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BBt 11,940,210.57 146,852,769.60 158,792,980.17
15t
A T [ 35 - - 526,135.83 526,135.83
A EE N - - 163,025.21 163,025.21
IS DEiN=E - . 27,170.86 27,170.86
A UE 53 K - 4 1,658,320.55  1,658,320.55
I A R 45 B - 5,553.39 5,553.39
L Ath A7 f5i - 4 1,396,826.29  1,396,826.29
il ¥y - 4 3,777,032.13  3,777,032.13
FIRGURESRO | 11,940,210.57 - 143,075,737.47| 155,015,948.04
F: RPPFURAREEES T KOG A RNE, FHZRE 298w 1R 2 3= FE i B
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sl 3 H VR 7 UL
7.4.13.4.1.2 FZR R B 0B 43 BT

T 2022 412 H 31 H, ARERFAELGMEGIFHRTE, HILHHRIR A z6 T
AREEEP P ETCE LW, (2021412 A 31 H: )

7.4.13.4.2 AMC R
AFE G T B R S AR Y, BRI T 8 R AN XU -
7.4.13.4.3 HARHHRE R

Al A% XU A2 15 5 <5 BT R g L) 28 o U B AR R I < vt B DRI B i 3 R R A 41
TEICER CAAT T 3 i % TR 3R A2 Sl i A AR B sl IR RS o AR ik i 2 AR B TIETR2E S T BTl
SARAT 8] [ MV 173558 7 BB S A5 25 5 I i s ) JE A A A DRGSR T BRI R AT 4R
H S 2B H OB RF IR, 0] BER IR THIESR 37 AR B s 52 m o

A Ji 4 R P R AR TR I 1) 38 i SR Dy = S BB RIS, &5 51 2 1K) B S B R
FFACEE ™ R B B8 L0 AT XURG A% ], DAORAIEAE 42 1l KURS: (1 TS B 2t B KA

BEAh, AT e & E NG H AR G MR ez, Eilizi2
Pt B VR R AT A B 5, 04 VAR (Value at Risk) FaAra5 kil il A< 2 4 Tl
FITERAEAN RS XU, 2 IS ) S b oo JRURG: 1 AT R B A 28 1

7.4.13.4.3.1 HAhARE X O
SR, NRMt

AR AERER
2022 %£ 12 A 31 H 2021 “F 12 A 31 H
5K b4 o S
) A YRR A AORREL
Ny IR IIKIER 1 H YR IIKIEL {8 L
(%) (%)

L Gy M e e — B SR
"
Ay

104,052,821.72 94.26 | 144,772,220.45 93.39

gl

oy MR B — 5
Bt

AT R B — BUIEBL - -

HoAth - -

it 104,052,821.72 94.26 | 144,772,220.45 93.39
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7.4.13.4.3.2 FoAhA RS RS B EURR A 43 T

B %R 300 TRELLLSN FLAb T B (R A2
HE P G R H 4 e L
e WS i ART A
. AR A8 1025 3 ik g

2022 %12 H 31 H

2021412 H 31 H

AR 300 FeH BT 5%

Hn#) 587.00

%) 655.00

YA 300 FEHCH B 5%

/%) 587.00

/> %] 655.00

7.4.14 ARME

7.4.14.1 &R TEARMETERTE

NFMHETRER TR IZ I B 2 SRUHETHE BT S B S M AE
PRI BRARZ RRAE . 55— 2R MRS s G R T 3 BRI R
JE: BRE— J2 U N E SRR B B o1 B B R DR R SR =2k M
RGBT A AT IS A\

7.4.142 FFEFIUA RMETENSM TR

7.4.142.1 ZFRXREMTEKA RUHE

Bhr. NRmt
O SR R 2 B TR 1 EN P AR
JZIR 2022 4F 12 A 31 A 2021 4E 12 H 31 H
FH—EIR 104,052,821.72 137,366,095.32
B REIR - 7.406,125.13
BEZER - -
&it 104,052,821.72 144,772,220.45

7.4.14.2.2 ARWEFTEERIEKEKZES)

TR T FESFE BB, & I ANER . AEATFRATEG I, ARk E
AN T2 Gy AN RIYIA) L RS 0 EPRS AR G BB 1) 2 SRMEL SN ER — JR U, FFARE A EL I
BRI 2 SE U E TR AR T S BAT R AT I RARZ IR, BE AR
BB A FOOME N8 5 R IR =R K
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741423 BZBRARMERKTLZZER

7.4.14.2.3.1 BZRRARMERBKRAZZNTEHR

AT T A MI) Je EAEFEIARIIAR TG 2 RO E R T 28 =2 IR i TR, A%k
BT A B ] EE IR IR AR AL B = SR IR SR e N R DL

7.4.14.3 JERFEEHI LA RMETHFE R SR T A U6 EH
AFE G AR HAK K B AR FE R AR FRA AR R LA e T E R Sl T E
7.4.14.4 A ARROHETFERISE T R

ARIE G BRI SUO T B el By AR RS -5 ) < R 53 7 R <l
XL TR R PR A, ALK T 5 2 SR UHEAR R

7.4.15 [ B TEBM AT SRR T E U AR IR

7.4.15.1 7R FHIN

BWET AR, ARG T0 U IR S 0
7.4.15.2 HAh I

BET IR H, AR S TO TR U W ) HoAth H ZE
7.4.15.3 U S L p ik

RIS O F 2023 4F 03 H 28 HAAKE 4 1A 45 F AR T .

8 BRRHAEGME

8.1 HIRESHASHEMR
SRR AR

ﬁ{\‘é‘%—\‘_‘ ; ]

-0 J

W25 % 104,052,821.72 93.54

Horr, e 104,052,821.72 93.54
FEE T - -
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[ 5 A 2 F5 %

Hrp. figz

B S UEE

4 | RERIE

5 | SRlfiTA B
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!

6 | ENRESEHT -
o S W= Bl A 1) SE N GR 5 4 il ]
B
7 | RITERMGEE AT AT 6,619,833.07 5.95
8 | HAthSImigs, 562,857.43 0.51
9 | &t 111,235,512.22 100.00
8.2 HIREAT KR ERTHE
8.2.1 MEHIREEATW R EARERFRHE
SHAL NRTIG
> ISR Y
g N Aol ﬂgﬁﬁ;;{)ﬁaﬁ EL 41
A R RS B 3,933,874.00 3.56
B | KWk 129,814.00 0.12
C | illigk 35,178,275.27 31.87
5 7. A T7. RA oK A = Rt 301.746.00 00
IvA|4
E | #5 - -
F | #tRAEE 3,470,253.00 3.14
G | XilizHi. SaEAHREOL 4,420,654.03 4.00
H | fEEfEiol 19,386,075.74 17.56
= B L. % = B3R
| i.:k.,uﬁéim\ BAFE B AR S 1.028,840.20 0.93
J | &Rk 1,277,799.00 1.16
K | =k 491,400.00 0.45
L | FGEAIRS 55 AR 55k 10,362,764.88 9.39
M | B R E AR R 55 639,200.00 0.58
N | ZKF. BRI it L 13,087,537.00 11.86
O | JERRS . BEFHAD AR S5l - -
P | #H - -
Q | PAEMMSTAE 1,259,491.00 1.14
R | Xt &R E MR 9,085,097.60 8.23
S e - -
&1t 104,052,821.72 94.26
8.2.2 MERRIATIL 4 RKERER TR ERRHE
ARG BR AR A S IE A 22
8.3 HIR#A o E 5 & T = i E LB K /NEEF I B B = 5 B B 40
SHHAL: NRMIT

56




(G AL S iR & RUIE SR I R 34 42 (LOF) 2022 “E i 15

735N

T e | e | oo At E%ﬁﬁ(;)@@ 2
1 000428 | HEKIH)E 1,091,930 7,173,980.10 6.50
2 601007 | &S 519,452 6,399,648.64 5.80
3 601888 | A [EH 4 28,700 6,200,061.00 5.62
4 300144 | RIIEZ 353,601 5,162,574.60 4.68
5 301073 | A =i)5 61,400 4,304,140.00 3.90
6 603517 | ZaRRE A 69,400 4,239,646.00 3.84
7 002059 | = FAikIiF 472,700 3,791,054.00 3.43
8 000978 | FEMIKIF 338,900 3,107,713.00 2.82
9 300413 | TR 89,200 2,677,784.00 2.43
10 | 002100 | KEEY 245,000 2,035,950.00 1.84
11 | 600779 KI5 24,000 2,026,080.00 1.84
12 | 600009 | RNl 34,393 1,984,820.03 1.80
13 | 000430 KRS 220,300 1,976,091.00 1.79
14 | 000911 | FETHL 238,800 1,970,100.00 1.78
15 | 300737 | RHBREG 148,000 1,861,840.00 1.69
16 | 300859 | skt 50,100 1,676,847.00 1.52
17 | 300795 | KEL&RE 40,100 1,636,481.00 1.48
18 | 002124 | KRFBE 258,700 1,580,657.00 1.43
19 | 300871 | IFlE&AW) 76,600 1,562,640.00 1.42
20 | 603363 | fHARLEY 119,200 1,536,488.00 1.39
21 | 601021 | HFHMT 21,600 1,387,800.00 1.26
22 | 603136 K H il 49,800 1,352,070.00 1.22
23 | 600132 | EEKMH 10,600 1,350,228.00 1.22
24 | 603883 ZHE 29,300 1,185,771.00 1.07
25 | 603477 | EEA&IK 46,800 1,141,452.00 1.03
26 | 300015 | Z/RHERE 35,300 1,096,771.00 0.99
27 | 300896 HEX 1,900 1,076,065.00 0.97
28 | 600977 | HH[EHF 78,900 1,073,040.00 0.97
29 | 300498 | i KB 54,300 1,065,909.00 0.97
30 | 002567 PN 147,100 1,041,468.00 0.94
31 | 002555 | =-LHEHR 56,842 1,028,840.20 0.93
32 | 002840 | &gt 60,800 1,026,912.00 0.93
33 | 000729 | &5ty 96,200 1,021,644.00 0.93
34 | 002707 | AAZHRIH 101,400 1,001,832.00 0.91
35 | 300285 | EH&EME 36,300 1,000,791.00 0.91
36 | 603997 | ZkIER%Hy 63,761 974,268.08 0.88
37 | 688120 | fEigiEE 4,244 952,990.20 0.86
38 | 688072 | imIHIRHE 4,319 936,143.25 0.85
39 | 603939 | #FZh)5 13,500 861,840.00 0.78
40 | 300623 | FEFEGLE 39,700 818,614.00 0.74
41 | 688396 T 14,637 770,638.05 0.70
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42 | 002572 RAET 39,900 724,584.00 0.66
43 | 600702 | &f5E 4,400 700,392.00 0.63
44 | 000888 | URJH LA 72,400 685,628.00 0.62
45 | 000799 T LY 4,850 669,009.00 0.61
46 | 603583 | HEE IRz 25,020 639,511.20 0.58
A7 | 300759 | FEALK 9,400 639,200.00 0.58
48 | 600809 | L7 2,100 598,479.00 0.54
49 | 001215 | FWkJLE 9,000 590,040.00 0.53
50 | 300662 | BHiE PR 12,000 588,000.00 0.53
51 | 600861 | Jdbmid 2 25,500 560,235.00 0.51
52 | 600258 | B RIEE 21,600 535,680.00 0.49
53 | 605108 [ oA 13,900 517,497.00 0.47
54 | 600138 K 34,000 516,460.00 0.47
55 | 600737 | HoRIHEL 73,300 508,702.00 0.46
56 | 600054 | LR 39,100 498,134.00 0.45
57 | 002271 | ZJ7 AL 14,700 493,479.00 0.45
58 | 000002 Jikl A 27,000 491,400.00 0.45
59 | 002727 — A 14,700 463,197.00 0.42
60 | 600754 | FRVLIFE)EL 7,800 455,130.00 0.41
61 | 300894 KEN 18,000 455,040.00 0.41
62 | 600529 | L& ZTK 15,402 437,416.80 0.40
63 | 002948 | FHHARAT 129,300 434,448.00 0.39
64 | 002918 | ZRUFEHTH 23,850 428,823.00 0.39
65 | 002928 | *EEfis 24,400 337,452.00 0.31
66 | 603043 | JIMIER 12,700 327,914.00 0.30
67 | 601966 | FIuFCHA 15,900 325,632.00 0.29
68 | 603885 | EHAEMLE 19,900 321,982.00 0.29
69 | 600859 FIRFH: 11,400 320,796.00 0.29
70 | 000524 | WAEGYEM 26,200 314,138.00 0.28
71 601111 | 29,200 309,520.00 0.28
72 | 601985 | FEIZHE 50,291 301,746.00 0.27
73 | 300033 A1)l 2,900 285,969.00 0.26
74 | 688696 | MKEHE 1,707 283,703.40 0.26
75 | 300357 | kAt 4,600 253,460.00 0.23
76 | 688793 (RN 4,055 198,816.65 0.18
77 | 000001 | PzAARAT 15,100 198,716.00 0.18
78 | 300672 ESp X7 2,300 195,615.00 0.18
79 | 603323 | FARERAT 38,800 181,972.00 0.16
80 | 601916 | WiFG4RAT 60,100 176,694.00 0.16
81 | 600519 | HIMZFE 100 172,700.00 0.16
82 | 300860 | #&MiCit 3,300 171,699.00 0.16
83 | 300143 | & FEA: 16,000 162,720.00 0.15
84 | 300725 | AR 2,000 161,000.00 0.15
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85 | 600598 LK% 10,600 145,856.00 0.13
86 | 300911 | 1ZH%fE 2,879 132,837.06 0.12
87 | 603305 | fHTlEE 4,100 132,184.00 0.12
88 | 601088 | H[EHE 4,700 129,814.00 0.12
89 | 000796 | ST Hl 16,846 105,792.88 0.10
90 | 600085 )4~ 1,900 84,892.00 0.08
91 | 002821 LS 560 82,880.00 0.08
92 | 600933 g2 opil 4,400 80,124.00 0.07
93 | 002223 | fHPREST 2,500 79,650.00 0.07
94 | 603069 | EEHR 3,000 79,080.00 0.07
95 | 603368 | MiZhi4E 4,200 78,414.00 0.07
96 | 600660 | A B 7 2,100 73,647.00 0.07
97 | 002049 | LHHE 280 36,909.60 0.03
98 | 600967 | HZ—HL 4,000 33,040.00 0.03
99 | 300363 | fHERHY 600 24,510.00 0.02
100 | 603605 HSKEHE 140 23,447.20 0.02
101 | 002475 | SLikE® 700 22,225.00 0.02
102 | 001266 | ZZH%ifE 193 5,106.78 0.00

8.4 HMEMIARER T A A HIE K2R

8.4.1 RIH TN SHE H HIXIH S 5™ 8 2% BRET 20 4 KR = 4

SRR NRIBIT

g ISR | R AR N0 MY X 7 A3 4 T P v E LI (%)
1 301073 | HEHIE 13,321,352.72 8.59
2 000428 | fERiE)E 12,114,712.00 7.82
3 601007 | &B&MRUE 10,572,847.40 6.82
4 300144 | RigH2Z 10,443,910.37 6.74
5 300450 | &SR AE 7,853,477.20 5.07
6 000933 | ki 7,719,950.00 4.98
7 601888 | H1[E 7,630,725.00 4.92
8 002707 | AASTRIE 7,425,143.64 4.79
9 603517 | kA 7,240,516.00 4.67
10 | 002059 | =FEjikif 6,590,363.00 4.25
11 | 601615 | BHFH% fE 6,079,550.00 3.92
12 | 601111 | Al E M 5,695,003.00 3.67
13 | 000001 | “FZ4R4T 5,665,284.04 3.65
14 | 603197 | fREERMEL 5,208,056.00 3.36
15 | 688560 | B @it 5,085,360.17 3.28
16 | 300438 | MufEREVRE 5,081,826.00 3.28
17 | 002603 | LAI&ZGA) 4,916,281.20 3.17
18 | 300693 | ESLHEAR 4,888,737.00 3.15
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19 | 300457 | &R 4,820,189.00 3.11
20 | 002068 | EEAEBAy 4,627,480.00 2.99
21 | 603667 | TLMHE 4,495,933.90 2.90
22 | 300896 HF 4,260,544.00 2.75
23 | 300443 | &EHEA 4,228,415.00 2.73
24 | 603358 | fEiLRHY 4,222,977.93 2.72
25 | 603297 | AKHTE 3,789,954.00 2.44
26 | 601225 | BRPGLHAY 3,757,257.00 2.42
27 | 002555 | =-LHLR 3,749,109.00 2.42
28 | 002245 | B WA 3,664,030.00 2.36
29 | 688077 Kb fE 3,620,129.61 2.34
30 | 300680 | FEEEHE 3,616,035.00 2.33
31 | 603596 EESRAl! 3,594,203.00 2.32
32 | 600188 | #H AEIR 3,447,632.00 2.22
33 | 603136 X H bl 3,427,016.00 2.21
34 | 300496 | HEMIE 3,224,392.00 2.08
35 | 000963 | #EZREEZY 3,211,629.24 2.07
36 | 600028 | HEfA1k 3,183,959.00 2.05
37 | 688536 3 3,128,202.98 2.02

T ARRP A KA GHUE ISR &8 (R s USSR 3141, A
B REAHIRAZ y HH

8.4.2 Rt H & H IV S B8 2% BRAT 20 4 KR = B 4

SRR AR

g ISR | R AR AR SZ &R0 7 A3 4 T P v E L (%)
1 301073 | HEHIE 11,107,621.95 7.17
2 600519 | SiMFH 8,521,463.61 5.50
3 600941 | FEFEZ) 8,190,784.60 5.28
4 300450 | o TR A 7,881,592.55 5.08
5 000933 | ki 7,569,480.20 4.88
6 688560 | HHIEHTAL 7,549,328.83 4.87
7 000858 TR 7,395,789.73 4.77
8 600887 | tHFIfAL 7,301,407.75 4.71
9 000428 | fERiE)E 7,262,037.27 4.68
10 | 601615 | HHPH% fE 6,212,674.31 4.01
11 | 000001 | “FZ24R4T 6,168,266.97 3.98
12 | 002707 | AASTHRIT 5,996,200.21 3.87
13 | 603358 | LR 5,927,903.55 3.82
14 | 601007 | &[S 5,901,127.54 3.81
15 | 601111 | =H[EEMT 5,564,689.48 3.59
16 | 603197 | fRFERMHE 5,494,467.88 3.54
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17 | 002068 | EEAEBAy 5,474,139.93 3.53
18 | 000568 | yipNZ% 5,467,652.08 3.53
19 | 002603 | LLUI&EZ4k 5,452,866.04 3.52
20 | 300693 | E%SLBEH 5,448,324.20 3.51
21 | 300144 | Rz 5,399,564.96 3.48
22 | 300457 | mAEHE 5,170,922.00 3.34
23 | 603667 | LLMEE 4,782,627.28 3.09
24 | 300443 | &EHEA 4,705,365.64 3.04
25 | 000887 | Hdmmctn 4,548,976.84 2.93
26 | 603288 | WE R 4,523,759.94 2.92
27 | 600188 | #H AEIR 4,426,949.24 2.86
28 | 002714 | HUE AR 4,346,101.96 2.80
29 | 300680 | FEEEEHE 4,272,082.00 2.76
30 | 600809 | LG ¥iE 4,268,922.05 2.75
31 | 300438 | JfERE 4,215,913.82 2.72
32 | 002472 | XUAMMED 3,922,139.52 2.53
33 | 300496 | HEMIiL 3,917,590.62 2.53
34 | 603297 | JKFLH 3,876,382.00 2.50
35 | 002371 | dbJifEA 3,831,374.55 2.47
36 | 601225 | BRpGHEL 3,765,834.12 2.43
37 | 000963 | #EZREEZY 3,668,492.64 2.37
38 | 002304 | VEWEBEA 3,600,440.19 2.32
39 | 603517 | ZaRkEr 3,528,152.08 2.28
40 | 002059 | = E9NRIE 3,470,030.94 2.24
41 | 300896 BFEK 3,404,176.90 2.20
42 | 603596 kSRl 3,311,059.20 2.14
43 | 688077 j(iﬂz RE 3,298,130.14 2.13
44 | 002245 | EFEEAN 3,142,034.25 2.03
45 | 300274 |3E1 DR 3,100,532.24 2.00

e AR L SRS H BT B (S B e LS E R A, A

B REAHIRAZ B

8.4.3 LARER A o A0 K 32 HH B B A WSO N B A

. ARMot

TNEERRE (R 85

665,558,759.67

FHBCEERIN RE2) S

692,760,410.13

TE: ARFLANBEERA (R0 BA SEHBERIRON (30 B 5 I8 S S hk

AL (RAZ M LA ) 1A, AH B RAL 5 3
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8.5 FIRIME MM RN BHFRALE
BRI ARG PRARIT A G

8.6 FIARIZA FMHE S B = E LU B K/ HE R IR T T2 R B R W 4
BRI ARG PRARIT A G

8.7 JIRIZA M E o5 S B = E LU B K/ INHE IR BT B 7= SC RIS 31 3 B 4
RIS AR RS R SHRHES

8.8 MEMIRILA RNE HEEF P FELHIR MR LA SRR R A
ISR EPRARITA SR

8.9 WIRIEA S MHE o5 H & T 7= 1P E LU R/ FR BT FL48 BUIE 3 3 B 4
I AR IR AR A BULE -

8.10 AE SR MISHIT KR FBUR
FIG RS SRR

8.11 MWK AT SRR I BRI AL 5 1515 i B

8.11.1 AR E AR BUR
RIEGARS G E G

8.11.2 A E B HBH LY
RIEGARS HHRGTE G

8.12 BBA ARG M

8.12.1 AEESHHE AT+ R IEFRIRIT ERR G AR RER I RAE, BAERS H
H HA—FENZBATES. ATKER.

AREESEFE AT 2R AT ERIRE IR RIRE T I L R E, WREE
5 gml Har—ENZ R AFETT AT B
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H

PR R4 (LOF)2022 FAE R 5

8.122 ARGHRHEMA THZHET, REBHESERAME FEBEERNERL.
AT EBBHIAT T AR, B BB 2 8 R w2 P R T -

8.12.3 HRF A& IUH M B

. NRMc
¥ 5 EA S &0
1 A7t PRAIE <8 40,158.23
2 JESCIE K 155,430.69
3 | MUSURA
4 | RCRE
5 JS AT EF K 367,268.51
6 | FHALRIGK
7| fERETRH
g | i
9 it 562,857.43

8. 12. 4 WIRFFA KA TR BRI AT B Gz A
ARSI G AR T R AR RFAT b T 58 BT w] e 5157
8.12.5 HIRET AR P AAAETIE 2R 1B UL it B
ARSI AR T R AT+ 44 B SR ARAFAESUE R PRI L -
8.12. 6 WEHA G A MER AL FHBE

s AR, DI A S &) B R

D EEHFRENER

9.1 IRESMIFHE N BEFFH NG

Gratpsr: 4

(RISl

FAAT N4

FEANH | P 2

) e Pl s MABBH
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(G AL S iR & RIE SR I R 3442 (LOF) 2022 EE RS
%5 Ee g %5 B 43
{5 &1k
BIREG 2,701 28,221.81 26,780,940.23 | 35.13% 49,446,180.59 | 64.87%
(LOF) A
{E &1k 100.00
BIRG 6,000 2,958.24 0.00 0.00% 17,749,441.73 '(y
(LOF) C 0
&1t 8,701 10,800.66 26,780,940.23 | 28.50% 67,195,622.32 | 71.50%
9.2 iR LHEESHTEZ2EFEEAN
SHEEBIRS (LOF) A
K 0% G TR
= = oy S
F5 B/ N4H 'S i
1 | B2k 50,005.00 64.94%
2 | RXEREE 20,002.00 25.97%
3 | MKz 5,000.00 6.49%
4 | BE 1,000.00 1.30%
5 | &R 1,000.00 1.30%
H: ARG ET RS T2 FE AN AT HNEFE A
0.3 HIAXESEHANMNYARFERSEESENBEMN
i H 1 B2 A M ELAE () i 5 G AR AL 17
22 e B A2 VE A
s N k‘*ﬁg%fiﬁ%@“ (LOF) 13.198.43 0.02%
AT Mol A T PN
P
o . 13.220.77 0.01%
9.4 WIRELSEFHEAKMMNWNRFEFEAFFRRES LIS EXEIRERL
i H el Frf e man gl E=XE i)
AAvEFEm | [EREEEES (LOF) 0
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