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| 2RI AT R 25 Ak

17,396.76 |

80,938.13 |

6.4.9.4.2 SMNLCRK
AN A A2 $8 et T 5L R 2N Je i B AR SR I &9 2 TRV ANV 3R AR B i A A2 0 30 1R UGS
RIEEFFE AN CICIR AL T B 872, IAEAEAR N AN RS o A3 445 BN AE H A

B HIHNC LT BEAT A%

6.4.9.4.2.1 AN RS O

Bfr. NRMt

AWK 2022 4 6 H 30 H
S| douis | wmEe | wos | Bms | S0 | L
NG NG YN NG Dm -
AN T
My %=
T o4 42,593,926. 42.593,926.
T 67 ' o7
. 42,593,926. ) 42.593,926.
e a ﬁ‘ 67 67
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eRait i
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i
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El | | | |

6.4.9.4.2.2 SN KRS BRI 4387
Bk | BRICER LA A T 3748 B AR R AR
X PR G Ao H i 4 W PR I E S A (PR
e U A L fir: NRMI6)
i HRFR A 2] ABIAC 2022 46 H | FARERC 2021 4F 12
7 30 ) A31H )
1. FrE SN mA AR BFHE 5% 2,129,696.33 2,889.363.49
2. TS MMM NRTIZE 5% -2,129,696.33 -2,889,363.49

6.4.9.4.3 FABMHE RS

LA U A SR R 5 4 4 i L F 8 S0 0 8 A S L 7 R e i 3 1 e A A
Y3 USRI T 30 Wk DR 2 A0 I T 20 0 Ry o A 4 A THIE 3558 53 b 7 AT
N [ M 17 325 5 B PR AN TR 1 Bt s XS SR T BB AMIE S AT 0 ) S 2
DB BRI R, 0T R SRV T IE 5 T 3 B AR B A S

A5 e ) 4 N A AR A TS 2 (R A e e 0 2 X i 0 T B £
Wi SAnER TSN, WOE P E A AR e B IR BANIE S ) < M AT
TERAMT, eI IR A IR 2058 Vi BB 8 S A AT R o AT 4 BT S
BN ORI B A AL, SRS . VIR . RS HATIEIE, SRS RER
AR R

A 4 o 45 2 B B A L A b UG o AR R B (S AR ) B0 (i 3 4
47 ) LA L A9 80%-05% (oo I 388 2 Ik o 5 4 L A9 A L F B2 8 7= g 50%) oy
BT BSC B MHEH % 5 IS S R IILLBIARC T 80%. BEAh, AFES R4 m A
15 XA S G T AT ORE - R S 2, 5 U0 FH 5 s 7 VR B b AT U S B,
17 VaR (Value at Risk) F52% e I Ax 5 100 I 16098 2 400 b JXURGr, I T S SR i 7B
BRI

6.4.9.4.3.1 HARANHE RSk
Whrs ARG
AHIK 2022 E 6 H 30 H AR 2021 4E 12 A 31 H
55 F N EEGHR | 2 G B
SRME | s R e oo
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ATZE e R B AL
UEAR

HAt -

it 825,085,005.19 92.50 952,201,095.67 84.57

6.4.9.4.3.2 FCARA A XU BB A 43 B

s | BRIPER 300 FRELASM HAR T 3478 B R AN
X5 = A R H B 4 B P HHE RS S8 (B
ot At fr: NERMIO
per FIR AR A R 28] AWIRC 20224 6 H | BAFEERC 2021 4F 12
30 H O H31H)
LI 300 BT 5% 44,662,640.75 45,617,285.12
2.7 300 RE% 5% -44,662,640.75 -45,617,285.12

6.4.10 A RMHE
6.4.10.1 &Rt TEARMETEITIE
AFME TSR IE R, B A SR E T E AT 5 B A =S N E T8
A2 U e
F—ER: MRS A GEER T LRGP
BRI BRE R IR AA S M O B AR i B BRI T ISR R R N
)RR AR B B AN AU E A .

6.4.10.2 FFEEKI DA RMMETTEN SR TR
6.4.10.2.1 % FEX&m T EKA RME

AR AT RS R E R X AHAK 2022 4 6 H 30 H
B 813,362,627.55
BRI 42,740,010.14
FZEIX 11,754,089.15
it 867,856,726.84
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T 2022 4 6 H 30 H, AEEGARIFAARFEER LI SO E T BN 5™

6.4.10.4 A LPAA RMEER SR T B AR
AP soA B TE 5 ) G il 5 2 A A7 A5 T LR RE NSRRI HeAth 4 b A7 £, LRI E 5
N FMEA ZIR N o

6.4.11 B TEMBM T & THIRR T E U R HAB TR
B BT U GTR HA S G0 7 B0 10 oA = 2T

§7 WEHEME

7.1 AREEHTAGHENL

SEEA: NRMoT

B 5iH 5% G o 4 BE R I L
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1| B 825,085,005.19 91.79
Hep: B 825,085,005.19 91.79
FEEH Tt - -
Ii] 5 WL s FE % 42,771,721.65 4.76
Hp: figF 42,771,721.65 4.76
B CRFUE SR -
Dt L5 gy -
SR AT SR -
SENIRAE 4 il s -
o SEr IR 1 S8 N R S 4l
B
WATIEAMGE T &AM a1 19,658,267.60 2.19
Hoph g 11,408,795.78 1.27
9 | &1t 898,923,790.22 100.00
e RIS AR WAL P HEIEAE H HLH R o I e AR T 2, 932, 138.64 7T, 4
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7 34 BT PR B L AR 4. 45%.
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B PRI 20,888,883.22 2.34
C il gk 627,939,023.58 70.39
D 1. T R SOKAE =R RO 2,355,353.00 0.26
E et 4 33,279.76 0.00
F R A EE 9,094,002.28 1.02
G papliibe e a4 23,110,342.54 2.59
H fErG Aol 14,977.44 0.00
I GEAE . RS BEAR RS 45,504,889.84 5.10
J X4 29,519,075.03 331
K S i =l - -
L BT RN 7 55 AR 25k - -
M BE2EH FANE A MRS 844,234.24 0.09
N IKHN S FREEAN A L B 355,311.31 0.04
0 JE RS  AB AN H A IR 5l - -
P BE - -
Q TA A2 TAE 22,826,394.74 2.56
R Ak R E AR R 5,311.54 0.00
S ZE - -

&t 782,491,078.52 87.72

7.2.2 WEBIRET LA REOERERRRERRAS

eREAL: ANRMoT

(&3] AfnmE (NRFo i B TP E E B (%)
REJR 2,926,776.60 0.33
ML 14,538.23 0.00
Tk - -
A6 5T P 19,780,117.11 222
Do T B - -
PR N 6,337,146.04 0.71
Gfih - -
B - -
T 13,535,348.69 1.52
YNGR A4 - -
5 e - -
it 42,593,926.67 4.77
e DA B R EATI A BhRiE (BICS) &
7.3 BARBARYE 5 BEEF = IFE KD R R R R R R 5EHA
e | mEmem | mEsK | 4R 0D | Al Go | e
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1 | 600519 wMFE 23,526 48,110,670.00 5.39
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2 | 002466 RFH 305,900 38,176,320.00 4.28
31002756 TR R 245,200 37,321,892.00 4.18
4 |603613 ] BRI 177 392,528 34,777,980.80 3.90
5 | 600438 G 544,600 32,599,756.00 3.65
6 | 601012 PR 425,580 28,356,395.40 3.18
7 | 002459 B R R 334,880 26,422,032.00 2.96
8 | 600809 Ly 7 75,840 24,632,832.00 2.76
9 |300015 % IR R} 509,400 22,805,838.00 2.56
10 | 000733 PRAERIH, 131,100 17,825,667.00 2.00
11 | 000519 Hh R AT 511,800 14,918,970.00 1.67
12| 300750 TER AR 26,500 14,151,000.00 1.59
13 | 002192 Rl I A7 90,500 13,909,850.00 1.56
14 | 03690 EH-wW 81,500 13,535,348.69 1.52
15 | 002812 B 53,600 13,424,120.00 1.50
16 | 601838 FRERERAT 745,500 12,360,390.00 1.39
17 | 605117 TNV By 43,540 12,186,410.60 1.37
18 | 02331 oS 195,000 12,123,601.04 1.36
19 | 603713 IR T 86,400 11,810,880.00 1.32
20 | 300896 % £ K 18,747 11,248,387.47 1.26
21 | 600233 (53] 368 ks 545,626 11,125,314.14 1.25
22 | 300957 R e 45,300 9,854,109.00 1.10
23 | 002472 KA B 309,000 9,838,560.00 1.10
24 | 002920 T 3% 7Y 66,300 9,812,400.00 1.10
25 | 300059 KITWE 382,320 9,710,928.00 1.09
26 | 000858 TR W 48,000 9,692,640.00 1.09
27 | 600873 LAY 818,000 9,227,040.00 1.03
28 | 002179 2P i 145,720 9,226,990.40 1.03
29 | 600521 B2 397,200 9,016,440.00 1.01
30 | 002129 TCL 3 152,400 8,974,836.00 1.01
31 | 603606 R HL4 116,400 8,916,240.00 1.00
32 | 600546 L L B 453,600 8,827,056.00 0.99
33 | 300014 {C.45 4 RE 88,400 8,619,000.00 0.97
34 | 600366 TUHEITT 629,600 7,932,960.00 0.89
35 | 836077 RIS 124,766 7,772,921.80 0.87
36 | 600522 HhOREHE 330,100 7,625,310.00 0.85
37 | 603529 IR 142,800 7,479,864.00 0.84
38 | 000596 DT 28,500 7,115,310.00 0.80
39 | 600328 hEL T 295,800 6,966,090.00 0.78
40 | 300751 B Ry 14,100 6,921,690.00 0.78
41 | 603345 LTI 43,073 6,858,083.06 0.77
42 | 06078 b | AV 137,800 6,145,626.24 0.69
43 | 601615 HH BH %Y R 171,500 5,796,700.00 0.65
44 | 600096 = R 179,300 5,644,364.00 0.63
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45 | 01585 e 425 i 422,000 5,543,273.16 0.62
46 | 600123 2 AERHY 321,200 5,283,740.00 0.59
47 | 603369 A i % 103,300 5,268,300.00 0.59
48 | 002304 FET Iy 28,500 5,219,775.00 0.59
49 | 000768 PN 170,900 5,176,561.00 0.58
50 | 688120 g R 20,607 5,118,778.80 0.57
51 | 601689 R 74,000 5,063,820.00 0.57
52 | 301071 TERA 32,600 5,057,238.00 0.57
53 | 603338 WriLs7g 97,741 4,913,744.10 0.55
54 | 688301 ZE SR 10,241 4,844,402.64 0.54
55 | 688290 sl 7 RE 93,932 4,781,138.80 0.54
56 | 603279 SRR 153,160 4,749,491.60 0.53
57 | 600702 = SiNI4 22,400 4,569,376.00 0.51
58 | 002142 TIRAT 127,200 4,555,032.00 0.51
59 | 300026 AN ESN|4 589,500 4,539,150.00 0.51
60 | 002738 R BRI 48,600 4,500,846.00 0.50
61 | 300633 FFAL ST 148,900 4,471,467.00 0.50
62 | 688052 g e 11,725 4,443,306.00 0.50
63 | 300861 ELivann 47,700 4,421,313.00 0.50
64 | 600660 AR 3 35 104,700 4,377,507.00 0.49
65 | 688778 EEEE i 38,951 4,341,867.97 0.49
66 | 300496 HhRHaIA 32,700 4,266,696.00 0.48
67 | 002643 JIE R Ay 203,300 4,240,838.00 0.48
68 | 002318 LR 263,500 4,213,365.00 0.47
69 | 000913 ERVTBEFE 236,600 4,154,696.00 0.47
70 | 600566 GEI 2k 136,200 3,699,192.00 0.41
71 | 600882 Wik % 74,000 3,463,200.00 0.39
72 | 601058 Fiekeha 293,900 3,312,253.00 0.37
73 | 688677 WAL 34,558 3,178,990.42 0.36
74 | 03800 hERH 903,000 2,926,776.60 0.33
75 | 601456 FEBIE S 232,700 2,855,229.00 0.32
76 | 002013 AL 216,700 2,676,245.00 0.30
77 | 300705 UL 2 114,160 2,490,971.20 0.28
78 | 301029 (ERREP 30,000 2,445,000.00 0.27
79 | 600803 BBy 126,700 2,355,353.00 0.26
80 | 300628 TR 4% 30,675 2,335,901.25 0.26
81 | 300776 RO 13,208 2,282,342.40 0.26
82 | 09992 MEMOREL S 65,200 2,113,242.91 0.24
83 | 002493 A 134,900 2,076,111.00 0.23
84 | 002050 —AER 67,100 1,843,908.00 0.21
85 | 002372 Gi%ir) 73,600 1,769,344.00 0.20
86 | 000786 e 50,600 1,751,772.00 0.20
87 | 000568 PINEE 7,000 1,725,780.00 0.19
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88 | 600256 I RETR 159,200 1,677,968.00 0.19
89 | 000708 LR 81,800 1,648,270.00 0.18
90 | 605016 [EpA0E 35,200 1,479,104.00 0.17
91 | 300593 BoE R 31,120 1,291,791.20 0.14
92 | 688066 R 7 Bl 15,305 1,206,034.00 0.14
93 | 002850 Bl 15 H) 7,000 1,113,000.00 0.12
94 | 301150 h—RH 12,125 1,109,314.66 0.12
95 | 301268 ¥Rk 27,400 1,052,160.00 0.12
96 | 301238 S 28 i 25,888 959,770.60 0.11
97 | 688281 R 3,828 942,530.16 0.11
98 | 002815 RIEHIR 69,600 891,576.00 0.10
99 | 688326 254 SR VER ] 5,162 759,123.72 0.09
100 | 600298 L] 14,900 726,375.00 0.08
101 | 688337 A F 6,563 381,179.04 0.04
102 | 688046 ZiREAY) 12,070 353,651.00 0.04
103 | 603558 e B AR A 26,500 323,830.00 0.04
104 | 301109 EAG A 18,375 312,944.13 0.04
105 | 300012 He s 13,000 301,730.00 0.03
106 | 300639 LAY 13,850 296,113.00 0.03
107 | 688303 KARETR 4,016 274,373.12 0.03
108 | 688045 DA 3,939 264,622.02 0.03
109 | 300820 FEAHA 3,900 251,745.00 0.03
110 | 688192 PR 2 8,926 238,681.24 0.03
111 | 688270 BRERRH 3,705 229,747.05 0.03
112 | 301217 ] 768 0 97 14,238 215,357.66 0.02
113 | 688121 FLIRE Ay 8,400 204,204.00 0.02
114 | 301153 RN 3,973 196,933.29 0.02
115 | 03347 IR 2,400 186,157.76 0.02
116 | 301221 JEEE(E B 2,791 180,940.53 0.02
117 | 002709 RIGHRL 2,800 173,768.00 0.02
118 | 688125 IR R 3,774 163,904.82 0.02
119 | 603209 M@ A 6,995 158,926.40 0.02
120 | 301248 A RE 4,716 153,047.20 0.02
121 | 301166 7 4 2,528 148,798.08 0.02
122 | 301168 i8R A 3,281 147,907.48 0.02
123 | 688689 GESCIE T GEl 3,258 105,233.40 0.01
124 | 301196 MERL R 2,705 102,319.16 0.01
125 | 688315 AREE 3,711 95,632.47 0.01
126 | 301006 EEZE) el 5,051 94,958.80 0.01
127 | 688509 IEJCHLE 15,433 83,183.87 0.01
128 | 688236 LT 4,052 80,229.60 0.01
129 | 301158 A WA 3,783 78,697.42 0.01
130 | 688160 R A 2,771 77,366.32 0.01
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131 | 688056 B (Epa 2,010 73,767.00 0.01
132 | 300979 HEF LA 925 67,599.00 0.01
133 | 688013 REEST 3,022 59,291.64 0.01
134 | 301035 THFE et 644 53,097.80 0.01
135 | 603605 o O3k 260 42,946.80 0.00
136 | 301177 1 ST Ji A7y 542 40,216.40 0.00
137 | 600927 Vi T 1,859 37,496.03 0.00
138 | 601089 IR 2 1,749 36,816.45 0.00
139 | 688679 BRI EE 3,139 34,089.54 0.00
140 | 301207 2T 569 32,102.98 0.00
141 | 301219 oz i 353 31,000.46 0.00
142 | 603071 YIre g 1,627 29,513.78 0.00
143 | 301089 HT 2l 220 27,636.40 0.00
144 | 603122 HEHE 2,198 27,365.10 0.00
145 | 603191 HAZH S 1,149 26,197.20 0.00
146 | 001318 FH G HE 1,142 25,249.62 0.00
147 | 600935 IR Iy 4,811 25,209.64 0.00
148 | 301069 LB A 539 24.,853.29 0.00
149 | 002484 TLHEE AR 900 21,006.00 0.00
150 | 301060 ZPBE 587 20,556.74 0.00
151 | 603176 1 IEAEH] 1,924 18,393.44 0.00
152 | 603132 SRRy 1,342 17,325.22 0.00
153 | 603070 JiER G 775 16,197.50 0.00
154 | 001319 R 536 15,474.32 0.00
155 | 688296 AiERH 584 15,330.00 0.00
156 | 001317 = ¥ 5 300 15,222.00 0.00
157 | 301073 HEW)E 216 14,977.44 0.00
158 | 300982 TR 317 14,886.32 0.00
159 | 00914 TFIRK e 500 14,538.23 0.00
160 | 300994 AH AR 420 13,780.20 0.00
161 | 301180 TR 654 13,701.30 0.00
162 | 301070 VAR )&l 500 13,365.00 0.00
163 | 603216 BRHEE 772 12,498.68 0.00
164 | 300997 IR K 928 12,398.08 0.00
165 | 603213 BERE 799 11,961.03 0.00
166 | 001268 A FE % 409 11,337.48 0.00
167 | 301078 % 7 £ 756 11,082.96 0.00
168 | 301046 ReME R 290 10,036.90 0.00
169 | 301009 Al SE Ay 801 9,996.48 0.00
170 | 301015 [ERE=] 462 9,969.96 0.00
171 | 001296 KATH R 403 9,905.74 0.00
172 | 300993 T I RH 738 9,431.64 0.00
173 | 301021 B 290 8,758.00 0.00
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174 | 301013 ) F R 706 8,464.94 0.00
175 | 300614 [EplL7EE 329 8,277.64 0.00
176 | 301028 RV 733 7,931.06 0.00
177 | 301045 RAFRHE 335 7,728.45 0.00
178 | 301026 sk 203 7,486.64 0.00
179 | 603150 T BTG 250 7,442.50 0.00
180 | 301062 iR 523 6,103.41 0.00
181 | 300998 TP T IE 201 6,080.25 0.00
182 | 300814 s L 328 6,002.40 0.00
183 | 301083 H R R 416 5,807.36 0.00
184 | 301072 HREERS T 181 5,797.43 0.00
185 | 301011 TR 175 5,755.75 0.00
186 | 301010 fm T 1 RE 218 5,526.30 0.00
187 | 02359 2 H FEf 60 5,362.04 0.00
188 | 301025 DS 403 5,311.54 0.00
A T EIAE A+H i BTSSR EARMES S5, 2B F SR 5 i EE .

7.4 REHABRERRASHERZS)

7.4.1 RTFEANERGE H BRI EE S 5 r= 1 E 2%B0ET 20 2 R4

SR AR

o . Ly A 7 B R 4 BE
Fe | REAG JE 244 R AIH R KN EH S (%)

1 600809 Ly P8 3 54,244.200.32 4.82
2 300750 TER AL 45,267,575.70 4.02
3 300015 %R} 39,651,590.45 3.52
4 | 000983 ITEEpEF 38,846,497.86 3.45
5 603259 2 A 34,860,086.41 3.10
6 | 002812 BAER Ay 34,050,862.13 3.02
7 300760 B R RST 33,368,398.88 2.96
8 002756 TRH KL 32,268,105.74 2.87
9 | 603806 T 31,360,327.10 2.79
10 | 300347 A& EY 30,217,095.02 2.68
11 | 002466 RIFFE 29,720,076.00 2.64
12| 300122 BHRAEY 29,687,450.50 2.64
13 | 002459 m R 29,268,643.00 2.60
14 | 601899 Kl 28,133,001.00 2.50
15 | 002555 —LHE 26,424,131.60 2.35
16 | 002738 AL IS 24,848,348.61 2.21
17 | 600438 T8 AR 24,414,057.67 2.17
18 | 002129 TCL #3f 23,914,357.15 2.12
19 | 688599 KAEHRE 23,142,092.68 2.06
20 | 600765 HATE L 22,502,112.60 2.00
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