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KAEPHAIS, AR PR AN RS AT AR A% XS -

7.4.13.4.1 FRR

AR 2R RS A2 4 e TR PR 2 o B B < 9 52 T 7 ) AR AR B i A A s (R o ) g vk
Sl T RN B TR AR TS A SO T BRI AR, R SR R S ik TR T I

AN A2 15 5 SRR i 378 2R FT E i I T ARSI < AR ) 4 KU o

A 4 PR e 4 BN S DX AN B < T e PO AR R BB PR B 1 BEAT A%, DRI R A B A
JAE TR LR AR R AT R

ARHe e RS B

7 EEONRAT AR

7.4.13.4.1.1 FZ R KMk D

TR AT A IRIE S -

mAz. NRMIT
-G S
2022412 A 31 14EPA 1-54F 5&EME At B &it
H
i
MRATIEER 89,496,664.86, - 89,496,664.86
i R S 1,745,979.03 4 1,745,979.03
N I 615,387,598.7]
T o A e 615,387,598.75 5
IV 1,829,056.05 1,829,056.05
A HR D R 177,611.17  177,611.17
%R A 91,242,643.89 617,394,265.97| 708,636,909.8
6
Uik
TR
PR et i
et ik
SE H 5] ) 4 b %
FEER
AT B 1,054,179.95 1,054,179.95
AT 2 [A] 32K 637,842.51| 637,842.5]
MAHE RN TR 900,109.12|  900,109.12
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MNATHEE 2 . - 150,018.20|  150,018.20)
MAT RS R 5% B - - 850.56 850.56
AT F - - - -
AR - - - -
I8 AE FIT S AL A1 A5 - - - -
HoAth A7 £5 - - 2,296,125.86 2,296,125.86
Uil Gigseay - - 5,039,126.20 5,039,126.20
) 2 AU B B 91,242,643.89 1 612,355,139.77 703,597,783.6
6
HEEER
2021412 A 31 14EPA 1-54F 5&EME AR &it
H
i
BRAT 1P 126,648,683.59 : : 126’648'683-3
i R S 3,992,461.70 - 4 3,992,461.70
. e 1,174,770,955.
T o A e - 41,174,770,955.69 59
IR B - - - -
HAh %= - - 21,189.74 21,189.74
A HR D R - - 313,648.29] 313,648.29
wre Rt 130,641,145.29 1,175,105,793.72/1,305,746,939.
01
Uik
TR - - - -
PR et i - - - -
iga et ik i - - - -
S HA [ ) 4 i %
FEER
IAHE B - - 14,549,697.32 | 14,549,697.32
JREASTE [ K - - 8,475,873.24 | 8,475,873.24
AT N S - 41 1,895556.71 | 1,895,556.71
MNATHEE B - 41 315,926.12 315,926.12)
MNAT R R 5% B - 4 23,366.53 23,366.53
AT F - - - -
MR - - - -
A A - - - -
I AE BT S AL A1 A5 - - - -
HoAth A7 £5 - 4 8,699,125.79 8,699,125.79
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Tt - - 4 33,959,545.71] 33,959,545.71

- 1,141,146,248.01

GBS YRR N 130,641,145.29 1,271,787,393.

30

T RAFRAARIE GG KA SO A, I A L0 0E A 3 FOHE O H s H
B E.

7.4.13.4.1.2 F|ZR KRS ) BB 43 BT
AFET 2022 4212 H 31 H X 2021 4F 12 A 31 HARFAE MR, HEFEG KRAT AR NG
WK, TR R AR B0 T ASE 4% P 1 E T B KR

7.4.13.4.2 AN XK
AN R 2 18 4 b T HL A 8 Fe OB B SR BN & i e R AN R AR Bl i R AR Y s i R . A FE 4
(T 8 72 e At UN R TRy, DR b T8 B R AN KUK

7.4.13.4.3 HAM RS

HCAbA M IR i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ML 3 LAS K
T S s DR 3R AR Bl i A AR e Bl B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] )M 17 3758 5
FRIBEER AN I W ) FEAL A RS R T BN UIE SR A AT Ao B 5 8 R DL Ry R 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

NI (B S BN SE NG & B OB AR AL, S SR . R ECE . R G REAT
B, SREF R AT RE AL T A0k XU o

AT il BT A A ) B PR AR LA AN AR XS . BE B IR BT A LU B IR BR ™ # % Ll
NHEE T 80%-95%, Horr, $ BT AL A U SR IR SR B K BB AN T AR Bl ek & B
80%. A5 H HALEMBRBHR IR G AT MM B RER G, B ORI s B H e —
AN IBUR 72 MR T2 5™ 1 E ) 5%, HPIle AMImaiE &, A RES. MYl
K5

BEAh, ARSI G )2 e BENAE HON AR S G P R IR U A St 4, S SIS Y 22 o 5 9%
XA AT XS LR, B AE VaR(Value at Risk) i hn 5 A I 1A 2 < 10 e RO 98 7E AR ARG, S It P 5
xS RS AT BRER A 1) o

7.4.13.4.3.1 HARARE RS ML
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SRERAL: NIRRT

AR EER
2022 412 A 31 H 20214 12 A 31 H
b4 b3 4
TiH
AR ARREL
N RME N RE
18 E A5 18 L 451
(%) (%)

T g e T — R 615,387,598.75 87.46 | 1,174,770,955.69 92.37
I R S i R s 5 it
T oM T — R e R
A A s 7= — BUE R BF
&t 615,387,598.75 87.46 | 1,174,770,955.69 92.37

7.4.13.4.3.2 FARAHRE KRS OB 43 BT

ST AR U R E Tk ST L BOEHE R AR 305

st o RS B S S A 170 B (e R
Y NSy s
WA R MRTIE)
AH 2 XU A 5 1) A8 5 PN AR
.

2022 %12 A 31 H

20214 12 A 31 H

Mg b vE - 5%

N 40,785,218.56

#Hn#y 111,015,200.20

AV & AR HE T B 5%

Wk %) 40,785,218.56

W/ #7 111,015,200.20

7.4.14 ARME
74141 &M TEARMETER S E

AFPET R RIURIZ I oo o (B THE B AR T 5 B H25 SR \AE T & R R A1
JBRYE: H—E IR ARG B AR R EARG R B R BB
EAMHR B B ot EL B R T R AR 55 =2 00 AR BT ™ B i A rT S A E -
74142 FEHUA RHETHERNSH TR

741421 FEREM TR A RME

. NRTHIT

5

AT RLRPTE KR X

2022 412 A 31 H

AHIAR

AEER
2021 %12 A 31 H

b
NI

K

597,935,984.50

1,170,882,578.99
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R 15,431,325.00 5,504.49
FH=EIR 2,020,289.25 3,882,872.21
&t 615,387,598.75 1,174,770,955.69

7.4.14.2.2 A RHHERTREE K E KRS

AHE 4 LS B R IR Z A e S IR A HOR N S 2 IR AV I e 3T ATF 558 5
IS BiRaHEst, A HHBLE RS, ) AHIREAE AT RATENG L, ARG AL TEM
H 2258 5 RS R AL . 58 5 ANTE IR 301 1R) A% PR 65 T RDHAH DS B B (A RIMELAUNSE — B, IFAR
i (EL V8 v SR T 24 S A (T S AT 5 R R SO B BT (BB 2R, e 1 D3R
PRI SOAMELRL IR 35— R R =2

7.4.142.3 FE=ZBRARMERBRZSER
7414231 FE=BRARMERBRZESER

L VARUN i

i H A
20224F 1 1 HZE 2022412 31 H

25 P =
B BB

AR %0 - 3,882,872.21 3,882,872.21

AN S - 2,260,967.42 2,260,967.42

=4
A5 /4

Z

LZIN
FHEIRIK

e

m=ER 3,438,431.94 3,438,431.94
=)=

4
F e ek - -685,118.44 -685,118.44
KRB

pas
H: A
I 21 1R )
EERIES

-685,118.44 -685,118.44

S
e
e
%k (%

)

LIRS

N 2,020,289.25 2,020,289.25
RN

HHR - -240,678.17 -240,678.17
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(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
KA
BT R
A2 )
e E
AR B0

T H

AR FETT eI

2021 41 H 1 H# 2021412 A 31 H

A Ve Rl

e BBt

L H p2d
HX?K oAy

it

LIRIER

5,071,057.95

5,071,057.95

E LIPS

1,589,084.69

1,589,084.69

=4
AR 145
W

1,474,807.49

1,474,807.49

FeN
B=REIK

et
B=REIK

3,882,969.31

3,882,969.31

=4
A5 Bl 45
KA

2,580,506.37

2,580,506.37

pas
H: A
1 21 R )
EERIES

2,580,506.37

2,580,506.37

TSR
graliat
IR 15 B
Wk i

)

LIES
AR

3,882,872.21

3,882,872.21

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
KA

2,293,787.52

2,293,787.52
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SEBRT  E BRE RN R & 2022 AR RS

EERE N
AR
VIR IXIE]
AR 2
7.4.14.2.32 HHBEATHEHBAERE =ERARMMETERER
Az NRmit
ANH WS A AN E
AWIRAR | XA ER 52X i
T S 7
A i & Sk i gjgﬂ 2
- KR
PR 5 SRS | AR SRR S R A P R
- fh )
5 2,020,289.25 —— T AL 2 2 0.2319-2.4756 | fAHK
AN g B
FERRA | R SER VA
T S S
A S & o & ;’EH 2 T
PR 5 PN AEE | R B A PR A P
- 1A .
5 3,882,872.21 S P 0.2825-1.7836 | fitH>x
7.4.14.3 JERREEHI LA A ETFE R £ T R AU
AEEGAME AR L DRI RFFE IR LA R E T =R 4k T
7.4.14.4 AUA M ETHE R L5 T B RAHSC U A
AESFFA WA LA R ETFER R T H N RER AT R LR = a6, Xese

i TR DR R A R, T DAL IK 0B 5 2 SR (B AR

7.4.15 FEITEBAS T STHRERE RN HMER
7.4.15.1 K ERI0
HER AR H, AR TE 7 U A 0.

7.4.15.2 HAhZEIG

WA PR, AL IO 20U ) H Al 2 ST,

7.4.15.3 W5k p b
AMEARFZC T 2023 4£ 3 H 27 HAARIL G RS Ak,
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§8 HEAERE
8.1 HiREESH-HEHEM
AL NIRRT
JF5 i H &5 RS SIS (%)
1 e 615,387,598.75 86.84
Hore R 615,387,598.75 86.84
2 BeHnt - -
3 ] 7 A 7 4% % - -
Hrr: i - -
B HFUESR - -
4 b B - .
5 S RbATAE AR - -
6 SN IR 4 il % - -
o ST R 1 SN
& S ' '
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ/ﬁé\ 91,242,643.89 12.88
118
8 At 2% T 2,006,667.22 0.28
9 Hit 708,636,909.86 100.00
8.2 IR RNBER A E
SEA: NIRRTt
o e Ao AR
(%)
A R Rt Dk 4,456,815.00 0.63
KA - -
C plb e 418,212,632.52 59.44
b CEWANE VAN /S W&V | 5 331 885.00 0.83
HERD e
E A 3,451,986.00 0.49
F R A E N 28,787,679.00 4,09
G ACRIEHT . B AERTIREL 37,132,494.00 5.28
H A1 Aol 37,501,545.00 5.33
| 5 AT AME BRI 33,459,366.83 476
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55k

Bt 4

Bt all.

6,395,004.00

0.91

BRI 25 R 5l

33,204,221.00

4.72

AR FEAEA MR 55k

16,467.40

0.00

UGN S IAS ey k=g N4

J& B RSS AB A A I 5Ll

e

PARMS T AE

A R E AR

6,937,503.00

0.99

»nw| V| O|O|O|Z|Z8|r x|«

22
oia

it

615,387,598.75

87.46

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

SRRAL: NIRRT

e | ORI | Rk () Ny el
H LA (%)
1 600754 AR 642,700 37,501,545.00 5.33
2 300750 TEEAR 77,357 30,433,790.94 4.33
3 601888 Hh [ A A 138,800 29,984,964.00 4.26
4 688392 O R 75 174,697 25,280,402.87 3.59
5 603345 ZIE 139,800 22,630,824.00 3.22
6 000887 R Iy 1,522,600 22,032,022.00 3.13
7 600765 HTE AL 700,300 21,772,327.00 3.09
8 000963 HEREY 460,500 21,551,400.00 3.06
9 002049 SO6E T 148,280 19,546,269.60 2.78
10 688122 7 206,180 19,523,184.20 2.77
11 600893 friRshh 399,700 16,899,316.00 2.40
12 002555 s 914,500 16,552,450.00 2.35
13 300896 TR 28,799 16,310,313.65 2.32
14 601567 —REST 1,168,500 15,751,380.00 2.24
15 600038 o EL AR 332,500 15,431,325.00 2.19
16 603517 AR i 245,400 14,991,486.00 2.13
17 002180 g iEIk 281,300 14,596,657.00 2.07
18 600309 FiEA 154,894 14,350,929.10 2.04
19 688700 REFHL 97,369 13,938,372.35 1.98
20 600029 A 1,799,700 13,677,720.00 1.94
21 601111 Hh ] [ it 1,232,200 13,061,320.00 1.86
22 688630 OER e 120,819 10,081,137.36 1.43
23 600872 LB T 238,500 8,793,495.00 1.25
24 688190 = R 83,440 7,332,707.20 1.04
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300866 LB 123,600 7,325,772.00 1.04
001914 AERR 415,800 6,395,004.00 0.91
301269 LYNIPN 69,427 6,251,528.38 0.89
600116 =l 680,500 5,831,885.00 0.83
003021 JE AL 104,900 5,042,543.00 0.72
688187 (AR 88,164 4,811,109.48 0.68
688677 NEZ S DI 41,769 4,719,897.00 0.67
002371 677 %4 20,700 4,663,710.00 0.66
600230 EVA PN 273,900 4,516,611.00 0.64
603773 RF&EH 210,400 4,109,112.00 0.58
600125 e rin 723,100 3,948,126.00 0.56
002011 J& LI 294,600 3,868,098.00 0.55
301068 R 153,700 3,774,872.00 0.54
000333 LML H 72,100 3,734,780.00 0.53
002221 IRAEREYR 487,700 3,721,151.00 0.53
300316 m AL 57,800 3,673,768.00 0.52
600588 F R 2% 151,700 3,666,589.00 0.52
600500 A [ b 554,400 3,664,584.00 0.52
688111 EAIIpIY/N 13,802 3,650,490.98 0.52
300709 KR 129,300 3,644,967.00 0.52
000768 RPN 142,200 3,618,990.00 0.51
300133 RN, 668,100 3,560,973.00 0.51
600315 istis e 111,100 3,538,535.00 0.50
603708 K 279,200 3,515,128.00 0.50
300712 TKAE A 77,800 3,451,986.00 0.49
603885 AT 209,400 3,388,092.00 0.48
002345 7 5 643,200 3,383,232.00 0.48
300776 W7 ROt 26,400 3,326,400.00 0.47
600760 EPTRY A 56,500 3,312,595.00 0.47
601877 IEZR A 118,800 3,290,760.00 0.47
600826 224 iy 350,300 3,219,257.00 0.46
301095 ISR 35,223 3,134,143.47 0.45
601333 IR S 1,346,800 3,057,236.00 0.43
300413 T L 101,100 3,035,022.00 0.43
002472 WIFAEZ 117,800 2,998,010.00 0.43
600549 JE 11485k 147,100 2,875,805.00 0.41
002001 oA Rk 151,700 2,844,375.00 0.40
688686 LI 21,294 2,810,808.00 0.40
002741 TR 154,900 2,795,945.00 0.40
600216 RN 229,200 2,679,348.00 0.38
002041 KR LINIA 130,200 2,580,564.00 0.37
002594 EL P e 9,000 2,312,730.00 0.33
300109 BT UR 92,000 2,226,400.00 0.32
002876 = Fk 50,900 1,852,760.00 0.26
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69 000998 BT R 94,200 1,513,794.00 0.22
70 600063 HE 4 B 256,400 1,499,940.00 0.21
71 600176 HEEA 92,600 1,269,546.00 0.18
72 002057 HRAR R 73,200 768,600.00 0.11
73 002959 /NREFL Y 11,400 687,648.00 0.10
74 688041 HOLEE 14,702 575,583.30 0.08
75 000400 VRS, 23,000 459,310.00 0.07
76 002299 KRR 15,300 362,457.00 0.05
77 600612 ZRAHE 8,200 350,960.00 0.05
78 300182 T Ry 76,400 341,508.00 0.05
79 688387 EREE) 68,950 336,476.00 0.05
80 688381 7 B 6,587 250,174.26 0.04
81 301356 RIRM A 5,028 226,867.99 0.03
82 688459 MEERRHEL 17,259 142,731.93 0.02
83 301280 BRI A 2,783 132,065.20 0.02
84 688130 TRt 3,112 128,899.04 0.02
85 001301 W KR 1,164 68,722.56 0.01
86 301327 HEEHRE 242 42,826.74 0.01
87 301308 L 686 38,909.92 0.01
88 301195 JeEg R 330 24,103.20 0.00
89 301330 By SE5 T 694 21,729.14 0.00
90 301152 KITHERE 433 20,195.12 0.00
91 301171 VI=V NI 1,048 18,632.93 0.00
92 301363 EUFRIT 445 16,843.25 0.00
93 301115 AR A 685 16,467.40 0.00
94 301296 e+ 1,042 15,525.80 0.00
95 301328 Y 1% LT 191 14,699.36 0.00
96 301121 KEHET 290 14,433.30 0.00
97 301339 WATE 913 14,233.67 0.00
98 301377 B 770 13,575.10 0.00
99 301338 JUEAEHL 257 12,590.43 0.00
100 301366 — R 268 12,084.12 0.00
101 301290 RAEEST 330 11,592.90 0.00
102 301132 R 468 11,456.64 0.00
103 301277 BroRHL 439 11,317.42 0.00
104 301361 R 517 10,836.32 0.00
105 301265 R 819 9,336.60 0.00
106 301176 RS 544 9,188.16 0.00
107 301318 Y ifg1s 206 8,598.44 0.00
108 301398 SRR L 255 7,379.70 0.00
109 301313 JLIEEL B 247 7,197.58 0.00
110 301285 M HIA 565 7,119.00 0.00
111 301388 kR B 292 6,307.20 0.00
112 301368 F R 337 6,241.24 0.00
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113 301319 AR £ 115 6,126.05 0.00
114 301270 DA A 210 5,957.70 0.00
115 301316 F Y SR 359 5,140.88 0.00
116 688323 TR TR 111 2,639.58 0.00

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

o ) 4
5 i ZEARHS Ji SR A PR N LS N T P A EL A
(%)
1 002594 EL P e 84,708,962.65 6.66
2 600048 TR K Je 64,074,556.88 5.04
3 000887 R Ay 62,942,510.08 4.95
4 600754 AR 45,843,755.00 3.60
5 600893 Wik 44,690,331.09 351
6 000333 EMEEH] 43,993,425.00 3.46
7 002244 TS 42,703,994.81 3.36
8 300015 % /R HR AL 41,741,496.66 3.28
9 002714 AR s 40,222,909.13 3.16
10 688122 7 39,256,546.92 3.09
11 002371 677441 37,963,917.20 2.99
12 603345 IR 35,677,337.00 2.81
13 600887 GElliiads 34,324,873.66 2.70
14 600765 HTE L 33,356,049.06 2.62
15 601888 Hh [ A 33,133,467.00 2.61
16 600872 HE =R 32,870,226.99 2.58
17 000963 HBREY 31,691,320.00 2.49
18 600309 FitEA 31,049,138.00 2.44
19 603259 2 A 28,511,384.80 2.24
20 600519 BMNFEE 28,476,580.32 2.24
21 600502 T 28,290,785.93 2.22
22 600383 G 27,350,831.77 2.15
23 601111 Hh ] [ it 26,493,877.00 2.08
24 601800 Hh [ 52 26,418,401.00 2.08
25 600801 L IVINI 25,760,016.26 2.03
26 002475 AZIY 25,564,184.40 2.01

T AT RN G 5 TS A e (RS BN IR LSS B 3181, AN EAORAS 5 9 A -

8.4.2 FRIFEH SHE IS T 1F{H 2% BLHT 20 44 KR A4

SN NRTIT
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I BETRE SR e i 4 2022 SEAE RS

o ) 4
5 i ZEARHS Ji S A4 PR A R 132 A P A EL A
(%)
1 600519 DivME e 113,433,150.82 8.92
2 002594 EL P e 87,880,373.69 6.91
3 300015 % IRARE} 86,713,375.42 6.82
4 600809 ULy VG 739 77,236,948.92 6.07
5 300750 TEEAR 69,235,126.00 5.44
6 600048 PRFR 63,062,003.92 4.96
7 000568 PINEE 61,490,592.68 4.83
8 002179 H G 46,886,096.64 3.69
9 002371 677441 46,232,017.78 3.64
10 603501 FIR Ay 45,727,991.00 3.60
11 002821 T 45,638,800.29 3.59
12 603259 2 A 41,352,574.63 3.25
13 300760 L E R 40,279,228.73 3.17
14 002244 TV A 38,342,955.25 3.01
15 600763 R EST 37,791,838.02 2.97
16 601888 Hh [ A 37,636,966.21 2.96
17 002714 W B 36,907,015.04 2.90
18 002475 SLAG % 35,985,667.07 2.83
19 603688 A B A 34,331,000.85 2.70
20 600887 BRI AR 31,994,133.00 2.52
21 002049 SOLE T 31,838,269.00 2.50
22 000887 Hhfh I A 31,608,070.00 2.49
23 600132 ;NN 31,064,217.20 2.44
24 000333 EMEEH 30,765,371.00 2.42
25 600502 TR T 28,392,455.00 2.23
26 600893 Wik 27,477,902.37 2.16
27 600872 HE R 27,442,698.26 2.16
28 300498 i A 27,167,732.00 2.14
29 688122 i ERs3 26,129,330.40 2.05

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

8.4.3 TABE R RRA SR B B E R B

Az NRMIT
SENBEERI A (RAS) A 2,285,525,799.48
SEHRE RN (3E) B 2,524,352 ,487.96

T ARTSRNBER A RRAS (BRAD) A A S H
CBAZ AN T LA S S ) 3151, AFFEMRZ 53
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2 22 1% - R S AN R P 3 4 2022 FAEFE RS

8.5 HIARIEMIF MM R BFREAS
AIE AR WRARFFA B

8.6 JPARIE A FMME oy Fe s B 15+{E HL B R /NHR P B AT T8 25 3 3R
AIE AR WRARFFA 657

8.7 AR FMME b e B 5E LR/ N B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIME HHE ST FE B DEFRIT LA R &R R T A
ARG ARG AR RFFA ST 2RI
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