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168,778,250.22

6
Uik
AT B - - - 732,486.660  732,486.66
AT 2 [A] 32K - - - 23,150.25 23,150.25
AT HE N Fi% - - - 178,336.27  178,336.27
MNATHEE B - - - 49,537.85 49,537.85
N AZ A B - - - 9,738.78 9,738.78
HoAth 4145 - - - 358,118.29]  358,118.29
ittt - - - 1,351,368.10 1,351,368.10
GBS YRR N 154,089,512.29 8,123,732.49 79,586.82]  36,632,404.86 198,925,236.4
6
TEER
2021 £ 12 A 31 1 LW 1-5 4 54D E AR &1t
H
wre
BATAE K 35,995,459.05 - - 435,995,459.05
GEE A4 3,028,874.05 - - 4 3,028,874.05
1 ARIE 4 129,658.89 - - 1 129,658.89
N e 1,020,120,681.
e 547,149,898.00  289,979,741.200  12,895,184.40, 170,095,857.62 ”
HAh %= - - 4 12,610,315.42] 12,610,315.42]
AL HA D R - - - 63,810.18 63,810.18
e it 586,303,889.99|  289,979,741.20 182,769,983.22/1,071,948,798.
12,895,184.40)
81
ik
MAHIE H K - - 41 9,195,781.20 | 9,195,781.20)
VAT T[] 38K - - 41 3,080,540.07 | 3,080,540.07
MAT BN FR M - - 41 809,608.43 809,608.43
MATFEE 7 - - 1 224,.891.24 224.891.24
AT F - - 1 67,108.93 67,108.93
HoAth A7 £5 - - 1 613,803.13 613,803.13
UilTigsSean - - 4 13,991,733.00 13,991,733.00)
F) 3 AR e 11 586,303,889.99 1,057,957,065.
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7.4.13.4.1.2 2 XKy B U 23 A
Bt | BRI T A

S5 = A e H 3 4% P2 1 E 0
Mg (RhL. AR
HH 2 XU AR 5 1) A5 Bl
AW AHIE R
2022 412 A 31 H 2021 412 A 31 H
TIHAF R ETF 25 NS T/ 83,533.41 D27 1,599,240.83
TR [F 25 AT Ny 83,742.00 W% 1,606,486.27
7.4.13.4.2 ST R

AN IR i <k TR 2 SR B BOR SR BL T RNV R AR g T A AR BB XA . AR dE <
RIpT A Bt 7 R St AN R, PR B AN XU

7.4.13.4.3 HARHAE KR

AR DRSS, R 4 4 TR < i TR 1 2 o M (B B R B < Y 2 R o T I R 3R A0 AN 26 LA
(T S 0 A R 3R AR B R AV B (R o AR R B B T RS B E SR, BT IR P LA AR R
B RVE T BANIE SR AT TR 1 B 2B B DU BCR R U, AT e RVE T UE S5 17 3 B 1A 3 () 72
M o

AR i $ B 2 A ) 0B B AR A AN A XU, T 42 R 4 ) o0 508 2 45 L9 ) 2K
BATHEE . Moh, AREREEEEEAG HXAIESFHFA MR e, EiisHz
Foft 5 B V0 B A AT UKL FE R, LG VaR (Value at Risk) b5 A IR 35 £ T fs (078 72 A0 g UG
T I AT FE ST RS AT ER R A )

7.4.13.4.3.1 AR RS R ML
SEsL, NRTT

ZINCER S EER
2022 4 12 A 31 H 2021 & 12 A 31 H
i H
b7 G R PR o 3 4 T P
~RE wRME
fEELH (%) AL (%)
37,979,922
T g e T — R 19.09 | 170,095,857.62 16.08
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37,979,922.
it 19.09 | 170,095,857.62 16.08
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7.4.13.4.3.2 AR XU HBURMEE AT

T 2022 412 A 31 H, AEESFA K75 MG IV A RNME HHE S5 U= A2 20%,
BERR TR ZRANIMLIL 2 LASM R T S 0k R 3R AR B0 T AR e 4534 9 7 T SRS (2021 4 12 A 31
H: [[).
7.4.14 A RME

7.4.14.1 ERTAARMETERI T E
ANRMMETESRTERZR, B A R E T BT = B 5B SRS NG T8 I A

JEDRIE -

B2 MR PRI IR 173 B ARG TR R A .
BB )R BREE — 2 RN ABL SN DG W 7 B A7 5 L ) T L P AL
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7.4.14.2 FEKUARMMETEN S TA

74.142.1 ZERREMTRENARNE

Bpr. NRM
\ AHIH LARRER
NRMETF RS RTERER
2022 412 A 31 H 2021 412 A 31 H

FH—EIR 45.941,771.51 184,717,183.65
FHEIR 89,643,456.24 821,517,137.55
FZER 1,755,195.31 13,886,360.02

&t 137,340,423.06 1,020,120,681.22

7.4.14.2.2 A RMHEFT B B IR B E K2 )
A HE 4 DL S JZ IR [ S 00k A2 H ORI 2 IR 2 ) B AR A

X UESRAE 5 B LW BCR AR, A L RS R 52 5 AN R (B B R A5 I 158 2 A
WER) . BUR TARAIFRATENG O, AR e AL TEM H 258 5 RS R H e 225 AE R A &
BRAEE SUITRLR A DR B SR AN 73 B 2 SR EL AU — 2 U0 AR Al (B0 1A 28w R A vl L g A AELX
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T BRI R, B M RIBEEAGR A SRHE N &

7.4.14.2.3 B=ZERARMERTKLEZSFER
7.4.14.2.3.1 BZERARMERBTKLEZFNFEHR

P

oo

JRUGERF =R K

Bfr: ARt
i H N
20224 1 H1H& 2022412 A 31 H
TG MG e it
LERIPS i - 13,886,360.02 13,886,360.02
2 0 % - 5,599,979.73 5,599,979.73
YA S - - -
LN Ty =3¢ - 1,995,731.26 1,995,731.26

=R

17,683,186.76

17,683,186.76

RS B R A

5 - -2,043,688.94 -2,043,688.94
At %gg%i - -2,043,688.94 -2,043,688.94
TEANH AN LR
EUVE RIS EEGES - - -
(HA)
AR %0 - 1,755,195.31 1,755,195.31
AR AR =
JEIR G R 2 1 A
01 2 ) A SR 45 B4 - -544,803.47 -544.803.47
KB B —— 2 oA
B3Ik
T H AT LG ]
2021 4F 1 H1 H&E20214F12 A 31 H
25y 1 4 Rl = a1t
LIPS - - -
2 J0 % - 11,366,994.58 11,366,994.58
A S - - -

BANE=RER
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RS B R A
il

2,519,365.44

2,519,365.44

Horbre TR AR
EESIES
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VSRS EE PR
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AR A

13,886,360.02
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RSk E

P T 202248 12 1 31 H, ARG 5 =R U05E 5t Al e 18 TS 22 54T L
52 Sy LE IR B Y TR SERE . T 2002 4RI, ACHEr AR LR VO Hh 0 S e e 7
357 A0 R 5 124 R T T 320 5 O M S 8

TSR G FIAF BRI T AR T ) 2 Fe i (E AR sh i . RIS H

7.4.14.2.3.2 FHEEATUERHGNEN B =ZERARNMETERFER
Whre AR
AT ER
FMRARD |
i AT : (BN
H # RRBESEEA | o | ammiers | 0280
2 W
T TN | B
00_ . 00 ﬁ y
a5 1,755,195.31 7]‘11‘;"1@ % 22.95%-22.95% VB S
AT E
R AR |
- o . [EYNAYN
A s RRBGSENA | on | sammbemgr | - 2o
2 W
O FERRLAR | \
2 13,836,360.02 i BB 17.17%-274.17% LUES

7.4.14.3 JERFEEHUA RN ETHERI SR TR

T 2022 4F 12 A 31 H, XS RFFAIEFESEM LA RN E T =R 522021 4212 A 31 H:
[7])o
7.4.14.4 RUNA SR ETHE &80 TR A B8

ANBLZA SO T ) il 7 0 705 3 B AL S SGROURI At i 67 f58, LRI 5 A SR
EAHZEIR D
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I A e R P B VR A TR SR A B S

2022 FEEFERE

§8 HBEAGWME

8.1 HiIRELEE=HAREN

SHURL: NRTIT
Fes i H & IR B EE] (%)
1 B as #5 5% 37,979,922.97 18.96
Horr: R 37,979,922.97 18.96
2 B - -
3 It 7 YA s 99,360,500.09 49.61
Hrr: iz 99,360,500.09 49.61
B SCRRIESR - -
4 T4 BT - -
5 ERATA LR - -
6 ST N IR 5 4l 7= 41,010,484.24 20.48
Forfr SE 2RI R SR N IR
EERH ) )
7 BT S 21,829,812.38 10.90
Tt
8 FAth &1 58 7 95,884.88 0.05
9 At 200,276,604.56 100.00
8.2 MIRFEAT W KB ER AL S
SRR NRTJT
o 4 B B LA
AR GRS ARMME
(%)
V- N S NN O 14 - -
PRI ] )
C il 38 29,122,477.97 14.64
b B ). BRRSOKAE A
(LIA4 - )
E | @50k - -
F &N )
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G ZiWiEk. S AEELL 3 -
H | R _ _
| R SRR R

e\l - -
I | Rl 6,737,474.00 3.39
K | il - _
L FH BTN 55 M 55l - -
M | BFEER AR AR RS - -
N IS BRI A T i i B . -
¢} J R SS  AZEEAN AR IR 25 i -
P HH 2,119,971.00 1.07
Q PR TAE - -
R Al ARE R R - -
S ZRE . -

it 37,979,922.97 19.09

8.3 HIRIEA M E GBS B A LB R/ TR IR B B A

SRR NRTIT

S S e
Feg | B Ji S A4 PR HER) ARME
B LEAH(%0)
1 002372 GilE% v 143,261 3,057,189.74 1.54
2 000001 P RAT 216,000 2,842,560.00 1.43
3 601628 [ N 69,500 2,579,840.00 1.30
4 603915 ] 5% % 17 113,145 2,357,941.80 1.19
5 600079 NAREEZ 96,000 2,293,440.00 1.15
6 603308 N L 106,200 2,262,060.00 1.14
7 603377 ZRITI 329,700 2,119,971.00 1.07
8 300900 7S 73,500 2,111,655.00 1.06
9 002353 AN A 75,071 2,076,160.31 1.04
10 300014 ¢4 R 21,700 1,907,430.00 0.96
11 002675 R 115,000 1,904,400.00 0.96
12 603799 e R 28,900 1,607,707.00 0.81
13 600885 TR LAy 46,893 1,566,695.13 0.79
14 300633 VARAL g 27,234 1,493,240.22 0.75
15 301035 TH=F Ry 15,600 1,358,760.00 0.68
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16 600958 RITUES 147,100 1,315,074.00 0.66
17 601012 P L 4 e 23,800 1,005,788.00 0.51
18 300979 M) £E 4] 17,400 993,714.00 0.50
19 002335 BHEEAE 19,200 957,888.00 0.48
20 600690 WIRER 34,300 838,978.00 0.42
21 688169 AR 2,125 526,468.75 0.26
22 603301 Pl e 11,600 441,380.00 0.22
23 688518 53 N G 10,026 292,859.46 0.15
24 001301 EPEEs 1,164 68,722.56 0.03

84 MEHNBEERRAESHERTS)
8.4.1 RIFEANEHGE H HAYI R & % r=1#H 2 % 30ET 20 2 HI A =4

SRR NRTT

ey R 1B S R Y ]
5 Ji SE AR JI B A4 R N SN T
teol (%)

1 601012 PSR 20,636,381.80 1.95
2 002372 i BB 16,052,978.17 1.52
3 002353 ANHf Iy 13,349,635.78 1.26
4 300014 R4 R 12,731,643.00 1.20
5 600885 TR Ay 11,699,512.60 1.11
6 600690 HIRBR 9,998,774.84 0.95
7 300750 TEAR 9,399,566.90 0.89
8 301190 HKRHE 8,609,793.48 0.81
9 002142 TUERAT 7,131,652.10 0.67
10 601318 H [ 22 7,077,341.00 0.67
11 300850 oIk 7,048,110.00 0.67
12 600188 N YA 6,676,778.00 0.63
13 688169 AR HE 6,649,447.42 0.63
14 600585 TR 6,468,078.00 0.61
15 002487 KEHET 6,070,842.00 0.57
16 600938 H ] Y9 6,026,607.12 0.57
17 601865 SR 6,007,590.00 0.57
18 000002 JikkA 5,813,127.00 0.55
19 688005 HERHE 5,795,868.80 0.55
20 300059 KT E 5,651,643.08 0.53

T RANGHUL RN G (R AN TR RAS ) A, BB 5 -

8.4.2 Rt SHHE IR & T 1#H 2% BUAT 20 42 KRR B4
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b I A B A
5 Ji EEARAY Ji S A4 PR A R 132 A
Eefs (%)

1 601012 FE L2k RE 23,294,367.48 2.20
2 002372 Gt v 19,845,308.86 1.88
3 002353 Nn”ﬁﬂ%u\ 18,588,073.82 1.76
4 600690 MR 17,189,548.16 1.62
5 300750 T4 %Hﬂt 17,009,096.89 1.61
6 300014 ¢4 R 15,993,987.88 1.51
7 600885 RSBy 14,661,050.62 1.39
8 601865 e 13,617,147.72 1.29
9 600036 FARRAT 9,976,992.00 0.94
10 000786 JeEr 9,280,366.00 0.88
11 300850 BRI 8,766,558.20 0.83
12 301035 MEES gl 8,558,503.30 0.81
13 000776 I RUESF 8,453,612.00 0.80
14 300059 KT E 8,400,178.00 0.79
15 600188 FOV 8,183,332.00 0.77
16 600887 R AR 7,717,572.00 0.73
17 002594 ] 7,667,799.80 0.72
18 600030 H S IES: 7,214,036.90 0.68
19 600938 H ] Y9 7,151,014.88 0.68
20 301190 KRB 6,456,141.51 0.61

T SEHESPULE RS (RSN Re LA E R A, A EMRA 5 .

8.4.3 TNBLER M BA B0 R S Hh AR W N B 3

Az NRMoT
SENBEEERIRA (RAS) S0 525,799,419.77
EHBEERIURN (3D BT 623,592,456.74

Ve ENBERA . S BRSO SHZ IS A (RS S R DLRRS #3181, A% &
RIS B -

8.5 MIRZEFFRMI RN MEFREAS
EEEA: AR

Fr 5 75 b Al N E o < B B EL B (%)

1 H XK AR5 13,007,713.23 6.54

2| RATEE - -
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Horr: BUORME &R
4 | lkfiEzE 40,741,186.30 20.48
5 | AR B IR
6 | HIHESE 35,894,556.71 18.04
7| WA (AT D 9,717,043.85 4.88
8 | FhlkfFH
9 | HAth
10 | Ait 99,360,500.09 49.95

8.6 JARIE A S E o 2 & B A L R/ HE A O AT T 48 5T 35 B R B 4

SRRA: NIRRT

) ) I
FE | mRE | M%ek HUR () AR
{E (%)
1 019663 21 [Efi 15 129,000 13,007,713.23 6.54
21
2 102100483 i 7 100,000 10,308,400.00 5.18
MTNO002
3 136193 16 )71 01 100,000 10,270,998.90 5.16
143633 18 EJif 01 100,000 10,206,041.10 5.13
5 163353 20 %% Gl 100,000 10,193,151.23 5.12

8.7 IR FME o B B R E LI R/ INHE R B BT B 7 SCRFE S B R A

ARSI AR T AR R RFAT B SRR SR

8.8 MEWIREA RIME S EEF R ELLFIRDMEFRRT LA SRR A
AIEEAR IR RFFA SRR

8.9 JARIE A S E o 2 & B A L R/ HEFF O AT T 48 BUE B 3 B3 4
I AR R AR A BGIE

8.10 REWIRAE ST B BB H 3L 5 0L 5 B
AIE AR N R AR T
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8.12 T ASMEMHE

8.12.1 A4 I e B BRI T+ A AUETR A RAT AR (BRete b s i AN ) oA B AT 1AL 2
A AR T ] H AT — 2 B ATTHE ST AT

ERIETE LI TR SN BIEMZE . WERHIEEATE R, S0 MRS 20 B bR A H 2
SR R IF VI L AR R IBR/NT 30 KA MR S 2 B AS i & R WA S8 NIROIL 55 A1 5%
BRI AN 4, ERTRAEAT AITE, ARG EORBATATAE MU NG BAE IR, 220 P EIE R 2
i ARIE IR BT 4 OB AR 11 .

A G E I LR A A S AT AR RAT 1 K A RIS, IO IR 2 R AR R R 2 ]
28 ORI B R AR BRI SRR, Xz "R B E R A S B . ARG B
ARELXF 2 2w EAT BRI T o

8.12.2 H R B HIHT + AR, BoA IR T A B RIUE S B I 52 e Z A 1 0

8.12.3 SR FAh A THBE =44 B

Bfr: NRhoc
Fri5 e &
1 A PRIE S 92,034.89
2 i SR
3 IvLhgiieil
4 ISR
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6 HoAt B2
7 59 2
8 FoAt
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7 IR 555 44 F5% nRME
1HE LB (%)
1 110059 TR e 2,415,469.68 1.21
2 110082 TR 2,016,912.00 1.01
3 110053 IR LA 1,539,039.99 0.77
4 113011 e R EEATT 1,513,724.54 0.76
5 110083 T L AT 1,349,031.48 0.68
6 110057 WAL Aot 803,279.34 0.40
7 113053 R 22 #Aji 42.294.05 0.02
8.12.5 HKAT 4 B =P A IEUIE 2 PR 15 50 i 1 BA
SEA, NRMIT
TEZ RN | eV B
7 s AR Ji% 52 44 AL 57 PR 1 1 B
FANE HHE LB (%)
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§9 EEMPREANEE
9.1 HIREEMBREANFBEFEANEH
AL Ay
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FEA 14 A 1
el Eb 3]
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i H

FrA AU (B

o 3 < AR A L 451

iy
o

ZS

&

G EHNFTA MALA G

15,679.39

0.01%

9.3 IRBEESEEANMARFEFTFRAZEHHEEX EHFR

| i H

R MR EREEXE O36)

63 jidk 68 T




] 7 O SRS WAk R 6 TC B VR A TR IE SR S50 2022 SRR R

RAF EPEBN T HEH T 0
WEFERT 147 T NFFA AT I
RILG IS LA AT S S 0~10
§10 FFBAE S4B

AL
FE&ERAEH Q2019 47 A 20 H)EE 3141 1,371,932,869.36
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