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7B G THI G ) R SR URE M R AT %, I TR B R AL & (K 5 05 VA IR IR k4T 5
o ARFEGRA BRI R RER > Rl 5 Mg R AN TS, AR SN LA BTSSRI
TR AEAR KR BE FHSLF i ISR AR o AR T G R (R SR BRI W 7= 1 BN HRAT A 4R

1 PRE 4 M S5 AT a5
% 49 T3k 69 7T



[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

6.4.13.4.1.1 R R K D

B NRMG
AHR
1A 1-5 4 54D AitE &1t
202246 A 30 H
e
HUTAEER 75,166,856.09 - - - 75,166,856.09
FHRES 42,106.25 - - - 42,106.25
N i 1,034,213,489.
B R et - - 582,690.05| 1,033,630,799.29 2
AL ER D R 2,379.97 - - 2,114,619.67] 2,116,999.64
o 1,111,539,451.
B st 75,211,342.31 - 582,690.05 1,035,745,418.96
32
ik
INZRECAEIFY - - - 3,335,103.55 3,335,103.55
MAT RN FR M - - - 844,900.43  844,900.43
NATFEE 77 - - - 168,980.08|  168,980.08
AT R 2% 3% - - - 767.47 767.47
AT F B - - - 2.69 2.69
oAt A7 £5 - - - 312,780.21|  312,780.21
4,662,534.4
ff Tt - - - 4,662,534.43
3
1,106,876,916.
T R B 75,211,342.31 - 582,690.05 1,031,082,884.53
89
LEER
20214 12 A 31 14EPLAH 1-5 4F 54D,k At E &it
H
B
. 116,784,441.2
B 5 116,784,441.29 i i | 116,78 i
i R S 232,866.25 - - 4 232,866.25
7 R ARIE S 52,823.33 - - - 52,823.33
N e 1,122,876,891.
oAt P - - 41,122,876,891.26 o6
HoAh B = - - - 22,452.40 22,452.40
I IR R A 3R 3,953.05 - - 1,598,912.05 1,602,865.10
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[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

1,241,572,339

Bt 117,074,083.92 - 41,124,498,255.71
63

ikt

A I [ 2k - - 4 2,971,792.71 2,971,792.71
AT N F - - 4 1,029,687.18 1,029,687.18
NATFEE 77 - - 41 205,937.45 205,937.45
HoAth A7 £5 - - -1 556,728.98 556,728.98
G - - - 4,764,146.32 4,764,146.32
1,236,808,193

) 28 fgh kP e 1 117,074,083.92 - - 1,119,734,109.39
31

TE: RAPFRAASE G T KA EANE,  FF% G 2000E A R FHE 4 B s3I0 H 2,
BHFLTK.

6.4.13.4.1.2 FZ X B EBURR AT

T2022 56 H 30 H, REEFFA M G PEG I A SUANE b2 415 5 7= 1 EE 1 0.05%( 2021
12 H 31 H: 0.00%) , FubiisgFZ 22 shnt T A £0% 5~ JoE KR (2021 4F 12 H 31 H:
EIDRE

6.4.13.4.2 SMC R
BN RS A2 Fi5 < i EL A 28 SO (i BOR SR B gt DR AN R AR i A AL e sl i KB . A <
HITA B St AN R T i, BRI TS B R AN XU .

6.4.13.4.3 FHAhMHE XU

A AR A% XRS84T 475 4 T B 2 Fo B B SR I 45 90 2 R Bk T 3 R 3 R AL LA
(¥ T S A A DR R AR B R A S B (R o AN TR B T BT B SR, T TR M £ A A A IR
R SRIE T AN SR AT 4R B 28 G USRS R B Sm,  R] RERIE THE S T BRI sl 15
M o

B G I R LA I 3 U AR A N RS IR, T 42 HR R 45 T o 4305 44 LU AR PO 2 5R
HHATH P HE . MAh, AREEESE NG HX A S PR FRER O sehiin i, Sz £
T BT W0 3 AT KUK B, E037 VaR(Value at Risk) 5 b2 Rl 12 2 56 4TI I f49 76 1A KUK
S AT HE 0] PR FEAT BRERANZE ) o
6.4.13.4.3.1 HAhMHE KUK O
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[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

SRURAL: NIRRT

AR EER
2022 £ 6 H 30 H 20214 12 A 31 H
TiH b S b I 4 B
NI HHE L Ny I IKIEN HE L
(%) (%)
1,033,630,79 1,122,876,891
T o e s — R % 93.38 90.79
9.29 26
T oM E s — e %
T oA T — & R
RTAE S b ¥ = — BUE
HoAthy
1,033,630,79 93.38 | 1,122,876,891 90.79
&1
9.29 26

6.4.13.4.3.2 FAhA#E XS FRIBUR AR T
iz ol & Ll e Sk v A 1) HoAth T 3 A S ANAR

X% AR R H 2 4 T HE I
SN (A N0
AH IR ARG AR 5 1 AR 5l PN AEREE
Gl
2022 %6 H 30 H 2021 £ 12 A 31 H
WP S EEAE FTF 5% 14 Hn¥) 5,332 W) 5,719
Mk G LA L T [ 5% /%) 5,332 M%) 5,719

6.4.14 A fotME
6.4.14.1 &R TEARHETERITE

NRAMETH RS RITRIZUG XA et E TR 5 B RSO BT & A IS

JERRIE -

R MRS B EER TT BRI
BRI BRER — R U B M OG5 7 B 4 5 B 1R B TR AT LR (R A
BRI MRB P B AN AT IS R A

6.4.14.2 FEKUARNMETENES#M TR
6.4.14.2.1 ZERER T EKA RWHE

5 52 T3t 69 7T
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Bfr: NRMo
A SR SR 2 7 AR
2022 %6 H 30 H
F—EIX 1,031,745,843.08
FREIX 724,221.86
FEEK 1,743,424.40
&t 1,034,213,489.34

6.4.14.2.2 A RYEFTE EKIE M E KT

AT g DL B R YO 1) R R S UK 2B H DR\ 2% J2= U M) e ) I

XIS A 5 i L ISR AN SR, 45 B E RS R 22 5 NG ER (RSB R A5 I (32 5 A
WER) BUR TARAIF AT O, AR A S THEM 0 255 R IEER H A 52 5 ANHER 18] &
PRAE SO TRLR AN SR B R AN T I A~ SR B AU S — SR U0 AR AE Ak A 1A 5 b R (AN o] O 4 A AU

TR ROERIFTRERE, MR A RME R B S — R R 5 =

6.4.14.3 FERFERHI LA A oHETHE R SR TR A3

Eﬁ\o

12022 %6 A 30 H, AEERFAIEFEMLLA RN E TN LM T (2021 4 12 A 31 H:

).
6.4.14.4 AUAA M EHHE A& T BRI B
ANCAS SRR B T 1) G R 8 7 AR 7 5t 2 T 58 7 AR IR L A 4 i 47 £5%

fEAHZEIRN

6.4.15 HBITHBM T S THRER T Z i B AN IR
B BT DU TR H A SE G0 7 B 0 At = 2 I

7 BRAGHRE

7.1 HREESFET=HEHER

HI T E 5 2 fe

ERERAL: NIRRT

3 BT I B
1 (%)

[EEN
)
EX
%
o5

1,033,630,799.29

92.99

y
=
&=
]

1,033,630,799.29

92.99

o
B
e
Py

3 [ 78 YA 7 5 % 582,690.05

0.05
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Horp: fige
PO SIS - )

582,690.05 0.05

4 nEEEE - -

5 SRATAE SR - -

SR _ :
v SR I 5\ B
7

7| SRR it

g | SApEmy

9 | &if

o
H

o

75,166,856.09 6.76

2,159,105.89 0.19
1,111,539,451.32 100.00

7.2 MEMAREATIL D RABR B EA S

7.2.1 BEBRPARETU O ROBRERRAS
SHERAL: NIRRT
ok e < B R L A
(%)
G 7 NN ON: N4 - -

(N NRHE

R

il b

721,906,050.63

R 70 VR SOKA = ARl

S N4

R FEE

46,972,915.12

ALilis . A hEAIRELY

I | ® |m |m |0 |w|>

1 R ROl

5 RAR . A AIE R IR S

[

B4

B =l

AL GAN R 55 Ak 55l

FHAWT FORBAR R S5k

166,946,928.85

KA PRI L0 B

JE MRS« BB AR IR 25l

v |0 |Z | |r |R

#AE
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T2 TAE 90,726,522.66 8.20
R |XCtb. R E AR R

wn
NN
¥
o)

1,026,552,417.26 92.74

p
:F

7.2.2 BRBHEAREITW RO ERBA S
AL NIRRT

FAAHE LB
%)

S
B

%

A5 GRIESl ~IeiE

Y

P o N O N
PRINIA

hilig b 5,336,916.17 0.48
HLp. #O BR BOKAEF=RIBE R
pe:ss

R A E 66,714.74 0.01
SIS A gAY
A A

SRR AR RIS 703,440.78 0.06
Gl

J el

AT AT 55 R 45l
BB A AR S 518,378.57, 0.05
IKAH L PRI I A PR 243,311.08 0.02
JE B SS  ABFEAN A R 5l
HEH

TPARMRESTAE 209,620.69 0.02
AR AR E AR

T | ® |m |m |0 |w|>

[

»w | |O |v |0 |z |2 |r X

22
e

&3t 7,078,382.03 0.64

=

7.3 BARIEA St E G E SR E LN R B BTA B B 4

7.3.1 HIRBEIRFZ A RMHE SR SR FE LI/ NEF R TE BRI 4
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[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

SRURAL: AR TIT

o JE 4 Y 7
e | REA JIE B A4 R g (k) AVIRKIED
H LA (%)
1 603259 2 A 909,293 94,557,379.07 8.54
2 600276 T 5t = 24 1,745,184 64,728,874.56 5.85
3 300760 LR ETT 197,623 61,895,523.60 5.59
4 300015 % /KR A 1,074,754 48,116,736.58 4.35
5 600436 A 125,161 44,648,683.53 4.03
6 300122 BKEY 341,697 37,931,783.97 3.43
7 300142 RAREW 746,598 36,127,877.22 3.26
8 000661 KA =B 140,823 32,870,904.66 2.97
9 300347 TR 246,258 28,184,228.10 2.55
10 600196 HREKRY 523,389 23,076,221.01 2.08
11 300896 HRE 38,413 23,048,184.13 2.08
12 002821 e 69,235 20,008,915.00 1.81
13 000538 =M AY 316,677 19,124,124.03 1.73
14 600763 IR RT 103,475 18,050,179.00 1.63
15 002001 B RR 756,850 17,263,748.50 1.56
16 600085 A4~ 5 318,046 16,818,272.48 1.52
17 603392 TiZ=EH) 106,421 16,527,181.30 1.49
18 000963 HEIRIEZ 356,385 16,094,346.60 1.45
19 300759 FRIEA 168,250 16,020,765.00 1.45
20 300595 KA AR 207,758 11,881,680.02 1.07
21 002007 =2 475,248 10,835,654.40 0.98
22 002252 iRt 1,815,600 10,766,508.00 0.97
23 603456 JLNZGL 207,300 10,717,410.00 0.97
24 603882 SRR 126,900 10,475,595.00 0.95
25 300529 LA 200,156 10,185,938.84 0.92
26 300003 RYERIT 538,104 9,992,591.28 0.90
27 688050 Z ST 42,684 9,569,752.80 0.86
28 600521 G TN 416,099 9,445,447.30 0.85
29 688301 28 S BH 19,875 9,401,670.00 0.85
30 600332 Azl 292,678 9,245,698.02 0.84
31 688202 eSSl 26,628 9,043,135.08 0.82
32 688185 A 45,187 8,995,827.96 0.81
33 002603 PAUS 25l 363,914 8,843,110.20 0.80
34 601607 iR 479,908 8,676,736.64 0.78
35 603127 HRATH 2 72,540 8,255,052.00 0.75
36 002422 BHE 25l 435,278 8,139,698.60 0.74
37 600161 RInHE 334,048 8,110,685.44 0.73
38 603939 mF4j 5 152,512 8,057,208.96 0.73
39 000423 AR B T fisg 216,836 8,012,090.20 0.72
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[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

40 002030 K22 B R 455,480 7,829,701.20 0.71
41 000999 EiE = 173,616 7,812,720.00 0.71
42 300676 He R LA 108,806 7,801,390.20 0.70
43 688139 IR 105,128 7,656,472.24 0.69
44 600079 N1 ] 466,871 7,469,936.00 0.67
45 002044 E AR 1,314,414 7,321,285.98 0.66
46 688298 RITHED 63,314 7,227,293.10 0.65
47 002223 NN 280,674 7,202,094.84 0.65
48 300725 2R 71,000 7,028,290.00 0.63
49 300558 TEZy, 115,028 6,993,702.40 0.63
50 300244 2z 217,451 6,762,726.10 0.61
51 600566 GENZlk 238,100 6,466,796.00 0.58
52 000513 TR EE ] 177,798 6,438,065.58 0.58
53 300357 TR 123,033 6,401,406.99 0.58
54 600867 WLARE 605,223 6,258,005.82 0.57
55 600380 et 492,469 6,081,992.15 0.55
56 000739 R 2l 285,900 5,900,976.00 0.53
57 300832 el 129,640 5,848,060.40 0.53
58 603233 Kk 179,105 5,605,986.50 0.51
59 603707 BRI A 190,956 5,384,959.20 0.49
60 002294 (ERES 188,960 5,309,776.00 0.48
61 603858 KM 24 266,857 5,259,751.47 0.48
62 300677 PERIETT 204,460 5,185,105.60 0.47
63 688289 XA 173,456 5,136,032.16 0.46
64 002019 LR 342,599 4,789,534.02 0.43
65 600511 ] 24 i 17 166,563 4,460,557.14 0.40
66 603658 ZEAY) 90,396 4,419,460.44 0.40
67 300630 L 1) 2 123,790 4,351,218.50 0.39
68 600998 FUNIE 342,408 4,078,079.28 0.37
69 600535 K+tHhH 384,055 4,036,418.05 0.36
70 688029 R 45,518 3,969,169.60 0.36
71 603087 HA=Z5 77,014 3,694,361.58 0.33
72 688520 i 41 66,848 3,458,047.04 0.31
73 301047 A M 23,780 3,084,979.40 0.28
74 688198 AT 25,059 3,055,193.28 0.28
75 600299 2T 183,674 1,759,596.92 0.16
76 002653 HEER 78,700 1,267,857.00 0.11

7.3.2 RBRBFE LA SRHE SR SR = FE LI/ NEF R TE BRI 4

ERERAL: NIRRT

i 22 A4 R

HeE ()

CE AR
EEL51(%)
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[ 72 EEBE 25 PAAT WARBUIE SR 0 B 42 2022 4 iR 5

1 301238 B 2 HT A 24,207 897,448.65 0.08
2 688297 e AL 15,717 835,830.06 0.08
3 688120 R 3,014 748,677.60 0.07
4 688349 ——HfE 15,280 622,660.00 0.06
5 688047 TRt 6,119 563,865.85 0.05
6 688262 R 7,129 340,409.75 0.03
7 688238 GIPIREELY) 12,836 325,007.52 0.03
8 688400 wot 13,111 287,524.23 0.03
9 301302 R 4,651 282,999.62 0.03
10 301175 R R 63,694 243,311.08 0.02
11 688119 AR it 33,327 233,622.27 0.02
12 301239 i R ) 5,747 193,386.55 0.02
13 688209 i YN 6,822 188,150.76 0.02
14 301286 BRI 7,839 176,722.11 0.02
15 688251 AR T 3,392 141,853.44 0.01
16 301136 EEEaniva 7,172 141,575.28 0.01
17 301220 A A 2,849 121,230.27 0.01
18 001270 ik & B 568 57,481.60 0.01
19 301217 ) s ] 3,159 46,847.97 0.00
20 601089 V] 1,749 36,816.45 0.00
21 301177 11 BT Ay 410 30,422.00 0.00
22 301215 R 4,743 30,307.77 0.00
23 301216 EIR ) 999 29,810.16 0.00
24 001323 BBy 573 28,111.38 0.00
25 301207 M2 485 27,363.70 0.00
26 301219 it 2 A L 274 24,062.68 0.00
27 301096 B2 272 21,488.00 0.00
28 301263 B 682 21,401.16 0.00
29 301187 KR HLS, 876 19,745.04 0.00
30 301101 B 48 371 19,043.43 0.00
31 300834 BRI 631 18,948.93 0.00
32 301221 JeREAE R 280 18,152.40 0.00
33 301162 e H#r 334 18,072.74 0.00
34 301153 RN 398 17,504.04 0.00
35 301123 ZEARHT 656 16,655.84 0.00
36 301103 Al FGHR A} 507 16,234.14 0.00
37 301120 BRF A 1,032 15,985.68 0.00
38 301166 ey o 253 14,891.58 0.00
39 301168 8RB 329 14,831.32 0.00
40 301117 GRS 262 14,263.28 0.00
41 301190 HKBHE 575 13,644.75 0.00
42 301100 RO 599 12,926.42 0.00
43 301199 LR 402 12,880.08 0.00
44 301179 HFRR 295 12,038.95 0.00
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45 301097 RuBEST 249 11,909.67 0.00
46 301116 a0 577 11,805.42 0.00
47 001268 B E k% 409 11,337.48 0.00
48 301108 AR 280 11,079.60 0.00
49 301111 BHE 379 10,392.18 0.00
50 301196 MERIRHE 271 10,167.92 0.00
51 301222 W e 332 9,614.72 0.00
52 301135 Hity (il R 338 8,875.88 0.00
53 301138 RGN 285 8,763.75 0.00
54 301193 KIRHS 297 8,063.55 0.00
55 301158 T T Ay 379 7,724.02 0.00
56 301198 HIEAT 341 7,689.55 0.00
57 301279 SIERHY 296 6,751.76 0.00

74 WEHABRES R AGHERRS)
7.4.1 RUFENSHUE HHHIRE T HE 2980T 20 4 KB A
GRS ARt

o AR L 4
¥ Ji SR AR JIE 2 A4 R ZN S YN FE A LA
(%)
1 688185 A 8,765,460.87 0.71
2 688298 KITHEW) 8,753,796.15 0.71
3 688050 % HIEST 8,358,718.23 0.68
4 688301 28 S B 8,336,616.41 0.67
5 688139 HIRAED 7,940,502.30 0.64
6 603259 2 A 7,804,264.16 0.63
7 688202 i g 7,033,331.86 0.57
8 600566 GENZL 7,019,310.00 0.57
9 600276 T 5t R 24 6,508,590.80 0.53
10 688289 XA 5,523,512.56 0.45
11 300760 R {Fg 5,167,801.00 0.42
12 600436 AP 3,838,761.00 0.31
13 688029 FA T 2 3,799,506.56 0.31
14 688520 PR 4 3,613,922.07 0.29
15 300122 BRAEY 3,263,482.00 0.26
16 300015 % R ARE} 3,262,247.24 0.26
17 301047 SCRAM 3,229,906.70 0.26
18 300142 RRAEY) 3,181,865.00 0.26
19 688198 fHI ST 3,127,382.22 0.25
20 000661 KA = 2,578,310.00 0.21

T SBANEHUE RN M (RSN TR LU ) 151, A B 5 A

% 59 T3k 69 7T
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7.4.2 RTSEH SHUE I RIS B E 2980T 20 44 KBB4

SRERAL: NRTIT

R 4 T

F5 i SRS Ji SR A PR AH] RS A 7= A LA
(%)

1 300601 A 10,880,195.48 0.88
2 000516 N2 4,886,892.67 0.40
3 300009 ZREY) 4,715,598.08 0.38
4 300482 Ji#AY) 4,664,219.16 0.38
5 600201 LAy 4,356,438.86 0.35
6 600518 ST JE3% 3,526,504.98 0.29
7 300685 A1) 3,488,939.40 0.28
8 300463 B 3,445,240.70 0.28
9 603883 ZHG 3,427,073.82 0.28
10 002727 i 3,312,233.27 0.27
11 000403 IRIRAED) 3,173,938.00 0.26
12 002382 WY 2,777,413.52 0.22
13 002399 T B 2,373,479.40 0.19
14 002773 RESLZGL. 2,305,061.64 0.19
15 300841 A 2,289,109.50 0.19
16 603259 2 I A 1,915,804.00 0.15
17 300869 AR R 1,646,051.90 0.13
18 601728 [ HfE 1,623,325.32 0.13
19 300760 L EG RS 1,360,976.00 0.11
20 600276 TE 5t R 24 1,244,343.00 0.10

T S GAUL L A A (RSN TR LSS D) 1A, A B 5 9 -

7.4.3 ENBERIRA BB B HBN B8

Bhr: NRMG
SENBEE A (A SR 178,020,870.68
SEH RSN (R3S B 99,900,542.09

TE: SRR S BRI H% S S s

FHRAE 5 3

7.5 BRI MF D RE BB A S

WAL U ) ], AFERE

ERERAL: NIRRT

Fes 7% Al

ik

SR EEE
(%)

1 I R 157
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2 | ST
3 e g
Horpe BUORME: SR
4 Ml fizE
5 A G S Rk 5 5
6 A S 4
7 A (I A #fi) 582,690.05 0.05
8 [F) Ml A ER
9 | Hfth
10 | &it 582,690.05 0.05

7.6 BRI A SRMHE B ST P E LB/ HEF B BT T4 SRS 1 3R A 4R

SHERAL: ANRMT

B S A gRarE
75 (e AR E] 7 2K #iE (5K) NRME
L H1(%)
1 123145 24 A5 4,169 582,690.05 0.05

7.7 FARIEA FAME G EE S B FHE LR/ BB SR SCRAE SR L 3 B 4
ARSI AR T WA AR IFAT B ST RS

7.8 WEWIRIEA RHME G FE S F 8 BB/ N HEFF BT T4 Bt &R BB B 4
AEEE ARG RRFFA IR

7.9 HIRIEA FMME b ZEE B EHE R /NHEF BORT LA BUES 3 4
ARG AR WIRARFFABGIE

7.10 EHREEES B R IIEGUHR 5 1B R U

AFE AR I AR B E G0
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7.11 BBHAWRE M

7100 ARG WA B AR AT T A2 UE SR 0 RAT A (BReIRARA A B B 80 SHUIEE RSN &
AR IS R A AR S g H AT — 2 B AT ST, AT

TRAREN A FAS B DN AR R SRR AR L 08 D SRR e R B AR e h, A7 AE DUR Pz il s — 2
RRFRRFPAT AR, ZRBFIREEHAZIN, LR EIER R EEEER SRS R4
BUESF A TR

GAEWR A S, ARESE N LR A RS2 T AT T KBS TR T, IR LR A FAEAE
R o) RIS 2 ) 8 PR AN I 4 i R AR E K SRR, R R B R AR R 7 AR S R
ARHE L BN K IR BERS %A FEAT BRER T T o

7.10.2 FEGRBI AT AR, B B TR AR IR R R R SRR A R L

7.11.3 HR Al B T =1

#

&

B NRMIT
Fs 2475 &8
1 7 H PRAE 42,106.25
2 WO SR
3 JSZ UL il
4 VLV @RINSS
5 JSZ AT FR 2,116,999.64
6 HoAt REHRK
7 542 H)
8 oAt
9 &t 2,159,105.89

7.10.4 AREA WAL T8 B R T e i 4
AFE G AR A IR AR A AT 5 A AT R e f5e 05

7.11.5 R0 48 B Fh AR IR B2 R 1F L At B
7.115.1 BIRIEBBF A2 RE P RUE 2R EOLR A
AT AR IR TG TR B AT 44 ISR TP AN AE SO 3 PR DL o

7.11.5.2 BRI E A F 42 R 22 P A A T SRR B Il iUt BB
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SRURAL: AR TIT

WEZPRE D H | HREEESF | REZRE
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