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55 600231 AN A %25;2267}% Hzgg 2.64 | 80,000.00 | 211,200.00
56 600231 AN A Zzzzzzziiz 2220 EEII 2.64 | 76,000.00 | 200,640.00
57 600569 2 BHANER Zzzzzzziiz 2220 EEII 2.62 | 75,000.00 | 196,500.00
58 000932 HESE N Zzzzzzziiz 2220 EEII 509 | 37,100.00 | 188,839.00
59 000778 W 22%2222?;672 2275 IEEI 4.82 | 36,700.00 | 176,894.00
60 600507 PN 22%2222?;672 2275 IE]EI 6.99 | 25,100.00 | 175,449.00
61 000932 HESEN 22%2222?;672 2275 IEEI 5.09 | 33,400.00 | 170,006.00
62 600782 HHR Iy 22%2222?;672 2275 IEEI 5.04 | 31,600.00 | 159,264.00
63 000898 AN A 22%2222i672 2275 IE]EI 322 | 48,200.00 | 155,204.00
64 601969 R 22?)2222?;672 2275 IEEI 8.59 | 16,300.00 | 140,017.00
65 002110 =N DG 22(2)2222i67})1 2171 EEII 6.09 | 22,900.00 | 139,461.00
66 600307 TN 0% Zzzzzzziiz 2275 EEII 1.94 | 64,600.00 | 125,324.00
67 600782 BNy %25;2267}% 522 S 5.04 | 20,000.00 | 100,800.00
68 002110 =N DG Zzzzzzziiz 2220 EEII 6.09 | 11,800.00 | 71,862.00
69 688186 IR Zzzzzzziiz 312 EEII 31.90 | 2,200.00 70,180.00
70 600507 J7 RPN 20246824 H 6.99 | 10,000.00 | 69,900.00

202247 H8H
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) 202246 H 22 H
71 600507 N 6.99 10,000.00 69,900.00
RS 202247 H20H

\ 202246 H 27 H
7 000717 AL 3.50 | 19,700.00 | 68,950.00
A 2022467 A 25 H

202246 H 22 H
73 600782 AR A 5.04 10,000.00 50,400.00
) 2022 467 A 20 H

202246 H 22 H
74 000778 AL 4.82 10,000.00 48,200.00
dal 2022 4E7 20 A

2022 46 A 22 H
75 600022 WA 1.74 26,000.00 45,240.00
AR 2202247 20 H

2022 46 A 22 H
76 601003 iy 4.05 | 10,000.00 | 40,500.00
LR 2022467 A 20 A

X 2022 46 A 22 H
77 000898 ARy 322 | 12,000.00 | 38,640.00
Bl 2022467 A 20 A

‘ 2022 46 A 22 H
78 000717 WAL 3.50 | 10,000.00 | 35,000.00
CERE 2022467 A 20 A

2022 46 A 22 H
79 600307 A 2 0% 1.94 | 16,000.00 | 31,040.00
W 202247 H20H

it - - - - 17,307,200. | 59,378.915.

00 00

6.4.13 £&FT B XS K& EE

6.4.13.1 KK EBURMH LR LEH

ARFEG BT IR ARGy, LU R O AR K i TR A B R 4 . i BB S AR T 3%
He, BT, BEl i ie. AESAIMEIIES, FERMATEEHRNE, RiEHIE
BEARE, IR R RFE S5 AR 4R BT RAE M TR & 1 R B RE R EAR L. AR G1E H W &8
it 57 T 11 5 3 A 4 i T R G 10 XU = LA A5 FH AU . B e XU S T 3 AU o AR 43 %
w2 BRI AR AR, A8 SR R O 125 PR R R B 22 (A e MK

REGNRGEHABIT LRGBS, NiEERBEFENREGEHIE S, #EFSEERT
o ) (Y AR PR R A BB . PR R R R S I, TEA A AE R TR R
23, HilE A E HEEE SRR &R B R E B e SRR, —2 %I 5 o
B B A SRR A 1, A ] LA 1 KUK B B A B b U T W AR A I S R, 41
21, WIS B ST, LR T OE AR . BB R SRR AR 5 XU 48 XU 2 31
(VP EE, I8 S 2 W) 7 1 0 DR B 0 i o 2 ) XUSIR 0 o IR 5 2 SRR A M 4 0 e B %
Koy, MBEARE. &, SEHBS LI AR,

AN 4 10 e 4 N T T 4 i L R B 7 9 T B I e T A R A0 AT R T Y 2 A
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U025 e RS A AT REAR SR o AE VR 7T B A BE A, I JRURS: 43 2 0 7 EEREE B AT B0 ) 88 U 43
RIS . TINE R TR LR, ARIEATE SRR bR, 45650 fric H it TR E
R E AR AR bR AR, HR BRI, AR BRI N B SR, K AT
FEHOI PR BEAT MBS A EATVEAYL, JFIE AN RS, R RS il A R K SZ R VE A

6.4.13.2 15 FI R

15 F KR /2 48 B S A2 2 i B P R 22 G W TR AT B A THT, BiE B S AT RS 2 AT A
WIEL . LA ST BA B AR E D, 3O 4 U P 5 R AR AR A AU o

ATy (1 4 NTEZE 5 BA 22 5 0 F I BB IRLEAT T 70 70 P Ak o AR & HOHRAT A7 3K A7
TEE AR S B AR RRAT, BRI S ERAT AR O SR (5 R AN B K . RS SAE S 5 BT AT I 2E
Gy ¥ LA [EE S B0 45 S IR ST A 5] 5 5 3 T 58 OIE S S ORI UB 5L, AR HE 4 LAZ e Ry
NS5 BB IS A5 B I %07 IAE S A 7 EIE S, AR S IR GBI ASHEHIUES
A AT e AT T A BRI AR N R, W R [E A SR UE SR F S5 5 AU
EHIFHATAREE, BRI A AR 1 ER RGN A, BN TTREMER AN 7EHRAT
(] [ L 77 4 BEAT 52 5 i B305 58 5 0 T BEAT 455 P VP Al X UE S5 22 B0 07 QAT B ) A ) A RS2 AR 45 FE R
K

AT G (B A N T (5 PR B B, B R R R RIS S AT RAR B S R AT
NS R, BB 0 1 9 A4 008 XU .

T 2022 4F 6 H 30 H, AIEESFAEHRGIFHEIN 0.00%(2021 412 H 31 H: 0.16%)-

6.4.13.3 JBhHE XK

TANE KBS R F5 ik < AR JEAT 5 Al BT SS I LS5 IR B 2 B8 A sk A XU . A HE B T sh X
ook BRI A AN, BT S BRI, SR GAE DL AN B G, BUK
KT ih e BAS, DTG F s A 5% 2 5 WAL v 2 e 00 i At ) XU

2022 4 6 H 30 H, I HrRH R 438G R 76 & 2240 5E 230 H 20— H DU HA
S AT [R5 ) Jo 1L B H HASTE S, DRI K T A 200 B A A 7 0 PR 5 240 380 S I

92
il

e

o

6.4.13.3.1 ME AN AR SHEE = RSN XS 2
AFE G )34 B P NAE RSB E L R b AR 4% IR (AT SRR IR S s P M) B (A
TF AT RAE S5 45 8 L SR 2 M RS 7 B RIAE ) S5 30 00 SR o) A 5 4 20 4 W5 72 R B ke X e
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TR, ST RS BT I AR R SR TP R AR UIE S R AR A BB A LA A
L AH A AR FELI (8] Y AR RE J) B0 23 B T Am S s PR R n BEAT i B2 ) AN 7 # o

A P AP UETFAEUETR A G B BT, R IR AEARAT (8] R 9358 5, B0 3k 4 B Uit
F Z IR WA BE H LSS WIHE 6.4.12, thAl, AKEEEmT i@ ok Sz B £ Rl Bt 7= 77 s
R G N PE TR, H IR — BB SR MR IR A R E . ARk o
TR PERZ R B I T EL & TF AN L 2 8 B 1 E ) 15%.

RIS, ARk S i)k 6 BT 5 B0 308 (Bl A2 5 O B H 558 S 0 FROSR B #2578
JEUUI R 52 5 068 T (0 S5 R0 AT BE T0 AT AT KPS AT 6 B R UM 2 57 I I E N 2, DL
XA RV R AZ 5y 5t T St AE 57 00 6 A B PR AT 50 28 VR 8 S50 Tt ™ o A B A B < A [l 52 5 D 3
YRR ANZE Gy % F- Az o BBAh, ARG IR S BN FR 57 T 308 (R M58 5 o410 o i B AR B AR 4
oot PR 8 SO 5 A R KTy R I 9 e ) USSR B85 1B AR 50 LUR R B i 42 2 SR TSR A2
s IFE SR SRR BUE 7 i S b ENIE I 2 D€ I HAR BN S 50 FIF R R 5Z 7 If, W] 4%
ST B B R B 4 A TR 20 B BBV DR — B

6.4.13.4 TR
T 37 XS A8 5 35k < I 45 g L B 2 S B BOOR SR 4 it BT T A v 37 45 2R ek DR 36 R 22 3 i
KPS, AR PR AN RS AT AR A% XS -

6.4.13.4.1 FIZ KK

R 2 JRURGE A i < i T PR 2 S0 (B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AUt
O = R 7 1 S o T /A Vv R S AW R e P e SR
AN S 1) 235 RO 1T 37 R 2 B R U I T AR SR I A R 1) XU o A < P R < N s ST
74 G TH NG () ) B SR M B Y HEAT W, o R B 8 0 2 T S5 7 vt LS R o IR A7 A
o ARFEGFA SRR R RES > el 5 Mg R A TR, AR SN A B S L
TEAER KR LS F TR . AHE S R (R S U 3 7= BN IRAT AR R
17 HARAIE 4 S 45 5 45 A 2%

6.4.13.4.1.1 FIZR &0
A NRMoT
AR
14EDLAY 1-5 4F 5L At B ait
20224 6 A 30 H

FS3 itk
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B
BATAE K 56,533,040.41 - 156,533,040.41
i e D R 1,732,932.55 - 4 1,732,932.55
7B ARIE S 948,782.96 - 1 948,782.96
N o 1,920,353,506.
T oMb - 4 1,920,353,506.53 53
IV - - 4,400,476.21| 4,400,476.21
INEigil - - 742,362.000  742,362.00)
HAh %= - - 19,628.79 19,628.79
o 1,984,730,729.
et 59,214,755.92 41,925,515,973.53
45
1 £t
MAT R FE SR - - 911,668.26|  911,668.26
MATFEE 7 - - 182,333.66f  182,333.66
A F - - 1,382.93 1,382.93
HoAth A7 £5 - - 6,010,017.14 6,010,017.14
‘ 7,105,401.9
UikTysean - - 7,105,401.99
9
| R R R 59,214,755.92 41,918,410,571.54/1,977,625,327.
46
AR
2021 4£ 12 A 31 1 £ 1-5 4F 5ERLE AR &t
H
wre
HBATAE R 8,806,960.86] - 1 8,806,960.86]
e R D R 2,819,976.57 - 4 2,819,976.57
17 PRAIE 4 596,304.58 - 4 596,304.58
N o 1,557,953,100.
T oG P - 2,432,699.30| 1,555,520,401.48 70
IV - - 1,311,517.07, 1,311,517.07
HAh %= - - 38,293.05 38,293.05
o 1,571,526,152.
HrE Rt 12,223,242.01 2,432,699.30| 1,556,870,211.60)
91
B £5t
A A N i T - 1 734,590.14 734,590.14
NATFEE 7 - 1 146,918.02 146,918.02)
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AT F - - - 844.53 844.53
HoAth A7 £5 - - 4 3,145,121.39 3,145,121.39
it - - - 4,027,474.08) 4,027,474.08

) 2R AR i 11 12,223,242.01 - 2,432,699.30| 1,552,842,737.52

1,567,498,678,

&3

T RAFRAARIE GG KA SCE,  IF% AL E A 3 F0HE 0 H B H
REHEFLTK.

6.4.13.4.1.2 R 2 R () BUBR M 43 BT

T20224F 6 H 30 H, KBRS FFA RIS G IR A FUANME & 2 25 5 I LA 0.00%(2021
F12 A 31 H: 0.16%) , FEbiisa R 228 a0 A3 &% 5= o E (2021 4F 12 A 31 H:
D .

6.4.13.4.2 SN XA
AN AR 6 i T2 Fo i 18 s R SR B 4 I & DR AN R AR B i R A s i A . AT 4
HIRT A %5 72 R st AN R M, R T E RN RS -

6.4.13.4.3 HARMAE XK

AR DRSS, 2 4 4 TR < i TR 1 2 o M (B BRI < Y 2 R o T I R R A0 AN 26 LAS
(RT3 DRl R AR B T R A S BN R o A 4 BB T 28 B (SR, BT I I £ LA A0 A X
B ARVE T BAMIE SR AT TR H B 2B B DU BRI U, AT BERVE T UE S5 7 3 B A 3 () 72
M o

AR I $ 5 2 A ) A B AR A AN A XU, 42 R 4 ) o0 508 2 45 L fg 25K
BATHMEE . Moh, AREREE SIS HXAIES A MR e, EiisH%
o 7 B0 3 4 AT KUK B, 995 VaR(Value at Risk)$5 572 A 1 A% 56 4 7 s (0095 2 1 A KUK
T I AT FE T RS AT ER R A )

6.4.13.4.3.1 FABMHE R O
GRS ARG
AHIR bR
A 202246 A 30 H 2021 4 12 A 31 H
A FE i 54 N RME i 5 4
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FEEHE 1518 Ll
51 (%) (%)
1,920,353,506. 1,555,520,401
T o e T — IR 97.10 99.24
53 48
I et 2 e = S 5
T oMM — e mR %
AT AE A os 7= — BLIE R B2
HAth
1,920,353,506. 1,555,520,401
ann 97.10 99.24
53 48

6.4.13.4.3.2 FLAhH AR KU I BURIE AT

(5854 Bl 253 b e S 1 A HoA T 3% 28 AR
X5 = A e H 2R 4 0 P i EL 1Y)
M E (A NRMAI)
AH I R AR 5 AR B PN ES ARk
AT

2022 % 6 A 30 H

2021 412 A 31 H

MG bR BT 5%

W 9,784

WA 7,687

MG B HE T B 5%

/%) 9,784

/b 7,687

6.4.14 ARME

6.4.14.1 &R T EA RMMETHERTE
AR EITTESRFERZR, HXHA i BRI S B A B E U G TR AR

By

BB MR BGRB8 BRI B AR
SR BRER R U A AN O B 7 B 5 LR B ) % W] LS P i A\ AL

BRI ARSRB P B BB AN AT SR A

6.4.142 FEMUARMETENEM TR
6.4.14.2.1 FEREMT AKA RME

Bhr. ANRMT
#
A S T 5 TR (2 U iﬁj !
2022 4£ 6 H 30
F—EIR 1,915,997,108.87
HAR 724,221.86
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BE=EIXR 3,632,175.80

&1t 1,920,353,506.53

6.4.14.2.2 A RYMERTR R IRIEI K E KZES)
A 5 DA B R U TR 40 R S TR A H N5 SR IR TR e e (R e e

S TAUESRAE 5 B LT IRE AN G, & I RIS 28 5 ANE BR(BLE Tk A5 I 132 5 A
WER) . BUBTAEATFRATENE I, AREEASTAFMH £52 5 WK H R 58 5 A iE IR &
I DK A DG R SRR 3 (8 A MBS BB — J2 0k AR A £ V8 88 v R P AN T L 5 A\ AEL S
FARMEREMEEE, #iE R EAGH A REREH B RE B =R
6.4.14.3 JERFLEHI LA RN E VB KSR TR 3

T 20224 6 H 30 H, AFGARFFAAFFLLK LA SO ETHE R BRTE (2021 4 12 7 31 H:

7).
6.4.14.4 AULA RMETHE R SR T R X
ANPAZ SR BT B 0 e B AN A7 51 T AR MG A e 7 fot, LK f L 5 2 Fe i

EHMAZEMRAD.

6.4.15 FEITHEBRNOT SR T EHH KL AAhF TN
(1) 4 HIER
FARS AR, A S IR S0 AR SN 2,607,870,236.82 76, HoA 45 LU ZE 32 A

FRAZR 1,435,133,824.78 oAl DAL 4 SO AF BRI ZK 1,172,736,412.04 JT.
(2) BRIES WAL, ARE V= 03 HASIE 470 75 20 B A At F 0
7 BREAESGHRE
71 BIREEBEFHESHENR

SRRA: NIRRT

Fi | i &9 e
1 e 1,920,353,506.53 96.76
He JBRE 1,920,353,506.53 96.76
2 R4t
3 ] 5 WA e 5 %
Hep: figz
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B SCRAIESR - -
4 Rl ik iy - -
5 S RATAE AR BT - -
6 NI 4 il - -

o S 2 [0 ) SR N GR  <6

i o
7 BATAEF MG H & AT 58,265,972.96 2.94
8 Hopth % 15155 7 6,111,249.96 0.31
9 it 1,984,730,729.45 100.00

e (1) RIRPEE B OAE T IR B ARG B

(2) WEWIN, AIEZ 5 EEIESR HANE S SRR AR 2 e R, 8 B ARYEVE
B, Lo s s iir, A

EVFA DA B 2 B AH 5% IR, B ) B o) B R SR IR AL B AT

A R 2t 5k e FoAAS IE 2938 G i s 0 . RS IHAR, RS S 5HEHNEIES B AL 55 i
IEZE R BN 59,378,915.00 JG, (HIEE B P2 1E LB 3.00%.
7.2 MEWRZATU D RARERETHE
7.2.1 FBEBRPRETV SRR ERRAES
G, NRmoc
o o 35 4 PR Ve L A
A5 17k 25 A
(%)
AR RS L ik - -
B [®wl 71,425,919.00] 3.61
C|EE 1,844,523,035.94 93.27
D |, #I1. R SoKAEFERHER L - -
E |5k - -
F [t fMEE - -
G [OdizH. OeEATIEEOL - -
H |[fEmEfERlk - -
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[ & HHIE AR £k 5 5 ROT TR UE BOIE SR L7 R

2022 FEH AR

5 RARR . ARG BRI

—

B4

Dl

ML GR35 AR 55l

AW TEANBANR 55

IKA L IR 3R i i B

JE RIRSS BB A R 55l

A

PAFHSTAE

A AR E AR

»n %0 |w |0 |Z |8 | |R

1,915,948,954.94

96.88

7.2.2 BRI BEHAR AT KRB EREAE

SRR NRTT

%z

o < B A LA
(%)

R

1,332,303.44

0.07

jEERl%

1,550,540.80

0.08

B B0 R SOR A AR

I

HEORFIZ A

21,401.16

0.00

ALiEIEk . EREAEREDL

= Q |™m || |T |0

fga ol

15 BB ARG REAR RS

550,483.85

0.03

KA 4

Dl

ML GTAN R 55 A 55l

s N &4

496,890.57

0.03

z |2 |- |R

IKA S AN 3L i B,

243,311.08
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O [[BRIRS. BEAHAMRS - -
P |HAH - -
Q |DAEM£&TIE 209,620.69 0.01
R [fb. REMG R - -
Ny - -

&+ 4,404,551.59 0.22

7.3 BRI M E GBS T A LB /N TR IR B A

7.3.1 BIRIEHI R LA AME G B ST HE IR DN RTE B R 1 R 4

SRR NRTT

i B 4 T i
Fag | B Ji S A4 PR HE(K) AV
fHLEHI(%0)
1 600010 BN 1y 88,537,982 208,064,257.70 10.52
2 600019 A 28,826,496 173,535,505.92 8.77
3 002756 TG R 1,005,260 153,010,624.60 7.74
4 600399 PRS- 7,004,120 125,373,748.00 6.34
5 000932 HeSE Nk 18,537,561 94,356,185.49 4.77
6 000708 SRR 4,522,370 91,125,755.50 4.61
7 601005 ERALS 30,079,083 57,451,048.53 291
8 000825 KANAES 10,287,850 56,068,782.50 2.84
9 600295 FhoR 2 W 2,945,743 53,170,661.15 2.69
10 000778 BOEE 10,777,000 51,945,140.00 2.63
11 002318 AL 3,012,061 48,162,855.39 2.44
12 600282 AN A 13,778,684 43,402,854.60 2.19
13 000709 TN AR 19,052,600 43,058,876.00 2.18
14 600782 BN 8,502,300 42,851,592.00 2.17
15 600022 Ly AR AWk 24,556,918 42,729,037.32 2.16
16 600808 )iy 10,764,201 40,796,321.79 2.06
17 002075 ARy 8,040,800 38,676,248.00 1.96
18 600507 J7 RN 5,276,367 36,881,805.33 1.86
19 000898 BRIy 10,776,954 34,701,791.88 1.75
20 002110 — A 5,527,690 33,663,632.10 1.70
21 000959 HE A 7,031,200 33,468,512.00 1.69
22 002132 EEY SRS 4,522,345 32,832,224.70 1.66
23 600126 BUAN I 17 6,001,952 30,729,994.24 1.55
24 000923 TR T 2,009,200 27,385,396.00 1.38
25 600307 W% 14,030,000 27,218,200.00 1.38
26 603995 R4 753,995 25,379,471.70 1.28
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27 688186 IR 755,278 24,093,368.20 1.22
28 601969 L 2,768,400 23,780,556.00 1.20
29 600581 J\ 49k 3,517,100 19,766,102.00 1.00
30 000717 R VNI 5,527,700 19,346,950.00 0.98
31 601686 KRR 2,519,905 19,252,074.20 0.97
32 002443 SMNEE 1,718,100 14,363,316.00 0.73
33 600569 2 HANER 5,276,363 13,824,071.06 0.70
34 600992 Ry 1,005,236 12,535,292.92 0.63
35 000761 AN 3,247,300 11,690,280.00 0.59
36 001203 Kk 1,005,300 11,359,890.00 0.57
37 600231 ANy 3,738,588 9,869,872.32 0.50
38 603969 SRy E 2,260,551 9,516,919.71 0.48
39 002478 W E KA 2,009,200 9,161,952.00 0.46
40 601003 WA 11 7 2,260,560 9,155,268.00 0.46
41 300930 Wz 38 H 251,300 9,026,696.00 0.46
42 000655 LI 1,255,300 8,900,077.00 0.45
43 600117 78 T4 2,242,000 7,959,100.00 0.40
44 002722 Yire ke 502,600 6,915,776.00 0.35
45 603028 E- 2PN 753,930 6,634,584.00 0.34
46 603878 A 1,005,227 6,413,348.26 0.32
47 000890 IR 1,515,665 6,411,262.95 0.32
48 300881 RiEFEIR 251,300 5,744,718.00 0.29
49 603278 Kok ety 502,636 4,186,957.88 0.21

7.3.2 BIRBARIF %A RYHE G ES R = E LI/ EF R BTE BRE B R 9 4
SRR AR

o
Fag | B Ji S 24 PR HE(K) AVIRIIED
HLEHI(%0)

1 600938 H ] Y9 84,004 1,332,303.44 0.07
2 688213 SRR 14,046 688,394.46 0.03
3 688262 ESPUVRE 57 7,129 340,409.75 0.02
4 688238 oA 12,836 325,007.52 0.02
5 688400 woolt 13,111 287,524.23 0.01
6 301175 HHRFER R 63,694 243.311.08 0.01
7 301239 o Fii AR R 5,747 193,386.55 0.01
8 301136 ARy 7,172 141,575.28 0.01
9 688173 EEEIR 4,236 133,942.32 0.01
10 301238 Hiis 2B 3,497 112,148.79 0.01
11 688193 =B AH) 1,635 84,316.95 0.00
12 301217 e 76k 4 4,015 59,542.45 0.00
13 301219 icpunin 4 455 39,958.10 0.00
14 601089 fEuR 2 1,749 36,816.45 0.00
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15 301216 JiIUH 1,120 33,420.80 0.00
16 301207 M2 569 32,102.98 0.00
17 301215 YRR A 4,743 30,307.77 0.00
18 301302 ek 466 26,291.72 0.00
19 301263 RIERR 682 21,401.16 0.00
20 301187 KKK HS, 876 19,745.04 0.00
21 300834 EIEAI 635 19,069.05 0.00
22 301162 58 H#r 334 18,072.74 0.00
23 301153 RN LR 398 17,504.04 0.00
24 301123 ZERH T 656 16,655.84 0.00
25 301103 ] [G AR} 507 16,234.14 0.00
26 301120 B 1,032 15,985.68 0.00
27 301286 FrIs A 784 15,515.36 0.00
28 301117 FEG R 262 14,263.28 0.00
29 301097 R l=IT 249 11,909.67 0.00
30 301116 FRE- S 577 11,805.42 0.00
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