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TAE RS A $5 ik < R JEAT 5 S Bl 0 B SRR LS5 IR 38 2 B ek (1 AR o AT It ah PR R
Wr—J7 TR T 55 S 850 A T B R IR (R S 80, 50— 7 Tk B TH058 i fl ik
FRIZ 55 T 35 AN BRI A ) A 300 PR e i RT3 5% 4 o T G4 T 47 H BRI 2R s AR 16 100 T A5 R AR A7
A

BEOXF AT IR ] 55 <5 AR B Ak ARG, A k< < PN 1 50 A e <5 1) P DA [ 156 1O 1A T
WA IR T K, IREFR SR BTALE AT G Sk~ 5 AHVLIC . ARk <5 ) i <5 B NAE
Fee A R et 7R A 2K, e AE ARG DL 8 0] R AR A BT 3, i PR N s A
ARG IAN P RURE, 7 RARBEHE S AR A 24

6.4.13.3.1 &N AREEEH G B = MBI XK ST

AHEG S A I GE R A2 vh PR AR IR (AT SRR IR B S IsEE BINED) S (A
TSGR FR 5 B S S s PR KB BRI e D (H 2017 45 10 A 1 H ATl 47) Sk 80 i) BLR 0 A< J
GG TR B AR FEATE B, ST R KR E BRI A S A SR O T AR R
1 52 B ] (R4 5% it i EG A9 DA R 25 76 JLIN 8] N AR I RE 0 I 25 G 4R PR SR S VE R AR 2R AT R 8 1 s DU A
53 HT e
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AR GHBET— T AT RAT FRESF A A B 0 B ) 10%, HARE G5 AR G5
SE NGB HADIE S FRA — A R AT R A B ZIE TR 10%. A a5 AR
5 8 BN AE B A H A TGRS 3R R — X BT A R RAT T IE R ARG T 1% L A

ATV A 159%, e AR G O G BN A e MR L AR — 5 LT A RLRAT I
ATV, A% b 2 7 TSR 30%.

AREEG PR UEIFAEUE SR 2 5 Bt BT, RN FEARAT ) [FNE T 3958 5, 80 4 9 7 it
FI 32 BREIANGE B RIS LS W . hAb, ARG mradad 32 HY m] e < fib 5% 7 07 2R N A ] 7%
EROFRANE T K, e R AL E SR AR A R E . AR TSR T TRt
52 R BT BT A & VAN B R <5 B 7 1B 1Y 15%.

AR I B BN H O B 25 55 b 7 A AE H AT AR BT 7 6 AT AR AN AT B TV A
SIS, BOREE H B I ] R AN 7 S TR B AR R 5 AT AR AN A

AR, A < ) < N JE 5 B0 HOH RS2 3 R B H 558 Sy 0t IR T, %505
JE S SE G T I SR« B2 BE 0 AL AT KPS0 AT 0 E R LR A 57 M HENE B, BLK
X AN TR IR AZ G it TSIt 52 5 S 68 B AT ) A5 VR S i T P A T AR R < M 308 [ D 52 5 PR 30
PERBSFNAE 5 0 F 0o A, ARG 1) 5L & B NG 1 10 [ A2 5 S 4 o B B2 . AR o 4
st R B JSURF T oA 2K s 4R e 0 A7 )RR R0 5 B AR 50 AR DR BT i 4 et ih B2
Bl IAE SRS IRUETF B 7 i S b BENIE I 2 DA€ B HA E ARS8 5 0 T R [l 22 i, w4
ST R BT R S < A TR 24 58 IR B VG LR R — B

g5 LIRS IR SN PESRFR 0 0 25 5 S sl 1 AU, 8 PR B (0 S, AR B AE AR W A RS
PERS L R 4F .

6.4.13.4 XK

T 7 PR A2 41 k<5 R < i T B H) 2 R AN BROR SR B i B R I Ak i 3 45 A A% TR 3 B9 AR Bl T
RAPBEIARSE,  EFERZ U A UG A HATRAN S XU -

6.4.13.4.1 FIZ K

M2 IR 2 415 < i T B B4 2 S0 B B < 9t 2 52 i 3 ) R AR Bl i A A e sl B XU o R A A
<R T E T I T TR R BT EUA SR AN T R RS, b i Bl R 2R S i T R T W
AN IS 303 18] 5 RO 35 7 3781 2 EHT 58 A IS 0 AR SR I < AT R ] ) XU o

R < ) R < BN T SIS A 3 < THT I R R AR Pk R AT M4, DR IE I B R A S A
AT s b IR A RS AT B

ARIEGHE R FENRATAAR SRS E. AR RIEES.
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6.4.13.4.1.1 FIZ R Kri 0

wAL: Nt
N S
202246 H 30 H
IR 7
ay
BUTIE 27,607,056.65 - - - 27,607,056.65
= D R 103,166.67 - - - 103,166.67
7 HARES 40,519.83 - - - 40,519.83
N o 430,676,535.0
A oy PG g rE 975,072.66 - - 429,701,462.38 A
DK i - - - 14,223.65 14,223.65
I HAL R DA K 25,927.83 - - 1,850,818.77 | 1,876,746.60
HAth %= - - - - -
460,318,248.4
Agaasean 28,751,743.64 - - 431,566,504.80
4
Uik
FEHME K - - - - -
5y M 4 R A A5 - - - - -
A &Rl - - - - -
S MY (0] 4 i %
FEER
MATIE E K - - - - -
A [ ] 2% - - - 3,508,361.45 | 3,508,361.45
MATE HE N F - - - 367,339.25 367,339.25
MNATFEE T - - - 80,814.62 80,814.62
IS R 2% B - - - 2,506.39 2,506.39
NAZ R B - - - - -
AR - - - - -
I8 S BT A3 A1 A5 - - - - -
HoAth 47 52 - - - 386,949.28 386,949.28
4,345,970.9
it - - - 4,345,970.99
9
i 455,972,277.4
T 2GR BB 1| 28,751,743.64 - - 427,220,533.81
5
LEER
20214E 12 A 31
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H
wre
AT 33,320,426.70 - - 33,320,426.70
Vo= - D 169,237.59 - - 169,237.59
FHARES 54,836.82 - - 54,836.82
N I 512,109,681.6
A Gy MG gt P - - 512,109,681.62 )
DK i - - 21,085.72 21,085.72
NG T AE 4,225.58 - 938,880.32 943,105.90
HAth %t r= - - 3,217.30 3,217.30
546,621,591.6
e Rt 33,548,726.69 - 513,072,864.96
5
1 £5t
FH K - - - -
T S G A A - - - -
AT SR A fi - - - -
SE HH [ ) 4 i %
FEER
MNATIE FK - - 2,068,768.05 | 2,068,768.05
AT TBE [F] 33K - - 2,759,693.23 | 2,759,693.23
AT HE N F - - 472,961.80 472,961.80
MNATFEE 2 - - 104,051.57 104,051.57

NS E S AR 4% 2 - - - -
NAZ R B - - - -
AR - - - -

I8 JE AT A3 A7 A5 - - - -
HoAth 471 52 - - 640,817.92 640,817.92
it it - - 6,046,292.57 | 6,046,292.57

540,575,299.0

FIRGUREER | 33,548,726.69 - 507,026,572.39

8

TE: RAPFR ARG KA BRI A SR E, LGS 20 HE A 5 803 i H Bk
B H AFE AT T2k

6.4.13.4.1.2 |2 XU i UK B

AF4T 2022 42 6 H 30 HEFA WAL 5 1527 0577 BB, HEFA WARAT A7 3R 5 AT A 2K,
(Rl 17 37 R 26 R AR B0t T AR F 4 9% P v o B RS (2021 4F 12 H 31 H: ).
6.4.13.4.2 FMLC X
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AN R 4 4 kR 10 2 Fo A (8 R SR IR 4 90 B DR AN T 3R AR B i A AR U 3l (R o AN 4
T B R A AR T, B TE R AN R .

6.4.13.4.3 FHARH#E XK

oAb ks IR A 4 i 4 BT i TR F 2 Fe A SR SR B I B TR R T B R 3 R AT 3 LA
(KT S U DR 2R AR B i R A B R o A 4 R R B RS20 B BT BT A8 B I 5, P 1 1
HoAtb ks RS SRR T FANIESR R AT E R A B 2 E B DB Bk H IR, B m] BRI THES T %
PRIE BN IR -

KRB IS A N 8 WA 6 2 W O IR BRI A 1, AR BESEmg . BERCE . SO AT
EIE, SR EZ) RO Al e A T E i KUK o

AR EE Gl £ B A 1) 7 U BRI A A XU o BRAh, AN (0 2 6 BN A 1 X AR
FEA R RN A% S s 4, 9IS F 2 o B 5 VA X B e AT R E B, (4 VaR(Value at Risk)
A S5 R A < T W PR PR AN DRI, B g T St o PRy AT R B A4 1

6.4.13.4.3.1 FHABMAE X MO

P ARG

AHIR AR
2022 426 H 30 H 20214 12 A 31 H
HEE b4
I H
AORarEd A RRE
~ i E Ny IR XIED
EE 18 e
(%) (%)
5 M i P — R B 429,701,462.38 94.24 512,109,681.62 94.73
Lo MEME s — e B iR%
FTAE ARl os 7= — BUIER B2
HAth
&t 429,701,462.38 94.24 512,109,681.62 94.73

6.4.13.4.3.2 FHABYHE RS A GURAE BT

B e BT s RS e Tl 258 L e R A5 )
b G 1 b S LA L 173 2 B A
S T B i I e Ve IR
S HF HIE R 25 B (g A5 2 oMt CRAz. AR
AR AR
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e PHIE A TRIE SR A w TR BORAIE I3 R Bk 4 2022 4 b R

2022 £ 6 H 30 H 2021 4 12 A 31 H
MV 235 LY e Sk v A I 5% 22,618,802.67 26,801,946.00
MV 25 bb B S v Dk /D 5% -22,618,802.67 -26,801,946.00

6.4.14 ARME

6.4.14.1 SR TARA RMETHEITTE

A FOETTESERTEKE R, B A RAMETHE AT 5 B 3 28 S A & 1 5 A%
JBRRGE: Rk MES B GRS R T BRI iR SRR BRI
{EAMH I B Bl f ot B R A P S AN B s SR =20k AR B A ot i) AN AT S N E .

6.4.14.2 FFEEHIDA RIMETH RIS TR

6.4.14.21 BERER TEHNA RHE

Bfr: KRG
i;,i%z}i% 2022 £ 6 H 30 H 2021 412 H 31 H
B 426,248,248.40 511,013,374.06
FEX 4,156,944.66 5,504.49
F=EIK 271,341.98 1,090,803.07
Ait 430,676,535.04 512,109,681.62

6.4.14.2.2 A SLYHEFTR B KB 1 E KA Z)

AREE G LB R IR A R BB F IR AR H NS 2 IR Z T B £l X T AT 3558 5
MR DR st, A HBLERFIUSZM. ZHANEREARRITRATHRE I, AEeAaTiEM
H 2228 By WA R FIIR) . 52 5 A% R 1) % B AT A AR S B8 1 A OB AU N SR — 2K, AR
P AR R B PSR B A Fo i v R A T = AR R R AN E TR R ARZ K, e 8%
I FOUME R & 2 — 2 IR = E .

6.4.14.3 JERFEEMILLA AMHETH BRI SR TR My

ARFE G AR WA T AR AR AR R RS LA R TR S T A

6.4.14.4 AUA AMETER S TRAMEREH

AREEG R A LA SUOME T A0 b B9 AR A T B Y < 53 7 A b A R, X<
TR PR AR B AR, BT ALK TN 5 A R AR 22 AR/

6.4.15 H Bh T EARA T £ THR R TV I HAb IR

KW RF O T 2022 4 8 H 26 HAARIE S WIS AL
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71 MRESH - HEEN
EAAL: ARG
Frs I H &40 A S B (%)
1 &L §ris 429,701,462.38 93.35
Hor: B 429,701,462.38 93.35
2 BB - -
3 [F] 7 Wi s 5 975,072.66 0.21
Hrr: fiize 975,072.66 0.21
B SCRHIESF - -
4 Dl L d - -
5 ST SRR - -
6 TN IR G v 77 - -
Forpre ST R SENIR
BE %
7 ?Eﬁﬁ%ﬂﬂ%ﬁ%ﬁ{ﬁ% 27,710,223.32 6.02
118
8 FoAth 45 T3 557 1,931,490.08 0.42
9 At 460,318,248.44 100.00
7.2 MEBREAT VSRR ERRAE
7.2.1 REFIREATW AR BN IRER R HE
7.2.1.1 BERFPRIAT VA RNRERRHE
- B o G U P L A5
A5 A1) ARME G
(%)
AR RRL i Dl - -
B LR - -
C |l - -
D |HJ1. By, B BOKA PR R RO - -
E (@5l - -
F R ESL - -
G [KiBizk. BiEMIBELY - -
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I

A IO - -

5 RAER . BAEAE B EARR S - -

SRl 429,189,261.21 94.13

[ ]

Ll - -

LG A 55 A 55 - -

BHEEWT FURBAR R 55 b - R

IKA L IR 3L i B - -

JE MRS ABFRAI AR R 25l - -

e - -

PAFH 2 TAE - -

e ARE AR R - -

»w | |0 |Tvw |0 |z |Z|r |RX

Gy - :

& 429,189,261.21 94.13

7.2.1.2 BARBREIIAR AT R B RS R A S

A5 RIE| NRAME G SRR
(%)

AR Rk G D - -
B Kbk ) ]
C [l 182,932.62 0.04
D |HJ). #J1. B BOKA PRI RO - -
E @l - -
FoeRmsel 31,737.30 0.01
G [Zimizi. GiEMIEL - -
H | AEgol - -
| 5B ARG BRI Ss 260,897.45 0.06
NI 4 - -
K |Hs=lk - -
L [FHSE AR 25 45 - -
M [R5 23,441.56 0.01
N KFI PREEAA S Bt # b - -
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JERRGS . BB AR IR 55 - -

A - -

TARMSTAE 13,192.24 0.00

A R R R - R

»w | |O |'v O

(= AN
G

& 512,201.17 0.11

7.2.2 WEWAREAT L REERE R R R R RAS
Too

7.3 BRI A SabHE b EE B FE LI/ HEF BB R B R 508 A 4

7.3.1 FIRBHR R A RPE SEETFE GO NEF TR R RS A
EHEAL: NRTTT

i 5 4
P | R Ji& 5 24 K HaE (B AN E

BB (%)
1 300059 KT E 2,500,891 63,522,631.40 13.93
2 600030 S IESF 2,662,474 57,669,186.84 12.65
3 600837 HIEIES 2,633,558 25,835,203.98 5.67
4 601688 HEFRIESS 1,605,674 22,800,570.80 5.00
5 601211 B % 1,229,866 18,693,963.20 4.10
6 000776 ] RAESF 807,187 15,094,396.90 331
7 600999 AT IES 1,012,384 14,588,453.44 3.20
8 600958 RITUESF 1,426,212 14,561,624.52 3.19
9 000166 5 YR 2,458,711 10,547,870.19 2.31
10 601377 Mk iF Sz 1,461,173 10,301,269.65 2.26
11 601066 s 354,422 10,246,340.02 2.25
12 601788 FERKUESF 532,933 8,399,024.08 1.84
13 601555 RRIUES 1,092,800 7,573,104.00 1.66
14 601901 O IEiE S 1,122,790 7,533,920.90 1.65
15 002736 ESEERN 786,731 7,529,015.67 1.65
16 601995 R YN 159,700 7,105,053.00 1.56
17 601108 T IR S5 886,940 6,980,217.80 1.53
18 000783 KAITUES: 1,055,800 6,260,894.00 1.37
19 601696 HFARIESS 454,700 6,047,510.00 1.33
20 601878 W uESs 529,027 6,020,327.26 1.32
21 601162 RAUEF 1,891,180 6,013,952.40 1.32
22 002797 F—Aahlk 917,218 5,879,367.38 1.29
23 600918 R ZRIES 760,400 5,817,060.00 1.28
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24 601099 K 1,859,250 5,559,157.50 1.22
25 600109 E & kS5 609,859 5,488,731.00 1.20
26 601990 RS 603,328 5,031,755.52 1.10
27 002673 PG EBIES 731,626 4,784,834.04 1.05
28 600061 % BEA 701,265 4,460,045.40 0.98
29 000728 E JCESs 714,163 4,442,093.86 0.97
30 601198 RIMES 441,121 3,925,976.90 0.86
31 000750 IR S5 1,039,786 3,774,423.18 0.83
32 600369 VG e IE S 906,361 3,598,253.17 0.79
33 600909 ek g5 768,829 3,498,171.95 0.77
34 601881 Hh [ 4R 351,745 3,401,374.15 0.75
35 002500 L PG IE SR 587,666 3,373,202.84 0.74
36 002926 HEVEIES 429,917 3,370,549.28 0.74
37 002670 BSp2 St il 331,445 3,181,872.00 0.70
38 601375 Hh i IE 7 752,588 3,138,291.96 0.69
39 600155 HRIfH % 332,411 2,818,845.28 0.62
40 000686 FRAGUES 383,182 2,678,442.18 0.59
41 002939 KIRE T 254,200 2,582,672.00 0.57
42 600621 AR 173,608 2,520,788.16 0.55
43 601456 EBIESR 195,500 2,398,785.00 0.53
44 601236 AR S 257,390 2,349,970.70 0.52
45 000712 AR 122,319 1,845,793.71 0.40
46 600095 W A 233,700 1,797,153.00 0.39
47 600906 W IEIESR 177,100 1,592,129.00 0.35
48 600864 LRSS dirg i 283,900 1,428,017.00 0.31
49 002945 MRS 73,900 1,126,975.00 0.25

7.3.2 MARBRIR R A AHE S ZE SR = HE SR DN RTE B R 53R A
EHh: NRMT

iy Bk 4 T
e | R Ji& 5 24 R e (B AVIRIKIED

fEEef (%)
1 688206 MEAS BT 6,000.00 182,400.00 0.04
2 688171 HEE 2,821.00 64,234.17 0.01
3 601089 R 2 1,749.00 36,816.45 0.01
4 301122 KA A 301.00 21,181.37 0.00
5 301263 B 655.00 20,553.90 0.00
6 301256 Hefb Al 1,831.00 18,456.48 0.00
7 301201 WA, 237.00 16,954.98 0.00
8 301235 ST 418.00 15,854.74 0.00
9 301200 K= 292.00 15,160.64 0.00
10 301117 (EXZ VTS 262.00 14,263.28 0.00
11 301206 =AY 296.00 13,524.24 0.00
12 301103 il FQHR A} 412.00 13,192.24 0.00
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13 301207 Mot 218.00 12,299.56 0.00
14 301166 T4k 190.00 11,183.40 0.00
15 301219 ¥ e 122.00 10,714.04 0.00
16 301189 L 314.00 10,459.34 0.00
17 301123 BT 390.00 9,902.10 0.00
18 301130 75 250 237.00 8,934.90 0.00
19 300834 VA 284.00 8,528.52 0.00
20 301228 S 373.00 7,586.82 0.00

7.4 REMABRERRA S ERZS)

7.4.1 RIFRASHE MRS T 1#H 29080HT 20 44 KR B4
EEEAL. NRMT

i )k 4 %
¥ JE ZEARHS Ji& ZE A4 R EN SN T P LA
(%)
1 600030 S UESF 9,861,434.01 1.82
2 300059 KT E 8,443,367.00 1.56
3 601688 HEFRIES 4,562,387.96 0.84
4 600958 RITUESF 3,893,694.76 0.72
5 601995 &N F 3,597,997.00 0.67
6 601108 i 3,509,386.31 0.65
7 601162 RNRGES 2,707,517.00 0.50
8 600837 BRI 2,602,057.00 0.48
9 601211 B 2= % 1,927,306.00 0.36
10 601878 W UE 27 1,559,078.00 0.29
11 600999 AR IES 1,527,954.30 0.28
12 000776 JTRUESF 1,479,351.00 0.27
13 601696 HHARIESS 1,428,016.00 0.26
14 000166 B T3 U8 1,348,260.00 0.25
15 601066 s 1,092,938.00 0.20
16 601377 MlbiE Sz 1,045,507.00 0.19
17 002736 EFES 877,127.00 0.16
18 601555 REUES 864,279.00 0.16
19 601901 I IEIES 779,665.00 0.14
20 600095 VA B A7 745,163.00 0.14

TE: AT TN G35 RS2 G (RN SR LA H R 341, B IEMIRAZ 5
7.4.2 RIS SAE H RS T 15 E 2908RHT 20 44 KRR B4
SHEf: AR

o AT 2 e %
Fr 5 P ZR A R 4 R AR TS A0 PR E EL
(%)
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gz P AR S5 A TR BOENE SR 34 2022 4 rh 3R 45
1 300059 KM E 10,226,068.84 1.89
2 600030 S IES: 6,529,569.00 1.21
3 000166 B3 7R 4,196,002.00 0.78
4 600837 HEEIE SR 3,333,836.00 0.62
5 601555 KRS 3,035,681.00 0.56
6 601211 E R H %% 2,399,988.00 0.44
7 601688 HEZRUE S 2,291,920.00 0.42
8 601108 o 3B IE 7 2,201,461.60 0.41
9 000776 I RAESR 1,916,246.00 0.35
10 600999 RS 1,898,163.60 0.35
11 600958 KRITUESR 1,844,524.00 0.34
12 000728 ESpn i 1,392,555.00 0.26
13 601377 MAVAE S5 1,367,441.59 0.25
14 601066 AR 1,204,111.00 0.22
15 600109 [ &k S5 1,189,175.00 0.22
16 601788 6 RKUES 1,022,388.00 0.19
17 002736 5 UE 7 1,020,999.00 0.19
18 601901 5 IEIES 964,171.00 0.18
19 000783 KATIES 813,974.00 0.15
20 600918 W 2RISR 781,463.00 0.14

TE: AT H G P 45 KSR A (RS AN SR LU S B 38, ANBIEMRAZ S 3 .
7.4.3 TNBRKIEA BB L BRI B8

SAERAL: NIRRT

SENBEEE A (A S 69,758,760.66
SEH R EERN (D) B 67,034,900.71

e vE: RICEAREW A (AD) RAT Rk

S RN TR LRSI ], AFEEBMKE 5 A

7.5 MR AP RN B REAE

LSRRI (RAD) BT P44 KL A

SERA: AR

75 5 A

VIR

2 e B RHE
(%)

1 E K i g5

2 H4T 5

3 | eRbfizE

Horr: BURMEGRR

4 A5
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e PHIE A TRIE SR A w TR BORAIE I3 R Bk 4 2022 4 b R

5 ISR YA

6 S Al

7 AR (AR # i) 975,072.66 0.21
8 ENIZEa A

9 | A

10 | &if 975,072.66 0.21

7.6 JARAZ A SOMME o H S B R LA RN R Y B R 48 SR 2 B3 W 4

SARAL: NIRRT

HE A
5 ey | e | BE GO RICHE
fEELBl (%)
1 113060 | # 22 #:fsi 9,750 975,072.66 0.21

7.7 BRI A SHE G EE T E LR/ N IR B SCRAES 3R B4

ARHe AR AR RFF A 5 SCRFIE ST

7.8 MEFIRIEEA AYPE HES T 1HE BN RF R DA Bt SR B Y40

AHEE ARG R A TSR

7.9 BRI A FbHE b ZE ST E LR/ B RT LA BGIES 3 4

AHe G ARG AR RIFAPOERH -

7.10 EMAREESTE HIBRIER L5 1E 0L
7.10.1 AESEHEBIRPRPBHEER
T

71 MEPRAE S B E N ERPRZ 5B UL
7.11.1 ABEFGARBERBUR

RYEAIR GGG, RIS ARG T E G

7.11.2 AHAE AR BRI
T
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7.12 BB H ARG E

7.12.1 EEBEM+RBIEHFENRT EAEHEE R IR FERER Bl —FENZR AT ET. &5
FR BB PSR UL BA

2021 410 H 14 H, #EIERA AR A 5 R 7ETF R 2 A IR A ] CHL B Fm ' v i
Py A BR A &) W 45 )k 45 R 5 AR e R B R 57, Wb BRI 2 SR IR =3 N R (47
BT eE Y ( (2021) 55) , #Eor& ok, B Sk s 100 Jivt, FR4RLL 300 J5
TCTT Ko

AT G B GFIBAE S5 I B VTR SRR P R A ] P08 il B AR 5 o

ARG, ARFES BT AT+ 2 HARUESR ) RAT EARBA B RS LR AR, WA E
AR b H AT —ENZ B ATFET . AT B
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