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AFE AR T — KA A RATHIESF T A S B G TR E 10%, HAR G 5 hAR G
SEHNE B AR SILFEFA — FK AR RAT FIER AT ZIE TR 10%. AHEE S5 hARE
3 0 BN B AR A T 8 3 R R — X i & m) AAT R PTE SR AN i 1% BT 4w
AIBIRER R 15%, ARES mARGNESE M NER MR RHERTA X LT ARKRITH
B, AR % b A E ATRE R 30%.

ARSI B P RF P ISR AR SR 5 5 BT, AR IR w AR ARAT (8] [ T 3758 5y 800 Bk i i
B Z IR RE B LRI S WME 7.4.120 BB4h, ARBE G T 2 W [ 4 b B = 7 s\
RGN RN VER R, H ERR— BAE IS S SR MR B A . AR s T
TUANESZ BR B R T B A T AN 2 8 B 1 K 15%.

A4 R G N H W R A HE P 7 AN DA H T AR TS 7 1 ] A A B BE AT o A
S5, B OREE AR R I8 B B AN 7 A A H AT AR EL R i AT AR B

RIS, AR 1) 2 <oy NGB I 5 B0 O (R 52 2 (R BT H 558 5 0 TR T s 4% 27 i
JFNRE 52 5 36 T AW 55 IR - B2 A E 3 AT AP /KPS A7 0 E A R & 57 R O HE N B, DA
XoF AN TR AR 52 2 ot T ST 58 5y B0 RE A B I EAT B0 28 R R Sl e ™ M B A R < R I ] W A 5 A B
YRR AN AZ G0 TRy o BeAh, ARG B 8 BN S 1 30 [ A8 5 S 440 A Bt B2 AR AR o 417
fib FX) B8 A RE SR KT 5 S 0 i i 1) DU ER B0 55 1B AR 3l DU DR 191 i 4 4 SR BT B2
By IFAE S AT GRS B i S BEIE I 2 D€ I HA SR O3 5y 3t T OT et (Bl M52 vk, AT %
SRR R B EOR S A G R 20 5E (IR BV AR RF 2

ZiE LR TR AN EHE AR 0 S0 25 2R A R 1 RURS: A B A S, AR A AR T ST Bl
PERE DL R AT

7.4.13.4 T XK:
737 AU A2 6 52 4 T R 4 T EL A0 SR SR SR B 4 378 525 DR BT Ak T 3 %2R0 4% TR 2R AR B
RAEPEENI AR, ELFERIZR AR AR RS AL AR AN A% XU o

7.4.13.4.1 FIRRE

)25 XU 9 4 b TR 2 Fo A1 B8O 40 B 52 T I R0 A8 T AR U8 3l Xy o R e ek
S T R I T T R 2 LT B0 SO R BRI RS, bR SR 2R 28 G i T R T i
ANARE S5 38 i) 5 SRR 4 717 47 R 3 58 5 0 B T A SR I 4 TR S R £ XU <
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ELINEE 6 N H R IR & RLIE TR 4%

B4 2022 FAEERE

AT A BB

PEENEER, SRS, TGRSR RS,

7.4.13.4.1.1 FIZR X

A Nt
AR
2022 £ 12 A 31 140N 1-5 48 58P E MR &t
H
i
BWATAEK 61,684,865.82 - - 4 61,684,865.82
Al = N 344,074.29 - - 4 344,074.29
FHRES 191,151.97 - - 4 191,151.97
. I 599,230,918.2
Rt 193,145,193.28/  205,501,481.63 4 200,584,243.37 o
NS - i i - _
I AL R A 3R - - - 597.62 597.62
B it 255,365,285.36)  205,501,481.63 0.00 200,584,840.99| 661,451,607.9
8
5t
FEIAE R - i . . _
T o 1 4 b A A5 - - - - -
e st it it - - - - -
S H [a] ) 4 R
> o i 38,040,538.50) - - - 38,040,538.50
PRk
AT B - - - 994,668.100  994,668.10)
I A T[] 3k - - - 318,012.04]  318,012.04
IS PN Fi T - - - 431,109.20,  431,109.20
NATHEE B - - - 107,777.29]  107,777.29
M A 55 2 - - - 0.62 0.62
A ot - - - 24,428.38 24,428.38
AR - - - - -
15 ZE T 15 B 47 A5t - - - - -
HoAth A7 £57 - - - 967,676.46]  967,676.46
ittt 38,040,538.50) - - 2,843,672.09| 40,884,210.59
) 22 AR s fe 1T 217,324,746.86]  205,501,481.63 0.000 197,741,168.90 620,567,397.3
9
FEER 15D 1-5 & S5EMDLE AitBE a1t
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2021 %12 A 31

H
%
AT 64,924,856.64 - 1 64,924,856.64
i R S 498,356.72 - 1 498,356.72
FHARES 253,281.15 - 41 253.281.15
N e 1,719,608,105.
Rt 585,147,000.00,  616,122,000.00) 518,339,105.95 05
SN IR G g
. i 35,800,000.00) - - 35,800,000.00
NS - - 1,357,511.87| 1,357,511.87
I AL R A 3R - - 1,029,276.16| 1,029,276.16
HoAh % 7= - - 14,192,584.42 14,192,584.42

oSN

686,623,494.51

616,122,000.00

534,918,478.40

1,837,663,972.

91
1 fii
AR - - - .
3T 5y 1 4 R A A5 - - - -
frAE S b o £t - - - -
S [ ) 4 b
AT LK - - 39,425,296.66 | 39,425,296.66
JRAH JRE [ 5 - - - -
IEASHE BN Fik T . - 1,186,550.81 1,186,550.81
AT 2 . - 296,637.70 296,637.70
AT A B R 25 9 - - - -
R AZF B - - 75,350.23 75,350.23
JRLASS )l - - - -
T AE T A3 B A7 it - - - -
Hop A7 53 - - 1,328,032.57 | 1,328,032.57
ffi et . - 42,311,867.97) 42,311,867.97
M| ZR U Bk 686,623,494.51 1,795,352,104.

616,122,000.00

492,606,610.43

94

T RIS T KA A SO, IF 1% A LU I EETE fr H B0 H S

AT 103K

7.4.13.4.1.2 FIZR P B BURAE ST
|1Eii& B T 37 1 2 CAAM G HeAth 117 328 B AR S A AR

2559 TidE 81 7T




A 6 N H R IR G BLIE S BB I 4 2022 fRARE R

X5 P A R H 34 e 1A )
o aE (A NIRRT
AH I XG4T & 1AL B)
AT AHIR HEER
2022 4E 12 A 31 H 2021 412 A 31 H
THFR LT 25 NS M%) 1,008,152.38 kb %) 3,956,762.81
TR H T FE 25 NS N4 1,013,665.96 W4y 3,988,735.78
7.4.13.4.2 SMC XS

AN RS2 45 it TR Fe (B BAR SR BL e it R AN R AR S i A AR B ah iR . A 4
FrA UARCIKAAL TN R M B~ A, R A AR B AN XURG o AT i ) 2k o B BN

A < (R AN Sk AT A

7.4.13.4.2.1 MR w0
Bfr. NRMt
AHAR
20224E12H31H
HiH
£ WM
&t
EART HEANRT

LA THIT B
B

P

}_\_L

22,285,273.17

22,285,273.17

Beait 22,285,273.17 22,285,273.17
PASH T B
il
il asadn - -
B R
T RS e T 45 22,285,273.17 22,285,273.17
i
EEER
WH 20214E12H31H
%7t W Ca2)
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TEANRT FEART

PASH T HY
908

25 PG

}_LLA
et - 77,269,107.16 77,269,107.16

LASH T B
iy

il aadn - - -
R
TE RS e T 45 - 77,269,107.16 77,269,107.16

i

77,269,107.16 77,269,107.16

7.4.13.4.2.2 AMC RS FIRBURRE 2B
584 BRiZ s R A HeAh 117 3728 B AR AR AR

X P A e H 2 4 P 1 E
oA (A NRMo)
AH 2 UG 25 & 11 AR 5 PN AR
AT
2022 412 A 31 H 2021 4E 12 A 31 H
WX AR TTHE 5% W 1,114,263.66 #n% 3,863,455.36
AR N MIZAE 5% T/ %) 1,114,263.66 kb 3,863,455.36

7.4.13.4.3 FHABMRE RS

FA A A DA A2 Fi 2 < BT e it T L B R EL B R B e A B 7 37 R 5 RSN 3 LA
FRI T 37 s DR 2R AR Bl T A 2 sl A XU o A 3k 4 2 BB THIE SR 58 5 i b g BARAT 18] [RIL 1T 3758 5
PRI SRR, I ) G At AP A DU SRR T BAMIE S5 AT A 1 5 78 1 L R IR S IR 5 i
AT BERYR UL T 37 B AR S B R

NI G K N E IS 6 R W S WO B AR A, X BEBE S, BV E . RO G AT
B, SREB XS AT BEA2E T 3740 h XU

AFE I B A 1 B R AR RS XS . SRS A S By, B H a5
PRI T 40%;  HEBEAR BRI 5T LU AN s MR B 1 50%; BR8P B SR
ESR S BRI ARATAERR. [RAF 5, B T g RS [ e Wi R 97 o 2 B0 1 B AV T

50%; [NV AF BT RS TP RIS 20%; A5 H H AR T, B4
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L TRIRENIAE Ty DRALE 8 )5 W 24 DR D < 0 B3 H 7 — 4 DA BURF B3 AMIR T R 543 EL ) 5%,

B A e A2 R RIS

P AR R S I B A LR R E AT
BRAh, AIE G AL G BN RE O A P A7 IR I A St i 2, s s T 2 Mo B ik
X AT KSR, B4E VaR(Value at Risk)$EbRAE AR MK AT Sl v 2E A4S XUz, S AT

FEHNT KBS AT PR EZ AN 1 o

7.4.13.4.3.1 FHARM#E RO

PSRl

] 5 391 B2 B FLAt <tk T HL )

EHEAL: NRMT

VNN AEER
2022 412 A 31 H 2021 £ 12 A 31 H
h 34 3 4
TiH
AT B
nRE nRE
18 EL 1 18 E 451
(%) (%)

T oM T — R R 200,584,243.37 32.32 518,339,105.95 28.87
TH M e G R E -
T oM T — e BT -
FrAE A R P — BUE R T -
&t 200,584,243.37 32.32 518,339,105.95 28.87

7.4.13.4.3.2 F AR XU FRBURE ST

ST RS RE Tk S LS HE K A2 5)

i B RS e DA ) HoAl T 3578 B R AR
X AR H 4 B A
Mg CRfr: AR
FHOC RS A2 5 (1) A2 5l KM ARk
G

2022 412 A 31 H

2021 4£ 12 A 31 H

Mg b R E BT 5%

W% 52,933,586.00

HNZ) 79,338,695.90

Vb g L e B vE T B 5%

/%) 52,933,586.00

T2 79,338,695.90
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7.4.14.1 BT EARMEWTERFE
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BRYE: BB MFER P EAGHER R T LR R BRI, BRI BRE R A
EAMA S B B B BRI T R N R 26 =2 AR BE B AN DS A A E

7.4.14.2 FEK DA RN ETERERI TR
7.4.14.2.1 FEREMTEKA RHHE

Hfz: NRHIT

W FetE TR S R R IR

AHIR
2022 412 A 31 H

EHEER

2021 4£ 12 A 31 H

FEX 198,051,433.54 517,721,598.87
iy = 398,508,679.44 1,201,274,504.49
BRI 2,670,805.30 612,002.59

&t 599,230,918.28 1,719,608,105.95
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ESIESE
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LEFN
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HAR
URESRERiN]
FHEEIR
SR
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7.4.14.3 ERFSERIUA A ETHR ISR TR A3
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7.4.15.2 HAh =m0

BT BER N, AKE G IO 72U H A T

7.4.15.3 WAL

RIS E T T 2023 4 3 H 27 HAEARFE SR EE B,

8.1 HIRELEE=HEREMN

§8 WERAAHME

SHHEAL: NRTC
o 5H o o G R I LA
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1 R 4% Bt 200,584,243.37 30.32
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2 B - -
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B SRR - -
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9 it 661,451,607.98 100.00

VB R HARAIE 418 i I A AE G LA BT I I SO B N 22285273.17 7T, (ST
R E EE N 3.59% .

8.2 HIAREATIL A R ERE A S
8.2.1 REMARETILRIFEHABRERRAS

266 T1HE 81 1T



ELINEE 6 N H R IR & RLIE TR 4%
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R NES] A AR
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A SSN N  Q0 1 225,030.00 0.04
KA -
flbER 132,529,208.24 21.36

D RIg, BTy SRR 4,563,325.00 0.74
HIE R T

E et 4 ,

F LR 22,165.00 0.00

G LimIEH . EAEFIEOL 26,770.50 0.00

H R ERIEL A -

. G PAEAE R 10.609.573.09 71
JIR 55l T

J Rl 8,672,882.38 1.40

K S Hb b -

L TGRS 255 MR 55k -

M BHEBFFEAH AR S5 4,553,528.35 0.73
IKF FREEA A L5 it i 2

N W 4,165,436.00 0.67

o JE RS B BRI AT IR 5 )
Mk

P HE -

Q PARRS TAE 5,957,294.64 0.96

R Al ARE R R 6,973,757.00 1.12

S Ga .
it 178,298,970.20 28.73
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A H A TE T 2 6,647,911.86 1.07
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1 601567 —REEJT 1,116,240 15,046,915.20 2.42
2 300733 [EZTIWA] 641,100 13,257,948.00 2.14
3 02273 fi] A= 197,900 8,927,295.72 1.44
4 603239 WriTAlE 531,300 7,778,232.00 1.25
5 300035 RS 343,700 7,073,346.00 1.14
6 603338 WLk 7 146,800 7,024,380.00 1.13
7 300320 HFIE Iy 660,200 6,773,652.00 1.09
8 00570 W 2 2,116,000 6,710,065.59 1.08
9 000768 LT K 263,500 6,706,075.00 1.08
10 03690 EH—W 42,600 6,647,911.86 1.07
11 000999 HEiE = 141,400 6,618,934.00 1.07
12 000776 7 RAES 409,200 6,338,508.00 1.02
13 300143 R A A 584,200 5,941,314.00 0.96
14 300709 KRN 207,100 5,838,149.00 0.94
15 603267 P78 H ¥ 54,000 5,462,640.00 0.88
16 002291 PEHERHE 374,400 4,867,200.00 0.78
17 601222 VUSEE 551,300 4,735,667.00 0.76
18 605368 WRBEAR 369,500 4,563,325.00 0.74
19 300938 153 bRk 131,100 4,383,984.00 0.71
20 002034 HEREIR I 230,900 4,165,436.00 0.67
21 688498 TEAFHE 32,946 3,938,035.38 0.63
22 688667 IR 44,550 3,876,741.00 0.62
23 002768 ] S 17 132,600 3,848,052.00 0.62
24 300182 TR A 856,300 3,827,661.00 0.62
25 600523 S 195,000 3,810,300.00 0.61
26 300248 B 406,458 3,576,830.40 0.58
27 300726 FIEHT 75,500 3,332,570.00 0.54
28 688658 i e 2l 165,599 3,199,372.68 0.52
29 300413 T SR U 104,800 3,146,096.00 0.51
30 002444 EERH 165,500 3,141,190.00 0.51
31 000538 “HEY 54,500 2,962,620.00 0.48
32 300026 ANSESN|4 518,100 2,942,808.00 0.47
33 603313 BHA 270,474 2,867,024.40 0.46
34 688023 CQIER PSS 14,406 2,852,388.00 0.46
35 600893 iR H 58,400 2,469,152.00 0.40
36 600030 S IES: 113,100 2,251,821.00 0.36
37 688031 BB 24,094 2,045,580.60 0.33
38 300494 RROR X 2% 104,100 1,554,213.00 0.25
39 002017 YRELIRE 92,075 1,210,786.25 0.20
40 603712 +t—= 25,700 897,444.00 0.14
41 688428 T g A 61,934 794,613.22 0.13
42 688380 ek 10,257 271,195.08 0.04
43 301356 RIRWE A 4,660 210,263.86 0.03
44 300645 BT E 7,900 198,922.00 0.03
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45 301115 R A 6,850 169,544.35 0.03
46 301328 Yl i1 1,910 153,250.76 0.02
47 301339 WATE 9,127 150,339.65 0.02
48 301280 ERIBFHEL 2,783 132,065.20 0.02
49 301366 — R 2,672 124,831.72 0.02
50 300498 T By 6,000 117,780.00 0.02
51 688376 FEIRPHL 3,713 116,142.64 0.02
52 301361 AR B 5,169 115,134.16 0.02
53 002714 W Iy 2,200 107,250.00 0.02
54 301176 RS 5,431 94,661.79 0.02
55 688420 LR 2,408 94,008.32 0.02
56 601136 HANES 4,739 82,553.38 0.01
57 301398 R 2,549 78,837.80 0.01
58 601208 RMEH 6,600 75,438.00 0.01
59 301285 8 H ik 5,643 73,945.48 0.01
60 001301 i KR 1,164 68,722.56 0.01
61 002025 i IWANGER 1,000 66,250.00 0.01
62 301269 HBRILK 720 63,316.80 0.01
63 301270 DA 2,095 62,884.70 0.01
64 600809 Ly 7 398 200 56,998.00 0.01
65 301095 A 592 51,202.08 0.01
66 301327 B HHE 242 42,826.74 0.01
67 301308 WY 598 33,918.56 0.01
68 601022 T 1,983 26,770.50 0.00
69 301195 JeEg R 330 24,103.20 0.00
70 301263 R 682 22,165.00 0.00
71 603255 FHUNES 489 21,956.10 0.00
72 301330 R 694 21,729.14 0.00
73 301152 K ITHRE 433 20,195.12 0.00
74 688789 PR 107 18,471.41 0.00
75 301171 DRRT 985 17,454.20 0.00
76 301363 EU ST 445 16,843.25 0.00
77 301103 Al EGHR R} 507 15,980.64 0.00
78 301296 HEE 1,042 15,525.80 0.00
79 301121 KEpT 290 14,433.30 0.00
80 301377 By S 770 13,575.10 0.00
81 301338 JUEAEHL 257 12,590.43 0.00
82 001333 T A 426 12,332.70 0.00
83 301290 REEST 330 11,592.90 0.00
84 301132 TR 468 11,456.64 0.00
85 301277 R 439 11,317.42 0.00
86 301265 R 819 9,336.60 0.00
87 301318 Y ifg1s 206 8,598.44 0.00
88 301198 EIET 340 8,241.60 0.00
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89 301313 JLIE% B 247 7,197.58 0.00
90 301388 R R A 292 6,307.20 0.00
91 301368 FArRe 337 6,241.24 0.00
92 301319 MR A 115 6,126.05 0.00
93 301316 E b i} 359 5,140.88 0.00

8.4 WMEHABEREHGTHERLRS)
8.4.1 Rt EHUE L HIFIE ST 1FE 2% BT 20 4 IR R4
SHRA: ARMIT

o R 4 Bt
e Ji =S JI% ZE 24 PR EN - NG I A L
(%)
1 03690 EH—W 16,949,147.54 0.94
2 603283 FEM I 1y 14,489,541.36 0.81
3 000768 RPN 12,900,998.59 0.72
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