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(T S A R AR Bl T 2 AL B IR UK o A 4 2 BB T AR5 58 5 BT L T URAT R [k i 32 5
FRIBCER (B AT IR R 27, i T I 1) JFC A A A XU AU T B AMIE S5 R AT A B 5 22 B L B R 7k
FIMIFEE, B 0] BE SRR T E 25 117 3 A 3 (5

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

3

HIENE T SE BT, IEBFFAFERE G RLEEE MBI THR%E. AREN
2 58 Tidk 78 UL
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WSS E PP, W B RCE . RO AHHTIEIE, RSN ek A
(RT3 AU

AT SR AR TR A B 7 B B AR AN S XU . AR B TR AL P RS B8 7 5088 L o <
B 60%-95%; BB AR IR B SRS BE LU BIANEE TS 4 AR BEER 57 1 50%; BN AE 5 H H 24 F1BR
WAR B B A TN H RAES R, B PR FFEL G B 2 H A2 — 4 DL I BUR iz MK T2k &
BPHHER 5%, HPIe M S AT & a7 ORISR RIS o B 5 % H A <
TR PR BB R AT P R E R T

BRAh, AIE G AL G BN RE H O A P A7 IR A S i 12, s s T 2 Mo B ik
X AT WS &, B4E VaR(Value at  Risk)FEARAE RN AT S i PRV FE A A XUz, S T
FE X ST REAT PR ER A% il o

7.4.13.4.3.1 FHARM#E XU O
LA, NRTT

VNN AEER
2022 412 A 31 H 2021 £ 12 A 31 H
b 34 A
TiH
AT [AORaEd
nRE nRME
18 18 E 451
(%) (%)
T oM B — R R 72,188,319.76 86.50 128,927,743.27 92.82
T oG P SR - -
T oG mh B — R 185,049.30 0.22
TSR — S e Em - -
A A e = — BUIE R 52 - -
=ann 72.373.,369.06 86.72 128,927,743.27 92.82

7.4.13.4.3.2 F AR XU BRI BUBAE 2 AT

o TG TN S e g Tk i b A 2 1 (1) A2 )
e Bk IR FEHE LAAME AR T 372 AR A
X PR AR H 3 4 W PR IHE
4K FI2E KU S B[ 25 2] &R (Rf: NRMI6)
AHAR R
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2022 %12 A 31 H

2021 £ 12 A 31 H

WG BIEHE T 5%

WHn#7 5,150,000.00

BEINZ) 5,150,000.00

M ST LRI HE T B 5%

k>4 5,150,000.00

k>4 5,150,000.00

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 72,373,369.06 128,655,870.35
B2 5,504.49
B - 522,192.41

&t 72,373,369.06 129,183,567.25

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 A1t
figr 4 ot JE A T
LIPS 522,192.41 522,192.41
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ELIlIaPS

44,566.01

44,566.01
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FeN
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BEEN

846,019.29

846,019.29

SR
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R
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F=JRIK

et
FH=JRIK

SR
AAG Bl 157
REH

324,901.18

324,901.18

Hr:
TR
RIS B

Bk

324,901.18

324,901.18

T A A
gra e
RIS B
ik O

)

LIRS
AR

522,192.41

522,192.41

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

324,901.18

324,901.18

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 A e EAR S Pt i . BBl S 0 H -

7.4.14.2.3.2 FHEEATTREHANERNFE =ERA RMETERIER

A AR
AN W 2 NAE
VAN
IiH L?;f?ﬁ{ “ K H S E A o JEEMBCEY) | 5ARME
s * fi 2% A
MiE Az PRI 20
gﬁx@% 522.192.41 ?&mﬁﬂﬁéz BUMAZ | 32.15%-178.36% | k%

7.4.14.3 ERFSEKI A AMHETHE R SR TR A B
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T 2022 412 A 31 H,

).

7.4.14.4 RNPAA RMETH R ISR T B AAH < Ui B
ASCAZS FUANAE T 5 0 4 Rl 7 AR A7 5% 2 B 36 N SGRRIURN Ho At 4R 6 57, K TRV 5 A ot

EHMZERN.

7.4.15 H BT HAFM DM & THRR B UL K AR H IR
R B TR H AR S G0 7 B A 25 2 T

I GARFFA AR LA ot B THE R SR BT (2021 £ 12 H 31 H:

§8 WHAAME
8.1 HIRESH=HEHMN
SRR AR
i FH o ob 4 R I L A5
(%)

1 B 4% 5% 72,188,319.76 85.87

Horpre B2 72,188,319.76 85.87
2 ey - )
3 ] 7 AT 7 4% B 185,049.30 0.22

Her: iz 185,049.30 0.22

B SCRFIESR - -

4 R EIE - )
5 S RATAE LR - )
6 e N IR A5 4 il % 7= - )

Horpre SEWr RGN

B A ) )
7 ?Eﬁﬁ'ﬂ AEN TS 11,545,980.13 13.73

it
8 FoAth - 3 55 7 146,349.19 0.17
9 At 84,065,698.38 100.00
e TR IR A I 500 e i 52 G LI B TR I A SUE A 12332369.49 J6, 5 B4 5™

FE LA 14.78%.
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8.2 HIAREATIL A R ERE A S

8.2.1 MEMIAREATILRIFABRERHAS

B .

Ao

(e

&S

o 3 B B LA

(%)

VIS NI NN 4

Rk

il

41,994,142.88

50.32

R 3 T1. R BOK A"
P IA

181,818.00

0.22

I,

ORI

ASHB . B AEATIEELY

| Q| ™| m™

ERRIE V4

SR RS B A
25l

17,679,989.39

SRl

L tta=all.

AL BT 55 iR 55l

RHART FEAEANR 55k

Z |||~ —

IKF S IREE AN L8 it 5 7
I

o

JEE RS AEFRAH A R 55
I

#wE

PAFI 2 TAR

A AR E AR R

»n|  m o<

27
o

it

59,855,950.27

71.72

8.2.2 REWIREATIL G REBEEBR R RERTAS

eS|

~fehrE AR SR

BB EHE L

(%)

FEBAR

12,332,369.49

14.78

A1t 12,332,369.49

14.78
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Fu | mERE | mEsk HR (M) A Sl RS
E LLBI(%)

1 01347 AT e F A 279,000 6,791,308.49 8.14
2 00981 HHC [ B 371,000 5,541,061.00 6.64
3 688111 EAIDIYN 20,292 5,367,031.08 6.43
4 002475 SLARURG 2 105,200 3,340,100.00 4.00
5 002371 Jb77 %4 10,800 2,433,240.00 2.92
6 688047 Je s R R} 25,754 2,200,679.30 2.64
7 002897 BB 35,600 2,092,924.00 2.51
8 600536 [ R A 30,800 1,796,564.00 2.15
9 300438 TS A fE Y 20,350 1,587,096.50 1.90
10 300014 fe. 48R 16,438 1,444,900.20 1.73
11 300674 FERHL 101,800 1,430,290.00 1.71
12 603496 T ARH 91,900 1,397,799.00 1.67
13 300054 SRR 61,700 1,313,593.00 1.57
14 688118 S VIR =P 72,643 1,285,054.67 1.54
15 300693 VRTIN I 23,000 1,248,440.00 1.50
16 603501 FIR Wt 15,108 1,164,675.72 1.40
17 603239 WriTAlE 78,600 1,150,704.00 1.38
18 688008 TR 17,780 1,113,028.00 1.33
19 688041 HEEE 27,069 1,086,008.28 1.30
20 688208 TE @R, 34,219 1,079,609.45 1.29
21 300567 i AL 21,200 1,064,240.00 1.28
22 601138 Tk & Bk 115,600 1,061,208.00 1.27
23 300366 HEERE 109,600 1,054,352.00 1.26
24 300274 FH 't FL R 9,000 1,006,200.00 1.21
25 002459 AP SESG 16,500 991,485.00 1.19
26 688279 W UE R 10,783 928,416.30 1.11
27 300613 & 18,094 907,052.22 1.09
28 300750 ERNER 2,200 865,524.00 1.04
29 688498 TEARFHE 6,630 792,483.90 0.95
30 300782 L 6,740 770,382.00 0.92
31 002903 FIHIE 38,000 759,620.00 0.91
32 300491 HAERHEL 54,500 753,190.00 0.90
33 688223 i BHRE R 49,362 723,153.30 0.87
34 002460 Eriz N4 9,920 689,539.20 0.83
35 688167 YEYERHE 7,230 674,775.90 0.81
36 002851 g &/ N5 25,600 664,576.00 0.80
37 688439 PR RO 5,524 656,693.12 0.79
38 002236 KAy 53,100 600,561.00 0.72
39 603011 G Re 72,200 589,874.00 0.71
40 002368 KA 20,900 587,917.00 0.70
41 688628 lEe 19,723 567,036.25 0.68
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42 300627 AW T 19,200 533,760.00 0.64
43 688368 e S E b 4,775 533,367.50 0.64
44 688258 HoER 12,748 521,393.20 0.62
45 600559 ZHTH 18,300 503,799.00 0.60
46 300323 HEalFe 75,200 485,040.00 0.58
47 002555 —tHEG 23,700 428,970.00 0.51
48 300881 BEER 13,300 426,797.00 0.51
49 002380 bz 2 & 30,200 425,518.00 0.51
50 600586 G iR 46,600 405,886.00 0.49
51 002415 T e A 11,400 395,352.00 0.47
52 688031 EIRHE 4,261 387,751.00 0.46
53 688099 b = 1y 5,464 385,266.64 0.46
54 688120 MR 1,694 380,387.70 0.46
55 301269 HERILK 4,200 378,294.00 0.45
56 688170 18I O 8,011 376,116.45 0.45
57 301208 HHREHE 7,100 361,603.00 0.43
58 688063 IRBERHY 1,138 359,209.70 0.43
59 688201 (ERZ L 6,250 354,875.00 0.43
60 300763 BIRBHL 1,900 342,095.00 0.41
61 300568 YRI5 15,600 331,656.00 0.40
62 300766 & HEF) 30,600 321,300.00 0.39
63 688376 EIRPH 9,551 298,755.28 0.36
64 688622 R EIE: 8,596 279,370.00 0.33
65 688325 FEMI 5,347 217,836.78 0.26
66 301369 BBl R 2,400 216,360.00 0.26
67 688390 ] 72 648 209,362.32 0.25
68 300953 R 2,200 181,830.00 0.22
69 600509 K& REIR 35,100 181,818.00 0.22
70 300102 e O 26,600 168,112.00 0.20
71 688392 Ut HGER 7R 1,006 145,578.26 0.17
72 002444 B AR 2,100 39,858.00 0.05
73 002241 HOR AR 1,600 26,928.00 0.03
74 301117 R 90 7,137.00 0.01
75 301200 PN A E 63 2,469.60 0.00
76 301123 ZERHT 95 2,081.45 0.00

8.4 WMEHABERRAGHERERS)
8.4.1 RiFSEASHE HRIE ST H#E 2% BT 20 & KR
EEEAL: AR

i I3 < B
FPs i S ARG e R ZS IS N o 7 LA
(%)
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1 300274 FH 't FL R 7,833,942.03 5.64
2 002475 SR 7,708,096.50 5.55
3 002371 67741 7,671,751.70 5.52
4 300953 BARHL 7,374,520.60 531
5 300750 TR 6,619,360.09 4.77
6 01347 HEAT 2 Tk 6,408,440.86 4.61
7 002850 BhEF 6,382,784.02 4.60
8 00981 HhC [ B 5,763,140.50 4.15
9 603501 FIR Wt 5,339,016.71 3.84
10 600438 T8 Iy 5,273,953.00 3.80
11 603259 2 A 5,052,457.20 3.64
12 688041 LB 5,004,886.78 3.60
13 688111 EAIIDIYN 4,641,228.55 3.34
14 688298 KITHY) 4,517,491.07 3.25
15 01877 HELAY) 4,161,861.43 3.00
16 688536 T E VA 4,030,150.90 2.90
17 02269 2 A1) 4,028,207.12 2.90
18 688256 FHa 3,976,857.56 2.86
19 002460 b LN 3,928,828.00 2.83
20 002008 N3 3,926,180.00 2.83
21 002415 T e A 3,908,931.00 2.81
22 300769 (YR PN 3,882,576.00 2.80
23 300782 R 3,768,420.00 2.71
24 688063 IRBERHE 3,630,941.19 2.61
25 300613 =4 3,538,857.80 2.55
26 603185 A 3,484,952.80 251
27 00700 i A2 I 3,457,521.40 2.49
28 03690 EH—W 3,307,965.16 2.38
29 603986 Ik 5 Al 3,215,373.00 231
30 688039 HUTRHL 3,077,852.78 2.22
31 002459 YRS 2,970,002.00 2.14
32 300073 LI R 2,961,059.00 2.13

TE: TN SRR SE A G (RAZ AN R LA 351, AHIEM R 5 B

8.4.2 RiFLHEFBEHIMES T 1#E 2% EET 20 B KR EAH
SR NERTIT

o ) Bt
5 Ji AR JiE 244 R A E A S FAEHE A
(%)
1 300750 T AR 12,019,860.84 8.65
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2 603501 FIR o 9,224,404.85 6.64
3 300274 FH 't FL R 8,813,200.36 6.35
4 300613 =8 8,404,751.03 6.05
5 002371 67741 6,718,216.00 4.84
6 688063 IRBERHE 6,544,657.97 471
7 002241 HOR WA 5,876,405.00 423
8 002850 BhEF 5,316,736.00 3.83
9 600438 T8 Iy 5276,247.24 3.80
10 300953 AR 5,254,244.00 3.78
11 300782 LA 5,166,296.28 3.72
12 600745 BB/ A% 57 4,845,903.00 3.49
13 300327 HHEH T 4,817,227.20 3.47
14 603259 2 A 4,657,338.00 3.35
15 03690 EH—-W 4,544,018.73 3.27
16 603986 J& 5 B 4,350,432.60 3.13
17 002036 B L 4,296,198.00 3.09
18 688008 TR 4,247,384.84 3.06
19 002475 ATIN 4,236,114.00 3.05
20 688298 KITHED 4,164,584.60 3.00
21 00981 H s E bR 3,899,801.91 2.81
22 300014 ¢4 Re 3,858,947.16 2.78
23 688039 MR 3,771,899.36 2.72
24 300769 T8 T5 4K 3,755,418.00 2.70
25 02269 ZiHAY) 3,696,906.70 2.66
26 002415 T R A 3,673,736.94 2.64
27 301269 HRILK 3,656,873.28 2.63
28 00700 i A2 I 3,511,839.07 2.53
29 002008 KR 3,459,502.66 2.49
30 688256 FEH4a 3,459,380.58 2.49
31 688521 O R A 3,422,372.58 2.46
32 000792 R A 3,369,125.00 2.43
33 01877 LAY 3,314,633.79 2.39
34 300223 LR E IE 3,286,944.52 2.37
35 688536 T Ef 3,281,460.50 2.36

TE: ANTSE S A0 A% L SR A A RS AN SR DL KD 351, A IEA A 5 B

8.4.3 ENREE A S8 A 2 H B B N B A

. NRMt
SENREERI A (A A 320,789,366.12
SEH B EERRON (38 R 340,368,756.10
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T ATSENBERR A (A SRR R RN (BRED) BV 445 S 32 AT 80

AT AN IR LRSS HED 3051, ANBREARAS 5 9

8.5 HIRE G MM RNMFERAE

EHAL: NRMT
Fr 5 55 dh A AN IE] o < TR E LB (%)

1 [E K i3

2 AT I

3| &b

Horh: BURME SRR

4 A5z 77

5 A A R B 73

6 rh I SR

7 Al AT (AT RS e f5) 185,049.30 0.22
8 [ Ml A7

9 Hopt

10 | &it 185,049.30 0.22

8.6 HIRIEA SME 5 S H 38 HLBIR/NHE R BT T4 B 3R A

SRRAL: NIRRT

b B4 B
7 T 575 44 Fx (i) N R E
E ELB1 (%)
127074 A 2 943 109,767.65 0.13
2 127066 BRI FEAT 649 75,281.65 0.09

8.7 WIRIE A SME G EE T E BN KT R B SCRAES R B R A
AIE AR IR ARFFAT 5™ SCRHIESR

8.8 MEHIREARIME HHESF = HELH K MEFRIT LA SRR A
AFEGEAAR A WIRARFFAT S BB

8.9 JIRIZA SMHE b HeG 7138 LI/ HEA BT LA BUE B 3 B 4
ATE G AR AR R FFATBUER -
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8.10 MEMIRAEEE T IR 5 O
8.10.1 R E IR AE B B BB AR Bk o 4 2 B 4

ARSI AR AR R A B 02

8.10.2 AESHB BRI BEBOR

ARHE R AR MR PR IR, LR EDY A B, Ak S B Tish iy . 2 5 i ek i
R a4,

ARG AE AT AR IA DT BT, 1 S B T 0 R 3 17 37 SRR AT 155 110 4 B RN 28 IR WAL s PR 20 A
WE R B HLLL R EIRE R R (2 LBEHRMEST LB , IRE TR 5 (5L
BT B A RN KBS R B e R B O st L) IR, AL SRR LR & 25 R IR T A
Wi i AT DLRAR IR s M . WS PE . URHRRAE A (B 7K P ) Bl bR AT $ B i Bl 4%,
DA Pt 2R 53 7 21 A ) JR e v KU AL s 1 XU

8.11 MEMRAELSEFZHERBHER S BN HEH
8.11.1 AHEMFRH B HRBUR

RAEARE GRS G, AR ARIs T EY

b
Y

B
8.11.2 R AR AT G B Bt ) B 301 Bt p e A5 25 A 4
A G AR IR RS B T3
8.11.3 A EH G BB PP
T

b=

8.12 HHAAMEME
8.12.1 ARG AN, AFE LTI T ZAUESF M RAT EAR A SR AT IS R E R, A ER
Ll A AT —ENZ R ATFE T IR
8.12.2 AL AT+ 44 IR, AAFAEAL B T8 A 4 R e 46 1 R S P A B
8.12.3 IR HAt % T 7= 4 B
B NRMIT

Fe 45 SR
1 FHARIES 36,905.52
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g RS IR S RIE TR I BT

2022 FEEFE R

JSZUS A

YA S

I GEN

109,443.67

S NUINEVEN

T2

8 HAth

9 &t

146,349.19

8.12.4 JIRFFH KA TH BRI AT # ¥ fiir A 4
AT AR IR AR FFAT b T F B K w] 34 5%

8.12.5 AR A 44 MR A FETIE B2 PR 15 B0 i it B
NI G AR A AR AT+ 42 B AR U B2 PR 0o

§9 ESMBRAEANGEER

9.1 MIARESHBRFE N BEEFANGH

B f

FE N0
N FEANP | PYEAER IR AEs e e N =
By ) o - . .
() Fe L1 S st - 5y
~ %}\ - %)\

L 45 240 L A5
T RS ETR 100.00

2,406 33,319.76 0.00 0.00% | 80,167,350.17
& A %
e R TR 100.00

2,150 11,809.86 0.00 0.00% | 25,391,201.94
&C %
i 100.00
it 4,556 23,169.13 0.00 0.00% | 105,558,552.11 o
0

9.2 IRESEHANKNMWAN RIEFFEAESRIFHR

T H
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FrA AU (6

ok 2 e A A EL ]

S 4 BT Al A B

L RRIRE A

49,664.57
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HARFS LR IEIRA C 0.00 0.00%
&it 49,664.57 0.05%
9.3 HiIRELSEH AN RFEFE AT BRE LS00 & X 8 RS
RANFIEHREN G REFFERP A0 NFFZ ARSI s B=EXEN 0,
AREENREA A ARR M AL EIHEXEA 0,
§10 FRAESLHLTH)
AL Ay

i H

e ILERRIRS A

e L RGIRIR S C

HEEFAMH (2021 43 A 26

275,719,523.10

48,015,087.88

EPRE = A EIIs¥
A
=]

SULSUIAT) <473 AL A

96,451,336.00

27,463,244.32

AR AT 5 I <5 B R 47

9,555,394.93

8,972,665.54

Pol: AR ST e A B [ 4 50

25,839,380.76

11,044,707.92

At A AR AR B A

7]
AR SR 2 e A R

80,167,350.17

25,391,201.94

11.1 EESHFFE AR R

§11 BERXFHER

A A TEEE S i AR N K2 .

112 ZEEEAN. ZEREANLNESTHERNINERATLRS
Lo AR A AL 4 BN R N FAZ T
2022 F 4 A 30 H, ReBEHEARAM T (BRESEFHARAFAXTERGEEESENLE)

WS MAEAE S E AN EFEER.
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e R R IR B RUE TR %

B4 2022 FAEERE

113 PRESEEAN. ZEM. E&REWFHVRL

WE WA T RS S FEE S5 IIFR

137

114 HEEHFIMEHER

AR i 31 PN T e A T SR PR 5

115 AR EHFERE SR ERNERYHESF

x

11.6 NEEHATH KIS THTES P
AR S A AR T R RS O R e T S TR S T
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