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o ARIEGRA ORI RRER 7 Rl B g R U AT, AT SR LA B TS KL
MEAEAR KA ESL TR AR o ARFE G (R AR AU B 7 SO RAT AR BRI
A7 HARIIE 4 M A AT 4%

7.4.13.4.1.1 RIZER KM D

h: ARG
AHR
2022412 A 31 14D 1-54 54ERAE it B it
H
i0as
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[ 22 5 AT ROE BC E R & TSR 4R R B 2022 AR AR TR

AT 1,848,180.02 - - 4 1,848,180.02
= N 2,745,985.09 - - 4 2,745,985.09
FHRES 265,180.28 - - 4 265,180.28

. e 347,406,964.1]

oM LRt e 23,367,691.07, 703,361.08 4 323,335,911.97, )
MISE H K - - - 2,613,384.12 2,613,384.12
NS R R 1,091.85 - - 316,371.61] 317,463.46

Zre Rt 28,228,128.31] 703,361.08 - 326,265,667.70 355,197,157.0

9

Uik
AT E K - - - 1,223,854.94| 1,223,854.94
INZRECAEIFY - - - 1,266,888.23 1,266,888.23

AT N F - - - 454,985.14)  454,985.14
NATFEE B - - - 75,830.85 75,830.85
N A ok - - - 6.94 6.94
HoAth A7 £52 - - - 1,533,952.49 1,533,952.49

ittt - - - 4,555,518.59 4,555,518.59

) 26tk P2 e 11 28,228,128.31] 703,361.08 4 321,710,149.11] 350,641,638.5

0
LEER
20214 12 A 31 1P 1-5 4F 54PL F AtHE &it
H

%"

RATAE K 10,434,152.80 - - 4 10,434,152.80
= - s 1,875,298.12 - - 4 1,875,298.12
FHAMES 156,167.69 - - 4 156,167.69

N o 539,400,667.6

et 23,582,810.00) 5,175,310.26 1,195,181.03 509,447,366.39 g
AL HR DA R 3,438.72 - - 388,447.26)  391,885.98
HoAth ¥ 7= . - - 208,391.18  298,391.18

BErE ATt 36,051,867.33 5,175,310.26 510,134,204.83 552,556,563.4

1,195,181.03
5

1 £33
A B . - 41 3,539,483.64 3,539,483.64
AT B2 [R] 33K - - 41 362,848.49 362,848.49

AT NS - - 4 661,522.47 661,522.47,
AT R - - 4 110,253.78 110,253.78
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RS F B 6.94 6.94

HoAth A7 £5 088,610.48 088,610.48

UilTigsSeay 5,662,725.80 5,662,725.80

R R AR B B 36,051,867.33 546,893,837.6
5,175,310.26 1,195,181.03 504,471,479.03

5

T R PR NASEG T KGRI AE, e

REHEFLTRK.

7.4.13.4.1.2 F 2R ARy A ABURR A AT
2022 £ 12 A 31 H, AEEFE MG HEFITR A RME H AL E T 1 BN 6.86%
(2021 4F 12 H 31 H: 5.48%) , HFILigAIZ-A8 g5t T AR K & %= o B K (2021 4 12

H31H: [ .

7.4.13.4.2 ANIC R

ZORNE AR A BT E i H BRI H 2R

AN ARG A2 Fi5 < T L (0 24 e SRR B it DR AN 2 AR B i A AL e sl i AR . A
RIpT A Bt S St AN Rk, PR B RO XU o

7.4.13.4.3 HAbMHE R

LA A DRI 2 1 2 < T4 < i L 8 2 A AR SR B <59 12 R o T 3 R R R AT 2R B AR
(TS DRl 3R A B T R A S B R o A 4 B BE T A8 B S, BT T e £ LA A7 A X
B RS T BAMIE SR R AT TR B B 2B G DLEAF PR RS2, i) BESR YR THIE SR 117 I AR B B ) 52

) o

AT it i BB A A ) 0 B B AR L A AR A XU, P AR A SR I < 5 ] rhonf S5 R AL B AP A 25K
BATR P RCE . MAh, AL NS E B NRE XA & P FIEF s SEiti i, ez %
o BT 1 B A AT RS FE i, F 4G VaR(Value at Risk) i A5 R IR AR £ 1T s (1 T FEAN b5 UGS
SIS ] SRS RS HEAT BR R A

7.4.13.4.3.1 HAhHE R H

SHERL: AR

i H

%S iER

2022 12 H 31 H

EEEREER

202112 H 31 H

AV

{1

B

VIR y

fH

AL B
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) 28 55 AT R C B VR A RIS P < 2022 AR AR AR

fHEEH] (%) B EEH (%)
323,335,911
A o M R R P — IR AR BT o 92.21 | 509,447,366.39 93.15
Ao PEG b B e S P R
A8 Gy A R P — S A Jm A%
%"
THE SR 7 — BUIE S5t
323,335,911
it or 92.21 | 509,447,366.39 93.15

7.4.13.4.3.2 FAhA#E KRS FRIEURAE T
T is Bl 235 LU e 3 v A R oAt T 37 A0 e AR

X BT = AR H B BT AHE )
M EA (A AR o)
AH 2R ARG AR & AR Bl A H AR
Gails
2022 /£ 12 H 31 H 2021 /£ 12 H 31 H
WG EAEEAE 1Tt 5% 14 1n# 29,967,387.45 I4n#) 27,496,780.32
Mk G b L E T % 5% IR/ 29,967,387.45 IR/ 27,496,780.32

7.4.14 ARHHE
7.414.1 &R T EA RMETERTE
ARMEITESERITERZR, BXHA R E R AT S A =R SR E TR

JEIRRSE «

S— 20 AR s MR E R RT3 B ARG TR RN .
S RIR: BRER— R R B M O B 7 B S 5 LR BT AT L PR A
BRI MHORBR B AN AT S A N

74142 HERUARMETENSH TR

741421 BEREMTARRNARIHE

AL ARt
AR AR
N RME TR R ATE FE IR
2022412 A 31 H 2021412 A 31 H
F—JEIR 323,595,409.10 508,510,386.45
EoREWR 23,367,691.07 29,228,206.51
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H =T RIE R B R

GRE SRR RS 2022 FEAEEIRE

FH=RIR

443,863.95

1,662,074.72

it

347,406,964.12

539,400,667.68

7.4.14.2.2 ARYrERTEEKE N ERZRS)
ARIEL DL TS Z IR 2 RV i Uk A2 H ORI E IR R e (A ) s

X UESRAS 5 i LT IR AR, 5 B RS R 52 5 ANE BR (RS R A5 I (32 5 A
R BUR TARA I RATEENG O, AR A THEM A 2525 R B IIE] . 22 5 ANEHER IR K&
PR AS SRR AR R B EE AN G A S E IS — R U FEAR A 1 5 b R F A AN ) 0 8 A\ A0

TASCMERIFEWRELRE, B M RBER B A& SCMERE 5 — RIS R 5 =R K.

7.4.14.2 3B =R A M ERT T HHEN
7.4.14.23.1 EZERARWERFIRZESEN

AL AR
IiH ZNE]
2022 4F 1 H 1 H% 2022 45 12 A 31 H
T Gy M A B &1
BT JBE SRR
Ww) R %0 1,662,074.72 1,662,074.72
2 WA 3K
M A - -
LN N = 1,951,072.84 1,951,072.84
HHE=)JZ IR 3,506,907.50 3,506,907.50
%"E‘Eﬂ%ﬁﬁﬁ%? : 337,623.89 337,623.89
]
Hfrs %g g’;;; 5,% 337,623.89 337,623.89
TP HAZE S s
AR ()
R %0 443,863.95 443,863.95
BRI EFA S =
JEIR R FE T AAS A
A7 7o 1) A S IR 45 B4R 55,314.39 55,314.39
KM B ——0N RHE
AR B 4%
IiH AR AT L R
2021461 H 1 H&E 2021412 A 31 H
T A R e it
IR J S
LIPS .
2 H ) K 1,009,736.07 1,009,736.07
Y EIGE

N =RIR
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[ 22 5 AT ROE BC E R & TSR 4R R B 2022 AR AR TR

e VN

ERIFIICEIE SN

= 652,338.65 652,338.65
i

Horp TS

PR 652,338.65 652,338.65
A3 B R

TEA A ZR Al i
ML EA)D

HAR %0 - 1,662,074.72 1,662,074.72

IR AR =

B RGN A
071 2 A0 A S IR 45 B A - 652,338.65 652,338.65
RINB B —0A A
AP Ak

E: FT20224F12H31H, AIEERAAT NS =2 IRINAZ 5 P e b 53 B OMIES 22 5 Bt L1325 (B i fE
PRSI BRI B . T-20220F S5, NIk B = JR RS Y V058 oy P e il B 7 220 N PR J 5 TR T I
HAZ G NIRER BB

TR S 2 BRI B R 7 B T AR R A e EAR S 2 . BB S5

7.4.14.2.32 HHEBBEATMEMAENE=ZEZRAAMETERFR

A ANRMT
ANET IS N A
HAZE N 4 A0
g | P ek || ammiens | Sagmi
1B Z )RR 5
VE3F P AR Y
Qﬁxmﬂﬁ 443,863.95 %/””%Eﬁ%gg FHIILEN A | 23.19%-247.56% |  fuki%
ANET LS A
& o /\
i EERES | mmeesk || mmmsers | Sanhi
l 18 PAEIIEER
V3F P AR Y
Qﬁxmﬂﬁ 1,662,074.72 %/””%Eﬁ%gg FHRENE | 24.34%-274.17% | HUH%

7.4.14.3 SRR DAA So i E TR K SR TR i B

T 2022 712 H 31 H, AEEEGRFFA AR LLA o TH R R o7 (2021 47 12 H 31 H:
).
7.4.14.4 AR RME TR SR TR KA

ANCLA SO v B A <l B 7 A0 A7 £ 2 AL 38 SR UM He A <Rt ot FLIK T B S 2 fe i
TR ZER AN

7.4.15 A BT EBEM I &R T E R R HARE IR
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) 28 55 AT R C B VR A RIS P < 2022 AR AR AR

R 7 TR H AN S0 5 B A 1 HoA S B I
8 KEAEGRE
8.1 FRESH-HEHN
GHRAL: AR
JP s T H el R BT (%)
1 &R ey 323,335,911.97 91.03
Horp B2 323,335,911.97 91.03
2 R R - -
3 ] 7 AL 7 4% 24,071,052.15 6.78
Hrp: figs 24,071,052.15 6.78
B SCRHIESR - -
4 Dt s - -
5 SR ATA SR - -
6 VYN Eo - -
Horr: SEH R 1R SENGR
S ] )
7 ?Eﬁﬁ%ﬂu%%ﬁﬁ%é\ 4,594,165.11 1.29
148
8 HoAh 5 15 7 3,196,027.86 0.90
9 &it 355,197,157.09 100.00

8.2 BIREATU AR ERTAS

SEERAL: AR

o 34 B0 P v Bl
i 17Nk Ny IR XD
(%)

A ey BRL . il - .
B P4 1,475,980.80 0.42
C il i M. 303,537,340.59 86.57
5 A7 7. R SR = A

A4 . }
E S|4 B} }
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) 28 55 AT R C B VR A RIS P < 2022 AR AR AR

F oo #fERAMZE ) )
G AT B AEATHEEO . .
H {15 A YO . .
5RO RS B EOR R
Zll 17,779,403.70 5.07

Rl 82,553.38 0.02
K S il . .

Lo | LSRR 555k - -

M| BB TCRIEA R 5 385,971.53 0.11
N | ARI. SRR A SE B E 25.776.89 001
0 JE RS . B A AR R 55k . .
P HE - .
Q | PAEMETAE 48,885.08 0.01

AL AR AR R . .
S ZRE - -

&t 323,335,911.97 92.21

8.3 IR A FaMME b Z B i5+H L /N B BT B 43 Bt A 4
A NRMIT

5 4 T
e | KRR i SR TR HE () A
(EERIE)
1 300395 B[RS 444,650 24,455,750.00 6.97
2 688596 IEMURHS 717,848 24,370,939.60 6.95
3 300627 KT 830,995 23,101,661.00 6.59
4 688239 LIRSy %57 270,716 21,031,926.04 6.00
5 300260 BN AL 287,200 19,271,120.00 5.50
6 688385 =RERGEL 244,966 17,101,076.46 4.88
7 688311 WY 193,452 15,712,171.44 4.48
8 688103 Valieiy 213,914 13,763,226.76 3.93
9 688618 —HE@[E 164,015 13,104,798.50 3.74
10 002371 67744 56,500 12,729,450.00 3.63
11 688111 EAIIPIYN 42,922 11,352,439.78 3.24
12 603596 ek 142,000 11,331,600.00 3.23
13 002335 BHEE R 218,600 10,905,954.00 3.11
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688348 SLRERHE 18,997 10,799,794.50 3.08
603306 R 266,100 9,954,801.00 2.84
688032 RIG ety 9,756 9,142,835.40 2.61
688409 B O 75,239 8,134,088.29 2.32
603690 Z AR 213,500 8,078,840.00 2.30
300724 FEEAA 66,200 7,548,124.00 2.15
002475 VATV 225,900 7,172,325.00 2.05
688310 BAREIT 278,376 6,973,318.80 1.99
688401 FRAECHL 146,674 6,393,519.66 1.82
301269 HRILK 70,426 6,342,575.44 1.81
688072 IR 28,425 6,161,118.75 1.76
600760 PRy A 93,800 5,499,494.00 1.57
300750 TR 12,600 4,957,092.00 1.41
688513 SHARAN) 64,692 3,935,861.28 1.12
600938 HH ] Y VR 97,104 1,475,980.80 0.42
300705 JudL 24 14,459 351,353.70 0.10
688046 ZiRAEY) 9,372 225,396.60 0.06
301301 N e 23,052 203,040.88 0.06
688475 1 N 4 6,568 170,308.24 0.05
688141 ANAEFr 3,381 160,597.50 0.05
301297 & AR 10,147 150,256.17 0.04
688372 GRIEEEsT 1,540 146,669.60 0.04
688503 R KL 860 128,234.60 0.04
688498 TR 984 117,617.52 0.03
688147 W Sgk 4,615 115,744.20 0.03
688496 TE R 12,000 108,960.00 0.03
601136 HANES 4,739 82,553.38 0.02
301265 BRI 6,021 73,027.98 0.02
688525 (e 4,614 70,455.78 0.02
001301 iR R 1,164 68,722.56 0.02
301239 A Fiti AR R} 446 31,077.28 0.01
301095 A 318 27,503.82 0.01
301175 HRFA R 4,289 25,776.89 0.01
301327 HEHRE 145 25,660.65 0.01
301238 A 969 21,792.81 0.01
301302 SAINYREST 318 20,361.54 0.01
301267 SY=Yiy s 269 17,807.80 0.01
301367 R4 97 17,050.66 0.00
301363 EUFERIT 445 16,843.25 0.00
301328 Ykl iy T 160 12,313.60 0.00
301377 SRR 645 11,371.35 0.00
301277 R 439 11,317.42 0.00
301391 R 139 11,254.83 0.00
301379 Kl s 449 11,058.87 0.00
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58 301171 SRR T 598 10,596.56 0.00
59 301220 WA ey 285 10,496.55 0.00
60 301273 Hify R IR PR 277 10,467.83 0.00
61 301306 [ipUMIIRRY 244 10,318.76 0.00
62 301282 LERRHET 350 8,837.50 0.00
63 301318 Y g4l 195 8,139.30 0.00
64 301349 (=R 76 7,867.52 0.00
65 301197 T KR 380 7,630.40 0.00
66 301313 JLIREL R 247 7,197.58 0.00
67 301319 WEE A A 115 6,126.05 0.00
68 301270 DA A 210 5,957.70 0.00
69 301316 E i Paglii] 359 5,140.88 0.00
70 688041 HOLE R 28 1,123.36 0.00

8.4 MEHINRESFHAHE RS
8.4.1 RIFTNSHE i HIWIR & H ™ 1$#{H 2% BiAT 20 4 AR B40
SEURLL: NIRRT

o IR 4 B A
5 i SRS Ji SR A PR N AN X
Eepl (%)

1 002475 SR 5 91,579,422.36 16.75
2 688348 SLRERHE 89,348,354.42 16.34
3 605117 TN B 82,934,514.19 15.16
4 300395 [ lES 67,142,253.10 12.28
5 601669 o ] H A 66,781,940.99 12.21
6 300627 KT 66,244,955.75 12.11
7 688223 m Rk RE YR 61,788,861.30 11.30
8 002371 675 A 60,529,169.85 11.07
9 688385 S HH 58,799,286.55 10.75
10 300666 LT 58,447,334.78 10.69
11 688072 RS 57,849,565.03 10.58
12 688560 HH el B A 53,668,185.49 9.81
13 688239 LIRSy %57 49,813,257.70 9.11
14 300750 TR AR 48,297,599.04 8.83
15 002050 AR 46,420,276.00 8.49
16 002179 G 45,924,707.58 8.40
17 002466 RIFFH 44,109,829.09 8.07
18 300724 FEEA 44,060,883.48 8.06
19 600988 IR 4 43,042,281.88 7.87
20 300360 JEERL 39,586,030.65 7.24
21 688311 AT 39,348,805.48 7.19
22 300775 =% 37,037,184.89 6.77
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688017 SRS 36,772,676.93 6.72
301268 1N 35,577,669.60 6.51
688005 HHEHRH 35,155,535.18 6.43
688596 IEMURHS 34,227,176.32 6.26
688630 O ER R 33,667,402.41 6.16
300855 Pl T 1z £ 33,209,518.00 6.07
002472 XL B 33,141,308.99 6.06
002463 WA 32,606,277.93 5.96
688123 R 32,287,583.25 5.90
300260 SHSIE N AL 31,875,854.35 5.83
603596 [SEEE 29,532,430.00 5.40
688032 RIE ety 29,099,830.39 5.32
300337 IRy 28,681,045.06 5.24
600549 I mEEN 4 28,496,729.78 5.21
688556 e DM Ay 27,866,806.22 5.10
605123 IR T AL 27,000,306.00 4.94
688513 SHIRAEN) 26,412,929.40 4.83
688001 L5 26,337,879.27 4.82
002738 W R 26,248,562.02 4.80
688063 IRAERHY 26,155,913.18 4.78
688019 RS 24,408,972.15 4.46
600487 FIEGH 23,713,171.02 4.34
300643 JI IR 23,702,894.00 4.33
000762 PG 22,425,731.90 4.10
002436 MeARFHE 21,658,633.20 3.96
002405 VY 4 < 21,521,694.84 3.94
688103 ESaivaliy 21,212,951.52 3.88
300394 RFIEE 20,795,984.60 3.80
688052 YT 20,436,551.13 3.74
300674 FERHE 20,111,675.20 3.68
688598 & Ay 20,054,562.95 3.67
300373 AR 19,692,274.53 3.60
601012 B L LR RE 19,644,460.24 3.59
601899 gy A4 19,299,692.00 3.53
603595 RIEHT 18,983,386.00 3.47
300059 KT & 18,810,003.84 3.44
002865 Bk Bty 18,792,187.00 3.44
000970 HR =3 18,483,758.40 3.38
300274 FH 't FL S 18,433,443.00 3.37
603396 &R 18,118,578.00 3.31
688262 O R 17,240,365.91 3.15
688518 A Ot 17,100,760.60 3.13
300203 FNRHHL 16,841,009.60 3.08
300696 % IR 16,557,907.66 3.03
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67 688008 TR 16,061,432.61 2.94
68 688559 HE 15,922,259.72 2.91
69 002837 B i) 15,700,829.00 2.87
70 603799 R 15,596,186.20 2.85
71 002987 ALy 15,453,967.20 2.83
72 000975 REKSE 15,424,573.00 2.82
73 600588 F A M 2% 15,064,271.57 2.75
74 688439 PR KOG 14,218,883.14 2.60
75 688409 & B 14,184,677.43 2.59
76 688618 =HEEE 14,146,312.00 2.59
77 688041 HOLE R 13,847,072.26 2.53
78 301095 A 13,714,066.00 2.51
79 002459 AR R 13,669,889.00 2.50
80 600570 fHAE T 13,541,424.62 2.48
81 300902 ESR7SV 13,519,617.80 2.47
82 600760 TR ) 13,378,961.00 2.45
83 301367 rEA 4 13,292,333.96 2.43
84 600456 EX7NiEl 13,238,037.00 2.42
85 688231 Wk iy 13,124,754.59 2.40
86 688111 EAIIPIYN 13,107,182.76 2.40
87 601456 B ES 13,043,852.00 2.39
88 002497 HEALEE ] 12,044,076.71 2.20
89 002824 A AR 11,984,497.10 2.19
90 605111 B RE 11,953,961.80 2.19
01 688401 PR AE G H 11,709,629.02 2.14
92 300130 AR 11,262,610.00 2.06

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

8.4.2 RIS S HHIHIRE-E B §H 2% BRAT 20 4 KIBLEE A 40
SEHEUAAL: AR

o A2 4 B P A
5 Ji E AR JiE SR A4 R AHA RTS8
tefil (%)

1 605117 Y AR 88,440,218.70 16.17
2 601669 rh ] F 85,061,663.60 15.55
3 688348 SRERHEL 83,771,140.08 15.32
4 002475 DALY 83,721,870.67 15.31
5 300395 Ik 67,088,787.61 12.27
6 300750 THERAR 66,560,902.36 12.17
7 688223 fm RHRE YR 65,177,907.95 11.92
8 300627 AW T 60,624,559.87 11.09
9 300666 LT 60,108,951.47 10.99
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002371 67744 55,733,737.93 10.19
688560 HH et B A4 55,129,268.13 10.08
688072 IR 52,428,772.40 9.59
002466 Va1 N4 45,425,117.03 8.31
002179 R i 44,151,045.70 8.07
688385 S HH 41,208,046.62 7.53
600988 UG B 40,312,010.54 7.37
002050 —fedE 39,627,571.44 7.25
300059 KT E 39,330,185.40 7.19
300360 EREVEE 38,368,614.80 7.02
300855 Pl e I 4y 38,335,459.50 7.01
301268 1N 37,662,289.78 6.89
601012 B atfE 37,145,742.65 6.79
300724 FELERA 36,760,020.00 6.72
002459 AR R 35,278,923.30 6.45
002472 IR AEZ 35,117,719.36 6.42
300775 — B % 34,457,027.00 6.30
688123 RIRWA 32,847,925.08 6.01
688630 R 32,070,938.75 5.86
688017 SRS 32,038,345.98 5.86
688005 HHRHE 31,947,256.86 5.84
688518 A ot 31,268,309.84 5.72
600845 FEAG M 31,230,381.35 5.71
300373 BIARRHL 30,044,625.00 5.49
600570 JHAE T 29,613,529.11 5.41
603799 Ey %N |4 29,410,678.27 5.38
688239 AR 28,981,882.11 5.30
002463 VLA 28,773,450.48 5.26
300337 FELFHS 28,743,524.80 5.26
605123 UR T3 A 28,122,906.00 5.14
600549 =R 28,088,939.19 5.14
688556 oI Ay 27,623,853.60 5.05
002865 BAI5 Ay 25,515,811.00 4.67
002241 WOR By 25,392,440.00 4.64
002738 S AL TS 24,544,346.64 4.49
300643 PapLE Tk 24,132,599.00 4.41
300274 FH 't FL S 23,891,663.29 4.37
688063 IREERHS 23,862,095.84 4.36
688513 SEARA) 23,329,167.65 4.27
688019 R 23,219,769.21 4.25
688001 LR 22,739,890.10 4.16
688311 AT 22,548,394.78 4.12
600487 ZIHEH 22,118,293.83 4.04
000762 FE G 22,073,097.85 4.04
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