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%= Mt ; 438,549 3652 189,802,534.29 667,901,173.91 4,346,241 6362
yiliy
A [m] 32K . - - 56,838.88 56,838.88
IR . - 4 1,846,405.16| 1,846,405.16
NAS G E B - . - 615,468.36 615,468.36
;;ﬁ@)@ﬂ*’f 880,804,155.82 : : | 880,804,155.82
7
N AZ K 2 . . - 087,212.13 987,212.13
At 47 A5 - - 4 1,707,076.75  1,707,076.75
il dsSan 880,804,155.82 - 4 5,213,001.28 886,017,157.10
FIRGUREBR O | 169,190,407.05 2’438’549’365'2 189,802,534.29 662,688,172.63 3’460’230’479'2
FEBER . .
1N 1-5 4E 5Pk AiE A1t
2021412 A 31 H
igna
AT 2k 11,703,344.95 - - 4 11,703,344.95
i N 600,484.13 - - - 600,484.13
T HARIE S 57,320.27 - - - 57,320.27
T ok ArEhi% e | 328,775,635.100 326,657,740.100  1,894,620.15/ 141,960,500.80| 799,288,496.15
HoAth %t 7~ - - 4 474747176  4,747,471.76
AL ER T K 3,999,880.00 - - 1,149.08)  4,001,029.08
#Ere it 345,136,664.45| 326,657,740.100  1,894,620.15 146,709,121.64/ 820,398,146.34
fifii
AT [] 32K - - - 6,441.46 6,441.46
A BN F T - - - 409,238.93 409,238.93
NATFG A B - - - 136,412.96 136,412.96
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N AZ At B 802,897.43 802,897.43
At 7 A5 573,234.40 573,234.40
FUR B 1,928,225.18  1,928,225.18
FIRGURAEGR T | 345,136,664.45 326,657,740.10  1,894,620.15 144,780,896.46/ 818,469,921.16

VE: IR A S Y R SR A OO, AR IR A R RO R E T
S H R T LA

7.4.13.4.1.2 F)Z RS BURHE S

Bi%k | BT AR DLAMN HA T 348 8 R FFANAR
X R H A 4 5= i E )
oM (hr. NRMI0
AH < XU A8 B 1) AR 5
AR HEER
sy
2022412 H 31 H 2021 £ 12 A 31 H
i 2R A
fﬁiﬁ”z FRE 25 1,167.00 225.00
i 2R A
Zgﬁiﬁuz LIk 25 % -1,160.00 -223.00

7.4.13.4.2 AMC R
AFE G T B2 R R AN R Y, BT 8 RN XU .
7.4.13.4.3 HAhH R R

FCA A AU 4 5 g I < A 2 SO B BROR R I eIt & PRI B i 37 01 S5 AT
AN A LA T 370404 R R AR Bl Tt A 2B s B XA o ANk < 1 B BT TSR A2 B T B
T BARAT 1R [RI ML T 3758 5y O B SR A 55 B W SEL AL A RURSE SRR MR TR AT
T B B 2B G OB PR S A2, T RESKIE T IE 7 T 4 B AR I 3 BRI

AT G R BENAE M AN B B AL A i AR T, SR« E BT R SR, il
R L G O BUR 34T, S5 GRS s T i oL, 80 55 Bl B R 4L 5/ i
YU s X ANMIESR A E PR AT SO AT, SRR A Ak e TR 440 5 Vi Bl R AR B
BEATHLE . AT G IR & E BN E ML & R RO AR, KBRS 517 Be
B WEAGHATEIE, RIS AT R A BT IR XU
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(5 EE 2 5 BUIEFR % 5 3L 42 (LOF)2022 SE4EFE s

AT I AR T 2H B 1 o A BRAR AR AR A% U o AR BE G 1 TR 2H A b [ e i 2K 4
Rl T B AR TR S 5577 1 80%, JBTESEA AR 28 it T B ANBE I B 5 55 77 1) 20%; R iR
B IR IR 4 B B H A — 4 AN BIBUR 5295 LU S T EAMIS T BE 8 5= 1B ) 5% B4,
AT AR PN HON AR B S P A B ZR Ak et e 4%, o€ His FH 2 MoE & 712
i 3 AT RURG: B £, F 9 VaR(Value at Risk)Fia s 25 SR IR AR 36 4 T I AR 98 78 A s JXURG: »
SIS AT ST XU BEAT R ER ANZE ) o

7.4.13.4.3.1 HAWME X O
SHEAL NIRRT

AHAR HEEKR
2022 £ 12 A 31 H 2021 412 A 31 H
BiH o i
IR YRREa
JN\ 7N = AN 7N b
ARPE ) g | ARIE )
(%) (%)
N Me AN EhH IR e fLds
ggﬁﬁ&*ﬁ B 667,420,338.60 19.29 141,960,500.80 17.34
ol
O TR et s g Rl v R g ]
Fewx
7R G R Pe — BUIE 5 -
HAth .
&t 667,420,338.60 19.29 141,960,500.80 17.34

7.4.13.4.3.2 FHABBRE RS I BURE AT

1R R 300 45 B ASM ) oAt 1T 3720 B AR ANAR
Xf B AR H 4 BT AL
A HT 2 IR 75 B (A 5 M R ANRMTT0
AR EFERR
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F IR L MR P

4 (LOF)2022 “F4 4R 5

2022 %12 H 31 H

2021 #£ 12 A 31 H

TR 300 FEEL T 5%

2,695.00

625.00

YA 300 FEHCH B 5%

-2,695.00

-625.00

7.4.14 ARHh1E
7.4.14.1 SR TEARMEITERTE

N FOMETE R RTENE R, XA et B8 5 A ZEE X mAME
PRI BRARZ R AE . 50— 2K MRS B G R T3 BRI R#HRrs 56—
JER: BRE— 2 A N E SRR B B o B B R DR R SR =2k M
RGBT A AT IS A\ AH
7.4.14.2 FEK A RMETEN SR TR

7.4.14.2.1 ZER&EETEKA oHE

Bpr. NRMG
N SUUME T2 B TR 1 EN P AR
JZIK 2022 4F 12 A 31 H 2021 4512 H 31 H
FHJEIK 749,727,489.65 169,362,833.05
Y= 3/ ¢ 3,449,181,160.46 629,925,663.10
EZER ] _
it 4.198,908,650.11 799.288,496.15

7.4.14.2.2 ARWERTRBRIEKERZEZ S

X RIF I 5 LT S  5t, A MBI AR AER T RATEG I, Ake
A TAZ G AR 8] b BRAE S IRLREAH BB 12 S B AINEE — JR IR, FFARE A AE 1
B R O 2 SU O E TR B R T 5 B BB E R R TR AR IR B E AR
BB SOOME N & 28 2 IR == IR

741423 FZERARNMERFLZHER
7.4.14.2.3.1 FZERAARNMERBETINBEN

NI T AN b L FEIHI AR TG A et R T3 =R e TR, A%k
A b AR AT BRI IR R R A B = R IR SR B A N e AR O

63



SR R AL R 4 (LOF)2022 SRR iR 15

7.4.14.3 EFEFI LA RHETFE R SR T B K
A I G A HAAR S B R AR BRI LA R E T E A &l T
7.4.14.4 AUA RWHETHE R SR T BB U B

AT G FF A AN LA SO E T 0 < TR O DA A T B D < i 3 77 M < it
Pfit, Xkt TR DGR A IR B, B ALK i o 5 2 SR (B AR

7.4.15 F BT EBM T THIRR T E U AR HARE TR
7.4.15.1 FKUEEH I
BMERAGERND, ISR EV R E S
7.4.15.2 HAh I
BMERAGER N, RIEEGTHE U H A E I,
7.4.15.3 M55k ERMIHEHE
AR F E T 2023 42 03 H 28 H A AT G I HE G P fEAER

B BRHAEHE
8.1 BIRESEHETZHAEEFMN
SEA. NERMG
T i H o o7 3 4 B [ B
2 (%)
1 | Bt sr 667,420,338.60 15.36
Hrp, R 667,420,338.60 15.36

3 | Bl e 3,531,488,311.51 81.25
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Horr: fii7 3,527,824,769.62 81.17
B SCRFIESR 3,663,541.89 0.08
4 | & - -
5 | &RbATA AT - ]
6 | KNI ST 136,299,424.69 3.14
Forr: SEWr IR 1) S8R B 4 il ] ]
e
7 | BATHESME H &N &A1 10,272,413.40 0.24
8 | HoAth A& TiwE 767,148.13 0.02
9 | A 4,346,247,636.33 100.00

8.2 BIRIBATIL R A&

8.2.1 MEMIRIZIT U AR MABRERRAS

SRS NIRRT

y e e B IHE

i (%)

A | gy ARG B, Mk 492,375.00 0.01
B | Xk 336,633,758.70 9.73
C | filli&k 55,392,447.00 1.60

AN FERIE R

D ijj A REBORAE AR 45,463,285.68 1.31
E | &5 144,602,500.20 4.18
F | it fmEE - .
G | XidizgHk. G FHEEOL 287,226.00 0.01
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HR SR L LR

‘{/—/
T

4 (LOF)2022 “E4E R 15

H | g Aol
|| 5B ARG BRI SS
NI 4
K | =k 84,548,746.02 2.44
L | SRR 55 AR5l
M | BHEEBTFENEANR 55
N | KA PRBEAT A 3L FE L,
O | JERMRS. MBI HAh R 55
P |#A
Q | BAEMMTAE
R | Xtk EME R
S | &%&
&t 667,420,338.60 19.29
8.2.2 MEWARIZAT AL REEBER K REREHE
ARG WA AR M R
8.3 BIARIZA SMME 5 ZE B 7= HHE HL I K/ I TR IR R 5 A4
SR NRMJt
| mEmeE | mmes | gmen | anm |00 ERED
1 000983 Ll PEEE AR 8,078,460 | 94,114,059.00 2.72
2 600256 JIEREIR 6,658,200 | 60,056,964.00 1.74
3 601668 | HEE 10,362,240 | 56,266,963.20 1.63
4 601225 | BE7ESL 2,715,500 | 50,453,990.00 1.46
5 600188 W REIR 1,470,223 | 49,370,088.34 1.43
6 600048 TRA A 8 2,226,554 | 33,687,762.02 0.97
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7 600383 SR 3,070,800 | 31,414,284.00 0.91
8 601186 rh [ gk g 3,772,900 | 29,164,517.00 0.84
9 600803 B By 1,678,200 | 27,019,020.00 0.78
10 600985 I M 2,062,148 | 26,395,494.40 0.76
11 600938 Hh ] v 1,320,000 | 20,064,000.00 0.58
12 601618 HhE R 6,255,000 | 19,890,900.00 0.57
13 601857 Hh [ £ 3,992,368 | 19,842,068.96 0.57
14 601800 i [E R g 2,460,400 | 19,806,220.00 0.57
15 002271 L 585,100 | 19,641,807.00 0.57
16 601390 Hh [ gk 3,502,500 | 19,473,900.00 0.56
17 000002 JikFA 1,068,500 | 19,446,700.00 0.56
18 600585 EEIZ K IR 704,300 | 19,283,734.00 0.56
19 600011 1ERE [H PR 2,423,688 | 18,444,265.68 0.53
20 601088 Hh ] e A 578,700 | 15,983,694.00 0.46
21 600346 (EWAKSEA4 626,000 | 9,721,780.00 0.28
22 603290 Wnkre 3,500 | 1,152,550.00 0.03
23 603688 F TR Ay 7,500 984,900.00 0.03
24 300724 FEAERA 6,300 718,326.00 0.02
25 300274 FH 't FEL Y 5,900 659,620.00 0.02
26 002466 KN 8,000 631,920.00 0.02
27 002049 26 E 4,700 619,554.00 0.02
28 603985 EL I I A7 20,000 494,000.00 0.01
29 002714 WD B4y 10,100 492,375.00 0.01
30 300850 o Bk 8,800 468,864.00 0.01
31 600348 A [H By 24,800 353,400.00 0.01
32 600487 FiEH 23,200 349,392.00 0.01
33 603876 ST 8,200 336,528.00 0.01
34 300751 LRy 800 329,472.00 0.01
35 601975 FH R T 72,900 287,226.00 0.01

8.4 HMEMINBEREASHERERS)

8.4.1 RTHEANEHUE VI E ST 1$#E 2% BT 20 & KRB

SREA. NIRRT

o . AW HE 4 !

z BEpR | e | AMZvALm | DO e SACEAY
1 000983 Ly PG AR I 110,745,713.20 13.53
2 600048 LRF K 102,906,004.60 12.57
3 600585 2K 90,771,932.00 11.09
4 600256 I BE 85,133,057.48 10.40
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% 34> (LOF)2022 4E4F B4R 25

5 600188 0 REYR 84,175,497.22 10.28
6 000002 Jikl A 67,035,597.00 8.19
7 601225 B PE AL 66,991,272.52 8.18
8 600383 4 Hh SR [H] 62,050,511.90 7.58
9 002271 ZR 5 TN AT 56,996,953.85 6.96
10 600027 SASNES|UN 55,067,747.51 6.73
11 601668 Hh [ 57 54,130,943.00 6.61
12 600011 17 [ br 48,027,257.00 5.87
13 601800 RN 42,215,555.44 5.16
14 601618 o E R 40,216,900.00 491
15 601186 Hh ]2k 39,915,187.00 4.88
16 600803 B By 37,003,688.86 452
17 601857 HH [ A v 35,509,241.09 4.34
18 601088 Hh [ i A 34,506,472.00 4.22
19 600985 iR 29,968,432.00 3.66
20 601390 Hh ] gk 29,947,778.80 3.66
21 300568 YR 28,766,257.00 3.51
22 601318 [ P 22 25,304,092.77 3.09
23 000893 NIZE IR 21,523,579.45 2.63
24 600096 PN 20,074,039.00 2.45
25 600938 ERAESNER: 19,988,832.87 2.44
26 601669 H ] H 4 19,952,914.57 2.44
27 002244 TEVTAE 19,186,692.00 2.34
28 003816 )% 17,000,110.00 2.08
29 300850 o Ik 16,476,515.48 2.01

T ARRT B LA HUE
B REAHIRAZ B

1%

8.4.2 RTHLH S VI E ST 1#E 2% BT 20 & KRB

SN RS0 (A Hr sl AR B 351, A

SREA. NIRRT
. N AL & B 1A B

g BEAR | e | AMRismam | DR e HELE]
1 600048 RF K 67,672,718.36 8.27
2 600585 2K e 66,805,767.03 8.16
3 000002 Jikt A 54,386,084.23 6.64
4 600027 A H [ B 53,870,154.02 6.58
5 002271 257 T 36,330,562.60 4.44
6 600383 G AE [ 35,159,055.25 4.30
7 300568 EIRR 5 29,595,575.62 3.62
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8 601318 Hh [P %2 28,169,433.20 3.44
9 600011 Hhe E br 27,593,027.20 3.37
10 601800 Hh ] 52 g 24,447,766.35 2.99
11 002244 TEVTAE ] 20,729,130.80 2.53
12 601669 Hh ] H 4 20,638,851.00 2.52
13 600188 N HER 20,000,049.88 2.44
14 601618 o E R 19,762,188.00 2.41
15 000893 NIZEHE] VN 17,848,781.00 2.18
16 601088 Hh ] i1 4 17,771,564.62 2.17
17 600096 VAN 17,749,427.86 2.17
18 003816 % 16,935,877.00 2.07
19 300850 o K 15,782,975.16 1.93
20 600256 ]I REIR 15,471,830.28 1.89

HREMIRA 5

8.4.3 LA EEHI LA B3 B 2 B R BN B R

T AR ZEAT 2 RIS R &8 (RS s USSR 3141, A

MA: NRMo
SEANIE SRR A (A B 1,800,958,077.91
SEHBEEE RN (AL ) i 1,200,252,223.02

s AR RANBEREA (RED B8
AL (R IR AR KR 51, ANEREAHSRAL 5 B

8.5 MIREMFF A RPBRERTAE

FH BRI (REAE) S AU 4% [ S A

SRS NIRRT

7 ) (%0)

1 | ExRfid 168,320,655.06 4.86

2 | AT .

3 | &R 470,884,377.20 13.61
ok, EOE AR 193,466,636.38 5.59
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4 | kg 605,417,256.45 17.50
5 | Ak R B g 160,046,256.44 4.63
6 | IR 2,037,761,736.49 58.89
7 | AT (R RS 85,394,487.98 2.47
8 | [AhkAF

9 | HAth

10 | At 3,527,824,769.62 101.95

8.6 FARIRA FRNMA i H & 5 A H ) K/ R PP O B T 4% B 4 B 4
SRR ARG

P 34 T
g iz iR I 2R U (5K) A RME HHE LL A1
(*0)

1 220014 22 [ff 2 [E 5 14 1,400,000 | 141,001,863.01 4.07
2 220211 22 EHIT 11 1,100,000 | 110,592,282.19 3.20
3 | 101900081 |19 & %A MTNOO1 900,000 | 94,542,859.73 2.73
4 018008 [ F+ 1802 807,410 | 82,874,354.19 2.40
5 | 102280217 22 k% /1 MTNOO1 600,000 | 61,326,295.89 1.77

8.7 AR A SOYME 52 ST 18 HL I K/ HEF I B 3R 7 SCRAES R 805 A 48
SRRAL: NRTHIT

P B

o | EFAE UEFR A4 7R HE () ARHE {HE EL 1
(o)

1 180107 22 i 41 200,000 3,663,541.89 0.11

T ASEG ARG WIRMEFA LA RS SRR
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8.8 MEMIARILA RYME HZEE T +E LB/ PHF AT T4 5t & R B8R A48
ARG AMEARRFFA SRR

8.9 WARIRA FRHME b 2 & B 18 H 5l K /NHE PP B BT T 42 BLIE LB B 4
AT ARG IR AR FFABGIE

8.10 A SHHBHRHI KB EBOR
KRS GG

8.11 HMEMIRARESH R EFIIA 5 B oL Ui

8.11.1 AH H B B H BUR
AREARS GG EH YL

8.11.2 A HE BN
AREARS GG E YL

8.12 HFHEME ME

8.12.1 AZEEHHMIEI + A UEFFRI AT EARE AR E T I LRAE, BERE M
il A —E N B ATHEST. ATIHER.

AR AT AU BRAT BRI S I N BT R E R TR A, AT
e gt H AT —F A 2B A IHEST. AT

8.12.2 AR EHHME +H R, REBHESSFAMEFEREENHL.
ARG H B MIRT AR, B BBHH A & RIUE Sl BRI S .

8.12.3 SR HAth & IHE 744 B
AL NRTIT

F5 K FR A
1 7 HEARIE S 286,312.82

2 SIS B 329,638.69

71



SR R AL R 4 (LOF)2022 SRR iR 15

IS IBEA]

PRI,

2 YA H T

151,196.62

FoA SR

e 9 H

HoAth

it

767,148.13

8.12.4 HRFFA WAL T He B o T 4545t 3 A 4

ERRAL: NIRRT

T pprm | pissmn il AR H R EE)
=] (%)

1 113059 S i 5,801,930.14 0.17
2 127018 ZN LT 5,358,149.32 0.15
3 113622 Pt X £ 4,574,706.89 0.13
4 113053 b 22 # it 4,572,329.86 0.13
5 113605 L= 4,499,824.66 0.13
6 127052 Y - £t 4,325,113.15 0.12
7 113549 1 H 5 £t 3,864,858.22 0.11
8 113042 AR A5 3,674,927.12 0.11
9 113060 Wi 22 315 3,623,943.29 0.10
10 127032 TAT ¥ fiit 3,568,543.56 0.10
11 113505 Pt L £ 3,547,120.22 0.10
12 113632 #5921 A5 3,481,900.89 0.10
13 123083 RH B ot 3,350,208.22 0.10
14 113647 RFEHAR 3,126,527.18 0.09
15 113641 Sy 2,965,018.85 0.09
16 113563 W24 %% £t 2,940,152.00 0.08
17 132018 G =k EB1 2,618,472.93 0.08
18 113050 A R o 1,989,862.90 0.06
19 113048 bm AHE ot 968,526.72 0.03
20 127042 5t it 964,690.39 0.03
21 113623 R, 21 #: A5 712,554.04 0.02
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(5 EE 2 5 BUIEFR % 5 3L 42 (LOF)2022 SE4EFE s

8.12.5 JRAT 144 R P A ESE SZ IR 1% OL A i B

ASH AR R AT+ 42 R ARAFAESUE R PRI L -

8.12.6 BB ARG Pk B F AL TR 4

TS LARER, IS & T g R %=

8 EEHFRENER

9.1 MIREEHBRAAN S BETFEANEGH

AL

Fra NG5
s SBSIES JEE % AN %
FAT M) J ﬁﬁ;ﬁ:aﬁi IR e WNEd e
SN
e Sllé\ﬁj\%’bz\i e Elé\{ﬁj\
S N\ 5 = N 5 e
643 | 5,415179.33| 3,476,136,083.13 99.83% 5,824,228.64 | 0.17%
9.2 MR EMiEEMT+H2FEA

ok

o FrE NZFR A A () e

L 451
1| sest 85,600.00 19";9
Y%
2 | EfEsR 42,700.00 | 9.72%
3 | EAHE 34,370.00 | 7.82%
4 | k1Y 28,901.00 | 6.58%
5 | Fi¥E 27,203.00 | 6.19%
6 | ki 24,072.00 | 5.48%
7 | 5KEI 21,984.00 | 5.00%
8 | Hi& 20,000.00 | 4.55%
9 | BAY 20,000.00 | 4.55%
10 | &+ 19,200.00 | 4.37%

73




5% 22 R R 3 4 (LOF)2022 SF4E i 1
i ARG LRSI T2 A AN AT ARG A
0.3 MiIRESEEAKMIAN RFFEESHIBN
S HA RS () AR ;J“j\ ALt
HEEHNIAMNAFE
%ﬁiﬁ\ a PEA A 148,201.09 0.00%

9.4 HIRESEEANKMLAN RFFE AT HAE S X EK1E R

iH FrEEESmIEERNEEXE Ci)
KNFERERNA . HEEEE
A FLER 1140 97 N A FF It 0
s
N S BEA A
4 0

80 JrXEEH IR

BT
KB IS
g%i AR H (015 5 A 7 H)REESHH 112.342,067.20
AR 2 W HA ) 3 4 47 0L A 675,429,465.76
AHR S BAFE 4 5 R 40 0 4,084,423,630.93
Velis ASHR AL HAHE S R R [ 43 1,277,892,784.92
AR S BAEE S 3722 B0 40
AH A5 B AR 3 44 AR A0 3,481,960,311.77
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81 EXFMHER

111 EEHFRFEARSHRY
RGN, RATFREMHRFAGAKRS, REMHKRIL
112 HEEHEAN, ZSHEARENESHERITHERAFRZS)

AMEIA, AESEEANGHE L REFLH =-LRSBRE, H 2022 2
&, BNREMEAR RSB REN S BRI TR B AE F
o 2 BT SO M BT 5T

AMEA, AREEEANLE AN REFH RSVIRE, H 2022 4 11 Ak,
RINAESe A AR 2w J B 22 B

AEIN, ARESEEHANEFE N BEFSESNRESVIRE, H 2022 412 A,
TS A PR o T Bl R A

AIMEIAA, REEIE NOT TR E IR EERANFEZD.
113 WRESEEAN. Z2EW™. Z&HELFHIIFL

AN, RAEW REEGEBN e RefteE b S rFs
11.4 EEHBRISHIER

AN, RAEFE B AR T UL
11.5 AR EHATHE TR THTESFTRL

RGN, A E N GELIME 2K ] 2T S B CRR @ &0 Ak
ERIANERE T o i A R SEA 25 2 VI 55 BT R 2k 4 B 12 Y 09 80000.00 T«

11.6 BEA. TEARERREEN RZEERLTFHFL
11.6.1 EEARERREENRZEERLTEFHERL
T
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11.6.2 FTEEALRKREEEN B ZEERLTFHRL

o

11.7 EEMRAIESFA TR 5 RITHAE RIE R

11.7.1 BEMAESR AT 5 BIT#ATIRE R R RS AHER

SRERAL: NIRRT

I 55T 5 I S2AST 25 T A 4
L5 %
FHEAGI | BT 2 M 24 A o
B AT 40 FRAZ BE 4 L REN
a7 el

AU 155,340,088.44 5.18% | 134,263.13 497% | -
EEIES - 0.00% - 0.00% | -
i

JoF I IR 5 - 0.00% - 0.00% | 1 2
2
B LS - 0.00% - 0.00% | -
JUIAIE 5 - 0.00% - 0.00% | -
KT E - 0.00% - 0.00% | -
40

RITUESR 3 - 0.00% - 0.00% | 3% 2
A

4l

IRIFUESF - 0.00% - 0.00% | 3% 2
A
IR FIAESF 18,646,105.68 0.62% 17,365.08 0.64% | -
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