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[[figr— ) BEEREBIMNIESE - BIBEZFIE

— BEEREBETIRITRA

AREh & & IR IR S 2R A
1B BRAEZERR
(1) RERRE -
2023.1.13
- EBFBFRH

AT 14.13 1% (2022)
& 963 # 4,057 - F i E

B4t EEH 17 9 7,600 1& % 7(2021)

T34 B R FA AT 12,990 % 7(2021)

SR mk$E 8.196(2021)

hEE 5.1%(2022)

Ml AE(CNY) » 1 £ 7=6.71 CNY (2023.1.13)

it O {f (% 7T) 2 Jk 6,788 {&130.0% (2021)

o (% ) 3 Jk 3,680 {%129.6% (2021)

rEiE0IEE it T35 (16.2%) ~ B b Bk BB s AR B B id
(9.5%) ~ $ERE) B A58 (6.7%) ~ B b A(2.7%) ~ TH#H
(2.1%) ~ 45855 (2.0%) ~ X 3(2.0%) - £ Z#H A K Eds
(2.0%) ~ 5 4:(1.8%) ~ A &) B35 K 1T 324 A H S04 (1.5%)
r&4oma THEMTT%) - aHBHRRIRHALIMA6.1%) - HET
5%(4.7%) ~ AP L4 ARRBAE F(1.5%) - FEBESH4
(1.4%) ~ 3L A (1.4%) ~ M BwEHHfF(1.4%) ~ ER S AT
FH(1.2%) - FRSAFRS(1.2%)  FAR KL TH(1.1%)
RO RR £ 78(9.4%) ~ $H (8.0%) ~ B A(1.7%) ~ £B(6.7%) ~ LK
#]28(6.1%) ~ 15 E (4.5%) - & &@(4.1%) ~ H R B E(3.7%) -
A (3.4%) ~ 4% BB 7 (2.9%)

e . A=) £BI(17.1%) ~ £#(104%) ~ B A& (4.9%) ~ # Bl (4.5%) ~ A&
#1(4.1%) ~ 18 B (3.4%) ~ 47 1 (3.0%) ~ Ep AL(2.9%) ~ 3B
(2.6%) ~ HARFTIE(2.3%) (£ 8 7] # 11 %(2.3%))

ERAE - KELEEESF
QQEZEFEWR
a.¥ER .

MFERAEBBRERTFEREFRZR  TREREFBRAED - BPEFEETEHRIXNNEMATEIE -

2021 FAERTHFBEREFRHERERRE 1 kTt (ARE - NE ) #1J54583 870 - MLEFIEK 18.2% -
Hop  REARER IC RETHRFHERE 4519 (87T - FI8 19.6% ; IC RISHEHERR 3176.3 80 - F1E 24.1% ; ICH
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SR EHERR 2763 870 - F18 10.1% °

HARTFERERDERNR ABREZEHFERFOHENS - EHOTHRISSIEE - BAEESHEABER
2021 FEOF B EmMTEEE 4325.5 83570 © F18 23.6% - 1 1537.9 37T - F18 32% - EOTFEK
REDO - EREFERFHINITREEK -

b AERERE :
2021 FNEBRESAMBIRFETNEE]E 38 15 - BESMTHRTEGIB]ETE 7918 ; BB RSMEIRTE 35
I8 - BRSEMATRIRE 146 I8 BESMTHRTEBUE 3R -8 E 2021 F 12 H 31 H - BESMIFTEILE 1849
I8 - BESWIRERRGERL BESWEEHEFERTT - 2021 FHEBMERFMTE 18118 - FEZMEH
ERL—FEIBR21% - L3 FR - BERSMTEZHHERI RN - B - IXREBRHHUEEREE -
BRESMTEREXEBENERE ERFHERBEANEESHRERE - 2021 F31HrY 35 REXRITESD - 18
IAREBHERRE GB9706.1 KENRIEMALERE 5 BAHERERIAE REFERKIZE - 6 BRERK
BRESEREMENENERZIRE 2 BERERSMEYN ST ELRINERBRARE  ERERSENERED
T BEESHERESLLZESI% -
BEESWMEEBEREEMEE - StEr1 5 UMD RIZE - BRLRERE - BHNR - SRS - —REBEMSINRIEE
- OPERIEEH  REEMR - BRERRE BESMEEELIEZBRERRE - FSm  IMMEAVEE
B M A - 2021 F3 MY 181 I/RED - [HAEHHA 3 WA DI ZEBRALRRE BESMAS
BRI -

BERRR . KEEERESE
Q¥INEEERESELARE : \EBBREHEE  FEEHERHR  BRPEETUTSHKRBER 22 —KF

BT - BEBFEHEERSE ARRTEAM—EFEENAEANEREEREESBLSE -
WEE3IFETZARBER &S RBREEEBEZEIEL
£E 2020 2021 2022
el 71777 6.5793 7.3274
&1EE 6.5154 6.3404 6.3065
WERB(FE) 6.5272 6.3561 6.8986
ERR : Bloomberg
2@ 5B HR
B I M 1T RR SIS
a. BImsEn
RERITIEN BEHFERITIER
wEHrhisaE | EhATSRE RRAEDE ENG= =5
(10 fBZ7T) (10 fBZ7T)
2021 | 2022 | 2021 | 2022 | 2020 | 2021 2021 2022
EBRERFN 2037 | 2174 | 8155 | 6724 n/a n/a n/a n/a
ERIZEER : Bloomerg, BB 5 S
b. REHHI :
S-Ealai] KEEH EHRERE ES BRI EEE(10 BETT)
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(10 f&3=7t) e
FE 2021 2022 2021 2022 2021

A8

&%
2022 | 2021 | 2022

8RB 3639.78 | 3,089.26

14771.7 | 14,279.2 | 14771.7{14,279.2| nla n/a

ERIZKR : Bloomberg, 5/ :& 55 PN
cERII2FMBZAER - Kaltb

o ) BIER(%) Azt
BEhiERE

2021 2022 2021 2022
LigsE A 234.51 204.79 18.02 12.78

BERIZEE : Bloomberg, &5 5 SR
3.hEEMBEZIRE

EHRTIFBEMAGEE - FFERFTEMBRS - EXZHRIE aHEHBRBEELARBENES -
4B H 2R HAEGE

ARSFr . EBRESRSM

B.XTERHEMN | LBGREREREH

CR5EE : B—~A 9:30~11:30 13:00~15: 00

D.REIHE : MRHEE _EEXH

- REBMNEF CEmEATRESR - ERIO_FEIINHSETR

FESFUEHFCEMmANTREXREIEREFTN - MASL -
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M~ EERZEERST - MEAE LT - HERZROE - RIDMEREE B 2R ERrE 2 -
BEHRBRAREZEBERCHE - BRIVAIEERX BESREGHZNSENER - HEKE - R
BeLm - EEREEESZELT - EBZNZEERAREEENFERE - 2R EFRAE ; KEY
REM - HE (EAREHEBEZAESE) ZRE - RERFHEBRFZE - LEENARE -

LHBEAMBREMEEFERZRTEE - BZRREEFERZHE  LZRREEFERSI—EXHZEPRHH
BREETLEEESARAMZIWBEEZRREERIA ZEROBUCEILS AEZMBREMIIRZ
BROPELLER NERERFER  ALEZWRERFERE  ISREBKRFER  AINE—EXHKE
FARHREZESHETEZZREBREFERE - LEFIEZERRZRERTRTINEERZMAE
HEMOEALSAEEM ZMBREMIINZERFER —RBEEEM ZMBREMINZERFE
VEEFEXS—EXHWBER LR - ERFTMBRECESHMEERFREAZFRSE - UREH_
PUOEAL NEMBREMD RSN ZEBRFEZREERE -

3EERSKRENKERSEHZAREBBZRFEERFA—EBRZE-EXHTHNXE - HZEH
ZWHRECESREMEASHEZESHRERSE - AIEZAEKER LN - LEREZFAEREFEZ -

AMZBRERERZEHZARERENNTE  REWRBBNEESKEE - IEEZREZAREER
MRIZEBWBREESRERESHEZESHKREER ZHE BikER LD TBEREZFAEEREFEZ-
EURE - WRERENTRER  ABZRERERZI—EXHZFAERERE-EXHRSRENL
EsEZNFIEEEREZEBOIEHZWBERL -

S.EAMBREBMEFERZRELLFERZMRMALRS  RIUEBELATERE  GLEZRERBUE
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FLEEEHE  KRERRESERXSHAEFRSHBUBRERNBEEP OEEES MR A2 M ZWBRERS
SEZ RERREZRSIEER - HBELLASAE A FEEDFRIIAREM KRR ZIRIIAE - BEHRK
SEREM (B) REESHEEAR 1 ZREER -

OMEBEARZAMZELRE : LHE  LEIBEHEFRSHEZWBERA%E | LEE  LEEREER
PLEEEEHR A K ZWBERRE -

100 EFRfE "SR E  RIERTRIT AT RENIES !
D RAERACESHRIBEM B RSN M FIRY 2 A EHEKE -
QLrIRERBEEHEHRRRILERSE -
GB)YATRK—MRARE I REBRAG M ZERBREIRTERAEEERE -
A ArEERLET (1) EXMERRIREBBHEN  BFLEEREZNES -
BRI ZHEETEEENLERNAEARRFBIEGHNE -
O)REBEFRAEERBEEERANREHRRTHMHILESE -
(N RAEEAEEDREFERNREHIREEEAZMHESE -
B)REEMMBREBESMRUELEFRIIMRNBRATAEER LEFLEERTEE -

(D) RaBE: L (18)E  LEEREPRIHEBABEP L ZWEEBESE  REMH (1) & - LEHEH
BHREGTEERESREGHRZAOMELNEREZEMFEEBERE -

(=) BBFEERRE . £hE  LFEHEPRGHEZWRERSE ; LEE  LEIERBEPLEEBEIAR
M ZWBBERERE -

(M) BBRASE -

1LEM (18 )& DEIEHZREBRMAEHEH LRV ZAERE ; BRATERLPHFEIRE - BRIN
VIREEFRRENRBENE - HVESNERS (— ) FRE -

HBEEFERZH LT (E)BIH ()& URESSRERXSBZWBERE - RERRERZES TR
FEMBBETGE  WNEAERLERBRZARRE  ENEEBRARNREZEEECRIE - BRI
MBEK - BERZERATERKEHBRAR 1 ZHEEE -

3EEFERSEBRATEES HBERTEEREERR  IEZEEATE AR "TBEASERERR L PE -
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MR R GZ AREET AR ERE 2 MM B S AL B AERE | BASERRRERER

D%  BILESHEREMAEZ AR ENET S BN EHEA LRI ZRSRE ; M £ E9RM

RRBEHES ZHMEE—F () MEE - QLA —BIRSERIRREE PO A2 A EER

PEAUEAFLLE - EEER PO AT ZAE AEIRMAGABE 2 ESEAE LT 10bps (&) ERA -

AU BT —EIESUBEAIRRE 2 (B - WM EHEALBUIABRE | MEEERPLAKZAEAE

MR GFBE 2 ESMEAE LT 10bps BRISH - AILUER D LA A EERAHAIBE 2 B35 EE

e Bl EHENE R IEECARRE MM T HORARESARES T IMEE—F (R

2) UTE  BLUERDOAHZEBRESATES LN EHEALBRZ SR -

(R) eRES  EEADE  HiEs SHEERSCERES EEERESRIDESECAERES
1944 12 B 31 AbIAT (&) BEARK 954 1 A 1 BLUE (&) HWESHBSEE R IREHE

(L)L - et B 2 B E BT A L 2 Rl -

(2) LEEREAEREERES - MEEABSHEREFSE 2 A EE T AN EH S LE
ISZIEVER

() LEEREREAFHAEE - U E A RS BERENAE 2 A ENE TS BN B H A LA
BzRIERE B ERRSBELEMFANSENETLES  URI—DENLE  BEEE
HIRSISBREELEE - LG EHEELFL 2R SRE -

()T - HiEE - SURE BN E R A LK 2 F S R R T -

(CVEEEEZSH LT (8) HFH () 2 - URESREPRSHE LHRERS A 2 RBELRN
BEWEREN FERERSE 2 ARENRTIERME - KABREEZESH S AR N
R LA EHE AR AR EERBESNKERREAR 1 ZIREEE -

29412 A31 ALE (5) BEAKR9SF 1A 1 BLE (&) HEDSEIES  ROSFELA1AN

% () WEE

(1) LR HEBREARREENES - M EEZ WRENENESHEREFRSENETONE
EAEREED O A2 ADEL ERAEFLE  OFTEEEPOAHZATESEENELT
20bps (& ) BRI - AILUKERTERI R B ST EE AR EE 2 NET M ERE - LGB
ALY RIS RS ; MEEERPOARZATESEBAELT 20bps BESH - AILUER DL
M2 ABES EIEAIENE 20bps - LET B EEILFEZFSRE KM - LES - LEE
POAMEZATESEEAE - W EHEALERZASRE - LEREEPOATZATES
ETERIEAFLE 8R0S - B FSURAY ;

ABHEH (Maturity ) RERPOAG 2 ASES ERASFEFHFER  LSHERARHEAT
B2ERAE BEESASREAESE ALNETONNFERG SRES I ABNEES 65
MERFH LEAR LN 1EARY eREEESLEEES VAR INARERNNETER
MFAEEHMARE ; B cal MR put B2 ES - HEBERNZES ZHBARE -

BB (SIS RER PO A2 ASES BRAEM BRI S 2 WRANT

(NVESERTSEE + 30 - —RRM (A0 TA-L 3 TA+ —BRBA)-

BYEE—RERTLES  URBRTZERTISAE  BHLRBVTZES  ERRETZERT
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(N)BESNEF / LERR  UEEHESRECHSFEXZERBATVREBSEPRGHS / BFBEFREMZ
SR ERSE -
BFALEFERS ARBREBEMAREN  mEEREEIRRATERE  UESKEATEEHEMBIIEE
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BRARZESGEFHMARRELARRENZERRE (0N —BF - _@ER% ) REMIEZSES
Hw:—_F —ER%F)-

(1) ESMES : DEIEHERSREGHZNMNEZ BREMRERBINGE Z&OERE  ARE BENF
BT EFEHLERUZFERE FEEEFERS ARBEBEMREMNTEEREIRE AT ERS -
DESEEATAREMBUERRERES KEQATIRBEEZEATHERZEGAKELTTEEZETR
HZAFEERRE BELERTRRARMERG EPHMARBEENIEMNZBRBE (W —EH
“ER%) REFFEZSERR (M —F —ERF)-

(+—) BESNHRBEE :
1LEm (18) & MG EHEESREGHTRVMFENATNEEETRIH BN ISR E ZWRERR
# - -HEEFER5E - DUESKERTEBBESINREERT AMBUSFHBNECELIRBERZEY
PEHEZEERBEZATERRE -
2AREMR (1) EF UEEARSREGHTEREXRBAN NSEIFRERIROZFERE - FEY
ER5E  NEFHEDENSEMNNASEFE - LBNAAS ZFEFE | NEFHEERNNASF
BE  ALEERZR—EXAEEE -
(TIZ) HthESMNRERR : £EHE - KETEHZEPRSHBZWRERBRE , REHE - KRBIZBEINE
RN ZRBFREGEREYN  RERPE - ARMAENEMEUMEXG ZREAEEES -
(TZ)FBERBEEEEZRES | LhE U BEHEPRSHBZWEERDSE , LEE  LFERES
POSEEBRRAMZNBBEAE  REH - LEE  DEEAXARBEN QIS ZFERE - BFE
SREGEZNFZAREE - REREWE -
(TIM) SER=ES .

194F 12831 HEAI (2 ) BEERR IS FLIR1HLUE (&) HEXIFSHE  IAK (X)1 K3
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CHINA MERCHANTS BANK-A 39, 501, 308 - - -
SHANGHAT FOSUN PHARMACEUTI-A 17,123, 241 - 0.01 -
Wanhua Chemical Group CO LTD-A 93, 148, 329 99, 536, 163 0.01 0.01
NANTONG JIANGSHAN AGROCHEM-A 19, 471, 480 - 0.03 -
KWEICHOW MOUTAI CO LTD-A 30,514, 743 36, 038, 857 - -
FOSHAN HAITIAN FLAVOURING -A 52, 742, 622 - - -
STARPOWER SEMICONDUCTOR LT-A 43, 638, 556 - 0.02 -
TANGSHAN SUNFAR SILICON IN-A 41, 878, 702 - 0.10 -
JENKEM TECHNOLOGY CO LTD-A 72,610, 555 - 0.17 -
SHANGHAT KELAT MECHATRONIC-A 7,283, 650 - 0.04 -
Gigadevice Semiconductor I-A - 80, 455, 012 - 0.02
WILL SEMICONDUCTOR LTD-A - 60, 586, 964 - 0.01
ANHUI CONCH CEMENT CO LTD-A - 43,030, 613 - 0.01
MING YANG SMART ENERGY GRO-A - 41, 036, 448 - 0.02
WINGTECH TECHNOLOGY CO LTD-A - 22, 908, 556 - -
SANAN OPTOELECTRONICS CO L-A - 22,333,671 - -
TOPCHOICE MEDICAL INVESTME-A - 20, 545, 579 - 0.01
WUXI APPTEC CO LTD-A - 10, 525, 960 - -
NUODE INVESTMENT CO LTD -A - 205, 422 - -
Gree Electric Appliances [-A 57,106, 919 - 0.01 -
CHANGCHUN HIGH & NEW TECH-A 54, 409, 271 80, 121, 240 0.02 0.02
HAN®S LASER TECHNOLOGY IN-A 47,134, 411 112, 884, 339 0.04 0.05
NINGBO TECH-BANK CO LTD -A 12, 145, 380 - 0.02 -
NAURA TECHNOLOGY GROUP CO-A 14, 928, 282 53, 163, 654 - 0.01
Luxshare Precision Indystr-A 59, 693, 244 109, 659, 613 0.01 0.01
WUHU SHUNRONG SANQI INTERA-A 7,995, 322 - - -
Byd Coltd-A 78, 322, 926 62, 633, 884 - -
YUNNAN ENERGY NEW MATERIAL C 84, 051, 860 53,123, 533 0.02 0.01
SHENNAN CIRCUITS CO LTD-A 43,981, 781 - 0.03 -
AIER EYE HOSPITAL GROUP CO-A 13,724, 567 30, 049, 168 - -
WUXI LEAD INTELLIGENT EQUI-A 54, 821, 425 76, 465, 248 0.02 0.02
CONTEMPORARY AMPEREX TECHN-A 45, 184, 259 99, 910, 133 - -
YUNNAN BOTANEE BIO-TECHNOL-A 16, 480, 965 - 0.01 -
Tiangi Lithium Corp-A - 79, 140, 416 - 0.01
WULTANGYE YIBIN CO LTD-A - 62, 664, 191 - -
LAKALA PAYMENT CO LTD-A - 61,575, 557 - 0.06
Mango Excellent Media Co L-A - 58, 031, 244 - 0.01
ZHEJTANG JINGSHENG MECHANI-A - 54, 447, 332 - 0.01
Ganfeng Lithium Co Ltd-A - 47, 936, 022 - 0.01
GOERTEK INC -A - 46, 811, 870 - 0.01
CNGR ADVANCED MATERIAL CO -A - 25, 694, 403 - 0.01
TRUKING TECHNOLOGY LTD-A - 24, 253, 283 - 0.04
ASYMCHEM LABORATORIES TIAN-A - 21,783, 448 - -
SUZHOU DONGSHAN PRECISION-A - 19, 041, 282 - 0.01
Eve Energy Co Ltd-A - 18, 496, 531 - -
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Byd company LTD-H $ 1,137,734  § - - - 0.06 -
XTAOMI CORP 71, 550, 248 - 0.01 - 4.20 -
Great Wall Motor Co LTD 12,003, 512 - 0.01 - 0.65 -
BYD ELECTRONIC INTL CO LTD 11, 861, 738 - 0.01 - 0.64 -
Sinofert Holdings Ltd. 10,011, 591 - 0.04 - 0.54 -
China Petroleum & Chemical-H 118, 774, 907 - 0.03 - 6.43 -
JD HEALTH INTERNATIONAL INC 28,098, 7172 - - - 1.52 -
Sun Art Retail Group Ltd. 6, 049, 014 - 0.01 - 0.33 -
JD.COM INC - CL A 26, 057, 110 - - - 1.41 -
GDS HOLDINGS LTD-CL A 32,292,912 - 0.03 - 1.75 -
ALIBABA GROUP HOLDING LTD 50, 270, 613 - - - 2.72 -
MICROPORT SCIENTIFIC CORP - 37,031, 904 - 0.02 - 1.79
Wuxi Biologics Cayman Inc. - 217,801, 490 - - - 1.35
Sunny Optical Technology Group Co Ltd. - 26, 246, 311 - - - 1.27
MEITUAN -CLASS B - 22,488, 316 - - - 1.09
HUA HONG SEMICONDUCTOR LTD - 3, 566, 260 - - - 0.17
Tencent Holdings LTD. - 1,574, 353 - - - 0.07
IQIYI INC-ADR 21, 060, 161 - 0.03 - 1.14 -
3t 1,403, 062, 110 1,753, 798, 270 75.94 84. 86
HEE AR
hong kong exchanges & clear 7,967, 685 9, 676, 197 - - 0.43 0.47
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ERCr ) |
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ISHARES 20+ YEAR TREASURY BO 18,111, 377 - - - 0.98 -
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57, 007, 699 - 3.09 -
1, 483, 734, 994 1,782,007, 018 80. 31 86. 23
365, 819, 599 298, 244, 480 19.80 14.43
( 1,923, 950) ( 13,597, 295) ( 0.11) ( 0.66)
$ 1,847,630,643 $ 2, 066, 654, 203 100. 00 100. 00
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