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JREASS ) JEL - - - - -
AR - - - - -
186 JE PR A3 0 47 £ - - - - -
Ho A A7 53 - - 4 987,235.28 987,235.28
ffit it - - - 1,634,940.27| 1,634,940.27
) ZE U B Sk 11 371,731,918.48 942,340,063.5
313,446,000.00|  20,064,000.00 237,098,145.02

0

BRI ARIEG T KOG A RE, FF4 G 2080E I E8E A H BEH H %

#AT T3k

7.4.13.4.1.2 FIZR XS SR T

BOR=

5854 BT 37 2R DAA FHoAh T 37 4% & AR R A AR
ot 5 e A R H 3 R rE 1A )
MG (A NIRRT
AH I K6 AR & 1AL Bh
AT AHIR AR
2022 4 12 A 31 H 2021 4£ 12 A 31 H
TR AT 25 NS W) 209,695.62 BN 2,883,296.82
TR 4T 25 AN kb4 208,533.96 Wb %) 2,850,765.77
7.4.13.4.2 SMC X

AN RS2 45 < TR Fo (B BAR SR B it B PR AT SR AR B M A R e sh KU . AN JE 4
HIBTA B Rt AN R T TH A, BRI 0 R M XU -
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7.4.13.4.3 AR RK:

At A A RIS 2 i 4 BT RS i T R F) 8 SO M B BOAR SR I 4070 2 R B T 3 R e AL IE R B A
(RT3 ks R R AR B T R A BB I UK o AR 4 2 BB TR 9558 5 T b Tl SR AT I R L T 3558 5
(OB EEAN G, T T G 70 At A A XU SRUBE T BRAMUE S AT AR [ B 2075 100 sk S 00 R
A AT RE SRR THIE 2 7 4 B A 0 30 (¥ R

AFE G M HE S N 8 WIS & W SO IR (AR Ak, BT oems . WP E . B A AT
BIE, KR ] AR AL R TN XU .

AN H T 15 R AL 1 3 B BTG A AN A AU o AR S48 B 2 A v R S o B 4 B 7= 1 L A9
0-95%: A5 H HALERIBR R AT & A TN GRS Ja, SRR & Bl 201 H 72
— LN IMBUF R AMET S 71 E I 5%, HAP IS AN AR 4. 17 HARIE AR
F R S o

BEAh, AREES ARG BN HOW ARG TR IOUESR A SEE i 2, e S ) 2 e 8 v
XA A R, B4 VaR(Value at  Risk)FE bR A58 AM AA T S 101 I PP AE AN 16 DR, BT
FEH T KUR HEAT BR R A 1

N

7.4.13.4.3.1 FHARM#E XU O
LA, NRTT

AHAR AEER
2022 412 A 31 H 2021 £ 12 A 31 H
b 34 A
i H
AT [AORarEd
nRhE »RE
18 {H B
(%) (%)
T oM B e — R R 32,034,830.68 23.86 229,377,538.64 24.34
T oG P SR -
T oM T — e BT - -
A A e P — BUE R T - -
&t 32,034,830.68 23.86 229,377,538.64 24.34

7.4.13.4.3.2 FABME KUK ) BURME ST
EEE S ST R Ve Tl S A B M 1 A 3l
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I AR LA A 7 4725 B (e A2

X5 A R H 3 4 B P EHE
Mg En Cfr: NRmoo)
AH O R AR & 1 AR ) PNk 3 AR
I3
20224E 12 H31 H 2021 £ 12 H 31 H
b SRS HERE I 5% 1IN 2,673,969.17 BN 21,124,857.68
Mk G L HE DD 5% R4 2,673,969.17 IR %) 21,124,857.68

7.4.14 ARHrE
7.4.14.1 £BTREA RPETHERTTE

NRMETT R RFTE RN, XA SO E TR S R A 2 SN BT 1 iR A
BRGE: BRI MRR PSR AGEER T LRGSR BRI RS R KA
LAV PSR R TRER: LI EE TP 3L DN | R =3 Ol s PSSt SR T SO R NIDITE =2 1PN = 8
7.4.14.2 FEKUARMETENSBTA
7.4.14.2.1 FEREMTENA RME

Bz NRMio
: AWK LAREER
AN RMHETHE S R ATE I E IR
2022 4 12 H 31 H 2021 4E 12 A 31 H

FH—JEIR 32,245.412.73 274,331,331.86
HJEIR 92,509,341.36 646,082,504.49
=Y 252,900.23 1,490,774.48

&it 125,007,654.32 921,904,610.83

7.4.14.2.2 A RYHEFTIEZ IR A K E KA )

B4 DL G R IR A B (A 00 % AR H OB 2 R I e 2 ST AT 5
MR G5y, A HIERHEIUEM, G AEREAE AT RATENE I, RS AR S TFM
H 2258 Sy WRELIE IR FIA) . 28 55 AN 3 SR A 17 B BRSBTS A DG I R IR A SRIME SN — 2R, FIR
0 i 1V 8 e SR P 50 2 OBV B AT 5 R TR SR BT R H R AIRJZ IR, s AR A%
T SN E LR 38— R KB =2 K

7.4.14.2.3 BERERARMERBEZNELRL
7.4.14.2.3.1 F=ZERARMERBR R B

Bfr: NRmt
T H A
20221 H1HE20224 12 H31 H
L5 G g it
fiirr R % SR
L IES - 1,490,774.48 1,490,774.48
2 A0 3K - 360,914.68 360,914.68
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=4
AR /4
5

LZIN
FH=JRIK

il
B

1,245,350.40

1,245,350.40

SR
A3 g5
KB

-353,438.53

-353,438.53

Horp

TR
IRRIESRE
ik

-353,438.53

-353,438.53

T A
gra et
A 15 BX
ik O

)

R
AR

252,900.23

252,900.23

R
(EERRENY)
BRI
ERLBE
TEAZY]
P2 AR
KA
BT R
A2 )
e E
AR 215

-108,014.45

-108,014.45

i H

I AE AT LE 3 A
2021 F 1 H1 HE 2021412 A 31 H

I A A

IR

FL O LR
HX?N 2y

it

WIRE

3,496,269.34

3,496,269.34

ELIlIaPS

703,939.70

703,939.70

=4
AR /45
A

176,304.28

176,304.28

FeN
BRI
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Lz
PR A 2,877,161.75 2,877,161.75
FHEJRIR
243
45 B35 344,031.47 344,031.47
e B
Hr:
T A 28
i 344,031.47 344,031.47
145 B
ik
TN HAD
e e
(145 B
Wk (7
H)
HAR
- 1,490,774.48 1,490,774.48
R
HAR
URESZENEN
B=EIR
SR
A A
g A 786,834.78 786,834.78
SEPLA] 15
EEEN0]
ABE)
NYIRIXIED
A
7.4.14.2.3.2 FHEEARTREHANER S =FERA RMETERIER
AL NRMJT
ANAT I i B
AWIRAR | RHMANEE 525 i
T e S
A i " “ it ZEH 2
PR &5 i FRINAE I | SR TR A PR N
_ fh -
s 252,900.23 — O TR L 0.3199-0.5347 | A<
ANE] W S N E
FEERS | RAMMAES 52
T o) e
7 S & 2 & iffg” 2 i
PR &5 i SERIMN A | I TR T S B B PN 1
. Y C
. 1,490,774.48 T O TR L e 0.2825-1.7836 | fitH>x%

7.4.14.3 ERFSEKIUA AMETHE ISR TR AU
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AFE AR IR b LA AR ARFFA AR BLA SR E TR & T A

7.4.14.4 AUA Rt ETT B SR T R AR

AT B A A LA SO A T 0 e Rl T O DR AR TR A G R B Al 7t X8

i L DR LR R R B, Pl ALK AN B 5 2 Fe O (B AR

7.4.15 B TEBA P& THRE T E U H ) HAARE IR
7.4.15.1 AKiEEIR

BET AR, AL To /5 E U A U H I

7.4.15.2 HAh=HIH

BER IR H, ARETOHZ U K H AL B 2T

7.4.15.3 W 5K L
AMEREFC T 2023 4E 3 H 27 HAARIL S KRS8 A,

§8 WHERAGHE

8.1 HIRELSE=HEHM

WAL NIRRT

Fr5 it H B

G5
o7 3 4 LB PR LR A
(%)

X
Bk
e
=

32,034,830.68

23.74

32,034,830.68

y

|
3=

e

23.74

e
S| -
b

2

Bk
W5

%" 92,972,823.64

68.89

o | | B
@
S

3

92,972,823.64

68.89

BTSRRI

4 nE )RR

5 BRI A A AR R

6 SENIR S G @il gt 9,003,417.66

6.67

b KT IR R SN
AR A g B 7

BRATEFME T L e

869,594.22
1t

0.64

62 TdE 77 1T



e fE A R e B R A RLIE SR 3

B4 2022 FAEERE

76,207.11

0.06

134,956,873.31

100.00

8.2 BIREATIL A RHBER T A S

8.2.1 HMEMARETILARIFEABERHAE

SRR AR

Lo o 3 4 B IHE LE
e | N RE
(%)
A N7 N G i |4 258,375.00 0.19
KAk 2,586,120.00 1.93
il i 15,258,774.82 11.36
D B3, I3 RBORET 1,228.032.00 0.91
AL R, e '
E M 1,096,200.00 0.82
F R B - 3
G ZiEEH . CAEAEEL 2,140,985.76 1.59
H {315 Aol 248.,000.00 0.18
. EAL . ARG ERER | 538.414.04 15
JiEa4 e '
J SR 5,946,380.38 4.43
K F Pk - -
L FH BT AR 55 AR 55k 648,090.00 0.48
M B AIE 7RI E AR 55 486,000.00 0.36
IR IREE AN 5 it i B
N 3 B
N4
JEERRSS BB HAD AR 5%
0 - }
I
P HE - -
Q PARMS T AE - B
R A AR E R R 599,458.68 0.45
S ZEE - )
it 32,034,830.68 23.86

8.2.2 REMIARETI RIBREREBEREAS

T
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8.3 BRI A RME HEE T HE BN KT B B B B 4

EHEAL: NRMT

ro | e | meEmak MR () api | AT
E LLB(%)

1 601398 TR4RAT 240,000 1,041,600.00 0.78
2 603345 ZHE 6,000 971,280.00 0.72
3 002385 P ovid 100,000 890,000.00 0.66
4 601567 —RET 50,000 674,000.00 0.50
5 600019 KA 120,000 670,800.00 0.50
6 601888 Hh [ A 3,000 648,090.00 0.48
7 601012 P AL RE 15,000 633,900.00 0.47
8 601818 FRRAT 204,000 626,280.00 0.47
9 601988 W EARAT 197,700 624,732.00 0.47
10 601899 K& 60,000 600,000.00 0.45
11 601098 HH e A 60,066 599,458.68 0.45
12 688012 A F 6,000 588,060.00 0.44
13 601668 Hh [ 2 108,000 586,440.00 0.44
14 601601 HH [ R fR 23,900 586,028.00 0.44
15 600009 gL 10,000 577,100.00 0.43
16 600809 L7 3 2,000 569,980.00 0.42
17 601006 Kz 84,000 561,120.00 0.42
18 600309 Jitetesy 6,000 555,900.00 0.41
19 601728 Hh [ HLA 126,000 527,940.00 0.39
20 603605 I3k 3,140 525,887.20 0.39
21 600028 W E A 1L 120,000 523,200.00 0.39
22 603027 TR 25,000 519,500.00 0.39
23 600519 pivAE e 300 518,100.00 0.39
24 600548 TR 56,887 510,845.26 0.38
25 601669 Hh [ F 72,000 509,760.00 0.38
26 601319 PR 95,300 497,466.00 0.37
27 600941 i [E #4580 7,200 487,224.00 0.36
28 688363 HEER A1) 3,600 487,008.00 0.36
29 603259 2 e f 6,000 486,000.00 0.36
30 601166 MAVARAT 27,000 474,930.00 0.35
31 603871 e I B 21,000 474,600.00 0.35
32 600887 BRI A7 15,000 465,000.00 0.35
33 600276 5 5 24 12,000 462,360.00 0.34
34 688122 PUHE 5 4,800 454,512.00 0.34
35 600030 HEIESF 22,700 451,957.00 0.34
36 601318 Hh [ S22 9,600 451,200.00 0.34
37 600131 W15 18 30,000 448,800.00 0.33
38 600036 AT 12,000 447,120.00 0.33
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39 601628 PN 12,000 445,440.00 0.33
40 603267 P 37E FL 4,200 424,872.00 0.32
41 688271 PRERTT 2,400 424.,752.00 0.32
42 600027 A [H PR 72,000 423,360.00 0.32
43 601088 Hh [ e 15,000 414,300.00 0.31
44 600176 HEEA 30,000 411,300.00 0.31
45 603868 KRS 6,000 403,980.00 0.30
46 688526 BHATAY 18,000 403,200.00 0.30
47 600031 =—H®HT 24,000 379,200.00 0.28
48 600765 HTE AL 12,000 373,080.00 0.28
49 600760 EEPIRY A 6,000 351,780.00 0.26
50 001322 i R e 22,800 346,560.00 0.26
51 688375 ESR 3,600 344,844.00 0.26
52 002371 67741 1,400 315,420.00 0.23
53 601898 o e IR 36,000 310,320.00 0.23
54 600886 FE #52H 28,400 307,572.00 0.23
55 600497 Uth 7 R 5 60,000 303,600.00 0.23
56 603290 Wik 5 900 296,370.00 0.22
57 002984 AR ML Bk 9,000 277,110.00 0.21
58 600398 I 2 2K 51,400 272.,420.00 0.20
59 002714 W R AR 5,300 258,375.00 0.19
60 600795 HLHL ) 60,000 256,200.00 0.19
61 600699 YT 18,000 252,900.00 0.19
62 601688 HFRUE S 19,500 248,430.00 0.19
63 600258 RS 10,000 248,000.00 0.18
64 600123 =i s ol 18,000 240,120.00 0.18
65 600011 HERE [ bR 30,000 228,300.00 0.17
66 603606 RI7HLAS 3,000 203,490.00 0.15
67 300274 FH ' HEL R 1,800 201,240.00 0.15
68 601666 ST 4y 18,000 194,580.00 0.14
69 688295 Hh A 3,000 129,510.00 0.10
70 688275 JiiEH e 542 91,516.70 0.07
71 688387 ERH ) 17,457 87,634.14 0.07
72 688203 HEIEAEM 5,761 86,933.49 0.06
73 688252 RAfAR 4,718 74,450.04 0.06
74 688084 i i R 675 55,809.00 0.04
75 688503 AR KL 369 55,021.59 0.04
76 601136 HANES 2,939 51,197.38 0.04
77 688143 K Zm 997 46,480.14 0.03
78 688420 EWERHL 908 37,064.56 0.03
79 601022 T 1,283 17,320.50 0.01
80 600900 KITH 600 12,600.00 0.01
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8.4 WMEHABERRAGHERERS)
8.4.1 RiFSEASHE HRIE ST H#E 2% BT 20 2 KR
EEEAL: AR

7 A A 4 R
5 Ji ZEARHS, Ji S A R A R EN SR FE A LA
(%)
1 600085 ) = 5 5,883,091.00 0.62
2 601111 Hh ] [ 5,859,955.00 0.62
3 600048 TR Je 5,801,575.50 0.62
4 002833 5L H 4 5,796,007.00 0.62
5 600309 Jitedh 5,444,819.00 0.58
6 002756 TG AL 5,339,436.80 0.57
7 600131 Il X 15 3 5,131,027.16 0.54
8 600036 FARRAT 5,023,656.00 0.53
9 001979 FHw e O 5,019,916.18 0.53
10 601865 A SR 4,558,576.00 0.48
11 603806 e W RE 4,476,273.60 0.48
12 600031 —=—HL 4,353,714.00 0.46
13 600233 [E3] 368 3ok 326 4,349,819.00 0.46
14 002142 TWRAT 4,328,786.50 0.46
15 300450 S TR e 4,272.475.00 0.45
16 002293 BRATE 4,234,510.00 0.45
17 003816 I T R 4,218,000.00 0.45
18 688519 A HT# 4,173,137.09 0.44
19 603267 8378 FL 1 4,119,726.00 0.44
20 002409 TR 4,114,235.48 0.44

TE: AT RN G0 I KL AT il (A A AR LA 8D 3151, ANBRE AR 5 9

8.4.2 RiTRHEGHE HAE ST #E 2% BT 20 2 KB R4
Eh: NRMT

o A 4 Bt
JF5 Ji AR i 2 44 AHA RS S P L
(%)
1 600519 DivME s 8,443,225.00 0.90
2 600188 T HEVE 8,041,830.00 0.85
3 600690 IR K 7,441,503.00 0.79
4 600309 Jiteth 2t 7,224,006.00 0.77
5 000887 Hh i A 7,177,241.00 0.76
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6 601567 —RET 6,764,851.00 0.72
7 300750 THE AR 6,415,400.00 0.68
8 601865 SRR 6,284,106.95 0.67
9 002756 TG AL 6,266,686.00 0.67
10 601166 POl ERAT 5,971,397.00 0.63
11 600048 TRAR f 5,942,048.00 0.63
12 002241 ORIy 5,748,406.60 0.61
13 601012 B FL 4k RE 5,734,201.00 0.61
14 601111 Hh ] [ 5,426,524.42 0.58
15 603338 AR T WA 5,409,328.00 0.57
16 600085 [ =5 5,330,121.00 0.57
17 600176 HEEA 5,188,378.71 0.55
18 002557 VR 5,183,526.00 0.55
19 000999 HiE = 5,148,711.74 0.55
20 601899 KElk 5,051,404.26 0.54

TE: AT S H W 34 S AT il (A BN R LRSS ) 3R, ANB B AR 5 9

8.4.3 TR IIRA KA 32 H R BB B8

A, NRMit
SEANBEEERI A (A A 433,067,087.73
SEH B ZERN (R3S R 584,015,938.99

TE: AT SRNBER A (BRAZD) AR SZ HUBCER RN CRRAZ) A B A4 S 32 R A < 0

CRAZ AN TR LRSS B 35, ANBREMRAE 5 9 .

8.5 MRS WP RIIBSFBHAS
SEh: NRMT

75 i b ARME of 4 BF P B LU (%)
1 [ K fii 75 - _

2 P47 A - .
3 SRz 20,306,290.41 15.12
Hop: BUKMEER 20,306,290.41 15.12

4 Al fgz - _
5 Al J Rk 75 - .
6 rHOH SRR 72,203,050.95 53.78
7 ARG Rl A2 57D 463,482.28 0.35
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8 [i] b A7 B
9 oA
10 | &it 92,972,823.64 69.25

8.6 HIRILA S E 5B & B 18 LB R/ N R AP O BT T2 B SR A A

SHRAL: NIRRT

X " ) b 3 G R PR
7 fRF3AAG 55 44 Fx (k) n R E
fEEE(%)
1 220401 22 K% 01 200,000 20,306,290.41 15.12
19 JI|gE
2 101900748 100,000 10,465,364.38 7.79
MTN003
19 &K
3 101900437 R 100,000 10,464,191.78 7.79
MTNO001
21 1] s
4 102100485 MTNO003(#¢ 100,000 10,378,393.42 7.73
2 HH 7Y
21 VLT
5 102100197 100,000 10,323,643.84 7.69
FL MTNOO1

8.7 BARIELA RAE 5B B LI NEF KT R 3B 7= SCRAES B3 A 4

AT G AR WIRARFFA 5™ SCHRAESR -

8.8 MEHIRIEA RMME G E ST 1FE LB/ T BT 4% Bt SR B3 A 4

AT GAMEWRARFFA St & /BB

8.9 HIRIZA M E ST = B E I R/ HER BT T BUE 3% B 4
AT G AR RARFFABOESRH -

8.10 MEMARAREESH BRI 5 FOL U A
8.10.1 fREHIRAES BB KIBHR I Tt 7 QA28 B 4

AT GAM I WIRARFFA AR

8.10.2 AEEH A B BEEOR
ARG HRIE X EB A FE N, DIEBRED N E K, i mBE TRk . 58 S Im K

TRHIT

A
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AN G AEBEAT AR I BT BRI, B SR TN RS T 37 S AR AT 17 1R i A AL XU Wi 2 4 20 A
B BB LA R E IR ST (2 SR B R B Sk B R A » FFIRIE AL R R B 3508 (3K
LT (SRR KRS, 2R e B H SRR SR b FLR, ARG AE SR G 75 & IR T 7 AN
AT T s AT LR AR TR AN VE . Wi URRAE A AB AT IR S AL b 3R 47 5 3wl ik 4%,
LIS A e 2 B2 7 21 45 1A AR G XS A sl 2 XU

8.11 MEYKRARE ST ENEFRBH 51BN T
8.11.1 AHEMRPHBHEBOR

T

8.11.2 REHIRATE BB EH KRR SR 40
AR AR IR AFEA FE i 1

8.11.3 AHAEFHAFBRE M
o

8.12 BRA MG M
8.12.12022 £ 3 H 21 H, TRRATHEIME TS HEESE (EAST) RGEEE b S AR R OE A7 L A
Pt EAST BURAFAE R 25 IRARMS IY B H il % EAST $d St ST, 4 EARAT (R
IWBEHZS GRERTT R (2022) 11 5) 4F 113K 360 JiJCHIATEUL T .
2022 4F 01 A 19 H, SEREAT RS ANCEICE B e, B EFKINCE R NCEEH OF
JCET (2022) 5%5) T8, 4025000 o AR HEEATELLTT. 2022 4 3 H 21 H, SERIRAT
PSP (EAST) RGBT & S BURHORATEBVRE ATy, Bl b [ ARAT ORI I B A
HZGIS RRIETTT (2022) 18 5) 44T 13K 490 JicATEUL Y. 2022 45 A 24 H, JtX
AT IR BRIV b 5 AP 2 7 i USEE 5 23 B e R D S A VR R 00, v [ RAT ORI M B P
gy GRS TIRT (2022) 31 9) 45T 113K 400 J3 7o iATEUL T .
2022 4E 3 H 21 H, HEEBRATHREEFRELESE (BAST) REUEHE T & & BB HOEAAEAR R GEHK
A EAST HHEAFTEM 22 . @ 90 KU R O¥ERAN EAST Bl A7 7E (i 72 S B VA B F 10, bl ep [
HAT PR B B il GRS T e (2022) 13 5D 45T 13K 480 JI JGHIATEUL T . 2022 4F
5 H 26 H, wHEMRATHZ P SRS a0 HBLRSE,  wrh EARAT R I B B o CRRMR

Wik (2022) 29 5) 4% §13K 200 Fi AT EUL 5 .
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g fE A R e B R B RIE SR S S <

2022 FEEFE R

2022 453 H 21 H, RRATHRBEVELEIE (EAST) RGUEHE R & LB HOE A EIRIRA R BT
FCRA EAST 4« @A 90 K LA ES¥F AR AN EAST $UH 4775 22 S B2 I, b B4R AT IR
G EEZE s GRIAETIT (2022) 105) 45T 115K 480 Ji G AT B .
ARSI A EIRUESR KB B R SRAE P 75 5 2 =] BBt il BE K€
RN, AT S HTE T+ 4% HABIE SR AT BB B B ISR AR, A fE R i
il H AT — AR B AIFETT . LT,
8122 ARGH B AT A MEE T, AFERT T G & FIUE % b IR B A e
8.12.3 AR EA - IHH 7 H B

Bfr: AR

FFs BN BN

1 A7 PRAIE & 76,207.11

2 JREICI S

3 I A

4 2]

5 JRET H

6 | FHAbRidick

7 st

8 HoAt

9 &t 76,207.11

8.12.4 HRFFA KA THe B T e e 5135 A 40

EHEAL: NRMT

A
5 AR i 24 FK A E
1HHE EL(%)
1 127045 W R A5 434,523.55 0.32

8.12.5 JPIARHY 144 BB A7 AL TIE SZ PR 1% 0 1Y) 1t B

Teo
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§9 EEHFRANEER

9.1 MIRESHBRFE N BEFANGH

AL 4

FrE Ndih
N FEANP | PHEER LA P Bt & WIN =
B & o s - X

() B 3 o i o g 5 S

S Al N SR ERVE N
L 5] 7 L A5

e W E R R A 1,620,601.8
A 61 5 98,560,138.74 | 99.70% 296,574.17 | 0.30%
ey e AR A 100.00
320 2,173.20 0.00 0.00% 695,422.63
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