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4 (R AMC S~ 3EAT M A%

6.4.9.4.2.1 SNC R KX
A, NRMmot

T H AHIA 2022 4 6 H 30 H

Ladrs | S | Woniid | Hawe | Hems | i
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UNCHGE ANE T INCHGE NG IREWANES
0]
PASR it
v gt
o4 159,823,49 159,823,49
i 6.72 ) 6.72
. 159,823,49 159,823,49
sret 6.72 i 6.72
PAAR vt
Wi Ao
it -
B A i
RAMCIA 159,823,49 159,823.,49
I i 1 44 6.72 i 6.72
Ll
FEEA 2021 %12 A 31 H
S| ons | wmEe | wos | Bms | S0 | L
AR AR AR NS Dm &
PASR it
Hrivgs
o4 141,280,00 141,280,00
R 9.44 i 9.44
. . 141,280,00 141,280,00
B 9.44 i 9.44
LASR it
i i foi
& it -
AT IE i
FANCIR 141,280,00 141,280,00
WG i 1 44 9.44 i 9.44
i

6.4.9.4.2.2 ML RS B0 4T

i | BRICER LA H A T 3778 SRR AR
PP R H A = A R &8 (.
. e fir: AR
per RSP R 28] AMARC 20224 6 A | EEELEKC 2021 4 12
30 H ) H31H)
1. FrEshmAx NRMAHE 5% 7,991,174.84 7,064,000.47
2. FTEANTAN AR TIZAE 5% -7,991,174.84 -7,064,000.47

6.4.9.4.3 FHABMHE XK

#®
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A A A% RIS A2 16 22 < BT R < T L 14 2 e (B AR SR B e 0 2 DR ok Tl 4 ) € A A
TSR LAA T S 4% DR AR Bl A Bl R DA o AR i < T2 BB TR SR 28 5 P b T BARAT
(B[R 1173728 5 BB ER AN 55 » T s ) A A A USRI T B AMIE S AT AR B B 1
DUBCRFPR ST AR, n] RESRIR T T3 T 3 B R B 3 (R 5

AT S B A PR NAE M AN BRI BT 20 S O R o, G 2 M2 1 DL S BRI 2
B, SEEUEFF T IIEATIEOL, MM BT e B A AR R O 0 B MIE SR I E PR 3
LE BT, PR & B B[R 208 U Bl A4 BT At AP BEAT B0 5T o ARk A 2k e TN 52 IS
EREMSBORA G, RGNS R ECE . SRASHATIEIE, RES R AT REAR
PRI A% XU -

AFE B PR A A I B PR R A . AR B R A S LB B R
o 4 B 1A EL DIV L D 60%-95% (L rp s i 38 i 2 45 B8 LU ) AN i i 52 5877 1) 50%) .« Uik
Gy ASHE G )2 B BN FOR A G T A IR IR i S 4%, SU0ia ) 28 o B9k
X HE G HEAT R FE 5, LS VaR (Value at Risk) Fbna R I AR L ST s (T FE M A XU,
LIt ] SE T ARG BEAT BRER A% o

6.4.9.4.3.1 HAWMHE XU Mk O
A ANRM
AWK 2022 % 6 H 30 H FAERER 2021 4E 12 H 31 H
TiH " LB PN H RS R
ARME | emmmon| PR s on
T Gy M b % -
”;i@%”m F 2,923,392,879.80 8544 | 3,197,963,448.16 76.96
e SR BT
TGS b -
B )
2 Gy G R - )
FaE R
RTA S Rb it 7= AL ]
EH
HoAth - - - -
&it 2,923,392,879.80 85.44 | 3,197,963,448.16 76.96
6.4.9.4.3.2 FCAM R RS FRIERRRE: 43 B
B | BRI 300 FEE LA E HoAth T 3748 B AR RS
X B8 PR A Ao H 4 W PRI HE S A (PR
fir: NRMIE)
Y (O TR B 1 TR
e AP AWIARC 2022 46 A | EARRC 2021 4 12
7 30 1 ) A31H)
LR 300 FF 5% 159,438,923.00 176,129,954.53
2079 300 T FE 5% -159,438,923.00 -176,129,954.53

&
=
p=i
H
&
p=i
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6.4.10 A RME
6.4.10.1 &Rt TEARIMETHBIITIE
A FOMETTELE R ERE K, A e E T ER AT & BA 2 AN E T E
I ERARJZ IR E -
F— R HE BB BT ER T 3 R TR AR A
)RR BRI — R U ANE AN IC BT 77 B A7 5t B4 B A 22 ] 2 ) i A\
BRI AHIREE 7 B B AN AT B -

6.4.10.2 FFEEKIIA RMMETIERSR TR
6.4.10.2.1 % EX&m T AKA RME

A RME TR R E X AMAEK 2022 4 6 H 30 H
F—mR 2,924,855,306.21
F R 171,834,336.99
F=EX 3,218,633.82
&t 3,099,908,277.02

6.4.10.2.2 ARYHEE B R EIKEKRZERS)

AKE G DL R U A P4 1 S 0 2 AR A A% J2 U 2 RV R e A

S TAES2E 5 B LT IR A, o LT SR . 5 B ANV R (B4 ik (o
(I S ANIEIR) « BB TAEA T RAT S 0L, AL AR T 15 H % 58 5 I % H 39 )
5 5 AN RS 1) T2 SR 5 001 PR SE A5 PR SR (L SN BE — 2 e SRR A (2 18 2
SR F BRI W25 NAEDOE T2 S ML O S AR FEE 0 8 R 6 P SE A5 2 e ELRE JB 2 —J2
IR =R IR
6.4.10.3 JERFLEHILAA RUMETHE R SR TR K18

T 2022 4 6 A 30 H, AEEERFEEAIEFFSEH LA M E TR SR

6.4.10.4 ALAA R ETHFER SR T E AU A
AL FUA B T & B 4l % 7= A A7 A5t 3 A 4 SR I AT e Ath 4 b A 57, FLIK AN E S
N FMEA ZIR N

6.4.11 7By TEMBM AT SRR TR Y K AR
R B TR A I 7 U ) At B BT

§7 BEAGHRE

7.1 WREEHHEHN

&
9
p=i
H
&
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SHHA: ARt
P 5iH 5% G o 2 4 BE PR I LA
(%)

1| B 2,923,392,879.80 85.16

Hep: B 2,923,392,879.80 85.16

2| HEEHHR - -

30| [ U A R 176,515,397.22 5.14

Hep: i 176,515,397.22 5.14

BErE CHFUESF - -

4 | "RERETE - -

SR AT R - -

SENIR A G il 7 270,000,000.00 7.87
o SEBr IR 1 T2 Nk 4l

BEr

AT ARG B & a1 40,997,169.50 1.19

HAh B~ 21,923,295.05 0.64

it 3,432,828,741.57 100.00

9
T AR A KW
73 & TR EE L 4. 67%.

7.2 MEMKRBATU O RIBRERREE
7.2.1 MEBARBITU S REBEAREZRETHE

TIPS IE AE G LT BB I EE I T E A N R TR 159, 823, 496. 72 I,

SFiaa: AR
o e ARAHE GE) %%E‘Zfﬁm”
A o RS B - -
B PRI 108,992,734.60 3.19
C il i Ml 2,208,918,464.06 64.56
D B #AT0 RE KA =R Rl 50,276,332.44 1.47
E AF - R
F LR A 698,361.66 0.02
G Y bt I g T 4 22,313,216.25 0.65
H {1 Aol 48,420,420.00 1.42
I SRR AR AE BRI S 122,388,786.69 3.58
J LRtk - -
K S5 el - -
L FH BT RM R 45 M 25k 70,071,806.51 2.05
M BEEEB FEAEA MRS 43,713,719.78 1.28
N IKFN FREEAN A L i B 56,302,180.18 1.65
0 JE R SS  AB BN AR AR 25l - -
p HE - -
Q DA TAE 21,438,645.05 0.63

#®
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A ARE LR R 10,034,715.86 0.29
S oy - _
it 2,763,569,383.08 80.77

7.2.2 WEWIRZETL A REOBRERRBERRAS

SEEs: NRmx

ATk ARl (NRMIG GBS T E R (%)
MRE - '
Tk 16,988,930.88 0.50
LT o 85,904,054.43 2.51
WA TH B - -
PR ORAg 27,624,860.49 0.81
AT - -
B _ _
SR 22,378,611.92 0.65
NGEA 6,927,039.00 0.20
S5 Hb e - -
R - -
it 159,823,496.72 4.67
e LB R AT bR (BICS) &
7.3 BARIRA RME S EES T = IRE LB/ TR B S 5 5 B 4
e mmeEm | REan | NR G | snhE Go | e o
Eepl (%)
1 | 600519 H"MNFE 116,791 |  238,837,595.00 6.98
2 | 300760 B EST 521,098 | 163,207,893.60 4.77
3 1300750 T AR 276,204 | 147,492,936.00 431
4 |002271 AR T7 TN UL 1,836,400 94,519,508.00 2.76
5 |603613 ] i 4y 945,942 83,810,461.20 245
6 | 600256 I RETR 6,987,390 73,647,090.60 2.15
7 | 600522 Hh R RH 3,178,300 73,418,730.00 2.15
8 | 000568 W 264,592 65,232,511.68 1.91
9 | 600702 SRl 280,800 57,280,392.00 1.67
10 | 603588 F eI 4,879,610 56,261,903.30 1.64
11 | 300957 & e 244,914 53,276,142.42 1.56
12 | 02331 2oy 817,000 50,794,779.72 1.48
13 | 601058 FEeRehh 4,497,800 50,690,206.00 1.48
14 | 600754 BRYLI S 769,800 48,420,420.00 1.42
15 | 688032 KIE ety 54,772 47,706,412.00 1.39
16 | 300124 CNEAR 711,600 46,873,092.00 1.37
17 | 600803 BBy 2,500,816 46,490,169.44 1.36
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18 | 000408 SR 1,346,100 44.,340,534.00 1.30
19 | 300012 AR ) 1,854,877 43,051,695.17 1.26
20 | 002371 bl =tell 146,280 40,537,113.60 1.18
21 | 603300 TR 2 4,821,320 38,425,920.40 1.12
22 | 002756 TR L 252,100 38,372,141.00 1.12
23 | 600690 HIRER 1,002,800 27,536,888.00 0.80
24 | 06690 MR K 400,000 9,937,307.80 0.29
25 | 300769 T oK 90,000 36,781,200.00 1.07
26 | 002049 ZOLE R 180,144 34,176,919.68 1.00
27 | 603129 HNEh 5 285,039 32,414,635.08 0.95
28 | 603606 ARI7HLE 400,000 30,640,000.00 0.90
29 | 300628 TR 4% 399,400 30,414,310.00 0.89
30 | 688599 REHRE 449,898 29,355,844.50 0.86
31 | 300373 AR 400,900 28,564,125.00 0.83
32 | 600887 PRIy 700,000 27,265,000.00 0.80
33 | 000708 HHAEREEN 1,306,954 26,335,123.10 0.77
34 | 603489 J\TJ7 By 134,061 26,073,523.89 0.76
35 | 603678 KIEHF 549,726 25,732,674.06 0.75
36 | 002353 AT A 624,185 25,154,655.50 0.74
37 | 603486 B Ik Hr 200,619 24,453,449.91 0.71
38 | 002318 AL 1,515,300 24,229,647.00 0.71
39 | 688066 AR % 306,371 24,142,034.80 0.71
40 | 300595 WAL e AE 395,141 22,598,113.79 0.66
41 | 600233 [ZBGIBESEH 1,093,575 22,297,994.25 0.65
42 | 002001 oA R 976,536 22,274,786.16 0.65
43 | 300015 % IR IR} 474,271 21,233,112.67 0.62
44 | 600436 FoAF 59,100 21,082,743.00 0.62
45 | 600057 JZ 1505 2,268,500 19,940,115.00 0.58
46 | 603067 PRAE Ay 1,454,068 18,219,472.04 0.53
47 | 002648 BEAY 699,602 18,084,711.70 0.53
48 | 688223 sm B YR 1,213,000 18,012,110.00 0.53
49 | 300896 B KK 30,000 18,000,300.00 0.53
50 | 002531 RIRFE 1,089,580 17,967,174.20 0.53
51 | 603816 e 289,510 16,394,951.30 0.48
52 | 600111 675 Hi + 448,700 15,776,292.00 0.46
53 | 000733 PRAERH 115,100 15,650,147.00 0.46
54 | 603392 FIZRHW) 100,125 15,549,412.50 0.45
55 | 688301 28 S B 31,713 15,001,517.52 0.44
56 | 02269 ZiHAY) 232,000 14,245,412.94 0.42
57 | 600809 Ly 7 398 43,080 13,992,384.00 0.41
58 | 688200 e Ee 38,735 13,805,154.00 0.40
59 | 06078 BT 300,000 13,379,447.55 0.39
60 | 03690 EH-w 80,000 13,286,231.84 0.39
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61 | 603583 B K3 385,331 12,866,202.09 0.38
62 | 688233 PR A 215,540 12,113,348.00 0.35
63 | 300636 EEEZNG 499,940 11,998,560.00 0.35
64 | 600188 A REUR 300,000 11,844,000.00 0.35
65 | 603915 ] 5 1 1 559,945 11,753,245.55 0.34
66 | 601888 Hh [ A 50,000 11,646,500.00 0.34
67 | 603063 AREHS 287,600 11,058,220.00 0.32
68 | 300748 & 1K W 300,060 11,042,208.00 0.32
69 | 600141 MR 250,000 10,997,500.00 0.32
70 | 002960 H b 400,000 10,956,000.00 0.32
71 | 01999 el 1,489,200 10,799,695.08 0.32
72 | 000739 W 2l 520,300 10,738,992.00 0.31
73 | 600460 + 2= fl 200,000 10,400,000.00 0.30
74 | 000596 DT 41,100 10,261,026.00 0.30
75 | 002484 TLg Iy 438,500 10,234,590.00 0.30
76 | 688777 ERECET N 139,176 10,126,445.76 0.30
77 | 300413 T 300,000 10,008,000.00 0.29
78 | 09992 Y Y 308,600 10,002,250.93 0.29
79 | 601677 P EN4 420,000 9,996,000.00 0.29
80 | 002984 Fol i 312,961 9,736,216.71 0.28
81 | 002841 PR B 1 127,700 9,618,364.00 0.28
82 | 01919 HRZE R 1,000,000 9,372,882.40 0.27
83 | 00700 icatikedile 30,000 9,092,380.08 0.27
84 | 002192 R A7 56,600 8,699,420.00 0.25
85 | 603501 FIR A 50,000 8,651,500.00 0.25
86 | 603799 HEREY, 90,090 8,614,405.80 0.25
87 | 300994 AHE A 254,195 8,340,137.95 0.24
88 | 601877 IEFRH AR 232,500 8,318,850.00 0.24
89 | 600348 HERH By 524,400 8,107,224.00 0.24
90 | 603010 T3 RE AR 415,000 7,739,750.00 0.23
91 | 301029 ERREE N 93,500 7,620,250.00 0.22
92 | 03311 ;; AR 1,026,000 7,616,048.48 0.22
93 | 002637 B R 500,000 7,560,000.00 0.22
94 | 688357 BTN 66,305 7,455,334.20 0.22
95 | 002028 RYE A 207,800 7,410,148.00 0.22
96 | 300203 BRI 305,000 7,332,200.00 0.21
97 | 00836 4l L g 500,000 6,927,039.00 0.20
98 | 000983 Ly 7 A I 500,000 6,695,000.00 0.20
99 | 300438 S 2 fi YR 107,800 6,624,310.00 0.19
100 | 603520 il YA 220,920 6,212,270.40 0.18
101 | 605305 TR A 117,714 5,699,711.88 0.17
102 | 300702 RFWeAr 200,000 5,682,000.00 0.17

Ed

46 71 4£58 7T




P 75 A7 MR 10— AR 4 A TR 5 RIE JR 4R B 2022 4 rh 1R

103 | 603298 Wi X S H] 360,300 5,559,429.00 0.16
104 | 300394 P S ik 200,000 5,414,000.00 0.16
105 | 300274 FH ' FLIR 48,260 4,741,545.00 0.14
106 | 300751 EWS) vl 9,600 4,712,640.00 0.14
107 | 603008 =m0 121,800 4,470,060.00 0.13
108 | 01691 JS BRERAE 500,000 4,370,020.90 0.13
109 | 600516 TRIRE 571,000 4,339,600.00 0.13
110 | 002139 IRy 345,300 4,236,831.00 0.12
111 | 688166 e 24 172,871 4,174,834.65 0.12
112 | 600346 IEWAPELEY 180,286 4,009,560.64 0.12
113 | 603982 SRIEIRZE 162,900 3,973,131.00 0.12
114 | 600995 palil=Eh) 247,300 3,786,163.00 0.11
115 | 688625 SRR 79,031 3,448,912.84 0.10
116 | 688303 KARelE 48,536 3,315,979.52 0.10
117 | 301006 BRIy 175,300 3,295,640.00 0.10
118 | 688005 HERHE 25,417 3,289,976.48 0.10
119 | 300630 L 1) 245 89,300 3,138,895.00 0.09
120 | 002791 IREH T4 22,200 2,879,784.00 0.08
121 | 300682 BAHT R 111,600 2,811,204.00 0.08
122 | 605589 KRR 98,300 2,425,061.00 0.07
123 | 688087 BERHE A 32,898 1,903,807.26 0.06
124 | 688155 SN 16,983 1,769,628.60 0.05
125 | 002154 ey 391,700 1,692,144.00 0.05
126 | 002810 Ll R Ak 45,100 1,641,189.00 0.05
127 | 688016 O KT 8,104 1,578,740.24 0.05
128 | 688536 B H O 2,342 1,315,243.78 0.04
129 | 688120 R 4,822 1,197,784.80 0.04
130 | 603279 SRR 32,620 1,011,546.20 0.03
131 | 688326 254 R VER ] 6,832 1,004,713.92 0.03
132 | 002706 RAG KA 47,900 791,787.00 0.02
133 | 002747 B M 30,300 742,350.00 0.02
134 | 301031 S A 4,600 659,548.00 0.02
135 | 688345 )1 B 10,490 644,820.30 0.02
136 | 301177 1 e Ay 7,920 587,664.00 0.02
137 | 688385 5 HH 8,986 585,797.34 0.02
138 | 002311 g REE ] 9,700 582,097.00 0.02
139 | 688105 i ME % 6,180 524,682.00 0.02
140 | 300725 AR 5,100 504,849.00 0.01
141 | 603345 LI 2,700 453,249.00 0.01
142 | 301050 LK 4,192 425,739.52 0.01
143 | 688690 PATRH 3,477 280,976.37 0.01
144 | 301089 2l 2,198 276,112.76 0.01
145 | 688239 TR 4,926 262,555.80 0.01
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146 | 688733 g A I8 3,409 250,186.51 0.01
147 | 301069 LTI 5,386 248,348.46 0.01
148 | 688776 EDEHA 1,447 245,975.53 0.01
149 | 688190 P Iia i 3,026 235,271.50 0.01
150 | 688270 FERRHY 3,705 229,747.05 0.01
151 | 301060 P 5,869 205,532.38 0.01
152 | 002879 KA 11,540 179,793.20 0.01
153 | 688601 J1 W 1,174 176,100.00 0.01
154 | 301035 RS 1,938 159,788.10 0.00
155 | 688259 SRR 1,595 126,355.90 0.00
156 | 688257 B A 2,899 114,858.38 0.00
157 | 688305 BHE Iz 1,496 114,249.52 0.00
158 | 688267 ol B 3,390 113,327.70 0.00
159 | 301078 % 7 £ 7,551 110,697.66 0.00
160 | 301196 MERL R 2,705 102,319.16 0.00
161 | 301046 Re R 2,891 100,057.51 0.00
162 | 301009 CIEA S 8,007 99,927.36 0.00
163 | 688103 Esla)ivdrin 1,595 81,536.40 0.00
164 | 301026 Bk 2,027 74,755.76 0.00
165 | 603529 % IR 1,427 74,746.26 0.00
166 | 002027 PAWAN 8,807 59,271.11 0.00
167 | 301083 H R R 4,160 58,073.60 0.00
168 | 301072 HREERS T 1,802 57,718.06 0.00
169 | 688296 AiERH 2,173 57,041.25 0.00
170 | 301010 fm T 1 RE 2,172 55,060.20 0.00
171 | 301063 T4 7 1,524 42,458.64 0.00
172 | 301041 & B 2,150 42,376.50 0.00
173 | 688622 N 1,204 41,200.88 0.00
174 | 300854 o2 IR 2,026 40,276.88 0.00
175 | 301053 75 Tolk 1,544 36,067.84 0.00
176 | 301028 FRAVHLIR 2,929 31,691.78 0.00
177 | 301020 BaESp T 1,310 29,475.00 0.00
178 | 301021 BEVEHOE 899 27,149.80 0.00
179 | 688501 HIAHLR 1,759 27,071.01 0.00
180 | 301025 Bk 2,027 26,715.86 0.00
181 | 605555 15 B Iy 917 23,355.99 0.00
182 | 300782 O 166 22,410.00 0.00
183 | 605499 FRIBRL 127 21,699.22 0.00
184 | 301062 isic3ad 1,525 17,796.75 0.00
185 | 301079 AR FH 696 17,260.80 0.00
186 | 603259 2 FEq 163 16,950.37 0.00
187 | 301057 TCREHT 673 16,387.55 0.00
188 | 001317 =¥ 5 300 15,222.00 0.00
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189 | 300347 Zt& R 117 13,390.65 0.00
190 | 603215 AR A 575 12,115.25 0.00
191 | 605567 HFHEM 629 9,850.14 0.00
192 | 301193 FERHS 297 8,063.55 0.00
193 | 000333 el 130 7,850.70 0.00
194 | 301045 RAFRH 335 7,728.45 0.00
195 | 301027 HEEER 286 6,944.08 0.00
196 | 301056 ARARIE A 572 4,953.52 0.00
197 | 301033 R 108 4,547.88 0.00
198 | 002241 ORIy 118 3,964.80 0.00
199 | 300590 & NiEAE 153 2,076.21 0.00

& RN AH i BTSSR ARIMES 5HFE, FHZ AR 70 956 -

7.4 HEHABREERRASHERZES)
7.4.1 RN HE VISR 5HE 2% BT 20 2 KB EHA
SHEA: NRMoT

R | mERE | A A B TS gfﬁtﬁﬁ%i?
1 600256 T RE IR 60,438,523.03 1.45
2 | 00700 ikl 46,630,140.94 1.12
3 000333 £ MEH 37,755,411.80 0.91
4 |002756 TR R 33,086,211.85 0.80
5 002049 O 29,369,031.82 0.71
6 300760 L EST 27,567,939.40 0.66
7 | 002353 ANHi I A 27,508,686.45 0.66
8 | 000708 H S R 27,401,069.13 0.66
9 002001 oA Rk 27,058,064.26 0.65
10 | 600887 PRI A 26,467,953.55 0.64
11 | 600803 B B Ay 23,057,442.00 0.55
12 | 603606 RITHL4 21,108,407.44 0.51
13 | 600188 N REYR 20,521,332.00 0.49
14 | 688599 INEwini4 20,009,092.83 0.48
15 | 000408 FEASA Y 19,636,978.00 0.47
16 | 300769 T 4K 18,636,525.00 0.45
17 | 000596 DT 18,219,947.00 0.44
18 | 002648 PR 17,992,004.00 0.43
19 | 600519 GOERS 17,868,637.00 0.43
20 | 688233 Ry 16,140,635.12 0.39

I SEANESE R BRI BT B, B, B SAT BRI R BCE, Sk
AN HHE AL (R T LA R 8, AHEHRIL 5 P

7.4.2 RiFEHEHE NIRRT EHE 2% BT 20 2B EHA
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SEEAL: ARt

o | RS | Rk A o e
1 300274 FH S FL 60,628,368.44 1.46
2 002371 Je77 44 54,828,826.00 1.32
3 300750 TR AR 50,928,249.00 1.23
4 002709 RIGH Rl 42,435419.81 1.02
5 601117 Hh [ b A 37,606,949.68 0.91
6 | 000333 R MEH] 32,844,268.32 0.79
7 | 00700 ieatikedile 32,678,900.86 0.79
8 | 002271 AR WML 31,730,663.89 0.76
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