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MBS R IIBURIE S 5, BLE s B H A —E DL I BUR 03 MK T2 & 571 3E 1 5%,
Al AMFmEE & e, FHRIEE. NICRIRE. 1Ak, ARG KR EE B H AL
S PTRFAT RS A A% St %, % 3138 ] 22 o B vA X Sk it AT XU 2 8, 45 VaR(Value at Risk)
R S5 AT A i < T W PRV PR A A% RS, B I P St o R AT R B A A

7.4.13.4.3.1 FHARMREXES O
Siasr. NRMT

AHIAK AR
2024 412 H 31 H 2023 412 H 31 H
TiH 2 B i 2 B
K ICHE FEIFELL NIE FEF{ELL
1 (%) 71 (%)




ERR St IR & RUE SR 4 3k & 2024 EAF AR

T o a s — REE % 966,214,213.14 89.52 | 929,744,483.20 74.45

ait 966,214,213.14 89.52 | 929,744,483.20 74.45

7.4.13.4.3.2 FHAbM#E XS FRIEURAE BT

fBLis Bl g b S HE (B 7.4.0) LAMG A T 3728 B AR A A
X PR G AR e H 3 4 P VR E
G a (fr. NRMATT)

HH AU AR & r) AR ) PN AR
I 2024 4£ 12 A 31 H 2023412 A 31 H
Al 4 EE e e o (9
;jkl)ii i; " i (i % 4,418 1% 3,426
U L s A (IO
2.0 gt bl B 3 o (B v 2 4418 24 3,426

7.4.1) T F% 5%

7.4.14 ARME
7.4.14.1 &R T EARHETERTE
AN FMET G RATURZER, XA OOME TR AR = A 5B S SR N E TR i B R

JERIRIE -

R MRS B TEER TT3 ERZ B AN .
BRI BRER — R U B M OG5 7 B0 5l LR BT AT L R R A\ fEL
BRI MRB B AN A] I A E

74142 HEKUARMETERNESB TR
741421 ZFREXEMTEKA RME

Bfr: NRMG
AR AEER
N RME TR R ATE FE IR
2024 412 A 31 H 2023412 A 31 H
FH—EIR 966,109,573.79 929,670,404.00
B ER
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HEIRR

104,639.35

74,079.20

fit

966,214,213.14

929,744,483.20

7.4.14.2.2 ARYEFTEEREIFE KT
AHE 4 LR Z IR I B IR A H ORI 2 IR T 4 i

XTSRS 5 fir LT SR A5, A5 B E RS R 52 5 AN ER (BB R AR I (32 5 A
WER) BUR TARAIFRATERG O, A A S THEM O 2585 IR IEER H IR 52 5 ANHER 18] &
PR ALK AH SR SR AN B2 (R 2 SEMME BN ER — SR U FF AR A 1 B o SR P PR AN W] i A BT
T RUHERFERRERE, B8 RBEEA G A SO BN R 2 R YO 2 =R K

7.4.14.2.3 BZREIRA M ERT KT ER
7414231 FE=ZRERARMERFTETEENL

B ARt
i H A
202441 H 1 HE 2024 4£ 12 A 31 H
A 5y 1 4 Rl 7 A1t
fi s 4% Bt Jie SR AR BT

EEEIPS 74,079.20 74,079.20
S S

YIS - -

HNEZREIX 213,887.86 213,887.86

HHEZREX 280,748.04 280,748.04

TR 1S Bl 2k S 97,420.33 97,420.33

o Th A RIS B R 97,420.33 97,420.33
TR A 25 A IS 25 1Y)

FIFEER R (A

IR RH0 104,639.35 104,639.35
HIARA R 1028 = 2 IR &

BT NI 5 10 AR SR 45 5K 65,179.92 65,179.92
72K A2 B)—— A (B AL 340 26

i H A T A 1]
202341 H 1 HE 2023412 A 31 H
X 5y 1 4 Rl gt 7= A1t

LIRS 19,495,615.00 19,495,615.00
4 S S

YIS - -

LN Sl =/ 2,070,831.10 2,070,831.10

HHEZRERX 19,634,504.99 19,634,504.99
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SRS B R

-1,857,861.91

-1,857,861.91

Horpe TR 2 A Bk

-1,857,861.91

-1,857,861.91

TEAFARZR U 1)
ARESHUR GEAD

AR AR

74,079.20

74,079.20

WIARATFEA 128 =R IR g
BT AN AR B AR SR AT B
PUR AR B ——A SR A sh i i

27,604.02

27,604.02

T ARG B = RIS 52 5 P < B 7 241 BRSO3 45 RO IR 28 2 PR IR 30

TSR R MG B 2R 2 T AFER TP e A sh it . BB S5 H .

7.4.14.2.32 HHEBBEATMEMANENE=ZEZRARNETERENR

AL AR
NGB =2 PNEN
AMRA | R,
iH JEHEOMBCFY) | 54 fuihE
RME (EESN B
18 Z IRl &
WEHAE 5
Fr i PN | 1% A7 R B S R AR TR
MTEFREE | 104,639.35 | EEUHARL | BN BN TSI | 34.23%-59.65% Uil ES
PN AR R F
TR
AN g N H
FAEER | CRARIME
i H JEHEDNBCTFY | 528 el
AN FUAE (EES%N B/
18 Z [l &
WEHAE 5
fr EiE SIS | 1 A2 PR B A R AR TR
I TE RS 74,079.20 | EEUHARL | B AN BN TOHAE LS | 51.41%-153.38% Uil ES
HH N A Y B
TR

7.4.14.3 JERFEERIUA RIHMETFER &R TR K35
T 2024 512 H 31 H, KBRS R FFH IR LA o ETHER &R e = (2023 £ 12 H 31 H:

).

7.4.14.4 AUA RMETER SR T AU
ANRLZS Fo M A8 T ) 4 Rl 8 7 A0 A 5% 32 B 358 SO RN oA G mi f £, HLIKTRIAAE 5 A fo

HAZER D
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AR SIS IR TR IR B

4 2024 FAEE G

7.4.15 HBITHEBMMT S THRR T Z U8 B AR
U B TR H AR T 7 B D A At FE BT

8 HRE
8.1 IRELSHEHEHNR
GHRAL: AR
Fr's i H G S BTG (%)
1 IERE & 966,214,213.14 86.60
Horp B2 966,214,213.14 86.60
2 R R
3 [ 5 WA 2 #52 %
Horbe fiidF
B SCRHIES:
4 piRcI L Ay
5 SR ATA SR
6 SN IR Gl o e
Forfr K 2RI SN IR
Rl
7 ?E R e 148,735,592.04 13.33
148
8 Hofh &I 767,669.06 0.07
9 &it 1,115,717,474.24 100.00

VE: RIS AR B E T BE A Z AL 5% s I A et B8 AN IR T 78,108,232.86 e, 15 #f
RIFAE LB N 7.24%.

8.2 BIKRBITU A RMBERRAS

8.2.1 R WIARILAT W o SR B N B R I i 4L 15

ERERAL: AIRTIT

o I 4 PR
4G el AN E
LB (%)
A SN A O 4
B P4

75 |



JEE MR R Bk I A AIE SR 3 P F 4 2024 SFEAEE R AE
C il i b 763,387,047.13 70.73
D B . R Sk AP AR RO
E 5|4
F AN 16,860,651.00 1.56
G A iEIEH A AHREOL. 9,176,756.85 0.85
H fE1E ROl
J SRl 32,221,848.10 2.99
K a3 a4
L LG RRE 25 55l 5,956,940.00 0.55
M REAHIF 78 AN AR S5
N IR FRBEA O FL B 2 AL,
0 JE RS A& TR H A AR 55
P HE
Q PR STAE
R A RE AR R
S Zie
&1t 888,105,980.28 82.29
8.2.2 A MR F2 AT Mb 43 2 i s B 3 R ZE R 4
Sl ARME (N b3S T RE L] (%)
A FERtA R - -
B yH & B4 75 19,924,676.64 1.85
C H# &% H i - B
D REVR - -
E &l - _
F EES7 R g - -
G Tk - _
EEEISES %N 58,183,556.22 5.39
| HELAE AR 5% - -
J A HE - -
K 7= - -
&1t 78,108,232.86 7.24
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AR S IR I B RIE SR IR A

2024 AR

8.3 MR A SAWHE S E ST FE LR /NHERF B BTA B B R 40

SRURAL: NIRRT

S S e
Fa | WA Ji SR A PR = (k) N RE
fH LA (%)
1 300750 THERAR 278,511.00 74,083,926.00 6.86
2 00981 G RN ES] N 1,077,500.00 31,730,297.58 2.94
2 688981 RN ES] 7N 110,647.00 10,469,419.14 0.97
3 688256 FER4 62,288.00 40,985,504.00 3.80
4 000425 R T LIk 4,163,700.00 33,018,141.00 3.06
5 001301 W AR 471,554.00 32,325,026.70 3.00
6 600660 A R 33 502,039.00 31,327,233.60 2.90
7 002594 EL WP i 109,785.00 31,031,828.10 2.88
8 000528 o T 2,528,276.00 30,491,008.56 2.83
9 301498 ERESy Y| 380,400.00 29,792,928.00 2.76
10 300432 & IR T 1,785,119.00 27,455,130.22 2.54
11 603699 Sy 1,223,248.00 27,119,408.16 2.51
12 01810 INKEER]—W 828,000.00 26,453,258.64 2.45
13 605499 RGOk 106,090.00 26,365,486.80 2.44
14 688041 HOLE R 174,610.00 26,154,831.90 2.42
15 000680 LLAE I 7 2,260,284.00 21,924,754.80 2.03
16 002001 ok 960,153.00 21,094,561.41 1.95
17 603268 Ay 528,500.00 20,960,310.00 1.94
18 09992 Yy I 240,000.00 19,924,676.64 1.85
19 600150 Hh A AR 547,872.00 19,701,477.12 1.83
20 600482 Sl 778,188.00 19,042,260.36 1.76
21 000977 IR S 364,171.00 18,893,191.48 1.75
22 002851 FHEKEE 292,660.00 17,986,883.60 1.67
23 300679 IR 297,902.00 17,784,749.40 1.65
24 601127 718 127,478.00 17,004,290.42 1.58
25 300783 = HIARR 457,300.00 16,860,651.00 1.56
26 601288 FANVERAT 2,982,495.00 15,926,523.30 1.48
27 002463 VLA 398,006.00 15,780,937.90 1.46
28 000333 LA 207,194.00 15,585,132.68 1.44
29 600989 EFBEIR 865,600.00 14,576,704.00 1.35
30 603019 R 199,087.00 14,397,971.84 1.33
31 300442 TR 264,800.00 13,759,008.00 1.27
32 688275 JiiEH e 278,211.00 13,445,937.63 1.25
33 002241 TR B 496,810.00 12,822,666.10 1.19
34 605128 MoR AT 344,204.00 12,718,337.80 1.18
35 300502 W 5 94,161.00 10,883,128.38 1.01
36 600216 WL 669,371.00 10,616,224.06 0.98
37 601989 s 2,202,358.00 10,593,341.98 0.98
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38 603697 HRKE M 1,012,180.00 10,303,992.40 0.95
39 688183 G 248,272.00 9,747,158.72 0.90
40 002028 PR A 132,557.00 9,636,893.90 0.89
41 603871 32 K E bR 474,251.00 9,176,756.85 0.85
42 300033 [F] 4615 31,700.00 9,113,750.00 0.84
43 002273 K Em G HL 384,100.00 8,534,702.00 0.79
44 301358 5 e M e 178,400.00 8,085,088.00 0.75
45 300059 RIS 278,140.00 7,181,574.80 0.67
46 002891 A 196,500.00 7,015,050.00 0.65
47 002127 A B L RS 1,353,850.00 5,956,940.00 0.55
48 003010 P 206,388.00 5,758,225.20 0.53
49 300570 KEN 70,550.00 5,128,985.00 0.48
50 300870 eGE] 38,749.00 4,137,618.22 0.38
51 600066 FIEEE 149,323.00 3,939,140.74 0.36
52 002384 RIUIKEE 121,397.00 3,544,792.40 0.33
53 300014 o464 R 68,361.00 3,195,193.14 0.30
54 603707 AR et 88,263.00 1,171,250.01 0.11
55 300274 FH ' LY 13,733.00 1,013,907.39 0.09
56 688032 I ey 5,325.00 599,808.00 0.06
57 300476 EP 13,745.00 578,527.05 0.05
58 300308 R E ) 3,298.00 407,335.98 0.04
59 600312 P 17,618.00 338,265.60 0.03
60 002475 SR 2 8,097.00 330,033.72 0.03
61 000400 YRk A, 4,629.00 127,436.37 0.01
62 301611 Tl F R4 804.00 45,104.40 0.00
63 688721 T B 279.00 15,861.15 0.00
64 301606 SRR 396.00 14,450.04 0.00
65 301603 TreEpe 233.00 9,781.34 0.00
66 301552 Ak 143.00 8,132.41 0.00
67 603310 BT 254.00 4,559.30 0.00
68 603350 Gk 106.00 3,834.02 0.00
69 603285 R 129.00 2,916.69 0.00

8.4 HEMAREREAGHIE AR
8.4.1 RHFTN S tHIHIR - P H 2% BUAT 20 4 IR I 40

ERRAL: NIRRT

SR EIE Sy
Fr I EE AR i SR T IS SN2 7 AR LA
(%)
300308 S M tRe] 168,788,462.17 13.52
300750 TR 130,164,058.31 10.42
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3 300502 B o 119,759,462.51 9.59
4 300394 PN ik 105,134,284.42 8.42
5 600066 FIREE 90,414,522.60 7.24
6 003816 HE % 75,460,897.00 6.04
7 002241 Rt 69,961,012.60 5.60
8 601918 B RE IR 69,166,025.66 5.54
9 603871 5 B w 68,472,837.11 5.48
10 000528 m T 65,790,270.56 5.27
11 002594 EL 7 e 62,673,998.00 5.02
12 002463 VakisN gl 60,205,744.83 4.82
13 601088 Hh [ pip A 60,101,555.47 4.81
14 600150 Hh [ A 57,535,989.93 4.61
15 002384 RILKE 57,062,531.00 457
16 600642 H By 57,051,417.20 457
17 002270 R 55,194,283.33 4.42
18 000333 F M H 54,413,021.25 4.36
19 000400 Pk LS, 53,716,575.50 4.30
20 300679 HIEHA 53,492,672.68 4.28
21 600941 i [E F%5) 53,329,219.68 4.27
22 688256 FERA 52,600,500.84 4.21
23 601899 N4 51,931,093.47 4.16
24 601225 B VG JEl 50,653,267.80 4.06
25 688676 G RHS 50,005,953.82 4.00
26 601567 —RET 49,131,899.52 3.93
27 601288 ANV ERAT 49,046,728.00 3.93
28 002922 RUR 48,092,694.80 3.85
29 688183 A i LT 47,216,874.21 3.78
30 300476 W R 47,075,702.00 3.77
31 600025 HEREIKH 46,993,670.06 3.76
32 601328 LIBERAT 46,387,702.00 3.71
33 002475 SLARE 46,274,084.03 3.71
34 002916 TRFE HLEE 45,306,424.44 3.63
35 000425 R THLInk 45,122,776.00 3.61
36 603379 —ERtn 45,003,707.20 3.60
37 002371 67744 43,209,701.75 3.46
38 603699 2l 43,161,194.34 3.46
39 600660 AR I 43,131,027.40 3.45
40 600938 HH ] 42,525,856.96 3.41
41 603993 7 BHARY 41,691,666.16 3.34
42 000977 IR S 41,563,911.44 3.33
43 001965 TR A% 41,549,694.56 3.33
44 300014 fC.46 R 40,938,060.53 3.28
45 601058 e ] 40,360,321.02 3.23
46 600519 DVMERS 38,230,558.10 3.06
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47 601985 W E A% 37,860,460.00 3.03
48 600886 E ) 37,316,386.81 2.99
49 688169 AR 37,308,192.89 2.99
50 002318 AL 36,866,651.50 2.95
51 300856 BEE A 36,828,727.22 2.95
52 603298 &l 36,424,323.74 2.92
53 601168 [LE 4 36,159,626.40 2.90
54 603979 SIS 35,759,773.57 2.86
55 688041 HOLE R 35,575,355.43 2.85
56 603556 WISy 35,566,502.80 2.85
57 601939 BT 34,991,744.41 2.80
58 600482 HHE 5 /) 34,293,639.50 2.75
59 600461 IR S 34,281,075.76 2.75
60 601989 Hp [ 8 T 33,865,894.00 2.71
61 001301 i K 33,675,987.46 2.70
62 688036 =Rl 33,611,039.80 2.69
63 00981 RN ES] 7y 33,264,442.46 2.66
64 600988 TRIGTE 4 32,915,607.51 2.64
65 000429 EEmiEA 32,317,786.67 2.59
66 601127 T 32,112,052.00 2.57
67 000921 HIEXH 31,712,791.45 2.54
68 605368 WRBEA 31,415,480.82 2.52
69 601138 Tk & Bk 31,132,240.00 2.49
70 300274 FH ' FLE 30,657,276.00 2.45
71 601766 Hh [ 4 30,286,294.83 2.43
72 300492 L 30,272,898.60 2.42
73 300432 & IEAE T 29,598,519.95 2.37
74 601126 VY75 ety 29,524,723.75 2.36
75 000426 MR 29,146,426.00 2.33
76 600547 R4 29,033,815.68 2.32
77 000913 ERIT BEFG 28,900,552.79 2.31
78 603288 R, 28,304,385.74 2.27
79 600012 FE 368 e Tk 28,205,144.36 2.26
80 300857 e s 28,057,702.06 2.25
81 300059 KT 27,761,022.54 2.22
82 09863 FHIRE 26,093,265.23 2.09
83 000651 ¥ 7 HLA% 25,979,594.00 2.08
84 301498 KB 25,816,450.04 2.07
85 301358 51 My e 25,652,141.00 2.05
86 688032 AR Aoy 25,332,716.95 2.03
87 000807 paLis)ivah 25,295,771.34 2.03

T “SENBH (B SEARER AT ) T2 HH i (El 32 ISR S48 K S BRAZ 8 (B

LA ECE) B, AHBMRAL G B
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8.4.2 RISl A RIS ™= H 2% BRAT 20 44 ISR B 40
SR KR

7 W 4 Bt
F5 Ji SEARRY JI S5 A4 R A RS S P HE LA
(%)
1 300308 SRR 180,159,613.59 14.43
2 300502 W 5 116,735,828.25 9.35
3 300394 PN ik 106,213,143.90 8.51
4 600066 FIREE 102,118,897.46 8.18
5 003816 W E % 95,012,255.49 7.61
6 600941 i E R 90,412,104.83 7.24
7 000400 YRR LS, 85,999,728.54 6.89
8 601985 R 80,218,974.09 6.42
9 600312 P 74,375,877.25 5.96
10 600938 H ] YR 71,740,865.97 5.74
11 601288 FANVERAT 70,485,272.33 5.64
12 600461 HEIRIA IR 69,169,969.81 5.54
13 600025 HEREIKH 66,322,145.58 5.31
14 601918 R 65,464,573.97 5.24
15 688676 GERHS 63,534,925.40 5.09
16 603871 5 R 62,646,407.79 5.02
17 002028 RS, 62,085,722.28 4.97
18 300750 THERAR 58,993,102.06 4.72
19 601088 SRRESEHECS 57,657,950.72 4.62
20 002270 R 56,509,771.14 453
21 002241 WOR AR 55,052,197.78 4.41
22 600642 H RE M A7 54,848,107.68 4.39
23 603379 —ERtn 53,865,538.09 431
24 601006 PN R 53,732,404.20 4.30
25 601899 N4 53,505,830.06 4.28
26 002384 Rk 51,051,137.77 4.09
27 601567 =RET 49,668,745.02 3.98
28 601398 TR HRAT 49,592,273.36 3.97
29 600900 KA HL T 49,519,703.62 3.97
30 601225 B P IR, 49,083,290.00 3.93
31 000039 AR EE A 48,064,015.43 3.85
32 600674 JI#% RedE 47,852,826.42 3.83
33 001965 TR A% 47,766,077.58 3.83
34 603979 EIRME 46,400,694.16 3.72
35 603993 & FHAR, 45,892,372.20 3.67
36 603298 Pt XA 45,789,829.84 3.67
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601168 PEERH 45,328,286.35 3.63
601328 ZIEHRAT 44,609,422.36 3.57
600150 Hh [ A 43,703,820.34 3.50
600012 FiE 368 43,285,239.44 3.47
002463 VakisN gl 43,216,599.72 3.46
002475 LG 42,943,390.06 3.44
002922 XK 42,397,863.40 3.40
000333 E LR 39,952,458.36 3.20
601058 FRRhA 38,798,578.60 3.11
300476 EPR 38,704,298.99 3.10
002371 675 %A 38,676,109.88 3.10
688256 FHa 37,365,575.76 2.99
600519 PivliE e 37,280,016.00 2.99
000528 /| 36,786,607.56 2.95
002916 TR T FL 36,728,420.07 2.94
603288 TR R 36,678,510.55 2.94
601158 KK 36,579,950.01 2.93
002262 B2 36,163,281.69 2.90
688169 F SR 35,187,000.56 2.82
600348 HEFH I A 35,086,865.35 2.81
300856 BHE A 34,032,759.07 2.73
300274 FH ' LY 33,970,715.88 2.72
300679 HERIA 33,490,979.79 2.68
601939 BT 33,014,088.71 2.64
002594 Al 32,724,576.12 2.62
603556 ) 32,378,231.70 2.59
600886 ESES =W 31,763,076.22 2.54
300818 i 3 L 31,757,800.57 2.54
300014 R4 R 31,536,913.37 2.53
688036 &1 31,213,017.85 2.50
000429 B A 31,111,089.93 2.49
688183 A B LT 31,005,620.17 2.48
002318 ARSI 30,820,191.29 2.47
605368 WRBER 30,620,708.60 2.45
300037 B S 30,451,532.93 2.44
300492 L 30,180,549.23 2.42
601766 Hh [ 4 28,965,772.96 2.32
600988 UiNES 28,951,767.10 2.32
09863 FHIRE 28,745,518.84 2.30
600985 HEAEA 28,101,442.78 2.25
000921 HEXH 27,735,365.16 2.22
601138 Tk & Bk 27,273,917.71 2.18
600160 Bk 26,647,278.29 2.13
000807 paLis)ivah 26,192,522.18 2.10
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PERR 5t A B VR & BAIE SR $8 3k 4 2024 SRR RS
81 000426 MV ARS 26,020,379.98 2.08
82 600547 R34 25,877,634.84 2.07
83 601126 VU5 By 25,863,465.29 2.07
84 000651 ALk 25,619,645.45 2.05

e “SENGH (EESENBEERAT) L EH (B2 RN B4k

AN AL E R B, AHEHRZ S

8.4.3 LB E ) Rl o B K 32 HY B EE TR N S

TS AT O

AL NRMIT

RELRIRA (RAS) B

5,229,309,636.12

YN
SHHBCEERION (B8 BV

5,191,736,785.36

T “SENGH (HESEARCER AT ) 32 i (ol 32 SR S35 K S RAZ 8 (B

AN AL A EE) B, AHBHRAZ G

8.5 MIREMIFMF D RMMF AR
AFE AR WIRAFFA 657

8.6 HIRIEA SRMME L ESH = FE LI K/ HEF IR LA BSr 8ER A
AFEG ARG AR ARFFA 677

8.7 HIREA SRWME L E SR = E LI K DNEEF TR B 7 SCRFIE SR 3R 48
ARSI AR T IR ARRFAT B SHF RS

8.8 MMEIRIA FYME T HE S B HE LB/ NP BT 48 3 SR BRI 4
REEE ARG RRFFA R EJR.

8.9 IR FAMME b G B B L R/ R BORT A8 BUER 3 4
ARG AR WIRARFFABGIE

8.10 AFESBIRB I B I BUR
AT G AR IR ARFFAT A M 52

8.11 AR A E S H i H R 532 5 1 L i B

A FE AR IR AR R AT [ 5 1 62
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8.12 AREMBHEEESHIL
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