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B RYE T BAMIE SR R AT TR H B 2B G DLEAF PR S A2, 0 A] BESR YR TIE S5 117 7 AR B B ) 52
M o

AR BBl £ B2 5 1) 7 WU BRI A AN A XU, PPt 42 B <5 () Hhon 50 B AL B9 PR 22K
TR ARCE . MAh, ARSI SE NG B XA SR MR it i, e %
T B 7 VAN kAT U FE 52, 4G VaR(Value at Risk) 8 a5 Sk I A J2 4 11 I 10 78 76 A0 JXURG:
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SISy SRS RS HEAT BR R A

6.4.13.4.3.1 HAhras XA

ERURAL: NIRRT

AHIAR RAEEER
202246 H 30 H 2021 412 A 31 H
iH i B4 B AL e
N FHE {E LE AR E {E L
(%) (%)
779,238,594, 1,393,850,800
A2 oy M g Rt 7 — R 150t 91.33 87.85
95 28
A8 Gy M G il 7 — H A4 Bt
85 M4 gt 7 — Bt IR IR
A S R 7= — B #
HoAth
779,238,594 91.33 | 1,393,850,800 87.85
At
95 28
6.4.13.4.3.2 FHAt M KUK IR BURAE 3T
1% Bk S L B R HE A HoAh Tl 3 A A AR

XF B R H 2R e B

oM Cfr: N0
AH IR ARG AR 5 1 AR Bl PN AR
IHT
2022 4£ 6 J 30 H 2021 4£ 12 H 31 H
kg b e R 1 Tt 5% 1IN 6,497 # %y 7,501
Mk G b A B T % 5% /%) 6,497 IR/>#) 7,501

6.4.14 A FRHHE
6.4.14.1 &R TEARHETERFE

NRAMETH RS RITRIZ UG XA et E TR F A R SR J& i IS

JERRIE -

R MRS B G EER TT3 BRI R

SRR BRER — R U B M OG5 7 B0 £l LR BT AT L R F A\ fEL
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=R AHSRBR P B B AN AT S A

6.4.14.2 FEKUARNMETENES#M TR
6.4.14.2.1 ZFEREMTERARNE

Bz NS
AR R R R AR
2022 46 J 30 H
FEIR 777,467,802.78
BEIR 51,408,260.69
F=FR 1,163,308.44
it 830,039,371.91

6.4.14.2.2 AR EFTREEKE K EKZEF)
AFE G LN SRR B S 100 A H TR 2 R A M (R I

X TESFAC 5 B L BRI GT, A HIE RS Us h, 22 5 ANV R (R4 Bk Bk A5 B 1R 28 5 AN
WHER) BUR T AEATFRATENE I, RIS THEM H 25 5 WEIEER F IR 22 5 A& R A &
PR S T A R I SR AN BT (K A MM FUN B — Z s AR ik 4 VA 8 v SR AN W) S i A D0
TASCMERI AR, € ORI AN 2 SO LR 58— B IRIE 2 5 = R R
6.4.14.3 JERFLEH A A R ETHE I SR TR M3

T 2022 4F 6 H 30 H, AFEREAARLEILIA M E TSR P (2021 45 12 H 31 H:
7).
6.4.14.4 AUAASRHMETHER) SR TR AAHSSH B

AN Fo A BT 10 4 b 5 A 4745 3 SR RGOSR oA 4 i 7 f57, KT 5 A foth

EHZERAN.

6.4.15 7 BT EBEM & TR FE U M H A3 I
BB 0 AR S0 7 B0 B i HoAth B 0

7 BERAGHRE

7.1 RE SR A A HOL
G NIRRT

S MR PR L
52= T H Rl )
R ’ e Bl (%)
1 GRS s 779,238,594.95 87.80
Horp, 22 779,238,594.95 87.80
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2 Sk i - -

3 I#] 7€ i 2 50,800,776.96 5.72

Hr: iz 50,800,776.96 5.72

PSRRI - -

4 Dt any - -

5 SRUATA BT ; )

6 KN IR Gl v e ; )

Forpre SR 1 SN IR 65 4 i 7% ] ]

=

7 AT HAME L e E 1t 55,589,408.66 6.26

8 HoAth - 35 55 7 1,883,277.09 0.21

9 At 887,512,057.66 100.00

7.2 MEMREAT L RN B R R T A S

i | i it G| T
A &y R A el : ]
B KA - -
C Hilig ol 686,264,221.47 80.43
HL77. gL BREG K AE PR R 29,890,424.00 3.50
E e 4 6,543,642.00 0.77
F R FIZ e, 5,209,564.74 0.61
G BB I e T T4 2,608,099.00 0.31
H (E 78 ROl 798,519.44 0.09
| 5 R RS BB RS 7,962,029.17 0.93
J N 13,037,404.00 1.53
K J55 1l - -
L FEL BT AN 55 M 45l - -
M FHERF SR AR S5 14,299,037.09 1.68
N IKF . FREEAN 2 FL it 243,311.08 0.03
o] JER RS ABEAIE AR R 55 - -
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P HE - .
Q THRH ST AE 12,382,342.96 1.45
R A BRI R - .
S ZE - B

it 779,238,594.95 91.33

7.3 ARG A SOt G E SR HE RN B BTA B B R 4

SRURAL: NIRRT

o HE 4 T P
e | REA JIE 2 A4 R HE(R) AVIRIED
B L4511 (%)
1 300627 KT 1,006,921 34,628,013.19 4.06
2 300705 JUL 25 1,301,700 28,403,094.00 3.33
3 600600 T L gL 226,160 23,502,547.20 2.75
4 688556 e I 278,743 22,494,560.10 2.64
5 301268 BARE 582,872 22,382,284.80 2.62
6 600809 Ly VG 733 68,300 22,183,840.00 2.60
7 600025 HEREKH 3,172,000 22,172,280.00 2.60
8 000596 g aeli] 84,400 21,071,304.00 2.47
9 002304 EI Ay 109,100 19,981,665.00 2.34
10 601615 HH BH %4 R 583,900 19,735,820.00 2.31
11 002487 KeHET 459,000 19,154,070.00 2.24
12 603737 = 141,596 18,326,770.28 2.15
13 603345 2R 100,006 16,788,007.22 1.97
14 002472 WAL B 521,800 16,614,112.00 1.95
15 601012 eI atfE 238,380 15,883,259.40 1.86
16 600519 HINFE 7,600 15,542,000.00 1.82
17 002459 PR 188,480 14,871,072.00 1.74
18 002129 TCL H13f 227,000 13,368,030.00 1.57
19 300803 TRFEEr 221,800 13,037,404.00 1.53
20 300068 [FEREEV 841,000 12,900,940.00 1.51
21 002572 RIET 464,100 12,762,750.00 1.50
22 300015 IR HEE} 268,427 12,017,476.79 1.41
23 688050 BT 53,337 11,958,155.40 1.40
24 600973 Ty 2,057,200 11,911,188.00 1.40
25 600521 g 2l 518,600 11,772,220.00 1.38
26 688513 SEARAW) 231,402 11,459,027.04 1.34
27 001270 BB R 106,181 10,745,517.20 1.26
28 688348 SRR 21,745 10,611,560.00 1.24
29 605286 & 71 H 7+ 250,200 10,120,590.00 1.19
30 688639 1ETEAEY) 70,291 9,255,918.88 1.08
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31 300129 ZE MR RE 1,021,200 9,241,860.00 1.08
32 300957 D2 G 41,200 8,962,236.00 1.05
33 601127 /NS 107,700 8,733,393.00 1.02
34 002074 ESEE ey 177,700 8,103,120.00 0.95
35 603018 e A 847,956 8,097,979.80 0.95
36 603606 RJ7 ML 101,500 7,774,900.00 0.91
37 000883 i Bl =i/ 1,510,400 7,718,144.00 0.90
38 688363 AERELE ) 54,154 7,699,615.72 0.90
39 603078 AT 269,000 7,685,330.00 0.90
40 002791 % BH T4 52,200 6,771,384.00 0.79
41 300595 R FEAR 116,100 6,639,759.00 0.78
42 300832 el 144,000 6,495,840.00 0.76
43 603985 8 228,200 6,421,548.00 0.75
44 300911 f¢. 3 HE 82,900 6,370,865.00 0.75
45 300093 EaALlEsE] 112,900 6,176,759.00 0.72
46 603348 SCHE AR 108,883 5,836,128.80 0.68
47 688046 ZiREEY) 198,780 5,824,254.00 0.68
48 000498 L ZR B 568,300 5,489,778.00 0.64
49 688690 R 67,876 5,485,059.56 0.64
50 605117 T 1 19,593 5,483,884.77 0.64
51 300681 LR 94,040 5,432,690.80 0.64
52 605208 TRK IR 336,430 5,325,686.90 0.62
53 601689 EZeR e 77,700 5,317,011.00 0.62
54 688700 REEHE 59,903 4,992,316.02 0.59
55 600487 FIELH 324,000 4,710,960.00 0.55
56 300696 R IRIK 106,120 4,663,974.00 0.55
57 000568 PN 18,500 4,560,990.00 0.53
58 300896 BRK 7,300 4,380,073.00 0.51
59 301099 HEA 7 51,800 4,324,264.00 0.51
60 600690 HRER 156,300 4,291,998.00 0.50
61 688326 224 R VER ] 29,139 4,285,181.34 0.50
62 000786 Je ¥ At 123,300 4,268,646.00 0.50
63 600085 45 78,300 4,140,504.00 0.49
64 601137 G4 226,500 4,009,050.00 0.47
65 300073 E=PARE 5 44,300 4,002,062.00 0.47
66 688120 IR 13,729 3,410,283.60 0.40
67 600720 HIE L 270,900 3,359,160.00 0.39
68 688677 WA 32,665 3,004,853.35 0.35
69 301155 7R 32,400 2,948,400.00 0.35
70 688048 KA 23,821 2,898,539.28 0.34
71 300775 =% 57,900 2,787,885.00 0.33
72 688052 gk 6,882 2,608,002.72 0.31
73 603297 THTEE: 22,801 2,547,099.71 0.30
74 600559 ZATH 88,500 2,539,065.00 0.30
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75 002050 —AeEE 85,500 2,349,540.00 0.28
76 300613 & 26,775 2,270,520.00 0.27
77 000657 A R 124,200 1,863,000.00 0.22
78 603713 R 11,700 1,599,390.00 0.19
79 688787 R 5 = 23,039 1,597,754.65 0.19
80 688302 Rl PN 4 35,732 1,589,716.68 0.19
81 600876 6 FH 3 62,800 1,571,256.00 0.18
82 603063 KBS 40,600 1,561,070.00 0.18
83 300428 SRR 47,020 1,554,011.00 0.18
84 002906 HERRAE ] 27,800 1,259,618.00 0.15
85 600418 LR 72,600 1,245,816.00 0.15
86 688533 AT 16,234 1,159,756.96 0.14
87 688122 PUiE 11,797 1,087,683.40 0.13
88 600820 B T8 A7y 172,200 1,053,864.00 0.12
89 601975 FA T R 250,300 1,008,709.00 0.12
90 688017 SRV 7,162 852,278.00 0.10
91 000963 HEIRIEZ 18,800 849,008.00 0.10
92 301073 B2 s 11,516 798,519.44 0.09
93 688032 RIG ety 886 771,706.00 0.09
94 688331 KEEY 15,915 744,185.40 0.09
95 300973 RYA N o 6,693 695,737.35 0.08
96 688297 HIEAML 12,961 689,265.98 0.08
97 002594 EL WP i 1,600 533,584.00 0.06
98 688349 ——H#HAE 12,276 500,247.00 0.06
99 688047 g0 R R} 5,069 467,108.35 0.05
100 688234 P T win 6,662 446,354.00 0.05
101 000625 K] 25,259 437,485.88 0.05
102 688279 W UE A4 5,505 406,929.60 0.05
103 002466 RIFHR 3,100 386,880.00 0.05
104 688207 H% R PR i 13,391 380,304.40 0.04
105 688262 RN 7,129 347,039.72 0.04
106 301216 JidUET 10,775 338,107.87 0.04
107 688238 FITAEY 12,836 325,007.52 0.04
108 603197 REERHEL 6,500 319,735.00 0.04
109 688170 (YA O 6,175 317,889.00 0.04
110 000519 e 21 9,800 285,670.00 0.03
111 301219 [icguian 3,096 284,873.48 0.03
112 688400 Y Fewin 12,930 283,554.90 0.03
113 301302 SAINY RS 4,651 282,999.62 0.03
114 300763 IREBHEL 1,300 276,900.00 0.03
115 688230 O TR 3,632 253,114.08 0.03
116 301175 HRFA R 63,694 243,311.08 0.03
117 688119 FH R I T 33,327 233,622.27 0.03
118 301239 g AR} 5,747 193,386.55 0.02
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119 688125 LR R 3,774 179,415.96 0.02
120 301103 ] (G R A 5,065 171,479.62 0.02
121 600862 SR INEY 5,800 162,980.00 0.02
122 688251 iR 3,392 141,853.44 0.02
123 301097 RuilEsr 2,486 130,023.27 0.02
124 301220 A I AR 2,849 121,230.27 0.01
125 688385 S HH 1,851 120,666.69 0.01
126 301092 oA 3,230 101,615.80 0.01
127 301135 T (R B 3,376 96,066.48 0.01
128 688193 =AY 1,635 84,316.95 0.01
129 688236 FALEST 4,052 80,229.60 0.01
130 301238 Hi 22 WA 1,964 62,985.48 0.01
131 301217 ) . ] 3,832 56,828.56 0.01
132 601089 Sy ] 1,749 36,816.45 0.00
133 301207 M2 569 32,102.98 0.00
134 301215 HYR I 4,743 30,307.77 0.00
135 001323 e A 573 28,111.38 0.00
136 301096 Bz 272 21,488.00 0.00
137 301263 ZRERR 682 21,401.16 0.00
138 301187 KR HA 876 19,745.04 0.00
139 001308 e R 667 19,456.39 0.00
140 300834 FHEIR L 635 19,069.05 0.00
141 301221 HREAE B 280 18,152.40 0.00
142 301162 e H#r 334 18,072.74 0.00
143 301153 RN R 398 17,504.04 0.00
144 301123 ZE R 656 16,655.84 0.00
145 301120 A 1,032 15,985.68 0.00
146 301286 HriR A 784 15,515.36 0.00
147 001319 BRI 536 15,474.32 0.00
148 301166 7 4k 253 14,891.58 0.00
149 301168 8 R B 329 14,831.32 0.00
150 301117 FEG R 262 14,263.28 0.00
151 301190 HKBHE 575 13,644.75 0.00
152 301100 RO 599 12,926.42 0.00
153 301199 LA 402 12,880.08 0.00
154 001266 FHERE 247 12,298.13 0.00
155 301116 a0 KB 577 11,805.42 0.00
156 001268 KA HE % 409 11,337.48 0.00
157 301108 T HER A 280 11,079.60 0.00
158 301196 MERF R 271 10,167.92 0.00
159 301222 RAKIEYAY 332 9,614.72 0.00
160 301158 T A I Ay 379 7,724.02 0.00
161 301198 AT 341 7,689.55 0.00
162 603150 T3 BATE S 250 7,442.50 0.00
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163 301279 GIERHS 296 6,751.76 0.00
164 300998 T IE 201 6,080.25 0.00
165 301036 KU A7y 205 4,608.40 0.00
166 600406 F, B Fif 18 486.00 0.00

74 WREH AR EBE A A ERZE)
7.4.1 REFT\SHUE I IR B3 E 2980T 20 44 KBB4
SRS AR

R 4 TR
F5 i SRS Ji SR A PR EN LS DN 7= A LA
(%)
1 002487 KEHETL 64,706,118.00 4.08
2 600048 PRA K F 54,612,848.49 3.44
3 001979 e o 42,632,491.00 2.69
4 002405 VY 4 B 41,222,134.00 2.60
5 603229 B2 36,579,070.74 2.31
6 600383 G AR 35,992,706.00 2.27
7 688556 e DM Ay 32,690,284.70 2.06
8 600256 ]I REIR 31,043,128.29 1.96
9 603985 E 28,238,302.58 1.78
10 688223 pn Y 27,690,711.40 1.75
11 002463 VakisN gl 27,354,986.30 1.72
12 002317 A2 27,124,435.04 1.71
13 600941 i EH#3) 27,033,391.27 1.70
14 002304 PR A 26,915,462.33 1.70
15 601615 HH BH Y e 24,990,329.00 1.58
16 002555 —tHR 24,413,588.62 1.54
17 002475 SLARE 23,383,335.16 1.47
18 605117 TN B 23,032,406.32 1.45
19 603348 Sl Ay 22,875,803.94 1.44
20 300355 FHEAS 22,688,630.67 1.43

T SRANEHUE RN M (RSN TR LA EE) 51, A B 5 A -

7.4.2 RIFSEH SHE 1P B HE 2%80HT 20 4 KIRE B4
SR AR

o AR 4
5 i =S JiE B A4 R A FR T2 H S 7= A LA
(%)
300750 THERAR 57,258,689.33 3.61
002241 ORI 54,153,672.95 3.41
603229 BERZGY. 48,860,041.71 3.08
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4 600048 TRF K 47,311,441.82 2.98
5 002594 Eb WP 46,976,220.00 2.96
6 601633 KIRIRZE 40,098,129.55 2.53
7 601669 Hh [ 38,415,474.00 2.42
8 600460 +-24 5% 37,811,032.77 2.38
9 002402 GINIES 37,295,182.63 2.35
10 000776 IR UES 36,842,688.27 2.32
11 603520 GIp.NA 36,726,531.00 2.31
12 001979 e 34,256,696.10 2.16
13 300627 AT 32,899,043.05 2.07
14 688223 pn At HE TR 32,865,897.88 2.07
15 600256 I REIR 32,539,104.31 2.05
16 002463 Valilivdriy 32,178,209.82 2.03
17 002405 VY 4 < 31,740,773.99 2.00
18 002487 KEET 31,060,033.74 1.96
19 300059 KHME 30,977,777.66 1.95
20 600383 S A 4] 30,759,260.00 1.94
e LHESBHZL HECE S (SR IR LA R A, AEEMKZ 5 A
7.4.3 NI A BB B SE HA R B RN BT
B NRMt

KN EA (R B3

3,105,546,430.56

FHBEERION (BREE) BV

3,370,747,833.15

TE: SRNBEREA . SE I BRI S s e (s sl LRSS B 3151, N5 18

RIS B -

7.5 BRI MF R FIr B A

A

SRR NIRRT

b 3SR PR E L
i i3 i Fh NI
(%)
1 E R i 50,688,008.16 5.94
2 RATEE - -
3 SR - -

b BUORNE SRR

4 oAb

5 Al R ST B o
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6 A S 4

7 A (AT A #fi) 112,768.80 0.01
8 (A VA HR

9 | Hft

10 | At 50,800,776.96 5.95

7.6 HIREA SYHE 5 ST E LI RT LA s BRI
SR NRTT

B o I RE
e DiEsAwE] i3 44 F5x (k) N RN E
E EL51(%)
019641 20 [E5 11 494,860 50,688,008.16 5.94
110082 TR 910 112,768.80 0.01

7.7 ARG A SRMME GBS BB LR/ B BT 37 SCRAE SR L 38 R 4
AT AR AR ARFFAT B ST E SR

7.8 WEHIRIEA SRAHME BT E BB/ DR I BT T4 Bt SR B 3 B 4
REEE ARG RRFFA R EJR.

7.9 HIRIEA SMME b ZEE T HE R /HEF BRT LA BUES 3 4
AFE AR IR ARFFABGLE

7.10 MERRFESBHEIIE AR Z BRI

=

AT AR N AR B G0

7.11 BERHAEREME
AL A TP B 3 TR0 T4 0F 25 10 R AT 5 A 0 M 5 9 D 7 5 V1 25 0 2 45 ol H i —
EF AT, AT .
7002 ESHR IR AUESR R, BT 3 e D I R PR 2 AN
7.11.3 HIRIADE TE =R

s, ARG
=R P2 L4 |
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1 A PRIE 403,642.20
2 LG S

3 2SR )

4 JSZYSCR)

5 T R 1,479,634.89
6 Hofth K

7 R 5

8 Hofth

9 &t 1,883,277.09

7.101.4 FIRIFA BIAL TR B KT e 5555 40

SRURAL: NIRRT

o I 4 U
¥ AR i R YNNI
1A EL 151 (%)
1 110082 TR 112,768.80 0.01

7.11.5 JRHT-48 B rh A Uil 52 PR 1% 00 A o B
NI AR T AR AT+ A4 I EE A AETIE SZ BRI DL

8 ESMBFHARER

8.1 MIREEHIRHFE N BEFHANGEN

HHEAL: f

FEA N S5H
FEAS | PR DIRAE AN
Rz ‘
T T Cren
FF F
ey it bl
FE 42 52 2 90 W
80,660 3,817.26 | 11,872,958.43 3.86% | 296,026,962.07 | 96.14%
R IR A A
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[ 2= Al 22 22 TR W 100.00
168 1,500.21 0.00 0.00% 252,035.30

RIGHCEREA C %

it 80,828 3,812.44 | 11,872,958.43 3.85% | 296,278,997.37 | 96.15%

8.2 MIRESEHEANMLNRAFFAEEESIHIR

i H e FrE S () i 3 & 0 EL 5
i’%ﬂ;zfﬂf?dﬂa 270,197.74 0.09%
PN \ H
%ﬁ;ﬁ%\z@iw\ R B2 5 S R T 36.88 0.01%
BEAC
it 270,234.62 0.09%
8.3 BARE ST A MNA RFFH AT RTS8 & X 8] R
i H Wy E 2| FrA B mEUSENEEXE i)
[ 2 il 22 22 SRS R T 10-50
EN/NEIF=TE7 4= S NSRS BHIEAA
LA TR 15T ] 2 i 22 22 SR M R 0
R ATk 4 HBAC
&t 10~50
] 2 i 22 22 SR M R 0-10
HIRA A
AREEHELIEFHAI | EIfZ 2 50 RGN 0
G BEAC
ait 0~10
9 FFBEE SR HE)
BpL: fy
B 22 2 SRS RIE I ER G | B2 fhee 2 0ng RIS H. 2R &
A C
FHo o A TF ey
EE;%E;ON FTRS 209,788,601.88 ;
AHR A HH ) A B 438,599,243.13 -
AR W 4 49,191,027.27 416,604.72
P AR B2 A SB[ A0 179,890,349.90 164,569.42
ARG B SR AR B (A0 - -
A HR s BB R Jk A 0 i i 307,899,920.50 252,035.30

5 62 T3t 66 7T



[ 22 Al 22 2 S 50 G R & BSR4 B G 2022 4R I

10 EXRFMHER

10.1 EEMBHRFAE AR RV

WG, RESTHEEMHRE ARSI
102 HEEHA, BEREARNEIEZSRERTRNERAFRS)

WA, AREESEHARREERNFE),

AN, AIEGEE AN E T RESIEE T IR K EERNFALS).
103 B RESEEA. EEMT=. ELSFTEWFHHFR

AN, ARG T IO A R EE B RSB A MR S AR E RN el
77 FEGARE LS AR R UR A HI .
10.4 ESH R RIE KR

R HIN, RGBSR .
10.5 AFESHATH I ISTHTE S FTiE R

RN, AT S IR A T IR S5 I S IS 55 oA KB TP R T HIER 55 BT CRp R il &
/o8
10.6 HEA . FEEAREBREEN R ZEERLTIERHR

AN, HEEEHA, BESEE A ERE PN ORZEE ST .
10.7 B EHFMESRA W 5 BTt A RIER
10.7.1 ESHFUESR A R 5 BT R B X AE S AHELR

EEERAL: NIRRT

55 AL 5 S A7 R A 4
BRLH | ¥t DU i I
B AL %0 SRS 4 S HREN
R gl EE 3]
HBEE SR 1 - -
KRITUESR 1
HERIES 1
H 4R UE S 1
HEME 1
TAFUESF 1 - - - -
S A 4 2,454,307,161.89 |  37.99% 1,996,084.94 |  39.00% | -
R & kR 2 1,231,806,926.17 |  19.07% 880,367.78 | 17.20% | -
AR 2 694,208,693.42 10.75% 646,513.10 | 12.63% | -
e KAFFR 1 588,799,307.44 9.11% 430,585.58 8.41% | -
KATIES 1 433,691,640.15 6.71% 317,158.61 6.20% | -
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g A 2 304,823,598.66 4.72% 222,916.54 4.35% | -
HEPHIE R 1 279,572,920.60 4.33% 200,149.87 3.91% | -
e 1 256,793,093.95 3.97% 239,152.99 4.67% | -
HLTIE 7 1 145,327,787.57 2.25% 135,344.14 2.64% | -
RRAESF 1 71,003,540.71 1.10% 50,504.82 0.99% | -
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