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ST (AL NI I0)
AHAR FFERER
2022 46 H 30 H 2021412 H 31 H
LA A AR N R T THE 5% BNy 1,365 Hhn#y 562
2. A A AR N R T IZAE 5% /0% 1,365 /%) 562

6.4.13.4.3 HAfH#E KK

SFCAAN A% PRS2 415 ik <5 R < i T ) 2 RN BRI i B R ok T S M 2 DA 22 B AR
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Ik T B e BT, LB B HE B TR 20 5E T B R R dh M AT 4R 0 . ARG RS B E
LSS T OB AL, SRR SO ECE . RS HAT B, RESIN AT aE A A
R 3 1 IR o
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80%-95%; v, HEBCIEAR ISR AR BT EE B AN R B 5 55 7 1) 30%,  HAVER R SR B3 /) 500
AN 5 H HAAEFOBR RS 08 S S MU RIE e . B4 R H 7E — 4 0 DA (R BURF (i AV
TR HEN 5%, HAhMEAARSER AN E. FHREIES. BRI, A, AEEEH
FE SN H X AKE S FTREA E R0 A% St M 2, e 3992 ) 2 Pl 7 Yt B b AT XURLJE
A3 VaR(Value at Risk) i 25 R IR AR J5= 43 I (978 CEAN A AR, BBl ml S dth o IR A T R R 42
il
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HHE Ll HE el
(%) (%)
2,362,935,75 2,789,632,690
T o Ma s — R % 92.55 87.03
8.66 41
T oA — e R
T oM EM% s — e B %
T G Rh ot 7= — BUIEF %2
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2,362,935,75 92.55 | 2,789,632,690 87.03
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8.66 41
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b 45 be g FE v (B TE . X
il > B VS
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6.4.14 ARHHE
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AN RET RS RAEEN, A e E R R = B R S E T8 (1 A

JERRIE -

R MR B G TEER TT BRI
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A NRMG
‘ AR AR
AN R E RS R AT R IR IR
2022 %6 A 30 H 20214 12 A 31 H
FH—EIR 2,362,935,758.66 2,788,253,808.81
=3
FE=FIX 1,378,881.60
it 2,362,935,758.66 2,789,632,690.41
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AF 4 DL PR Z IR IR F IR AR H ORI Z IR T 4 i A

X UESAC 5 i LT ISR A SR, 45 B E RS R, 22 5 NG ER (RS ER R A5 I (22 3 A
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PRAE SO AR AH R I ER AT (K 2 SCHHMESUNER — JZ ks FFARIE Ak AR 1A 48 rh SR B AN TR S A\ fEL R
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PRAS SUI N AR BBESEAR BR) 2 Se i)y 1,378,881.60 JG, R A1 A% ML A UPBURE Y BEAT fti i,  ANWT U2
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EMHZEIR /N

6.4.15 B T EMEM T S THRR T E UM R AR F I

A B TR H AR 0 7 B T A At B B

RERAESHRE
7.1 HiIRBEEHHEHEMR
Sesr, Nt
¥ T H Bt b3S DB (%)
1 I 2 B % 2,362,935,758.66 89.42
Hop, g2 2,362,935,758.66 89.42
FHEEEH - -
3 [i] 58 AL 7 $5 R - -
Hor, fit - .
BrE SRS - -
4 DAkl K5 i - -
5 SRMATAE AR - .
6 SENIR A 4 il g e - -
o S W =] 1 SN R
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WRATH RS H ST &5
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it
8 HoAh - T P 42,466,586.16 1.61
9 it 2,642,561,098.12 100.00
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0
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44 1L 57T TN



E BRI K R R IE SR P B S G 2022 4F A IR

HORFIZ

8,146.40

0.00

ALiE s A REAEREDL

19,733,020.75

0.77

I | ® |m

A IOl

5 EAR . AT ANE REAR RS

9,631,236.09

0.38

[

B4

267,703,267.02

10.49

R4

14,675.04

0.00
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HEE AR

2,439,147.26
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0.02
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10.69
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2 300750 TR 359,822.00 192,144,948.00 7.53
2,452,524.0
3 601012 R R4t e 0 163,411,674.12 6.40
. 2,714,600.0
4 600438 I8 By 0 162,495,956.00 6.36
5 002594 Eb Ve 446,626.00 148,945,304.74 5.83
o 5,832,848.0
6 300059 R E 0 148,154,339.20 5.80
7 03690 EH—W 768,600.00 127,647,472.40 5.00
8 000568 VI 344,173.00 84,852,411.42 3.32
e 2,423,900.0
9 002475 SR 0 81,903,581.00 3.21
10 603986 JK 5B 552,948.00 78,634,735.08 3.08
11 600309 JiteA 2 798,100.00 77,407,719.00 3.03
- 2,132,100.0
12 002415 T R A 0 77,182,020.00 3.02
13 02015 FRAEVR & —W 550,700.00 72,008,734.04 2.82
e 1,692,022.0
14 002142 TUARAT 0 60,591,307.82 2.37
~ 1,397,100.0
15 600036 i RAT 0 58,957,620.00 2.31
1,729,504.0
16 002484 YL 0 40,366,623.36 1.58
17 000858 TR 195,840.00 39,545,971.20 1.55
18 002459 Y ST 422,251.00 33,315,603.90 1.30
19 600809 L1 75 33 102,343.00 33,241,006.40 1.30
20 603129 FENXNF T 283,536.00 32,243,713.92 1.26
21 605117 A A7y 108,940.00 30,491,216.60 1.19
22 300760 LGRS 96,883.00 30,343,755.60 1.19
23 00388 TR 5 79,500.00 26,243,215.53 1.03
24 300014 LA RE 265,520.00 25,888,200.00 1.01
25 002920 18 8 7 ) 160,901.00 23,813,348.00 0.93
26 01211 Ev P ek 5 4 79,500.00 21,348,107.97 0.84
27 603659 BEZER 233,837.00 19,735,842.80 0.77
28 002352 4% B 353,575.00 19,733,020.75 0.77
29 688169 3k B 31,749.00 19,579,608.30 0.77
30 300861 Ed7]ivdln 183,995.00 17,054,496.55 0.67
31 688348 S RERHL 33,161.00 16,182,568.00 0.63
32 002179 R E 254,188.00 16,095,184.16 0.63
33 603799 2y g N4 147,173.00 14,072,682.26 0.55
34 603688 I Ay 97,900.00 12,982,519.00 0.51
35 603806 rETRE 195,300.00 12,796,056.00 0.50
36 300124 CNEAR 188,100.00 12,390,147.00 0.49
37 603596 {A%EF] 118,900.00 9,533,402.00 0.37
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38 02331 Ay 147,000.00 9,139,330.01 0.36
39 002132 R R 1’002’700'8 7,279,602.00 0.29
40 00558 J1EhEH 515,000.00 6,606,342.75 0.26
41 688052 YR 15,207.00 5,762,844.72 0.23
42 300681 JEHIK 98,990.00 5,718,652.30 0.22
43 300763 IR 24,900.00 5,303,700.00 0.21
44 002049 LU ERM 23,670.00 4,490,672.40 0.18
45 688599 RERE 67,640.00 4,413,510.00 0.17
46 300274 FH ' HL Y 37,640.00 3,698,130.00 0.14
47 688536 R 6,191.00 3,476,803.69 0.14
48 002812 BEER Ay 10,300.00 2,579,635.00 0.10
49 002180 g IRk 49,900.00 2,525,938.00 0.10
50 000403 TRARAY) 111,400.00 2,446,344.00 0.10
51 02382 TET R 22,300.00 2,439,147.26 0.10
52 002245 i A 103,800.00 2,409,198.00 0.09
53 06699 NEAWRIEY 16,800.00 2,258,522.58 0.09
54 09868 ISR E—W 19,900.00 2,151,110.72 0.08
55 06078 W EST 45,200.00 2,015,836.76 0.08
56 600563 A 8,100.00 1,661,796.00 0.07
57 300421 J1E AR 119,900.00 1,443,596.00 0.06
58 301029 IERER 16,800.00 1,369,200.00 0.05
59 603338 AR T WA 22,559.00 1,143,741.30 0.04
60 688305 PR g 13,768.00 1,051,462.16 0.04
61 002236 KAER A 56,979.00 935,595.18 0.04
62 603218 H H Bty 22,885.00 581,279.00 0.02
63 02269 ZiHAY) 9,000.00 552,623.78 0.02
64 02400 OB 25,400.00 444,211.34 0.02
65 688617 HREST 1,673.00 366,520.84 0.01
66 688658 i B 25l 16,580.00 312,035.60 0.01
67 300082 LNl 25,411.00 297,816.92 0.01
68 688165 SN 28,728.00 287,280.00 0.01
69 301009 Al EE A 18,127.00 226,224.96 0.01
70 688588 R EAF 17,277.00 198,858.27 0.01
71 300957 e~/ 853.00 185,553.09 0.01
72 688677 WY 1,768.00 162,638.32 0.01
73 300913 JK e H % 9,450.00 149,971.50 0.01
74 300909 MIREIBS 5,787.00 148,783.77 0.01
75 688059 MR 5 1,023.00 141,153.54 0.01
76 688560 BH 76k 44 3,832.00 131,207.68 0.01
77 300932 = REEAR 6,885.00 126,615.15 0.00
78 300941 BREHL 5,983.00 125,942.15 0.00
79 688079 Fihl 10,622.00 119,816.16 0.00
80 688356 YR 485.00 117,277.85 0.00
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81 688678 8 ST HE 4,198.00 106,503.26 0.00
82 688698 A A 4,751.00 96,682.85 0.00
83 300912 JU R 5,117.00 91,031.43 0.00
84 688528 Z= Bk 8,337.00 86,954.91 0.00
85 300926 R B 3,584.00 83,686.40 0.00
86 601568 Bl vt 7| 12,108.00 76,764.72 0.00
87 300922 KRR 4,008.00 71,983.68 0.00
88 605358 SLER U 1,026.00 69,131.88 0.00
89 688669 Bat 2,681.00 68,714.03 0.00
90 300927 TLRA 3,893.00 67,348.90 0.00
91 300943 F IR 15 3,813.00 59,902.23 0.00
92 688571 LAy 8,200.00 59,696.00 0.00
93 002709 RIGA R 952.00 59,081.12 0.00
94 688656 NG 1,371.00 53,647.23 0.00
95 300920 TEPHAH 2,503.00 53,464.08 0.00
96 688618 =HEEE 1,117.00 47,293.78 0.00
97 688350 B xR 2,552.00 45,910.48 0.00
98 688555 eSSV P2 3,004.00 41,154.80 0.00
99 300929 HEIHIR IR 2,923.00 40,191.25 0.00
100 300860 B Sk 724.00 34,194.52 0.00
101 688679 LM EZ S 3,139.00 34,089.54 0.00
102 003009 R K i 623.00 29,150.17 0.00
103 300887 T JE M 680.00 29,042.80 0.00
104 603486 BHR 216.00 26,328.24 0.00
105 300363 T2 1P 54y 326.00 25,424.74 0.00
106 300911 e &E 309.00 23,746.65 0.00
107 300894 KEN 628.00 23,480.92 0.00
108 603087 HZ=# 430.00 20,627.10 0.00
109 003012 RS2 A 2,278.00 19,909.72 0.00
110 300890 FFAE 286.00 15,821.52 0.00
111 300917 R MRS 474.00 14,675.04 0.00
112 300891 Haeklk 1,143.00 13,796.01 0.00
113 300893 F JE A 621.00 12,544.20 0.00
114 300925 EAER 1,020.00 12,189.00 0.00
115 300940 Lo 491.00 11,553.23 0.00
116 300864 ORI 535.00 11,235.00 0.00
117 300898 REH FL A 496.00 11,160.00 0.00
118 300879 FH- Ay 466.00 10,885.76 0.00
119 300895 A5 S 373.00 10,824.46 0.00
120 003015 H A GH 1,128.00 10,614.48 0.00
121 003001 WA K 560.00 10,315.20 0.00
122 003006 [ERIAIEES 804.00 9,921.36 0.00
123 300918 B LU 1,063.00 9,088.65 0.00
124 300892 R B 272.00 8,146.40 0.00
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125 300882 Ji M R 572.00 8,145.28 0.00
126 300876 EES =) 350.00 7,836.50 0.00
127 300881 BEETR 291.00 6,652.26 0.00
128 603501 FIR A 35.00 6,056.05 0.00
129 300886 el A Rl 191.00 5,936.28 0.00
130 300952 R 22T 340.00 5,916.00 0.00
131 600406 F, B Fif 97.00 2,619.00 0.00
132 00880 R 83.00 252.69 0.00
133 603259 2 A 1.00 103.99 0.00

7.4 WEHABRERHASHERZS)
7.4.1 RTFNSHUE HHHIREEFHE 2980T 20 44 KIBER A
SEURAL: NIRRT

o AR 4
5 i SRS Ji SR A PR N N X P HE L
(%)
1 601012 B atfE 220,655,092.08 6.88
2 002594 Eb WPt 192,652,898.99 6.01
3 002142 TUERAT 173,691,396.73 5.42
4 000333 E M H 149,812,447.91 4.67
5 600438 JH R 128,254,292.52 4.00
6 603986 Ik 5 G 116,965,210.64 3.65
7 603259 2 B A 115,432,473.90 3.60
8 600036 AR HRAT 111,901,473.96 3.49
9 03690 EH—W 109,617,718.41 3.42
10 300750 THERA 106,077,601.00 331
11 300059 KT E 104,669,720.10 3.27
12 300014 L4 8 RE 97,605,775.10 3.05
13 002475 SR 2 97,179,125.77 3.03
14 600660 e B 93,387,108.34 2.91
15 02331 25 o 88,270,671.04 2.75
16 000776 I RS 86,601,231.26 2.70
17 600900 KT A 83,918,061.31 2.62
18 600309 Jitets: 81,890,624.00 2.55
19 00700 # TR I 77,695,317.31 2.42
20 00883 Hh [ A 77,598,609.70 2.42
21 600809 Ll 76 ¥ 75,270,336.95 2.35
22 600690 WIRER 73,921,127.31 2.31
23 300760 LEREEST 72,046,958.24 2.25
24 002415 T e AR, 71,853,557.40 2.24
25 02015 AR E—W 71,565,844.47 2.23
26 00388 HUA G 70,714,008.48 2.21
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27 002352 e =edile 70,421,506.06 2.20
28 600887 FRRIRE A7 70,345,694.68 2.19
e “SEANEH (BB AREBA) 2 &5 (B i IR 3% LS iiAs S48 (%
LM A LU H ) ), AFEAHRAL S %A .
7.4.2 BTS2 SHGE H RV E S B BE 2908k AT 20 42 R SR A 40
SRS NRToT
o B 4
5 i SRS i SR A PR AH] RS A 7= A LA
(%)
1 300014 ¢4 81 Re 211,819,298.90 6.61
2 300750 THERAR 169,450,017.22 5.29
3 300059 KT E 152,486,840.96 4.76
4 603259 2 A 143,924,237.30 4.49
5 000333 F M H 138,623,175.69 4.32
6 002142 TUERAT 108,627,240.81 3.39
7 002594 EL WP i 98,791,670.93 3.08
8 02331 7 93,749,770.53 2.92
9 000858 TR 86,148,220.99 2.69
10 600399 4R 83,142,120.84 2.59
11 002049 Lt ERM 82,842,584.69 2.58
12 600660 A B 81,929,916.84 2.56
13 600900 KA HL g 81,631,665.35 2.55
14 601012 B L LR RE 80,304,275.05 2.51
15 002812 BEER Ay 80,301,352.20 2.51
16 603659 Bk 79,853,398.60 2.49
17 600036 FARRAT 79,575,150.21 2.48
18 00700 ﬂ%m}éﬂﬁ% 77,438,674.42 2.42
19 600690 IR 76,922,908.75 2.40
20 00883 Hh IﬁéE i 73,267,299.38 2.29
21 000776 I RAESR 71,628,193.07 2.23
22 002179 TG 71,001,277.03 2.22
23 02269 2 A 69,134,555.60 2.16
24 600887 PRI 68,832,667.33 2.15
25 600460 245 68,796,589.53 2.15
26 02382 TR 67,744,952.86 211
27 688536 SRR 65,636,757.97 2.05
28 002415 T e AR, 64,905,581.28 2.02
29 300124 A 64,742,570.17 2.02
T “ENEH (BLSENBEERLAT) S8 Bz i B ERON) 554 RS2 iAs &4 ()

LA ECE) 51, AHBMRA G B
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7.4.3 TR A 5 A B S R BTN

Bfr: NRMG
SENBEEE A (A A 5,142,367,077.09
SEHBEERURN (3D B 5,094,354,645.65

T SRNEAT (BESRANBERRAT) <2 @ (s SR MON) % S 32 lss e (Ol
AN AL KR B, AHEHRZ S

7.5 BIREBIRMF S RE BB AE
I AR AR AR R 57
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AFE G ARG R ARFFA 677

7.7 ARG A SRMME GBS BB LR/ B BT 37 SCRAE SR L 38 R 4
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7.8 WEHIRIE A SRAHME B F =8 BB/ DR R BT T4 Bt &R B 5 B 4
REEE ARG RRFFA R RS

7.9 FIRIEA FMME b ZEE B HE R /HEF BURT LA BUES 3 B4
AFE AR IR ARFFABGLE

7.10 AXSEBBIR AR B EBOR
AFE AR WIRARFFA AR

711 RERREES B BIE G R 5 1B U
AT AR WIRARFAT E G5
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51 k57 T



E BRI K R R IE SR P B S G 2022 4F A IR

7.13 BEAEGWMEME

7.13.0 AFESHEG MIHT T AUES I RAT AR I I ST R, B AR g ) AT —
FENZBAITETT. LTTHIHIE.

7.13.2 At A P AR B A PRI 44 P S A 1 s 4 ) L 6 B I S 2 A R

7.13.3 AR AR - TR =4 %

Bhr: NRM
7 K S
1 A7 PRE 4 902,757.49
2 INUeEK /e 39,767,474.74
3 Mgl 101,501.76
4 DA 3IPSS
5 SIS HA T R 1,694,852.17
6 HoAth UK
7 FepiESR
8 HoAth
9 &t 42,466,586.16
7.13.4 BIRFFE P TE BT i35 A
ARBE G ARG AR KR LT HE B vl 6555
7.13.5 BAKRAT T2 E AR il 2 R B G AU e
ARG WK 2B SRR Z R AE D
7.13.6 BEAESWME MERHEM SRR
RV ENEE, BEAEHRE I ME &1 R R E
8 EEMBRHEAER
8.1 HiIRESMTFRFENBLTFENGH
frAnsas: oy

52 Tk 57 I



E BRI K R R IE SR P B S G 2022 4F A IR

ERZEPNESY (4]
AN | P HBFER INAEvd e NS &4
53 2 )
B LA =X Ry
FEE 140 ES SR
LA 5 L A5
b B EE AR Bk K 1,237,695,557.
52,841 24,216.25 | 41,915,241.63 3.28% 96.72%
KAEEE A 51
b B AR Bk %
74,799 4,957.65 | 92,293,776.33 | 24.89% | 278,533,208.18 | 75.11%
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