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VEOR G, HABle AMEERE A e FHRES. MICRIREE . Ak, AR e
BN BE N A HE 5 I 5 AR SR A% St B 4%, 72 9132 Y 28 i B 7 ik on 3 G AT X
BrfZ &, B4 VaR (Value at Risk) $8FR5E AN A I S 10 W (R0VE CE A A% XURS:, R I T SE Rt
DR HEAT ER B A2 ) o
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]
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i

w3 op
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e

Az NRMoT

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

T B e
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32 5 i 2

e 353,311,283.82 36.50 178,879,888.66 18.41
B

A2 oy P A R 5 7
R
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RaEE

ATAE B R - AL
IEHBLHE
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ait 353,311,283.82 36.50 178,879,888.66 18.41
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30 H ) H31H )
LYY 300 EFF 5% 16,373,940.14 8,019,410.96
2079 300 R P& 5% -16,373,940.14 -8,019,410.96

6.4.10 ARYHE
6.4.10.1 & TEARMMETTENITE
A AR R IR RZ K, BX A e ETHE AR 5 B A =2 S R E TS
PRI Z IR E -
—ZIR: MR A GG ER T E R B R AN
BRI BREE— I B AMHE I T B £t B R B AL T UL A B
IR AT B 5 AN T EE N -

6.4.10.2 FEM A RMETENESM TR
6.4.10.2.1 ZER&m T AEKA RME

ANRMET RS RATENZERX AHAEK 2022 4 6 H 30 H
=2/ 388,327,611.59
iy = ¢ 784,546,151.86
F=EIX 10,194,537.82
it 1,183,068,301.27

6.4.10.2.2 A RYHEFTE B KB EKZRS)
AFE DL ECS SRR 3 B IR AR H NI & 2 IR TR G A5 R B A
XTTUESRAE oy e BT RCEE NG R, A I R IUEML, 58 5 AR R (B 36 Tk 4 I
IAE G ANERR) « BB THAEA T RATEG O, ARIESA S TAF I H 258 5k Ed ik H I
A Ty AT R ] B2 R A B (A A O I SE A (5155 (1 A FUAMBE SN EE — 2 U FHERR B A (B 17 #
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T 2022 4 6 H 30 H, AEEGARFFAARFLER LI SO E T BN 5™

6.4.10.4 RNUAA RUHETTE RSB T AR
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SAERAL: AR
P 5iH 5% G i 5 4 5 BT I B A3
(%)

1| B 353,311,283.82 29.43
Hep: B 353,311,283.82 29.43
2| HEEHHR - -
30| [ U A R 829,757,017.45 69.11
Hep: i 829,757,017.45 69.11
BErE CHFUESF - -
4 | REEWE - -
SR AT R - -
SN IR 4 il ot 7 - -

o SEBr IR 1 T2 Nk 4l

B

7| HUTAERAE R &G 13,356,231.14 1.11
HAh B~ 4,124,470.80 0.34
9 | &1 1,200,549,003.21 100.00
e ARG AR A I Y Rl A2 Z HL P 5 R I T O AR 79, 085, 182. 43 JT, /4

Fe GBI E L 8. 17%; @
FEL P IE L] 0. 06%.

BURAN 31|

BAZ Zy HLIE 5L 78 B e 9 NI T 588, 336. 51 7T, 1

7.2 MEBRIBATW A ROBER RS
7.2.1 WEWIRBET LA RERANBERRAE

SHEpAL: NRMoT
o KT At GO '5%3%’: {f“ﬁtm
A Y3 NN N 4 1,497,817.00 0.15
B P4 1,332,303.44 0.14
C illig k. 157,460,839.39 16.27
D B A T0 R KA =R Rl 8,386,931.00 0.87
E et 4 4,667,768.00 0.48
F LR AE N - -
G Zidizi . CEAHEENL 5,122,568.00 0.53
H EXwi IR 8|4 - -
I 13 BB AAE BHE ARSI 16,138,333.60 1.67
J LRl 55,299,367.30 5.71
K S5 Hi =l 3,572,915.00 0.37
L FHL BT 25 MR 25k 10,442,300.25 1.08
M Bl FEANE AR S5 7,430,868.72 0.77
N IR BTN SR 5t i EE 933,699.18 0.10
0 JE RS AB BRI AR AR 25k - -
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P HE - -
Q TA A2 TAE 1,352,054.00 0.14
R Ak R E AR R - -
S oty - -

it 273,637,764.88 28.27

7.2.2 |EPRETL I REOBRERRERERRAE

EREAL: ARMoo

A5 ARE (NRHm SR B ] (%)
uE 27,128,790.44 2.80
Tk 902,781.32 0.09
A 06 75 1 P 2,532,593.87 0.26
o 5 B 17,306,308.99 1.79
R PRAg 588,336.51 0.06
Sl 7,807,665.78 0.81
Bz _ i
SR 17,386,560.02 1.80
NGEA 3,197,213.33 0.33
o Hb 2,823,268.68 0.29
it 79,673,518.94 8.23
e DL R R AT Loy bR e (BICS) &
7.3 BARIRA RME & B ST = IFE LB R/ TR B = 3 5 B 4
e mEem | REan | NE B | AnhE Go | v o
tepl (%)
600941 o [E #%5) 240,281 14,526,517.06 1.50
00941 o [E #%30 284,000 11,900,824.04 1.23
601128 W ERAT 2,593,600 19,815,104.00 2.05
== X N
4 |00168 {Z%uﬁm& 248,000 17,306,308.99 1.79
5 103323 B alEaEy ) 2,376,000 17,027,585.47 1.76
6 | 600057 [Z 1505 1,187,975 10,442,300.25 1.08
7 1601009 B RARAT 951,600 9,915,672.00 1.02
8 | 601166 POVARLT 484,800 9,647,520.00 1.00
9 |300408 =R 308,400 9,282,840.00 0.96
10 | 603279 SRR 289,808 8,986,946.08 0.93
11 | 603345 I 50,445 8,244,642.90 0.85
12 | 000568 PINEE 27,400 6,755,196.00 0.70
13 | 002648 BEAY 260,252 6,727,514.20 0.70
14 | 600176 HEE A 374,200 6,514,822.00 0.67
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15 | 600803 B B A7y 346,500 6,441,435.00 0.67
16 | 600030 S IES: 269,230 5,831,521.80 0.60
17 | 300122 BRAEY) 52,400 5,816,924.00 0.60
18 | 600690 HIREX 208,300 5,719,918.00 0.59
19 | 01898 HH AR R 976,000 5,550,525.18 0.57
20 | 00700 i PRI 18,100 5,485,735.98 0.57
21 | 000338 MBS 1) 435,300 5,428,191.00 0.56
22 | 03908 R A 375,200 5,364,901.06 0.55
23 | 688388 Sk TuRHY 62,840 5,333,230.80 0.55
24 | 600660 i B R 125,000 5,226,250.00 0.54
25 | 600741 TBIRIR 2 220,600 5,073,800.00 0.52
26 | 002142 TUARAT 141,570 5,069,621.70 0.52
27 | 603259 2 A 46,800 4,866,732.00 0.50
28 | 601668 [ 877,400 4,667,768.00 0.48
29 | 01088 H [ i A 236,500 4,550,679.79 0.47
30 | 002812 BAERA 18,100 4,533,145.00 0.47
31 | 600519 HMFE 2,100 4,294,500.00 0.44
32 | 000100 TCL RH 848,600 4,064,794.00 0.42
33 | 603228 Sl LT 174,100 4,061,753.00 0.42
34 | 000001 P AT 268,100 4,016,138.00 0.41
35 | 000725 WA 1,009,600 3,977,824.00 0.41
36 | 000708 HE RN 188,300 3,794,245.00 0.39
37 | 000581 18 AR 195,100 3,755,675.00 0.39
38 | 601155 A 140,500 3,572,915.00 0.37
39 | 002415 5N, 96,700 3,500,540.00 0.36
40 | 002475 SLARVRE % 100,800 3,406,032.00 0.35
41 | 002389 R R 175,600 3,224,016.00 0.33
42 | 600809 Ly 7 398 9,900 3,215,520.00 0.33
43 | 00392 e 134,000 3,197,213.33 0.33
44 | 688233 PR By 53,098 2,984,107.60 0.31
45 | 001205 RSBy 147,800 2,926,440.00 0.30
46 | 600487 FiENH 187,700 2,729,158.00 0.28
47 | 600585 HHIZIK 75,500 2,663,640.00 0.28
48 | 600346 IEWAPELES 116,200 2,584,288.00 0.27
49 | 00175 AR E 166,000 2,532,593.87 0.26
50 | 00388 FUEAZ 5 P 7,400 2,442,764.72 0.25
51 | 300373 VAR 33,600 2,394,000.00 0.25
52 | 002597 GRS 49,500 2,144,835.00 0.22
53 | 002585 R H it 113,200 2,047,788.00 0.21
54 | 000672 ugKIe 127,969 2,019,350.82 0.21
55 | 301087 AT 47,190 2,012,181.60 0.21
56 | 601985 o E R 283,600 1,945,496.00 0.20
57 | 002371 77441 6,579 1,823,172.48 0.19
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58 | 02869 RS 232,000 1,761,828.23 0.18
59 | 002714 W Ay 27,100 1,497,817.00 0.15
60 | 300036 8 P A 75,300 1,471,362.00 0.15
61 | 603816 i oK 2% & 24,440 1,384,037.20 0.14
62 | 688223 mn B AR 95,140 1,376,675.80 0.14
63 | 300015 % IR ARE} 30,200 1,352,054.00 0.14
64 | 600938 H ] Y 9 84,004 1,332,303.44 0.14
65 | 603713 IR 9,600 1,312,320.00 0.14
66 | 300443 4R Ry 27,400 1,248,892.00 0.13
67 | 300357 FRAEY) 22,800 1,186,284.00 0.12
68 | 603899 ROy 21,100 1,183,288.00 0.12
69 | 300347 Zt& R 9,800 1,121,610.00 0.12
70 | 688222 R A S 70,020 1,117,519.20 0.12
71 | 000858 i AR W 5,400 1,090,422.00 0.11
72 | 00960 Y ATIES 33,500 1,061,440.45 0.11
73 | 002948 B HRAT 277,290 1,003,789.80 0.10
74 | 603866 ke 57,960 959,238.00 0.10
75 | 600323 EIEIR SR 44,100 904,050.00 0.09
76 | 01186 Hh [ 2k 215,000 902,781.32 0.09
77 | 603209 M@ A 38,900 883,808.00 0.09
78 | 300601 FRZEAW) 19,520 881,913.60 0.09
79 | 603338 WLt 7) 16,400 831,480.00 0.09
80 | 300782 g 5,920 799,200.00 0.08
81 | 605259 2k AL 24,200 691,152.00 0.07
82 | 002984 Mo 20,400 634,644.00 0.07
83 | 01477 MR AL 49,000 588,336.51 0.06
¥)-B
84 | 603609 N 58,300 561,429.00 0.06
85 | 688238 MeAY) 12,836 325,007.52 0.03
86 | 688259 GRS 1,595 126,355.90 0.01
87 | 301238 Ty 22T 4 3,013 96,626.91 0.01
88 | 301217 ] e 40 7 2,896 42,947.68 0.00
89 | 601089 FEIGER 2 1,749 36,816.45 0.00
90 | 301150 th—RH% 403 33,352.28 0.00
91 | 301207 2T 569 32,102.98 0.00
92 | 301219 J¥ e b 345 30,297.90 0.00
93 | 301109 AW 1,837 29,649.18 0.00
94 | 301248 A0 s 472 14,098.64 0.00
95 | 001268 ey it 409 11,337.48 0.00
96 | 301181 B Iy 257 7,861.63 0.00
A T ERAE A+H i BTSSR EARMES S5, 2B F SR 5 i EE .
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7.4.1 BEANEFE H BRI ZE S 5 5= E 2% 0T 20 2 IR E 4
St ARG

o . L A 7 B R 4 B
Fa | REA Je 244 R AIH R KNS S (%)

1 601128 i VERAT 19,581,554.00 2.01
2 03323 H [ A 18,746,918.00 1.93
3 | 600585 HIZEIK Y 13,233,333.00 1.36
4 600941 o [E % 3h 12,800,648.00 1.32
5 00941 W E 3 11,968,816.97 1.23
6 | 600057 JE 15105 10,674,687.63 1.10
7 | 000338 ELET) H 9,731,905.00 1.00
8 601009 B RUERAT 9,004,419.00 0.93
9 000672 ugKIe 6,197,287.78 0.64
10 | 600030 FEIES 5,788,319.30 0.60
11 | 600803 By 5,609,472.00 0.58
12 | 000581 R R 4,888,536.00 0.50
13 | 601899 e St 4 4,777,913.00 0.49
14 | 603279 SRR 4,765,266.66 0.49
15 | 300122 BRAEY) 4,755,045.00 0.49
16 | 601668 Hp [ @ 3 4,717,271.00 0.49
17 | 01088 Hh ] i A 4,696,427.54 0.48
18 | 002648 TR 4,690,899.00 0.48
19 | 600690 IR K 4,678,240.00 0.48
20 | 600660 e B 4,677,591.00 0.48

e KNG HA EEREN F B B, B AT RS RAS I EE, K
ANEHHE AL G (RSP R A B ) 3181, AHBBMRAL 5 -

7.4.2 BVFEHESFGE H HARIZE LS 5 r= R E 2% 0T 20 2 IR E 4
SEEs: ARG

= . e " o7 Ak 4 Bt
Fe | REAE Jie 244 R A RIS H B S (%)
1 600585 HPAZE K 8,982,336.92 0.92
2 | 00168 T PR A 8,423,514.80 0.87
3 300718 K il 7 7,672,373.50 0.79
4 601899 -4 5,749,811.00 0.59
5 601689 P AR 5,473,560.00 0.56
6 688105 i ME % 5,122,343.80 0.53
7 000672 K Je 3,278,418.60 0.34
8 002371 Je77 44 2,869,327.00 0.30
9 | 600941 i [E #%50 2,796,541.60 0.29
10 | 600346 IEWAPEEE] 1,555,412.00 0.16
11 | 300036 i B A 1,485,246.56 0.15
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12 | 000338 YEEE ) 1,389,086.00 0.14
13 | 601166 PV ERAT 1,295,107.00 0.13
14 | 603833 KRR 2K = 1,206,205.00 0.12
15 | 300760 LRI 1,055,885.00 0.11
16 | 601869 KL 997,878.00 0.10
17 | 301238 T 22 HT 4 975,770.40 0.10
18 | 603501 FIR WA 831,486.00 0.09
19 | 688120 HEiER 751,423.23 0.08
20 | 688052 g 705,100.80 0.07

e SEHERE RN LR B BEAIE . RAT AR RAT R R,
S S AL R & B (RSB FABRAT R ], AHBEMRA 5 T .

7.4.3 ENBER) A SR 2 H B E RN B

AL NRMTT

SKANBER A (BRAD) B3

260,862,571.88

FHBERION (BRED) B

70,618,892.95

T SRR . SE I BRI S S s e RS afe LR AC B 31181, A%

JEARRAL H B -

7.5 WIREFFF P RAFFRBLE

eHEAL: AR

e {7 i ARME o i B4 B A E LA (%)
1| Exfigs 29,352,161.18 3.03
2| RATE - -
3| &Rtz 301,772,603.29 31.18

Horr: BURME &R 20,392,087.67 2.11
4 | g 453,421,387.39 46.84
5 | AR TS - -
6 | HIHAEEE - -
AL QI EE I )) 45,210,865.59 4.67
8 | FhkAFH - -
9 | HAth - -
10 | &if 829,757,017.45 85.72

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

SEEA: NRMox

e _ HEEREIHE

FE | mERm | EEeR | MR GO | ARKME GB ‘Etm*(fj{f"
2028051 20 i R ARAT K B2 15 400,000 42,972,164.38 4.44

2 | 188701 B 11 400,000 41,098,130.41 425
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3 188762 21 )ik G8 400,000 41,090,728.77 4.25
149633 217K 10 400,000 41,046,728.77 4.24
5 188725 2138 01 400,000 41,041,621.92 4.24

7.7 JAREE N SR o e 37 1 B /N HE P B BT 3R P SCRFIE SR 80 B
4

I G AR IR ARFFA 5™ SCRAIESR

7.8 MEMREA W E S B ST HEHFI KNP LA BB REN
i

A ARG WIRAR A 2R

7.9 FRIZA SCYME o Ze e B 7 13E LB R N HERR B B 42 BGIE R 3% A 40

ARSI AR IR AR A BUIE

7.10 AR SEFBIERR R BREBOR
o

7.11 MEWREZE SR H I ERBIRZ S B HHA
7.11.1 AHAE AR RBUR

AIEGAEHAT B SR T, AR TR KBS S H R, DL E R EZEEN, RAR
APELF . ZZ GG BRI E IR & 2, @ s g MU O i igia s H i 7t 456 1 fii
TR A A B SR A BB A (A K, 5B 5= @ AT LG, @it 2 kel Sk B AR 5%
HEK AT B IR

7.11.2 A E SRR B E P
A ], BATIRIE B SRS AT T GUR LA, B2 A RE T ERE, R4
ERARI, RGBS, AR I S LT e .

7.12 BHRASWEHE

7.12.1 FEHAESERFEEHRIESF R RT EEA RS H ISR E R IAL
RFE, REREHE B —FANZIATTEST LNEE. Wk, &R
FRSRUESS B3 B B SRAZ M8 U B

AT ST BRI A AESF U AAT AR, ARSI A IR w35 gt AT — 4 A
2 B E AN B R R A 7 R AOAE T R AR A SR ARAT AR A PR 2 ) 72 4 o 2 ) H i
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RN S B P EARAT ORI B B R R AT o R RS B RAT EARSL, AR B
AT+ A2 EZR A RAT EARAIIRA G 8IS R, AR St H AT — AR
TP ve. AT

Xt EIRUESF B R SRR 7 (U W, AN g Bt IR RS (M3 B8 R SRAR P 5 5 A R
RN 23 7] ] BE R K
7122 FHEERBEHEHERERGELEE S FMENEEREE. 1,
B RLXH AR SRR B B D SRR Pt B

A AR A A4 ISR TR B < 5 TR E ) 5 RS 2 5 AR i e TN M1 2 AT
Tk EEORIEE AN RN

7.12.3 BHR AR T FE 7= H R

B NRMIT
5 EA s &H o)

1 17 H R IE 67,615.45
2| MBOESEK 2,056,666.28
3 JREUAT A 1,995,396.14
4 | BCRLE -
5| ROk 4,792.93
6 | HARSIWK -
7| FERETRH -
8 | Hfih -
9 it 4,124,470.80

7.12.4 BRFER H AT 3 B BT i # s iR 40
SRf: NRTG

75 A gz 24 7R ARWE o) | HEEESREHS] (%)
1 | 118000 F T fii 3,927,738.94 0.41
2 | 113051 T REFE it 3,591,345.92 0.37
3 | 118001 S 2,903,171.55 0.30
4 | 113047 T A5 2,797,836.51 0.29
5 | 113516 AR A5t 2,223,984.23 0.23
6 | 123035 )l B £ 2,097,234.19 0.22
7 | 127036 = AR 2,084,047.51 0.22
8 | 110081 Vi) 22 e 5t 2,047,319.45 0.21
9 | 128135 EIR 1,927,740.65 0.20
10 | 113626 (EEER=2 1,894,645.02 0.20
11 | 110053 IR A 1,778,830.25 0.18
12 | 113050 PR fit 1,407,185.79 0.15
13 | 113052 2ol iAo 1,187,068.41 0.12
14 | 110048 i BE e fiit 1,112,684.11 0.11
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15 | 128078 PN 1,006,013.28 0.10
16 | 113616 FHIREEAT 966,856.99 0.10
17 | 113048 s R A5 964,856.90 0.10
18 | 127032 AT AR 944,244.34 0.10
19 | 110079 PR e 1 942,123.73 0.10
20 | 123121 IR AR 886,195.89 0.09
7.12.5 BAFRBT 42 B = AR 2 R B 1 59 15 3
o e = MIEZ R A | HEESEST | REZRER
FEORRAE | ORRER ) Conm Go | s oo o
INTF o 47l
1 | 603345 I 4,115,040.90 0.43 A RTFRATH
E 1
2 | 600941 T E 2 3) 2,632,217.06 0.27 | Hr s e i
§8 EEMBRFEANEE
8.1 HiIREEMFHFAENFBEFENGH
Uy EAALL:
FrE N5t
i pa Ay | DN T RSN
BB |y | MRS Ty oy
Av‘[:i : \ 4 Ny N : \ Ny N
£ ER R ]| i B 03501 i
7 Yty
i —4 31,477,884. ., | 855.710,88 ,
— 11,237 | 78,952.46 7 3.55% 440 96.45%
HA
Epap2ki i
fitik—4F 87,802,774.
4938 | 17,781.04 - - 100.00%
¥ R 18
&C
. 31,477,884. 943.513,65
it 16,175 | 60,277.68 . 3.23% .58 96.77%

e WUERBTE /D NG E A RIS BB pTH &R, g gk, el bt
K BB A, GG IR BER AN @ A e BN & B CBIR S
WAUSHD PR I e B S TR B S O BB IR R A BGt

8.2 MIREEEHEAKMWARIFHAEEKFI

5H O AR () | 5l i G A L
S B I ) A ML | R ok

364,957.20 0.0411%
NAR A A4 HTRS A ’ v

o
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pis:
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~
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T e — SRR 0
HHRS C 161,063.00 0.1834%
et 526,020.20 0.0540%
T UG T LN PR G o B L BT 5 F X IR G0k b

FERAA B ZON AL a8 BBl BER T 8 70 Sk e A & vH A CRITYIR 2

CAREISY TP

8.3 WIRELSEFEAKMIA BFEEFBAZESHBEEXEFER

FrA e MBS EREEX

il TRV
i H 1 A ) O

R 7 IR — A BATR 0
AATEHEHAR . H4 | A A
WA R T A NEFA | B EIE — R E R 0
RIS =6

fann 0

BT AR — A B

oA 10~50

4 M o AT ; —__ \

ARG RS BRI e ot R
At " 0

g C

Eit 10~50

§ 9 FHAEESHHEZS)
B
e s BT BRIk
HiF Lol e
EFEHEA A

&C

HEAFEMHQ21 49 H 7 )AL MEUa%1

885,245,252.86

86,769,016.91

A it ST 2 e 4 AL B

885,887,603.03

86,908,514.76

A 15 I < B R A

1,301,166.10

894,259.42

Ul R IR < B L A

A 18] 2 <45 20 22 3 i B > A" 35D

AR T R e L 0

887,188,769.13

87,802,774.18

§ 10 EXREHER

10. 1 ZEEMHBRFE AR R

AR AT RSO E AR .
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10.2 ESEHEAN. ZE&EEANENESTEERNHNERANELS)

2022 £ 5 H 27 H, HS%AEm i 2eEHBEMARAFRERK GEEREN
AN, HEEITE NN T TR EE TR R A ERNHEZE,
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