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7.4.13.3.1 MEHARTESH A KRR R

AFEE IS EHANERESB R P LI (A TR RIEF R R RSB EEHINE) (s
FE SR T TR R Z7 45 B8 i A 2 1 AR B BN ) SV R 00 SRR AR i 4 21 5 W8 77 () 0 e XU i
TR, RIS RSB BT N AR S A SR T ERR bR U SZ PR R B i b E A DA
S A0 B AR RIS [B) N AR I e 70 I 25 & TR PR S5 S I B AR 2R AT 47 22 ) s U A 23

AFEERET K AF RATHESR T EA IS FEE T AR 10%, HARES S ARSI EE
S N B ) H AT 3L R — A W RAT RS A ZIESR I 10%. AREe 5 hmARES
(2 4 BN BRI AT IS S AL RRE A — K BT A R R AT I T s i S A i R A
AIIE SR 15%, AR5 HARRS S E B NE N SRR AEGHTE K LT AR KATH
AIRIBIREE, A% BT A R R SR 30%.

AREEG PR IESFEIE SR 5 i b7, HeRIRAEARAT (M RNL T 3552 55, 8 70 H < B 7 It
P SZ PR HIAGE B LSS WMHE 7.4.120 04, AFES AT S R 4l ot = 5 U
KR G R TR, e BRI SR R AR R A RINME . AEEE ESR T
ANV SZ R BT T A THA SRS 8 5 1B 15%.

AFEE W HESEHNST QX EGH G T 7 A TR H AT 2RI 1) ] AR AN E BT HE TR
SIS, WA H BRI R RS AN 7 AN A H AT AR B ) R AR A A

RIS, AN < P R 4 A NG & L0 RO [l 22 2 I B B 552 0 TR B 2 %
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S AR [ Y 38 5 o - S 5 5 013 A 3R A7 90 2 AR S5 e 7 M AR e 4 A 308 Y 52 5 (e Bl
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il PR B S F S A R KT RSB A it ) DR IR 5 0B 22 5l LA DR 34 b 3% 2 Se BT S A2
W FFESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR NS 5 06 FOT RS R 22 i, ] 2
ST 0 B B R S B 4 [R1 20 I BBV B DR — B

7.4.13.4 T XK
T 3% AU A2 1 32 4 I i T L P 2 0 M0 A SR B0 4 9 B DR T Ak T 3 85 A R TR 2R 1 28 Bl 1
RAPEEN AR, LSRRG« A RS AL A A A% XU o

7.4.13.4.1 FIZR KK

R 2 PR 2 i e L (4 2 SO B B e B 52 T 37 A SR ARl i A A e sl ) AR o R R Uk
K N ST = e EB 7l el A TR 5 /A W (R TN o e e i e < St I me s S N
AT 2300 1) 45 SRORR AR 11 3778 25 BT 5 I AROR I G S 10 RS, o AR ik o ) 2 o 7 BN S 910
2N < T W PR ) R BRI B T HEAT WA, R I IR AR DR AL (0 A A R0 L3 R 5 X AT 4
Bl ARG RAT BRI R > B e A BT R, AR G I R B ES B &
FEAEAR KL L LAMSL TR R AL o AHEGHREA AR BUR R BT 7 £ BT A BRI

- RIE & S AT 255

7.4.13.4.1.1 FZERK ML

B KR
AHAR
20224212 A 31 14ERA 1-5 4 54k AitE At
H
B
BATAEK 160,667,464.02 - 160’667’464'(2)
SR AT 1,739,227.51] - 1,739,227.51]
17 H ORIIE 4 211,482.11 211,482.11
L oy VE G Rl 863,385.97 4,091,785.53| 603,249,566.92 608’204’738':
JSHAC HR 1,263.81 137,081.94  138,345.75
AV eny 162,619,437.45 863,385.97]  4,091,785.53 603,386,648.86 770,961,257.8
1
ki
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AT B - - - 2,656.00 2,656.00
AT e [A] 3K - - - 6,876,779.64 6,876,779.64
MATHE FE TR - - - 1,031,803.96/ 1,031,803.96
NATFEE 77 - - - 171,967.33| 171,967.33
N AE B B - - - 21.53 21.53
HoAw 7 {3 - - - 1,050,913.70, 1,050,913.70
ittt - - - 9,134,142.16 9,134,142.16
| R U B B 162,619,437.45 863,385.97 4,091,785.53 594,252,506.70 761,827,115.6
5
LEER
2021 4£ 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H

i
- 159,173,210.
BATAEEK 159,173,210.54 - - | 199,173 Oi
i K S 951,690.56 - - 4 951,690.56
FHARES 194,808.44 - - 4 194,808.44
N I 728,634,062.6
T o4 e 20,013,934.00 - 848,000.00 707,772,128.61] L
IR SR - - . 655,259.87|  655,259.87,
HAh %= - - - 194,662.35  194,662.35
IV TR 1,489.77 - - 838,285.71]  839,775.48
wre Rt 180,335,133.31 - 709,460,336.54| 890,643,469.8

848,000.00

5

1 £33
A} B [R] 32K - - 41 1,863,503.15 1,863,503.15
AT N F - - 4 1,106,041.92 1,106,041.92
NATFEE B - . 41 184,340.33 184,340.33
N AE R B - - - 20.47 20.47
HoAh A7 £5 - - 41 870,435.90 870,435.90
ittt - - - 4,024,341.77 4,024,341.77
R 2R AU Bk 180,335,133.31 886,619,128.0

- 848,000.00 705,435,994.77
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7.4.13.4.1.2 FlIZ KR IR A% 43 A

T 2022 4 12 H 31 H, AFESFFH I G ERFR 0O Ao o5 3k 415 5 7= (1 LU 1)y 0.65%
(2021 £ 12 [ 31 H: 2.35%) , DL IS T AL G Bt P o ORI (2021 4F 12
H31H: .

7.4.13.4.2 SN KRS
AINIC ASE A& 45 <t TR A 2 0 4B SR R I gt R AN SR AR B A AL s i RSz . AR Sk 4
HIFTA 537 Kt AN R T i, BRLH TS R AN XU -

7.4.13.4.3 HAbMriE XK

LA R XU 415 22 <5 T4 < i T L FA) O 0 (B BRI < 1 DR ok T 7 ) 3R A AT 2 RASE
(TS U DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT s (1 LA A X
B RS T FAMIE SR AAT TR B B 2B G DLEAF IR SR SEE , ] BESRUR THIESF 117 7 B AR B s ) 52
M o

AR FE Gl 5 B2 A 1 70 B B AR A A A XU, PP 42 B <5 1 () rhon 50 B A5 B9 AR 220K
BAT B IR E . BUAh, AT G PN ORI S IR A M i st i, e ilis £
Tl BT RN B Gt AT R B, AU 4G VaR(Value at Risk) 5 S5 R A 56 = 181 )T 76 4 A XU
S T S RS R AT R R A EE A

7.4.13.4.3.1 HARM#E XS O
SEih: NRMT

AHEAAR R
2022 4F 12 A 31 H 2021 4F 12 A 31 H
TiH
e A AORErE o I 4 R
N R E N RME
LB (%) LB (%)
603,249,566
oy M b B e — B SR T 79.18 | 707,772,128.61 79.83
92
T e B P —FE G R
T oMM r:—neEf

AT ERh 5™ — BUIER 3
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603,249,566
&1t 79.18 | 707,772,128.61 79.83

.92

7.4.13.4.3.2 FAbgRE RES KIBURE AT
s Bl & L HES N 1 Ho At T 3 AR

X BT = R H 2R 4 B e
s Cfr: NRioo)
AH 5 AU A2 5 [ AR 2 PN IE N AR
Gl
2022 412 A 31 H 2021 4 12 A 31 H
kG b E Tt 5% HIN%) 49,677,786.96 1% 28,881,959.45
M 257 P FE 1 T B 5% /%) 49,677,786.96 /%) 28,881,959.45

74.14 ARHHE
7.4.14.1 B TEARMETER T
ARMETTESERITERZIR, BXHA RE TR S A BT M E TR 5K

JEIRPRGE -

BB MRS B GETE R T B AR R AN
B RIR: BRER 2 U B AMH O B 7 B 6 5 LR B R AT LS R N
R MBI AN AT S N

74142 HERUARMETENSH TR

741421 BEREMTRRNARIHE

A NRmoo
‘ A LR
NRMETF RS R AT E R E IR
2022 £ 12 A 31 H 2021 4F 12 A 31 H

H—EIX 598,784,179.73 702,782,554.27
=3¢ 0.00 21,808,691.09
R 9,420,558.69 4,042,817.25

it 608,204,738.42 728,634,062.61

7.4.14.2.2 AR FTRERE K EKZEZ)
AHE 4 DL PR 2 IR TR IR AR H ORI 2 IR T 4 i

XIS AC 5 i LT BRER AN, 5 B RS R A2 5 NS ER (B R A5 I 22 o A
HER) BUR TARATFRATER I, AEEAS THEMH EZ 5 RS H IR 525 AR e &
PR IR A RSB SR BTSSR E SN EE — JZ U IR ik 4 1A B o SR B AN ) L i A DX
TR RMERIRERERL, W AR BCEE M GITE 2 SO BN 28 R e H = Z .
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7.4.14.2 3B =B R A M ERFRTIHEN
7414231 FEZERARWERT ARSI BN

Az NRIC
i H A H
202241 1 HZE 2022 4 12 H 31 H
5L o Ve At
g ot i S Bt
LEEIPS - 4,042,817.25 4,042,817.25
2 S S - 10,000,014.88 10,000,014.88
M ISR - - -
HNFE=JFZIR - 2,736,605.06 2,736,605.06
HHE=FE - 6,170,877.39 6,170,877.39
éﬂgﬁ%ﬂ#%éz%ﬂgifg - -1,188,001.11 -1,188,001.11
1
s ;5;;2;;%22 - -1,188,001.11 -1,188,001.11
TP FHADZE B 2
AR (A ) ) )
HIR R0 - 9,420,558.69 9,420,558.69
AR FFA 12 =
JE IR G BT PE v N A
397 2 ) R S I 15 B A - -1,449,784.83 -1,449,784.83
5 W) B —— 2 S
AR
e AR AT LA A
202141 H 1 HZE 2021 4£ 12 H 31 H
A2 5y M G i &t
it e S Bt
LIEIP - - -
2 H ) S - 3,072,274.03 3,072,274.03
YA - - -
BNFEZFIR - - -
HHEZFEIR - - -
é%ﬂ%ﬂﬁ%? - 970,543.22 970,543.22
i
s ;5;;2;;;22 - 970,543.22 970,543.22
TP HAZE S s
PR B R () ) ) )
AR %0 - 4,042,817.25 4,042,817.25
AR FFA S =
%@éﬁﬁﬁﬁf#% - 970,543.22 970,543.22
03 28 1 AR SR 45 50457
KB —oON U E
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| 72 35 AR A RNIE SR 4% 0 3 4 2022 SRR TS

B | |

TE: T20224F12 31 H, AHe G R AR =R UNAE 5 Mk g il 08 7 29 O IE SR 58 5 P L T 28 5 (H i 42
PRSI B R BT T-20224F 8, ANk 4 MBS = JRIRHE (1052 5 M < R 3 7 220 i R 5 PR AT
HAZ T IR BB

TS BRI B R 70 B T ARITRR A e EAR S 2 . BRI 5T -

7414232 HHEBEATMEMANENE=ZERARMETERFENR

A N
ANE] W S NAE
AR A B _
I S FH 1 N SN 4 A
RE o RABOBEEA | e | ammpeps | 200
Z IR &
VLI 7 PR A SR Y TR 5
s
= 9,420.558.69 R - 22.95%-247.56% GRS
ANH] W i N AE
FEERA _
Iﬁ 7 ¢ > R=VAN 74N
AH s | OPRREER oo | s | D 2
pAI PSS
Vi IE Az R TR AN A AL N .
e 4,042,817.25 g TREA 8 % 17 17%-274.17% UiViEPS

74143 FERFEEKIUA RMETH B SR T AR HH

T 2022 5 12 A 31 H, AEEGARFAAERELR LI ot (B THE K R 5™ (2021 £ 12 A 31 H:
[A).
7.4.14.4 AU SEMETHE R SR TR FIAHESSH

ASEAS FOMEL - 10 4 R 5 7 R 4705 - LR R SGRIUA HA G b ot KM 5 2 ot
TR ZEMR /N

7.4.15 HEITHBEM T STHREE T Z U3 AN IR
B BT DGR H A SE G0 7 B 0 At = 2 I

8 KREHAEGHRE

8.1 MIRESHAGHENR
SHERA: AR

F5 TiH S d IR S B AL (%)
1 R s 603,249,566.92 78.25
Hor, REE 603,249,566.92 78.25

58 Tk 71 T



K| %8 58 ke 5 ML 7 4 BE IR & 2022 SE4F AR

2 FHEeHE - .
3 [i] 72 AL 7 5 % 4,955,171.50 0.64
Hr, fiik 4,955,171.50 0.64
e SCFRIESR - -
4 nEEEE - -
5 SRbATAE P - -
6 SR Gl 7 - -
Hors ST 0] ) ) SN IR
B LR e
WATIE MG /M & a
7 X 162,406,691.53 21.07
it
8 HoAth & 15 % 7 349,827.86 0.05
9 &t 770,961,257.81 100.00
8.2 HARBAT L RN ER K AHE
GRiEHAL NRMT
B o7 3 4 5 P VA HL A5
e 1Tk 25 NRME
(%)
A VSN NN O N 4 - -
B KA 12,815,000.00 1.68
C il i b 441,841,496.02 58.00
5 B, #71. BRA KA = i
HERY . .
E S|4 8,050,000.00 1.06
Foo| fE &L 7,792,000.00 1.02
G palibex eyl a4 36,159,607.56 4.75
H | Rl 12,323,580.00 1.62
| 5 EAL . RS BRI
2k 50,128,759.24 6.58
I | seRbk 82,553.38 0.01
K| Gt 5.052,000.00 0.66
L FHGTRNRS 45 AR 55k . .
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M | BFEEWT AR RS 16,313,040.12 2.14
N IKFI S FREEAN 2 I B HE 38,283.70 0.01
O | BRIRS . BIEAHAARS ] )
P HH - -
Q | DAEMMETAE 78,329.60 0.01
R | XXMt REMER 12,574,917.30 1.65
S oia - -

At 603,249,566.92 79.18

8.3 IR FMME o Z 3™ i5E LB K/ N B BT B SR 43 B A 4
P ARG

i B 4 Y i
e | REA JIE 2 A4 R HE (k) A
fE A1 (%)
1 603181 2R 2,600,000 37,024,000.00 4.86
2 601058 FieHeHA 3,280,000 32,865,600.00 4.31
3 600521 25l 1,450,000 31,697,000.00 4.16
4 603128 SR 2,579,122 27,699,770.28 3.64
5 688513 SARAN) 420,000 25,552,800.00 3.35
6 300007 DUBRHE 1,500,000 25,350,000.00 3.33
7 002250 PR B 1,500,000 23,250,000.00 3.05
8 603612 RIBRE 880,000 22,897,600.00 3.01
9 688310 BAREST 901,680 22,587,084.00 2.96
10 600050 RSeS| 4,500,000 20,160,000.00 2.65
11 002063 B A 2,600,000 19,734,000.00 2.59
12 002436 MeARRHE 2,000,000 19,360,000.00 2.54
13 002782 AT 980,000 16,875,600.00 2.22
14 688100 A B 730,000 16,855,700.00 2.21
15 300218 zillivahis 1,500,000 15,000,000.00 1.97
16 301122 KA 280,000 14,470,400.00 1.90
17 002312 JIR g 1,370,000 14,412,400.00 1.89
18 002885 HORME 450,000 13,419,000.00 1.76
19 000983 Ly PG A I 1,100,000 12,815,000.00 1.68
20 603466 RIE ST 929,410 12,574,917.30 1.65
21 601208 RMEHL 1,100,000 12,573,000.00 1.65
22 301073 B2 s 175,800 12,323,580.00 1.62
23 300447 EXE 0 700,000 10,780,000.00 1.42
24 603859 ReRERH 400,000 10,452,000.00 1.37
25 000902 B 867,200 9,981,472.00 1.31
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300674 FERHE 700,000 9,835,000.00 1.29
300260 eIyl 140,000 9,394,000.00 1.23
000739 2l 400,000 8,616,000.00 1.13
603565 S REALY/H) 581,832 8,459,837.28 1.11
601968 WL 1,254,900 8,257,242.00 1.08
601800 o [ 2 1,000,000 8,050,000.00 1.06
603699 il 713,000 7,914,300.00 1.04
000829 REEK 800,000 7,792,000.00 1.02
002353 ANHi Ay 262,500 7,284,915.60 0.96
300636 [EFI 2, 456,967 6,767,681.27 0.89
002396 A EiTE 350,000 6,706,000.00 0.88
600388 ST Je i 400,000 5,860,000.00 0.77
688518 537 O 200,000 5,842,000.00 0.77
688137 EREA 75,000 5,700,000.00 0.75
001979 FA e 400,000 5,052,000.00 0.66
688560 BH e T A 111,062 4,534,661.46 0.60
688115 SRS 50,000 1,937,500.00 0.25
301327 HEHRE 2,417 452,270.49 0.06
688375 - 4,653 438,312.60 0.06
600549 JE 149k 20,200 394,910.00 0.05
688475 1 N 4 14,847 384,982.71 0.05
688141 ANAEFr 7,957 377,957.50 0.05
301301 T A=) 35,740 314,797.92 0.04
301391 S 2,470 210,066.09 0.03
688147 W Sgk 6,293 157,828.44 0.02
301297 & R 10,147 150,256.17 0.02
301377 2R R 7,695 149,789.85 0.02
301277 R 4,384 125,209.57 0.02
301379 Kl s 4,481 114,278.07 0.02
301273 B JR IR 2,761 112,485.71 0.01
688496 B 12,000 108,960.00 0.01
601136 HAlESR 4,739 82,553.38 0.01
301313 JLIREA 2,464 79,626.97 0.01
688244 S EEN 1,506 75,510.84 0.01
688525 (EER= 4,614 74,100.84 0.01
001301 i KR 1,164 68,722.56 0.01
301316 Bl 3,584 67,028.63 0.01
301319 MR A 1,149 66,253.15 0.01
301269 HRILR 682 59,975.08 0.01
301095 A 656 56,737.44 0.01
301238 & 2,267 50,984.83 0.01
300653 EAY) 1,155 49,665.00 0.01
301239 i R 575 40,066.00 0.01
301175 HRFA R 6,370 38,283.70 0.01
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70 301267 L=YiRy 578 38,263.60 0.01
71 301367 A=A 211 37,089.58 0.00
72 301302 SAINPEEST 466 29,837.98 0.00
73 301171 V=V NN 985 17,454.20 0.00
74 301363 EUFERST 445 16,843.25 0.00
75 301349 ST 154 15,942.08 0.00
76 301328 Y Ui HL T 191 14,699.36 0.00
77 301282 SRt 434 10,958.50 0.00
78 301306 PEMIMIRES 255 10,783.95 0.00
79 301220 VA By 285 10,496.55 0.00
80 301265 HFI R 819 9,336.60 0.00
81 301318 Yyl 206 8,598.44 0.00
82 301197 TORFRHAE 380 7,630.40 0.00
83 301270 A AR 210 5,957.70 0.00

8.4 MEHINRESF A A HE RS
8.4.1 RFTNSHE i HIHIH & H ™ 1$#{H 2% BiAT 20 4 AR E 40
SEURAL: NIRRT

o WA 2 4 B P A
5 i =S Ji SR A PR N AN X
tefsl (%)

1 603520 i ava 64,473,266.00 7.27
2 601058 TR 64,379,179.20 7.26
3 688513 SERAY) 45,350,110.79 5.11
4 000513 THEREE 45,145,346.89 5.09
5 301073 H 5l 42,575,585.48 4.80
6 300260 SR 40,567,300.80 4.58
7 002241 ORIy 38,516,343.00 4.34
8 688233 TR A 38,385,951.42 4.33
9 002171 VLA 37,659,902.35 4.25
10 300636 [EFI 24, 35,678,518.52 4.02
11 300007 DUBRHE 35,179,515.00 3.97
12 600521 g 2yl 33,482,254.00 3.78
13 688589 J1E 31,889,120.81 3.60
14 603181 2EHRH 29,599,013.43 3.34
15 603612 FRIBRE 28,091,943.00 3.17
16 002960 HYHY 27,698,265.00 3.12
17 603128 HFA Y 27,637,001.68 3.12
18 000902 HrEE 27,540,705.00 3.11
19 300702 RF Wt 27,070,268.60 3.05
20 603229 B2k 25,830,295.40 2.91
21 601186 H ]k A 25,189,225.00 2.84

Fe2Tmdt 71 |



[ 8 58 ARk o UL S $ B2k 4 2022 SEAFE LR 5

22 300174 Ty 24,402,912.00 2.75
23 688310 BT 24,366,284.24 2.75
24 301089 HoE 2l 23,227,974.44 2.62
25 002063 ER A 22,672,548.40 2.56
26 600399 4R 21,198,524.08 2.39
27 301122 KA 21,035,448.76 2.37
28 002250 BRARHY 20,948,683.26 2.36
29 605168 = NAT 20,891,029.57 2.36
30 600050 S RESpES ] 20,665,000.00 2.33
31 002353 FOSi)id i 20,624,524.64 2.33
32 002312 N R e vgs 20,461,084.00 2.31
33 000498 L ZR BT 20,383,511.00 2.30
34 600905 — Ik REE 19,281,584.00 2.17
35 001979 e 19,235,578.00 2.17
36 600418 TR 19,182,444.00 2.16
37 601117 W E b 18,677,746.00 2.11
38 002782 CIaA) 18,659,121.00 2.10
39 300777 RS 18,620,657.00 2.10
40 600584 KR 18,453,577.00 2.08
41 300059 KITWE 18,335,666.40 2.07
42 600938 Hh 18,191,341.55 2.05
43 688100 B B 17,838,142.73 2.01
44 300101 PR 17,755,474.00 2.00

T SRANEHUE RN M (RSN TR LA EE) 151, A B 5 A -

8.4.2 RIS S H RS B §H 2% BRAT 20 4 KRR A48
SEHUAAL: AR

o IR BT A
5 Ji AR JE SR A4 R AHH RTS8
Eepl (%)

1 300260 BN 57,473,924.80 6.48
2 603229 BEZ 56,416,598.20 6.36
3 688233 b T 48,640,448.50 5.49
4 301073 H s 46,543,599.34 5.25
5 300702 RF WAy 46,443,273.04 5.24
6 000513 TN ER ] 44,500,587.50 5.02
7 000902 B 42,051,594.00 4.74
8 300636 EEEENG 39,645,535.22 4.47
9 603520 H]OKAL 37,989,771.04 4.28
10 601058 FERe A 37,826,470.61 4.27
11 600499 Ak il i& 36,215,567.00 4.08
12 300121 {ERRRISES 32,824,239.80 3.70
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13 300174 ywaiidlis 31,557,514.00 3.56
14 002091 MNEES 29,248,614.00 3.30
15 688357 ey &l 29,220,476.25 3.30
16 002960 L 27,311,824.00 3.08
17 002171 FREVLHM 26,873,324.56 3.03
18 002241 ORIy 25,164,409.00 2.84
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