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A ER D R - - - 2,013,642.04) 2,013,642.04
1,662,562,872.83 30,189,000.00 1,424,577,965.06/3,187,906,837.
B 70,577,000.00
89
1 £5t
TR - - - - -
PR et i - - - - -
iga et ki - - - - -
S [ 0 4 ik 5%
FEER
e 341,734,229.9
NATE B - - - 341,734,229.92 )
AT [R] 3K - - - - -
NN YNG4 - - 41 3,568,531.98 | 3,568,531.98
MNATHEE B - - 1 594,755.36 594,755.36
MNAT R R 5% B - - {4 377,880.65 377,880.65
RS F - - - 631.54 631.54
A - - - - -
HoAth 471 £5 - - 4 2,792,586.45 2,792,586.45
- - 41 349,068,615.90 349,068,615.9
UiliisSan
0
1,662,562,872.83 2,838,838,221.
T ZR AR Tk 1 30,189,000.00  70,577,000.00| 1,075,509,349.16
99
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T R PR NI G T R AGIKTTOME, IS 29 H0E A 3 5007 E 1 H B H 30
FHTF UK.

6.4.13.4.2.2 FIZ XK B EBURE AT
B | BRTa AR DA A T 3% 38 AR AR AR

X PR AR H 3L 4 5 P 1 E )
WG (BT IT)
B IR A B 2 A (AL ARG
AT AHAR EER
202246 A 30 H 2021 4 12 A 31 H
MR Z LT 25 A3 -3,519,258.39
T F) R R % 25 4Nk A 3,561,389.00

e T 2021 4F 12 H 31 H, AEEGFRA R AR BT A OB G 28 5 B K iy
17.14%, [T 3 AR B0 T AR Jk G 5 714 (H JC HORRE I .

6.4.13.4.3 #MLC X
AN IR A F8 4t T EL 2 Fo A 18 SR KRB &0 B RN I AR 30 R AR B sh i U . A4

FFAALACIKAAL M- 57, RIEAEAEAR R ANE KBS o AKE /8 BENBE H AT B A9 Sk
S HEAT MR

6.4.13.4.3.1 AN XU i
Bfr. NRMt

ZSER

2022476 -130 H

i H
eV B

raE AR I AR

LS T T4 )

—
5

P

e
&

N

=

G

|

=

é?(

A

A - 65,959,111.43 65,959,111.43

T

HrEETT - 65,959,111.43 65,959,111.43

LS T T4 )

fifst

At
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B AR A
T RS il 1 74 - 65,959,111.43 65,959,111.43
it
AR
20214E12 H31H
i H
FETT i
At
HEANRD fra AR
PAAM T )
AV
zgjﬁéﬁyﬁ 174,142,614.85 174,142,614.85
wreatt - 174,142,614.85 174,142,614.85
PAAR T )
i fi
Uikigeans
B AR A
T RS il 1 74 - 174,142,614.85 174,142,614.85
bl

6.4.13.4.3.2 AN XU B UR AR 2
L5 B 12 B — I SR USRI HeAh T 35248 S AR AN AR

= A e H 25 4 08 P 1B 1Y)
FATRE T DA T
H AU A5 R A 2 MG (AL AR
ST AHAR FAEER
2022 %6 A 30 H 2021 412 A 31 H
W MARXT AR MFAE 5% 3,300,000.00 8,710,000.00
W mAEXT AR MIZAE 5% -3,300,000.00 -8,710,000.00

6.4.13.4.4 FHAtMAE XU

AT SRR A 5 T R 4 i L 1 2 000 M SR SR T 4 U 2RIk T B R R AT 56 LA
(T 3 e R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T sl AT 1) RV T 352 5
[ S AR FR AR UE) R T 2, T T I P At A e JXUR AR B 25 R AT 4k B 2 G I s e
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TREISE , BT ek T-UE 7 T 3 AR B B R

AR G S BB E B H A i e, SR BT R RS,
DRI DL BRI 3 T, S AR IS AT IGO0, M B e B A A S M R e s TR B MIESR
HIE kT B e B, BT G 2 B R 20E Yo B R R ab M AT . AR e B E
WL & T EORABLHAZAL, SRR B ECE . RS HAT B, SRESINX AT aE A A
R 37 L o

AT it BB AL A ) B PR AR LA AN AR XS . AT G IR BT A & P SR B B e B I B
%174 20%-65%; ¥ BCIE AR 1 ISR I BT LU B AN BRI A B e Z2 B 7 11 50%; BEANAE S H H &, kR
W08, GO 6L A A HAEN S A RIES A, B R B < 8 20 H 7E — £ LA I BUR B MR T
BEEWPHHER 5%, HrPIle A S SR & A7 HORE SN ORI . BhAh, ANIE g
B BNEE H XA S PR AR M Seti i 12, 58 e 1 2 Fog BT 000 S it AT KU
5 VaR(Value at Risk) 45 b 35 A I X A 5k < 11 Wk (107 CE (A% XURG:, R I ) SR s IS BEAT BRIER A4S
il

SR PIEas

6.4.13.4.4.1 HARM#E XES O
AL NRTIT

AR AR
2022 £ 6 7 30 H 2021 4F 12 A 31 H
TiH o 3 G b &% re
N S E Y E LA ~RME Y AE L A1)
(%) (%)
940,267,349. 1,413,652,747
T g e T — R 37.32 49.80
74 74
T o AR S — e R
T ARG — e Jm I
A SR B — BUE R %
HoAth
940,267,349. 37.32 | 1,413,652,747 49.80
it
74 74

6.4.13.4.4.2 FCARA A XU OB 43 BT
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B G HTT S i UG e Tk S B ) A2 )
B IR HEHE DS ) ot T4 2 i RS AN
X B S 51 3R H 2 G B 1LY
o CRA: AToo)
FH R AR A B (32 B A MK AEREE
7 HT
2022 46 4 30 H 2021412 H 31 H
WS EAEAE T 5% 192,670,000.00 108,480,000.00
P ST ELAHAE T~ % 5% -192,670,000.00 -108,480,000.00

6.4.14 AfRHHE

6.4.14.1 &R TEA RMETEITTE

ARMET R RFEIRIR, B3 A R E TR AT E B R SR B TR 1
BRPE: Rk AR A GRER KT LRGSR B BR: BRE— BRI
T AN G B 7= B A ot LR R T U AR B =20 ORI P B M5 (K S PO S N\ AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

sl AR
AR Sk ik
BT §
1= 2022 %6 A 30 H 2021412 A 31 H
HE—EIK 1,053,127,315.75 1,550,147,870.58
A=) ¢ 470,510,174.31 349,231,504.49
FE=FEIR 796,046.04 730,472.47
&t 1,524,433,536.10 1,900,109,847.54

6.4.14.2.2 A SRHrE TR E R E KRS

AREEE LN Z IR A K R UK A H RTINS B IR B I i T ATF T2 5
IBSE. GiFRYE, AHMIERSEIUTM. ARSI AT RAT S, AR S T
H 252 5 B TGk FIE] . 22 5 AN s BRI 18] S PR I TR R AR OGIR BE ) A SIME SN — BRI, IR
it (B R B P SR T B0 2 ot BT R AR T 5 B B R SR AN TR B AR K, i E A OGH%

B SO OB N IR 2 2 IR = R
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6.4.14.3 ERFEEHIPLA SAMETHE KSR TR K3 Y
ARSI AR T IR I AR ARFFA ARSI BLA SR E TR A SRl T

6.4.14.4 AUA M ETHE R £5 T B RAHSC U A
A FEEFFE IR LA SO A TR S i T BN DIRER AT R SRl v = gl fuf, 1Xekd
ik L DR L A A PR e, BT ALK TN 5 A oM (E AR Z AR /N o

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0

960
7 HERHAEWE
7.1 BIREEHEF=HEHEMR
SR NRMJT
5 T H & IS SRR (%)
1 25 %% 940,267,349.74 36.93
Hrp, g2 940,267,349.74 36.93
2 T
3 [#] 7 YA 2 5T 584,166,186.36 22.94
Hr, fiik 584,166,186.36 22.94
T SRR
4 wEEEE
5 SR RIRE
6 TN IREE &Rl e 805,356,273.40 31.63
o W= B A S8R
e phgt
AT 14 &
7 e Sa A 215,959,005.57 8.48
it
8 HoAh 8- T 55 7= 634,065.76 0.02
9 &t 2,546,382,880.83 100.00

VE: P BIR AR Sl i W I Im A Gy AL 05 s e A oA 1B 65,959,111.43 G, 24T
46 714L 60 7T



GBI AR A IR S R SR B & 2022 A 1R

HHE LU 2.62%.

72 MEHIR BT RO ER T A S
7.2.1 AR REIRARERRAE

R | A (G 5%@%;?@%%
A R R . Dk - .
B KA 930,854.10 0.04
C il 613,283,045.33 24.34
D L0, 7. R OKAE P AR 7,751,800.00 0.31
E jeSiin4 ; )
F R Y 8,936,534.74 0.35
G ZilisH . CER B 379,484.00 0.02
H A5 POl - -
[ 5 EAR . AT AE RER RS 38,522,023.28 1.53
J SRl 86,512,343.16 3.43
K s el 60,701,488.00 2.41
L R BRI 55 I 5l 3,866,638.00 0.15
M FHERF 5B A MRS 7,396,332.56 0.29
N IR BB Lt i E - -
o] JE R RS AEEAIE AR R 55l - -
P HE - -
Q TPAR S TAE 46,027,695.14 1.83
R A AR R R - -
S SN - -
&it 874,308,238.31 34.70
7.2.2 R EATW A RN B BB R R RER R LS
GRIES ARl (AR i B4 B PR L (%)

A H B A TE T o 54,343,356.42 2.16

k)i Es 11,032,087.83 0.44

By 7 DR 1 583,667.18 0.02

&t 65,959,111.43 2.62
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7.3 SPREE A FMHME o E S B E H BN B TR R R A
SR NRTTT

i B 4 T i
Fe | REAN Ji B A4 R (k) VI IKIED
B L (%%)
1 300733 (eI 3,973,000 87,962,220.00 3.49
2 03690 EKH—w 246,800 40,988,025.23 1.63
3 601567 =R 3,086,280 40,985,798.40 1.63
4 000977 TREE B 1,506,700 39,897,416.00 1.58
5 300613 & 451,950 38,325,360.00 1.52
6 300143 A 2,864,300 32,509,805.00 1.29
7 000001 P ARAT 1,921,000 28,776,580.00 1.14
8 600398 R 2 K 5,616,800 26,679,800.00 1.06
9 600690 e P 910,000 24,988,600.00 0.99
10 600887 BRI A 622,600 24,250,270.00 0.96
11 000069 BRI A 3,722,700 24,160,323.00 0.96
12 000002 JikkA 1,142,900 23,429,450.00 0.93
13 000661 KI5 = 88,313 20,614,020.46 0.82
14 600030 HEIES 903,700 19,574,142.00 0.78
15 002821 T 65,900 19,045,100.00 0.76
16 688314 AR ERIT 383,074 18,598,242.70 0.74
17 000858 FUARTR 89,200 18,012,156.00 0.71
18 002236 KA/ A 1,085,970 17,831,627.40 0.71
19 002444 ERERHS 943,600 17,777,424.00 0.71
20 300566 B R 888,550 16,082,755.00 0.64
21 002409 R 271,600 15,076,516.00 0.60
22 000776 7 IRAES 780,000 14,586,000.00 0.58
23 300760 L E R 43,700 13,686,840.00 0.54
24 600763 R EST 77,400 13,501,656.00 0.54
25 02020 YA E 162,000 13,355,331.19 0.53
26 002129 TCL F13f 225,800 13,297,362.00 0.53
27 001979 Hrgdea 975,700 13,103,651.00 0.52
28 601456 EE CE S+ 1,041,200 12,775,524.00 0.51
29 688120 HEiER 51,033 12,676,597.20 0.50
30 603027 TARERY 684,792 11,846,901.60 0.47
31 300633 VARYAZ 384,565 11,548,486.95 0.46
32 600587 BAeEST 560,000 11,340,000.00 0.45
33 00700 [ATE L 36,400 11,032,087.83 0.44
34 600958 RITUES 1,057,796 10,800,097.16 0.43
35 002025 WK HL2% 153,300 10,703,406.00 0.42
36 603313 BHA 884,880 10,618,560.00 0.42
37 002009 pNGali 551,500 10,202,750.00 0.40
38 603337 Aty 461,800 9,919,464.00 0.39
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39 300920 TH PR 455,376 9,726,831.36 0.39
40 601222 RPEREVE 1,156,600 9,657,610.00 0.38
41 688636 Bk 84,996 9,637,696.44 0.38
42 000768 HL PGk 311,300 9,429,277.00 0.37
43 603353 G v 453,400 8,900,242.00 0.35
44 600392 AR 388,400 8,777,840.00 0.35
45 601985 % 1,130,000 7,751,800.00 0.31
46 300308 SRy EREY 246,000 7,638,300.00 0.30
47 603259 2 A 70,900 7,372,891.00 0.29
48 600519 DivMiE e 3,400 6,953,000.00 0.28
49 300696 R IRIA 148,719 6,536,200.05 0.26
50 300305 PRI &y 457,400 6,485,932.00 0.26
51 300806 Hrid v 223,320 6,340,054.80 0.25
52 300512 I Ay 747,900 6,132,780.00 0.24
53 002985 JeEE A 101,600 5,951,728.00 0.24
54 600038 W E A 126,500 5,717,800.00 0.23
55 601888 Hh [ A A 16,600 3,866,638.00 0.15
56 688690 PR 42,450 3,430,384.50 0.14
57 688331 REAEY) 49,575 2,318,127.00 0.09
58 002965 HERH 72,400 2,192,996.00 0.09
59 601899 Kenlk 99,770 930,854.10 0.04
60 02273 [i] A= 17,500 583,667.18 0.02
61 600760 HRLTL K 9,600 580,320.00 0.02
62 688091 EE AR 3,294 525,063.60 0.02
63 603267 5 B 3,400 456,722.00 0.02
64 688234 KAiw et 6,759 440,619.21 0.02
65 600029 A 49,000 358,190.00 0.01
66 688206 MG T 6,000 182,400.00 0.01
67 688299 KRS 9,417 171,860.25 0.01
68 300567 RS 3,100 133,920.00 0.01
69 301219 ¥ 2 578 50,759.96 0.00
70 301200 N 857 44,495 .44 0.00
71 301206 =AM 945 43,177.05 0.00
72 601089 fE TR 1,749 36,816.45 0.00
73 301207 AN Y] 569 32,102.98 0.00
74 001323 e B 573 28,111.38 0.00
75 301201 WL 2l 353 25,253.62 0.00
76 301069 LT 539 24,853.29 0.00
77 301263 =R 682 21,401.16 0.00
78 603871 it 1 s 1,260 21,294.00 0.00
79 301122 KAy 301 21,181.37 0.00
80 300834 BRI 635 19,069.05 0.00
81 301256 R 1,831 18,456.48 0.00
82 301123 ZE RS 656 16,655.84 0.00
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N

83 301103 fa] FCHR A} 507 16,234.14 0.00
84 301235 HBRERIT 418 15,854.74 0.00
85 301166 e 4 253 14,891.58 0.00
86 301189 LN 435 14,489.85 0.00
87 301117 FEG R 262 14,263.28 0.00
88 301190 KBS 575 13,644.75 0.00
89 301130 75 . 25\l 237 8,934.90 0.00
90 600383 G L A 600 8,064.00 0.00
91 301198 AT 340 7,667.00 0.00
92 301228 SEEAM 373 7,586.82 0.00

74 REHABREE R A EHE AR
741 BTN SHE YIRS R FE 29500 20 4 KRR
SRR AR

AR AL 4 T
5 i ZEARHS, Ji S A4 PR N SN T P A EL A
(%)
1 03690 EKH—W 49,497,059.87 1.74
2 000001 P RAT 45,393,465.81 1.60
3 600711 R R TIN|4 38,073,790.00 1.34
4 601899 HKemlk 31,301,111.80 1.10
5 002009 KA A 30,645,984.92 1.08
6 002389 R R FUL 29,989,591.47 1.06
7 00700 i TR i 29,367,399.45 1.03
8 688636 HHIA 25,895,168.32 0.91
9 601600 Hh E £R L 25,571,210.00 0.90
10 300059 KT E 23,949,015.40 0.84
11 300014 o4 RE 23,918,382.00 0.84
12 601888 b 23,917,127.00 0.84
13 000768 H Pk 23,732,474.78 0.84
14 000630 kA 23,634,099.00 0.83
15 600958 RIS 23,305,316.16 0.82
16 603027 FARMRME 21,809,309.40 0.77
17 300613 & 21,643,188.14 0.76
18 601985 % 21,281,084.35 0.75
19 002409 MR 20,801,731.00 0.73
20 000776 T RKAES 20,367,898.00 0.72

T ATSRN GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAS 5 9 -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
EA: AR
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AR AL 4 T
5 Ji EEACAY Ji% S A4 PR A R 132 A P A EL A
(%)
1 00883 Hh [ R A 41,731,617.21 1.47
2 603229 B2 36,998,925.10 1.30
3 601899 N4 35,653,162.40 1.26
4 600919 TLIRARAT 35,275,533.46 1.24
5 601888 Hh [ A 34,658,431.03 1.22
6 03898 (AR 33,595,171.09 1.18
7 000792 R 32,924,664.90 1.16
8 600383 SR A 31,464,001.30 1.11
9 000001 P ARAT 31,026,478.00 1.09
10 300014 oA RE 30,360,629.43 1.07
11 600690 IR K 30,193,202.71 1.06
12 000656 SR 30,073,536.73 1.06
13 600711 R R TIN|4 29,791,279.81 1.05
14 601600 eaESE=EN 4 27,236,587.00 0.96
15 300059 KITME 27,154,450.54 0.96
16 000035 Hh R AR 25,251,137.28 0.89
17 688180 H LAY 25,188,253.63 0.89
18 00700 s TR I 24,633,403.23 0.87
19 000630 k%A 24,375,992.00 0.86
20 002389 WURFHL 23,663,615.00 0.83

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

7.4.3 TNBER A S8 RS H R T B AT

Az NRMT
SENBEEERIRA (AS) B0 1,217,965,936.86
SEHRE RN (3E) B 1,437,313,284.75

TEe AT NBERAEA (RAD) AU SE BRI OB B 4% K T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR AFREAS
RN NRTTT

b 3SR P IRE L
75 75 fh A o S E
(%)
1 Eliit: 10,443,371.58 0.41
2 RATEE - -
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N AR A RAT IR A AR R R B G 2022 4F IR

3 b i 77 310,249,802.73 12.31
Horpe BURME SR T 96,039,879.45 3.81

4 A Tiess

5 i T %

6 rh ] SR 4

7 Al (Rl A2 5D 113,656,012.05 451

8 [F VA 149,817,000.00 5.95

9 HoAt

10 | &if 584,166,186.36 23.19

7.6 BRI SHE GBS 1 E LB /DN HE R I RT LA R s R A

SRR NRTT

3 S P
e RIS 555 44 7% HE(K) N R E
E LB (%)
22 I
1 112281812 | - thi M 4R 1,000,000 99,879,230.00 3.96
1T CD164
2 128141 HE BE Aot 514,644 72,567,271.47 2.88
18 4
3 1828002 ,#?ME 600,000 61,448,383.56 2.44
1T 2% 01
4 180205 18 [EFF 05 500,000 55,824,260.27 2.22
21 SF2z
5 2128036 ﬁiff 500,000 51,678,169.86 2.05
T 9

7.7 RN FMME b B HE RN BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

7.8 MEHARE A RYHE SEEFFE AR DEFRRT LA SRR HA

AIE AR WIRARFFA 518

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUE S 3R 4

AIE AR RRFFABOERH -

7.10 MEWARAZE ST R KRR 2 E O
7.10.1 HREPRAE ST ARG F AR DI H
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ARHe AR AR 35 A B 0 0
7.10.2 AESBHEBIGHIRHISFBOR

NI R AR DS B BN, DL ORAEON H R, A RS R T s PR SIS BRI
Rt EGUNBE LTS, DO B LA i R e RS AR e XU 25 -

711 ME AR A E SRR E GR35 B A
7.11.1 AEAE GRS RBUR

AR e R AR RS B RN, A IIORAE DY H B, A P it sl . A2 5Bk i
R, EGURTL ST S, DR B 2L 6 B R GE ik RS AR ) P XU 4%
7.11.2 REHRAE ST E G R S5 25 40

ARSI AR T AR KR AT [ 16
7.11.3 A E A B

T

7.12 BRAEIEME

7.12.1 EEBRERM-TRIEFHRT EABEEH I RAESRES AT —EN I AT ER. L5
R B RSt

2021 5 9 A 29 H, ~F2A4RAT BRI AELEL 152 Sy SRR AN NI 7 06 SN 2 i i 1
HIT, WEFINCE B RRIIT 3R GRIMER[2021]40 5) T4 E, 4TS, HATTHRAR
M 187 Jiot. &WUEEEFTAS 1.58 FHCHATEE . 2022 45 3 H 21 H, “P24R47 IR Ebn L o
(EAST) R Gu#dh it & M BE R IAAFAEA R BUHCREN EAST Bl ArAEmZ . 18] 90 R PL_EBTECR
W EAST B A7 AE 22 S5  T, b EARAT ORI I B R o BRIR IR T T (2022)
24 '5) 45T T1EK 400 JIGMIATEUAL .

2021 4 12 H 21 H, i HEAT R A0S B T B e S R I N, A R OR M S TR A
oyl GRARPRIETT ey (2021) 32 5) AT T AR 45 Jeifr Bt 1.

2021 4 12 H 8 H, AARAT BRI ST SR AP 2 T e 20038 J& 13247 e 9k i H 1 3K k45
BARS, RERS A FEPAREEEEMEI, b BT R B HE RS GRRIRTRE
(2021)38 5 )% T il 5 150 J3 JC AT BUAL 111 . 2022 47 3 H 21 H , ARVARAT M B AR AL EE (EAST)
ARG R B B OE TR %A% EAST $dl . RIIER RIS EAST Hidi 2%
BB HEIT, B AT R B R By GRREORIETTPT: (2022) 12 %) 45T 1115K 480 /it
HIAT AL T
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2021 £ 7 H 13 H, ZZI@ARAT IRV 55 AR5 ] B A 4 S5 v N I, 43 v [ AR AT FR
B PR oy CIRORIE T o (2021) 28 *5) 45 -1l 5K 4100 J3JCHIATELAL T . 2021 4F 8 H 13 H,
ATIEARAT RIS S 5 A EOR AR . 4R fih . il SO e, plh BN RVERAT (BRI (2021) 23
5 TR 62 AILIATEU T . 2021 4F 10 A 20 H, ASEARAT R E AL P A7 Sl 5525
HPSER I, W EZONDE RS BT R (CEEICE TS (2021) 3111210701 5) 574k,
5T BN, AbTIEK 340 JITC NIRRT, GEE S 823,166.01 Ju N IR B AUATEAL 1. 2022 4F 3 1 21
ATIEERAT R M B AR AEAL A (EAST) RGUHE b MBI A AR IR A R BTHCRET EAST #5
i TS EAST B AA(E (R 22 SR R I, Bl b AR T ORI e B R 2y RIS
TR (2022) 15°5) 43T 11K 420 JiTeiIATBUL T .

2021 4F 7 A 5 H, B RHRAT A SR AL ARAT G5 K J5 ARAZAE ) N ROERAT e o S50 VA 1 1 g 0,
Pl BN RARAT R JE b s AT ORRTIE (2021) 28 3 5) A T&, FFEMITTIERAR T 96 J5 70
AT

ARIEGH TP ZHRAT . 22 IR MARAT CD164. 18 RMVHAT 2% 01, 21 “P24RAT 4% 22 ZCARAT /)N
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