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FLARA AR IR A2 48 25 4 4o 4 ik T EL 19 2 o 0 BRAS SR B 40t 72 IR Bk 11 3 ) %
AN ZR LA T A0 4% IR B AR Bl T R AR I sh IR o AN SE 4 R B R THER AL H =
TR ZE AN 25, B T I P LA A OB SR T B ANIE I3 R AT 4R H B 4818 DL BRIk
FHIAIFEM, Ha] BE R T-ES5 T S B A i Bh 52

ARHE S I & AAE B A R A A R R, SRA A B At E R
“FAGE A I SRES, BN ECR TR A E AT S H B R S AR B A,
4 [ 28 5 [ AR B T O FE v BT 28 S AR B & . RS IR S B @i X 2 W
ST BUREH . IEHRTERMLGEE M, E3 AW iizmegL, SRR o™=
FlE, GHEEESTERE. fifr. fTAEMSESRNE SRR TEIG], JEREE KT
72 KBS IS A R AE A XS AR AL, S AT B A TR

AR HE a2 A 1 3 B PR AR AN A XU o I 52 8 7= 45 8 L A D e 4 T 7 1Y
60%-95%, HH 4% T% T [ A B 2% 3 R DR UE I3 LU AR T HE I & 52 7 180%;  [RI R
S I AR B 20 S A AR R BRI 4 S AN 15 e 6 4 08 P 1B 1 10%; R85 H H
BAEFNBR I IR A L TN G ARAE S 5, RFFAME TR 4B P15 E5 % L4 5L
HREIAHE - FELNMBUR R 1ok, RS RS EENE H X AR S AT 1iE
S MG ST, E WIS H 2 Rl o A T MG R R, A3 VaR(Value at Risk)
FE R DR A 2 4 T W P TS AE AN A AR s B s et St IR A T R B R
7.4.13.4.3.1 FARABE RS i D

SR NIRRT

AR AEER
20224F12 A 31H 20214F12 H31H

Ry MRy
J\ 74N JAN A
ARIE i | 2T LI (%)

i H

AT 5 1 4 R
— R T

A8 5 M A R
—HEH %

A8 5 M A R R
— AR %

A8 5 M A R R
— R BI T

35,361,389.42 77.78 79,483,908.30 89.39

561



5L 77 [E A T ke 5 RO SR R4 B & 2022 SRAE TR

TR o™ —
PO Bt

HoAt

it 35,361,389.42

77.78

79,483,908.30

89.39

7.4.13.4.3.2 oA A& RS A BUBRA: 73 A
585 Bl 2 b A e v DA AR () FoAth 1T 3 A 2 R e AN AR
XPR P A H B e B I E I SE R < A (B
i fir: NI
. FH O RS AR & (1 AR 5 B TR
2022412 H31H 2021412 H31H
G LA HEAE k5% 1,240,066.05 4,397,602.11
WG L AE T 5% -1,240,066.05 -4,397,602.11
7.4.14 Aol

74141 & T EAA RN ETER T E
ARMETHESERITERER, BXA R E TR S B A B2 A E
T & B AR 2 R R g

2 AR B B TR R T 5 B RGBT

FJRUG BRI R A NSO B B A5t BB B R 12 LR ) A A
F=JRZ U AHSRE B AN i S A A E -

7.4.142 FEFUA RIMETHER SH TR
741421 FREEM TRERA RHMME

AL AT

e \ AR AEREER
ARBHETRACR TS /T 2022412 H31H 2021412 H31H
=2/ 34,988,429.42 79,483,908.30
=/ 372,960.00
F=EIR
it 35,361,389.42 79,483,908.30
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s
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AEG VLT IR WA RS U A2 H RIS 2 R 8] 4 B B R

XFUESRAE 5 B B B AN s, 5 I E R RIS R 52 5 ANV R (B ik kA
B RI22 5 NG BR) ~ B T AE AT RAT G DL, 2 S A2 T i H 258 5 W S id K H BT
AT 55 AN RIS PRLER TR R AH DG I ZE AN 95 1 A B SIS — )2k IR TR AN AE 1
HEH SR AN AT A S A NAELR T R B RS2 FR B, e A DG SR A5 25 A SR B
B R R =R IR
7.4.14.3 JEFEK LA RNMETHE K SR T 2R3

T20224F12 H31H, ARELARFFH IR LA RME T B &/l s 7 (2021412
H31H: [H).

7.4.14.4 NUA o E T E R & T B AAH S U B
ANPLZS SO B T B 1 4 i % 7 R0 A7 5 0 A0S DA A% AR T B 1 4 % 7 R0 D o
ST ER SR, HIKmNE S A A EAHEZER N,

7.4.15 A BT BB AT SRR T B B AR IR

AN R B SR AN AR I _EII B, CARTEART GIESR 5 e B i
FeXBRLEAR 5535 < SE AR i A R 5 >) A pgag SRE SR BEAT Hs i 4. Horpre SRR
WORLE” s et B2 T H , & ISR HAR T I H 5 J5 BT AE 5 3% F 7 < BT AR
HABG I, SR HART G IE s R385 A" “HAn A" H , &5
ANE AR S I
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8.1 HiREEEHEEMN
SEAL: NERMG
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4 | mHERIEE - -
5 | SRATA MR T - -
6 | ENREEHTE - -
Hodpre M 2[R0 1) SENGR ] _
il B
7| AT R AT AT 10,618,948.91 23.09
8 | HAth#Iiwsr= 4,853.16 0.01
9 At 45,985,191.49 100.00
8.2 |EMRBIT W KRB ERTRAEE
8.2.1 MEHAREAT A KR BH R ERTAHE
R Y A Gy | P AL
11(%)
A | RS RRS BRL T - -
B | Rk 13,810.00 0.03
C | &k 27,156,065.10 59.73
D | 1. #I5. BRRSAKA R R 155,870.00 0.34
E | &%k ; ]
F | ftRAMEE - -
G | ximiEh. SiEFMArELL 250,600.00 0.55
H | EEmEmol ; ]
|| BB AR5 A AE AR AR S 1,628,469.00 3.58
Jo| &bl 2,142,100.00 471
K | G el 46,140.00 0.10
L | LG A 55 IR 5 - -
M | Bt AR AR Sl 3,834,975.32 8.44
N | KR IREERIA e & Hl - -
O | ERMRS . MBI HAbAR S - -
P | #H - -
Q | PAAIMSTAE - -
R | b EMB R 133,360.00 0.29
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oaN e = -

it 35,361,389.42 77.78

8.2.2 MEHIRIBATIL T R BRERRRERRAS
AR AR T AR AR R A S 7 0 5 B A B 5

8.3 WIARIE A FOHME 5 2B LB NP B BT IR R A 4
EAEAL NRBTT

RS e
g | A JI B A4 R = (k) NRMEGT) | E
(%)

1 603259 2 W R 21,000 1,701,000.00 3.74
2 002821 EEiS 10,500 1,554,000.00 3.42
3 | 300775 1k 39,000 1,482,000.00 3.26
4 | 605123 IR e B A 10,300 1,368,870.00 3.01
5 |601211 E 2 % 100,000 1,359,000.00 2.99
6 | 000733 PRERHEL 9,800 1,119,454.00 2.46
7 | 688190 =B 12,300 1,080,924.00 2.38
8 | 300750 THERAR 2,600 1,022,892.00 2.25
9 002850 Bl A 8,500 1,009,885.00 2.22
10 | 688012 H A A 10,100 989,901.00 2.18
11 | 688779 SCp 65,000 948,350.00 2.09
12 | 688120 HE R 3,500 785,925.00 1.73
13 | 002938 T s i 27,000 740,880.00 1.63
14 | 688016 O KT 3,800 718,352.00 1.58
15 | 300681 FEH R 17,500 693,175.00 1.52
16 | 002371 Jb 77 H 4 3,000 675,900.00 1.49
17 | 688133 ZRHRH 4,856 672,410.32 1.48
18 | 301096 BAWEEZ 9,500 648,945.00 1.43
19 | 601728 Hh [ LA 150,000 628,500.00 1.38
20 | 300919 R R 9,500 623,295.00 1.37
21 | 002807 TLRAARAT 150,000 595,500.00 1.31
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22 | 688707 IRAEHTH 13,000 584,350.00 1.29
23 | 603187 WA A B 17,000 539,240.00 1.19
24 | 600760 HIE & 8,500 498,355.00 1.10
25 | 002906 HERHAE 15,000 498,300.00 1.10
26 | 603185 ML 4,500 476,325.00 1.05
27 | 688598 I 2,100 460,908.00 1.01
28 | 600050 Hh [ B IE 100,000 448,000.00 0.99
29 | 300347 R 4,000 419,200.00 0.92
30 | 603529 % EL 9,000 412,830.00 0.91
31 | 600933 5 F] e 22,000 400,620.00 0.88
32 | 688778 JZ 2535 RE 5,000 388,400.00 0.85
33 | 603712 +t—= 11,000 384,120.00 0.84
34 | 688733 A 10,000 376,700.00 0.83
35 | 600066 T 50,000 375,500.00 0.83
36 | 603348 STy 6,500 374,205.00 0.82
37 | 300850 HT IR 7,000 372,960.00 0.82
38 | 002997 i g A L 15,000 366,000.00 0.81
39 | 300258 R 30,000 348,900.00 0.77
40 | 603659 ES SIS 6,500 337,285.00 0.74
41 | 300832 Bl 6,500 325,910.00 0.72
42 | 603035 IR 14,500 308,125.00 0.68
43 | 688668 SIE R 4,563 301,158.00 0.66
44 | 688111 EAIPIYN 1,100 290,939.00 0.64
45 | 300447 ExXi=)i g 18,000 277,200.00 0.61
46 | 300451 NI 9= 33,000 261,030.00 0.57
47 | 300575 HhOHE A7 11,000 240,570.00 0.53
48 | 002597 G AT 7,000 227,500.00 0.50
49 | 300957 B 1,500 223,860.00 0.49
50 | 002986 TR A 10,000 217,400.00 0.48
51 | 688408 H{E 17 2,200 216,480.00 0.48
52 | 002920 TEIR VU B 2,000 210,680.00 0.46
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53 | 002965 HERH 3,500 203,735.00 0.45
54 | 603308 INRia i 9,000 191,700.00 0.42
55 | 688599 REIhE 3,000 191,280.00 0.42
56 | 300776 A R Bt 1,500 189,000.00 0.42
57 | 603323 IMAARAT 40,000 187,600.00 0.41
58 | 002623 i 6,000 180,840.00 0.40
59 | 300481 1B P 2L R 6,500 173,745.00 0.38
60 | 688131 L uR 2 1,500 162,570.00 0.36
61 | 300332 RIFIAEL 13,000 155,870.00 0.34
62 | 605186 (S B 5,000 150,500.00 0.33
63 | 002120 IS By 10,000 143,800.00 0.32
64 | 688105 i E 2,500 132,850.00 0.29
65 | 000534 T3P AR 9,000 126,900.00 0.28
66 | 300363 T A7 3,000 122,550.00 0.27
67 | 603129 E N ETIA 1,000 112,520.00 0.25
68 | 002101 TR 5,000 108,350.00 0.24
69 | 600018 JIRbEES 20,000 106,800.00 0.23
70 | 300593 W AE 2,500 106,200.00 0.23
71 | 688271 532V Vid 600 106,188.00 0.23
72 | 688265 FREAE ) 2,000 98,000.00 0.22
73 | 300413 TR 3,000 90,060.00 0.20
74 | 000887 i A 6,000 86,820.00 0.19
75 | 300627 2RSS 3,000 83,400.00 0.18
76 | 688308 Kk EH 1,015 76,632.50 0.17
77 | 003038 E Ry 1,500 66,120.00 0.15
78 | 688063 IRAERH 200 63,130.00 0.14
79 | 688518 B O 2,000 58,420.00 0.13
80 | 603267 378 HL 500 50,580.00 0.11
81 | 001301 v K RHE 815 48,117.60 0.11
82 | 001914 HRERR 3,000 46,140.00 0.10
83 | 300078 S P 10,000 46,000.00 0.10
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84 | 300251 AL 5,000 43,300.00 0.10
85 | 002459 R 500 30,045.00 0.07
86 | 688033 RE FF 1,000 21,770.00 0.05
87 | 601088 Hh [ i A 500 13,810.00 0.03
88 | 688678 FEALHE 200 3,838.00 0.01

8.4 MEAHNBRER R A EARRS
8.4.1 Rt TN S A H i) B & 38 714 (H 206 BR BT 2044 HI B 2 BA 4

SR NIRRT

. . o N AR 3 4 55 P2 1 L
e | menm | pEew | amzisoem | ¢ Wii(;/ )f* #EHS]
0
1 | 603259 24 i et 4,117,049.00 4.63
2 | 002821 e 3,772,393.00 4.24
3 | 688779 KRl 3,378,546.10 3.80
4 | 600600 T 5 gL 3,360,773.75 3.78
5 | 688012 FRAA T 3,207,381.24 3.61
6 | 688707 A M 3,131,297.18 3.52
7 | 603456 JLiM gk 3,038,049.00 3.42
8 | 002475 SR 2,978,230.00 3.35
9 | 601728 b E S 2,882,500.00 3.24
10 | 002594 EL P 3 2.871,778.00 3.23
11 | 601668 Hh [ A 2,840,000.00 3.19
12 | 688131 LN ] 2,789,785.51 3.14
13 | 300919 A Ay 2,674,890.00 3.01
14 | 002938 G o5t 4 2,649,952.00 2.98
15 | 300957 e 2,326,912.00 2.62
16 | 601211 E = % 2,321,650.00 2.61
17 | 002050 = 2.261,028.00 2.54
18 | 002049 206 1,996,464.00 2.25
19 | 600905 = REYR 1,976,100.00 2.22
20 | 688016 Ok BEF7 1,963,015.60 2.21
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21 | 000733 PRHERHL 1,955,895.00 2.20
22 | 603185 ML 1,926,017.00 2.17
23 | 301096 HIEEZ 1,921,955.31 2.16
24 | 603392 JIZRAEY) 1,897,169.15 2.13
25 | 688008 T EE R4 1,865,320.21 2.10
26 | 300775 =B % 1,828,708.00 2.06
27 | 002850 BhEH] 1,821,755.00 2.05
28 | 688122 VG HR 1,816,190.96 2.04

TE: AT SEN AU IR SE A e (A AN SR AL B ) 3151, A IEMRAL

VL UiE

8.4.2 A THLH & HUE H VIS 7™ 15 2908 HT 2044 K B = B 40

SR NRTIT

o JIA 3 < B T HE LE B

o5 | AR | AR A I R H %)
1 | 002050 =R 6,440,325.49 7.24
2 | 002415 HERE ) 5,671,011.00 6.38
3 | 002352 gt =42 4,346,633.68 4.89
4 | 600438 T B 4,271,049.00 4.80
5 | 600885 TR A 4,196,818.00 4.72
6 | 002001 Hr ARk 4,175,172.00 4.70
7 | 300395 B[RS 4,146,465.73 4.66
8 | 002594 ERA] 3,934,552.00 4.42
9 | 600600 T & L 3,591,472.00 4.04
10 | 002475 AT 3,259,510.00 3.67
11 | 300630 ) 1) 24 3,071,958.00 3.45
12 | 002241 ORI 3,006,629.16 3.38
13 | 300413 TR A 2,809,771.30 3.16
14 | 000895 MR & 2,756,482.00 3.10
15 | 603728 NG 25 LA 2,719,874.00 3.06
16 | 601668 Hh [ 2,621,500.00 2.95
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17 | 600745 HETE 55 2,443,500.32 2.75
18 | 601728 Hh [ HLAE 2,360,000.00 2.65
19 | 000651 (AL 2,346,457.00 2.64
20 | 688131 e 2,312,193.92 2.60
21 | 002126 HREC 2,301,400.00 2.59
22 | 603456 ARAEZN 4 2,263,286.45 2.55
23 | 002897 =AY 2,176,951.00 2.45
24 | 688012 Hi A w] 2,149,871.00 2.42
25 | 002049 26 E 2,110,632.00 2.37
26 | 002332 i 24 2,069,791.00 2.33
27 | 000725 WARTT A 2,055,378.00 2.31
28 | 002353 AN Hi By 2,029,828.00 2.28
29 | 300037 e 3 1,937,907.80 2.18
30 | 688122 7Y e 1,909,651.92 2.15
31 | 002938 G 4 42 e 1,868,522.00 2.10
32 | 688008 TR R 1,845,392.37 2.08
33 | 603392 HRER) 1,837,733.75 2.07
34 | 600905 =R AEIR 1,831,000.00 2.06
35 | 688016 Ok EEST 1,794,413.24 2.02

VE: ARISEH A LS R A S8 GRAZ RN LA AZ B E) A, AEEMHIRAL
S

8.4.3 SE N2 A RAS S A % 32 HH IR SR TR N A B

A AR
SENEEE A (AT B 182,511,096.26
SEHREEIRN (R3S M 203,335,967.60

T AT SEANBERHIEA (A A S R AR OREE) S B 49 42 K S Al
AL ORAT M LSS R 1A, AFIER AL 5 9%

8.5 HIRILFITF WA 2 R B RE LA
RIE ARG IR AR FFH 57
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8.6 JIRIZ A MME 5 ZEE T HF#E LB M HEFF T I s R A
AT A AR ARFFAH 57

8.7 SRR A AMME 5 & 1 LB/ HEFF BT B SCRRIES B R A A
AT AR T IR AR FFAT B SCFFIE SR

8.8 ME AR A SO E S HE ST = HE HHIR/ DRI LA R RE AA
AIE AW E KRR I TR

8.9 AARAZ A FMME 5 2 5 7= 1+E FUAR) R/ INHE P 1A 1 F48 BGIE LBt W 4
AT A AR ARFFABGIE

8.10 AEE R R IR B K HBUR
AN I AR R AR R AT I A6 0 B

8.11 M WIR AT S Bt i E R 53 5 15 i 14 BH
8.11.1 7= H i HA e B B UK

ARG AR MR ARG B AU
8.11.2 A< H AR HA SR 4 BE VPR

ARG A AR ARG E R

8.12 HE HA G MivE
8.12. 1 MEMAAXREEBEN T TR IEHHRITEBEAHRER IR FE, RER
EHBI HI—FENZRATES . LEDTREE.

8.12.2 MEMAXESHE A+ LB REF A EES S FME N EEBREEZ I

B

8.12.3 RAR FAh & TR B 7 Hy R
Az NRMT

F Pr: &
1 | AR IRIES
2 | MYOEE K
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A& SN
AT FR ) 4,853.16
oAt UK
e 5 H
HoAth

it 4,853.16

Ol N0 &>

8.12.4 WARKFA AL T4 B0 B P e Bt 25 B A
AN e AR T R AR R AT AL T H B K m] He f5i 5%

8.12.5 IR Al 144 LR A7 FE U SZ IR 15 L i 4 B
ARSI AR T AR 44 BB SR AN A7 AE T S PR D«

8.12.6 B FE A AR IE R H A XX 7B # 2
BT S I ARIE, T A5 & T 6] o] fEAAAE R 2

§9 EeHFRANER

0.1 IRESMPFE AN BLRFENEY
8L Ay
B N&51)
o FAEANP | PYEEN LRk e MG E
13 2R ) - .
) REEMmB | an | e | FEe | San
i i A5 i %5 H A3
5L Ty B A% 6,000,8 23,359,6
! ! 0, ! ! 0,
T A A 1,010 29,069.73 00.08 20.44% 29 29 79.56%
5L Ty B A% 541,56 1,631,84
] 0 ] ) 0
T 912 2,383.12 £ 1 24.92% 118 75.08%
6,542,3 24991 4
AN y I} 0 y ] 0
A1t 1,922 16,406.78 6 20 20.75% 53.47 79.25%
02 HIAREEEHAKMNUARFEEARESHIFMN
i H 13 2% ) BB 1 B HL 5 34 AR &5

s
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€] Eb 51
5058378 7 [E] A % 4
6,093,361.66 20.754%
HEEHNITAE ML SHOGREA 0
2R N Al —
#ﬁiﬁA P ey [ ek
TR AR FHIREC
&1t 6,093,361.66 19.323%

9.3 HIAREESEE AN ML RFFE AT AT S E X FHL

B L 0 B
Wi H 1 2 ) s E=EXE
)
AANFESRETAR. Bofn | aLBon)y EaMIJREA >100
FORF FE 1160 57 NFFA AT s E T E A R T IR A C 0
AEE it >100
P >100
HEAEEZ S i — :
SRR | s E R R TR AC 0
He
&t >100
0.4 REXRZEESRERESFELIIHBMN
A 1y i AR | KA A
i H FAEMASRE | H3Een | RERGSE | SRER | KIGHRE
5370 B 5] 380 L A5 IR
B A= PN
%Zi 6.000,800.08 | 19.03% | 6,000800.08 | 19.03% 3E
OIS
EEEAR 0.00 0.00% 0.00 0.00%
é&%fﬁ}\ﬁ . . 0 . . 0 -
FEE LN
B 0.00 0.00% 0.00 0.00% ;
PAS
I
;i a 0.00|  0.00% 0.00|  0.00% i
HoAth 0.00 0.00% 0.00 0.00% ]
it 6.000,800.08 | 19.03% | 6,000800.08| 19.03% -
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§10 FHBAE SR BN

B Ay
SLROTE J7 B A T2 | BAROE T 1 A R T2
REA RAC
papaa= 75
ifi;;%;;i;ﬁg@%201gfﬁloﬁa31 492,911,468.56
AH s BA AR 4 3 200 A 39,773,229.73 3,677,541.96
A BA 2 4 R 47 6,673,578.78 1,470,891.92
P AN A 4 A e (Bl 4 i 17,086,386.14 2,975,027.58
AAR 5 B SR AR B4
A B A A T 4 3 200 A 29,360,422.37 2,173,406.30

e 1. WERAR IR R A RN AR5, R R A A L 2l 55

2 TSRS T I A) e A e i Y 55

111 ZEMBRFE AR R

§11 EXEHHE R

BN AL R AR ENTFH AR,

DU B ] 3 0 A 5 322l 55

112 Z2&EFHEN. ZSHEANENESTERIIRNERANERT)
1. AREWIN, ReEHEANRERNELRD
(D @nwl s mEFE IR E BGENE, H2022F4H20HE, ilEstit

ANEHEEAFEREEER

(2) AnFH _JREFH T LIRS HEBGEE, H20224F8 H31HE, =kt
LA F RS2, THAEHEA R EEEEE.
(3) R JmEFRE RS WEOEE, H20229512H19H i, FIH

LR RIS DTN

2. RGN, BB AL TR EIE TR K EERANFZS,

3B RESEEN. ZEW™. B&AELFHFL
AARE N AR KB REESEN . W™ BEeE S RIRAHI

11.4 F &R SRR A A

AN T JYIAS B B A3 B S R AR
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11.5 AEEHATH T I THTE S HriF i
AT I R IE R TS 55 B (R R Il A AK) A SR e fe T iR S5 . A
RSB TR 21T S5 5 /i s AR T .

116 EBA. HEALEBREEANRZEERLTSER
1161 BEARREEREHEA RZEBRESATIESEBN
AN, REEHALELESFEEN L AZREE AT,

11.6.2 FEEANEHREEEN & ZEESRLTEFRL
AN, T8N RE BN RORZAE A A1

11.7 BEHHIESFR A TR BB IGHHE RER
11.7.1 BBEHMAUESR A TR 7 B T R T MM S AHENR
SRiEA. NRMot

5 it N SEATZ 5 i AR 4 %_
KB | ¥t L 2 AR S S |,

o FRAS 4 - 4 - Vi

& A SR LE A S B
HEIRE 5 2 | 132,047,152.54 34.26% 83,404.58 31.17% | -
AN AT 4 | 253,327,814.80 65.74% | 184,188.40 68.83% | -

11.7.2 B AESR A 73 5 B ITHHAT R AR IES B KR i
SRR ANRMIT

WEXE EASTE) ks | Eesh

. e I TR | ] T | o
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. ol || e || s
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WEH

Sl
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