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AR B 4 526,119.22 526,119.22
A B iR 55 o 4 281,456.89 281,456.89

JS A F 2 -
AR - - -
oA A7 53 4 2,186,492.14 | 2,186,492.14
et 4 69,851,510.83| 69,851,510.83
R R R B 11 641,891,031.81 2,447,581,020.

-4 1,805,689,988.91
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#AT T3k

7.4.13.4.1.2 FIZ XK A GUBRAE 43
AF4T 2022 4F 12 H 31 H X 2021 £ 12 A 31 HRFEELZ SRR, HEARERTAR

IR

7.4.13.4.2 SNC XS

==

T R PR AR &5 ki

DR T 37 0] 2R ) AR Bl AR i 4 B8 77 1 T EE RS

M2 Set e, LI E LOR0E 1 FoF e i H s H &

AN RS A& 15 <t TR 1) 2 Fe (L B R B It B DR AN R ARl i A R s (AU o AR 3k 4
FEA DARCIKAAL TR M BB MG fit, KA 2R AR S RIS RS o A3 < 1 2 < PN

FOR AT e (R AN Sk AT A

7.4.13.4.2.1 FNC R Wi
Bhr. ARt
AHAR
20224E12H31H
WH
*T W
&t

mEART EART
PSR B
Br=
i%ﬁ(ﬁ%ﬂ*ﬁ 27,223,434.98 27,223,434.98
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S R AR B RS

B4 2022 FAEERE

B At

27,223,434.98

27,223,434.98

PASH T HY
il

il esndy

B AR
TE PR e 43¢
i

27,223,434.98

27,223,434.98

TiH

EEER
20214E12H31H

ES/W
TEARMT

M
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PASRTHT B
B

bl

o

52 5 1 <z
P

<

46,477,943.68

46,477,943.68

wie et

46,477,943.68

46,477,943.68

PASR TR
il

il esgdy

B R
T RS 145
i

46,477,943.68

46,477,943.68

7.4.13.4.2.2 AN XS B BBURME 4

(47 BRIZ 5 I Z LAAM HAh 117 3778 B R RR AR
X AR R H 4 B A I
s Cfr: NRmoo)
AH IR A AR & 1 AR B A AR
b
2022 4F 12 H 31 H 2021 £ 12 A 31 H
WA NRTFHE 5% WAL 1,361,171.75 1N 2,323,897.18
A AR MIZAE 5% W) 1,361,171.75 /%) 2,323,897.18

7.4.13.4.3 HAhMHE X
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LAY DRSS 2 18 2 < 4R < it L [ 2 e B BOR SR B I B2 AT Bk T 37 A 3 AT 3R BUA
RT3 37 M DR 2R AR Bl T A 2R sl O XUy o A 3 < T BB TR SR 58 5 i b i BRARAT 18] [RIL T 3758 5
R AN S5, T M EL A A A XSS SRR T BAMIE I3 R AT T ) B 28 I L B R S T A R )
AT BRI T TR T 7 B AR B B (2

ANHE S ) HE < N GE WA S R W O S AR A, R BTSSR RCE . BT AT
BIE, SREBN XS R BEA AL T30 As XU

AN il I B BR AL A (0 B PR AT (A% RS . AR 1R BT AH & P BREER B P 4R B L g ik
B 60%-95%;  HE BB AR IR B SR Bt LU ANEE TS 4 AR IBEER 587 1 50%; BEANAE 5 H H 24 F1RR
AR 5%, U 5L & L RN A B RAIE B 5, B4 PRI e B 2391 H A2 — 4 DL N I BUR i 27
AMETF BT IFE N 5%, H AP IG5 45 & A 6 A7 I ORUE S AT B FR RS s IREda i Bt
JF At < R T L A 5 B L AR R A R LA R HRAT

BRAh, AIE G AL G BN AR H O A P A7 IR I A St i 12, S8 s T 2 M oE B ik
X AT KSR, B4E VaR(Value at Risk)$EbRAE AR MK AT S FROv8 FE A4S XUz, S AT
FE X ST REAT PR ER A% il o

7.4.13.4.3.1 FHARM#E RO
LA, NRTT

VNN AEER
2022 412 A 31 H 2021 £ 12 A 31 H
h 34 3 4
TiH
AT B
nRhE »RE
18 EL 1 18 E 451
(%) (%)
T oM B e — R R 1,376,820,229.95 83.37 1,875,158,428.83 76.61
TH e G R E -
T oM T — e BT - -
A A e P — BUE R T - -
&t 1,376,820,229.95 83.37 1,875,158,428.83 76.61

7.4.13.4.3.2 FADAHE KUK BURE S BT
EEE S ST R Ve Tl S A B M 1 A 3l
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I AR LA A 7 4725 B (e A2

Jrifr

R AU A8 8 F 32 3y

X AR H R < B R A
eI (R AR

AR
2022 412 A 31 H

BAEREER
2021 £ 12 A 31 H

Mg e R vE T 5%

WINZ) 74,078,967.56

BINZ) 50,032,697.13

b G LU R B 5%

Wik b %) 74,078,967.56

W27 50,032,697.13

7.4.14 ARME
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ANFET RS RATRZE R, XA OOME T E R 5 B AT R S5 N TR B

JRRHRSE : H— R MRS B GHETRER TT3 LR R BRI 58 2K B2 MA
(AN S BE 7 B S ot EL PR A4 T LR AN s S =2 0 A SR B B A5t AN T U 8 A\ AL
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7.4.14.2.1 FREREMTERKARNME

Bpr: NRMIT

e ETHE S R PTR IR IR

AHAR
2022 # 12 A 31 H

AR
2021 # 12 A 31 H

FH—JEIR 1,373,308,582.81 1,873,866,154.15
HJEIR - 5,504.49
=Y 3,511,647.14 1,286,770.19
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1,376,820,229.95
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L IES 1,286,770.19 1,286,770.19
2 A0 3K 2,512,375.75 2,512,375.75
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AFE AR IR b LA AR ARFFA AR BLA SR E TR & T A
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751,710.92

0.05

1,659,258,655.48

100.00

VE: R HARAIE 18 i A 28 ) ML BT I A A SO E N 27,223,434.98 JT, (HIEE T
FEEHE LN 1.65%.
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ATk namE (NRT) o7 G R P E L (%)
A H %A TE T 2 27,223.434.98 1.65
=ann 27,223,434.98 1.65

8.3 HIRIELA RMME G ST E IR NEF RT3 R 40

SRURAL: NIRRT

e | omEAEm | mEek SRR ARt AR
(ERERIZIEZS)

1 002459 AR R 1,484,600 89,209,614.00 5.40
2 601111 rh [ [ i 5,718,400 60,615,040.00 3.67
3 000568 PN 256,500 57,527,820.00 3.48
4 000858 MR W 313,300 56,610,177.00 3.43
5 600519 piviE e 32,000 55,264,000.00 3.35
6 688348 SReRH 95,873 54,503,800.50 3.30
7 600559 ZHTI 1,910,055 52,583,814.15 3.18
8 688032 ARIL Ay 51,396 48,165,761.40 2.92
9 688223 mn B REYR 3,194,449 46,798,677.85 2.83
10 300274 FH 't HL Y 400,484 44,774,111.20 2.71
11 600809 L7 39 116,100 33,087,339.00 2.00
12 000596 iFiaeli] 122,684 32,744,359.60 1.98
13 600702 SN 204,500 32,552,310.00 1.97
14 603345 ZHE 195,661 31,673,602.68 1.92
15 603288 R 371,067 29,536,933.20 1.79
16 688599 KREEhE 460,895 29,386,665.20 1.78
17 002027 AN 4,208,000 28,109,440.00 1.70
18 300760 pUEEz | VSyng 84,700 26,762,659.00 1.62
19 301367 TR F 112,600 24,723,582.00 1.50
20 000729 FHE T LR 2,304,539 24,474,204.18 1.48
21 600031 =—HL 1,504,000 23,763,200.00 1.44
22 600754 BRVLIB G 388,800 22,686,480.00 1.37
23 300896 TR 36,500 20,671,775.00 1.25
24 688235 [ERGE LN 149,146 19,754,387.70 1.20
25 300633 CARAL i 336,600 18,455,778.00 1.12
26 600233 (53] 3E8 3ok 32 866,900 17,416,021.00 1.05
27 002271 IR 7 FRUT 510,500 17,137,485.00 1.04
28 300827 FREHEA 286,800 16,875,312.00 1.02
29 603198 1072 BT 265,700 16,680,646.00 1.01
30 605117 TNy 49,260 16,314,912.00 0.99
31 603833 BRIR K & 134,100 16,297,173.00 0.99
32 000333 FE MM 313,000 16,213,400.00 0.98
33 600199 ST 604,915 16,163,328.80 0.98
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600872 Wb R 431,700 15,916,779.00 0.96
300751 LA 37,000 15,238,080.00 0.92
600004 Hzil 884,400 13,274,844.00 0.80
600586 &R 1,507,900 13,133,809.00 0.80
603605 I3k 69,800 11,690,104.00 0.71
688676 EMPHY 292,145 10,569,806.10 0.64
688050 ZHEEST 44,308 10,221,855.60 0.62
002335 BHEEHE 175,200 8,740,728.00 0.53
603212 FELFA 272,300 8,631,910.00 0.52
002223 i ERERTT 270,900 8,630,874.00 0.52
002120 FIE WA 595,400 8,561,852.00 0.52
601677 P EN|4 471,120 8,546,116.80 0.52
600536 Hh [ R A 141,130 8,232,112.90 0.50
002568 A B 219,900 8,215,464.00 0.50
603676 PIERE 514,900 8,197,208.00 0.50
600477 WU A 2,023,200 8,193,960.00 0.50
688617 BREST 26,540 8,145,922.20 0.49
01928 b ﬁl}ﬁ a 349,200 8,078,984.00 0.49
688266 PB4 193,081 8,051,477.70 0.49
002079 73 M 823 596,600 7,988,474.00 0.48
603027 TR 381,900 7,935,882.00 0.48
000999 i = 166,500 7,793,865.00 0.47
600566 GENZlk 279,000 7,594,380.00 0.46
03690 EH—W 47,500 7,412,577.78 0.45
688192 WYE 160,160 6,305,499.20 0.38
688428 W e 386,890 5,459,017.90 0.33
09922 HEN 279,000 5,196,285.58 0.31
688111 EAIIPAYN 19,601 5,184,268.49 0.31
600009 gL 66,000 3,808,860.00 0.23
603170 FOALE 94,500 2,677,185.00 0.16
00780 [FIFERAT 101,600 1,704,402.04 0.10
06862 T JCH 83,000 1,660,767.58 0.10
02020 IR E 17,000 1,553,485.86 0.09
02331 Ty 25,500 1,543,235.58 0.09
688271 - i 7,365 1,264,423.20 0.08
301269 HRILK 11,677 1,049,259.55 0.06
688439 PREROL 7,096 815,046.56 0.05
688248 A R 11,763 671,667.30 0.04
301095 AT 7,399 656,853.37 0.04
688261 YR eSS 2,645 626,865.00 0.04
688409 Rl 6,334 605,847.10 0.04
688114 R & 5,336 592,882.96 0.04
688275 JiiEH R 3,384 592,707.60 0.04
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77 688387 ZRE ) 106,186 533,053.72 0.03
78 688075 ZIAY) 6,182 521,142.60 0.03
79 688503 AL 3,277 488,633.47 0.03
80 301308 Ny 8,181 480,664.44 0.03
81 301327 B HRe 2,417 452,270.49 0.03
82 301356 RIRWE A 6,132 276,680.38 0.02
83 688190 =g 3,026 265,924.88 0.02
84 301195 JER& R4 3,300 245,962.20 0.01
85 688212 WAL B 3,496 228,953.04 0.01
86 688073 EREZ 2,544 208,989.60 0.01
87 301152 VAL i 4,326 207,837.72 0.01
88 688372 GitEEEsT 2,383 193,499.60 0.01
89 301363 EUFEST 4,447 184,567.07 0.01
90 301171 VI=VNIN 9,845 183,224.80 0.01
91 301115 R A 6,850 169,544.35 0.01
92 688362 F Y HL T 7,779 169,504.41 0.01
93 688206 M B 6,000 168,720.00 0.01
94 301296 rEFE 10,411 160,276.85 0.01
95 301328 Yrlg i1 1,910 153,250.76 0.01
96 301339 WATE 9,127 150,339.65 0.01
97 301377 By 7,695 149,789.85 0.01
98 301121 KT 2,896 148,772.60 0.01
99 301280 BRIAFHE 2,783 132,065.20 0.01
100 301338 JUEAEHL 2,568 130,358.99 0.01
101 301277 R 4,384 125,209.57 0.01
102 301366 — R 2,672 124,831.72 0.01
103 301290 REEST 3,291 122,423.13 0.01
104 301132 TR 4,672 118,322.32 0.01
105 688132 HEHA 4,844 118,193.60 0.01
106 688376 F LA 3,713 116,142.64 0.01
107 301361 AR B 5,169 115,134.16 0.01
108 688102 Wi A4 6,030 99,434.70 0.01
109 301265 IR 8,181 99,226.62 0.01
110 688420 E R 2,408 98,294.56 0.01
111 688419 iy 3} 2 £ 3,039 96,123.57 0.01
112 301176 RS 5,431 94,661.79 0.01
113 688143 K 1,938 90,349.56 0.01
114 688049 JEERHY 3,260 88,183.00 0.01
115 301318 o iy 1 2,052 87,053.44 0.01
116 301398 RIR R 2,549 78,837.80 0.00
117 301285 5 HIA 5,643 73,945.48 0.00
118 09658 SREEE] 8,300 73,696.56 0.00
119 001301 KR 1,164 68,722.56 0.00
120 688210 RN 3,105 68,527.35 0.00
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121 301388 R R A 2,920 67,802.40 0.00
122 301316 F NS i} 3,584 67,028.63 0.00
123 301368 FArRe 3,368 66,558.14 0.00
124 301319 MR A 1,149 66,253.15 0.00
125 301270 DAy 2,095 62,884.70 0.00
126 301330 TR 694 21,729.14 0.00
127 301313 JLIREA 247 7,197.58 0.00

8.4 MEHABERRAGTHERRS)
8.4.1 RiUFLNSHUE LIS T = 1FE 2% BT 20 A HBRE R4
SHRA: AR

o k4 Bt
5 Ji AR J SR AR EN N YN I A LA
(%)
1 002594 EL 7 e 132,959,775.31 5.43
2 002459 YRS 127,465,907.51 5.21
3 300750 THER A 114,883,179.23 4.69
4 688599 REILHE 113,305,001.70 4.63
5 600048 TRFK 112,298,561.24 4.59
6 300274 FH 't HL Y 91,507,333.00 3.74
7 688223 pn HRE YR 78,052,603.72 3.19
8 601088 Hh ] i A 72,149,717.35 2.95
9 603799 HEREY. 68,443,606.93 2.80
10 600519 COMERS 66,989,195.01 2.74
11 603659 BEJRR 63,536,747.51 2.60
12 601111 Hh [ [ i 61,940,722.00 2.53
13 000002 B FA 61,574,414.43 2.52
14 300014 ¢4 4 Re 59,346,177.12 2.42
15 000858 i R W 56,609,868.00 2.31
16 600011 Hehe E b 56,555,654.57 2.31
17 000568 FINEE 55,912,156.28 2.28
18 002531 R RFE 52,278,033.18 2.14
19 688032 AR 51,342,888.96 2.10
20 601225 B S 51,172,353.00 2.09
21 688063 IREERHEL 49,770,862.46 2.03
22 600559 ZATH 49,666,304.96 2.03

TE: AT SRN G KL AT il (A A R LRSS 8D 3051, ANB B AR 5 9

8.4.2 RiHEHGHUE HHIE S B HE 2% BUHT 20 4 KR YI4
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SRRAL: NIRRT

o Rk 4 Bt
F5 JiE ZEARHS, JI SR A4 R AHA RS S FEHE LA
(%)

1 300750 THER A 237,069,837.90 9.69
2 688599 RELhe 154,114,273.58 6.30
3 601012 PEHRZRRE 152,574,948.17 6.23
4 600519 DiVMES S 151,407,037.85 6.19
5 000792 R A 144,712,418.88 5.91
6 002594 A& 144,363,868.03 5.90
7 600011 HERE E bR 137,209,901.78 5.61
8 300274 FH 't FL A 119,500,520.86 4.88
9 603606 R HLGR 108,565,687.34 4.44
10 000568 PN ZE 107,115,269.77 438
11 600048 TRFK 104,989,218.60 4.29
12 600905 kR 95,333,114.75 3.89
13 601088 H [ i A 84,662,190.00 3.46
14 688063 IRBERHE 81,109,237.60 3.31
15 605117 TNV Ay 70,745,852.63 2.89
16 601225 B PG A5 66,349,233.48 2.71
17 002531 FF R EE 65,004,842.40 2.66
18 002240 TR 63,925,278.08 2.61
19 600809 Ll 7E U 63,310,348.86 2.59
20 688223 mn R REYR 58,976,638.39 2.41
21 002756 KR 54,300,179.44 2.22
22 300014 ¢4 41 Re 53,073,723.60 2.17
23 000002 hFA 52,949,287.00 2.16
24 300604 KNFHE 52,778,126.00 2.16
25 603659 BEFRK 51,014,833.08 2.08
26 603799 He R AR 49,988,023.85 2.04
27 601689 £ 4] 49,647,655.00 2.03

8.4.3 LNBERHIBA BB SE H B R RN B8

TR AT S H S0 % K S A i (A A IR BSOS 3R, ANB B AR 5 9

Bfz: NRMIT

R SRR ESAS (Rl ) i

4,290,965,625.11

S9N
L

BRI (38D A

4,257,284,926.31
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T ATSENBERR A (A SRR R RN (BRED) BV 445 S 32 AT 80
AT AN IR LRSS HED 3051, ANBREARAS 5 9

8.5 HIRE G MA D RNMFERAE
A GAM I WIRRFFA G

8.6 WK A RMME HE ST 5HE IR/ IR0 T4 B 3R
I GAMR I WRRFFA 557

8.7 BRI A RMME 5B 5B LI NEF KR 3 7= SCRAES 3 A 4
B G AR T R AR A 7 SRHIESR -

8.8 MMIEHIRIEA SMME G E ST 15E LR/ HEFF BT T4 Bt R 3 A 4
A GAM T WIRRIFA St & BB

8.9 HIRIZA SMME b B B 138 HFI K /N HEAS T BT L A8 BUIE S 3 B 4
AFEGAMR I WIRRFFABOLER -

8.10 MEMIRAEEE T IR LR 5 O vt A
8.10.1 R E IR AT B B B4R Bk N 4 2 B 4

AT AR IR AR R AR 1 0

8.10.2 AESHB B BEBOR
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