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6.4.13.4.3 HARMRE KUK

A AN A PR 2 18 22 4 BT ir il T 5L (1) A SR B B SR I 3 2 R Bk vl 34 R R AL 2R DA
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B ERRAA .

AL B I BT A 14 B PR AR A KU . AN FE SRR A LE I I S % Le gl
RFEETEM 30%-80%; fiFF I T LU NG B =1 15%-65%; BUIEHE 7t LL 2k 4 55 F= i E 1
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HEMT 4. AHARES. MR IEERE. ok, ARERHEESE I NG H ARSI EE e
ks seit s, s H 2w & AN ST XS E &, 45 VaR (Value at Risk) FEhrsER
DR AR TR PRV CEAN A RS, % B mT S b T UG it 47 PR B AT 428 1)
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SR NRT
AR FAEFERER
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A NRM
AR R S BB R - ;’Kiﬂf'; oh » 1?2@;{31 .
FREIK 434, 756, 453. 34 578, 532, 629. 85
FRER 49, 384, 221. 79 90, 415, 954. 64
FE=EIR 683, 491. 73
&t 484, 824, 166. 86 668, 948, 584. 49
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XPTUEFRAE G B B ES:, & HILE R F IR 385 AN TR (RLAEBK A I (158 5 AN i
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PR A TR A OGIE SR 1 A SO E SN — JE2 IR FEAR 05 (8 18 52 b SR AN o S S AL T A
MBI TS, 1 EAHES A RAMER B S R RG22 =2 K.
6.4.14.3 EFEK LA RUHETTE KSR TR ULH

2022 4F 06 H 30 H, AIEGARFFAIERLAU A RUMETHER &R BT (2021 4F 12 H 31
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6.4.14.4 AULA et ETHE ISR T A FAHC U8

ANCAZS SO V1 1) 4 R % 7 AR A7 f5f 2 B HE SR TR HAth & 0 5, K IETME S A R
B ZR N
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§7 BEASRSE

7.1 HREES B ZHEENR
EFEHL: NRmt
75 i H et i 3 S BRI E ] (%)
1 B R % 405, 151, 650. 69 77.72
Horp: B2 405, 151, 650. 69 77.72
ReH % -
] 5 WAL 2 5 % 79,672, 516. 17 15. 28
Hr: gz 79,672, 516. 17 15. 28
BE S RRUE SR -
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SRbATAE MR -
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Horbre S R 1 SN IR B 4 il -
7 BT ARG H /AT A1 35, 165, 243. 74 6. 75
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oA 25305

1, 296, 396. 70

0.25

9

aif

521, 285, 807. 30

100. 00

T S WIR A S BT AR IE A RMEN 1, 230, 336. 00 76, AiF{ELL 0. 24%. AR5 HiTR

i

57 SR,

7.2 ERETAT L RBERRAS
7.2.1 REFRZTW D RHFENRERTHE

SR AR

A5 1725 ARME OO i 5 4 R P 1R L B (%)
AR RS B DI - -
B | RAMK 14, 229, 352. 54 2.76
C | fili&k 326, 854, 998. 31 63. 42
b CIVANIE W NI /S W& S S 1 537, 381. 00 0.10

VA4
E | &350k - -
Foo| ERAMERE 2, 163, 872. 90 0. 42
G | Zidizk. GEAIEEL 1,912, 283.00 0. 37
Ho | g Aol - -
. E‘%@ﬁ‘ G B AR RS 41, 205, 635. 67 8 00
T | &Rl 9,910, 967. 00 1.92
K | sk 3,374. 64 0. 00
L | AR 55 M55l 603, 578. 72 0.12
M| BB R S5 6, 738, 148. 61 1.31
N KRS BRI i B 992, 058. 30 0.19
0 | ERRSS B3RS - -
P | #HE - -
Q | PARARESTE - -
R | b REFER R - -
S | %A - -

At 405, 151, 650. 69 78.61

7.2.2 HEBAREAT I RAE BB R R B RA S

ARG WIRARFFA BRI

7.3 BRI A APHE SR SR THE BN HEFRITE RE R E A

SRR NRMT

R | R | AR | MR O BaiE Gy | TR
teol (%)

1 603688 | LAY 230, 200 30, 526, 822. 00 5.92

2 688551 BHEUR 610, 332 24, 059, 287. 44 4. 67

3 300750 | TAERTAR 40, 800 21, 787, 200. 00 4.23

4 688618 | —HEiE{S 456, 794 19, 340, 657. 96 3.75

5 002594 EL TV 3tk 55, 700 18, 575, 393. 00 3. 60
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6 002049 | ZOLETK 93, 300 17, 700, 876. 00 3.43
7 688308 KB 220, 311 14, 663, 900. 16 2.85
8 688120 | fEHFIEFR 54, 985 13, 658, 274. 00 2.65
9 600399 | FIA4N 752, 300 13, 466, 170. 00 2.61
10 603728 | MYEHLAE 609, 640 12,942, 657. 20 2.51
11 002268 e i} 289, 800 12, 435, 318. 00 2.41
12 688033 | KRE IfE 524, 427 11, 138, 829. 48 2.16
13 300496 | HEMIE 82, 600 10, 777, 648. 00 2. 09
14 000858 FRRIR 49, 200 9, 934, 956. 00 1.93
15 601012 | FEH:ZERE 143, 780 9, 580, 061. 40 1.86
16 300059 | RAME 366, 600 9, 311, 640. 00 1.81
17 688223 | AnElHEIR 590, 472 8, 815, 746. 96 1.71
18 603979 EWiE 442, 334 8, 541, 469. 54 1. 66
19 601689 | A 119, 000 8, 143, 170. 00 1.58
20 002865 | EIAMHy 71, 600 6, 827, 776. 00 1.32
21 002025 | ML KHL#S 84, 164 5, 876, 330. 48 1. 14
22 000738 | itz 199, 300 5, 600, 330. 00 1. 09
23 688133 | ZIHEHY 31, 352 5,538, 017. 28 1.07
24 300586 | EBLHTHM 175, 100 3, 009, 969. 00 0.58
25 603619 | H = A 124, 900 2, 569, 193. 00 0. 50
26 688232 | WA 59, 332 2, 232, 069. 84 0.43
27 600570 | fEHAEHLF 50, 800 2,211, 832.00 0.43
28 600588 | FH A %5 97, 900 2, 125, 409. 00 0. 41
29 000977 | REIEE 77, 000 2, 038, 960. 00 0. 40
30 002241 | IR 57, 500 1, 932, 000. 00 0.37
31 688369 | izm Bk 42, 170 1, 902, 288. 70 0.37
32 600418 | TLUEVRZE 109, 900 1, 885, 884. 00 0. 37
33 601088 | [ 52, 600 1, 751, 580. 00 0. 34
34 603986 | JEZ G 12, 000 1, 706, 520. 00 0.33
35 600487 | FiEJGH 116, 300 1,691, 002. 00 0.33
36 002738 | HHHIR 16, 520 1,529, 917. 20 0. 30
37 002475 | SLifURESE 43,900 1,483, 381.00 0.29
38 603345 | B 8, 800 1,477, 256. 00 0.29
39 688260 | HIFEFHY 90, 167 1, 449, 885. 36 0.28
40 688768 | %1 H M 18, 545 1,401, 631. 10 0.27
41 000938 | £tktn 69, 900 1, 356, 060. 00 0. 26
42 603501 | F/RMtn 7,700 1,332,331.00 0. 26
43 603885 | LML 73, 900 1,329, 461. 00 0.26
44 300260 | HENAM 25, 900 1,317,533.00 0. 26
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45 002129 | TCL H1¥f 21, 300 1, 254, 357. 00 0.24
46 002837 JEgE 50, 310 1, 244, 669. 40 0.24
47 689009 | JLE AT 27, 648 1, 230, 336. 00 0.24
48 300223 | JLHEIE 11, 500 1,221, 875. 00 0.24
49 002555 | =-LHIR 56, 600 1,201, 618. 00 0.23
50 600882 | Wn[EZ% 25, 600 1, 198, 080. 00 0.23
51 300557 | FETOEFR 43, 800 1, 191, 360. 00 0.23
52 688337 | HFMEH 19,918 1, 156, 837. 44 0.22
53 600546 | LEEFR 57, 700 1,122, 842.00 0.22
54 603212 | FARFEA 41, 900 1, 114, 959. 00 0. 22
55 603517 | ZaWRE S 19, 200 1, 110, 144. 00 0. 22
56 000960 | ik py 66, 100 1, 108, 497. 00 0.22
57 600522 | HREHY 47,700 1,101, 870. 00 0.21
58 600123 | Z=AERM 61, 000 1, 003, 450. 00 0.19
59 002153 | AHEEE 62, 988 999, 619. 56 0.19
60 603681 | 7KL HTA 40, 600 997, 948. 00 0.19
61 603348 | ST py 18, 600 996, 960. 00 0.19
62 002384 | ZRILFEE 43,100 988, 283. 00 0.19
63 688667 | ZFHLHLPE 6, 746 974, 324. 78 0.19
64 300379 P! 54, 370 957, 455. 70 0.19
65 688122 | VUi 10, 372 956, 298. 40 0.19
66 601677 | BAZRERML 38, 920 926, 296. 00 0.18
67 603236 | FimidE(E 6, 890 920, 917. 40 0.18
68 300752 | FEFIREHY 37, 000 905, 020. 00 0.18
69 688246 | FEFIFERE 33, 665 897, 508. 90 0.17
70 603595 | ARJEHT 21, 500 887, 735. 00 0.17
71 603606 | ZRJ7HLAG 11, 500 880, 900. 00 0.17
72 688533 | LjEHLTF 12, 041 860, 209. 04 0.17
73 002415 | G RERAR 23, 300 843, 460. 00 0.16
74 000035 | HE KM 154, 900 813, 225. 00 0.16
75 002405 | PUZEEHr 53, 700 809, 259. 00 0.16
76 603179 | HriRBmy 27, 470 796, 630. 00 0.15
77 600129 | K#HEH 35, 500 779, 935. 00 0.15
78 688111 | & hirn 3, 868 762, 460. 16 0.15
79 603668 | KIEHY 35, 800 733, 542. 00 0.14
80 603197 | fREERHE 14, 800 728, 012. 00 0.14
81 603596 (SESZ 8, 900 713, 602. 00 0. 14
82 603816 | FiXRZKE 12, 480 706, 742. 40 0. 14
83 688200 | AUz 1,967 701, 038. 80 0.14
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84 688777 | HIEHIA 9,476 689, 473. 76 0.13
85 600885 | ZZKMHy 14, 840 621, 054. 00 0.12
86 300357 | iAW) 11, 800 613, 954. 00 0.12
87 600486 | AT 4, 600 613, 088. 00 0.12
88 600958 | ZRITUEF 58, 700 599, 327. 00 0.12
89 301117 | HEgRH 10, 600 592, 858. 00 0.12
90 002920 | fHEZEVE L 4, 000 592, 000. 00 0.11
91 002027 | FrARIE 87, 800 590, 894. 00 0.11
92 688349 | =—HEfE 14, 483 590, 182. 25 0.11
93 601111 | [ E M 50, 200 582, 822. 00 0.11
94 300775 | =fBi% 11, 900 572, 985. 00 0.11
95 300687 | FEEE 24, 400 560, 468. 00 0.11
96 003019 | EEIEH 21, 900 552, 756. 00 0.11
97 600702 | B 2, 700 550, 773. 00 0.11
98 688187 | HfARHS 8, 448 549, 035. 52 0.11
99 688665 | PUJ7JtHL 3, 692 546, 416. 00 0.11
100 | 600745 | [EZEEHE 6, 400 544, 704. 00 0.11
101 | 600995 | CilifEHg 35, 100 537, 381. 00 0.10
102 | 688611 | MMM 9, 034 531, 018. 52 0.10
103 | 300054 | Shwctn 25, 000 529, 250. 00 0. 10
104 | 600597 | JeHAFLL 41, 800 527, 934. 00 0.10
105 | 002409 | HEsoRHE 9, 500 527, 345. 00 0.10
106 | 002222 | #&fbFEHY 31, 900 523, 160. 00 0.10
107 | 301162 | EREH# 8, 500 520, 540. 00 0. 10
108 | 000799 T8 9 2, 800 520, 268. 00 0.10
109 | 600809 | LliyiE 1, 600 519, 680. 00 0.10
110 | 002556 | WERERA 44, 300 518, 310. 00 0. 10
111 | 600085 R 9, 800 518, 224. 00 0.10
112 | 000725 | HAJTA 131, 200 516, 928. 00 0.10
113 | 688617 | HEZREEJT 2, 341 512, 866. 28 0. 10
114 | 002533 | &#HT 72, 300 512, 607. 00 0.10
115 | 605123 | JRIEHH 3, 600 506, 592. 00 0. 10
116 | 002727 — i 21, 900 502, 167. 00 0.10
117 | 002706 | RASK 30, 300 500, 859. 00 0. 10
118 | 002385 Kbk 63, 600 496, 716. 00 0. 10
119 | 002028 | JEJFEHES 13, 800 492, 108. 00 0.10
120 | 688202 B 1,393 473, 076. 73 0. 09
121 | 600406 FHL T it 17, 520 473, 040. 00 0.09
122 | 688256 FER L 7,307 472, 762. 90 0.09
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123 | 601137 | HEE&4 26, 300 465, 510. 00 0.09
124 | 000988 | fETRHY 19, 500 451, 815. 00 0.09
125 | 300035 | HRHES 15, 700 438, 815. 00 0.09
126 | 603997 | 4ki&pEiy 39, 700 431, 936. 00 0.08
127 | 600845 | FEf5HM 7,900 431, 340. 00 0.08
128 | 300759 | RERALK 4, 500 428, 490. 00 0.08
129 | 600703 | =2 17, 300 425, 234. 00 0.08
130 | 300709 | FEWFREH 14, 370 425, 208. 30 0.08
131 | 603995 | M4 12, 325 414, 859. 50 0. 08
132 | 300142 | iR#&RLEW 8, 500 411, 315. 00 0.08
133 | 000999 | fEiEH=/1 9, 100 409, 500. 00 0.08
134 | 002984 ARk 12, 300 382, 653. 00 0. 07
135 | 601058 | FEELEHH 33,900 382, 053. 00 0.07
136 | 603489 | J\Jjh&tn 1,900 369, 531. 00 0.07
137 | 688330 Ik 4,277 367, 779. 23 0. 07
138 | 600988 | 7Rlgits: 22, 800 363, 660. 00 0.07
139 | 688167 | HHERHE 2,391 355, 661. 25 0.07
140 | 603129 | HEXzh) 2, 700 307, 044. 00 0. 06
141 | 688046 | ZjEELEW 10, 508 275, 729. 92 0.05
142 | 688025 A EE 5,500 272, 690. 00 0. 05
143 | 002906 | *EFH4EH 5,300 240, 143. 00 0. 05
144 | 301175 | "HRIFLE 46, 815 178, 833. 30 0.03
145 | 600416 | JHHEAY 8, 900 168, 744. 00 0.03
146 | 688400 ot 6,193 135, 812. 49 0.03
147 | 300870 W it 2, 600 120, 016. 00 0. 02
148 | 688225 | Wfs5%4: 5,289 111, 069. 00 0. 02
149 | 300850 ok 680 60, 540. 40 0.01
150 | 600808 | ZhEWA{ 6, 300 23, 877. 00 0. 00
151 | 301201 | WakZ5k 318 22, 749. 72 0. 00
152 | 301217 | 4F5&E4TE 1,394 20, 673. 02 0. 00
153 | 301263 B 655 20, 553. 90 0. 00
154 | 301256 | 1EmERfL 1, 807 18, 214. 56 0. 00
155 | 301236 | #Ha@EzEhH 530 16, 631. 40 0. 00
156 | 301120 | #iFHES 1,032 15, 985. 68 0. 00
157 | 301235 | fEREERIT 402 15, 247. 86 0. 00
158 | 301200 | Kz 280 14, 537. 60 0. 00
159 | 301248 | ZBIEEE 472 14, 098. 64 0. 00
160 | 603659 EF 160 13, 504. 00 0. 00
161 | 301102 | JkiRALe 408 12, 684. 72 0. 00
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162 | 301216 | JiglHits 402 11, 995. 68 0. 00
163 | 301116 | ZHEEM 577 11, 805. 42 0. 00
164 | 300834 | WIS 373 11, 201. 19 0. 00
165 | 605319 | LHIRE 764 11, 108. 56 0. 00
166 | 301258 B 258 10, 753. 44 0. 00
167 | 301151 | EJEFIAE 487 10, 451. 02 0. 00
168 | 301207 | MLy 184 10, 381. 28 0. 00
169 | 301219 | M&imEil 108 9, 484. 56 0. 00
170 | 301288 | IHHIHE 452 9, 030. 96 0. 00
171 | 301130 | Pzl 237 8,934. 90 0. 00
172 | 301110 | HARMG 202 8, 049. 70 0. 00
173 | 301196 | MERMEHE 211 7,916.72 0. 00
174 | 301158 | fEARE4 379 7,724.02 0. 00
175 | 301228 | SZAMSI 373 7, 586. 82 0. 00
176 | 002993 | PR 89 3, 698. 84 0. 00
177 | 300917 | 4K 109 3, 374. 64 0. 00
178 | 002368 | KB 121 2,324. 41 0. 00
179 | 688191 | ZVEGIH 29 493. 00 0. 00

7.4 HEH B EREASHERZS)
7.4.1 R SHE HIHIE ST HFE 2% 20 4 KRR
SHRA: NIRRT

B | R | mEman AR TN SH sl et g
el (%)
1 000858 TR 20, 926, 871. 76 2. 86
2 603728 W 76 g 20, 717, 170. 00 2.83
3 002268 PAiE 19, 664, 150. 38 2. 69
4 688308 Kk EH 18, 871, 435. 76 2. 58
5 688618 —HEEAE 17, 596, 959. 28 2.41
6 688033 RE E& 17,334, 137. 59 2.37
7 688223 Y St 15, 083, 766. 64 2. 06
8 002049 20 E 14, 818, 641. 00 2.03
9 603688 S By 14, 674, 451. 30 2.01
10 600399 HE R4 14, 347, 219. 98 1.96
11 688551 BHEUR 13, 221, 898. 04 1.81
12 300059 RKHeE 12, 810, 812. 00 1.75
13 688120 HEGERL 12, 717, 740. 64 1.74
14 002594 EL IV 3tk 12, 708, 157. 00 1. 74
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15 603979 SIRAE 12, 166, 703. 52 1.66
16 688260 W F R 11, 281, 683. 37 1. 54
17 605277 FRIACAS 11, 249, 126. 00 1.54
18 601012 R AERE 11, 234, 130. 00 1. 54
19 002865 PR35 iy 11, 009, 701. 00 1.51
20 300496 thRIA 10, 865, 727. 00 1.49

T SRNBCERRA . 3 B SO 42 K S AT

KAG T
7.4.2 R SHE IR G B HHE 2%80T 20 2 K BRI
S AR

S (A AN IR LAR SR 3151, A% B

. o b HA) 3 4 B PR 1A
K5 | BERR e 22 4 AH RSt 4 s
tefil (%)

1 601899 et I A 29, 966, 177. 00 4.10
2 603979 SIS 19, 474, 796. 20 2. 66
3 603728 ng & H 8% 18, 758, 719. 00 2.57
4 603688 Ve 16, 593, 324. 00 2.27
5 600029 AT 14, 151, 609. 36 1.94
6 002128 HEL P REVR 13, 622, 065. 12 1. 86
7 000858 TRR 13,178, 298. 00 1.80
8 300450 S S E g 12, 744, 175. 04 1.74
9 300059 RITWHE 12, 728, 099. 34 1.74
10 603885 HEENLS 11, 706, 332. 74 1. 60
11 600115 [ AR 11, 612, 996. 00 1.59
12 002466 T4 10, 718, 496. 00 1.47
13 300379 R7iE 10, 385, 414. 58 1.42
14 605277 T 10, 148, 190. 00 1.39
15 601168 PEEA MY 10, 110, 959. 00 1.38
16 601111 v ] [ A 10, 094, 176. 65 1.38
17 300867 IR 9, 629, 696. 54 1.32
18 002727 — L 9, 597, 609. 94 1.31
19 603456 VAR BN |4 9, 286, 361. 00 1.27
20 688223 mr AFRE YR 9, 142, 422. 11 1.25

T SRNBERREA . 2 RN 123K

RE P

7.4.3 SE N B RRAS SV R 32 Y B R BN B

KSR RAZ i (A AN TR A A H ) 311, A58

fz: ARMIT

STNBER A (BRAD) BV

762, 289, 157. 30

FHBEEON (BRED BV

864, 581, 526. 56
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T ENBERA . S BRI ISHZ SRS e (RS S SR DL H ) 381, ANE A
KW
7.5 FIRIEFF MM o RO RAES

SRURAL: NIRRT

e i 75 b A AN R T B R (%)
1 K i 17, 954, 280. 11 3.48
2 JAT ZE YR - -
3 LR 31, 115, 295. 89 6. 04

Horbr: BURME SR 31, 115, 295. 89 6. 04
4 | kfiEZ - -
5 Al R 5 - -
6 T - -
7 A (AT o) 30, 602, 940. 17 5. 94
8 | [FMLAFER - -
9 FHopth - -
10 | &it 79,672, 516. 17 15. 46

7.6 WIRE A FRMME o 2 8 3718 U R N HE PP O AT 48 SRS 4R 3 A

SHRA: NRTT

| R | AR | HE GO AR SR o
Eefs (%)

1 190203 19 EJF 03 200, 000 20, 579, 232. 88 3.99

2 019664 21 Efii 16 108, 080 10, 985, 923. 37 2.13

3 113615 SRR 63, 760 10, 956, 509. 67 2.13

4 190208 19 EJF 08 100, 000 10, 536, 063. 01 2.04

5 113025 B AR it 21, 480 7,360, 972. 37 1.43

7.7 IR A SOHE 5 E SR E LB R BT B SCRAES 53 4
AT AR AR R AT B SRR SR
7.8 |ERARE A RMHE &2 ST 1#E AR/ EEF AT 4 St R B B4
I AR RSB St R
7.9 FIRIR A FME ok B S 37 1R EOBI R/ PP O i 48 BUIE SR 3 A

AF AR AR ARFF ARG

7.10 A 2EBH BB R R BUR
RIEATE SIS FFLE, AIEEBBTERE A ORE BT

7.11 | EHHIR A RSB H 1 E GO K3 5 1H 5L v A

7.11.1 AR R R HRBUR
W ARSN RS EFLE, RSN FEREA S E AR .
7.11.2 AR R R BT
W ARSN S EFLE, ARSNHRFTEREA S E AR
7.12 B HRA SIS ME
7.12.1 AEEBFEHITEI T2 U5 B R AT B E 52 B)E 2 DA R Ab 3 B 15 40 518 3R
19 EJF 03
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2022 4 3 A 21 H, EZTTRERATIRETREACEHE (BAST) HRGUEE biE A Bl ks A7 e S
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