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gt

ARG BT —F AT RAT RS T A B G R B E R 10%, HAS G 5 dhAS K

NS PR H A R B3 [ RR — R A BRAT RIESR AR L IE SR 1) 10%. ARe S AR S
3 8 BN AE B (R HARO T IGREE  3E F R — X BT A R R AT T B R AR 1% BT A R
FILIEE SR 15%, AKEG 5 AR KL G A S B E BN AR R A AR — K LA RRATH
FIEBER, AR b A E AT R 30%.

VSR S 11 T B 52 7 By = ) T X i 1) A 877 R 1 Sk G
HIN Z BRI GE H B AL RIS LS WHHE 6.4.12. b, ASFER nlidid 32 [l W R 55 7 07 i\

25 40 D3k 59 T



Heg2 gtk R IC B IR & RUIE T IR BT R 4 2023 4Ep Rk i

FHIBE SN RBAIPERE R, H R A SR A R A ME. ARE TR T
TEBHPERZ BR 5L I TR & T AN 2 8 B8 1 E K 15%.

AT B FE B PN HON JE A A 5™ 7 S TR H AT AR BB R AR DU (AT AR A
SIS, #ORAE H BRI B ] FE AN 7 A TR H ] AR B i AT AR BN (R

[, A RE G Ak e BN & B HGE (R 52 5 I BI H 552 o0 TR P #2 IR E
JFUURHAZ By 5t T I SR AT e T3 RATAF /KPS AT e R PUR & S5 A8 HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 A B R AT 50 25 U 8 S5 Tt 1 e A B < A S8 [ D 52 2 ) B0
PR AN AE S0 T ARG o Ak, AR T < (0 < BN SN 1 308 [ DU 52 g o 47 ot 7 B A1) - AR o 41
fil R S0 S A 3K RREE BT i ) USSR 5 0B 22 50 LA DR L 4 it 4 > Fe BT A2
W IE SRS BUE 7 i S b BRI 2 DOE I HA AN S 5 0 PO R (R AZ Z 1, W] 4%
2 A R 55T EOR 5 2 < A (R 240 58 IR BV R A — B

ZRE LIRS RSN PEFR bR R M 45 SR K S sl P KRS B ) S B, ASBE A AN A S A AL sl
PERG DL R4

6.4.13.4 TR
737 AR A2 4 2k 4 T R Sl T L P 2 SO B A SR B0 98 2 R B Ak T 4 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZE RS A KU R A A7 % XU

6.4.13.4.1 FIERK:

M2 IR 2 415 <5 i T EL B0 4 0 U B O <Y 32 T S ) 2 AR Bl i AR e sl R XU o M AR kv
<R T RIS I b T T A B TR S A SO AN E T BRI, e VR Sl R 2R S i T R T i
AN IS 301 5] 5 SRR 95 7 375781 2 FHT 58 IS 0 ARSI B IAE 5 ) 40 XU

AR Fe <5 R < BN T SR AR R < W (0 R R AR e AT A, IR E I IR R A S A
AT 00 B R A R AT B

AREEG AR BB FEONRATAA A SR AT S AR IRIES R B4

6.4.13.4.1.1 FZ XK ik O

Hfr ARG
ES PN
14EBLK 15 4 5 4EDI | it B ait

202346 H 30 H

o

%
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et R R E R A

W L4 2023 E i AR &

BATAEEK 14,321,297.93 - - 4 14,321,297.93
s R D 604,844.75 - - 4 604,844.75
AR S 96,684.77, - - - 96,684.77,

M A 1,553,192,532.
T Sy L g e 650,668,503.97|  415,328,618.57|  30,212,459.02] 456,982,951.02 58

SN IR AE 4 fih %
A j‘iﬁﬁﬂ) 49,971,310.06 1 - 1 49,971,310.06
IV - - - 302,172.18| 302,172.18
AL FR D R - - - 67,856.46 67,856.46
715,662,641.48  415,328,618.57  30,212,459.02 457,352,979.66/1,618,556,698.

BrE Rt

73
Wil
TR - - - - -
PR et i - - - - -
R 4 b f s - - - l i
S H [ ) 4 i % |
FEER
AR FLEK - - - - -
AT 2 [A] 32K - - - 3,675,984.05 3,675,984.05
AT RN SR M - - - 053,028.88|  953,028.88
MNATHEE B . - - 204,220.48  204,220.48
MAT RS R 5% B - - - 82,925.93 82,925.93
N AZ A B - - - 46,471.84 46,471.84
AR - - - - -
16 JE T A 47 A5 - - - - -
HoAth A7 £5 - - - 866,972.97|  866,972.97|
- - - 5,829,604.15 5,829,604.1
Uiliidssan
5
GBS YRR N 715,662,641.48  415,328,618.57  30,212,459.02 451,523,375.51/1,612,727,094.
58
LEER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
"

BATTEER 94,954,897.43 - - - 94,954,897.43
s R D R 35,263,894.54 - - - 35,263,894.54
AR S 218,882.60 - - 41 218,882.60

T oA i | 1,240,522,439.160 513,920,689.32 5,122,924.66) 576,626,324.01(2,336,192,377.
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et R R E R A

W L4 2023 E i AR &

15
RIS FR - - - . -
JNEYAT I 3 - - - 996,659.25  996,659.25

1,370,960,113.73  513,920,689.32 577,622,983.26(2,467,626,710.
BT 5,122,924.66
97
15t
A fE K - - - - -
A2 5y 1 4 Rl 6 £k - - - - .
fHE A 7 £ - - - - .

S H (B ik %

INERREC - - - 6,734,865.90 | 6,734,865.90
I A B [B] 3¢ - - - 18,435,791.04 | 18,435,791.04

A N i T - - - 1,650,252.06 | 1,650,252.06
NEATEE B - - - 353,625.43 353,625.43

AT B R 5% o - - - 153,702.76 153,702.76

AT F B - - 4 112,129.12 112,129.12)
LA FLE - - - - -

146 ZE P4 47 it - - - - .
oA A7 53 - - 4 1,952,172.25 | 1,952,172.25
it it - - 4 29,392,538.56 29,392,538.56
1,370,960,113.73 2,438,234,172.

) ZE U FE R 1 513,920,689.32 5,122,924.66| 548,230,444.70

41

6.4.13.4.1.2 F| 2R KRS ) RBURR A 43 BT

PR ORIk it A= b ok RaE X =R
. o . SO (AL 7T)
R AR 05 s & (CFRpr. N Mot
AT AHAR EER
202346 A 30 H 2022 4 12 A 31 H
TIAHFR % 25 NS 3,913,414.26 4,772,029.10
M FIZ L 25 M35 -3,888,804.51 -4,733,265.25
6.4.13.4.2 AMC R

AN IR i <k TR 2 SR BOR SR BL T RNV R AR S T A AR BB XA . AR dE <
RIpT AT Bt 7 S St AN R, PR B AN XU

6.4.13.4.3 FHARM AL RS
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FoAh A M IS A2 41 5 < TR et TR PR 2 e B BOR SR B < At B R B i 0 R R AN 3 BLAR
T S ks DR R AR B T A AR B B AR XU o A 3k 4 2 BB THIE SR A2 5 By L T mARAT 8] )M 17 3758 5
(RIBEER A7 BT W F) HEAL A RS R T BN UIE SR A AT oA B 5 8 s DL Ry R 2 T R 52
AT BEARYR T UE SR T3 B AR B B 5

NI (B S BN GE NG & B OB AR AL, B SRmG . RECE . R G REAT
B, SREF R AT REA L Tk XU o

AT el BB A A ) B PR AR LA AN AR XS . e Al AT G A8 BN H W AT i
FAA BIEZR AR St A%, Wi ] 2 Mg B0 R AT KU B2 &, B4E VaR(Value at Risk)
PR SR 1A < T W POV FE A A% XS, B I T St o DU 2 AT BR B A A1 o

6.4.13.4.3.1 HARM XSO
AL NRTIT

AR AR
2023 46 7 30 H 2022 4F 12 A 31 H
TiH o 3 G b &% re
N S E Y {E L A1) ~RME Y AE L A1)
(%) (%)
456,982,951. 576,626,324.0
T g e T — R 28.34 23.65
02 1
T o AR B — e
T ARG — e R IR
A SR B = — BUE R %
HoAth
456,982,951. 28.34 | 576,626,324.0 23.65
it
02 1

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i BT A RS W Tk 4 LU R HE I AR B
o B E R HEAE LA i HA T B AR
T = A R H 2R R P i E
W7 2 R A5 B [ A5 2 Al Rz NRMo)
ALk ARSI
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202346 A 30 H

202212 H 31 H

A& AR HERE T 5%

33,880,954.79

53,083,622.56

A& AL HE D 5%

-33,880,954.79

-53,083,622.56

6.4.14 AfRHHE

6.4.14.1 £ TREARMETEITTE

ARMMETTESERTRIZER, B0 A R E TR R S B B2 SR A BT & R
JERIRGE : H— 2K AIFBE PSS BETEER T  LoR G RO 58 2 R — R
B MBI BE 7= B i B BRI TT ER AN s S5 =2 IR OB P B G5 R AN T 8 A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 FEXRERTENARHME

AL, NRMI
N R E T A IR
s RTE
(IR R 202346 A 30 H 2022 4 12 A 31 H
BRI 456,189,720.67 575,658,313.45
=Y 1,095,977,685.22 1,759,566,053.14
E=E 1,025,126.69 968,010.56
f=ann 1,553,192,532.58 2,336,192,377.15

6.4.14.2.2 A SRHrE TR E R E KRS

AREEE LN Z IR A R R UK A H RTINS B IR B I i T ATF T2 5
IBSE. GRSy, A HMIERSEIUTM. L ANEREEAE AT RAT SN, ARSI
H 252 5 B iEER FIE] L 22 5 AN BRI 18] S PR I TR R AR O BT O A SIE SIS — BRI, IR
At B R B PSR T 0 A ot BT R AT 5 B B R SR AN B TR B AR K, il E A HR

B SO OB N IR 2 2 IR = R

6.4.14.3 JERFEEHIPLA RMMETHEKI SR TR Y
AFE AR AR S LR ARFFA RN LLA SR E TR & TR

6.4.14.4 AUIA RN ETHE R & R T BRI A
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ARG R PR LA SO T 00 4 ik B DARER AR T ) el B R 57, ke
i T PR R AR R e, T ALK T (8 55 A SO IMELAR ZE IR /N
6.4.15 F B T BB AT & THR R T E UL I HAR
T
7 BRHAGHRE
7.1 PRESHETHEHENR
GRS ARG
55 iH S AR B IEES] (%)
1 B ad #5% Bt 456,982,951.02 28.23
Hrpe B 456,982,951.02 28.23
2 STt - )
3 ERL 1,096,209,581.56 67.73
Horp: 27 1,096,209,581.56 67.73
P SRHIES - -
4 R - )
5 S ROATA SR - -
6 TR il B 49,971,310.06 3.09
Forpr: SR ) SN IR ] ]
ol
7 i&_ﬁﬁ”ﬂ AT 14,926,142.68 0.92
8 FoAth & 1t 466,713.41 0.03
9 it 1,618,556,698.73 100.00
7.2 MEHREATIL AR ER TS
RE | A N RE N Il S
A VN7 NN N | 4 1,029,990.00 0.06
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PRI - -
C izl 374,135,248.24 23.20
D B0 00 R BOKAE = A R - -
E pecsiin|4 8,140.64 0.00
F R A, 69,029.20 0.00
G ASIEIEH i A IREOL - -
H g O 16,494,738.00 1.02
I SRR S B R RS 34,325,543.42 2.13
J Bl - -
K J55 3l - -
L FL BRI 55 M 55l - -
M FHFARE A AR S5 2,540,553.39 0.16
N IR PSR 2 Fe it i EE 163,450.27 0.01
o] JER RS AEEAIEAR R 55l - -
P HE - -
Q TAE RIS T AR 12,476,236.86 0.77
R A, AR R A 15,740,021.00 0.98
S gZh - -

At 456,982,951.02 28.34

7.3 BREA SOHE S B H T E LB HE R I BT A BRSO 48

SRR NRTTT

i HE 4 E
Feg | B Ji S A4 PR HE(K) A e
fHLE1(%6)

1 601567 —REST 4,954,600 62,576,598.00 3.88
2 300733 (eI 3,499,944 52,814,154.96 3.27
3 603338 AR T WA 468,200 26,223,882.00 1.63
4 000768 RPN 973,800 26,049,150.00 1.62
5 002444 B AR 1,141,800 24,982 ,584.00 1.55
6 000999 HEE= 401,800 24,373,188.00 1.51
7 002180 g Bk 651,865 22,326,376.25 1.38
8 600398 R 2 K 2,963,700 20,390,256.00 1.26
9 300413 TR 460,100 15,740,021.00 0.98
10 688023 ZIEE R 84,000 14,675,640.00 0.91
11 002768 EEDSYival 529,000 12,796,510.00 0.79
12 300320 35 iy 1,632,100 12,779,343.00 0.79
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13 300143 B R A A 1,098,100 12,452,454.00 0.77
14 688561 B ZAE 222,158 11,510,005.98 0.71
15 688658 it FE 2l 487,764 10,150,368.84 0.63
16 603337 ATt 492,800 9,382,912.00 0.58
17 600375 PR 1,191,500 9,031,570.00 0.56
18 600258 LR 460,200 8,720,790.00 0.54
19 600893 Wik 190,500 8,050,530.00 0.50
20 603313 BHA 782,230 7,845,766.90 0.49
21 601007 SRS 885,600 7,545,312.00 0.47
22 688636 AR 135,556 7,455,580.00 0.46
23 688667 Bk 96,391 7,193,660.33 0.45
24 600418 R 569,100 7,164,969.00 0.44
25 300248 BT 603,100 6,290,333.00 0.39
26 603324 e SilEZ N 158,400 5,971,680.00 0.37
27 300026 A HZ 898,300 4,868,786.00 0.30
28 605099 L f by 213,201 4,760,778.33 0.30
29 300858 B4 203,700 3,293,829.00 0.20
30 300645 BT E 61,700 1,685,644.00 0.10
31 301080 ERE 3 26,650 1,674,153.00 0.10
32 002458 an B 83,400 1,029,990.00 0.06
33 688293 BRI 17,873 852,005.91 0.05
34 688443 BIER 25,996 799,844.36 0.05
35 600519 DVMERS 400 676,400.00 0.04
36 688552 FU R B T 9,556 239,960.00 0.01
37 600754 RV G 5,400 228,636.00 0.01
38 688623 MICEHS 1,776 162,256.88 0.01
39 301305 BH 345 7,523 155,710.27 0.01
40 301280 BRI A 4,175 149,298.00 0.01
41 301210 S 2,801 143,168.37 0.01
42 301395 {=A5 bt 5,196 138,629.28 0.01
43 301345 T 2,652 126,242.30 0.01
44 301488 SRR H 2,618 104,144.04 0.01
45 688472 Ri] e 1y 5,920 100,876.80 0.01
46 301232 CIRRHE 1,643 99,339.12 0.01
47 301398 SRR L 2,549 95,587.50 0.01
48 301358 W RE 2,023 86,766.47 0.01
49 301428 U ERGE] 2,289 80,343.40 0.00
50 301202 B 2 % 17 3,060 79,009.20 0.00
51 688603 RARHE 1,391 76,505.00 0.00
52 688469 AR A 13,800 74,658.00 0.00
53 301261 1H A% 1,973 72,803.70 0.00
54 688361 HoRE 831 53,740.77 0.00
55 301325 2 B R 364 39,293.80 0.00
56 601061 HE4&)E 4,016 30,441.28 0.00
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57 001287 HhHL 1,386 29,133.72 0.00
58 688576 Pa LR 240 28,898.40 0.00
59 688507 FIRFHE 222 27,108.42 0.00
60 688582 S EER 648 26,360.64 0.00
61 301293 R YN 333 23,782.86 0.00
62 301303 HEAR 1,058 23,614.56 0.00
63 301368 Fr e 337 23,317.03 0.00
64 688570 RIGEI 884 22,391.72 0.00
65 301307 EFE 687 21,887.82 0.00
66 688562 LR A 726 16,197.06 0.00
67 301439 BhRER ) 949 16,038.10 0.00
68 301399 BERFRHE 293 15,110.01 0.00
69 688334 7 = B 888 14,394.48 0.00
70 688512 =R 721 13,814.36 0.00
71 301382 %8 F 408 13,398.72 0.00
72 688620 2 1,016 12,537.44 0.00
73 301141 HR g 262 11,184.78 0.00
74 301290 REEST 330 10,576.50 0.00
75 601065 LR A 875 10,360.00 0.00
76 688631 SERTE B 336 10,036.32 0.00
77 688479 KERE 332 9,790.68 0.00
78 301265 IR 819 9,516.78 0.00
79 301376 EeRE 5 420 9,454.20 0.00
80 301355 [FEX 563 9,430.25 0.00
81 301386 R A 378 8,992.62 0.00
82 301323 AR 228 8,974.08 0.00
83 688429 BBl BEJR 346 8,833.38 0.00
84 301373 RERH 277 8,822.45 0.00
85 301170 R 250 8,732.50 0.00
86 301281 RHE 12 338 8,483.80 0.00
87 688535 R 161 8,248.03 0.00
88 601133 e Tl 1 473 664 8,140.64 0.00
89 301203 EEESZNVS 225 7,740.00 0.00
90 301337 AT 232 7,045.84 0.00
91 603125 wE R 160 3,924.80 0.00
92 001328 BRI 145 3,696.05 0.00
93 001282 =i 105 3,468.15 0.00
94 001360 A 177 2,631.99 0.00
95 001324 KERH 114 2,234.40 0.00
96 001367 HEARZ 55 2,171.40 0.00

74 WMEFARER T HASHERZES)
7.4.1 RN SHE RIS T FE 2980T 20 44 KR A4

2 49 pidk 59 T



Heg2 gtk R IC B IR & RUIE T IR BT R 4 2023 4Ep Rk i

SRR NRTT

AR AL 4 T
5 i ZEARAS Ji% S A4 PR ZN SN T P A EL A
(%)
1 002180 gH A 28,657,311.12 1.18
2 300413 T SR 23,522,673.00 0.96
3 000069 LS 19,833,427.00 0.81
4 002444 B AR 19,309,681.70 0.79
5 688561 A AE 16,441,743.37 0.67
6 688023 ZAEAE S 13,919,016.97 0.57
7 600418 LR ZE 13,848,286.99 0.57
8 300347 &R 11,916,702.39 0.49
9 600258 TR E 11,099,032.00 0.46
10 600375 WE RS 10,758,296.38 0.44
11 601007 &5 10,042,216.10 0.41
12 688636 BRHIA 8,970,399.83 0.37
13 603712 +t—= 7,851,107.00 0.32
14 601318 r [ S22 7,211,169.00 0.30
15 000768 HL PGk 6,807,602.00 0.28
16 603324 EiEZS ) 6,159,771.00 0.25
17 002291 TE R 5,980,380.00 0.25
18 002458 AR 5,087,605.80 0.21
19 603338 WriLsh 7 4,713,249.00 0.19
20 603477 ER=VITHE 4,540,239.00 0.19

T ATSRN GA 5 TS A &0 (RS AN IR LSS B 3181, AN B ORAS 5 9 A -

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4
EA: AR

AR AL 4 T
5 Ji EEAAY Ji S A PR AT R 132 A P A EL A
(%)
1 002291 PEERH 33,770,274.00 1.39
2 300035 RS 30,355,613.00 1.24
3 000776 I RAES: 24,933,281.00 1.02
4 300413 TR 24,358,720.90 1.00
5 601222 R REIR 19,445,667.00 0.80
6 300613 & 18,271,233.05 0.75
7 000069 BRI A 17,253,442.66 0.71
8 300182 T R Ay 15,339,868.00 0.63
9 603712 +t—= 13,783,969.05 0.57
10 688498 TR 13,285,768.31 0.54
11 000538 =AY 13,225,861.40 0.54
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12 300709 R AR 11,227,088.08 0.46
13 300347 IR 10,974,575.00 0.45
14 603267 T 378 LT 9,413,047.00 0.39
15 605368 WREA 9,224,898.60 0.38
16 300323 EREH 8,877,672.10 0.36
17 601318 Hh [ 22 7,208,662.00 0.30
18 601567 —REST 6,925,861.00 0.28
19 300143 R A A 6,907,219.00 0.28
20 300726 FIEHET 6,770,705.00 0.28

T AT S G 3 S A e (RS BN IR BLRSAS B ) 3181, AN B ORAS 5 9 A -

7.4.3 TNBER A S8 RS H R T B AT

Az NRMT
SENBEEERIRA (RAS) B0 282,324,030.48
SEH R E RN (3E) B 425,551,556.44

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B E 4% K S R AZ <
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR BAFREAS

SRRA: NIRRT

ob 4 B P A E L
g 7 dn ARE
%(%)

1 H X fiige - .
2 AT - -
3 b i 77 547,177,518.69 33.93

Horpe BURME SR T 131,848,900.12 8.18
4 Ml figz - -
5 Al A Rl % 5 395,506,427.39 24.52
6 HHOH SR 152,822,647.92 9.48
7 Al (T AS#fD) 702,987.56 0.04
8 [ER|ZEa - -
9 HoAt - -
10 | &if 1,096,209,581.56 67.97
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7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 4

SRRAL: NRMIT

N N o A I REE
Fs IR i 2R HE (k) nRME
B LAl (%0)
23 {54
1 2328004 | T4 tA AR 1,000,000 | 101,155,442.62 6.27
137 01
2 200313 20 3k 13 790,000 81,374,112.33 5.05
19 1K
3 101900638 B 600,000 61,484,065.57 3.81
MTNOO02A
22 ]
4 042280312 A 600,000 61,180,849.32 3.79
CP002
22 N
5 2228045 %}éﬁgﬁ 500,000 51,124,142 .47 3.17

7.7 AR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R &R R T A
ARG ARG AR RFFA SRR AT

7.9 SPAREE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 AESBT BB HBRBOR
T

7.11 MG HAR AT SRR E G532 5 B A
7.11.1 AHAE GRS RBUR

T
7.11.2 A E AR

Teo

7.12 BRAEWREMHE

7121 HE PR+ ZIERIRAT ARSI 1R E R H 0 —E ZEIATF R

HIBL B Bk Ui B
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2022 42 9 H 9 H, PlARTT R 5 AR a b 25 72 d S o A R, 4 Hh [ ARAT (R M B i B 2% 11
2 GRERIE T (2022) 41 5) 45 T3k 150 JicATBUb . 2022 429 A 28 H, PlARATH
BRIV 25 A7 16 27 S RUSELE S0 0 I At B . AR o T B Al 55 A0 30 B T S i vk i R
Mo EARAT RIS B R B o GRRERIETT O (2022) 50 %5) 457 113K 450 3 JeiIAT UL il -
2023 4£ 5 [ 23 H, BURHRAT ARSI IT R % 7 G R S 2t 0, b BN RAR
ARG IAT (AR (2023) 16 5) 4TI M 431.33 Ji o7 BUGL T .

2022 4E 9 A 2 H, iRMAT B I A SE VO 55 S b 0, 4 SR AN ) g T 4y
Ry CE#RICAE TS (2022) 3111220601 %) Ti4MUE, 4 7&d, JRALTIEk 933 Jiou AR, &I
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