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AT AN A XU o

AR FEEE I BT A I B PRI ARAN A XS o AR (4R BT & LU e AT S
T CEAEFLSENE) 3% (5 3L & W P I B A9 ol 0—-30% (L r s JSE 388 st 2 45 8 LR A A 15k i i 22 7%
FEIR) 50%) o ANFE 4 BT [V AF B AN I B 4 BT 77 1 20%; AHE G5 B n] 45t AN ] A8 e fiit
T A I T2 20%. HeAh, ARFSRREE NS H X AR S Frie G ISR 0 % S it
¥, iz HZME R EN RS AT AR, B Vak (Value at Risk) Fabra5 kil it
AT G THI I RO CEAN A XURS:, B B ] St of XU iR 47 PR ER FR 4% 61 o

6.4.9.4.3.1 FCARAMHE U O

A ANRmMt
AREK 2023 4E 6 A 30 H FEBR 2022412 531 H
mH EREEE GRS E
ARHPE | emcn] AR ampicesn
A2 Gy V4 b -
o 401,372,913.74 23.22 490,924,102.16 22.51
A5 Gy VE 4 Rl -
H R
A5 Gy VE 4 -
Ul L s )
T2 SR P AL
R )
oA - - - -
it 401,372,913.74 23.22 490,924,102.16 22.51

6.4.9.4.3.2 F AL XS B EUR A AT

28039 T 355 1T
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MRt | BRUIER 300 45 H LA H AL T340 B R FF AR
XEBE AR H RS I E AR S (G
\ e fir: ARMIG)
e RS R ) AWIARC 2023 F 6 A | LFEARC 2022 4 12
30 H O A31HD
LY 300 1T+ 5% 18,814,593.61 25,660,860.87
2.7 300 NFE 5% -18,814,593.61 -25,660,860.87

6.4.10 A RME
6.4.10.1 &Rt TEARMETHBIITIE
A FOMETTELE R E RE K, A i E T ER AT & BA 2 AN E T E
I ERARJZ IR E -
F—JR R HE BB BT ER T 3 R TR AR A
)RR BREE— R U ANE AN IG5 77 B A7 57 B4 B A 22 ] S ) i A\
HEJRIR IR B B AN AT B -

6.4.10.2 FFEEKI DA RMMETTERSR TR
6.4.10.2.1 % EXR&m T AKA RME

B NRMIG

ARMETTELRFTRIIEK ARK 202346 A 30 H
F—mR 464,233,245.31
= ¢ 1,770,047,327.11
F=EIX 1,125,402.14
it 2,235,405,974.56

6.4.10.2.2 ARYHEEEREIKEKRZERS)

AKE G DL PR U A P4 1 S 0 2 AR A A% J2 U 2 IRV PR e A

S TAES2E 5 B b IR A, o LT SIS . 58 B ANV R (B4 ik (o
(I S ANIEIR) « BB TAEA T RAT S 0L, AL AR T 15 H % 58 5 I % H 39 )
5 5 AN RS 1) T R 001 PR SE A5 P SR SN — 2 SRR A A 2 18 2
SR BRI W25 NAEDOE T2 S ML RO AR FEE 0 R P S AT 55 1 S A (B REJB 3 —

BREREZRER.
6.4.10.3 JERFSEHI A RAMETH BRI SR T R 33
2023 46 06 1 30 F, AHE @A R A7 R LA 4 SO0 108 0 i

6.4.10.4 ANLAA RUMETHE S5 T B A < Ui B3
AL U B T B B 4 % 7= A A7 A5 3 A 4 ISR I AT e Ath 4 b A 57, FLIK AN E S
N FMEA ZIR N

&
5
p=i
H
&
p=i
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§7 BEAEGHRE

7.1 HREEFE=HERBMN

SEh: NRMox

e HH S8 GE) Ha e BETRA
(%)

1| B % 401,372,913.74 17.65

Hoe 5 401,372,913.74 17.65

2 | HEHR - -

30| [ U R R 1,834,033,060.82 80.67

Hrp: fiize 1,834,033,060.82 80.67

B SRR - -

4 | mEREE - -

5 | ERbfTA R - -

SENIRE G Rt 1,570,189.36 0.07
o SEr IR 1 S8 IR 4l

B

7 | AT RGBT e A 36,325,246.13 1.60

8 | HAth#tr™ 332,872.63 0.01

9 | Ait 2,273,634,282.68 100.00

T AR G AR ARG A 5 S L B AR TR N R T 28, 889, 722. 38 TG, i

FEEHEFEHELLE] 1. 67%.

7.2 MERRBATW D ROBERRAS
7.2.1 WERET LI REF AR EREAS

AL AR

A Fb 5 ARMHE GE) 5§$%§§ﬁwm

A R Ry A il - -
B KAl 15,931,612.67 0.92
C il gk 185,853,630.64 10.75
D 1. T R SOKAE =R RO 12,529,092.47 0.72
E 0k 41,944,264.64 243
F R A EE 158,425.60 0.01
G LI S iEFIRBEOL 10,296,254.77 0.60
H fEE ol - -
I LR ARV BRI S 43,719,603.74 2.53
J 4 29,809,687.60 1.72
K S i =l 15,159,243.00 0.88
L BT RI 7 55 AR 25k 12,171,384.10 0.70

%41 W

Eas

55 T
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BEAWT FORBAR MR 55k

37,242.13

0.00

KA SRR 2 FE s i P

4,872,750.00

0.28

JE RS« AETEAN AR 550

A

TAMETAE

b R E IR R

vwl=|o|~|lo|z|z

= PN
gia

it

372,483,191.36

21.55

7.2.2 WMERET LS REOBRER TR R RS

AL AR

e ARME (ARF) HEESTEFEREA (%)
AE TR - -
IR - '
Tk 5,207,048.01 0.30
AR 06 5T P - -
Do T B - -
BT PR f - -
4l - -
B 6,488,895.24 0.38
T 12,587,659.25 0.73
A - -
55 i 4,606,119.88 0.27
it 28,889,722.38 1.67
e UL B RS IEAT Sy K briE (BICS)
7.3 BRI RYHE & BEE T =R E B DR R TR R B B B 4
e | RERE | RESK | HE GO | AhtE Go | Tood 2
BBl (%)
1 | 600519 wMFE 6,600 11,160,600.00 0.65
2 | 002142 TUARAT 432,450 10,940,985.00 0.63
3 | 000063 HOG I TH 232,100 10,569,834.00 0.61
4 | 300750 TERT AR 45,360 10,377,914.40 0.60
5 101186 Hh [ kA 980,500 5,207,048.01 0.30
6 | 601186 Hh ] kA 433,100 4,266,035.00 0.25
7 | 600970 HRoR [ PR 705,900 9,000,225.00 0.52
8 | 00981 HpEs [ b 345,000 6,488,895.24 0.38
9 | 688981 HpE [ bR 39,394 1,990,184.88 0.12
10 | 601985 o E R 1,184,600 8,351,430.00 0.48
11 | 600048 TR 612,100 7,975,663.00 0.46
12 | 601668 Hh [ 2 A 1,377,200 7,905,128.00 0.46
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13 | 00700 P TR I 25,000 7,643.214.20 0.44
14 | 600690 IR K 304,500 7,149,660.00 0.41
15 | 601800 H [ A 647,000 7,058,770.00 0.41
16 | 000333 XML 118,162 6,962,105.04 0.40
17 | 300033 [F] 45t 36,400 6,380,192.00 0.37
18 | 002371 677441 19,700 6,257,705.00 0.36
19 | 002439 JAHE R 210,100 6,252,576.00 0.36
20 | 002368 KA AR 146,600 6,035,522.00 0.35
21 | 600584 KR 192,700 6,006,459.00 0.35
22 | 000568 PINEE 28,200 5,909,874.00 0.34
23 | 601899 HEH 498,491 5,667,842.67 0.33
24 | 002236 KAy 286,300 5,654,425.00 0.33
25 | 002126 B Ay 294,400 5,210,880.00 0.30
26 | 601318 [ P22 109,094 5,061,961.60 0.29
27 | 605117 TN Ay 33,260 4,974,033.00 0.29
28 | 03690 FH-w 43,850 4,944,445.05 0.29
29 | 301269 HERILK 40,200 4,938,168.00 0.29
30 | 300573 MR Z 23,000 4,917,400.00 0.28
31 | 600323 IR 257,000 4,865,010.00 0.28
32 | 603171 BRIy 118,500 4,737,630.00 0.27
33 | 00688 ;{@Wi 292,500 4,606,119.88 0.27
34 | 000975 WEWE 364,020 4,259,034.00 0.25
35 | 688066 R 7 Bl 69,499 4,232,489.10 0.24
36 | 600309 Jiteth 2 48,100 4,225,104.00 0.24
37 | 002648 PR 281,082 4,204,986.72 0.24
38 | 601658 S i AT 849,700 4,155,033.00 0.24
39 | 605090 JLEREIR 185,500 4,142,215.00 0.24
40 | 000938 e DA e 129,200 4,115,020.00 0.24
41 | 000733 PRAERH 42,500 4,073,625.00 0.24
42 | 000338 YEE S 322,000 4,012,120.00 0.23
43 | 600872 oA T 106,800 3,929,172.00 0.23
44 | 000928 A [ PR 388,500 3,749,025.00 0.22
45 | 300881 BEER 113,320 3,733,894.00 0.22
46 | 000960 Bl By 239,900 3,730,445.00 0.22
47 | 000997 oK i 196,100 3,706,290.00 0.21
48 | 600325 Ry 367,500 3,619,875.00 0.21
49 | 603871 56 N B 229,092 3,599,035.32 0.21
50 | 603596 (kS 45,400 3,598,404.00 0.21
51 | 603383 T s A 64,600 3,580,132.00 0.21
52 | 001979 FA e 273,500 3,563,705.00 0.21
53 | 603195 AN 37,000 3,554,220.00 0.21
54 | 600176 HEEA 249,767 3,536,700.72 0.20
o043 T 55 T
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55 | 600028 HEA1L 551,700 3,508,812.00 0.20
56 | 603899 Ry 78,400 3,499,776.00 0.20
57 | 002415 1 FE AR 105,200 3,483,172.00 0.20
58 | 600029 FA T 576,665 3,477,289.95 0.20
59 | 601618 o E G 872,100 3,462,237.00 0.20
60 | 600426 e ET 112,900 3,458,127.00 0.20
61 | 601728 [ HAE 611,200 3,441,056.00 0.20
62 | 002946 Lk 235,000 3,372,250.00 0.20
63 | 000059 ety 531,300 3,341,877.00 0.19
64 | 605168 =Y\ 38,715 3,327,167.10 0.19
65 | 301165 BLEE M 2% 53,718 3,315,474.96 0.19
66 | 300438 IS 1 U 68,979 3,313,751.16 0.19
67 | 601555 KRS 471,400 3,271,516.00 0.19
68 | 002027 PN 480,100 3,269,481.00 0.19
69 | 601117 [ b 5 393,300 3,256,524.00 0.19
70 | 002081 Rl 718,000 3,238,180.00 0.19
71 | 601888 H [ A A 29,200 3,227,476.00 0.19
72 | 603128 R 353,450 3,219,929.50 0.19
73 | 300014 fe.4:48 /e 52,900 3,200,450.00 0.19
74 | 000988 TR 81,100 3,082,611.00 0.18
75 | 600660 R B 83,300 2,986,305.00 0.17
76 | 002318 AL 170,700 2,907,021.00 0.17
77 | 600887 Al gl 101,561 2,876,207.52 0.17
78 | 688006 ICIFEE 3 91,759 2,795,896.73 0.16
79 | 002773 RESLZ. 144,700 2,766,664.00 0.16
80 | 002466 RFH 39,400 2,754,454.00 0.16
81 | 002555 B L 77,800 2,713,664.00 0.16
82 | 000951 Hh [ HR 159,860 2,693,641.00 0.16
83 | 600547 R34 106,300 2,495,924.00 0.14
84 | 600057 JZ 1505 269,800 2,347,260.00 0.14
85 | 688052 YR 14,564 2,306,500.68 0.13
86 | 000596 DT 8,300 2,053,254.00 0.12
87 | 002410 i SvS 52,220 1,696,627.80 0.10
88 | 605305 BRI A 44,400 1,547,784.00 0.09
89 | 688443 HMHER 30,329 933,162.53 0.05
90 | 301486 R 4,820 277,921.20 0.02
91 | 688472 R 45 6,261 106,687.44 0.01
92 | 301488 R 2,618 104,144.04 0.01
93 | 301376 BERRH 4,192 98,850.60 0.01
94 | 688429 i 61 R YR 3,452 98,752.08 0.01
95 | 688175 s R 2,851 94,425.12 0.01
96 | 301358 IR e 2,023 86,766.47 0.01
97 | 301202 BA Uy 3,060 79,009.20 0.00
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98 | 688603 RAFH 1,391 76,505.00 0.00
99 | 301260 Al 3,121 73,749.23 0.00
100 | 301261 H TR % 1,973 72,803.70 0.00
101 | 688361 R 831 53,740.77 0.00
102 | 688531 HECRH 346 47,045.62 0.00
103 | 301325 2 BRE 364 39,293.80 0.00
104 | 688146 HRERES 1,011 38,549.43 0.00
105 | 001286 B it B U 3,767 35,447.47 0.00
106 | 601061 HEER 4,016 30,441.28 0.00
107 | 001287 BRREERES 1,386 29,133.72 0.00
108 | 688576 Pa LR 240 28,898.40 0.00
109 | 688507 RIRFHL 222 27,108.42 0.00
110 | 688582 CBNEER 648 26,360.64 0.00
111 | 301297 R 1,015 22,847.65 0.00
112 | 688570 RIGREI 884 22,391.72 0.00
113 | 688543 ERFZE T 410 21,750.50 0.00
114 | 301322 SRiERHE 391 20,816.84 0.00
115 | 688458 EFuy5 221 20,057.96 0.00
116 | 301317 Sy 694 18,161.98 0.00
117 | 688478 n 402 17,032.74 0.00
118 | 688562 AR A 726 16,197.06 0.00
119 | 301439 IR N EWA 949 16,038.10 0.00
120 | 688623 RTARHL 178 15,448.62 0.00
121 | 688334 [iif=n 888 14,394.48 0.00
122 | 301320 ST RE 642 13,238.04 0.00
123 | 688433 HERE = Rt 418 13,167.00 0.00
124 | 688629 R 708 13,161.72 0.00
125 | 688620 g K 1,016 12,537.44 0.00
126 | 301345 N 266 12,406.24 0.00
127 | 301315 Ja 226 11,553.12 0.00
128 | 688631 SEHE B 336 10,036.32 0.00
129 | 301232 RIREHEL 165 9,639.30 0.00
130 | 601065 A H] 802 9,495.68 0.00
131 | 301355 R 563 9,430.25 0.00
132 | 301357 B R Ny 190 9,194.10 0.00
133 | 301323 HokAR 228 8,974.08 0.00
134 | 301373 RHRHL 277 8,822.45 0.00
135 | 688535 g AR 161 8,248.03 0.00
136 | 601133 RT3 664 8,140.64 0.00
137 | 301157 IR 150 7,939.50 0.00
138 | 301295 F kS 215 7,755.05 0.00
139 | 301203 ESE SN IS 225 7,740.00 0.00
140 | 301337 AE AL 232 7,045.84 0.00
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141 | 301428 RN ER ] 229 7,007.40 0.00
142 | 603125 G R 160 3,924.80 0.00
143 | 001328 FRECE 145 3,696.05 0.00
144 | 001360 Faf M 177 2,631.99 0.00
145 | 001324 KHERHE 114 2,234.40 0.00
146 | 001367 R 55 2,171.40 0.00
147 | 603172 JiER A 122 1,967.86 0.00

T TR AE AHH I ETRIBCE, &I RA RIMES SHF, JHZRAFRIBEE 72 3455 -

7.4 MEMABRERRASHERZES)
7.4.1 RitFANSHE VIS T FE 2% BT 20 2 KRR A
el AR

e R GEIIE S
P 2R AR AHAR T EANSH BEHB (%)

1 000938 A 8,920,066.00 0.41
2 605117 TNV AR 8,566,396.40 0.39
3 600970 HRoRA B 8,160,704.00 0.37
4 | 601985 % 7,934,294.00 0.36
5 | 600958 R UES 7,677,010.48 0.35
6 | 601800 Hh [ 2 7,235,651.00 0.33
7 | 301269 HERILVK 6,534,350.50 0.30
8 | 002236 KA AR 5,991,596.00 0.27
9 |601236 RS 5,874,481.80 0.27
10 | 600584 KR 5,771,224.00 0.26
11 | 000338 HELEE) 5,699,328.00 0.26
12 | 600153 Ry 5,656,156.00 0.26
13 | 02096 S 2k 5,648,905.19 0.26
14 | 000629 PLUEKR A7 5,553,227.00 0.25
15 | 300881 BRBER 5,552,281.92 0.25
16 | 000960 Bl iz 5,522,826.76 0.25
17 | 601318 % 5,522,788.46 0.25
18 | 002368 Kty 5,508,375.00 0.25
19 | 601618 W E R 5,407,410.00 0.25
20 | 601601 Hh [ R PR 5,395,158.00 0.25

H KNG RA RN B Bk Bk, SR ATREESRIGRIIREE, 3K
N HHE AL G (RS e LA R ) 3181, A BRI 5 B -

7.4.2 RitEH SR VIS T FHE 2% 20 2R HA
el AR

. GRS R
s =R i & B RS &8 B (%)
% 46 B 3655 )
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1 600958 RITUES 8,805,311.00 0.40
2 601166 PV ERAT 8,616,460.00 0.40
3 | 600765 HATE L 7,947,902.90 0.36
4 | 600522 R B 7,508,807.17 0.34
5 603444 LR 7,260,261.00 0.33
6 | 09922 LEN 6,848,422.72 0.31
7 | 000776 I RAESS 6,803,003.00 0.31
8 | 601236 ARz = 6,378,729.00 0.29
9 | 688121 FIRME AR 6,221,343.98 0.29
10 | 603997 U 5y 6,190,849.50 0.28
11 | 600233 [53] 38 3 s 6,029,127.00 0.28
12 | 301018 SIEEZ N 5,926,089.00 0.27
13 | 600030 G IES 5,923,161.60 0.27
14 | 688036 e &1 K 5,816,549.54 0.27
15 | 000938 e IR a0 5,750,656.10 0.26
16 | 002049 ENE 5,661,628.40 0.26
17 | 688408 i 5,566,223.97 0.26
18 | 000001 P RAT 5,560,836.00 0.25
19 | 603027 TR 5,526,135.00 0.25
20 | 600893 MKz 11 5,521,801.00 0.25

A AR RN RS B BEAIE. RAT AR RAT R R,
S AL AT &8 (RN USSR B, AFIEMRZ S

7.4.3 SENBER B RRAS B SR R RN B

Az NRMJT

FANBEERRA (A A

510,768,653.27

FHK

i
AN

PN (s Bt

584,673,798.10

T SRR . SE I BRI S S s e (RS e LRRAZ B D) 31181, A%

JEARAZ B o

7.5 WIREF I mF RN BT AE

AL AR

s BRI ARME o) o 24 B IRE H ] (%)
1| X - -
2| JATER - -
3| &Rtz 649,604,228.89 37.58

Horp: BURME &R 91,251,813.58 5.28
4 | g 1,068,930,911.80 61.84
5| ks R 5 - -
6 | IR 50,901,803.28 2.94
7 | AT (RS 64,596,116.85 3.74

Ed

47T
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8 | [ENkAEH
9 | Hfth - -
10 | &it 1,834,033,060.82 106.10

7.6 ARIZA SCYME o Ze S B 7138 LB /N HE R I BT A48 B 3R A 4

R AR

. HEEHRE
F5 | R0 RHBLHK HE GK) | ARME G .
Bl (%)
22 FNVARAT 7K 8215

1 | 2228011 ol RALRAT AL 700,000 71,635,733.15 4.14
2 | 175361 20 F & 01 700,000 71,223,849.31 4.12
3| 188445 21 i H 04 600,000 61,898,712.33 3.58
4 | 149310 20 ¥£HE 01 600,000 61,520,580.82 3.56
5 | 185003 21 &5 06 600,000 61,205,483.84 3.54

7.7 JARE N MR o 2 B 1+ E B /N HE P B BT B SCRRIE SR 3R B

il

AFE G AR IR ARFFA B SRS

7.8 MEMREA b E S EEF = FEEFIRNFEFRIT L4 RERREN

a

ARG WIRARFFA SRR

7.9 WIRIEA YA o5 F & B 7= A EL B /N HEFR B BT T 42 BUIE S B B 4

ASFE AR IR AR A BUIE .

7.10 AESEF BRI BEBOR

AT G BBR I POR AR XS B B AR, DAEIIGRAEO H K, kR ah iy

A2 oy i R A BB 40

HEPAN
i\

A Gy EA, DLIE B BB AL A AR XU 1 H 1Y

7.11 WREBIRAZEE BB E IR 5 H o i

7.11.1 AHAE R R EEBOR

20 RIS M R BT ALAE A, PSR G A R B 1

AT S AEBEAT E FUR BT BB, RRYE XS E BRI, IERE N EZE K, SRR
ENPELF 2 s R GO T &4, X G5 i AU S i is AT S w454 6

o

=
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WS E AT SR LG PR AG(E KT, S ELEE 5™ BEAT ILAC, i 2 Sk el Sk B IR E 55
SRS HEAT B ORE 3R AT

7.11.2 A E R R EE P
.

7.12 BEHAEREME

7121 FEHAESEE N TEIEFNRT EREHRET WO RE I
KFE, BERSHH HIT—ENZIATTER. LATNEE. mE, &Rt
FRSRUESR 4L Bt D SRR i H P

ARSI AR A AT+ A4 U (R AT AR R A RO ARAT BB 40 A7 BR 2 W) A4 o5 il H BT —
P B2 B A EARAT ORI BB B 1 AR T AL SUERAT Bt AT PR 2 R RS T G AT —
N2 B E AN E BB AL RN E BRI AR T o BR EIRIESR A RAT EARSE, AR R
AR A2 UE 2R B R AT BRI N BTS2 SR A, AR S bl H AT — A2~
THETT. AT TEIE .

XF EIRAESF IR0k SRR MU, AN AR Bt RO TESR MR BR R SRAR P 75 S A i
AN 22 =] BE R R
7122 FHEESRBEHRHL2REREEHES S FMENEEREE. W,
W RLXH A M B BB B R SRR Pt U B

ANTE S PCBT AT A% R A R AR < R E 10 8 e i 52 e, Ak < BN DA AT
TR B BRI ZE IS NE TSR

7.12.3 FRHEAR S IBE = H R

B NRMIG
s 2R £/ (o)

1| A RIES 222,380.29
2| RfUEEK -
3| RO 110,233.33
4 | MIKCRLE -
5 | B 259.01
6 | HAhRIGK
7| fERETRH
8 | Hith -
9 | Aif 332,872.63

7.12.4 HRFEH AL T2 R0 A T e fi 5 A 41

S NRTTE
| BB | BBRE | BBRER | ARME GB) | SEEEPRERI(%) |

2849 T 355 1T
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1 113053 [ 22 B fst 11,502,036.82 0.67
2 | 113051 T RE L it 8,515,159.93 0.49
3 | 110085 I8 22 AR 6,761,824.13 0.39
4 | 127050 JEAL 2 5t 6,055,238.34 0.35
5 | 128135 EIR 5,421,004.70 0.31
6 | 110081 V) 2= it 4,845,650.49 0.28
7 | 113057 HHAR B £ 4,039,510.63 0.23
8 | 127056 R B £ 3,434,066.91 0.20
9 | 113050 A AR fiit 3,098,326.76 0.18
10 | 113661 6 22 Bk 2,017,851.43 0.12
11 | 118013 T8 18 % it 1,940,176.20 0.11
12 | 110079 PR ot 1,586,054.39 0.09
13 | 127032 TIT I fiit 1,483,871.92 0.09
14 | 113052 P A5 1,157,494.72 0.07
15 | 127037 R 503,039.21 0.03
16 | 128048 TRAT e 5 202,490.38 0.01
17 | 113516 TR A5 131,395.39 0.01

7.12.5 BAR BT B = AR 2 PR 15 1 5 15 B
ARFE A AR A AR BT AT+ 44 I S A A 2 TR

§8 HEMFRENMER

8.1 HIRESMHBHFEANSBLEFEANGH

AL

FEANGEW
| FAANPH | PHFEN PR E MABHEEH
) EE&MmE =psyyizil=A =PLiizil-a
FEGB HEOH
%l il
P —
FaJTH - 429,174,596 956,966,421
FRHYR 7,609 | 182,171.25 30.96% 69.04%
N 20 75
2N
AR —
324,880,416
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