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}Mlé\‘l«"_ 6 = - 65 81

”
Hifit
SR - - - - -

A2 oy M it

i fst

fTAz R

5

S [l &
R B K

MATHE B - - - 618,163.51 618,163.51

AT IBE [B] 2% - - - 880,492.51 880,492.51

RATE N

; - - 372,307.57 | 372,307.57
P

MATFEE B - - - 62,051.26 62,051.26

JS2AT 4 5 A
5%

AT 5L B - - - - -
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[EE

RIA BT i i i i i

R R i : i i i

3 SiE TSR

st

HoAh A7 £5 - - - 708,139.78 708,139.78

UikGigsSan - - - | 2,641,154.63 | 2,641,154.63

) R AP 32,077,546.1 263,665,855. | 295,743,401.

| 6 i 02 18

T R TR AT G B KA AN, IF 4% A 20 A = F08E 4 H B H
IEE T UK,

6.4.9.4.1.2 T2 X RS A Rk 43 Bt
g | BRI DA HAR T 35748 8 AR AN AR
X A iR H 3k 4 W P IHE s £ 40 (PR
e 1 T A P A Ar: NRTHBIT)
per TR B 220 AWIRC 2022 4E 6 H | FAEERC 2021 4F 12
30 H O H31H)
LR ZRPAT T 25 N3 -20,554.70 -8,176.54
2. T IHFIZEAT T % 25 N 20,637.43 8,205.24

6.4.9.4.2 AMNLC R K
AN RS A Fi 4 T L R 2 o 8 BAS SR IR 4 v 1 DR ANV 3R AR Bl i R A 30 3 B XU
ARIEGHWI A G2 R N o, Rt T 8 R AN XU .

6.4.9.4.3 FAhYHE XKL

FEA A R A G TR o T LA 28 S0 0 (7 A A B o B e 4 R R AN
YR LS I T4 M b R 3 AR B0 1 % A 0 1 R A 35 4 R B B TS558 5 B b il AT
1 [ T 3750 5 O B A 35 T T I £ B At A0 SR S T BN S AT s 1 B 0 1
DB IR IR, T RE IR TIE 25 17 3 BE 1 e 3 (R 5

A 4 I G TN AE AR R VR 3 RV 4 (R o S 5 M 0 0 J B £ 4%
Wiy GE ST S T, (R R E RS MR A Y T8t 2 E 55 1 20T
T RSN, ARG 4 A ) 0 2 VUL TR RO il R HEAT 3 o ACHE 4 P 4 B 5 945
LR OB AR AL, RS . RO . BOR A TS IE, R EIRIX AT RER
T i R

A 4 B VAL B A A PR A b R A3 4 2 (S AR EAIE) B8
27 (1) LSy 80-95%, b e T H AT m K M . BEATIT BL A ) p NS IR S B e 7
HAMET I AR 210 80%; 5. PSR, BUE. BMmim TR, Wi Rii% & E XK
UE 35 WA A AL 70 V7 3 G 8 1 H A R T L 5 4 W 72 1 AR5 By 5-20%, e BUE
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A I I e T2 B 3%, BhAh, ARE RS EH N H XA S RE 1k
TR S I, B IHIE 2 e =N S T XS &, 45 VaR (Value at Risk) #§
P 5 SR XA 2 4 T I (IR FEAN R XU, B B 5 st IR i 47 R B AT 48

6.4.9.4.3.1 FAh MR XU M

A, NRMot
AHIK 2022 £ 6 H 30 H AERER 2021 4F 12 H 31 H
iH " HEEHEF PO CE s e
SRME | wmmmon|  EE i o
;ﬁjﬁ SR 302,331,200.36 89.79 261,880,926.58 88.55
Xm
G B e
H AP )
T GG b - )
HmHERT®
R4 a7~ -4 )
HEH %
HoA - - - -
it 302,331,200.36 89.79 261,880,926.58 88.55

6.4.9.4.3.2 F AR RS B 43 B

i | BRIPER 300 FEELLAAM ) HA 173728 SR FEA AR
XPH P R H B A T EHE R 8 (R
e A (o fir: ARG
e RSP R 225) AIARC 2022 F 6 A | LAEEEARC 2021 4 12
30 H O H31H)
1Y% 300 BT 5% 15,135,448.68 11,923,088.63
2.7 300 NFF 5% -15,135,448.68 -11,923,088.63

6.4.10 AfUHHE
6.4.10.1 Rt TEA RHMETHERITE

A FOMETT BRI E R JE K, A T E AT & BA s AT E
R ERAR R IR E -

FE—JE R AHE BB B RT3 BRI

)RR BREE— R U AN AN OC BT 77 Bl 57 B4 B A 22 W] 2 ) i B

H )RR AHICTE 7 B B AN TS A B .

6.4.10.2 FFEKARMETENEM TR
6.4.10.2.1 % ZEX&m T EKA RME

KARMETESERTENZEX | AHAAK 2022 4 6 30 H
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F—mR 291,527,564.97
iy = ¢ 17,388,844.74
F=EX 10,803,635.39
it 319,720,045.10

6.4.10.2.2 A RMHEFTEE R E K E X2

AFEG VLS ECS JZ IR A 3 B IR A H ORI & JZ IR TR A5 R B R

YT UESAS 5 B b i FIEEE AN 7, 5 I E RS IS R, 58 S ANV R (B i ok 32 152
A Gy ANERR) « BB THAEA T RATEE O, RIS S TAF I H 258 5 Pk Ed ik H T
AL 5 AN R ) B PR TR0 A DG I B A2 A SR E SN R — 2 U FEARIE i {8 %
K A ] NS T A SO E R RS FE L, 8 A OO SE A5 95 A o (BN & 28 — 2
WISy =N =
6.4.10.3 JERFEEHILLA RMHETHE I SRk T R IR UL

T 2022 46 H 30 H, AREERFFAIFFSH LA RMME T &R ST .

6.4.10.4 ANLPAA RUMETHE RSB T B A < Ui 85
AP SO B E 5 ) 4 i 5 2 AN A7 A5 3 LA 6 N SCGER IUR HeAth 4 b A7 £, FLIR TN E 5
N FUMEA ZIR N

§7 BRAGHRE

7.1 PRESHTAHGHEL

SEEAL: ARt

_ BB A B
e TH S GE) SEE W;‘Lm b

1| 302,331,200.36 87.72

Hodr, BREE 302,331,200.36 87.72

2 | EEeHHE -

3 [i] 72 AL 7 $5E 17,388,844.74 5.05

Hdr. ffi% 17,388,844.74 5.05

PSRRI -

4 | SHEJEBH -

BRI AR i TR -

KN IR il 5™ -

Forpe ST [0 D 1 SN 3R B 4
B

7 | BATAA RN B AT AT 24,070,283.57 6.98

Hoph 55 7= 870,207.26 0.25
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BE

| it |

344,660,535.93

100.00

7.2 WEMRFATW R ERRAE
7.2.1 REBIRBEITU A REEANBRERRA S

SHEA: NRMoT

R s ARt GO Egﬁ%;ﬁﬁm
A YN N5 | 4 1,425,074.00 0.42
B KA 5,236,854.89 1.56
C il gk 212,196,278.72 63.02
D 7. #T7. BRAROKAE =R RO 2,831,226.12 0.84
E e N4 - -
F RN ZAEN - -
G ZIEBH . A HEL 2,005,968.00 0.60
H Aol - -
I &R RS BEARIR S 32,613,080.52 9.69
J Gl 23,885,488.00 7.09
K S Hh =l 6,132,672.00 1.82
L FEL BT R 45 MR 25k - -
M BEEEH A AN A MRS 4,595,353.50 1.36
N IR A 2 i 5,425,232.75 1.61
0 JERARSS AR AR AR 55 - -
p BE - -
Q PAMASTAE - -
R Ak RE AR R 4,350,144.00 1.29
S oty 1,633,827.86 0.49
it 302,331,200.36 89.79

7.2.2 MEFIREATI D REBBIEBR R B ERRAE

AT AR IR AR R I IOE B B

7.3 WARIEA SOHHE GBS T E LU N HERF R BT R B B3 4

e | mEmem | mEsK | HE D | Al Go | e
EeBl (%)
1 |601128 HAERAT 1,349,600 10,310,944.00 3.06
2 | 603517 2R 138,171 7,989,047.22 2.37
3 1300725 iR 71,000 7,028,290.00 2.09
4 | 300558 TIEZ 110,700 6,730,560.00 2.00
5 | 300454 ®1E Tk 64,500 6,693,810.00 1.99
6 | 300601 REREY) 144,640 6,534,835.20 1.94
7 | 603866 L S SREN 393,620 6,514,411.00 1.93
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8 |603129 HIRE S 56,676 6,445,194.72 1.91
9 |002531 R ARE 384,000 6,332,160.00 1.88
10 | 688169 B 10,165 6,268,755.50 1.86
11 | 600383 SR 456,300 6,132,672.00 1.82
12| 000799 WO 28,312 5,260,652.72 1.56
13 | 688023 ZEAG S 35,453 5,234,989.98 1.55
14 | 600765 HATE AL 162,260 5,221,526.80 1.55
15 | 688233 LA 80,135 4,503,587.00 1.34
16 | 688208 THIERHY 132,379 4,357,916.68 1.29
17 | 300413 T 130,400 4,350,144.00 1.29
18 | 603345 ZHE 25,844 4,114,881.68 1.22
19 | 300207 ik BE & 129,035 4,077,506.00 1.21
20 | 601233 il B2 Ay 254,500 4,041,460.00 1.20
21 | 603678 DCEL 82,191 3,847,360.71 1.14
22 | 601555 KRS 541,400 3,751,902.00 1.11
23 | 002597 SRS 84,819 3,675,207.27 1.09
24 | 000630 WA 1,121,500 3,656,090.00 1.09
25 | 603816 &€ 62,530 3,541,073.90 1.05
26 | 603185 L 22,440 3,500,415.60 1.04
27 | 603899 JRICIAR 62,100 3,482,568.00 1.03
28 | 000858 R W 17,000 3,432,810.00 1.02
29 | 603323 TIARERAT 670,900 3,421,590.00 1.02
30 | 300750 TER AR 6,400 3,417,600.00 1.02
31 | 600110 Ry 291,700 3,389,554.00 1.01
32 | 601336 B R 102,600 3,302,694.00 0.98
33 | 601877 IEZR AR 92,000 3,291,760.00 0.98
34 | 600519 CivAE e 1,600 3,272,000.00 0.97
35 | 000672 ugKIe 205,480 3,242,474.40 0.96
36 | 300496 HRRHIIA 24,728 3,226,509.44 0.96
37 | 688598 S 1A 10,848 3,196,905.60 0.95
38 | 000825 KA 581,000 3,166,450.00 0.94
39 | 002460 bz 2aiN|A 21,200 3,152,440.00 0.94
40 | 002948 H ST 855,900 3,098,358.00 0.92
41 | 688111 EAPSUN 15,583 3,071,720.96 0.91
42 | 300357 FRAEY) 58,900 3,064,567.00 0.91
43 | 601058 FEiekeha 268,400 3,024,868.00 0.90
44 | 000423 RGN 79,400 2,933,830.00 0.87
45 | 600176 FEEA 163,320 2,843,401.20 0.84
46 | 000155 J ez 1 130,833 2,831,226.12 0.84
47 | 002028 RS, 78,700 2,806,442.00 0.83
48 | 600741 IR 119,700 2,753,100.00 0.82
49 | 603588 e IR 238,160 2,745,984.80 0.82
50 | 002985 JeEE SR 46,540 2,726,313.20 0.81
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51 | 002624 SEFEMF 188,400 2,707,308.00 0.80
52 | 600323 BT 129,600 2,656,800.00 0.79
53 | 002648 TR 99,393 2,569,309.05 0.76
54 | 600395 BTy 294,449 2,481,194.45 0.74
55 | 002949 A [ 182,100 2,440,140.00 0.72
56 | 000739 W 2l 117,500 2,425,200.00 0.72
57 | 300724 FELER A 26,900 2,403,515.00 0.71
58 | 688039 HATHRHE 58,836 2,321,080.20 0.69
59 | 601799 BT 13,500 2,308,500.00 0.69
60 | 601966 ¥“eyekeha 88,900 2,255,393.00 0.67
61 | 688536 LS 3,841 2,157,067.19 0.64
62 | 603730 (NESigl 160,570 2,105,072.70 0.63
63 | 688232 B AT 54,105 2,035,430.10 0.60
64 | 603733 Al 5y 75,889 2,018,647.40 0.60
65 | 603565 G REALY/ Vi 126,400 2,005,968.00 0.60
66 | 002438 TLIR I8 135,300 1,995,675.00 0.59
67 | 688105 iwoME % 22,739 1,930,541.10 0.57
68 | 688296 AIERHE 71,623 1,880,103.75 0.56
69 | 600522 PN 78,000 1,801,800.00 0.54
70 | 000100 TCL FH 371,000 1,777,090.00 0.53
71 | 688008 TR 29,151 1,765,967.58 0.52
72 | 002078 KFE4RE 139,900 1,722,169.00 0.51
73 | 300661 XA 9,450 1,720,089.00 0.51
74 | 002614 L S 192,600 1,667,916.00 0.50
75 | 688036 =Rl 18,691 1,667,797.93 0.50
76 | 603707 e Ay 58,800 1,658,160.00 0.49
77 | 600298 L HLER] 33,812 1,648,335.00 0.49
78 | 002555 =L HE 77,600 1,647,448.00 0.49
79 | 000009 [ 2 121,114 1,633,827.86 0.49
80 | 300253 MERE (E95 1 183,860 1,614,290.80 0.48
81 | 600352 WL e 158,100 1,609,458.00 0.48
82 | 300118 I HTt 53,800 1,577,954.00 0.47
83 | 688002 E-Zlfpen 38,404 1,525,406.88 0.45
84 | 600399 U84 82,800 1,482,120.00 0.44
85 | 603589 07 % 25,000 1,465,250.00 0.44
86 | 002484 YLy 62,000 1,447,080.00 0.43
87 | 002299 KRR 74,300 1,425,074.00 0.42
88 | 000983 Ly 7 A I 106,300 1,423,357.00 0.42
89 | 300866 2y T 20,800 1,379,456.00 0.41
90 | 002236 KA 82,900 1,361,218.00 0.40
91 | 600938 H ] Y 9 84,004 1,332,303.44 0.40
92 | 603338 Wit 7y 22,400 1,135,680.00 0.34
93 | 300782 = 8,000 1,080,000.00 0.32
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94 | 688126 PEEF=Y 48,008 1,065,297.52 0.32
95 | 600141 Mgz S 24,100 1,060,159.00 0.31
96 | 002008 KIEEE 31,300 1,036,969.00 0.31
97 | 300850 BroaR Bk 11,600 1,032,748.00 0.31
98 | 002318 AL 62,800 1,004,172.00 0.30
99 | 688772 BRifg i 5 27,439 842,377.30 0.25
100 | 300888 TR yT 10,600 704,900.00 0.21
101 | 688696 WK B 2,253 693,631.11 0.21
102 | 688046 2R 7,668 224,672.40 0.07
103 | 688072 RS 1,484 207,433.52 0.06
104 | 601089 TR 1,749 36,816.45 0.01
105 | 301238 Hin 22 4 854 27,387.78 0.01
106 | 301217 ) 768 0 97 874 12,961.42 0.00
107 | 301127 RIFHAR 1,083 12,053.79 0.00
108 | 301117 FEGRH 221 12,031.24 0.00
109 | 001268 B GG 409 11,337.48 0.00
110 | 301248 PO 378 11,290.86 0.00
111 | 301150 h—RH 129 10,676.04 0.00
112 | 301109 S AR 644 10,394.16 0.00
113 | 301207 M2t s 172 9,704.24 0.00
114 | 301219 JH e b 101 8,869.82 0.00
115 | 301158 i Iy 379 7,724.02 0.00
116 | 301181 B Iy 228 6,974.52 0.00
117 | 301196 MERL R 103 3,864.56 0.00

7.4 HEHABRERRASHERZES)
7.4.1 RN HE VISR 5HE 2% BT 20 2 KB EHA
AN T

R | mERE | REAT AIEH TS ggtﬁﬁ%ii
1 603129 FEXEh 71 10,802,592.21 3.65
2 | 600765 HATE L 8,079,961.20 2.73
3 | 688169 F kB 6,955,086.30 2.35
4 |002531 RIBLRFE 6,797,150.00 2.30
5 300454 w5 Mk 6,435,881.84 2.18
6 | 300850 room K 5,876,984.10 1.99
7 | 601799 EFAR 5,815,132.00 1.97
8 | 300413 TR 5,395,235.00 1.82
9 | 688208 THE R 5,358,380.00 1.81
10 | 688233 Ry 5,276,675.38 1.78
11 | 002487 R&EHET 5,066,688.00 1.71
12 | 601555 RRIUES 5,039,479.00 1.70
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13 | 002897 B 4,921,504.00 1.66
14 | 300725 ik 4,710,847.00 1.59
15 | 603345 LI 4,617,997.52 1.56
16 | 601128 i ERAT 4,608,246.00 1.56
17 | 603866 ke 4,458,325.80 1.51
18 | 300118 R HFA 4,451,329.00 1.51
19 | 601058 FEeRh 4,270,828.00 1.44
20 | 300750 THER AR 4,245,398.00 1.44

H KANEFEZRA EEREN B Bk B, SR ATREE SRS IR, 3K
NG HHE AL (R R LR H8, AHEHRIZH P -

7.4.2 R TR HSHE I SR $E 2%BET 20 24 B BE 4
eRURAL NRMoT

o . e i Ak 4 5
e | REAE Jit 44 R AHA RS H S50 SEHB (%)

1 601128 T ERAT 8,101,324.00 2.74
2 002487 R&HET 7,576,594.00 2.56
3 300438 S 2 Fi Y5 6,628,439.00 2.24
4 | 300595 WAL AR 6,611,509.18 2.24
5 | 688169 F kB 6,443,803.69 2.18
6 002648 PR 5,923,286.00 2.00
7 1300957 M= 4 5,892,345.00 1.99
8 | 002824 R Ay 5,633,927.00 1.91
9 | 300850 Browm Ik 5,446,861.80 1.84
10 | 300432 & ks T 5,276,089.42 1.78
11 | 002897 BAERA 5,099,501.00 1.72
12 | 300772 BB A 4,980,605.55 1.68
13| 000983 Ly G A I 4,921,312.60 1.66
14 | 300373 BRI 4,702,781.00 1.59
15 | 300750 T 4,672,187.00 1.58
16 | 603606 RITHL4 4,637,658.28 1.57
17 | 688390 Tl 4,434,531.79 1.50
18 | 600882 Wi % 4,365,792.00 1.48
19 | 600765 HTLE AL 4,132,536.00 1.40
20 | 002531 FIF R FE 4,084,521.00 1.38

e SEHAERE RN BRI B BEAIE . RAT AR RAT R R,
S AL W (AN NS R B, AFEMRZ S

7.4.3 KB A S B0 R S2 B E RN =B

Bhr: NRMJt
SENBGEE A (F3E) A 420,030,298.01
SEHREERON (RAE) B 383,813,205.14

&
3
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T SRNBEREA  SE I BRI S S s e (RS e LR AZ E D) 3141, A%
JEAIRAZ 5 B -

7.5 HREGSF BRI RNGEFBRELAS

SR AR

Fis 7 i A AfRhE Go RSB IHE B (%)

1| X6z 17,388,844.74 5.16

RATEE

[UST N \S]

e iy

Hrb: BORMEER6

k5

Al e YT Rh B 5

ISR

AT (AT AZHLA5T)

[ Mk A7 5

O | (I[N |n |

HoAth

10 | Ait 17,388,844.74 5.16

7.6 JAREEA SOYME b & B E EL B R N R P R RT T4 e 50 B A

S AN T

P e FRET | BE GO | ARRE G | s
Kl (%)

1 019674 22 [H % 09 51,000 5,119,691.59 1.52

2 019664 21 Ef% 16 45,600 4,635,067.59 1.38

3 019666 22 % 01 28,670 2,899,177.17 0.86

4 019641 20 [E5 11 20,940 2,144,862.97 0.64

5 019658 21 Ef% 10 14,520 1,479,659.61 0.44

7.7 JIREE» RME S EE B 15E HB /N R BT B SCRAIES I B
H

A IE G AR IR ARFFA 5™ SCRAHIESR

7.8 HEHIREA o E S E ST FEHFI R NEFRET LA R ERREN
il

ARG ARG WIRRFFA SR

7.9 IR SRYME G & B 18 HL B R/ R B BT T 48 BGIE S5 B 4
ASFE AR AR AR A BUIE .
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7.10 FEEHH AR HIB R BUR
.

7.11 WEHRAZ ST E R HF v

7011 A E G R B R BUR
.

7.11.2 A E G EERE
.

7.12 |EFRHESWEITE

7121 FEHAESREKE TSR RAT B AEA R T I R RIS
RFE, RERERHE B —FANZBATTES. LWNHEE. WL, &R
FRSRUESS B B D SRAZ 8 HH U

R 0 A e BB T A4 TESR  RAT AR ARA B M B T IS S 2, A AEAE I A G )
HEI—FAZEIATTETT. ETTHTEIE.
7122 FHEESRBENITERELSEHES S FAMENEERRERE. 2,
B RLXH A I 5= BB B R SRR P4k HH U B

AN FE BAR R AT 44 ISR R HH B < 5 TR A 45 A RS e 5 AR < BN M1 B AT
AR E RSN ETR RN

7.12.3 BREAR S I H

Hhi: ARt
75 SR &8 o)
1 17 H R UE 4 63,470.41
2| MIGERER
30| NIBER)
4 | BICRLE -
5| MUCHIEEK 806,736.85
6 | HABREK
7| ReRERH
8 | HAth -
9 | Ait 870,207.26

7.12.4 BIREFFA HIAL T B0 3 T e #5137 B 20
ARSI AR IR R R AT AL T3 IR 0 T e 4 557

7.12.5 HRAT42 B ER AP AL TIE 52 BR 1 L A i 9
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AT AR IR BB AT+ 4 B S R AR s A2 BRI -

§8 HEEMFHAEANER

8.1 IRESMBFEANBEFEANEGH

AL A

r— FFE NG T

AP | P R M T

¥ i \ TRy : R
) FER Bl LD i) i LD
312;31 6,604.42 20,240,872.30 9.83% 185,711,235.96 90.17%
8.2 HIREESBEHAKMIARFEESESHIEN

WA B AEE e B LB
N TN 0
ﬁzlx%/ﬁ\ 898,017.63 0.4360%

8.3 WIRESEEHAKMIWA RIFEATFEAZESH DB X EIFNR

Wi FAEREMPEENBEXE it
AANFEPEHNG . SRR ] 0
B 57 NFEA AT 4
AR GRS IFFA AT 4L 50~100
§ 9 FMARELEMBEHEZF)
B 4y

REEFEAEMHQ0I8 4 11 A 3 H)F4 44
pe¥ i

324,584,179.37

AR ST A < A B A

163,849,869.10

AT 35 I < L R 4 0

77,667,924.06

Pl A I3 S A TG [l 473

35,565,684.90

AR R S ) < A 70 AR B A A (3 B />
un_uiﬁﬁlJ)

A it ST I A B A

205,952,108.26

§ 10 EXFEHE R

o
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SRE S R4 2022 FE R AR S

10. 1 ZEMBRFHARS R
ARG IR AT RS NHFRFAAKE

10.2 EEBFHEAN, ZETEANENESHERITRERAEES)
2022 £ 5 7 27 H, A %AERTREEHREMARAFRERK GEEREN

AN, e

10.3 BRESEEAN. EE&W™. E&ERE VIR
RIREN, T RFEGE AT E SRR

FAREWIN, T8 RIS e fBE S IR

10. 4 FEEHE RIEHHEE
A A 4 T S T S

10. 5 AEEHATHITHSTHTEFZ B

A A G HAE N S U S TR R AR .

FEE AL MRS E IR K AEE KA SEZD).

10.6 BEEA. TEALHAREAEEANRZEERLTFRHR

AN, FEeE AR S RE A AR
AR I, e BN v [ IS A
RS E A CRNHEZR SO R
AAREHIN, EeE NS PEEN RS2

10. 7 ZEE MRS AR 5 BTk A RE N
10.7.1 EEMHIEHA TR 52T R ES R K& ATE R

7

l[

A
=OA
IAFS

HrIRE R e AL T .
SR YIN IR TR = 1 S A e e
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