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5

ARG B NS 7 E AR B, X4 5T RIS F S SOl R e 2R R AT
NHOE R, B3I S 58 LA 4y B3 XU

T 2022 4F 6 H 30 H, AIEESFAEHEGZFHEIN 0.00%(2021 412 H 31 H: 0.00%).

6.4.13.3 JBhHE XK

TANE KRS A $5 Sk < AR JEAT 5 Al BT SRS S5 IR B 2 B8 A R i XU . A HE B T sh M X
ook B R R AL AN, BT S BRI, BRI GAE DL AN A S, BUK
SRR T BAS, DTG F s B A 5% 2 5 WAL v 2 e 00 i A ) XUIG:

2022 4 6 A 30 H, ARFEGFrRH I 438G R 76 & 2240 5E 213 H 20— H L HA
B, AT BE [R] e <5 A B B (1 B ) e Tl B I BANTEIR, DR T A B R Ay oA Fr 30 - 24 3 0 A <6

25
Vi

m

6.4.13.3.1 &5 M A AT S A & R = BSR4

AR B ) B B NAE R g AR R A AR (DTSRRI IR B I BB R B B M) S (A
TF TP IR ERIE S48 5L i s v OB BT ) 510 1 oo A i 4 2 2 7 O L 8 ok XU 1
AT, B PRST 0 R BT AR S S A O A BEEFR AR L IAUIE 52 PR ] AR 4% B A L A5 DA
S AR RN (5] A AR L B8 ) B 255 PR bR S5 s ML FR bR BE AT 457 52 B0 W A 23 A

ARIE G TR IE SRS Z B BT, R IRAIEARAT (A [RNE T 3958 5 870 < 9 7 Il
B 52 BREIANGE B LRI LS W 6.4.120 bAh, ANFES ATid I 32 Hh [a] 0 4 b 5 7= 7 2N
R R B RRBIIET R, e R — BB G R R FRR A SE. AR TIHRET
TP SZ BB = (T (A VA e 4 = 1 E 1 15%.
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RIS, ARk ik 8 BN 5 B0 308 (Bl A2 5 O BT H 558 5 0 FROSR B #2778
JEUU 052 5 068 T (0 S5 R0 AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV R AZ 5y 5k T St AE 5 00 6 A B PR AT 50 28 U 8 S50 Tt ™ o A B A B < A [ 52 5 D 3
MBS ANZE Gy % Tz o BBAh, ARG IR G BN FR N7 T 308 (R M58 5 410 i B AR B AR 4
fib PR 8 SO 5 A R KTy R I 9 o ) USSR B85 1B AR 50 DUR R B i 42 2 SR (B TSR A2
Wy IFE SR SESUESF BUE 7 i S b ENIE I 2 € I HAR B MO S 50 FIF R R 5Z 7 I, W] 4%
ST B B R B 4 A TR 20 B BBV DR — B

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

6.4.13.4.1 FIZ KK

R 2 PR A i < T LR 2 S0 (B BRI <V 5 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = B 1l o T /A Vv R S AW e R e P e RN
AN S ) 35 RO T 37 R 3 B R U I T AR SR I A R 1) XU o A B < P R < N s BT
74 i 4 TH NS () ) B SR M B Y HEAT M, o R B 8 0 2 1) S5 7 vt L3 R o R A7
o ARFEGRA BRI RES > el 5 g R A TS, AR SN A B S I
TEAEMRKREE LBSL T iR %A . AR B SR R SR BUS M B 7= 3 BONRAT AR A7 ARIIE
& BT 8%

6.4.13.4.1.1 F|Z R K i 1
Az NRMoT
AR
1 £ 1-5 4F 5RLE it B &t
2022 %F 6 H 30 H
e
BRATAE K 9,870,301.72) 41 9,870,301.72
i R S 565,589.10) 565,589.10)
1 HARIE S 288,933.50) 288.,933.5()
. I 452,930,469.6
T oMbt P - - 1 452,930,469.62 5
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HAth gt /= - 11,901.13 11,901.13
N 465,227,752.7
HrE ATt 10,724,824.32 454.502,928.45
7
ik
MNATE RN SR - 176,406.75  176,406.75
MATFEE 7 - 35,281.34 35,281.34
A F - 1,209.96 1,209.96
HoAth A7 £5 - 1,587,188.48 1,587,188.48
o 1,800,086.5
it - 1,800,086.53
3
GBS YRR N 10,724,824.32) 452,702,841.92| 463,427,666.2)
4
AR
2021 4F 12 A 31 1 £ 1-5 4F 5RLE AR &t
H
wre
BATAE R 9,431,403.29 41 9,431,403.29
e R D R 2,316,205.19 41 2,316,205.19
B ARIE 4 110,171.08 4  110,171.08
N e 483,720,412.7
T oG ph Bt e - 483,720,412.76 p
IV - 2,603,402.23 2,603,402.23
HAh %= - 10,311.55 10,311.55
o 498,191,906.1
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0
ik
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A A N i T - 163,472.84 163,472.84
MATFEE 7 - 32,694.58 32,694.58
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T RA R AARIE G KGRI EANE, %A 20 00E A 3 F0HE O H B H
REHEFLTK.

6.4.13.4.1.2 R 2 R ) BUBRE 4 BT

T20224F 6 H 30 H, KBRS FA I G IR HT A FOANME & 2 25 5 1 LA 0.00%(2021
F12 A 31 H: 0.00%) , FEbiisanR 228 a0 A3 &% 5= o E M (2021 4F 12 A 31 H:
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6.4.13.4.2 SN X
AN AR 16 i T2 Fo i 18 s R SR B 4 I & DR AN R AR B i R A P i A . AT 4
HIRT A 95 72 Je st AN R M, RIS RN RS -

6.4.13.4.3 HARMAE XK

AR IR, 2 4 5 FITRF < h TF 1 2 o M (B BAR R B < Y 2 R o T I R 3R A0 AN 26 LAS
(RT3 DRl R AR B T R AR S B R o A 4 BB T A8 B (S, BT I I £ LA A0 A X
B AVE T BAMIE SR R AT TR H B 2B B DU BRI IR, AT e RVE T UE S5 17 2 B 1A 3 () 72
M o

AR $ 5 2 A ) A B AR A AN A XU, 42 R 4 ) o0 08 2 45 L9 F) 2R
BATHMEE . Moh, AREREEE SIS HXARIES A MR seiin i, EiisHz
o 7 0 3 4 AT KUK B, 995 VaR (Value at Risk)$5 57 R 12 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 RO
GRS ARG
AHIR bR
2022 4F 6 H 30 H 2021 12 A 31 H
BiH i B4 (b 5 4
N M E FEiEHE L N FME 4l H A
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483,720,412.7
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K
N

483,720,412.7
ann 452.930,469.62 97.73 98.82
6

6.4.13.4.3.2 FLABAAS XU ) U A% 4
323 ol S L B AN Al T 3 R R AR

X P AR H 4 B I E Y
Mg (A NI
AH I R AR 5 AR B PN AR
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202246 H 30 H 2021 12 A 31 H
Mk 2 b e 1 B 5% Wy 2,273
Mr G AL T % 5% b2 2,273

T T 2021 512 31 H, ARG MR — 48, Jo 2B P L8 T SR AR % XS
LR B IR .

6.4.14 ARME
6.4.14.1 &R TR A RMMETERTE

A AT EERIVRIZ I oo o d (B THE AR T 5 B H25 SCRi AE BT & R B I

By

B R MR B G TEER 1T3 ERZ B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % W] R A i A\ AL
=R HSRB P B AN AT I R A

6.4.142 FEMUARMETENEM TR
6.4.142.1 FEREM T EKA RNME

A N
A S B TR TR K AR
2022 6 A 30 H
BEX 450,806,045.87
BB :
LR 2,124,423.75
ait 452,930,469.62
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A 5 DA B 2 U TR 40 R S TR A H N5 SR IR TR e e (R e e

X TESRAE 5 B L BRI, & I R 5 5 VS R (BRI R A I 128 5 A
TR BUB TAEATFRATEG N, RIS TAEMH 228 5 G IR H R 385 A& BRI A &
BB S T A R S SR AN BT K A O MMEFUN B — Z ks AR ik A6 18 8 o SR FH AR AN vT R S i A A0
T AN BRI, B A ORI EE A 07 A SO E R R 28 — R R 2 =2 IR
6.4.14.3 FERFEEHI LA A RUME THE KSRt T B i B

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

E)
6.4.14.4 RUUA RMETHER SR T B A<
R/ X I e TRt e S R s - e VAL IS (Rt i W W L QT | = RS A I

EAZEIR /N

6.4.15 FBIT BRI 53Hr 2 vHR R T 2 U1 B i FL At S 00

(1) F=& K

T 2022 4 FARAR AL, ARG FRIFE S AR B RN S BTN 671,184,001.84 J1(2021 4F 2 H 25 H (J&
SEFAEKE) 26 H 30 H: 60,505,970.12 78), Her @45 DU SR SO HH R 81,508,716.00 oA
DAIRAE SCAS I H K 589,675,285.84 J6(2021 42 H 25 H GE&AFHARMHE) 26 H 30 H: Hf,

F5 DA ZE S A B B R 7,880,426.45 JCAT LABI4: S A I HR AR 52,625,543.67 JG).
(2) BRIES WAL, ARE V= 063 HASIE 470 75 2 BH A oAt F 0
7 BRBEAESGHRE
71 BIREEBEFHESHENR

SRR NRTIT

o | ow R
1 &L 4 452,930,469.62 97.36
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2 R4t
3 ] 5 WA e 5 %
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B SCRAIESR - -
4 Rl ik iy - -
5 S RATAE AR BT - -
NIRAE G 0% 7= - -
Forre SEEW =m0 D ) SN IR 5 4
A0

7 BATAEF MG H & AT 10,435,890.82 2.24
8 Hopth % 15155 7 1,861,392.33 0.40
9 it 465,227,752.77 100.00

o)
o

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
FRE LA L2 2 R AR 5 XRS5 B i1 B0 BRI Zy AT B, R B LI T - S B R AT, A
AAAE AR ik e AN I 252 Zid sh s Ol SRS IR, ARG 25 F Rl e Al 55 i

IEZE ) BN 36,826,656.00 TG, (5HIEE B A 1HE LB 7.95%.

7.2 MEPARET U ROBEERRAE

7.2.1 BB REBATIW D ROBER T HE

GERAL: ARG
RAG A7l 25 Ay iNIEl i 4 R 7 1 EL A1
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AR R B sl - _
B XMk - -
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D |75, #J). R ROKAEFE R R - -
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5 RARR . ARG BRI
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PAFHSTAE
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97.27
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R 0 RBOKAE ALY
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HEORFIZ A
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= Q |™m || |T |0
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O |ERMS. BEAHARIRS - -
P |HEH - -
Q |BAEFIHETAE 12,872.04 0.00
R [ofb. REMERR - -
S |44 - -

it 2,172,577.68 0.47

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 AR

i B 4 T i
Fag | B Ji S A4 PR HE(K) AV
fHLEHI(%0)
1 002555 —tHER 2,797,530 59,391,561.90 12.82
2 002602 JEERECS ] 9,357,393 45,102,634.26 9.73
3 603444 = b 107,189 41,589,332.00 8.97
4 002624 SEFE M 2,854,000 41,011,980.00 8.85
5 300418 B 1,990,250 31,844,000.00 6.87
6 002558 SPNTIES 2,958,613 27,071,308.95 5.84
7 300315 R 5,756,140 19,225,507.60 4.15
8 002517 2 B o 2% 3,169,550 17,686,089.00 3.82
9 300002 PP 2R 4,088,502 16,885,513.26 3.64
10 002174 T IR I 2% 1,555,600 15,198,212.00 3.28
11 002354 R} 3,512,800 14,051,200.00 3.03
12 300052 HEE 538,780 12,219,530.40 2.64
13 300031 ESGIVEEST 699,700 11,265,170.00 2.43
14 000793 1 ) 4[4 4,217,200 11,259,924.00 2.43
15 600633 A& 1,604,094 11,036,166.72 2.38
16 002425 Pl 1,613,994 9,022,226.46 1.95
17 300299 R3¢0 1,179,000 7,345,170.00 1.58
18 002292 BRI R 1,559,946 7,316,146.74 1.58
19 002605 PhicdBH 430,400 7,166,160.00 1.55
20 300518 BEIIE 107,500 6,497,300.00 1.40
21 600576 FER AL 915,500 5,309,900.00 1.15
22 002148 JeLhkH: 974,000 4,782,340.00 1.03
23 300148 KAtk 1,399,700 4,730,986.00 1.02
24 300043 IR 1,559,800 4,679,400.00 1.01
25 300494 RER A 2% 322,300 4,657,235.00 1.00
26 002502 Ly S 1,342,305 4,536,990.90 0.98
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27 603258 FHL 20 X 255 214,400 4,341,600.00 0.94
28 300467 RN 322,600 3,771,194.00 0.81
29 301011 UV 57 53,575 1,762,081.75 0.38

7.3.2 BIRBARIF %A SRYHE 5 EE T =1 E LI/ N EF R BTE BREE B3R 9 4

SRR NRTT

i B G P
Fe | REAE JI S5 A4 R HE(R) A pE
B LEH(%)

1 600938 HH ] Y 3 84,004 1,332,303.44 0.29
2 688331 REAEY) 6,311 270,994.34 0.06
3 688290 sl e 3,040 142,484.80 0.03
4 688234 RAw etk 1,497 97,589.43 0.02
5 601089 ey ] 1,749 36,816.45 0.01
6 301215 VR 4,743 30,307.77 0.01
7 301263 RIERR 678 21,275.64 0.00
8 301217 e 76t 4 1,337 19,827.71 0.00
9 301187 R 2EHS 876 19,745.04 0.00
10 301162 58 H#r 334 18,072.74 0.00
11 301153 RN RS 398 17,504.04 0.00
12 301120 EEadiht 1,032 15,985.68 0.00
13 301207 M2 264 14,894.88 0.00
14 301216 FiILH 444 13,248.96 0.00
15 301103 ] [G AR} 402 12,872.04 0.00
16 301097 R l=IT 249 11,909.67 0.00
17 301117 RGP 217 11,813.48 0.00
18 301116 kg 577 11,805.42 0.00
19 001268 &k % 409 11,337.48 0.00
20 301219 i e 122 10,714.04 0.00
21 301222 Wi TAE B 332 9,614.72 0.00
22 301135 i FE A e 338 8,875.88 0.00
23 301123 ZE RS 328 8,327.92 0.00
24 301158 T T Ay 379 7,724.02 0.00
25 301279 SIERHY 296 6,751.76 0.00
26 300834 M 187 5,615.61 0.00
27 301196 MERMRHE 111 4,164.72 0.00

7.4 REFARERRASHE KRR
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B SR AR
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(%)
1 002555 —hHE 90,903,161.36 18.57
2 002602 JEERECS ] 85,197,213.44 17.40
3 002624 SEE IR 50,569,601.37 10.33
4 300418 B4 50,218,837.66 10.26
5 002558 EPNTE:S 41,022,722.74 8.38
6 300315 HiRHL 30,839,822.20 6.30
7 300002 PPN 2 28,593,495.23 5.84
8 002174 TR 5% 24,933,643.37 5.09
9 002517 T2 B o 2% 22,452,379.08 4.59
10 300031 FIERHE 19,995,032.39 4.08
11 002261 HAEAEE 18,776,025.21 3.84
12 300052 HE 17,570,124.72 3.59
13 002425 Utk 16,074,550.26 3.28
14 002354 RIGHF} 14,974,986.00 3.06
15 002605 Bhid R 13,187,305.00 2.69
16 002292 BURIR R 11,621,589.31 2.37
17 000793 e 10,873,798.00 2.22
18 300299 [=Eidy 9,625,555.77 1.97
19 002526 IER Il 8,133,632.89 1.66
20 300148 KRR A 7,559,928.00 1.54

E: SRAESHHL RN S RN LA E R A, A EMRA 5 .

7.4.2 RitSEH SR IR S B 1 E 2%BET 20 4 KRR B4
EA: AR

o B 4
5 Ji SE AR JIE B A4 R A RS A P EHE LA
(%)
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2 002602 JEERECS ] 65,611,288.04 13.40
3 300418 B Y% 39,773,565.56 8.13
4 002624 SEE I 38,457,375.26 7.86
5 002558 PN 32,648,468.48 6.67
6 002261 (s R 27,886,049.59 5.70
7 300315 HimkHL 24,078,468.26 4.92
8 300002 PPN 2 22,549,694.38 4.61
9 002174 T 2% 19,605,142.00 4.01
10 002517 T2 B oA 2% 18,334,507.80 3.75
11 300031 FIERHE 14,750,984.79 3.01
12 002526 L ZR AL 12,933,563.19 2.64
13 002425 clkiieEd 12,544,948.37 2.56
14 300052 HHE 11,736,498.61 2.40
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15 002605 Bhid R 9,793,255.00 2.00
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17 002699 ST 5% 8,264,369.00 1.69
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F5 Ji SEARAY Ji% 52 44
N R E EGRICA) 1t i B

1 600938 HH [l Y 1,332,303.44 0.29 | HiiREE
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