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HoAth 5 7= 2,342.39 2,342.39
W A 461,271,577.31] 879,630.32 9,565,172.00| 471,716,379.63
71 15

S H ] 4k o 77

INZRPEE=EY 31,444,220.72|  31,444,220.72
INZERSAEE e 4,174.21 4,174.21
INZREESLPNEeL 447,943.83 447,943.83
A B 2% 74,657.28 74,657.28
A} 5 IR 2% 2% 17.04 17.04
A2 F ol 15,002.06 15,002.06
iSRRI

LA 17 57 476,800.83 476,800.83
it 32,462,815.97|  32,462,815.97
) S22 A5 P e 11 461,271,577.31 879,630.32 -22,897,643.97| 439,253,563.66

T R PR A e B KA KT O 6L, 4% 20 RIE 1R A 08 E 1 B
BB H AR T LIS E

7.4.13.4.1.2 FIZ X A U BT

st | BRiisa AR A HAl T 37 A8 R ORI AN

FH R U AR B R AR 5

X B R H 2k G B 1 ELI
g Gz NRMio

e AHAER AERER
2024 412 H 31 H 202344 12 4 31 H
TR R B 25 A3 5,083,077.47 103,883.03
T H)Z L F 25 NS -5,011,933.43 -103,601.92
7.4.13.4.2 AMNC R

HINIC ARSE AL Fi5 <z itk T (9 2 e (B BROR R BIL i e DR AN SR AR Al it % A e 3 Y
PRSE o AT B B I AT B R st AN R ko, DRl T B R AN XU

7.4.13.4.3 H AR XU
oAt A 4 XU A F8 25 4 T R S T EL A SO (B B8R SR B 49 0 IR B i 4 ) SR A
AT ZE CLAME TR I A0 B R R AR s R AL i sl R AU o AR SR 4 BT TSR 38 5 A 1
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] $5 it 4R Bt % R v e B VR & BE 7 5 % 36 42 (LOF) 2024 S iR 25

T BRAT IR RINL T332 53 (RIESS B e £ EL A A A% XU RV B MIE SR AT AR B &
LB TG OLBURF IR IS, A8 ) BERVR T UL TR T 5 AR B K S

AT G AL BNAEM AN B BT AL A AR T, SR« B R SR, i
XM TR OB 0, A G UEZF izis T ol Ml B i B R H S
G s I BAMIEZRE A RE PR AT K€ B AT, SRR A e R 240 Vi ) ) 50 e R
BEAT AR o ARG G P E MGG B O E HIAR A, W8T SR . 5177 T
B SRAGHT e, B a i sE 2, RIS RN AT e A A B H A A
1% RS o

BEAL, AT i a8 B NEE H AL G A FEZR O A St s, Sz 2
Tt 5 B 7 V20 B AT R 2 5, B4R VaR(Value at Risk) i b 45 S i 2 J5 45 T 1 10
FEOTRE RS, B I 3o XU 2 AT BR B AT 2

7.4.13.4.3.1 HAdAR#E X i
Sasr. NEMIG
IR R
2024 £ 12 A 31 H 2023412 A 31 H
S
4 ‘
T H o &%
B "
N R E o e A PR
=
15 Lk
(%)
11 (%)
oA A P — IR E Y | 359,259,492.55 21.31 9,560,703.24 2.18
T oG R s — e R - - - -
T oG — IR | 966,293,134.34 57.31 | 116,286,166.35 26.47
T ot &% — & mi%
7
i SR s — BUER - - - -
HoAh - - - -
1,325,552,626.8
it 78.62 | 125,846,869.59 28.65
9
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] $ 3t AR it % R TG I B VR A BUIE R % 3 42 (LOF) 2024 4 ik

7.4.13.4.3.2 FCADAN#5% RURSE ) R8RS 40 BT
B B3l 257 U 3 R v DLAM ) HA T 37 78 B R R AN AR

Syt

X Bt P A H 34 5= 1 E 1
oM 4 (AL NIRRT
FH R AT A8 B ) AR 5 A AR
2024 £ 12 A 31 H 20234 12 A 31 H
M 7 EL A E I i 5% 21,457,993.92 18,209,208.35
MV 25 L3R R R 2D 5% -21,457,993.92 -18,209,208.35

7414 ARHE

74141 SMTAEARMMETERTE
A ETHRE R FTBIER, B A RME TR S A A B WA E

@ B AR E IR PE : BB — 2R MRS B RT3 R B RN 25—

JEIR: BRE— JE U N ESME O B = B ot BB A T R I NE ;. 5 =2k A

PN R NEPUE -2 PN

74142 FERUARMETERN SR TR

741421 BREREM TR A RHHE

A, NRMIG
N SUUME T2 B TR 1 EN P AR
JZ Ik 2024 4£ 12 A 31 H 2023 4 12 A 31 A
FHEIR 359,259,492.55 45,765,952.10
)RR 966,293,134.34 79,450,572.93
Ry =Y/ ¢ - 630,344.56
&it 1,325,552,626.89 125,846,869.59

7.4.14.2.2 ARMEFTEERIEKERZS)
AT G EE N FUAE T &2 IR EE T 5 AR % S BURAE AT G &2t W 1A (R 3 —

g8

T RITHI AL 5 BESF %5, A IS B ATEIR . AEATTRATAENG I, AHke
AT G ANTERIYIE) b BRI IRLRE AR BB 1 A SR B AN — R IR, FFAR e Ak AE 1
HEP R RN 2 SO B TR AR T 5 B E S S AT 8 R ARZ K, T E A R
BB A FOME N8 5 SRR =R K

7.4.142.3 BZERARMERTRZNER
7.4.1423.1 FEZERA RO EKBRZINEM
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] $5 it 4R Bt % R v e B VR & BE 7 5 % 36 42 (LOF) 2024 S iR 25

2024 %1 F] 1 H#% 2024 % 12 J] 31 H

A3

AH S e e o
HERR B et a
LIPS - 630,344.56 | 630,344.56
> 10 SE - - -
YR A - - -
L ING ) =3¢ - - -
HHEZFE IR - 523,051.73 | 523,051.73
2 BAFIAS B0 R S i - -107,292.83 | -107,292.83
Horrs RN 28 BRI B 5 K - -107,292.83 | -107,292.83
TR A ZE A 2 1)
FIFER A ) ) )
HIR R0 - - -
WRAFFA 158 =2 IR &l
BEP= T N A 40 2 1 AR S
PSR R B)—A U ) ) )
WHE AR B30 a8
AT EE A A]
5 202341 A1 H%E 2023412 A 31 H
; T oM a v e s
FE L W ks
IR0 - 1,606,652.03 | 1,606,652.03
2 10 SE - - -
YA - - -
L NG ey = - 1,669,190.77 | 1,669,190.77
HHE=ZIR - 3,099,479.51 | 3,099,479.51
2 BARIAS B R SR - 453,981.27 | 453,981.27
o v N0 28 RIS B 2k - 453,981.27 | 453,981.27
TR HAh g8 A 2 1)
AR EHUR (FHH) ) - -
HIR R0 - 630,344.56 |  630,344.56
BRI R A I3 = 2 IR &Rl
BEF= T NS B 25 1 AR S TR
AR M A o - 66,344.09 66,344.09
WHEAR B30
7.4.14.2.32 EHEEATREMNERE=E XA RMETERIENRL
A NRMt
| o ANT] W 8t NE
BiH Liﬁ\g 2 *ﬁﬁ@a oy | BEECE | 54%0E
YA PP SER
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BRAE e 22

630,344.56

W B

B SRS

0.1462~0.7371

VPR

7.4.14.3 RV A RHETHE R SR T R B
ARFE G AR E AR S FAR R AR TG AL LA RME T RIS LA,
7.4.14.4 RUAA e EVFE R SR T R RIS U
ARFE SR AN LA Fe AN B T 5 1) G b T EL R DA A A T 8 1) 4 Rl % 7= R 4 i
Fifit, X e T R TR AR R B, B ALK T 5 A sa M E AR

7.4.15 F B T EBM T & HRR T E R R HEI
A B R H A SE G T R B I 1) e A LRI

SREHEWE
8.1 HIREEH=HEBN
LA AR
e S o o B S T 1 L A
(%)
1 B o $5 5% 359,259,492.55 21.17
Horpre 2 359,259,492.55 21.17
2 REWHE
3 Il 5 AL 7 FE % 966,293,134.34 56.93
Hrr: fiizp 966,293,134.34 56.93
B FFUESR
4 BT
5 G RATT AR R
6 SENIR 4 il gt
FHorre SRl () 3K
NI SRl
7 f%T?Z?%k$ug§§iéﬁﬁTé? 371,478,177.77 21.89
a1t
8 A - 1 B8 322,845.42 0.02
9 At 1,697,353,650.08 100.00
e 1. ARG AR HAAR A A 8 I A5 I d <8 oy WL 5 (R s I

2. AIEEAS GBS LS.
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(] 45 Bty 4R Bty 1% R 1 i B VR A TR 5 % % 3 42 (LOF) 2024 AR 4R 5

8.2 i HFHIREATI A RPN ERRAS
8.2.1 MEHIRIEATI T RIFARERRAS

SE A TRt
EEB] (%)

A RIEl NRHE O

Zz\ 1;4‘\ q:&\ @j_[_{ -
B P4 32,982,222.00 1.96

C il 3 186,214,394.55 11.04
WAy #T10 BRAE KA =Rt
VA4 -

E SN ;
F AR AR ;
G ALIEIS Y AT DL, ;
H 18 FE O ;
7ML A AE BRI ST

4 10,137,651.00 0.60

1| shhl 129,925,225.00 7.71
J5 3l _
MBI 25 i 55l .
BHEBFFENEL AR 55 .
IR BN > He it i H _
JE BRSS « AB AN FAth R 55l .
HE _
PAEFR 2 TR .
AL ARE AR R -

Q:—»

AN =] -

w| »| O vl o Z2| Z| r| x

&t 359,259,492.55 21.31

8.2.2 |MEHIRIZITIL RPN BRERERER TS
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] $ 3t AR it % R TG I B VR A BUIE R % 3 42 (LOF) 2024 4 ik

8.3 WIARIE A SO E 5 2B 7= LB N7 B BT IR R A 4
GRS NRMIT

i A4 B
e | REAE i ZE AR Hw (1) N RHE

FHE ELl (%)
1 601398 TRERAT 7,513,700.00 51,994,804.00 3.08
2 601169 e AT 7,193,700.00 44,241,255.00 2.62
3 601328 IEERAT 4,335,800.00 33,689,166.00 2.00
4 601898 Hh R RE YR 2,707,900.00 32,982,222.00 1.96
5 600765 HTE AL 975,740.00 19,973,397.80 1.18
6 600600 T 232,400.00 18,805,808.00 1.12
7 300408 =R 478,900.00 18,442,439.00 1.09
8 000425 & THL 2,325,100.00 18,438,043.00 1.09
9 000333 F R 241,700.00 18,180,674.00 1.08
10 002831 R R 652,000.00 17,669,200.00 1.05
11 300750 TAER AR 63,300.00 16,837,800.00 1.00
12 600389 T By 1,158,155.00 16,735,339.75 0.99
13 600298 ZHLIERE 457,900.00 16,507,295.00 0.98
14 600131 W15 3 536,100.00 10,137,651.00 0.60
15 002475 AL 204,100.00 8,319,116.00 0.49
16 601633 KA 308,700.00 8,128,071.00 0.48
17 603612 RIERE 595,300.00 8,042,503.00 0.48
18 000877 Rl 23,800.00 134,708.00 0.01

8.4 LRI B R A A EKEZ
8.4.1 B L& FE KW ZE SR F=13E 2% BRT 20 4 FI A EZ B 4
SHHEAL. NIRRT

g RIS
5 % SEARRS % ZE 44 R PN PN L B E
1 (%)

1 601398 Tr4RAT 71,697,204.00 16.32
2 601169 b ERAT 70,129,568.00 15.97
3 601328 TIBEAT 50,176,380.10 11.42
4 002831 5 R RF 47,037,211.80 10.71
5 601898 HRE R IR 43,000,193.00 9.79
6 300750 T AR 37,926,385.60 8.63
7 600765 Hh L E AL 37,427,634.60 8.52
8 000333 LHIER] 37,254,122.00 8.48
9 601628 H [ N 36,301,289.00 8.26
10 000100 TCL B} 35,396,961.26 8.06
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11 000425 IR ALK 35,175,782.00 8.01
12 002078 N EE 4 29,608,600.00 6.74
13 002332 Iz 24 26,370,115.00 6.00
14 000039 Hh AR 4] 24,959,006.00 5.68
15 600600 T G 24,223,547.75 5.51
16 600499 Aok ] i 21,828,253.14 4.97
17 000063 3 T 21,149,427.00 4.81
18 600000 THRRAT 20,987,767.00 4.78
19 300274 FH % H 5 20,095,228.00 457
20 600036 FHRERAT 19,040,630.00 4.33
21 300682 A B4R 4] 18,136,774.00 4.13
22 300408 IR 18,117,031.00 4.12
23 000877 Rl Ay 18,082,302.00 412
24 300888 Fafg=yr 18,057,174.60 4.11
25 300207 JRHE A 18,047,861.00 4.11
26 600389 T Ay 18,041,291.85 411
27 002475 DAY A 18,027,259.96 4.10
28 603816 Jo 2% 5K I 18,025,133.00 4.10
29 600422 B2 M 18,013,676.75 4.10
30 002293 BT 17,975,630.10 4.09
31 300979 MR £E 1] 17,782,531.12 4.05
32 002727 — i 17,409,563.00 3.96
33 601966 B ia 17,210,580.00 3.92
34 603558 fHE EEAE 4] 16,990,751.53 3.87
35 002415 T R S AR 16,940,337.49 3.86
36 601766 o E A 16,847,375.00 3.84
37 600298 GHLERE 16,649,203.08 3.79
38 600970 HhbA [ B 14,514,638.00 3.30
39 601939 BWRAT 14,311,530.00 3.26
40 003816 W 14,022,215.00 3.19
41 600900 KILH S 13,243,404.00 3.01
42 600131 EE 12,654,415.00 2.88
43 002674 Yol BHE 12,047,880.00 2.74
44 002463 LA 11,606,860.70 2.64
45 603612 RIE K E 11,422,408.00 2.60
46 603883 ZH 11,054,957.00 2.52
47 688019 ZERF 10,075,275.70 2.29
48 601965 b R A 10,050,991.00 2.29
49 601633 KR 9,717,769.76 2.21
50 601985 o E A% 9,081,769.00 2.07
51 600795 CENCE) 9,056,184.00 2.06
52 605555 (E3=Yirgln 9,053,164.40 2.06
53 002126 B Ay 9,033,440.00 2.06
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54 002841 AR5 Ay 9,016,869.98 2.05
55 002402 GINES 8,995,691.50 2.05
56 000933 KAy 8,891,881.00 2.02

TE: “SEANEHUIECR IR M QA AN AL HR) 5, BB S

P

8.4.2 R H S HUE IR H & F ™13#H 2% BRAT 20 4 KR I 4H
ERERAL: NRHIT

7 BRI 3E 4
55 Ji S ARG JI 52 44 K AT BTS2 H 40 T e L
B (%)
1 000100 TCL Bl 38,726,112.60 8.82
2 601628 PN 36,758,262.00 8.37
3 002831 R R 30,806,478.74 7.01
4 002078 N EE 4 29,819,456.00 6.79
5 601169 e R AT 28,254,806.20 6.43
6 601398 TRHRAT 27,664,891.00 6.30
7 002332 L3 245 24,955,881.72 5.68
8 000039 HhAESE 23,637,320.60 5.38
9 000063 HH MR T 22,693,324.74 5.17
10 600000 THRARAT 22,088,854.20 5.03
11 600499 ESvNilb e 21,819,465.00 4.97
12 300750 TR AL 21,071,218.80 4.80
13 000333 S L i 20,387,187.00 4.64
14 300682 BA BT AR [4] 20,091,121.00 457
15 300274 FH ¢ Ha Y5 19,769,121.40 4.50
16 002293 B 19,544,716.20 4.45
17 600036 i RAT 19,315,375.00 4.40
18 300888 =TT 19,161,795.40 4.36
19 000425 7 THL 18,701,896.00 4.26
20 300979 )L 4] 18,533,183.00 4.22
21 002415 T SR JE AR 17,761,152.00 4.04
22 600422 EZ4E ] 17,339,342.00 3.95
23 300207 JiRHE & 17,303,532.03 3.94
24 600765 R E AL 17,109,058.00 3.90
25 601766 o E A 17,088,410.00 3.89
26 601328 T IAERAT 16,811,030.00 3.83
27 603558 RS A 4] 16,788,182.65 3.82
28 601966 XA 16,767,437.00 3.82
29 603816 Ji0i K K 15,998,632.40 3.64
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30 000877 KA 15,664,330.00 3.57
31 002727 — 0 15,414,409.00 3.51
32 003816 W% 15,355,235.00 3.50
33 601939 WERAT 15,321,258.00 3.49
34 600970 HHb [ B 14,407,823.00 3.28
35 600900 KA H A 13,725,485.00 3.12
36 002402 GRS 13,360,845.92 3.04
37 002674 MR 11,735,567.00 2.67
38 688019 ZERE 11,555,809.88 2.63
39 603883 A 11,410,714.12 2.60
40 002463 LA 10,674,913.00 2.43
41 601965 Hh [ER R 9,986,887.85 2.27
42 601985 i [E A% H 9,737,789.00 2.22
43 002475 SR % 9,348,610.22 2.13
44 002532 Kk 9,346,470.00 2.13
45 600795 i HH, /] 9,083,712.00 2.07
46 300433 W R 8,911,988.00 2.03
47 601688 HEFRUE SR 8,892,035.00 2.02
T SRR AT (RS BN Fe LS HE) R, AFREAH RS
.

8.4.3 TN M ALA B K 32 RE IR B30

AL NRTIT

KNBERHI A (AL 24

1,481,356,009.08

S

E:2)

SO (BEZE) i

1,148,510,553.53

TE: RNBER A <3k
HA, AFBREMRZ W

8.5 BRI MBI At 0 KRB R A S

99 S

H P SRS 22 4 S ST AT < BT A F A7 3fe A B AZ )

SRRAL AR

y I BRI
5 5 Ny IR KL
ELEBI1(%)
1 E Z i 55 52,731,008.29 3.13
2 | RATEEHE - -
3 SR 673,100,012.47 39.92
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Horp: BURME SR 102,510,734.41 6.08
4 | kfiEF
5 | 4k iR B g 30,305,381.92 1.80
6 | TR 61,474,562.20 3.65
7 | Al
8 | [AMkAFH 148,682,169.46 8.82
9 | Hfth
10 | &it 966,293,134.34 57.31

8.6 WIARIE A FOMME 5 ZE ST 7= 8 HLBI K/ HEF BT T4 B3 8 R 1 40

ERUERAL: NIRRT

b RSB
F5 | iy 7 24 FR B (5K) N e E Vi H 4]
(%0)
1 240309 24 3t H 09 800,000 | 80,550,794.52 4.78
AR ARAT 7k &
2 2028023 20 4 ?f%fm* 600,000 | 61,820,235.62 3.67
DAl

3 240011 24 [t B E 5 11 500,000 52,731,008.29 3.13
4 | 092280083 | 22 #4T KL% 01 500,000 52,366,342.47 3.11
5 242400009 | 24 £ 477K S 15 02 500,000 51,901,136.99 3.08

8.7 IR A~ AN E 5 B T =1 LB R/ M HEFF BT B SCRRIESF IR R A

T

8.8 MEHIRIELA AAIHE HE ST #E IR/ NFFRRT LA RS RRE VA

T

8.9 HIRI% A SOWME 5 EE T 7= 3 H ] K /N B 8T T4 BUIE 3% B 40

T

8.10 A& B AR HI B IR BUR
NEGFHSEIBCHE H A, AR EHNASR T, UWERRENER, &

FEIE IR T o A HE A e 3]

18 A
AN
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R A G BRI . ARG IIN, AR ARG & B E I BB BERA
5 H AR
8.11 R AR A H SR B B H U 532 7 1 5t i A
8.11.1 A B B SR 8L BUR

N BAEFIGF R R GV, A SR MRS & A 5L, A OR{E Y H
(K, &R HE GO LT, SEm BBt S s EReR .. AR GURTT BB, A ek E i
ot BG5S A B i B Al SRR R &R, R GBI EG IS4,
Hix, FREEFUN S EAMRENEROL, DUER X E B H .
8.11.2 A< 3 fi 391 B 5L Bt VP AT

o

8.12 HEAAMEME

8.12.1 AJEEH B AT T RUE S I RAT 1Mk, o B AR AT B 0 A BR 2 w1 A5 41 5 G 1
i — 4 N A2 I [ R 4 B BRI AL 5 FE P AR AT B 00 PR A R E AR S b BT —4F
N B2 3 [ 5K Bl B B R AR 5 o ARFE St B IRAIE S R LR SRR A A AR SRR
LA BB R FEEFHEAWR, FREFERT DR AT sR e, FRA
SR A PR BRI SRR R AR E , SRR R A R B Bl AR A SR MR
AN PR AR . b RS, EEFEARRAARZE SR EWHLIUEHR
AT ERAFAEAR I MBI R A, sER S ] H AT — 2 B A TPl 5t AT
Uz

8.12.2 AKE G ANAFAE P VL IR I 144 IS8 Hh i 4 A R WU A 1) 46 32 R AR AR 0

8.12.3 SR HoAth & T B8 7= 1 B

B NRMIT
75 e\ S
1 7 ORAE < 321,900.51
2 | OB EK
3 | RIUUBF
4 | RICRLE
5 | RUSCHRIEER 944.91

#
o
©
=
pres
\‘
o
=
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6 | HAhRioK

7| RS

8 HoAh
9 &t 322,845.42

8.12.4 JRFFA AL T 54 BT R T £ et 2 B 40

o

8.12.5 SR Al 144 LR A7 FE U SZ IR 15 L i 4 B

o

8.12.6 BHA ARG MER H Al SCF AR FR >
S L' TN 0 NP5 P 0 L B e 1l T X b

9 EEHBRENER

9.1 HRESHBHANBEFEANGH

AL A

‘ BB N5
| B — —
N FrHAH IRAE e e NN T H
R o 13 44
™) N A A
L FARH | R |
At 5
I 5 i 4 i 1,032,232. | 1,420,370,75 28,883,437.9
1,404 98.01% 1.99%
BE (LOF) A 33 0.91 9
] 5% Fif 1R Fif 1% 1,008,777. | 19,162,802.8
19 99.98% 3,971.98 | 0.02%
B4 (LOF) C 62 6
&1t 1,031,919. | 1,439,533,55 28,887,409.9
1,423 98.03% 1.97%
16 3.77 7

e PLERFA MNME B i ERESR S04 5 AT IR T A w3t
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V] 5 i A s % RV G L VR A T SR R i 4 (LOF) 2024 4R R
0.2 iR EWHEEMTREFEEA
E # i E %R & (LOF) A
7 FrH NAFR FHOEH (40 G BT R AL
¢l
1 | MEE 2,533,123.00 20.52%
2 | kK 510,100.00 4.13%
3 | UK 500,019.00 4.05%
4 | X|[EDH: 500,019.00 4.05%
5 | Al 279,006.00 2.26%
6 |VLEFE 200,013.00 1.62%
7 | R 200,007.00 1.62%
8 | BhEP 197,007.00 1.60%
9 |HEL 156,008.00 1.26%
10 | BRERIT 151,700.00 1.23%
E: PLEFEFE NG Bl EIER S IC 4 55 A R 5T 7 43t .
03 IAEEETHEANMLANRFTEAESKIBMN
N FFEMHRE | SRS mEIL
I H 1 B )
€li) i
E &R AR S (LOF) A 136,646.58 0.01%
SEENTE M
E & HmARFR Ve & (LOF) C 759.30 0.00%
NP NER W N 5
&1t 137,405.88 0.01%

9.4 HIARESEEANRANA RFE AT HAZE S HHE X EFJ‘%YR

Wi H 1 2 ) A ES MR B EXE T
R Fr R R
RAREAEE AR, | T R 0
B A e —
iR B IR S
SN AGF R | O 0
He
it 0
I 5 B B T B VR
(LOF) A 10~50
RIS LHFR [ $Hh AR Fii B VR A 0
AFF I 4 (LOF) C
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