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S (R 4

Rl 72K ) i

A HK - 0.31 0.31
7 ASF BE [ 3K - | 2,779,686.99 | 2,779,686.99
INZAR=EZUN

- - 490,132.99 490,132.99
AT HEE B - 91,916.37 91,916.37
JRLAH 8 5

P - 24,232.34 24,232.34
INERE eI

I 3% ) i

A A - 1.09 1.09
AR - -

1 JE BT S

it

oA A7 51 - 210,251.30 210,251.30
et - -] 3,596,221.39 | 3,596,221.39
Eiﬁﬁ@}ﬁ 69,834,782.j 4.575.85 204.570.94 862,020,42702. 932,064,34795.

TP T AT e 7 B TR {2, T e 2 20 1035 S F sk B0
P T LU

6.4.10.4.1.2 72 XUy ) SR A 20 A

i | Bridm IR LLAMG HoAt i 3728 B AR AR
X5 = AR H B 4 B P WHE I RS S 80 (B
o 1 Lt fir: AR
e FCT R R 2] AHARC 2023 F 6 H | LEERC 2022 4F 12
30 H ) H31H D
LT3R ZSPAT BT 25 N EE AR -12,484.01 -66,149.99
2. TR ZPAT NI 25 Nk A 12,563.53 66,433.53

6.4.10.4.2 SMC R

HMIC RS A 45 ek T 1 22 fo
AT R A DAL KA T (1

S HIHNC LT BEAT M A%

6.4.10.4.2.1 AN RK i 0

A
I

VR =

J\}u‘,

(B B SR I <5 B PR ANV 2R AR Bl 1T A A2 Bl D IR
PR G AE A L A AN XU o AR i < BN 6 AR

Wz ARG
AHIK 2023 4E 6 H 30 H
WEH | ExHeAR | BEREAR | RHa AR | Bofia AR | HimFirs o
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s~

V&
LB

643,560.48

643,560.48

B it

643,560.48

643,560.48

LAt
i B f5t

it

B f
RINLA
6 i 1 75
il

643,560.48

643,560.48

B H

LEER 2022

#£12H31H

BERHEAR
0f

Y iR= NN
0f

S =g NN
0g

HAb TR &
AR

LASH
it

L HVEE
B

1,403,215.51

1,403,215.51

il

1,403,215.51

1,403,215.51

Dy ik,
i B fit

ffiait

Bt
RANLIK
oy i 11 14
W

1,403,215.51

1,403,215.51

6.4.10.4.2.2 AN XU B BBURE 47

s | BRICER CAA P H AN 3778 SR FEA AR
PP R H 2 A = A R 8 (.
e A (o fr: NRM6)
per LR AIARC 2023 F 6 A | LHEEARC 2022 4F 12
30 H O H31H)
1. FrfashmAx AR TAHE 5% 32,178.02 70,160.78
2. TS TAX AR TIZAE 5% -32,178.02 -70,160.78

6.4.10.4.3 F At XK

A5 ALY 4 5 4 T TR PR 8 0 (B R SR B 497 TR 4 77 3 R 2 A
V2 LA R 320 R 25 A 0 T 2 0 0 R X o A i 4 e B4R e T 4 o [EE S 22 I VA i
BRI A TF SRS AN A E528 5 B b iy sl AT 18 R L T 358 5 IS AN 55, i

&
g
p=i
H
2
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i ) At A XU R MR R AT AR B B 8 1 DB IR SR T A 52 0, B m] BERIR T
RS T 37 B A B I R

ARG E NN EME A SRS, DEMAF ot vE S, T4
Dras i RS AR T AR R BUR 5VEU AR AL L IEFR TR EE . SR I M A . KRBT
WAL BRBEE AR USSR T I AN TR 200 977 1A U/ i e RO 5, I WL e R R
BT R ANIESF T3 AR P 5y, 8 A 3E 5@ 0 B~ B B LE 1

A il 1 B B AL A 0 O PR AR LA A A XU, o ASBE 4 80% A_EJE g B e it T
Zorp EAIE M S RIFAZ HE B M O A T SR R AR 0 A (35 QDT A ARG, AT SHER I
BB BB ) s AP BUB TR (B AEE IR « R AR &, IRERIE SR dh X
e (5 7R A BT B AN B < BT 55 il 1) LU B 45 T AN R G B 77 1) 60%; #3088 T I b
(SR B LB AN S IR ZR 5277 1 50%. BEAh, NI g ) 2k B BN H R ARSI e I s A FOAE
FFIAR S A%, € IS ] 2 M e T VRN AT XU B, 04 VaR (Value at Risk) 47
PR R AR e < T W PO AR ARSI S b xRS AT R B A4 il

=

6.4.10.4.3.1 FH AR X M O

mA. NRMot
AHAFK 20234 6 H 30 H FEEFR2022F12 531 H
5iH . SREYF | TS
ARME e MR | mmmmicen
25 B A EL VR S
*i@fﬂﬁz 93,957,276.35 9.57 83.816,397.38 8.99
i
5 G G V7
ot 809,830,038.10 82.50 775,093,971.25 83.16
SRR - )
REEN®
A G Rl Bt 72 AL )
WE
HoAh - - . _
&t 903,787.314.45 92.08 858,910,368.63 92.15

6.4.10.4.3.2 FLARYA% XU I BURAE: o

Bk | Bkt b It v LA ) HoAth 17 3728 B AR FF AR
X B8 PR A Ao H i 4 W PE I E S 4 (PR
fr: NRHI6)
Y (O TR B 1 AR 5
i MRP AL ARWIARC 2023 46 | FAEBEARC 2022 4F 12
7 300 ) H31H )
LAAH S LA 5% 46,197,364.43 43,777,658.85
2HAEBEHFEUETE 5% -46,197,364.43 -43,777,658.85
6.4.11 ARHY{E

o

p=i
H
2
p=i
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6.4.11.1 &R TEARPMETBITIE
A ST B4 TR 2 UK, 2 S B BT o5 A B S SR N LT
A2 U e
SR AHIE G B G R YR I BT RV RN
R UG B R RN A 6 B2 7 R A 15 P A T P A
R M P BN AT G

6.4.11.2 FEK A RIHETTBAIEM TR
6.4.11.2.1 £ EXR&m T EKA RNE

B ARG

AR ETESERTBRER AHAEK 20236 H 30 H
=/ 903,276,830.22
=/ 53,316,286.66
F=EIX 768,048.07
it 957,361,164.95
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7.1 PREBEHETAEGHEL

FF5 IH 8/ G GRS B R A (%)
1| BaEH®E 93,957,276.35 9.55
Hoe RS 93,957,276.35 9.55
HEEWE 809,830,038.10 82.27
fif] 5 WAL 2 5 % 53,573,850.50 5.44
Hrp: fiizr 53,573,850.50 5.44
AP & SRl - -
e B - -
SR ATA - -
SEN IR 4 il - -
b W R0 A SRR
SRl ) )
AT H &A1 24,679,211.66 2.51
HoAh ot 2,304,536.22 0.23
it 984,344,912.83 100.00

9
VE: RS G AR WA ) I A S ML s I T B o N R T 643, 560. 48 JG, (5
SRFEIFE L] 0. 07%.

7.2 MERRBATW D ROBERRAS
7.2.1 REWIREIT W RERE AN RERRAE

EREAL: AR

R Flr ) At G | e

A R R A il - -
B P4 2,501,860.48 0.25
C il gk 61,836,467.39 6.30
D 1. T R SOKAE =R RO 3,327,460.53 0.34
E 0k 2,843,881.00 0.29
F R A EE 3,251,924.26 0.33
G papliibe e a4 1,335,585.95 0.14
H e ol - -
I 5 EAE . RS B HE AR ARG 4,310,062.26 0.44
J 4 7,700,198.20 0.78
K S i =l 108,075.00 0.01
L LG RI 7 55 AR 25k 79,677.00 0.01
M Bl FEANE AR S5 850,148.27 0.09
N IKFNS FREEAN A L B 4,186,267.43 0.43
0 & RS AB AN H A IR 5l - -
p HE - -
Q TA A2 TAE 746,860.10 0.08
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S RE AR

T
S ZiE

235,248.00

0.02

it

93,313,715.87

9.51

7.2.2 WEWIRZETL A REOBRERRBERRAS

SEEs: NRmx

v ARME (AR ST REEH (%)
MRE 636,221.52 0.06
Tl - -
LT o - -
WA TH B 7,338.96 0.00
PR ORAg - -
AT - -
B - -
TR - -
NGEE A4 - -
S5 Hb e - -
R - -
it 643,560.48 0.07
e LB R AT bR (BICS) &
7.3 BARIRA RME S EES T = IRE LB/ TR B S 5 5 B 4
| RERE | REAK | RGO | AnhE Go | TEei B
Eegl (%)
1 | 603588 R REIA IR 446,429 4,183,039.73 0.43
2 | 000733 PRAERH 32,200 3,086,370.00 0.31
3 | 002531 RIBLREE 202,400 3,082,552.00 0.31
4 | 600519 DiYMESE 1,800 3,043,800.00 0.31
5 | 600487 TR 190,500 2,792,730.00 0.28
6 | 605090 JLFERETR 110,900 2,476,397.00 0.25
7 | 600859 FRFH: 117,400 2,323,346.00 0.24
8 | 688006 BT RHE 75,862 2,311,515.14 0.24
9 |300750 TERT AR 10,080 2,306,203.20 0.23
10 | 002311 NN 46,400 2,173,376.00 0.22
11 | 002100 KA 218,456 1,802,262.00 0.18
12 | 601966 By ia 76,194 1,693,030.68 0.17
13 | 002142 TURAT 65,559 1,658,642.70 0.17
14 | 688303 KARelR 38,618 1,562,098.10 0.16
15 | 605305 T REE A 39,300 1,369,998.00 0.14
16 | 600522 R AT 84,200 1,339,622.00 0.14
17 | 601702 AT 22N 4 94,800 1,296,864.00 0.13
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18 | 601166 PVARLT 76,600 1,198,790.00 0.12
19 | 688232 B 21,541 1,159,121.21 0.12
20 | 600801 K e 92,800 1,146,080.00 0.12
21 | 601390 H [ Ak 143,100 1,084,698.00 0.11
22 | 688409 ol 9,116 993,644.00 0.10
23 | 300760 LR EST 3,300 989,340.00 0.10
24 | 300569 RAEE T 115,400 971,668.00 0.10
25 | 002677 WL KR 90,000 953,100.00 0.10
26 | 601318 Hp [ P2 20,500 951,200.00 0.10
27 | 603997 I FE Ay 65,500 936,650.00 0.10
28 | 002841 PG s 17 14,000 935,760.00 0.10
29 | 300682 BB R 38,854 904,521.12 0.09
30 | 603517 LR AT 24,200 899,030.00 0.09
31 | 688439 AR 8,064 885,588.48 0.09
32 | 000858 FUARTR 5,400 883,278.00 0.09
33 | 301155 714 11,300 871,004.00 0.09
34 | 002487 REHET 27,200 838,848.00 0.09
35 | 601117 [ 4k A 100,000 828,000.00 0.08
36 | 600546 L B 54,800 792,956.00 0.08
37 | 300443 Eatian 22,300 790,535.00 0.08
38 | 688063 IRRERHEL 4,013 768,048.07 0.08
39 | 300015 %R} 40,262 746,860.10 0.08
40 | 002648 PR 49,403 739,068.88 0.08
41 | 603606 ARITHL4 14,200 696,226.00 0.07
42 | 600690 IR R 29,600 695,008.00 0.07
43 | 300024 IR IN 40,800 680,136.00 0.07
44 | 603885 ML 43,175 666,190.25 0.07
45 | 000100 TCL Bl 167,576 660,249.44 0.07
46 | 000983 Ly P AR I 70,300 639,730.00 0.07
47 | 01378 Hh [ 108,500 636,221.52 0.06
48 | 600028 A A 98,900 629,004.00 0.06
49 | 600019 EHNB Ay 104,200 585,604.00 0.06
50 | 002294 RS 18,149 566,067.31 0.06
51 | 000301 IR BT 47,200 557,904.00 0.06
52 | 300124 LEZN 8,450 542,574.50 0.06
53 | 601555 KRS 75,000 520,500.00 0.05
54 | 601668 [ 89,800 515,452.00 0.05
55 | 600570 EE TS 11,357 503,001.53 0.05
56 | 002949 HEBH [ B 35,000 497,700.00 0.05
57 | 600309 FiEA 5,600 491,904.00 0.05
58 | 000977 IREEE 10,100 489,850.00 0.05
59 | 601012 PR 16,800 481,656.00 0.05
60 | 600926 PO ERAT 40,000 470,000.00 0.05
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61 | 300316 Bm B ATL L 6,600 467,940.00 0.05
62 | 300567 RS 4,900 466,235.00 0.05
63 | 600660 R B 12,500 448,125.00 0.05
64 | 688337 A 7,400 445,924.00 0.05
65 | 300136 (EESEEE 21,800 437,744.00 0.04
66 | 601169 LR ERAT 92,400 427,812.00 0.04
67 | 600900 KL 19,100 421,346.00 0.04
68 | 600886 ESE =W 33,100 418,715.00 0.04
69 | 601899 L& 36,100 410,457.00 0.04
70 | 600436 AT 1,400 400,904.00 0.04
71 | 300122 BRED 9,000 397,800.00 0.04
72 | 601186 Hh ]k A 40,100 394,985.00 0.04
73 | 601328 TIEERAT 66,100 383,380.00 0.04
74 | 000568 VMR 1,800 377,226.00 0.04
75 | 300068 A AR FELJE 19,400 375,584.00 0.04
76 | 601989 ERIES): 77,100 371,622.00 0.04
77 | 836077 B 17,000 347,310.00 0.04
78 | 601229 | RAT 60,320 346,840.00 0.04
79 | 601006 Kk 46,400 344,752.00 0.04
80 | 603019 HRRHE 6,720 342,048.00 0.03
81 | 000672 gk e 37,080 338,540.40 0.03
82 | 300496 HhRHaIA 3,500 337,225.00 0.03
83 | 000786 JeEr A 13,700 335,787.00 0.03
84 | 600000 THRERAT 45,800 331,592.00 0.03
85 | 688235 ERiz TN 3,013 328,748.43 0.03
86 | 300383 p e 29,900 321,425.00 0.03
87 | 000725 WRTT A 75,400 308,386.00 0.03
88 | 603993 & PR 57,800 308,074.00 0.03
89 | 600585 TFIRK e 12,700 301,498.00 0.03
90 | 600887 azalliiahis 10,597 300,107.04 0.03
91 | 688536 T Ef i 1,350 294,300.00 0.03
92 | 000063 %I 6,400 291,456.00 0.03
93 | 600760 TR ) 6,468 291,060.00 0.03
94 | 601881 Hh [ £ ] 25,000 290,250.00 0.03
95 | 300438 IS R fie 5 6,000 288,240.00 0.03
96 | 601600 o E R 51,600 283,284.00 0.03
97 | 300168 FIEER 24,800 280,984.00 0.03
98 | 600600 T I P 2,700 279,801.00 0.03
99 | 601799 BEF WA 2,200 271,920.00 0.03
100 | 000001 P RAT 24,200 271,766.00 0.03
101 | 603589 M2 5,500 271,425.00 0.03
102 | 600438 G 7,700 264,187.00 0.03
103 | 601788 N KAESs 16,600 263,774.00 0.03
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104 | 000830 =i 24,900 262,944.00 0.03
105 | 688772 BRifg it 5 12,960 261,144.00 0.03
106 | 600547 IR B4 10,976 257,716.48 0.03
107 | 000876 G IEe! 22,000 256,960.00 0.03
108 | 000975 RS 21,800 255,060.00 0.03
109 | 002304 EIT Ay 1,800 236,430.00 0.02
110 | 600603 I 33,800 235,248.00 0.02
111 | 600132 R 2,500 230,400.00 0.02
112 | 601111 Hh ] [ 27,400 225,776.00 0.02
113 | 300146 A 9,400 225,412.00 0.02
114 | 600079 N ) 8,300 223,602.00 0.02
115 | 300115 KA 18,000 214,380.00 0.02
116 | 300347 Zt& R 3,200 206,528.00 0.02
117 | 600352 Wi % 21,900 204,765.00 0.02
118 | 301278 P L 3,120 202,800.00 0.02
119 | 300207 JRHE 3% 12,300 200,736.00 0.02
120 | 600703 =G 11,400 196,536.00 0.02
121 | 601877 IEZRHAR 7,100 196,315.00 0.02
122 | 600588 F A 2% 9,540 195,570.00 0.02
123 | 600919 LIVRAT 26,290 193,231.50 0.02
124 | 300212 VS 5,680 188,746.40 0.02
125 | 002129 TCL 3 5,625 186,750.00 0.02
126 | 000338 e S 14,100 175,686.00 0.02
127 | 601288 FAMVARAT 48,000 169,440.00 0.02
128 | 688190 =B 2,142 156,366.00 0.02
129 | 601099 NSRS 59,000 152,220.00 0.02
130 | 603259 2 FEq 2,117 131,910.27 0.01
131 | 300088 KAERHE 20,000 120,600.00 0.01
132 | 000963 HEREZ 2,700 117,099.00 0.01
133 | 300618 TG 3,400 110,194.00 0.01
134 | 601233 Al B2 47 8,300 109,975.00 0.01
135 | 000661 KI5 = 800 109,040.00 0.01
136 | 601155 A 7,500 108,075.00 0.01
137 | 000768 HRTTE K 4,000 107,000.00 0.01
138 | 002236 KAy 4,600 90,850.00 0.01
139 | 002001 AR 5,760 88,704.00 0.01
140 | 002352 i =42 iz 1,900 85,671.00 0.01
141 | 000423 RGN 1,500 80,175.00 0.01
142 | 002027 PPN 11,700 79,677.00 0.01
143 | 300957 B 853 75,814.64 0.01
144 | 000783 KATIES 12,200 70,760.00 0.01
145 | 002493 At 5,400 62,856.00 0.01
146 | 002008 PN 2,200 57,640.00 0.01
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147 | 002381 R Ay 6,900 53,268.00 0.01
148 | 000860 k=¥ 1,500 50,535.00 0.01
149 | 300454 RAE M 400 45,300.00 0.00
150 | 002065 IR 5,900 41,654.00 0.00
151 | 600741 IR 2,100 38,766.00 0.00
152 | 002405 VY 4 KB 3,300 38,214.00 0.00
153 | 001311 ZRIRHE 649 37,272.07 0.00
154 | 300450 Je TR e 720 26,042.40 0.00
155 | 002081 G i 4,600 20,746.00 0.00
156 | 301177 1 ] A7 482 18,523.26 0.00
157 | 301030 R 242 16,722.20 0.00
158 | 300308 s fiE 1) 100 14,745.00 0.00
159 | 301089 HT 2l 220 13,626.80 0.00
160 | 603162 T K 774 13,196.70 0.00
161 | 603153 iR 740 13,135.00 0.00
162 | 002497 FEACEE ] 678 12,054.84 0.00
163 | 300274 FH 't LR 100 11,663.00 0.00
164 | 603073 TS 530 11,055.80 0.00
165 | 301138 RS 285 10,368.30 0.00
166 | 001366 eyl 645 9,945.90 0.00
167 | 001331 JiESGNE N 539 9,847.53 0.00
168 | 301083 H R R 416 9,734.40 0.00
169 | 301045 REFEFHL 335 8,870.80 0.00
170 | 301028 RV 733 8,172.95 0.00
171 | 688121 ELIRI Ay 216 8,078.40 0.00
172 | 300814 o 328 7,901.52 0.00
173 | 301021 FEVRHOE 290 7,580.60 0.00
174 | 06969 SEE R [E PR 1,000 7,338.96 0.00
175 | 301026 sk 203 7,251.16 0.00
176 | 301041 SHE 215 7,120.80 0.00
177 | 301011 TR 296 6,935.28 0.00
178 | 301059 &= 492 6,888.00 0.00
179 | 301158 A A 379 6,560.49 0.00
180 | 603799 R 130 5,968.30 0.00
181 | 301002 TRy 261 5,387.04 0.00
182 | 301056 Ry 572 5,239.52 0.00
183 | 301033 R 108 4,747.68 0.00
184 | 301007 ESU 303 4,675.29 0.00
185 | 301032 B A 513 4,591.35 0.00
186 | 301072 PR T 181 4,534.05 0.00
187 | 301063 AR 153 4,262.58 0.00
188 | 600893 Rk sh 71 100 4,226.00 0.00
189 | 300992 ZFhaolk 200 4,024.00 0.00
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190 | 300995 A BT 191 3,896.40 0.00
191 | 301037 PRA7AE 212 3,777.84 0.00
192 | 301057 TCBEHT 4 218 3,758.32 0.00
193 | 300854 o2 IR 203 3,227.70 0.00
194 | 601225 B P AR 100 1,819.00 0.00
195 | 600483 GELE S 100 1,155.00 0.00
196 | 603018 B 100 875.00 0.00
A T FEBAE A+H i B IREE, SIFTEARMES SHT, HARBAF R = ks .

7.4 MEMABRERRASHERZES)
7.4.1 RitFEANSHE VIS T FE 2% BT 20 2 KRR HA
el AR

S SR GEIIE -
s 2R IR BFR A RTTEANESH BE B (%)

1 688006 NGRS T 53 2,966,797.47 0.32
2 | 600859 TR 2,964,158.00 0.32
3 000733 PRERHY 2,908,708.00 0.31
4 | 605090 JLFEREIR 2,483,498.00 0.27
5 600487 TG 2,432,754.00 0.26
6 605305 TR A 1,967,265.48 0.21
7 1601390 Hh [ Ak 1,956,937.00 0.21
8 601702 A 2EN 1,460,016.00 0.16
9 |601236 RS 1,080,043.00 0.12
10 | 688063 IRRERIEL 1,000,240.25 0.11
11 | 688232 B AT 995,751.47 0.11
12 | 300682 BT R 988,299.00 0.11
13 | 601881 Hh ] AR 980,740.00 0.11
14 | 002531 KR EE 974,206.00 0.10
15 | 600522 HROR BN 972,859.00 0.10
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