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S5, B OREE AR R I8 B B AN 7 A A H AT AR EL R i AT AR B

RIS, AR 1) 2 <oy NGB I 5 B0 O (R 52 2 (R BT H 558 5 0 TR T s 4% 27 i
JFNRE 52 5 36 T AW 55 IR - B2 A E 3 AT AP /KPS A7 0 E A R & 57 R O HE N B, DA
XoF AN TR AR 52 2 ot T ST 58 5y B0 RE A B I EAT B0 28 R R Sl e ™ M B A R < R I ] W A 5 A B
YRR AN AZ G0 TRy o BeAh, ARG B 8 BN S 1 30 [ A8 5 S 440 A Bt B2 AR AR o 417
fib FX) B8 A RE SR KT 5 S 0 i i 1) DU ER B0 55 1B AR 3l DU DR 191 i 4 4 SR BT B2
By IFAE S AT GRS B i S BEIE I 2 D€ I HA SR O3 5y 3t T OT et (Bl M52 vk, AT %
SRR R B EOR S A G R 20 5E (IR BV AR RF 2

7.4.13.4 T XK
737 AU A2 6 5 4 T R 4 T EL A0 SR SR SR B 4 378 5 DR BT Ak T 3 %2R0 TR 2R AR B
RAEDEEN AR, ELFERIZR AR AR RS AL AR AN A% RS o

7.4.13.4.1 FIRRE

)25 IR A 4 4 TR 1 2 o A A SR I 40 52 T ) 3 AR Bl i R A s R o R A
N b TR YT o T T A R BT S BN RNME TR RS, iR sl AR S T RIS
i A Ao S 300 I 2 SRR T 17 3 3 A I o5 SRS R < A 2 ML 1) XU

e G 1 < TN S SR A < T W (R R R ok AT W, I R R B AL A
A5 J7 e bR R R R R AT A
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ARFEGRFAT SR IR 2 SR 3 7 Mgl 0 A THE,  BRIIEASE S I KBS S I <
TEAEARKREE LS T A R A . AT G A IR SR G 587 1 ZONIRITAF AR S5

& FHRIRES . BUFHRTE . SKNRE SR 5 AR

7.4.13.4.1.1 FZ R0

dp /5
K

A Nt
AR
2022 £ 12 A 31 14PN 1-5 48 58P E MR &t
H
e
AT 5,646,497.18 1 5,646,497.18
i R S 146,606.62 1 146,606.62
FHRES 48,686.60) - 48,686.60)
N e 1,003,655,694.
Rt 53,095,259.92 950,560,434.40) 1
SEN IR SRl
E e 7,004,041.19 1 7.004,041.19
ST R - 16,768,391.23| 16,768,391.23
Mgl - 5,267.37 5,267.37
I AL R A 3R - 485.424.09  485,424.09
HoAh B 7= - 15,490.90) 15,490.90)
Bt 65,941,091.51 967,835,007.99]1,033,776,099.
50|
Uik
T HAME R - . _
2 Sy G b A i - - -
Cigasent= it - - -
S H (0] ) 4 i %
FEER
M B - - -
AT IBE [A] 2% . 6,077,658.65| 6,077,658.65
A FE N FI T - 291,312.41  291,312.41
AR B - 119,203.42]  119,203.42
A4 A 45 2 - - -
A Ft 7 - . _
NAS R - - -
I ZE BT 15 B A1 A5t - - -
HoAth A7 457 - 201,000.00,  201,000.00
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ittt - - 6,689,174.48 6,689,174.48
| R U ek 65,941,091.51 1 961,145,833.51/1,027,086,925.
02
FEER
2021 4£ 12 A 31 14PN 1-5 4F SEMUE AR At
H
wre
AT 76,864,665.34 - - 76,864,665.34
N e 1,893,325,844.
T o V&R e 70,079,000.00) 1 1,823,246,844.96 o
NS - 1 41,694,821.95| 41,694,821.95
Mgl - - 1.41 1.41
I IR R A 3R - - 121,058.52]  121,058.52
HoAh % 7= - - 1,152,615.43 1,152,615.43
BTt 146,943,665.34 1,866,215,342.272,013,159,007.
61
1 5t
E ISR - i } _
L et i - - - -
et ikt - - - -
S HY (9] ) 4 i 5
FEER )
NATE B - i - _
VAT TE [B] 3R - 4 10,219,109.13 |10,219,109.13
INERE=EL PN e - 1 469,964.53 469,964.53
MATHERE B - 1 238,922.77 238,922.77
A R 4% - . - -
N AZ R B - . - il
NAS A - - - -
B AE FT A5 AL 61 A5 - - - -
HoAth A7 £33 - 4 215,000.00 215,000.00
ittt - 1 11,142,996.43| 11,142,996.43
M| ZR UK Bk 146,943,665.34 2,002,016,011.
4 1,855,072,345.84
18
VE: RBPFIRNAZEES R K OGRIKENE, % IR A 20000 R 23R 555 e 4 H 580383 H 3,

BET LUK,
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7.4.13.4.1.2 P2 KIBURYE AT

T 2022912 H 31 H, KREEERAA I3 5 ERDF RGN FOME 5 5415 587 10 Ll
5.17%(2021 12 H 31 H: 3.50%), KR AR B0 T AR 49 55 ™ To BRI (2021 4F 12
H31H: [,

7.4.13.4.2 SN XS
AN ARG A2 48 4k T 5 12 So (i 3R R I 490 B RNV R AR B e AL 9 s i ARG . A FE 4
HIRTA %72 e B AN R b, R T 3 KA XU

7.4.13.4.3 FHARYHE X

A A A% PSS 2 i i < BT B T 1) 2 SO B B SR B B B R B i 4 R 28 A AN 22 B A
() T 3 104 DR 3R AR B R A e Bl A KR o A i 4 3 AR B 14 o [ E M S VA M SR A I A T 35
M EOH. USR5 P b7 s ARAT 18] R T35 55 (0 B SR 5, T TR W P A A X6 e
TEANIESR RAT FARE G2 E G DB R F UM, 0] RE RV T-IE 7 7 4 B Ak B i 52

RIS RS IATEM AV B R H A IR, @I 2 WA G BRI AT, 4
ST IAT B, O B BB A SR IR s IS SAMIE S5 1R G 23 BT B 43 #T
e PRAG G H 4 B R 20 2 VO R B B8 R REEA T e . AR S O BE B H A 485 5 25 0L B O 3R 55 14
B, WS BUTICE . BTG HHTIBIE, RIS AR KU

AT SRR A B B BRI AR S UG . AR <5 80% LA b R G 587 % B THE SR 4% R
Hegg, AR TR R G AR GONTRE bl 2k S (75 7 i Y1 BTk AN BE 6 ETF) S5 A

FIEL B & T AN B 57 1 30%, Bl s @ HE —SF N B GER MK T2 & 5 1 E K
5%, HPUEAOEEFE L. FHRES LNV IR 0o, ARG RS A H
XA G P RFAT KRR R St A%, € i T 2 Fog B i S b AT WU e B, 09

VaR(Value at Risk)35 b5 AT AR i < 10 Wi (K098 CE AN AR XU, B IS 1t tep XU 3R AT BR B A 251 o

7.4.13.4.3.1 FHARM R O
LA, NRTT

ARHIR FEER
2022 £ 12 A 31 H 2021 £ 12 A 31 H
i
b 34 o
NRME N RE
AgaE YRR
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{8 EL 41 {8 EL 451
(%) (%)
5 Ty V4 Rl 77 — I SRR R -
B R o SR S i 950,560,434.40 92.55 | 1,823,246,844.96 91.07
Ao MR — SRR -
HTA G R % 7= — BUIE# 5% -
&t 950,560,434.40 92.55 | 1,823,246,844.96 91.07

7.4.13.4.3.2 F AN A% XU B BURAE 5T

E323

Bl & EL R HE DLAM ) oA T 3728 B R AN AR

x5 B AR H A < B E Y
WA (A AT

IS4
W

FH R A 22 5 (1 A2 3
ot

AR

2022412 A 31 H

AR
2021 £ 12 A 31 H

A ST HE T 5%

W% 46,810,000.00

HAHN%] 110,010,000.00

b g LR R vE T B 5%

/%) 46,810,000.00

Jek/> %3 110,010,000.00

7.4.14 A RME
7.4.14.1 SR TEA RN ETFERTE

NFOMETH RS RITRIZ I XA et ETHE BRI 5 R A E 2SO A E TR 1 ik

JERYRGE -

IRk MR B B R ER T4 R 2 R B AR
BRI BRES — R N AEL AT O 587 B 5 L HR BR) B UL R R A
=R ARRBE B AN AT LS\ EL

7.4.14.2 FEKUARNMETENSR TR

7.4.14.2.1 FREREMTEKARNE

A NRMIT

W Fe B TS R R H R IR

AR

2022 412 A 31 H

BEEER

2021 4£ 12 A 31 H

E—ER 950,560,434.40 1,823,246,844.96
FHJEIR 53,095,259.92 70,079,000.00
B=E
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it |

1,003,655,694.32 |

1,893,325,844.96 |

7.4.14.2.2 ARWEFTEE R E KRS

AR DL B 2R U ) e e ) S0 R A H O BN S J= R TR B 4B (e

AT A e A AT LU SRR A ) DAY SR BT 2 0 et TR A SR BT s JE R R A B

KAZH).

7.4.14.3 K UA RMETHR ISR T B3

T 2022 12 A 31 H, AEERFFEIERFEM LA RMET RS

[&]).

7.4.14.4 AUA R ETT B SR TR
AL Fe AN AR T 5 1) 4 Rl 7 R 67 45 3 A5 I YSC K TR A 4

EMZERA.

7.4.15 A BT BB T SRR R B U B B H b B
B BT TR H ARSI 7l B 0 3 A 2 I

Ah%E (2021 4F 12 A 31 H:

AT, JLIKEME S 2 et

§8 WHEHAGHRE
8.1 HIREEH=HEHN
GEif: NRmoo
o S o o 4 B ) LA
(%)
1 B2 4% Bt
Hrre JRE
2 R 950,560,434.40 91.95
3 fit] 5 WA 2l $E TR 53,095,259.92 5.14
Hr: fiige 53,095,259.92 5.14
B SRR
4 Dk ol kb ariy
5 S AT SR
6 SENIR G G Rl 5t 7 7,004,041.19 0.68
e SERr = R R SN
bEg-E EM\-‘F
7 BATHEFNGE & &5 5,793,103.80 0.56
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it
8 HoAth 25 T % 7= 17,323,260.19 1.68
9 &t 1,033,776,099.50 100.00
8.2 HiREATW AR ERTRAHS
AFE G AR AR FFA I
8.3 HARIEA UM E 5 EE = 1 E LI K /INEE T 1 B IR 28 % I 40
AFE G AR A RFIA M R .
8.4 WMEMNMERTHAMEKRTY)
8.4.1 RIFEANEEE B HNIEES T =1#E 2% 3R 20 B IR EHA
ISR IR EANN .
8.4.2 RIFEHEFE B HNIEES T = 1#E 2% 3R 20 B IR EHA
AFEE AR AR H .
8.4.3 BRI BA BB K SE H IR IO B8R
AFEE AR AR EANZ K.
8.5 HWiRIEMSF AT ROMBFREAHE
EHiAL: NRMG
75 5 i Fh N RE i1 3 4 B PR B LE I (%)
1 [ K i 75 2,329,533.89 0.23
2 Y47 TEHE
3 SR r 50,765,726.03 4.94
Hrr: BURME £ 50,765,726.03 4.94
4 g5
5 Al K 3 R
6 A S
7 AIEEAR (Al RZ Hfst)
8 [i] Ml A F
9 HAth

63 1L 79 T




e fafd e B s — R a RS B U 4 th B 4 (FOF)2022 F4F il F5

10 it 53,095,259.92

5.17

8.6 WK~ RME HES T HE IR/ HE R BT L4 RS 3R

EHEAL: NRMT

5 5 . 4 P 1
e e daw %2R i (3 Nl .
fE L1 (%)
1 220401 22 K% 01 500,000 50,765,726.03 4.94
2 019674 22 [E 1% 09 23,000 2,329,533.89 0.23

8.7 BARIELA RME 5B 1B LI NEF KITE 3B 7= SCRAES B3 A 4
AT G AR WIRARFFA 507 SCHRALESR -

8.8 MEHIREA RME HEESF = FELEI R/ PHFHAT LA RSB RE A
ARG AWM WRARFFA St & RBLE

8.9 HIRIZA M E ST = B E I R/ HER BT T BUE 3% B 4
AT GAMR R ARFFABOESRH -

8.10 MEMARAZESH B IR 5 FHL U A
8.10.1 fREHIRAES BB KIBHR I Tt QA28 B 4

AR AR IARORF5 AT I A 301 B

8.10.2 AEEH A B BEEOR
Tco

8.11 MEMRAES BRI E GRS E R LA
8.11.1 AHEMRPH B HEBOR

o

8.11.2 REHIRATE S BB EH MR S5 22 B 40
ARBE G AR AR ARFFA E BT I

8.11.3 A< [ fi B BR 4 B PPAT
o
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8.12 AMEHIRBEEEH I

8.12.1 MEHIRIEA RME HE ST 5E B/ EF KR SR A

e REBETES
o FENH | AnmmE | T | AR
Fa | ZEeM | ZEELK | BEFR B FEEHE o
(1) (Jt) B1) N T
0
B
S ED
. E2SEiv 89,570,25 | 99,136,36
1 003847 | fiigz kit ’?/j 7 9.65% &
&= 921 2.89
A
M2z i fi
1-3 YR 62,899,68 | 64,459.59
2 007180 | %B_i RAETE 6.28% 2
TR 4 &= 435 6.52
B A
e EfE | AT 52,857,04 | 57,698,75
3 003280 ﬂﬂ%i%r "]g\ 7t 5.62% Ea
Ti77 5 &=N 5.68 1.06
ez aify; | LR 50,256,06 | 53,125,68
4 040040 ﬂéf\, i | REZIF 5.17% B
fiids A &=V 6.25 7.63
B E5H
E2EpiY 48,355,25 | 50,241,10
5 040026 | PUZE4r % 7? E 4.89% A
o TR 4.65 9.58
A
gz gy | LR 48.300,99 | 48,300,99
6 | ooosra | DAL REVEIE 4.70% At
EILN B N 3.09 3.09
e dh s | LR 40,785,24 | 43,513,78
7 005709 | T R REEI 4.24% 7
fiids A &= 8.66 1.80
g i f
1-3 4FF 2P piA 38,976,89 | 39,982,49
8 007181 | . %i ’g‘/] 7 3.89% 7=
R LRl Ao N 0.89 4.67
B¥C
AR
FAAIIT | 30,129,44 | 38,219,19
9 519782 | 4lifiifiis i o 7 3.72% %
BBEE | e 037 5.11 ° H
A
[ 2% 4 ik
AT | 30,482,56 | 31,674,42
10 008207 | #lifiifiis i o BN 3.08% 7
Lﬂ}l’ s 0.68 8.80 ° a
Vg YR 28,086,22 | 30,074,73
11 009306 ijg RETE 2.93% &
aiffifri e &N 9.85 4.92
A5 KE
i PRI | 27,616,82 | 29,218.59
12 003638 | IR g 2.84% 5
ak é’“ # N 3.98 9.77 ° H
oG R
i FATIFF | 14,729,13 | 22,622,48
13 001316 | HWHIES . 2.20% 5
e A“ a W 7.25 1.90 ° H
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U a T oI
2 A 6,019,820. | 21,689,41
14 000294 LICIR A . T T 2.11% i
'ﬁﬁ% =] ﬁifﬁ ) 4.41 (] rE
A
E 2R XOF] | L HY 13,667,26 | 20,090,87
15 | 020020 .;\ R | REZTE 1.96% &
fiid: C &N 2.87 6.42
ten YR 11,988,40 | 20,068,59
16 040023 ii?ﬁz RAEIE 1.95% &
fiifiids B &N 5.94 1.54
ICESE | RBLH 9,996,682. | 18,129,98
17 540002 X ,%E'{ "]é\ 7t 1.77% 7
TR G &= 65 3.65
T ENEs
. YR 4324239, | 17,872,08
18 040015 | RiGACE jgm Jf 50 185 1.74% =
B A * '
R | M 12,271,05 | 15,445.57
19 | 400030 ?Z{f,fm REEI 1.50% 7
i &= 3.84 5.47
B 75 A fi | By 5,556,392. | 15,413,43
20 011321 Iz ’@fji% 1.50% %5
R &N 56 2.96
A o f2
ﬂ*ﬁ{mﬁﬁ
PMARITF | 13,549,22 | 14,051,90
21 006015 BofE | T o NN 1.37% =
@f {m JicR 8.70 5.08 ’ =
% C
KB
FATIF | 12,658,29 | 13,044,37
2 015736 | diffifsd: | T N 1.27% &
f 11’“ % et 276 0.69 ° a
HEFR A H
FATITE | 6,709,413, | 12,136,65
23 014597 | EHES g T e 1.18% 5
Eﬁct a W 82 8.66 ’ H
S
AT | 2,659,451, | 11,560,63
24 519002 | VHERIES . 1.13% !
HIES e 46 5.50 ° =
A
FIkET | LR 6,051,447. | 11,237,53
25 001373 E’ﬁfﬁﬁ jg‘/jiﬁ 1.09% 75
22 PRIR A &N 02 7.12
HETE BT
1
FATITE | 1,244,842, | 10,988,22
26 166301 B Xy vl . 1.07% &
& ﬁi s 65 6.07 ’ a
=
e @
o E2USEiv 100,000.0 | 10,615,80
27 511360 55 Rl ’@ﬁz ﬁ}F 0 0.00 1.03% 5
ETF g '
hZRAETT
E2USEiv 4,348,535. | 10,447,79
28 012940 RiGHCE z ﬁ;]l fﬁ 7 1.90 1.02% %
N T .
B’EC
5 kR
. YR 4,153,188. | 10,046,56
29 007346 | $GIHIRE jg\ ot 0.98% 5
N Jo 01 1.80
=
F i YR 2,621,617. | 8,357,716.
30 009274 T%uw% ’@\/ﬁbﬁ 0.81% =
oMb R E &=V 56 78

2 66 T3 79 1T




e fafd e B s — R a RS B U 4 th B 4 (FOF)2022 F4F il F5

fid BIR &
C
g Y)Y 1,548,883, | 8,230,766.
31 700003 JF;(% i *\ﬁiﬁ 0.80% 75
SRS &N 50 92
2 DRS
BLIRTFF | 4,015,368, | 8,179,305.
32 007460 | GRS . ’ 0.80% i
H‘Lﬁ = ﬁiﬁ 36 35 0 rE
A
rh4RIE S5
MBS E2 PPt 3,917,616. | 6,629,390.
33 o0z601 | 7 'Tﬁﬁﬁi RARITF 0.65% %
RIGHCE &= 19 12
Moy
e Bk
I | LT 5,204,318. | 5,813,224,
34 002393 %ZW "]%\/jiﬁ 0.57% =
iz T 95 27
(QDINC
HBE FiF | B4R 2,000,000. | 5,298,000.
35 si00s0 | TRLIE | RALIF 0.52% %
50ETF R 00 00
AT AR A
o R P 2,643,574, | 4,969,920.
36 519756 &%’E‘f "g‘/jiﬂﬁ 0.48% 5
fic B IR 5 N 83 68
A
F5 SV B
PARITF | 2,652,801, | 4,952,514.
37 006605 | kEvkprE | 7T e e 0.48% %
*%Jigl—r ﬁifﬁ 35 84 o =
TR K
PSR 1,600,000. | 4,580,800.
38 510880 | iEZrA| 7}5{ JJF 00 0 0.45% 5
ETF *
: Y 3,745,298. | 4,419,452.
39 001167 ﬁgﬂiﬁ jg\/ji% 0.43% 5
B 1 2 &N 39 10
HE FE
%E FMARITF | 4,000,000. | 4,012,000.
40 588000 | BLEIAR 50 Wt 00 00 0.39% e
A ETF *
T AR
. AT | 1,697,072 | 3,887,993.
41 010349 | Bk . 7 T 0.38% 5
Igfg;w N 55 21 ° H
g EAE
: Y7 7,000,000. | 3,843,000.
42 513180 ik ﬁ\ﬁiﬁ 0.37% %
ETF(QDII Ji 00 00
)
2SI
E2SEiv 923,117.0 | 3,788,472.
43 013619 | RiGACE ’@ﬁz ﬁ}F s 37 0.37% &
B C g
EFEpszh | BLHW 4,330,444. | 3,641,903.
44 011326 IR *\ﬁiﬁ o 0.35% 5
{HE R 22 &2 56 87
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C
te K | LAY 1,518,026. | 3,543,074.
45 013618 fﬁj@z *\ﬁiﬁ 0.34% B
2iRE C &N 57 01
TR F
R R
B 2SRV 6,000,000. | 3,282,000.
46 513130 | TEHAERM: ’g\/] o 0.32% 5
N 00 00
ETF(QDII
)
KA E AR
: Y)Y 6,000,000. | 3,270,000.
47 159740 o = \/ﬁbﬁ 0.32% e
ETF(QDII &=V 00 00
)
shiE | LAY 3,000,000. | 3,228,000.
48 siee0 | AETIE | RATF 031% R
Z T ETF R 00 00
[ Z= HiE
e 2USEiv! 3,700,000. | 3,215,300.
49 512880 | 445ir% jgmiﬁ 00 o0 0.31% 5
/N ETF *
stEdiE | LR 3,400,000. | 2,890,000.
50 siog0 | THFTIE | JREGTF 0.28% %
i ETF N 00 00
Az IRy
BRI
. 2 852,514.9 | 2,618,925.
51 011068 | trikiEs | 4 0.25% &
c &N 1 80
USRS
. 2P ASpiv 1,352,509. | 2,228,665.
52 002350 | RIGHLE 7}5( JJF > - 0.22% 2
WA g
5 71545
o PSR 724,309.2 | 1,690,537.
53 001513 kg "]g\ 7t 0.16% e
N T 5 79
=
g e
. YR 1,200,000. | 998,400.0
54 512000 | &HRiFF: ’@m ﬁﬁ 00 0 0.10% e
/N ETF g
(R | B4R 361,729.0 | 991,716.3
55 | 015322 Wif% REEIE 0.10% i
w’EC &N 6 9
IR A
E2lSEiv 280,851.5 | 445,851.8
56 013711 | HrEhfhitig ’@fj 7t 0.04% 5
~c &N 4 2
IR
E2SEiv 280,257.7 | 445,441.6
57 162717 | ¥ishieiR ’?/j # 0.04% 5
2 A &= 3 4
RN | BATTF
58 511990 i 4.00 400.06 0.00% i
il A e ’ -
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8.13 BEAGHME M

8.13.12022 £ 3 H 21 H, RAATHIME RS (EAST) REHE & & B REAAAE TR kA
RBEHKARAT EAST H4 . 381 90 K LA 58K AR A EAST R 4776 22 S5 VA I R I, o 4R
ITIRES IR B B 2 CRAZIE T U7t (2022) 10 5) 45T ¥k 480 JiJufT UL T .

ARFEG BT LR UESR (R4 5 R R PP A5 & 23w BETE 1 BE (R E

WGP, AHE SR TR0 T 4 HABUESR (R AT EA A SR T I R A, WA R g
i HAT—F R Z B A TP BT AT AL

8.13.2 AFEEIL BT+ A R, AAFAER BT 1 A B R & e R SR P AR R
8.13.3 JIR H A % T 74 B

A ARG
75 e S

1 1 IRIE S 48,686.60
2 RS H K 16,768,391.23
3 IR e] 5267.37
4 IVl BSS

5 AT R 485,424.09
6 HoAt SR 15,490.90
7 R 2 H

8 HoAth

9 it 17,323,260.19

8.13.4 HRFA B TR BT #5200 40
I G AR A WK AR AT AT 5 I AT B e 5 05

8.13.5 AR HI 144 B3R A7 FE TidE SZ PR 1% 0 i) it B
AT AR IR AR R A7 AE T 52 BRI DL SE
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§9

9.1 MIRESHBRFE N BEFANGH

EEMBRAENSE

PR Y
ISP 1]
. BaEAS | PHBEAT IR AES e e INis &2
1 L ) o N - X
O T L e o7 By ———- 5 s
: E ; &
WLkl 8 L
e fafg e g
br—EREA RS
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