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8 B | 1-06 PLE | s 62 37
PR
Bk
60109 52@ 2023-1 | 6 M H %ﬁwﬁ 170 206 | 749.00 1,273. | 3,040. |
6 Y | 2-15 PLE | idE 30 94
PR
ik
68871 | Z&l | 2023-0 | 6 MH %ﬁwﬁ 6098 | 6010 | 49.00 3429. | 2,944.|
9 FEH | 9-20 PLE | s 02 90
PR
i
68861 | Ja&iL | 2023-0 | 6 M H @ﬁ% 1729 | 3797 | 5700 2,695. | 2,164. |
2 B 7-19 PLE | i 53 29
% PR
60337 | “%F | 2023-1 | 6 NH | #iK 19.10 | 34.75| 46.00 | 878.60 | 1,598. | -
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3 Eiamt) 2-13 PLE | BiE 50
s
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EEive
60300 | #fe | 2023-1 | 6 MH | BliE 1,372.
A B | 220 ot | 16.80 | 31.19 | 44.00 | 739.20 36
Z PR
EEive
60319 | JEA | 2023-1 | 6 M H | #iE 1,320. | 1,266.
3 Bty | 0-09 L | e 17.38 | 1666 76.00 88 16
Z PR
EEive
60307 | #ug | 2023-0 | 6 N H | BiE 1,201. | 1,212.
5 ety | 9-01 PLE | i 2310 23311 5200 20 12
Z R
ik
60310 L@ 2023-1 1 6 11 @1% 14.23 | 18.19 | 65.00 | 924.95 1,182
7 RIS | 0-25 PLE | idE 35
PR
ik
60306 | Zhn | 2023-1 | 6 NH | BUE 1,103. | 1,098.
2 % | 031 | Db | vl >8.081 578l 19.00 52 39
PR
Bk
60323 | ®FE |2023-1|64MH | BlE 1,021. | 1,033.
. s 206 o 21.29 | 2153 | 48.00 o a4
PR
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EWERZEMRNAGEE L RSN ANBBE S 5 M AEREC R, MR ke H
FH BT H Z B AEE A L,

7.4.12.2 JAREFA I T A R PR R
AT S AN AR R R A R I 45 R 5 B A2 PR P 52

7.4.12.3 HRBFR IEREZE 5 VRN 535
7.4.12.3.1 4TRSS 1E H W
A KL 4 AR A AR T AR AT 18] T 45 24 1E [ g e/ R 30 0 65 5
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7.4.13 &R TR XK e

7.4.13.1 REEEBERMHARLEN

AFEG R T ROR A4, #e b TG S U R K P i TR A A & B AR S R 1Y
M4 . ARESNIREINES, FERMTEEHEE, REARIREL HR IR 55
(¥4 AT RAE W T 34 20 B 1) U SRR R AEAR AL . ANTER G (R 8 H B o S 3 SRR AR O F R L, TSR R B
i 75 2N B R 1R 22 A B /MG o

AREEEGMESEIMARIT ARG LRSS, NIEERBEHENHS TS, HFESERATR
3 ) (1 SR R A BB . PR R R R ST, A A SE R TR HZE 5
2, HilE AE HEEE SRR SRR R E B SRR, — 2] f sont
B B S5 SRR 4, A ) LA P IRURS 5 BRI B e U o AR AL IR s T, 4l
1. WA G AL S HRITT 8, LR T OE ARG . B KU R AR 5 XU 48 XU S 31
(VPR I8 1) 2 T 7 10 0 RS 2 % O i ot ) USSR 0T o RIS 5 2 S TR A s 5 50 o B 4%
Kore, MBEATE. E. SEMES LA R,

AT 4 P 4 NN T i T L P XU 7 B 92 3 B ek e kAT R B T () T v A
WU R 7= A (R P REAR SR o AT PR BT I 0 FEE R R, AT XIS 457 2 2 P A 0[] 288 IR 45
SRIATE o TN E R T A R R, RIS AR SRR B bR, 456548 W prig H 4 m L HARE
B IR AR AR AR A, HR IR AR, A R R R N B SRR, R AT
FEH TSP KU HEAT B A ERIDPAL, Rl A RIS, A U i E T 2R 2 (Y A

7.4.13.2 {5 AR

5 RS & Fe 3 G AEAS Zy i R R AE G 0 TR AT B 504, BE RS TR 2 RAT A
WL FEAS AT B B OL, FOEE B 40 R AL 2 AR A0 ) XU

AR FE B IR B B NAE ST 5 TN 58 5 6 F- I BB ROUEAT T A8 0 VP AL o AR B I BRAT A7 30A7
JAEARFE G R N EEUES I AL+ B S S HEE B I ARAT OFE K, DRI 5 4R T A7 3R 2 Y
EHNBSAE R ARFEEAERE 5 FridhAT 122 5 3 A BEIE 77 80 45 55 BR 5T AE A w858 & i =58 B
WEZFAS WA BUE 5, B2 KBS T REPEAR /Ny FEARAT 18] L T S E AT 58 2 B350 28 2 ik T 4745
DAl FERIE 728§ 77 2k AT R ] A2 i A L 45 FH XU o

AREEE WA BN 15 AR B, o) 58 A S S PP Al R IR 25 R AT

i
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N5 F RS, FLad e B 58 DAY 85015 F XU .
12023 412 F 31 H, AHEEFAEHERIZRHE] Y 0.00%(2022 4F 12 [ 31 H: 0.00%).

7.4.13.3 Wik R

TR PR 2 F e < 7E JEAT 5 < A A5 AT D% 14 S5 I 38 B B8 B A BRI KUK . A6 B v 3 R A
Rrsk QiR SRR A AR, mTHGEREME, SEAREEHE L EREE RS, SUkZ
BT AR, DTSt e A < 5 W 20 45 WA A 3 PO 80080 2 1y XU

T 2023 4F 12 J3 31 H, AKE 4 BRS04 3 4 mh 565 1) 4 29 2058 B H #8— A H BLN BAS
B, AL (B A A0 (15 ) v B B BLASTE IS, DRI G TR AR A R AT B & 0 BB 4

i

M

741331 REHAEFEEHSE = RTRIIERE ST

AT 1) BN R I VR AR A AL I (AT SRR R S eI R E BINE) K (A
TFSRAETT IR A 57 55 < im al A XU S ) S0 00 ) RO Ak G 2 5 B8 7 A dAT 8 e PR ik
ITEEL, BTN RS BRI AR G A SRR EEAR bR Uil 32 BR 1 A BEBE i Al L A5 A
e A5 AERE N 6] AR B RE S0 5 6 FEAR S sl PR AR R 3EAT KRS A 2 1

A PR P IEIFEUETR A S B B, HR IRl AEARAT 18] [FML 19358 5, 800 2 4 B Uit
B SZ BREIANBE 1 B3 LRI S IR 7.4.120 AL, ASHERS mTIE I S Rl & f 9 7 7 AU N
R NI PE R, H BRI R SR TR A R E. AREERET
TRAIERZ FRBE 7 K T AEL A T ANl I 2 e 571 HE Y 15%.

IR, AL Gk & B & B B8 WA 5 M B 0 522 50 TR R 158
JEUNIS 52 53 %6 T (K 5 AR DL A BE T RATAT /KPS AT W6 B R BUR & 57 R I E N B, DL
XA RV FRIAZ 5y %ok 7 STt AE 5 0 BE A B R AT 230 28 U S50 Tt A B A I S S8 [ A2 5 P 3
PR FIAE Ty % T AR o Ak, AR T4 (0 5E  B1N JEr 1 308 [ D 52 ) o 4 ot 7 B 1 - AR o 41
oot P 5% SR 5 A SR KT R I 9 vt ) AU IR B0 55 W EL AR 5l DURF R B i 42 2 SR TS A2
Wy IFE SR SESUESF BUE T i L b ENIE I 2 € I HAD BN SE 50 TP R I R 5Z Zh IS, R 4%
ST I 0 B B R S A R 20 B BBV B IR — B

7.4.13.4 TR
T 37 RS A& 15 28 < I g L 1) 2 S B BOR R B < it PR T A v 37 45 2R A7t DR 3 R 22 3
FAEWEN RS, BLAEAIZ RS AN XS AT At A XU o
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7.4.13.4.1 FIZR KK

R 8 PR 2 i e L (0 2 SO B B e B 52 T 37 A SR AR i A A Al ) AR o R R Sk
G e ST = e £l el A TR 5 /A W (R N e e e i e < Sl e S N
AT 2300 1) 5 SRR AR 11 3778 50 T 5 I AROR I G SR (0 AU, o ANk ) 2 o BN S 910
AN < T W PR A R BRI B AT WA, R I IR AR DR AL (0 A A TR B3 R 5 XU AT 4
Bl ARG RAT BRI R > B e A BT R, BIEAR S I kB E S B &
PUREAEARKRLE LS F TR R AR . AT G5 AR AR GUBE 5™ E 2OV BT AR A ARIE
FREHE S5,

7.4.13.4.1.1 FZRR Ky HE

A Nt
AHAK
20234£ 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
i
TRms 840,328.24 - - 4 840,328.24
i R S 9,180.02 - - - 9,180.02
1 HARIES 125,226.76 - - 4 125,226.76
T o re - - 41 90,822,177.72 90,822,177.72
N IREE SR - - - 21,729.19 21,729.19
Bre Rt 974,735.02 - 4 90,843,906.91 91,818,641.93
1 £33
MAHE BN FR M - - - 40,965.82 40,965.82
NATFEE T - - - 8,193.16 8,193.16
oA A7 45 - - - 198,322.31]  198,322.31]
Uikiigssan - - - 247,481.29  247,481.29
| 2R B Bk 974,735.02 - 41 90,596,425.62 91,571,160.64
FEER
2022 4£12 A 31 14EMIA 1-5 4F 54Dk RitE it
H
7
il 4,634,680.89 - - 4 4,634,680.89
T o E e - - 4 233,232,192.73 233,232,192.7
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3
IV - - - 63,400.39 63,400.39
Gre Rt 4,634,680.89 - 233,295,593.12| 237,930,274.0
1

B f5
AT B - - - 18,326.87 18,326.87
NAT RN FR M - - - 185,901.45|  185,901.45
NATFEE 77 - - - 37,180.29 37,180.29
AT F B - - - 3,096.68 3,096.68
HoAh A7 £5 - - - 067,580.29  967,580.29
UikiigsSan - - - 1,212,085.58 1,212,085.58
) 22 S0 sk 4,634,680.89 236,718,188.4

- 232,083,507.54

3

T RAPFRAARSE G KA IAE, %A 20 0E A 3 FHE A B s3] H 2,
REFLTRK.

7.4.13.4.1.2 FIZ KR IR A 23 A

T 2023 4 12 F 31 H, AFESFFH IS G ERFR A Ao o5 3 415 557 (¥ LL 1)y 0.00%
(2022 412 7 31 H: 0.00%) , PLTATSHIAR ASA TATE G BT Jo ORI (2022 4F 12
H31H: [ .

7.4.13.4.2 AMIC X6
AN IRUSE A& F 4 T EL A Fe AN B R R I 490 & R ANV AR B i R AR S s i R . AR 4
I RTA B2 7= R S LN R Ty, TR TE 8 R AN RS

7.4.13.4.3 HAbMHE R
A A IR 2 1 2 < T < i L 8 2 A AR SR B <59 2 R o T 3 R 2R A AT 2R B SR
(R ks IR 3R B B 1T R AL R o AR FE 4 RV T Rie B i, Bl (6 2 A A A R
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M o
AR BBl £ B2 5 1) 7 WU BRI A AN A XU, PPt 42 B <5 () Hhon 50 B AL B9 PR 22K
BEAT B E . BUAh, AT SRR G BN ORI S IR A FIE R i seti s, s 2
b T VAN I A AT G FE 2, 4G VaR(Value at Risk) 8 a5 Sk I A J2 4 [ I 16 78 76 A0 JXURG:
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72
B L e ot A G - 5 g
TottemMEr— e B
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ATAE A R TE 7= — BUIE R 52
90,822,177
&1t 99.18 | 233,232,192.73 98.53
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7.4.13.4.3.2 FoARA#E XS FRBURAE 4T
584 e L 457 b A v A Al 1T 3778 R N AR
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i W Y
LRI
4 A S
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JRR R T A Y]
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(1) 4 sk

T 2023 ST, AT IR BN B ALY 190,944,535.96 JT,  Horh A DUKEE AT
HHIEER 146,566,125.07 JCAILABL &S0 HR IR 44,378,410.89 7 (2022 4 11 H 30 H (& A
AERLHD 22022 4F 12 F 31 H IR AR G I g RE G O R0 A AU 21,775,627.86 JT, Mo

FOHE AR 2Z 3 A HR 3k 16,649,485.00 oA LI 4 S A1 H R 5,126,142.86 TT).
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8 WRAGHRE
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Forfr SE R R SR N IR
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7 %rﬁﬂ G 849,508.26 0.93
3

5 52 T3t 65 7T



[ 28 ik A iz i

52 5 BT AR B 7 5 B & 2023 4RI 7

8 FoAt % 1 587 146,955.95 0.16
9 &it 91,818,641.93 100.00
e RN R B A AE R B AR 1
8.2 MIREAT WA R ER A S
8.2.1 BB EHREATWA KRB ERTA S
SR ARt
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SN AR
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VNV N O 4
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NI
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L[RG5 IRk 55k 1,598.50 0.00
M BRSO AR 55
N KR BREEAT AL Bt #l
O |EERMWS. BHEMHAbIRS .
P |#A
Q |PAEMM&TAE
R [Cfb. EMLR R
S |&A

At 63,958.17 0.07

% 54 T13L 65 71




] 2 v e Py 3t i i R 5 T TR BOIE S 5058 2k 4 2023 SEAEFE R

8.3 IR A FaMME b Z @ B E L /N R B BT JB SR 43 Bt PR 4
8.3.1 JIRIBIE A RYHE SEEFFE LI NERFFRIBTA SR 5 4
SR NRTT

i 5 4 i
e | REA JI B A4 R HE (k) A
1B EE A1 (%)
1 601816 HO Rk 2,891,800 14,227,656.00 15.54
2 002352 i =428 339,122 13,700,528.80 14.96
3 601919 Hhoze 881,039 8,440,353.62 9.22
4 601006 RZ8k 821,400 5,922,294.00 6.47
5 600009 gL 172,262 5,646,748.36 6.17
6 600029 M 745,447 4,293,774.72 4.69
7 600115 Hh [ 2R A 938,600 3,641,768.00 3.98
8 601111 Hh ] [ i 477,100 3,501,914.00 3.82
9 600233 5] 38 s 238,108 2,926,347.32 3.20
10 601021 FRMTT 53,700 2,695,740.00 2.94
11 601872 R 449,480 2,642,942.40 2.89
12 600153 R By 208,100 2,004,003.00 2.19
13 600704 ek 431,200 1,910,216.00 2.09
14 600018 s 386,018 1,891,488.20 2.07
15 600004 Hz=H 168,400 1,646,952.00 1.80
16 601880 LA 1,032,450 1,497,052.50 1.63
17 002120 RIS By 200,493 1,495,677.78 1.63
18 603885 FREML 122,500 1,470,000.00 1.61
19 601000 JE 1L 409,870 1,434,545.00 1.57
20 600755 JZ T 57 184,500 1,285,965.00 1.40
21 601598 H[E bz 218,300 1,143,892.00 1.25
22 601156 EN KN 65,800 972,524.00 1.06
23 000089 RN 142,000 913,060.00 1.00
24 002010 FEAC TR 193,900 895,818.00 0.98
25 002468 HH IR PRI 106,000 825,740.00 0.90
26 600377 T R 68,700 704,175.00 0.77
27 601228 M s 209,078 654,414.14 0.71
28 600350 LL R e 93,500 648,890.00 0.71
29 603056 T A 42,425 613,889.75 0.67
30 601298 H 8k 96,800 598,224.00 0.65
31 001872 FHr s 32,051 511,533.96 0.56
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1B A1 (%)
1 688549 S 906 7,329.54 0.01
2 688548 IS AR 486 6,196.50 0.01
3 688627 ¥ Bk 67 5,877.24 0.01
4 688563 At A 92 5,565.08 0.01
5 688602 ISR 364 4,025.84 0.00
6 688653 A EE 242 3,869.58 0.00
7 603296 LSLIIETUN 48 3,732.00 0.00
8 688716 HH A 99 3,602.61 0.00
9 688720 AR 69 3,438.96 0.00
10 688648 HRs R 159 3,407.37 0.00
11 601096 F AR 749 3,040.94 0.00
12 688719 Z R 49 2,944.90 0.00
13 688612 JE3E Bt 57 2,164.29 0.00
14 603373 YT 46 1,598.50 0.00
15 603004 SR 44 1,372.36 0.00
16 603193 THA A 76 1,266.16 0.00
17 603075 By 52 1,212.12 0.00
18 603107 AR 65 1,182.35 0.00
19 603062 F e 19 1,098.39 0.00
20 603231 REHEA 48 1,033.44 0.00

8.4 MEMABEBRASGHE AR

8.4.1 R LN SHHE HHIHIR-S T §H 2% BRAT 20 4 KRR A 40

EHERAL: AR

I A B A
5 Ji E AR Jie SR A4 R NS S N
tefil (%)

1 002352 =42 1 32,665,012.00 13.80
2 002120 FRIA By 4,464,710.00 1.89
3 601816 HO Tk 4,110,938.00 1.74
4 600009 L 3,820,886.00 1.61
5 002183 IERIAE] 2,613,452.16 1.10
6 002468 HH JE s 2,533,925.00 1.07
7 601111 H ] [ i 2,532,848.00 1.07
8 601919 HhzE s 2,325,310.00 0.98
9 002010 FEAL BT 2,224,507.40 0.94
10 000089 RN 2,142,635.00 0.91
11 600115 R A 1,966,285.00 0.83
12 600004 Hz=Hl% 1,845,817.00 0.78
13 601006 K% 1,817,245.00 0.77
14 600029 M 1,369,141.00 0.58

% 56 T3t 65 7T



] Z& HrIE PN Lz 4

A o TSR BOIE F7 BB A 6 2023 SFE4E AR 75

15 600233 [53] 3  32fs 1,191,032.00 0.50
16 001872 O 1,157,965.00 0.49
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