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W RAR AR A 5% Y%y 45,070,000.00 /%) 56,120,000.00

7.4.13.4.3 HARYHE R

AR IR A2 6 J 4 i R 4 T L) 2 SR SR SR I 4 YA 2 IR e T 3 R SR AN R LA
()T S R AR Bl T R AL B I UK o ASBE 4 R R B TR 28 5 BT L I SR, BT T
AN A% KU SRVE T BAMIES RAT E 0k B S 2B T USRI, R RERIE TER T4
BRI R -

RES RS I NTEM A R B A f vk, SR L R r e, @ s
PR ORI 0T, A IER T IEAT I, M B B R AL S R I Y s B I BAMIESR

WIEVEI T SoE B hT, B ERE A RLEEHE PR M THRE. ARENREEENE
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e RO IR & RIS SR & 2022 FFAF RS

WSS E PP, W B RCE . RO AHHTIEIE, RSN ek A

T I A% S -

AN G I P R AL ) 0 B A LA A A XU o A G 5 2 A PP R S o R 4 W 7 1 LA
60-95%; IR JECIHE A A e S2 45 T 1 EL AP AN B A AR B SR B 7 1) 50%: BN SE 5 H H 2 AEHIBR AR 3
AL TN G PSS, B2 G4 503 B3 H 7E — 48 DA IV BUR B3 AMIE T2 4 58 7= 14
1 5%, HAPENORFEEREIE. FHRES. MIRHIW®RSE. 1ih, RESHESEEA
B HAS AT S Fr R IUESR A% SE i 4%, 8 W H 2 FE & 5 VA BE St AT AR B &, L3R
VaR(Value at Risk)$5 5755 4 I A< 42 TG (078 CE A A% XURR: B ) St of SRR R AT BRI A2 1 o

7.4.13.4.3.1 FH AR X O

EHAL: NRMT

AR AR
2022412 A 31 H 2021 £ 12 A 31 H
TiH
o 34 WP A R
N R E A RE
B (%) fE LB (%)
6,048,451,8 7,713,786,409.
TG G Eh v e — R 93.63 90.54
76.42 28
R X A R 5 g1 -
11,838,975.
T oM e T — R R 0.18
23
TSR — e Em K
%
ATAE G B = — BLIE ¥ 5% -
6,060,290,8 7,713,786,409.
ann 93.82 90.54
51.65 28

7.4.13.4.3.2 F AR XU BRI BUBAE 2 AT

323 ool 4t b Ak v DLAM 0 HoAt T 3 22 B OR A AR
X B A AR H < B E A
S HF FI2E KU S B [ A5 2] ol R ARMIo)
AR EHERER
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e RO IR & RIS SR & 2022 FFAF RS

2022 412 A 31 H 2021 £ 12 A 31 H
MG LR R E T 5% W) 396,910,000.00 N4y 534,820,000.00
Mg b R AE R [ 5% k>4 396,910,000.00 k>4 534,820,000.00

7.4.14 A RM1E
7.4.14.1 £RTEA RO ETFER TR
ANRMETEERFTERZER, XA SE TS8R S A =S SN AT R K

JERRSE «

BB AR B R AR R T 3 B R R R ARA
B R BRER — 2 U NN S B 7 B S £ R e T LR R A
BB =R AHSRBE = B AN T SR N

7.4.14.2 FFEEKIUA R ETEN S TR

74.14.2.1 FREREMTEMA RME

A NRMJt
\ PN P LAREER
ARIMETF RS RITEREIR
2022 412 A 31 H 2021 4£ 12 A 31 H

FH—JEIR 6,058,390,851.70 7,709,664,003.65
FJEIR - 51,437,504.49
B 1,899,999.95 4,116,901.14

&t 6,060,290,851.65 7,765,218,409.28

7.4.14.2.2 A RPEFTIRE K EHEAZS)
AN DL B R U 8] e ) S T A H OB SR I TR A fR N Ao

XTSRS 5 By LT IREE AN Y, A BB R I R . 52 5 ANE BR (R AR R A I 52 5
AEER) BB TARAIFRATEN DL, ARE A TEMH 225 R TR H IR 225 A i kY]
1] S PR S TRLREAH SG BER AN 23 H A SO B AN S — R IR IR A (8 B v R F R AN T RS N
X T2 FROME R RE B2 AR SR SR () 2 SO B N R 5 — 2 2 3 = JR K

7.4.14.2.3 FEZERARMEKBRZIBEN
7.4.14.2.3.1 BEZERA RN ERBRZIHENL

gfr: ARt
i H A HA
202241 H 1 H&E 2022412 A 31 H
L 5y M A gt e At
figr 4 ot JE A T
LIPS - 4,116,901.14 4,116,901.14
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ELIlIaPS

4,441,558.58

4,441,558.58

=4
AR /45
A

FeN
BRI

il
BEEN

15,313,904.53

15,313,904.53

SR
AAG B #5
R

8,655,444.76

8,655,444.76

Hrp
TR
A5 BX

Wk

8,655,444.76

8,655,444.76

TSR
Zreiia
HOERIEEEEY
Wk Ch

)

R
AR

1,899,999.95

1,899,999.95

R
(AERRERt]
£
SR
TEAZY]
o AR
KA
BT R
A2 )
N fehrE
AR )15

-925,588.25

-925,588.25

T

I AE AT LE 3R]
2021 F 1 A1 HE 2021 4F 12 A 31 H

B

IR

2%

e
=

it

LIRIER

ELIlapS

3,440,853.50

3,440,853.50

SR
AR /45
B

LN
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e RO IR & RIS SR & 2022 FFAF RS

F=JRIK

et
FH=JRIK

SR
AAG Bl 157
REH

676,047.64

676,047.64

Hr:
TR
RIS B

Bk

676,047.64

676,047.64

T A A
gra e
RIS B
ik O

)

LIRS
AR

4,116,901.14

4,116,901.14

R
(AEERERi
HEIRIR
EAT A
TEAZHY]
i AR
KA
BT R
A2 )
e E
AR )15

1,387,108.31

1,387,108.31

E: T2022512A31H, AEEFA N =2 RN S ME R EIONIETR 28 5 B BT A8 5 B
PREEIIN BRI . T20224F 8, AR B = JRIREL K32 5y PR B 7 25 BR B S 45 SR vl I
WA T SRR

TS AR B R T AR R 1~ e EAR S Bt o . Bl S 0 H -

7.4.14.2.3.2 FHEEATTREHMANERNFE =ERA RMETERIER

Hfre ARG
AT
I\ 7S
5iH ﬁﬁﬁgﬁh KA AR o WHEITECPY | 54 b
" i 2 A% 7
ﬁﬁ§@% 1,899,999.95 %ﬁ%%wﬁig TR BN | 23.19%-247.56% VVEES
1 H AERERS | SRR AR AR RA B A
S
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DU R A BUE TR B B 6 2022 4F4F AR 7%

e WWHIMACEY) | 5ARME
18 Z [ HIR &
LI A7 PR % SEI RS I AL 17.17%-
TRV 5 1 K3
= 4,116,901.14 B N EES 178.36% IVIEPS

7.4.14.3 ERFEKUA AMHETHE ISR TR 3

T 2022 12 A 31 H, AEERFFEIERFEN LA RMETT RN LB (2021 4 12 A 31 H:

7).
7.4.14.4 AR e ETTH BRI SR TR B UL

A2 SCAE 5 10 e i 7 A A7 51 2 B SRR A <R ot LRI 5 2 fed

EMZERA.

7.4.15 FEYTHBM DM & THRRH BV K AR H IR
R B TR H A SE G 7 B 1 A B S T

§8 BWHAEME

8.1 MIRESH~HEHR

S NRTC
o 5H o o A R I LA
(%)
1 R 4% Bt 6,048,451,876.42 92.80
Horr: 5 6,048,451,876.42 92.80
2 FeH B
3 Ii] 5 Wi 2 43 11,838,975.23 0.18
Hrr: iz 11,838,975.23 0.18
B SCRFIESF
4 el kg
5 S RlAT A AR
6 e NIB A 4 il % 7=
e SR = RIS
R 4 ik
7 %ﬁﬁ%ﬁ%ﬁ%ﬁéé 446,621,169.39 6.85
148
8 oAt 25 T 5% 10,522,846.21 0.16
9 ait 6,517,434,867.25 100.00
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e RO LR & RIS 15

B4 2022 FAEERE

VE: AREEEIE A B AZ G ALH BT A o BN 901,489,758.37 NI, A AR EE L

1 13.96% o

8.2 HIAREATIL A R ERE A S
8.2.1 EMRETI D RIFABRERRAS

SRRAL: NIRRT

o 3 4 R 7V LG 451
R RIS A FE
(%)

A A R M il 59,457,393.00 0.92

A ] _
C il 3,890,170,288.93 60.22
5 HLJ)L ). RS ROK A=A

A ] )
E FEiSTIN4 - -
F | iLRAEE 14,379.04 0.00
G | xidiah. MRk 411,995,330.90 6.38
H {18 B - -

B R B AE B HEOR R
: Fll 56,312,614.18 0.87
T | Gl 265,536,180.31 4.11
K | sk _ -
L | BB 55 AR o5 181,104,508.47 2.80
M | BEFEERF TR A MRS 165,584,904.58 2.56
N | KR BREEAN A 5t i 5,076.72 0.00
0 | ERMRS. BIEAHARS L _ _
P HE . -
Q | PAEMMETAE 116,781,441.92 1.81
R Ak AR E AR IR . -
S e _ -
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ZRING IR & RIE TR L & 2022 FFF RS

it

5,146,962,118.05

79.68

8.2.2 REWARETIARIBREREREREAS

A5 AfRE CANRTD i B S U B R (%)

HE 100,300,804.09 1.55

Tk 3,727,151.21 0.06

Ak H A ST P 315,033,473.27 4.88

H 1 2 9,843,031.46 0.15

PR PR f 159,508,101.93 2.47

ERSES%N 175,857,972.00 2.72

W1E R 29,477,195.38 0.46

55 Hb e 107,742,029.03 1.67

it 901,489,758.37 13.96

8.3 HR#EA AME 5 EE T = EHE LB/ NE R BT R IR R A 4
GERAL AR
Ry TR
Fe | KREAHE B SE AR HE () A pE
LB %)

1 600519 DivMiE e 188,682 325,853,814.00 5.04
2 300777 W AR 5,408,565 265,830,969.75 4.12
3 603369 A 2% 5,115,700 260,389,130.00 4.03
4 600233 [FpGiRYSEH 12,434,200 249,803,078.00 3.87
5 688295 Hh 5 A 5,660,641 244.369,871.97 3.78
6 03690 EH—W 1,480,600 231,053,950.68 3.58
7 300347 RI&EZ 1,538,100 161,192,880.00 2.50
7 03347 ISR 24 198,900 16,025,960.55 0.25
8 688122 (g fERS 1,850,724 175,245,055.56 2.71
9 02013 ok B 4 4] 29,244,000 173,977,767.28 2.69
10 002352 i = 1 2,807,200 162,143,872.00 2.51
11 300623 TEET 7,564,870 155,987,619.40 2.41
12 688301 25T BHE 320,334 146,674,531.92 2.27
13 000333 M 2,752,400 142,574,320.00 2.21
14 002049 L E R 1,074,578 141,650,871.96 2.19
15 688269 EIRAE v 1,575,024 135,137,059.20 2.09
16 600031 =—ET 8,214,133 129,783,301.40 2.01
17 002179 H G 2,100,143 121,304,259.68 1.88
18 300015 IR} 3,758,656 116,781,441.92 1.81
19 002027 PN 16,796,700 112,201,956.00 1.74
20 002385 Kb 12,123,200 107,896,480.00 1.67
21 01209 I RATE 3,042,000 107,742,029.03 1.67
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22 601318 Hh S22 2,218,931 104,289,757.00 1.61
23 605123 IRSEHT 769,700 102,293,130.00 1.58
24 00883 F ] YV A T 11,251,000 100,300,804.09 1.55
25 300911 fe. A RE 2,147,700 99,094,878.00 1.53
26 688019 R 533,412 96,014,160.00 1.49
27 601319 R 17,708,614 92,438,965.08 1.43
28 000651 ¥ TR 2,796,400 90,379,648.00 1.40
29 688639 a4 577,042 89,585,770.50 1.39
30 02252 AP A — B 3,148,000 89,422,043.93 1.38
31 688200 A 290,417 80,291,587.99 1.24
32 688212 WAL 1,186,062 77,675,200.38 1.20
33 688008 TR 1,224,147 76,631,602.20 1.19
34 601888 Hh [ A A 318,949 68,902,552.47 1.07
35 688329 VR 1,793,170 68,337,708.70 1.06
36 06862 T 3,387,000 67,771,322.98 1.05
37 688503 AR KL 447,406 66,712,708.66 1.03
38 600276 5 5 24 1,694,800 65,300,644.00 1.01
39 600036 FARRAT 1,742,300 64,918,098.00 1.00
40 301367 TaAIF 282,974 62,132,601.18 0.96
41 000998 FEr Rt 3,699,900 59,457,393.00 0.92
42 603986 JK 2 B 522,281 53,518,134.07 0.83
43 688050 ZHEST 226,111 52,163,807.70 0.81
44 688677 HARH 455331 51,452,403.00 0.80
45 688187 VR 899,292 49,074,364.44 0.76
46 002415 T R A 1,370,887 47,542,361.16 0.74
47 300782 R 393,840 45,015,912.00 0.70
48 300896 TR 75,460 42,736,771.00 0.66
49 688111 EAIIPAYN 149,814 39,624,304.86 0.61
50 02269 2D 653,500 34,937,553.91 0.54
51 600206 HHEHA 2,324,900 29,851,716.00 0.46
52 00700 i TR 98,800 29,477,195.38 0.46
53 603712 +—= 841,300 29,378,196.00 0.45
54 001322 i K = 1,559,795 23,708,884.00 0.37
55 688041 HOLEE 515,734 20,691,248.08 0.32
56 300760 LR EST 56,008 17,696,847.76 0.27
57 688188 R 70,560 15,317,164.80 0.24
58 02020 VIR E 150,000 13,707,228.15 0.21
59 688141 FOSet 259,053 12,305,017.50 0.19
60 688798 VAT 114,928 10,979,071.84 0.17
61 688120 I R 48,049 10,789,402.95 0.17
62 688596 IEMLRHS 310,128 10,528,845.60 0.16
63 00291 A L 202,000 9,843,031.46 0.15
64 605499 RISk 53,000 9,428,700.00 0.15
65 300327 HHEH T 246,100 8,704,557.00 0.13
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66 688786 b BT 203,801 8,451,627.47 0.13
67 00013 Ry 329,500 7,063,979.16 0.11
68 688286 O A 141,724 6,986,993.20 0.11
69 02500 BHES T — B 490,000 6,241,634.80 0.10
70 02160 OEESF — B 2,495,000 5,816,929.58 0.09
71 300806 Hrid 7 227,300 5,330,185.00 0.08
72 301257 S 90,500 4,336,760.00 0.07
73 002142 TURAT 117,313 3,806,806.85 0.06
74 03808 [ E R 383,500 3,727,151.21 0.06
75 688223 mn B REYR 213,000 3,120,450.00 0.05
76 688722 [ 2 161,795 2,922,017.70 0.05
77 688276 ER ) 39,903 2,757,696.33 0.04
78 09658 R [ B 275,000 2,441,753.55 0.04
79 688035 TR 37,354 1,927,839.94 0.03
80 01810 INKREER—W 192,400 1,880,204.72 0.03
81 300496 HRHIE 10,400 1,043,120.00 0.02
82 000661 KI5 = 5,200 865,540.00 0.01
83 688275 JIE G RE 4,399 742,771.15 0.01
84 688409 el g 6,334 684,768.74 0.01
85 688107 ZRRFHL 9,639 618,823.80 0.01
86 301308 L 8,181 480,664.44 0.01
87 688061 NGRS 3,972 370,786.20 0.01
88 688332 HRHE TR 5,870 294,732.70 0.00
89 301356 RIRMEA 6,132 276,680.38 0.00
90 688084 i R 1,875 155,025.00 0.00
91 688459 MR 17,259 142,731.93 0.00
92 301280 ERINFHE 2,783 132,065.20 0.00
93 301269 HBRILK 1,168 102,713.92 0.00
94 688102 i i B A4 6,030 99,434.70 0.00
95 301265 R 8,181 99,226.62 0.00
96 688420 EWERHL 2,408 98,294.56 0.00
97 688143 K8 1,938 90,349.56 0.00
98 688252 KAt R 5,201 87,220.77 0.00
99 688203 HEIEAEM 5,761 86,933.49 0.00
100 688115 SRS 2,153 83,428.75 0.00
101 601136 HANES 4,739 82,553.38 0.00
102 688416 R A7 2,147 81,607.47 0.00
103 301398 R 2,549 78,837.80 0.00
104 001301 i KA 1,164 68,722.56 0.00
105 301368 FArRe 3,368 66,558.14 0.00
106 301095 A 740 64,002.60 0.00
107 09922 LEN 3,000 55,874.04 0.00
108 301327 HEEHrhe 242 42,826.74 0.00
109 601022 T 1,983 26,770.50 0.00

2 66 T1EE 80 U1



e RO IR & RIS SR & 2022 FFAF RS

110 301195 JeEg R4 330 24,103.20 0.00
111 301330 KR 694 21,729.14 0.00
112 603209 PLIE AR 595 21,610.40 0.00
113 301152 KITHRE 433 20,195.12 0.00
114 301096 B2 272 18,580.32 0.00
115 301171 ViI=V NI 985 17,454.20 0.00
116 301363 EU ST 445 16,843.25 0.00
117 301115 R 685 16,467.40 0.00
118 603051 1L A 272 16,295.52 0.00
119 301296 HEE 1,042 15,525.80 0.00
120 301235 HEREEST 418 14,951.86 0.00
121 301328 Yl HL 1 191 14,699.36 0.00
122 301121 KEET 290 14,433.30 0.00
123 001298 uf bhf 403 14,379.04 0.00
124 301339 WATE 913 14,233.67 0.00
125 301377 SR 770 13,575.10 0.00
126 301338 IS FEHL 257 12,590.43 0.00
127 001256 I X RHE 474 12,390.36 0.00
128 001333 ANy 426 12,332.70 0.00
129 301366 — R 268 12,084.12 0.00
130 301290 REBEST 330 11,592.90 0.00
131 301132 R 468 11,456.64 0.00
132 301277 HTOR M 439 11,317.42 0.00
133 301361 B 517 10,836.32 0.00
134 301193 FIRH 297 9,833.67 0.00
135 603182 SE e A 546 9,778.86 0.00
136 301176 RS 544 9,188.16 0.00
137 301318 Y 1 206 8,598.44 0.00
138 603215 EEAR I AR 575 8,423.75 0.00
139 301313 ARz Vel 247 7,197.58 0.00
140 301285 s H Ik 565 7,119.00 0.00
141 301388 JRR S 292 6,307.20 0.00
142 688082 BE L 78 6,232.20 0.00
143 301319 MERFE 115 6,126.05 0.00
144 301270 DAy 210 5,957.70 0.00
145 603259 2 A 65 5,265.00 0.00
146 301316 F NS i} 359 5,140.88 0.00
147 301049 e R 196 4,129.72 0.00
148 09618 HREER—SW 17 3,343.87 0.00
149 000888 W JE LA 100 947.00 0.00

8.4 WMEHABERE A ERLRZ)
8.4.1 RIFEASHUE VI E S 7 1#E 2% BRHT 20 4 KRR B 4
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ZRING IR & RIE TR L & 2022 FFF RS

SRRAL: NIRRT

o B 4 55 P
5 Ji ZEAR S Ji SR A4 PR AR R LN SR
Eefl (%)

1 300759 AL 455,589,733.60 5.35
2 600519 SN G 435,128,360.85 5.11
3 603369 A2 434,559,076.79 5.10
4 300347 R EZ 423,618,400.55 4.97
5 000568 PN 389,499,614.84 4.57
6 000333 e IEE]| 354,589,807.88 4.16
7 002812 BEERA 346,440,467.12 4.07
8 600123 ZAERH 328,323,604.48 3.85
9 300777 R 317,211,882.41 3.72
10 300015 % IR IR A 312,292,485.97 3.67
11 601319 PR 296,126,299.50 3.48
12 600009 gL 277,423,941.70 3.26
13 600233 (53] 368 3ok 3 273,788,704.96 3.21
14 688008 TR 265,909,852.59 3.12
15 002120 BN 258,505,465.05 3.03
16 688295 A 234,783,211.93 2.76
17 01024 MF—-W 225,847,766.26 2.65
18 600763 HEEST 223,856,125.44 2.63
19 000932 SN 222.,044,366.46 2.61
20 603501 FIR B 221,642,309.62 2.60
21 03690 EH—W 214,897,625.10 2.52
22 688301 ZE R R 208,878,000.28 245
23 000651 AL ek 208,584,669.74 245
24 601888 [ A 202,778,596.14 2.38
25 603986 JK 2 B 192,089,865.62 2.25
26 688012 HHTA F 189,636,320.11 2.23
27 601699 SN 186,022,401.54 2.18
28 600985 HEIEA L 184,218,742.47 2.16
29 688131 G R 2 174,833,712.08 2.05
30 688122 PUE S 172,766,179.71 2.03
31 600782 BNy 171,287,743.17 2.01
32 002049 L E R 171,003,843.38 2.01

TE: AR SRN G KL AT el (A AN IR LS8 ) 3051, ANB B AR 5 9

8.4.2 RTH3E HSHUE I HIFIH & 5™ 1FE 2% BRAT 20 & KR E 140
s AR
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5 ) 4 B P A

¥ Ji AR J AR A RS2 &R

Eefl (%)

1 601888 Hh A 788,126,879.37 9.25
2 000568 PN EE 724,878,280.90 8.51
3 600519 DVMER S 592,172,806.15 6.95
4 002142 TURAT 562,954,483.35 6.61
5 600009 gL 464,133,308.56 5.45
6 603259 2 e 429,298,665.44 5.04
7 300759 AL 414,970,755.04 4.87
8 300760 LG EST 404,290,190.52 475
9 603501 FIR 400,316,947.14 4.70
10 002812 BAENA 394,862,959.00 4.63
11 603986 JK 2B 392,026,632.78 4.60
12 600123 =i s o] 384,049,333.20 451
13 000333 EMEE A 382,339,163.64 4.49
14 002415 T R A 363,131,705.49 426
15 300015 % RHER} 307,287,835.69 3.61
16 688200 AR 4% 289,504,374.66 3.40
17 00700 icanikadile 288,340,102.65 3.38
18 300347 RIGEZ 281,103,609.34 3.30
19 600809 Ly 7 398 254,128,274.94 2.98
20 600782 BN A 244,647,951.17 2.87
21 688111 EAIDIYN 228,716,870.53 2.68
22 601699 S SNE 220,581,487.47 2.59
23 01209 M R AT 212,917,448.04 2.50
24 600985 HEIEH L 209,899,276.74 2.46
25 01024 RFE—-W 203,024,548.11 2.38
26 03690 EH—W 202,619,009.19 2.38
27 000932 TSN 200,132,867.20 235
28 601319 R 195,063,928.00 2.29
29 688677 NEZ S TP 188,348,701.88 221
30 002120 I Iy 178,960,641.16 2.10
31 688008 TR 178,391,776.16 2.09
32 603369 At 2% 176,820,364.11 2.08
33 600763 R EST 176,447,384.35 2.07

VE: AT S0 B K S A e (A A R LS Se B 5, AN BB R S 9 .

8.4.3 ENREE A S0 K 32 B B RN B A
Bhr. ARt
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DU R A BUE TR B B 6 2022 4F4F AR 7%

19,218,244,872.30

FANBER A (AL A
TR (BRAD) B3

19,575,126,718.17

TE: AT RANBER R RA (RAD ST A S BRI RRAZD) A HE4% S S s 40

AT AN AR LRSS B 3151, ANBREARAS S 9 .

8.5 WIARE G WA RIMERHAS

SRR AR

) 355 i i NRME o B 4 PR E L (%)
1| Exfizs -
2| RATERE -
3| iy .

Horp: BURTES AR -
4 | IfFE -
5 | Ak AR 25 -
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