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N A2 PR AIASGE B e AL 1 0 2 WL 6.4.12, EAh, ARSI G mT3d it S Hh (] 4 fh 8 72 7 A N
AT SR RANE TR, H LR — AN B SR MR A R ARES FE B TR
B PERZ IR I TR A TH AN I 4 9 7= 1B 1Y 15%.
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AHE G A T ELRTE AL 7 AT F AT A8 B 2 O PTAE B (LT A
g

SIS, HrE

6.4.13.4 THiZRE:

BAOA B340 DB ] PR ANASHER I 7 S A H AT AR I B8 7 0 T AR B (L

T 37 XS A 5 35 <2 T 45 g i L 1) 2 S B BOR SR < vt BT T A v 37 45 2Rk DR 3R R 22 3 i
KAEPHAIS, AR PR AN RS AT A 4% XS -

6.4.13.4.1 FZR R

M) 2 XU 2 Fi < TR A8 2 SO OB BOR SR B e I B 52 T 3 M 2 AR s i A A= e sl A XU - ) 3
St e o T S e ER Pl e S A TR 5 /A W =R N e R i e < Sl B S N

i kA J2 1) 25 SRR 8 117 87 ) 2 T 5 AR 0T R SR I <A 5 PR IR o

A 4 PR e 4 BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A

JHAE TR R AR R AT R

AR G R AT KORAB R 73 i B 7 A

&
TEAEAR KL EMSL T TR R . A FE G5 AR SR BURE 53 1 2O RAT 73K

A PRIE A

6.4.13.4.1.1 F|Z R K ik D

ARIATHE, BIEASE G KL e w3 e
)

Bfz: NRMIT

ENE N
2023 4 6 H 30 1FEN
H

1-5 ¢

5L E

AR

=

i

BRATAEK 1,654,947.00

4 1,654,947.00

= N 0.47

0.47

FHARIES 7.46

7.46

A8 oy M Rt

62,139,243.95

62,139,243.95

IDLSSTEEIE N

e At 1,654,954.93

62,139,243.95

63,794,198.88

A8 oy P4 a7 £

AT A b A7 Ao

2529 pidk 46 T



B ZRAE 100 52 5 ROTIRGRIR Bk 72 430 B ik < 2023 4 iRk &

S H [0 0 < i %
v

)oK

IVADREEIE N

JSEA B e 3K

JSEAS A B A

7,827.93

7,827.93

PR 2

2,609.31]

2,609.31

A 5 1 55 2

AR 5

A A

S

Hofth £ £5

72,361.17

72,361.17

ittt

82,798.41

82,798.41

M R AR EE R 1

1,654,954.93

62,056,445.54

63,711,400.47

R
2022 4 12 A 31
H

14EDWN

1-5 4¢

54LLE

AR

B

AT

1,779,281.90

1,779,281.90

A IRIE

770.94

770.94

A o PG Rl

69,038,469.39

69,038,469.39

IDLSSTEECE N

113

B

¢

1,780,052.84

69,038,469.39

70,818,522.23

fifit
H

T K

A2 o P Rl £

AT A b A7 o

S H [0 0 < i %
v

)oK

IVADREEIE N

JS2A B e 3K

JSEAS A EE A

9,999.53

9,999.53

AT B

3,333.17

3,333.17,

A 5 1 55 2

AR 5

AR

S

Hofth £ £5%

173,254.65

173,254.65

ffit Tt

186,587.35

186,587.35

M R AU L R 1

1,780,052.84

68,851,882.04

70,631,934.88
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T R PR NI G T R AGIKTTOME, IS 29 H0E A 3 5007 E 1 H B H 30
FHTF UK.

6.4.13.4.1.2 FIZ XK B EBUR M AT
F 2023 406 H 30 H, AEESRFELHMEFHFRTE(022 4 12 A 31 H: [H), Kthiaflx
AR BT A 4 %P~ 1HE JC E RS2 (2022 45 12 A 31 H: ).

6.4.13.4.2 SN XS
BN RS A2 Fi5 < it TR 28 S0 BOR SR B e B DR AN R AR s i A AR e s O XRG: » A S <3
RIpT AT Bt 7 S St AN R, PR B AN XU -

6.4.13.4.3 HAtH#E XU

AT SRR A 4 T R 4 i L 1 2 00 M SR SR T 4 U 2RIk T B R R AT 56 LA
(T B b DR R AR B T A S B ARG o AR 4 B RS20 5 BT LT AR B2, TR s Ay A
g KUY T~ B AMIE SR AT T A H S @ EH DLECR PR TR SEM , 7] BE SR US TR T 3 AR
BRI o

ARFE G FEER IS L, B 58 4 F IR IR H ) it B 2L R B AL B by i R I SR AR B 2
B JFRAEAR BOHR B B S A (AR S AT A R R . IR IEAR AR, S e, EeE
B DL 58 4 SRR (4R MO B D5 i A A . SE B R ERAR IO TR R B, 4 A B I3
MO FENTEIRDE S Fk < F AR (] (R I < 1 0 DA AL S R SO PR IS5 R, xR st &
BEAT IRAEANA RS, BT ER B AR R

AR B $ B A 1) 7 U B AR A AN A RS . AR SRR A G b, B3R TARI eS8t i
T FL AR R I () LU B AN T BE 4 5577 1B 1 90%, HAME TR &R L %71 80%. A% H
H &AM IR BT S ATHNNZ S RIERE, NERFEAMETZ S REE — R, il
SACIRG AT G A7 IRUEB AR WA BRI 7 A At < ik T L A 45 B EU AP A B A AR
IR BN UG P RE BAT o AN, ATE S B B8 BN AF 0 AR 8 BT IR 7 (A St M 4%
JE Wiz Fl 2 Pl BT VEN LG AT WG TE R, 045 VaR(Value at Risk)FE Fr 45 Al 1o A% 5 <5 1l P78
TEMRE AU, B AT S KU iE AT PR ER A2 ] o

Pt

6.4.13.4.3.1 HARM XSO
AL, NIRMJT

e
;‘z:[bz’[
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IR AR
2023 46 H 30 H 2022 4£ 12 F 31 H
T H i R i B4 e
2 fE FEIE L A fFWE A L il
1l (%) (%)
AoV R — IR AR B 62,139,243.95 97.53 | 69,038,469.39 97.74
A G VEG RGP — HE AR
A G VEG R — BB R I Bt
TR SRt — BUIFHL Bt
oAb
it 62,139,243.95 97.53 | 69,038,469.39 97.74

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i FE G BT I A RS e g Tl 4 EU R HE I A2 5
B R B AE DA AME HA 1T 378 B AR FEA AR
X AR H 2 T HE I
Mg (A AR o)
5% XS AR 5 (1) AR Bl PN AERE
g3
2023 46 H 30 H 2022 £ 12 H 31 H
WGBS HE E T 5% 3,110,000.00 3,430,000.00
v G b A L1 T % 5% -3,110,000.00 -3,430,000.00

6.4.14 A fRHHE

6.4.14.1 &R TEA RMETHERTE

ARMET R RFEIRIR, B3 A R E TR AT E B R SR B TR 1
BIRPE: R AR BB A GRER KT LRGSR £ BR: BRE— BRI
T AN G B 7= B A ot LR R T U AR B =20 ORI P B M5 (K S PO S N\ AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREM TR A RME
Bhr: NRMt
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ARt ik
ESUES !
LR
R 202346 H 30 H 2022 %12 A 31 H

R 62,139,243.95 69,038,469.39

FIRIX

B=IREK

&t 62,139,243.95 69,038,469.39

6.4.14.2.2 ARMEREEREKE RS

AT U B TR R A S DUR A HON A S SR IR IR e e (A e 0 T A TT 3558 53 I
S BURSEREE, AHIERFIUSM ., ZHAERBARA T RATEH L, AEe A TEMH %
52 o WG R HAIR] . 28 50 AN ER S 1A] e BRAE HA IR R AR SGBE B 0 & SR ELAUNEE — )2 IR, JFAR S
{EL VA AR A O 2 e vh R B AT = BT B SR BT R AR R, B AR SR BB Y

W SCHHMERLE 2 SRR EER =R K.

6.4.14.3 JERFEEHILLA oHETH BRI SR T RKH Y

AT AR IR b EAEEEAR AR FFA AR BLA SR B TR & TR

6.4.14.4 AULA RMEHHE &R T BRI A

AIEEFA KA LA S E T 2 0 et T RO AR AT B 1 Bl B AN i 0 ot X A8 e T
FR AR AR R A, FrU K I a5 2 S EAZ RN

6.4.15 5 B T BRI AT & vHR R 75 2 Ui B B HAf

T
7 BERAGHRE

7.1 MIAREEFTAEER

SARAL: NIRRT

7 i H S b3S BRI (%)
1 A 2 5 7% 62,139,243.95 97.41
Horp, B2 62,139,243.95 97.41
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o

B

\3

I~

] 5 WA 5 %

Her: fi

B SCRRIESF

BAT ARG 3 1
it

1,654,947.47

2.59

Hopth 24350587

7.46

0.00

it

63,794,198.88

100.00

7.2 REBARETLS RO BRRRAS

7.2.1 HEHEBFHARETIS RBRER T LS

WAL NRTIT

ez

GRIES|
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A fethiE

i

&
G

B E LB
(%)

VSN NN ONi: N

1,946,905.00

3.06

SRl

il

47,870,286.45

75.14

R B0 BVRROKAE AR

238,553.00

0.37

IR

HERFIZ

316,601.00

0.50

ALEIEH . A REAHEEL

1,019,034.00

1.60

HAE R Ol

5 EAR . AT ANE RER RS

2,423,113.80

3.80

Rl

5,004,436.00

7.85

Bl

1,343,598.00
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L |FHGTRRE 55 R 55k 662,613.00 1.04
M |BEABE AR R 55k 546,148.00 0.86
N KFI FREEAT A L5005 B - -
O |EERMKSE. B3 HARIRS . - -
P |#A - -
Q |BAMFETIE 562,695.70 0.88
R |sufb. E MG 205,260.00 0.32
S %A - -

it 62,139,243.95 97.53

7.2.2 BEBERBAREAT WO ROBEREAE
ARSI AR AR AR A BRI B EE

7.2.3 MAEWAREAT LRI BB R BEREAE

Teo

7.3 AR FMME b E B HE LR/ N B BT B R R A 4

7.3.1 BIRBERFE A RME HEST T HE LGN R TE BER R A4

SRR NRTT

P IR T
P | REAE JiE ZE AL HR HE(K) A E
H A1 (%)
1 300750 TR, 24,080 5,509,263.20 8.65
2 000858 TR W 17,500 2,862,475.00 4.49
3 000333 XML 47,100 2,775,132.00 4.36
4 002594 EL I itk 8,200 2,117,814.00 3.32
5 300059 KM E 119,800 1,701,160.00 2.67
6 000651 AL 43,000 1,569,930.00 2.46
7 000568 PN E 7,200 1,508,904.00 2.37
8 002475 LG 43,900 1,424,555.00 2.24
9 300760 ERREST 4,700 1,409,060.00 2.21
10 000063 HOGE T 30,200 1,375,308.00 2.16
11 000725 HENTA 307,400 1,257,266.00 1.97
12 002415 TR AL 36,600 1,211,826.00 1.90
13 300124 A 18,400 1,181,464.00 1.85
14 002230 SN 17,000 1,155,320.00 1.81
15 300274 FH 't LI 9,600 1,119,648.00 1.76
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16 002352 Jii =42 22,600 1,019,034.00 1.60
17 002714 WO A 23,900 1,007,385.00 1.58
18 002129 TCL H1¥f 28,500 946,200.00 1.49
19 300498 s el 51,200 939,520.00 1.47
20 000001 P ARAT 81,600 916,368.00 1.44
21 002142 TIRAT 34,000 860,200.00 1.35
22 000002 HoFlA 59,100 828,582.00 1.30
23 002371 J677 44 2,500 794,125.00 1.25
24 002304 FER A 5,800 761,830.00 1.20
25 300014 fe. 4R 12,000 726,000.00 1.14
26 000792 Ry 37,300 715,041.00 1.12
27 002466 RFFH 9,900 692,109.00 1.09
28 002027 PAANE 97,300 662,613.00 1.04
29 002460 =N 10,800 658,368.00 1.03
30 002459 R 15,044 627,334.80 0.98
31 000338 MBS 1 49,600 618,016.00 0.97
32 002049 A E T 6,320 589,340.00 0.93
33 000100 TCL Bl 144,700 570,118.00 0.89
34 300015 % IR IR} 30,334 562,695.70 0.88
35 002050 —Ae R 18,100 547,706.00 0.86
36 000938 EHMA 16,700 531,895.00 0.83
37 000625 K2R 40,330 521,466.90 0.82
38 002555 s L 14,400 502,272.00 0.79
39 002271 ZR 75 TN AT 18,400 501,584.00 0.79
40 002179 s 10,516 476,900.60 0.75
41 002709 RIGH L 11,500 473,685.00 0.74
42 002812 BAER AR 4,900 472,115.00 0.74
43 300122 BRAED) 10,650 470,730.00 0.74
44 002241 MRy 23,600 418,900.00 0.66
45 300316 A L 5,900 418,310.00 0.66
46 300142 RRAED 15,700 415,265.00 0.65
47 002410 JTBA 12,520 406,774.80 0.64
48 000776 I RAESF 27,300 401,583.00 0.63
49 300896 KR 900 400,455.00 0.63
50 000661 KA =B 2,900 395,270.00 0.62
51 000166 SIAR/R 85,100 393,162.00 0.62
52 002920 1 8 7H 2,300 358,363.00 0.56
53 001979 FH e 27,200 354,416.00 0.56
54 002311 KA 7,500 351,300.00 0.55
55 300408 =IR4ER] 11,900 349,265.00 0.55
56 300450 e TR 9,600 347,232.00 0.55
57 000596 Rl 1,400 346,332.00 0.54
58 000538 =AY 6,540 343,219.20 0.54
59 002493 AT 29,200 339,888.00 0.53
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60 300347 RIEIEZ 5,200 335,608.00 0.53
61 000768 PR & 12,500 334,375.00 0.52
62 300033 R 1,900 333,032.00 0.52
63 002236 KAy 16,800 331,800.00 0.52
64 000425 R T HLIg 47,200 319,544.00 0.50
65 000963 HEREZ 7,300 316,601.00 0.50
66 300782 G 3,240 313,081.20 0.49
67 002180 g IBIE 8,700 297,975.00 0.47
68 000157 HREKE R 43,200 291,600.00 0.46
69 002202 GBS 25,400 269,748.00 0.42
70 300454 RAE MR 2,300 260,475.00 0.41
71 000895 XK 10,300 252,247.00 0.40
72 002821 EJE T 2,080 245,148.80 0.38
73 300661 AR 2,955 242,694.15 0.38
74 002601 JefE M 14,500 239,250.00 0.38
75 000876 B E 20,400 238,272.00 0.37
76 000301 IR 7 BRAT 20,000 236,400.00 0.37
77 002001 oA AR 15,280 235,312.00 0.37
78 002736 E{F RS 26,400 230,472.00 0.36
79 300751 BRI 1,360 230,356.80 0.36
80 002841 PRI A 3,400 227,256.00 0.36
81 300433 W R 18,700 219,912.00 0.35
82 300999 &t 5,400 215,946.00 0.34
83 000786 e st 8,800 215,688.00 0.34
84 300759 REAL K 5,500 210,540.00 0.33
85 003816 W 67,300 209,303.00 0.33
86 300413 TR 6,000 205,260.00 0.32
87 300763 RIRBHY 1,900 197,790.00 0.31
88 002603 DL 257l 7,500 192,675.00 0.30
89 300919 R 2,900 174,725.00 0.27
920 000617 RN NAVN 23,300 168,459.00 0.26
91 000069 IR A 36,500 160,600.00 0.25
92 300628 T N 2% 4,340 152,203.80 0.24
93 002938 S S 43 1 5,800 140,882.00 0.22
94 002916 IR P LK 1,800 135,666.00 0.21
95 000708 B RN 8,200 129,888.00 0.20
96 000877 pNiighy 13,400 109,076.00 0.17
97 300957 221 1,200 106,656.00 0.17
98 301269 HERILK 800 98,272.00 0.15
99 300979 LA 1,500 73,110.00 0.11
100 001289 A WA 1,300 29,250.00 0.05
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7.3.2 HIARBEI R A RME SEERSHE IR M EFRITA BEE 8 3% 4
ARG ARG IARRFFA SRR

74 REHABREE R A EHE AR
741 BiFFANSHE YIRS R FE 29500 20 4 KR A4
SRR AR

R 4 T
7 Jie AR i LA R ZN S0 N 7= A L
(%)
1 300750 TR, 484,594.40 0.69
2 002603 LA 25l 201,820.00 0.29
3 301269 HERILK 99,371.00 0.14
4 300919 HR A I 95,369.00 0.14
5 002555 R AR 67,601.00 0.10
6 300763 FRIRFHE 66,179.00 0.09
7 300124 TCNEER 54,639.00 0.08
8 002821 IS 53,420.00 0.08
9 300033 R 49,554.00 0.07
10 000792 SR AR 44,204.00 0.06
11 000938 E IR 40 44,030.00 0.06
12 000100 TCL BH% 40,845.00 0.06
13 300782 L 40,774.00 0.06
14 300316 A B L 38,977.00 0.06
15 300454 RAE MR 36,898.00 0.05
16 300014 fe. 4R 35,757.00 0.05
17 002459 R 33,896.00 0.05
18 000301 R 7 BRUT 30,986.00 0.04
19 300661 IRy 30,823.00 0.04
20 002371 J677 44 30,232.00 0.04

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4
Eh: AR

o AR AL 4
e JI ZE ARG JE ZE AL HR N R P A LA
(%)
1 300015 % IR IR} 157,226.00 0.22
2 300601 RERAE) 135,001.80 0.19
3 002414 R LT Ab 112,908.00 0.16
4 002594 Eb WP 3 101,610.00 0.14
5 300896 RRE 86,705.00 0.12
6 000596 Tl 73,465.00 0.10
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7 000166 SRR 69,177.00 0.10

300751 LRy 55,505.00 0.08
9 000858 T R 49,447.00 0.07
10 002415 TR AL 30,532.00 0.04
11 000157 HREKE R 29,486.00 0.04
12 002812 BEEN Y 27,525.00 0.04
13 300122 BWRAEY) 26,379.00 0.04
14 300957 DUZR1E 25,768.00 0.04
15 300347 &R 21,792.00 0.03
16 000568 P E 20,634.00 0.03
17 300059 RKHMNE 19,964.00 0.03
18 002410 JTERIA 17,305.00 0.02
19 002709 RIGH L 16,011.00 0.02
20 001979 FH e 14,586.00 0.02

7.4.3 TNBERRA SR B R ER R B
S, NRMT

SENBE ZEI A (aR 1,919,245.40

) A
) A

SEH BTN (i 1,268,498.80

7.5 WIRIEGIF AR AFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 3715 E BB R /NER R B AT 48 R 25 3 R 4
ARG ARG R RFFA 6

7.7 AR FMME b e B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BRI LA R &R R T A
ARG ARG AR RFFA ST R IATE

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 AESBT BB HBRBOR
ARSI BB I DR AR KU B SR, DAEHIOREDN H B, BRI . i
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BRI BRI BT a2, DR O M B RIS 2 A, SR B AR I SE 47 MU ER R AR 1 F5 4

K BE H AR

711 A HIR AR E ST B E G535 E 5L i 9
RIEAIL GG AR, RS AR TE G5

7.12 {FAEWRERE

7.12.1 BEHRFA-TLUERRRT EABEEIR I RAERR i —FEAZIATFER. &0
R B PR St B

ARG, AR T 2 U R AT AR A I SRS R AN, BB E R )
HET—HENZ B ATF#E 5T A TrEoL.

7.12.2 BE BT+ B R B T S A I R R P 2 A BB e AR L A
ARIEGA BT+ AR, AFESBE T B <5 R e % 1B R S e 22 A B

7.12.3 FAAR A TRBE 7= H) FR

Bfr: KNRMT
¥ 2 S
1 7 PRI & 7.46
2 Ui K
3 R il
4 IV il)s)
5 B2 AT R
6 HoAt B2
7 i
8 oAt
9 it 7.46

7.12.4 FARFEAR K40 TH BT BT B 535 A
I AR AR R b T RO I AT e 57 -

7.12.5 BIRFET+ BB R ARSI 32 PR LA
7.12.5.1 BARIGEBR A2 BE P AAETEZ RS EI B

2 40 7L 46 BT



B ZRAE 100 52 5 ROTIRGRIR Bk 72 430 B ik < 2023 4 iRk &

ARHe AR AR R+ 44 B S R AR s SZ PRI -
7.12.5.2 BRBURAR B AT T4 B T AF AU 2 IR R LA DL AR
AT AR AR B T R AR B AN A7 AR 52 R DL -

8 E&MBHAEAER

8.1 MIARESHIFE AN BEFFANGH

Brgps: 4y

FrE N0
‘ ‘ FEE IRk a e MNP
FrE NP H()
FE Gy b7 B A b B
ES SR ES SR
Eb 3] Et 3]
60,611.59 15,952,900.00 18.15% 71,933,900.00 | 81.85%
8.2 R EHESHWTLFAA
Fe FrE NAFR a0 () T R L 45
1 R UET: B A R A A 6,340,200.00 7.21%
2 HEH 3,800,000.00 4.32%
3 7 1EUE5 A A5 R A 7] 3,782,300.00 4.30%
4 R X 3,127,200.00 3.56%
5 TR A A FR A 7] 2,631,300.00 2.99%
6 IR AES A A R A ] 2,397,400.00 2.73%
7 EES 1,208,000.00 1.37%
8 R 7 1,090,100.00 1.24%
9 xR 930,000.00 1.06%
10 g2 800,000.00 0.91%
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8.3 MIAESEHAKNMLN RFFAFEERIHIR

T H FrA A2 ()

ok ik < L 3 A EE 451

HEEHARI ML R A AR5

0.00

0.00%

8.

4 MARESEEARK AN RFA AT A EES B EX EHE L

ARNFERPEBN R S RBWTFCAT 1 ot N A 2 R S als & R X 808 0.

ARBE G Bk 2 PR AL A AR BB IX (8] 0.

9 TFHERESHFRI

Hhr:
ReAFAEMH (2021412 H 9 H) FEEMHLE8 295,386,800.00
A B AR 25 4 3 00 e A 95,386,800.00
AHR T HASE 4 5 R 4 45 2,500,000.00
P AR A S (| 47 10,000,000.00
AR HAEE S IR 0 3 1y -
ARG A FE A B 87,886,800.00

10 BERFHER

10.1 BE&MHFE AKESHRIL

W HIA TEEE S I A AR SR

102 E¢EEAN. ESTEANENIESITERNIHNERAERF)

1. ARG AL E BN E R NHEENUT
o

2. ARE AR SITE N LTSI H T E RN FZS T

Teo

103 RESFHAN. &M, EEEEWSKIFL
WAL RASEE P SEEFEE WS IRR . RS I &8 BT A G 7 1

¥
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