00

8.4 M E BN R ER RA A E KRS
8.4.1 RIFEANEHE H BV EE T P 1$H 2% BUET 20 & R REHA
GEis. NRMx

A3 4
5 Ji SEARAG i 5L A4 FR AR KNSR e
Bl (%)

1 601898 R RE YR 102,150,274.31 8.19
2 002756 TR R 89,171,844.40 7.15
3 601225 [Siipea’ 88,577,991.92 7.10
4 002466 D |4 84,096,166.61 6.74
5 000983 Iiitps=y 69,910,480.51 5.60
6 601699 % 2N R 67,752,890.70 5.43
7 601001 A 61,771,076.05 4.95
8 002738 HR BRI 60,335,222.46 4.84
9 000792 RV B Ay 59,895,625.38 4.80
10 600030 R EIESR 58,132,482.95 4.66
11 002460 =i 4 56,538,390.66 4.53
12 600546 LU B 56,050,363.00 4.49
13 002240 B R 55,062,915.84 4.41
14 601666 PA Ry 54,343,736.74 436
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