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BIRS T AT B B P O E R

6.4.13.4.2 SMC K&

AN RS A2 i <t TR 2 SU B BOR KRB &
IR Bt A A N R

6.4.13.4.3 HAhH#& XU
A AR B XU A H5 58 5 P G Rl 7= 1R 28 SUANE 52 T3 R R A AN I 2 AN T 37040 W TR R AR 3
RAB AR . AFEE RSP~ LA R E T &=,

SR AN AR B A A B KR Ak
PRI T R AN XSS o

FITA T b R 3R SRS I i 57 2 Fe i

AR E Y E B R AE LA . ARSNGB R Barra KBRS, LARArEZE . PRERR
7. beta {f. KUESAMERBR (VaR) ZE48hR M4 55 414 T I 0 T 32 0 i e 30 XU
6.4.13.4.3.1 HAh#rs X0
SEiA: NRMT
AR AR
2023 4 6 H 30 H 2022412 H 31 H
TiH
34 4
ARl ARhrE
Ao Ao
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R 18 LA
(%) (%)
T o Ma s — BRI % 1,047,996,737.55 94.68 | 1,120,596,485.59 94.42
TS A e — FE %
TG A S — i R R
ToMEMzirs — e B %R
firAE G R g 7 — BUIEA B
HoAthy
&t 1,047,996,737.55 94.68 | 1,120,596,485.59 94.42
6.4.13.4.3.2 A #E XIS FRIBURSE BT
5854 Bl &5 b A 3 v DA A HoAth T 3728 B AR B AN AR
X P A i H FE 4 0 P 1 E 1
Emea (A ARMIT
FH I A2 5 R AR 5 PN AR
i
202346 H 30 H 2022 4F 12 A 31 H
Tt 5% 51,418,946.52 56,080,757.93
% 5% -51,418,946.52 -56,080,757.93

6.4.14 ARME

6.4.14.1 &R TEARHETERTE
ARMETRERITERZ B R E TR BT S BA E R S NG AT E 5K

JEIRRSE «

SR MRS B USRS K i3 R G R R AN

BRI BREE R U BN S B 7 B A7 f5T L AL U S A AN

EENY S P S as W TR NPV = PN ¢
6.4.14.2 RERUARNETHRNEHMTE
6.4.14.2.1 FEREMTENARIME

Hpr: AR
S R R R AR
2023 46 H 30 H
F—REIX 1,046,068,733.10
FREIR 619,536.02
F=ER 1,308,468.43
it 1,047,996,737.55
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6.4.14.2.2 A SRHETREKIE KIE KRS

N ATTHHZ S K e TR, & HIEREIEM, 5 MEREAEATTRATEF B, A%
AT H 252 5 KB TR B IR 52 55 AN R 31 18] B IR 931047 AH 5% < i T B 1) 4 Se i1 1)
ANFE—BU, FARYE A A A R B2 et (8 T8 3T 5 B A 3 S A P& A IS
JEIR, W E A R R TR A o BN 58— 2 IR =R IR
6.4.14.3 JEFEEHI DAA oM E T K SR T R ¥ 5 B

BRI GAAR G WIRARFF A AR LA i T 2 G T A
6.4.14.4 ALAA o ETHE &R TR KA

AREEG R A LA SR E T E R el T By DR A T B 1 R 5 Mg il i fi, XL
R TR DR L AR R A R, i DAL T 18 55 2 e (B A A
6.4.15 F B TEBM T &THRETE R KA F R

AR G AR I To A B T BT 2 M i R 5 U B ) A T

7 BRAEWRE
7.1 IREESEF=HEHN

Bpsr: AR

Frs 5L H G I M BE ] (%)
1 LSS 1,047,996,737.55 94.08
Forprs EE 1,047,996,737.55 94.08

TEFEEIE
2 HAWE
3 [F] 7 Wi s % BE
Hrp: fiigz

B SCRRIESR
A
ALATA: i B
TN IR A G Rl
Forbre ST R ) SR N IR
EEREr

HRAT A7 3ROR 45 5 4% £+ 4
7 " 62,379,590.64 5.60
T
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¥
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3
o

o
B
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)
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&>
s
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8 HoAth & 115 3,548,817.51 0.32
9 it 1,113,925,145.70 100.00
7.2 REBRET A RBRERBEAE
721 MEPREATW S ROBABRERTHE
7.21.1 JRERBEHAREITL A ROBRER T LS
i A At G | RIS
(%)
N Vi NN GN: | 4 8,457,515.00 0.76
B Wk 36,860,053.80 3.33
C s 462,373,005.24 41.77
D [HA. #h R SOKAEF= AR 33,002,527.00 2.98
E |@%L 23,227,364.60 2.10
F o fteR =z - -
G [idizkn. SEMmBEL 24,119,612.00 2.18
H (Aol - -
| {5 RAE BAEAE BEAR RS 31,556,091.30 2.85
I [ 187,709,921.07 16.96
K [ tbrel 15,406,672.00 1.39
L BRI 55 R4l 7,861,226.00 0.71
M RFE2 B0 RIS AR %) 13,126,416.18 1.19
N KR, BREEAD A S5 - -
O |[ERMRS . BHAHAB RS - -
P A ! -
Q | PAEMt&TAE 4,871,211.45 0.44
R [ufb. AR - -
S |B& - -
23t 848,571,615.64 76.66
7.2.1.2 PR BHIR AT 7 KRR B4
R GRleS AfE o) ﬁgész%ﬁtm
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AR AR HL
B KAk 3,163,635.00 0.29
C |y 145,617,952.17 13.16
D |1, #Jy RESoKA PR R 35,447.47 0.00
E [@&50k 10,516.15 0.00
FoHtRMEeE 8,485,877.72 0.77
G iz, hgAmEELL 5,622,692.00 0.51
H o [fEf g ol
| 5B ARG B RAR RS 17,550,922.92 1.59
I |eEn 15,375,032.00 1.39
K |EHk
L [ SCRIR 55 R 55l
M |[BHERF A AR S5 14,394.48 0.00
N KR PRBEANA LSt Y
O |BRMS. BHEA ARSI
P |HAE
Q |PAMMLTAE 3,548,652.00 0.32
R [3Cib. REMERR
S |&ZA

&t 199,425,121.91 18.02

722 MEMREATIL S REOBBIB R B R R AS
ARSI AR T AR R AT S P BB 15 B8 (1 P 5

7.3 BRI A SRHE b BB HE IR/ BT B RSB B 4

7.3.1 HIRBHEEF LA RHE SR ST #E LGN R TA B3 % 4

SHERA: AR

3 b 3L WP 1
T | B % ZE A4 FR e () | AriE Oo
B (%)
600519 "MFE 33,900 57,324,900.00 5.18
300750 T AL 160,725 36,772,272.75 3.32
000333 L EEH] 431,636 25,431,993.12 2.30
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000568 AN B 114,500 23,995,765.00 2.17
601318 Hh [ P22 436,900 20,272,160.00 1.83
600011 158 B br 2,007,200 18,586,672.00 1.68
600036 AR RAT 537,814 17,618,786.64 1.59
601601 Hh [ R PR 658,200 17,100,036.00 1.54
300274 FH 't L Y 138,268 16,126,196.84 1.46
600030 SIS 762,224 15,076,790.72 1.36
000063 HGE TH 327,100 14,896,134.00 1.35
600926 BUMNERAT 1,188,696 13,967,178.00 1.26
601628 T E AT 398,201 13,921,106.96 1.26
601138 Tl & Bk 539,900 13,605,480.00 1.23
002475 ATIN 418,482 13,579,740.90 1.23
688981 HHE [ B 258,720 13,070,534.40 1.18
601838 P ERAT 1,066,200 13,018,302.00 1.18
600276 1 i [2 2 271,420 13,001,018.00 1.17
000858 TR 79,200 12,954,744.00 1.17
600919 L ARAT 1,754,500 12,895,575.00 1.16
002142 TRRAT 495,900 12,546,270.00 1.13
601658 MR fif R AT 2,540,735 12,424,194.15 1.12
601688 HEFRIES 892,700 12,292,479.00 1.11
601799 BT 95,900 11,853,240.00 1.07
002415 T R SR 342,600 11,343,486.00 1.02
688599 REEHE 256,594 10,933,470.34 0.99
300124 NLIESZN 156,600 10,055,286.00 0.91
300059 KT E 661,843 9,398,170.60 0.85
605117 AN 152 3 61,980 9,269,109.00 0.84
600115 HH [E 2R 1,923,700 9,156,812.00 0.83
601390 Hh [ gk 1,204,900 9,133,142.00 0.83
601998 WS RAT 1,512,600 9,045,348.00 0.82
000625 K] 692,620 8,955,576.60 0.81
002459 mn R 213,128 8,887,437.60 0.80
300014 L6 R 141,704 8,573,092.00 0.77
601021 FRHAE 147,300 8,465,331.00 0.76
300498 T By 460,900 8,457,515.00 0.76
601088 Hh [ A 268,000 8,241,000.00 0.74
601336 B Rk 221,200 8,133,524.00 0.73
001979 STl 608,200 7,924,846.00 0.72
600031 =—®ET 460,000 7,649,800.00 0.69
002311 KRR 163,186 7,643,632.24 0.69
601985 Hh [ A% 1,080,300 7,616,115.00 0.69
600048 TR Je 574,200 7,481,826.00 0.68
601728 i [E A 1,324,700 7,458,061.00 0.67
688036 =i 50,500 7,423,500.00 0.67
600039 VY 1| B 5 732,460 7,185,432.60 0.65
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601186 Hh kA 701,400 6,908,790.00 0.62
603259 2 B el 110,678 6,896,346.18 0.62
000338 LT F 553,100 6,891,626.00 0.62
600547 R B4 291,460 6,843,480.80 0.62
601360 =AE 536,100 6,722,694.00 0.61
600570 ERES 151,770 6,721,893.30 0.61
601899 He& 572,600 6,510,462.00 0.59
002352 el 144,100 6,497,469.00 0.59
600436 A 22,300 6,385,828.00 0.58
300759 FR ALK 162,750 6,230,070.00 0.56
300496 HRMIIA 64,500 6,214,575.00 0.56
601857 HH [ 5 7 829,700 6,197,859.00 0.56
601689 P A 4] 75,300 6,076,710.00 0.55
600741 IR G 316,300 5,838,898.00 0.53
002027 PAPANE 854,100 5,816,421.00 0.53
603369 A1t 2% 108,300 5,718,240.00 0.52
002179 HLG 121,947 5,530,296.45 0.50
002050 —Ae R 181,000 5,477,060.00 0.49
002709 RIG AL 127,900 5,268,201.00 0.48
600309 Tt 56,800 4,989,312.00 0.45
000733 PRAEFHL 51,900 4,974,615.00 0.45
601766 [ 753,000 4,894,500.00 0.44
300408 =R 166,700 4,892,645.00 0.44
300015 % IR HRF} 262,599 4,871,211.45 0.44
002371 Bl =6l 14,700 4,669,455.00 0.42
601808 HHE I TR 329,300 4,570,684.00 0.41
002466 R 64,900 4,537,159.00 0.41
300760 LG EST 15,000 4,497,000.00 0.41
601225 Bl P A 247,200 4,496,568.00 0.41
688111 EANPIYN 9,400 4,438,868.00 0.40
300316 mm S LH 60,800 4,310,720.00 0.39
002493 A 353,695 4,117,009.80 0.37
600875 RITHAR 218,542 4,075,808.30 0.37
300896 HRE 8,900 3,960,055.00 0.36
600426 HEEEH 127,800 3,914,514.00 0.35
600803 B A 194,000 3,682,120.00 0.33
605499 N ve 20,600 3,561,740.00 0.32
000768 BTG & 126,000 3,370,500.00 0.30
300122 BRAEY) 73,600 3,253,120.00 0.29
600795 HL L ) 814,000 3,117,620.00 0.28
000708 H (SRR 171,200 2,711,808.00 0.24
603833 KRR K & 27,300 2,615,340.00 0.24
688126 V/ax 119,351 2,494,435.90 0.23
601888 Hh [ 18,500 2,044,805.00 0.18
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7.3.2 FIRBRBE A RPE SEEF T HE IR RBTA B3R A

SRS NRTo
i 5 4 i
Feg | BEA i ZE A4 TR e (K | AniME Oo
B (%)
1 601916 W ARAT 3,000,000 7,920,000.00 0.72
2 002541 T8 A 266,700 7,683,627.00 0.69
3 601577 KD HRAT 960,700 7,455,032.00 0.67
4 300910 Hiy =4 143,870 7,236,661.00 0.65
5 688107 2 PR 125,584 6,956,097.76 0.63
6 603027 T AR, 290,800 6,141,696.00 0.55
7 688110 RO A 167,603 6,050,468.30 0.55
8 688279 U IE R 44,600 5,887,200.00 0.53
9 002254 ZAHTH 233,500 5,713,745.00 0.52
10 603885 AL 364,400 5,622,692.00 0.51
11 603345 G 37,300 5,475,640.00 0.49
12 300438 S 4 e 107,800 5,178,712.00 0.47
13 600301 BYHE 283,200 5,083,440.00 0.46
14 600329 KA 103,300 4,637,137.00 0.42
15 600976 e R AE [ 60,000 4,625,400.00 0.42
16 600435 77 S 399,500 4,590,255.00 0.41
17 600536 H [ A 94,930 4,450,318.40 0.40
18 300394 KFEME 41,200 4,401,396.00 0.40
19 600702 Fr A, 34,100 4,226,695.00 0.38
20 002439 LS 140,600 4,184,256.00 0.38
21 002384 RILKE# 160,200 4,149,180.00 0.37
22 002463 VLAY 197,400 4,133,556.00 0.37
23 603688 VEE el 36,300 4,132,392.00 0.37
24 300308 b e ) 27,900 4,113,855.00 0.37
25 603876 ST 201,360 3,864,098.40 0.35
26 600859 TR 193,600 3,831,344.00 0.35
27 603218 H H Bty 198,000 3,760,020.00 0.34
28 688169 F kB 11,300 3,623,684.00 0.33
29 002219 B 785,100 3,548,652.00 0.32
30 002318 ALY 200,800 3,419,624.00 0.31
31 300832 Bk 57,300 3,380,700.00 0.31
32 002850 BHEF 25,300 3,345,925.00 0.30
33 688516 BRERYE 17,300 3,259,320.00 0.29
34 603187 TRV HE 158,640 3,171,213.60 0.29
35 600968 MR fE 1,030,500 3,163,635.00 0.29
36 002484 TLI By 147,000 3,129,630.00 0.28
37 688266 FEERi245-U 63,700 2,965,235.00 0.27
38 688256 FEa-U 15,600 2,932,800.00 0.26
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39 002156 NG 127,900 2,890,540.00 0.26
40 300677 BRI 129,260 2,843,720.00 0.26
41 002919 4 Fo g 60,024 2,707,082.40 0.24
42 002508 ARG 100,100 2,531,529.00 0.23
43 688331 RELEY) 42,000 2,341,500.00 0.21
44 300395 [k 47,550 2,339,460.00 0.21
45 603317 RIRE 153,520 2,242,927.20 0.20
46 603599 IEEEh) 79,580 2,155,026.40 0.19
47 301395 {=AZH 4 5,196 138,629.28 0.01
48 301292 HRLER 5,824 116,421.76 0.01
49 688249 Bl A R 5,837 105,416.22 0.01
50 301488 SRR H 2,618 104,144.04 0.01
51 301202 B B2 % 1 3,060 79,009.20 0.01
52 688603 RARH: 1,391 76,505.00 0.01
53 688472 (GESS 4,334 73,851.36 0.01
54 301261 8 T A% 1,973 72,803.70 0.01
55 688469 HISEE -V 11,806 63,870.46 0.01
56 301358 IR RE 1,466 62,876.74 0.01
57 688361 HRRER-U 831 53,740.77 0.00
58 688531 HECRH 329 44,734.13 0.00
59 301325 2 B TR 364 39,293.80 0.00
60 688146 HH RS 1,011 38,549.43 0.00
61 301291 HH BH LS 1,206 37,422.18 0.00
62 001286 5% 7 e 3,767 35,447.47 0.00
63 688484 B R 953 34,984.63 0.00
64 301301 N T4 3,574 32,023.04 0.00
65 001287 SRREENES 1,386 29,133.72 0.00
66 688576 7o LR 240 28,898.40 0.00
67 301246 RPN 931 28,591.01 0.00
68 688352 fi R 2,361 28,497.27 0.00
69 688507 RIRFHY 222 27,108.42 0.00
70 301310 =z 409 26,760.87 0.00
71 688582 SBNA 648 26,360.64 0.00
72 301303 HEAER 1,058 23,614.56 0.00
73 688552 LR B A 956 22,466.00 0.00
74 688570 RIS 884 22,391.72 0.00
75 301307 EFE 687 21,887.82 0.00
76 688458 ENB 221 20,057.96 0.00
77 301262 B B 692 17,646.00 0.00
78 688478 CBAYiE i) 402 17,032.74 0.00
79 688562 AR A 726 16,197.06 0.00
80 301439 TABREL F7 949 16,038.10 0.00
81 688623 RTRHEE 178 15,448.62 0.00
82 301332 1R 3 1,122 15,405.06 0.00

% 47 UL 58 T




J7 R 300 FiE B s R RGE SUIE J- 45 B 5 < 2023 4F IR 7

83 301399 JERERH 293 15,110.01 0.00
84 688334 7 Bt 888 14,394.48 0.00
85 688593 HAE T 959 13,991.81 0.00
86 688512 ERM-U 721 13,814.36 0.00
87 301320 ZULRRE 642 13,238.04 0.00
88 688433 HeRE =R 418 13,167.00 0.00
89 688629 HEERH 708 13,161.72 0.00
90 688620 LK 1,016 12,537.44 0.00
91 301360 RIERH 134 12,408.40 0.00
92 301345 R 266 12,406.24 0.00
93 301315 Jak - i 226 11,553.12 0.00
94 688523 IR T 472 11,257.20 0.00
95 603135 HE R 628 11,234.92 0.00
96 301141 Rk Ry A4 262 11,184.78 0.00
97 301225 TE NI 333 11,075.58 0.00
98 601065 LM 875 10,360.00 0.00
99 688479 KEFRHY 332 9,790.68 0.00
100 301355 A ERHE 563 9,430.25 0.00
101 301386 KK 2R 378 8,992.62 0.00
102 301323 AR 228 8,974.08 0.00
103 688429 Rl 346 8,833.38 0.00
104 301373 RERH 277 8,822.45 0.00
105 601133 RN ey 664 8,140.64 0.00
106 301295 F R 215 7,755.05 0.00
107 300804 I RRAEAL 226 7,451.22 0.00
108 301337 AT 232 7,045.84 0.00
109 301428 LSRN b ] 229 7,007.40 0.00
110 001380 AR 170 5,232.60 0.00
111 001328 BRI 145 3,696.05 0.00
112 001282 — RIS 105 3,468.15 0.00
113 001360 Y 177 2,631.99 0.00
114 603137 1E 1777 e 139 2,375.51 0.00
115 001324 KHERH 114 2,234.40 0.00
116 603172 JF e 122 1,967.86 0.00

7.4 MEHAREEEASHEAZS)

7.4.1 RIFSENSHE PRI S B 5E 2980T 20 44 KRR B4

ERRAL: NIRRT

i SRS

e

TR

AR LN

o AT 2 < %
FAHE EL A
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1 601318 22 24,953,426.00 2.10
2 002415 T R AR 20,250,246.00 1.71
3 688981 Hh S B 18,038,892.31 1.52
4 000568 WINEE 15,962,275.00 1.34
5 601628 EHE PN 14,998,178.29 1.26
6 601658 R A AT 13,384,498.00 1.13
7 600919 TLHARAT 13,221,523.00 1.11
8 002142 TUERAT 12,800,399.20 1.08
9 601601 EEIE NS 12,278,670.00 1.03
10 601688 HFRIES 12,102,572.00 1.02
11 000063 Y IE 12,004,871.00 1.01
12 688107 2R 11,390,253.10 0.96
13 600031 =—HET 10,685,029.80 0.90
14 601633 KR4 10,458,737.00 0.88
15 002156 W E 10,091,747.25 0.85
16 600115 Hh [ 2R T 9,168,040.48 0.77
17 001979 e 9,125,670.23 0.77
18 601390 Hh ] Ak 8,910,031.00 0.75
19 601998 HFERAT 8,829,799.00 0.74
20 605117 TN B 8,728,885.00 0.74

e ATUTI7.4.2, 743 FSENEFERES R0 EESIREN. B, BOK. B, #
B RATREESRAFICES, St R AR iy LRSSl . . B AT AN IRIIE R AT
SRR, BEA, SRS (BERNBEREA™) <2 ear (a2 iR Bt
KRB ET A B U H ) 15, AHIEMRL 5.

7.4.2 RHEHSHUE I YIRS B HE 29%0BRET 20 4 BB B 4
e@A: ANRMoT

b R 4 Bt
5 Ji SR AR i SR TR PN R FEHE EL A
(%)
1 601111 Hh ] [ it 22,783,437.31 1.92
2 000001 P2 RAT 17,880,147.20 1.51
3 601009 B ARAT 16,820,273.63 1.42
4 000858 AR 15,911,618.81 1.34
5 688008 TR 14,618,893.72 1.23
6 601628 PN 14,471,325.52 1.22
7 600519 HINFE 14,215,272.00 1.20
8 300059 KT 13,406,925.00 1.13
9 600036 A ARIT 11,850,340.00 1.00
10 688111 EAIIDIYN 11,835,669.90 1.00
11 601166 PV ERAT 11,429,229.24 0.96
12 002049 SOLE T 11,395,869.29 0.96
13 002142 TUARAT 11,380,300.37 0.96
14 601117 [ {2 10,903,047.00 0.92
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15 601318 22 10,873,762.00 0.92
16 688012 HTA A 10,763,227.37 0.91
17 601012 B LR RE 10,305,624.98 0.87
18 601688 HEFRIESS 10,258,409.23 0.86
19 600809 Ll 75 ¥ 10,121,721.80 0.85
20 601668 Hh [ 2 3 9,953,351.60 0.84

7.4.3 TNBERII A B A0 B S AR BTN

B, ARt
SENBEEERA (A ) A 908,315,164.53
SEHAREEIRON (RAE) VA 943,263,146.99

7.5 IREBIF AP R AR EAE

AFE AR AR RFFAT 557

7.6 FARIEA SRMME G EEE BB R/ BRT T4 SR 2R 1 3R A 4

AFE AR WIRAFFA 657

7.7 BRI A SMHE LB E KN BT B SCRAES B A

ARSI AR T AR RFAT B SRS

7.8 WMEMREA RPME SRS T HE G DRI L4 S SRR A

ARIEEARERARFFA IR

7.9 BRI A FMME G EE B FE LA /R BYBT AR BGES 3 A

ARSI AR AR AT BGIE -

7.10 AE S BB BIR AR B EBOR

AT AR IR BB BRI 1%

711 EHREE SR IEGHRZ S 1B U

7.11.1 AYERPERBEBUR

ARFE G AR AR T E 5 T
%5 50 Tk 58 7T



J7 R 300 FiE B s R RGE SUIE J- 45 B 5 < 2023 4F IR 7

7.11.2 ZJH H G B B VR
ARSI AR T IR B E BT B

7.12 BRAEIREME

7.12.1 AIEHERIATHAAETRRRAT E AT, HERIT RO A RA T PEIER R A R A 7 /£
e Gl AT — N B2 2 B RERATRIAL T . FHRARAT B A IR w e R 5 2 ) H T — 2 A
SR EARAT ORI B PR Gy e B IR I WU AR 1 o T P2 ORES CBRED et IR A Rl E AR
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