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FEARYE AL 4 () 6 4 BN B FE RS O d T IR I HEAT 0534, DR 7 5 33k AR AT A7 R K P 435 FH XU AR
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HR o AFEGAEARAT 18] [F) b T 37533047 58 5 Wi B0 58 5 % 2 BEAT A5 P VP A ISR A2 17 2k AT PR 1
DA Hhl) AR S A4 P XSz s A58 5 FITREAT R A2 5 24 AR [RIE 23 D 45 5 PR BT 24 W 938 5 % T+ 58 B
UESF AZWOFR T 5, 20 XU AT RETEAR /)N o

AR ) BN ST 75 RS AR, B I X 5B R AE A5 PP A R AR IE SR R AT
NS AR, Had i o B8 58 RAr U7 P XU

A FIFR B E RV OUZ (PN REATE RIS IR S B L) W€ bt gttt
S

7.4.13.2.1 ¥IEME SSRGS EE

B ARt
RIS PP I
2022412 31H
A-1
A-LLLF
R 42,287,958.90
it 42,287,958.90
E: RPN E
7.4.13.2.2 $EHIE FPRF R B SCRAES R B
ARG A AT SIS T R GV B P SRS 4
7.4.13.2.3 #5E S VPRI RNk A B B
B AR
ALAME L mmii?&ﬁ
A-1 49,861,385.51
A-1LULF
P
&=t 49,861,385.51
7.4.13.2.4 #HKIEHPRIIREIBRRE
B ARt
KIAE PP I
2022412 31H
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MRS RN R AT S B G 2022 44 JIEAR 55

AAA 499,744,859.76
AAA DLIF 13,471,464.33
RV 221,463,821.91
it 734,680,146.00

Ve RPN E G E GRS
7.4.13.2.5 ¥KIEHVPRIIREBE P SHFEFR R

AR FE AR WIR T HME FI PP R B 5 7 SCRFIE SRR B o
7.4.13.2.6 ¥R IS HVRRSIR B FNLAF BB R

AR BB AAR T WIAR T H A HME PP s i R A7 A 5 Bt

7.4.13.3 FAhE X

TR R HR i G AE B AT 55 b 57 DI SCS5 I B B 8 0 BRI XU . A B 1 X
B — 5 THI SR B T 5 4 A0 NPT B P 2SR (o) B A PO B A0, 53— T T ok 1 T 480 b i Ak
FFI52 5 T 4N 8 R T Sk £ 2 T PR e s R 8% 4 i i VR AE 113t BRI Z008 B i 15 LA B AR
AL

el st BSOS T I, A e i ) N X A ) DU G ) 175 90 0 A e
WA IF TR IE TR, ORISR A G AT ISk~ 5 AHULAC . AT 5 (0 5 0 B NAE
HeL A R T BB 4K, ZsE AE AR T R [0 Fh i F A BB X, 42 ) R G P e i A5
SRR BN XU, A7 R R e S R AR 28

T2022 £ 12 FH 31 H, BRI el <l 53 7 SR A A 61,983,101.09 JCIAE 2023 4E 1 H 4 H
B HH B Q%R BB oK) A, A BE G PIrARHE (1) oAt B Rk 57653 1B 20 20 € BT H 8 — S H B
HATHE, AT [ e e B (19 52 7)) T 23 H HATE R, B IK AR AL AR ST I & 2 )

WPl R .

7.4.133.1 WMEHNAREESHE T = RIS HERE ST
AR HE G A 5 BENAE R s VR AR P A 18 (A TT SRR IR B I s E B B MRD) B (A
TESEEETT R F7 45 8 5 S U sl 1 B B B ) SV R 1) SRR AR 6 4 41 5 W 7= () s e XU i
ATRFE, IS 1 R D AR TR A AL A R e B TR B AR I A2 BR AR (45 R EE 451 LA
S AR RN R) N S I RE 0 455 4R bR S sl MR R AR HEAT R 52 (0 B I A0 23 A
AREEGR BT — R m) RAT HIEZ R A AN IS B 5 A B 10%, H ARG 5 AR G5
SE NG B A B AL R — K A " RATHIER AT IR SR 10%. AR g5 H AR S
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Moz i i AIE IR 3R DL R 4 2022 AR AR R

2k e NS B HL AT R R 3R R — X i A R RAT IR R AL % L AR
FIVEBER ) 15%, A%kE SRR GHEGE NS BN SR EHE/HE — X LA KITH
FIIEEE, Ak % A E AT E R 30% (584 f MR S FRHO B LA T IE SR 4R R I
TSI 4 2 rh I IE M 2 DA AR R R 2 B AN 52 R LS PR 1) D

VS5 S i1 1 B 52 7 = ) T X i 1) A B 77 R 5 kv G
B Z PR A BE B HEALE LS WM 7.4.020 BbA, ARG nTE I 32 R 4 Rl Bs 7 07 AN
FIBE SN RBIPE R R, H IR A SR A AR A e . ARETERRE T
TEBHPESZ BR 5L IR TR & T AN L 2 8 B 1 K 15%.

ARG IHESE NG AR SA G377 A TAR H AT AR DS (K o] AR BUHE BEAT S O Al
SIS, B OREE BRI A9 IBE [B] FRE AR 7 A AR H AT AR B8 R w] 2L

[, AR )k e BN T 5 B HIGE [ 52 5 I BIH H 552 o 0 TR h B2 #2 IR E
JEUURHAZ Gy 5t T I SR AT e T RATAF /KPSt AT e R BUR & S5 A% HENE 2, LK
XS AN [FV R AE 5y 0 T ST 5E 5 0 L A B R AT 50 285 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 2 D 30
PR AN AE S 0 5 UG o A, AR < 0 < BN SN 1 308 [ DU 52 g Jor 4 vt 7 B A1) - AR o 41
il RS S A 3K RREE IS i ) USSR D S5 0 (B 22 5l DA DR ST it 4 Fe BTS2
W IE SR SESRUESF B 7 i S P I I 2 DOE I A AN S 5 X T R [mIAZ Z If, W] 4%
2 A R B 5T EOR 5 2 < 1 [ 240 58 IR BV e R 4 — B

7.4.13.4 TR
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 DR B Ak T 4 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZE RS A KU A A A7 5 XU

7.4.13.4.1 IR

M2 IR 2 415 <5 i T EL B8 4 0 U B R < Y 32 T S A 2 AR Bl i A A e sl R XU o M 2R kv
St O BT S Y B/ 1B S A T /A o i (= Nt P o A e SRR vl B St B = S 1 [R5
AN IS 31 1R) 5 SRR 5 7 3758 2 F R 58 A IS0 ARSI <B IR 5 ) 40 XU

AR e <5 1R < BN T ST AR R < W (0 R R AR i B EAT A, JRE I IR A S A
A5 T 00 B AR R AT B

A Fe 5 T R T3 5 P S CRAT TR T 39558 B (A S WAL 2t i At BT S A A R PR ) 2 XU

7.4.13.4.1.1 FIZ XKD
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o R R R R R B 4 2022 SRR

Bfr. NRM
AHER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
%
AT 1,113,703.13 - 4 1,113,703.13
i R S 3,101,213.64 - 4 3,101,213.64
A7 PRAIE S 94,243.74 - 1 94,243.74
N e 959,982,725.4
e 174,633,868.49  652,195,621.92 133,153,235.00) )
ISR - - - -
A ER D 3R - - 0.99 0.99
wre Rt 178,943,029.000  652,195,621.92 133,153,235.99 964,291,886.9
1
i f5t
T AME R - - - -
5y M4 Rl A A5 - - - -
A & Rl A7 5 - - - -
S HY [0] 1) 4 i %
> iib i 61,983,101.09 - 4 61,983,101.09
K
MATE B - - 36,510.33 36,510.33
AT e [A] 32K - - 877,931.19] 877,931.19
AT NS - - 466,375.13  466,375.13
NATFEE 7 - - 116,593.79  116,593.79
INERE: R e - - 10,408.23 10,408.23
RS F - - 25,222.53 25,222.53
A - - - -
36 JE T A 47 A5 - - - -
HoAth 471 45 - - 311,931.960  311,931.96
it 61,983,101.09 - 1,844,973.16 63,828,074.25
GBS YRR N 116,959,927.91]  652,195,621.92 131,308,262.83| 900,463,812.6
6

E: R PR NA

REHEFLTHK.

7.4.13.4.1.2 FIZR KRS ) BB 43 BT

PO S AR TR B, 2% RS 290 AR 2 57 58 O H B35 H 34

| B

B T 3R 2 DA R LA T 37 28 B fRap A 2R
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o R R R R R B 4 2022 SRR

X P A A e H 4 8 P2 1HE L)
Mg (AL AR
HH 2 XU AR 5 ) A5 Bl
T AR
2022 412 A 31 H
TR T % 25 N30 Whn#) 3,315,424.40
A F ETF 25 NS W/ #) 3,289,941.54
7.4.13.4.2 AN R

AN IR i < ik TR 2 S BSOR SR BL T RN SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HAtAAE XU

AR IR, R 4 4 TR < i TR 1 2 o M (B B R B < Y 2 R 5 T I R R A0 AN 26 LA
(T 3 e R R AR B T R A e Bl (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) RV 17 352 5
P18 ] A s ot A, R] b I 2 R AL A A PRI

AREEG IR E BN @RS R RA SR EAd, RAYE B R, @z s
PRt SBUR 0T, A IER TS AT B, B E S A Yo s B RAMIESR
WIENEI T KE BT, BB RS a ML E T B A AT I8 . ARG RS E A E
WSS S BN PO B AR, B EmE . B E . R AGHATIEIE, RIS RER AL
(RIS RS AR o

HIZZ G ORUESE e 2 PR < B ) H AE —£F DL IS BURF B AV T 2R B3 7B 1 5%, b
e E S . FRIRIEE. MRS, Wb, ARGEEEEHE NG XA ST
FAA HREZF A SERE M %, € W1is H] 2 e B U5 VE0 S kAT XU B2 &, E04% VaR(Value at Risk) i
AR AR AR 2 e THT IS (7S CE AN RS IR, B IS R S T XS, HEAT BRER AT 1

7.4.13.4.3.1 HARARE RS ML
RN NRTIT

i H AR
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o R R R R R B 4 2022 SRR

202212 H 31 H

2 fE R TP E L (%)
A G P R R P — R AR5 133,153,235.00 14.79
A8 Gy M B P — B A 1 R
G R 7 — iR 4R 5E 31,882,743.25 3.54

T oMMz — e mBR%
A A s 7= — BUE R BF
&1t 165,035,978.25 18.33

7.4.14 ARME
74141 &M TEARMETER T E
AROHET R RAERZE R, B A ROE TR S B A B S NG TR I A

JEUIRIE -

—JEIK: R R B A TR T 3 R 2 R R R A
SR BRER R U A B AN O B 7 B 5 LR B ) 2 W) LR P i A\ AL
=R HASRB P B AN AT I R A

74142 FEMUARMETERN SR TR
741421 ZFEXREBMTEKASME

Bpr: NRMe
AR RS BB 2 A
2022 £ 12 A 31 H
FEK 164,242,106.25
FEER 795,740,619.16
FEZER R
&t 959,982,725.41

7.4.14.2.2 AR ERRERERE RS
AREE S VL FIEZ IR R FE TR A H ORI S E IR T 4 i A

XFUETRAE S B LW BSR4 RO RS T R 228 5 AN R (R A BRER A5 I ) 2 5 AN ER)
B TARRTF AT L, AT G A THEM H 258 5 B IEER H IR 58 5 AN i R30I 1a] e BB 3]
[B]REAR S EZ IR 2 SEUHME SN — JZ ks AR A (B 18 2 o SR (0 AN el S A B+ 24 SR E Y

BOMARAE, A I I 2 S B R 5 — R R =R K
741423 BERRA R ERBRAEZENR
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7414231 F=BRARWMERBRZESFER

T

7.4.14.3 ERFSEFIA M ETHRK SR T R
F 2022 4 12 [ 31 H, AEEEARFFEIERLM LA RMETH R ERE=.
7.4.14.4 ADA SAMETHE RSB TR KA H A
ANBLZA SO T ) il 7 0 7 057 3 B AL S SGR ORI A i 6758, LKA 5 A SR

EMZERN.

7.4.15 H B TEMBM & THRR T E U KA R
B B UGTR H A SE G 7 B 0 A 21 2 T

88 WEAAHE

8.1 MIRESFASENR

SRRAL: NIRRT

JF5 i H &5 GRS S E G (%)
1 e 133,153,235.00 13.81
Hrpe KE 133,153,235.00 13.81
2 R4t
3 [i] 5 Wi 2t # % 826,829,490.41 85.74
Hp: figz 826,829,490.41 85.74
BE7 SCRAIESR
4 Dt L5 gty
5 S RbATAE AR
6 SN IR Gl
s S B e ) SNk
Ee R
. %ﬁﬁ%ﬁ%ﬁ%ﬁﬁé 421491677 04
Tt
8 A & 1 55 7 94,244.73 0.01
9 Hit 964,291,886.91 100.00
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g i A IR B

2022 A

8.2 WIARBAT WA RKIBEREAS

SRR NRTIT

R L A AR RIS
(%)
A Y-S N SR\ 4 1,674,439.00 0.19
R4 3,249,000.00 0.36
C pib e 91,695,529.00 10.18
D B, 71 MASKEFH 1,693,425.00 0.19
HERD U
E A 2,363,596.00 0.26
F LR 4,496,856.00 0.50
G RSB B AERTIEEOL, - -
H {7 F ol 1,610,460.00 0.18
| F AR AT RS BRI > 695.886.00 030
£l A
J SRl 10,605,916.00 1.18
K J5 H Y 3,472,335.00 0.39
L FH BRI 55 M 55l 5,252,207.00 0.58
M FFERIF TR AR 5 - -
N KHI L FREEAN 2> FL A5 it B - -
o) Ji B AR 5% BB AN H A AR 551, - -
P HE - -
Q PARRS TAE 4,343,586.00 0.48
R AL RE AR R - -
S e - -
it 133,153,235.00 14.79

8.3 JIARI A FAMME b e 3™ 15E L K/ N B BT B R 5 A

SRR NRTT

e | omEEm | ek MR (1) ARt AR
E LB (%)
1 603606 RI7HL4R 97,200 6,593,076.00 0.73
2 002475 SR 165,500 5,254,625.00 0.58
3 300015 % /R HR AL 139,800 4,343,586.00 0.48
4 000831 w5 131,900 4,336,872.00 0.48
5 601888 Hh [ A b 19,400 4,190,982.00 0.47
6 600519 YMERS) 2,300 3,972,100.00 0.44
7 600809 Ly v 3V 12,600 3,590,874.00 0.40
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600048 TR e 229,500 3,472,335.00 0.39
601899 KE&n 324,900 3,249,000.00 0.36
002049 SO6E T 23,600 3,110,952.00 0.35
601100 TSR 48,300 3,050,145.00 0.34
002414 R LT Ab 265,000 2,915,000.00 0.32
600760 EPTRY A 48,800 2,861,144.00 0.32
002389 R R FUL 134,300 2,762,551.00 0.31
300274 FH ' L Y5 24,500 2,739,100.00 0.30
300059 KT E 140,500 2,725,700.00 0.30
300750 TEEAR 6,700 2,635,914.00 0.29
000963 BRI 55,300 2,588,040.00 0.29
600893 friRshh 59,700 2,524,116.00 0.28
002594 il 9,300 2,389,821.00 0.27
600989 EsE S 186,300 2,248,641.00 0.25
600887 BRI AR 72,100 2,235,100.00 0.25
600919 TLIVERAT 306,300 2,232,927.00 0.25
603345 ZIE 13,700 2,217,756.00 0.25
002541 T N A 71,000 2,079,590.00 0.23
603939 FhE=s)) 29,900 1,908,816.00 0.21
600933 g4 pliil 100,900 1,837,389.00 0.20
002304 PEI By 11,300 1,813,650.00 0.20
600487 il 112,400 1,692,744.00 0.19
300498 AR v iy 85,300 1,674,439.00 0.19
600036 FARRAT 44,300 1,650,618.00 0.18
600754 RV G 27,600 1,610,460.00 0.18
000301 IR UL 121,100 1,579,144.00 0.18
601012 R FL LR R 36,600 1,546,716.00 0.17
600522 HORBHE 90,300 1,458,345.00 0.16
002126 HRES Iy 117,200 1,454,452.00 0.16
300760 L E R 4,600 1,453,462.00 0.16
300682 BAHT RN 66,100 1,452,878.00 0.16
601318 Hh [ 22 30,800 1,447,600.00 0.16
600563 R T 8,600 1,374,968.00 0.15
601117 b 172,400 1,368,856.00 0.15
300207 JRHE 35 61,000 1,290,150.00 0.14
600926 B ARAT 96,800 1,266,144.00 0.14
000333 EMEEH 21,900 1,134,420.00 0.13
600010 BN 586,900 1,126,848.00 0.13
300014 ¢4 RE 12,400 1,089,960.00 0.12
300115 Kk 102,400 1,057,792.00 0.12
000858 MR W 5,800 1,048,002.00 0.12
600276 fE 5t PR 24 26,000 1,001,780.00 0.11
601669 Hh [ g 140,500 994,740.00 0.11
002897 B 16,800 987,672.00 0.11
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52 603806 iR 14,600 970,024.00 0.11
53 002444 ERERHS 50,300 954,694.00 0.11
54 603985 TEE A 38,300 946,010.00 0.11
55 601985 W E A% 153,700 922,200.00 0.10
56 002459 R 15,300 919,377.00 0.10
57 002129 TCL #13f 23,700 892,542.00 0.10
58 300454 RAE Mk 7,800 877,890.00 0.10
59 300850 Bk 14,900 793,872.00 0.09
60 600196 SEEZ 22,500 792,900.00 0.09
61 600905 = Ik HEYR 136,500 771,225.00 0.09
62 601658 M ERAT 164,700 760,914.00 0.08
63 603197 TREERHL 14,800 700,040.00 0.08
64 002027 I3 AR 100,000 668,000.00 0.07
65 600745 S/ NE 53 12,500 657,250.00 0.07
66 000902 B 51,000 587,010.00 0.07
67 001322 i R 35,000 532,000.00 0.06
68 000776 T RAES 33,700 522,013.00 0.06
69 301367 A 2,300 505,011.00 0.06
70 002036 g rf 36,900 456,453.00 0.05
71 300776 IR 3,500 441,000.00 0.05
72 603019 HRHE 18,000 398,520.00 0.04
73 301102 IR AL LR 10,700 393,225.00 0.04
74 300450 SRR 9,100 366,275.00 0.04
75 002929 THE A 9,300 365,118.00 0.04
76 002179 H G 5,500 317,680.00 0.04

8.4 WMEHARER R AGHEARZ)
8.4.1 RitFTAEHEHHIRESTFH 2% 5HT 20 4 KIRE A
Eh: AR

o7 BRI 4 %
5 i ZEARHS, Ji% SR A4 PR N SN T P A EL A
(%)
1 603606 HRIJ7HLLE 7,333,820.00 0.81
2 600519 wMFE 5,524,357.00 0.61
3 002475 DAY 5,180,807.70 0.58
4 000831 Hh [ A 4,855,776.00 0.54
5 300274 FH ' HL Y 4,381,771.00 0.49
6 002049 2OLE T 4,354,116.19 0.48
7 300750 TEEAR 4,345,815.46 0.48
8 300498 i A 4,073,809.18 0.45
9 600048 TR K Je 3,975,987.00 0.44
10 601012 R FL LR 3,938,763.00 0.44
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11 600893 friRsh 5 3,921,849.00 0.44
12 300015 %R HRE} 3,904,663.03 0.43
13 601888 b 3,682,315.00 0.41
14 002304 PR A 3,651,678.00 0.41
15 002414 [ CARN 3,467,344.36 0.39
16 600809 ULy 7 739 3,355,131.00 0.37
17 000963 HERIEZ 3,259,338.00 0.36
18 600760 EPTRY A 3,046,612.80 0.34
19 300059 KT E 3,017,426.04 0.34
20 601899 Heml 2,833,127.00 0.31

TE e AT RN A 94 K S e e RS BN IR LU B ) 3181, AN B SRAE 5 9 A

8.4.2 RISEH W HIRESRFE 2% 5HT 20 4 KIREE A4
Eh: AR

o7 IR I 4 %
P Ji SEARRY JIE B A4 R AR TS A P A LA
(%)
1 601668 Hh [ 2,322,942.00 0.26
2 601012 P LERE 1,783,859.00 0.20
3 002304 FEIT B A 1,730,421.00 0.19
4 300274 FH ' FLE 1,663,700.00 0.18
5 300498 AR v &y 1,599,511.00 0.18
6 300850 oIk 1,587,229.00 0.18
7 000831 Hh [ A 1,520,000.00 0.17
8 600893 Wik 1,189,146.00 0.13
9 000963 HRIEZ 1,081,829.00 0.12
10 600519 DivME e 1,057,734.00 0.12
11 300750 TAEEAR 979,015.00 0.11
12 300682 BT RN 920,407.00 0.10
13 002049 SO6E T 815,101.00 0.09
14 603985 Y I 759,296.00 0.08
15 300760 L EEST 647,645.00 0.07
16 600036 FARRAT 637,021.00 0.07
17 002444 EERH 513,134.00 0.06
18 001979 A 506,082.00 0.06
19 000333 EMEEH] 472,144.00 0.05
20 300014 o481 464,515.00 0.05

T AT S G 3 S A e (RS BN IR LRSS B ) 3881, AN B ORAS 5 9 A

8.4.3 TN HI A B8 RS AR TN B A

A NRMIT
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ez e i R R R BT B 4 2022 SEAE Rk
SENBEERI A (RAS) S 165,879,744.24
SEHBEERIURN (3D BT 25,737,896.63
Er RTENBEER A (RS B sz BN () BRI 1444 L SE AL 480
(RAZ B IR AR A B i) 3141, ANHEMIRAL S HH .
8.5 HIK#EMBF MM SRHIFMFRELAE
SRiah. NRMT
75 575 fh A wRME b7 3 G R PR E EE (%)
1 E X5 62,454,956.16 6.94
2 AT 2 b - -
3 SRR 317,881,574.80 35.30
Hdr: BURYEE R 101,640,876.71 11.29
4 ks 61,321,624.11 6.81
5 v B R % - -
6 Hh I S 303,427,206.58 33.70
7 AR (AT AE i) 31,882,743.25 3.54
8 ERIZEE: 49,861,385.51 5.54
9 HAth - -
10 &1t 826,829,490.41 91.82
8.6 R A RMHE 5 ES T = 1HE LB K /MNEEFF BT 1 R 3R B4
Swirahr. NRMT
b 3 S A
Fe AR 555 44 % HE(K) N RME
E L5 (%)
1 210303 21 ik 03 500,000 51,608,575.34 5.73
2 2028013 2? fuk%ﬁ 500,000 50,835,342.47 5.65
1T 2% 01
3 220207 22 EFF 07 500,000 50,032,301.37 5.56
4 102282133 22 i 500,000 49,460,071.23 5.49
MTNO028
5 019679 22 Hfi 14 420,000 42,287,958.90 4.70

8.7 AR FMME b Ee B E LR/ N B BT B SCRAES B3R A

A AR

JIARRFFAT B ST RS o
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8.8 MEPRE A RIME HHE ST FE B/ DEFRIT LA R &R R T A
ARG ARG AR RFFA ST BB ATL

8.9 JPARIE A FMME oy Fe 4 B 15+E H B RN R4S B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 MEWIARAZEES TR KIBARR KL 52 H 5L Y
8.10.1 #REMRA T ST MBI A AR 4

ARSI AR T AR FFAT AR 1B

8.10.2 AEESERBRILIIH KT BR
Teo

8.11 REHIRAES BT M EFARI A H LU
8.11.1 Ay fit S BB RBUR

A o AR A RSB B AR SN, AR BN H B, BB BB L. 52 5 iE BRI [E T Bt
ELATL S o ARG RIEEENRIE, Siax T BEWNATIRAMBEESRFIW . X iz
AT e MEAE R T, X E AU S MBL G 22 . E AUt st Bk, ERRERE
MMEETRAR AT IR ER IR, 1 HS 5 E GRS .

8.11.2 & HIRA G A E G R A5 25 40

ARH AR AR5 B G 02
8.11.3 A1 H it {H BBV

.

8.12 BBRAEMEME

8.12.12022 ¢ 3 I 21 W, #Eh AT IR EbRAEI B (EAST) RGEEE it & A B Ok A R TR ik
AN RSTHRHE EAST Hidfs . Ity 90 K UL EBERARAT EAST Bdla S5 ik i LS 0L, ol o [ 4RAT £
GBS R Ty (2022) 95) 453K 420 JiuHIATEUL .

2022 4E 3 H 21 H, AOVARAT RIS E AR HEEEE (EAST) RGUEMHE i & S B R A7 7R R 4R O ik %
55 EAST Bt RIRIEB AL H S EAST Bl S ot Mo, ol b B ARAT CR A B i 7
Zihgey GRERIETIT: (2022) 12 '5) 45T 53K 480 /I oiATEUE Tl 2022 49 H 30 H, fRll4R

ITRIFRWV SSATAE (D) VENTEBENIN, (FAE AR S BT A IR I = 5 8 B b BB AR o (2) FRITHE
5 58 jidk 67 7L



o R R R R R B 4 2022 SRR

BNV 551 S B S SR N SR, AR B BIAL SRR AT A, w R R ARAT ORI e B B
2 CRRIR STy (2022) 52 '5) 455K 150 5 JCATBUL T .

2022 £ 3 1 21 H, EZIFAAUT R R E RS (EAST) R IR M B kA A AR RIE
T 90 R LA R BT REN EAST ¥ . Ik 5 Z At Bk 55 EAST Hdls ik ;g I, 4t R AR AT IR
BB S R e CRARI ST (2022) 85 44T 113K 440 JI LT B T .

2022 4E 3 H 21 H, EERATHEERHELEDE (EAST) REUEHRE & L EIRIRIE A R ARR
B EAST B E w2 . 6 90 R PA B3R AR A EAST Hs A7 75 22 S i ;S 100, 4 b [ ARAT
PREG I B B R 2 CHRARIR T vy (2022) 19 5) 45T 1K 460 J3 JCiIAT AL T

2022 £ 3 21 H, TRHATHIEERHELEEE (EAST) RGERE & KEdE A I A
EAST HURTEAEMZ . RIS TER P 551k 5S EAST bk S, ol e B AR AT (R W B
B R GRRIB T ey (2022) 115) 45T $13K 360 JIJuhIfTBUL .

AREE G Pt IR UES B 08 D SRR 1 A A w48 Rl BE RO

A IAN, ARIESF B HT 4 HARUE SR I RAT AR B R BT RAER, WBRA R
HHAT—E R Z B ATFRETT . AT

8.12.2 AR R IMAT T2 B R, AAFAEIR T T 2R [ e A0 R SR e AR IR

8.12.3 JHA HAth & TR B 7= H B

il

B ARt

¥ AR A

1 A7 PRAIE & 94,243.74

2 JSZHC IS S

3 S HC R il

4 IV ilDS)

5 ST R 0.99

6 HoAt 2K

7 et

8 HoAt

9 &=t 94,244.73

8.12.4 HIRFFA ML TR BIH I AT R Bt 37 A 40

559 jidk 67 7L



MRS RN R AT S B G 2022 44 JIEAR 55

SRRAL: NIRRT

i B4 T
P fi gAY fiigr 2 VI IKIED

118 EL A7 (%)
1 110059 TR A 10,912,634.52 1.21
2 113052 ol fi 7,386,633.53 0.82
3 113044 REH A 4,184,838.22 0.46
4 127032 TIAT e ot 2,732,314.85 0.30
5 110067 He12 B fiit 2,630,655.28 0.29
6 128136 SR A5 1,709,624.48 0.19
7 127061 FAR A 976,285.00 0.11
8 113024 % e fiit 670,892.36 0.07
9 110079 PR % 5 325,370.43 0.04

8.12.5 FARKHI 44 B h A e IE Z FRF LA B A
ARH AR WA B+ 44 B S AR AT A7 AR 52 RS DL I 52

89 ESMPFRAANGER

9.1 MIARESHIRFE AN BEFFAENGH

Brgeps: 4y

B N&5H
o FEANF | PHBFEEN IR Ak e N e
13 B ) s N
() L N RSt o =Y
A F Al
WL 8 AL 1
B FENGR S A 2,742 318,890.00 4,999,000.00 0.57% | 869,397,382.56 | 99.43%
b o et 100.00
2 N C 517 65,941.84 0.00 0.00% | 34,091,928.71 o
0
&it 3,259 278,762.91 |  4,999,000.00 0.55% | 903,489,311.27 | 99.45%
9.2 HiIXREEBFEANMNLANRFEELARELERBN
IiH D& ) Fra s ¢ 1 J 4 B 451 L A5
T FENR S A 0.00 0.00%
B ANTE ML B
e FEN R C 0.00 0.00%
HAKES
f=ann 0.00 0.00%

560 jidk 67 7T




e A g U S P B

4 2022 FAEEA

9.3 MIARESEHANMLNRFFAELFTFRAZEEHBEE X MKIHES

A FE FRPE BN GBI 95T AR 12 A e U BRI B XY 0.

AT ) JE < 22 PR AR 0 AU B AR X 1R 0,

810 JFFBMAZEEHHZES)

BT A
TiH BT A N i C
HEERAEMH (2022 48 A 23
955,069,255.54 42,123,875.82
H) F& 08
HEEFAEMHREWRE IR
3,326,984.93 61,708.75
Fe & B B YA
Ve B4 A A H E RS
83,999,857.91 8,093,655.86
R4 SB[ A
SERARHRBEWR S IR
TP
AH A HH HA AR B 4 40 B i 874,396,382.56 34,091,928.71
VE: RV A E N B S T[] 40 B0 B 4 R )
§11 ERKFHH4HETS
11.1 EEMHRFE ARSI
A AN TR S FRA AN K ST
11.2 EEBFEAN. BEREANNENIESTERTHERANEERS)
1. AMREHANAIESENERNFELHIT:
2022 F 4 A 30 H, HEEEFAKA T (B uEEEHARAFT RTEHEREBEEBEENAS) ,

WA S E A EREEEE
2022 £ 12 30 H, BEE BN KA 1 (k@B HARAR KT HFEEER
fEERE ARG E AN REEEE .

2. AMEMAARRESILE N LT R E I TERANFZS W T
.

He1midker L

AR AT,




MRS RN R AT S B G 2022 44 JIEAR 55

113 WRESEEAN. EEWMT™. ZE&HELFHFR
WA T RATEG = FESFCE S R R IR T TEI AR M 7= 1
IS/
11.4 BE&HHRIZHHR
AR 1 P9 TG B N T R
115 AREHFA RS REMEREMEH
T
11.6 NESHITHISTHIESFER
AR Y AR R SO A B e T T S5
5 A B N S AT B AT 22 VT 5 BT AR SRS 45 9 A RS T 81,000.00 TG
H AT B U AR AL T RS IIESLEIR . ARESAREMNBRES .
11.7 BEA. BEAREEREBEANRAZEERLTSHER
1171 BEARAREEENRAZBERLTTEHERL
AR ST T N B e e G BN R RE A B T A
1172 B ARERFEEN R ZBESRLTTEHER
ARG W TEFEE NS PO BN 5 32 FE A A 1] S5 A 0L
11.8 FE S AR5 BITA R IE
11.8.1 ZEEMHAESR AR5 BT T RERE RSB R
i ARG

it NS AT Z S5 R B 4
T 5
N s b7 2 AR b 2 AR ‘
J5 Pl 4 PR HIE - - &IE
FRAE 4 ST L 14 4 MER
HE
A e Eb 1]
E =B 2k g5 3 146,813,070.63 76.62% 135,983.14 76.63% | -
AR 1 26,008,053.04 13.57% 23,961.30 13.50% | -
ZAEUR 1 18,796,517.20 9.81% 17,505.36 9.86% | -
ESpERnesS 1
HEAES 1
R 4
RIS 1
TR 1
T 2R 1
P2z iF 7 1

62 jidk 67 7L



o R R R R R B 4 2022 SRR

P P E T 1
[l {5 I 75 1
TE: 1. R RS Tk BbR
HEETWNGTUEPHEREENN, G HR S BTG KL H, iR
(1 NG, il B @ermsmlE, JFemeiteisEmBERERER, W,
WIS, AEBEAFXREATA % s
(2) BFFLsL s, A e ME e LI Ior R AN R, R AR SV 5 T2, Rt mR
BRI TS AR 4 T R 55+
(3) HA MR E R, SRSl 2 %A 1E, KRB SN BRI, A&
H AR

(4) HoAbAy M T H & A AR a5 Bl a1 E % R

2. FFHL IS 5 BOnIR R T -

(1) X525 B TeAs ik 75 18 (1 43 5 AR 55 1EAT VP A

HUAHSGHR T 122 LU RN SR A 3RS 5 B e PR aE A (7 R AR S5 VRAN IMi), XM =2
Dy BTG R AR 55 o R AN 45 S AT VA

(2) G (Pl o HociFHIZR)

SRR R SARIE S 5 e R SR e PP S5 R, BROLGE LB s, S CGRriisc %
FICHIE B A% RD, XHUUHTIE 5 7 B TC ) b AR A S AR REAT 13

(3) BIEAE Hy e 40 B AT 73 3 v 41

NEIYE SRR (HHEE 5 BITHIE % R) RN TR SR P I 45 Rt AT
%, FEEHEHREN.

(4) Wil SAmFFLE N

HEEHANSEAERMZFREIT GERZ S PO A0, JREmEEtE .

3. st A P BE AP 5 7 A8 5 BTG I AR T U0

2022 ¢ 1 F 5 A P FEEAE Hh [ SRAT B SR BIE SR 122 BT 54442 22 5 H.oT
2022 4 1 H e A A8 A Hh [ ARAT O [ IR 27 _E A2 i 38584 22 5 ot
2022 £ 2 J 5e A FHFEEAE SR AT B E 2R 22 AL 28 BT 720223 %8 5 ot
2022 £F 9 H 5e AL AT AR R ARAT 1 T ZAE R IR AC T 005158 42 5 H7T8

63 jidk 67 1L



o R R R R R B 4 2022 SRR

11.8.2 EEMFUESA TR 5 BIc#AT MEZF IR K 1E 5L
A NRMT

532 5 0952 BUF2 5
7 241 7 24 341 ] 7 24 7L
#Eﬁg$f< N N N N N
BAEGH | B | R | WRZH | REEH | R
Hif L Hif He LR
230,369,146. 5,359,530
IS ! ! 989 ! ! ! 549 - -
[ 288 e co | 28:98% 000.00 85.54%
KAILIES: 72,300.00 0.01% 906,000,0 14.46% - -
00.00
By 564,351,769421; 21.01% ] ) ) ]
[EEiES - ! : : : i
ERIES - - - - - -
BRI - - - - - -
S - - - - - -
RIS - - - : : -
ES) - - - - - -
FaiES - - - - - -
ileepnes - - - - - -
EE - - ! : : i
11.9 HAttEAREH
5 AT VR 7 R R R R
IS AT IR A T X T HEFATFSHEIE | P IEEN S 4 v T4
1| BRI SUATH Gl TR TN | SRS %18 | 2022-01-06
At EBA
s \ Y [R5 22 ¢
, | wmmeEnaRATRT sREanen | ORI
PEE T {200 A e AT SR T R B A o sy
7
‘ e [EE s 2B 4 b T
e = INF] TN E g 4 AR B T
g | FERBERAARANKTAAREEEN | o mupnammss | 20220315
o E WS
‘ | R s T
4 '—'%/\/ﬁ’—t ASSE %—‘E‘Hﬂ
4 ﬁfmﬁgﬁﬁ@A7%$ﬁﬁ1 AR R AR | 20220030
o E WS
‘ , e [EE s 23 4 b T
T ——
5 | AIRAURRIE R S AT B A A F] SRS | 2022-07-22
R A A
7

64 jidk 67 7T



o R R R R R B 4 2022 SRR

‘ , R 2 el T
A S T SR B B A R
6 iiﬁmh# RIS IIRE | ogsimammunes | 2002-07-22
i WA
R W 2 el T
7| BRI S R S 4 AR T ol A T R 4G | 2022-07-22
EHA
O 2 el T
8 | BB S R VO ST Y T ol P T R 4G | 2022-07-22
EHA
R W 2 el T
0 | ELRIEBSRIIER RS ENITE | BRI A RS | 2022-07-22
EHA
e e | PRI A
BB IS BV & S b i | I 2 i T
10 A) 4t A 78 R 0 2 ) Rl A 2022-07-22
) T
e e | PRI A
BB A I (e | L ISR T
1 C) il b VR BT ARy SN | B 2022-07-22
' T
N NEETTE
e T B i
12 AT AR L (A 2 %Huéﬁﬂg A | 2022-07-27
T
‘ %‘A%/\
ST BB S R Gty | e SR Tk
13 AT AR L (A 2 %Huéﬁﬂg Al | 2022-08-02
T
‘ \ i U 2 3 e P T
e A 0 T S I e o 2
g | PRGOS RS SR i e | 2022-08-24
o T
i s 2 3 e P TP
£ ""'%‘ :’5‘5»} INF] D INF J'L/\ -k AR
15 ;;QfgiﬁﬁAj%$Ajh?kﬂ§: TR 7 484G | 2022-10-12
i A
o \ N s 2
o | EEEEEmARARREAREARES | AR
VO T R 2 SE L AR SR B A 5 FRIRIRT 2 TR
EHA
N \ T
YT B ORI S S FEH ity | P I S TR
17 ‘ P MUERI N = 5SS | 2022-11-16
WEIE L HEA RO A
EHA
- o . s 2
B I A T AT R | LRI GRT
18 IO L " 23 DX iy A 2 ) PR 3 25 2022-11-24
B AR IO R 22 64D e
R
‘ O 2 el T
£ '_'%/\/5'—‘ /\ﬁ Y /\ﬁ 1 V2 ¢
o | EBERMHIRAFRTLAETELN | ot mmssats | 2022-12.08
o e
YT Mt T A2 5 T AT K TAT ELE B | o S M o 1
. i% GO TR TR RS | PR R |
x

GES IR STl PAT

5 I 1 4 1 P 4

65 jidk 67 7L




Moz i i AIE IR 3R DL R 4 2022 AR AR R

B
I 20
| EFEER TRtk | ERERERIR
AR I 2285 = - S
A
PR 2 A T
EATIRA T XTI
22 zA% ERAMRATRTAREREAN | gy a s | 202241230
ol A

e BT O O NI i R B R4

812 RUmaBtBE PRI HAME TSR B

121 HREHA R—BRERAZE SO AR EGE T 20008 5
Too

813 AAXHEX

131 HEXHEFR
1. (DR AR R R A )
2. (RN AR R S AR A )
Mg 5t 2 R S5 P50 B SR SO
4. o [EE 2 L e 22 T A5 0 B UE S 8 R 4 ST IR ST
5. AR 75 W AR b EIE M 23 4R e AR AR B A TTHERE 1) % T 75 S
6. SEA AN AR BRI A )
7 FEGATE NS SRS ATE L P
8. Mz B G AT IR m) B e ol 5 R

]

w
J

13.2 FFmH R
REEEHANIESITE NN AT, T EESE N BN, http://mww.huaan.com.cn.

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

5 66 jidk 67 7T



e 2 o RUE TR B BT 4 2022 SRR T

B ESEEERAF
—O==%#=H=+H

67 jidk 67 1L



	§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 管理层对财务报表的责任
	6.4 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


