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A A N i T - - 3,255,017.22 3,255,017.22
NATFEE 7 - - 542,502.85 542,502.85
INERE: R - - 130.75 130.75
N AE F - - - -
A - - - -
I8 AE FIT S AL A1 A5 - - - -
HoAth 471 £5 - - 7,878,320.62 7,878,320.62
it - {1  16,232,531.70 16,232,531.70)
| U Bk 659,952,528.20, - 1,883,959,759.71|2,543,912,287.
91
TEER
2021 4£ 12 A 31 14EPIW 1-5 4 =) A &t
H
=
BT 927.734,899.30 i ] 927’734'899'3
S R 12,423,744.91 - - 12,423,744.91
AR S 1,466,248.35 - 4 1,466,248.35
N e 2,877,020,097.
LML 195,896,517.46 - 2,681,123,580.44 %0
ISR S . 41 45,951,964.42| 45,951,964.42)
HoAh %= - - 3,000,505.68 3,000,505.68
A ER D R - - 2,423,285.04 2,423,285.04
FrE it 1,137,521,410.02 2,732,499,335.583,870,020,745.
60|
i f5t
TSR - - . _
T 5y M4 b A A5 - - - -
AT G b A f5 - - - -
S [ 0 4 ik 5%
FEEK
. 133,787,513.2
NATE B - - 133,787,513.26 6
AT 2 [A] 32K - 4| 2,871,673.17 | 2,871,673.17
AT N F - 4 4,798,153.22 | 4,798,153.22
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UF R4y 2022 FEAE IR 2

MNATHEE 2 799,692.19 799,692.19

A A S R 4% - -

I AZ A B 209.98 209.98
MATF]E,
AT

I8 AE AT S AL A1 A5 - - -

HoAth A7 £5 4 16,564,645.71 | 16,564,645.71

Uil Gigsean 158,821,887.53 158,821,887.5

3

FZBUR SO | 1,137,521,410.02 3,711,198,858.

4 2,573,677,448.05
07

T RAFRAARIE G KGRI EAE, %A 20002 A 3 FHE O H s H

B UE.

7.4.13.4.1.2 FZ R B BUR A5

F 2022 48 12 H 31 H, AIEEFFA I MG A SOME 5 415 50 (1 Lu i)y
6.27%(2021 4 12 F 31 H: 5.28%), FULTi A A AL B0 T A K 44 95 7™ 0 R FE R (2021 4F 12
A31H: [).

7.4.13.4.2 AMC XS
BN RS A2 Fi5 < it R 28 S0 BOR SR B e B DR AN R AR s i A A e s O ARG - A <3
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 FHAtA#E XK

AT SRR A 4 T R 4 i L 1 2 000 M SR SR T 4 U 2RIk T B R R AL I 56 LA
(T S e R R AR BT R A e Bl (R AU o AR 4 2 B BE TR ZR 38 & i b T slRAT 1) RV 17 3452 5
(AN S5, T I 1 A ks IR AR T BAMIE S R AT A B B 42 5 B SRR ok S IO B
0 R] BESARIE TR I3 17 7 AR B (R B2

AEEE R A @ E R A SRR, RACE LT F 5,
TR OL BRI 8T, A5 87 T IIs AT 00, B0 357 Bl B A S M@ e s i B MIE SR
HIE P BT S e B M, SRR G 2R G A A E (G R BT AT R . AR RS E TN E
WSS & BN RO A, X IEBEmE . B E . SRR A ST IEIE, RSN RER L
(TS A% XU o

SR PIEas
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ZREARE

UF R4y 2022 FEAE IR 2

AT it BT A A ) 0 B PR AR A AN AR XU o AR G PR BT 2 5 b BSR4

BEPEIEHELH 60-95%, TR IR BT EL B Dk

FFNFEE TR 5%LL E o AP B A ARG R

BEP A 5-40%, I A1 H AL — 48 LA IR 5
A7 H ORAIE B0 S A FR Dk 46

BEAk, AR e ) 3k 7 BN HOR AR I B P R RS U A St 42, S SIS Y 22 o B 59
X AT XS L, AR VaR(Value at Risk) 45 SR I 1A 2 < 10 e ROV 7E A A UG, S I PT 5

3T RS AT R R A2 1) o

7.4.13.4.3.1 FAbAAS XS

SRR NRTT

AHIAR FARER
2022412 H 31 H 2021412 A 31 H
B = B .S
IiH
2Rty BRI
NIRNE NIRME
IRz L EL A1
(%) (%)

A& PR 7 — IR 1,893,615,704.16 74.44 | 2,681,123,580.44 72.24
A 5 M G BB P — R S I B
A oy M S 7 — D SR BB
A= e ot 7 — BUUE A 5
&t 1,893,615,704.16 74.44 | 2,681,123,580.44 72.24

7.4.13.4.3.2 FoARA A RS O RURR A 43 BT

ST U R RS TR E Tk S LSRR HE 22 5

2022 412 A 31 H

e % b e LS SR 173 5 B R A
SR = B i 3 4 B P L
WAH Al AR
AH 2 XU AR & ) A8 5 A MK AEREE
ShH

2021 4 12 A 31 H

A G B HE E T 5%

1% 107,750,000.00

%) 235,010,000.00

MV G B HE R B 5%

/%) 107,750,000.00

/>4 235,010,000.00

7.4.14 AfhHE

74141 ST EARNETERTE
ANRMMET RS RTENZR, BN R E T BT = B 5B SRS NG T8 I A
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RIF 5% e 4 2022 FEAEEH A

JEDRIE -

SRR ARIRBE B R TR R T3 R T B R A

SRR BRER — R U B AMH G B B 4 5 B2 B R 42 TR 1 A
SRR AR SRBR P B AN AT L A

7.4.14.2 FEPUARMETER SR TR
741421 FEREMTRRA RME

Bpr. NRM
‘ A LARRER
N E TR S RS R E IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 1,837,067,077.60 2,745,432,684.45
BRI 214,961,008.60 129,609,403.09
H=FEIR 968,010.56 1,978,010.36

it 2,052,996,096.76 2,877,020,097.90

7.4.14.2.2 2 St E TR R IR ) K22 S

A 4 DA B R U2 TR 40 R S TR A H RN S R TR e e (R e e

XIS A 5 i LT AR A, A L ORI R 52 5 AN R (BB K R A I R 52 5 A
WER) BURTARA I RATENG O, AR AL TEM H 2525 Gk B IIE] . 22 5 ANE R IR &
PRAS SO TRLR AR SR BEE AN G TR A > FE N E AN S — R U0 AR A 1 5 mh R AN ) 0 5 g A\ AEDX
TR N ERIFE AL, W0 E RIS IR 1 SO B R 26— )2 UG58 =R K

7.4.14.2.3 BZERA RN ERBT KRR HEH
7.4.14.2.3.1 FEZERA RN ERBT KRR HH

Bfr: NRMoo
i H ENH
202241 1 HE 2022412 H 31 H
TG MG At

LIRS 1,978,010.36 1,978,010.36

4 S S 1,894,164.05 1,894,164.05
2
145
5
LZ PN
F=ER

Felmidtg2




S PR £ BE S B D8 I G 2022 4 A JEE AR

et
ETENEYN

7,170,763.88

7,170,763.88

=4
A1 B35
R EVE

4,266,600.03

4,266,600.03

pas
H: A
1 218 )
EERIES

4,266,600.03

4,266,600.03

AR
sala
R 5k
Bk O

)

LIRS
AR

968,010.56

968,010.56

LIRS
PIFEAT I
B=RIR
BB
T AR
P AR
SKIANG
BARR I
A2 3]
~IeHHE
AR Z)) 15 2

-61,102.84

-61,102.84

i H

4 AT L]
2021 4F 1 1 HZE 2021412 31 H

A o PG Rl

e ey

PSR

it

LIRIER

ERIIaPX

2,443,590.86

2,443,590.86

=4
A5 /4

Z

LZIN
FHEIRIR

et
ETENEYN

=4
A5 B
R EVE

-465,580.50

-465,580.50
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RUIE 5 % 3 4 2022 AR E RS

pas
H: A
1 218 1R )
EERIES

-465,580.50

-465,580.50

S
Gl
e
%k (%

)

LIES
AR

1,978,010.36

1,978,010.36

LIES
(AERRERiY]
HEIRIR
ERLBE
TEAZHY]
P A AR
KA
BT R
A2 )
~fehrE

177,347.80

177,347.80

N

Bk

T20224F12 H31H, ASLEFA I =2 RN o VE G RGOSR A2 5 fr BT 28 B 8 PR AR
FAA I BCEE I BT o T20224F 8, AN Hk < IER = JRICHE Y 1052 5 P < i 3 7 420 D PR U 85 PR P I 58

S HBEER BB -

TS 3 BRI B R 70 T ARITRR A e EAE SR e . B S5

7414232 FHEEATTREMAENE =ZFRARMHMETERFBRL

W AR
TN
H I\ AN B
5 ﬁﬁﬁ;ﬁ“ KA AR pp | TROMECEE | SARGE
# 2 W
375 3 57, EL I S AR AT S
gﬁX@k 968,010.56 $ﬂM%Eﬁéz W Eh | 23.19%-247.56% |  fuk-
AT ER
B < /\
i LiiEA T S AR pp | EMECES | SR
| i 2 Al 2
25 3 A AR T _
Qﬁxm% 1,978,010.36 $QM%EﬁEZ T 5% :mménmm LIPS
I~ 0
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WESFFE % 4 2022 FEAFE E A

7.4.14.3 RSP A SAHETHE K SR TR K3

T 2022 £ 12 A 31 H, RIS RIFAIRRFL MDA SO E TR &

).

7.4.14.4 APUARWNETHER &R T ERHISU A
ANCLZS Fo M8 T B 0 4l 8 7 R0 A A 32 B 358 SRR IR A i £, LK TR B 5 A fe i

EHMAZEMRAD.

7.4.15 G BT BRI AT S vHR R T Ul B B AR
B BT DUTR H S G0 i B A S A = 2 T

88 HWHEAAHE

8.1 HIREEHHE WM

SRR NRTIT

Fr5 T H & S BB (%)

1 EnE 4 1,893,615,704.16 73.97
Hope R 1,893,615,704.16 73.97

2 B R ey

3 ] 5 WA e 5 % 159,380,392.60 6.23
Hrp: fige 159,380,392.60 6.23

B SCRAIESR

4 b R T

5 SRbATAE IR

6 SN IR 4 il %
o ST R £ S\
B LR

7 ?ﬁﬁﬁ%ﬂﬂ%ﬁ%ﬁ{ﬁ% 499,655,132.66 19.52
Tt

8 Hopth % 15155 7 7,493,590.19 0.29

9 At 2,560,144,819.61 100.00

8.2 MIRZAT WA R ER A S

8.2.1 MEMIRIAT WA REIBEA R R RAS
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g RO A TS

4 2022 FAEEA

AL NRTIG
o e Ao AR
(%)
A R R . Dk 16,226,850.00 0.64
KA - -
C il 3 1,256,106,939.63 49.38
D A7 W3 BB 21,087,342.00 0.83
AR AR
E jeisn4 12,463,533.00 0.49
F LR AE 109,729,917.00 431
G palibet TN eyl a4 133,836,547.00 5.26
H fEfE Aol 87,634,056.15 3.44
| B BB A AE B R 116.463.704.18 458
Zll
J |4 - .
K J55 1l 52,978,009.52 2.08
L FHL G 55 i 55l 62,203,889.92 2.45
M R IIE s N &4 16,467.40 0.00
N TR PRI 23 3 B i 7 F 833.36 0.00
o] J& BR 55 AE R RN A IR 55, - -
P HE - -
Q TS TAE - -
R AL ARE R R 24,867,615.00 0.98
S ey - -
Hit 1,893,615,704.16 74.44

8.2.2 MEMIRIAT W REB BB B B EREAS

p

8.3 JIARI A FAMME o e 3™ 15E L5 K/ N B BT A B SR 43 A

SRR NRTT

e | omEEm | ek M (1) Aol AR
E LB (%)

1 300750 TERAR 266,241 104,744,534.22 4.12

2 600754 BV )E 1,501,869 87,634,056.15 3.44

3 000963 HEREY 1,799,200 84,202,560.00 3.31

4 688392 U G S 529,138 76,571,559.98 3.01

5 600765 HTE AL 2,342,840 72,838,895.60 2.86
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6 688122 7 729,728 69,097,944.32 2.72
7 603345 IR 389,900 63,117,012.00 2.48
8 600893 friRshh 1,427,176 60,341,001.28 2.37
9 002555 L 3,260,700 59,018,670.00 2.32
10 601567 —REST 4,197,449 56,581,612.52 2.22
11 600038 o EL A 1,197,600 55,580,616.00 2.18
12 000887 R Iy 3,670,132 53,106,810.04 2.09
13 001914 AERR 3,444,604 52,978,009.52 2.08
14 002180 g IEIk 1,008,000 52,305,120.00 2.06
15 600309 FitEA 547,800 50,753,670.00 2.00
16 601888 b 232,664 50,262,403.92 1.98
17 002049 SO6E T 379,540 50,030,962.80 1.97
18 600029 T 6,509,700 49,473,720.00 1.94
19 601111 Hh ] [ it 4,413,700 46,785,220.00 1.84
20 688700 REBFHL 310,561 44,456,807.15 1.75
21 603517 LR 499,600 30,520,564.00 1.20
22 600872 HAE R 815,327 30,061,106.49 1.18
23 300866 ROl T 443,690 26,297,506.30 1.03
24 688190 =R 297,163 26,114,684.44 1.03
25 688630 IRE= 276 287,636 24,000,347.84 0.94
26 301269 HBRILK 245,868 22,142,842.92 0.87
27 600116 =g KR 2,460,600 21,087,342.00 0.83
28 002371 677441 83,000 18,699,900.00 0.74
29 003021 IR B 382,800 18,401,196.00 0.72
30 688677 ST 144,132 16,286,916.00 0.64
31 600230 M RAL 920,300 15,175,747.00 0.60
32 603773 K& 761,600 14,874,048.00 0.58
33 600125 BIin 2,611,100 14,256,606.00 0.56
34 000333 EMEEH] 255,600 13,240,080.00 0.52
35 600500 H AL 2,000,400 13,222,644.00 0.52
36 600588 F A 2% 545,000 13,172,650.00 0.52
37 000683 TN REYR 1,675,373 13,134,924.32 0.52
38 300709 KR 463,900 13,077,341.00 0.51
39 000768 RPN 507,800 12,923,510.00 0.51
40 300133 HFE M 2,414,500 12,869,285.00 0.51
41 002221 RAERRIR 1,678,100 12,803,903.00 0.50
42 600315 xR 401,200 12,778,220.00 0.50
43 603708 F M 1,010,600 12,723,454.00 0.50
44 300712 TRAE AR 280,900 12,463,533.00 0.49
45 002345 T 7 ik 2,330,300 12,257,378.00 0.48
46 301068 KB 498,300 12,238,248.00 0.48
47 603885 HREML 755,900 12,230,462.00 0.48
48 601877 IEZRHLAR 437,500 12,118,750.00 0.48
49 600826 224 iy 1,299,400 11,941,486.00 0.47

5 66 jik 82 7T
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50 600760 HRLTL K 201,400 11,808,082.00 0.46
51 300776 W ROt 93,660 11,801,160.00 0.46
52 688111 EAPIYN 44,548 11,782,500.52 0.46
53 601799 ETFAR 92,400 11,768,988.00 0.46
54 300316 Y INE 175,200 11,135,712.00 0.44
55 601333 IR S 4,885,700 11,090,539.00 0.44
56 300413 T L 358,400 10,759,168.00 0.42
57 002472 WAL E] 420,800 10,709,360.00 0.42
58 301095 A 115,337 10,266,573.51 0.40
59 300109 BT UR 422,300 10,219,660.00 0.40
60 600549 JE 1145k 515,100 10,070,205.00 0.40
61 002741 R 551,300 9,950,965.00 0.39
62 688686 LIS 74,072 9,777,504.00 0.38
63 002041 keR(sy LN 409,900 8,124,218.00 0.32
64 600063 HE 4 B 1,257,100 7,354,035.00 0.29
65 000998 [ VR 422,500 6,789,575.00 0.27
66 002057 AR R IR 263,600 2,767,800.00 0.11
67 002299 KRR 55,300 1,310,057.00 0.05
68 000400 YRk S, 64,400 1,286,068.00 0.05
69 600612 Z A 29,700 1,271,160.00 0.05
70 300182 T R Ay 276,600 1,236,402.00 0.05
71 688380 Hhg e 12,677 335,179.88 0.01
72 301356 RIRM A 6,132 276,680.38 0.01
73 301280 BRI A 2,783 132,065.20 0.01
74 001301 EPAEE 1,164 68,722.56 0.00
75 301308 LW 819 46,453.68 0.00
76 301327 HBHRE 242 42,826.74 0.00
77 002594 ] 100 25,697.00 0.00
78 301195 Bl 330 24,103.20 0.00
79 000568 FINEE 100 22,428.00 0.00
80 301330 By SE5 T 694 21,729.14 0.00
81 301171 VIV NN 1,185 21,196.20 0.00
82 301152 KITHERE 433 20,195.12 0.00
83 301363 EUF =T 445 16,843.25 0.00
84 301115 AR A 685 16,467.40 0.00
85 301296 e+ 1,042 15,525.80 0.00
86 301328 Y 1% LT 191 14,699.36 0.00
87 301121 KR T 290 14,433.30 0.00
88 301339 WATE 913 14,233.67 0.00
89 301377 SR 770 13,575.10 0.00
90 688017 SR 140 13,549.20 0.00
91 301338 JUEAEHL 257 12,590.43 0.00
92 301366 — R 268 12,084.12 0.00
93 301290 RAEEST 330 11,592.90 0.00

67 jidk g2 i




M TR A RIS U I 4 2020 SF AR AR

94 301132 TR 468 11,456.64 0.00
95 301277 BroR L 439 11,317.42 0.00
96 301361 R R 517 10,836.32 0.00
97 301265 HEFIR 819 9,336.60 0.00
98 301176 RS HA 544 9,188.16 0.00
99 301318 Yyl 206 8,598.44 0.00
100 301398 R 255 7,379.70 0.00
101 301313 JLIEEL R 247 7,197.58 0.00
102 301285 M HIA 565 7,119.00 0.00
103 301388 ik R B 292 6,307.20 0.00
104 301368 £ 337 6,241.24 0.00
105 301319 AR £ 115 6,126.05 0.00
106 301270 DA A 210 5,957.70 0.00
107 300633 VARYAZ 100 5,483.00 0.00
108 301316 F Y SR 359 5,140.88 0.00
109 600426 e e Tt 100 3,315.00 0.00
110 601633 KR ZE 100 2,962.00 0.00
111 002460 B 40 2,780.40 0.00
112 688323 BETREEPoS 100 2,378.00 0.00
113 600118 W E T 100 2,155.00 0.00
114 002389 WURFHL 100 2,057.00 0.00
115 002216 =& 100 1,851.00 0.00
116 002318 ASLHER 100 1,664.00 0.00
117 300087 AR 100 1,610.00 0.00
118 600131 RG] 100 1,496.00 0.00
119 002739 Pap:ik-2 100 1,400.00 0.00
120 002458 AR A 100 1,390.00 0.00
121 600977 [ 100 1,360.00 0.00
122 600435 3677 St 100 1,160.00 0.00
123 601698 i E s 100 1,142.00 0.00
124 000888 WA L A 88 833.36 0.00

8.4 MEHNBRESREASHERZES)
8.4.1 RIFTASHE AR S B 1$#{E 2% BHT 20 & KB4
SRR AR

o ) 4
5 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 300750 TEEAR 321,045,733.77 8.65
2 002594 EL P e 302,526,564.92 8.15
3 000333 EOE ]| 263,873,405.08 7.11
4 600048 TR Je 221,952,578.99 5.98
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5 600519 GOMERS 218,786,621.51 5.90
6 688122 7 206,491,928.11 5.56
7 300015 %R HREL 199,945,203.38 5.39
8 600754 ALY 198,571,155.09 5.35
9 000651 & I HL2% 193,594,641.64 5.22
10 002142 TUERAT 192,932,100.03 5.20
11 000887 R Iy 191,833,252.39 5.17
12 001979 LA 168,446,136.71 4.54
13 600893 Wik 160,655,364.22 4.33
14 000568 FINEE 157,987,978.96 4.26
15 002371 677441 156,778,302.10 4.22
16 002244 TS 153,711,758.88 4.14
17 000591 K PHRE 147,834,471.09 3.98
18 002714 AR s 136,151,394.70 3.67
19 601658 it KA 131,426,284.25 3.54
20 600872 LB T 120,890,973.90 3.26
21 600502 TR T 117,587,007.63 3.17
22 300760 L E R 116,699,377.01 3.14
23 601668 Hh [ 2 AR 116,619,397.96 3.14
24 000963 HRIEZ 111,890,624.73 3.01
25 600383 G HAE A 111,460,936.20 3.00
26 600031 =—®ET 110,483,652.76 2.98
27 600765 HTE AL 110,362,127.16 2.97
28 300413 TR 108,714,135.55 2.93
29 002555 S L 106,951,446.27 2.88
30 603345 IR 105,721,177.03 2.85
31 601800 A A 105,185,135.98 2.83
32 600036 FARRAT 104,461,389.89 2.81
33 002179 LG 104,067,018.48 2.80
34 002025 WK HL2% 103,077,713.82 2.78
35 600801 HEHIKIR 102,766,808.22 2.77
36 601888 Hh [ A 98,505,966.92 2.65
37 000069 BRI A 96,216,949.33 2.59
38 600038 B 87,700,888.44 2.36
39 001914 FARR 86,059,057.43 2.32
40 002299 XRKE 79,044,101.00 2.13
41 688392 UfF R 7R 78,420,038.35 2.11
42 002812 BERAR 77,446,925.33 2.09
43 688700 KEFRHL 77,246,357.37 2.08
44 600426 EEE T 76,690,741.33 2.07
45 002180 g iEIk 74,656,423.04 2.01

T AT RN G A 5 KSR e (RS AN IR LSS B 3181, AN B ORAS 5 9 A -
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8.4.2 RIFZH &HE i IAIE S B {E 2% BHT 20 & HIBR A4
SRR AR

o ) i 4
5 Ji SE AR JIE B A4 R EN L S e P HE LA
(%)
1 300750 TEAR 298,223,606.58 8.04
2 002594 A 265,710,164.03 7.16
3 002142 TUERAT 244,694,883.64 6.59
4 600048 TR K Je 240,258,919.53 6.47
5 002179 G 226,490,749.65 6.10
6 002025 LIPNGER 224,896,052.12 6.06
7 000333 LML H 194,554,136.77 5.24
8 600519 wMFE 178,614,555.19 4.81
9 600754 ALY 175,980,979.98 4.74
10 000651 AL 175,356,605.00 4.73
11 002244 VT EH 174,304,603.74 4.70
12 600893 Wik 172,404,835.77 4.65
13 000887 R Iy 165,437,910.43 4.46
14 300015 ZIRARE} 165,428,112.79 4.46
15 001979 LA 160,132,608.50 431
16 300413 T L 149,972,186.78 4.04
17 000591 KFHAE 146,838,210.80 3.96
18 002812 B A 144,827,301.23 3.90
19 000568 PINEE 140,142,082.10 3.78
20 688122 7 S 134,177,265.88 3.62
21 600036 FARRAT 133,349,750.05 3.59
22 300059 KT E 132,584,736.08 3.57
23 600502 R T 131,110,502.46 3.53
24 002371 677 %4 129,350,722.19 3.49
25 002714 B Ay 127,574,730.21 3.44
26 601668 G RRESRE i) 126,651,043.45 341
27 601658 MR fig ERAT 123,603,217.00 3.33
28 600031 =—®ET 118,281,463.75 3.19
29 601888 Hh [ A A 116,655,366.14 3.14
30 002555 s L 114,662,125.97 3.09
31 600660 A 32 114,252,750.17 3.08
32 300760 LGS 113,606,222.29 3.06
33 600872 LB T 110,976,782.22 2.99
34 600383 G 108,407,544.98 2.92
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