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202246 H 30 H
e
A7k 4,228,493.83 1 4.228,493.83
1 B ARIE S 219,774.33 219,774.33
. e 323,592,229.8
= M b B e 103,752,384.42  102,636,897.53 117,202,947.87 )
SN GR B G b %
}Akim . 64,986,328.01 - 64,986,328.01
IV 5,293,855.15 5,293,855.15
173,186,980.59  102,636,897.53 122,496,803.02| 398,320,681.1]
HrE Rt
4
ikt
FH AR
T oy M 4 b Ao
T7AE G R
S HH B 4 Rk %
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e E A R R E R A

W L4 2022 4E T AR &

PR
AT T[] 3K - - - 985.10 985.10]
A A N i T - - - 204,061.08  204,061.08
MNATHEE B . - - 34,010.17, 34,010.17
INERE: R e - - - 7,555.99 7,555.99

N AE F - - - 25,471.07 25,471.07,

INZ RN - - - - -

HoAth A7 £5 - - - 824,944.090  824,944.09

- - - 1,097,027.50 1,097,027.5

UiliisSan

0
GBS YRR N 173,186,980.59  102,636,897.53 4 121,399,775.52| 397,223,653.6
4
FEER
2021412 A 31 14EPA 1-54F 5&EME AR &it
H
%

WATAE 2K 11,968,711.69 - - 4 11,968,711.69
s R D 517,144.89 - - 41 517,144.89
AR S 228,989.71 - - 41 228,989.71

N e 921,904,610.8
e 359,017,072.19  313,446,000.00  20,064,000.00, 229,377,538.64 3
IV - - - 1,486,858.50 1,486,858.50

HAh %= - - - 7,868,543.32 7,868,543.32
A HR D R - - - 144.83 144.83

371,731,918.48  313,446,000.00 238,733,085.29 943,975,003.7

e Rt 20,064,000.00

7
ikt

TSR - - - . _

PR et i - - - - -
et ki - - - - -

S H [0 ) 4 i %

FEER

AT HLEK - - - - -
AT 2 [A] 32K - - 4 19,130.91 19,130.91
AT NS - - 4| 483,624.91 483,624.91]
MNATHEE B . - 41 80,604.16 80,604.16
MNAT R R 5% B - - 4 23,409.63 23,409.63
I AZ A B - - 4|  40,935.38 40,935.38
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A A

FoAt S5t

987,235.28 987,235.28

ittt

1,634,940.27 1,634,940.27

371,731,918.48
A R BUR R T

313,446,000.000  20,064,000.00

942,340,063.5
237,098,145.02

0

TE: RAPPR AT ST KA

Ly LK.

6.4.13.4.2.2 FIZR XK BIEBUR M AT

M SOt e, LIRS ZORE A 3 E03T € 1 H B33 H 31

i | BRI UAN HAh T 7 2 B AR A AL

X PR A AR H 3L 4 W P 1 E )
oM E8 (AL 7T
K P 5 I LR AR
I AR EER
202246 A 30 H 20214 12 A 31 H
TR AT 25 NS 595,086.53 2,883,296.82
TR AT 25 3T -593,094.75 -2,850,765.77
6.4.13.4.3 #MC XS

NI AR A2 Fi5 < L 23 SO BORSKR B gt B DR AT R AR i A AL e s O XU . Ak <
RIpTA Bt K St AN Rk, BRI T B RO XU -

6.4.13.4.4 FABMHE RS

HCAbA M IR i 2k < i R < i T B 1) 2 FR A BOR SR B 2 R Bk T 3 A SR AN ML 3 LAS K
T S s DR 3R AR Bl i A AR e Bl B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] )M 17 3758 5

FRIBEER A7 BT s PO FEAL A RS R T B MBS A AT AR B

AT REAYE TIESR T 37 B AR B B (K2

o

2B G DLEURF PR S I R,

NI (B S BN E NG & B OB AR, B SR . R ECE . R G REAT
B, SREF R AT AL TR XU o

AT el BB A A ) B PR AR LA AN AR XS . e At AT G 48 BN B H W AR B i
FAA BEZR AR St 1%, I T 2 Mg B0 R ST KU B2 &, B46 VaR(Value at Risk)
R S5 AR 1A 5 < T W POV FE A A% RS, I R St o DU 2 A BR B AT 41 o

6.4.13.4.4.1 FHARM XSO
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SRR NRTT

NP AR
2022 £ 6 [ 30 H 2021 4F 12 A 31 H
TiH o 3 4 e b &% e
N S E Y {E L A1) ~RME Y AE L A1)
(%) (%)
117,202,947.8 229,377,538.6
T g e T — R 29.51 24.34
7 4
T oM e s — e %
Rt el v i g =K
A SR B — BUE R %
HoAth
117,202,947.8 29.51 | 229,377,538.6 24.34
it
7 4

6.4.13.4.4.2 FCARA A XU OB 43 BT

i FEE T AR RS e 8 Tk 457 L SR HE 1) AR 2))
e B 1k v LA 1 S 3778 B A A
Xt B PR A H IR & % P 1 e 1)
meE (A NIRRT
FH A2 & ) AR ) A MK AEREE
v
2022 £ 6 H 30 H 2021 4F 12 A 31 H
k& LB HE R I 5% 9,235,651.66 21,124,857.68
Mk g LE e S HE DR /D 5% -9,235,651.66 -21,124,857.68

6.4.14 A fHHE

6.4.14.1 &R TEA RMETHERTTE

ARMET R RFRIRIR, XA R E TR AT E B R SR B TR 1
BIRPE: Rk AR A GER KT LRGSR B BR: BRE— BRI
LM G B 7 B AR ot LR R T S AR B8 =20 ORI P BB M5 (KA PO S A\ AL

6.4.14.2 FEM A RMETER SR TR
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6.4.14.2.1 ZFEREM TR A RME

s ARG

N . ik
55 TR §

1= 2022 6 H 30 H 2021 412 A 31 H
F—EI 117,957,344.69 274,331,331.86
)RR 205,119,507.93 646,082,504.49
F=JEI 515,377.20 1,490,774.48

it 323,592,229.82 921,904,610.83

6.4.14.2.2 AR EFTREREKE KT

AR I 4 DL U R O TR e B R S TR AR F OB R IR B e B ke X T AP 758 5
FIBER . Gm a8, MBERHIUEM, R AEREARATTRATER L, AR TEM
H 252 5y R HYIIR] 58 5 AN RIYITA) B PR ST RLREAR S I B A R MME SN — R IR, IFIR
A (R R v R P A0S 2 SR BT B R AT 5 B B 2 SO N T R A2 R, e A DG4

B2 SCHHE N 55 R IREEE =R K.

6.4.14.3 ERFEEHIPLA AAMHETHE K SR TR K3 Y

ARSI AR T IR Je L ARIIARFFA AFFEMI BLA SR rE T R &R T A

6.4.14.4 AUA R ETHE R8T B RAHSC U A

A SR A LA SEHE TR 0 el T ROV DR BT R R 5 e i i, 1Xeed

i TR DR R A IR R, o DAL T B 5 2 SR (E A Z2 1R

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0
Teo

7 BERAGHRE

7.1 MIREEFTAEHER

SRRAL: NIRRT

Fe i H e

| RSB RI] (%) |
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1 R 5 e 117,202,947.87 20.42

Hrp, G2 117,202,947.87 29.42

2 R - -

3 [#5] 7 A 2 5T 206,389,281.95 51.81

Hr, i 206,389,281.95 51.81

BrE SRR - l

4 nEEEE - .

5 SRIMATAE RIRE - B}

6 SENIR A 4 il gt e 64,986,328.01 16.32
o W= B A S8R

e phgt i
WATH TS H ST &6

7 " 4,228,493.83 1.06

8 HoAth & 3515 7= 5,513,629.48 1.38

9 &1t 398,320,681.14 100.00
7.2 MERRIBAT IR EZRTEAHE

7.2 1 WEHERBATI /2R N R ER TS
o _ H LT !
RS | A Ao Goy | TSR EHS
(%)

A 3N NN QN 1[4 486,376.00 0.12

P4 1,520,233.00 0.38

C il 1 . 76,183,769.41 19.18

D B #0 R OK A = R R, 5,736,038.00 1.44

E AR 713,276.00 0.18

F R IR 1,778,204.74 0.45

G AEEIEH . A RERIEEOL 9,522,820.35 2.40

H o E IO 533,200.00 0.13

I = EAER . AR E BRI S 2,101,153.99 0.53

] SEml 10,812,746.00 2.72

K F =l - -

LB A R 95 A 55 605,618.00 0.15
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M FHFARE A AR S5 434,059.56 0.11
N IKF] BB L it i E 830,524.00 0.21
0 JER RS ASEAIEAR R 55l - -
P UH - -
Q TPAMEESTAE 4,745,881.82 1.19
R AL AR E AR R 1,199,047.00 0.30
S oA - .

At 117,202,947.87 29.51

7.2.2 MEWREATIL G RO B BB H R E R T A S
T

7.3 BRSO E S B S E LR HEF I BT A BB 48
SR ARG

i HE 4 E
Fag | B Ji T8 A4 K () A e
fHEE1(%6)
1 300015 % IR IR 75,000 3,357,750.00 0.85
2 300896 HFRK 4,500 2,700,045.00 0.68
3 002531 R R GE 142,600 2,351,474.00 0.59
4 002372 HEBM 95,100 2,286,204.00 0.58
5 600519 DivMiE e 1,100 2,249,500.00 0.57
6 002597 SR 48,000 2,079,840.00 0.52
7 601567 =R 156,500 2,078,320.00 0.52
8 601012 P LERE 28,840 1,921,609.20 0.48
9 600548 R =R 194,687 1,857,313.98 0.47
10 600033 A et e 670,381 1,856,955.37 0.47
11 601333 JTIRER RS 840,100 1,831,418.00 0.46
12 600893 friRsh 5 38,100 1,733,931.00 0.44
13 603267 378 FEL T 12,400 1,665,692.00 0.42
14 300750 TERAR 3,000 1,602,000.00 0.40
15 000792 R 47,600 1,426,096.00 0.36
16 688390 ] 72k 4,546 1,422,943.46 0.36
17 688363 HBERAEY) 9,894 1,406,728.92 0.35
18 600426 e EF 47,600 1,389,920.00 0.35
19 688169 Ak 2,248 1,386,341.60 0.35
20 300502 o B 47,600 1,247,120.00 0.31
21 603501 FIR A 7,200 1,245,816.00 0.31
22 601229 AT 187,200 1,226,160.00 0.31
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23 600763 MR EST 7,000 1,221,080.00 0.31
24 000598 WARIRI 234,400 1,197,784.00 0.30
25 300014 ¢4 81 RE 12,100 1,179,750.00 0.30
26 603806 iR 18,000 1,179,360.00 0.30
27 002812 BAER A 4,700 1,177,115.00 0.30
28 601818 JeRKERAT 386,700 1,163,967.00 0.29
29 300696 TSRk 26,020 1,143,579.00 0.29
30 300124 AR 17,300 1,139,551.00 0.29
31 600886 EH% ) 107,200 1,125,600.00 0.28
32 601998 HSRAT 226,200 1,074,450.00 0.27
33 601988 W ERAT 329,500 1,074,170.00 0.27
34 601328 LIBARAT 214,800 1,069,704.00 0.27
35 003816 HhE % 380,200 1,064,560.00 0.27
36 603816 B 2% 5 S 18,590 1,052,751.70 0.27
37 002867 JA KA 66,900 1,038,957.00 0.26
38 688122 P 11,219 1,034,391.80 0.26
39 603486 BHR 8,400 1,023,876.00 0.26
40 600674 JIHEREIE 84,800 1,010,816.00 0.25
41 600377 T EE 117,400 1,006,118.00 0.25
42 300142 KRR 20,400 987,156.00 0.25
43 601166 PVARLT 49,100 977,090.00 0.25
44 600233 [53]  3 3ofs 47,600 970,564.00 0.24
45 002594 il 2,900 967,121.00 0.24
46 000568 PN 3,900 961,506.00 0.24
47 300450 SRR 15,000 947,700.00 0.24
48 688012 H A ] 7,779 908,198.25 0.23
49 002557 HIRE W 15,600 888,108.00 0.22
50 002493 A 57,100 878,769.00 0.22
51 002419 KT A 122,600 874,138.00 0.22
52 002821 e 3,000 867,000.00 0.22
53 000089 EYINLI% 111,000 856,920.00 0.22
54 601985 % 124,500 854,070.00 0.22
55 002154 hEs 196,000 846,720.00 0.21
56 002697 AWISLE| 166,400 840,320.00 0.21
57 300867 BRI 39,700 830,524.00 0.21
58 603337 ATt 38,100 818,388.00 0.21
59 002832 bE & 855 31,400 791,280.00 0.20
60 000166 SV 179,600 770,484.00 0.19
61 300274 FH 't FLE 7,800 766,350.00 0.19
62 300760 LGS 2,400 751,680.00 0.19
63 002415 T e AR, 20,700 749,340.00 0.19
64 601865 LEE S 18,900 720,090.00 0.18
65 002327 & 90,000 715,500.00 0.18
66 002236 KA 43,400 712,628.00 0.18
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67 002384 Rk 30,900 708,537.00 0.18
68 300861 Ewitn 7,400 685,906.00 0.17
69 300394 KPHE 24,800 671,336.00 0.17
70 002791 IRE T4 5,100 661,572.00 0.17
71 300413 T L 19,700 657,192.00 0.17
72 600085 A4 12,200 645,136.00 0.16
73 002555 —hHE 29,500 626,285.00 0.16
74 600522 RN 27,000 623,700.00 0.16
75 002088 SRR 29,500 620,975.00 0.16
76 600690 e P 22,500 617,850.00 0.16
77 002371 677441 2,200 609,664.00 0.15
78 002756 TR AL 4,000 608,840.00 0.15
79 601888 b 2,600 605,618.00 0.15
80 601111 Hh ] [ it 52,100 604,881.00 0.15
81 002001 BN R 26,400 602,184.00 0.15
82 603605 TSR 3,640 601,255.20 0.15
83 000983 L PG AR 43,700 585,143.00 0.15
84 601628 W E AT 18,400 571,872.00 0.14
85 603666 f¢.5%/ 8,300 569,380.00 0.14
86 002241 ORIy 16,800 564,480.00 0.14
87 600809 Ly 7 39 1,700 552,160.00 0.14
88 601319 PR 108,800 550,528.00 0.14
89 603197 TREERHL 11,100 546,009.00 0.14
90 688187 N EAER 8,353 542,861.47 0.14
91 300144 R E 35,300 541,855.00 0.14
92 600600 5 5 5,200 540,384.00 0.14
93 600009 NI 9,500 538,650.00 0.14
94 600258 R E 21,500 533,200.00 0.13
95 000887 R Ay 29,100 530,784.00 0.13
96 002906 HEFHAE ] 11,700 530,127.00 0.13
97 301071 JIREA 3,300 511,929.00 0.13
98 600985 HEAER Y 34,200 497,952.00 0.13
99 600030 S IESR 22,800 493,848.00 0.12
100 603338 WriLgh 7 9,700 491,790.00 0.12
101 000333 EMEE A 8,100 489,159.00 0.12
102 601939 BWARAT 80,600 488,436.00 0.12
103 002714 WA s 8,800 486,376.00 0.12
104 600529 Ll 2R 253 17,400 486,330.00 0.12
105 002293 BAE 36,700 483,339.00 0.12
106 600900 ISRV 20,900 483,208.00 0.12
107 002385 KAk 60,400 471,724.00 0.12
108 002311 g REE A 7,800 468,078.00 0.12
109 601601 EEIE NS 19,700 463,541.00 0.12
110 601688 HBIRIES 32,500 461,500.00 0.12
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111 000938 EPIAiva 0 23,600 457,840.00 0.12
112 002541 8 AN A 13,650 455,910.00 0.11
113 002409 R 8,200 455,182.00 0.11
114 688033 pNIEMES 21,130 448,801.20 0.11
115 601699 S SINEI 29,900 437,138.00 0.11
116 601456 RS 34,800 426,996.00 0.11
117 600398 TR 2 K 85,600 406,600.00 0.10
118 300451 Bl Z R 56,000 403,200.00 0.10
119 600131 RS 29,700 399,465.00 0.10
120 300347 A& R 3,400 389,130.00 0.10
121 688126 V/ak e 16,655 382,731.90 0.10
122 688082 3E i 3,950 374,341.50 0.09
123 603098 AR AR 10,200 365,772.00 0.09
124 002191 et 32,900 352,688.00 0.09
125 300982 73 SCHLRE 7,400 347,504.00 0.09
126 688519 B ETA 11,290 319,845.70 0.08
127 300035 RS, 9,600 268,320.00 0.07
128 301200 N E 4,825 259,503.76 0.07
129 688306 ¥R He 47,094 244,417.86 0.06
130 301206 =AM 5,158 243,720.00 0.06
131 301207 2L 3,663 216,491.60 0.05
132 301219 ipuin|4 2,088 192,124.30 0.05
133 301256 R 17,408 186,688.08 0.05
134 301103 fa] FCHR A} 4,935 167,051.82 0.04
135 688063 IREERH 527 164,529.40 0.04
136 000902 B 9,600 162,144.00 0.04
137 688052 YR 381 144,383.76 0.04
138 002459 n R 1,800 142,020.00 0.04
139 300496 HRHIIA 1,000 130,480.00 0.03
140 300628 T N 2% 1,700 129,455.00 0.03
141 601728 [ FLAE 34,600 129,058.00 0.03
142 600845 EE ¢S 2,300 125,580.00 0.03
143 002920 1 3% 7 ) 800 118,400.00 0.03
144 603444 Lk 300 116,400.00 0.03
145 002049 SO6E T 600 113,832.00 0.03
146 601089 R CEE 2y 1,749 36,816.45 0.01
147 001323 e B 573 28,111.38 0.01
148 301177 I B A 370 27,454.00 0.01
149 301201 WL 2l 353 25,253.62 0.01
150 301096 HKEZ 272 21,488.00 0.01
151 301263 B 682 21,401.16 0.01
152 301122 KAy 301 21,181.37 0.01
153 301123 2R 656 16,655.84 0.00
154 301235 HBREEST 418 15,854.74 0.00
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155 300834 B 504 15,135.12 0.00
156 301166 e 4 253 14,891.58 0.00
157 301189 LN 435 14,489.85 0.00
158 301117 SR 262 14,263.28 0.00
159 301190 KBS 575 13,644.75 0.00
160 301199 B Ay 402 12,880.08 0.00
161 301179 TR 295 12,038.95 0.00
162 301108 ETEA 280 11,079.60 0.00
163 301130 75 .25\l 237 8,934.90 0.00
164 301193 FIRH 297 8,063.55 0.00
165 301228 SEAMS I 373 7,586.82 0.00

74 REHABREE R AR E AR
741 BT SHE YIRS R FE 29500 20 4 KRR R4
SRR AR

AR AL 4 T
5 i ARG i 2 A4 K AHA BT SEN G P A EL A
(%)
1 002833 EIN | €l 5,796,007.00 0.62
2 600085 [ 4= 5,386,659.00 0.57
3 002756 TR RL 5,339,436.80 0.57
4 600048 PRFR 4,854,075.50 0.52
5 601865 LEE S 4,558,576.00 0.48
6 600309 FitEA 4,481,819.00 0.48
7 600233 (53] 3 3 3o 4,349,819.00 0.46
8 002142 TUERAT 4,328,786.50 0.46
9 300450 ST R 4,272,475.00 0.45
10 002293 B A 4,234,510.00 0.45
11 003816 HhE % 4,218,000.00 0.45
12 688519 R 4,173,137.09 0.44
13 002409 MR 4,114,235.48 0.44
14 603337 ATt 4,101,176.42 0.44
15 002384 R 4,058,806.00 0.43
16 001979 LA 4,033,263.18 0.43
17 600346 (EWAREES 3,878,235.96 0.41
18 600131 M {518 3,865,084.16 0.41
19 002541 T A 3,815,334.00 0.40
20 603806 A BT RE 3,773,273.60 0.40

TE e AT RN A 4 TS e e RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH SR YIRS R FE 29050 20 4 KR R4
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SRR NRTT

AR AL 4 T

5 i ZEARAS Ji% S A4 PR AT R 132 A P A EL A
(%)

1 600188 N YR 6,926,522.00 0.74
2 600309 Jitet s 6,862,582.00 0.73
3 600519 EE%H%?%? 6,451,798.00 0.68
4 600690 R 6,440,126.00 0.68
5 002756 K ,\$?*4 5,672,207.00 0.60
6 000887 R Iy 5,602,062.00 0.59
7 601865 LEE S 5,533,703.00 0.59
8 600048 TR K Je 5,238,737.00 0.56
9 002241 HOR B 5,214,166.60 0.55
10 000999 HBiE =L 5,148,711.74 0.55
11 002460 ERERY 4,970,550.92 0.53
12 300750 TR AL 4,932,200.00 0.52
13 600176 HEEA 4,918,146.71 0.52
14 002833 SLNVH s 4,851,161.85 0.51
15 601166 POlVARAT 4,779,302.00 0.51
16 001872 AR 4,701,664.00 0.50
17 601899 Kenlk 4,660,604.26 0.49
18 002311 g REE A 4,536,442.00 0.48
19 002557 BRI 4,373,982.00 0.46
20 000807 PRGNV 4,368,128.00 0.46

TE: AT G A P % SRS A A A B 3l DL o) 31881, ANBRE AR A 5 9

7.4.3 TNBEFRA SR B BRER RN B

Az NRMT
SENBEEERIRA (RAS) B0 288,831,201.66
SEHRE RN (3E) B 363,782,207.09

TEe AT NBERHEA GRAD) AU SE BRSO OREZ) B 3 4% K 2 R AZ <
(AT AN TR AR H ) 3151, AFIEMRAZ S 2

7.5 MRS ROBFREAE
EERAL: ARG

i B4 B P L
fil(%)

e 5 A ARAE

1 X i - -

2 y%ﬁ*m - -
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3 b i 77 20,103,868.49 5.06
Horpe BURME SR T 20,103,868.49 5.06

4 A Tiess

5 i T %

6 HHOH SR 185,015,639.44 46.58

7 Al (TSRS #fD) 1,269,774.02 0.32

8 ERIZea

9 HoAt

10 | &if 206,389,281.95 51.96

7.6 BRI SHE GBS 1 E LB /DN HE R I RT LA R s R A

SRR NRTT

7 3L & W R
s RIS 555 44 7% HE(K) N R E
B LA (%%)
17 8553
1 101752037 B 300,000 31,295,054.79 7.88
MTNO002
2L VLI
2 102100197 300,000 30,645,701.92 7.71
F MTNO001
19 JI|gEFE
3 101900748 200,000 20,760,412.05 5.23
MTNO003
19 @#R4E
4 101900437 RRIR 200,000 20,707,424.66 5.21
MTNOO1
19 T
5 101901366 e 200,000 20,617,086.03 5.19
MTNO005

ARSI AR T AR RFAT B SRR SR

AIE AR WIRRFFA St RBLBL

AIE AR WRRFFABOERH -
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