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H
e
Rms 80,093,990.65 - - 80,093,990.65
FHRES 49,766.02 - - 49,766.02
N o 973,251,126.8
T o - - 973,251,126.80 0
AL HR DA R 11,918.98 - 737,872.68  749,791.66
wre Rt 80,155,675.65 - 973,988,999.481,054,144,675.
13
1 £5t
NATE B K - - 10,629,905.03 10,629,905.03
AT 2 [|] 3K - - 2,947,681.68 2,947,681.68
MAHE BN FR M - - 878,530.58  878,530.58
NATFEE T - - 175,706.11  175,706.11
INERE: R - - 2,188.77 2,188.77
oAt A7 £5 - - 531,441.94  531,441.94
UikGigseay - - 15,165,454.11| 15,165,454.11]
R AU BE B 80,155,675.65 1,038,979,221.
- 958,823,545.37
02

T R PR AT B KA O, % S 2 A 5 55 E O H BRI H A

S DYVES
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7.4.13.4.1.2 FII 2 KR Fy AR Atk 23 A

12023 £ 12 f] 31 H, AEGHFH WL HMEFFFR T A ROME G e 5 i Loy 0.58%

(2022 ££ 12 [ 31 H: 0.00%) , PUETIAA RSN+ A S 5 LB R (2022 4 12

H31H: .
7.4.13.4.2 SNCIRKY

AN =Rt S SN /A [0 12 N 3 5 v 1172 55 &2 N v N
HIT A B R AN R i, BRI Ie s R AN XU -
7.4.13.4.3 HAbAHE KUK

LA XU 415 22 <5 BT 4 < i T ) O 0 (B BRI < 1 DR ok T 7 ) R A ANV 2 RASE
(TS 4 DRl 3R A BN T R A S B R o A 4 B BE T LA B SR, BT I s (1 LA A X
B RS T FAMIE SR AAT T B B 2B 5 DLEAF PR S RS20, 0 A] BESR YR THIESF 117 7 B AR e B ) 52
M o

AR FE Bl 5 B2 A 1 7 B B AR A A A XU, PP 42 B <5 1 () rhonS 50 B A5 B9 A 220K
BAT B IR E . BUAh, AT G PN ORI S IR A R i seti i, s £
Fofr s B VT FE 4 AT RURG: FEE A6 VaR (Value at Risk)F8Ar a5 S A 32 4 11 I 10 78 76 A0 4 JXURG:
SIS T A0 RS FEAT R R AEE )

7.4.13.4.3.1 FHARARE RS D
LA, NRTT
ENIFR FEERER
2023412 A 31 H 2022 4£ 12 A 31 H
b4 o
S|
o S RREd
Nl N E
{E LA 18 LA
(%) (%)
T 5y VA R P — I B 843,325,566.71 93.57 973,251,126.80 93.67
o M Bl — S e R
FrAE SRl e — BUIE R
HoAh
&it 843,325,566.71 93.57 973,251,126.80 93.67

7.4.13.4.3.2 FADANRE KU B BURE 23T
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M Bl G b B HE S G He At T 7 2R AR
KB S 3R H G 0 P Y
e (. AR
2R XU A8 8 1 32 3 PN IE N AR
el
2023412 H 31 H 2022412 4 31 H
WP S AEAE 1Tt 5% 43,926,617.18 50,512,944.27
WS EAEEAE T~ B 5% -43,926,617.18 -50,512,944.27

7.4.14 A RME
7.414.1 &R T EARMETERTE
ANFETESERITERER, BXA R E TR S B =B S NG T8 1K

JERRIE -

H— Bk AE BB AT R T B AR B A
HEIR: BREE— R N B AN OB Bl A i B R nT S\
F=E e HRBE B AN AT S A E

74142 FEKUARNETERNSHTE

741421 FERERMTANA fHE

A NRMoT
\ A AR
N E RS R ATRE N E IR
2023412 A 31 H 2022 412 A 31 H

H—EIX 841,577,278.09 971,157,473.94
=3¢ 5,199,088.11
BEEIX 1,748,288.62 2,093,652.86

it 848,524,654.82 973,251,126.80

7.4.14.2.2 ARMEFTREKE R E RS
AFE 4 LIS Z IR T F IR A H ORI SZ IR T 4 iR A

XIS A 5 i LT BRER AN, 5 B RIS R A2 5 NS ER (R BK R A5 I (22 5 A
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WEERH I 525 AR E &
PR IR A RSB R BTS2 SR E SN EE —JZ U0 IR ik 4 1A B o SR B AN ) L i A DX
TR RMERIRRRERL, W MR AEE M GTIF A S N R 258 — RIS 5 =2 IR

7.4.14.2.3 FEZEIXRARNMERTKLZSFEH
7.414.2.3.1 FEZEIXRARMERBTLZSFEH

pz: NRMIT
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s

3]

202341 H 1 H#A 2023412 H 31 H

A2 oy MR

i

LiEEEs s

e

=

W R

2,093,652.86

2,093,652.86

SRS

LIS

LN TNV

3,245,873.47

3,245,873.47

HHB =R

3,973,369.16

3,973,369.16

HIAAAF EAR E
il

382,131.45

382,131.45

Hof: iPABERM
Rl sk

382,131.45

382,131.45

T AbLS
eSS IR PR
(HA)

AR A

1,748,288.62

1,748,288.62

AR FAT SR =
JRIR R T A Y]
2 21 P A S AN 15 B
R ——2 feiirE

AR Ef) 45 o

-121,917.14

-121,917.14

i H

AR L]

2022 F 1 H1HZE20224 12 H31 H

A2 oy M4 R gt

LiEzEE a7

B LR
HXZR‘ 2

aif

LB

3,655,704.19

3,655,704.19

LB

LIS

BNFE=RER

2,974,079.35

2,974,079.35

B =Rk

4,884,524.84

4,884,524.84

LA EAR E
#

348,394.16

348,394.16

Horfr: TR AR
R SES

348,394.16

348,394.16

TEA AL
ST ERIIES RGPS
(HA)D

AR R

2,093,652.86

2,093,652.86

SARAIFAT 5 =
JRR R T A Y]
51 2 P A S R4 B
R ——>n feiirE

AR

491,984.12

491,984.12

%556 T3k 73 7T




[ 72 EEBE 25 PAAT WARBUIE SR 40 B I 2 2023 FRAF BEA 7

e T 2023 4 12 [ 31 H, ARESRA N =R IR 5 1 & Rb 5™ BNIESR 28 5 it bt
52 Z(E I AE BRSO BBEER 3BT o 1 2023 SR8, AT < M SF = R G HH 2 5 M il 58 7
5 R R I8 PROAT 1 52 o IR B S %

TSR ARG B R 2 ) T AR T 2 Fe (B AR Bl 4 &

B F I

7.4.14.2.32 HHEEATREZMAERNE=EXRARNMETENHEL

A NRMot
ANa] W g2 N AE
KRN |
5 7 S IRV YN
M i AR o | wEmmkcTE | 2 U
Z [ R &
Vit 32 PR A% SR I AL o 22 .
o 1,748,288.62 g T 5l % 20.23%.217. 75% UIVEPS
NEIp k=L PN ]
EERN _
T 7. ¢ > E=VAS 7aS
A apg | FUOREER e smmsers | AT
Z B A% &
25 38 SRR 2 1
Qﬁxw’i 200365286 | |V '%Eﬁég WM | 23.19%-247.56% |  fuksE

7.4.14.3 JERFEEFIUA RMHETFER SR T B K3 A
T 2023 412 A 31 H, AL AR FFHIEFLFI LA R ETHEN £ 5= (2022 45 12 A 31 H:

7).

7.4.14.4 AVAA RETHE K L5 T E A3 B

ANCAZ FCHE 5 R e R 7 A0 A7 £ 2 A 38 S AT IR EL Al <= it 47 5%

fEAZEIR /N

7.4.15 H BT HEBM T & THRER T 2 B R R
A B TR H AR B 0 7 B A A

8.1 WIREEF™AGHER

8 B"RAGHRSE

HI T E 5 2 fe

ERERAL: NIRRT

e TiH SR H 3RS BB FE L] (%)
1 RS s 843,325,566.71 93.25
Hor, REE 843,325,566.71 93.25
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2 FHEEE - -
3 [i] 72 AL 7 5 % 5,199,088.11 0.57
Hr, fiik 5,199,088.11 0.57
RPESCFRIESR - -
4 HEBERE - -
5 SRbATAE P . .
6 SR Gl 7 - -
Hors ST 0] ) ) SN IR
s el '
AT RS E 58 &
7 X 54,111,161.81 5.98
it
8 HoAth 25 T 7% 7= 1,770,353.23 0.20
9 &t 904,406,169.86 100.00
8.2 HARBAT L R ER K AHE
8.2.1 HBEBHEHREBT VIR ERFTHE
. JENN B E A R ]
e Tk ARME G
Eefsl (%)
AR RRL dL sl 1 .
B | RH | )
C |Hilli&k 621,843,154.22 69.00
D [HA. #H. R BOKAEFE BN i i
E | . .
F bRl 47,074,241.50 5.22
G pidizkn. SiEMErEl . .
H ({18 Aol . .
I EEAER. WG EEARRS ) .
J [EEn . .
K ik . .
L |[FHSEAIRE 55 AR 55k ) .
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0]

[ 25 [RE S 25 AT LR S 3 B & 2023 4RARJE AR 2%
M RHEBE ORISR R 5 91,927,254.10 10.20
Y\ 81 N2 s 1 /AN = SR A . .
O |ERMRS. BRI HAR RS _ _
P |#H - -
Q |[RAEAItE TAE 51,294,513.39 5.69
R [3Cfb. REMEGER . .
S |ZA _ .
&t 812,139,163.21 90.11
2.2 BB EAR AT LA BB FRRAE

(T s AHE o AR

tefl (%)
AL ARG o il . .
B PRI ) _
C [l 20,064,693.95 2.23
D [HJ1. #J1. BRRIKA AR, . .
E [ . -
FootkmZ il 3,907,030.60 0.43
G |[iEisHi. GEFHRBL 13,981.41 0.00
H  [EmAEmok - -
| (RS RS BRIk . .
J &R . .
K i . ]
L |FAGERIRE 55 R g5l 3,058.00 0.00
M R A AR R S 1,642,277.72 0.18
N KR PREERI A Lt & 8,032.82 0.00
O |ERMRS. BEAHAR RS . .
P A - -
Q |PAEAMESTE 5,546,429.00 0.62

%59 T3k 73 71




[ 72 EEBE 25 PAAT WARBUIE SR 40 B I 2 2023 FRAF BEA 7

R[St (AR _ _
s |me _ _
=

31,186,403.50 3.46

8.3 HIR#A SMME 5 HE T FE LI/ D HER I TR B B 5 A
8.3 1 IR BIE A RMME SRS T #E BN K TR BRI R U4
SR NRMTT

i 5 4 i
e | REA JIE B A4 R g (D A
L (%)
1 600276 fE 5t R 24 1,641,884 74,262,413.32 8.24
2 300760 L EG RS 214,924 62,456,914.40 6.93
3 603259 2 I A 836,293 60,848,678.68 6.75
4 300122 BRAY 462,007 28,233,247.77 3.13
5 600436 FAF 116,461 28,182,397.39 3.13
6 300015 % /KR A 1,746,125 27,623,697.50 3.07
7 688271 PR RST 165,700 22,702,557.00 2.52
8 000661 KFH = 122,923 17,922,173.40 1.99
9 000538 “HAY 316,817 15,571,555.55 1.73
10 300142 IR 661,898 15,561,221.98 1.73
11 002252 ES 1,887,100 15,096,800.00 1.68
12 600085 iR = 275,346 14,786,080.20 1.64
13 600196 HRRY 519,989 13,015,324.67 1.44
14 000963 IR 308,585 12,793,934.10 1.42
15 002422 e 25l 418,778 12,165,500.90 1.35
16 300347 TG EY 215,358 11,838,229.26 1.31
17 300896 TR 40,113 11,806,459.29 1.31
18 600079 NAEEEZ 456,571 11,350,355.06 1.26
19 300759 FRIEA 373,561 10,825,797.78 1.20
20 603392 TiZ&AY) 142,910 10,736,828.30 1.19
21 600161 RIZAY) 347,002 10,736,241.88 1.19
22 002001 BRI RR 631,950 10,717,872.00 1.19
23 300832 ek 131,340 10,270,788.00 1.14
24 002821 E|E & 88,429 10,266,606.90 1.14
25 002007 22 ) 412,848 9,136,326.24 1.01
26 000423 ZR BT BT fig 183,636 9,056,927.52 1.00
27 002223 HEREST 241,674 8,357,086.92 0.93
28 300003 IRERTT 498,504 8,055,824.64 0.89
29 603939 mF4j 5 197,331 7,901,133.24 0.88
30 000999 =L 150,216 7,470,241.68 0.83
31 688301 2R R R 22,777 7,408,447.02 0.82
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603882 IR 118,200 7,395,774.00 0.82
002603 DL 2851 315,714 7,283,521.98 0.81
600332 Hz il 253,478 7,249,470.80 0.80
688180 HELAY) 172,801 7,228,265.83 0.80
002044 E AR 1,186,914 7,133,353.14 0.79
601607 iRz 419,108 7,011,676.84 0.78
688617 BREST 17,944 6,971,244.00 0.77
600763 IR RIT 89,775 6,863,298.75 0.76
600129 KA H] 146,600 6,811,036.00 0.76
300601 R 250,220 6,793,473.00 0.75
688114 HR i 78,816 6,779,752.32 0.75
002294 (EES 192,860 6,298,807.60 0.70
002262 B2 219,600 5,955,552.00 0.66
600529 LR 253 225,600 5,775,360.00 0.64
600535 KEH 327,100 5,567,242.00 0.62
000623 T MHUR 366,100 5,542,754.00 0.62
600867 WA E 509,123 5,513,802.09 0.61
603087 HZ=2lk 101,914 5,365,772.10 0.60
300558 DLyl 103,128 5,316,248.40 0.59
600521 g2l 362,099 5,311,992.33 0.59
000513 T 2R 4K [ 150,298 5,261,932.98 0.58
603456 JLMZk 216,446 5,240,157.66 0.58
688050 ZHEST 29,757 5,119,394.28 0.57
600998 UM 727,186 5,097,573.86 0.57
600380 e T 408,469 5,077,269.67 0.56
300633 FFrEST 101,000 4,777,300.00 0.53
603233 KSR 188,306 4,688,819.40 0.52
600566 GEN 148,700 4,673,641.00 0.52
300676 MR LA 94,206 4,521,888.00 0.50
300595 KA AR 198,758 4,487,955.64 0.50
603658 ZEAY) 78,296 4,463,654.96 0.50
688331 REAEY) 67,657 4,198,793.42 0.47
600511 ] 24 iy 144,263 4,128,807.06 0.46
603127 HARTH 2 164,178 3,892,660.38 0.43
300529 MR AE D) 173,356 3,853,703.88 0.43
000739 W& 25l 243,600 3,749,004.00 0.42
603858 KA 24 216,157 3,676,830.57 0.41
600329 KA B 101,400 3,412,110.00 0.38
600056 W [E R 2 298,400 3,333,128.00 0.37
603707 BRI A 216,443 3,246,645.00 0.36
300357 FEAY) 111,033 3,219,957.00 0.36
600062 S 166,900 3,104,340.00 0.34
688276 H A 47,723 2,615,697.63 0.29
002653 BB} 98,900 2,289,535.00 0.25
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76 301267 165 IR ) 71,000 2,278,390.00 0.25
77 688520 PPN 20 i 41,195 2,219,174.65 0.25
78 000028 24— % 73,100 2,119,169.00 0.24
79 301207 M2 45,868 1,275,130.40 0.14
80 301301 J T4 94,100 790,440.00 0.09

8.3.2 IR E A RMHE SE ST FE BN BRI BTA SR 5CR 4
SEEAL: NRFTT

i 5 4 i
Fa | WA Ji SR A PR HE (D ARME o)

EHEE (%)
1 000516 [ e 25 2 683,900 5,546,429.00 0.62
2 002317 A2 264,400 4,243,620.00 0.47
3 002030 K2 B A 429,980 4,162,206.40 0.46
4 603883 THG 130,060 3,887,493.40 0.43
5 300363 T A7 143,700 3,614,055.00 0.40
6 688139 IR 71,612 2,901,718.24 0.32
7 688690 PR 91,542 2,510,081.64 0.28
8 688105 T 50,940 1,631,098.80 0.18
9 688347 L /NS 24,617 1,035,391.02 0.11
10 688161 BB R 22,712 941,412.40 0.10
11 688548 ]S AE 3,945 50,298.75 0.01
12 301526 Il b S 4 9,723 43,267.35 0.00
13 688563 Jrt A 712 43,068.88 0.00
14 688549 SRS 4,294 34,738.46 0.00
15 603296 HEEIRR 380 29,545.00 0.00
16 688652 AR & 416 21,736.00 0.00
17 301525 fis Rt 266 21,668.36 0.00
18 301371 BUREE 530 19,917.40 0.00
19 301558 =B 1,458 19,537.20 0.00
20 688627 KL 222 19,473.84 0.00
21 300904 71465 304 18,705.12 0.00
22 301488 ZERHE 262 18,101.58 0.00
23 301509 EIlAR 266 16,553.18 0.00
24 688612 JBIH 422 16,023.34 0.00
25 601096 P RSN 3,918 15,907.08 0.00
26 301393 ZINAY) 260 15,436.20 0.00
27 601083 CEMRTIReS 1,263 13,981.41 0.00
28 301510 R 396 13,863.96 0.00
29 301507 AR 851 13,488.35 0.00
30 301566 IEFIYLY 576 12,752.64 0.00
31 301456 B ® e 407 12,368.73 0.00
32 688602 RS R 1,066 11,789.96 0.00
33 688719 % BHAE 194 11,659.40 0.00
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34 301508 LA 419 11,178.92 0.00
35 301251 JBUR 321 11,103.39 0.00
36 688653 A EE 648 10,361.52 0.00
37 301528 2R 148 10,198.68 0.00
38 301261 8 TR % 198 10,068.30 0.00
39 301202 B 8 1 1 306 9,730.80 0.00
40 688716 HHBIE I £ 267 9,716.13 0.00
41 301413 dy)a 164 9,543.16 0.00
42 301500 KR 455 9,504.95 0.00
43 301516 HhzE I 604 9,368.04 0.00
44 301519 7 8 Ly 442 8,932.82 0.00
45 301568 5% 246 8,752.68 0.00
46 301459 F Ry 208 8,286.72 0.00
47 688720 ARy 165 8,223.60 0.00
48 301517 SRSV 185 8,082.65 0.00
49 301578 JRZE e 118 8,061.76 0.00
50 301548 FHERH 136 8,022.64 0.00
51 603062 I 126 7,284.06 0.00
52 301529 1R AR 182 6,894.16 0.00
53 688648 Hh R 303 6,493.29 0.00
54 603004 SR 195 6,082.05 0.00
55 603107 R 292 5,311.48 0.00
56 603193 TEA A 303 5,047.98 0.00
57 001306 B % 64 4,823.04 0.00
58 603075 BBy 182 4,242.42 0.00
59 001358 e RCHTA 87 3,841.92 0.00
60 603231 REEA 161 3,466.33 0.00
61 603276 TEEHT 134 3,333.92 0.00
62 603373 LY 88 3,058.00 0.00

8.4 IEHAIANBEREHAKEKRES)
8.4.1 BRI TNEHHE H HIWIF L Fr=18E 2%EET 20 & KR EHY
S, NERMT

b7 B 4 T
7 % ZEARHY Ji% 52 44 AHH RN £ FEEHE HL
(%)
1 688271 By 24,025,917.25 2.31
2 600129 KM EEH] 9,700,947.00 0.93
3 688114 R 7,834,614.64 0.75
4 688617 BHRET 7,345,243.76 0.71
5 002262 BAEZ . 7,111,782.00 0.68
6 300633 CARAZ NS 6,088,369.00 0.59
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600529 LR 253 6,035,949.00 0.58

000623 T MRBUR 5,798,920.00 0.56

300760 L EG RS 5,651,314.00 0.54
10 600535 K+tHh 5,534,799.00 0.53
11 002317 NG ZIN |4 4,582,509.00 0.44
12 688331 HEEY 3,933,738.64 0.38
13 600329 kA 3,728,204.00 0.36
14 603259 24 B e 3,095,383.00 0.30
15 600436 AT 2,535,088.74 0.24
16 301267 1 HR AL 2,459,282.50 0.24
17 300015 % IR IR AL 2,238,236.20 0.22
18 600276 TE 5t = 24 2,154,207.14 0.21
19 000028 25— 2,112,483.00 0.20
20 688347 C /N 1,828,684.00 0.18

T RANGHUE RN (RSN TR LA E ) 51, A B 5 -
8.4.2 RT3 SHGE i HIHIFE S B H{E 2%ERHT 20 4 AIRE D14
SRS ANRMT

o R 4 Bt
5 i =S Ji SR A PR A B2 &0 P HE L
(%)
1 600276 E 5 125 24 12,142,690.00 1.17
2 603259 2 A 7,851,157.90 0.76
3 688363 IEER AW 6,961,851.62 0.67
4 300760 LG EST 5,432,708.25 0.52
5 300244 it 222 Wy 5,401,953.93 0.52
6 002019 LR 5,108,850.71 0.49
7 300026 A HZ 4,547,778.00 0.44
8 300122 BRAEY 4,451,976.86 0.43
9 600436 AKER 4,010,484.10 0.39
10 300015 % /KRR 3,336,714.17 0.32
11 000661 KI5 mHn 3,273,255.00 0.32
12 688298 RITHEY) 3,055,418.81 0.29
13 300142 RRAEY) 2,836,694.90 0.27
14 002252 gL 2,751,719.00 0.26
15 688739 BRAEN) 2,661,128.99 0.26
16 300347 e LI 2,469,470.60 0.24
17 600085 iR e 2,312,703.00 0.22
18 600196 RERZ 2,208,997.00 0.21
19 000963 HIRIEZ 2,146,099.00 0.21
20 688202 el 2,113,807.48 0.20

T J2H UL R (RS AN TR LRSS B ) 151, AN B IRAE 5) 9
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8.4.3 LN M A 5 451 K% 32 HA BBC SR HRTWRL N B B

A NRMG
SENMEEERA (A ) A 162,647,069.04
SEH RN (AE) B 174,283,874.88

T SRR S BRI S s e (A sl LRSS 3R 3151, A% &
MR H -
8.5 HIRZEBIFMMIRNMFRREAS
EHA: AR

) 355 i il N FHHE R
LI (%)
1 [E X i 55 5,199,088.11 0.58
2 | RATEHE
3 it 7
Ho: BURME SR
4 e ATies
5 ANV J S Rl Bt 73
6 R
7| AR (RIS HfD
8 ENIZea
9 oAt
10 | &it 5,199,088.11 0.58

8.6 FRIEA SMME o H B i {E LB R/ N HE R R B L% 35 3 R A 4
S NIRRT

o e B B
Fs (e AN Tz K HE GO NIE
fEELBI (%)
1 019694 23 [Hfi 01 51,000 5,199,088.11 0.58

8.7 HIRIEA SMME o H B i E LB R/ N E R I BT B 7 SCRFIES R 35U 3 A 40
ARSI AR AR RFAT B 7 SRS
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8.8 IMEHIAREA RMME G E ST HE LI/ N HEFHIRT LA 5t & R B 4

AIEGARERAR AR

8.9 HIR#EA FMHME o 2 B R E LA R/ HE P R BT T 48 BUIE 3 3% A 4

AFE AR AR R FFABGIE

8.10 I EHIRA RSB HIBIR AL 5 I UL B
AT AR N R AR
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