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BEATHR S . ARSI G BN E NS & 2 W RO A S AR AL, R Sems . B
B SR aH T B, @A E i sE 2, RSN AT e A A B H Al A

BEAL, AHE g a8 FENEE H AR G A MR A et i fs, s 2
s B 5 V2 S AT KRG BE £, L FE VaR(Value at Risk) i b 28 MR AR 356 4 T Ifs (1) 785
FEOTRE RS, RIS XURSE 32 AT BR R A2

7.4.13.4.3.1 FABAAR XU i D
SREA NRMIT
ZINCER EER
2022 %12 A 31 H 2021 F 12 A 31 H
i 2
e Koy
i H
B PR
Ny IR Ny IR
18 1 Bt
(%) il
(%)
T oML A P — IR | 140,988,152.78 92.93 | 146,357,281.76 92.62
T o MG g re — R S R - - - -
TR G R = — BUEH 7 - - - -
HoAth - - - -
&1t 140,988,152.78 92.93 | 146,357,281.76 92.62
7.4.13.4.3.2 FLABA RS XURS: ) SBURR A AT
i e b 2 b B B v DA AR ) HoAth T 3728 & AR R AN AR
X 8% r= A A5 3 H 34 55 7= 1 e 1Y
MG (A AR
FH IR X A8 & 1 AR 5] A HiF AERER
T
2022 4F 12 A 31 H 2021 4F 12 A 31 H
Mb 25t B JE RS N 5% 4,989,542.69 5,634,766.50
Mb 25t B JE 2D 5% -4,989,542.69 -5,634,766.50
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74141 SMTEARMETERTE
ARIETTEERTBIZER, XA RME T EEAT 5 B A JEE A
{8 AT & I B I JZ R E -
B2 MRS SRR R TN .
R BRI )2 U N E AN G B 7= a6 A5 B R B R SR IR AN
BRI AR B U AN W SRR
7.4.14.2 FERHUARMHETTRIER TR
741421 FRREBTERARNE

BA: ANRMIt
AN R E TR BRI AHE AR
Rk 2022 412 A 31 H 2021 £ 12 H 31 H
F—EIR 140,988,152.78 146,357,281.76
BRI - -
=2/ ¢ - _
&t 140,988,152.78 146,357,281.76

7.4.14.2.2 ARMERTBE IR EIHEKZEF)
AFEL VLS EE E R AR IR A H ORI 2 IR TR i)

S TR A 5 B BT MBS AN 2, 25 BB R SIS R A8 B9 AN TG R (R Tk 1k
12 G ATER) BUR TAEATFRATEE DL, ARG A S T H B2 5 IR
E 8] 58 55 AT R S 1) B B 65 SR TE AR DG I SR A i 2 1K A SRIMEFIN R — =R IF
AR 16 2 8 2 p R FH AN PSR T2 R B SE MR FRE, 2 AH D S £t
F 0o SN LR 55 — BRI 5 = R IR
7.4.14.3 JERREEHI PAA RMETHE B SR TR K3 B

T2022 4 12 H 31 H, AEESARFFA AR LU SO A v & 1) b 5 52021
F12 A 31 H: [
7.4.14.4 AUA M ETHE SR T B KAE S UL

ANCAZS Fo M (B T 00 G Rl 5 7 R 47 £33 AL B ISCGROTUR At & £ 53, LTI
a5 2 SR ERZIR N

7.4.15 7 B T EEM T SRR T E U A R ARSI
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H
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BEHHAEHRE
8.1 HIREE T =HEHEMN

LHURAL: NIRRT
3 R A

JP5 i H &

el (%)
1 B o $ % 140,988,152.78 91.55
e, Hpm i 140,988,152.78 91.55
T - -
Wiy - -
R YR R R - -
2 B - -
3 ] 7 AL i 45 % - -
Hr: fiiF - -
B SCRHIESR - -
4 & AT A AL R - -
Horpr: szl ; ]
1t ; ]
JARL ; ]
BUIE - }
5 ST N IR 4 il % - -
Fors S = [ 0 1) SN B 4

RILTE = - -
6 My TH - -
7 RATFRMEE L&A & it 12,050,974.87 7.83
8 At %101 5% 956,587.54 0.62
9 At 153,995,715.19 100.00

T RIS AR S AR R R 8 T P s A2 2 HLAR B B IR
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8.2 HIREZENTER XD IEFHHRIA R E 7341
AL NRMIT

EZx (HiX) N E b3S P E LB (%)

[ A s 106,429,218.16 70.15
e N T 28,602,661.68 18.85
K H 5,956,272.94 3.93
&it 140,988,152.78 92.93

8.3 BIREAT W RN R TE A S

EREA: NERMIT
o b 34 B P 1R E LU
AT 5] nRE
(%)

S8 44.,710,360.97 29.47
E T T B 28,691,113.22 18.91
Gl 16,445,100.70 10.84
7 PR fi 13,547,451.96 8.93
W T T B 10,815,991.20 7.13
Tk 9,833,665.00 6.48
o b 8,230,991.75 5.43
e 5,366,573.94 3.54
AN 3,346,904.04 2.21
=ais 140,988,152.78 92.93

T BLEAT W SR 2 AT b 3 28 b

8.4 BARIZ A SAE 5 G T 18 HUFI RN HEF I BT A 2 4% 58 A 4
EEEAL NRTTT

NE 7 34 Y
|\ wEARR | PHEIE TR E S| L
F5 | RO ‘ EFRAAS | namE PREER
\ (F130) Fiy| X)) | B
) Bl (%)
TECEN
T e s .
TH 32 B ) 5 A
1 HOLDI FEdzE | 700 HK | & [ E#E#E|49,900.00 14,887,773.78 9.81
NGS
ALIBAB 167,400.0
2 A [PTHMEE| 9988 HK | Fit |TEAEE| 'o 12,897,255.58 8.50
GROUP
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HOLDI
NG LTD

AIA
GROUP
LTD

IR ORI

1299 HK

114,200.0
0

8,854,592.47

5.84

TRIP.CO
M
GROUP
LTD

RS

9961 HK

33,150.00

8,101,815.98

5.34

HONG
KONG
EXCHA
NGES&
CLEARI
NG

388 HK

25,200.00

7,590,508.23

5.00

CHINA
MOBIL
E LTD

HE 2 50

941 HK

157,000.0
0

7,257,595.43

4.78

CHINA
MENGN
U
DAIRY
CO

3L

2319 HK

190,000.0
0

6,008,134.02

3.96

MEITU
AN
DIANPI
NG-
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B

EH-w

3690 HK

Hh [ A i

38,200.00

5,961,273.08

3.93

TONG
REN
TANG
TECHN
OLOGIE
S-H

A= 5 R
53

1666 HK

o [ A i

1,162,000
.00

5,864,585.53

3.87
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HUNDS
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TECHN
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fE A4 LT

600570 SH

L

EHESPNL

132,639.0
0

5,366,573.94

3.54
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AIR
CHINA
LTD-H

oo ] A

753 HK

o [ A i

726,000.0
0

4,507,172.44

2.97

12

JD.COM

R i

9618 HK

[ A i

22,707.00

4,466,422.71

2.94
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SHESPNE
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|

SHESPN G
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0

4,236,456.00

2.79
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CHINA
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LAND
LTD

] E 4

1109 HK

Hh [ A i

106,000.0
0

3,385,046.67

2.23

17

HUADI
AN
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ey [ s
L A

1071 HK

o [ A i

1,160,000
.00

3,346,904.04

2.21

18
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ORIENT]
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TEC

HARTT

9901 HK

o [ A i

117,800.0
0

2,998,975.37

1.98

19

YUEXI
U
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RTY
CO
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T

123 HK

o [ A i

343,000.0
0

2,895,400.71

1.91

20

AIER
EYE
HOSPIT
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GROUP
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T

% N EE*’P

N

300015 SZ

el

EHEPNL

73,600.00

2,286,752.00
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21

KWEIC
HOW
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I1CO
LTD-A

OlEDE)

600519 SH

i

SHESPNL

1,300.00

2,245,100.00

1.48

22

SHENZ
HEN
MINDR
AY BIO-
MEDIC-
A

A

300760 SZ

I

SHESPNL

7,000.00

2,211,790.00

1.46

23

MILKY
WAY

CAL
SUPPLY

CHEMI |#

603713 SH

SHESPN G

18,400.00

2,146,544.00

1.41

24

CHINA
OVERS
EAS
LAND
&
INVEST

Hh [ e A
RS

688 HK

Hh [ A i

106,000.0
0

1,950,544.37

1.29

25

PINGD
UODUO
INC

e

PDD US

ESEd|

2,977.00

1,690,826.24

26

SF
HOLDI
NG CO
LTD-A

=47 i

002352 SZ

el

SHESPN

28,900.00

1,669,264.00

1.10

27

GUANG
DONG
HAID
CO
LTD-A

R

002311 SZ

el

SHESPNE

25,166.00

1,553,497.18

1.02

28

ZHEJIA
NG
SUPCO
N
TECHN
OLOGY-
A

HERR

688777 SH

L

EHESPNL

16,632.00

1,510,684.56

1.00
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WUXI
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2359 HK
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o [ A i

17,500.00

1,288,876.95
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30

WUXI
BIOLO
GICS
CAYMA
N INC

ZIHEY)

2269 HK

]

24,000.00

1,283,093.03

0.85

31

GEELY
AUTOM
OBILE
HOLDI
NGS LT

wARE

175 HK

Hh

119,000.0

0

1,211,810.08

0.80

32

LI NING
CO LTD

ot
t

2331 HK

Hh

17,500.00

1,059,083.24

0.70

33

LUZHO
U
LAOIJIA
0 CO
LTD-A

PiHE

000568 SZ

|

HhE KRG 4,500.00

1,009,260.00

0.67

34

HANGZ
HOU
TIGER
MED
CONSU
LTI-H

3347 HK

]

7,600.00]

612,354.45

0.40

E: ERFRITEER QX)) B MAAFEEIE BT i s geit. 4
IR RAFFESEUEAZ R AT NIE N BCE EEA GRS R E X GhIX) gttt MR

SERAFFCEIE TR E R GhIXD EoydE .

8.5 MMM A B A& HE RS

8.5. 1R THEN S B H HIAE £ 3 7 15H 2 % BUAT 2044 HIAR 25 $3 BA 40

SRR NRTIT

= GER
s WNEAARR (P30 UEZRARY (AR SRS BB E B
(%)
1 |CHINA MERCHANTS BANK| 3968 HK 9,048,821.90 5.73
2 | gx CHEI\?(I}\IEGSE(SES ARING | 388 HK 8,424,630.32 5.33
3 CHINA MOBILE LTD 941 HK 7,376,950.40 4.67
4 | CHINA MEIégNIU PAIRY | 2319 HK 6,343,514.89 4.01
5 ALIBABA GROUP 9988 HK 5,831,610.08 3.69
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HOLDING LTD
6 | TRIPCOM GROUP LTD 9961 HK 5,628,634.74 3.56
TONG REN TANG
7 TECHNOLOGIES-H 1666 HK 5,394,603.35 3.41
GREEN TOWN SERVICE
8 GROUP CO 2869 HK 5,148,580.70 3.26
MEITUAN DIANPING-
9 CLASS B 3690 HK 4,774,037.80 3.02
CSSC OFFSHORE&
10 MARINE ENG-H 317 HK 4,676,364.99 2.96
FOCUS MEDIA
11 INFORMATION TE-A 002027 SZ 4,580,878.00 2.90
12 AIR CHINA LTD-H 753 HK 4,574,501.41 2.90
CHINA MERCHANTS
13 ENERGY-A 601872 SH 4,175,929.00 2.64
HUADIAN POWER INTL
14 CORP-H 1071 HK 4,052,749.40 2.56
MILKYWAY CHEMICAL
15 SUPPLY 603713 SH 3,952,107.00 2.50
16 YUEXIU - PROPERTY €O 123 HK 3,824,786.17 2.42
LED
HAINAN MEILAN
17 INTERNATIONA-H 357 HK 3,682,600.45 2.33
18 NETEASE INC 9999 HK 3,466,008.35 2.19
19 TECENT HOLDINGS 700 HK 3,444,120.40 2.18
20 CHINA RESOURCES LAND 1109 HK 3,181,061.55 2.01
LTD
21 CHINA VANKE CO LTD 2202 HK 3,174,541.96 2.01

TE: "SRNGEE SRS i RAS A SR LARAZ B $H1, AFHIEMRA

VKGR

8.5.2 RT3 S B H A E 4 3 719 H 2 % BUAT 2044 AR 25 45 3% B 40
GEEAL: NRMTT

\ EREIE =
. o o RBIRE SR
5 AFRAGIR (30 UEZAARS N BEHE
S
(%)
1 CHINA MERCHANTS BANK 3968 HK | 11,237,823.78 7.11
2 | CSPC PHARMACEUTICAL GROUP LTD |1093 HK| 7.488,133.70 4.74
3 HAIER SMART HOME CO LTD-H 6690 HK| 7,038,207.53 4.45
4 | POSTTAL SAVINGS BANK OF CHI-H _|1658 HK| 6,769,018.78 4.28
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5 ANHUI CONCH CEMENT CO 914 HK | 6,568,495.20, 4.16
6 LONGFOR GROUP HOLDINGS LTD 960 HK | 6,504,081.68 4.12
7 CHINA RESOURCES LAND LTD 1109 HK | 6,236,221.69 3.95
8 TSINGTAO BREWERY CO LTD-H 168 HK | 5,440,483.28 3.44
9 GREEN TOWN SERVICE GROUP CO  |2869 HK| 5,426,212.00 3.43
10 | NEXTEER AUTOMOTIVE GROUP LTD |1316 HK| 5,039,099.29 3.19
11 CSSC OFFSHORE& MARINE ENG-H 317 HK | 4,750,940.16] 3.01
12 CHINA CONSTRUCITION BANK 939 HK | 4,624,338.70, 2.93
13 MEITUAN DIANPING-CLASS B 3690 HK | 4,557,259.93 2.88
14 ALIBABA GROUP HOLDING LTD 9988 HK | 4,263,922.60) 2.70
15 CHINA RAILWAY GROUP LTD-H 390 HK | 4,181,651.70, 2.65
16 CHINA VANKE CO LTD 2202 HK| 4,169,824.14 2.64
17 AIR CHINA LTD-H 753 HK | 3,867,389.95 2.45
18 INNER MONGOLIA YILI INDUS-A 6O§1§87 3,730,061.05 2.36
19 MINTH GROUP LTD 425 HK | 3,697,864.17 2.34
20 CHINA MERCHANTS ENERGY-A 6081;72 3,627,373.00 2.30
21 HAINAN MEILAN INTERNATIONA-H | 357 HK | 3,445,050.52 2.18
22 SUNNY OPTICAL TECH 2382 HK| 3,307,298.10 2.09

TE: "SR SRS e R A SR LU H D $H1, AFIERRA

D

8.5. 3 2 B B B SR R A i A % S H W\ BV

AL NRMT

KA (L) A

164,404,267.33

TN (ED S

162,781,249.34

T "SRR AN S B SR SON " S SE A e R A 3fe AR A AL

B A, AFEHRAH
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8.8 FIRIE A SOME 5 2 T 7= 18 B RN HRS I8 B 7= SCRAIESR 3R FA 40
T

8.9 HIARIE A SOMME o 2 B 7= 18 B R/ HRAS BT T8 SR AT A Wb 30K A 48
T

8.10 BRI A SAhME L E S B 1 E LR/ BT+ 2 B S B R U 4
T

8.11 BIEAAWMEME
8.11.1 AT e B HIHT+ R UETF B RAT ERANRA YU EF TSR BN, RS S
HH AT — R RZ B A TFEDT. AL,

8.11.2 AL AAEAER BT AT 44 B 28t HE 5 R L E 1 & I8 R TR 1S 0
8.11. 33 R HoAth & IR B =14
Bhr: NRMT
JP5 SR El
1| A RIES 8,115.24
2| MIOESK 859,736.37
3| RSB
4 | BisRLE
5 | MW R 88,735.93
6 | FHAdhRSGR
7| RS H
8 | HAth
9 | &it 956,587.54

8. 11431 R KA B4k T H2 O R o] e e 555 A 41
T

8. 11.5HAR BT 42 I B2 AR08 2 FR 1B 1L ) U B
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p

8.11.6 B 4H A¥ & By i HoAh ST AR 38 45
BT FNPRRE, 302 f5 5002 8] ] BeAF 7R R % o

D HeMFRENEE

9.1 MIRESMHBFANSBEFANEGH

RHERALL: A7

Fra N&5H)
o PR R LIRS e N e
SREDNAL ()
FEE M A A
B 1% N FrA 1 4 N
Ll il
12,255 10,399.56 | 86,931,805.24 | 68.21% | 40,514,824.38 | 31.79%
9.2 MK EHEERI+EFFEA
75 A NAFR A mE () b E T R AL
1 E HE B AR I A B A FR A | 3,271,232.00 76.94%
2 | PR 127,861.00 3.01%
30| 1A 100,004.00 2.35%
4 | By 100,000.00 2.35%
5 | AH AL 99,677.00 2.34%
6 | MiE 75,496.00 1.78%
7 | HEEE 47.215.00 1.11%
8 | B 37,400.00 0.88%
9 | HRX 27,709.00 0.65%
10 | ZHA 26,800.00 0.63%
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9.3 IRESEHEANKMWAN BIFEERE S KB

I H Fra a8 (i) i e G SR A L 4]
HEFHANA M RFE AR S 405,191.13 0.32%

9.4 BIRESEHENKMALN REEF AT RAE S HH L EXEKIER

it H

R e HlE EREEXE i)

RAFSHPENA L
PR A TR 5T N

AH AT S
AL LT L LA AT
v 5
810 R RELS D FHEES)
BAL: Ay
HEAEFAENHQOLS 4 12 B 21 H)FE4E 44 %50 267,766,487.07

AR AT < 3 AL A

126,181,375.32

AR A S < e A 47

20,910,381.52

Pl AN T IS < R [a] 47 A

19,645,127.22

AR T R AR 7 AR B 4y

7]
AR T ST A B < 4 L

127,446,629.62

81 EXFMHER

11.1 BEEMFFRFE AN RS RN
ARG N LIRS M FFEA ARSI

112 EE&EEHAN. EEEEANTIESRERTHNERAFRZRS)

WA, FESEIARERNF BN T

1. H 202243 7 14 Hil2, ERMEAFELL T B S,

2. H2022 4 4 F 28 Hilg, ERSeAAT A A LRI 95 1T

WA AN, SR AN LI ERSIE T TLERANFLL),
11.3 B RESEEA. &M, B&REWEHFL

AH A WA TE B Rt WIS S B B KR SIS R PR AR G, SRS
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11.4 EER T RIEHEER

AN 0 A R B SR AR R A AR A
11.5 AR EMRFANESRENERG WSS

AR A RIS
11.6 AZEEHATH I THHE S PrER

0T YT YA S oR T e T IR S5 T, R KGE TR & TR 55 T CRR A E A 1O
CONARSE IR TR ST 8 . Rl A B SCAT 45123 55 T4 M 70,000.00 T
117 BEAN. EALAREZEEANRZBERLTTFRER
11.7.1 BN K 8 BN G 52 A8 A A 111 S5 15 10

R S A B N L U BN AR S M T I RS A AL
11.7.2 58 N K@ 8 BN 52 A8 A A 117 4515 100

AR A, ARIEEFCE NRFEE L5580 1] R AR e 28 BN 01 T0 SR8 B B
FE DL
11.8 EEMHEFA A5 BITHA RFR
11.8.1 EEMHAESF A 72 5 B Iu# AT B SRR R &SR

SRURAL: NRTIT

5 =4 5 N SCAZ S e A 4
T 5 L L
KRB | oo o % S 4 %VE
o JRAZ 4R o 4 B
W& =L =1
[ L A5 il
RITUFE 3 6,331,948.00 | 11.13% 5,896.89 | 11.13% | -
K IRIEF: 1 6,234,937.00 | 10.96% 5,806.39 | 10.96% | -
RAGIES 2 5,333,123.00 9.37% 4,967.39 9.37% | -
SRS 2 4,892.862.00 8.60% 4,557.13 8.60% | -
Ml iF 1 4,464,951.00 | 7.85% 4158.70 |  7.85% | -
iﬁﬁﬁﬁ 1 3,826,125.00 |  6.72% 3,563.40 |  6.72% | -
S AIE] . . 0 . . 0| -
RN 1 3,196,875.05 | 5.62% 2,977.33 5.62%
VIR . . 0 . . 0| -
HRIATIESR 1 3,079,579.00 5.41% 2,869.45 5.41%
0 . . 0 . . 0| -
rhZEE 5 3 3,045,425.12 |  5.35% 2,836.62 | 5.35%
R E 1 2,732,141.00 |  4.80% 2,544.54 |  4.80% | -
ER 1 2,672,594.00 |  4.70% 2,489.54 |  4.70% | -
KITHE S 1 2,234,596.00 |  3.93% 2,081.36 |  3.93% | -
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