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BEAh, ST B A 2 B BN FDN AR SR B P R BOUESR O i S 4%, 7 138 ] 22 e |05 7%
X B AT XU B2, 4% VaR(Value at Risk) i bS5 il 1ok A 22 < 11 I ROV AE AN A% AU, S I P 5
XS UG BEAT R B AT 25 1 o

7.4.13.4.3.1 HARME XSO
SmEsL: NRMT

AR EER
2022 /£ 12 A 31 H 2021412 A 31 H
TiH
E A RaE o7 3 4 U PR
AN RME nRME
B ELB] (%) HEEH (%)
T M E T — R | 218,487,511 85.43 | 437,122,131.58 92.42
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.23
26 51 e A 72— T
2650 PG A — L
?(J'Z:
AP T — BUE R
218,487,511
&1t 85.43 | 437,122,131.58 92.42
23

7.4.13.4.3.2 FCARA A RS O RURR A 43 BT

o IS T A RS e e Tk 57 L B A v 1 AR )
* B R FEUE LM Eo At T 25 B A2
X = ARk H 3 & %= 1 E
EmeE (A AR M
AH 2 XU A 5 1) A8 5 PN AR
v
2022 %12 A 31 H 20214 12 A 31 H
WGt B HE ET 5% 14 14,468,742.60 14 22,746,346.65
MV G L e S v T B 5% /%) 14,468,742.60 /%) 22,746,346.65

7.4.14 ARME
74141 ST EARMETERITE

ARMEITEGERIERZE R, XA R E TR 5 B 28 SO A E T8 I I
JRRPGE : B — R AR BB AU BE TR R T I LR RN BRI BB
(B M 7= B 5 BB R B T SR I s 5 =2 MR P B M5 (K S W S A\ A
7.4.142 FERUARMET RSB TA
741421 ZFRREMTERASHHE

Az NRMT
\ AW LAREER
NRMETF RS RTERER
2022 %12 A 31 H 20214 12 A 31 H

FH—EIR 218,210,466.40 437,153,672.19
FJEIR - 2,540,011.29
B=EIX 745,696.90 712,344.82

&t 218,956,163.30 440,406,028.30

7.4.14.2.2 AR ERRERERE RS
KIE4 LG K E R TR I A H ORI & B IR B R S ST AT 5

ISR Gm a8, A MBE KSR, R AERBARATTRATER I, AR TEM
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B B BHR A RIE S 0 4 2022 SRS

HE= AR SR H I 22 5 AN RS IR) B R IR A R B I A SEAME SN —JZ IR, FFIR
T A (R B T R F O 22 Se BT BB AT 5 B 3 2 SR N T IR AR G, e A DGR
BRI OB N B R IR EEE =R K.

741423 FZBERARNMERTRZZNTENR
7.4.14.2.3.1 FEZERA RN ERBT KRR HH

Az NRMIT

T H

A3

202241 H 1 H# 2022412 4 31 H

A Ve Rl

e BBt

L H R
HX?K oAy

it

W1

712,344.82

712,344.82

E LIPS

664,446.30

664,446.30

=4
AR 145
W

LZIN
B=REIK

et
B=REIK

640,938.73

640,938.73

=4
A5 Bl 45
KA

9,844.51

9,844.51

1
e A
i 2. 1) A
EEEIES

9,844.51

9,844.51

AR
sala
R 5k
Bk O

)

LIES
AR

745,696.90

745,696.90

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
KA
BT R
A2 )

81,250.60

81,250.60
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e R AR & RUE R P A

2022 A

fehrE
A58 o

T H

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

A Ve Rl

e BBt

L H R
HX?K oAy

it

LIRIER

5,259,388.06

5,259,388.06

E LIPS

337,461.24

337,461.24

=4
AR 145
W

19,593.75

19,593.75

LZIN
B=REIK

et
B=REIK

5,566,052.31

5,566,052.31

=4
A5 Bl 45
KA

701,141.58

701,141.58

pas
H: A
I 21 1R )
EERIES

701,141.58

701,141.58

S
e
L
%k (%

)

LIES
AR

712,344.82

712,344.82

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P AR
KA
BT R
A2 )
e E
AR B0

374,883.58

374,883.58

7.4.14.2.32 HRHBEATHEHMAERE =ERARMMETERER

45 56 T3k 74 T
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A
FERAR | A SARH
il i ST
AR e " e M%ﬁgﬂi 2 [
: %5
T, TEI UL | T R AR R O
_ fh 3
s 745,696.90 —— T e 2 0.2319-2.4756 | fAH%E
AT E R
AERER A | SR O SARH
T e 17
H S E X P @%ﬂgﬁ: 2
> x5
R TEM R | R A i A
2.344.82 0.3138-1.7836 TUAHS
a 712,344 WO | TR 138-1.7836 | SAHEK

7.4.14.3 RS LA HE TR SR T AR

AREE G ARG WA S BARBER IR FFA AERFEEIT AL SUME TR 4 T A .
7.4.14.4 AUA Rt ETHER SR T RKMHERUHA

RIS I LU SO E TR S TR AR A T B G R B> Gl T, X s
Al TR R R R BT, BT ALK TR (B 5 2 SO ELAH A

7.4.15 BB THEBEM ST THRR FE U B AL F R
7.4.15.1 K%
HER AR H, AN TE 7R E U A 0.

7.4.15.2 HAh =G

BER P IOERH, AFE IO Z U KAl H 2T,

7.4.15.3 W5 R L HE
AT O T 2023 4F 3 H 27 HAAFE S 3451 A\

88 WHRAAHE

8.1 HIRESFTASENR
EA: AR

55 | S d e S B ] (%)
1 25 %% 218,487,511.23 85.13
Hrp, G2 218,487,511.23 85.13
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2 Ha gt - )
3 ] 7 AT 7 4% % 468,652.07 0.18
Hrr: e 468,652.07 0.18

B SCRFIESR - -
s E - -
SRATA ST - -
SEN IR G Rl 7= - -
E*'ﬂﬁf@%m%AL
A Ll %
7 %E¢?Z?§i ARG 37,512,189.01 14.62
118
8 FAth &3 58 7 183,857.37 0.07

9 it 256,652,209.68 100.00

o
2

%HE

o
A

\

\*w

8.2 HIARBATWARHIBREREAS
8.2.1 REWIREAT WS RIBTARER T A S
Sh: AR

RS 17125 A RME R
(%)
AR B HR ik - )
B KA . -
C | Hili&k 153,679,386.42 60.09
5 LA T R BOKAE R
BB 605,024.00 0.24
E it 4 - -
Foo| L 15,827.50 0.01
G | ximish. i RmBlL ] )
H EXrwiIE 3784 . -
| F AR AR SRR R
5l 63,570,944.56 24.86
I | Rl 82,553.38 0.03
K| il . -
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T ] ]
M | BRERFR R AR RS 53377537 021
N | AR BREEAIA SR Bl ] ]
0 | ERRS. EEAHMRS L ] ]
e ] ]
Q | mAEAMSTIH ] ]
R | it fhEmsgL ] ]
s | sa ] ]

Sann 218,487,511.23 85.43

8.2.2 HMEMIRIAT W REB BB B BEREAS
T

8.3 JIARIL A FAMME oy e 3™ 15H L5 K/ N B BT A B R 43 A 2
SR ARG

o H 4 T P
e | REAE JIE B A4 R HE(K) A E
fH LB (%)
1 688111 EAPIYN 64,232 16,988,721.68 6.64
2 002475 SR 341,700 10,848,975.00 4.24
3 002371 677441 35,700 8,043,210.00 3.14
4 600536 HH [ R A 137,300 8,008,709.00 3.13
5 002897 B 111,500 6,555,085.00 2.56
6 688047 et Rt 74,636 6,377,646.20 2.49
7 688008 IR R 86,496 5,414,649.60 2.12
8 300438 RS % R 63,350 4,940,666.50 1.93
9 688498 TR 40,622 4,855,547.66 1.90
10 300674 FAERHS 321,300 4,514,265.00 1.77
11 600584 KR 195,700 4,510,885.00 1.76
12 688258 H {55 109,057 4,460,431.30 1.74
13 603496 TH N RHS 286,313 4,354,820.73 1.70
14 300366 BIEER 432,400 4,159,688.00 1.63
15 688118 W ofE R 234,302 4,144,802.38 1.62
16 300782 G 35,854 4,098,112.20 1.60
17 300054 S 191,400 4,074,906.00 1.59
18 002236 KA 351,800 3,978,858.00 1.56
19 300014 {e.48E e 45,151 3,968,772.90 1.55
20 000902 FEREEE S 326,100 3,753,411.00 1.47
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21 002459 R 61,000 3,665,490.00 1.43
22 300567 e Il F ¥ 67,000 3,363,400.00 1.32
23 688208 TE RS 106,279 3,353,102.45 1.31
24 601138 Tk & B 362,800 3,330,504.00 1.30
25 300693 RESL A 61,000 3,311,080.00 1.29
26 603501 FR B 40,380 3,112,894.20 1.22
27 300750 TEAR 7,800 3,068,676.00 1.20
28 002074 =kt 93,200 2,686,956.00 1.05
29 688279 I I 4 29,978 2,581,105.80 1.01
30 600563 R HT 15,900 2,542,092.00 0.99
31 688041 SR 61,902 2,483,508.24 0.97
32 002903 FIHIE 120,000 2,398,800.00 0.94
33 300491 HAE R 171,800 2,374,276.00 0.93
34 300274 FH ' FLE 21,100 2,358,980.00 0.92
35 301095 A 26,183 2,330,440.03 0.91
36 688223 Ty SR 155,035 2,271,262.75 0.89
37 002460 B 32,140 2,234,051.40 0.87
38 688368 e SN 18,717 2,090,688.90 0.82
39 688376 EIRRH 62,039 1,940,579.92 0.76
40 603239 WL Alim 130,600 1,911,984.00 0.75
41 002368 KA 66,500 1,870,645.00 0.73
42 688390 ] 72 5,693 1,839,351.37 0.72
43 688439 PR KOG 14,719 1,749,794.72 0.68
44 300627 LIRS 60,800 1,690,240.00 0.66
45 688628 SIS 58,726 1,688,372.50 0.66
46 300323 HEnlEH 238,500 1,538,325.00 0.60
47 600399 E7 LR 99,700 1,426,707.00 0.56
48 300881 pEFEIR 42,100 1,350,989.00 0.53
49 688120 R 5,977 1,342,135.35 0.52
50 002380 iz = 95,200 1,341,368.00 0.52
51 002555 —tLHE 73,500 1,330,350.00 0.52
52 301208 HIR R 25,100 1,278,343.00 0.50
53 600586 KA LY S5 145,100 1,263,821.00 0.49
54 002851 F Ay 47,900 1,243,484.00 0.49
55 300613 = 24,656 1,236,005.28 0.48
56 301269 LYNIVN 13,691 1,232,528.54 0.48
57 688099 i S 16,971 1,196,625.21 0.47
58 688170 (YR O 24,890 1,168,585.50 0.46
59 002415 Vg R AR 33,000 1,144,440.00 0.45
60 688063 IREERHEE 3,574 1,128,133.10 0.44
61 300763 HIRBHE 6,250 1,125,312.50 0.44
62 688201 fFatted 19,501 1,107,266.78 0.43
63 688031 EIRHE 11,531 1,049,321.00 0.41
64 601311 IR Y 126,800 1,034,688.00 0.40
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65 300766 HH 5 95,100 998,550.00 0.39
66 688153 MEFEQIS 24,417 896,836.41 0.35
67 688622 ENELE: 27,165 882,862.50 0.35
68 603011 BB 91,700 749,189.00 0.29
69 300953 RARRHE 8,800 727,320.00 0.28
70 600509 K& Rels 116,800 605,024.00 0.24
71 688392 I R 75 3,768 545,267.28 0.21
72 300102 HEREOEHL 84,200 532,144.00 0.21
73 688325 FE 12,557 511,572.18 0.20
74 301369 BeBhRH 5,300 477,795.00 0.19
75 688428 T e 25,028 353,145.08 0.14
76 688133 ZRIRHL 2,527 349,913.69 0.14
77 688699 ik 5,803 266,299.67 0.10
78 688271 5S-AVnd 1,473 260,691.54 0.10
79 688566 # JUR 9,882 211,672.44 0.08
80 688401 PRAESEHL 4,947 205,547.85 0.08
81 688677 NEZ S DI 1,768 199,784.00 0.08
82 688351 ol FEL A B 7,023 185,898.81 0.07
83 688077 Kb RE 2,829 140,459.85 0.05
84 688409 B Ok % 1,224 132,326.64 0.05
85 002850 BHEF 1,100 130,691.00 0.05
86 301195 JeEg I 1,750 130,434.50 0.05
87 688387 EREE) 24,564 123,311.28 0.05
88 301363 EUFERIT 2,951 122,474.65 0.05
89 002444 ERERHS 6,100 115,778.00 0.05
90 688380 ik 4,264 115,724.96 0.05
91 301338 U FEAL 2,183 110,814.25 0.04
92 688114 LN 1,026 107,781.30 0.04
93 002241 ORIy 6,400 107,712.00 0.04
94 301361 AN S E5a 4,767 106,179.72 0.04
95 688073 EREZ 1,272 104,494.80 0.04
96 688667 72 s 1,191 103,640.82 0.04
97 301330 R IR 3,216 103,355.44 0.04
98 688306 ¥R He 21,305 101,198.75 0.04
99 688130 TRt 2,365 100,583.45 0.04
100 688362 RO 4,590 100,016.10 0.04
101 688061 y by %53 1,059 98,857.65 0.04
102 688372 GEEEs 1,027 97,811.48 0.04
103 301296 e+ 6,290 96,834.55 0.04
104 301328 Y 1% LT 1,180 94,678.48 0.04
105 301152 KITHERE 1,922 92,339.32 0.04
106 688167 JEOERHE 978 91,276.74 0.04
107 600366 TURIF 8,600 90,730.00 0.04
108 301277 ok 3,108 88,766.97 0.03
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109 688084 o A e 1,062 87,806.16 0.03
110 688332 Hh AR T 1,702 87,176.44 0.03
111 301171 D RRT 4,660 86,727.26 0.03
112 301356 RIRMAR 1,901 85,773.23 0.03
113 688275 JiiEERe 474 83,021.10 0.03
114 601136 HANIES 4,739 82,553.38 0.03
115 688049 yERVY %53 3,043 82,313.15 0.03
116 301377 B 4,136 80,510.56 0.03
117 688663 B 1,829 80,476.00 0.03
118 301290 KREEST 2,150 79,980.00 0.03
119 301313 JLIREA) 2,464 79,626.97 0.03
120 301398 SRR L 2,549 78,837.80 0.03
121 688503 SRR R 573 78,151.47 0.03
122 002985 JeEE =R 1,728 77,932.80 0.03
123 301280 BRI A 1,614 76,590.60 0.03
124 688459 MEERRHEL 8,321 75,388.26 0.03
125 301115 R 3,000 74,253.00 0.03
126 688419 iy A3} 2 £ 2,344 74,140.72 0.03
127 688143 K 1,550 72,261.00 0.03
128 688173 AU 3,177 72,213.21 0.03
129 301366 — R 1,533 71,618.96 0.03
130 688087 PRl AR 2,049 71,202.75 0.03
131 688292 TR 4,503 69,121.05 0.03
132 001301 EPAEE 1,164 68,722.56 0.03
133 301285 s Hix 5,214 68,323.92 0.03
134 301339 WATE 4,083 67,254.49 0.03
135 301316 il 3,584 67,028.63 0.03
136 301368 FL R 3,368 66,558.14 0.03
137 688252 AR 3,937 66,023.49 0.03
138 301265 HFIR 5,269 63,907.62 0.02
139 301388 ik R HS 2,748 63,808.20 0.02
140 688317 2L 1,886 62,992.40 0.02
141 301270 DALy 2,095 62,884.70 0.02
142 301176 RS HA 3,551 61,893.39 0.02
143 688420 EWERH 1,410 57,556.20 0.02
144 001269 STy %57 546 54,185.04 0.02
145 688391 IR R 527 50,502.41 0.02
146 688416 TE MR A 1,222 46,448.22 0.02
147 301327 HBHRE 121 21,413.37 0.01
148 301117 SR 262 20,776.60 0.01
149 001339 B Re 812 16,516.08 0.01
150 301263 B 487 15,827.50 0.01
151 001256 SHREEE5 474 12,390.36 0.00
152 301121 g Ye iy 208 10,352.16 0.00
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153 301200 KIGH 217 8,506.40 0.00
154 688203 IR A 514 8,044.10 0.00
155 301132 TR 308 7,539.84 0.00
156 301123 R T 328 7,186.48 0.00
157 301319 MERF A 115 6,126.05 0.00
158 301318 Yyl 126 5,259.24 0.00
159 301038 RAKHLRE 346 5,113.88 0.00
160 300996 LR A 1 41.05 0.00

8.4 MEHABRESRTASHERZES)
8.4.1 RIFTASHE AR B 1H#{E 2% BHT 20 & KB4
SRR AR

b I A B A
F5 i ZEARHS, Ji S8 A4 N SN T
Eefs (%)

1 300274 FH ' L Y5 32,289,677.24 6.83
2 300953 RARHE 25,496,218.41 5.39
3 002371 677 %4 25,270,353.08 5.34
4 002475 SLAG % 24,849,101.66 5.25
5 002850 BHEF] 22,380,185.59 4.73
6 300750 TR AL 21,881,865.01 4.63
7 603259 2 A 20,250,671.88 4.28
8 603501 FIR A 19,745,009.70 4.17
9 600438 T8 A 16,997,765.24 3.59
10 688041 SR 15,209,721.34 3.22
11 688111 EAPIYN 14,683,766.64 3.10
12 688298 RITHY) 14,481,277.98 3.06
13 300769 175 4K 13,860,541.20 2.93
14 300782 T 13,299,739.00 2.81
15 002460 EER A 12,676,162.86 2.68
16 002008 KIEHE 12,656,607.00 2.68
17 688256 FERL 12,334,608.07 2.61
18 688536 T Fiti 12,308,494.20 2.60
19 603986 JK 5 B 11,394,702.58 2.41
20 002415 Vg R AR 10,955,955.00 2.32
21 002459 R 10,923,383.00 231
22 603185 MG 10,606,320.09 2.24
23 688063 IREERH 10,389,210.62 2.20
24 300613 & 10,157,614.00 2.15
25 300073 YR 9,789,142.10 2.07
26 688039 MR 9,509,480.29 2.01

T ATSRN GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAS 5 9 -
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8.4.2 RIFZH &HE i IAIE S B {E 2% BHT 20 & HIBR A4
SRR AR

7 B 4 B P Ve

F5 i ZEARHS, Ji SR A PR AT R 132 e
teel (%)

1 300750 TR AL 38,909,466.00 8.23
2 300274 FH 't FLE 38,206,622.77 8.08
3 603501 FIR o 29,971,247.95 6.34
4 300613 & 28,579,197.81 6.04
5 002371 677 44 25,104,919.39 5.31
6 002241 ORIy 21,508,839.00 4.55
7 688063 IRRERHE 18,855,464.91 3.99
8 300953 AR 18,501,447.60 391
9 002850 BhEH] 18,232,953.76 3.85
10 603259 2 A 18,221,661.00 3.85
11 002036 e 1 17,315,652.59 3.66
12 600438 T8 A 17,024,013.10 3.60
13 300782 P4k 16,518,653.20 3.49
14 600745 T =R 16,430,321.00 3.47
15 688008 TR R 13,937,482.55 2.95
16 688039 LR SE5 13,588,557.33 2.87
17 002475 AZIY 13,568,026.00 2.87
18 300769 175 4K 13,308,782.60 2.81
19 688298 RITHEY) 13,294,653.85 2.81
20 603986 I8 5 B 13,123,318.27 2.77
21 300681 B IR 13,085,977.40 2.77
22 300327 WL T 12,993,271.57 2.75
23 300014 ¢4 RE 12,849,268.29 2.72
24 600563 R T 11,805,637.00 2.50
25 000792 R 11,454,563.00 2.42
26 002008 Kok 11,174,390.53 2.36
27 688521 O A 11,082,197.34 2.34
28 688256 FERL 10,714,438.40 2.27
29 688536 JR5%2 3 10,126,465.51 2.14
30 300059 RITME 9,763,374.60 2.06
31 300223 LR EIE 9,609,761.14 2.03
32 688200 MUz 9,560,685.63 2.02
33 002192 Rl i £ 9,464,311.00 2.00

TE e AT S A 9 H S RS e R BN AR LSS ) 3181, AN B ORAE 5 9

8.4.3 EABE K BA S BRI BEE BN B A

Bhr: NRMoo
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TENBEER A (AE) BT 991,578,025.72
SEHBEERIURN (3D BT 1,076,226,487.83

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 HIARIEMIF MM RIFFREAS
SR ARG

Fr 5 75 b Al A IR IE] o < B R EL B (%)

3 | &R

Hobe BURTE SR
4 | kg

5 | AR IR

6 | IHESE

7| AR CAT RS A5 468,652.07 0.18
8 | kA7

9 | Hith

10 | &t 468,652.07 0.18

8.6 JPARIE A FMME oy Fe 4 ™15+ H HLB R/ NHR P RO AT T 48 25 3 3R A
SR ARG

o 3 4 T
75 RS i F ZFR H 8 (5K) N RE
B LLI(%)
127066 B fi 2,255 261,571.84 0.10
127074 FAKHFE 2 1,779 207,080.23 0.08

8.7 JIARIE A FMME b e B 5E L KN B BT B SCRAES B3R A
AFE G ARG IR RFFA B SFFIESR .
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8.8 MEMARE A RYHE SEEFFEAIRXNEFREI LA SRR HA
ARG ARG AR RFFA ST BB ATL

8.9 SPARIE /A FMME oy Fe 4 B 15+ B HLB AR /NHR P B AT T 48 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 R EMIRAZEEE TR KB HIL 5 oL UL
8.10.1 #HREMRAZ ST BRI FF AR A

ARSI AR T AR FFAT AR 1B

8.10.2 AEESERBILIH KB FBR

RIS ARG IR GRG0 AAR GBI, AT EoRARYE XS B SN, B
EIORMEY H B, AIERI B T IEer . SO iE R IR I e & 4.

ARIEGTEBAT AR A BRI TS, 1 Sl T X IR 7 117 3 S AT 155 (1 J4 07 0 2L IRV WAL 25 1 0
B E BB HLEL R BRI 2R (2 B IR E B SR E IR ED . IFARIE a8 S5 5t (it
BB AR AU RS R B E B I SRR SR Ll R, AR RS & % R SF T A
TeiimisATia s L LB AR BT k. e th . USSR ANAG (KT (B Ak L BEAT $ B8 i At 4%,
IR A 2 S 587 A1 B R R S RS AT 2 1 XU

8.11 R EHHIR A S H T 1 E AR 5 oL UL
8.11.1 A H it {H BB BUR

MIEAIE SR G EF, ARG AR TE G
8.11.2 &G HIRAE GBI E G R A4 2 40
ARF AR AR5 A B G 62

8.12 HBHAAMEMIE
8.12.1 A& HIN, AFEEGHEEKIET T UESRHIRAT BB B E MBI IS RN, WA ek
H o H AT — N B AT ST, AT RIS
8.12.2 AL B IR+ 42 B Sirh, AAEAERTE THE H Ik 5 & R RUE 8 e i S P Z A R RS
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