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ZEr R & TR S AR FR A M I 45 2R S s 1 XS i B T O St AR A AN o A AL )
PRI B0 R4

0

7.4.13.4 TR
T 3% KU A2 6 52 4 BT 5 i T L P 2 e M/ o SR BN 4 9t B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN RS AL A A7 XU

7.4.13.4.1 FIZ R

R 2 JRURGE A i < i T PR 2 SO U B BRI <V 2 52 T 3 R R AR sl i R A e sl A XU o R R AU
O = R 7 1 o T /A Vv R AN e R e P e RN g
AN S5 S ] 235 PRORR A8 T 7 01 2 B T A1 IS T R SR < YA S e ) XIS

AR < ) i < BN 8 B0 A < T i M R AR M o AT A, JRIEI R B A S A

FHSE 775N IR PR K AT B
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KRR & NIE R B 4 2022 SEAEE Rk

AIEEHIER

B EEONRATAE K. SRAM S AR RES LR IBAE.

7.4.13.4.1.1 FIZ XK w0

Bfr: NRM
AHE
2022 4£ 12 A 31 14EPIW 1-5 4 =) A &t
H
=
17 5 344,982,257.83 i i 344’982'257'2
i R D 2,611,682.98 - 41 2,611,682.98
AR S 430,187.77, - 41 430,187.77
N e 2,188,804,426.
e 361,771.92 -4 2,188,442,654.24 16
ISR - - - -
A ER D 3R - - 231,007.000  231,007.00
FrE 348,385,900.50 -2,188,673,661.24|2,537,059,561.
74
i f5t
T AME R - - . _
5y M4 Rl A A5 - - - -
AT G b A f5 - - - -
S [ 0 4 ik 5%
FEER
MATE B - - 82.21 82.21]
AT e [A] 32K - - 741,342.78|  741,342.78
AT NS - - 3,328,260.88 3,328,260.88
NATFEE 7 - - 554,710.15|  554,710.15
INERE: R e - - 191,047.65  191,047.65
RS F - - 2.09 2.09
A - - - -
16 JE T A A7 A5 - - - -
HoAth 471 45 - - 4,413,884.02 4,413,884.02
it - - 9,229,329.78 9,229,329.78
GBS YRR N 348,385,900.50, - 2,179,444,331.46|2,527,830,231.
96
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20214£ 12 A 31
H
%

T 368,101,214.42 i i i 368’101'214"2‘
S R 9,240,340.41] - - - 9,240,340.41
AR S 1,643,893.05 - - 41 1,643,893.05

N I 2,365,914,327.
T o e 5,373,728.40 - - 2,360,540,598.64 o
SN IR G il % .
Jmééﬂj 209.936.000.91 | ] | 299,936,009.9
I 1
ST B . - 41 50,840,580.83| 50,840,580.83
A ER D R - - - 693,266.65| 693,266.65
HoAh B = - - - 106,755.58  106,755.58
R A 684,295,186.19 - 2,412,181,201.70/3,096,476,387.
89
Uik
TSR - - - - -
5 M4 Rl A A5 - - - - -
AT G b A f5 - - - - -
S [ 0 4 ik 5%
FEEK
NATE B - - 4 9,655,232.34 | 9,655,232.34
ATz [A] 32K - - 4 7,000,545.16 7,000,545.16
AT NS - - 4 4,026,800.62 | 4,026,800.62
NATFEE 7 - - 4 671,133.45 671,133.45
INERE: R e - - 4 201,446.45 201,446.45
RS F - - - 15.03 15.03
AR - - - - -
16 JE T A 47 A5 - - - - -
HoAth 471 45 - - 4 17,165,151.64 |17,165,151.64
ittt - - 4 38,720,324.69 38,720,324.69
GBS YRR N 684,295,186.19 3,057,756,063.
- - 2,373,460,877.01
20

T RAFRAARIE G KGN SO E, IR G2 i EFE fr H 80800 H S

HAT T Ak

7.4.13.4.1.2 F|ZR KRS By BB 43 BT
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B2 TG R IR A R B I 4 2022 SRS

AT 2022 4F 12 H 31 H &% 2021 4F 12 H 31 HEFA A 5 MG 5 UL, HIFar
PAT BN, RT3 2R AR Bl T A B G B 7 14 E JE KRS

7.4.13.4.2 SN KR

NI R A 45 4l T LA 2 o SR SR I B R AN 26 A8 Bl i R AR sl g UKy . A B4
FrA DLARC IR AN N R T i B 7= AR f5T,  ERIRARFE A S A AN RS o AR 3 <5 0 8 <0 BN
H 0 A JE B R AN SR AT A2

7.4.13.4.2.1 AN XS i
MA: NIt
AR
20224E12H31H
WH
ey M
it
FEART FEART
PL 4 i
8=
igjﬁ/ﬁﬁ% - 375,471,314.49 375,471,314.49
Breait - 375,471,314.49 375,471,314.49
PL 4 i
fr) fu 5t
At
B AR
A IC KR - 375,471,314.49 375,471,314.49
e
TEEE
20214E12H31H
WH
e b3y
it
FEANRT FEANRT
PL 4+ T
% =
T e R - 20,904,707.48 20,904,707.48
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N

P
Breait - 20,904,707.48 20,904,707.48

LS o A
fy i £t

i ey

B R R
AhIC R K - 20,904,707.48 20,904,707.48
mpEL i

7.4.13.4.2.2 ANC KU FBUR AR 2T
L5 B3 1% B — I SR DAA F HeAh T 35248 S AR AN AR

XFH =R H G B E
EALE T EE R VAN
AH IR RS A% 1 1R AR ) PN AR
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
s T AR N BT FH{E 5% 1#91n#) 18,773,565.72 191n%y 1,045,235.37
A5 AR N B T AH 5% /) 18,773,565.72 /%) 1,045,235.37

7.4.13.4.3 FHAtA#E XK

AT SRR A 4 T R 4 i L 1 2 S0 01 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 B TR ZR 38 & i b T slRAT 1) RV 17 352 5
(BRI S5, T I 1 At ks IR AR T BAMIE S RAT 4K B B 4 5 5 SRR ok S IO 5
AT BERYR T UEZR T 3 BEAR P B 2

AR G L B BN E WA B 2 O R AR A, SR B g . B ICE . RO AT
BIE, RIS AT HE AR A T s AU o

AR FE Gl R B A B 7 U BRI A A i XU o AN 4R B8 21 P RS B 50 LU g <
BE I 609%-95%; ik I A R I S 150 0% LU AN i A I 52 BE 7 1) 50%:  REANAE 5y H H AAEFN BRI
TR G A HEN S G RAES T, B R 4 50 B H 7E—4F LA I BURF 35 AT 2R 4 58
FEEE 5%, Horr G A& SR AT B A7 ORUE B AN S F RS s i ) B b A < T R
FASE T LA BRI R A S A AT R 8 HRAT
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BEAh, ASIE G BN AR HON AL & Fr R IIE SR I R S ft s, e ia F 2 e Bk
XTI &, 4G VaR(Value at Risk) i s S5 AN TAA I 5 1 AP CE A RS DR, i T 3
X RS EAT ERER A A o

7.4.13.4.3.1 HARMHE XSO
SmEsL, NRMT

AR EER
2022 412 A 31 H 20214 12 A 31 H
h 34 E
TiH
AR ARREL
N RME N RE
18 E A5 18 L 431
(%) (%)

T oM E T — R 2,188,442,654.24 86.57 | 2,360,540,598.64 77.20
T oM e e %
I R A Rl B K 5 A
A A s 7= — BUE R BF
it 2,188,442,654.24 86.57 | 2,360,540,598.64 77.20

7.4.13.4.3.2 FARAHRE KRS OB 43 BT

o B4 BT S A RS P T b 45 L A TR HE 1 AR )
B IR IR AE DL A AR T 378 R FEA AL
X5 AR H B 4 BT P EHE
AU E K VAN T
% XU A8 8 F A2 5 PN AEREE
Pk
2022 /£ 12 H 31 H 2021 %12 A 31 H
kg 31 Tt 5% ¥y 136,955,297.68 4 n%) 173,155,002.13
ML G L 31 T % 5% /> %) 136,955,297.68 /0%y 173,155,002.13

7.4.14 ARME
74141 &M TEARMETER T E
ANROHET R RAERZE R, B A ROE TR S B A B S N A TR I A

JRRHGE: H— R IR ARG B GHEE R T 7 ERGHBIIRDY: 9 20 R — R
EAMHR B B EL B R T R AR 55 =2 00 AR BT B i A rT S A E -
74142 FEKUARHMETHERN S TR
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RUSIE 545 % a4 2022 AR E RS

741421 FEREM TR A RME

Bfr. NRM
‘ ENIES RAEAR
N BT RS BT E R E IR
2022 %12 A 31 H 20214 12 A 31 H

F—EIR 2,185,980,031.00 2,356,845,832.55
FJEIR - 3,503,504.49
HEEWR 2,824,395.16 5,564,990.00

&t 2,188,804,426.16 2,365,914,327.04

7.4.142.2 ARMHEFRERFGE RS

A DL AT T 0 LR A2 2 2 WA BB 0. X T AT T 38 5
MRS, GRS, BT A, A5 R A TR AT R, A R ST
% 4 SR STV BR ELIEL 5 53R IR0 IR B AT B R 0 6 o SIS — 20, AR
5 4 LR SR OO S0 (8 e AT 25 U T2 S MO TR RO, st XA
BB S ERIR 55 R R

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

Az NRMIT

T H

A3

202241 H 1 H#% 2022412 7 31 H

Ao M R

it

LiEsgs ey

E::) IR
Hﬁ?ﬁ Ay

LIRIER

5,564,990.00 5,564,990.00

E LIPS

2,379,239.38 2,379,239.38

=4
AR 145
W

LZIN
B=REIK

e
B=REIK

4,612,141.05 4,612,141.05

=4
A5 B
R EVE

-507,693.17 -507,693.17

pas
H: A
1 21 R )
EERIES

-507,693.17 -507,693.17

TR A

Gl

Felmidtel




e R IR S RE R I B A

2022 A

IR 15 B
Wk i
)

LIES
AR

2,824,395.16

2,824,395.16

LIES
(AERRERi]
EEENEN
ERLBE
TEAZHY]
P AR
KA
BAR R
A2 )
e E
AR B0

445,155.78

445,155.78

T H

AR AT A 1A
2021451 H 1 HE 2021 412 31 A

e Vi

LiEsgs ey

E::) IR
Hﬁ?ﬁ Ay

it

LIRIER

243,819.75

243,819.75

E LIPS

2,457,899.25

2,457,899.25

=4
AR 145
W

10,670.66

10,670.66

FeN
B=REIK

et
ETENEYN

863,475.95

863,475.95

=4
A5 B
R EVE

3,737,417.61

3,737,417.61

pas
H: A
I 21 1R )
EERIES

3,737,417.61

3,737,417.61

TSR
greliat
IR 15 B
Wk i

)

LIES
AR

5,564,990.00

5,564,990.00
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HAR
URES NN
F=EIR
SR
A
135 R AR 3,107,090.75 3,107,090.75
SEPLFIAE
EERE N
AR 7))
NV XD
AR B ad
7.4.14.2.32 HRHBEATHEHMAERE =ERARMMETERER
Bfr. NRMt
NPk~ PNE
AR AR | KA EE: 52Xt
i 55 o
A i & Sk i gjgﬂ 2
- KR
PR S SIS | I SR TR A PR A N R
- fh )
5 2,824,395.16 —— T AL 2 2 0.2319-2.4756 | fAHK
AN g B
FEERA | RAMAER 5
i S sp
A S & i & ;’EH 2 T
PR S SPIIAR LR | SRR A RS A PN A
- 1A .
5 5,564,990.00 WRHE | A 0.3055-1.7836 | fiufHKE
7.4.14.3 JERREEHI LA A ETFE R SR T R AU
A FE ARG AR K L FE R AR LRSI LA e E TR S T A
7.4.14.4 AUA RMETHE R £5 T B RAHSC U A
AIEEFFE IR LLA O A TR SR T B DIRER AT B SRl v = gl fif, 1Xed

i TR DR R A R, T DAL IK 0B 2 SR (B AR

7.4.15 BT EBRAS T STHRERE R N HMER
7.4.15.1 KR

RO, AR To T Z ] AR H T,

7.4.15.2 HAhZEI0
BEEAGERE, AIEST0 T B I 1 H At 5 B 10,
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LRI G IR BT G 2022 SFEAE R
7.4.15.3 WSS HRK L iHE
AW RF LT 2023 4F 3 H 27 HAARE SR ST MHE.
88 BHAAME
8.1 HARELEHEHNR
G AR
b L H & RGBT R (%)
1 & LS ay 2,188,442,654.24 86.26
Hopre B 2,188,442,654.24 86.26
2 ey - )
3 It 7 YA s 361,771.92 0.01
Hrr: e 361,771.92 0.01
B SCRRIESR - -
4 b4 BT - )
5 LA A AR - -
6 SEN IR G il 7= - -
Horbre LIRS R
85 ' .
7 BT AR S e 347,593,940.81 13.70
Tt
8 FAth &3 55 7 661,194.77 0.03
9 &it 2,537,059,561.74 100.00

VE: R AR AL S i
FEEHE LE BN 14.85%.

8.2 HIARBATWARKBREREAS
8.2.1 WMEMREBAT WL RIR AN RER T A S

TGN BT I A S BN 375,471,314.49 7T, HRE4E T

AL NIRRT
e il 51 AR RS R
(%)
A VI N 0| 4 - -
PRI 354,027,362.50 14.01
C il 3 781,916,353.72 30.93
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TR G BSR4 2022 SFEAF AR
D BT B2 ABAKEFH 314,967,617.01 12.46
HERDY AR
E e 29,055,948.40 1.15
F AR ME S 56,885,429.50 2.25
G b N E P 4 129,136,586.00 5.11
H fEfE A YO 14,348,265.00 0.57
| F AR AT RS BRI 15.493.390.72 061
Ak
J SRl 37,664,951.38 1.49
K S bl 40,182,202.99 1.59
L FH BRI 55 M 55l - ,
M BEEEH SN A MR S5 14,268,069.95 0.56
N TR PR 23 3 B i 7 3 9,470.00 0.00
o] Ji B AR 5% BB RN H A AR 55, - -
P HE 24,999,711.94 0.99
Q TPAAI S TAE 15,980.64 0.00
R AL RE AR R - -
S A - -
it 1,812,971,339.75 71.72
8.2.2 MEHIRIAT WA R B ER KB EREHE
NSl ARME NRMD B B B L] (%)
REE 48,380,807.37 1.91
JEAA K} 32,261,991.40 1.28
Ak H AR TR O 32,747,894.56 1.30
BT DR 21,709,408.79 0.86
Sl 45,717,237.03 1.81
ERSESN 2,781,321.20 0.11
HAE RS 130,648,419.62 5.17
A 35,235,499.66 1.39
o5 25,988,734.86 1.03
At 375,471,314.49 14.85
8.3 HARIZA SOMME 5 F4 3™ 1 E H B KN I A R = 3R B B
SEA: NIRRTt
e | mEmE | mEak () Ny S i
B LEA (%)
00700 it AR 437,900 130,648,419.62 5.17
600583 i AR 13,404,800 81,233,088.00 3.21

65 jidk 81 L




B2 TG R IR A R B I 4 2022 SRS

600875 RITHA 3,526,700 74,131,234.00 2.93
600027 4 r [ 11,999,000 70,554,120.00 2.79
601958 SR 4,947,400 57,142,470.00 2.26
600021 i 5,704,100 57,098,041.00 2.26
600968 E 19,737,600 56,844,288.00 2.25
601699 i &7 N 3,164,200 53,316,770.00 2.11
00883 H Rl Y 5,427,000 48,380,807.37 1.91
000983 L PG AR 3,916,930 45,632,234.50 1.81
600886 EH% ) 4,055,978 43,926,241.74 1.74
002129 TCL #13f 1,165,600 43,896,496.00 1.74
600029 [Epap s 5,289,300 40,198,680.00 1.59
02628 PN 3,147,000 37,669,017.25 1.49
002606 KiEHE 4,008,100 37,595,978.00 1.49
600888 HrsE A 4,448,657 36,434,500.83 1.44
300750 TR AL 89,631 35,262,628.02 1.39
300026 A HZ 5,941,089 33,745,385.52 1.33
600863 MEAER 9,548,700 33,324,963.00 1.32
002478 CHES S 5,838,100 32,868,503.00 1.30
600529 LR 2453 1,119,400 31,790,960.00 1.26
600509 K& R 6,134,500 31,776,710.00 1.26
000543 it e FE /T 6,762,300 30,295,104.00 1.20
02380 W E ) 10,165,000 29,964,295.52 1.19
603878 KA 2,781,480 29,928,724.80 1.18
600582 KBS 5,739,100 29,843,320.00 1.18
000683 TN REYR 3,788,400 29,701,056.00 1.17
600039 VY 1| 45 2,612,945 29,055,948.40 1.15
600690 IR K 1,179,100 28,840,786.00 1.14
301263 =B 873,417 28,386,052.50 1.12
001979 LA 2,216,253 27,991,275.39 1.11
003032 R E 1,448,419 24,999,711.94 0.99
03690 EKH—w 157,700 24,609,758.22 0.97
300438 RS % R 294,300 22,952,457.00 0.91
601816 TP AR 4,593,200 22,598,544.00 0.89
00570 [ 2 6,846,000 21,709,408.79 0.86
600497 Uth 7 B 4,268,000 21,596,080.00 0.85
603368 G [E2TE - SYE 1,154,800 21,560,116.00 0.85
600803 BB Ay 1,335,200 21,496,720.00 0.85
002597 SR 645,100 20,965,750.00 0.83
603885 AT 1,278,900 20,692,602.00 0.82
600030 HEIESR 1,038,900 20,684,499.00 0.82
688008 AR 329,895 20,651,427.00 0.82
00189 RAEEE A 2,598,000 19,934,945.80 0.79
002460 EER A 265,840 18,478,538.40 0.73
003033 HEAT T, 391,300 17,373,720.00 0.69
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47 300881 BEER 537,600 17,251,584.00 0.68
48 300765 B 1,040,700 16,422,246.00 0.65
49 600428 HHOzE AR 2,583,700 15,398,852.00 0.61
50 300452 LLiim 2454 831,500 14,567,880.00 0.58
51 601388 TRER TR 4,359,100 14,559,394.00 0.58
52 002353 AN A 514,100 14,348,531.00 0.57
53 600754 BV )E 245,900 14,348,265.00 0.57
54 601226 HEHLE T 2,444,200 13,883,056.00 0.55
55 601058 FRACA 1,296,500 12,990,930.00 0.51
56 688498 TR 104,153 12,449,408.09 0.49
57 688618 = RS 147,581 11,791,721.90 0.47
58 600023 WreE ) 3,082,400 10,757,576.00 0.43
59 601088 Hh [ pip A 389,000 10,744,180.00 0.43
60 002120 By gy 743,000 10,684,340.00 0.42
61 002895 JUE R 7 371,700 9,690,219.00 0.38
62 603556 W) 549,600 9,672,960.00 0.38
63 000913 ERITBEFE 510,800 9,439,584.00 0.37
64 601666 PRI A7y 862,300 9,321,463.00 0.37
65 688633 BERA 206,008 9,208,557.60 0.36
66 601985 HE % 1,528,900 9,173,400.00 0.36
67 002128 FL L e IR 738,400 9,111,856.00 0.36
68 000762 [EE 24 235,300 9,084,933.00 0.36
69 600521 125 398,300 8,706,838.00 0.34
70 300494 BRI 2% 579,100 8,645,963.00 0.34
71 00123 R Hh = 985,000 8,314,780.48 0.33
72 601333 IR 3,630,900 8,242,143.00 0.33
73 00241 ] ERL g 1,370,000 8,138,136.34 0.32
74 01299 RFBLRISE 103,800 8,048,219.78 0.32
75 00546 BEAEH 1,829,000 7,760,506.44 0.31
76 01908 itk E BraE ] 378,000 7,681,675.37 0.30
77 601555 REUES 1,173,300 7,661,649.00 0.30
78 002831 M [FRHE 228,700 7,563,109.00 0.30
79 002594 EL P e 28,900 7,426,433.00 0.29
80 06098 el Al 55 417,000 7,241,275.39 0.29
81 600546 LA ] B 478,900 6,939,261.00 0.27
82 600585 HFIZEIK Y 253,000 6,927,140.00 0.27
83 600325 R ey 716,160 6,488,409.60 0.26
84 000686 RAGUESR 972,000 6,318,000.00 0.25
85 688123 Rt 60,446 6,117,135.20 0.24
86 002539 PN SER 517,900 5,759,048.00 0.23
87 600376 I A 1,002,200 5,702,518.00 0.23
88 002463 VakiN gl 474,110 5,641,909.00 0.22
89 688722 Giknkes 311,003 5,616,714.18 0.22
90 688208 TH@ERHY 171,367 5,406,628.85 0.21
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91 01193 AR 201,400 5,271,204.14 0.21
92 600131 W {5 18 349,000 5,221,040.00 0.21
93 601111 Hh ] [ it 486,000 5,151,600.00 0.20
94 300775 =i % 132,900 5,050,200.00 0.20
95 02689 /RN |4 718,000 4,566,539.16 0.18
96 600116 =g KR 515,496 4,417,800.72 0.17
97 688668 SHIERHE 62,607 4,132,062.00 0.16
98 603871 Fa R 159,000 3,593,400.00 0.14
99 000915 HeRRIk A 65,000 2,957,500.00 0.12
100 601456 RS 259,400 2,918,250.00 0.12
101 00268 S [E B 186,000 2,781,321.20 0.11
102 00688 A R R 149,500 2,751,003.62 0.11
103 601021 HFERALE 40,100 2,576,425.00 0.10
104 600642 FH e 77 389,000 2,135,610.00 0.08
105 688392 U R S 13,758 1,990,920.18 0.08
106 603639 HERR 77,800 1,987,012.00 0.08
107 600216 WLEEZ 169,000 1,975,610.00 0.08
108 003000 AT 108,000 1,273,320.00 0.05
109 688031 EIRH 12,047 949,303.60 0.04
110 688428 TR 70,700 907,081.00 0.04
111 688172 HEARTU 40,177 762,559.46 0.03
112 301035 MEES il 6,438 560,749.80 0.02
113 688387 ER B3 106,186 533,053.72 0.02
114 688503 SRR R 3,277 488,633.47 0.02
115 688061 y(lbiy %5 3,972 370,786.20 0.01
116 688380 ik 12,677 335,179.88 0.01
117 301356 RIRMEAR 6,132 276,680.38 0.01
118 688073 B3R 2,544 208,989.60 0.01
119 301115 @R 6,850 169,544.35 0.01
120 301296 wrEE 10,411 160,276.85 0.01
121 688084 B i R 1,875 155,025.00 0.01
122 301328 Yl H 1 1,910 153,250.76 0.01
123 301339 WATE 9,127 150,339.65 0.01
124 688391 IR B 1,397 140,524.23 0.01
125 301280 BRI A 2,783 132,065.20 0.01
126 301277 Bk 4,384 125,209.57 0.00
127 301366 — kML 2,672 124,831.72 0.00
128 301361 R 5,169 115,134.16 0.00
129 301269 HRIK 1,168 102,713.92 0.00
130 688670 Ko 2,310 99,306.90 0.00
131 301265 IR 8,181 99,226.62 0.00
132 301176 RS HA 5,431 94,661.79 0.00
133 688143 K& 1,938 90,349.56 0.00
134 688252 KAt R 5,201 87,220.77 0.00
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135 301318 Y ifg1s 2,052 87,053.44 0.00
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