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ITAER (BFE PSR 8 AR R S HARERAT AR 300  TRemmiiy TR BUIE. eI LA &
H [ IE S 2 VPSR 3 BT A A Gk T B AR T IR S BT B ) 5% BEAh, AREERIEESE
B NEE H X AR S FTREE FEZR A st i 4% 8 B2 FH 2 e &7 1200 28 el AT UG B
i, G VaR (Value at Risk) Fa bR 5K A I 5 THTIG P8 LR AR XU, S ) Rl 4 b tof JXURG:
HEAT BR R AN )
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6.4.9.4.3.1 HAWM R XMk O
mA: N Mot
A 202346 H 30 H FEREFR 2022412 531 H
TiH HEE R HEE R
AS AS
AROE | pmwmcon] AR smsicn
25 B A ER IR e
ijﬁﬁmﬁﬁ# 3,686,617,577.56 92.79 | 4,294,708,013.85 90.56
i,
oM G Rl -
ok )
3 5 P e i - ]
HE R
AFE B _
Lt
HoAh - - - -
it 3,686,617,577.56 92.79 | 4,294,708,013.85 90.56
6.4.9.4.3.2 AR XS FIEURME T
Rt | BRYIR 300 4850 LAY HAD T 3728 & R e A AR
Xt g P A R H 34 B A s &8 (R
fir: NI
Y (O TR B 1 AR 7
i R RINZE3] AWIARC 2023 4 6 A | FAERERC 2022 4 12
7 30 1 ) A31H)
LR 300 BT 5% 168,465,251.24 212,661,174.48
2.7 300 FI% 5% -168,465,251.24 212,661,174.48

6.4.10 A LHHE
6.4.10.1 &R TEARMETIERTTIE
A FOMETTESE R TERE K, B A R E T ERAT 5 B A HE s RN ETE
PRI BRARJZ IR RE -
F—E R MRS BN GEE R TI ERE R PR
BRI R R RN A SN IS B 5T B R B A T WS A N E
BRI AHICTE P B 5 B AN AT A\

6.4.10.2 FEMUARMET BN SR TR
6.4.10.2.1 ZEXERM T EKA M E

Bfr: NRMIG

ARMETHELSRTRIIEK AHAK 20236 A 30 H
F—RER 3,684,698,014.65
R 204,743,821.51
EEER 1,309,179.77
it 3,890,751,015.93
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6.4.10.2.2 A RMHEFTR B IR IE K E K235

AN 4 DL B R IR 2 8] e e ) SR 0 A A H OB SR I B B RN A

XS TAESFAE 5 i LTI BCEE A 27, 3 B R I R . 52 5 AN R (B0 4k ik A5 et
WA AR « BUR TARRITRATEH I, AREAS TR H 2525 R iR H IE
52 5 AN B S 161 2 PR B U T A RSB SR AN B IR > e B SN — R UG JFAR SR A 1 B
SR FH AN T I A ABDRS T2 SO B RO SE AR L, T 8 A DR P S AN T3 ) 2 P (B8 e 5 —

Sfe —

JERIEREF =R IR

6.4.10.3 FEFERIUA RIMETHER S TRRHY
T 2023 4 06 A 30 H, AIEEARFFATIFFELKI BLA RN ETH B &R 5™

6.4.10.4 ALAA R ETHFER SR T E AU A
AL FUA B TH B 1 4 il % 7= A A7 A5t 3 A 45 ISR I AT e Ath 4 b A 57, FLIK A S

N FCAMEARZEIR

§7 WEHEMSE

7.1 AREBEHTAGHEN

SEEA: NRMoT

e TiH S8 GB shos L
(%)
1| B 3,686,617,577.56 91.67
Hep: B 3,686,617,577.56 91.67
2 | EEeH® - -
30| [ U AR R R 204,133,438.37 5.08
Hr: figF 204,133,438.37 5.08
B CRFUE SR
4 | EREBE
SR AT R - -
SENIR A G Rl 77 -13,094.87 0.00
o SEr IR 1 S8 NGRS 4l
0k
7| WATERMGE AN AT 56,719,277.52 1.41
Hoph g 74,029,256.92 1.84
9 | &1t 4,021,486,455.50 100.00

7.2 MEBRIBATW A ROBERRAE

7.2.1 WEWIRBEATU A REIEABRERRAS
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SEEAL: ARt

R FlL 5] AR GB) 5§$%:?ﬁﬁﬂj
A R RS AR - R
B KAl - -
C Hilig 2,974,316,883.33 74.86
D 7. 37 R ROKAE =R RO 119,954,675.57 3.02
E A 43,058,370.24 1.08
F e EE 69,029.20 0.00
G T CAEFEEOL 36,072,000.00 0.91
H T Ol - -
I 5 ARG BRI 89,628,657.60 2.26
J ol 366,681,287.08 9.23
K s i =l - -
L FEL BRI 45 AR 25k - -
M Bl FEANE AR S5 14,394.48 0.00
N I BT 2 i i B 56,798,497.20 1.43
0 Jo B R SS  A6 FE R A R 25l - -
P HE - -
Q PAERRES TAE 23,782.86 0.00
R Ak R E AR R - -
S ZiE - -
it 3,686,617,577.56 92.79

7.2.2 MEFREATI D RPBRIEBE R ERRAS
AFE AR IR AR R A B O BB EER -

7.3 JARIEA SOYME b B S B E EL B R/ R I TR B R B B 4

Fe | RERE | REAK | NE (B | ARHE Go | Doun)
BBl (%)
1 | 600519 DiYMESE 70,070 |  118,488,370.00 2.98
2 | 600060 HEMB 4,500,028 | 111,375,693.00 2.80
3 1601166 MAVARLT 7,000,066 |  109,551,032.90 2.76
4 | 600660 AR 3 35 3,000,050 | 107,551,792.50 2.71
5 | 002531 R A BE 6,900,000 |  105,087,000.00 2.64
6 | 600176 HEEA 7,000,004 99,120,056.64 2.49
7 | 601966 “eyieha 4,300,095 95,548,110.90 2.40
8 | 000333 FHIEEH] 1,600,000 94,272,000.00 2.37
9 1002179 2P 2,000,025 90,701,133.75 2.28
10 | 600690 IR K 3,800,091 89,226,136.68 2.25
11 | 000001 P RAT 7,800,006 87,594,067.38 2.20
12 | 600346 (EWAEEYEQ 5,600,066 80,248,945.78 2.02
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13 | 600030 S IES: 4,000,060 79,121,186.80 1.99
14 | 600309 JiEA 850,013 74,665,141.92 1.88
15 | 601877 IEZR LA} 2,600,001 71,890,027.65 1.81
16 | 603899 RICIAR 1,500,066 66,962,946.24 1.69
17 | 600487 T 4,500,000 65,970,000.00 1.66
18 | 000858 FRRIR 400,000 65,428,000.00 1.65
19 | 300750 TR AR 280,080 64,079,503.20 1.61
20 | 600522 Hh R RH 4,000,000 63,640,000.00 1.60
21 | 600886 45 H Ty 5,000,014 63,250,177.10 1.59
22 | 688008 TR 1,100,000 63,162,000.00 1.59
23 | 002459 R R 1,500,057 62,552,376.90 1.57
24 | 603866 M= i 6,000,018 60,720,182.16 1.53
25 | 600745 P57 1,200,004 58,680,195.60 1.48
26 | 300308 H s B 390,047 57,512,430.15 1.45
27 | 000708 R LR 3,600,020 57,024,316.80 1.44
28 | 603195 AN 592,115 56,878,566.90 1.43
29 | 600323 EIEIA SR 3,000,040 56,790,757.20 1.43
30 | 600887 azalliiahis 2,000,000 56,640,000.00 1.43
31 | 603279 FORSER 1,800,053 56,449,662.08 1.42
32 | 002142 TWERAT 2,200,000 55,660,000.00 1.40
33 | 688232 B AT 1,000,084 53,814,520.04 1.35
34 | 603986 JK 5 il 500,010 53,126,062.50 1.34
35 | 002466 RFH 750,020 52,433,898.20 1.32
36 | 600872 HHAE T 1,400,027 51,506,993.33 1.30
37 | 600862 AR 2,000,039 50,620,987.09 1.27
38 | 600585 THIZIK Y 2,100,000 49,854,000.00 1.25
39 | 002415 AR 1,500,000 49,665,000.00 1.25
40 | 600993 N4 1,700,000 47,277,000.00 1.19
41 | 002438 TLI A48 4,000,000 45,920,000.00 1.16
42 | 601668 Hh [ @ 4 7,500,040 43,050,229.60 1.08
43 | 603067 IRAES Ay 3,500,000 42,525,000.00 1.07
44 | 300888 Fadg =T 1,000,039 41,671,625.13 1.05
45 | 600298 G ER] 1,000,000 36,210,000.00 0.91
46 | 002352 Ji =45 i 800,000 36,072,000.00 0.91
47 | 002439 AR 1,200,000 35,712,000.00 0.90
48 | 605305 HRECA 1,000,073 34,862,544.78 0.88
49 | 300054 SO Ay 1,300,060 32,150,483.80 0.81
50 | 601058 FeReha 2,800,000 31,892,000.00 0.80
51 | 000100 TCL Bt 8,000,096 31,520,378.24 0.79
52 | 002080 AR 1,500,001 30,780,020.52 0.77
53 | 002318 AL 1,699,987 28,950,778.61 0.73
54 | 000733 PRAEFH 300,000 28,755,000.00 0.72
55 | 600803 B B A 1,499,950 28.,469,051.00 0.72
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56 | 601985 o E % 4,000,000 28,200,000.00 0.71
57 | 603707 e A B A7y 2,000,090 27,001,215.00 0.68
58 | 603179 BRIy 600,036 26,335,580.04 0.66
59 | 688087 BERHE A 1,000,018 23,810,428.58 0.60
60 | 300470 HhE 500,091 23,114,206.02 0.58
61 | 603681 TR HT A 1,600,032 22,848,456.96 0.58
62 | 000776 I RUESR 1,500,000 22,065,000.00 0.56
63 | 002311 R 400,125 18,741,855.00 0.47
64 | 600521 1251 1,000,026 18,410,478.66 0.46
65 | 002532 PNIIEEN4 3,000,000 17,970,000.00 0.45
66 | 002138 Jii & v, 1 700,000 16,737,000.00 0.42
67 | 002372 5 BB 800,000 16,432,000.00 0.41
68 | 300481 T P 2 700,000 14,392,000.00 0.36
69 | 002839 Tk FHEAT 3,000,000 12,690,000.00 0.32
70 | 002643 T Ay 700,068 12,188,183.88 0.31
71 | 688443 MG 30,329 933,162.53 0.02
72 1301486 RS 4,820 277,921.20 0.01
73 | 688623 Mok 1,776 162,256.88 0.00
74 | 688249 LEREE 51 7,405 133,734.30 0.00
75 | 688472 B e By 6,261 106,687.44 0.00
76 | 301488 SR 2,618 104,144.04 0.00
77 | 301232 CIRRHL 1,643 99,339.12 0.00
78 | 301358 A RE 2,023 86,766.47 0.00
79 | 301202 B B 1y 3,060 79,009.20 0.00
80 | 688603 RAFH 1,391 76,505.00 0.00
81 | 301260 Al 3,121 73,749.23 0.00
82 | 301261 H TR % 1,973 72,803.70 0.00
83 | 688361 R 831 53,740.77 0.00
84 | 688531 HECRH 346 47,045.62 0.00
85 | 688146 RS 1,011 38,549.43 0.00
86 | 001286 % 75 e U5 3,767 35,447.47 0.00
87 | 601061 FEER 4,016 30,441.28 0.00
88 | 001287 BRREERES 1,386 29,133.72 0.00
89 | 688576 Pa LR 240 28,898.40 0.00
90 | 688352 fiit HR R 2,361 28,497.27 0.00
91 | 688507 RIRFHL 222 27,108.42 0.00
92 | 688582 S BER 648 26,360.64 0.00
93 | 301293 — R 333 23,782.86 0.00
94 | 688570 RIREI 884 22,391.72 0.00
95 | 688543 ERFZE T 410 21,750.50 0.00
96 | 301322 SRR 392 20,870.08 0.00
97 | 688458 R 221 20,057.96 0.00
98 | 301317 Sy 694 18,161.98 0.00
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99 | 688478 LPAN 402 17,032.74 0.00
100 | 688562 R R B 726 16,197.06 0.00
101 | 301439 NN EWA 949 16,038.10 0.00
102 | 688334 VG = B 888 14,394.48 0.00
103 | 688512 Y 721 13,814.36 0.00
104 | 301382 e hF 408 13,398.72 0.00
105 | 301320 SILR R 642 13,238.04 0.00
106 | 688433 HEHE Rt 418 13,167.00 0.00
107 | 688629 HERHY 708 13,161.72 0.00
108 | 688620 T 1,016 12,537.44 0.00
109 | 301345 L 266 12,406.24 0.00
110 | 301315 a5 226 11,553.12 0.00
111 | 688631 FHE S 336 10,036.32 0.00
112 | 688479 KRS 332 9,790.68 0.00
113 | 601065 LE A 802 9,495.68 0.00
114 | 301376 BB 420 9,454.20 0.00
115 | 301355 A ERHE 563 9,430.25 0.00
116 | 301357 5| RS2 190 9,194.10 0.00
117 | 301323 AR 228 8,974.08 0.00
118 | 688429 i Bl e i 346 8,833.38 0.00
119 | 301373 R 277 8,822.45 0.00
120 | 688535 e R 161 8,248.03 0.00
121 | 601133 R A7 664 8,140.64 0.00
122 | 301157 IR, 150 7,939.50 0.00
123 | 301295 FMRHL 215 7,755.05 0.00
124 | 301203 ESB SN IS 225 7,740.00 0.00
125 | 301337 WA T 232 7,045.84 0.00
126 | 301428 LR =B 229 7,007.40 0.00
127 | 603125 iR 160 3,924.80 0.00
128 | 001328 FREC 145 3,696.05 0.00
129 | 001360 A HE 177 2,631.99 0.00
130 | 001324 KHRHE 114 2,234.40 0.00
131 | 001367 HERR 2 55 2,171.40 0.00
132 | 603172 JF WAy 122 1,967.86 0.00

7.4 HEMABRERRASHERZES)
7.4.1 RIFSEAGHUE H I3 S B 1$FE 2%BHET 20 24 B9 BE B 4
AR NRMoT

LIRS E T
=i} B R
Fg | RERE B EZFR B RITFEANEH BB (%)
1 300750 TAERAT 61,841,762.60 1.30
2 300888 fafRyT 50,902,912.64 1.07
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3 605305 HHbREL S 40,100,079.35 0.85
4 | 688008 TSR 38,645,124.90 0.81
5 000333 % M EEH 38,112,002.60 0.80
6 | 000975 W4 37,265,359.47 0.79
7 002466 RIFFE 29,165,592.24 0.61
8 601668 Hh [ 3 3 28,550,499.40 0.60
9 | 601985 % 28,069,218.00 0.59
10 | 600031 =—H®HT 27,648,554.79 0.58
11 | 688087 BERHEA 27,393,890.51 0.58
12 | 002438 TLIM 8 25,043,285.00 0.53
13| 002532 Kl 25,019,750.00 0.53
14 | 600862 s R 24,977,173.20 0.53
15 | 600323 TR 24,041,012.39 0.51
16 | 002080 rhRF R 23,967,093.06 0.51
17 | 600111 Bl i 20,294,172.00 0.43
18 | 300481 THEBH 2k 20,075,181.00 0.42
19 | 601058 FieHeha 17,853,122.70 0.38
20 | 600521 TN 17,805,933.33 0.38

A ENEHE R BRI RN BT, B
N HHE AL G (RS A e AL R ) 3181, A BRI S B -

TR, BB AT RIS IBESE, K

7.4.2 RitEH SR H VIS T HFE 2% BT 20 2 KRR A
el AR

\ SR GEIIE S
Fs =R IR BFR AR R HEH BEHB (%)

1 688599 RENRE 77,210,390.75 1.63
2 600741 HBIGRE 74,265,651.31 1.57
3 000423 RGN 54,684,467.10 1.15
4 | 300014 ¢4 41 fe 54,105,007.45 1.14
5 1000725 WRTT A 47,851,497.00 1.01
6 | 000776 ] RAES 44,751,915.50 0.94
7 1300122 BHRAEY 40,357,447.45 0.85
8 000975 WA 4 39,392,374.64 0.83
9 | 300623 TERERI 38,246,595.77 0.81
10 | 002025 R HL 3% 38,211,242.34 0.81
11 | 603259 2 A 35,838,257.74 0.76
12 | 300725 Ak 34,857,088.32 0.73
13 | 603806 LIS 33,569,909.57 0.71
14 | 002948 AT 32,814,227.00 0.69
15 | 300308 Hh s B 32,375,488.36 0.68
16 | 000906 W R 32,362,564.13 0.68
17 | 002049 N ER 32,212,554.60 0.68
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18 | 002126 R B0y 30,344,958.87 0.64
19 | 603209 P A 30,071,868.00 0.63
20 | 000100 TCL #H% 28,763,808.20 0.61

e SEMESE RN B RSEN . B B RAT IR S AT BRI B
F2 AL A e (A AN TR AR HE) 151, AHIEMRAZ S

7.4.3 LB K RRAS SR S B BRI B

A NRM
SEANIREERA (32D B 1,157,616,934.41
SEH AR EEIRON (A B 1,678,538,241.70

T SENBEREA . S BRI S RS e RS B e LIRSS B ) 3151, A%
JEMRAZ 5 3 -

7.5 WKL MF RN GFRRAE

SEEA: NRMox

e Bz m

AReHrE Go)

HEESTIPERE (%)

H XK i

2 | FATESE

(%)

el

204,133,438.37

Horp: B SRR

204,133,438.37

b i

Alb A IR B 5

I

AR (] SZ D

[V A E.

O [0 || |Wn|D

HoAt

10 | &1t

204,133,438.37

7.6 IR SRYME G & B E EL B R/ R R BT T4 2 53 B A

AL AR

e | mERE | BERAR | HE GO | Ak Go | TR0 B
Hl (%)

1 220211 22 EIF 11 500,000 50,800,643.84 1.28

2 180211 18 EIT 11 300,000 31,061,021.92 0.78

3 210322 21 3t 22 300,000 30,631,512.33 0.77

4 220306 22 #tH 06 300,000 30,457,939.73 0.77

5 220411 22 Rk 11 300,000 30,391,142.47 0.76

7.7 JAREE N SR o e 37 1 B /N HE P B BT 3R SCRFIE SR 80 B
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AT AR IR ARFFAT B SRR SR -

7.8 MEHIREA oHHE S E ST #ELFI R NEFRET LA R R R E N
il

ARG ARG IRRFFA SR

7.9 JREA SRYME G E S B E HL B R/NER P I BT T 48 BUIESEHE B 40
AT AR IR AR TGP

7.10 FEEHH AR HIBREBOR

AT SAEBEAT R A BT BT, R ARYE XS BRI, IS RME N EZH I, SRR
BNVELF . A8 G TR ERAIAT A2, B IS T AU B T s AT A I 7, 45 G IR A 3%
(0 5E PR SR LS B A AR KT, SELRL B BEAT LG, I 2 Sk mas Sk 2 U DR A 45 SR s
BATE W ORERRAT . BB BN TS5 BRI B IR 1« sk S KU PR AL, 2
AR BN o R GV ARG X R R L RS P RS, An KA R e [ 455 R < R
A ALA R, BLE B PAR BB AL A (AR RS K H Y

7.11 |EYWRFEETR T K E AR 5 B0 i

7.11.1 AR E AR FEBOR
T

7.11.2 AHIE AR BT PR
To

7.12 BRHASWERE

7.12.1 FHARRESRE R+ Z SR RAT EEAR RS W E R
FKAE, BERGHRT HT—FARBATER. £TNREE. WL, BN
FESRUEZSR M4 B8 DL sRAE it A

AT TEHORT T A UETR I R AT AR, DO ERAT A IR wIAER 5 gt AT — 4R A
W B EARAT ORI B E R S . T EANREAT AT . B ERIETR RAT EARSE, A
BTN RT+ R AETR I RAT EARAIIRAT WS B TS SR, AR IR G ) H AT —4F
W2 B ATFEDT. AT TEIE .

Xt EIRAESF IR0 R SRR MU, AN ARt RO TESR MR B8 R SRR PP 75 5 A i1
RN 23 7] 1 BE R K
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7122 FHEERBHEHERERGELEESFME N EEREE R,
B RLXH AR SR TR B B D SRR PPt 4 B

I AR A A4 ISR R B < 5 TR E PR 45 RS 2 5 AR i e TN M1 B2 AT
TR b BRI SR A N EE PSRN

7.12.3 BHR AR TUHE = H R

A ARt
s LR &8 (o)

1 A7 H R IE 481,819.89
2| MBOERK 13,766,151.44
30| KR
4 | RICRLE R
5 | RO IR 59,781,285.59
6 | HABRIEK
7| FRER A
8 | Hfih -
9 &t 74,029,256.92

7.12.4 HIRFEH AT 5 B0 BT e fi 5 A 40
R B G AR5 W AR AT b T R 1) P i e (5 %

7.12.5 BIARRT+4 B R AR RUIE 2 R B L v
AN FE AR IR BB AT+ 44 B AP ANAF AR i 2 PR DL o

§8 HERFRENER

8.1 HIAREEMHHFE A HRFEANGH

AL

FEANGEW
e FAEANPE | PHIFER PR T WS’y =2
Oad) EHEME A =4 B =4
wapm | DEOBE | g | SRS
il il
A A 1
%77% 923,146,649 817,762,370
KRG E 499,474 3,485.48 53.03% 46.97%
Ba A 72 71
R itpr
Fﬁﬁ% 184,157,188 135,068,439
KRIERE 103,713 3,077.97 57.69% 42.31%
o C .84 02
e 1,107,303,8 952,830,809
&1t 603,187 3,415.42 53.75% 46.25%
38.56 73

Ed
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T WU BEE /D NRBE A S S BB &b, Mg gkae, el st
K BB A, 3G IR BER AN R A O B & B (BIIR S
WAUSHD R I U & TR B & O BB AR R A 3Gt

8.2 MIREZEESEHAKMNILN REEHAESKIEIRL

I H e FEMBESE () | &34 B A
- T
zg;gff%i HHCR IR 5,365,635.85 0.3082%
b=
HEENFITA ML - -
ii;ﬁiﬁﬁ M TRER KRR 207,431.84 0.0650%
PANSH 2 EYE% C B . . (]
fann 5,573,067.69 0.2705%

e Ik E KAV A S S AL E &, R R gk, By
FERAA B ZON AL a8 BB BER A T IS 70 22k e A & 1 H A CRITYIAR 2

EHHEED

8.3 MIAREESEEANMNLA RFAEAFBAESHBEBXAFL

FEE NP ERHEX
i TS
Ui H 1 AR ) TS
BRI K RIGI B R A 10-50
ANFEPERAG, HE | A
R RN TTANFEE | I ENEK RIS ERS 0-10
AT I 4 C
fann 10~50
MK R ER A 0-10
A
HEH SR A ;
ARG RGBT M AR A
RFEE o 0
fann 0~10
§ 9 R EEHFED)
LT Ay
R BAEEMKR | EAEEMK
ERBES A

RiEMERE C

REEEGFEKH Q16 4 8 A 17 H)R& 44 s41 1,302,378,380.08

A H A5 HH A AT 3 4 4 A0 A 1,896,316,236.75 | 538,435,223.31

A F A5 3 4 e FR 4y 809,143,034.52 | 349,352,792.75

Pol: A 3 3 4 R B [m] 3 964,550,250.84 | 568,562,388.20

A it ST 18] 35 <% o3 AR Bl 4 A A Ak A" 3D -
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P 7 R RO G B R S R TR PR DR A < 2023 4R IR

EStL L ES Ty | 1,740,909,020.43 | 319,225,627.86

§ 10 EXFHE R

10. 1 EE&HFRFEARSHRY
AR AR AT RGO B A KRS .

10.2 EH&EEEAN. ESREANENIESTTERTHERAERS)

AN, ARENREEE AR KA ERKNFELD),
RGN, W RAREITE AN L MRS T ERAFES.

10.3 BRESEEAN. E2&M™. ZeHEWVSHFR

AIEWIN, W RESEENEE SRR
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