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JSEYS R

ISEGIAEN

38,528.03

722,588.97

761,117.00

ALt
i

HAb 5™

1,300,611.59

1,300,611.59

i% FE lll‘%lj’\ ‘i/_"

373,059,485.
43

1,455,726.58

1,137,568,99
9.43

1,512,084,21
1.44
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A2 oy VG
st

T S o

f5i

Fth 4
bk

IDAPRGEIE N

JSEATIBE [k

3,141,880.46

3,141,880.46

IVZRKCSEUN
T

1,926,788.14

1,926,788.14

PR 2

321,131.37

321,131.37

oL AsF £ 5
5

1,585.70

1,585.70

JS2AT 5 B
1] 5%

2 AZ Rl B

5.56

5.56

JS2AS A

3 HE TSR

65

FoAt 475

2,020,191.32

2,020,191.32

Uiy

7,411,582.55

7,411,582.55

FI R UK E
B

373,059,485.
43

1,455,726.58

1,130,157,41
6.88

1,504,672,62
8.89

TE R PR A e B A BRI R, I 32 B 2 RO = E08 E A H B H
AL T UK.

6.4.9.4.1.2 T2 XU B BB 43 BT

B | BRTTIAAIR DS EAt T 3 R AR

X B A AR H < BE B A RS R <A (R

. oy fir: N6
per FCP R R 28] AHARC 2022 6 A | LEEERC 2021 4 12
30 H O H31H)
LR ZAAT BT 25 MR -23.428.11 -85,160.87
2. TR ZAAT R 25 Nk 23,511.47 85,779.85

6.4.9.4.2 ML X
AN XIS 2 8 < i R PR 2 S0 0B BRI < 7 B R ANV 2R AR Bl 1T A A sl D XU
ARG B KA R M, I IE S RSN KU -

6.4.9.4.3 HALMHE R
FLAPATY 5 RS A2 45 2 4 BT 5 4 b 1 B 8 S SR SR B0 4t & IR B T 37 01 22 A0 I
WCZE LA T 37N 4 IR 25 AR Bl T i A 38 ) B JRUSGS o A 3 4 2 B B T UE S5 22 5 T b T BUARAT

28 40 T 355 1T
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(6 [F Mk T 3058 5 BB SR AN G52 5% 5 BT T s ) ELAR A A RURS R T B MIE SR R AT E1R B B2 E S
DUBCRFIR ST AR, n] BESRIR TR T3 T 3 AR B 2 (R 5

ATk G B A PR NAE M AN BRI BT 2 S I R o, G 2 2R 1 DL S BRI 2
Bt GEEUEZFTIZIEAT I 00, S B i B A S R D R BNMIE SR R E V23
LE BT, SRPEAT & B B[R 208 Y Bl A A0 BT At R EAT B0 58 o ARk ) 2k < TN S 5
EREMSBORA LA, RGNS R ECE . SRS HTIEIE, RES R AT REA
PRI A% XU -

AT B B R AL A I 0 B AR A AN R U . ARSI L s (O
FAFEEIE) B9 2R B 5™ 0%-95%, LA BT (FaJr dh % R G il B IR & IR SR #5058
BEgIEA D) SR “ AL Yk A HESR MR T AR I B 57 1 80%. BbAh, A
B ) 2 BN HOR A SE G BT R AT IRIE SR AR SRt 9%, 2 0038 22 e s Vs 2k <
BEAT RS R, A4 VaR (Value at Risk) F RS RIS I B0 7E CE A M XU, B T
FEHUGF RS BEAT PR R A2 o

6.4.9.4.3.1 FARMHE R M T
VAN Aib

AWIR 2022 % 6 H 30 H AR 2021 £ 12 A 31 H

15 Her b S
e AT ﬁiﬁf@ii) A @iﬁﬁﬂi’_‘:’)

AL oy P A Rl 5 7 -

e S5

1,095,000,770.17 81.24 1,113,099,942.56 73.98

AL oy P A Rl 7 -
BB

AL oy A Rl 5 -
AR

ATPE R B - AL
UEAR B

HAt -

it 1,095,000,770.17 81.24 1,113,099,942.56 73.98

6.4.9.4.3.2 FCARA RS XU R BURR A5 43 BT

B | BRYIR 300 FEEASM AR T I8 B R AR

KR HEE S WP E RS &4 (R
fi: ANRMIT)
oL XS AR [ AR %
| BRPUBRRRIZS AR 2022 4E 6 | FAERERC 2021 4F 12
30 H ) H31H)
1P 300 LT 5% 61,414.909.67 47.493.914.55
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| 2.079% 300 FF% 5%

-61,414,909.67 -47,493,914.55

6.4.10 ARMHE

6.4.10.1 &R T EARMETERFE

NSO E TR S R R IZ UG BxE o fef (TR BT F R SO BT R

1 B IR JZ IR RE -

FJm R MRS B TR R T 3 BRI R pr
BRI BREE — R U AN ELSMH O 587 B0 5 BB B R B WL R R s A (L

BRI MRB P B AN ) DL A

6.4.10.2 FEFAARIMETHERI SR T A

6.4.10.2.1 ZEREBTEKARMHE

NRMMETT RS RTENEX

AWK 2022 % 6 H 30 H

H— =R 1,091,292,472.52
= ¢ 50,836,109.59
F=JEIX 3,710,490.65
&t 1,145,839,072.76

6.4.10.2.2 A RYHEFTEE R IE K EKZEF)

A FE G LS B 2 IR )3 4 R S U A H AR & J2 U TR 45 R I R

YT UESRAE 5 B i IR = AN R, A I E RS I R 58 S ANV R (R4 ok 3% 152 I
I G ATEER) « BUB TAEATFRATEIE O, RESAS TIFEH 258 5 IS iEEL H B
A Ty AN R ] B B A B [AD A OISR A 5125 A OB SN EE — 2 U FH R B A 1B 17 # o
K A o] NS T A SO E R RE M FR L, e A O IR SR A5 95 A e (B R & 28 — 2

S ——

UGB FE R =SR2

6.4.10.3 JERFEEHTPLA SEAETHE A S TR Ui B
T 2022 426 13 30 H, AR FFA A FFLEI LA A A TR S BE

6.4.10.4 ALAA RMEHER SR T B A
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P 5iH 5% G i 5 4 5 B R I B A3
(%)
1| B 1,095,000,770.17 79.52
Hep: B 1,095,000,770.17 79.52
2 | EEeH® - -
3| BEEY R Bt 50,838,302.59 3.69
Hep: i 50,838,302.59 3.69
BErE CFFUESF - -
Dit L5 dris - -
SR AT R - -
SEN IR 4 il gt 7 - -
o SEBr IR 1 S8 N R 4
B
7| BTG R &G 230,032,357.71 16.71
8 | HAthwz/™ 1,154,723.74 0.08
9 | &1 1,377,026,154.21 100.00

7.2 MEBRBATVSRAOBRERERHE
7.2.1 MEBARBITU S RKBARERTHE

SEEA: NRMox

(N

GRes

NFHHE G

oy e < B AR EL A
(%)

R R M, il

KA

1,332,303.44

il

1,003,419,776.91

WD B0 RS OR AP AR,

12,785,506.88

I

HORFIZ

4,534,636.18

ACEB . ALY

ERpIE Va4

5RO B AR RS

66,721,386.64

R4

Ll

AL GANTE 55 A 551k

AR AR 55k

6,177,494.80

KA RIERI 2 FE s o P

29,665.32

JE B AR SS  ASFRAN I A AR 55 M

HE

DA TAE

b R E MR

wimlo|wlo|z|z|c|r|=|~|z|la|"|lo|lg|la|w|>

e

aif

1,095,000,770.17
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7.2.2 MEFREATIL KRB RB R B R ER R A S
AHE AR WA KA R R BE

7.3 JREA SRUME bR ST E EL R/ R B R B SR A 4

e | mEmAEm | REAR | NR B | AnhE Go | e ¢
Eefil (%)
1 | 000858 TR W 561,600 | 113,403,888.00 8.41
2 | 600519 H"MNFE 54,100 | 110,634,500.00 8.21
3 1000799 W R 474,700 88,204,007.00 6.54
4 | 600690 HIREX 2,970,500 81,569,930.00 6.05
5 | 603906 TR 1,856,794 68,589,970.36 5.09
6 | 603444 Ok 171,926 66,707,288.00 4.95
7 1603129 F N1 534,683 60,804,150.76 4.51
8 | 603279 SR A 1,886,080 58,487,340.80 434
9 | 600660 Einy 1,357,000 56,736,170.00 421
10 | 002851 F Ky 1,758,487 46,177,868.62 3.43
11 | 002372 5 BB 1,875,400 45,084,616.00 3.34
12 | 600522 R R 1,693,454 39,118,787.40 2.90
13 | 603208 T RRIR 365,769 26,419,494.87 1.96
14 | 002884 g 1,270,440 26,031,315.60 1.93
15 | 603067 PR 2,051,288 25,702,638.64 1.91
16 | 300073 LI R 227,686 20,569,153.24 1.53
17 | 603707 e Ry 688,731 19,422,214.20 1.44
18 | 300054 SRy 912,295 19,313,285.15 1.43
19 | 605080 RN RN 241,174 15,408,606.86 1.14
20 | 603916 75 1R 541,100 13,792,639.00 1.02
21 | 688388 St TuRHY 155,708 13,214,937.96 0.98
22 | 600905 — Ik HEIR 2,032,672 12,785,506.88 0.95
23 | 603915 ] 5 st £ 580,580 12,186,374.20 0.90
24 | 603606 RITHLS 113,600 8,701,760.00 0.65
25 | 002876 = | i 205,440 8,221,708.80 0.61
26 | 301181 B Ay 239,257 7,682,151.63 0.57
27 | 688046 ZiREAY) 210,836 6,177,494.80 0.46
28 | 301177 11 B Ay 60,913 4,519,744.60 0.34
29 | 002318 AL 270,000 4,317,300.00 0.32
30 | 603195 AN 27,200 4,159,152.00 0.31
31 | 000568 PINEE 11,900 2,933,826.00 0.22
32 | 688696 &N R 8,098 2,493,131.26 0.18
33 | 688223 fm FHREUR 139,941 2,024,946.27 0.15
34 | 300679 HIEHA 30,700 1,356,633.00 0.10
35 | 600938 Hh ] 84,004 1,332,303.44 0.10
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36 | 688533 AT 4,200 300,048.00 0.02
37 | 301238 Hin 42 4 3,497 112,148.79 0.01
38 | 301217 o] 4 4,284 63,531.72 0.00
39 | 301219 licpzi|4 484 42,504.88 0.00
40 | 601089 HE LR 2 1,749 36,816.45 0.00
41 | 301150 h—RH 404 33,435.04 0.00
42 | 301207 B2 569 32,102.98 0.00
43 | 301109 HEAG AR 1,838 29,665.32 0.00
44 | 301166 L7 4 253 14,891.58 0.00
45 | 301248 AOE e 472 14,098.64 0.00
46 | 001268 G HG % 409 11,337.48 0.00
47 |301196 MERL R 271 10,167.92 0.00
48 | 301158 T Ay 379 7,724.02 0.00
49 | 002824 R AR 73 4,014.27 0.00
50 | 603596 (BRI 43 3,447.74 0.00

7.4 HEMABRERFHAHERES)
7.4.1 R TASHUE HIHTE S5 5E 2%BET 20 2 K E A4
SEEA: NRMx

o . - AR 4 B
Fe | REAG JBE R4 R EN - AN SEH (%)

1 600519 wMFE 99,186,214.50 6.59
2 | 000858 R W 97,277,025.74 6.46
3 600690 WIRER 77,631,071.05 5.16
4 | 000799 W R E 74,320,354.50 4.94
5 603444 # O FE 66,252,625.69 4.40
6 | 002372 G ) 42,802,968.16 2.84
7 603279 SRS 40,956,296.57 2.72
8 002884 g4 30,706,374.14 2.04
9 | 603906 e bR 30,417,278.94 2.02
10 | 603067 PR 27,468,320.80 1.83
11 | 600660 i B 26,794,869.30 1.78
12 | 603208 T FRIR 25,152,256.58 1.67
13 | 603707 BRI 24,665,557.51 1.64
14 | 300054 SRy 22,376,520.00 1.49
15 | 301206 =T 18,276,291.05 1.21
16 | 605080 AN 16,249,011.82 1.08
17 | 605009 SN 14,735,442.50 0.98
18 | 603916 75 1R 14,185,376.00 0.94
19 | 603129 FRE 12,637,640.41 0.84
20 | 600905 — IR HEIR 11,828,493.60 0.79
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H SEANESE R BB ERAN BT B, B MR SAT BRI R BCE, Sk
AN HHE A& (R T LA R 81, AHEHRIZ 5 P

7.42 RiFEHEHE N RVIEES R HHE 2% BT 20 2 RBREHA

SEEA: NRMox

e | mEAE | REAR AR o gfgiﬁ%if
1 300413 T 123,878,748.49 8.23
2 300750 T AL 73,276,725.41 4.87
3 | 600522 R R 60,645,540.23 4.03
4 | 600487 T 50,348,885.42 3.35
5 603501 FIRE AR 41,394,045.92 2.75
6 | 603906 el R 29,251,431.00 1.94
7 1002294 15 31 & 28,312,528.95 1.88
8 688065 JLFEED) 25,992,324.84 1.73
9 | 600875 RITHA 24.882,573.32 1.65
10 | 688036 &K 22,055,941.49 1.47
11 | 600406 FH, 6 Bty 20,894,701.35 1.39
12 | 300679 HLEF A 18,894,986.13 1.26
13| 002045 EDE s 16,020,205.00 1.06
14 | 002326 TRKFHE 14,806,693.05 0.98
15 | 600348 HEFH I AR 14,797,278 .21 0.98
16 | 688066 ALK 14,482,740.30 0.96
17 | 002475 ATV 13,656,960.00 0.91
18 | 002824 FIERE AR 12,191,726.72 0.81
19 | 688012 R F 11,770,731.98 0.78
20 | 301206 —JuEY) 11,612,346.10 0.77

T SEHMAE RN E RS RSEN . . B RAT N IR SAT R B
S AL A e (A AN IR AR EE) B, AFIEMRAZ S

7.4.3 NI RAS B8 R S B R BN B

hr: NRMJT

SKNBEREA (BRAD) BB

878,825,183.49

FHBEEIRON (BRED) B

751,102,944.82

T SRNBERA . SE I BRI S e e RS B e LRRAS B ) 31181, A%
JEARRA H B -

7.5 REFFF PR BF RS

SREA: NRMoT

KAfehE Go) e B HHE B (%)
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2| RATER - -

3| &Rz 50,836,109.59 3.77
Horp: BURME &R 50,836,109.59 3.77

4 | flkfidz

5| Ak R

6 | HHAEEE - -

AL QI EE ) 2,193.00 0.00

8 | FhkAFH

9 | HAth - -

10 | &1fF 50,838,302.59 3.77

7.6 JARIEA FOHME b B S B E EL B R N R R BT T4 2 4505 B 4

SEEs: AR

| R | mEAR | BE GO | Al Go | Coer B
et (%)

210211 21 EHFF 11 400,000 40,784,175.34 3.03

220401 22 K 01 100,000 10,051,934.25 0.75

127045 W5 B £t 17 2,193.00 0.00

7.7 BAREE N MR S S B 1 HB /MR TR B SCRPAIES IR
i

AIE G ARG IR ARFFA 57 SCRHIESR .
7.8 MEHIREA hHE S E ST #E AR NEFRET LA R R R E N
il

ARG ARG HIRRFFA SR -

7.9 JREA SRYME G H & B E HL B R R I BT T48 BUIESE S B 40
AT AR IR AR TGP

7.10 FEERF AR HIBREBOR

AT SAEBEAT R A BT BT, R ARYE XS BRI, IS RME N EZH I, SRR
BNVELF A8 G R ERIIAT A 2, B ISR T AU B T s AT A I 7, 45 G IR A 3%
(1 5E PR SR LS B A AR KT, SELRL B BEAT ULIC, T8I 2 Sk mas Sk 2 U DR A 45 S s
BAT B ORERRAT . BB BN TS5 BRI B i 1« sk S KU PR AL, 2
AR BN o R G AR X R R L RS P RS, An KA R e [ 45 R Y < AT
A ALAE R, PLE B PAR BB AL A AR RS K H Y
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7.11 M|EWRFEETR T K EFIHEEE 5 B0 i

7.11.1 A E AR RRBOR
T

7.11.2 AHAE R E PR
Tco

7.12 BRASHEME

7121 FEHAESERE N T IEFRRT EEAHE S I WE IS
RFE, BERSHH HAI—ENZBATTER. ATNEE. mE, &Rt
FRSRUESR 4L Bt DL SRR i H 4t A

S P B B AR AT 4 IR I RAT B ARA P E ST ISR &, AR S
HAI—FAZEIATTETT. LEHHHE.
7.12.2 FERAREESREKI T2 REREENES S FRE K S RBRRE. a2,
B NI AR S SR BB B R SRAR A U B

AN AR A A ISR A R 2 4 5 TR E 0 95 R B e S A < TN DA AT
Wik L EORIEE LA N SRN

7.12.3 BHRFEAD S THE F= 1 R

i KRt
F5 B & ()
1| fFH RIS 384,586.92
2| MIEER -
30| RBER]
4 | MCRLE -
5 | MUCHIEEK 770,136.82
6 | HABSEK
7| FERETRH
8 | Hfih -
9 | &l 1,154,723.74

7.12.4 BAKRFER KA T3 B R % He s iR 40
SRh: NRTTT

75 AR 72K NRME o) | HEESERE G (%)
1 127045 W 5 A5 2,193.00 0.00

7.12.5 JIRET+42 R A RUE 2 IR 1B L B U A
AT AR IR BB AT 42 B AU SZ BRI L -
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§8 HEMFRENMSR

8.1 HIRESHBRHFEANBEFEANEGH

AL

2 ZEx
g A | L IEE P B T
GG | gy Gy | WEEH e e
Y il Jon Jil
Ll S Sy SYavT
A 1 5 e A 1 A e
R
fitidk R G 664,470,67
R 161,677 4,111.40 | 248,858.02 0.04% 99.96%
Wi B R A ° 7.73 °
A
R
R 2,199,736.0
g;gj:;f 308 8,997.31 3 79.38% | 571,434.85 20.62%
=)
C
. 2,448,594.0 665,042,11
&1t 161,985 4,120.69 5 0.37% 558 99.63%

TE: MU E /AN RE A RS S OBl 5d, W Eagdte, telfn
K BB A, 3G IR BER AN @ RS B & B (BIR &
WAUSHD PR I AU & TR B & O BB AR R A BG it

8.2 MIREZEESEHAKMNWA RREEAESKERL

IiH 1 B ) FAMTSE () | RS S
1 ﬁ N ; N
g;iji%ﬁi‘@a 966,255.39 0.1454%
4 i T Mol
Aﬁiﬁgzz* W3 S R I
PR AR BIEG C
e 966,255.39 0.1448%

e kB KAV A 08 S AL gl &b, X R gk, BRIy
BERAA B ZON AL X a i BB BRI T IR 70 2k i i & vh A CRIYIR 2

EMHETD

8.3 WIRESEEAKMILA BIFELFEAZESHHERXEFER

T H

By )

FAEE SRR HEX
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RAF FPEBN G e
BB TCE T ST AR AT

A
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RIS 7 i AR RIGEC B IR & 0
C
fann 0~10
7 i AR RIEEC B IR & 10-50
A
RIS AP AT - Ny ;
AR IGLIITATA R AR
R4 c 0
fann 10~50
§ 9 MR EESHHES)
B A
HH B mBtiE R | 7 RALIE
WREREAS A | RIFHERS C
FHEEFAEH 2016 48 A 1 H)HEE M Ei L%l 880,209,524.86 -
A F S HH AT 3 4 4 A0 A 668,488,459.39 2,723,879.30
A F A5 3 4 e FR 4y 62,484,419.22 608,739.24
Pol: oS B3 4 R B 0] 43 66,253,342.86 561,447.66
AR HA A (8] 3 & 35 40 AR B A B3 Bk /b LA -"3E ) - -
A F S HH 3 A 3 4 47 A 664,719,535.75 2,771,170.88

§ 10 EXFHE R

10. 1 ZEEMHPRFE AR RIK

AR AT R EM A AR .

10. 2

HEBEN. ZSTEANLIIESITTERIIRNERANERS)

2022 5 A 27 H, MSLEMERTESEERMARAAHERHK GEEARN .
ARIEEAWEWIN, AREILEANNLMREITLEE T TEERANFED.

10.3 BRESEEAN. BE&W™. E&EEVFHIFR

AAREWIN, T LA SE BN EE SRR,
AN, B RS EEE SR .

10. 4 FESHHRIEHIKE

A T S BB SR T A
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10. 5 AREEHITH ST ITES B
A WA e A A 1 2 T S 45 T R R AR AR T

10.6 HEEA. FTEALHAREEEAN R ZEERLTIEFRHR

AN, e R B BN R M AR T 1A B s T

AR I, e NS e I S B A P B 2R DI A SRy g 2 ) Y M A A T
R E A CRNHEZR SO IR T

RGN, B NS G BN GRS 8 B RS B e 1

]

10. 7 SRS AR 5 BT A RE N
10.7.1 EESHHIEHA TR 5 BT R ER T K& ATE R
L. NRTIG

5 WAL 5 : IS AT 227 e R AR 46
wman | we |0 | LR A | i
e FE 480 ERAL 4 4B
0 ) LA
AT 1| 240,402,226.99 14.87% | 220,092.27 14.88% -
CASUESF 1 207,287,688.17 12.82% | 188,895.90 12.77% -
VG E S5 1 199,938,131.63 12.36% | 182,423.21 12.34% -
HRIIE 7 1 163,005,237.32 10.08% | 149,143.70 10.09% -
S IES: 2 157,698,267.09 9.75% | 143,934.89 9.73% -
B2k g5 1 143,936,963.91 8.90% | 132,607.75 8.97% -
ARUESF 1 122,163,322.68 7.55% | 111,385.24 7.53% -
J7 1IEUES 1 102,029,451.11 6.31% 92,979.62 6.29% -
FAGUESF 1 85,014,964.74 5.26% 77,475.55 5.24% -
KIEZF 1 73,006,022.43 4.51% 67,260.54 4.55% -
AN 1 63,791,595.67 3.94% 58,372.10 3.95% -
— ik 1 23,445,205.47 1.45% 21,600.28 1.46% -
Ol iES 1 15,506,791.82 0.96% 14,285.86 0.97% -
] I T3 1 9,175,693.12 0.57% 8,452.91 0.57% -
HHZRIESS 1 6,526,517.11 0.40% 6,012.49 0.41% -
KRS 1 4,104,223.17 0.25% 3,740.53 0.25% -
HEFRIESS 2 - - - - -
FRIFIE 7 1 - - - - -
HEE S 1 - - - - -
RIFUEFF 1 - - - - -
E 2 % 1 - - - - -
FIRUESF 1 - - - - -
] 4 1UE 75 1 - - - - -
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RRIUESF

KILIES

RIS IESR

N UESF

TTIESR

—_ | = | = = = | =
1

RIS

HFAIE

% : ]

TR IE SR 1 -

T A5 TR LB AR PP ARG o EIE M 2 RTS8 BRI R L 58 5 T i A R
R AERNY  GIEREHEEET7[2007148 5) KA RME, AR GIE 7 HAHESR AR5 H
TCH AR HEAFE Y -

A JEFEARAE
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