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2 A R B 5T EOR 5 2 < A TR 240 58 IRV R A — B

SR LIRS RSN PEFR bR R M 45 R K e sl P RS B ) S Bt ASBE A AN S0 A AL Sl
PERG DL R4
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737 A A2 46 2k 4 AT e S il T L P 2 SO B A SR B 98 2 R B Ak T 3 35 A A IR 2% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 % XU

6.4.13.4.1 FIERK:

I 26 IR 2 5 46 e L (10 2 o B B 4 0 2 52 T S R 2 AR Bl T AR B Bl IR XU o R R sk v
St W B N1 S Y B/ 1B S A T /A 8 i (= Nt P i e SRR vl B St i B = S 1 [R5
AN IS 31 5] 5 SRR 5 7 37578 2 FHT 58 IS 0 ARSI B IAE 5 e 4 XU

AR e <5 10 2 < BN T SR AR R < Wi (00 R R AR e B EAT A, IR B IR R A S A
A5 7 00 B A R AT B

AREEG AR BB FEONRAT A SR AT S AR IRIES R B 4.

6.4.13.4.1.1 FZ XK ik O

Bh: AT
FHIEK 1EERAR 1-5 4 54 E iR i
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Mg A R T RS T L

B

WFB 5 L4 2023 4E i AR 45

202346 H 30 H
i
P 209,447,510.2
AT 209,447,510.25 - - ;
s R D 3,513,183.93 - 4 3,513,183.93
1 HARIE S 415,506.19 - 4  415,506.19
. I 3,344,038,894.
T oS 6,974.94 - 3,344,031,919.99 %
IV - 4 40,002,795.84| 40,002,795.84
AL FR D R - - 2,446,663.44) 2,446,663.44
213,383,175.3] - 3,386,481,379.273,599,864,554.
HrE Rt
58
1 £33
TR - - - -
PR et i - - - -
iga et ik it - - - -
SE H 5] ) 4 b %
FEER
NATE B - - 9,176,761.23 9,176,761.23
AT T[] 3K - - 7,359,257.04, 7,359,257.04
AT N S - - 4,479,867.65 4,479,867.65
MNATHEE B . - 746,644.65  746,644.65
MAT RS R 5% B - - 134,020.500  134,020.50)
I AZ A B - - 16.28 16.28
AR - - - -
I8 AE BT S AL A1 A5 - - - -
HoAth 471 £5 - - 4,795,620.78 4,795,620.78
- 41 26,692,188.13 26,692,188.
Uiliidssan
13
GBS YRR N 213,383,175.31 - 3,359,789,191.14|3,573,172,366.
45
LEER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
"
P 468,617,506.7
BATHR 468,617,506.71 - . .

Fa1midtel i



AR RS B R G

WFB 5 L4 2023 4E i AR 45

s R D 6,070,869.34 - 41 6,070,869.34
B ARIE S 718,182.51 - 41 718,182.51
N e 4,316,547,294
e 4,357,004.55 -4 4,312,190,290.04 5
ISR Ee - - - -
A FR D R - - 4,388,649.94 4,388,649.94
‘ 479,763,563.11 4,316,578,939.98/4,796,342,503.
HrE Bt -
09
ik
TSR - - - -
5 M 4 Rl A A5 - - - -
A & Rl A7 5 - - - -
SE H 5] ) 4 Rl %
FEER
NATE B - 4 4,772,794.15 | 4,772,794.15
AT e [A] 32K - 4 7,630,764.50 | 7,630,764.50
AT NS - 41 6,162,806.85 6,162,806.85
NATFEE 7 - 4 1,027,134.48 1,027,134.48
INERE: R e - 4 182,711.00 182,711.00
I AZ A B - - 19.04 19.04
AR - - - -
16 JE T A A7 A5 - - - -
HoAth 471 45 - 4 6,913,990.12 6,913,990.12
fft Tt - 4 26,690,220.14 26,690,220.14
479,763,563.11 4,769,652,282
| B B - 4,289,888,719.84
95

TE: R PR NATE ST KA

BAT 103K

6.4.13.4.1.2 FIZR XK B EBUR M AT
AF4T 2023 42 06 H 30 H f 2022 4F 12 A 31 HEA BIA S5 % P2 ek, HEA K
BRATAF Y G AR, RT3 R R (AR Bl 0 F A3 4 B = 1 TC K52 .

6.4.13.4.2 AMC R

M2 e, FF% IS 20 RE 10 F8 e O H 8L H s R

AN IR i <k TR 2 S BOR SR B T RNV R AR S T A AR B XA . AR dE <

RIpT AT Bt 7 S St AN R, PR B AN XU -
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6.4.13.4.3 HAtM#E XU

AT SRR A 5 T R 4 i T L 1 2 S0 M SR SR T 4 U 2RIk T B R R AL IE 36 LA
(T 3 e Rl R AR BT R A B Bl (R AU o AR 4 2 B BE TR ZR 38 & i b T slRAT 1) R T 352 5
(AN S5, T I 1 At ks IR AR T BAMIE S R AT 4K B B 425 5 (SRR ok S IO B o
AT BEARIE T 1IE I3 117 47 AR B (1 B2 0

ARG L B BN E WA B 2 ORI AR A, R B g . B ICE . RO AT
1BIE, RIS AT HE AR A T ks AU o

ARSI R B AL I B B HARAN A R oAb, ARG IR B 48 BN B N A B 6 T
FEA WETR A SE i e g2, € RIS H 2 Fhoe 87 VAR JE Gtk A7 R &, B4% VaR(Value at Risk)
FEAR A I X A < T s PRIV AE A S DR, R I T 5 o IS 1 AT R B A A5

6.4.13.4.3.1 AR RS R ML
S, NRTT

AR TAERER
202346 A 30 H 2022 4 12 A 31 H
i H R g o7
N RE HHE LL 1 n U E T E L]
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3,344,031,91 4,312,190,290
Gy MG b Bt e — B SRR 93.59 90.41
9.99 .04
I L e ot 2 e = S 5
T oMMz — e B %
A A s 7= — BUE R B8
HoAth
3,344,031,91 93.59 | 4,312,190,290 90.41
At
9.99 .04

6.4.13.4.3.2 FHAbAHE XU FOBURAE 53
FE 4 BT I A XU e iE Tk 4 E R HE R AR 5
B bR B DUAM HoAl 1737738 B O A AR
XFF AR H B B E
oM (. N
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AHAR AR
202346 A 30 H 2022 412 A 31 H
MG L 3 v T 5% 307,843,545.42 529,926,365.88
MV G L e S v T B 5% -307,843,545.42 -529,926,365.88

6.4.14 A fHHE

6.4.14.1 &R TEA RMETEITTE

ARMET R RFEIRR, B3 A R E TR AT E B R SR B TR 1
BRYGE: B—E MER B FEE R T ARG BRRN: BE R BRE—-REREA
AN G B 7= B A ot LR R B T S AR B =20 R P B M5 (KA PO S AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

Az NRMT

wRMETT B IR
=R "

(R R 202346 H 30 H 2022 4 12 A 31 H

F—ER 3,342,540,294.27 4,313,497,334.48
FJEIR 471,091.22

=Y 1,027,509.44 3,049,960.11

&it 3,344,038,894.93 4,316,547,294.59

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARGy LA G EUS R IR I I TR A F RS R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEast, BB REIUEM .. 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 A% R 1) B R A IR AR DR 1 A RIME SIS — 2K, IR
AR VA R F R 2 Fe BT AT 5 BAT S S SR BT R R AR 2 IR, B e ARG
A AF/AY R IEIVACEE S =2 1 N =2/

6.4.14.3 JERFEEHIPLA SAMMETHE KSRl TR K3 Y
ARSI AR T IR I AR ARFFA ARSI BLA SR E TR Sl T
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6.4.14.4 AUA R ETHE R 5 T B RAHSC U A

AR SR A L2 SO E T8 0 et T H O AR BRAS T8 10 e i 7 A g i 0 5

i TR DR R A IR, T DAL IK 0BS54 SR (B AR

6.4.15 5 B T BRI 23T S R R 75 2 U B B HAf 0

T

7.1 MIREEFTAEHER

7 BERAGHRE

XSG

SRRAL: NIRRT

J7 L H G R BB EL] (%)

1 & LS ay 3,344,031,919.99 92.89

Hrr: R 3,344,031,919.99 92.89

2 BE % - )

3 I 7 WAL i 5 6,974.94 0.00

Hrr: e 6,974.94 0.00

B SCRFUESR - -

4 4w - -

5 S RATAE SRR - )

6 DN - -

Horbre LRI I SR ] ]
bt

7 ﬁﬁﬁ%ﬂu%ﬁ%ﬁﬁﬁ 212,960,694.18 5.92

8 FAth & 31587 42,864,965.47 1.19

9 &it 3,599,864,554.58 100.00
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R | Al N REO N b A

2 45 pidk 61 T



e SO R T R TG B TR B IR YR R BT 4 2023 AF R

A VSO N Q- 11 - -
B T 46,905,190.00 1.31
C ilig ol 2,075,059,006.10 58.07
D B T RS BORKAE P FIE R 285,035,265.83 7.98
E A 18,419,576.64 0.52
F R IR 26,015,648.60 0.73
G BB AREATIEEDL 18,156,945.06 0.51
H B rE IOl 35,953,910.80 1.01
I R BEAVE AR RS 332,277,903.15 9.30
J 4Bl 109,885,713.00 3.08
K Bl 48,310,549.00 1.35
L RS FIRG & R % 127,288,318.37 3.56
M PRI IES o N R4 49,349,926.19 1.38
N IKF FREEAN 2 L5t i B 235,674.49 0.01
o) JE RS A FRAN Ho A AR 55 - -
P waE - -
Q PRI TAE 121,927,773.76 3.41
R A A E RO Tl 49,210,519.00 1.38
S e - -

Hit 3,344,031,919.99 93.59

7.3 AR FMME b e B HE LR/ N B BT B R R A

SRRAL: NRMIT

i B 4 E i
Fa | REAN Ji B A4 R (k) AVIRIIED
fHLE1(%6)

1 300438 IS 1 U 2,774,094 133,267,475.76 3.73
2 300568 SRV 6,652,023 114,348,275.37 3.20
3 300750 TR AL 485,606 111,101,796.74 3.11
4 002027 I3 AR 14,058,700 95,739,747.00 2.68
5 600021 i 8,712,582 93,834,508.14 2.63
6 605589 IR 3,944,700 85,757,778.00 2.40
7 002594 EL P e 260,200 67,201,854.00 1.88
8 002422 BHE 2k 2,074,200 61,562,256.00 1.72
9 688176 AT EE 2 5,241,625 61,274,596.25 1.71
10 601991 KFEKHA 17,668,800 58,483,728.00 1.64
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11 600559 ZHTH 2,240,730 54,920,292.30 1.54
12 002196 J5 1IE HLAL 7,273,850 51,207,904.00 1.43
13 600570 fH AE LT 1,144,628 50,695,574.12 1.42
14 002555 L 1,410,700 49,205,216.00 1.38
15 002384 RIUIKEE 1,888,700 48,917,330.00 1.37
16 000917 IR 6,639,900 48,537,669.00 1.36
17 688208 TH@ERHY 1,523,059 46,163,918.29 1.29
18 002219 B AR 9,627,300 43,515,396.00 1.22
19 601633 KR ZE 1,631,600 41,067,372.00 1.15
20 688323 RS 1,588,490 38,028,450.60 1.06
21 300015 %R HREL 2,031,228 37,679,279.40 1.05
22 600258 RIS 1,897,304 35,953,910.80 1.01
23 002812 BER AR 366,805 35,341,661.75 0.99
24 300745 R R 795,384 35,132,111.28 0.98
25 002108 T B TR 7,332,266 33,215,164.98 0.93
26 000883 WAL REYR 7,110,600 32,424,336.00 0.91
27 600011 e E pr 3,479,774 32,222,707.24 0.90
28 688266 PR 2 688,295 32,040,132.25 0.90
29 002340 YIS S 4,631,724 32,005,212.84 0.90
30 002709 RIGH KL 774,200 31,889,298.00 0.89
31 300037 B 597,387 30,998,411.43 0.87
32 600529 L AR 2 3% 1,122,300 30,549,006.00 0.85
33 600585 HRHZIK R 1,274,700 30,261,378.00 0.85
34 001979 Hrsdea 2,309,100 30,087,573.00 0.84
35 002765 R 3,563,600 29,791,696.00 0.83
36 688099 o S 348,293 29,368,065.76 0.82
37 600863 REE2EN 6,987,759 28,999,199.85 0.81
38 600580 Fib e L B 1,956,600 28,585,926.00 0.80
39 300274 FH 't L Y5 233,186 27,196,483.18 0.76
40 300613 = 453,891 25,753,775.34 0.72
41 002380 iz 5 5 1,079,100 25,143,030.00 0.70
42 603722 B} 7 501,149 24,947,197.22 0.70
43 601888 Hh A 219,589 24,271,172.17 0.68
44 000516 b = 2 2,813,550 23,661,955.50 0.66
45 601567 =R 1,816,928 22,947,800.64 0.64
46 002965 FEEERHY 407,900 22,711,872.00 0.64
47 601166 Ml ERAT 1,444,500 22,606,425.00 0.63
48 300623 FERERR 1,222,301 22,148,094.12 0.62
49 603799 R 481,700 22,114,847.00 0.62
50 603290 Wriksrs 100,500 21,627,600.00 0.61
51 300031 FIERHE 874,100 21,607,752.00 0.60
52 300571 FRE R 608,200 21,262,672.00 0.60
53 002859 R 712,100 19,725,170.00 0.55
54 600642 FH eI 1 2,804,540 19,603,734.60 0.55
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55 603393 R 725,300 19,467,052.00 0.54
56 300315 HiaRHs 2,492,318 19,440,080.40 0.54
57 300832 Bl 328,950 19,408,050.00 0.54
58 300776 W ROt 294,360 19,103,964.00 0.53
59 601628 W E AT 542,800 18,976,288.00 0.53
60 000792 R 989,200 18,962,964.00 0.53
61 300223 JEREIE 211,511 18,678,536.41 0.52
62 002138 2% H 774,100 18,508,731.00 0.52
63 600170 g 6,844,400 18,411,436.00 0.52
64 600266 WK e 3,587,200 18,222,976.00 0.51
65 600029 [Epap s 3,011,102 18,156,945.06 0.51
66 300426 JERE A 1,198,900 17,851,621.00 0.50
67 600597 i 4 1,701,700 17,697,680.00 0.50
68 603993 & FHAR Y, 3,221,100 17,168,463.00 0.48
69 600763 THREEST 176,000 17,047,360.00 0.48
70 300512 I Ay 1,868,650 16,929,969.00 0.47
71 002880 THED 448,700 16,915,990.00 0.47
72 605377 HERERHE: 927,800 16,746,790.00 0.47
73 688008 TR R 274,530 15,763,512.60 0.44
74 300384 — BT 926,600 15,742,934.00 0.44
75 600916 [ B4 1,327,200 15,674,232.00 0.44
76 688311 W T 223,341 15,620,469.54 0.44
77 000521 KA &3 1,978,700 15,117,268.00 0.42
78 601003 AR A5 47y 3,662,200 14,795,288.00 0.41
79 002738 R BT 290,100 14,777,694.00 0.41
80 603259 2 A 235,941 14,701,483.71 0.41
81 603666 .57 A0 322,456 14,558,888.40 0.41
82 605208 TR AR 1,450,010 14,529,100.20 0.41
83 601318 Hh S 22 304,000 14,105,600.00 0.39
84 603170 ESRYA o 662,742 14,089,894.92 0.39
85 601939 ABARIT 2,200,500 13,775,130.00 0.39
86 688677 NEZ S D 242,421 13,754,967.54 0.38
87 688392 Wk 119,196 13,229,564.04 0.37
88 688041 HOLEE 181,348 12,380,627.96 0.35
89 002291 EHERH 923,300 12,095,230.00 0.34
90 300598 WA R 259,400 11,976,498.00 0.34
91 688157 FA S Iy 227,157 11,948,458.20 0.33
92 001322 i R S 703,495 11,776,506.30 0.33
93 000937 HPH R 1,844,000 11,764,720.00 0.33
94 603239 WAl 722,400 11,753,448.00 0.33
95 300251 TEAAL 1,409,200 11,400,428.00 0.32
96 600801 HEHIKIR 913,900 11,286,665.00 0.32
97 002436 WeARBH 721,500 11,183,250.00 0.31
98 600919 TLIRARAT 1,516,900 11,149,215.00 0.31
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99 688187 N EAER 265,657 11,120,402.02 0.31
100 603466 KB 795,700 11,060,230.00 0.31
101 688249 TR 54 583,431 11,009,342.97 0.31
102 603833 KRR 2K = 113,600 10,882,880.00 0.30
103 002839 TRRUEAT 2,505,600 10,598,688.00 0.30
104 688036 fE &K 71,844 10,561,068.00 0.30
105 002807 TLFHARAT 2,823,200 10,417,608.00 0.29
106 603368 G [E2TESYE 412,100 10,182,991.00 0.28
107 300347 S U] 155,100 10,010,154.00 0.28
108 300636 &) A2, 760,900 9,328,634.00 0.26
109 300144 R E 717,600 8,898,240.00 0.25
110 300759 FR ALK 232,000 8,880,960.00 0.25
111 002648 TR 593,200 8,874,272.00 0.25
112 300577 FHE R 540,865 8,810,690.85 0.25
113 605117 8NV A 58,284 8,716,372.20 0.24
114 688478 m Ay 178,761 8,492,935.11 0.24
115 300737 I 73 915,600 8,386,896.00 0.23
116 002463 VakisN gl 398,400 8,342,496.00 0.23
117 688152 TS 22 89,862 8,292,465.36 0.23
118 600918 HZRIES 1,194,900 8,256,759.00 0.23
119 688588 7B 528,303 8,215,111.65 0.23
120 300428 SRR 336,600 7,761,996.00 0.22
121 603678 KIEHL T 219,000 7,546,740.00 0.21
122 001203 K 662,700 7,362,597.00 0.21
123 605168 = NAT 84,680 7,277,399.20 0.20
124 000625 K2/ 558,200 7,217,526.00 0.20
125 000983 Ly P A I 780,600 7,103,460.00 0.20
126 688531 H IR 47,800 7,098,778.00 0.20
127 603595 LIRS 165,300 7,078,146.00 0.20
128 688062 LA 319,218 6,872,763.54 0.19
129 300454 RAE MR 57,200 6,477,900.00 0.18
130 688229 LR SSAET 119,384 5,962,036.96 0.17
131 002478 CHE S 731,000 5,445,950.00 0.15
132 301327 B HRe 68,814 5,443,875.54 0.15
133 688212 WAL B 75,378 5,118,166.20 0.14
134 300881 BEER 153,560 5,059,802.00 0.14
135 688786 it 22 F 108,539 5,035,124.21 0.14
136 688420 EERHL 129,534 5,016,851.82 0.14
137 300723 —&ha 170,250 4,988,325.00 0.14
138 300389 VA 203,800 4,151,406.00 0.12
139 601877 IEZRHLAR 143,100 3,956,715.00 0.11
140 300442 TR 127,260 3,914,517.60 0.11
141 002080 AR 188,400 3,865,968.00 0.11
142 688375 & e 47,203 3,738,477.60 0.10
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143 301377 SR} 157,800 3,629,400.00 0.10
144 000923 RS 259,700 3,505,950.00 0.10
145 002913 IR 3 91,200 3,482,016.00 0.10
146 601388 PRER TR 1,159,400 3,339,072.00 0.09
147 000761 AEARRAL 765,400 3,061,600.00 0.09
148 600817 FME T 264,800 2,963,112.00 0.08
149 600519 DivMiE e 1,735 2,933,885.00 0.08
150 688348 SRERHE 11,665 2,191,036.95 0.06
151 002916 TR LR 25,500 1,921,935.00 0.05
152 300837 W A 33,800 1,297,920.00 0.04
153 300193 FEL R 139,900 1,068,836.00 0.03
154 688443 SR 30,329 933,162.53 0.03
155 688469 A R 137,994 778,837.98 0.02
156 301325 2 By 3,636 413,937.80 0.01
157 688582 S ER 6,476 299,402.44 0.01
158 688552 FU R B T 9,556 239,960.00 0.01
159 688570 RIGEI 8,837 234,259.64 0.01
160 301307 EFE 6,865 230,766.00 0.01
161 301439 CIN NS 9,486 168,338.18 0.00
162 688623 R RHE 1,776 162,256.88 0.00
163 301305 B3 AT 7,523 155,710.27 0.00
164 688512 2R 7,209 147,986.20 0.00
165 301210 S 2,801 143,168.37 0.00
166 301395 A5 5,196 138,629.28 0.00
167 688620 Z LU 10,157 135,209.66 0.00
168 301345 W 2,652 126,242.30 0.00
169 688631 KHHEE 3,357 108,400.08 0.00
170 688472 o4 Hp 6,261 106,687.44 0.00
171 301488 SRR H 2,618 104,144.04 0.00
172 688479 KERME 3,318 103,760.10 0.00
173 301355 [EREE 5,624 99,516.05 0.00
174 301232 CIRRHE 1,643 99,339.12 0.00
175 301376 E e ST 53 4,192 98,850.60 0.00
176 688429 iG] BE YA 3,452 98,752.08 0.00
177 688143 KZiE 2,519 94,966.30 0.00
178 301386 R A 3,776 94,554.26 0.00
179 301170 DR 2,496 92,283.70 0.00
180 301281 B 2 3,368 88,415.20 0.00
181 301358 W RE 2,023 86,766.47 0.00
182 301428 R ER ] 2,289 80,343.40 0.00
183 301203 EEESZNVS 2,243 79,964.22 0.00
184 301202 BA A7 3,060 79,009.20 0.00
185 688603 FARHY 1,391 76,505.00 0.00
186 301261 1H A% 1,973 72,803.70 0.00
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187 688361 HRRE I 831 53,740.77 0.00
188 001282 =i 1,045 37,026.15 0.00
189 601061 HE&)E 4,016 30,441.28 0.00
190 001360 R 1,762 30,163.44 0.00
191 001287 S RREENT: 1,386 29,133.72 0.00
192 688576 (iR EEs 240 28,898.40 0.00
193 688507 RIREHE 222 27,108.42 0.00
194 301293 —JE At 333 23,782.86 0.00
195 001324 KERHE 1,131 23,764.29 0.00
196 301303 HEAR 1,058 23,614.56 0.00
197 301368 RV 337 23,317.03 0.00
198 301399 BERFRHE 293 15,110.01 0.00
199 688334 7 = B 888 14,394.48 0.00
200 301382 % B F 408 13,398.72 0.00
201 301308 LW 119 12,109.44 0.00
202 301141 R 262 11,184.78 0.00
203 301290 REEST 330 10,576.50 0.00
204 601065 L 4R A 875 10,360.00 0.00
205 301265 HFIR 819 9,516.78 0.00
206 301323 oA 228 8,974.08 0.00
207 301373 BHBHY 277 8,822.45 0.00
208 688535 R 161 8,248.03 0.00
209 601133 GiER v E iy 664 8,140.64 0.00
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