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7.4.133.1 MEHNRTESHE T RITSHHERUR 73T

ARFE G ) 4 B NAEFE GBI R A M B (AT SR BRIE SR I BT I S Ia R 1
INEY Fe CATFSFEEFFIIE S 3 08 B S sl PE KU B BRI E ) 454G VBRI B SRk 2 57
{(EReap g Gaver v el N A= e 6 eellE S A R N B R 3 L Y e/ P A D e
i) 8 IR 1 XU B i, X AR A W R A AR AT R B . AR R S
HCR A B a6 B R e R R bR 1 [FEIWAE 5 I H 5758 5 % FRIE
T RZBRZ P2 L] RS A VP 7 AN TR H AT AR B = [ AT AR BN (8 DA K 70
AT TR VS IR AN I KU, I T80 X A o ) R D S [ AT 4%, AR R 4 4%
FHA PR IS Sk~T 5 AHULHT, B ERAHE 42 5 7= (AR I RE 77 5 4% 18 8 B [l 5 3K 114
VLRS- P . AREES IS E B AR S AR i 7 EAUB R &K, AEEIEwEL
TR [E] R P A 2 g 2, A ) R R D R [ A o SR (I B 1 XU, A DR B B 4 5
AN G TAWEIR, AEEEGHE T 7 A LAE H Al 885 1K f i 22
BRI B0 22 H 1 82 ] 4 40

ARIG FE BT B GRS, BRAEAR S SR AT R A @ 2 BRES
AT R B R @ R SZ BRI, RIS RE TR, eAh, AL FE
o St T ) 4 i % 7 g 2 N A e IR BN I T oK o BR AR 35 WAR 335 1E [ A8
Dy VR AR T2 3 4 SR 1S R R 58 7 R B0 L 1 DM H R ETER
bb, ARG T B HUGTR H TR 0Bl UG S 208 R AR B H A — LN H—
AN JEL, AT R[] 5 AT G L B H HASTEIE,, BRI T AR 40— M B R AR A B
MIELRI G E . RGN, ARG R A TR IR

7.4.13.4 g R &
T 37 RV A2 F8 3 4 P RF 4 il T 2L ) 2 SO B B SR B 4 17 22 TR i Ak T 37 25 2R AN 4%
BREN R Iy e st N P i 1 B < NN S I 57 W= e =9

7.4.13.4.1 FIZR R

H
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o
=i
pies
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] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

) S JXURSE A Fig <z itk L 18 2 o B BROR OR B < B2 32 117 I A 3 AR Bl i A AR B 1Y)
PRRSE o | A SR < i T L B2 T W £ T T S R BT I S 0 SRR R B KU, e
7 20 ) 4 2H < it T L T Wk A5 U2, 30 ] 45 ARORR A1 i 37 0 23 A 5 A A 3 T R ORI <2
PRI ) RS o

ATk G Y < BN PAT RS BRI 30 8 SR, 5 S AR R U B W g AN
BR, 456 HEIIPRKME RS E B RN, Ed e BRI ZE . #ESRZE T
APBOR R 2550 M, THEH SIS IR FIZEAM . AR R e
AR I FR AR, R R R B R BT 4 (0 AT M S5 R 2 KU A P A, AR 2 R 2
WSz TG TR AR B, IR R e AR E R R E LB S FU A i a4l
TR, IRE BT A B ] i e i ST SR SR R B L], 2 IESR
B A G HIAN, BiaA R .

7.4.13.4.1.1 FJZ R Ky ik O
AL NIRRT

AHR
20224E12 H 31 14EBIAN 1-5 4 54k AR =aih
H

e
VRS

BRATH K 179,319,839.70

1179,319,839.

SiE AN 1,543,472.30 - - -1,543,472.30

1 HRIE S 217,219.22 - - 4 217,219.22

= 52,180,449.49 - 16,942,201.28/374,080,784.95

2 oy M 443,203,435.

AT ST

SEIE f
ifie

o YA 7 K

o2 Y JBEA

YA HR D) 3R - . - 69,573.43 69,573.43

5 SE PIT 1SR B

fib 557

AN |

PR 233,260,980.71] - 16,942,201.28/374,150,358.38/624,353,540.

=
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] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

Uik

SE H ] ) 4 i . ] ] ] ]

AT

NAHE B K - . - - -

AT T [R] 2k - - - 131,162.01] 131,162.01

WA A B

{E?}Hhﬁ AR - - . 796,734.11 796,734.11

NAST L B - - - 132,789.01] 132,789.01

AR R 5% . . ] ] ]

i

N AZ i B - - - - -

AT R - - - - -

HoAh A7 435 - - - 1,100,836.531,100,836.53

Uikpigsenn - - 41 2,161,521.66/2,161,521.66

) 2 0K B B 233,260,980.71 - 16,942,201.28/371,988,836.72/622,192,018.

] 71

EERER
20214E 12 H 31 14D 1-5 4 5P E s, it
H

HrE

RATAEEX 60,719,458.18 - - /60,719,458, ;

Al D 527,320.60 - - 41 527,320.60

7 HRIE S 128,825.75 - - 4 128,825.75

A5 5 Mk 4 B i

SEAMEERIE | 99 308,718.80 . 301,166,146.72 12047485

s 52

i SR - - - - -

SENIREE 4Rl 263,800,000.

o 263,800,000.00 - - J ST

B 00

NTE B R - - - - -

AL - . - - -

YA HR D) 3R - . - 113,139.01] 113,139.01

16 ZE T A9 B ) ) i i .

F

HoAth B p= - - - 78,603.73 78,603.73

BrE Tt 354,484,323.33 - 391,357,889.46|745,842,212.
79

i
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] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

T A K

2 Ty M4 b
fiit
1A= 4 Rl A7 A5
S H [ ) 4
A
SRR - - - 8,995,441.09 |8,995,441.09
A5 e 1] 35K - - | 387,120.03 | 387,120.03
INEDEESE PN
T

NATHE T B - - 4 157,241.56 | 157,241.56
INRRE:ER:H S
W

A7 - - 4 4,745.97 4,745.97
ISR EIbE - - -
18 9iE BT 15 7
fiit

HoAh 7 57 - - | 933,548.31 | 933,548.31
Uil dsenn - - - 11,421,546.3411,421,546.3

4

943,449.38 943,449.38

) 2 0K BE B 354,484,323.33 734,420,666.
- -379,936,343.12
| 45
vE: RBPFTRAARIE ST = R AGIRIIKEINE, FHiERE 280 R 25 e i H
YR H B T LA 2K

7.4.13.4.1.2 F| 28 Ry Ry AU A 434

T2022 412 A 31 H, ARHEEFAA A5 MG 57 B R AL 5y P B 7= SCRAIE S 5%
N RE SRS E G 11.11% (2021 4E 12 A 31 H: 3.99%) , RikiizF]
H [WABFN T ANHE 4 BT P AHE G E M (2021 4F 12 A 31 H: [D

7.4.13.4.2 ANC XS
AN KR A2 48 4 b T LA 2 7o 0 i 5K SR I 4 T & ANV R AR S K A Eh )
K. AFEG AT B M s O i, BRI T 38 AN KU

7.4.13.4.3 FHAdA R XS
oAt AR XU A 8 35 4 BT RE Sl T B 8 Fe M (BBl A SR B 437 1 TR B T 3 1 S
AMITIE ZR LLAME T 3940 ¥ IR 3 A8 sl i Rk AL U s B XSG o« A FE 4 BB R THER S 5 B b

F59 T, H78T



] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

T BCERAT T8 [RIL T 3752 53 (KIIESS: T i W (10 FLAL A A XS RV - B MIE SR AT AR B &
28 T DL BURF PR SR IR, B AT BERUR TR T3 T 7 BEAR LB I 2 o

ATk G AL B B NAEM AN B B A A I AR T, SR E B R R SR, 8
XS I GEAR OL SBR[ 08T, 4 SRR iimia T i o, Mo 557 i B R 4L e il
PE s XS ANMIESR I E PR M BOE AT, IR FRAT B e A R4 S Vi ) ) 0B e
BEATHR S o« AT G BN E A & 2 W RO A S AR AL, R BE Sems . B
B B ad T B, @RS 1B EE 2, RIS N AT e A A B H A A
1% IR o

BEAh, ARGtk 08 BN O AR SE G R IESR O i St %, e iz %
Pl T EN A AT N B, L3 VaR(Value at Risk)F5 Az 25 o Il A% 225 4 THI I 1178
FEANAS PARSE, S o PARSEEAT R A2 ) o

7.4.13.4.3.1 HABAHE XS Wi 0
SAL: NERMG
AHAR FEER
2022 412 A 31 H 2021 4£ 12 A 31 H
o 3
4 N
i H o &R
B .
NI VIR IKIE] PR
=]
E t
(%)
11 (%)
T oM e — IR | 374,080,784.95 60.12 | 391,166,146.72 53.26
T oV & Rl Pe— I % - - - -
T o B T — i R 69,122,650.77 11.11 29.308,718.80 3.99
ToEEm R — & mk
%
AR R Bt P — BUER B - - - -
HoAh - - - -
&t 443,203,435.72 71.23 | 420,474,865.52 57.25
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] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

7.4.13.4.3.2 FAt AR USRI U AT
AN Hk 5 8 PR NAZ FH A8 BT VAN AR B < () A A AR XU 1EAT 0 M. RN
FoAd AR RS U E 2 M, e 1 AE A AR AR I B N, RSB A

I 3L
BEBE | e s m AT ARSI, I A TR P A B (AR T B
HAINFE 4 R P21l , RN A Re IR/ D AL 4 B I E
X H PR R H A8 1 E
AT (Rhr. AR

I R AL B8 ) AR 5y A AERER

S 2022 £ 12 A 31 H 2021 412 A 31 H
e\ 5 L B L v
i M 5T H AR R A 30,770,356.96 34,867,851.29
N 5%
FE oo\l 55 L B L v
jiik g -30,770,356.96 -34,867,851.29
/1> 5%

7.4.14 ASHHE
74141 &R TEARYHETTERITIE

AFME T ELRTRIZIR, XA R E R AR B A =S WA E
FERIRARJZ R E . SB— R IR AHEB P BRIk T ) BRI R, 28—
JEUR: B — 2 U N AEL AN O B 7= B A A7 B R R B nT W SR I B s 28 =2 K A
SN AL R NP 22N
74142 HERUARMETERNER TR
741421 EEREMTEMARNME

Bfr: NRMT
OSSO TR TR EN P LARER
JZIK 2022 4512 A 31 H 2021 4£ 12 A 31 [
FH—EIR 369,301,540.19 387,269,851.05
B REIR 72,272,830.77 33,205,014.47
B=EIR 1,629,064.76 -
&t 443,203,435.72 420,474,865.52

7.4.14.2.2 ARMERTBEIKIE K EKZES)

XT AT 5 BEF BT, A I B AERR . IEATFRATEENG I, AFEE
AN T2 5 ANTEERIYIA] B BRAE S0 R4 A S 5B B 2 S MBS ER — R IR, AR A EL
B R AR e E TR RN F B R AN E TR R ARZ IR, BEA R
BB S N & 5 R IR =R IR

7.4.14.2.3 FEZBIRA R ERBRZNIFM
7414231 EZBRA R ELKBLZIEFR

AL NRTTIT
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[ e R AR I R I B IR 5 Y

ELA TR

ISR BT HE G 2022 4F4F BE iR i

i H

ZS

i

20221 H1HE 20224412 A 31 H

AT oy M R B

fiFF Bt SR BB

W R

ELIIEPE

LT

BNFE =R

3,692,970.42

3,692,970.42

B =Rk

2,750,241.92

2,750,241.92

AR B R S

686,336.26

686,336.26

Horpre TR HORIAR
EELPS

686,336.26

686,336.26

TEARAbZR G
ez U AIAS BRASTR (o
1)

AR

1,629,064.76

1,629,064.76

AR FFA R =)
KRB T ALY
2 A AR SE P AN 15 B
BURINAR B —2
AR T A

13,448.74

13,448.74

s

bR AT LA IA]
2021 %1 1 HZ 2021 £ 12 A 31 H

A2 oy M R Bt

&)

R B

S
pa

it

IR

i 5t

ELIIEPE

AR /A

N =RIR

B =Rk

=4 JA 15 B A5 R A A

Hot: VAR HOA
sk

TEAH AL
e AR AR B R
)

AR

AR FAT R =)
KRB T AR
3 2k ) AR SEE DA 15 B
PR B ——2 fU
e A2 B4

7.4.14.2.3.2 ERHBEEAT MEMNERE =FERA R ETERER
Bfr. NRMJG

Fe2m, 78T



[E B B AR S T BV A L R Y 0 2022 4R 4IRS
AT LS S B
H I\ 2. {
gig | ARESR | RREEEED ) e | e
YA Z [E 9K &
H =1 TN SR
W | 162006476 | Lol %J"g&zﬂ 0.1891-2.4756 |  futfik

7.4.14.3 JEFFEERIPAA oUHETHE R SR T B A
AFE G A AR K FAEE R AT BRI DA R T = il T A
7.4.14.4 ANPAA M ETH R A& Rk T B AIAE S Ui B

AF

fifit,

EFFA A L SEUHME TR R T HO IRER AR THRE 6
XL i TR DR R IR B, T AR T 5 2 Se i EA S

7.4.15 7 B TEFEM T S IRR 20 A R AR SR

B 7 A <

o
BEFAEWRE
8.1 IRESH=HEHMN
SR NIRRT
o 5iH o i 3 R 1 LA
(%)
1 G ER gAY 374,080,784.95 59.91
Hrpr: R 374,080,784.95 59.91
2 FeH
3 fi] 5 AL 2 4% % 69,122,650.77 11.07
Hrp: fiigs 69,122,650.77 11.07
B SIS
4 eI
5 S RAT A AR R
6 SN il B
Forbre S LBl e 1 5K
NI Rl gt 7=
7 fE{ RIS 180,863,312.00 28.97
a1t
8 HoAth 75 U 7 286,792.65 0.05
9 At 624,353,540.37 100.00
4563 01, L7811




] 5 T AR AR A K RS TG B R S IR SRR B i < 2022 AR AR BE ik i

T A AR S AR R 8 T P s A2 ) LA BT A HE I

8.2 MERAREATIL R E R R A&

8.2.1 W EHIARIBATW A RIIFABRERRAS

RS T
G NS ARME o)
B (%)
YO N N X[ 5,469,750.00 0.88
B PRI 27,527,366.00 4.42
C ilig b 239,331,576.11 38.47
5 HLJT. . B KA P Rl
VA4 28,198,621.00 4,53
E HEF ] ]
F AR E 9,794,391.00 1.57
G ACIIZ i AR HEEOI 12,797,506.50 2.06
H 15 ALY ] ]
| 5 AR ARG B AR
1% 403,587.44 0.06
J Gl 24,897,011.38 4.00
K J5 =l 11,771,140.00 1.89
L A5 AR 55 R 55 ] ]
M BEEERE SO A MR S5 6.803,659.92 1.09
N IR FRBEAN 2 it 7 P 38,283.70 0.01
o) JE RRSS A BRFI AR AR S5 ] ]
P |&F - -
Q PAEFR2 T AR 71,643.40 0.01
R Ak ARE AR IR 6,976,248.50 1.12
S g ] ]
At 374,080,784.95 60.12

8.2.2 WEMIRIZIT L RABBERERERHAS
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PR AR (g I R B IR S BRI P &

2022 FAFE LR

p

8.3 HIRIZ A SOHME b 2B B 7= 18 LI KNP I B IR 1R 38 A 4

ERERAL: NIRRT

SR i
75 | ISR 1% 5244 FK (%) YNYIRIXIEN

THE LEB (%)
1 002311 R 259,600.00 16,025,108.00 2.58
2 601985 RESEA EE 2,657,800.00 15,946,800.00 2.56
3 600690 IR 647,350.00 15,834,181.00 2.54
4 002466 9&%@& 185,708.00 14,669,074.92 2.36
5 600519 CivA B 7,800.00 13,470,600.00 2.17
6 600985 iz N4 1,048,100.00 13,415,680.00 2.16
7 000858 TR 73,600.00 13,298,784.00 2.14
8 000568 PP 57,000.00 12,783,960.00 2.05
9 002352 i =4 221,100.00 12,770,736.00 2.05
10 600048 RFR & 778,000.00 11,771,140.00 1.89
11 002597 LRI 324,503.00 10,546,347.50 1.70
12 603369 At 25 206,400.00 10,505,760.00 1.69
13 600426 3 2ER 298,600.00 9,898,590.00 1.59
14 600132 EESNLR] 74,900.00 9,540,762.00 1.53
15 601658 A R AT 2,035,100.00 9,402,162.00 1.51
16 601688 HBFRIE 5 703,500.00 8,962,590.00 1.44
17 601898 R RE YR 987,600.00 8,513,112.00 1.37
18 002831 R R 240,272.00 7,945,795.04 1.28
19 688366 R Rl 74,164.00 7,233,956.56 1.16
20 300413 e e 232,200.00 6,970,644.00 1.12
21 002007 a2k ) 307,300.00 6,954,199.00 1.12
22 300347 ISR 63,000.00 6,602,400.00 1.06
23 600036 AT ERAT 173,100.00 6,449,706.00 1.04
24 600900 KAT HL 77 305,400.00 6,413,400.00 1.03
25 600309 eth = 68,800.00 6,374,320.00 1.02
26 600161 KIZHEW) 265,940.00 6,310,756.20 1.01
27 688012 HHA A 64,284.00 6,300,474.84 1.01
28 300760 R g 19,100.00 6,035,027.00 0.97
29 688696 S 36,113.00 6,001,980.60 0.96
30 600863 WS 1,672,900.00 5,838,421.00 0.94
31 600546 Ly A3 [ By 400,200.00 5,798,898.00 0.93
32 603486 ALK 79,400.00 5,791,436.00 0.93
33 000513 TN ¥R 173,100.00 5,622,288.00 0.90
34 601088 Hh ] i1 4 202,700.00 5,598,574.00 0.90
35 002714 W B4y 112,200.00 5,469,750.00 0.88
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36 002444 B AR 282,800.00 5,367,544.00 0.86
37 601058 FReRehh 529,100.00 5,301,582.00 0.85
38 002216 =4 285,100.00 5,277,201.00 0.85
39 002507 W VESE 195,000.00 5,025,150.00 0.81
40 300073 MR 78,793.00 4,443,925.20 0.71
41 300693 R EINi ey 78,200.00 4,244,696.00 0.68
42 000768 HRATL T K 163,300.00 4,155,985.00 0.67
43 605266 iz 1% 49,900.00 3,995,493.00 0.64
44 300037 B 72,800.00 3,164,616.00 0.51
45 600038 ERAEN Sy 66,000.00 3,150,180.00 0.51
46 603799 R 55,590.00 3,092,471.70 0.50
47 688037 YR 8,629.00 1,350,438.50 0.22
48 688172 HE A 21,053.00 399,585.94 0.06
49 688475 A 2% 14,094.00 365,457.42 0.06
50 688387 ERZ 5] 66,685.00 325,422.80 0.05
51 301301 J T A=) 35,740.00 314,797.92 0.05
52 688498 WAEH 1,582.00 189,096.46 0.03
53 688237 R 5L AR 2,891.00 160,941.97 0.03
54 688147 T gk 6,293.00 157,828.44 0.03
55 688152 LIRS 22 1,189.00 155,426.08 0.02
56 688084 A i 1,875.00 155,025.00 0.02
57 301297 & R 10,147.00 150,256.17 0.02
58 301280 ERIB B, 2,783.00 132,065.20 0.02
59 688410 g1 4,853.00 122,635.31 0.02
60 688496 TR 12,000.00 108,960.00 0.02
61 301265 HEFIA R 8,181.00 99,226.62 0.02
62 688420 E M RH 2,408.00 98,294.56 0.02
63 688143 K438 1,938.00 90,349.56 0.01
64 688419 i} B 2% 3,039.00 89,468.16 0.01
65 601136 HOE TR 4,739.00 82,553.38 0.01
66 688525 1HYHEAT 1 4,614.00 74,100.84 0.01
67 001301 i) K RH 1,164.00 68,722.56 0.01
68 301368 F LR RE 3,368.00 66,558.14 0.01
69 301269 L INIDN 701.00 61,645.94 0.01
70 301095 AL 555.00 48,001.95 0.01
71 301238 Tt 2 2,132.00 47,948.68 0.01
72 301327 HEE R 242.00 42,826.74 0.01
73 301239 - Eifi HR A 575.00 40,066.00 0.01
74 301266 FIH A 517.00 39,085.20 0.01
75 301175 rh R 6,370.00 38,283.70 0.01
76 301367 A4 202.00 35,507.56 0.01
77 301267 15 IR} 477.00 31,577.40 0.01
78 301302 ek 466.00 29,837.98 0.00
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79 601022 TR 1,983.00 26,770.50 0.00
80 301195 JE g R 4% 330.00 24,103.20 0.00
81 301165 BT Y 4% 728.00 23,012.08 0.00
82 301389 BT 1,269.00 21,776.04 0.00
83 301152 K18 RE 433.00 20,195.12 0.00
84 301391 KR 247.00 19,999.59 0.00
85 301286 el A 784.00 19,372.64 0.00
86 301171 V=V NN 985.00 17,454.20 0.00
87 301363 FKUFRYT 445.00 16,843.25 0.00
88 301296 HrEE 1,042.00 15,525.80 0.00
89 301349 S 144.00 14,906.88 0.00
90 301115 R AD 620.00 14,904.80 0.00
91 301328 Helg i1 191.00 14,699.36 0.00
92 301121 HHEHT 290.00 14,433.30 0.00
93 301139 JUIE S 566.00 14,325.46 0.00
94 301339 BATE 913.00 14,233.67 0.00
95 301335 KICFEN) 420.00 14,204.40 0.00
96 301160 PR M 392.00 13,963.04 0.00
97 301311 AR e 832.00 13,195.52 0.00
98 301230 HME R 2 269.00 12,998.08 0.00
99 301396 TR 396.00 12,632.40 0.00
100 301338 U AE L 257.00 12,590.43 0.00
101 001333 HeAE A 426.00 12,332.70 0.00
102 301365 oy 516.00 12,316.92 0.00
103 301366 — R 268.00 12,084.12 0.00
104 301283 R An 235.00 12,081.35 0.00
105 301290 RERST 330.00 11,592.90 0.00
106 301132 R 468.00 11,456.64 0.00
107 301277 B Hh 439.00 11,317.42 0.00
108 301379 FK 1L HF 449.00 11,058.87 0.00
109 301306 P 255.00 10,783.95 0.00
110 301220 VA By 285.00 10,496.55 0.00
111 301273 Hi 2 IR 277.00 10,467.83 0.00
112 301176 RSB 544.00 9,188.16 0.00
113 301318 Y g1l 206.00 8,598.44 0.00
114 301227 AR 284.00 8,375.16 0.00
115 301326 FEH R 227.00 8,312.74 0.00
116 301125 JH5 I AS T 327.00 7,877.43 0.00
117 301197 TR RHHE 380.00 7,630.40 0.00
118 301161 WE T % 346.00 7,518.58 0.00
119 301313 JLAEBY 247.00 7,197.58 0.00
120 301276 5 =2 IR A 303.00 6,850.83 0.00
121 301359 L 328.00 6,527.20 0.00
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122 301388 R R A, 292.00 6,307.20 0.00
123 301300 T FET 211.00 6,197.07 0.00
124 301319 AR 115.00 6,126.05 0.00
125 301270 DAy 210.00 5,957.70 0.00
126 301231 ESERELA 275.00 5,604.50 0.00
127 301309 Jit3ol 228.00 5,576.88 0.00
128 301233 BRIy 158.00 5,419.40 0.00
129 301316 il il 359.00 5,140.88 0.00

8.4 MEMAREREHASHERES
8.4.1 R EAEHEHBYVES T ™#E 2% BT 20 Z FREHA
EEAAL: NRMTT

A3 4
5 Ji S ARAG J5e SR A R N PN T e
B (%)

1 000983 Iiitps=y 63,642,035.61 8.67
2 002466 R 63,629,549.21 8.66
3 601898 A RE R 49,529,193.00 6.74
4 601225 B P 5 48,101,926.99 6.55
5 601666 AR AR 39,365,251.78 5.36
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