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RN FEHAT R [F) MY 17 7 34T 58 5 BT 900 58 5 % - EAT A5 VR Ak - XHIE 25 S8 107 AT PR ) DL A2 1
AL A 155 FE AU

AFEA LG TN T E AR E R, I 0 5 5% S S 0T RIS e 2R R AT
NBOE R, BI85 Aoy 8013 XU

T 2022 4F 12 A 31 H, AREEFAEHEGRZFLHIN 0.00%(2021 4F 12 H 31 H: 0.00%).

7.4.13.3 FEhHE R
TSI XU A $5 3L £ A B AT 5 SR T 5T S 55 A I8 B W8 S0 B i KU o A I 4 I s 1 IR
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[l 2 HHE B RE TG T2 o BT TR R HOIE S BB Ak 4 2022 SEAEFE AR

SRR il AR, T2 st < 5 B 2L WA it 25 s FD 3 B80S ) XIS
T2022 5 12 A 31 H, RS G HrARSE ) 28GR 76 10 & 202058 2 B B0 —A A AN AN
S TG [ e AR (1 B ) e i E 2 H BNV R eI AR AR AR I BL & 2 2L 6

M.

7.4.13.3.1 W& BN AT SHE R PRSI RK 5T

ANFE G (B R AN AEFE S8 MBI PR rp T b 4 B8 (A TR AR IE S5 B B S AR BRI Je (2
T LR TT AL F5 P SR s e XURG B B R ) 53R P SRt AR 35 4 21 45 W 72 PO 3 ek XL
ATREFER, I N RS EE D A A A AL A R SR R AR bR I 2 PR AR A 5 R R L 451 A
SR ARSI (8] Y AR RE 7)1 25 Fabn S BN M R m dEA T RS 1) B MR 234

KRB TR AMIESEUE S 5 BT LT, HARIN I EARAT IR LT 3558 5, 80 B4 W Pt
NS IR RE 1 LRSS WHHE 7.4.120 BbAh, ARG T 5 E e 4Rl P 07 AN
RS RATRAIMET R, H ER—RABI RS FA R R A RNME. AEEE TR
TBNESZ IR 7= [ T A TH AR I R 4 5 = 1A Y 15%.

I, AR G ) i 8 B\ S 45 3 40 0 [0 58 2 RO BB H 522 B et F (R TR B s 4 IR 28 0
JE IS 22 5 o T (R 8 4RV B2 A5 B 70 AT AT /K P51 AT 06 B2 (R B 2 5 7 A I N B, DL
AN 52 5 o T S8 58 7 A0 P88 A7 35 AT ) 5 VR A8 55t T A A 4 A 96 (1 D 32 5 P B
P UG RIRZ 5y 5t A o EAh,  ARFE G (36 S BN 1 30 [P A8 5% SS9 A B A B - AR o 4
Vit PP A SRR 548 M U RS IR 0 5 40 (1 AR 2l LU DR it e A R (i 15 2
B FETE SR SEAUE S B 7 i B rh IR s 2 DU R HA 244 32 5o T IR R (eI 58 Zh B, T 4
SZTA i PR o SR e IR 40 s 1 45 9 L DR R — 3

7.4.13.4 TR
T 37 XS A8 15 35k < I 45 g L 1) 2 S B BOOR SR < vt BT T A v 37 45 2R A ek DR 3R R 22 3 i
KAEPHAIS, ALFERAR AR AN RS AT A 4% XS -

7.4.13.4.1 FIZE KK

R 2 JRURGE A i < T LR 2 S0 (B BRI <V 2 52 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = R B 1 o (T /A Vv R S AN e R e P e SR g
AN S 1) 35 RO 1T 3 R 2 B R U I T AR SR I AR 18 XU o A < P R < N s ST
74 i G TH N (0 P B AU M B Y HEAT M, o R 8 0 2 1) S5 7 vt L3 R o R A7 A
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[ 22 IR B BETTAE 328 5 BT IRGRR B F3 43 B Ak 4 2022 SE 4 AR 7

Bl ARIEEGRA ORI B e A AR, IR &R k& B EsBLE
TEAEARAREE EAST TR 3 A . AR G5 A M) SRR B8 7 L BT AR A7 i ARIIE

EREHE TR,

7.4.13.4.1.1 F| 2 R K ik O

Bfr. NRm
AR
2022 £ 12 A 31 1 LW 1-5 4 54D E AR &1t
H
wre
BRATAE R 1,267,996.61 41 1,267,996.61
ST 103,549.87 4 103,549.87
B ARIE S 128,937.29 4 128,937.29
. e 115,652,882.0)
T oMb - 115,652,882.00 o
IV - 67,462.92] 67,462.92)
FrE it 1,500,483.77 115,720,344.92| 117,220,828.6
9
ik
MAT R FE SR - 53,677.52] 53,677.52)
MATFEE 7 - 10,735.48 10,735.48
HoAth A7 £5 - 199,827.98  199,827.98
UilTigsean - 264,240.98  264,240.98
| R R B 1,500,483.77 115,456,103.94 116,956,587.7
1
LTEER
2021 £ 12 A 31 1 LW 1-5 4 54D E AR &1t
H
=
AT 4,734,594.93 4,734,594.93
ST 176,784.23 4 176,784.23
1 B ARIE S 495,182.08 4 495,182.08
et - 89,346,857.92| 89,346,857.92)
IV - 362,525.18  362,525.18
HoAth %t r= - 1,425.58 1,425.58
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W 5,406,561.24 89,710,808.68| 95,117,369.92]
Uik
AT B 62,400.86 62,400.86
MATE BN FR M 46,693.29 46,693.29
MNATFEE 2 9,338.69 9,338.69)
HoAth A7 45 790,574.13 790,574.13
ittt 909,006.97  909,006.97,
GBS YRR N 5,406,561.24 88,801,801.71| 94,208,362.95

T R PR NI G T R AR OME, I 1S 29 0E A 3 3007 E 1 H 8L H 31
FH T,

7.4.13.4.1.2 FZR R K B BURAE S

F2022 4 12 [ 31 H, AREESFFH IS MERIR TN SOME 5 415 557 1 L) 0.00%
(2021 £ 12 H 31 H: 0.00%) , BT E RS0 T AL G5 B = JoHORM (2021 4F 12
H31H: FD .

7.4.13.4.2 SNC R
AN R A2 Fi 4 Fl T B A SO B BR KRB 4 v & R AN R AR B T AR e sl ) AU« AR 4
HIFTE 52 R st R -, R TG = R AN AU

7.4.13.4.3 HARH#E XK

A A i IR 2 1 2 < P 45 < i L 8 2 e A R SR I < 9t 2 IR B T 3 R 2 R AT 2 B A
T A% R R AR B T A AR S I R o AR 2R 85T B i s Z i, P s £ He A A7 A XL
R RS T BAMIESR R AT TR B B 2B S DLEAF PR IR SE I, ] BESRUE T UEZ5 117 4 AR B B ) 52
Wil o

AR BBl 5 B2 B 1) 70 B B A LA AN A RS, 7Pt 42 B <8 () Hhon 50 B AL LA A 2k
HATHIE . thAh, AREEMHEEGE NG H AR S FrFef FER s st in iz, ez 2
Tl B VAN AT G FE 2, 4G VaR(Value at Risk)F8 a5kl A< 3 4 1 I 078 76 40 ks JXURG:
S AT FE I RS HEAT PR EE AN o
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SN NRTIT
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ZINCER S AR
2022 4 12 A 31 H 2021 % 12 A 31 H
i H
R g o 3 4 T P
~RIE nRME
LB (%) AL (%)
115,652,882
T g e T — IR 98.89 | 89,346,857.92 94.84
.00
BV e ot 2 e = 5
THMEME T — e EE
%
T A A s 7= — PO B8
115,652,882
ann 98.89 | 89,346,857.92 94.84
.00

7.4.13.4.3.2 LA KU I BURIE AT

(5854 Bl 257 Dl A B 1 A ) HoAh T 3% 28 B AR
X5 = A e H 2R 4 % P2 iHE )
meE (ah: ARM
AH I R AR 5 AR B PN e ARk
ST

2022 412 A 31 H

2021 412 A 31 H

MG b R BT 5%

WY 5,647,365.58

MG B HE T B 5%

/%) 5,647,365.58

T T 2021 512 31 H, ARG MR — 4, Jo 2B P L8 v SR AR % XU

LR B IR .

7.4.14 ARME

7.4.14.1 BT AARMETERI T E
ARMET RS RTERZR, BN R E T BT = B 5B S NG T8 i A

JEDRIE -

SRR AR B B TR R T ARG T B R Ao

5 EW: BREE— R U A SN IS B0 f5 T B B R AT A AR
BRI A S B A A AS AT IS N AH .
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741421 FEREMTRARARNE

Az NRMIT
\ ZN P LARREER
NRMETF RS RTERE R
2022 412 A 31 H 2021 412 A 31 H

FH—EIR 115,539,328.34 89,070,542.57
FHEIR - 5,504.49
B=FEIXR 113,553.66 270,810.86

&t 115,652,882.00 89,346,857.92

7.4.14.2.2 A RYMERTR R IRIEI K ERZES)
A 5 DA B R U TR 40 R S TR A H RN SR IR TR e e (R e e

XIS A 5 i LT R A0, A B ORI L A2 5 AN i R (BB KR A I R 52 2 A
HER) s BUR TARATFRATER L, AREAS TEMH 225 R IERH IR 525 A sk &
BRAS SRR AR SR B AN G A > SE M E AN S — SR U0 AR A A 1 5 mh R A AN ) 0 5 g A\ AEDX
TARPHERIFEMARRL, #5E M RBEEA GRS E & 5 — R IOE R 5 =R K.

7.4.142.3 B=BIRARMERBRZNENR
7.4.14.2.3.1 B=RBIRARMERBRZENENR

Bfr: NRMo
T H ENH
202291 H 1 HE 2022412 H31 H
58 P g A1t
WY - 270,810.86 270,810.86
2 1A 3K
A/ - -
BNFE=ZIX - 153,710.80 153,710.80
HHE=FEIR - 257,899.85 257,899.85
N7 7H =5 o L 2
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SRS
T HABZE
AU o I A5 Bl R
(HH)
HAR 470 - 113,553.66 113,553.66
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1 28 1) AR SE BRI 15 545
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AR | |

i H A AT BRI TR

2021 49 A1 H (REEERAEMH) $£20214 12 A 31 H

A2 oy PR Rl Bt

R

PSR
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BRI

20 3K 219,158.75

219,158.75

LGS

BANE=RER

B =ER

RS B R A

N 51,652.11
i

51,652.11

Horfr: TR

PR 51,652.11
AT B K

51,652.11

TR A A 25
VSRS TR PR
(HA)

HAR R %0 270,810.86

270,810.86

SRS FFAT 5 =

R IR B T AR
0 2 FA) AR S I 15 B 4%
RN —2 S E
A i

51,652.11

51,652.11

e F20224E12 31 H, ARIEGRAT IS =2 RIS 5 1k e i 537 P N IESF A8 5 i i A2 Sy (B
PRSI B BT o T20225F 8, ANk B = JR VR HH R385 P < i 7 220 g PR A 5 SR AT I

HAZ IR

TSR G A ER 2  HE ARIER ) 2 Fe i (E AR sh i . RS ST H

7.4.14.2.3.2 FHEEATUEMNENFE=ERARNETERER
g NI
RAT SR
H AN
i $f§;ﬁ TR A ey | EMEES | Sann
Il " 1 Z IR 7
253 a7 SEAA A RS
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s AN
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gﬁx@k 270.810.86 $ﬂM%Eﬁéz W Eh=E | 35.30%-224.71% | fukEE
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)
7.4.14.4 RAUA R ETHR SR T R RHER U

ANCLZA Fo A T 0 4 il 8 7 R 4705 3 B RSOGO A b e, R TN 5 A i
TEARZEAR

7.4.15 HBTEEM S THRE T E B R HMF

(1) Fe4H IR

FA 2022 1, ARIES GRS OFRIXH BTN 282,189,969.09 J6(2021 49 A 1 HEE & &
FAZH)E 2021 4£ 12 A 31 HIEW: 163,418,938.36 Ji), A G5 LURE 5257 54 1 HR K
157,414,493.76 TG AT LI 4 2 A5HH FHIW R 124,775,475.33 76(2021 49 A 1 HEEE S R4 20 H)E 2021
12 4 31 HiEMIA . b GLEE DUBCSE SOAT B G 82,149,992.73  JT A A <5 S AT HA) H K

81,268,945.63 JT).

(2) BRI FIAFRAL, A B 0 TR H A S G 7 2100 W At 25 2 T

§8 BEAEGWME

8.1 HIRESH~HEHMR
SRR AR

FF5 B gE| T B R B EL ] (%)
1 &R A 115,652,882.00 98.66
He JRE 115,652,882.00 98.66
2 B R e
3 ] 5 WA e 5 %
Horp: it
B SCRAIESR
4 Rl ik gy
5 S RbATAE IR
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Horbre ST R ) 3K N
(R
7 WATIE MG E RS 6 1,371,546.48 1.17
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8.2 WIREATU A RBEREHE

8.2.1 MBI HEMREBATW O RBERHAHE

SRR NIRRT
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B [ RE

C |hlE 89,671,001.80 76.67
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G |l SigA ek
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L[RG5 AR S
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S oy RO TR BOIE TR 50 BTk 5 2022 SEAE TR i

R [t E IR
S %A
it 98.73

115,470,605.78

8.2.2 MR B IARIZAT I KR

BHE

SRERAL: NIRRT

g ATk ARME bR R A ] (%)
A PR MRS B D
B[R
C |k 148,580.04 0.13
b CEVANE VNN /S WS N Yy 1A
Mk
E [@k
F R EE
G |Ridizf. SEMmELL
H |18 Bl
I | B AR SRR A R 24.826.01 0.02
I |4
K |
L [FLFEAIRE 55 AR S5k
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N KFI RS A FL it i #E
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[l 2 HHE B RE TG T2 o BT TR R HOIE S BB Ak 4 2022 SEAEFE AR

8.3 FARHE A M E o5 34 B R LB KR I BT IR R4 B A
8.3.1 HIRIHI R LA AME L B ST HE IR DNEEF R TE B R 1 % 4
AN NRTTT

SR S
Fe | KREAE JIE B A4 R HER) A E
fHLEHI(%0)

1 002475 SLARAG 2 196,400 6,235,700.00 5.33
2 002230 AyNTIEY 180,163 5,914,751.29 5.06
3 603501 FIR A 75,085 5,788,302.65 4.95
4 601633 KR 195,200 5,781,824.00 4.94
5 002920 1 3% 4 53,800 5,667,292.00 4.85
6 300496 HRHIIA 55,428 5,559,428.40 4.75
7 600745 5 =R 105,100 5,526,158.00 4.72
8 600741 IR R 315,300 5,464,149.00 4.67
9 601689 e 90,100 5,278,058.00 4.51
10 002405 VY 2 KB 465,446 5,129,214.92 439
11 002138 2% e 5 165,200 4,324,936.00 3.70
12 601799 BEFERM 30,000 3,821,100.00 3.27
13 603596 (kR 45,000 3,591,000.00 3.07
14 002463 VakiNiv el 271,960 3,236,324.00 2.77
15 002273 K 270,255 3,186,306.45 2.72
16 300223 JERFEIE 45,000 3,169,800.00 2.71
17 300088 KERHE 480,457 2,868,328.29 245
18 600699 YT 195,200 2,742,560.00 2.34
19 603236 iz 26,910 2,713,066.20 2.32
20 002036 g Hf 210,165 2,599,741.05 2.22
21 002456 KR FEE 450,400 2,121,384.00 1.81
22 002151 Je} i@ 75,100 2,108,808.00 1.80
23 002373 TR 225211 2,008,882.12 1.72
24 603005 mm 7 BH 105,134 1,950,235.70 1.67
25 688208 THERHY 60,102 1,896,218.10 1.62
26 600718 R 165,198 1,643,720.10 1.41
27 601965 Hh [ YR 75,100 1,455,438.00 1.24
28 603197 PREERIE 29,960 1,417,108.00 1.21
29 002906 HERHAE ] 41,938 1,393,180.36 1.19
30 300613 & 25,280 1,267,286.40 1.08
31 300638 R 60,015 1,074,268.50 0.92
32 300098 R % 345,300 1,060,071.00 0.91
33 688088 LR ¢ %53 45,025 1,013,512.75 0.87
34 603786 RHEA 10,300 678,049.00 0.58
35 002765 W B R 75,100 675,149.00 0.58
36 002284 VK By 90,100 637,908.00 0.55
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37 002766 RERM 118,500 599,610.00 0.51
38 688533 AT 9,410 540,134.00 0.46
39 603297 THTGEE 6,300 522,963.00 0.45
40 002829 L CIESPN 15,000 515,850.00 0.44
41 300590 o E 45,050 441,940.50 0.38
42 002870 gy 15,000 394,500.00 0.34
43 002813 PRAH R 15,000 374,250.00 0.32
44 300978 RETRHE 30,000 334,800.00 0.29
45 002970 BIEHHEA 15,100 291,581.00 0.25
46 300552 JIERH 15,000 268,950.00 0.23
47 301221 JREAE B 4,800 186,768.00 0.16
48 001301 ) KR 1,164 68,722.56 0.06
49 688496 BB 4,360 37,714.00 0.03
50 301269 HRILR 85 7,474.90 0.01
51 301095 YA 85 7,351.65 0.01
52 301327 KW 37 6,547.89 0.01
53 301297 B R 481 6,248.19 0.01
54 301301 JIT W) 822 6,189.66 0.01
55 301363 EUFERIT 110 4,163.50 0.00
56 301391 R3RRE 50 4,048.50 0.00
57 301270 DALy 138 3,915.06 0.00
58 301328 Yl LT 46 3,540.16 0.00
59 301273 Hiy R PR 83 3,136.57 0.00
60 301316 Fy LS| 217 3,107.44 0.00
61 301171 SRR T 168 2,976.96 0.00
62 301282 ErRHT 110 2,777.50 0.00
63 301379 KT 107 2,635.41 0.00
64 301306 [LMIUMILRAS 62 2,621.98 0.00
65 301265 HEFIR 220 2,508.00 0.00
66 301319 AR £ 45 2,397.15 0.00
67 301318 Y g4t 51 2,128.74 0.00
68 301349 () 20 2,070.40 0.00

8.3.2 HIRBURIF %A ARYE 5 ES T =1#E LI/ N EEF RBTE BRE B R 9 4

SRRAL: NIRRT

R Sl e
75 Ji5 SN 5% SE A4 FR HE() ~aihE
{E EEBI(%)

1 001301 AR 1,164 68,722.56 0.06
2 688496 TR 4,360 37,714.00 0.03
3 301269 ERIK 85 7,474.90 0.01
4 301095 I 85 7,351.65 0.01
5 301327 HEFHTRE 37 6,547.89 0.01
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6 301297 B R 481 6,248.19 0.01
7 301301 T A1) 822 6,189.66 0.01
8 301363 EUF =T 110 4,163.50 0.00
9 301391 RRFF 50 4,048.50 0.00
10 301270 DAy 138 3,915.06 0.00
11 301328 YU LT 46 3,540.16 0.00
12 301273 Hiy R PR 83 3,136.57 0.00
13 301316 B niE 217 3,107.44 0.00
14 301171 SRR T 168 2,976.96 0.00
15 301282 EARHET 110 2,777.50 0.00
16 301379 Kl HF 107 2,635.41 0.00
17 301306 [LMIUMILRAS 62 2,621.98 0.00
18 301265 HFIR 220 2,508.00 0.00
19 301319 MERE A 45 2,397.15 0.00
20 301318 Y g4l 51 2,128.74 0.00
21 301349 {5 20 2,070.40 0.00

8.4 MEHINREREHEGHEKRES)

8.4.1 RIFEANEHGE H BAYIE & B r=1#H 2 % 30ET 20 2 I =4

SRR NRTT

b IR A B A
5 J SR AR i ZE A4 K PN N
tefs (%)

1 600745 [BE~RE 7 15,340,800.02 16.28
2 603501 FIR B 15,222,497.24 16.16
3 601633 KR E 14,865,269.24 15.78
4 600741 IR 2 14,070,819.35 14.94
5 601689 ] 12,440,050.00 13.20
6 601799 BTN 9,887,201.32 10.50
7 603236 BimidfE 7,839,251.06 8.32
8 603596 (kR 7,589,672.73 8.06
9 600699 Ik T 6,906,442.00 7.33
10 603005 mm 7 BHE 5,631,761.20 5.98
11 688208 THERHY 5,342,398.66 5.67
12 600718 R AEH 4,202,035.00 4.46
13 603297 THT G 3,780,630.00 4.01
14 300223 b #EIE 3,695,254.00 3.92
15 600885 TR LAy 3,673,183.00 3.90
16 300088 KAERHL 3,356,500.22 3.56
17 603197 REERHE 3,063,630.00 3.25
18 688088 W R 2,928,327.08 3.11
19 601965 Hh VAR 2,711,113.14 2.88
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20 300496 rhRMIIA 2,513,565.00 2.67
21 002151 b=} Hi@ 2,165,556.15 2.30
22 603786 FHEIA 2,048,035.00 2.17
23 300613 & 2,000,506.00 2.12
E: EANESHHERANRAZ S (AR Fe LA HE) A, AHFREFIZ A .
8.4.2 RirLH&HEH YIRS T = IHE 2% EAT 20 2 IR EHH
S NRM
VIR e P E
75 B SEARNY 5% SE A4 FR PN S TR T
Eets (%)
1 601633 KA 10,366,563.00 11.00
2 600741 SR 7R 10,156,914.00 10.78
3 600745 SR EsT 9,611,298.22 10.20
4 601689 P L ] 9,334,352.24 991
5 002050 =10 9,331,575.36 991
6 603501 FHIR Ay 8,764,742.85 9.30
7 601799 B FERA 7,060,046.58 7.49
8 600885 R 6,121,049.00 6.50
9 300124 AR 5,954,015.11 6.32
10 603596 {A%EF 5,536,639.30 5.88
11 603236 BiLisE 5,364,970.80 5.69
12 600699 Yk e 4,935,983.00 5.24
13 688208 TEIBERHY 3,505,269.21 3.72
14 600718 IREREEHR] 3,265,134.00 3.47
15 603005 an T B 3,103,836.20 3.29
16 603297 FKHTE 2,802,721.64 2.98
17 300496 HhRMIIE 2,139,915.32 227
18 601965 Hh VAR 2,103,898.00 2.23
19 638088 W R 2,047,318.46 2.17
20 603197 PRERM 1,896,194.20 2.01
VE: SRS R S8 (B BN R LLCAZ B A, BRI A .
8.4.3 TN ZE /) BiAs o B % 32 HH R ZE RN B B
Az, NRMoT

JEELII A (RAE) S

169,155,960.85

EPN
SEH

JEERHUN (A ) S

126,658,403.09
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