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AR GR T — F AT RAT LS M EABE S B G5 AR 10%, HAE S5 hAR
SEHNEHE P HALE I FRA — 2 F RATRIEE A IZIETRR) 10%. Ak a5 hA ik &
2k e NS B FL AT R 3R R — X T A R RAT IR R AL % LT AR
FIIBBCEE 15%, AHke 5 AR SR e NG B SRR A S /A — X L AR AT
FIIE S, AT % b A F AT I 30% (58 A HE IR JCHE Hok) i L AT UE SR HL R (1 T
TR < B IR 2 8 ORFIR IR B 2H 15 A 52 IR LI BR ) o

VISR S i1 T B 52 )y = ) T X 1) A 77 O 5 Sk e
HZ BRI BE F HFALAE S W 7.4.020 BbAh, AEERE WTIE I S H B £l Bt = 7 U
FIBE SN RAITERE R, H BRI SR AR A UME . ARETEHRE T
TEBHPESZ BR 5L R T R 5 v AN L 2 8 B8 1 K 15%.

AT GG PN AR R A 557 7 A TTAR H AT AR BB 7= (0w AR BN A HEAT A
S, R AR R BRSNS 7 AT B Al 2R B i AT AR BN R .

RIS, AR G ) o BN 5 B0 08 (B A2 5 I BT 2 532 S 0 FROR B 125
JEU X A2 5y %5t T (I S5 IRDL s BEATRE 1 AT FF/K-P A AT I B R PUR & S5 A% HEANE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 A B R AT 50 28 U 8 S5 Tt 1 e A B A S < A S8 [ DU 52 2 D 50
YIRS AN AE Zp 0 G oAb, AR T <5 (Y < BN SN 1 308 [ DU 52 g o 47 ot 7 B A1) - AR o 411
fil PR S0 S A 3K RREE BT it ) USSR - 5 0 (B 22 30 DA DR L4 it 4 Fe B TR
W IS A SERIUES R B 7 il S o IR 2 D8 R H A AR 58 50 0 T Rl [ml g 52 i, vl 4%
S2JFAH i PR B8 B SR S A 4 5 (R 20 IR BV I DR — 2

7.4.13.4 TR
737 A A2 46 2k 4 AT e Sl T L P 2 SO B A SR B0 98 2 R B Ak T 4 35 A A IR 3% 1 28 50 1
KA ARG, AFERZRE RS A KU AT A A7 XU

7.4.13.4.1 FIERE:
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YA I B R G RRIE S VS G 2022 SRAR EAR 25

2R R A 4 et TR R 2 S B SR SR I i B 52 T I A 3R AR B T A AR BB R AU o MR
AV < it T RS T s o T 3R 2R TR S B SO TR RO XS, A P B RS i T RGE i
i kA J2 1) 25 SRR 0 117 87 ) 2 T 5 A AR 0T R SR I <305 M PR IR o

A 4 ) e 4 BN S DX A B < T e PO A SR BB PR B 1 BEAT A%, DRI R A S A
WA TR R R R AT R

A R KRR 2 Rb 5 Mg A A THE, BRIARE G R K e e imsh e
AR AREE EAST TR AR A . AT B A M) SR U 58 7 R BT AR S A
& AFHRES NIRRT .

7.4.13.4.1.1 FZ R KMk D

Az NRMIT
-G S
2022412 A 31 14EPA 1-54F 5 E At B &it
H
%
P 215,137,150.9
HRATAE K 215,137,150.98 - - - o
g R S 3,009,297.73 - - 4 3,009,297.73
1 B ARIE S 367,110.13 - - 4 367,110.13
N I 2,366,565,160.
et S 319,405,166.63 - - 2,047,159,993.92 e
IV - - 4  27,303,500.68 27,303,500.68
A HR D R - - - 887,055.92  887,055.92
R At 537,918,725.47, - - 2,075,350,550.52|2,613,269,275.
99
Uik
TR - - - l _
PR et i - - - - -
R 4 b f 5 - - - l _
SE H 5] ) 4 b %
FEER
AT HLEK - - - - -
VAT T[] 32K - - 4 33,359,272.03 33,359,272.03
A A N i T - - - 3,495,924.45 3,495,924.45
MNATHEE B . - - 582,654.08  582,654.08
MNAT R R 5% B - - - 241,538.85| 241,538.85




) s R L B IR A AT S B 6 2022 4F 4 REAR

N AZ A B - - 2,493.05 2,493.05
AR - - - -
16 JE T A 47 A5 - - - -
HoAth 471 45 - - 2,917,245.27 2,917,245.27
Uil Gigsean - 4 40,599,127.73 40,599,127.73
) 2 AU B B 537,918,725.47] 4 2,034,751,422.792,572,670,148.
26
FEER
2021412 A 31 14EPA 1-54F 5&EME AR At
H
i
. 265,985,038.0
AT 265,985,038.07 - . ,
SN 1,919,947.03 - - 1,919,947.03
1 B ARIE S 207,301.67 - 4 207,301.67
. e 1,594,600,954.
et S 117,822,740.79 11,476,778,213.89 68
IR B - - - -
A HR D R - 4 11,752,780.86 11,752,780.86
HAh %= - - 128,708.49  128,708.49
R 385,935,027.56 1,488,659,703.24|1,874,594,730.
80
Uik
TR - - - i
PR et i - - - -
et ik - - - -
SE H 5] ) 4 b %
FEER
NATE B - 4 2,017,854.28 2,017,854.28
VAT T[] 3K - 41 4,970,439.56 | 4,970,439.56
A A N i T - 41 1,919,246.69 | 1,919,246.69
MNATHEE B - 41 319,874.45 319,874.45
MNAT R R 5% B - 4 26,448.27 26,448.27,
I AZ A B - - 914.60 914.60
AR - . - i
A A - - - -
I AE BT S AL A1 A5 - - - -
HoAth A7 £5 - 4 2,407,111.89 2,407,111.89
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Tt - - 4  11,661,889.74 11,661,889.74

- 1,476,997,813.50

GBS YRR N 385,935,027.56 1,862,932,841.

06

T RAFRAARIE GG KGRI EANE, %A 20002 A 3 FHE 0y H B H
REHEFLTK.

7.4.13.4.1.2 FZ R B BUR A5

F 2022 47 12 H 31 H, AIEEFFA IS MG A SO A 5 415 50 (1 Lu i) Ay
12.429%(2021 4F 12 H 31 H: 6.32%), PFULiIaH| 2 AR T A He 4145 B Jo B O (2021 4F 12
A31H: [).

7.4.13.4.2 SMC KRS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e 2 DR AN FR AR s i A A e s O XARG: . A S <3
RIpT A Bt S St AN R, PR B AN XU -

7.4.13.4.3 A XK

At AR A X 2 4 i 4 P 4R 4 il LA A SO B AR SR 3 4970 R ik T 3 0 B R 26 DA
(T 3 A A IR R AR BN T 2 A B R o AR TR 4 T R B TR S5 A8 5 BT B iy slARAT R R T 3 52 5
P RS (AR R SR UE) R 27, O T I ) HL A A A XU SRV T B ANIE S5 AT 4 B B 22 B 1 DL Bl Rk
TRIFEI, ] B SRR T35 T 3 B A Bl A R

ANFE G R A HE NTEM R B R LA R R ep, SR B T R i e, @ I A
GER L RBORIO T, GA IS T AT i o, O B~ B S AL A M g ke ;5 5 AMIE SR
52 PR AT B A AT, SRR G B A A (R Y B AR B AT R B . AT R S
WAL G ORI BE A, ST oRns . B E . B AMATIEIE, SRES R AT AR A
(R T I A LIRS o

AT 3 R AT LA (0 5 B B AR AR A XU o AR 43 B 20 65 P R 2 0 7= O 43 L A1) o
SRR 30%-80%: 157 %5 S ] A WAL % S WS P KR B LA o R4 B 1 0-65%;  AUIIE (43 % Ll ] 3
G TEPIREL 0-3%: B Eia B HAE — 4 LA AOBUR 5 27 (30 B8 LEIAMIC T 56 42 92 7 1 1Y) 5%

BEAh, ARFEG IS A N H X AR S T RA TR I A Sl 4%, 8 IS 2 e R 7
XS HEAT B 5, ALEE VaR(Value at Risk) e bn 45 SR Il 12 A8 5 10 A0V E AR A AR, BB P 5
Xk PR HEA T R R ]
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) s R L B IR A AT S B 6 2022 4F 4 REAR

7.4.13.4.3.1 FHARARE RS ML

SRR NRTT

AR AR
2022 4F 12 A 31 H 2021 4F 12 A 31 H
b3 4 b3 4
TiH
PR B
N RME nRME
18 LA 18 L 431
(%) (%)

5 M A g e — I R 2,047,159,993.92 79.57 | 1,476,778,213.89 79.27
T oM e R e R
T oM e — FIR % 319,405,166.63 12.42
B Rt el v i o = E 5 1
RTAE G bt 7= — BUIEF B2
&t 2,366,565,160.55 91.99 | 1,476,778,213.89 79.27

7.4.13.4.3.2 FARAHRE KRS OGR4 BT

2022 %12 A 31 H

{15 Bl ik o DA AN 1 oAt 173778 B AR FE AN AR
X P A AR H 3 4 P IR E
A CAfr: AR M0
AH I R AR 5 AR B PN AR
43T

2021 %12 A 31 H

Mg b vE - 5%

N 186,610,000.00

N7 135,660,000.00

AV Z AL HE T B 5%

/%] 186,610,000.00

k%1 135,660,000.00

7.4.14 ARME

74141 &M TEARMETER T E
AROHET R RAERZ R, B A ROE TR S B A B S N E TR I A

JEUIRIE -

BB MR B G ER TT3 ERZ B AR

SR BRER R U A B AN O B 7 B 5 LR B ) % W) LS 1A i A\ AL

BRI ARSRB P BB I AN AT R A
7.4.142 FEKUARMETH RS TR
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741421 ZFEREM TR A RME

Bfr. NRM
‘ A LARER
N BT RS BT E R E IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 2,365,295,966.78 1,591,146,096.30
HoEW - 1,717,604.49
BRI 1,269,193.77 1,737,253.89

&t 2,366,565,160.55 1,594,600,954.68

7.4.14.2.2 AR ERTREREIRE KT
A F G UL F IS E R 2 A S 00k A2 H ORI 2 IR TR B (R A

X UESRAE 5 B LRI BCR AR, A L RS R 52 5 AN R (B B Bk A5 1R 58 2 A
WER) BUR TARAIFRATENG O, A AL TEM H 2585 KRG R H 6] 225 A TE R A &
PR IIEPRE A R B R R O 2 ST E SN — 2 U TR i (0 18 2 o SR B AN vl D A AEDX
TSN E R MRE R, W AR AEE AR I 2 SO OB 25— )2 UG R 5 =R K

7.4.14.2.3 FEZERA R EKBRZsER
7414231 FE=BRARMERBRZESFER

L VARN i

i H A
20224F 1 1 HZE 2022412 31 H

A o PG Rl &t
I BE IR BB

HAH) 42 %0 - 1,737,253.89 1,737,253.89

A S - 2,263,279.34 2,263,279.34

=4
A5 /4

Z

LZIN
FHEIRIK

et

=R 7,006,132.38 7,006,132.38
=)=

241
IS EIE - 4,274,792.92 4,274,792.92
52 MG

1
e A
i 2 FRO A
EEEIES

4,274,792.92 4,274,792.92
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)

LIES
AR

1,269,193.77

1,269,193.77

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
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BT R
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e E
AR B0

-240,609.64

-240,609.64

T H

AR AT A 1A
2021451 H 1 HE 2021 412 31 A

A o PRl

e ey

PSR
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LIRIER

E LIPS

3,406,652.87

3,406,652.87

=4
AR 145
W

FeN
B=REIK
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ETENEYN

=4
A 15 B3
R EVE

-1,669,398.98
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LIES

o 1,737,253.89 1,737,253.89
RN

R
URERR SN
FEZE
LR e
TEAAHA
ANl PN - 887,635.06 887,635.06
SEHLA] AR
BN
5N
YAIRIXIEN

AR B0
E:
T20224E12 31 H , AILEFA I =2 RN o VS B 7 BUONIESR 52 5 i BT 52 B i 78 PR 6
N IR BB . T20224E 5, ANHE e N SF = R UCHE HH IR 52 5 1 e R 7 240 D R 48 RO IE 3 52
G IS BB

TR AR B R 70l T AR A e EAR S s . R Iias S5 H

7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER

B NRhoc
AT SN
wRARN |
g | IR pmeweer || amimioesy | sani
5 FALIPSR
575 3 2 [ P I 20 Y
gﬁka 1,269,193.77 $ﬂM%Eﬁ£§ TR | 23.19%-247.56% | ki
AT A
& o /\
5 EPREE | mmmessek || wEmECEs | SAR6
fH Z B IR 2
Nropt=cpva SIZ AT KR -
MBS | 797 253,89 ¥%W%Eﬁgg T Eh % :&Néﬂwm UREES
G2 0

7.4.14.3 ERFSEMDIA RMETHEKI SR T B3

12022 4712 H 31 H, AEEGARFFA AEFFEM LA e v 2 0 e fb 557 (2021 4F 12 H 31 H:
[7]) o
7.4.14.4 ADASAME TR SR TR K3 A

ANBLZA SO T ) il 7 0 7057 3 B AL S SGROURI A i 6758, LKA 5 A SR
TEAHZEAR N

7.4.15 H B TEMBM & THRR T E U K AR IR
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B RIEIE RS ANE R R RS 2022 FEAE R
TR B 7 AT A AN B TG 7R U ) ) At T B T
88 HWHHAAWE
8.1 HIARELEEHEHENR
L@ NRfx
Fr5 B H Ll R R L] (%)
1 &L 4 2,047,159,993.92 78.34
Hrr: R 2,047,159,993.92 78.34
2 BE % - )
3 I 7 WA i #5 319,405,166.63 12.22
Hrr: fiip 319,405,166.63 12.22
B SCRRHIESR - -
4 Dt ey - -
5 ST SR - -
6 IR A 43l Bt - -
Forr ST 2 E] 0 SN IR
B el
7 ?Eﬁﬁ’ﬂ ARG 218,146,448.71 8.35
it
8 Hopth % 15155 7 28,557,666.73 1.09
9 it 2,613,269,275.99 100.00
8.2 FIRITATW RO ERTAS
SR AR
o e AR b ff; {)%W :
A VSO NN O 1\1 18,522.20 0.00
KA 199,805,373.57 7.77
C izl 1,621,225,382.61 63.02
b B #00 BYR BOKAE =R _ _
HERL
E eS| A - .
MR - ]
G AT A AEATITEL, 73,793,744.00 2.87
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e RIGHCE RS TIEF R R &

2022 SEAE AR T

HAE RO

76,322,000.00

2.97

AR B AE B EOR R
5k

75,962,523.50

2.95

Bt 4

Bl

G AN 55k 55

AR FEAEANR 55k

16,467.40

UGN g IAS ey k=g N4

Ji B 55 AB RN H At e 2511

A ac]

PARMSTAE

15,980.64

e RE IR

»nw| VOO Z|Z8|r| X«

=
oia

it

2,047,159,993.92

8.3 MR A S E LB H T 1FE LB R/ HEF I TR BB R 48

SARAL: NIRRT

e | ORI | Rk () Yy i

H LA (%)
1 300775 =A% 4,830,800 183,570,400.00 7.14
2 300696 TSRk 5,495,252 145,789,035.56 5.67
3 002192 RLTE A 1,257,348 123,094,369.20 4.78
4 300750 TAERAR 290,500 114,288,510.00 4.44
5 002371 677 44 501,400 112,965,420.00 4.39
6 002756 TR AL 1,197,542 110,377,446.14 4.29
7 603267 P52 B 1 978,747 99,010,046.52 3.85
8 002409 R 1,576,900 79,428,453.00 3.09
9 002460 EEE 1,134,980 78,892,459.80 3.07
10 300457 e BHE 4,352,263 76,904,487.21 2.99
11 000762 g4 1,986,817 76,711,004.37 2.98
12 600258 RS 3,077,500 76,322,000.00 2.97
13 300613 & 1,503,039 75,347,345.07 2.93
14 603885 HREML 4,560,800 73,793,744.00 2.87
15 300900 BRI 2,470,900 70,988,957.00 2.76
16 600765 HTE L 2,103,541 65,399,089.69 2.54
17 600893 Wik 1,542,800 65,229,584.00 2.54
18 000733 PRER 500,000 57,115,000.00 2.22
19 300777 HhfE R 1,085,271 53,341,069.65 2.07
20 002812 Bt 378,800 49,732,652.00 1.93
21 002960 ] 1,484,100 41,539,959.00 1.61
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22 688006 BRI R 748,835 32,776,507.95 1.27
23 000657 WA T 1,625,320 25,745,068.80 1.00
24 300568 SRV 1,194,083 25,386,204.58 0.99
25 603612 RiBRE 933,900 24,300,078.00 0.94
26 002765 R 2,593,400 23,314,666.00 0.91
27 300648 B 536,261 19,852,382.22 0.77
28 601222 FREEREYR 2,236,900 19,214,971.00 0.75
29 600438 T8 R Ay 454,400 17,530,752.00 0.68
30 605080 WL ER 284,402 13,423,774.40 0.52
31 688526 BHHTAY 470,327 10,535,324.80 0.41
32 688275 AR 4,399 770,484.85 0.03
33 688197 H A 24,261 589,057.08 0.02
34 688387 EREE) 106,186 533,053.72 0.02
35 688061 yAlbiy %5 3,972 370,786.20 0.01
36 688332 HHRHE TR 5,870 294,732.70 0.01
37 301356 RIRM A 6,132 276,680.38 0.01
38 688246 AR 7,719 226,243.89 0.01
39 688372 GitEEEs7 2,383 193,499.60 0.01
40 688459 MR 17,259 156,366.54 0.01
41 301280 BRI B 2,783 132,065.20 0.01
42 301366 — R 2,672 124,831.72 0.00
43 688376 EIRBH 3,713 116,142.64 0.00
44 301269 LYNIPN 1,168 102,713.92 0.00
45 301265 LPETEINTN 8,181 99,226.62 0.00
46 688420 EWERH 2,408 98,294.56 0.00
47 301176 RS 5,431 94,661.79 0.00
48 688252 RAti4E: 5,201 82,071.78 0.00
49 688416 TE MR A 2,147 81,607.47 0.00
50 301398 R 2,549 78,837.80 0.00
51 001301 W KR 1,164 68,722.56 0.00
52 688210 NI 3,105 68,527.35 0.00
53 688670 it v 1,552 66,720.48 0.00
54 301368 F A 3,368 66,558.14 0.00
55 688292 TE IR 4,503 66,059.01 0.00
56 301095 A 740 64,002.60 0.00
57 301308 LT 819 46,453.68 0.00
58 301327 HBHRE 242 42,826.74 0.00
59 301195 JbEg R 330 24,103.20 0.00
60 301330 TSR 694 21,729.14 0.00
61 301152 K71 RE 433 20,195.12 0.00
62 605296 PR EE A 740 18,522.20 0.00
63 301171 VIV NN 985 17,454.20 0.00
64 301363 EUF =T 445 16,843.25 0.00
65 301115 @R 685 16,467.40 0.00
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66 301103 fa] FCHR A} 507 15,980.64 0.00
67 301296 e+ 1,042 15,525.80 0.00
68 301328 Yl LT 191 14,699.36 0.00
69 301121 RHERT 290 14,433.30 0.00
70 301339 WATE 913 14,233.67 0.00
71 301377 By S 770 13,575.10 0.00
72 301338 JUREAEHL 257 12,590.43 0.00
73 301290 REEST 330 11,592.90 0.00
74 301132 R 468 11,456.64 0.00
75 301277 ok 439 11,317.42 0.00
76 301361 R 517 10,836.32 0.00
77 301318 Y ifg1s 206 8,598.44 0.00
78 301313 JLIREA) 247 7,197.58 0.00
79 301285 s Hix 565 7,119.00 0.00
80 301388 R R A 292 6,307.20 0.00
81 301319 AR £ 115 6,126.05 0.00
82 301270 DA A7y 210 5,957.70 0.00
83 301316 =yl Pagli] 359 5,140.88 0.00

8.4 MEHIABESRTASHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4
SRR AR

o ) 4
5 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 300696 R IRIA 184,187,915.33 9.89
2 300775 =A% 158,276,445.50 8.50
3 002756 TR RL 153,739,507.76 8.25
4 002371 677 %4 135,518,898.90 7.27
5 603267 P 3zE FEL Y- 127,163,801.87 6.83
6 002192 RLGE 1y 120,842,332.21 6.49
7 300750 TR AL 118,663,438.66 6.37
8 000657 H S BT 101,993,325.20 5.47
9 603612 RiBRE 99,251,520.69 5.33
10 300457 e R 95,830,116.31 5.14
11 300613 & 91,938,527.72 4.94
12 600893 Wik 87,227,159.34 4.68
13 600765 HTE L 83,968,524.89 451
14 000762 [LEE 24 76,581,271.00 4.11
15 600258 TR E 74,211,597.99 3.98
16 603885 FREMLT 70,544,939.84 3.79
17 002812 BERAR 64,746,483.85 3.48
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18 300900 B A 64,050,072.52 3.44
19 002932 B A=) 62,963,783.10 3.38
20 000733 PRER 60,715,895.97 3.26
21 300777 R R 56,625,990.97 3.04
22 000792 LA 49,723,580.75 2.67
23 002409 R 46,483,905.17 2.50
24 002960 L] 44,910,491.44 2.41
25 301219 igu N4 44,068,296.69 2.37
26 300568 IR R 42,081,095.77 2.26

T ATUSRN GA 935 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 FRIFEH S IS T F{H 2% BLHT 20 44 KB A4
SRR AR

o7 A 4 R
5 Ji SE AR JIE B A4 R EN L S e P HE LA
(%)
1 000657 S R 176,376,451.45 9.47
2 603612 RiBRE 112,956,249.12 6.06
3 000792 WA 96,354,798.14 5.17
4 002192 RLGE 1y 72,628,380.59 3.90
5 600029 [Epap s 67,661,999.19 3.63
6 600399 E7 LR 60,713,692.00 3.26
7 600131 BRG] 60,151,220.01 3.23
8 002932 HH A A ) 59,361,521.55 3.19
9 300604 K NEHE 58,907,987.65 3.16
10 002738 W B 55,692,505.08 2.99
11 600893 Wik shh 55,084,244.38 2.96
12 300702 KT 42,708,538.68 2.29
13 601111 Hh ] 38,996,498.13 2.09
14 603799 R 38,899,411.10 2.09
15 600438 T8 A 37,137,164.00 1.99
16 300320 I R Ay 34,753,125.00 1.87
17 301219 Wzt b 33,224,308.56 1.78
18 605090 JLFREIR 33,031,370.40 1.77
19 600071 0 e 32,460,887.65 1.74
20 300850 Bk 31,120,710.39 1.67

T AT S G 3 S A e (RS BN IR CLRSAS B ) 3881, AN B ORAS 5 9 A -

8.4.3 ENBERKI A 2 B 3 BRI B A
Bpz: NRMIT
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S RIGE IR A ME R R R R4 2022 FEFER S
SENIEZEHI A (RlAs) i 3,207,418,410.41
SEHBEERIURN (3D BT 2,089,268,016.50

T ARTTNBERHEA (R AU SE BRSO GREZ) B 3 4% S T2 R AZ e

(A AN TR AR H ) 3151, AFIEMRAZ S 2

8.5 MIARIEMIF MM R BFREAS

SRR NRTT

Fr 7% b il N E i

&AL (%)

Eues

1
2 JAT 2R
3 SRt

Horb: BORME SRR

(s Ariess

Alb AT R S o

AR (AT AE i) 319,405,166.63

12.42

[F Mk A7 5
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