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1
Uik
AT e [R] 3K - - 41 352,289.85 352,289.85
MAHE BN FR M - - 4 74,217.37 74,217.37
NATFEE T - - 4 22,265.21 22,265.21]
N AE R B - - - 0.35 0.35
HoAth A7 45 - . 4 445817.71 445817.71
Uikrsean - - - 894,500.49  894,590.49
175,105,514.1
F| R UK B O 12,689,517.44 - 51,437.10 162,364,559.58
2

T RV PR AARIE G KA A SCHE,  FF% IR A L E A 3 FHE A H 23] H 2,

BEFLLDK.

6.4.13.4.1.2 F| 2 X A ABURR A AT
1202256 H 30 H , REEEFFA I G PEGZF T A SO E b 38 45 5 7= I EE 10 0.019%( 2021
12 H 31 H: 0.03%) , FTiAZ AR5 T A H £ % JoE Kiem (2021 4 12 A 31 H:

DR

6.4.13.4.2 AMIC X
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E R ADVARFEHGIE R I 4 (LOF) 2022 £ k5

NI RS A2 Fi5 < R 23 SO BOR SR B eIt B DR AN AR s i A AR e sl A R o A <
WA B At AN R T ik, BRI e B RN XU .

6.4.13.4.3 HAfH#E KK

FCAAN A% RS, 2 415 ik <5 R < i T ) 2 RN BOR SR I i 2 R ok T S M 2 AN AN 22 LAk
[Ttk I 3R 2B B T R AL A R, . AR FE 4 R F R B i, Bl () 2 A A e R
SRR T BAMIESR R AT TR B S 2B G DLEAF PR S IR SE I, A] BER IS TIE S5 117 4 AR B B ) 5
M o

AR K <l o $ BT 2 A B 70 B B AR A i XUy, 77 A% 42 ke <5 5[] b0 1505 4 5 LA O 2R
TR EE . oAb, AFREMIESE NS H AT S A KRN s i, ez £
Foft 5 B 0] 3 AT RURG i, A6 VaR (Value at Risk) 8 A5 sk A 32 4 11 I 0 78 78 A0 K JXURG:
SN R FE R AR HEAT PR AN o

6.4.13.4.3.1 HAhfras X0
SHieasr. NRMT

AHIAR bR
2022 4£ 6 H 30 H 2021 412 A 31 H
gE| i 5 4 B A
AR E {E EE N FE RN
(%) (%)
153,304,807. 163,010,910.6
A2 oy M 4 R 7 — B R 15t 91.88 93.09
63 6
A8 Gy MG A gt e — H A
85 M4 Rt 7 — B4 IR AR
THE Gl U7 — BUIE R
oAty
153,304,807. 91.88 | 163,010,910.6 93.09
&1t
63 6
6.4.13.4.3.2 FH A4 KUK FBURME 3T
TN Biolb S L B B HE AT ) oAt Tl 3 A8 i A AR
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[ 22 GNP AR IR BAIE S 4 B & (LOF) 2022 4 rh ik

X B R H 2 e B
gl CGRA: NRM )
HH I RS AL 8 (1) 42 ) PN IE N AR
i
2022 46 J 30 H 202112 H 31 H
WP S AEAE 1Tt 5% 4)n#) 805 19)n#) 808
AV ZT AR ME R B 5% /%) 805 /%) 808

6.4.14 A fotHE
6.4.14.1 &R TEA R ETERNFE

A FETFEERIURIZ K, 2 e E T R = B R S A ERTE ) R A%

JRIRRGE -

F— B MR B GHETRER TT  ER B AR
BRI BRER R N B MR B B0 5T LR R DU SR R R AL
=R AHSRER P B BT AN AT I A

6.4.14.2 FEKUARMETENES#MTE
6.4.14.2.1 FEXEMTEKARRHE

BA: NRmMt
N ST 45 SR TR 1 2 KRR
2022 4 6 H 30 H
R 153,043,002.46
RER 124,312.52
HBER 158,703.03
it 153,326,018.01

6.4.14.2.2 A SRMEFTBEIR BRI ERZES)
AFE G DL SIS B IR Z AV F I R A H OB S 2 IR 2 A e (I o

XTESFAC 5 B L BRI G, A HIE RS U 22 5 A& R (R4 Bk Bk A5 I 11928 5 AN
WHER) BUR TAEATFRATENE I, ARIEGEA S THEM H 258 5 WK A 22 5 A& R E) &%
BB ST T A D SR A T2 (K N B AN B — 20 IR it L 1A 8 b SR R AN ) L i A 0
TASMERI AR, R E AR A SOME RS 3 — B IS 2 5 = R R
6.4.14.3 JERFEEHI LA RPHETHR KSR T R A3 9

T2022 46 H 30 H, AFGARFFA AFFELN LA SUOEVHE R SR 537 (2021 4 12 H 31 H-:

).
6.4.14.4 AVIA R ETHE K L5 T HKAHSCH A
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[ 72 BNV AR AR B S 43 B &

(LOF) 2022 FE itk &

ANRAZA Fo A BT 5 1 G Al 7 A0 4705 R AR RSO IR A 4 i 7 f57, FUR TR M S5 A Fe i
AR AR/
6.4.15 B TERARA T SRR TR U B A 3
A TR R AR 400 75 T U I 1) At B T T
7 BRAGHRE
7.1 HRESH-HEHBR
B NRTIG
e 5iH e 5%?%-(2?;5%&
1 B as 5 Bt 153,304,807.63 91.17
Horpe B2 153,304,807.63 91.17
2 BTt ; _
3 [#] 7 Wi s 5 Bt 21,210.38 0.01
Hrpe fizr 21,210.38 0.01
R SCRFIESF - _
4 R LT - -
5 S RATAE SR Y - ]
6 TR il o - -
Hore S0 =m0 £ ST\ R 85 43 ] ]
%
7 AT AT AT e E 1T 14,355,754.69 8.54
8 FoAs & 70055 7= 466,513.07 0.28
9 ait 168,148,285.77 100.00
7.2 REMRIZET AR BEREAE
7.2.1 EERRPRZIT O RRBRERRAE
SR ARG
R A5 N FE 'E%é%i%ﬁtm
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[ 22 GNP AR IR BAIE S 4 B & (LOF) 2022 4 rh ik

AL PR B il 4,866,681.10 2.92
B R - .
C |mIEy 110,126,437.26 66.00
D |1, By A SOKA AR - -
E [@&3hlk - )
FottRmEE - -
G [primizii. G FIEEL . -
H [ famol - -
| 5B A AE B RAR RS 6,032,797.54 3.62
J &Rl 12,766,618.45 7.65
K |EHk - -
L [FASTAIRE 55 55l 697,854.57, 0.42
M Rl2ERT 58 R AR5 6,859,114.25 4.11
N KFI BREER A Fak ita  #E 484,670.67 0.29
O |ERMS. BEA ARSI - -
P %A - -
Q | PAMALTAE 5,664,981.97 3.40
R [fb. fREMERR 2,545,961.09 1.53
S |&ZA - -

&t 150,045,116.90 89.92

7.2.2 BIRBEFEARET U RPBEERRAE

SEERAL: AR

. P o 3 & B P VA L )
L] S| AR E
(%)

A 12\ j;)k\ #&\ @j.k = -
B [KH ik i .
C & 2,274,473.86 1.36
D [HA. #S7. R IOKAEFERIEER Y . -
E |&H i B
F bR mEE ) 7,342.92 0.00
G |[Wiliski. OB . -
H [EmEAER - -




[ 22 GNP AR IR BAIE S 4 B & (LOF) 2022 4 rh ik

| USSR AT RS B AR RS 838,254.60 0.50
J &Rk - -
[ =l - .
G AN 55 IR 55 - ]
AT TR R, 11,112.21 0.01
KA FRBERIA L 5 2 66,299.92 0.04
JE RIRS B HAHAb IR S5 - )
HUH - ]
PA R TAE 62,207.22 0.04
SCA L AR E A R - )

»w | |O |v |0 |z |2 |r X

> %
>

S
o

3,259,690.73 1.95

op
:l!-/'

7.3 BARIEA SAME G E ST HE LB /N B BTA BEER B 4

7.3.1 BIRBHIFE A ROHE SESH = FE LG/ NEF R TE B 4
A NRHT

5 A
e | REA Ji SR A TR (k) A E
fH LA (%)
1 300750 THERAR 55,702 29,744,868.00 17.83
2 300059 RITWE 465,923 11,834,444.20 7.09
3 300760 L EG RS 20,204 6,327,892.80 3.79
4 300014 fe.h 48R 60,506 5,899,335.00 3.54
5 300124 A 83,763 5,517,468.81 331
6 300015 % IR R} 111,691 5,000,406.07 3.00
7 300498 T E A7 228,590 4,866,681.10 2.92
8 300274 FH ' FLYE 46,636 4,581,987.00 2.75
9 300122 BRAEY 34,690 3,850,936.90 2.31
10 300142 RRAEY) 76,927 3,722,497.53 2.23
11 300450 S TR e 47,852 3,023,289.36 1.81
12 300347 RIGEZ 25,233 2,887,916.85 1.73
13 300782 L 15,570 2,101,950.00 1.26
14 300316 A AL R 28,343 1,915,703.37 1.15
15 300496 HHRMIIA 14,604 1,905,529.92 1.14
16 300896 HERE 3,100 1,860,031.00 1.11
17 300661 IRy 9,450 1,720,089.00 1.03
18 300408 I 55,052 1,657,065.20 0.99
19 300207 JRHE 3% 51,745 1,635,142.00 0.98
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20 300759 ALK 16,950 1,613,979.00 0.97
21 300012 LS el 68,500 1,589,885.00 0.95
22 300751 BN 3,040 1,492,336.00 0.89
23 300073 YF R 16,389 1,480,582.26 0.89
24 300999 &t 26,700 1,442,334.00 0.86
25 300285 ESRy ] 36,579 1,313,917.68 0.79
26 300763 FIREHY 5,970 1,271,610.00 0.76
27 300595 i AR 21,530 1,231,300.70 0.74
28 300601 AN 26,888 1,214,799.84 0.73
29 300037 B AL 22,500 1,182,600.00 0.71
30 300454 RAE MR 10,900 1,131,202.00 0.68
31 300628 TR N 2% 14,503 1,104,403.45 0.66
32 300144 RIRGH 70,882 1,088,038.70 0.65
33 300529 LAY 20,432 1,039,784.48 0.62
34 300003 RYERTT 54,874 1,019,010.18 0.61
35 300413 o 28,572 953,161.92 0.57
36 300223 LR EIE 8,800 935,000.00 0.56
37 300033 [F] 48T 9,695 932,174.25 0.56
38 300433 AR 83,728 926,868.96 0.56
39 300724 AR 10,200 911,370.00 0.55
40 300146 A 41,537 899,276.05 0.54
41 300769 1875 4K 2,160 882,748.80 0.53
42 300390 R 9,600 839,040.00 0.50
43 300699 JEEE N 13,163 774,905.81 0.46
44 300676 HERFE A 10,702 767,333.40 0.46
45 300253 MERREc95 84,308 740,224.24 0.44
46 300088 KERH 98,800 733,096.00 0.44
47 300308 SRy tERe 23,157 719,024.85 0.43
48 300558 DA Zjk 11,745 714,096.00 0.43
49 300058 [ERER 7 106,869 697,854.57 0.42
50 300725 Ak 7,000 692,930.00 0.42
51 300296 ) I 4 91,065 664,774.50 0.40
52 300244 it 222 Wy 21,369 664,575.90 0.40
53 300136 EYEE(E 38,856 654,723.60 0.39
54 300357 FRAEY) 12,500 650,375.00 0.39
55 300748 & 717K W 17,540 645,472.00 0.39
56 300775 =% 12,900 621,135.00 0.37
57 300618 FEBLE. 10,257 594,085.44 0.36
58 300957 M Z& e 2,700 587,331.00 0.35
59 300832 ek 13,010 586,881.10 0.35
60 300418 B g 36,462 583,392.00 0.35
61 300383 FEIRHT 52,694 549,071.48 0.33
62 300474 FEM 7,651 523,251.89 0.31
63 300502 o % 19,943 522,506.60 0.31
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64 300001 FEBiE 30,056 520,269.36 0.31
65 300677 SRR 20,460 518,865.60 0.31
66 300009 LR 51,069 516,307.59 0.31
67 300251 L AL 53,301 504,760.47 0.30
68 300070 HIKIR 93,027 484,670.67 0.29
69 300457 e BHEL 16,800 477,288.00 0.29
70 300294 ALY 13,144 472,526.80 0.28
71 300482 JisHHE) 11,500 468,165.00 0.28
72 300630 R 25 12,474 438,461.10 0.26
73 300476 iEF Nk 23,600 433,296.00 0.26
74 300682 BAHT R 16,850 424,451.50 0.25
75 300866 2 5 Al 6,300 417,816.00 0.25
76 300747 BiRHEOL 10,575 411,367.50 0.25
77 300171 ReE 11,700 396,747.00 0.24
78 300115 KB 38,217 394,017.27 0.24
79 300773 iV S A 19,100 364,046.00 0.22
80 300861 E it 3,700 342,953.00 0.21
81 300212 5y sk 19,246 334,880.40 0.20
82 300726 FIEHET 5,200 318,084.00 0.19
83 300888 FafdyT 4,700 312,550.00 0.19
84 300979 AR 4K ] 3,900 285,012.00 0.17
85 300919 WA 2,200 272,580.00 0.16
86 300841 A 2,175 251,082.00 0.15
87 300973 SRR 1,700 176,715.00 0.11
88 300741 e B py 5,600 155,792.00 0.09
89 300568 SRR R 2,547 73,964.88 0.04
90 300373 BIARRHL 600 42,750.00 0.03

7.3.2 FIRBIRBE LA SRPME SEE T #E IR R TE B 5 4
SREAL: NRTTT

i B 4 T 7 i
e | REA i SR A4 TR (k) VIR KIED
B EEA51 (%)

1 300024 GIE-IN 55,998 564,459.84 0.34
2 300017 W18 BHEL 97,965 525,092.40 0.31
3 300298 =i 14,500 407,450.00 0.24
4 300567 I E 7 8,600 371,520.00 0.22
5 300463 EREREELY) 17,406 356,648.94 0.21
6 300456 FE T 16,800 307,104.00 0.18
7 300369 ar R 27,200 286,144.00 0.17
8 300869 AR 2 5,600 158,256.00 0.09
9 301175 HHRFA R 17,356 66,299.92 0.04
10 301239 3 AR A 1,724 58,012.60 0.03
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11 301238 B 2 HT A 390 12,507.30 0.01
12 301220 R ey 285 11,157.75 0.01
13 301215 HRYR AR 1,739 11,112.21 0.01
14 301120 B 612 9,479.88 0.01
15 301116 20 KB 397 8,122.62 0.00
16 301187 Rk HLS 345 7,776.30 0.00
17 301286 iR/ g 381 7,539.99 0.00
18 301263 ZR B 234 7,342.92 0.00
19 301217 ) s ] 492 7,296.36 0.00
20 301302 R 127 7,165.34 0.00
21 301153 HRHT R 159 6,992.82 0.00
22 301162 AE H B 128 6,926.08 0.00
23 301097 RuiBEST 125 5,978.75 0.00
24 301117 ERCwRER 109 5,933.96 0.00
25 301158 T A 290 5,910.20 0.00
26 301216 EIR ) 150 4,476.00 0.00
27 301135 T A e 169 4,437.94 0.00
28 301207 et 76 4,287.92 0.00
29 301103 o [QHR Ak 131 4,194.62 0.00
30 301222 MR ENAY 141 4,083.36 0.00
31 301219 s 2 it M 43 3,776.26 0.00
32 301279 GiERH 162 3,695.22 0.00
33 301123 R 135 3,427.65 0.00
34 300834 BRI 98 2,942.94 0.00
35 301196 MERF R 57 2,138.64 0.00

7AMEHABRERRASHERTS)
7.4.1 BiFENEHEHvIE ST =1 EH 2% 20 4 RSB 40
S, NERMT

R 4 R
5 Ji SR AR i SR AR ZN S NG FE A LA
(%)
1 300750 THERAR 3,652,902.00 2.09
2 300059 R 1,589,887.00 0.91
3 300760 LRI 803,669.00 0.46
4 300014 {¢. 48R 707,098.00 0.40
5 300124 A 698,089.00 0.40
6 300274 FH S FLYE 655,910.00 0.37
7 300498 i (A 600,382.00 0.34
8 300015 IR HRE} 552,782.81 0.32
9 300142 IRFRED) 540,944.00 0.31
10 300122 BRAEY) 506,597.00 0.29
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11 300450 % TR 381,476.00 0.22
12 300347 TR 314,142.00 0.18
13 300782 T 259,801.00 0.15
14 300408 — MR 256,093.00 0.15
15 300207 JoRHE 3% 220,639.00 0.13
16 300316 rm B ATL L 213,046.00 0.12
17 300012 ESE Rl 201,893.00 0.12
18 300433 W ERH 195,770.00 0.11
19 300496 HRHIIA 189,838.00 0.11
20 300454 RAE MR 181,663.00 0.10

T RAGHUL RN M RSN TR SR 5, A B 5 -

7.4.2 RIS SAGE RIS T FE 2%BRHT 20 4 KRR B4
GRS AR

o AR L 4
¥ Ji SR AR JIE S5 A4 R ZN S FE A LA
(%)
1 300750 TR A 573,708.00 0.33
2 300674 FERH 434,470.80 0.25
3 300059 KHME 230,635.00 0.13
4 301215 TR 158,077.90 0.09
5 301220 A Ay 127,734.24 0.07
6 301238 Hiis 2 H A 119,049.20 0.07
7 301136 AR A 118,469.70 0.07
8 301116 RSt 114,053.68 0.07
9 300014 e A4 R 108,361.00 0.06
10 300783 = HER 106,724.00 0.06
11 300274 FH ' LY 102,760.00 0.06
12 300760 L EG RS 100,543.00 0.06
13 300124 CNEEAR 96,750.00 0.06
14 301187 KR HLS, 91,996.00 0.05
15 300768 SRS 89,373.50 0.05
16 301217 ) 7 ] 85,153.40 0.05
17 301286 HrIsE A 81,688.55 0.05
18 301222 W e 81,463.50 0.05
19 300498 KA 81,270.00 0.05
20 301153 RN R 80,262.50 0.05

TE: S GAUL L R (RSN TR AR 151, A B 5 -

7.4.3 TEANBERIBA SR E R KN B8
Az NRMIT
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SEANBEEERI A (RAS) i 20,216,930.29
SEH B EERWRN (R3S KA 6,032,825.19

T SRR S BRI KSR SS eA (A sl LRSS B0 3151, A% 1€
MR -

7.5 BRSSP RE BB EAE

ERERAL: ANRTIT

LG BB

5 375 i N FME
11(%)
1 EPEes
2 | SATEHE
3 | &R
Horr: BURMES b

4 | IfEH
5 AP AT ik B o5
6 | ISR
7 A (RIS fi) 21,210.38 0.01
8 ENZea
9 oAt
10 | &if 21,210.38 0.01

7.6 FIRIE A SLYPME b ST 73HE LU R/NEEFF BT T4 (R 55 B

SEERAL: AR

T S e OREE
75 I 55 2R i (5K) ARME
E ELA51(%)
1 123137 BRIR A5 140 21,210.38 0.01

7.7 ARG S E S B HE LB /N B BTR B SCRAE S B B A 4

I AR AR RFAT B SRS
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7.8 WEHREA RIME SE ST HFE DR LA R &R A
AIEEAR G IRAR A TR

7.9 BIRHEA FMHE GG B HE LR EORT LA BGES R B4
AFE AR AR R FFABGIE

7.10 EHIRAE S BT K E I 5 H LU

AT AR N AR B E G0

7.11 BeRHESMEME
7.10.1 AR WIS HR BRI AER R R AT B (R E A S B 5 80 SIS ) %
AR R SL R B BAER S g H AT — 2 B AT BT AT RIS

RAREEW A T A B PIAE TR SR R AR A0 SR AN & B A T, AAAE LT s s — R
WP PAT AR, R R REE ARG, 22 EIER EEEHER S ZmERE R T4

BE S AT b i o

ZIBKAEE, AFESGEING LR AR SZA T F AT 7 &N i, DO BIR A mAFLER
BRI I KT 2 T 22 ORI T A A A TR ST, R 4R BN R 7 A ST
KRS TN RN %A R BT IR ERIE AT

7102 B BCRIAT TS, E BT R A TR R A I I R A VO

7.11.3 FAR HoAth & T B =1 %

B NRMIT
P £ B
1 7 H PRAE 8 10,028.89
2 ST SR 11,325.26
3 JS2 WL A
4 JREHCF)
5 JSZHAT FR R 445,158.92
6 FoAth RUACER
7 59 21
8 Fott
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o | it

466,513.07

7.11.4 RFFA BIAL TH I o T e B35 A 40
ARSI AR T AR RFAT b+ 5L B 0 T e e o

7.11.5 HRET+48 BER AL TRIE 2 PR 1% O i B
7.115.1 BIRIEBEFE A4 BE P AR RUE 2 PR 5 OB B
AN I AR AR B B A+ 4 B AR T SZ BRI L

7.11.5.2 BARBIRBH AT 12 BE P AR RS Z R F O PR
AT G AR S SR B A 58 A A4 ISR AP AN ARSI S PR DL o

8 ESMBREAER

8.1 MIRESHIRFA N BEFFHEANGH

AL

A NG
| R ) i
HEANP IRk s e NS &
B2 ) ‘ SNBSS
() N B A L & A L
i A ES SR
il il
EEAINT &
15,074 7,808.37 | 1,228,641.98 1.04% | 116,474,678.18 98.96%
¥ (LOF) A
EINT &
6 754.77 0.00 0.00% 4,528.64 100.00%
¥ (LOF) C
&t 15,080 7,805.56 | 1,228,641.98 1.04% | 116,479,206.82 98.96%
8.2 R LHESHTHLEFAA
EZ=Z L% (LOF) A
Fe A NZHR FE0E (4 b7 T R L 45
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1 Tk 800,209.00 7.13%
2 s % 28 541,100.00 4.82%
3 R S 516,774.00 4.60%
4 SR 303,108.00 2.70%
5 fA] 7k 2 271,800.00 2.42%
6 MRAER 259,900.00 2.31%
7 JFEN 256,800.00 2.29%
8 Zim 211,579.00 1.88%
9 T 200,000.00 1.78%
10 2R 170,000.00 1.51%

e Ph S B ARYE h EESR B0 45 5AT R ST A FIERIYI 7 22 = SEOE) 44 i

8.3 IRESEHARMIN BFFHFESHHRL

i H 1 B ) Fra a4 7 3 4 B A EL 451
ESpYEIN ¥ (LOF)
AR 1,754.65 0.00%
A
HEEHNFTAE NN
BN S5 (LOF)
R A '*mﬂﬁf@ 80.45 1.98%
&1t 1,844.10 0.00%

8.4 HIREESEHAR AN RFFA A HAZESHBUS B X F KE

5 B RS BB RIOEOR X (T4
[FZR ORI S (LOP) A
RAFHHEAR K A
SHYRBIFI NI | HREMAIES (LOF) ,
Ft AP 4 C
it 0
[EZ= AR RS (LOF) 0
A
RIEGHE R ATT | FROAURE (LOP) .
e = C
=it 0
o FHRE S HET)
AL 1)
5 H | ERAMBIRE (LOP) A [ EZRANRIEE (LOP) ¢ |

L
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HeAFAEMH (2016 £ 11 A 11

WAL (2016 5 11 1 225,752,502.31

H) R i

AH A A HAA) 3 4 17 A A 105,594,211.92 -

AR A B 4 S HR A A5 49,767,250.08 4,528.64

W AR HHIE S e S [R5 37,658,141.84

AR W FE &R A2 sh 4y A0 - -

AFR A HH A AR B 4 4y B i A 117,703,320.16 4,528.64
10 ERFH4HER

10.1 &M HRE ARSI

WG, RESTHEMHFRE ARZIIL
102 HE&EHA . BEFREANEIIEZSHERTNERANERS)

WE N, AEGEHINREAEERANEEG),

REHIN, ARESTEE AT TIRGREIT IR AERERANFZD),
103 AEEFHA. EEUT=, ESFTELEHIFR

RGN, AFEETCW KN A FHEEE A FESIEE A Em RN S ARG ERA . e
FA B ENL AR HIVR A FI .
10.4 FEHFE RIE B R

WP, AFE S SN L
10.5 AFESHITH I STHTHES g

AN, AT S PR TR 55 A2 TINS5 Fou i He KB T R ST S5 B CREIRI 8 &
OR
106 FEA. EEAKERREEN R ZEERLTTSHEN
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