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2021 12 31

1,820,218.04

12,899,086.21

580,392.82

325,303.97

41,655.17

56,635.38

212,967,812.05

193,829,649.12

202,572,436.65

193,829,649.12

10,395,375.40

2,658,175.61 238,201.96
1,467,849.85 11,668.82
- 1,554.65
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238,025.52 246,467.82
39,670.90 41,077.94
11,720.45 12,602.82
6.4.7.9 516,388.63 334,025.39
3,642,390.66 697,130.34
6.4.7.10 112,640,252.99 104,174,182.71
6.4.7.11 - -
6.4.7.12 103,253,459.89 102,490,787.06
215,893,712.88 206,664 ,969.77
219,536,103.54 207,362,100.11
1 2022 30 A 1.9311
C 1.8658 112,640,252.99 A
87,736,559.21 C 24,903,693.78
2 XBRL 3 <
> 2021 = & r» = &
7 13 7 2022 13 7 13
” 2021 3 ” e ” L kA4
" ” 2022 “ ” 13 7
6.2
2022 1 1 2022 6 30
2022 1 1 2022 | 2021 1 1 2021
6 30 6 30
-1,307,824.33 29,592,519.75
1. 15,515.77 48,968.60
6.4.7.13 15,515.77 31,738.49
- 17,230.11
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2- “_”
-16,503,936.51 53,796,675.87
6.4.7.14 -18,033,873.70 52,417,307.53
6.4.7.15 95,352.12 210,830.09
6.4.7.16 - -
6.4.7.17 - -
4.7.18 - -
4.7.19 1,434,585.07 1,168,538.25
3.
o 6.4.7.20 15,138,555.38 -24,283,876.80
4- “_”
5- “_,’
6.4.7.21 42,041.03 30,752.08
1,622,890.13 3,138,757.59
1 6.4.10.2.1 1,278,075.96 1,730,148.19
2 6.4.10.2.2 213,012.59 288,358.00)
3 6.4.10.2.3 46,589.20 160,092.54
4 _ _
5 - -
6.4.7.22 - -
0.10 0.69
6.4.7.23 85,212.28 960,158.17,
L ~2,930,714.46 26,453,762.16
) -2,930,714.46 26,453,762.16
-2,930,714.46 26,453,762.16
XBRL 3 < >
2021 13 a4 13 7
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112,640,252.99 - 103,253,459.89 215,893,712.88
2021 1 1 2021 6 30
171,450,546.96 - 150,788,854.77 322,239,401.73
171,450,546.96 - 150,788,854.77 322,239,401.73
-77,398,430.06 - -43,513,996.39 -120,912,426.45
- - 26,453,762.16 26,453,762.16
-77,398,430.06 - -69,967,758.55 -147,366,188.61
1.
14,284 ,052.52 - 13,490,091.23 27,774,143.75
2.
-91,682,482.58 - -83,457,849.78 -175,140,332.36
94,052,116.90 - 107,274,858.38 201,326,975.28
6.1 6.4
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6.4.7.1
2022 6 30
1,820,218.04
1,820,009.11
208.93
1-3 -
1,820,218.04
6.4.7.2
2022 6 30

181,517,545.97

202,572,436.65

21,054,890.68

10,284,630.27 99,955.40 | 10,395,375.40 10,789.73

10,284,630.27 99,955.40 | 10,395,375.40 10,789.73

191,802,176.24 99,955.40 | 212,967,812.05 | 21,065,680.41
25 58




2022

2022 6 30

62.26

432,023.81

432,023.81

24,795.19

59,507.37

516,388.63

6.4.7.10

26

58



2022

A
2022 1 1 2022 6 30
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16,202,432.26 1,308,127.15 17,510,559.41
-2,578,051.30 3,409,944 .88 831,893.58
3,056,635.08 163,468.84 3,220,103.92
13,924,491.90 677,646.56 14,602,138.46
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2022 6 30 2021 12 31
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2022 6 30
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31 VaR 4.69%)
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6.4.14.1
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7.2
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G 9,279,824.00 4.30
H - -
1
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K - -
L - -
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N - -
0 - -
P - -
Q - -
R - -
S - -
202,572,436.65 93.83
7.2.2
7.3
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7 600438 85,800 5,135,988.00 2.38
8 601668 938,800 4,994,416.00 2.31
9 601658 888,800 4,790,632.00 2.22
10 002821 15,800 4,566,200.00 2.12
11 601899 468,800 4,373,904.00 2.03
12 601857 818,800 4,339,640.00 2.01
13 002460 28,800 4,282,560.00 1.98
14 601985 618,800 4,244,968.00 1.97
15 300750 7,800 4,165,200.00 1.93
16 000625 238,840 4,136,708.80 1.92
17 600481 243,800 4,108,030.00 1.90
18 002129 TCL 68,800 4,051,632.00 1.88
19 601898 388,800 4,035,744.00 1.87
20 601615 118,800 4,015,440.00 1.86
21 603392 25,800 4,006,740.00 1.86
22 603688 28,800 3,819,168.00 1.77
23 300373 51,800 3,690,750.00 1.71
24 002709 58,800 3,649,128.00 1.69
25 688099 35,800 3,615,800.00 1.67
26 603659 42,800 3,612,320.00 1.67
27 600233 168,800 3,441,832.00 1.59
28 601166 168,800 3,359,120.00 1.56
29 600926 217,800 3,262,644.00 1.51
30 300363 41,800 3,259,982.00 1.51
31 600256 308,800 3,254,752.00 1.51
32 688556 40,320 3,253,824.00 1.51
33 601318 68,822 3,213,299.18 1.49
34 601872 518,800 2,988,288.00 1.38
35 600765 88,820 2,858,227.60 1.32
36 600018 488,800 2,849,704.00 1.32
37 600919 388,800 2,768,256.00 1.28
38 600522 118,800 2,744,280.00 1.27
39 601238 168,800 2,572,512.00 1.19
40 000733 18,800 2,556,236.00 1.18
41 002539 158,800 2,539,212.00 1.18
42 600486 18,800 2,505,664.00 1.16
43 601456 188,800 2,316,576.00 1.07
44 603993 388,800 2,227,824.00 1.03
45 300769 5,180 2,116,962.40 0.98
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2022

46 603868 27,600 2,090,700.00 0.97
47 600389 32,800 1,991,944.00 0.92
48 002555 88,800 1,885,224.00 0.87
49 603613 20,860 1,848,196.00 0.86
50 000858 8,800 1,776,984.00 0.82
51 600036 38,802 1,637,444 _40 0.76
52 600873 138,800 1,565,664.00 0.73
53 603369 28,800 1,468,800.00 0.68
54 000983 108,800 1,456,832.00 0.67
55 002832 51,800 1,305,360.00 0.60
56 600884 28,800 855,936.00 0.40
57 300432 38,800 853,600.00 0.40
58 002371 3,000 831,360.00 0.39
59 601933 188,800 808,064.00 0.37
60 600499 38,800 800,832.00 0.37
61 300122 6,800 754,868.00 0.35
62 000552 173,900 749,509.00 0.35
63 601288 184,200 556,284.00 0.26
64 688981 11,600 523,972.00 0.24
65 002545 12,800 145,664.00 0.07
66 688322 3,083 95,542.17 0.04
67 688262 1,642 78,405.50 0.04
68 688237 1,512 62,400.24 0.03
69 688400 2,622 57,500.46 0.03
70 688150 2,813 55,134.80 0.03
71 688207 1,786 47,114.68 0.02
72 601089 1,749 36,816.45 0.02
73 688267 834 26,604.60 0.01
74 001268 409 11,337.48 0.01
75 301116 541 11,068.86 0.01
76 301122 120 8,444.40 0.00
77 301201 101 7,225.54 0.00
78 301158 325 6,623.50 0.00
79 301217 446 6,614.18 0.00
80 301228 286 5,817.24 0.00
81 301207 88 4,964.96 0.00
82 301123 171 4,341.69 0.00
83 301181 114 3,487.26 0.00
84 300834 102 3,063.06 0.00
85 301196 60 2,251.20 0.00
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2022

7.4
7.4.1 2% 20
(%)

1 601166 6,340,682.00 3.07
2 601857 5,841,721.00 2.83
3 000001 5,336,778.00 2.58
4 601615 4,371,738.00 2.12
5 601985 4,353,293.21 2.11
6 600519 4,165,269.00 2.02
7 688099 4,127,210.28 2.00
8 002812 3,999,828.98 1.94
9 603799 3,775,429.00 1.83
10 603392 3,608,204.00 1.75
11 601898 3,570,319.00 1.73
12 002129 TCL 3,556,049.00 1.72
13 002821 3,549,313.00 1.72
14 300373 3,523,318.00 1.70
15 300769 3,426,683.00 1.66
16 603659 3,305,855.90 1.60
17 002008 3,250,769.00 1.57
18 000625 3,167,989.00 1.53
19 002460 3,155,560.00 1.53
20 300450 3,150,183.00 1.52

7.4.2 2% 20

(%)
1 300059 6,084,281.00 2.94
2 600036 5,673,291.00 2.75
3 002049 5,285,962.00 2.56
4 600887 4,891,222.00 2.37
5 000001 4,746,072.00 2.30
6 601166 4,650,559.00 2.25
7 002129 TCL 4,190,343.12 2.03
8 600176 3,893,312.00 1.88
9 300750 3,865,991.00 1.87
10 600309 3,802,225.00 1.84
11 600690 3,797,423.00 1.84
12 002812 3,707,232.00 1.79
13 002371 3,656,952.00 1.77
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2022

14 000063 3,464,668.00 1.68
15 002648 3,404,560.00 1.65
16 601919 3,367,398.20 1.63
17 603986 3,187,422.00 1.54
18 000977 3,164,793.00 1.53
19 000877 3,097,926.00 1.50
20 601211 2,874,745.00 1.39
7.4.3
218,027,479.27
206,895,256.96
7.5
%
1 10,395,375.40 4.82
2 - -
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 10,395,375.40 4.82
7.6
%
1 019666 22 01 102,800 10,395,375.40 4.82
7.7
7.8
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2022

N

11

N

7.11.2

N

.12

N

EAST

1101

2.1

EAST

EAST

90

EAST

EAST

2015

48

2022 6 2
2022 29
SPV
3 7
2022 3 21
2022 24
EAST EAST
EAST
EAST EAST
EAST
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2022

21

EAST

EAST

210

EAST

EAST

EAST

EAST

EAST

400

EAST

EAST EAST
EAST
2021 5 28
2021 34
2022 3
2022 16
90
EAST EAST
EAST EAST
EAST
EAST
EAST
2018
370
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2022

7.12.2
7.12.3
1 41,655.17
2 2,658,175.61
3 -
4 _
5 1,467,849.85
6 -
7 -
8 -
9 4,167,680.63
7.12.4
7.12.5
7.12.6
88
8.1
%
%
2,018 43,476.99 69,168,707.05 78.84 18,567,852.16 | 21.16
A
68 366,230.79 24,699,168.69 99.18 204,525.09 | 0.82
C
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2022

2,086 53,998.20 | 93,867,875.74 | 83.33 | 18,772,377.25 | 16.67 |
8.2
B

A 150,202.21 0.17
C - -
150,202.21 0.13

8.3
A 0~10
c 0
0~10
A 0~10
c 0
0~10

89
A c

2015 7 14 648,523,672.21 -

85,380,259.75

18,793,922.96

8,907,614.28

18,845,250.80

6,551,314.82

12,735,479.98

87,736,559.21

24,903,693.78
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2022

810

10.1

10.2
10.2.1

2022 2 21

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1
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2022

(%) (%)
242,971,493.
1 47 57.51 129,088.82 48.16
80,515,853.7
2 3 19.06 74,984.40 27.97
56,579,556.5
3 0 13.39 30,061.40 11.21
35,755,749.3
1 0 8.46 29,723.57 11.09
1 6,637,009.00 1.57 4,189.89 1.56
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
1998 29
48
1
1
2
3
4
2
10.7.2
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2022

D) Q) Q)
12,103,511.50 100.00 - -
10.8
1 2022 1 13
2 2022 1 24
2021 4
3 2021 2022 1 24
4 2022 1 26
5 2022 2 8
6 2022 2 16
7 2022 2 16
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2022

8 2022 2 23

9 . . 2022 2 23

10 2022 3 3

11 C 2022 3 15

12 2022 3 17

13 2022 3 31
2021

14 2022 3 31

2021

15 2022 4 22
2022 1

16 2022 2022 4 22

17 2022 4 25

18 2022 5 7

19 2022 5 11
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2022

20 2022 5 25
21 2022 5 26
22 2022 6 8
23 2022 6 13
24 2022 6 15
25 2022 6 15
26 2022 6 30
27 2022 1 2022 6 30
811
11.1 20%
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2022

20%

%

2022

1
2022
30

1

37,940,556.0
3

0.00

0.00

37,940,556.03

33.68

11.2

12.1

12.2

12.3

812
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2022

58

58

2022

8

31



