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| R AR ek 159,602,346.17 1,344,170,171.
11,184,567,825.57
74

T R PR ARG T LA O e, 4% TS 200 A9 =R E3TE i H BT H 2.

FH5 TR,

7.4.13.4.1.2 XS K EURAE T

T 2022 4F 12 A 31 H, AEESFERZ MG

FOHME o i B I EL B Dy

0.16%(2021 4= 12 J1 31 H: 0.0005%), F LRI KA B x] T A K 44 557 To B K20 (2021 4F

12 431 H: ).

7.4.13.4.2 SNC RS

AN RS A2 45 <t T 2 Fe (B B R B it R AN R AR S i A R e h AUz o AR 3k 42
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FEAANCACIKAAL T (57, DRI AEAR L A AN XS o AR G FA) 3 < BN H XA G2 1)
AN SR BEAT A%

7.4.13.4.2.1 FRIC RS i
Bfr: NRMt
AHAR
2022412 H31H
Wi H
*7t WM
it

e ANRm wEART
PSR B
®re
2% B A Eh R
;% 5t - 94,148,659.57 94,148,659.57
®wreath - 94,148,659.57 94,148,659.57
PSR B
Wilins
ARG - - .
B mERS
TE XU it 1 4 - 94,148,659.57 94,148,659.57
i

LR
2021412 H31H
WiH
*£7t Wwm
it

e ART EART
PSR B
e
N J V2 AN =11 /e
;% P 5Y - 200,279,990.96 200,279,990.96
Breatt - 200,279,990.96 200,279,990.96
CAAR T B
ik
e - - -
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wre RS
RS Wil T 35+ - 200,279,990.96 200,279,990.96
M

7.4.13.4.2.2 AN RS FIRBURRE 23 B
53%s BRIC R LA HoAth T 348 S R AR AR

X P A e H 2 4 P 1 E
oA (A NRMo)
AH 2 UG 25 & 11 AR 5 PN e S AR
AT
2022 412 A 31 H 2021 4F 12 A 31 H
WX AR TTHE 5% H9IN% 4,710,000.00 | HEhn%y 10,010,000.00
AR AR MIZAE 5% T/ %) 4,710,000.00 k> #%3 10,010,000.00

7.4.13.4.3 FAMHE KK

AT A DRI 2 i i 4 T R 4 T L 1 2 Fo A (B B A SR I 4 T 1 R Bk T 3 R SR R UM T 3R LA
(RT3 ks R R AR B T R A BBl I UK o AR 4 2 B B IR S5 28 5 BT b Tl SR AT IR R L T 3558 5
(RSN, T T G At AR IR SR T BEAMUE S AT T4 1 B 478 o R ik 00 )
AT B SRR THIE 27 117 7 B AU B (R R

A E SN ENE TSR T, RE<A B Ml i B g &)
RN o TR T AT A K R A PR EE AT T, LA TR X SRR SRR LB, X AT ML K R
AR R B AT, PR AT ARy BB EHobws 3 B ANUE R ¥ 52 PR 2T e & AT
St b A F AT, I A (SRS I Y E N H AR AT BRI N2 R A B S AR B A
AV HEAT AR AHE S A S HE R WIS A W O E ( ARAE, GFRTE . BEECE
BBTHABATAEIE, RF BRIl R A A A A% KUK .

A J G R 5 TR AL 1R 3 B B A S AN A IR o ARk 48 B 4 4 o i 4 0 LU 191 DA B 4
[¥) 60%-95%, F&rpHs OB bR ) ISR 42 58 LU AR 1 A 0 SR W P2 1K) 50%:  BEANAE 5 H H & AEHBR
P B & 20 BN S ARAE & IR s B4 AR B4 B B30T H A —4E DA IV BUR R AME T35 4
WPEEN 5%, HhIEAEE ST &MAE. fAHESRMPNBORHRS: BRI LIt & mt
T EL A LA BRI B B LA P R AT

BEAh, ARG REE SR IR HOW A S TR IIES IR e 1, e S H 2 phoe BT i
Xt G AT G B, 4% VaR(Value at Risk)F bR SR MK AR e £ T I (078 CE AN G IRy, B it T
S M of AR HEAT PR R A2 1 o
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7.4.13.4.3.1 FHARM#E X O
LA, NRTT

AR AR
2022412 A 31 H 2021 £ 12 A 31 H
TiH
o 34 WP H7 3 4 T PR
N R E AN RE
B (%) fE LB (%)
628,613,591 1,254,695,019.
TG MG v e — IR R 94.20 93.34
49 15
R X A R 5 g1 -
1,057,564.0
T oM e T T — R R 0.16
3
THMWEERr — e Em K
%
ATAE G T P — BLIE ¥ 5% -
629,671,155 1,254,695,019.
ann 94.36 93.34
52 15

7.4.13.4.3.2 FARANHE XU BRI BUBAE 2 AT
585 Bk £ L B R v LA AN G He At 117 3728 B AR AR

PR U R H A A B IHE
M ER (A AR
AH 2 XU AR & 1 AR ) A AR
i
2022 4£ 12 H 31 H 2021 £ 12 H 31 H
b g b E BT 5% %y 41,720,000.00 N4 78,740,000.00
G T P 5% /0% 41,720,000.00 /0% 78,740,000.00

7.4.14 A foiE
7.4.14.1 &R THA R ETFERTE
ANFHET A RATRZE R, BxF A SOOME TR R 5 AT B SN TR I BRI

JEIRRGE -

BRI MRS B G TR ER T4 R 2 R B AR
BRI BRER R AN ELAMH O 5877 B0 f57 BB BRI B2 UL R R s A A
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R AT PR B AN AT VS N .
7.4.14.2 FEKUARMEHERNSRM TR
7.4.14.2.1 FEREMTEKA RMME

Bz NRM
\ A LAREER
AN RMHETHE S R AR K E IR
2022 4 12 H 31 H 2021 4E 12 A 31 H

FH—JEIR 628,689,620.08 1,252,516,287.02
EJEIR - 12,504.49
=Y/ 981,535.44 2,173,227.64

&it 629,671,155.52 1,254,702,019.15

7.4.14.2.2 ARWEFTEE R E KRS
A4 LSRR 2 IR 2 I IR AR H ORI S 2 R 2 T 45 (R A

X FAUESF A 5 i BT BCEE A5, 35 ML KT  . A2 5 ANE R (B AR BKERIZ N 22 5
AEER) BB TARAIFRATEN DL, AR S A TEMH 225 WE TR H IR 525 A i kY]
1] S BB S TRLREAH SG BER AN 23 B A R AN S — 200 FAR I At (0 B vh R A T I N
X T2 OB R RE, B 2 AH R SR AT 1 SO B N R B — 2 GE 2 2 = JR K

7.4.14.2.3 EZERA RN EKBRZIHNBEN
7.4.14.2.3.1 BE=ZEIRA RN ERBKLRZINEH

Bhr: ARt
T H A
20224 1 H 1 HE20224 12 A31 H
K Gy M A g e it
figr 4 ot J R T

LIPS - 2,173,227.64 2,173,227.64

4R S - 1,229,906.00 1,229,906.00
=P
/4
i
LN
F=EIR

Mg%ﬁ 7,376,750.76 7,376,750.76
F=EIR
=L

ZFS S - 4,955,152.56 4,955,152.56
KB
Hrr:

, e 4,955,152.56 4,955,152.56
T A4
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L RS P AR A IR S ROUE SR 4R B & 2022 SF AR AR

IERIES=1)
Bk

AR A
graliat
IRRIESRE)
Bk &

1)

LIRS
AR

981,535.44

981,535.44

LIRS
(EERRERi
BRI
BRI
A
P AR
SKIANG
BARR T
A2 5]
N IehHE
AR )15

88,134.07

88,134.07

i H

A T EE A IR
2021 45 1 H 1 H#E 2021 412 H 31 H

AT oy P R

TR BB

IR

LIPS

2,145,169.74

2,145,169.74

=4
/4
5

LZIN
FH=JRIK

e
FE=RIR

=4
GEEE
KA

28,057.90

28,057.90

Horp
TS
IRRIESE

Bk

28,057.90

28,057.90

T At

gra et
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RO Bk
Bk
1)

LIRS

N 2,173,227.64 2,173,227.64
RN

LEPN
UBESRERIY]
EEEIX
SR
A
EREEN - 911,402.96 911,402.96
SEHLA 1S
BRI
AR F)
N e
AR Z) 4 2

e T20228 12031 H, AREFA =2 RIS S SR 0 BINIE YR58 5 B b 58 S B
PRAESHIN B ERAR E  T20224F 1, AFE GG =R I 5Z 5y < i 9 7 25 BRS04 AT I
A 5 R BB

TS G AR B R T AR R B A e AR s Pt et . BRI 0 H .

7.4.14.2.3.2 FHEBEBBERNT]RZMANERE =ERARMETERFER

BeAL: AR
ANA] A NAB
H VAN 74N
mg | "H;'jgm” KRR A . VEEIACEY) | 5 b
& Z IR &
25 37 =2 [ S A AR RR AT 20 1
gﬁxWh 981,535.44 $ﬁhﬁﬂﬁ£g FUEIZ | 23.19%-247.56% | ks
ANET W % N
i=s I\
I H LiEEA FKH S E A 7% JEMACEYY | 52X A
g il 2 % F
T 52 R A% SEIIAN R AL - 29.27%-
T HAY P {4 .
- 2,173,227.64 gy T Bh % 244.42% AR

7.4.14.3 FERRERII LA R ETHE ISR TR KU

T 2022 12 A 31 H, AEERFEIERFSEM LA RMETEMERT (2021 4 12 A 31 H:
7).
7.4.14.4 ALLA A ETTH B ERE TR #A <UL 3

SRR e - 0 < A 7 R A7 05 G RSO A G 7, KT 5 A Se i

EHMZERN.
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7.4.15 B THEBA P& THRE T E U H ) HAARE IR
B P UG H A KL 4 T 75 B U B ) HoAth B BT

§8 BRAGHRE

8.1 IREEFHEHR
EHAL: NRMT
ok 3 4 B A EL A5

¥ 5 i H &5
(%)
1 [ETES ay 628,613,591.49 93.49
Horpe 5 628,613,591.49 93.49
2 Bt - -
3 li] 5 WL s F5 % 1,057,564.03 0.16
Hr: iz 1,057,564.03 0.16
B SCRRIE SR - -
4 DAk ol ik driy - -
5 ST A AL - -
6 BN IR B < i B - -
Forpre SEWRr = R R SN
B S ) )
7 ?Eﬁﬁ%ﬁn%ﬁ%ﬁéé 42,142,928.35 6.27
it
8 At 25 T 5% 585,981.76 0.09
9 &t 672,400,065.63 100.00

TE: ANHE GBI P B AT S WL BB A S BN 94,148,659.57 AR, 5 BRI EL

51 14.11%.

8.2 HIREATIL A R ERE A S
8.2.1 |EHIRIEAT I RN B ERRAE
SRR AR
o B B R EL A
(%)

(v Ak S5 ~RHE

A AL MR B, sk 6,235,160.00 0.93
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L RS P AR A IR S ROUE SR 4R B & 2022 SF AR AR

KA.

il

401,602,785.52

60.18

LA N 78 NI /S W& N Y |
Al

es}

Y.

s

R AN

14,379.04

0.00

LB A REAIEEY

46,393,745.14

6.95

T Q@

ERCRIEV 4

B R RS S BRIk
55k

5,953,894.72

0.89

Stz

24,851,243.73

3.72

Dt all.

AL BT AR 55 iR 55l

16,850,458.74

2.53

FHFERE R A A MRS

19,553,168.58

2.93

KA ISR 2 S i

o| z| £

JERARSS  ASERAI I Al AR 55l

oA

PARMS T AE

13,010,096.45

A e

A AR E AR

A
ZiE

it

534,464,931.92

80.09

8.2.2 HEWARETIARIBREREREREAS

eS|

NfeAME AR

o < R AR L A

(%)

REVH

11,812,155.84

1.77

Tk

369,313.55

0.06

AF H A5 b

32,843,204.50

4.92

H 1 9 dh

1,364,380.60

0.20

o7 IR it

18,986,753.09

2.85

FEHEOR

16,705,292.39

2.50

A AR 55

2,476,323.09

0.37

5 1

9,591,236.51

1.44

it

94,148,659.57

14.11
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8.3 BRI A RME HEE T HE BN KT B B B B 4
A NIRRT

o Bk 4 T 1
e | REA i AR HE (k) AVIIKIED
B ELB1(%)

1 600519 TG 19,700 34,021,900.00 5.10
2 600233 [FpGiRSEH 1,320,600 26,530,854.00 3.98
3 603369 Atk 519,567 26,445,960.30 3.96
4 300777 Rk 528,500 25,975,775.00 3.89
5 688295 Hh A 549,343 23,715,137.31 3.55
6 300347 IR 179,400 18,801,120.00 2.82
6 03347 RIGEZ 41,500 3,343,777.59 0.50
7 002352 Ji =42 343,049 19,814,510.24 2.97
8 03690 EH—W 112,600 17,571,710.69 2.63
9 600031 =—®ET 1,108,900 17,520,620.00 2.63
10 300623 FETET 812,500 16,753,750.00 251
11 02013 ik SR 4 ] 2,808,000 16,705,292.39 2.50
12 688122 PE R 174,248 16,499,543.12 2.47
13 688301 ZE S RHE 33,783 15,468,560.04 2.32
14 000333 EMEEH 297,117 15,390,660.60 2.31
15 688269 LT 177,837 15,258,414.60 2.29
16 002049 OLHE T 106,960 14,099,467.20 2.11
17 300015 IR IRFL 418,735 13,010,096.45 1.95
18 00883 H ] Y A I 1,325,000 11,812,155.84 1.77
19 688019 R 65,176 11,731,680.00 1.76
20 300911 fC. % R 253,274 11,686,062.36 1.75
21 002385 Kbk 1,286,000 11,445,400.00 1.72
22 06862 T ICH 562,000 11,245,197.38 1.69
23 601318 Hh [P 22 232,100 10,908,700.00 1.63
24 002179 HLG 177,300 10,240,848.00 1.53
25 605123 R 74,601 9,914,472.90 1.49
26 688639 1EfE W) 62,970 9,776,092.50 1.47
27 002027 AN 1,450,200 9,687,336.00 1.45
28 01209 T RATE 270,800 9,591,236.51 1.44
29 000651 ALk 293,000 9,469,760.00 1.42
30 02252 AN — B 328,500 9,331,366.40 1.40
31 688212 WAL B 124,072 8,125,475.28 1.22
32 600276 fE Fify 5 24 196,400 7,567,292.00 1.13
33 601888 Hh [ A A 33,158 7,163,122.74 1.07
34 688050 ZHEST 30,954 7,141,087.80 1.07
35 688503 RAKL KL 47,576 7,094,057.36 1.06
36 601319 R 1,313,500 6,856,470.00 1.03
37 688008 TR 109,319 6,843,369.40 1.03
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600036 FARRAT 182,300 6,792,498.00 1.02
688200 EA e 23,600 6,524,692.00 0.98
688329 VR 170,749 6,507,244.39 0.98
301367 R EA 4 29,500 6,477,315.00 0.97
000998 FEF ikt 388,000 6,235,160.00 0.93
002415 RS ) 144,620 5,015,421.60 0.75
603712 +—= 133,100 4,647,852.00 0.70
300896 TR 7,900 4,474,165.00 0.67
688677 NEZ S DI 39,102 4,418,526.00 0.66
603986 JK 2 B 42,355 4,340,116.85 0.65
600206 B 298,500 3,832,740.00 0.57
688111 ERIDIYN 14,490 3,832,460.10 0.57
02269 ZiEAY) 67,500 3,608,699.14 0.54
02020 LN 39,200 3,582,155.62 0.54
688187 AR 61,408 3,351,034.56 0.50
001322 il 165,295 2,512,484.00 0.38
00700 s TR ik 8,300 2,476,323.09 0.37
300760 LG EST 7,400 2,338,178.00 0.35
688041 G 43,713 1,753,765.56 0.26
688188 Rt 7,428 1,612,470.24 0.24
00013 Mgy 67,500 1,447,097.40 0.22
300782 LA 12,100 1,383,030.00 0.21
00291 He i RELRY 28,000 1,364,380.60 0.20
688596 IEWLRH 33,652 1,142,485.40 0.17
688798 AT 11,697 1,117,414.41 0.17
605499 RISk 5,600 996,240.00 0.15
300327 HH T 25,500 901,935.00 0.14
688286 O A 16,137 795,554.10 0.12
301257 W 14,500 694,840.00 0.10
02500 AR —B 51,000 649,639.54 0.10
688722 I 2 35,340 638,240.40 0.10
688141 ANErE 13,419 637,402.50 0.10
688120 HEIE R 2,763 620,431.65 0.09
02160 OIEEST— B 260,000 606,173.02 0.09
300806 e 5 23,800 558,110.00 0.08
688075 ZIAY) 6,182 521,142.60 0.08
09658 R [ PR 49,600 440,403.55 0.07
301308 Y4 6,293 369,737.34 0.06
03808 [ H R 38,000 369,313.55 0.06
688409 Rl 3,293 356,006.23 0.05
688786 i 22 bt 7,584 314,508.48 0.05
688351 o FELAE B 10,946 271,022.96 0.04
688061 NGRS 2,780 259,513.00 0.04
688246 N IESY: 7,719 226,243.89 0.03
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82 688275 il e 1,219 213,507.85 0.03
83 002142 TUHRIT 6,503 211,022.35 0.03
84 301356 R AR 4,660 210,263.86 0.03
85 688459 NGRS 17,259 156,366.54 0.02
86 000661 K = 900 149,805.00 0.02
87 688084 i i R 1,875 140,118.75 0.02
88 301280 BRIAFH 2,783 132,065.20 0.02
89 688035 IR 2,471 127,528.31 0.02
90 688102 W A4 6,030 99,434.70 0.01
91 301265 IR 8,181 99,226.62 0.01
92 688420 LR 2,408 98,294.56 0.01
93 688143 K 1,938 90,349.56 0.01
94 688252 RAAR 5,201 87,220.77 0.01
95 688115 JEARTS 2,153 83,428.75 0.01
96 601136 R 4,739 82,553.38 0.01
97 688416 TE R 7y 2,147 81,607.47 0.01
98 301398 IR 2,549 78,837.80 0.01
99 001301 i KR 1,164 68,722.56 0.01
100 688210 NI 3,105 68,527.35 0.01
101 301269 HERILR 762 67,010.28 0.01
102 301368 FILR 3,368 66,558.14 0.01
103 301095 A 629 54,402.21 0.01
104 688107 GEEPHE 746 47,893.20 0.01
105 301327 K HRe 242 42,826.74 0.01
106 601022 T 1,983 26,770.50 0.00
107 301195 JeEg R 330 24,103.20 0.00
108 301330 R AR 694 21,729.14 0.00
109 603209 PLIE Ay 595 21,610.40 0.00
110 301152 KATHLRE 433 20,195.12 0.00
111 301096 HgEZ 272 18,580.32 0.00
112 301171 DRRT 985 17,454.20 0.00
113 301363 EU ST 445 16,843.25 0.00
114 301115 RN 685 16,467.40 0.00
115 603051 JE LA 272 16,295.52 0.00
116 301296 HEFE 1,042 15,525.80 0.00
117 301235 HEREEST 418 14,951.86 0.00
118 301328 iR 191 14,699.36 0.00
119 301121 KT 290 14,433.30 0.00
120 001298 U Bar 403 14,379.04 0.00
121 301339 BATE 913 14,233.67 0.00
122 301377 SmRE R 770 13,575.10 0.00
123 301338 JUAEAEHL 257 12,590.43 0.00
124 001256 I MR 474 12,390.36 0.00
125 001333 ANy 426 12,332.70 0.00
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126 301366 — R 268 12,084.12 0.00
127 301290 RERIT 330 11,592.90 0.00
128 301132 IR 468 11,456.64 0.00
129 301277 BOR 439 11,317.42 0.00
130 301361 R 517 10,836.32 0.00
131 301193 FIERFHE 297 9,833.67 0.00
132 603182 FEAEN 546 9,778.86 0.00
133 301176 RZEH 544 9,188.16 0.00
134 301318 Y i1l 206 8,598.44 0.00
135 603259 24 B el 7,209.00 0.00
136 301313 AR ZEE Vgl 247 7,197.58 0.00
137 301285 5 HIA 565 7,119.00 0.00
138 301388 kR HS 292 6,307.20 0.00
139 301319 MEREE 115 6,126.05 0.00
140 301270 DA AR 210 5,957.70 0.00
141 301316 E NN i} 359 5,140.88 0.00
142 09618 HARER—SW 3,737.26 0.00
143 688082 R 878.90 0.00

8.4 MEHABERHRAGTHERLRS)
8.4.1 RIFSEASHUE HIHIE S 7™ 15H 2% BURT 20 4 B B4

EHeAL: NRMT

5 ) 4 B A
=2 JBE A JiE S A4 R A R EN SR
Eel (%)

1 000333 ELOESYE| 73,616,704.57 5.48
2 300759 R A 49,612,465.09 3.69
3 603369 Atk 42,479,819.35 3.16
4 300347 ISR 24 41,657,550.78 3.10
5 002812 BAER A 40,683,550.80 3.03
6 600519 PivMiE e 37,391,347.00 2.78
7 600123 2R 33,376,475.00 2.48
8 002120 FIE A 32,084,905.26 2.39
9 300015 IR IR R 31,330,694.25 2.33
10 688008 TR 31,048,710.47 2.31
11 300777 HET R 30,992,074.37 231
12 600009 N 30,389,953.00 2.26
13 600233 [63] 368 ek 126 29,289,919.01 2.18
14 601319 N R 29,195,095.00 2.17
15 01024 RF—W 24,777,177.34 1.84
16 600763 JEKERIT 24,270,953.54 1.81
17 600985 HEAEA Y 23,893,612.24 1.78
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18 688295 o 23,722,435.30 1.76
19 688301 53R 23,720,297.69 1.76
20 603501 FHIR A 21,440,869.20 1.60

TE: AR SRN I TS AT il (A A IR LS8 ) 3051, ANB B AR 5 9

8.4.2 RTH3E H SHUE I HIFIH & B 1#E 2% BRAT 20 & KRR 140
S AR

o B 4 0% P A
5 JiE AR Ji% S A4 PR AR R &
Hefl (%)

1 601888 [ A 110,052,327.09 8.19
2 000568 PN EE 92,065,277.96 6.85
3 600519 DivMiE e 83,947,609.00 6.25
4 002142 TURAT 77,148,029.27 5.74
5 300760 LR EST 64,284,947.98 4.78
6 002415 T e A 63,885,129.00 4.75
7 603259 2 A 63,628,778.37 4.73
8 01209 T R AT 56,800,883.59 4.23
9 688200 Al 4% 56,001,175.66 4.17
10 603501 FIR o 54,477,960.89 4.05
11 603986 Jk & G 51,725,558.97 3.85
12 600009 gL 49,721,527.00 3.70
13 00700 s TR ik 48,427,028.16 3.60
14 000333 F MM 47,815,642.00 3.56
15 002812 B AN 46,888,673.68 3.49
16 300759 RESA AR 46,325,498.24 3.45
17 600123 2AERHY 43,033,349.48 3.20
18 300015 IR IR R 42,404,516.30 3.15
19 03690 EH—W 34,901,970.54 2.60
20 688111 EAIIDIY/N 33,926,157.00 2.52
21 688677 MG 29,767,165.28 2.21
22 600809 Ly v 3V 28,283,787.67 2.10
23 600985 HEAE M 26,912,803.11 2.00
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