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N Rl E = T S o s S AR R OB/ 2l K 3751 B PN T = a4 E e O P
JRKE . TG F5 T AR 5 R I, KT e R 2 RS (B ) M U5 55 i 37 )
BT, IR BAEgR R B L . i oo SO [ SRR R E L, e
PR A A, B TR .
6.4.13.4.1.1 RO

A N

ABAR

20234 6 A 300 14EMAN 1-5 4 SEE B &1t
H

HrE

BRATH K 145,205,237.70 4 145,205,237.70
i D 20,743,104.09 41 20,743,104.09
FHRES 94,347.82 - 94,347.82
vy J £ =1 7%'\
X%riﬁﬁ‘ﬁ* - : 1284,689,239.96 284,689,239.96
HitE R e - - - -
SENIREE &b - - - -
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o
=
H
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B
NICTE B - - - 894,146.93 894,146.93
INLAgieil - - - 302,646.40 302,646.40
IS WAL ER A R - - - 11,978.69 11,978.69
16 JiE BT A5 ] ] ] ] ]
F
HoAh 55 7= - - - - -
e At 166,042,689.61 i 1285,898,011.98 451,940,701.59
i
SE H 0] ) 4 ] ] ] ] ]
BrEEk
NATE B - - - 3.14 3.14
A I [ 38k - - - 205,042.66 205,042.66
VAS "L'S'E
RS E@HEME‘ - . - 559,437.63 559,437.63
MNATHEE - . - 93,239.59 93,239.59
VAT A
RIS E RS - . - 27,424.79 27,424.79
#
AR - - - - -
HoAh A7 45 - - 4 416,376.58 416,376.58
it - - 4 1,301,524.39 1,301,524.39
) 3 B E B 166,042,689.61 . 1284,596,487.59 450,639,177.20
|
EEEXR
202212 B 1EMA 1-5 4 SERLE AR AF
31 H
HrE
HRATH K 124,108,692.52 - - 4 124,108,692.52
gieE s At4 | 101,911,070.77 . - 41 101,911,070.77
HFHARIES 72,215.66 - - - 72,215.66
N J V2 A=Y {%"2
X%@smﬁ* 442,457.80) i {324,927 242.46| 325.369,700.26
frHE e ph g - - - - -
SENIREE G ) ] ] ) ]
B
NISCTE B - - - i i
YA - - - - -
I WAL ER A R - - - 33,882.11 33,882.11
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1 JiE P A5 % ] ) ]
}iz
Hoph 8 7= - - -
BrE st 226,534,436.75 1324,961,124.57, 551,495,561.32
il
SE HH 0] ) 4 ] ] ]
PR
NATE F 2K - 4 3,775,457.79 3,775,457.79
A e [ 32k - 814,893.75 814,893.75
A} ‘/_\‘é;i
il E@HEME‘ - 727,212.20 727,212.20
NATHEE B - 121,202.00 121,202.00
REATH RS ; 43,692.49 43,692.49
o
AT Foi B - 2.43 2.43
AT F T - - -
HoAh A7 45 - 592,359.72 592,359.72
it - 6,074,820.38|  6,074,820.38
F) 2 K B 226,534,436.75
1318,886,304.19 545,420,740.94
|

o
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K
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6.4.13.4.1.2 FIJZ& X6 i) UM S A
T 2023 £ 6 A 30 H, AEEFHFE RIS HEFFHFR A RME B2 SRR ER
BA 0% (EAEAR: 0.08%), K TiisF AR S % T A HE 4 % F= 13 H o R (L4E
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6.4.13.4.2 AMLC RS

AN RS R F5 < itk 5 A 2 Fo B BROR R I g 3t 5 DR ANV R A8 Bl i 2R i 50 14
JRSE o A ik <5 P 5 % 3 TR B3 P M 5 A A B T 405 B T IR EL A AL 1) 0 ¥ S 52 ) A PR E
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AHEK
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%7t He i \
P AR T J N T it
PSR T AR
i B =
ggf?ﬁtﬁ;%m 14,795,842 .85 14,795,842.85
wrEath - 14,795,842.85 14,795,842.85
PSR T oA
gl
il esazy - - -
B AR
AL RS - 14,795,842.85 14,795,842.85
mEE]
FEER
2022412 H31H
I H —
X W ait
wEARD e AR
PSR T A
B =
%iﬁ/ﬁ@ 19,154,151.89 19,154,151.89
et - 19,154,151.89 19,154,151.89
PSR T AR
i S A5
HAfE T - - -
B AmE
AL R B - 19,154,151.89 19,154,151.89
P2

6.4.13.4.3 FHABMAE RS
AR A XU AL 8 35 4 T 55 4 i T L 1) 2 S0 1 B A SR B 4 9 B IR s T 3 Rl R A
ANCIC R LA T30 6 R 2R AR B A AR S s XU« A4 F B R TUER A Z B b

4571, 61



[ P AR AT W AR R VR & BRI R BT R 4 2023 4F P IR

T BERAT TR [RD K T 32058 23 IIE S T T W ) EEA A A XS SRR - B MIE SR A AT AR B B
2B TS OLBURF IR I, AR ) BERIR T UET T 9 BEAR BB R S

ARFE GRS G E B NEMEAE A SRS, RA<A LRk, 8
X L G O BUR 34T, S SRR s T il o, (0 557 i B R 4L S i i
GRoE s TR EAMIETR I E VE 70 M S B, IR FEAT 6 2 5 TR 240 5 V0 Bl IR 3 B2

BEATHETE o« AKE GOk &8 PN E LS & RO A AR A, BT SRS

AV

B SRS B, BRI E RS 2, RIS RO AT ek A B H A A

A% A o

B, AR O G TG LR A TR A (VS O S e, s W P 2
RIS A AT KUK IERE 614 VaR(Value at Risk)Ji bk B AU 4TI o
AU, B TR 7 B A

6.4.13.4.3.1 HAhHH#E XU ik D

ERERAL: NS

AR FAEER
2023 4 6 H 30 H 20224 12 31 H
ik 2
S o 4
AR e
A FuE ARME
{8 L1 fE L
(%) 1l
(%)
A PR R ™ — SRR BT | 284,689,239.96 63.17 | 324,927,242.46 |  59.57
A Gy Mk A R 0E 7 — FE 1T - -
A Gy M R B P — i SR R - 442,457.80 0.08
G MR — St e R
ATAE S Al 03 ™ — BUIE R Bt - -
FoAth - ]
At 284,689,239.96 63.17 | 325369,700.26 |  59.65

6.4.13.4.3.2 FAdA#E KUK H) BUR 0 AT
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AT G TN T8 8 B T IR AR I G I A A A% RS AT 0 AT R
pg | VROV RS ERURIE T, IR 7AW RARR BT, SR
8 PR R AR A ATREI RIS, RS R B A AR R . IEHGR

7N AT RESE I G B A E, BN T g b G A E
KB A5t H Ak G B8 P 1P E K
ALK C VARVNEN DI
R ARG AE f R AZ 5y AHE AEREE
e 202346 30 H 2022 4F 12 3 31 H
D) S5 H B HL A
ﬁii;ﬁk‘ktti*%§ﬂiiﬁ 18,138,504.03 10,651,216.21
IS 55 L B L v TR
fff;ﬁk‘ktti*%§ﬁiﬁi -18,138,504.03 -10,651,216.21

6.4.14 AfuHrE
6.4.14.1 SR TAARMETERTE
AR ETEERFTERER, B A RME T8RS B A R A
1B T & HRAIRZ R R E -
B2 MRS AR R RN .
BRI PRS2 U B AN DG B 7= Bl 6 45T B IR SR PR N
EOEN =Y/ Sl PN ATt AR AR NPV 2N
6.4.14.2 FER LA RMETHERESRI TR
6.4.14.2.1 FEREMTARA RIHE
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N FUAE RS R TR ENiFR AR
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FEZER 1,058,354.28 404,345.83
it 284,689,239.96 325,369,700.26
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ST AFTHAE G PES:, #HHIEREI, Fk EhSEE S BOMEEIEER
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AR AR A (1 1 8 mp R (06 2 Fe A B T E R AT 5 A EE R S BT & 1 B M1 Z
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ARG FEA AN LA SO E T A0 e R TR O AR A T B 1D < R % 77 M < il
T, X TR RARIIBRBE, B DL O 5 2 fe A
6.4.15 B TEBM T SRR FHZE WA AR F IR

R B D AR H AR T i B I A A i LR

TRRAEWME
7.1 IREBEH=HEBN
SRS AR
s 5iH o i B 4 S B 7 1 L A8
(%)

1 & X e 284,689,239.96 62.99
Hrp R 284,689,239.96 62.99
2 B et - -
3 ] 7 WAL 2 $5 % - -
Hrp: fiige - -
B S FFIESR - -
4 el kR Ay - -
5 SR ATA SR - -
6 KN IR SR 5t = - -

FHorbre S R] T e S
IR 4 il 7= i i
7 f%?f??%k%uéﬁﬁi%&4féz 165,948,341.79 36.72

a1t

8 Hofh #5055 1,303,119.84 0.29
9 &t 451,940,701.59 100.00
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A Y SSN 7 N G R[4 - ]

KA 34,263,788.00 7.60
C il & 157,671,324.01 34.99
D ;Z; IT. BT 12,624,881.47 2.80
E jeissin4 8,468.73 0.00
F R A, 28,139,826.39 6.24
G LIS CAEFHTELY 16,602,523.00 3.68
H {Emg Mgl - -
. ﬁ%@biﬁﬁ\ S BHA MRS 6.089.619.82 135
J Rtk - _
K J7 =l 9,458,955.00 2.10
L BT R 7 55 R 25 b - _
M e R B N | A 180,760.49 0.04
N IR I AT FE 0t i B 4,829,467.34 1.07
0 JE EIRSS < B FRAN H AR IR 55 - -
P HE - -
Q BAF2 T AR 23,782.86 0.01
R Ak AR AR IR - -
S ie - -

&t 269,893,397.11 59.89

7.2.2 #REBREATIL D RO BBOE R R R R R A A

kel NIHHE AR R BTE LS (%)
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N5V B - -
&t 14,795,842.85 3.28
v PLEATE 2R AT ML 7 2 bt

7.3 BIRIE A SRYME LB ST AHE B R B R B R S B H

SRR NIRTIE

A4 B
P | REAE i SR AR HE(K) AN E THE LL A1)
(70)

1 600004 H ol 975,600.00 | 13,990,104.00 3.10
2 600985 eI L 1,197,650.00 | 13,796,928.00 3.06
3 601898 Hh A RE IR 987,700.00 |  8,336,188.00 1.85
3 01898 HH R RE R 916,000.00 | 4,915,186.02 1.09
4 601966 B 570,400.00 | 12,674,288.00 2.81
5 000589 igAEiE 2,241,180.00 | 12,550,608.00 2.79
6 002128 FL P RE Y 917,600.00 | 12,130,672.00 2.69
7 300622 R 504,876.00 | 11,915,073.60 2.64
8 002727 — 435,400.00 | 11,494,560.00 2.55
9 002384 RILFE & 405,600.00 | 10,505,040.00 2.33
10 600325 R Bty 960,300.00 |  9,458,955.00 2.10
11 002853 S5 B i 509,450.00 | 8,813,485.00 1.96
12 603816 J R K = 229,900.00 | 8,770,685.00 1.95
13 002508 CAR A 335,200.00 | 8,477,208.00 1.88
14 600885 Ry 227,416.00 |  7,243,199.60 1.61
15 600380 R TT 509,800.00 |  6,479,558.00 1.44
16 600795 FH FEL ) 1,620,000.00 |  6,204,600.00 1.38
17 01138 7T i e 846,000.00 |  6,130,761.33 1.36
18 002831 LGk 242,718.00 |  5,919,892.02 1.31
19 000807 =y 456,200.00 | 5,807,426.00 1.29
20 600426 e fE Tt 182,765.00 |  5,598,091.95 1.24
21 000960 Bk Bty 347,900.00 |  5,409,845.00 1.20
22 601058 FReRehh 460,700.00 |  5,247,373.00 1.16
23 002293 BT 442,100.00 |  5,084,150.00 1.13
24 605090 JLEREYR 219,600.00 |  4,903,668.00 1.09
25 600323 ISR 254,000.00 | 4,808,220.00 1.07
26 002003 R A 502,000.00 |  4,698,720.00 1.04
27 603939 w255 124,160.00 |  4,593,920.00 1.02
28 002311 NN YT 97,500.00 |  4,566,900.00 1.01
29 603866 k2= 1HI 437,040.00 | 4,422,844.80 0.98
30 000933 Ky 307,200.00 | 3,993,600.00 0.89
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31 01378 Hh ] 7y 639,500.00 |  3,749,895.50 0.83
32 605189 BRI 213,120.00 |  3,497,299.20 0.78
33 000683 P RE IR 427,800.00 | 3,075,882.00 0.68
34 603612 RIBRE 153,500.00 | 2.,660,155.00 0.59
35 002567 PN 360,600.00 |  2,397,990.00 0.53
36 688036 eIk 15,791.00 |  2,321,277.00 0.52
37 002100 KA 275,580.00 | 2,273,535.00 0.50
38 600584 K H R 70,600.00 | 2,200,602.00 0.49
39 601728 o E S 385,500.00 | 2,170,365.00 0.48
40 002402 HUIES 114,900.00 |  1,951,002.00 0.43
41 600567 L1 & 5 By 804,300.00 | 1,841,847.00 0.41
42 300496 HRHIIA 18,100.00 | 1,743,935.00 0.39
43 603885 NS 99,400.00 | 1,533,742.00 0.34
44 600027 A H [ 221,400.00 | 1,481,166.00 0.33
45 000541 il 111 R B 259,329.00 | 1,480,768.59 0.33
46 002439 ELEEYR 47,200.00 | 1,404,672.00 0.31
47 002612 BH 2 Ay 56,400.00 | 1,341,192.00 0.30
48 600961 e i 162,500.00 | 1,314,625.00 0.29
49 002960 % HB 61,980.00 | 1,128,655.80 0.25
50 601872 FHE 186,300.00 | 1,078,677.00 0.24
51 688472 B 4 7 18,293.00 333,443.88 0.07
52 688443 e 9,272.00 285,279.76 0.06
53 688582 OB A 4,976.00 230,052.94 0.05
54 301383 R A 4,925.00 183,366.76 0.04
55 301262 7 WA 6,595.00 181,526.25 0.04
56 688562 WUR A 6,054.00 162,450.66 0.04
57 688593 HAETU 9,584.00 161,565.56 0.04
58 688629 HeFERH 7,073.00 160,957.02 0.04
59 688334 PH = B 8,879.00 157,912.84 0.04
60 688507 Rk 1,142.00 148,199.66 0.03
61 301397 iRy 3,356.00 141,555.20 0.03
62 301395 AZAZ WM 5,196.00 138,629.28 0.03
63 688570 RIL % 5,148.00 136,468.07 0.03
64 688620 LI 10,157.00 135,209.66 0.03
65 301315 Ja A 2,253.00 132,828.53 0.03
66 301225 TN AR 3,324.00 118,422.57 0.03
67 301292 HERLHTIR 5,824.00 116,421.76 0.03
68 688623 T EHS 1,263.00 115,386.65 0.03
69 301429 Ry 4,989.00 112,367.08 0.02
70 688631 FiE R 3,357.00 108,400.08 0.02
71 301355 R T 5,624.00 99,516.05 0.02
72 301232 KIREHE 1,643.00 99,339.12 0.02
73 301376 KR 4,192.00 98,850.60 0.02
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74 688429 B G e Y 3,452.00 98,752.08 0.02
75 301323 Bk AR 2,277.00 97,593.33 0.02
76 688420 E e RS 2,408.00 93,261.84 0.02
77 301170 kst 2,496.00 92,283.70 0.02
78 301295 FhiRl B 2,146.00 81,770.28 0.02
79 300804 I REAEAR 2,257.00 77,134.83 0.02
80 688603 KRR 1,391.00 76,505.00 0.02
81 301261 1H TR % 1,973.00 72,803.70 0.02
82 688249 R 99" 2,826.00 51,037.56 0.01
83 001286 [ 78 e A 3,767.00 35,447.47 0.01
84 301301 JIT AW 3,574.00 32,023.04 0.01
85 301391 R ORHF 247.00 28,940.99 0.01
86 688469 HSEE Y 5,134.00 27,774.94 0.01
87 301260 & 711 1,169.00 27,623.47 0.01
88 301325 2 B HTRE 250.00 26,987.50 0.01
89 301358 W RE 626.00 26,849.14 0.01
90 301293 —E R} 333.00 23,782.86 0.01
91 301368 F L Fe 337.00 23,317.03 0.01
92 301297 EEN 1,015.00 22,847.65 0.01
93 688531 H R 168.00 22,842.96 0.01
94 301307 EFE 664.00 21,155.04 0.00
95 301303 HEAE 947.00 21,137.04 0.00
96 688146 H RS 482.00 18,378.66 0.00
97 301317 Ay 694.00 18,161.98 0.00
98 688484 RO 490.00 17,987.90 0.00
99 301246 FIRZ) 571.00 17,535.41 0.00
100 688352 fil BB 1,441.00 17,392.87 0.00
101 688458 eIy 191.00 17,335.16 0.00
102 688552 LR B A 686.00 16,121.00 0.00
103 301280 BRIRLB 418.00 14,947.68 0.00
104 301408 YN 879.00 14,899.05 0.00
105 688581 G 124.00 14,635.72 0.00
106 301419 ] S ik 330.00 14,470.50 0.00
107 301332 1 )R 35, 1,053.00 14,457.69 0.00
108 301305 BRI IR B 686.00 13,507.34 0.00
109 301382 e ) F 408.00 13,398.72 0.00
110 688433 AERE =Rl 418.00 13,167.00 0.00
111 688512 R 682.00 13,067.12 0.00
112 301360 SRIERHY 134.00 12,408.40 0.00
113 301322 gAY 229.00 12,191.96 0.00
114 001287 W 580.00 12,191.60 0.00
115 301439 THAREE ) 718.00 12,134.20 0.00
116 301141 rh R 262.00 11,184.78 0.00
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117 301290 REEST 330.00 10,576.50 0.00
118 601061 H G4 )R 1,363.00 10,331.54 0.00
119 688479 RKER 332.00 9,790.68 0.00
120 301265 IR 819.00 9,516.78 0.00
121 301386 A K H A 378.00 8,992.62 0.00
122 301373 RS 277.00 8,822.45 0.00
123 301345 iR 183.00 8,535.12 0.00
124 301281 R ) 24 337.00 8,458.70 0.00
125 603135 b B R 467.00 8,354.63 0.00
126 301157 HEIFRLH, 150.00 7,939.50 0.00
127 301203 [E 72 IR A5 225.00 7,740.00 0.00
128 601065 TR R[] 616.00 7,293.44 0.00
129 301337 WA T 232.00 7,045.84 0.00
130 301428 JERZ =R 229.00 7,007.40 0.00
131 601133 TR B A7 497.00 6,093.22 0.00
132 001380 skl 170.00 5,232.60 0.00
133 603125 W R 155.00 3,802.15 0.00
134 001328 R 145.00 3,696.05 0.00
135 001360 AR 177.00 2,631.99 0.00
136 603137 ENERERA 139.00 2,375.51 0.00
137 001324 KH R 114.00 2,234.40 0.00
138 001367 W2 55.00 2,171.40 0.00
139 603172 Ji=E A 122.00 1,967.86 0.00

74 REHHNBREREAGHERES)

7.4.1 RIFRANSHHE VRS R 51E 2%E0HT 20 2 RREHH
SR NRTTT

i HAI R 4
Fs Ji ZEARAG Ji AR N 12 MY o 1 AR I=NAd
B (%)

1 601668 Hh [ 5 17,362,051.00 3.18
2 601088 rh [E] i 48 16,104,384.00 2.95
3 600188 R 13,731,072.00 2.52
4 002128 HLFE e A 12,433,806.00 2.28
5 000807 pagis)ira iy 11,973,580.00 2.20
6 300622 IR 11,125,264.64 2.04
7 002384 RIUKE 2 10,492,311.52 1.92
8 600325 R ey 10,471,764.80 1.92
9 002727 — IO 10,245,704.00 1.88
10 600389 ANINYErs 10,135,548.00 1.86
11 600885 Ry 9,129,484.89 1.67
12 002532 pNIIE:EN 8,967,254.00 1.64
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13 601225 SN 4 8,627,713.00 1.58
14 600900 KILHE N 8,307,646.00 1.52
15 002853 2 B i 8,255,971.00 1.51
16 600497 Oth 2 b 7,783,877.00 1.43
17 002508 EAGER 7,767,295.00 1.42
18 000513 TN EREE 4] 7,415,955.40 1.36
19 603612 ES LYY 7,279,538.00 1.33
20 002831 R RH 7,049,677.28 1.29

TE: “CSREANGAUE KA &M (RS e LSS o) 3181, AN REAI AL

VL GE

7.4.2 R7HSEHEHGE W BIVIE SR 1$E 2%B0HT 20 2 R BEE YA
ERERAL: NRHIT

) 4
P Ji SR A Ji = A4 TR A B TS H A0 AYRERE = Nad
Bl (%)
1 601088 H [ i 4 25,889,473.00 475
2 601668 Hh [ 17,895,050.00 3.28
3 600188 FEARETR 13,555,931.41 2.49
4 603799 R 13,438,368.29 2.46
5 600383 S Hh AR A 11,748,264.00 2.15
6 00941 [ #2 5)) 10,616,925.79 1.95
7 600048 TRFIK & 9,958,049.23 1.83
8 000933 R By 8,861,317.00 1.62
9 01171 N REYR 8,752,669.66 1.60
10 300087 ZEHREER 8,743,097.50 1.60
11 600900 KL 8,561,893.00 1.57
12 601117 Hh [ 4k 5 8,375,050.95 1.54
13 601225 B 7 S 8,344,739.70 1.53
14 600426 e E T 8,331,643.25 1.53
15 002709 RIGHHEL 7,942,603.80 1.46
16 000591 NG 7,866,922.00 1.44
17 000513 R AR ] 7,690,983.21 1.41
18 002532 Kl 7,583,714.99 1.39
19 600079 NHEIEZ 7,553,399.24 1.38
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