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T 2022 %6 A 30 H, AEESRFFARZHMMHRFFHRE (0214 12 A 31 H: FH), FkdimFE
(AR B0 T AR B 4 B 7 (B TG B K520 (2021 4 12 31 H: [A]).

6.4.13.4.2 SN XS
BN RIS, A2 Fi5 < it L 2 S0 R SR B B 12 R A/ 2R A i i A A e s A XS

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

6.4.13.4.3 FHARM AL RS

BT LI A SOHHE, T IS 20 AR 2 ERE O H B H 2

AT

LA A A% PAURSE A 41 2 < P R < i L 2 SO B SRR B gt B DR B T 3 A R AN R LASE
RIS A% DR R AR B T A AR B KU o AN 4 2 B BT TR SR 28 5 P b Tl BRAT 8 [RDL T 352 5
IS AT, i s ) AR M XU AU B IMIE I3 R AT AR B 5 22 i DL SRR IR S T 5

BESRUR T UEZ7 1T 7 BEAR B B 2
ARHe G BNAE M A AR A S R R, 8RR M G 0L BRI i, 45
BATHEOL, MO R R E S A I E s X B AMIE SR B E P BT e B
EPRRFEr BE 1 [F) 240 52 Y R R B0 B8 S RPdEAT 3B o ARk i IR B 3 A BN S I 5 2 0 B O IA B 11
A, WSS . RCECE . SR GHATIEIE, RSN AT RE A T I 0 R R .
ARSI I R BB AL 10 UL BRI AR U . AR S B AL 45 PP RESR 2 e B I L
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60-95%; 3% T ARk 4 FE 1 SEAR AT AR DG AU 7 I LI AMIS T IR IS BE 8 7 1) 80%: /M3
Fy H HAAEANBR AR R 5 A RIS S RIE e a N2 DR B G s B0 H A — 4 LN FIBUR
IR AMRT R R HFE ) 5%, BEAh, AT G I G BENAE H R AKE G T 7 A FRIE SR04 STt
7, a2 R e BIEN ST M R, 45 VaR(Value at Risk) iR 35 R 1204 35 < i i

AT AET A UL, B IS ] 5 i X

6.4.13.4.3.1 HARM XSO

Ror EAT R ER A A o

SRR NRTTT

AR AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH o 3 4 e b &% e
N R E Vi {E L A1) ~RNE Y AE L A1)
(%) (%)
1,370,356,31 3,869,036,185
T g M E T — R 94.18 90.23
2.96 43
T o AR B — e
T oA — e Jm I
FTAE SR B = — BUE R %
HoAth
1,370,356,31 94.18 | 3,869,036,185 90.23
it
2.96 43

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

S TR KU R E T AL STLEBOEHER A2 3h

ERJ%
i L b A LG A B AT 7 B A
B P U H 2R 4 B = Ve
A (A N
AH IR ARG AR & AR B A MK AEREE
oyt
2022 46 H 30 H 2021 4E 12 H 31 H
Mk 2 b e 1 T 5% 90,600,000.00 278,230,000.00
M 25 Ll L1 TR B 5% -90,600,000.00 -278,230,000.00
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6.4.14.1 £ TREARMETERTTE
ARMETTESERTRIZER, B A R E T EREAA T S B B2 SR A BT & R

JERIRGE : H— 2K AIF B P S BT T LR G RO 58 2 R — R

B MBI HE 7= B B BRI rT SR AN s S5 =B IR OB P B U5 R AN T W 8% A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 FEXRERTENARHME

AL, NRMI

N R ETT i AR
=R

R Uk 202246 H 30 H 20214 12 A 31 H

H—EW 1,370,000,886.13 3,866,582,344.41
=Y - 5,504.49
R 355,426.83 2,448,336.53

&t 1,370,356,312.96 3,869,036,185.43

6.4.14.2.2 A SRHHERTRE R E KRS

AREEAE UL Z IR A R R UK A H RTINS B IR B I i ST ATF T2 5
MR iR it, A IMIERFIUFE. ZHAHREARATTRATHENG I, SESASTIFEM
H 252 5 B iEER FIE . 22 5 AN s BRI 18] S PR I TR R AR IR BT O A SRIE SN — BRI, IR
P At AE T R R 0 A oA E THE AT = B B A AN TR B ARZ K, i E A HR

B Fe OB N IR 2 2 IR = R R

6.4.14.3 JERFEEHI LA RMMETHEKI SR TR Y
AIE AR AR S LR ARFFA AR LLA SR E TR & TR

6.4.14.4 AUIA RN ETHE R & R T BRI A
RIS FH AR LA RAME TR ik T B A U4 AT = 1 £l 7t P2 &b i i, X884
it T L R L Ax IBR A, BT ALK T ANME 5 2 Fe i (B AR

6.4.15 H B TEMBM O & THRR T E UMK AR E IR
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T
7 BRHAGHRE
7.1 MIRESFEHEHER
GERAL: ARG
575 1 H & AL BT E] (%)
1 IERE 87 1,370,356,312.96 93.00
Hrpre R 1,370,356,312.96 93.00
2 R - .
3 [ s A 2 4 - -
Hr: figz - -
B SRS - ]
4 et dny - -
5 ST - )
6 TN 4 il % - -
Forpr: SR ) SN IR ] ]
i it
7 i%/ﬂu”ﬁu S 99,203,061.93 6.73
8 FoAt % 0 51 3,998,721.66 0.27
9 &it 1,473,558,096.55 100.00
7.2 MEFRZETAL SRR ERBAE
RE | i I RES N b S
A YISO NN G 114 - .
TR 93,108,156.40 6.40
C il il 1,203,999,749.02 82.75
D HLA 0. RS BOKAE PRI R - -
pecsiin|4 - -
F HB FIZ el 21,401.16 0.00
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ATEIEH . A REAHEEL

7,145,525.00

0.49

A A Ol

5 RAER . RS R AR R

47,450,539.68

3.26

J SRl - )
=l - )
R BRI 55 I 5l - )
FHERE A AR S5 18,606,454.56 1.28
I IR 8 L 8,253.00 0.00
SRR GG B HAR IR 45 - )
HE - )
RS TAE 16,234.14 0.00
A AR E R R - )

»w | |lO|v |0 |Z2 |2 |r X

27

é/j? =

&it 1,370,356,312.96 94.18

7.3 SPREE A FMHME o E S B E H BN B TR R R A
SR NRTTT

i B 4 U i
Fe | REAE JiE B A4 R (k) VIR IKIED
(EERITED)

1 002756 TR R 419,800 63,897,758.00 4.39
2 300750 TR AL 114,500 61,143,000.00 4.20
3 301071 e A 363,700 56,420,781.00 3.88
4 603799 R 570,050 54,508,181.00 3.75
5 600256 ]I REDR 5,092,310 53,672,947.40 3.69
6 600522 HORBHE 2,192,200 50,639,820.00 3.48
7 603185 WL 320,580 50,007,274.20 3.44
8 601012 S LERE 736,120 49,047,675.60 3.37
9 603613 ] B A7 509,350 45,128,410.00 3.10
10 600438 T8 Ry 752,700 45,056,622.00 3.10
11 002459 RN 555,240 43,808,436.00 3.01
12 002371 677 44 152,000 42,122,240.00 2.90
13 688063 IREERH 129,647 40,475,793.40 2.78
14 688032 AR oy 40,576 35,341,696.00 2.43
15 000519 SRR AR i 1,167,600 34,035,540.00 2.34
16 000568 PINEE 137,400 33,874,596.00 2.33
17 002466 R 238,300 29,739,840.00 2.04
18 300373 oY% 416,300 29,661,375.00 2.04
19 300438 TS % fi U 452,648 27,815,219.60 1.91
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20 601127 INEE R 328,184 26,612,440.56 1.83
21 600938 H ] Y9 1,461,700 25,506,665.00 1.75
22 600519 HINFEE 11,400 23,313,000.00 1.60
23 002049 S50 E i 114,280 21,681,201.60 1.49
24 600499 Bl iliE 1,049,700 21,665,808.00 1.49
25 000733 PRAEFHEL 147,797 20,095,958.09 1.38
26 000792 A 653,300 19,572,868.00 1.35
27 603259 2 A 178,700 18,583,013.00 1.28
28 300879 KA 732,300 17,106,528.00 1.18
29 002046 AL T 1,228,500 16,805,880.00 1.16
30 002129 TCL H3f 276,500 16,283,085.00 1.12
31 002056 M AR 581,600 15,482,192.00 1.06
32 603822 H IR 321,000 15,019,590.00 1.03
33 300450 SRR 236,900 14,967,342.00 1.03
34 603612 TR JE 404,800 14,916,880.00 1.03
35 300696 K IRIK 328,121 14,420,917.95 0.99
36 002594 Al 43,100 14,373,419.00 0.99
37 300896 HRE 23,800 14,280,238.00 0.98
38 600188 FON 352,800 13,928,544.00 0.96
39 600884 A2 Iy 466,500 13,864,380.00 0.95
40 300337 BRIy 1,227,000 13,533,810.00 0.93
41 600096 Pap N 320,600 10,092,488.00 0.69
42 300035 RS 355,200 9,927,840.00 0.68
43 000913 BT EFE 527,500 9,262,900.00 0.64
44 002985 JeEE A 156,200 9,150,196.00 0.63
45 688348 SLRERHE 16,091 7,852,408.00 0.54
46 600765 HTE AL 241,660 7,776,618.80 0.53
47 002812 BERAR 30,600 7,663,770.00 0.53
48 605117 TN 26,900 7,529,041.00 0.52
49 603833 BRUR 2K & 49,900 7,518,932.00 0.52
50 603529 Z IR 143,060 7,493,482.80 0.52
51 300260 SN AL 147,100 7,482,977.00 0.51
52 600029 T 977,500 7,145,525.00 0.49
53 603358 LSy %53 345,476 6,840,424.80 0.47
54 002824 R 17 123,400 6,785,766.00 0.47
55 300073 MR 75,100 6,784,534.00 0.47
56 300432 & kS T 304,200 6,692,400.00 0.46
57 000625 SRR 368,680 6,385,537.60 0.44
58 300745 JRBERHEL 121,900 6,080,372.00 0.42
59 603380 O, 143,000 5,562,700.00 0.38
60 688297 e AL 96,666 5,140,697.88 0.35
61 688052 Py 6,090 2,307,866.40 0.16
62 301219 ¥z 578 50,759.96 0.00
63 301200 N e 857 44,495 .44 0.00
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64 301206 =AW 945 43,177.05 0.00
65 300769 1875 4K 100 40,868.00 0.00
66 601089 G R 24 1,749 36,816.45 0.00
67 301207 AN Y] 569 32,102.98 0.00
68 301201 WIEZ 353 25,253.62 0.00
69 301263 B 682 21,401.16 0.00
70 301122 KAy 301 21,181.37 0.00
71 300834 IR 635 19,069.05 0.00
72 301256 Rtk 1,831 18,456.48 0.00
73 301123 ZERHT 656 16,655.84 0.00
74 301103 fa] FCHR A} 507 16,234.14 0.00
75 301235 BRERIT 418 15,854.74 0.00
76 301117 LR 262 14,263.28 0.00
77 301130 [liP=tziN|4 237 8,934.90 0.00
78 000888 A A 900 8,253.00 0.00
79 603606 HRJ7HLLE 100 7,660.00 0.00
80 301228 SEAM 373 7,586.82 0.00
81 300316 Y INE 100 6,759.00 0.00
82 002487 KEET 100 4,173.00 0.00
83 603897 K IR 100 3,115.00 0.00
84 002531 R R FE 100 1,649.00 0.00
85 002011 J& IR 100 1,229.00 0.00
86 300421 J1 2 By 100 1,204.00 0.00
87 600110 Ay 100 1,162.00 0.00
88 600577 pe el 100 555.00 0.00

74 REHABREE R AR E AR
741 BiFASHE YIRS R FE 29500 20 4 KRR
SRR NRTT

AR AL 4 T
¥ i AR Ji ZE A4 K AHA BT SEN G P A EL A
(%)
1 603799 e R 155,388,572.95 3.62
2 002459 R 143,192,098.98 3.34
3 300750 TEEAR 138,462,533.84 3.23
4 601398 TRRAT 137,783,503.00 3.21
5 603035 i PR 121,797,288.00 2.84
6 600048 TR K Je 110,923,062.97 2.59
7 300841 A 97,703,602.80 2.28
8 688005 HARHL 96,920,847.94 2.26
9 601390 Hh [ gk 91,443,931.89 2.13
10 002756 TRH K} 88,981,425.58 2.08
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11 300769 1875 4K 86,384,387.92 2.01
12 601669 Hh ] A 79,103,148.53 1.84
13 601111 Hh ] [ it 77,104,456.07 1.80
14 300580 DR 68,264,138.98 1.59
15 601012 R L St RE 62,818,407.11 1.46
16 000915 IR 62,358,777.19 1.45
17 000963 HERIEZ 60,806,674.58 1.42
18 300035 RS, 60,032,653.00 1.40
19 600522 RN 59,234,559.46 1.38
20 603858 K2 57,465,115.95 1.34

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

7.4.2 RFSEH SR HIRIE-S B FE 29500 20 4 KR R4
SRR NRTTT

AR AL 4 T
JF5 i 2 AR Ji ZE A4 R AHA RS2 A P A EL A
(%)
1 300750 TR AL 221,001,886.11 5.15
2 600048 TR K e 168,951,347.54 3.94
3 301071 JIEE A 147,914,141.54 3.45
4 002459 R 145,043,413.84 3.38
5 601398 TRRAT 136,067,469.00 3.17
6 603799 e R 118,029,223.08 2.75
7 603129 FNEh 71 115,556,496.00 2.69
8 600522 OB 115,477,089.10 2.69
9 002049 2O E T 104,021,041.00 2.43
10 000792 R 101,775,065.57 2.37
11 600566 B2 99,974,669.94 2.33
12 000519 L 4L 96,570,145.55 2.25
13 603035 i AR 95,866,233.41 2.24
14 601111 Hh ] [ it 90,244,647.73 2.10
15 002409 MR 89,674,283.47 2.09
16 601390 Hh ] Rk 89,405,853.00 2.08
17 002756 TR RL 84,032,891.50 1.96
18 688005 HERHE 82,950,480.50 1.93
19 603822 TR 80,463,627.56 1.88
20 002241 ORIy 78,000,284.29 1.82

TE: AT R A P % SRS A A (A B 3l LU 3o ) 31881, ANBRE AR A 5 9

7.4.3 TNBER)RA SR B R ER R B
Bhr: NRMt
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SENBEEERIRA (RAS) B 5,552,044,642.46
SEH R ERRN (3E) B 7,282,194,474.81

T ATSRNBER R RAS (RAD) SAT A S BER RN (RRAZ) A 2842 SR S A & 40
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEEGIF AR AFREAS
AIE AR WRARFFA FIFF R

7.6 SPARAZ A SOMME oy B S 3715 E BB R/NER R B AT 148 R 25 3 3R 4
AIE AR RARFFA 557

7.7 AR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R &R R T A
ARG ARG AR RFFA ST BRI

7.9 SPAREE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUE S 3R 4
AIE AR WRRFFABOERH -

7.10 MEWARAZE ST R KRR 52 E 5L
7.10.1 HREPRAE ST ARG F AR DI H

ANH AR AR R 5 A e 0
7.10.2 FESBHEBIGHI KT BOR

NIRRT DS B BN, DU ORMEN H R, A IEFE AR T R4 S SIS BRI
R A2,

ARIEGAETAT AR A BRI TS, 1 Sl i T X R 7 117 3 S A AT 155 [ 0 07 A0 2L IRV WAL 25 F 20
B E BRI AL LD R E IR SRR (2 Sk B IR B B S B IR, FF RIS 2 208 7 5058 (it
BB AR XSS 2 B0k 8 AR I B R BT Bl LIk, ARBE R AR L3 78 & UE 7 T 4 A Y]
Teimis AT % L LR BT ah . et ARRFAE AN (KT (R 2 ik b EAT #5842,
DU 2 2 537 A A ) R G R AR sl 1 UG
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711 WG AR AR SR E N E G523 5 B A
7.11.1 AEAE A HRBUR

T
7.11.2 REHARAZE ST B E U R SRR 5 B 48

AT S ARG MR A E k.
7.11.3 A HAE A S B BT

Teo

7.12 {FAEWRERE

7.12.1 BEBFEATLZUERHRT EABEEIR I RAERGRH Hii—FEAZIATFER. &5
R B RSt B

ARG, AT R T2 U R AT F AR A WIS R AN, B E R )
HET—FENZ B AT 5T AT rEoL.

7.12.2 B LSBT+ B R B T S A I R e B P 2 S BB He AR 3 L A
ARIEGAR BT+ AR T, AAFEBE T B 5 R e % 1B R S P 2 A B

7.12.3 FAAR A TRBE 7= H) FR

Bfr: ARMT
B # R &
1 A PRIE S 1,959,398.89
2 JSZHC IS S
3 Vb gl
4 ISR
5 JS2HAT FR DK 2,039,322.77
6 HoAt 2K
7 54 2 H
8 HoAt
9 &t 3,998,721.66

7.12.4 JAARFFR HIAL T BOH BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -
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e ERREERE R

W L4 2022 4E T AR &

7.12.5 JAARHI 48 B = AP AR 3 PR L A Bl B

ARSI AR T WA AT A4 S T AR R A A AL A0 32 BR A5 DL AR I

i
AN o

8 EEHFRAEAEE

8.1 MIREEHIRFA AN BLFHANGH

st 4

B N&5H
FEANF | PHBFEEN IR AR e N e
13 A% ) ‘
() L =Xl ReP=X i)
ESERf ] ESREE i
Lk ] AL 1]
M 22 SEAR A TG TR
94,256 5,729.03 | 58,171,606.92 | 10.77% | 481,823,707.59 | 89.23%
& A
e SEAR TR TR 100.00
98 1,265.70 0.00 0.00% 124,038.12
e %
it 94,354 572439 | 58,171,606.92 | 10.77% | 481,947,745.71 | 89.23%

8.2 HIRESEEAKMILNRFFAEEESHHRL

i H & ESERY IS (€D o 3 4 4741 L A5
YT = Y =2 ri= oy = A 0
" ZEMEERS A 578,260.92 0.11%
gégﬂA%ﬁMﬂA'tlﬁifiﬁﬁzc 0.00 0.00%
AERE P EEammlE S : :
g &1t 578,260.92 0.11%

8.3 IR ESEEANMLNRFFAATFRAZESHHEEXFKIFELR
RNFEHPEBN R S RBWTFCET I ot N A 2 RS als & R X 808 0.
AT ) FE S 22 PR A AT R AU R ECE X A 0.

9 TFERESHEFRI

Hhr:
i H e SRR IR G A e sEAE AR A C
%ﬁ%ﬁiiﬁzﬁl E 2017 %10 H 26 3,844.867.784.08 ]
H) HEEMEa
A HA B 4 3 A0 1,285,003,786.19 -
A A 4 R ) 3 92,386,715.94 165,251.97
5 50 B3k 56 7
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Jeli: ASHR A IR 4 R BE [B] 47 0 837,395,187.62 41,213.85
AR WL SR 2 sh 4y A0 - -
AH A HH HA AR B 4 4 B i 539,995,314.51 124,038.12

10 BERFHER

10.1 EESHHHRE ARSHN

A AP TCEE S A N R UL
102 EESEHEA. BEHEANNEIESFRERTNERAFRS)

1o AR W A RE 4 A N 3R N AR Zh A F

2022 4 4 J1 30 H, BEFHANRA T (FeBESEHARARLTEREEEHTHAL)
WS EEEARSEEANERGEER.

2. ARG N AR GIEE N LTI EGFEE I TE RN SR T
T
103 REEFEA. ELEUT. ELFEEVEHIFR
R HIN T AT 7 FEEARE LSRR . RS A R A BTG R AR S S 1
ST
10.4 B S4B SRIE HOAR
A3 T A TG B 4R T SRS (1 R
10.5 A& HRA MEES R E N E XY EF
7
10.6 AEES BT HIHRTHITES FrER
AR P A ik AR IS B < v T ISR S5 B
107 FEA, BEALARZEEARAZBERLTFHER
AN TEELN . FEE A R GG R 2R A s T
10.8 S FES A R 5 BITA RE N
10.8.1 EE M FIUESS A B3 5 ST HMT ISR R & S AHE
A NIRRT

. WA 5 R el
5 o7 R T ‘
EEZS s
AL RAeeE | me 4 pug | T
= At Ao e fo1
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[ 2 %k
VAL
RIAESF
e
KILIESF

2,679,931,524.47 20.89% 2,443,424.38 20.65% | -
2,229,591,853.30 17.38% 2,076,407.53 17.55% | -
2,070,000,978.76 16.14% 1,905,984.37 16.11% | -
1,767,596,892.98 13.78% 1,646,161.26 13.91% | -

738,013,174.83 5.75% 672,551.66 5.68% | -

J7 IEES 720,370,596.20 5.62% 659,088.45 5.57% | -

JTRAESR 634,048,045.38 4.94% 590,491.64 4.99% | -

R IE 7 597,456,144.73 4.66% 556,409.33 4.70% | -

IR 574,011,585.93 4.48% 527,751.87 4.46% | -

Yo R UES 331,875,269.65 2.59% 302,437.90 2.56% | -

ARACUESR
HEIES?
AT
GBS
HERIUESF
R [ B
IHEIES?

300,661,827.83 2.34% 279,999.38 2.371% | -
134,210,999.64 1.05% 124,990.23 1.06% | -
48,395,652.80 0.38% 45,069.73 0.38% | -

JeKIESF

WHIEUESF

FHHIESR

Il iES

BRI IE S

I IESR
FE 5 UESR
e LAETR
BIHIESF
W BAIE SR
WO IESE
POlVAES

B AR IE S5

A IES

Rlwlkr[Rr[NMRr(R(R|IR|P|IR[RPR|lO|R[N|R|R|R(N|R|RPRRRPR|IRIR[RP|lO|NMN[NRN

JIBRIESS

e 1. Fri T A S s bk

B EHAFSUEFIESF L ENN, IS PICHAIE SRR KT M, AR

(1) WEEBEME. g, BREEEMNIEHIE, JFae ek eiaFm R RERNER, IS,
WAE, B A TXTETAR

(2) WFFLSE 8%, A e R N LTI E NG, B Et ARGl 45 7R 2, 4Rt
B T TR AN AT R S5 5

(3) AA S IRIAERL, REMERANHES 21000 55 &1, RORBREEHURZ AR BEIR, dk e

F AL

g
=i

AS
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(4) HAbA T FrA AR a5 f il a1 E % R .

2. FFHE IS 5 BInIR R T -

(1) XH5Z 5 B TCAs e 75 18 (1 43 6 AR 55 1EAT VP A

HUAHSGHR T 122 Sk IR LU RN Gk A L3R 58 5 B nie e (R AR ST I INED X
A2 5y B ITIZF R IR 55 R R AN 4 ST AT VA

(2) HE (Pl o Hoc g HIZR)

F S HR T AR SARIE S 5 B e T7 R SR VPAS 2R, BRI B s, 3HS CHriEsc s
BITHIR#ZR) , WU C 5 B n 2R G M REAT 1938 .

(3) BIEAE 5y H e 40 HR AT 73 A3 v 41

NEYE R RIBIIIRAN (HHEAE 5 BITHIE % R) RN TR H Sk P I 45 SRt AT
Hi%, JFEEHHREN.

(4) Pl SAmFFLE N

HEEEANSEAER NIRRT GRS ol i) , JREREEITE N

3 I G 77 58 2 BT AR S DL -
2022 4F 1 H e AR B E R AR AT I E 2= 8 22 L 52 Br 720216 52 5 H.78

10.8.2 EE M FHESR A 73 5 ST BT HAR ISR SR I 1B 0L
SEA: NRMT
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