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A, RIBTHRME . WRCE . BB GHATEIE, KRB TR KT ks XU .

AT et 1 B A A O AL PR AR LA AN A XU . AT SR BT A P AR G & PR
R ICTE LEIAMIR T 2 e 587 S AE ) 80%, #5058 [ X 57 1 EL I AMIR T 2 8 B8 1B A 20%. Uk
b, ARSI G IR O X AL S TR A IUER RS St i 4%, € B F 2 e &7 0 k4
HBEAT MBS R, 045 VaR(Value at Risk) i bm SR il A 22 < T s AOTERAE A XU, B IR RT SE SR X
Ry HEAT B ER AN o

6.4.13.4.3.1 HARM XSO
AL NRTIT

AHAEK AR
2022 £ 6 J 30 H 2021 4F 12 A 31 H
i H b4 R b S
~RIE FEEHE L nRME HE L1
(%) (%)
1,357,257,411. 1,517,875,846
T o a g s — I 76.82 75.27
54 A1
T oM E e — e ®
TotEEmMir” — e B %
ATAE SRl o 7= — BUUE R B2
HAth
1,357,257,411. 1,517,875,846
&1t 76.82 75.27
54 A1

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

- S 4 TSRS UKt 5 Tl 3 L e v O 25 350
* B F 3R S LA 1 A T 728 B (e A 2
ot 8 7 1 2 LR A e 7 LA
N 12 KUK A5 B [ 25 7)) Ml Rz AR
AHIH AEREE
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2022 46 A 30 H 20214 12 A 31 H
M & e L v - F 5% 107,640,000.00 110,200,000.00
MV G b B FE v T B 5% -107,640,000.00 -110,200,000.00

6.4.14 AfRHHE

6.4.14.1 £ TREARMETERTTE

ARMATTESGERTRZER, B A R E TR R S B B2 SR A BT & i R
JERRGE : H— 2K AIFBE P S SRR AT LR G RO 58 2 R — R
B MBI B2 7= B B BRI TT R N S5 =B IR OB P B G5 R AN T 8% A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 FEXRERTENARHME

Az NRMIT
N i AR
mEERTR "
(R 202246 H 30 H 2021 4 12 A 31 H
FEER 1,356,729,669.84 1,516,682,842.07
R 381,569,797.04 441,724,290.99
EEEW 527,741.70 2,442,613.15
it 1,738,827,208.58 1,960,849,746.21

6.4.14.2.2 AR ERTREREKE KT

ANHE g DL B TR U2 8] e e i) S D0 A H O BA S TR IR T R R I s o X AT T 3758 5 M
S PRSI, HHBERHIUEM . RO ANEREAFATITTRATER L, AREALTERHE
A oy R R ETE] S 58 5y AT IR S0 1) B PR S B0 A R IR B 2 SUHE SIS — SRR, FFIRAE A
(B B TR B 2 Fe B T BB T 5 By S 2R SR BT I ARZ U0, B AR AR R Y

O SO L 55— )R IR B =R IR

6.4.14.3 ERFEEHIPLA SAMETHE K SR TR K3 9

AT AR IR Je AR EERIYARFFA ARRFEL M BLA SEME TR S T R
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6.4.14.4 AUA R ETHE R 5 T B RAHSC U A

AIEEFRFATHIA LA S E T B et TR O DA AT B el B A il 1 o1, XS8Rl T
H N HFRIBR B, rARIK I E 5 2 e EAHZ R/

6.4.15 H B TEMBM O & THRR T E UM K AR E IR

Teo

7.1 HEREEEFHEBN

7 BEAGHE

SRR NRTIT

fRBS | AT RS

~RefE G

Fe i H S b 3 S R FE L] (%)
1 RS 4 1,357,257,411.54 76.24
Horp: fggZE 1,357,257,411.54 76.24
2 F - .
3 fi] 5 WAL 2 4% 381,569,797.04 21.43
Hr, iz 381,569,797.04 21.43
HPE SRR SR - -
4 DAl L A - -
5 SRMATAE R - -
6 SENIRAE Gl g e - .
o S W= A1 SN IR
LR
AT IR SRR 45 %A 4
7 X 24,265,145.49 1.36
1
8 HoAth &I 17,121,932.85 0.96
9 it 1,780,214,286.92 100.00
7.2 EBRBATWV R BEREAE
5 34 B P 1

(%)

A 7N NI NN

B KAk
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C il 1,121,672,182.03 63.49

BT A BRE LA PR R R 16,798,703.00 0.95
E feSitn4 28,366,704.00 1.61
F HE R R, 757,863.24 0.04
G HIEH . OAERTHEEOL 68,568,587.00 3.88
H f g ROl 35,280,480.00 2.00
| SRR . RS BRI S5 54,869,197.57 3.1
J bl - -
K J5 H =l - -
L TS T 5 HR 5 20,334,789.00 1.15
M FHER SO AR S5 762,529.56 0.04
N IR PRBEAN A LBt F 9,170.00 0.00
0 R BRSS « AEFRAI A IR 25l - -
P HE - -
Q TAERES TAE 9,837,206.14 0.56
R AL AR R - -
S Gia - -

&t 1,357,257,411.54 76.82

7.3 SPREE A FMME o E S B E H BN R T A R A
RN NRTTT

i A Y
Fa | RS JiE ZE AL HR B (K) A E
{H A1 (%)
1 000977 TR B 3,681,503 97,486,199.44 5.52
2 300696 R IRIR 1,953,586 85,860,104.70 4.86
3 300775 1K 1,696,600 81,691,290.00 4.62
4 000657 A R 5,288,520 79,327,800.00 4.49
5 300457 e BHY 2,172,246 61,713,508.86 3.49
6 603267 P 378 LT 398,200 53,490,206.00 3.03
7 603612 RIBRIE 1,394,900 51,402,065.00 291
8 000792 Ry 1,473,159 44,135,843.64 2.50
9 002460 FREA 267,600 39,792,120.00 2.25
10 002384 R 1,713,500 39,290,555.00 2.22
11 600029 [EEpag e 5,238,100 38,290,511.00 2.17
12 002756 TR R 248,300 37,793,743.00 2.14
13 600258 RS 1,422,600 35,280,480.00 2.00
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14 002932 HHE A=) 493,190 33,813,106.40 1.91
15 000768 LT K 1,066,900 32,316,401.00 1.83
16 000049 A€ FLh 714,900 32,241,990.00 1.82
17 603897 KR 991,317 30,879,524.55 1.75
18 002409 MR 471,000 26,145,210.00 1.48
19 300502 W 5 969,600 25,403,520.00 1.44
20 600131 W {5 18 1,867,000 25,111,150.00 1.42
21 603507 PRVL A 690,400 22,741,776.00 1.29
22 600888 HrEE AN 2,255,540 20,750,968.00 1.17
23 601888 H [ A 87,300 20,334,789.00 1.15
24 603885 AR 1,084,400 19,508,356.00 1.10
25 600765 HLE AL 600,100 19,311,218.00 1.09
26 600893 Wik zh 71 409,400 18,631,794.00 1.05
27 000733 PRIERHL 132,600 18,029,622.00 1.02
28 300613 =4 206,045 17,472,616.00 0.99
29 600905 = REE 2,670,700 16,798,703.00 0.95
30 300777 R 343,213 16,542,866.60 0.94
31 600039 VY )1 S 1,561,900 16,446,807.00 0.93
32 601137 A4 909,900 16,105,230.00 0.91
33 002371 J677 44 57,100 15,823,552.00 0.90
34 601208 R EH 1,163,380 15,030,869.60 0.85
35 000928 AN [ 1,901,100 11,919,897.00 0.67
36 600210 ¢ A4 1,827,654 11,678,709.06 0.66
37 300699 A 196,900 11,591,503.00 0.66
38 601919 Hhze s 774,800 10,769,720.00 0.61
39 000682 KITHT 1,576,100 10,496,826.00 0.59
40 600763 WP 56,300 9,820,972.00 0.56
41 688075 ZNRAEY) 50,825 8,894,883.25 0.50
42 600399 FRMREEN 488,900 8,751,310.00 0.50
43 688200 e 22,373 7,973,737.20 0.45
44 002332 ATz 245 782,200 7,681,204.00 0.43
45 002035 e Iy 951,900 5,540,058.00 0.31
46 300705 JUHL 24 202,400 4,416,368.00 0.25
47 000823 B T 414,200 4,282,828.00 0.24
48 002013 AL 308,300 3,807,505.00 0.22
49 688100 BEAE S 180,164 3,781,642.36 0.21
50 300308 B Rl tERel 121,400 3,769,470.00 0.21
51 300394 RFIHE 117,300 3,175,311.00 0.18
52 300900 IS 118,500 3,163,950.00 0.18
53 300358 RERFHL 171,500 3,050,985.00 0.17
54 688633 BERA 57,720 2,685,134.40 0.15
55 002643 TRy 119,067 2,483,737.62 0.14
56 688386 ZWAE 41,254 2,239,679.66 0.13
57 688060 =IRRHE 38,554 1,762,303.34 0.10
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58 002026 Ll AR A 137,700 1,682,694.00 0.10
59 300693 BEBL AR 33,300 971,028.00 0.05
60 603666 ¢ 5% 9,700 665,420.00 0.04
61 688197 HAEK 24,261 598,761.48 0.03
62 301177 THIIT 5 3 7,920 587,664.00 0.03
63 688105 M 6,180 524,682.00 0.03
64 301206 =AM 9,438 446,000.04 0.03
65 301219 i 7 L 4,826 444,053.04 0.03
66 300973 SR B 3,593 373,492.35 0.02
67 688772 PR T 7,455 228,868.50 0.01
68 301096 AHIEZ 2,714 214,406.00 0.01
69 300834 SEREM 6,349 191,974.69 0.01
70 301123 ZE R LT 6,551 170,810.09 0.01
71 301166 7 4 2,528 148,798.08 0.01
72 301189 LOEE 4,345 144,731.95 0.01
73 301190 HEIKBHE 5,741 136,233.93 0.01
74 301108 TR HEN Ay 2,800 110,796.00 0.01
75 688267 HH ik 3,390 108,141.00 0.01
76 688107 YRR 1,562 107,309.40 0.01
77 301092 G 3,230 101,615.80 0.01
78 301193 FHRHL 2,970 80,635.50 0.00
79 688283 e I 4 1,595 72,428.95 0.00
80 688210 NS 3,105 67,285.35 0.00
81 301200 Kbz 857 44,495.44 0.00
82 601089 fEICEZ 1,749 36,816.45 0.00
83 000921 HERH 2,500 35,450.00 0.00
84 301207 M 2% 569 32,102.98 0.00
85 001323 Se BBy 573 28,111.38 0.00
86 301201 WA 2k 353 25,253.62 0.00
87 301263 ZR BB 682 21,401.16 0.00
88 301122 KA 301 21,181.37 0.00
89 301256 Hemb i 1,831 18,456.48 0.00
920 301103 A QAR AL 507 16,234.14 0.00
91 301235 HEFEEST 418 15,854.74 0.00
92 301117 FEGRHY 262 14,263.28 0.00
93 301179 HFFEARe 295 12,038.95 0.00
94 000888 WA L A 1,000 9,170.00 0.00
95 301130 7 25k 237 8,934.90 0.00
96 301228 SEAMS I 373 7,586.82 0.00

74 REHABREE R A EHE AR
741 BiFASHE YIRS R FE 29500 20 4 KRR R4
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TR 4 T
e Jie AR JiE ZE A2 FR PN N P LA
(%)
1 000657 A R 84,385,544.87 4.18
2 300696 %ZIRik 75,566,976.46 3.75
3 300775 =A% 67,508,792.55 3.35
4 300457 o B 56,085,276.08 2.78
5 603612 RIBRIE 53,027,131.66 2.63
6 603267 5 376 L 47,745,465.16 2.37
7 000792 R A 36,298,330.91 1.80
8 600029 T 33,143,361.81 1.64
9 002932 A4 A ) 32,930,675.00 1.63
10 600258 RS 31,699,186.07 1.57
11 002460 =N 29,404,446.00 1.46
12 002756 TR R 27,843,816.00 1.38
13 002409 e R 27,700,676.00 1.37
14 600131 BRESE] 26,443,763.14 1.31
15 000977 TR B 19,829,479.34 0.98
16 300777 R 18,752,713.83 0.93
17 603885 HREMLE 17,573,619.96 0.87
18 600905 = Ik REYR 16,992,425.00 0.84
19 600765 HRTE AL 16,870,023.62 0.84
20 600893 iR zh 1 16,602,596.00 0.82

T ARTSRN BB K SZ AL i QRS BN TR AR SCHR) H51, AF BRI 3
Ao

7.4.2 RFSEH SR HIRIE-S R FE 2980T 20 4 KRR R4
AL NRMT

o A AL 4
e JE ZE ARG J SR AR A HA RS A P A5
(%)
1 300750 T AR 73,575,880.34 3.65
2 300316 mn L 68,793,920.67 3.41
3 000733 PREFHL 40,377,814.00 2.00
4 603612 RIBRIE 33,200,126.40 1.65
5 000657 A R 33,045,832.80 1.64
6 601208 KIEHL 32,305,346.20 1.60
7 002534 PHF i RE 27,994,851.36 1.39
8 002897 BAER A 27,005,683.00 1.34
9 600188 FEHREUR 26,587,973.64 1.32
10 603596 ksl 23,826,990.60 1.18
11 002048 TUEAEF 21,937,683.45 1.09
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12 002463 VAR 20,755,812.86 1.03
13 000739 R4 20,153,953.89 1.00
14 600885 TR AR 17,129,844.00 0.85
15 600348 HERH A 17,096,890.36 0.85
16 600933 peg bl 15,503,343.38 0.77
17 600875 KITHA 14,460,677.00 0.72
18 002179 G 14,304,951.17 0.71
19 600587 WrieRyT 14,243,889.06 0.71
20 603666 ¢ 5% 13,223,039.80 0.66

Vi AT AU I KSR A i RS AN TR ARSI 3151, AFREARAL ) B
Ao

7.4.3 TNBERH A B R S B R RN BT
SRR NRTT

SEANEEERI A (A ) R 939,606,556.21
SEHBREERRON (38 R 906,229,649.85

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 40
CBAZ AN T LA S S 3151, AFIEMRZ S

75 MREFRRAFOROMFREAS
SRR AR

o 3 R PR E L
e i3 A N E
#1(%)
1 H XK AR5 177,590,646.36 10.05
2 AT EE PR - -
3 Kot 203,979,150.68 11.55
Hodr, BUORME SR 203,979,150.68 11.55

4 A ATies - -

5 Al J 4 Rk B 75 - -
6 Hh 1SR A - .
7 AR (AT AZ i) - -
8 ENIZeE - ;

9 Atk - -

49 ik 57 7T



e QPHIE T BRIk & 2022 fF PR

10 &t

381,569,797.04

21.60

7.6 BRI A SHE GBS E LB/ HERF I RT LA R SR A

SRR NRTTT

o R A
75 i fay | fgEaR o (5K) A E
B LA (%%)

1 210407 21 kK 07 1,300,000 | 132,483,356.16 7.50
2 019664 21 [Hfi 16 737,310 |  74,944,773.86 4.24
3 019674 22 [E i 09 668,000 | 67,057,921.21 3.80
4 160404 16 ) 04 500,000 | 51,165,438.36 2.90
5 019656 21 [ 08 353,000 | 35,587,951.29 2.01

7.7 RN FMME b B HE RN BT B SCRAES B3R A

ARSI AR T AR RFAT B SRR SR

7.8 MEHARE A RYHE SEEFFE AR DRI LA SRR HA

AIEEAR B IRAR A SRR

7.9 SPAREE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4

AIE AR WRRFFABOERH -

7.10 MEWARAZE ST R KRR 52 E 5L
7.10.1 HREPRAE ST ARG F AR DI H

ARSI AR T AT TR B AR 1 B
7.10.2 AESER BRI BOR
Teo

7.11 MG HAR AT SRR E G5 5 B A
7.11.1 AHAE GRS RBUR

T
7.11.2 REHARAESEIE B0 E UYL SRR 5 B 48

ARSI AR T WA R R AT [ G 0 5
7.11.3 A E A B

T
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7.12 {FAEWRERE

7.12.1 BEBFEAN LR RT EABEEIR I RAERGRH i —FEAZIATFER. L&
R B RS B

ARG, AT RT T2 U R AT AR A I ST ISL SRR A, B E R il
HET—ENZ B ATF#E 5T A TrEoL.

7.12.2 BEBBEAT T B R B T S A I E R R P 2 SO BB Y AR 3 L A
ARIEGA BT+ AR T, AAFEBE T B <5 R e % 1B R S P 22 A B

7.12.3 FAAR A TRBE 74 FR

Hfr: ARG
75 B4 &
1 17 tHRIIE 4 279,636.13
2 RLSCE H R 16,043,639.62
3 MLl
4 SR
5 JRE S FR R 798,657.10
6 FoAth SR
7 k2 A
8 FHoAth
9 it 17,121,932.85

7.12.4 FARFEAR K40 T3 BT BT B 535 A
ARSI AR AR R b T RO I AT 57 -

7.12.5 FARKHI+ 4 B E AR E Z FRF LA B A
ARHe AR AR AT+ 4 B SR R AR s SZ PRI -

8 E&MBRAEAER

8.1 MIARESHIFE AN BEFFANGH

Brgips: 4y
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B N&5H
FEE IR AER A MNP
ESXEDNAE ((a))
Fe G0 7 R A 7 B A
FEE 104 KA 140
b3 Et 45
80,093 17,346.73 80,549,998.29 5.80% | 1,308,802,034.58 | 94.20%
8.2 HIKRELSEH AWML REFA AZELEHIF R
iH A mEmE o7 3L 4 B A EL 451
FHEEINTE M R FA A4 314,579.95 0.02%

8.3 BIAESEHEN MM REAATHRESHHE BX L
AT BGEIA R e PV RTIICH ] 0EAFA %I (4

ARBE G Bk 2 BERF A AR A AR E B IX (8] 0.

9 TFERES MR

HERHEXEDY 0.

Hhr: A
HEAFARH (200149 A 21 H)Y EEHEULE 5,000,001,124.00
AR S I A B 1,434,046,736.96
A A I 4 HR ) 73 i 41,680,367.11
P AR R AR S [R] 3 01 86,375,071.20
AR WA SR 0 3 1y -
ARG S A FE A B 1,389,352,032.87

10 ERHBMHER

10.1 EEHFRFE AKRS R
T N T B AT N R il

102 ZEEHEAN. EETEANENESTERNIHERAFRS)
1. ARE N ARG EEANERNFEZN T
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2022 % 4 130 H, BEEHARAM T (FREEEHARAFT KT ERGEE T EENL
) . EHEAABREAEEEEANERELEE.

2. AiREHIN AR GIEE N LTI ESIEE M TERANERIT .

AARE A, ARPATASEARAT B FEE B A B
103 BREEEHA. E&U. B&EEVEHIFR

RN T ARG FEIEE SRR . iR AR BT ARG 1
ISR
10.4 F= S HB RIE AR

AR5 W P9 TS A S T SO
10.5 AFEEHAT B TH S THT S FTiE

AR P AR R O A e H ) S T S 45
106 BEA. EEARAREETEANRZEERLTEHMR

ARG WINTE BN F5E NS U8 BN 51 R A BRAL $ 515 V0L
10.7 B E MU A R 35 BITHIA X IER
10.7.1 EE M FIESS A 538 5 BT BT RS R B @SB

S NRMIT

e W EEAL 5 IS AT 12 e A <6
BRaH | U R I e

i FAZ 430 BRI A 4 GREN

i Lt E 451l

E BHIESR 1 466,379,332.01 | 25.37% 434,326.97 | 25.57% | -
A IR 1 430,093,410.09 |  23.40% 392,364.60 | 23.10% | -
R 1 219,952,260.08 |  11.97% 201,878.92 | 11.89% | -
FH IS IE 7 1 185,016,684.87 |  10.07% 172,309.54 |  10.15% | -
RITUEZR 1 160,229,408.55 8.72% 149,222.48 8.79% | -
GG 1 148,604,275.35 8.08% 136,909.97 8.06% | -
AT 2 87,548,327.27 4.76% 81,532.39 4.80% | -
LAl 1 85,051,027.34 4.63% 78,357.80 4.61% | -
SRR 2 55,269,598.78 3.01% 51,472.24 3.03% | -
FRIAIE S5 1 - - - - -
HBIRIESF 1 - - - - |-
Ll PEIESS 1 - - - -] -
E{FiE 1 - - - - -
FIARIES 1 - - - - -
KATIES: 1 - - - - -
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VL AESR

HEEIESE

ISR

eGSR

NI ESF

] TRIUESF

A IES
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J7 IEIEZR
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N

e 1. Fri T A 5 s B bk

RS EHAFSUEFIEF L ENN, S BICHAIL SRR KRB M, AR
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5. WIE, WA TXIITAE R

(2) WHFCSEDIEGR, A REE B AL IR, BRI AR S &R, =t
Jo B AT TN T A A A AR 55

(3) BATHRISHRIREN,, REARAESN 2 1L 35 &1, RORBREEHIRS ARG, Tk &
REHL 2 5
(4) HAARFEERA AMEREL S EEE.

il

I

BB

I

2+ FrH T A 5 BTk RE T -

(1) X225y BICARIE TR T B S8 5 IR 55 HEAT VA

R DGR I 122 S RV RN Sk B3R 5 o ie BARERN (IRR R S5 VRIT INED Xk
52 5y WTC I Z7 T IR 55 TR AN ZR 5 ST HEAT VA o

(2) 3G CHrig e o) oo g I%R)

TR B SR AL 5 e SR S VP S5 R, FROU g o, 1S (P s
FICHIEZRD) » XTI A 5 BIC I b BEVEAN S I MEREAT 1 0A

(3) IR 5y B e A0 HAR AT /) 8 A3 v 41
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2022 £F 1 H e A B AE S mARAT 1) rh g A ] AL 5Z Pt 726735 52 55 #47G

10.7.2 EE M FHESF A 72 5 BT BT HARES SR 1B 5L
SEAL: NRMT

s [ WA 5Z 5 BUIESE &)

RIS 5 24 3 5 2L
WAERH | BAER | BEeW | MR | REew | s

B Ll W LA WU LA

147,037,628.
[ BEE SR 20 51.48% - - , .

U : : - - - :

RRAESF - - - - - :

129,903,078.
HHEE S o7 45.48% - - } 3

RITUESF 4,130,664.25 1.45% - - - -

AZUE SR 2,520,873.27 0.88% - - - -

4 AT : : : : : :

RIS : : : : : :

GBS - - - - ] ]

HRTE % : : - - - -

ERIER : : : : - :

LIPS i i : : i i

I 2 i i i i i i

JiANIESR - - - - - -

KATiE% : : : : : :

TR : : : : : :

I : : : : : :

TGS : : : : : :

i : : : : : :

JIIAAIE S - - - - - -

ORI : : - - - :

RIS : : : - : :

77 Ltk - - : : : :

E = H 2k | 2,028,200.00 0.71% - - - _
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g R GEMARAGRTETAFESEIL | PEIEE SRS B T
1 SRR PATH il T B RSN | 25 X uk A1 A & sk 454 | 2022-01-06
/N SE RS
X - s s BRI AR - e
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