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s
R
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EJT W
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B iR
AN R B
]

25,690,046.70

25,690,046.70

6.4.11.4.2.2 AN XU FRIEBURME BT

5 12 B — VR DA HoAh 7 3728 8 OR e A AR
X% P A e H 2 4 5 = 1 E 1
M & (AL TT)
5 U 2 B 0253 WIS (RAL: AR T
e AR AR
2022 %6 H 30 H 2021 £ 12 A 31 H
WA AR MAHE 5% 1,010,000.00 1,280,000.00
WA AR MIZE 5% -1,010,000.00 -1,280,000.00

6.4.11.4.3 HAbH & XK

LA R XU 415 22 <5 T4 < i T FA) O 0 (B BRI < 1 DR ok T 4 ) 3R ANV 2 DA A
(RT3 DRl 3R B B T R A B R o A3 4 2 B B TR 38 5 BT b Tl sRAT 18] R T 3% 28 5
B AMGE23, T T I P A A e RS SRR T B AMIE S5 R AT T4 B B 2 8 1 0 R IR S T 52
AT BEARYR T UESR T 3 B AR B B 5

AT G (R B BN E I B W O S AR A, R B SR . RO E . RO A AT
BIE, SKEBRS AT HE A A BT O ks XU -

AR FE G B A 1 7 U B AR A A UG . RAh, AN 0 2R 5 N R AR B < i
A HIE R SR 45, 5 0B FH 22 B B ot SR AT MU B B, f4% VaR(Value at Risk)
RAGE AN A JH B T Wi TR FEAN A XU, A I AT SRS UG EAT BRI A2 1

6.4.11.4.3.1 HAh#rs X0

SRERA: NIRRT

T H

AR EAEFREER
20224 6 H30H 2021 4£ 12 H 31 H
i 5k 4 i B G B
NRME FEEHELE NRMME {H LA
B (%) (%)
561,099,899.78 97.38 | 616,757,117.2 94.82
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G VEE G — A e B

2 P — 5

JEIBE

&
AT SR B — BUIES B

HAt

616,757,117.2

561,099,899.78 97.38 94.82

9

6.4.11.4.3.2 FAhA#E XS FRIEUR P T

H G R TITSAS AURS: RoE Tk S L B HER 22 )
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B R S DAAR ) HoAth T 37 8 B ARFEAN AL
X BT = AR H HE 4 BT e )
S GE (A N
AH 2 RS AR & 1 AR B PN AERER
3T
2022 6 H 30 H 2021 12 H 31 H
WG HCBE T 5% 39,790,000.00 49,980,000.00
Mk 25 P 1 N BE 5% -39,790,000.00 -49,980,000.00

6.4.12 AfRYHE

6.4.12.1 &R TEARMETERTE

NRAMETHES RITRIZ UG XA et E TR 5 B RSO BT & A IS
JERHGE: H— 2R ARG B AR  ERGBIIRAY: 5 20 BRIk
fEAMA IR B 7 B A ot EL R BRI T U B NEL: 26 =R K R BT B BT A AS DL S B

6.4.12.2 FEKIUARMEHEN SR TH

6.4.12.2.1 FEREMTREKA RRHHE

pz: NRHIT

NRMETT
BHRTE
=X
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20224 6 A 30 H 2021 4F 12 H 31 H
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FJRIK

560,875,235.52 618,514,069.15

BRI
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FEJEIR 224,664.26 556,530.30

ait 561,099,899.78 619,076,103.94

6.4.12.2.2 ARYrERTEEKE M ERZRS)

ARSI DL B R U 8] e ) 00U A6 B RN SR IR TR e eI oo X T A PT3535 R
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P SCHHMERLJE 26— R IR R =2 K

6.4.12.3 JEHFEEHI LA SR HE TR K SR TR K3

AT G AR IR I R PERIARFFA AERFSM BLA SEAME TR A S/l T

6.4.12.4 AVLA SRt ETHE KSR TR AU

ARH AT AN A2 SO T 5 10 et T D DA AR BRAS T 58 10 e it B 7 A < i £

HPRH R R IR BGE, FreALIKEME S 2 SR EA A -
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7.1 AIRE ST A EHO

e@A. ANRMoT

Frg | WH ol i 3 BT PRI E A (%)
1 GRS SN 561,099,899.78 97.13
Hodre B2 561,099,899.78 97.13
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Hrr: iz
B SCRRUESR
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6 SENIR A Gl e - .
s SE T R I 1) SN IR
B SRl e i i
WATHBRME RS &5

7 . 15,573,219.82 2.70
1t

8 HoAth 25 T % 7= 1,008,548.45 0.17

9 it 577,681,668.05 100.00

VE: R AR AL S8 i i BB RS S LI S s I A So (6N 19,836,593.85 J6, (4R
FEIFHE LL A 3.44% .

7.2 WEHIARETW D REIBEER T A S
721 MEHAR BT RETABRERRAS

R RENEST N REON b
A VSN NN G- N 4 5,352,170.40 0.93
B KA 5,324,168.00 0.92

il 3 b 417,132,994.98 72.39
D B0 7 R R OK A PRI R - -
E JESTIN4 5,424,364.00 0.94
F HERFEE 24,067,444.50 4.18
G ACIEIS K A g AHTBOLY - -
H ERRIE Ve - -
I 5 RAR . ARG REARR S 55,439,509.75 9.62
7 Sty 10,291,267.20 1.79
K J5 H - -
L FHL SRR 55 I 2511 - -
M AR AR S5 18,216,113.56 3.16
N IR FRBE AN e it 5 - -
0] JEER RS« BB HAD R 55 . -
P HH . -
Q PARRES TAE 15,273.54 0.00
R AL AR IR - -
S LA - )

it 541,263,305.93 93.93
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7.2.2 MEHIREAT L R BE R R RERRA S

1Tk namE (NEm) b S T E ] (%)
JE AR} 9,716,446.43 1.69
55 T8 7% i 10,120,147.42 1.76
&t 19,836,593.85 3.44

7.3 BIREA SMHE G B HE B RN B BT B R4 B A 4
SR NRMTT

o 4 T
e | REA Jit A4 R HE(K) AVIRIKIE
fHEEAI(%)
1 300613 =4 401,496 34,046,860.80 591
2 300696 R IRIE 670,806 29,481,923.70 5.12
3 300775 =% 598,400 28,812,960.00 5.00
4 300457 e RH 1,001,600 28,455,456.00 4.94
5 300604 KB 405,700 18,317,355.00 3.18
6 300347 IR 158,800 18,174,660.00 3.15
7 300755 HEEOAT 410,100 17,982,885.00 3.12
8 300866 2 5 AT 259,200 17,190,144.00 2.98
9 300037 B R 321,660 16,906,449.60 2.93
10 300726 FIEHT 267,455 16,360,222.35 2.84
11 300900 JERN 535,801 14,305,886.70 2.48
12 300482 YIRS 333,600 13,580,856.00 2.36
13 300357 T4y 235,800 12,268,674.00 2.13
14 300587 REKA 591,869 12,091,883.67 2.10
15 300648 BBy 291,100 11,818,660.00 2.05
16 300699 eI 196,300 11,556,181.00 2.01
17 002312 JI R gk 663,300 11,448,558.00 1.99
18 300450 Je TR e 176,460 11,148,742.80 1.93
19 002409 MR 200,500 11,129,755.00 1.93
20 688006 BUaT R 152,379 10,675,672.74 1.85
21 300059 RITWE 405,168 10,291,267.20 1.79
22 06969 SR R [ BR 489,000 10,120,147.42 1.76
23 00189 KRR 1,157,000 9,716,446.43 1.69
24 300782 L 68,960 9,309,600.00 1.62
25 300702 RFEWBA 306,118 8,696,812.38 1.51
26 300496 HRHIE 66,489 8,675,484.72 1.51
27 300343 I s 3 538,800 8,184,372.00 1.42
28 300760 LG EST 25,300 7,923,960.00 1.38
29 300777 i R 151,000 7,278,200.00 1.26
30 300502 o B 255,100 6,683,620.00 1.16
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300034 N N 155,600 6,563,208.00 1.14
301177 15T 152 3 81,540 6,050,268.00 1.05
300474 o am 87,150 5,960,188.50 1.03
300850 HromEK 65,470 5,828,794.10 1.01
300316 B B H 85,370 5,770,158.30 1.00
300014 oA 8RE 58,600 5,713,500.00 0.99
300432 & IR T 251,600 5,535,200.00 0.96
301302 R 89,100 5,465,394.00 0.95
300712 TRAR By 94,600 5,424,364.00 0.94
300498 By 250,500 5,333,145.00 0.93
002192 RLTE A 34,640 5,324,168.00 0.92
300073 EEPARE 557 55,900 5,050,006.00 0.88
000792 R A 167,300 5,012,308.00 0.87
300750 T AR 9,200 4,912,800.00 0.85
300724 FELER A 53,948 4,820,253.80 0.84
300747 BiRREOL 117,000 4,551,300.00 0.79
300390 RAEIE 49,600 4,335,040.00 0.75
300383 JEHHT A 360,400 3,755,368.00 0.65
300973 SR 35,100 3,648,645.00 0.63
300657 SMEHT 305,800 3,553,396.00 0.62
600131 R 258,000 3,470,100.00 0.60
300957 D21 14,025 3,050,858.25 0.53
301206 EyTHasLY)| 62,270 2,952,879.72 0.51
301200 KIGHA 50,912 2,748,557.44 0.48
300568 EIRM 94,321 2,739,081.84 0.48
300610 RACI AR 142,700 2,658,501.00 0.46
300224 IEWERER 163,897 2,507,624.10 0.44
300308 H bR AE ) 79,500 2,468,475.00 0.43
300748 4 717K Mk 66,400 2,443,520.00 0.42
301219 icSuand 1,512 139,126.10 0.02
301189 LR 3,669 122,214.39 0.02
301123 ZERH T 4,549 118,610.55 0.02
300834 FIEAR 3,343 101,082.13 0.02
601089 IR 1,749 36,816.45 0.01
001323 T S By 573 28,111.38 0.00
301263 REE 682 21,401.16 0.00
301122 KA 301 21,181.37 0.00
301201 WAz 277 19,816.58 0.00
605296 e S 1A 740 19,025.40 0.00
301256 R 1,831 18,456.48 0.00
301096 HEZ 228 18,012.00 0.00
301235 ST 418 15,854.74 0.00
301103 il FGHR AR} 477 15,273.54 0.00
301207 ) 255 14,387.10 0.00
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75 301117 FEGRHY 262 14,263.28 0.00
76 301190 HIKEHE 575 13,644.75 0.00
77 301166 7 4t 219 12,890.34 0.00
78 301179 PR SN 295 12,038.95 0.00
79 001218 R E 5l 490 11,701.20 0.00
80 301108 T HE S 1y 264 10,446.48 0.00
81 301092 S d 323 10,161.58 0.00
82 301130 G 1250 237 8,934.90 0.00
83 301193 FIRFHE 297 8,063.55 0.00
84 301228 SEAMSE I 373 7,586.82 0.00
TAREHNRERFHEHERES)
7.4.1 BIFEANSHGE H IR S B E 2%E0ET 20 & R R
s NRMx
o AR L 4
e Ji B AR Ji A4 R N SN T FEHE L
(%)
1 300482 JiFHW) 17,599,631.70 2.71
2 300866 ROl 16,826,123.69 2.59
3 300900 BRI 16,763,880.45 2.58
4 002312 I 9 v igs 11,501,299.00 1.77
5 300347 RIGEZ 11,421,723.00 1.76
6 300699 HeE R 11,161,584.00 1.72
7 300755 HEHOEAT 11,030,949.22 1.70
8 300696 R IRk 9,797,251.84 1.51
9 300502 o o 9,296,527.00 1.43
10 300037 S 9,235,390.00 1.42
11 300568 EIRM 8,778,392.00 1.35
12 300750 TR AL 8,348,463.00 1.28
13 300777 H TR 8,317,465.00 1.28
14 300604 K)IEH 7,672,591.20 1.18
15 300726 FIEHET 6,317,044.00 0.97
16 300613 & 6,246,109.00 0.96
17 300648 B =ty 5,781,499.00 0.89
18 301302 ek 5,691,522.16 0.88
19 688075 ZIAEY) 5,601,249.40 0.86
20 301200 PN E 5,510,149.54 0.85
7.4.2 RIFEHEHHE H YIRS B = 3#E 2%30ET 20 2 AR A4
SRS NRMoo
o - o AR AL 4
7 Ji ZE AR Ji 22 44 % AH R SE s H
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(%)
1 300769 T 75 4K 26,859,713.00 4.13
2 300320 WIS Iy 18,359,964.24 2.82
3 300496 HRHIIE 14,340,743.00 2.20
4 000657 A T 13,633,824.00 2.10
5 300001 FEE A 13,241,816.00 2.04
6 300432 & ks T 12,899,439.70 1.98
7 300316 B B LH 12,110,075.00 1.86
8 002192 RLTE A 11,232,389.02 1.73
9 300383 FEIHTN 8,228,810.00 1.27
10 601111 Hh [ [ 8,072,304.06 1.24
11 300568 EIRM 7,510,351.48 1.15
12 300750 T AR 7,481,388.12 1.15
13 688075 ZIAY) 7,325,104.13 1.13
14 300712 TAR AR 6,634,878.00 1.02
15 300014 o448 /e 6,407,527.25 0.99
16 300702 RFWA 6,311,334.00 0.97
17 300633 FFAL ST 6,032,836.00 0.93
18 06969 REE IR [ B 5,888,703.91 0.91
19 300450 Je TR 5,716,507.00 0.88
20 300953 EARHL 5,646,758.00 0.87

7.4.3 TNBER ) BRAS B8 K S AR TR B A
Emeh:. ANRMT

SENBEE A (A A 278,388,258.87

SEH RN (RAE) B 263,653,802.39

7.5 BRI AF R BEFREAS
AFE AR AR RFFAT B

7.6 IR A RYHE L E ST FE LA R LA B B 4
AIE AR AR RFFAT 557

7.7 BRE A MHE G BB FHE L RN TR B SCRAE S B A
ARSI AR AR RFAT B SRS

7.8 WMEHIREA RMME LB F 38 HBIR NP R L4 Bt & R B B A 4
REEE ARG IR RFFA ST BB
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7.10 WMEHIRAESEIEFIBAR AL 5 H LU
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7.12 BEAEGWERE
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FRIBEBE SR i A

BARE A, AFEG BB T T 44U IR AT LR BCA S T LRI, B 7ER S
HAT—4ENZ B Al LT

7.12.2 BSEFA L REDRE TEHES S A E &G REE MR F R R R 73
ABESIRAE TR, AFEAER T8 L4 A [ % e F SR 2 A R e

7.12.3 FAR A BT =M R

Bpr. NRMT
FF 5 R &
1 A7 RAIE <R 164,885.59
2 RECE FR 573,127.57
3 RS R 270,535.29
4 IV &EIDSN

5 JSZHAC K

6 FoAt MR
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o | it

1,008,548.45

7.12.4 JHARFFH B0 T3 B0 BT 55 A
ARSI AR T AR RFAT b+ 5L B 0 T e e o
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AL fr
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PR DLt NPT
FHENPHOT)
B S A it A
FEA A ERERGE
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8.2 MIRESEHANMLNRFAEESHBIR

i H
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oh i 4 0 3 0 L 451

e A YNV NN P e
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