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HrE R 2,461,413.84
1
1 £t
Sz Y [ ) 4 i %
SRR 40,000,000.00 ] i i 40,000,000.00
J=wk
NAIE E K - - 41 2,018308.76 | 2,018,308.76
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] 28 2 B2 W1 SRR & E 7 43 BT 4 2022 4 S 7

AT 2 [A] 32K 497,766.84 497,766.84
NAT R FE SR 750,028.73 750,028.73
MATFEE 7 208,341.30 208,341.30)
AT B R 2% 2 43,456.24 43,456.24
N AZ A B 54,256.03 54,256.03
HoAth 471 45 549,799.55 549.799.55
ffit Tt 40,000,000.00) 4,121,957.45| 44,121,957.45
588,633,049.84 939,587,109.0)

| B B 158,677,378.60) 2,461,413.84 189,815,266.78
6

T RAFRAARIE G KGRI EANE, %A 20 00E A 3 F08E O H B H

HE TSR,
6.4.13.4.1.2 R 2 R () BUBR M 43 BT
(585 B 2 A HoAth T 37 2 A A2
X BT P AR H 5 4 BT 1 E
FAE TR A JT
A U A B A 2 mgR . NRMT)
BARIIE AR AR
2022 % 6 A 30 H 2021 £ 12 A 31 H
TG FIR Tt 25 ML S 2y 18 b2 115
TIIHFR TR 25 ML T HhnZ 19 wWhnZ 115
6.4.13.4.2 SN XA
AN RS A2 F 4 T EL A S A (B B R R B &9 & R ANV AR A i R AR s i AU . AR 4

RIpT A Bt S St AN RS, PR TG BE AN XU -

6.4.13.4.3 FH ARSI R
LA AR b XU 6 35 4 BT R 4 L AR (B B AR R B 97 IR Bk T 3 R 3R RNV SR LA

FRI T S A% R R AR B T A AR BN KU o AN < 1 B BT T LTSS S HOAESR, v I FL A A% XL
B R B MIEZR RAT TR H B 2B R DL BURF PR IR, n] BERIE THIESR T S B AR B s i 52
Wi o

AR et i BB A ) 0 BIOPG B AR L A A A S, P AR A IR S < 5 ] POt S B AL LA PR 225K
BATHR IO E . MUAh, ARG A BN DX ARG TR MIEF ik st iz, EiisH £
ol BT A B AT XU P &, B3 VaR(Value at Risk)F8 bS5 AR AR 5 4 T I 098 2E AN b XU

D By AT S R USSR AT ER R AN ]
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] 28 2 B2 W1 SRR & E 7 43 BT 4 2022 4 S 7

6.4.13.4.3.1 AR RS KU ML
S, NRTT

ZN PN AR
202246 A 30 H 2021 4E 12 H 31 H
e ih 4 T i 4
ARE 1HE LA ARME 1HE LA
(%) (%)
39,763,228.5 182,232,050.9
A G M b e — IR AR R 1 19.44 ] 19.39
Ao VE G R 7 — R R Bt
AoV e — St R AR Bt
ATAE R B 7 — BUIE R Bt
FoAth
39,763,228.5 19.44 | 182,232,050.9 19.39
&t
1 6

6.4.13.4.3.2 FAA#E KUK FRIURRAE 53

2022 9 6 H 30 H, ARIEGFA RIS GRS RBHE A SOAE G HESF 57 AL 20%, H
PR T R F AN AN AR LAA M T S i DR 3R PRI AR B 0 T A 2k 4 14 B 7 G E R R (2021 4 12 7 31
H: [[)o

6.4.14 ARME
6.4.14.1 &R T AARMETER T E

AFME TR RIURIZ G oo o (B THE AR T 5 B #1255 SR B BT & R B I

By

— 2K R R B AR TR R T 3 R R R R A
SR BRER R U A AN O B 7 B 5 LR B ) % W] LS P i A\ AL
=R HRB P B AN AT I R A

6.4.14.2 FEM A RMETEN SR T E
6.4.14.2.1 FEXREM T AKARME

Hhz: NRMHIT
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NS E TR R TR R X

AWK
20224 6 A 30 H

FEIK 38,030,633.09

HRER 167,279,231.27

F=REIX 1,732,595.42
it 207,042,459.78

6.4.14.2.2 A RYMERTR R IRIEI K E KZES)
A 4 DA 3SR U TR 40 R S TR A H RN SR R TR e e (R e e

X FESRAE 5 B L R A, & I R 5 5 VS R (EL R BK R A I 128 5 A
TR BUB TAEATFRATEG N, RIS TAEM H 228 5 G IR H R 38 5 A& R A &
PR S A R S SR AN BT K A OB FUN B — Z ks AR ik A VA 88 o SR FH AR AN T R 5 i A A0
T BRI, B A ORI EE A 07 A SUME R R 28— R IR =2 IR
6.4.14.3 FERFEEMI LA RUME THE KSR T B3 3

2022 4 6 30 H, AEGARFFAAFFLLHI LA SUOHETHE R SRTT™ (2021 4 12 [ 31 H:

).

6.4.14.4 RUUA RMETHER &R T A< A
R/ IR e TRt e S R s - e ] VAL L TS (Rt i = W L QT | = RS A I

EAZEIR /N

6.4.15 B T EMEM AT vHR R T Z U I AR IR
B B UGTR H A SE G0 7 B 0 A 21 2 T

7.1 BIREEFE A EHER

7 BEAGHRE

eRRA: NIRRT

N 34 M BRI L
FFs i H Rl Bl (%)
1 IERE & 39,763,228.51 17.68
He JBRE 39,763,228.51 17.68
2 B R e
3 [i] 5 Wi 2l # % 167,279,231.27 74.38
Hrr: fiip 167,279,231.27 74.38
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] 28 2 B2 W1 SO IR &5 YR R B0 BT A 6 2022 4 A

RrESCFRIESR ; 3
4 nEEER % - -
5 G RAT A PR ; 3
6 SENIREE G flgt 7= - -

o S [ ) 1 SN GR  4 i %

e
7 AT RS H AT &A1 5,125,515.61 2.28
8 oAt 25 T % 7= 12,720,046.23 5.66
9 ann 224,888,021.62 100.00

7.2 MERETIL S RO B ERRAS

TR e NME G ﬁg/ﬁ\ﬁi:i%{ﬁtmﬁu
A VSO NN O 1\1 2,087,866.00 1.02
PRI - -
gl 28,676,928.97 14.02

HLJ0. 7. R BOKAE = R R - -

FEHI - )

F bR AN ) 625,491.16 0.31
G ikt (TN eyl 1 el 2,795,786.00 1.37
H ERERIE /84 - -
I 5 RAER . AR BRI RS 862,556.67 0.42
J SR 896,352.00 0.44
K M 1,560,204.00 0.76
L R BRI 55 I 5l 1,164,650.00 0.57
M FHFARE A AR S5 480,044.57 0.23
N K FREEA A L it B - -
0 JE RS AR 55 - -
P HEH - -
Q AR TAE 16,234.14 0.01
R Ak AR E AR R 597,115.00 0.29
S gia - -
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&1t 39,763,228.51 19.44

7.3 JARIEA FOME o B B A LI R/ INHE R B BT B AR B A A
SRR AR

i B G
Fag | B i S5 A4 HE(K) AV
fHLEHI(%0)

1 002372 G ) 88,600 2,129,944.00 1.04
2 601012 PSR 25,840 1,721,719.20 0.84
3 601111 Hh [ [ i 144,500 1,677,645.00 0.82
4 000568 FINEE 5,800 1,429,932.00 0.70
5 300498 AR ira 63,800 1,358,302.00 0.66
6 688223 mm YR 93,507 1,353,046.29 0.66
7 300750 TEAR 2,400 1,281,600.00 0.63
8 600600 T L 11,900 1,236,648.00 0.60
9 603369 At 2% 23,700 1,208,700.00 0.59
10 601888 Hh [ A A 5,000 1,164,650.00 0.57
11 688690 PR 11,558 934,001.98 0.46
12 688363 HRERAEY) 6,382 907,392.76 0.44
13 603517 LR AT 15,400 890,428.00 0.44
14 600223 BRI 81,900 858,312.00 0.42
15 301035 TRy 10,064 829,776.80 0.41
16 603816 Joi 2% 5K J 13,260 750,913.80 0.37
17 002507 W 21,500 742,180.00 0.36
18 300776 IR 4,240 732,672.00 0.36
19 001323 e By 14,873 729,669.38 0.36
20 002714 W R Ay 13,200 729,564.00 0.36
21 300260 B RAL 14,300 727,441.00 0.36
22 603566 LS A 27,200 727,056.00 0.36
23 600048 TR K Fe 40,200 701,892.00 0.34
24 000799 TP TR 3,600 668,916.00 0.33
25 002463 VakiNiv gl 45,000 664,200.00 0.32
26 300595 K7 R AR 11,600 663,404.00 0.32
27 300496 HEHIE 5,000 652,400.00 0.32
28 603233 KZHk 19,300 604,090.00 0.30
29 300144 RIE 38,900 597,115.00 0.29
30 600690 HIRBR 21,300 584,898.00 0.29
31 002352 e =i 10,300 574,843.00 0.28
32 603885 HREMLT 30,200 543,298.00 0.27
33 688526 BHHTAY 20,699 537,967.01 0.26
34 002812 BAER A 2,100 525,945.00 0.26
35 603737 =R 4,000 517,720.00 0.25
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36 002594 Al 1,500 500,235.00 0.24
37 603019 HRHE G 17,100 496,242.00 0.24
38 300122 BRAEY) 4,300 477,343.00 0.23
39 002384 RILAG = 20,700 474,651.00 0.23
40 688032 ARy 537 467,727.00 0.23
41 002206 RS 72,200 456,304.00 0.22
42 002007 et A 19,900 453,720.00 0.22
43 000776 7 RAES 24,000 448,800.00 0.22
44 601628 i E AN 14,400 447,552.00 0.22
45 002371 77441 1,600 443,392.00 0.22
46 002920 1 3% 4 2,900 429,200.00 0.21
47 688046 ZiREAY) 14,616 428,248.80 0.21
48 688236 HFALERST 21,511 425,917.80 0.21
49 000902 HEF 25,100 423,939.00 0.21
50 300415 % 21,400 390,122.00 0.19
51 000657 o R 14,300 214,500.00 0.10
52 301120 BREA 10,311 182,450.94 0.09
53 301117 FEGRHL 2,616 145,922.50 0.07
54 301158 T Ty 3,783 78,697.42 0.04
55 688171 iz R 2,821 64,234.17 0.03
56 301217 e ek 4 3,050 45231.50 0.02
57 601089 ey ] 1,749 36,816.45 0.02
58 301215 YR IR 4,743 30,307.77 0.01
59 301207 M2 481 27,138.02 0.01
60 301216 FiILH 807 24,080.88 0.01
61 301096 HAWEZ 272 21,488.00 0.01
62 301263 RIERE 682 21,401.16 0.01
63 301219 ipu N4 216 18,969.12 0.01
64 300834 EREIA 606 18,198.18 0.01
65 301123 ZERH T 656 16,655.84 0.01
66 301103 fi] IR} 507 16,234.14 0.01
67 301097 Rat&IT 249 11,909.67 0.01
68 301116 kg 577 11,805.42 0.01
69 001268 &k % 409 11,337.48 0.01
70 301196 MERM R 271 10,167.92 0.00
71 301222 I RARIEYAY 332 9,614.72 0.00
72 301135 Tify A e 338 8,875.88 0.00
73 301138 R AEHL 285 8,763.75 0.00
74 301279 SIERHY 296 6,751.76 0.00

7.4 REFARERRASHE KRR

7.4.1 RiH LN SHE RIS T 1 2% BT 20 4 KRR B4
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o AR 4 Bt
5 Ji SE AR JIE B A4 R EN L S DN FEEHE LA
(%)
1 601238 JREEH] 5,181,197.22 0.55
2 601012 (5 ER82 351 4,753,004.00 0.51
3 300144 IR 4,503,815.00 0.48
4 000656 ERHR A 4,258,886.00 0.45
5 301190 KB 3,718,686.00 0.40
6 600048 TR Je 3,592,582.16 0.38
7 002812 BE A 3,412,029.00 0.36
8 300498 B 3,229,265.00 0.34
9 002001 AR 3,183,054.80 0.34
10 601628 PN 2,685,454.00 0.29
11 601865 LEE LS 2,563,864.00 0.27
12 300331 DN 2,528,343.00 0.27
13 601318 H [ 22 2,517,470.00 0.27
14 002372 Gt v 2,470,124.00 0.26
15 600030 S IESR 2,354,796.96 0.25
16 002314 L 2,314,926.00 0.25
17 002371 677441 2,298,951.00 0.24
18 002463 VAR 2,272,097.20 0.24
19 600585 TR 2,199,711.00 0.23
20 688028 TRIR s 2,167,004.62 0.23

E: SRAESHHL RN S RN LA E R A, A EMRA 5 .

7.4.2 RitSEH SR IR S B 1 E 2%BET 20 4 KRR B4
SA: AR

i B 4 Bt
5 Ji SR AR JIE B A4 R A RS A P HE LA
(%)
1 603229 B2 9,748,786.56 1.04
2 000776 IR UESF 6,818,106.00 0.73
3 301035 MEES gl 6,594,885.00 0.70
4 002241 ORIy 6,021,057.00 0.64
5 002436 MeRRHE 5,797,944.00 0.62
6 601012 P L4t RE 5,473,039.60 0.58
7 600030 H S IES: 5,190,550.34 0.55
8 300014 ¢4 RE 5,118,733.00 0.54
9 601688 HBIRIESF 5,034,447.11 0.54
10 601238 IR EEH 5,009,758.24 0.53
11 600036 R HRAT 4,953,958.00 0.53
12 000786 JeEr 4,802,732.00 0.51
13 300750 TERAR 4,513,015.00 0.48
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14 000792 SRR A 4,313,427.00 0.46
15 688075 ZIEAEY) 4,092,242.77 0.44
16 300776 RO 3,855,006.80 0.41
17 300260 BTN 3,639,090.00 0.39
18 300144 RIRIE 2 3,611,828.34 0.38
19 300373 AR 3,489,313.00 0.37
20 600406 L R i 3,474,685.66 0.37
VE: SRS B A &8 (B AN e LLRGAZ B A, BRI 5 A .
7.4.3 TN B 2 0 % 32 R E AN B BT
Az NRMoo

TNRERRA (D) 85

165,707,171.53

T BEERIUON. (AE) S

273,143,285.05

T SRNBEREAR . S BRSNS S s e (RS i sl LIRS B 3181, A% 7€
MR 9

7.5 BIRIEGIR R RNGFREAS

eARA: NRMIT

o 4 B P A E L
75 fii g7 ARAMME
Bil(%)

1 K fi7 19,585,446.47 9.58
2 JAT A - -
3 b i 77 20,483,221.92 10.02

Horre BURME SR 20,483,221.92 10.02
4 | A g 46,088,687.67 22.54
5 il SR 55 - -
6 HOH SR 61,554,918.08 30.10
7 Al (AT AS #f5) 19,566,957.13 9.57
8 ERIZea - -
9 oAt - .
10 | Ait 167,279,231.27 81.80
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7.6 SARIZ A FMHE o 3 & B 5 E LB RN R O 48 A5 35 B R B 4
EEA: AR

- N b 3G R PR
Fs IR 555 44 F5% HEGK) Ny XD
E EEBI(%)
143244 17 6K 02 200,000 20,739,835.62 10.14
2 190214 19 HFF 14 200,000 20,483,221.92 10.02
019641 20 [E 5 11 191,210 19,585,446.47 9.58
19
4 101900926 s 150,000 15,525,563.01 7.59
MTNO013
19 KH
5 101900332 150,000 15,179,194.52 7.42
MTNO001

7.7 FARAE A SO E o 2 & B E LB R/NEE R B BT B 7 SCRAE SR 0 A 4
AFE G AR IR ARFFA 7 SFFIESR -

7.8 WG HARE A RME 55 & B E BN T T2 R &R IR A4
AIEEAR G PARR A TR

7.9 AR FME o 3 S B A LB RN HE R AT T A2 BUE B 4
AIE AR AR R A BGIE

7.10 IR AR S5 I B G 532 5 16 L i 3

AT AR W AR B E G0

711 BRA GRS ME

711 AR AP B S B R RT - 2AE R IR AT T4 (BRERIUES EITFAT RSN B i 0
IS SR AEBAE IR S it H AT — 2B AT ST AT S,

KTz J 8 53 SR DR i 9 R 5 45 2 A BOR W 4R I RS ME AT AN BUAE . XU 42 78 A7 A
A RESEARE AR, (5 ERNRZ R A WG4 BB I A R 55 2 =]
HRHI, EMAE . RSB AT EE, 20ORBIMEENM T BB RE . AT, 5t
AUOE EORSRET .

[ I RARAT T I@ o SCHU R AR . #54% EAST $di: AR fblE s RGBS M BUR G
SRR H SRR T BIH RASE ARG, WSO H AR R A S E Rl R s i AR A

2 59 T3k 66 7T



] 28 2 B2 W1 SRR & E 7 43 BT 4 2022 4 S 7

R A IAEF O WEANGEAE B ILER, USTHAY, R SO 0 A HER; A5t
FPHE BN AN ERAEFAEA REER ™ ST E TR i, FRERITR R,
[V L 55 AR LS FEAT SR i) P4 B AR R BRI 72 s SRIVDTRAE DT R8s Sy PRI aE e = & A
R, B VTR R AR F IR THRIOE: R SRS 58 50 T4 Bl A 2Kk DT X
[ <R 53 A FIHR SRR S, RGN FMLAEFOL S8 P DL E A7 SR RNE A7, RN
FDLAFFOL S5 B, USRS B A RIAL, T e B8 St BNV 55 ARAZHIE m) 15058 35 70 70 45 i B0
PR BB AR AL GRS O IR B, BRE I, ERUTIEAL 55 RIS H A S AT
TARNAA RGP R 3 BB L B OR U 9 WM 55 ) 9% BT ANRF s F AR
B GEHORE A 73 35 e S LR (R B e AR RINSERIME B HAk K R=IHE
JIRAR . Wi O DA WA A e A B [ ) R L ) LR AN B SR SR AL, 2 R B I
ATIR ST

A E I LR A A S AT AT 1 K RIS, IO IR A A AE R R 2
208 ORI B R P AR BRI SRR, X "R B E AR P A S B . ARG B
ARELXF % 2y F]EAT BRERHIE T o

7112 FEEHBHIRTHRAUETF T, B B8 T 2 e RS S SR P 2 A s O

7.11.3 SR FAt B TR A B

Bhr: NRMIT

JP'5 EA S &

1 17 R UE < 116,770.40

2 NS B 12,552,564.72

3 vl il

4 ITlieil)s)

5 AT FR R 50,711.11

6 oAt sk

7 e 9

8 oAt

9 &t 12,720,046.23

7014 JIRFFH KL TR BT 5 345 25 B 40
AL NRMT
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[ 7 22 72 W SO ATIR A BIE S5 4 V66 4 2022 AE rh IR
7 3 G P
7 AR Tt 57 AR ~RE
B LEH (%)
1 110063 & 19 %15 5,600,299.91 2.74
2 128048 FRATH AT 4,062,841.20 1.99
3 110053 IR LA 4,040,161.91 1.98
4 128035 PN R 3,728,651.20 1.82
5 113042 R FEATT 950,931.35 0.47
6 110079 PR Aot 588,827.33 0.29
7 110082 IR AT 225,537.59 0.11
8 110076 TE L3 103,661.84 0.05
9 123122 0 85,677.53 0.04
10 113616 FIREEAR 42,148.32 0.02
7.11.5 HAR AT+ 48 B 2 A A7 1R i 52 PR 17 L 156 B
SEA N Mt
TR R | HRETE | AR
}?% Xm{tﬂ Eme%fd\ 5
~RINE EERIICA) R
1 688223 pn AR BEYR 1,353,046.29 0.66 B e
8 EEMFEHEANEE
8.1 HIREEMBRFAEANFBEFEANEH
AL Ay
FE N0
HEANF | PHFEEN IR Ak e NN
1 B ) ‘
B e L% R s
B 140 B 14
L ] 2 E A
LR
4,625 11,954.81 | 29,973,656.85 | 54.21% | 25,317,355.95 | 45.79%
fHEA A
LR
29,812 959.75 | 25,454,351.86 | 88.96% 3,157,670.20 | 11.04%
’H‘/tlﬁ =
&1t 34,437 2,436.42 | 55,428,008.71 | 66.06% | 28,475,026.15 | 33.94%
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8.2 HIREEEEAKMLARFFAEEFEEHHRL

TiH By ) ESERY TS (€D 1 J 4 B350 L A7)
[ 8 % WS AR A
E 2% ﬁ}%%Aﬂiﬁ/tb 9.244.61 0.02%
FEEEH AT Mol A
[ 28 2 WS AR A
R Ae | “’%CH”““ 28.70 0.00%
&1t 9,273.31 0.01%
8IWRELSETEAMMIANRFAEEFBRNELS LT EXEFRIER
iH By ) e manErBEXE Cht
[ 28 22 jE e A U AHR & 0
ANF|EPERANG ., H A
SRR 5T [ 28 22 e A AR & 0
B ATt & C
f=ann 0
[ 2822 e A AR & 0
A
AIEGIEABFAEARIT | ERZFE S fTRE 0
AN A C
f=ann 0
9 FFFE L )
BT A
iH [ 28 22 Bl e B SUAHR & A E 22 e AR A C
HEERAEMH (2014 4 4 A 30
206,2 1
H 54 i 06,276,995.18
A HH AR ) 3 4 4 0 i 238,985,187.74 132,964,798.00

AR AR T I < e R 1 A

2,795,702.28

20,459,315.43

Pols AR T I S R [ 473 0

186,489,877.22

124,812,091.37

AR I R AR B A

AR T IR I 0 AL A0

55,291,012.80

28,612,022.06

10.1 ZEHHHFEARZHRK

10 EXFEHER

IREHIN, AT TG BT A N RS R
102 ZEEHEAN, ZESTEANENESTERIHERANERS)
RN, AFEEE B R A E R NSRS,

WEHIA, AESIEANNL TR STE IR EERANFEZS.
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103 B RESEEN. HEeW™. E&EEWFKIFL

IREHIN, AT TCW SR~ FlE B B s R R S AR A BN R
PR AT LS R R A I
10.4 ZEEH R HHR

WA, AT GRS L
10.5 AESHITH IS THIESFER

WA, ARG IR TR S5 B TS 55 BN B K TE P R TS5 I CRpR Rl &
(OF
10.6 EEAN. HEARERBREEN RZEEBLTFHFL

AN, EEEBA REIRE AR EE BN QAR ZIEE AT .
10.7 B HIESR A 73X 5 BITHA RIE R
10.7.1 B RUESS A R 5 B o7 B R 8H REATHEIR

EHEAL NIRRT

55 JBEEAL 5 _ miﬁﬁ#ﬁmﬁé
BEsk | Bt NPT sl L

e R 0 SRS S 4 g sy-i0]

A LA Bl

e EES 1 - - - - |-
JIBRUESR 1 - - - - -
RIS 1 - - - - |-
BRIAIE SR 1 - - - - -
AR 2 - - - - |-
KIHAIE S 1 - - - .-
mAEIE S 1 - - - - |-
7 IEiESs 2 118,026,971.81 |  27.73% 86,313.52 |  26.99%
LS 2 117,014,868.48 |  27.49% 83,369.68 | 26.07%
HRAGIESR 1 46,341,978.73 10.89% 33,889.81 10.60%
KA 1 41,518,650.92 9.76% 29,628.13 9.27%
SIS 2 22,601,227.49 5.31% 17,386.46 5.44%
Wi IESs 1 21,054,629.20 4.95% 19,608.35 6.13%
7= % 1 20,749,376.95 4.88% 18,936.89 5.92%
HRIAFS 1 13,891,864.98 3.26% 10,159.50 3.18%
HERES 2 13,340,985.48 3.13% 12,424.18 3.89%
¥ UE 7 1 6,803,983.05 1.60% 4,907.46 1.53%
ZAGUESF 1 4,261,405.00 1.00% 3,116.29 0.97%

T HE AR AL FE bR 2
(1) MR, B2 R
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[ 78 22 e S SRR A HUIE SR 4 B &

2022 4 IR A

(2) WSS IRDLRGF, AT 55 4R b ion 28 =] 22 B IRDUAR E
—HENTEKNEME
(4) WIEHRTE., 4%, B NIEHIE, JFat e i S m B IR 2K,

(3) @EAT AL, fERIT

(5) > a) BA BRI TERE

WPERE A ARIEXT SRR 2 ] SR AL % T Bt

FIARHERT,

%), R wEtE.

1773

10.7.2 ZSMFUES A R 3L 5 BT AT HARES 3R HE L
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