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it ) 69 ) ) ) 69
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BwrEATE - 6 - - - P
PAAR vt
B i Ftot
Uikienny - - -
B A
FAMCK 21,445,958. 21,445,958.
I M 3 ) 69 ) ) ) 69
il
6.4.9.4.2.2 AN XU F U 4 BT
s | BRICE LAAR R HAt 17 3728 S AR FE AR
X AR H 4 B P A I S ST (R
. = i = fir: NRMI6)
e RSP AR 28] AHIARC 2022 5 6 A | LFEARC 2021 4 12
30H O H31HD
1. Fra s A AR TAHE 5% 955,342.24 1,072,297.93
2. BTSN AR TIZAE 5% -955,342.24 -1,072,297.93

6.4.9.4.3 AR HE RS

FEARA A AU A Fi J 4 e S ik T B 1) 2 o U i BROR SR B 4 9 5 (R B T 34 R 2 A
TEZR VLM T 0 A% DR 22 AR 2l R AR IR B R XS o AN Tk 4 248 B8 TR 758 B B b T BT
V] [ 11T 3758 5 B I S A5 7, B T 1 P HE A A A XU SRR T AN UE 27 R AT FAR B B &8 1S
OLECRERR T FZ00, 0] BESRUR T-IIEF5 1 3 8 A I 5 1R 5200

ARG ()3 NAE M AN B T 2 A (P R G800 W8 A 10 B IR 1) 40
M, @G UEZFTIIEATIEN, M 5 E B A g 8k 06 B AN IR 27 1 58 P 40 #r
JOE BT, IRBEAT G B A B IR 2058 Y0 BB B 05 mn AT # B . ARSE G IR S TN 8 A
B MM A, ST BT EE . R A S HATIEIE, RESRINATREK
AT AN A AR o
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) 50%) 5 ATk G REBE R MPAF B AN I BE G B 1K) 20%; ANTE G P B AT B BT AT AT A 4 £
FF AN IR BB 20%; RS H HAEMERBEIIT. AU, BRI G A H M
AIAE Dy ORAIE G ) » A5 3k < OR B A I e B ) A2 — 58 LA I BBURF 52 55 1 B & AR
EWHHER 5% HABe MBS T &M E. AR RIES AN RIREE . thoh, Atk
<2 R BN U AR g i iR AT (R IE S (A% St M 42, 5 U132 P 22 M i B 0t 2k ik
TR, A 4E VaR (Value at Risk) FEAR SR TRAS I 5 I i A TS AE A M XU, e I AT 5
b3 PARSEEAT BRER AN 4% 6] o

6.4.9.4.3.1 HAMHE XU ik O
A NRMot
AWK 2022 % 6 H 30 H BAERER 2021 4 12 A 31 H
T H " HEER PN HEEH
ARIE o] ATE e o
e R -
487.378,733.25 25.11 607,769,928.35 20.82
B 2L T T
28 5y 1 G R - ]
2 Gy 4 i R - ]
kA ks
fr et 5 7= AL ]
WEH %
HAt - - - -
it 487,378,733.25 25.11 607,769,928.35 20.82
6.4.9.4.3.2 At #E XU ) SRR MR 43 AT
B | BRIPER 300 Fa B LA HiAl T 348 B AR AN A
SoF B P AU R H R B P B R A (B
. e fir: NERMIG)
e AR RN AIARC 20224 6 H | FAEREEARC 2021 4 12
30 H ) H31H)
LIPYE 300 FFH 5% 25,034,307.95 26,206,665.64
2.9 300 TR 5% -25,034,307.95 -26,206,665.64
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ANRMETT RS RLTERE X, A RHET EERAT & A EEE RN ETE
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6.4.10.2.1 ZEXR&m T AKA RMME

A RME RS R E K AHAEK 2022 4 6 H 30 H
F—mR 485,181,857.07
iy = ¢ 1,749,428,909.48
F=EX 2,196,876.18
it 2,236,807,642.73

6.4.10.2.2 A RYHETE R REIKERZRS)
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5 5 AN BRI 1) J R 5 0010 S PR SE A5 P SR SN — 2 SRR A A (2 18 B o
SR BRI A W25 NAEDOE T2 S ML RO S AR FEE 10 6 P SE A5 8 e MBI B 25— 2

El Sepe —
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T 2022 4 6 H 30 H, AEERFATIFFELK LA RN ETH B S5 .
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MK THTA B AR A o
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4 | e - -
5 | SRbTA BT - -
SEN IR G Rl 5t 7 41,000,000.00 1.74
Forre ST 2R P SN IR 5 4 ik
o
7| RATHERMGE &M AT 18,532,000.31 0.79
8 | HAth#r= 55,355,605.20 2.35
9 | &it 2,351,695,248.24 100.00

B ARR S AR A WK B P I RS 2 ML
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7.2 MEPRBATWD ROBERRAS
7.2.1 WERETL I REF AR RRBEAS

BT E AN R 19, 106, 844. 84 76, 5

e ARt

o K ARAHE GE) 55@%{: {f“ﬁ"“ﬁ”
A Y3 NN N 4 4,067,872.00 0.21
B PRI 18,102,970.44 0.93
C il 3 . 315,660,538.66 16.26
D . 7. R SOKAE =R RO 12,587,190.00 0.65
E et 4 7,075,755.00 0.36
F R A FE 3,164,196.00 0.16
G ZIEIE . S AR Bl 11,280,383.84 0.58
H Ry IE L Q|4 - -
I GRS BEAR RS 8,582,936.62 0.44
J A4 48,313,382.92 2.49
K 5 b 12,644,232.00 0.65
L BT RI 7 55 AR 25k 10,374,493.88 0.53
M BE2EHFANE A MRS 12,615,971.65 0.65
N IKF L IREEAN A HL 5 it i E 3,801,965.40 0.20
0 JE ARG AB AN AT AR 25 - -
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Q PR TAE - -
R Ak R E AR R - -
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Tk - -
e[ 11,248,524.45 0.58
Do T B - -
BT PR f - -
4l 3,099,974.81 0.16
BH - _
T 4,758,345.58 0.25
A - -
5 Hb - -
it 19,106,844.84 0.98
e UL B RS EAT 4y Kb e (BICS)
7.3 BRI RYHE & EEF = IRE B DR R TR R R 3 B B 4
e | mEmem | mEsk | RGO | Al Go | e
EeBl (%)
1 | 600519 wMFE 6,308 12,899,860.00 0.66
2 | 002142 TUARAT 351,018 12,569,954.58 0.65
3 1601166 PlVARAT 477,900 9,510,210.00 0.49
4 | 601985 W E % 1,276,500 8,756,790.00 0.45
5 | 600690 R K 290,472 7,976,361.12 0.41
6 | 000776 JTRUESR 404,700 7,567,890.00 0.39
7 | 600887 BRIy 192,900 7,513,455.00 0.39
8 | 300896 % £ K 12,200 7,320,122.00 0.38
9 | 603565 ALY/ Vi 460,132 7,302,294.84 0.38
10 | 300373 PIARRHE 100,465 7,158,131.25 0.37
11 | 600765 HHATE L 218,924 7,044,974.32 0.36
12 | 600188 U REIR 174,800 6,901,104.00 0.36
13| 600048 TRF I 390,800 6,823,368.00 0.35
14 | 600030 S UESF 313,009 6,779,774.94 0.35
15 | 601899 BE&H 721,000 6,726,930.00 0.35
16 | 300750 TERT AR 12,000 6,408,000.00 0.33
17 | 000408 2 T4 188,500 6,209,190.00 0.32
18 | 000568 VMR 24,600 6,064,884.00 0.31
19 | 600057 JE 1505 666,172 5,855,651.88 0.30
20 | 600383 G £E 4] 433,100 5,820,864.00 0.30
21 | 000596 GBIt 23,000 5,742,180.00 0.30
22 | 002648 BEAY 221,074 5,714,762.90 0.29
23 | 600438 T8y 93,599 5,602,836.14 0.29
24 | 002371 677441 20,200 5,597,824.00 0.29
25 | 603345 ZI 33,200 5,573,284.00 0.29
26 | 600741 IR 240,000 5,520,000.00 0.28
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27 | 002466 RFH 43,300 5,403,840.00 0.28
28 | 600702 FFL 26,400 5,385,336.00 0.28
29 | 600309 FiEA 55,400 5,373,246.00 0.28
30 | 300438 IS 1 84,300 5,180,235.00 0.27
31 | 300725 PSPEREEs 51,500 5,097,985.00 0.26
32 | 600522 PN 217,100 5,015,010.00 0.26
33 | 688105 WoME R 58,219 4,942,793.10 0.25
34 | 300395 3 F| 1E 108,431 4,879,395.00 0.25
35 | 603456 JLM gk 94,000 4,859,800.00 0.25
36 | 601966 ¥“eyekeha 190,310 4,828,164.70 0.25
37 | 00700 icaikedile 15,700 4,758,345.58 0.25
38 | 688052 IO 12,231 4,635,059.76 0.24
39 | 300760 W EIT 14,600 4,572,720.00 0.24
40 | 601888 o A 19,400 4,518,842.00 0.23
41 | 002436 WeRRBHL 399,100 4,497,857.00 0.23
42 | 603806 R T 66,600 4,363,632.00 0.22
43 | 002738 R 46,900 4,343,409.00 0.22
44 | 300957 DR B 19,800 4,307,094.00 0.22
45 | 601668 Hh [ 3 4R 799,100 4,251,212.00 0.22
46 | 002415 I AN 116,000 4,199,200.00 0.22
47 | 603987 R 3¢ 210,600 4,197,258.00 0.22
48 | 000333 F A 69,000 4,166,910.00 0.21
49 | 000725 R A 1,051,100 4,141,334.00 0.21
50 | 603866 SR 248,140 4,106,717.00 0.21
51 | 601555 KRS 590,580 4,092,719.40 0.21
52 | 688696 WK R 13,257 4,081,432.59 0.21
53 | 688049 JEE R 107,137 4,077,634.22 0.21
54 | 002714 W Ay 73,600 4,067,872.00 0.21
55 | 002028 HIERA 113,800 4,058,108.00 0.21
56 | 603259 2 H e q 38,980 4,053,530.20 0.21
57 | 601012 PR RE 60,240 4,013,791.20 0.21
58 | 600233 (53] 368 ks 195,100 3,978,089.00 0.20
59 | 600872 B R 114,500 3,962,845.00 0.20
60 | 000001 P HRAT 263,900 3,953,222.00 0.20
61 | 603899 ROy 70,300 3,942,424.00 0.20
62 | 603986 J& 5 8% 27,600 3,924,996.00 0.20
63 | 688232 B A 104,187 3,919,514.94 0.20
64 | 600176 hEE A 223,925 3,898,534.25 0.20
65 | 000733 PRAERH 28,600 3,888,742.00 0.20
66 | 300696 % Kk 88,180 3,875,511.00 0.20
67 | 688122 7 i 41,908 3,863,917.60 0.20
68 | 601878 W R IR 25 337,400 3,839,612.00 0.20
69 | 600886 45 H 7y 364,800 3,830,400.00 0.20
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70 | 688598 S 1Ay 12,978 3,824,616.60 0.20
71 | 002179 G 60,220 3,813,130.40 0.20
72 | 603588 eI 327,174 3,772,316.22 0.19
73 | 000063 2 T 145,600 3,717,168.00 0.19
74 | 300014 o448 7e 37,800 3,685,500.00 0.19
75 | 688388 FEURHY 41,938 3,559,278.06 0.18
76 | 09922 LEL 190,000 3,387,835.19 0.17
77 | 601058 FERn 296,000 3,335,920.00 0.17
78 | 688131 it e EE 2 23,187 3,294,640.83 0.17
79 | 603185 L 21,000 3,275,790.00 0.17
80 | 688257 B A 81,350 3,223,087.00 0.17
81 | 002460 Erzs N4 21,600 3,211,920.00 0.17
82 | 600546 LA ] s 162,600 3,164,196.00 0.16
83 | 000983 Ly 7 A I 234,700 3,142,633.00 0.16
84 | 600111 Bl i 89,300 3,139,788.00 0.16
85 | 688223 mn YR 208,932 3,119,354.76 0.16
86 | 03908 SRR/ 216,800 3,099,974.81 0.16
87 | 603279 SRS 99,540 3,086,735.40 0.16
88 | 600882 Wik % 64,900 3,037,320.00 0.16
89 | 002511 ob I 22 241,900 3,028,588.00 0.16
90 | 603517 LR 52,300 3,023,986.00 0.16
SV EA
91 | 01928 A 184,800 2,958,492.18 0.15
92 | 603027 TR 170,467 2,949,079.10 0.15
93 | 600426 HEfE T 100,600 2,937,520.00 0.15
94 | 603486 B IR W 23,700 2,888,793.00 0.15
95 | 002318 ASLEFA 180,500 2,886,195.00 0.15
96 | 600893 iR 63,400 2,885,334.00 0.15
97 | 002049 EHE 15,200 2,883,744.00 0.15
98 | 600521 g2l 126,400 2,869,280.00 0.15
99 | 000768 PN 93,700 2,838,173.00 0.15
100 | 601669 H [ 358,900 2,824,543.00 0.15
101 | 688169 f kB 4,220 2,602,474.00 0.13
102 | 09869 WS ] 158,500 2,453,411.83 0.13
103 | 000708 HE RN 121,700 2,452,255.00 0.13
104 | 00839 I 369,000 2,448,785.25 0.13
105 | 603558 {e RS AR [4] 163,900 2,002,858.00 0.10
106 | 600938 F ] Y 3 84,004 1,332,303.44 0.07
107 | 688238 MTTAY) 12,836 325,007.52 0.02
108 | 688125 LIER e 3,774 163,904.82 0.01
109 | 301238 Ty 22 HT 4 3,497 112,148.79 0.01
110 | 301217 o) 7 4 7 4,284 63,531.72 0.00
111 | 301219 Jicpozip|4 578 50,759.96 0.00
o045 T 54 T




M B R R A R R R A 4 2022 R

112 | 601089 HaITCER 2y 1,749 36,816.45 0.00
113 | 301150 h—RH 403 33,352.28 0.00
114 | 301207 M2 569 32,102.98 0.00
115 | 301109 ARy 1,837 29,649.18 0.00
116 | 301117 RGP 262 14,263.28 0.00
117 | 301248 PO 472 14,098.64 0.00
118 | 001268 GG % 409 11,337.48 0.00
119 | 301196 MERLRHEL 271 10,167.92 0.00
120 | 301181 B Iy 257 7,861.63 0.00
121 | 301158 i Iy 379 7,724.02 0.00

& TR AE Al BTSSR ARMES 5HFF, BRI 70 A9 -

7.4 HEHABRERRASHERZS)
7.4.1 RFEAEHE VIR SR 5HE 2% BT 20 2B EHAHA
AR NRMoT

o | R | Rk AIEH A S e
1 600030 G IES 18,501,599.50 0.63
2 601985 % 17,504,939.55 0.60
31002179 G 17,055,350.53 0.58
4 |300373 PIARHE 12,263,528.67 0.42
5 688122 7 i 5 11,576,597.13 0.40
6 603456 JLMZk 11,497,155.00 0.39
7 | 000408 AR 11,229,684.00 0.38
8 | 002714 Mg Ay 10,584,866.60 0.36
9 688105 i OME 10,566,170.50 0.36
10 | 000733 PRAEERI 10,311,394.00 0.35
11 | 688617 HREST 10,139,887.85 0.35
12 | 600765 HLE L 10,119,975.00 0.35
13 | 03908 4 AT 10,098,370.74 0.35
14 | 300724 FEEAA 10,065,265.00 0.34
15 | 002531 R FE 9,964,706.00 0.34
16 | 600702 E = liN4 9,870,168.00 0.34
17 | 603565 EREAL YN 9,572,849.54 0.33
18 | 600522 Hh R RN 9,516,841.00 0.33
19 | 600011 Hege [ b 9,313,869.00 0.32

20 | 600111 e+ 9,210,734.24 0.32

T KNEFE R0 LRSI B Bk B, SR ATREESRIG IR, 3K
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SEEAL: ARt

o | RS | Rk A o e
1 600522 R RHE 15,147,582.42 0.52
2 688032 RIG ety 14,917,028.06 0.51
3 600188 N REYR 14,226,151.95 0.49
4 | 002179 G 12,869,517.95 0.44
5 002531 RIBLRFE 12,549,493 .84 0.43
6 | 688122 U S 12,401,383.56 0.42
7 600483 ta B 12,281,348.96 0.42
8 | 600030 S UES: 10,783,416.70 0.37
9 | 688617 HREST 9,585,903.24 0.33
10 | 000408 JEREA M 9,569,780.00 0.33
11 | 603129 FXEh 71 9,533,353.96 0.33
12 | 002594 bt W i 9,373,738.00 0.32
13 | 300696 A VN 9,351,006.40 0.32
14 | 002605 BeidkHE 9,292,805.00 0.32
15 | 002049 EE 9,077,385.00 0.31
16 | 600765 HATE L 9,070,522.00 0.31
17 | 603392 JiZ=HW) 8,985,096.68 0.31
18 | 600011 HEReE br 8,722,060.00 0.30
19 | 300850 Browm Bk 8,522,786.40 0.29
20 | 600702 e 8,434,522.00 0.29

e SEHAERE G LR B BEAIE . RAT AR RAT R I,
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7.4.3 SENBERBIRRAS SR 2 BB BTN B

AL NRMTT
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870,233,057.47

FHBERION (BRED) B

929,884,764.95
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7.5 MIREFIF WP R GRF R AE

eREAL: AR

e {7 i ARME o i B4 B A E LA (%)
1| Exfigr 25,869,500.67 1.33
JAT R - -
SR figE 348,305,417.54 17.94
Hop: BURME &R 80,816,983.57 4.16
4 | g 669,801,544.25 34.51
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Al R R Y 5

A S 4 704,843,401.64 36.31

B RCIESE 2P 609,045.38 0.03

[ b A Ff

O |0 I[N |

HoAth
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Eefil (%)

1| 102100982 | 21 K4 MTNOOI 500,000 50,496,178.08 2.60

2 | 102101295 | 21 SREEIH MTNOO2 400,000 41,552,723.29 2.14

3 | 188361 21 4R 01 400,000 41,408,903.01 2.13

4 1102101828 | 21 HHEJH MTNOO1 400,000 41,280,471.23 2.13

5 | 143616 18 Wi 01 400,000 41,090,371.51 2.12
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AT G AEREAT E FUR BT BB, R RYE MR E BRI, EHRE N EZH K, SRR
ENVELS . AZ S iR E G BT 52, i 2z i AU G iz is 4T 5wt 7e, 454 B i
JATS I E pr B B SORIL A B A (E KT, ST B EAT UL, 3l 2 S S B W IR ESE
SRS BEAT B R E 3R AT

7.11.2 B E R R R
%

7.12 BERAGREME

7121 FEHAESRE KT IEFRRAT EAEA RS WO RIS
RAE, REREHEHI—FNZIATES. LHKER. W, &N
FRSRUESS B3 BE B SRAZ 8 D B

0T A e BB T A4 TESR R AT AR RA B M B T IS S &, A AEAE I G )
HAI—FAZEIATTETT. EHHTEE.
7122 FHESRBENITERERTENHES S FAMENEERERE. M,
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7.12.3 FIREAR S IRE M AR

Bhi: ARt
5 2 & ()

1| fFHRIESE 423,995.03
2| MSEEK 54,869,558.33
30| SRR 52,032.00
4 | RCRLE -
5| ROfCHIEER 10,019.84
6 | HABMIEK
7| R
8 | Hih -
9 &t 55,355,605.20
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8.1 HIRESHBRHFEANBEFEANEGH

AL

B N&Et
T i ni T EESvTE
el RO B B
i YR AY T - YA R UTER
fi SR e FrH 03501 i
—
il 1,726,949,1
—HERA 11,855 | 145,672.64 100.00%
B A 04.94
o
F 171,549,71
—IEREE 1,007 | 170,357.21 0.65 100.00%
B’EC ‘
1,898,498.8
&it 12,862 | 147,605.26 ’ ’15;9 100.00%

T MU E /AN RE A RS S OBl 5d, W N Eagdte, telifn &
K BB A, 3G IR BER AN R RS B & B CBIR &
WAUSHD PR A SN & TR B & O BB AR R A BGt

8.2 MIREZEESEHAKMNWA RREEAESKERL

i H 1 FEAMERE (0D | HEES SO FEE
e . iféﬁ#iﬁﬁﬁ 10,972.43 0.0006%
f=a \
XEQEQQEM iﬁéﬁ#iﬁﬁﬁ 100.03 0.0001%
&t 11,072.46 0.0006%
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