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RIpT A Bt 7 S St AN R, PR B AN XU -

6.4.13.4.3 H ARSI R
LA AR b XU i 6 35 4 BT R 4 L A S (B B AR R B 497 TR Bk T 3 R 3R RNV 2R LA

(I A% R R AR B T A AR B KU, o AN T BT T LTSS S HOAESR, v I R H A A% XL
B RYR T HMIESR RAT TR H B 2B R DL BURF PR IR0, i) BERVE THIESR T S B AR B s i 52
M o

AR it i BB A ) 0 BIOPE B AR L A A A RS, P AR A TR S < 5 ] POt S B AL R R 225K
BATHR IO E . BAh, ARG A IS DX ARG R MIEF ik st iz, Eilisi £
Pl BT B AT UK P &, B3 VaR(Value at Risk)F6 bS5 AR AR 5 4 T I 098 2E AN b XU

50 714k 66 T



IR 2 3 2 22 SE 0 2 5 T B R BN 54 R 4 2022 4R IR
e b AT S b o XU R 4T BR B A )
6.4.13.4.3.1 FAf4r & XU i O
SHish: NRTIG
AHIEK FEEER
202246 A 30 H 2021 # 12 A 31 H
i H S A Ry e
AN FE i L DI IKIER T EL
(%) (%)
779,238,594, 1,393,850,800
Gy M b B8 e — B SRR T 91.33 87.85
95 28
B L I e - N
Lo SRR — S R B
R SR = — BUE %
HoAh
779,238,594. 91.33 | 1,393,850,800 87.85
&it
95 28
6.4.13.4.3.2 FLAt A RS ) BB IRR A 43 BT
1% Baalb 235 LU e S vk A Y oA T 35 A0 T AR AR
Nof 85 P A A e H 3 4 R PV )
o gE (. NRMAIT)
AH 2 XU A 5 1) A8 5 PN AR
ST

2022 46 A 30 H

2021 4 12 A 31 H

Mg b T 5%

Ha %y 6,497

Hhngy 7,501

AV Z L AHEEE T B 5%

NkbZ 6,497

Nk 7,501

6.4.14 A RME

6.4.14.1 ERTAARMETERIHE
ARMMETESRTERZR, BN R E T BT = B B SRS NG T8 I A

JEDRIE -
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BRI BRE—
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] 7 i 22 22 SR SR C B R & TR SR P B 4 2022 SRR 3

BRI ARSRB P B B AN AT SR A

6.4.14.2 FFEM A RMETEN SR T E
6.4.14.2.1 FEREMT AKA RME

Hhr: ARt
AR R R 12 AR
2022 %6 A 30 H
FB—EK 777,467,802.78
FEER 51,408,260.69
F=REIX 1,163,308.44
&t 830,039,371.91

6.4.14.2.2 A RMMEFT B B IR B E K2 )
A HE 4 DL S JZ IR [ S 00k A2 H ORI 2 IR 2 [ 3 AR A

X UESRAS 5 i LT R A%, A B ORI L A2 5 AN i R (BB K R A I R 52 2 A
HER) s BUR TARATFRATEE L, AREEAS THEMH 225 R IERH IR 525 A s ke &
BRAS SRR AR SR B AN G A~ e E AN S — R U0 AR A 1 5 mh R A AN ) 0 g A AEDX

FARMER LR, € A SRR A RN E N R 28— )2 U8 2 5 =2 K.
6.4.14.3 FERFEEM A A RMETHE R SR T E U8
T 2022 6 A 30 H, ARELARFFHIEFLLFILLA RMETHFER S PI=2021 4 12 A 31 H:

).
6.4.14.4 RBLASLHHE RSB T RHARX S
TR L2 SO o 7 5 BB R SR A R S 0, SO 5 2 e

EMZEIR /N

6.4.15 B T EMEM T & vHR R T Z U 9 I AR B I
B BT TUGTR H AR SE G 7 B A 25 2 T

7 BEAGHRE

71 AREEFHHEHR
SRRA: NIRRT

b3S MR PR B
2= 15 H BN ,
N i ’ Bl (%)
1 G 779,238,594.95 87.80
Hrp, g2 779,238,594.95 87.80
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[E] 2 il 2 22 S W R I B VR A BE 40 56 4 2022 AE R IR
2 HEHE ; 3
3 [ 72 W A 50,800,776.96 5.72
Hr. ik 50,800,776.96 5.72
BrE SRR S - -
4 mEEEE - -
5 SR A PR ; 3
6 SENIREE G flgt 7= - -
Hodrs SEWr R ) SE N IR 4 il %
=
7 RATAE AN G 44 4 55,589,408.66 6.26
8 oAt 25 T % 7= 1,883,277.09 0.21
9 ann 887,512,057.66 100.00
7.2 MEWRIBATW RN ERRHE
. e e . SR E
R | A A G | TE - f“ b
0
A ﬂ\ *4(\ tl&\ @j_k - -
P4 - -
illig b 686,264,221.47 80.43
D B, . RS R KA PR AL R 29,890,424.00 3.50
E S|4 6,543,642.00 0.77
F R IR 5,209,564.74 0.61
G EW . A FIIREOY 2,608,099.00 0.31
H o E IO 798,519.44 0.09
[ SRR BAEFE B AR R 7,962,029.17 0.93
J S Al 13,037,404.00 1.53
K =k - -
L FH BT AR 45 AR 55k - B
M A e N E R 14,299,037.09 1.68
N IKA S PREER A He 15 it 7 B 243,311.08 0.03
0] JERARSS BN HAth AR 55k - -
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] 7 i 22 22 SR SR C B R & TR SR P B 4 2022 SRR 3

p HE - -
Q TPARM2TAE 12,382,342.96 1.45
R A RE R R - B}
S e - B}

ann 779,238,594.95 91.33

7.3 JARIEA FOME o B B A LI R/ N HE R B BT B AR B A A

SRR NRTT

R T
e | REAE JI B A4 R HE(R) A pE
B LEAH(%)
1 300627 KA 1,006,921 34,628,013.19 4.06
2 300705 JUHLI 24 1,301,700 28,403,094.00 3.33
3 600600 T B M 226,160 23,502,547.20 2.75
4 688556 e U 4 278,743 22,494,560.10 2.64
5 301268 1S 582,872 22,382,284.80 2.62
6 600809 Ly VG 39 68,300 22,183,840.00 2.60
7 600025 HBREKH 3,172,000 22,172,280.00 2.60
8 000596 T 84,400 21,071,304.00 2.47
9 002304 FEIR B 109,100 19,981,665.00 2.34
10 601615 B FH 5 g 583,900 19,735,820.00 231
11 002487 REHET 459,000 19,154,070.00 2.24
12 603737 =R 141,596 18,326,770.28 2.15
13 603345 ZIE 100,006 16,788,007.22 1.97
14 002472 R ) 521,800 16,614,112.00 1.95
15 601012 FE L2k RE 238,380 15,883,259.40 1.86
16 600519 HINF B 7,600 15,542,000.00 1.82
17 002459 m R 188,480 14,871,072.00 1.74
18 002129 TCL H13f 227,000 13,368,030.00 1.57
19 300803 TR Er 221,800 13,037,404.00 1.53
20 300068 A S FEL U 841,000 12,900,940.00 1.51
21 002572 R 464,100 12,762,750.00 1.50
22 300015 % IR IR 268,427 12,017,476.79 1.41
23 688050 ZHEST 53,337 11,958,155.40 1.40
24 600973 F A 2,057,200 11,911,188.00 1.40
25 600521 g2yl 518,600 11,772,220.00 1.38
26 688513 SUARAEW) 231,402 11,459,027.04 1.34
27 001270 BB B 106,181 10,745,517.20 1.26
28 688348 SRERHE 21,745 10,611,560.00 1.24
29 605286 & 77 H 7+ 250,200 10,120,590.00 1.19
30 688639 1EfEAEY) 70,291 9,255,918.88 1.08
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31 300129 Ze kA RE 1,021,200 9,241,860.00 1.08
32 300957 UIES: 41,200 8,962,236.00 1.05
33 601127 /INRERAR 107,700 8,733,393.00 1.02
34 002074 ESpE =i 177,700 8,103,120.00 0.95
35 603018 M 847,956 8,097,979.80 0.95
36 603606 RI7 RS 101,500 7,774,900.00 0.91
37 000883 WAL REYR 1,510,400 7,718,144.00 0.90
38 688363 TR A1) 54,154 7,699,615.72 0.90
39 603078 MRER 269,000 7,685,330.00 0.90
40 002791 B4 52,200 6,771,384.00 0.79
41 300595 W AR 116,100 6,639,759.00 0.78
42 300832 Bl 144,000 6,495,840.00 0.76
43 603985 Y I 228,200 6,421,548.00 0.75
44 300911 f¢.H 2 e 82,900 6,370,865.00 0.75
45 300093 EaALlEE] 112,900 6,176,759.00 0.72
46 603348 SCHB 108,883 5,836,128.80 0.68
47 688046 ZiREAEY) 198,780 5,824,254.00 0.68
48 000498 Ll R B 568,300 5,489,778.00 0.64
49 688690 IR 67,876 5,485,059.56 0.64
50 605117 TN 7y 19,593 5,483,884.77 0.64
51 300681 HEH R 94,040 5,432,690.80 0.64
52 605208 TR ZR 336,430 5,325,686.90 0.62
53 601689 £ A 77,700 5,317,011.00 0.62
54 688700 RERHE 59,903 4,992,316.02 0.59
55 600487 FIEGH 324,000 4,710,960.00 0.55
56 300696 TSRk 106,120 4,663,974.00 0.55
57 000568 FINEE 18,500 4,560,990.00 0.53
58 300896 TR 7,300 4,380,073.00 0.51
59 301099 AEA T 51,800 4,324,264.00 0.51
60 600690 IR K 156,300 4,291,998.00 0.50
61 688326 224 L VER 29,139 4,285,181.34 0.50
62 000786 Bl eIy ey 123,300 4,268,646.00 0.50
63 600085 [ 4~ 78,300 4,140,504.00 0.49
64 601137 &4 226,500 4,009,050.00 0.47
65 300073 YR 44,300 4,002,062.00 0.47
66 688120 R 13,729 3,410,283.60 0.40
67 600720 HR I 1L 270,900 3,359,160.00 0.39
68 688677 NEZ S DI 32,665 3,004,853.35 0.35
69 301155 1A 32,400 2,948,400.00 0.35
70 688048 KA 23,821 2,898,539.28 0.34
71 300775 =B % 57,900 2,787,885.00 0.33
72 688052 T 6,882 2,608,002.72 0.31
73 603297 THTHEE 22,801 2,547,099.71 0.30
74 600559 Z AT 88,500 2,539,065.00 0.30
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75 002050 AR 85,500 2,349,540.00 0.28
76 300613 & 26,775 2,270,520.00 0.27
77 000657 o R 124,200 1,863,000.00 0.22
78 603713 HIRm T 11,700 1,599,390.00 0.19
79 688787 R i 75 23,039 1,597,754.65 0.19
80 688302 el pZIN|4 35,732 1,589,716.68 0.19
81 600876 15 FH 35 62,800 1,571,256.00 0.18
82 603063 AREHS 40,600 1,561,070.00 0.18
83 300428 SRR 47,020 1,554,011.00 0.18
84 002906 HEFRAE A 27,800 1,259,618.00 0.15
85 600418 LR ZE 72,600 1,245,816.00 0.15
86 688533 AT 16,234 1,159,756.96 0.14
87 688122 PUHEEE 11,797 1,087,683.40 0.13
88 600820 B T A 172,200 1,053,864.00 0.12
89 601975 A 7 A v 250,300 1,008,709.00 0.12
90 688017 SRR 7,162 852,278.00 0.10
91 000963 HBIREY 18,800 849,008.00 0.10
92 301073 HEWE 11,516 798,519.44 0.09
93 688032 ARy 886 771,706.00 0.09
94 688331 REEY) 15915 744,185.40 0.09
95 300973 SR 6,693 695,737.35 0.08
96 688297 HIE AL 12,961 689,265.98 0.08
97 002594 EL P e 1,600 533,584.00 0.06
98 688349 ——HfE 12,276 500,247.00 0.06
99 688047 et st 5,069 467,108.35 0.05
100 688234 RAw etk 6,662 446,354.00 0.05
101 000625 K2R 25,259 437,485.88 0.05
102 688279 I I A 4 5,505 406,929.60 0.05
103 002466 R4 3,100 386,880.00 0.05
104 688207 I R PR i 13,391 380,304.40 0.04
105 688262 [ R 7,129 347,039.72 0.04
106 301216 JidUH 10,775 338,107.87 0.04
107 688238 GIpREEtY) 12,836 325,007.52 0.04
108 603197 REERHE 6,500 319,735.00 0.04
109 688170 IO 6,175 317,889.00 0.04
110 000519 R ) 9,800 285,670.00 0.03
111 301219 s ze 3,096 284,873.48 0.03
112 688400 wolt 12,930 283,554.90 0.03
113 301302 ek 4,651 282,999.62 0.03
114 300763 HRIRBHE 1,300 276,900.00 0.03
115 688230 TR 3,632 253,114.08 0.03
116 301175 HRFA R 63,694 243.311.08 0.03
117 688119 FHER I T 33,327 233,622.27 0.03
118 301239 i R R 5,747 193,386.55 0.02
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119 688125 ZIER e 3,774 179,415.96 0.02
120 301103 ] [G AR} 5,065 171,479.62 0.02
121 600862 RPN =T 5,800 162,980.00 0.02
122 688251 iR T 3,392 141,853.44 0.02
123 301097 Ratl&IT 2,486 130,023.27 0.02
124 301220 A A 2,849 121,230.27 0.01
125 688385 HHH 1,851 120,666.69 0.01
126 301092 Eiwniid 3,230 101,615.80 0.01
127 301135 Hi A e 3,376 96,066.48 0.01
128 688193 {Z A=) 1,635 84,316.95 0.01
129 688236 FALEST 4,052 80,229.60 0.01
130 301238 Hii Z& BT 1,964 62,985.48 0.01
131 301217 ] e 3,832 56,828.56 0.01
132 601089 fE R 1,749 36,816.45 0.00
133 301207 M2 569 32,102.98 0.00
134 301215 YRR 4,743 30,307.77 0.00
135 001323 B 573 28,111.38 0.00
136 301096 HKEEZ 272 21,488.00 0.00
137 301263 IR 682 21,401.16 0.00
138 301187 KKK HS 876 19,745.04 0.00
139 001308 R 667 19,456.39 0.00
140 300834 BEIEAI 635 19,069.05 0.00
141 301221 JEREAE B 280 18,152.40 0.00
142 301162 5 H ¥ 334 18,072.74 0.00
143 301153 RN ES 398 17,504.04 0.00
144 301123 RS 656 16,655.84 0.00
145 301120 RS 1,032 15,985.68 0.00
146 301286 FrIs A 784 15,515.36 0.00
147 001319 PR 536 15,474.32 0.00
148 301166 T4k 253 14,891.58 0.00
149 301168 T8 R By 329 14,831.32 0.00
150 301117 FEGRHL 262 14,263.28 0.00
151 301190 KR 575 13,644.75 0.00
152 301100 KOGy 599 12,926.42 0.00
153 301199 TE Ay 402 12,880.08 0.00
154 001266 FIR e 247 12,298.13 0.00
155 301116 FRE- S 577 11,805.42 0.00
156 001268 BEE R 409 11,337.48 0.00
157 301108 ETERA 280 11,079.60 0.00
158 301196 MERMRH 271 10,167.92 0.00
159 301222 AR EN] 332 9,614.72 0.00
160 301158 T Ty 379 7,724.02 0.00
161 301198 HET 341 7,689.55 0.00
162 603150 T3 R 250 7,442.50 0.00
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163 301279 SIERHY 296 6,751.76 0.00
164 300998 T IE 201 6,080.25 0.00
165 301036 XU A 205 4,608.40 0.00
166 600406 FH, 7 i 18 486.00 0.00

74 MEWHRERTHEHIEKRES)
7.4.1 RIFEANESHGE H BAVIEE S B =R E 2% 30T 20 2 HI = B4
S, NRmot

o BRI AL
5 Ji EEARAY Ji% S 24 PR N SN T P A EL A
(%)
1 002487 K4eEL 64,706,118.00 4.08
2 600048 TR e 54,612,848.49 3.44
3 001979 A O 42,632,491.00 2.69
4 002405 VU 24 [ 41,222,134.00 2.60
5 603229 B 36,579,070.74 231
6 600383 SR A 35,992,706.00 2.27
7 688556 e D 7 32,690,284.70 2.06
8 600256 Nz 28 31,043,128.29 1.96
9 603985 LY 11 28,238,302.58 1.78
10 688223 nRHRE YR 27,690,711.40 1.75
11 002463 VakiNiv gl 27,354,986.30 1.72
12 002317 PANG 5N 4 27,124,435.04 1.71
13 600941 W [H #2530 27,033,391.27 1.70
14 002304 R AR 26,915,462.33 1.70
15 601615 A BH %4 R 24,990,329.00 1.58
16 002555 —LHLG 24,413,588.62 1.54
17 002475 DALY 23,383,335.16 1.47
18 605117 TN 23,032,406.32 1.45
19 603348 SOl A 22,875,803.94 1.44
20 300355 FHAER 22,688,630.67 1.43

s RANGHUL RN G (R AN TR LA ) A, AHJEHIAZ 5 -

7.4.2 RSN SR RIS T A 2% BT 20 4 R B4
A NRM

o BRI B
5 Ji EEARAY Ji% S 24 PR A R 132 A P2 A EL A
(%)
300750 TR AL 57,258,689.33 3.61
2 002241 ORI AR 54,153,672.95 3.41
3 603229 B2 48,860,041.71 3.08

5 58 jidk 66 T



] 7 i 22 22 SR SR C B R & TR SR P B 4 2022 SRR 3

4 600048 TR K Fe 47311,441.82 2.98
5 002594 EL P e 46,976,220.00 2.96
6 601633 KIRZE 40,098,129.55 2.53
7 601669 HH [ F 38,415,474.00 2.42
8 600460 T+ 24 4 37,811,032.77 2.38
9 002402 BINNES 37,295,182.63 2.35
10 000776 " RAES 36,842,688.27 2.32
11 603520 Cip A 36,726,531.00 231
12 001979 A 34,256,696.10 2.16
13 300627 I S 32,899,043.05 2.07
14 688223 mm YR 32,865,897.88 2.07
15 600256 Nz 28 32,539,104.31 2.05
16 002463 VakisN gl 32,178,209.82 2.03
17 002405 VY 24 [ 31,740,773.99 2.00
18 002487 REHET 31,060,033.74 1.96
19 300059 KT E 30,977,777.66 1.95
20 600383 G 30,759,260.00 1.94
e L EAHZ L T SR (B BRAR LLSAS G A, AFE B 5 P H
7.4.3 SENREE M BLAS B0 RS2 I B SO B
i NRoc

TREMRA (D) 185

3,105,546,430.56

FHBEE IO (22D B

3,370,747,833.15

Ve SENBERA . S BCR N SHE SIS e (RS S s DLRSS #1181, A% &
RIS B -

7.5 MIRER R RNOBMFREAS

SRR NRT

i B B P L
Jr 5 5355 i o A FE
fil(%)

1 K fi g 50,688,008.16 5.94

2| RATEE - _
3| &Rl ; _
Horr: BURMES Rk ; _

4 | s - _
5| Al A% ; _
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6 SRR

7 Al (AT RS #f57) 112,768.80 0.01
8 [F A7 B

9 oAt

10 | &it 50,800,776.96 5.95

7.6 SARIZ A FMHE o 3 & B 5 E BB R /NHE R O T4 A5 35 B R B 4
EHA: AR

B A gRatE
F5 TR A TR A4 R HEGK) Ny AIXIED
B EEI(%)
019641 20 [E 5 11 494,860 50,688,008.16 5.94
2 110082 TR EE 910 112,768.80 0.01

7.7 FARAE A SO E o 2 & B E LB R/NEE R B BT B 7 SCRAE SR R B 40
AFE G AR IR ARFFA B SHFIESR -

7.8 WG FRE A RME 5 & B E BN T T2 R & R IR B4
AIEGAREIIRAR AR

7.9 AR FME o 3 S B A LB RN HE R AT T2 BUE B B4
AIE AR AR R FFABGIE

7.10 R HIRAEE S5 I B G 532 5 16 L i 3
AT AR W AR E G0

711 BFA SRS M
TULL ARHR 55 31§ o e 42 0 55 ) A7 8 M ) S S VA S A AR 55 ol 1 T —
EZEIATFHETT. AT
7012 SR IR AES T, A B TR 4 & IR %30 I S 2 A e«
7.11.3 SR HAN R A=A AR

CYTANi b
=R K S |
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1 A ORIE 403,642.20
2 JSZHSCE S

3 N2 )

4 JSZYC R

5 IR HA FR 1,479,634.89
6 Hofth 2R

7 T 2

8 N

9 Hit 1,883,277.09

7114 FREFEH AL T 5 B 00 m] S5 e 7 A A

SRR NRTT

o I T
Fe (A 5 44K ~aihE
1B L5 (%)
1 110082 7 R A5 112,768.80 0.01

7.11.5 HRET T2 B E P AERE X RE LKA
AR He AR AR I+ 42 B R A AR iU B2 PR o

8 ESEMBRHAEANER

8.1 HIREEHHRFAENBRFFE NG

Brgeps: 4y

A NG
AN | PEIFFA N PRI B (W Nieze
1R
O™ B S H EpsYi) =Sy
FEA O FEA
it Ll
] 28 i 2 22 5K s
80,660 3,817.26 | 11,872,958.43 |  3.86% | 296,026,962.07 | 96.14%
RIGHCERES A
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[ 2= fil 22 22 5K W 100.00
168 1,500.21 0.00 0.00% 252,035.30

RIGMERA C %

it 80,828 3,812.44 | 11,872,958.43 3.85% | 296,278,997.37 | 96.15%

8.2 WIREEEEAKMLARFFAEEFEEHHRL

WiH 13 B ) FEOMHSE () b5 34 AR AT AT
Zﬂ_::g‘a‘ - k/rE =9 a
A mﬁgif iil i 270,197.74 0.09%
ﬁ/\‘/ﬂ; 2=
e iﬁgiii‘“ P e 2 B R . o
PANS] 2 EYF&/&\ C . . (1)
&1t 270,234.62 0.09%

8.3 HIAZEEEEANMUARFFEFFEAEEHH S EX HKER

i H

)

RS MR EREBEXE OT6)

Ao ml R PE B A
SRR AL ] $1 5T
FEA AT 2

] 28 il 22 22 SR RV D
BRAA

10~50

] 2 il 22 22 TR R TS T
BHRE C

it

10~50

Jl A,

RIE I G AT ATT
&

] 2 i 22 22 TR R TS T
BHRE A

0~10

22 il 22 22 SO R T
HiRG C

it

0~10

9 FBAEE B HES

Bl fy

T H

[ 22l 22 2 S RIE L B IR &
A

[ 72l 22 2 Hm RIE L B IR &

C

HD S maue

HeERAEMH (2017 7 A 3

209,788,601.88

AR SR e < 07 B

438,599,243.13

A A I 4 R e £ A 49,191,027.27 416,604.72
P AR R A S B[R] 3 00 179,890,349.90 164,569.42
A R SR BB 3 A - -
AHR A AR T A0 B 307,899,920.50 252,035.30
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10 EXRFMHER

10.1 ZEHHHFE AR HRW

WEHIA, AR T S AFA N R 2RI
102 ZEEHEAN, EESEEANENESTERNIHNERANERS)

WEHIA, AR EH AR A ERNFELD,

REHIN, ARESIEE AL TR SR E R IR R EH RN,
103 B RESEEAN. &M=, ZeEEWSHIFL

IREHIN, RIS TCW SR~ FEEE B s R R S AR A BN R
PR AT LSS R R IR I
10.4 ZEEHHRIEHHR

WEIA, A ST AR TR
10.5 AESHITH IS THIESFER

WA, ARG IR TR S5 B TS 55 By B K TE TP R 2T S35 I CRpR Il &
(/SR
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