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T oM E e 2,000.00 473,248,399.47 y
T B . 3,866,291.72 3,866,291.72
A ER D 3R - 522,025.32| 522,025.32
HoAh B = - 7,411.49 7,411.49
wre Rt 83,681,444.25 477,644,128.00 561,325,572.2
5
Uik
TSR - - -
T 5y 4 b A A5 - - -
AT G b A f5 - - -
S [ 0 4 ik 5%
FEER
NAIE E K - - -
VAT T[] 3K - 560,198.98 560,198.98
AT NS - 709,895.91 709,895.91]
NATFEE 7 - 118,316.00 118,316.00
A A R 5% - - -
N AZ AL B - - -
A - - -
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16 JE T A 47 A5 - - -

HoAth 471 451 - - 41 2,386,300.41 2,386,300.41

ittt - - - 3,774,711.30| 3,774,711.30

| U R 83,681,444.25 557,550,860.9
- 473,869,416.70

T R PR NI G T R AGIKTTOME, I E 290E A 3 3087 E 1 H B H 31
FHTF UK.

7.4.13.4.1.2 FRR K KBURED T

F 2022 47 12 [ 31 H, AFEEFFA I B IR A SO A 5 5405 0= 1 L)y
0.17%(2021 4 12 H 31 H: 0.0004%), K UL iT355 2 F28 5% T A K 4 1% 98 7= J0 8 K52 (2021 4F
12 431 H: [[).

7.4.13.4.2 SNCRK
AN R 2 18 4 ik T HL 8 Fe OB B SR BN & e R AN R AR B i R AR Y s i R« A FE 4
(IR % 7 e At ON R TRy, R b T8 B R AN KUK

7.4.13.4.3 FHAbHHE KUK

A A IR 2 1 2 < P45 < i L 8 2 oA O SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Bl R XU o AR 4 1 B4R B TR 28 5 B b i R AT (R RV 173222 5
I SE A S5, P o s ) AR 6 XU SRR T BMUE I3 A AT T4 S 2 A 0 R IR S IR 5

BEAYE THIESF 117 7 BEAA B I RE T

AHE G B FNAE R @ ANE PR A A g A, SR B R B H T B A
TR R BE BN, KM S e E TR E . TWkdnr . DML S R
AR, @ BTG BUR R T, S S IESRTIAIEATEO,  B R E A A
FERJPGE s R BANIESR B E PR T SE BT, RERT & F e TR 40 Vi A 3808 R A AT R
Ro AFEGIFEE N E WIS G2 WS EE ARG, B ng . B ieE . R A Gk
BIE, SKEB RS AT ae AR A B T ks XU .

AR I I I £ B AL I B B AR AN XU o AR B R 20 & Hh I SR B L A R e B
77H 60%-95%, fiiFE. BUIE. Pl B8y THRAMB ™ SCRFIES A 5%-40%. BhAh, ANFEE %
S EENEE H N AT TR RS A S R, E WS FH 2 e B 07 R B AT KU B
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4% VaR (Value at Risk) 55 55 A I A 5 <5 1 FOTERAE A AR UG, B I ] SE st g IXURS: 1EAT BRI AT 428
o

7.4.13.4.3.1 HARARE R ML
RN NRTIT

AHIAR FAHRER
2022412 H 31 H 2021412 A 31 H
B = B S
IiH
ARty BRI
NIRNE NIME
IER=A 1] {8 EL A1
(%) (%)
A& PE B AR 7 — IR 401,937,283.53 93.79 473,248,399.47 84.88
A MG BB P — R S I B
A2 oy M S 7 — R A 729,456.42 0.17
5 oy P S 7 — D SR AR BT
fiT A i Bt 7 — BGIELBE
&t 402,666,739.95 93.96 473,248,399.47 84.88

7.4.13.4.32 FAbbrA RIS KBURE AT
TRk Bl & LA fE LLAM ) At T 37 28 B AR AR

X AR R H 4 B HE I
Mg CRfr: AR
AH I R AR 5 AR B PN AR
Pk
2022 /£ 12 H 31 H 2021 12 H 31 H
WG HE BT 5% 1% n%y 24,100,000.00 1% n#y 28,560,000.00
Mr G LA L1 R [ 5% /%) 24,100,000.00 /%) 28,560,000.00

7.4.14 ARHE
74141 &M TEARMETER S E
ANROHET R RAERZE R, B A ROE TR S B A B S N A TR I A

B

BB MR BGRB8 BRI B AR
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SR BRER 2 U N AEL A DG B 7 B A7 i LR B R RO P AL
BB )RR AR =B AR AN T I N o

7.4.142 FERUARMMET RSB TA

741421 ZFREREMTENARME

Az NRMt
\ ZN P LAFEER
N B TR LS R ATE IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 402,040,298.30 472,046,483.47
I, 7,504.49
B=FIX 626,441.65 1,196,411.51

&t 402,666,739.95 473,250,399.47

7.4.14.2.2 AR ERREREKE RS
ARF S VL FIEZ IR R TR A H OB S 2 R T 4 i A

X UESRAS 5 i LT AR AT, A B ORI R A2 5 AN R (BB KR A I R 52 5 A
R BURTARA TP RATENG O, AR AL TEM H 252 5 Gk HIWIE] . 22 5 ANE R IR &
BRAS SRR AR R BEE AN G A > S E AN S — R U0 AR 1 5 mh R (AN ) 0 g A AEDX
TASCMERIREWRERE, B MR BRI 2 Fo i E N 2 — R IRIE 2 5 = R K

7.4.14.2.3 BZERA RN ERBT KRR HEH
7.414.2.3.1 FEZERA RN ERBT KR HH

Bfr: NRMo
i H ENH
202241 1 HE 2022412 H 31 H
TG MG At

LIRS - 1,196,411.51 1,196,411.51

4 S S - 827,833.45 827,833.45
2
145
B
LZ PN
F=ER

kk#%iﬂj 3,209,975.91 3,209,975.91
FZFEIR
A

)45 855 451 - 1,812,172.60 1,812,172.60
NSy

H - 1,812,172.60 1,812,172.60
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H: A
i 21 1R )
EERIES

TSR
gralieat
IRERIEEEEY
Wk i

)

R
AR

626,441.65

626,441.65

R
(AERRERiY]
HEIRIR
S
TEAZHY]
P AR
KA
BT R
A2 )
~fehrE
AR B0

16,697.45

16,697.45

i H

b4 AT L]
2021 4F 1 1 HAE 2021412 31 H

A o PG Rl

TR

E::) IR
Hﬁ?ﬁ Ay

it

LIRIER

E LIPS

1,323,664.13

1,323,664.13

=4
AR 145
W

LZIN
FHEIRIR

et
ETENEYN

=4
A5 B3
R EVE

-127,252.62

-127,252.62
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H: A
1 21 R )
EERIES

-127,252.62

-127,252.62
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#6214kl L




1822 T2 RR A R SR 0 3 4 2022 SFEAE RS

e
IR
Bk (5

)

LIES
AR

1,196,411.51

1,196,411.51

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P 2 AR
KA
BB R
A2 )
e E
AR B0

483,502.73

483,502.73

T 12022412 31 H, AR K =R RIS 5 MRl B ™ 9 IE SR 52 5 Bt LT 28 5 {5 i 1E
PRI I ICEE TR . 120224 15, AR KL< N ER = J2 ICHHe Y A 5C 2 P <Rl 8 77 450 D PR A S 45 SR PT
AL NIRER BB

TSR G A1 B R 200 T AR ) 2 Fe (B AR A &

T S H

7.4.14.2.32 HHBEATHEHBAERE =ERARMETERER

Whre AR
A ER
H: AN N -
5 $ﬁﬁ§ﬁﬁ A A pp | TROMECEE | SARGE
# 2 W
375 3 57, E I SR 2 1
gﬁX@k 626,441.65 $ﬂM%Eﬁéz W | 23.19%-247.56% |  fuk-
A ER
EEe AN
i LiﬁEA A A pp | EUMECES | SR
' i 2 Al 2
2 SE AT 2R -
Qﬁxw% 1,196,411.51 $ﬁ@%ﬂﬁ£§ T sh % :n%énmm LIPS
2 AT 0

7.4.14.3 JERFEEH DA RpHETHE SR TR B3
12022 4712 H 31 H, AEEGARFFA AEFFEM DL su v 2 I b 557 (2021 4F 12 H 31 H:

[7])

7.4.14.4 AUA R ETHE S5 T B
ANCAA SO B T B B A b 98 7 A 67 £5 o B S SGRR IURD oAt &b 77 657, LK ITANME 5 2 fo i
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e T R 3R S RHIE S IR BT

Hedr 2022 FAE RS

EAZEIR /N

7.4.15 H B TEMBM & THRR T E UK AR E R
B BT UGTR H A SE G0 7 B ] 0 A 21 B T

8.1 MIRESFASENR

88 WEAAHE

SARAL: NIRRT

b L H & RGBT R (%)
1 & LS ay 401,937,283.53 93.04
Hopre B 401,937,283.53 93.04
2 ey - )
3 ] 7 AT 7 4% % 729,456.42 0.17
Hrr: e 729,456.42 0.17
B SCRRIESR - -
4 4 mA - -
5 SRUATA PR - -
6 SEN IR G il 7= - -
Forrs ST 2 E 0 SN IR
5 S ' .
; ?Eﬁfﬁ%ﬁ%ﬂé%ﬁ%ﬁ’ﬁé\ 26,994 847,05 671
Tt
8 HoAth 25 T 7 350,645.83 0.08
9 &it 432,012,232.83 100.00
8.2 BIREATW A RBEERBAS
L@ NRfx
i ey ARHE AT
(%)
A VIO NN N0 4 3,980,539.00 0.93
KA - -
il 294,813,479.15 68.80
5 HLJs #T7 RAR SOK A=A ] )
HERL
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Feszn 4

HERFIZ

14,379.04

0.00

LB A AEAHREL

30,461,149.81

7.11

T/ O|mm

s RO

5 IR A ANE BRI
k.

3,754,858.09

0.88

Rl

18,457,717.33

431

D=l

AHGE AR 55 e 551

21,451,254.00

5.01

RHAREFEAEANR 55

21,146,210.90

4.93

IR FRBERN A SRS B

J& B RSS AB A A I 5Ll

oA

DA TAR

7,857,696.21

Ak AE AT R

w| VWOl T O|Z|Z || X|«

.
ZiE

it

401,937,283.53

8.3 JIARI A FAMME b Ee B 15HE LB R/ N B BT B R 3 A

SRR NRTT

e | omEEm | ek M (1) Aol AR
E LB (%)
1 600519 wMFE 12,564 21,698,028.00 5.06
2 300777 HhfE R 432,500 21,257,375.00 4.96
3 300347 IR 197,250 20,671,800.00 4.82
4 688295 rh 4 o 443,436 19,143,132.12 4.47
5 603369 At 25 335,700 17,087,130.00 3.99
6 600233 [53] 3ofs 833,299 16,740,976.91 3.91
7 688122 PaHEEE 167,333 15,844,761.77 3.70
8 002027 T ARAEL 2,053,500 13,717,380.00 3.20
9 002352 i =2 15 236,700 13,671,792.00 3.19
10 300623 FERERU A 628,060 12,950,597.20 3.02
11 002049 2O E T 88,620 11,681,888.40 2.73
12 688269 JILETM 126,923 10,889,993.40 2.54
13 688301 ZE SRR 21,343 9,772,532.84 2.28
14 000333 EMEEH 186,800 9,676,240.00 2.26
15 600031 =—ET 595,900 9,415,220.00 2.20
16 300911 ¢ AR 187,100 8,632,794.00 2.01
17 002179 H G 140,000 8,086,400.00 1.89
18 300015 % IR IR 252,903 7,857,696.21 1.83
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19 601888 b 35,800 7,733,874.00 1.80
20 002415 ¥ R AR 221,755 7,690,463.40 1.79
21 688019 R 41,396 7,451,280.00 1.74
22 002385 KAk 811,500 7,222,350.00 1.69
23 000651 ¥ I HL2% 219,600 7,097,472.00 1.66
24 601318 Hh S 22 149,000 7,003,000.00 1.63
25 605123 IR ST 51,100 6,791,190.00 1.58
26 688200 MUz 24,199 6,690,297.53 1.56
27 688212 AN 98,928 6,478,794.72 1.51
28 600036 AT ARAT 169,200 6,304,392.00 1.47
29 688639 EIEAY) 33,013 5,125,268.25 1.20
30 688008 TR 80,590 5,044,934.00 1.18
31 688329 L FERMHL 130,202 4,961,998.22 1.16
32 601319 EHE NS 932,600 4,868,172.00 1.14
33 603986 J& 5 B 47,100 4,826,337.00 1.13
34 600276 fEEREZ 125,100 4,820,103.00 1.12
35 688503 RAAL 30,611 4,564,406.21 1.07
36 301367 A 18,700 4,105,959.00 0.96
37 000998 [ =y 247,700 3,980,539.00 0.93
38 688050 ZHEST 16,789 3,873,222.30 0.90
39 603712 +t—= 96,900 3,383,748.00 0.79
40 300896 TR 5,400 3,058,290.00 0.71
41 300782 Ak 26,380 3,015,234.00 0.70
42 001322 i R 172,295 2,618,884.00 0.61
43 688677 ST 23,023 2,601,599.00 0.61
44 688111 EAIPIYN 9,284 2,455,525.16 0.57
45 600206 HHEHH 189,300 2,430,612.00 0.57
46 688187 R ER 39,027 2,129,703.39 0.50
47 688141 FORe=tSs 43,307 2,057,082.50 0.48
48 688798 SN 16,379 1,564,685.87 0.37
49 300327 HH T 42,700 1,510,299.00 0.35
50 300760 LR 3,800 1,200,686.00 0.28
51 688041 HOLEE 27,716 1,111,965.92 0.26
52 688188 R 4,966 1,078,019.28 0.25
53 688596 IEMRARHE 21,907 743,742.65 0.17
54 605499 RISk 3,500 622,650.00 0.15
55 688286 enyiiel 10,487 517,009.10 0.12
56 301257 e 9,100 436,072.00 0.10
57 688120 HEEE R 1,772 397,902.60 0.09
58 688722 I 2 19,786 357,335.16 0.08
59 300806 it 5 15,100 354,095.00 0.08
60 002142 TUERAT 6,151 199,599.95 0.05
61 688786 ot 22 B 4,756 197,231.32 0.05
62 688409 B Ok % 2,027 193,882.55 0.05
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63 688061 yAlEiy %5 1,721 160,655.35 0.04
64 688084 o A e 1,656 136,918.08 0.03
65 301356 RIRMAR 2,943 132,789.71 0.03
66 688275 JiiEHTRE 745 130,486.75 0.03
67 301280 BRI R 2,616 124,141.10 0.03
68 688459 MR 13,458 121,929.48 0.03
69 688102 WrEiHds 6,030 99,434.70 0.02
70 301265 HFIR 8,181 99,226.62 0.02
71 688420 LR 2,236 91,273.52 0.02
72 688143 K 1,938 90,349.56 0.02
73 688252 PN LA 5,201 87,220.77 0.02
74 601136 ERE 4,739 82,553.38 0.02
75 301398 SRR L 2,549 78,837.80 0.02
76 688416 TEH MR A 1,916 72,827.16 0.02
77 001301 EPAEE 1,164 68,722.56 0.02
78 301368 £ 3,368 66,558.14 0.02
79 688107 GERRH 837 53,735.40 0.01
80 301269 HRILR 460 40,452.40 0.01
81 688035 TEFRRI 736 37,984.96 0.01
82 301327 HEEHRE 194 34,332.18 0.01
83 301095 IS 381 32,952.69 0.01
84 601022 T 1,983 26,770.50 0.01
85 603209 Pagiilira i 595 21,610.40 0.01
86 301195 JbEg R 270 19,720.80 0.00
87 301363 EUFERIT 445 16,843.25 0.00
88 603051 JEE 1L A 272 16,295.52 0.00
89 301330 R SR 505 15,811.55 0.00
90 301235 BRERIT 418 14,951.86 0.00
91 301121 KB T 290 14,433.30 0.00
92 001298 Ut b4 403 14,379.04 0.00
93 301152 KITHERE 303 14,131.92 0.00
94 301296 wrEE 937 13,961.30 0.00
95 301328 Yl H 1 174 13,391.04 0.00
96 301171 VIV NN 726 12,864.72 0.00
97 301338 U FEAL 257 12,590.43 0.00
98 301096 HKEZ 184 12,569.04 0.00
99 001256 I XIRHS 474 12,390.36 0.00
100 001333 FE AR 426 12,332.70 0.00
101 301290 RERST 330 11,592.90 0.00
102 301132 TR 468 11,456.64 0.00
103 301277 ok 439 11,317.42 0.00
104 301366 — R 250 11,272.50 0.00
105 301377 MR R 635 11,195.05 0.00
106 301361 AN S E5 517 10,836.32 0.00
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107 301115 AR A 450 10,818.00 0.00
108 301193 KR 297 9,833.67 0.00
109 301339 WATE 629 9,806.11 0.00
110 603182 A 546 9,778.86 0.00
111 301176 RS HA 544 9,188.16 0.00
112 301318 Y g4k 198 8,264.52 0.00
113 301313 AR ZEE gl 247 7,197.58 0.00
114 301285 M HIA 565 7,119.00 0.00
115 301388 ik R B 292 6,307.20 0.00
116 301319 MR A 115 6,126.05 0.00
117 301270 DA A 210 5,957.70 0.00
118 301316 F Y SR 359 5,140.88 0.00

8.4 WMEHARER R AGHEARZ)
8.4.1 RIHFTA & HIIES B FH 2% 5HT 20 4 KIREE A4
EA: AR

o7 A 4
5 i ZEARHS Ji% S 24 PR N SN T P A EL A
(%)
1 300347 IR 38,553,537.11 6.91
2 300759 ALK 36,188,296.90 6.49
3 603369 At 25 30,354,618.36 5.44
4 600519 wMFE 27,133,419.40 4.87
5 300777 W R 26,910,532.92 4.83
6 000568 FINEE 25,920,346.00 4.65
7 000651 AL 25,636,541.96 4.60
8 000333 X 1R 23,746,321.70 4.26
9 002812 BAER A 23,333,909.86 4.19
10 600123 2AERH 22,267,642.00 3.99
11 300015 %R HRE} 20,831,138.56 3.74
12 002120 BIE A 20,129,699.75 3.61
13 601888 b 20,078,220.00 3.60
14 601319 PR 20,071,438.00 3.60
15 688295 rh 4 o 19,209,280.81 3.45
16 600009 N 18,685,672.00 3.35
17 600233 (53] 3o 18,336,442.14 3.29
18 688008 AR 17,994,389.83 3.23
19 000932 HESENER 17,978,913.00 3.22
20 600763 R ET 15,930,852.00 2.86
21 600985 HEAER Y 15,848,888.00 2.84
22 688122 i ERs3 15,630,531.30 2.80
23 688301 ZEER R 15,273,758.09 2.74
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24 603986 J& 5 B 15,121,665.47 2.71
25 603501 FIR Ay 14,980,684.00 2.69
26 601318 Hh S22 14,824,365.00 2.66
27 002049 SO6E T 14,038,341.80 2.52
28 601328 S IMERAT 13,927,512.00 2.50
29 300623 FEETU A 13,760,478.54 2.47
30 002027 AR 13,639,455.00 2.45
31 300613 & 13,545,415.71 2.43
32 600782 ETR A 13,448,647.00 2.41
33 002352 e =il 12,856,512.00 231
34 688131 ik a2 12,830,540.63 2.30
35 300911 {C. R 12,795,140.05 2.29
36 688269 JILHTHM 12,775,698.04 2.29
37 601699 k2R 12,732,410.08 2.28
38 688012 Hi A A 12,717,219.48 2.28
39 688200 e [E e 12,501,964.31 2.24
40 000933 PR A7 11,699,655.98 2.10
41 600809 ULy 7 739 11,278,238.00 2.02
42 600031 =—®ET 11,162,560.00 2.00

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
SRR AR

7 ) i 4
F5 Ji SR AR J S 24 R EN L S e P HE LA
(%)
1 601888 Hh [ A 56,821,833.24 10.19
2 000568 FINEE 48,300,573.31 8.66
3 002142 TUERAT 38,419,417.42 6.89
4 600519 wMFE 37,619,865.00 6.75
5 600009 N 35,606,466.00 6.39
6 300759 ALK 33,718,417.12 6.05
7 603259 2 A 29,058,674.00 5.21
8 300760 LGS 27,649,043.60 4.96
9 002812 BERAR 26,637,150.34 4.78
10 603501 FIR B 26,423,633.00 4.74
11 600123 2AERH 26,420,197.80 4.74
12 603986 I8 5 B 25,893,169.58 4.64
13 002415 T e AR, 25,755,721.01 4.62
14 000333 EOE ]| 25,197,497.00 452
15 688200 AR 24,440,532.47 4.38
16 600782 BN 22,478,414.00 4.03
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TR R G BOIF SRR B AL 2022 A R
17 300015 %R HRE} 21,250,340.79 3.81
18 300347 IR 20,436,392.99 3.67
19 600985 HEAE 17,805,938.00 3.19
20 000651 AL 17,598,721.00 3.16
21 600808 = Eighis 16,822,692.00 3.02
22 600809 ULy 7 739 16,812,607.20 3.02
23 000932 HeSE ek 16,118,583.00 2.89
24 688111 EAIIpIY/N 15,832,734.00 2.84
25 601699 S SINEI 15,191,072.64 2.72
26 688677 NEZ S DI 15,092,878.10 2.71
27 601319 EHE NS 14,574,291.00 2.61
28 601328 ZIEHAT 14,097,652.00 2.53
29 002120 by gy 13,877,768.00 2.49
30 603369 At 25 12,945,002.51 2.32
31 000933 PR A 12,906,180.00 2.31
32 600763 HREEST 12,485,045.00 2.24
33 300408 =AM 12,139,799.00 2.18
34 688008 AR 12,067,888.03 2.16
35 300613 & 11,865,292.80 2.13
36 688131 i e s 24 11,841,287.74 2.12

VE: AT H SR 3K

SRS A CBRAZ BN TR AR A HR ) 3181, A REARAZ 5 3

8.4.3 TABE K RRA SR B E R B

Az NRMIT
SENBEERI A (RAS) A 1,392,266,526.93
SEH R ERRN (3E) B 1,379,952,303.78

VE: RIS ANBEEIRSA (RS ) g fl sk

A A e LUSSCH R 81, AHBEMRIZ S .

8.5 MIRZEMEMFIRAMEREAS

HBCEERION (AE) VAT P54 3K 32 AT G

SRRAL: NIRRT

FP5 {557 i ASME o B 4 B LA (%)
1 [ K fii 77 - )
2 P47 - .
3 | &g - )

Forpre BURME S Rb T - )
4 | I - -
5 | iR S5 - )

FT0mi4k 81 L




1822 T2 RR A R SR 0 3 4 2022 SFEAE RS

TS A

AR CRIAZ#f50)

729,456.42

0.17

[F b A H

© |00 | N | O

Hofth

At

729,456.42

0.17

8.6 HIRIEA SAMHE LB ST 1 #H LB KN HE R AT T4 B SR A

SRERAL: NIRRT

] o e - e {4 R
e | R i 25 Bk () A oA e
1 118025 IR R iR 4,810 596,441.19 0.14
2 113660 75 22 B 860 108,892.61 0.03
3 118018 IR AR 210 24,122.62 0.01

8.7 BRI A A E LB ST #E LI RN HEF IR B SRR 8 40

AFE G AR IR ARFFA B SFFIESR -

8.8 MEHREA AIHESESFFE LA DRI LA RSB HA
AIEEAR G PARRFFA TR
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