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M, SEEUETF s TGO, M 5 He B A G A i s i ) BN R (9 58 M4
JLE BT, BTG A G R 2052 V0 B R S R AT B o AR ) G B A S 5
EE U ORI AR, XSG B E . BB AT IEIE, SRESIRION AT RER
P T 7R XU

R 43 3o P 2 ) 2 A AR S XU o AR 6 e 8 2 T B B (5 A2 R 1)
W LA I LAY By 0-95%, G Fh 3 T s FRESEEB 1 B S 1 B8] o A e P 2 7
[ 0-50%. BhAh, T4 3k 448 N4 H R AL & A IE S s Sh b, sE I
LR oE BT RS AT UK B, L35 VaR (Value at Risk) $EH725E R MR AR 5 4 1 I 1%
TEAR MG R, B T 0t IR A7 R R 61

6.4.9.4.3.1 FARAN AR R M
Hf ARG
BiH AHAEK 2022 4 6 H 30 H AERER 2021 4E 12 A 31 H
5 ARME | hEERE | AR0E | GEERS
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EE Eb ] (%) 1E Ee ] (%)
2 Gy M -
- 754,725,983.32 92.65 | 1,028,983,021.57 91.73
Ji% B %
2 Gy M
L )
2 Ty M 4 i ]
e E A
RS a4 ]
EA
HoAthy - - - -
&it 754,725,983.32 92.65 | 1,028,983,021.57 91.73
6.4.9.4.3.2 FAAMRE XS B EURME AT
% | BRI 300 FEE LA HAh 1T 3748 B AR A AR
X A iR H 3R & 3 P2 HE s &40 (R
. o ~ fr: NEMI)
XL A & ] AR
per UEsaL s AEARC 20224F 6 H | EEEARC 2021 £ 12
30 H O H31H)
LI 300 _EFF 5% 40,800,554.85 47,959,160.78
2.0P%% 300 TR 5% -40,800,554.85 -47,959,160.78

6.4.10 ARME
6.4.10.1 &R TEARMETIENITIE
ANFMETT RS RITEEX, XA RHETHEEAT & A EEE MmN ERTE
PR IR GE «
BRI AHE B e A TSR T 3 R TR AR A
FEIR: BRE— R RN E AN O B 7 B8 57 B B A 4 T S ) i B
IR R: AT B 5 AN T A -

6.4.10.2 FEKUARMET BN &R TR
6.4.10.2.1 ZEREB T EKARME

AR ETHE SR )Z X AHAEK 2022 4 6 A 30 H
H— =R 743,195,710.26
= ¢ 37,593,589.31
F=JEIX 11,558,179.19
&t 792,347,478.76

6.4.10.2.2 A RYHEFTEE R IE K EKZEF)
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A2 5y AN RS 1) L2 PRAE SO IRLR AR O B SR AN I3 1) 2 S (B AU — 2 UG FFARTE Al (e 1 3 o
K AN AT fy NEXS T2 SR B FE M RE L, € A SR B AN B0 & Fe B N 2 — )=

IEREH =R R

6.4.10.3 JERFEEAI LA SAMETHER ) S TR B3
T 202248 6 4 30 H, ABEERFAIRLIIUA AP MR E ST

6.4.10.4 ANULA RYHE B &R T B A< U

ANCAZ FCHE 5 AR < 7 A A7 £ 2 A 3 S AU IR E Al <z i 7 50, LKA 5

KN FAEARZER N

§7 BEAGHKSE

7.1 HREEFEHERBMN

SEEs: NRMox

jors) 5iH L% G 3 4 i B PR A LA
(%)
1| B % 754,725,983.32 91.85
Hep: B 754,725,983.32 91.85
2 | A% - -
] 5 WAL 2 5 % 37,621,495.44 4.58
Hrp: fiizr 37,621,495.44 4.58
B SRR
DRl L
S ATA SR -
SENIRE G Rt 15,000,000.00 1.83
o SE IR 1 3 IR 4l
B
BATH TG H & &5 10,852,049.14 1.32
Hoph g~ 3,496,392.80 0.43
9 | Ait 821,695,920.70 100.00

TE: AT AR WIACE I A8 5L 5 HL

H 4
7 34 T P 1A LA 4. 72%.
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R s ARt GO %Q%{;{fﬁm
A R Ry AR - -
B KAl 21,049,791.22 2.58
C b4 579,636,205.95 71.15
D CIVANEE WA NI /S W& S S A AN | 4 2,109,965.00 0.26
E A 18,393.44 0.00
F e EE 8,319,494.28 1.02
G TIEIBEH . SR HEL 20,839,820.54 2.56
H {E1g Aol 14,977.44 0.00
I 5 ARG BRI 37,993,225.03 4.66
J el 15,366,376.03 1.89
K s i =l - -
L FEL BRI 55 AR 25k 4,379,084.00 0.54
M BE2EH FANE A MRS 326,753.70 0.04
N I BT 2 B i 321,221.77 0.04
0 JE B IRSS  AG FEAD HAh IR 551 - -
P BE - -
Q PAERRES TAE 20,505,159.78 2.52
R A ARE ER R 5,311.54 0.00
S LA - -
it 710,885,779.72 87.27

7.2.2 WERET LI REBRERRRER RS

eHEAL: AR

AT M) ARME (NRFm R R FE ] (%)
IRl 5,425,718.75 0.67
MR 29,076.46 0.00
Tk - -
AR 06T P 17,752,931.97 2.18
Do T B - -
BT PR f 9,588,296.20 1.18
4l - -
B - -
I 11,044,180.22 1.36
N - -
5 Hb - -
&t 43,840,203.60 5.38
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| mmem | Rman | NR G | AnhE Go | e o
Eeil (%)
1 | 600519 HMNFE 21,150 43,251,750.00 531
2 | 002466 RFH 296,100 36,953,280.00 4.54
3 | 002756 TR L 220,600 33,577,526.00 4.12
4 | 600438 I8y 496,800 29,738,448.00 3.65
5 |603613 ] e 4y 317,774 28,154,776.40 3.46
6 | 601012 PR 384,100 25,592,583.00 3.14
7 | 002459 m AR 302,120 23,837,268.00 2.93
8 | 600809 Ly 7 3V 69,200 22.,476,160.00 2.76
9 |300015 %R} 457,552 20,484,603.04 2.51
10 | 000733 PRIERHE 128,400 17,458,548.00 2.14
11 | 000519 W e 4 i 467,100 13,615,965.00 1.67
12 | 300750 TR 24,000 12,816,000.00 1.57
13 | 002192 R A 82,600 12,695,620.00 1.56
14 | 002812 BAEN Ay 48,600 12,171,870.00 1.49
15 | 601838 FRHERERAT 674,000 11,174,920.00 1.37
16 | 03690 EH-w 66,500 11,044,180.22 1.36
17 | 605117 BN A7 39,200 10,971,688.00 1.35
18 | 02331 oS 174,500 10,849,068.62 1.33
19 | 603713 IR 1 77,600 10,607,920.00 1.30
20 | 300896 % £ K 16,800 10,080,168.00 1.24
21 | 600233 [ZBGRESEH 493,826 10,069,112.14 1.24
22 | 600660 iR B 233,100 9,745,911.00 1.20
23 | 002129 TCL #1341 161,900 9,534,291.00 1.17
24 | 300957 & e 40,800 8,875,224.00 1.09
25 | 002472 WAL 277,500 8,835,600.00 1.08
26 | 000858 FioAR W 43,100 8,703,183.00 1.07
27 | 600873 MAEAY) 746,200 8,417,136.00 1.03
28 | 002179 G 131,020 8,296,186.40 1.02
29 | 600521 g2l 362,700 8,233,290.00 1.01
30 | 603606 R HL4E 105,200 8,058,320.00 0.99
31 | 600546 L B 413,800 8,052,548.00 0.99
32 | 300014 o464 R 80,600 7,858,500.00 0.96
33 | 836077 RS 124,345 7,746,693.50 0.95
34 | 002920 T FE VY 51,800 7,666,400.00 0.94
35 | 300751 LA 14,789 7,259,920.10 0.89
36 | 600366 TUERIT 574,400 7,237,440.00 0.89
37 | 603345 LI 43,073 6,858,083.06 0.84
38 | 603529 R IR 130,340 6,827,209.20 0.84
39 | 600522 R AT 294,400 6,800,640.00 0.83
40 | 000596 et 26,000 6,491,160.00 0.80
41 | 600328 Rk T 267,400 6,297,270.00 0.77
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42 | 600702 L 28,500 5,813,715.00 0.71
43 | 06078 T 123,800 5,521,252.02 0.68
44 | 03800 hERH 1,674,000 5,425,718.75 0.67
45 | 601615 HH BH % R 153,000 5,171,400.00 0.63
46 | 600096 = R 162,800 5,124,944.00 0.63
47 | 01585 i 4 11 380,000 4,991,572.99 0.61
48 | 600256 I RETR 470,400 4,958,016.00 0.61
49 | 603369 A it % 94,300 4,809,300.00 0.59
50 | 002304 TEI Ay 26,000 4,761,900.00 0.58
51 | 603185 L 30,468 4,752,703.32 0.58
52 | 688120 TG R 18,725 4,651,290.00 0.57
53 | 601689 PR ] 66,500 4,550,595.00 0.56
54 | 301071 YA % ural 29,200 4,529,796.00 0.56
55 | 603338 WriLa 87,941 4,416,884.10 0.54
56 | 688301 285 B 9,260 4,380,350.40 0.54
57 | 601888 H [ A 18,800 4,379,084.00 0.54
58 | 688290 sl e 84,413 4,296,621.70 0.53
59 | 002318 AL 263,200 4,208,568.00 0.52
60 | 002142 TUWHRAT 116,000 4,153,960.00 0.51
61 | 300026 ANEEZSN 531,500 4,092,550.00 0.50
62 | 300633 VARYAL IS 134,600 4,042,038.00 0.50
63 | 688052 g s 10,654 4,037,439.84 0.50
64 | 300861 T Iy 42,900 3,976,401.00 0.49
65 | 688778 JZ 5% e 35,373 3,943,028.31 0.48
66 | 300496 HRRMIIA 29,900 3,901,352.00 0.48
67 | 01548 R 160,000 3,892,824.88 0.48
FH
68 | 002643 T Ay 183,300 3,823,638.00 0.47
69 | 000913 ERIT BEFT 215,800 3,789,448.00 0.47
70 | 688677 RO 38,690 3,559,093.10 0.44
71 | 600123 1R 205,400 3,378,830.00 0.41
72 | 000768 TR 108,800 3,295,552.00 0.40
73 | 603279 SR A 105,420 3,269,074.20 0.40
74 | 600882 Wik % 67,300 3,149,640.00 0.39
75 | 601058 Fiekehn 271,500 3,059,805.00 0.38
76 | 688348 SLRERHY 5,820 2,840,160.00 0.35
77 | 002013 HHRHLER 194,800 2,405,780.00 0.30
78 | 301029 (ERREESN 27,300 2,224,950.00 0.27
79 | 300705 JUHLHI 2 101,640 2,217,784.80 0.27
80 | 600803 BBy 113,500 2,109,965.00 0.26
81 | 300776 RO 12,040 2,080,512.00 0.26
82 | 300628 T W 2% 26,700 2,033,205.00 0.25
83 | 09992 MaM By 59,000 1,912,290.36 0.23
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84 | 603690 AR 43,800 1,765,140.00 0.22
85 | 002372 (%) 67,200 1,615,488.00 0.20
86 | 000786 et 46,200 1,599,444.00 0.20
87 | 000568 PN E 6,400 1,577,856.00 0.19
88 | 000708 S RN 73,900 1,489,085.00 0.18
89 | 605016 ER AT 32,600 1,369,852.00 0.17
90 | 300593 #oE Re 28,060 1,164,770.60 0.14
91 | 688066 iR 7% Bl 13,900 1,095,320.00 0.13
92 | 301150 b —RH 11,169 1,021,789.17 0.13
93 | 301268 A I ISVN 24,422 937,804.80 0.12
94 | 688281 HERRH 3,353 881,839.00 0.11
95 | 301238 Hii ZEHT A 23,199 860,079.17 0.11
96 | 002815 FIEHAR 61,900 792,939.00 0.10
97 | 002738 G RL IS/ 8,500 787,185.00 0.10
98 | 688075 LAY 4,177 731,016.77 0.09
99 | 600298 L] 13,400 653,250.00 0.08
100 | 688261 P RIS Es 2,645 610,201.50 0.07
101 | 688728 1 B % 23,033 472,406.83 0.06
102 | 688337 LG 6,563 381,179.04 0.05
103 | 688046 2 A 12,070 316,716.80 0.04
104 | 301109 FAZ WA 18,375 312,944.13 0.04
105 | 688045 w5 W 3,939 264,622.02 0.03
106 | 300820 FAHA 3,750 242,062.50 0.03
107 | 688192 YT 24 8,926 238,681.24 0.03
108 | 688303 KARels 3,444 235,294.08 0.03
109 | 688789 PR 1,400 230,482.00 0.03
110 | 688270 BERRH 3,705 229,747.05 0.03
111 | 000408 JEASA Y 6,900 227,286.00 0.03
112 | 301217 o) 7 4 7 13,425 203,056.91 0.02
113 | 301153 HRHT R 3,973 196,933.29 0.02
114 | 301221 JEEE(E R 2,791 180,940.53 0.02
115 | 688125 IR R 3,774 179,415.96 0.02
116 | 03347 RIEEY 2,200 170,644.61 0.02
117 | 688121 IR A 7,000 170,170.00 0.02
118 | 002709 RIGH K} 2,500 155,150.00 0.02
119 | 301248 A g 4,716 153,047.20 0.02
120 | 301166 o7 4 2,528 148,798.08 0.02
121 | 603209 S Ay 6,495 147,566.40 0.02
122 | 688087 BERHE A 2,469 142,881.03 0.02
123 | 605369 HAREST 1,000 124,200.00 0.02
124 | 301196 MERMRHEL 2,705 102,319.16 0.01
125 | 688236 FALEST 4,052 80,229.60 0.01
126 | 301158 A WA 3,783 78,697.42 0.01
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127 | 688219 i@y 7,336 71,305.92 0.01
128 | 300979 HEF LA 925 67,599.00 0.01
129 | 301035 HEES il 644 53,097.80 0.01
130 | 603605 3%k M 250 41,295.00 0.01
131 | 301177 1 B i A7y 542 40,216.40 0.00
132 | 600927 Vi T 1,859 37,496.03 0.00
133 | 601089 IR Z 1,749 36,816.45 0.00
134 | 301207 M2t s 569 32,102.98 0.00
135 | 603071 Y=g 1,627 29,513.78 0.00
136 | 00914 HFIZIK e 1,000 29,076.46 0.00
137 | 301219 J¥ e b 317 27,838.94 0.00
138 | 301089 HHT 20k 220 27,636.40 0.00
139 | 603122 HEHE 2,198 27,365.10 0.00
140 | 603191 HATH S 1,149 26,197.20 0.00
141 | 001318 FHEHE 1,142 25,249.62 0.00
142 | 600935 IR Iy 4,811 25,209.64 0.00
143 | 688681 BRIy 1,875 24,993.75 0.00
144 | 301069 LB A 539 24.,853.29 0.00
145 | 002484 TLHEE AR 900 21,006.00 0.00
146 | 301060 ZPBE 587 20,556.74 0.00
147 | 603176 1 IEAEH] 1,924 18,393.44 0.00
148 | 603132 SRRy 1,342 17,325.22 0.00
149 | 603070 TR 775 16,197.50 0.00
150 | 001319 R 536 15,474.32 0.00
151 | 001317 = ¥ 5 300 15,222.00 0.00
152 | 301073 HZWE 216 14,977.44 0.00
153 | 300994 AHE A 420 13,780.20 0.00
154 | 301180 FIHER 654 13,701.30 0.00
155 | 603216 BRFE 772 12,498.68 0.00
156 | 300997 IR K 928 12,398.08 0.00
157 | 603213 B R E 799 11,961.03 0.00
158 | 001268 GG 5% 409 11,337.48 0.00
159 | 301078 % 7 £ 756 11,082.96 0.00
160 | 301046 REERHEL 290 10,036.90 0.00
161 | 301009 Al SE Ay 801 9,996.48 0.00
162 | 301015 HIFEEZ 462 9,969.96 0.00
163 | 001296 AR 403 9,905.74 0.00
164 | 300993 £ RH 738 9,431.64 0.00
165 | 688296 AiERHS 335 8,793.75 0.00
166 | 301021 JEVEHOE 290 8,758.00 0.00
167 | 301013 F) AT M 706 8,464.94 0.00
168 | 300614 EpLL LS 329 8,277.64 0.00
169 | 301028 FRAVHLIR 733 7,931.06 0.00
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170 | 301045 REFRFHL 335 7,728.45 0.00
171 | 301026 HEIERH 203 7,486.64 0.00
172 | 603150 T3 BRHE S8 250 7,442.50 0.00
173 | 301062 g 523 6,103.41 0.00
174 | 300998 T IE 201 6,080.25 0.00
175 | 300814 WU LR 328 6,002.40 0.00
176 | 301083 HHER RE 416 5,807.36 0.00
177 | 301072 FRER T 181 5,797.43 0.00
178 | 301011 HeST R 175 5,755.75 0.00
179 | 301010 n S T RE 218 5,526.30 0.00
180 | 301025 Bk 403 5311.54 0.00
181 | 02359 2 A 40 3,574.69 0.00

T RIEE A+H B BT S,

HIHHHEARMES S5HF, FHALEA R 5 35 .

7.4 HEHABREERRASHERRES)
7.4.1 RiFEANGHE YIRS T 5E 2% BT 20 2 RBREHA
SEEAL: NRMoT

o . - A B
e | BREAE i 2 44 AHA R EN S SEHB] (%)

1 600809 1Ly PG 733 48,844,894.68 4.35
2 300750 TAE AR 39,359,970.92 3.51
3 1300015 % IR IR 35,765,132.33 3.19
4 | 603259 2 A 35,155,231.40 3.13
5 002812 BER AR 34,356,978.30 3.06
6 000983 Ll e AR A 32,472,156.45 2.89
7 | 300760 B EGEST 29,863,485.06 2.66
8 002756 TSR 29,313,332.48 2.61
9 600256 I REIR 29,276,453.37 2.61
10 | 002466 KT 28,670,256.34 2.56
11 | 603806 o RE 28,288,777.07 2.52
12| 300122 BHRAEY 26,538,280.05 2.37
13| 002459 mn AR 26,456,648.00 2.36
14 | 002555 —tLHE 25,775,563.00 2.30
15 | 300347 R EZ 23,964,585.77 2.14
16 | 002129 TCL H3f 22,668,118.83 2.02
17 | 600438 T8 22,615,431.85 2.02
18 | 002738 B RLTIAe) 22,586,723.82 2.01
19 | 02269 ZiHAY) 22.217,499.14 1.98
20 | 688599 KENRE 21,017,374.38 1.87

I SEANESE R BRI B Bl B, MR SATBEE RIS R BCE, SK
AN HHE AL &I (RS HRAN T AR 81, AHEHRIL 5 P -
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7.4.2 RiFEHEHE VISR HE 2% BT 20 2 RREHHA
EREAL: ARMoo

o . o " 7 B R 4 B
Fa | REA Je 244 R AR H B S (%)

1 300750 TER AL 65,751,804.82 5.86
2 | 603259 2 A 63,063,663.38 5.62
3 | 000568 PINEE 44,678,725.00 3.98
4 | 300059 KT E 37,133,951.07 3.31
5 | 600809 Ly 7 U3 36,479,573.46 3.25
6 | 002049 EERL 36,447,673.60 3.25
7 002241 ORI 34,435,301.00 3.07
8 | 600522 RN 32,439,005.00 2.89
9 | 000983 Ll PG AR 31,967,312.04 2.85
10 | 300373 PIARRHE 29,985,929.44 2.67
11 | 600256 ]I RER 28,915,758.48 2.58
12 | 002812 BER A 28,685,744.55 2.56
13 | 300760 LR EST 27,644,135.16 2.46
14 | 002475 RVAZIV 27,571,205.59 2.46
15 | 603806 i W Fr 26,654,853.40 2.38
16 | 300122 BRAED) 23,508,754.00 2.10
17 | 002555 =LHBR 21,943,514.00 1.96
18 | 600030 G IES 21,292,346.43 1.90
19 | 603606 IR HGE 21,288,891.20 1.90
20 | 300347 ¥~ 3V 21,146,059.72 1.89

e SEMESE RN RS RSE N B B RAT AR SAT BRI B
F2 AL A e (A AN TR AR HE) 151, AHIEMRAZ S A

7.4.3 TABEHIRA BB KL H R B B3

A NRM
SENIREERA (A2 B 2,037,939,235.95
SEH AR EEIRON (A B 2,180,861,101.71

T SENBEREA . S I BRI S RS e RS B e LLRRAZ B 3151, A%
JEAIRAZ 5 B o

7.5 WIREF S MA RN BF RS

SEEA: NRMox

Fe fie g5 i A ARME o o 4 Y HE ) (%6
1| ExRfig - -
AT R - -

SRl i 77 37,593,589.31 4.61

Horr: BUORPEERLGT 37,593,589.31 4.61
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4 | ki

5| Ak R R

6 | IR - -
7| AR CATAZ ) 27,906.13 0.00
8 | FhLAFH

9 | HAth -

10 | Ait 37,621,495.44 4.62

7.6 JARIEA SRYME G H S B E EL R R R BT T4 o 55 B A

SREAL: ARt

e | R | mEAR | ME GO | skl Go | Do
Eefl (%)

210407 21 &K 07 300,000 30,573,082.19 3.75

200202 20 [EHF 02 70,000 7,020,507.12 0.86

113647 VN 220 27,906.13 0.00

7.7 AR R 5 2 & T 1E HBI /N HE P BT R SRR 3R B
7

AHE AR WIAR K FA G HFES
7.8 REFIREA SRME 5B SBT3 E K/ AT L4 Bt SR BB
4

ARG AR R IR

7.9 RIZA SOYME o Zee B 7138 LB R/ N HERR B BT 42 BGIE R 3 A 40

ARSI AR AR AR A BUIE

7.10 AESEFBIHER RN BHRBOR

AT SAEBEAT R A BT BB, R RS MRS BRI, IS IRE N EZH I, SRR
BNMELF . 28 BRI B A 20, @I S HIES T A A IR 1T s AT R T, 4 IR Y
(€ PR A SR LS B AR AT, SEURL B BEAT LG, I8 2 Sk mas Sk 2 ) DR A 55 S s
BAT B ORMERRAE . BB BN TS5 BRI B R 1« s ik S KU PR AL, 2
AR BN o AR G AR X R R DL R BB PR RS, R KA R I [ 5 R <A
AR IOATRTAE L, DLIK B BB BT 2 & O BEAR R ) Ao

7.11 WEHRAZEE B 1 E AR 5 FH o
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7.11.1 AR E G EBRREBUOR
.

7.11.2 AR E G EEE R
Te.

7.12 RHEESWEME

7.12.1 FEHRESR BB ISR RAT EEA RS H IR E RN
RFE, REREHE B —FNZIATTEST. LNEE. Wk, &R
FRSRUESS B3 B B SRAZ 8 U

AFEE TR AR RAT EAR T, o EAR O & FEARAT 74 o G ) H BT — 45 4 1 32
B rp EARAT ORI B B R R ALY o R EIRUESR A RAT RS, AT S HRBHIAT+AAIE
IR IURAT EARAIARA PG TR ISR, AR ] H BT — AR B ATFET . &
T .

XF EIRUEZR AT R SRR P U, AR 3505 EIRUE TR AR08 R SRR P A4 5 A ORI
RN 23 7] ] BE R K

7122 FHESEBRNTZREREGBEHES S FMNE N SERRE W2,
R DL A S B B B B DR SRR P A i B
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