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FFRFUE TR 22 H1 7 ZUHEAT BRA A2 AR N2 R 45 P XURS:

PR A BN MR E AN IR = SN W S i BURS ke UL K VAR /AR P S
HUEZ A AT NS RS, HLIE I 73 B 5058 A2 B KU

AFe G AR B HE YRGS DL (P N RERAT(E PGUE BRI BOE )

PRAEGE T ST

6.4.13.2.1 ¥E IS FAER P R R 585

A NRMot
AR ERER
HHAME PR
RS VP 2024406 H30H 20234F12 H31H
A-1
A-1LLF
P NGR 12,625,561.10 15,902,613.04
&1t 12,625,561.10 15,902,613.04
E: RG-S EG. 5 ARSI E 2 =7 PERH IR P PEZ
6.4.13.2.2 ¥ HE FAER A SRR =S RFIESR %
To
6.4.13.2.3 =5 H1E FIPE SR B F AR BB B
T
6.4.13.2.4 KIS FHER A SRR R &
A NRMoo
AR AR
K HA(E TS
KRR 2024406 H 30H 20234F12 H31H
AAA 123,530,471.95 165,139,983.31
AAALLF 557,722.10 10,556,289.67
P NGR 86,628,970.14 53,063,875.49
&1t 210,717,164.19 228,760,148.47

T RVPRGTFOEE G TR, A 6. 6G57EHFHIE 5 =5 PFRHA PP

%Ko
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6.4.13.2.5 K IE FTFR SRR B = L RER BT
T

6.4.13.2.6 =K HH1E FIPE SR B F A7 S B Bt
T

6.4.13.3 Fah i XK

TR MRS HE I G R JBAT 5 b 01 5 DGR S5 IR 1) B 4 0 e 1) XU, 05 A
WL GEARL, SEORNRELLEEMN IS K TSRS B A, B 4 Tk piA %%
JIRE [R] L3R B 51 G 133 2 XU

Bt S ASTISE [B] % 4 R S Pk IR, AN 5 4 ) 2 4 765 T N A I K0 A 25 45 1) R DU GE [ ] 175
St AT e P IR IR s P TR oK, PRIFF R SR A & T B &k~ 5 2 AHILRL .
RIEE NI GEEANEEES SRR T EBURFEIZZ, L EdER oL R E g
AOEE T, 5 ) DR TS ER U 2 [ s SR R I sh v JRURG: 8 R B 2 & R A2

ARLFERTTHEA RIFARaIMER &R T H, AREESFRHIESFYAEIEFAE 5 B
SARAT R FDNE T 34T 5, B Pe AR BLRE J15 . AL S (A ¥ 7= £ BN MRAT A7 3K
SEHARRIE . TN SR SR o AT A 1 UK 2 IR R 4 B[R] A IR I 2 AH Ok
PUE AT B, R TE B R B XU
6.4.13.3.1 #E N AL H A = T30 XS 2-Hr

AT T RRIESR S N UE 3728 5y B AVERAT [ T S i sh AR B i i dp, T I OSSR BR
BIRECAEIANARAS 5y, BILRE 1B HOR, AFEEHHMT IR I R ], BRI
Bt =, ARELSWREIE R, BB LA R TSI T I3 v B R R . SEbR
e, AR ST A I BN BE 5 A I 4 R AL [ 22 HEAH DTG

R LRTR, ARSI RL, JoE KRBT

6.4.13.4 T A&
37 ARG A2 8 25 4 PR 4 fh T 2 10 Fe B B R I 4 90 == TR BT A T 3 252 i
DRI R AR B 1T 2 AR VR Sl RO, A ) 23 XU, < AT XU AR LA A7 8 JXUS:

6.4.13.4.1 FZ R K

) 2 R 2 4 4k T L 1R A SO E B SR B4 152 T 3 R 2R AR Bl i e A 35 B )
RS o I 2R AU Sl T ELAA T I Eh T T R 2 BT T S EA SR B T BRI RS,
PN R 28 4 fih T EL IR T I ) JE 30 18] 45 SRR A8 T3 37 ) 2 B e AN I o T RSk B4
TR R RURSE o A 35 4 PR 0 40 A N BT A 20 5 TR I P R R e s 1 AT 4, 9F
T B T A A I A S T iR R R R BT B . AR SR T30 5 B AR AT
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SRR ES 2024 FHhEARE

[ T3 3758 5 1) [ 5 Wi

i ab PP ECEEROR,  BRANEFRFATIRATAE 0 ST e, A IRIEE
PSRN < R 53 7 A5 M 2R GO B2 7, AL A7 A AH L A 20 UG o

6.4.13.4.1.1 FJZ& KUK i I

Az NRMIT

PN S
20244F:
06130

AN

1-3/H

3NMH-15

1-54F

540 1

AR

=
T

H
=y

3,340,244.95

3,340,244.95

-

145,694,480.06

42,088,637.69

35,559,607.54

23,938,284.44

247,281,009.73

=
=

A

2 = ‘ﬁgﬁﬁ% L=
)z=2
R

115,952.00

115,952.00

=
=
&

I
=

AR

99.92

99.92

=y
N
e

=+

3,340,244.95

145,694,480.06

42,088,637.69

35,559,607.54

24,054,336.36

250,737,306.60

65t

S (]
) = i

VR e
HEEK

46,900,000.00

46,900,000.00

BT
2k

228,470.25

228,470.25

AT
2PN
]

135,364.11

135,364.11

RIFHE
o

25,380.76

25,380.76

IS A4
S
%

2,066.87

2,066.87

14,941.89

14,941.89

74,590.88

74,590.88

46,900,000.00

480,814.76

47,380,814.76
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SRR ES 2024 FHhEARE

Fl
R Bt
I

-43,559,755.05

145,694,480.06

42,088,637.69

35,559,607.54

23,573,521.60

203,356,491.84

FAERE
x
20234F
12H31
H

AU

1-31MA

3N H-14E

1-54E

54:LL F

AitE

o
H

R=
H
=y

3,172,889.58

3,172,889.58

R

T B e

1,723,608.50

86,303,182.82

154,310,292.86

2,325,677.33

47,628,618.64

292,291,380.15

B &

20,642,991.40

20,642,991.40

ARER

=S oo
oIk

23,815,880.98

1,723,608.50

86,303,182.82

154,310,292.86

2,325,677.33

47,628,618.64

316,107,261.13

65t

S (]
) = fih

B

76,734,259.32

76,734,259.32

A
S

494,185.79

494,185.79

N
2k

1,196,556.21

1,196,556.21

LAY
2PN
]

162,735.16

162,735.16

AR

B

30,512.86

30,512.86

2,349.27

2,349.27

24,574.24

24,574.24

152,649.90

152,649.90

76,734,259.32

2,063,563.43

78,797,822.75

-52,918,378.34

1,723,608.50

86,303,182.82

154,310,292.86

2,325,677.33

45,565,055.21

237,309,438.38
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BIE

WRE—FRHEIHREAIIESRAES 2024 FrhiffikE

I
H

TE: R PR A G B KA B, % IS 2000E 1R F8E 1 H BlE)

WHBEE TRk,

6.4.13.4.1.2 I 2 R K BURE DT

iz B T 3R 22 DL AR T 3738 B RN
X% 7 A A R H 2 4 T P I PR 2 e 4 0
e e e (Hfr: NRM
. AH 2 KU AR B 1) AR B — R
2024406 H 30 H 2023412 H31H
TR T % 25 Mk Rl 1,994,643.45 1,406,980.47
A FZ I 25 ANk R -1,918,201.52 -1,381,509.43
6.4.13.4.2 ANLC RS

HINIC XS A 45 < T B 28 SO B BROR SR B e 3t 58 PRI ANV 3R AR Bl i i A2 e sl 1Y
JSE o AR AT AS DACIKRAAE T T B 557, BE A LR AR L R AN XU o

6.4.13.4.2.1 SRS B
A AR
AHAR
2024406 H30H
I . \ Hoft b
EouirE | AT AEA o R it
UNEMGE ENF
M
PAAR i T4 i 58
A2 oy M R Bt 8,028,059.24 8,028,059.24
AT I 115,952.00 115,952.00
PN Ra 8,144,011.24 8,144,011.24
PAAR i T4 i 47 45
ffii it
B ARG R AN RS il 15+ 0 8,144,011.24 8,144,011.24
E AR
2023412 H31H
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Eouir s | AT AEA iiii o
YNGHE ENE .
PAAR i v A i 55 7
AT 5y M 4 R - | 8,646,486.08 - | 8,646,486.08
g et - | 8,646,486.08 - | 8,646,486.08
PASR -4 i A7 A5
ffii it
BE 7 AR A5 R AN XU Wi 134 %0 - | 8,646,486.08 - | 8,646,486.08
6.4.13.4.2.2 AN R BB 2 B
585 BRIC 2 LA ) HoAth T 35 8 B AR FEA AR
X P U R H 3 A B R E I R 4
PN S e R ARTD
o AHAR FRAEERER
2024406 H 30 H 202312 H31H
FirA A1 A AR T HE5% 407,200.56 432,324.30
JirA A1 AR A B T {5 5% -407,200.56 -432,324.30
6.4.13.4.3 FAh 4% KU

A A RS 4 5 g I < A 2 SO B BROR ORI eIt & PRI B i 37 01 S5 AT
AN A LAAM A T 37044 DX AR Bl i e 2 I (R XU, o AR ik < 2 AR B THIESR S8 5 P =
T BCERAT T8 [RD L T 37058 53 (I B R A5 o o s P SEL A A% JRURSE RV - NI IR A AT
T B 5 2 E R OLBRF PR S TR A RN, R] RERIE TR T b B AR I 3 B R

AT G R B B NAE R A B B AL A i A, SR “ BTN RS,
R 2 M TG IR BRI i, S5 G uEZr iiia T i ol Mo 5B & LA S i
RIgRsE s I IR BANIESR (K VE 73 A S B, IR AT & 2 e (R 240 58 Vi B A 450 18
AT ISE . AT B AL B B E IS & W SO AR A, X SR L B8
FoE . BRHGHATBIE, RIBRO AT HEAE K T2 i XU -

AF el BB A 0 UL PRI A XS . BE4h, AR T ARH
XTGP BRI se it %, € liE Y 22 Ao BRI &,
FEVaR(Value at Risk) i 535 M X A< 5k <5 07 s P AE RS UL, S IR T 5 ot AU 3E4T
FREFANZE ] o

/

o
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6.4.13.4.3.1 F AR XU i O
SR NIRRT
AIAAR AR
20244£06 730 H 2023412 A31H
i H 54 4
PR e
AR & L 451 AR {5 EL 431l
(%) (%)
A 5y M 4 g%
S— 23,938,284.44 11.77 47,628,618.64 20.07
A2 5y 1 4 Rl %
P — e ‘ ' ' '
i %giﬁz 223,342,725.29 | 109.83 244,662,761.51 | 103.10
A2 5y 1 4 Rl %
e m i - - - -
%
THE SR B
— B ' . ] ]
Hop - - - -
At 247,281,009.73 | 121.60 292,291,380.15 | 123.17
6.4.13.4.3.2 FeAtArag XU O BUB % 20
85 B b 23 b A i v DA AR () HoAth 1T 3 A8 B AR R A AR
X AR H 35 4 T 4L I S ) < B C AT
et e NG,
. FH IR RG22 5 (1) AR B R TaER
20244206 H 30H 2023412 H31H
G bR HE T +5% 594,505.14 1,027,405.69
Ak G bR HE T 5% -594,505.14 -1,027,405.69
6.4.14 A fobrE

6.4.14.1 &R T RAA R EHTERHE
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~RAOMETFRECRITENZ UG Xt~ e E v B8R 5 A BEE R A E
JIt & () B IR JE R DRE -

o JZ R MRS B TR R T 3 B R AR AN

BRI BRE R B A O B 7 B0 A5t BB R 1 DL A e A

=R ASRBE B G AN T S A A E .

6.4.14.2 FrERFI A RMMETFER SR T A
6.4.14.2.1 HFER &R T RKA RMME

A NRMG
e \ AR RAERER
ARIETTRACR TS /T 2024406 H 30 H 2023F12H31H
HEEX 24,496,006.54 59,099,683.78
= 222,785,003.19 233,191,696.37
F=EIR
At 247,281,009.73 292,291,380.15

6.4.14.2.2 A RYHEFT B R K H ) E K2R )

AREE G DL TR E IR (R R R S 0 R A H R 5 J2 U2 TV 4 () A

SRR S AT L& TR, 5 HBLE KFIUS R 58 5 A G R (B 5k kA5 e
22 5 AT ER)  BUE T AEATFRATEE UL, AFE AT H 258 5 Wik 3 #i 18]
A8 S AN BRI B PR S T K A OC & T A A RIMESINE — 2K FARYE b E A 5
HR T AN o] A g g N T 2 SUAME SRR RS, B e oS & il T B A R BN &
B RERIE R B =R
6.4.14.3 JEFFEEH DL A RMETHE K £/ T R ¥

ARG WAAR AT L AT AERF LI LA SOAME T2 I & flist e .

6.4.14.4 NULA et B &R T B RSP H
ASCAZS SO B T B 1 4 i % 7 A0 A7 5% 2 A 5% N ISR IURT LAtk 4 i 67 £, LK T 4y
5 A SR EAHZER N

6.4.15 7 B T EFM o S THRR & E 3 AR R E IR
Teo
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§7 WBEAGHRE

T1HRESHE=HEHMR
SR NIRRT
e 5iH o IS BB B
11 (%)

1| Bt 23,938,284.44 9.55
Hrp: RS 23,938,284.44 9.55
2 | REHE - -
3 | EEW R 223,342,725.29 89.07
Hpe fiigp 223,342,725.29 89.07
B S HFUE SR - -
4 | BEEET - -
5 | SRbATAE R T - -
6 | ENIREERHT ™ - -

Forre SEW R ) SRR 4
it ] ]
7| WATHFRMSE &M AT 3,340,244.95 1.33
8 | HAth&mig:= 116,051.92 0.05
9 At 250,737,306.60 100.00

T AKE A T I T P O AL 45 B A A IR ) 4 fe 46 098,028,059.24 78, i 2k
4 BE A LTI 9 3.95%

7.2 MERRBIT A RNRERTHE
721 MEWRBITWHRFIEABRERRLEE

e il At Gy | Do AL
%1 (%)

A | &L RRL B Dl - -

B | Kbk 2,123,860.00 1.04

C | ik 13,786,365.20 6.78

D | 1. # ) B BOKAE = FIE R - -

E | &%k - -
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AR

BB AT HEEOL

T| O[T

ERERIE VA

= BAER . BRSBTS

CA 4

P 4l

AL GE AR 55 Al 55k

RHABEFEEANR S5

KA FRBERT A IO B

JERARSS ABEAT A R 55k

HE

PA AR TAR

AL AR AR AR

nw|onlo|lo|lo|lzZz|Z|r| R «

e

it

15,910,225.20

7.82

722 MEFIREATIL 2 REER B R R R R R AS

A5 A E(NR ) i B4 B B L (%)
AETR 1,738,974.84 0.86
4l 833,557.95 0.41
fFEHEAR 2,445,325.27 1.20
SGIRZIN RS 3,010,201.18 1.48
At 8,028,059.24 3.95

T RAE g SR ot B IR S5 LA S48 0 [ a4 M 93 b

7.3 WIRIE A RME G H SR 7R E LR/ T R R R B
EEAL: NRMT

& B oy 4 TR
o JRZEARHS, J R AR HE () A OB () FEEHAE L
11 (%)
002472 PAEZN | 242,400 5,337,648.00 2.62
2 | 002050 = 166,600 3,178,728.00 1.56
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3 | 00762 Hh [E B id 460,000 3,010,201.18 1.48
4 | 601689 kL A 50,100 2,685,861.00 1.32
5 | 00981 HH s bR 156,500 2,445,325.27 1.20
6 | 000983 Ll PE AR A 206,000 2,123,860.00 1.04
7 | 01088 Hh [ A 53,000 1,738,974.84 0.86
8 | 688037 O 18,989 1,690,021.00 0.83
9 | 06837 ES GRS 251,600 833,557.95 0.41
10 | 688361 R R 10,724 507,245.20 0.25
11 | 600566 LN 4 12,200 386,862.00 0.19

TE: A FHUEZRACRS R A 2 T A6

74 REHABRERBAGHERES)
7.4.1 R TN G H 307 H S 5 715 EH 2% BT 2043 KB R B A
SN NRTTT

& p R B
o JBE ARG I SRR KA R EN SN T EHE T
#%i(%)

1 | 002050 = 7,352,058.00 3.10
2 | 002472 ML S 5,781,495.00 2.44
3 | 688112 T BHAH 5,474,087.49 2.31
4 | 000983 Ll PG AR 4,471,643.00 1.88
5 | 00762 Hh [ s 4,100,506.76 1.73
6 | 002966 T IHARAT 3,826,264.00 1.61
7 | 601689 A ] 3,160,453.00 1.33
8 | 00981 s [ B 2,570,355.34 1.08
9 | 688037 TS 2,089,470.46 0.88
10 | 01088 H [ i A 2,072,249.95 0.87
11 | 000400 [AR2 R 2,006,767.00 0.85
12 | 000425 TR ALk 1,979,424.00 0.83
13 | 01530 =2 1,971,010.46 0.83
14 | 688012 HlA ] 1,599,987.42 0.67
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15 | 600919 TLIMRAT 1,126,428.00 0.47
16 | 600887 aRllivaris 1,073,880.00 0.45
17 | 06837 ES GRS 929,951.19 0.39
18 | 688361 R R 621,729.55 0.26
19 | 688116 RAEFHE 531,373.87 0.22
20 | 600566 LN 398,696.00 0.17

TE: “CRNGEH” LSRN 8 (A S e LRAZHUE) 351, ANHREAORAL 5y ¥
Ho

7.4.2 RS &B0E HRYIE S B3 E 2908 HT 2045 K B R B 40
AL ARG

e ) 4
o JiE A JI 2 A4 R A B3 &0 BEFE A L
#%i(%)

1 | 600887 BRI Ay 8,394,995.00 3.54
2 | 688112 T BHAH 5,682,331.83 2.39
3 | 002906 HEBHEE ] 4,734,003.41 1.99
4 | 000400 VR4 HLS 4,715,450.00 1.99
5 | 600919 TLIMRAT 4,134,070.00 1.74
6 | 002966 T IHARAT 3,863,503.00 1.63
7 | 002050 =l 3,388,054.00 1.43
8 | 603799 e R 3,339,118.00 1.41
9 | 688116 RaEkH 3,330,255.32 1.40
10 | 600183 A R 3,271,468.00 1.38
11 | 01336 e fRi 3,111,182.01 1.31
12 | 00998 H S HRAT 2,790,983.56 1.18
13 | 00762 r [ PG 2,127,993.70 0.90
14 | 600809 Ly v 38 2,098,466.00 0.88
15 | 000425 R TALR 2,098,440.00 0.88
16 | 000983 Ly PG AR 2,070,329.00 0.87
17 | 600416 T L A7 2,053,219.00 0.87
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ERERE R SR E R A RIS AR S 2024 £RERE
18 | 01530 e il 23] 2,043,349.07 0.86
19 | 688012 HRARLs ] 1,421,333.76 0.60
20 | 688200 AR 1,395,561.45 0.59

VE: “SEHER” R SE (R ML A E) 1Y), AHEMRAL S T

H.

7.4.3 E R HIERA B0 R S R BN B

A NRMJ
SENEEE A (22D B 53,137,830.49
SEHBEERN (KAL) R 72,876,638.66

«:l:,

T CRNBEREA
B, ABREMRZ S

H RIS B4 S 3

7.5 BIRIEFF R D RO FFREAE

7|

SERRAZ

A CRRAZ A afe LRSS M)

AL NIRRT

75 {577 it i AN iy 3 4 7 = 1 LU 181 (%)
1 | Exfbizs 48,185,168.64 23.69
2 | RATESE - -
3 | &Rt 10,198,312.33 5.01
Hrr: BORMEERLT - -
4 | i 112,859,345.21 55.50
5 | Ak BT S - -
6 | HHIERE 51,542,177.01 25.35
7 | AT (AT A Hefin) 557,722.10 0.27
8 | [FMkAFH - -
9 | Hith - -
10 &t 223,342,725.29 109.83

7.6 IRIZA RWHE HEE T 7= E HBI R/ NP BT B i B B 4

SRS NRMo
z BT | BEAR | RGO | ArhE 51; 1;(’? )@

BATIT
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1 | 019729 23[# 3126 136,000 | 14,129,129.42 6.95

2 | 019702 23[# 13309 118,000 | 13,648,229.15 6.71

3 | 019727 23[# 5724 124,000 | 12,625,561.10 6.21
23EWEMTN

4 | 102382696 03 ks 0 100,000 | 10,653,737.70 5.24

5 [ 127253 155 H101 100,000 | 10,587,446.58 521

7.7 SARAE N OB 5 2 B HE HUB R/ N R B TR 3R SCRRIE S 3R B
AT ARG IR AR R B SRR -

7.8 G MIRIE A S E S E ST #E BN BT T4 5t &R 35 B4
AIEEAME KRR SRR -

7.9 SRR A B 5 S T A LB RN HEFF R AT LA BGE R B B4
AT A IR AR FFAH BGIE -

7.10 AEES R R R KT BOR
AT AR A TE AR I BB

7.11 REWIRSE SRR 1 E IR 5 18 0L i

7.11.1 AR HE AR B R BUR
A A T T P9 T [ 5 B 45

7.11.2 AHE G R B E P
AR T AR A O B U B A B

7.12 BB H AR EE
7121 AR SR ER KT HRBIERRN AT EAABE BOBURERIILR, RERSR
B HR—ERNZRAFTET. LT REE.

7.12.2 ZREESEF K E+ L2 BEE A B HEE S M K& ERREEZSMIER

7.12.3 BAAR FoAth & T B8 =4 AR
A AR
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H R Sl

!
Jn

7 H ORIE

PSR B

INEidieil 115,952.00

IVLi eI NS,

JNUAC FR T R 99.92

FoA SR

2

HoAth

Ol N ]| B W|IDN|PF

&t 116,051.92

7.12.4 IR KFA HIAE T 5 B BT Fe Bt 25 B A
AL ARG

F e e e PN 54 VA
o AR 51557 44 K N e E Bl (%)
1 | 127027 REfL I 15 557,722.10 0.27

7.12.5 JIARHT 144 BER A FESUE SZ IR 15 0L 4 B
ARSI G AR T R AT A4 BB SR R AN A S PR DL«

7.12.6 BEA GG ER AR 7R H 2
S L TN 0 NP5 P 0 i RS e el T X E S cp

§8 HE&MFIFHANEE

8.1 WIRE S IIEE A SR A
G

¥ NG
fr R NN

wa | A | s N

g | 2| smenw ik i
! whnE | ww | saew |
1 AL )
o) Ll
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=H
E
Feafi
B 145,588.59 0.00 | 0.00% | 216,927,004.66 100.000
90 0%
R
FAVE
“A
7}
E
Fafi
—4F 57|  105,802.65 0.00 | 0.00% 6,030,751.32 1002;9
i ’
HAVE
&C
o | P 144,122.66 0.00 | 0.00% | 222,957,755.98 100.000
47 0%
8.2 HIARESBEHAMMIA RIFEEESKFMR
5iH I R mEUSE | RS0
) Lt 51l
BT AR — R
5,010,375.44 2.3097%
FEEEINATA M ﬁ%@?A
P A4 TR 200.13 0.0033%
HIHRAEC
it 5,010,575.57 2.2473%

8.3 HIRESEHEANKMNA BFH AT RAESH I EXFFER

i H

R R e Al AR X

RAFSPEFNRA L FeEHTE
AR TR 1T D NFFA AT

e

FAWRAC

WAL ) RS
BT R g — 100
FHIHESA
BT R g — 0~10
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