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RS N FEEGE T NAESE 5 BN AE G 3 T BHEARGUHEAT 7 70 oAl . AR RT3
TAEASE G AR N BT, BRI S BT A SR (5 AR AN R . RIS AERE 5 BT AT I3
Gy ¥ VA B IE S5 B i 45 5 IR ST A W 38 5y % T 58 BUIE 7 SRR 0 B, AN 4 A S8 R
RS 5 1 REIES A5V 55 Al I %07 RIIES A 7 RS, ARSI S8 1SS IES
DN FV LA BE JT AT 7 6 BB A 5 R N, AR A [ A5 5 A ) S AE 5 A
EHIFHATHAREE, BRI A A Bl 1R KRN A, B RS FTREIER AN 7EARAT
6] [E) L 77 3 BEAT 38 5 1 34068 58 5 6 TF- AT 155 FH PR Ak X IE 25 52 007 203 A7 B o] DA A 2 A 45 FH R
Ko

AFEGIFEE NN T A5 RS B RS, 8 I e % SR A5 P S 0P A R A% I 55 R AT
NHAE AR, B - B A2 U0 XU -

T 2022 46 H 30 H, AIEEGFAEHKRIREHIY 0.00%(2021 4 12 H 31 H: 0.00%).

6.4.13.3 JBhik KK

TRANE R 2 16 AR JEAT 5 Bl 7 B DGR LS5 I8 3 B8 G A B 1 XU . AR B KU B M X
ok B R S R A AN, BT S BRI, SRR GAE DL N A S, BUK
SERCR TP AR, DT ol A <8 15 T8 A 45 WAL O 25 s 14 8 5 S 2 PR XU

T 2022 4F 6 H 30 H, AKES K 1) 2Rt U5 & 2240 E 2 H B — A4 H BN BAGT
S, R BE ] A E (1 55 ) TG [ E B H HANTEE,, PR T AR ARED A AR A B & 20 B S 4
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6.4.13.3.1 & HIN AT S H A = MR 3 XKL 57

AFE R B AAE I GE E AR PR AR IR (A TP BRI R SR AR S ia B HINED) S (A
TEEEERTT TR IE F7 4% BF e Im a) 1k RS B BRI ) S VR R R SR AR 6 4 21 5 W3 7 PR sl 1 XU i
TR, ST RS B I AT A SRR A B RR AR . VR S SR A B 5B A L A A
S A AE RN 5] A AR L RE ) B 255 PR bR S5 s ML FiR b R AT 457 52 10 M U A 23 A

AREE G PR P IESFEUESF R 5 P L7, HeRIRIHEARAT (M FME 3552 5y, 70 5 < B2 7 Il
P 32 PREIANBE LRSS WHTE 6.4.12, BhAh, ANK: 4 Rl S w0 4@ v = 7 N
FLHBE G NN T K, e PR — A 3 G4 B R A ol . ARG T3R5t 1
TANMESZ RGBS TH AN 2 8 5 ™ 1B 15%.

[FJAF S AR ik < F) i < B NG5 & B 23 50 [ M 52 5 O B3 H 552 Sy 0t PR s 1R 78
JE UK AZ Z o - (00 S8R« A4 B 0 RAT AT /KP4 HEAT b B R BRI A 5 7 p O HE N B, BAK
X AN BRI AE 5 % TSt A2 5y A0 B8 A B F AT B 285 I B S it ™ A B A Ik < I [ I 52 5 O B
PR FIAE Gy 0t F RS o b Ah, AN 4 1) G BN S T 308 R D48 5 Jo P 5 B 5 AR i 4
sty FR B SO G A K e Bt B UK L 5 A AR 3 DA ORI i % 2 Fe BTS2
W IE SRR B8 ™ i Kb BRI 2 )€ B HAl AR 28 0 FIT R R I AE G i), Wl
25t ) B 5 SR 5 < (R 24 58 A S DR A — B

6.4.13.4 T XK
1732 XU A2 F6 35 4 T 5 4 T L K02 e (8 BRA SR B3 1 IR T Ak T 3 45 280 i TR R (R AR B
R AEBEEN R, LGRS . AU AL A A SRR o

6.4.13.4.1 FIRRK

M 2 IR A Fi < i T R 2 SO (B BRI <5V 1 52 T 3 R 3R AR sl i R A e sl B XU o ) R Utk
G T RIS e T TR 2 LIRS BN RE R R AR, Hr i s R A G i TR R I
AN 231 18] 35 RO T 27 R 23 B R U N0 T R SR IS AT R M 1) XU o A 2 < PR 5 < BN i BT
7 4 TH NG ) P AR SR M B Y EAT W, R T R 5 W 2L 1) A S5 7 v s R e IR R4 T
o AFEERA SR RRER > R Mg R A BT R, BRI AT S RN e B TE ) L6
TR AEARKRLE LML T iR %Al . A SR MR RGUBME S R ZONEAT AR A HIE
& BT 8%

6.4.13.4.1.1 FJZRRKyHE
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[ 28 HHIE BT 52 5 BT GRS BOIE TR B 3 & 2022 4 iR i

Bfr: NRMG
AR
1EELLY 1-5 4F 5 4F L) I AR &t
2022 £ 6 H 30 H
R=re
AT 10,524,718.49 - 4 10,524,718.49
i N 380,280.03 - 4 380,280.03
HHARIE S 346,277.69 - 41 346,277.69
N o 1,402,960,525.
o ARl - - 1,402,960,525.25 o
MISE H K - - 1,575,387.62| 1,575,387.62
INLAgi el - - 64,817.50 64,817.50
HAh 5% - - 28,822.82 28,822.82
s 1,415,880,829.
#Hre it 11,251,276.21 - 1,404,629,553.19
40
ik
AT N F - - 539,243.61]  539,243.61]
NATFEE B - - 107,848.70|  107,848.70
N A2 ok - - 1,632.16 1,632.16
HoAt 471 £52 - - 4,528,015.71 4,528,015.71
5,176,740.1
UikTsean - - 5,176,740.18
8
| 2R R ok 1 11,251,276.21 - 1,399,452,813.01/1,410,704,089.
22
AR
2021 4 12 A 31 1A 1-5 4 54D AR it
H
e
AT 11,715,566.66 - - 11,715,566.66
S D 634,093.79 - 4 634,093.79
FHAMES 286,486.45 - 4 286,486.45
N o 1,381,249,807.
A Gy M A b vt - - 1,381,249,807.48 18
IR B - - 359,278.81]  359,278.81]
HAh %= - - 1,871.72 1,871.72
. 1,394,247,104.
e At 12,636,146.90 - 1,381,610,958.01
91
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[ 8 HHIE PR 52 5 BT TR U B0 7 50 B 6 2022 4 Hh I A

B 45t

NAHEH K 102,711.42 102,711.42
AT N F 532,549.91 532,549.91
NATHEE B 106,509.98 106,509.98
HoAh A7 £5 3,780,809.52 3,780,809.52
G 4,522,580.83 4,522,580.83
1,389,724,524

TR BB O 12,636,146.90 4 1,377,088,377.18
08

TE: RAPRAAITE GG KA SCE,  FFE G20 00E A R FHE 4 B s3] 3 2,
BHFLTRK.

6.4.13.4.1.2 FZ XS Uk BT

T2022 56 H 30 H, REEFFA M G PEGIFH T A SO E b2 415 5 7= 1 EE 1 0.00%( 2021
12 H 31 H: 0.00%) , FubiisnFZ 22 a0t T A £0% 5= JoE KR (2021 4F 12 H 31 H:
EIDRE

6.4.13.4.2 ML K
AN R 2 16 4 il T B fo (il B AR SR 4 3 B R ANV SR AR 5 i R AR e sh i UKy o A4
(A %0 Je St AN R i, BRI TE B R AN XU «

6.4.13.4.3 F Al #E KUK

A DA 2 i < BT R < i T L 0 8 0 B BRI < U PR B T 3 R R RSN LA
(RT3 A DR R AR B T R A S B R o A G R BR BT T ac B IS, BT T G (9 FL AR AN A X
B RVE T BAANIE SR AT 1K B 2B B DL BCR R S U 5, AT e SRVE T UES5 17 3 R 1A 3 1 52
Lp

AR T BT AL A 1 23 HA AR LA AN A% XU, TP 2 BRI 445 ) o 0 2L 45 LB Fr) 22K
HATE RS . A, ARENESEENGHNARESREE IR seiilii, eleh2
T BT VRN S AT KU A, 095 VaR(Value at Risk) i 25 Sl I ik A% 32 4 T I FROVES 78 1 ks AL
S AT HE 0] PR FEAT BRERANZE ) o

6.4.13.4.3.1 FHARM#EXES O
SEasr. NRMT
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[ 8 HHIE PR 52 5 BT TR U B0 7 50 B 6 2022 4 Hh I A

AR AR
2022 46 A 30 H 20214 12 A 31 H
i H 34 Bt P ot o
AR E FEEHE L n e TE
1l (%) (%)
1,402,960,525. 1,381,249,807
T o a3 s — I R 99.45 99.39
25 48
T o Mazi s — el %
T MEM%r” — e B %
A SRl e — BUE B
HAth
1,402,960,525. 1,381,249,807
ann 99.45 99.39
25 48

6.4.13.4.3.2 FAhA#% XS PSR T
T iz Bl 45 L B S T o (1) HoAth 117 37 28 B A A

X P AR AR H B 4 0 P I E LY
SR (A NI
AH IR ARG AR 5 1 AR 5l PN AERER
Gl
2022 %6 H 30 H 2021 4¢ 12 H 31 H
WP S EEAE FTF 5% N 6,796 1 n#) 6,750
Mk G LA L T [ 5% /%) 6,796 /%) 6,750

6.4.14 A fotE
6.4.14.1 &R TEARHETERITE

NRAMETH RS RITRIZEUG XA et E TR 5 B RSO BT & i IS
JERIRIE -

S JRIK: AR B R IE R T R T B AR o

BRI BRER — RN B M DR 517 B 5 LR BRE) B PO R B R A

SRR AHSRTR P B AN AT I A

6.4.14.2 HFEKUARNMETENESB TR
6.4.14.2.1 ZER&EMTEKARIE

pz: NRHIT

A IR IERA =B QY)Y AR
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2022 % 6 H 30 H

R 1,401,018,127.52
F R 724,221.86
B=EIR 1,218,175.87

&t 1,402,960,525.25

6.4.14.2.2 A SLHHERT)RE B KB I E KA Z)

A HE 4y LA S E IR IRV 0 (R S TR AR N5 J2 TR T P A

SFTAESRAE 5 B TR G5, 5 I B KSR B 28 5 ANVl R (B ok ik A5 e 1O 32 5 A
WEER) BUR T ARA T RATEFE M, Ao AL TIEMH 258 5K EER H WA 38 5 AT R I &
W5 U L A D SR 23 1 A SRR BN B — S22 s AR A (8 8 8 v SR FH F AN ] i N AB %
TARMAERERFRLEE, 52 MO BRCERGIR A SUNME R R 5 = B R =R K.
6.4.14.3 JEREEEIKIUA RMHETHR ISR T AR HH

T 2022 46 H 30 H, AFGARFFA AAFELN LA SUUHETHE R e/ 53 (2021 4F 12 F 31 H:
7).
6.4.14.4 AUUA e ETHE SR T B IRAESC BB

ANCAS SO B 5 1 4 R 0 7 R 4705 T B RSOGO A b ot K IAME 5 2 fo i

EHZERAN.

6.4.15 HEITEBEM T &THRE T UL F AR

(1) HEHEHK

T 2022 bAAERE, ARG I RSB AN S AT 1,137,626,939.14 7T (T 2021 AFRE, AKE
& IWFE S AR BTN 2,743,019,115.90 TG, Hr A FE AR IS A A HI K 771,879,452.60
JC AT LABL 4 STAS I R W SR 365,747,486.54 T (T 2021 ARAE R, 4 DL B SE SCAT K H I AR

1,849,491,357.50 Ju A1 LB 4 S A 1 FR WK 893,527,758.40 J6) .
(2) BrIEEE WAL, BT F6R H AR S T0 7 Z U0 1 Hoph = Z 0,
7 REAERE
7.1 WREEEZHEBMR

ERERAL: NIRRT

b3 4 BB R
5 T E b
75 gE| KR Bl (%)
1 GRS s 1,402,960,525.25 99.09
Hor, REE 1,402,960,525.25 99.09
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[ 8 I PR 52 5 RO TR U BOIE 7 5B & 2022 4 S 7%

2 He P - -
3 I 5 Wi 2 PR - -

shs % - -
i SIS : :

5 S RATA AR - .

6 SN IR 4 s - -
Forpre SEH =X 1) SN GR  4x fi ] ]
A

7 WATHEANGE B &M &S 10,904,998.52 0.77

8 Hoph % 11 5% 7 2,015,305.63 0.14

9 At 1,415,880,829.40 100.00

E: (D BRG] IR B ARG E RS E

(2) MWW, AIeS 5FRNEIES D5 558 R ARG S IR, 2/ BRI
TR L B 23 RIAR SR XS e 24 | o B R SRR A Z i AT 8 B, R G i - S BT, A
FAAE NS S ik S A AN IE 252 B g s G L. RS HIR, ARES 55 EEUEY: 1AL 55 H

PR EZ A SO E A 70,497,688.00 76, 5 FE 4 W8 =14+ EL I 5.00%.

7.2 MEMAREATI SRR R A S

7.2.1 BB FEPRET U RPBEERRAE

SRR NRMt

o o B4 B I E EL A

AR RIS AV IKIER
(%)

A Zz\ *4(\ t}‘&\ @j_l_{ I =
B [PREL g -
C [HliEMk 773,825,595.03 54.85
D [, #J1. BR SR RIE R, . -
E |5l - )
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[ 8 I PR 52 5 RO TR U BOIE 7 5B & 2022 4 S 7%

R A Z

AZIEIEH . AR HEEDL

I & |

1 FIE Ol

5 RAR . ARG R R S

33,795,340.66

[

Rk

D =l

AT 55 R 55l

BFABIEFERIBA MR 25

330,057,271.59

IKA S AN 3L v B,

JE R AR SS  ABFEA A AR S5l

HE

PAAR 2 TAE

263,291,766.31

A AR E AR R

»w | |O |Tv |0 |z |2 |r |X

ws

e
op

Z

oy
:l(_'/

1,400,969,973.59

99.31

7.2.2 BRBEARET LD KRB ERTAS

SEERAL: AR

(v

GRS

~RME

o 3 4 B 7 A {E EL A
(%)

G 7 NN ON: N4

R

il

840,632.44

R B0 VRSOK A AR

I

R A ZFEN

21,401.16

AEIE . AT

1 RO

5 R ARG REAR RS

320,271.00
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AH 8 AT 95 R 45l - )
AR AR S5 355,315.29 0.03
IRFI S IREEATA Tt 5 R, 243,311.08 0.02
JE R MRS« SR FAR IR 55\l - ]
oA - ]
TR TAE 209,620.69 0.01
A R E IR - )

»w | |O |Tv |0 |2 |2 |r

NN
A
o>

1,990,551.66 0.14

oy
:F

7.3 BARIEA SaMHE G ST HE LN I TR B R A4

7.3.1 BIRBHEBFE LA RPME SRS T HE HHIRNRFRIBTA B 5% 4
EBEAL: NRFTT

o G B
ey | REA JIE S5 A4 R HE () NVIRKIED
fE LA (%)

1 300015 5% IR IR 3,340,559 149,556,826.43 10.60
2 603259 2 I A 1,336,721 139,005,616.79 9.85
3 300760 Uk Y 412,115 129,074,418.00 9.15
4 300347 e V] 628,100 71,886,045.00 5.10
5 300896 HRE 119,510 71,707,195.10 5.08
6 002821 Y3 196,505 56,789,945.00 4.03
7 300759 FRIEA 589,450 56,127,429.00 3.98
8 600763 HIREST 254,342 44,367,418.48 3.15
9 688363 HEERA W) 240,097 34,136,991.46 2.42
10 300595 R AL 589,175 33,694,918.25 2.39
11 603882 SRR 392,968 32,439,508.40 2.30
12 300363 T A7y 392,800 30,634,472.00 2.17
13 603392 JiZ=AW) 196,486 30,514,275.80 2.16
14 603456 JLM 2k 589,400 30,471,980.00 2.16
15 300529 LAY 589,487 29,998,993.43 2.13
16 300003 R EYT 1,571,900 29,190,183.00 2.07
17 300676 HRFE A 392,943 28,174,013.10 2.00
18 002432 Wz ESY 430,700 25,867,842.00 1.83
19 603127 HRATH 2 196,380 22,348,044.00 1.58
20 002030 18 G HE A 1,179,200 20,270,448.00 1.44
21 002223 HERIRST 785,900 20,166,194.00 1.43
22 688139 IR W) 265,377 19,327,406.91 1.37
23 300253 MER R (E95 T 2,161,647 18,979,260.66 1.35
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24 688029 PR 2 216,864 18,910,540.80 1.34
25 002044 AP 3,338,900 18,597,673.00 1.32
26 300244 piiikraZ ) 589,400 18,330,340.00 1.30
27 300677 JERIETT 704,560 17,867,641.60 1.27
28 300832 el 392,800 17,719,208.00 1.26
29 688298 KIFED 152,177 17,371,004.55 1.23
30 600529 Ll AR 253 589,400 16,473,730.00 1.17
31 300482 JiFEW) 392,959 15,997,360.89 1.13
32 300168 JiikfE R 1,569,500 14,816,080.00 1.05
33 688301 ZEFi R 28,760 13,604,630.40 0.96
34 300685 A1) 392,920 12,573,440.00 0.89
35 300463 RS 589,447 12,077,769.03 0.86
36 688289 XA 392,945 11,635,101.45 0.82
37 300298 =i 392,500 11,029,250.00 0.78
38 688202 i G 28,800 9,780,768.00 0.69
39 603658 ZEAY) 196,737 9,618,471.93 0.68
40 688050 ZHEST 38,178 8,559,507.60 0.61
41 002382 WL ETT 791,911 7,562,750.05 0.54
42 300869 R R A 196,400 5,550,264.00 0.39
43 300981 AN 196,521 4,956,259.62 0.35
44 688617 HREST 19,077 4,179,389.16 0.30
45 688016 Ok ERYY 19,118 3,724,377.58 0.26
46 301047 SRAM 19,180 2,488,221.40 0.18
47 688198 BT 9,563 1,165,920.96 0.08
48 688366 AR 9,607 1,016,228.46 0.07
49 002901 KHEEST 9,900 387,486.00 0.03
50 688315 WARER 9,590 247,134.30 0.02

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 JIE S5 A4 R (k) VIR KIED
B EEA51 (%)

1 688238 FoeAY) 12,836 325,007.52 0.02
2 688400 HEEG 13,111 287,524.23 0.02
3 688045 W5y 3,939 244,139.22 0.02
4 301175 R R 63,694 243,311.08 0.02
5 301239 A Fitg AR R} 5,747 193,386.55 0.01
6 301238 By 2B 3,141 100,731.87 0.01
7 688193 {ZREEAY) 1,635 84,316.95 0.01
8 301217 ) . ] 4,027 59,720.41 0.00
9 601089 fEICEZ 1,749 36,816.45 0.00
10 301216 eI ) 1,120 33,420.80 0.00

5 60 B3t 69 7T



[ 28 HHIE BT 52 5 BT GRS BOIE T #5585 & 2022 4 i 7%

11 301207 M2 569 32,102.98 0.00
12 301215 HRYR AR 4,743 30,307.77 0.00
13 301219 it 7 LI 338 29,683.16 0.00
14 301302 SAINPEEST 466 26,291.72 0.00
15 301263 ZR B 682 21,401.16 0.00
16 301187 Rk HLS 876 19,745.04 0.00
17 300834 BN 635 19,069.05 0.00
18 301162 e HoBr 334 18,072.74 0.00
19 301153 HHRHL R 398 17,504.04 0.00
20 301123 ZEIRHL T 656 16,655.84 0.00
21 301103 ] (G AR A} 507 16,234.14 0.00
22 301120 B 1,032 15,985.68 0.00
23 301286 B A 784 15,515.36 0.00
24 301117 ERCwRER 262 14,263.28 0.00
25 301097 RuiBEST 249 11,909.67 0.00
26 301116 a0 B 577 11,805.42 0.00
27 001268 Bk 2 409 11,337.48 0.00
28 301220 A A 285 11,157.75 0.00
29 301196 MERHRH 271 10,167.92 0.00
30 301222 HLAE 332 9,614.72 0.00
31 301135 T A e 338 8,875.88 0.00
32 301158 T AT I A 379 7,724.02 0.00
33 301279 SiERY 296 6,751.76 0.00

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

R 4 R
¥ Ji SR AR JIE ZE A4 R ZN S N FE A LA
(%)
1 603259 2 I A 117,869,464.10 8.48
2 688363 HEERA W) 48,148,889.18 3.46
3 600763 WY 39,743,632.38 2.86
4 603392 TiZeAY) 34,916,016.53 251
5 603882 I 27,516,295.62 1.98
6 002432 JVLZRTT 27,182,023.00 1.96
7 688139 HIRAED 24,849,172.24 1.79
8 603456 JLINZjl 23,386,340.55 1.68
9 688029 PR 2 22,374,049.79 1.61
10 688298 KITHEM 22,282,727.70 1.60
11 603127 BRARTHT 24 17,004,343.58 1.22
12 688289 XMED) 16,164,339.37 1.16
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13 603658 2B AW 15,661,917.66 1.13
14 600529 LR 2535 15,487,598.66 1.11
15 300168 Papr =¥t 14,139,237.00 1.02
16 688301 28R R 10,878,740.04 0.78
17 300760 LEHEIT 8,475,792.36 0.61
18 688202 eSSl 6,869,867.51 0.49
19 688050 R ST 6,150,842.35 0.44
20 300347 IR 5,873,524.00 0.42

T SRAEPHLRNREC S RECRN R LA R A, AFHEHR S % .

7.4.2 RTSEH SR I IS B E 2980T 20 4 KBB4

SHERAL: NIRRT

o AT ik 4 T
¥ Ji SR AR JI S5 A4 R ZN S FE A LA
(%)
1 603259 2 I A 82,762,706.41 5.96
2 688363 HEERA W) 59,692,954.41 4.30
3 300896 KHRE 40,591,343.22 2.92
4 603392 JiZ=AW) 39,427,736.01 2.84
5 688139 IR 29,028,338.32 2.09
6 600763 IR IT 26,272,919.88 1.89
7 603882 SRR 20,999,993.95 1.51
8 603658 Z AW 20,571,359.43 1.48
9 603456 L Zik 18,778,479.83 1.35
10 688289 KIAED) 18,655,772.07 1.34
11 000516 N2 14,154,795.25 1.02
12 603127 HART B 2 14,015,255.12 1.01
13 600529 R 2585 11,538,858.00 0.83
14 688222 RS S 9,880,839.67 0.71
15 300451 Bl E R 9,642,020.80 0.69
16 688277 KA 9,558,299.12 0.69
17 300015 % IR R} 7,030,497.00 0.51
18 002901 NN 6,154,109.00 0.44
19 688029 FA I 2 5,043,333.46 0.36
20 300143 Vil dacyiiin 5,004,688.00 0.36

TE: S GAUL L RS (RSN TR LS R 151, A B 5 9 -

7.4.3 LR HI A B0 B S R BTN B

SHERL: AR

SEANBEEERI A (RRAS) A 562,791,133.64
SEH RN (22D B 483,007,450.63
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Ve SRNBEREAR . S BRSNS S s e (A sl LRSS 3R 3151, A% 1€
FREZ 5 9

7.5 BRSSP RE BB EA S
I AR AR AR A 7

7.6 HIREA RYHE L E ST E LI RT L4 s SR
I AR AR ARFFA 7

7.7 ARG A SaMHE GBS B B LR/ BT 3R SCRAE SR L 3 R 4
AFE G ARG IR ARFFA B SFFIESR -

7.8 WEHIRIEA SRHME GBS F =B BB/ N R I BT T4 Bt SR B 3 B 4
REEEARERRFFA R SR

7.9 ARG SRMME b E S B B LR/ HE R B BT A2 AU 3R B 4
AHE G AR AR R R BUIE

7.10 MEMREESBHIIE G 5 BRI

AT AR I AR B G0

7.11 BERAGWEMIE

7000 AH A B Y B G AR I AT T AR SR (K R AT AR AT 0 ) S S U A R AE R T ) H R
FERFNATFETT AT

7102 BEEH BN T R BCE T, AT A S A e A1 R A

7.11.3 HAR HoAth & T B =1 Bk

Az NIt
75 FR &
1 7B ARIES 346,277.69
2 SIS SR 1,575,387.62
3 INEigiell 64,817.50
4 Nl

% 63 T1JL 69 7T



I 2 P 2 97 20 5 T HF GR B BOIE 25 35 7 4 2022 4F o 4R 5
5 IV Y AR
6 HoAth SIS R
7 FEpESR H
8 HAth 28,822.82
9 fann 2,015,305.63
7.11.4 BARFA WAL T BB R T e i 3 A 4
REEE ARG IR AFA T 655
7.11.5 HASKHET42 B2 HP AR e IR 52 FR 175 L i 156 B
7.115.1 HRBHEEN T 2R EPAAERESZRELF A
S@iEA. NRMt
TSR AR | HEETE | WEZIRE
5 % ZEACHS % 22 44 7%
nRNE 18 EL151(%) R
HphiEIE S
1 300896 BFEXR 10,620,177.00 0.75 | HfEkE%H
HXZW
ERhEIE S
2 002821 B 3 8,467,700.00 0.60 | HifELHI
Hlm
ERhEIE S
3 300759 FERA AR 8,369,838.00 0.59 | HifEkEHI
Hlm
ERhEIE S
4 300595 W A 4,941,216.00 0.35 | HifELESHY
Hlm
ERhEIE S
5 300015 Z IR ERE 823,768.00 0.06 | HifELEHI
it
HEhEE S
6 688363 FEEREY) 568,720.00 0.04 | HifELEH
&3
HEhEE S
7 300347 I EY 457,800.00 0.03 | k1
&3
HEhEE S
8 300760 LR RYT 313,200.00 0.02 | L1
&S

5 64 T3t 69 7T



[ 28 HHIE BT 52 5 BT GRS BOIE T #5585 & 2022 4 i 7%

7.115.2 HIRBRBE AT AL B R P AAERIER REILH 3

SRERAL: NRTIT

TOESZ IR AR | HEETEE | WEZIRE
7 % ARG Ji% 52 44
nRME 18 151 (%) R
1 688238 FICHE) 325,007.52 0.02 | HrikBiE
2 688400 w=t 287,524.23 0.02 | M FHZ
3 688045 WG 244,139.22 0.02 | #iiksie
4 301175 Hh R 243,311.08 0.02 | M FH2%
5 301239 o Eif HR A 193,386.55 0.01| M FH2%
8 EEMTRAENER
8.1 HiIREEMTRENPHEFENEGH
Py gL Ay
ISP 1]
[ 28 IR B Y7 38 5 TR Tl
ARG LIRS e NS & AR BOE R R4 R ik
% URAER S I % IR EOF AR RS K
A ANFH HIE 4
) At 4
i
HEtr | FEEM | Heml LSy Y il=a
A 10 FE 10
2 L A5 i Et 1 1l
154,643,7 1,672,54 121,250,000
48,258 40,375.47 7.94% 85.84% 6.22%
34.00 5,730.00 .00
8.2 iR LHESHTHLFAA
e FH NLK a0 (4 b7 b T A A e
P22 N R Lt
1 R &) — 1% 48 — s AR 6 28,530,700.00 1.46%
77
VAN AR U o g A SR E/N
2 20,000,000.00 1.03%
I — G R B °

% 65 T3k 69 7T




[ 8 I PR 52 5 RO TR U BOIE 7 5B & 2022 4 S 7%

3 IR AR A 11,179,237.00 0.57%
IR ANRIENS TP T k=

4 A R A 7 — [EE AR 11,000,000.00 0.56%
W — SR EIF R RIS

5 JT ISR B R A 10,903,557.00 0.56%
-: [\ VAN

6 :1” REAEE RO IR A 9,170.417.00 0.47%

I 8,530,000.00 0.44%

HEIERR AR AT 8,256,606.00 0.42%

BRI B B AL
CHRRG1K) — LR

9 T — 7,300,000.00 0.37%

10 Al ok 7,000,000.00 0.36%
[ 22 HHIE PR IT A2 5 BT IR

- IR T I & K 121,250,000.00 6.22%
XA S

TE: PAEAS BOR AR b IR TR BAC 45 5 PR ST 2 mI RN 73 24 =] SR 0L 4% A 2 i

8.3 MIRESEHAKMWA RFFAEEZEESHHFRL

TiH AR () 7 3L 4 B A EL 451
FEEEENFTE M DA A4 48,400.00 0.00%

8.4 HIREESEEAR M RFFA A HAZESHBUS B X F KE R

i H FEEEMFEENEEXE i)
AT FHPEENR LR TN 0
WFFTER I 147 97 N A4
BN R b UL S E A ) GV S 0
9 HHAELSHIES)
LR VP

SO (2020 4E 12 H 24 H) 4505 421,439,464.00
ztiitli S IAAT) 5 4 3 00 i 200 1,653,439,464.00
K?&%ﬁﬁ%/\ i HH ) 73 i 1,617,000,000.00
P AN S A 4 L [ 73 400 1,322,000,000.00
AR BRGS0 -




[ 28 HHIE BT 52 5 BT GRS BOIE T #5585 & 2022 4 i 7%

EE IR Tyt | 1,948,439,464.00

10 EXFHER

10.1 EERHRA AR R

WG, RESTIEEHHRA ARSI
102 HEBHA . BEREANEIEZSHERTNERAFERS)

WEWN, AESEHEARRAERNEED.

REHIN, AESTEE AL TIRGREIT IR AERERANFZD),
103 KEEFHA, ELEUT=. ESFTETVEHIFR

REHIN, AFEETCW KON A FlEEE B FESIEE A Em RN S ARG ERA . ST
FA R ENL AR IR A FI .
10.4 Z 5B HRIE B

AP, ARG SR TS -
10.5 AFEEHT H TR THTE S Hrig i

WA, FATE SR AL TR M v T8 55 Fo R ekl v R TS5 T R IE &
OR
106 FEA. EEAKERREEN R ZEERLTTSHEN

AN, EEEHA BeEE NS RE BN R ARZAEE AT
10.7 ZESHAUER A R 5 A ITHIA R
10.7.1 FE MU A F 3 5 BT AT SRR R &S AT B

SRR NRMt

. e 25 54 3% 7 A 4
BrEaw | o o s SR
Y A e LA 14 4 BB
- i H ol e i
HIFUEFR 1 - - - -
= 2 663,042,905.13 64.47% 75,602.97 22.31% | -
[E =7 % 2 365,484,364.89 35.53% 263,205.14 77.69% | -

T FES AR ALk FEhr R
(1) BAMEE, 152 RYf

(2) WS IRDLRLF, HIUM 55 48bR Bon A 7 2 EIR DU E 5

% 67 T3t 69 7T



[ 8 I PR 52 5 RO TR U BOIE 7 5B & 2022 4 S 7%

(3) {EAT L, ERIE—FNLEIENLETN;

(4) WEPEPERE. ks, R @efNiEhliE, JFaei e i Sia i i R i 2R

(5) AR AABERIIFTFLRE ST, REMIN . A 52 IR Ot BAT AR 2 R 1 o8 T2 MR B i 70
ks SAESF M€ A AT IR FeR i DL SR & A 5 B SS s REAR PR 4 B i
Frog ZoR, SRML T TS -

EPERE A RPN UL 2 AR BLA) S TR . AU TR UL VRAE R, 15 &3 5 I AL
FIRRIERS, 12 R 55 BT 119 A P IE SR 24 W28 5 Jo (S ) TR A i L RO 1 B 47 P R i R TR A
&), e mtiE.

10.7.2 ESMRUESS A R 5 BIT# AT HAESR % B AL
SR AR

RHEZ 5 B2 5 BLIEAS 5
524 5 2434 A 524 AL
e AGEL

WASEH | FRALR | A ER | RS R AL A E AT

A et AR Ee A Ee
KIS
s
[ F %

11 &#&BEXHEZF

111 FEXFER
1. EZRAUERST R 5 RO SO S5t ik e 2 & 5 (A
2+ [EZE PIELRS T A 5 T IR OIS 5 B S T P
3. KR METF EZE PR A8 5 BT GR BOE TR 5 5t 2 e E Mt =
4 TR 5 T T
5. FHENEME R & AR HAL A

11.2 FHHh
RIS NERESEHARAT A S —— B O X AP 18 5 8 SHFES KE
16 J2-19 J2.

FEEFEE NERT
% 68 11t 69 7T



[ 28 HHIE BT 52 5 BT GRS BOIE T #5585 & 2022 4 i 7%

11.3 &R
AR WARTES BTN 50 8 A S AT FEATE S8 BN A =) Xl L2 o
PR SS Ha HLAE: (021) 31089000, 400-888-8688
P RREAE: (021) 31089000

ANFERE:  http://www.gtfund.com

HREGEHEARAT
—O==H#)\A=+H

% 69 T3k 69 7T



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 净资产（基金净值）变动表
	6.4 报表附注
	6.4.14.3 非持续的以公允价值计量的金融工具的说明
	6.4.14.4 不以公允价值计量的金融工具的相关说明


	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.1 期末指数投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.2 期末积极投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的国债期货交易情况说明
	7.11 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况

	11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


