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MATE RN SR - 1 7421737 74,217.37
MATFEE 7 - 1 22,265.21 22,265.21
A F - - 0.35 0.35
HoAth 4145 - 1 445817.71 445.817.71
ffit Tt - - 894,590.49  894,590.49
175,105,514.1
| R B R 12,689,517.44 51,437.10, 162,364,559.58
2

T RAFRAARIE G KA SCE,  IF% AL 0E A R F0HE O H s H

REHEFLTK.

6.4.13.4.1.2 7|2 R () BUBR A 43 BT
T20224F 6 H 30 H, KBRS FA KI5 IR A FUANME & 2 85 50 1 LA 0.01%(2021
12 H 31 H: 0.03%) , HFHIHFZEM AR50 T A £ 5% 7= L H K

FD .

6.4.13.4.2 SNC R
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E = ANLARFERGIE SR % HE 4 (LOF) 2022 Sk

NI ARG A& Fi5 < L 23 SO BOROR B gt B DR AN R A3 i A AL e s O XU . A <
RIpT A Bt K St AN Rk, BRI B RO R -

6.4.13.4.3 HARHHE XKL

A A IR 2 8 2 < P45 < i L 0 2 oA R SR I < 9t 2 R R T 3 R 2 R AT 2 B A
(T ks I 3R AE B T R AL A R . AR FE 4 R F Ric B il Bl (3 A A 4 R
SRR T BAMIESR R AT TR B S 2B S SLEAF PR IR FE I, A] BESR IR TUEZ7 17 7 B AR B B ) 52
Wi o

AR Bl 5 B2 B 1) 73 WU B A LA AN A XU, 7Pt 42 B <8 () Hhon 50 B AL LA PR 22K
HATHIE . b, AREESMAEGE NG H AR S e FIER s st in iz, ez 2
Tl B 7 VAN b AT UG FE 22, 46 VaR(Value at Risk) 825k A< 3 4 1 I A0 78 7 4 b XU
S AT FE I RS HEAT PR R AN o

6.4.13.4.3.1 FAh A& XU T
RN NRTIT

AR AR
2022 46 ;1 30 H 2021412 H31 H
T H i e 4 i e 4
N RME FE L ARMME FE L
(%) (%)
153,304,807. 163,010,910.6
A2 oy M 4 R B 7 — SR 1505t 91.88 93.09
63 6
A8 Gy A R 7R — JR R
A o VR B — Dt R AR
A Rt 7= — BUIE & Bt
HoAt
153,304,807. 91.88 | 163,010,910.6 93.09
&it
63 6
6.4.13.4.3.2 FAbA A IR A B AR 23 AT
T B A8 L W A 1 S A 1 7 R
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ST

X B R H 2 e B
SomA A CBRAr: NIRRT 0D

FH 2R U A2 B ) A2 2y

ZS

2022 46 A 30 H

AEER
2021 %12 A 31 H

Mg b T 5%

W%y 805

HINZ) 808

W Z LA HEME T 5%

kb Z) 805

kb #] 808

6.4.14 ARME
6.4.14.1 &R TR A RMMETHERTE

A FETH R RIVRIZ G oo o B THE AR T 5 B #1255 SR B P& R B A1

By

B R MR B TEER T3 ERZ B AR .
SR BRER R U A AN O B 7 B 5 LR B ) % W] LS A i A\ AL
=R HSRB P B AN AT I R A

6.4.142 FEMUARMETENEM TR
6.4.14.2.1 FEREMT AKA RNME

A NRmot
ISR V4 TR (2 K ABIAR
2022 %6 H 30 H
FER 153,043,002.46
B_ER 124,312.52
HER 158,703.03
ait 153,326,018.01

6.4.14.2.2 A RYMERTR R IRIEI K E K2 S)
A 4 DA 3SR U TR 40 R S T A A H RN SR IR TR e e (R e e

R FESRAE 5 B L BRI, & I R A 5 VS R (B BK R A I 128 5 AN
TR BUB TAEATFRATEG N, RIS TAEM H A8 5 G IR H R 38 5 A& BRI A &
B U TR AH R S SR AN BT K OB FUN B — Z ks AR ik A6 1A 8 o SR FH AR AN T M5 i A A0
T BRI, B A ORI EE A 07 A SO E R R 28 — R GE 2 =2 IR
6.4.14.3 FERFEEMI LA RUME THE KSR T B3 3

2022 4 6 30 H, AEGARFFAAFFLLHI LA SUOHETHE R SRTT™ (2021 4 12 [ 31 H:

[A).
6.4.14.4 RUUA RMETHER SR T B A<
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ANPLZ SCHHE T 5 A e R 5 7 A0 A7 o B AR S SGR U A e i, KA S 2 e
EAHZER A

6.4.15 7 B T EMEM AT & vHR R T Z U 9 I A I
B BT U GTR H AR SE G0 7 B A 2 2 T

7 BEAGHRE

7.1 AREEFHHEHRL
SRRA: NIRRT

o N i 4 BE PRI L
55 i H SR Wl (%)
1 &L 4 153,304,807.63 91.17
Hodp: R 153,304,807.63 91.17
2 R4t - -
3 [i5] 5 Wi 2t # % 21,210.38 0.01
Horpr: it 21,210.38 0.01
B SCRRIESR - -
4 b B - -
5 SERIATAE R BT - -
6 TN IR AE 4 ik 5% = - -
Forre SEEWr = D ) SN IR 45 4 ] ]
20N
7 AT MG B & STt 14,355,754.69 8.54
8 Hopth % 151 55 7 466,513.07 0.28
9 it 168,148,285.77 100.00

7.2 MERARET U ROBEERRAS

7.2.1 REHBRPRZT LS REERRAHE

GRS ARG

o B 4 B LL A
(%)

AR5 GRIESl ~RhE
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A LR Bl 4,866,681.10 2.92
B[R - -
C |mE 110,126,437.26 66.00
D |5, #T). BRESOKAEFE R RO - -
E @il - _
F R MER - -
G sk, SERmElY - -
H [EfE AR - -
I |5 S . BAEAME B AR IRS 6,032,797.54 3.62
I 4 12,766,618.45 7.65
K ik - -
L [FGEAIR %R 55 697,854.57 0.42
M RIZEBF SRR AR S 6,859,114.25 4.11
N KA FREERI A L 484,670.67 0.29
O [JERIRSS . B H AR - -
P HH - -
Q |[PAARI&TE 5,664,981.97 3.40
R [3Cfb. fRERGR 2,545,961.09 1.53
S |&AE - -

it 150,045,116.90) 89.92

722 BURSRR AT A KA R E R 4

SRERAL: NIRRT

AR

eS|

o e < B A LA
(%)

PN NN O 104

T

il

2,274,473.86

U 0 BVRBOKAE A gAY

I

HERFIZ A

7,342.92

AEIE . A RHATIEEOL

= |@ |"9 |m |TO [ |W | >

g Fn ol
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5 RARR . ARG BRI

838,254.60

0.50

—

B4

Dl

ML GR35 AR 55l

AW TEANBANR 55

11,112.21

0.01

IKA L IR 3R i i B

66,299.92

0.04

JE B SS « AEFEAI A IR 25l

A

PAFHSTAE

62,207.22

A AR E AR

»n %0 |w |0 |Z |8 | |R

gie

fit

3,259,690.73

1.95

7.3 JARIEA FOME o B B A LI R/ INHE R BT B AR Bt A A

7.3.1 IRIBEI R A RIHE 5B S B HEGIRNRF RETR B R 5UR

SRRAL: NIRRT

o R T

Fe | KREAE JIE B A4 R HE(R) A pE

B LEHI(%0)

1 300750 THER AR 55,702 29,744,868.00 17.83
2 300059 KITME 465,923 11,834,444.20 7.09
3 300760 LR EIT 20,204 6,327,892.80 3.79
4 300014 fe.A 4R RE 60,506 5,899,335.00 3.54
5 300124 AR 83,763 5,517,468.81 3.31
6 300015 % IR IR} 111,691 5,000,406.07 3.00
7 300498 i A 228,590 4,866,681.10 2.92
8 300274 FH 't FLE 46,636 4,581,987.00 2.75
9 300122 Y 34,690 3,850,936.90 231
10 300142 RARAED) 76,927 3,722,497.53 223
11 300450 = 47,852 3,023,289.36 1.81
12 300347 A& RY 25,233 2,887,916.85 1.73
13 300782 G 15,570 2,101,950.00 1.26
14 300316 B AL 28,343 1,915,703.37 1.15
15 300496 HRHIIA 14,604 1,905,529.92 1.14
16 300896 TFRK 3,100 1,860,031.00 1.11
17 300661 SEFR Iy 9,450 1,720,089.00 1.03
18 300408 =AM 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 FR ALK 16,950 1,613,979.00 0.97
21 300012 S el 68,500 1,589,885.00 0.95
22 300751 E Ry 3,040 1,492,336.00 0.89
23 300073 YR 16,389 1,480,582.26 0.89
24 300999 &t 26,700 1,442,334.00 0.86
25 300285 ESRSy v sl 36,579 1,313,917.68 0.79
26 300763 IRBHE 5,970 1,271,610.00 0.76
27 300595 K7 R AR 21,530 1,231,300.70 0.74
28 300601 FRZEHEN) 26,888 1,214,799.84 0.73
29 300037 B A 22,500 1,182,600.00 0.71
30 300454 RAE Mk 10,900 1,131,202.00 0.68
31 300628 LT N 2% 14,503 1,104,403.45 0.66
32 300144 IR 70,882 1,088,038.70 0.65
33 300529 LAY 20,432 1,039,784.48 0.62
34 300003 R EST 54,874 1,019,010.18 0.61
35 300413 T L 28,572 953,161.92 0.57
36 300223 bRt EIE 8,800 935,000.00 0.56
37 300033 [ A2 9,695 932,174.25 0.56
38 300433 W B R 83,728 926,868.96 0.56
39 300724 X ERRFell 10,200 911,370.00 0.55
40 300146 P 41,537 899,276.05 0.54
41 300769 175 gk 2,160 882,748.80 0.53
42 300390 KA 9,600 839,040.00 0.50
43 300699 JEE IR 13,163 774,905.81 0.46
44 300676 HE R FE A 10,702 767,333.40 0.46
45 300253 eGSR /E 953 84,308 740,224.24 0.44
46 300088 KERHE 98,800 733,096.00 0.44
47 300308 ey ERe 23,157 719,024.85 0.43
48 300558 LR Z Y, 11,745 714,096.00 0.43
49 300058 PR 106,869 697,854.57 0.42
50 300725 ik 7,000 692,930.00 0.42
51 300296 )74 91,065 664,774.50 0.40
52 300244 ket 21,369 664,575.90 0.40
53 300136 EYEE 38,856 654,723.60 0.39
54 300357 T4 12,500 650,375.00 0.39
55 300748 45 717K W 17,540 645,472.00 0.39
56 300775 — A% 12,900 621,135.00 0.37
57 300618 FEBLEN 10,257 594,085.44 0.36
58 300957 2Rl 2,700 587,331.00 0.35
59 300832 G4 13,010 586,881.10 0.35
60 300418 B4 36,462 583,392.00 0.35
61 300383 T 52,694 549,071.48 0.33
62 300474 o am U 7,651 523,251.89 0.31
63 300502 o B 19,943 522,506.60 0.31
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64 300001 gl 30,056 520,269.36 0.31
65 300677 JERHEST 20,460 518,865.60 0.31
66 300009 GRAY) 51,069 516,307.59 0.31
67 300251 pAS AL 53,301 504,760.47 0.30
68 300070 HIKIR 93,027 484,670.67 0.29
69 300457 e R 16,800 477,288.00 0.29
70 300294 A=) 13,144 472,526.80 0.28
71 300482 JIFHE) 11,500 468,165.00 0.28
72 300630 R i 2 12,474 438,461.10 0.26
73 300476 JHE 2R 23,600 433,296.00 0.26
74 300682 BAHT R 16,850 424,451.50 0.25
75 300866 ROl T 6,300 417,816.00 0.25
76 300747 BiRHEOL 10,575 411,367.50 0.25
77 300171 KEk 11,700 396,747.00 0.24
78 300115 KB R 38,217 394,017.27 0.24
79 300773 DA A 19,100 364,046.00 0.22
80 300861 F ity 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 T 4,700 312,550.00 0.19
84 300979 1R A 3,900 285,012.00 0.17
85 300919 H A I A 2,200 272,580.00 0.16
86 300841 A 2,175 251,082.00 0.15
87 300973 A= 1,700 176,715.00 0.11
88 300741 ESE e 5,600 155,792.00 0.09
89 300568 UM 2,547 73,964.88 0.04
90 300373 BT 600 42,750.00 0.03

7.3.2 BIRBARIF %A RYHE G EE T = E LI/ N EF R BTE BREE B 9 4

SRR NRMT

Ry
e | KREAE JI B A4 R HE(R) A fpE
B LEH(%0)

1 300024 GIE-IN 55,998 564,459.84 0.34
2 300017 WA 1 B 97,965 525,092.40 0.31
3 300298 =AY 14,500 407,450.00 0.24
4 300567 I FEL T 8,600 371,520.00 0.22
5 300463 SVERTREELY) 17,406 356,648.94 0.21
6 300456 FEH T 16,800 307,104.00 0.18
7 300369 R 27,200 286,144.00 0.17
8 300869 AR R 5,600 158,256.00 0.09
9 301175 HRFA R 17,356 66,299.92 0.04
10 301239 R R 1,724 58,012.60 0.03
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11 301238 Hii Z& BT 390 12,507.30 0.01
12 301220 T2 Ay 285 11,157.75 0.01
13 301215 YRR A 1,739 11,112.21 0.01
14 301120 EEadiht 612 9,479.88 0.01
15 301116 kg 397 8,122.62 0.00
16 301187 KKK HS, 345 7,776.30 0.00
17 301286 Fri A 381 7,539.99 0.00
18 301263 E 35 234 7,342.92 0.00
19 301217 e 76k 4 492 7,296.36 0.00
20 301302 LR 127 7,165.34 0.00
21 301153 RN ES 159 6,992.82 0.00
22 301162 5 H ¥ 128 6,926.08 0.00
23 301097 R l=IT 125 5,978.75 0.00
24 301117 FEG R 109 5,933.96 0.00
25 301158 T T Ay 290 5,910.20 0.00
26 301216 JiIUH 150 4,476.00 0.00
27 301135 T A e 169 4,437.94 0.00
28 301207 a2t sy 76 4,287.92 0.00
29 301103 fi] [GER s} 131 4,194.62 0.00
30 301222 Wi TAE B, 141 4,083.36 0.00
31 301219 i izt 43 3,776.26 0.00
32 301279 EIERHY 162 3,695.22 0.00
33 301123 ZE RS 135 3,427.65 0.00
34 300834 IR 98 2,942.94 0.00
35 301196 MERMRH 57 2,138.64 0.00

7.4 MEH B ERRA SR ERRS)
7.4.1 RiH LSRR RIS T 1 2% BT 20 4 KRR B4
A NRMT

i B 4 Bt
5 Ji SE AR JIE B A4 R EN L S DN FEHE LA
(%)
1 300750 TR AL 3,652,902.00 2.09
2 300059 KITME 1,589,887.00 0.91
3 300760 LR RIT 803,669.00 0.46
4 300014 ¢4 R 707,098.00 0.40
5 300124 CINER 698,089.00 0.40
6 300274 FH 't FLE 655,910.00 0.37
7 300498 i A 600,382.00 0.34
8 300015 % IR IR} 552,782.81 0.32
9 300142 KRR 540,944.00 0.31
10 300122 BRAEY) 506,597.00 0.29
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11 300450 e TR e 381,476.00 0.22
12 300347 TG EZ 314,142.00 0.18
13 300782 G 259,801.00 0.15
14 300408 — MM 256,093.00 0.15
15 300207 JRHE 3% 220,639.00 0.13
16 300316 rm B AL 213,046.00 0.12
17 300012 A Ao 201,893.00 0.12
18 300433 W ER 195,770.00 0.11
19 300496 HEHIL 189,838.00 0.11
20 300454 RAE MR 181,663.00 0.10

T RANGHUL RN G (R AN TR RA D A, BB 5 -

7.4.2 RIS SHE RIS T A 2% BT 20 4 KRR B4
AL NRMT

i B 4 Bt
5 Ji SE AR JI B A4 R A RS A P EHE LA
(%)
1 300750 TEAR 573,708.00 0.33
2 300674 FERHE 434,470.80 0.25
3 300059 KM E 230,635.00 0.13
4 301215 VR 158,077.90 0.09
5 301220 VA B 127,734.24 0.07
6 301238 B 2B 119,049.20 0.07
7 301136 FAbR AR 118,469.70 0.07
8 301116 M E 114,053.68 0.07
9 300014 ¢4 R 108,361.00 0.06
10 300783 = HIR 106,724.00 0.06
11 300274 FH ' HL Y 102,760.00 0.06
12 300760 L EIT 100,543.00 0.06
13 300124 CNEA 96,750.00 0.06
14 301187 MR & HLS, 91,996.00 0.05
15 300768 BRI %57 89,373.50 0.05
16 301217 e 76k 4 85,153.40 0.05
17 301286 B A 81,688.55 0.05
18 301222 AR EN ) 81,463.50 0.05
19 300498 iTRRN iy &l 81,270.00 0.05
20 301153 RN 80,262.50 0.05

T SEHESPULE RS RECRRe LA E R A, A EMRA 5 .

7.4.3 TNBLER ) BAS B8 R S H AR W\ B
Bpr: ARMIT
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[ R QAR IR B SR B3k 4 (LOF) 2022 4 i it

SEANBEEERI A (RAS) S 20,216,930.29
EHBEERIURN (3D BT 6,032,825.19

T SRNBEREAR . S BRSNS ST s e (RS i e LIRS B 3181, A% 7€

MR 9 -

7.5 BIRIEGIR R RN GFREAS

eRRh: NIRRT

B T R E b

Fr 5 5355 i ol N RME
(%)
1 K fii 77
2| JATEE
3 ERiE
Horp: BURME SRR

4 | ki
5| AR T S5
6 TSR
7 AT CAfAS 3£ 21,210.38 0.01
8 ENIZEa:
9 At
10 | &t 21,210.38 0.01

7.6 BRI SO E o R G B 7= B L B X/ HE R OB L4 B B R B A

SRERAL: NIRRT

S S g
5 fFFFARED 53 K B (5K) A E

fHLEEE1(%6)
1 123137 BRIR Ao 140 21,210.38 0.01

7.7 FARIEA FOME o B B A BB R/ INHE R B TR B SCRFE S B R A

ARSI AR T AR R RFAT B SRR SR
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7.8 WEHARE A RME 5 S F = HE L BIRNEFF T LA R &R 4
ARGAREIIRAR AR

7.9 AR FME o 3 S B A LB R /NHE R AT T A2 BUE B B 4
AIE AR AR R FFA BGIE

7.10 IR AR S5 I B G 53 5 1H L i B
AT AR W AR B E G5

711 BRAEGREME

711 AR AP B S BB A+ 2 AUE SR AR AT A (B IR A% B S 80y SAHUE RSN ¥
AW RIS SR A A B AR s S BT — R B AT ST . AL TR

IRARAEN A A A By RITE SRR S IR AR I R e SRR G I Feeh, AFEAE LU A s il kbl — 4%
RREIEFHAT AR R IJEIRERE ARG, 23 h EIEAR B SR A2 S I R 3

BOIESEATFAL T

SIERA G, ASEGE A LR A R ZA T AT T R AT, R LR A RIAEER
A e REURS 2 ) 22 s SRR I 4 U e R 7 A KR SE R R, W12 A B HR BB R 7 A S S
AT G R TR AR 012 A F R T BRERHIE 9T

7012 FEGH BRI T2 R, B B8 T S R 5 IR R P 2 A R

7.11.3 FAR FoAd & T B = H R

i
an
=

4>

B NRhoc
K5 2F &H
1 A PRIIE S 10,028.89
2 IVUVSE RN 11,325.26
3 IvAldiell
4 IV ilDS)
5 JS2YAT FR K 445,158.92
6 HoAt B2
7 R A
8 HoAth
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9 f=ann

466,513.07

7114 FREFH AL T 5 B 8 m] S5 et 7 A A

ARSI AR AR IR A b T H B B AT Fe 4 557

7.11.5 BRET T2 B E P AERE R RFE LKA
701.5.1 FIRIR B AT+ 48 R AR TIE 52 PR 1% D i 1 B
AT AR IR TG R 5L A 144 ISR AP AN AE T 32 PR DL

7.11.5.2 FRARAR A BE AT 48 B R AR FE U 52 PR 1% L A U B
AT AR AR B A 58 A 44 ISR AP ANAFAEJEIE 2 PR DL o

8 EEHFRAANER

8.1 WIREEWHRFAEN S BEAFAEANGH

AL A

B N&5H
| A ‘ ‘
FaE A/ IR AR e e NN R H
B & fR) 3 4y
O™ N P sy ixl=a sy ril=a
A ESERf ] ESEER ]
il il
RN TS
15,074 7,808.37 | 1,228,641.98 1.04% | 116,474,678.18 98.96%
¥ (LOF) A
EEEINZ T
6 754.77 0.00 0.00% 4,528.64 100.00%
¥ (LOF) C
it 15,080 7,805.56 | 1,228,641.98 1.04% | 116,479,206.82 98.96%
8.2 MK EMEER+LFEAN
E &k ikiE% (LOF) A
F5 A ALK BramE () b BT R A E )
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1 IR/ 800,209.00 7.13%
2 IS Bt 28 541,100.00 4.82%
3 5 L2 516,774.00 4.60%
4 ey Il 303,108.00 2.70%
5 i 7K 271,800.00 2.42%
6 PREK 259,900.00 2.31%
7 BN 256,800.00 2.29%
8 2 211,579.00 1.88%
9 T 200,000.00 1.78%
10 ARl 170,000.00 1.51%
E: DUEAE BRI B0 45 5 A BR 5T A R4 A Jl 3R 4L R 4 M dm
8.3 MiIAREEEANWMNYARFEEELARZEERENR
TiH By ) A MR o 3 4 B A EL )
= =) FE$ (LOF)
iz *ﬁ:ﬁﬁ 1,754.65 0.00%
A UNCIEED NN N
h Fﬁﬁﬁ [ %2 BV AR S % (LOF)
NEPE RIS c 89.45 1.98%
&it 1,844.10 0.00%

8.4 MIREESEHEANMARFEFTRAZESHHEEX REFLR

i H Il FHAEE MBS RNEEXE i)
I Z= AR R 2 (LOF) 0
AnFEmBEHAG, H A
EEREAARTIATN | ERADIRIEE (LOF) 0
HAATT A & C
it 0
2= AR R 2 (LOF) 0
A
ARG EAIFAATT | BREONARIEE (LOF) 0
Ee C
ait 0
9 FFBAE S HET)
AL A
IiH | ERANARIEER (LOP) A | EZRONRIER (LOP) C |
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HAeAFAH (2016 4F 11 A 11

iﬁ”;m\ \ﬁk H 2016 5 11 1 225,752,502.31

H) FE& 05 %0

A A HH AR ) 3 4 4 0 i 105,594,211.92 -
AR A5 HA L 4 S H A7 45 49,767,250.08 4,528.64
Jeli: ASHR A I 4 B [B] 47 A 37,658,141.84

AARE WIFE SR 2 sh 1y A0 - -
ASH A HH HA AR B 4 4 B 117,703,320.16 4,528.64

10 EXFEHER

10.1 ZESHHFFFE AR LHRIL

W I, AEE S IS AR AR Sl
102 ZESEBEAN, BEREAREIIESRERTNERANFRS)

WA, AESE AR K EERNFAES),

WA, AESIE NN LRSI IR R EERANFLT).
103 W RESEFEAN, EEWF. ELSTELFHIFR

WA, AEESTU St A R 8 B S ISR A A AR ST ST
P RS SR VA I
10.4 &5 B SRIE B R

WA WA, AH SR g T
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