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S EI AR A
IR
NEAHIE K 82.21 82.21
I A B ] 3¢ 741,342.78 741,342.78
A N i T 3,328,260.88 | 3,328,260.88
NEATEE B 554,710.15 554,710.15
AT B R 2% o 191,047.65 191,047.65
NEAZ R B 2.09 2.09
NEAS R
146 ZE PT84 471 it - .
oA A7 53 4,413,884.02 | 4,413,884.02
it Tt 9,229,329.78 9,229,329.78
348,385,900.50 2,527,830,231.
) ZE U FE R 1 - 2,179,444,331.46
96

T R PR NI G T R AAGIKTTOME, I E 20 0E fA 3 3087 E 1 H Bl H 31

Ly LK.

6.4.13.4.1.2 FIZ XK BIEBUR M AT
AF4T 2023 4206 H 30 H f 2022 4F 12 A 31 HEA BIA S % P2 ek, HEA K
BRATAF Y G AR, RT3 R R (AR Bl 0 F A3 4 B = 1 JC K52 .

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 X . AR dE <
FrA DARCIKAS, AR T 58 A e, R A AR R B AN RS . ARk 4 3 58 BN i
H X AR e AN Sk~ F AT A

6.4.13.4.2.1 FMC XK 1
hr: AR
AIIKR
HH 202346 - 30H
%50 He T ait
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PN

=P NI

LSt fi

5

A2 oy M
-

353,557,299.29

353,557,299.29

YR

3,438,504.56

3,438,504.56

B et

356,995,803.85

356,995,803.85

LA Tt fi

B £

b

et

=

~

B TR
NI XS i

BRI

\3

356,995,803.85

356,995,803.85

T H

FERR

2022412 31H

e
I AR

wm
FraE AR

LS it fir

587

L5
i

375,471,314.49

375,471,314.49

B et

375,471,314.49

375,471,314.49

LS Tt fi

B £

b

et

=

W R
AN RS

mPE

375,471,314.49

375,471,314.49

6.4.13.4.2.2 AN XU B EUR A

323 BRIz ICR DN A T 3 R R R AR
ZXl) 2R AR 1 ) 22 5 X B R H 2R g B HE
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e R AR

AHAEK AR
202346 A 30 H 2022412 A 31 H
W AR AR T THE 5% 17,849,790.19 18,773,565.72
AR AR T2 AE 5% -17,849,790.19 -18,773,565.72

6.4.13.4.3 FHABMHE R

HCAbA M IR i 2k < i R < i T B 1) 2 R A BOR SR B eI 2 R Bk T 3 R SR AN ALV 3 LAS K
T S s R 3R AR Bl i A AR e B B XU o AR 3k 4 2 B R THIEZR A2 5 By L T BARAT 8] )M 17 3758 5
FRIBEER AN T W ) FEAL A DRURS SR T BN UIE SR A AT Ao B 5 48 s DL Ry R 2 T R 5

AT REARYR T UL T I B AR B B R

IS E BN E IS &

B, SREF R AT REAR L TR XU o

AT il BB A A ) B PR AR LA AN AR XS . e Al AT G 48 BN H 0 AT 2 i
FAA BEZR AR St A%, I T 2 Mg B0 R ST XS 2 &, B4F VaR(Value at Risk)
R S5 AR 1A 5 < T W PRV FE A A% XS, I R St o DU 2 AT BR B AT 421 o

6.4.13.4.3.1 HARM XSO

TSR, R TSRS . BV IE . BRA ST

SRR NRTTT

AR FAEFEREER
202346 H 30 H 2022 4 12 f 31 H
Tl H b 4 B CE S ions
A E T E LA A E T E Lk
(%) (%)
2,230,486,86 2,188,442,654
A oV R P — ISR AR 89.97 86.57
8.41 24
A8 Gy M4 R e — B G 1
A8 Gy VR4 AT — 51 4 R 3
TR SR B — BUIEA B
Hofh
&t 2,230,486,86 89.97 | 2,188,442,654 86.57
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8.41 24

6.4.13.4.3.2 FARA R RS O BB 43 BT

i B4 0T S A RS e T b 45 LU A TR HE 1 AR )
B R B AE DAAME HA 1T 3778 B AR
X AR H 4 B B Y
MR (A AR o)
AH I R AR 5 AR B PN AR
Pakis
2023 %6 H 30 H 2022 %12 A 31 H
Mk 25 b 1 B 5% 110,735,058.71 136,955,297.68
M 257 P I 1 TR BE 5% -110,735,058.71 -136,955,297.68

6.4.14 AfRHHE

6.4.14.1 £ TEARMETERTTE

ARMETTESERTRZER, B A R E TR R AR T S B B2 SR A BT & R
JERIRGE : H— 2K AIF B PSSR AT S LR G RO 8 2 R — R
B MBI BE 7= B B BRI rT SR AN s S5 =2 IR MO P B G5 R AN T 8 A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 ZFEXREMTEKASME

Az NRMIT
N R E T A IR
mLERTE "
I T 2023 4 6 J 30 H 2022 4F 12 A 31 H

R 2,228,988,292.85 2,185,980,031.00

=3¢ 2,028,811.72

R 1,027,484.34 2,824,395.16

&it 2,232,044,588.91 2,188,804,426.16

6.4.14.2.2 A SRHrE TR E R E KRS

ARH 4 LGB SR IR ) e S TR A HORN & 2 IR RV RS e 3 T A3 5
MIREE. BRI E RS, O ANEIREARA T RATENG L, AREE RS T
H 2252 G R V&R H I E] L 58 5 ANV R 3 ) K B S ALK A OG5 (K A MBI EE — 20Kk, JFAR
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Ay (B R R v R P S 2 SR BT B R AT 5 B 2 SR N T R A2 IR, e A G4

I SO E N 55 SR IREEE =R K.

6.4.14.3 JERFEEHIPLA SAMETHE KSRl TR K3 Y
ARSI AR T IR I L ARIIARFFA ARSI BLA SR HE T R &R T A

6.4.14.4 AUA M ETHE R8T B RAHSC U A
A FEEFFE IR LA SO A TR Smh T BN DIRER AT R SRl vt = gl fuf, 1Xeed
il L DR L A A PR e, BT ALK TN 5 A oM E AR Z AR /N

6.4.15 H BT HEMBR TS THRER FTE B N HAMEHR
1 A I

AR AR, ARG ToHZ U K T H I

2 HAth 51

BERPAOERH, AZEE IO Z U KAl H 2T,

3 W S5 ARt E
RIS F T T 2023 4F 8 [ 28 H A A I 4 (5L 6 B\ AHLHE

7 BEAGHRE

7.1 HEREEEHEBMN
SN NRTIT

75 i H &R S S E G (%)
1 EnE 4 2,230,486,868.41 88.32
Hope B 2,230,486,868.41 88.32
2 R4t
3 [i] 5 Wi Al 4 % 1,557,720.50 0.06
Hrr: fitp 1,557,720.50 0.06
B HFUESR

A5 45 3L 61 BT



LSRRG IR IR BN T e 4 2023 4 Bk

4 ey Ere i i
5 ST P - -
6 SR A 4 il gt e - -
Horpr s SEWT = R A SEN
s Vil ' ‘
RAITHE RS T &M &6
7 ARG " 270,736,921.68 10.72
it
8 Hofth & 3515 7= 22,757,199.68 0.90
9 it 2,525 538,710.27 100.00

T ARG

151 14.26% .

7.2 REMRETW S ROBERTAS

7.2.1 AR REIRARERRAE

AT Gy ML HE % (R HE I A SOl 9 353,557,299.29 AR, IR L

| MM GE) 5%@%;7}%@%%
A VSO NN O 1\1 5,532,120.75 0.22
B KA 314,090,980.84 12.67
C il 876,899,849.65 35.37
D L0, 7. R BOKAE = R R 341,700,823.11 13.78
E pecsiin|4 24,456,652.07 0.99
F MR FZ 45,334,297.60 1.83
G sZBIEH . ERERIREOL 47,277,286.62 1.91
H A5 F ol - -
I SRR RS BRI S5 5,076,227.39 0.20
J Kt 4 208,644,917.80 8.42
K B H 7,466,891.00 0.30
L FHLGE AR 55 IR 55 - ]
M FHERF 5B A MRS 319,488.64 0.01
N IR PSR 2 Fe it i EE 106,250.79 0.00
o] JE RS A AR 55 - -
P HE - -
Q PGS T A 23,782.86 0.00
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R e RE MRS - -

o - -
S ZiE

&1t 1,876,929,569.12 75.71

7.2.2 MEWREATIL G RO BB H R ER A S

17253 ARME (NRD b R T B L (%)
eV 17,783,537.47 0.72
R AR 24,398,246.10 0.98
Tk 26,399,901.56 1.06
A H # A iETH 148,872,525.49 6.00
SRl 69,620,549.15 2.81
ERSESN 18,362,227.44 0.74
A5 RS 12,718,308.43 0.51
YNGR A4 35,402,003.65 1.43
it 353,557,299.29 14.26

7.3 SPREE A FMME o E S B E H BN R T A R A
RN NRTTT

i B 4 U i
Fa | REA Jie B A4 R (k) AVIRIIED
B L (%)
1 02015 HARVS 25— W 983,900 122,916,944.53 4.96
2 600968 A 25,046,000 76,891,220.00 3.10
3 02628 PN 3,990,000 48,043,824.61 1.94
3 601628 PN 802,380 28,051,204.80 1.13
4 601318 r [ S22 1,596,800 74,091,520.00 2.99
5 601601 EHE NS 2,012,600 52,287,348.00 2.11
5 02601 EHE NS 898,400 16,773,213.35 0.68
6 600027 A H [ B 5,828,000 38,989,320.00 1.57
6 01071 s Z ks 6,624,000 24,978,429.68 1.01
7 600583 R TR 10,306,800 60,294,780.00 2.43
8 601991 KIE K 17,299,516 57,261,397.96 2.31
8 00991 KFERH 1,898,000 2,589,878.70 0.10
9 300389 Vb AR 2,877,289 58,610,376.93 2.36
10 002444 EERH 2,412,800 52,792,064.00 2.13
11 601058 FER A 4,574,807 52,107,051.73 2.10
12 600886 4% H ) 4,055,978 51,308,121.70 2.07
13 300750 TR AL 214,176 49,001,327.04 1.98
14 601333 IR 6,909,602 27,362,023.92 1.10
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14 00525 IR By 8,604,000 19,673,135.48 0.79
15 600863 REE2EN 10,637,500 44,145,625.00 1.78
16 002478 ey 5,838,100 43,493,845.00 1.75
17 600529 L R 253 1,480,000 40,285,600.00 1.62
18 000543 it e FE /T 6,086,100 40,168,260.00 1.62
19 600425 B 8,644,500 38,208,690.00 1.54
20 000426 PVARE) 4,200,700 37,302,216.00 1.50
21 600887 GEilliads 1,268,400 35,921,088.00 1.45
22 601857 Hh 3,535,400 26,409,438.00 1.07
22 00857 H L R 1,890,000 9,444,578.72 0.38
23 603878 A 3,894,072 32,904,908.40 1.33
24 002606 KiEHE 3,436,400 31,443,060.00 1.27
25 300360 JEAERL 1,745,500 31,209,540.00 1.26
26 600023 WreEH ) 5,639,956 28,594,576.92 1.15
27 603368 M2 14 1,154,800 28,535,108.00 1.15
28 300881 BEER 815,980 26,886,541.00 1.08
29 09987 [Eiids 63,750 25,955,580.96 1.05
30 600497 Uth B 4,885,300 24,524,206.00 0.99
31 600039 VY )1 F 2,492,203 24,448,511.43 0.99
32 002594 Al 93,000 24,019,110.00 0.97
33 601899 Kenlk 2,044,100 23,241,417.00 0.94
34 600900 KITHh 969,500 21,387,170.00 0.86
35 002608 L5 EAE 2,705,100 20,477,607.00 0.83
36 002475 AT 615,100 19,959,995.00 0.81
37 603889 B A7 2,620,940 19,683,259.40 0.79
38 600985 HEAE 1,665,300 19,184,256.00 0.77
39 600028 W E A1 2,961,864 18,837,455.04 0.76
40 000683 6% REUR 2,424,600 17,432,874.00 0.70
41 000883 AL RE TR 3,737,700 17,043,912.00 0.69
42 002732 FedE F 761,235 16,457,900.70 0.66
43 600547 TN 405,860 9,529,592.80 0.38
43 01787 IR 4 503,500 6,629,017.76 0.27
44 301004 e o A 409,100 15,873,080.00 0.64
45 601003 AN 1 73 3,656,767 14,773,338.68 0.60
46 600398 R 2 K 2,103,900 14,474,832.00 0.58
47 002600 A2 R i 1,937,600 13,388,816.00 0.54
48 601319 PR 2,292,300 13,387,032.00 0.54
49 002126 HRE 746,900 13,220,130.00 0.53
50 000932 HESEANER 2,725,300 12,999,681.00 0.52
51 00700 s TR 41,600 12,718,308.43 0.51
52 000960 Bl A 816,700 12,699,685.00 0.51
53 002270 % 1,155,900 12,657,105.00 0.51
54 000333 EOE ]| 209,600 12,349,632.00 0.50
55 00981 S ERONESIUN 643,500 12,103,200.25 0.49
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56 300274 FH ' FLE 101,900 11,884,597.00 0.48
57 300863 R 186,257 11,717,427.87 0.47
58 003011 W G 347,200 11,197,200.00 0.45
59 603885 HEEMLES 724,000 11,171,320.00 0.45
60 00763 G TH 216,200 6,259,027.19 0.25
60 000063 G TH 105,100 4,786,254.00 0.19
61 003033 HEAT b 306,200 10,747,620.00 0.43
62 601825 VAT AT 1,940,400 10,575,180.00 0.43
63 603699 Aty 681,500 10,140,720.00 0.41
64 605337 Z¥ 553,540 10,118,711.20 0.41
65 301035 bR i g i 126,938 9,973,518.66 0.40
66 002028 RS 210,000 9,811,200.00 0.40
67 600713 [Py ¥] 1,770,800 9,509,196.00 0.38
68 603619 WA 556,800 9,421,056.00 0.38
69 601939 HEBERAT 1,449,100 9,071,366.00 0.37
70 600926 B ARAT 742,800 8,727,900.00 0.35
71 002946 BN 603,700 8,663,095.00 0.35
72 02883 HH R I FE R 5% 1,118,000 8,338,958.75 0.34
73 603323 TRAERAT 1,975,700 8,317,697.00 0.34
74 600875 RITHA 443,800 8,276,870.00 0.33
75 688012 H A F 52,741 8,251,329.45 0.33
76 601985 % 1,146,700 8,084,235.00 0.33
77 00902 %‘ﬁég%ﬁ B 1,734,000 7,833,695.27 0.32
78 600325 R By 758,060 7,466,891.00 0.30
79 00189 RIEEE M 1,326,000 7,164,116.51 0.29
80 00317 BT 55 640,000 6,726,766.08 0.27
81 001332 e 160,400 6,241,164.00 0.25
82 002984 FRI 196,900 6,194,474.00 0.25
83 002458 s AR 447,945 5,532,120.75 0.22
84 605016 [EpAcl 211,720 5,242,187.20 0.21
85 601816 HO Tk 995,000 5,233,700.00 0.21
86 603993 1 FHAR Y, 670,800 3,575,364.00 0.14
86 03993 & BHAR Y, 432,000 1,633,010.98 0.07
87 000968 W rEE I 645,500 4,879,980.00 0.20
88 603173 ik 164,174 4,834,924.30 0.20
89 01336 HAELRES 252,300 4,803,511.19 0.19
90 01378 PR 813,500 4,770,195.44 0.19
91 601607 iRy 209,600 4,697,136.00 0.19
92 600025 HBREKH 658,700 4,696,531.00 0.19
93 600131 W {5 18 225,500 4,552,845.00 0.18
94 01818 el 466,000 4,201,905.41 0.17
95 001311 ZHEH 72,800 4,180,904.00 0.17
96 002966 T IMAERAT 631,400 4,135,670.00 0.17
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97 002487 K&HET 132,900 4,098,636.00 0.17
98 000598 WARIRI 679,800 3,691,314.00 0.15
99 300452 LR 2454 210,800 3,676,352.00 0.15
100 603871 e X1 s 222,600 3,497,046.00 0.14
101 600509 K& BEUR 429,700 3,355,957.00 0.14
102 603799 R 66,000 3,030,060.00 0.12
103 603518 AR 228,500 2,593,475.00 0.10
104 600461 IR 5T 304,400 2,486,948.00 0.10
105 600829 AR FZ 345,800 2,434,432.00 0.10
106 601339 HFERTT 184,900 1,035,440.00 0.04
107 688443 SR 30,329 933,162.53 0.04
108 688428 T e 70,700 816,585.00 0.03
109 688380 ik 12,677 376,380.13 0.02
110 688061 y(lbiy %5 5,918 312,647.94 0.01
111 688582 SENER 6,476 299,402.44 0.01
112 301356 RIRMAR 11,038 241,732.20 0.01
113 301303 HEAR 10,574 241,150.32 0.01
114 688552 L IWNE=RE 9,556 239,960.00 0.01
115 688570 RIGEI 8,837 234,259.64 0.01
116 301307 EFE 6,865 230,766.00 0.01
117 301296 wrEE 10,411 175,737.68 0.01
118 688623 Rt RHE 1,776 162,256.88 0.01
119 688334 7 = B 8,879 157,912.84 0.01
120 301115 AR A 6,850 156,591.00 0.01
121 301382 %8 F 4,080 155,284.80 0.01
122 301280 BRI A 4174 149,262.24 0.01
123 688512 =R 7,209 147,986.20 0.01
124 301210 S 2,801 143,168.37 0.01
125 301395 {=A5 ¥t 5,196 138,629.28 0.01
126 688620 I 10,157 135,209.66 0.01
127 301345 T 2,652 126,242.30 0.01
128 301141 HRHELY, 2,617 119,750.28 0.00
129 688631 SERTE B 3,357 108,400.08 0.00
130 688472 Ri] e 1y 6,261 106,687.44 0.00
131 301488 Z A 2,618 104,144.04 0.00
132 688479 KERME 3,318 103,760.10 0.00
133 301318 Y ifg1s 3,078 103,266.90 0.00
134 301355 [FEREE 5,624 99,516.05 0.00
135 301232 KIRBHE 1,643 99,339.12 0.00
136 301376 KB 4,192 98,850.60 0.00
137 688429 I B eI 3,452 98,752.08 0.00
138 301323 HrSAR 2,277 97,593.33 0.00
139 301265 R 8,181 95,063.22 0.00
140 301386 AR 3,776 94,554.26 0.00
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141 301176 RS 5,431 93,304.58 0.00
142 301170 DR 2,496 92,283.70 0.00
143 301281 BRI 24 3,366 88,363.72 0.00
144 301358 W RE 2,023 86,766.47 0.00
145 301285 M H A 5,643 81,767.07 0.00
146 301428 ERAREN ] 2,289 80,343.40 0.00
147 301203 B SINVR 2,243 79,964.22 0.00
148 301202 BA A7 3,060 79,009.20 0.00
149 301388 ik R B 2,920 78,402.00 0.00
150 688603 FAERHE 1,391 76,505.00 0.00
151 688469 H A R 13,800 74,658.00 0.00
152 301261 TH TAE % 1,973 72,803.70 0.00
153 688361 HRRE I 831 53,740.77 0.00
154 301325 2 BIRE 364 39,293.80 0.00
155 001282 —RRHE 1,045 37,026.15 0.00
156 601061 HE&)E 4,016 30,441.28 0.00
157 001338 TR M2 1,649 30,407.56 0.00
158 001287 WL 1,386 29,133.72 0.00
159 688576 (IR EE 240 28,898.40 0.00
160 688507 RIREHE 222 27,108.42 0.00
161 301327 B HRe 315 24,919.65 0.00
162 301293 R YN 333 23,782.86 0.00
163 001324 KERHE 1,131 23,764.29 0.00
164 301171 D RRT 985 21,768.50 0.00
165 301152 KNI RE 433 19,337.78 0.00
166 301377 SR} 770 17,710.00 0.00
167 301439 AR E ) 949 16,038.10 0.00
168 301399 BERFRHE 293 15,110.01 0.00
169 301305 EpiBT S 753 14,826.57 0.00
170 603057 R 549 13,796.37 0.00
171 603162 eSS 774 13,196.70 0.00
172 301277 ok 658 12,837.58 0.00
173 603170 FALE 542 11,522.92 0.00
174 301270 DALy 210 11,468.10 0.00
175 000888 A L A 1,000 11,460.00 0.00
176 301290 RERST 330 10,576.50 0.00
177 601065 4R 875 10,360.00 0.00
178 001331 JV: 38 e 539 9,847.53 0.00
179 301373 WERHY 277 8,822.45 0.00
180 603182 AR A 546 8,255.52 0.00
181 688535 R 161 8,248.03 0.00
182 301316 Bl 359 8,203.15 0.00
183 601133 eIl I 43 664 8,140.64 0.00
184 301337 AT 232 7,045.84 0.00
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185 603259 2 A 80 4,984.80 0.00
186 603125 wE R 160 3,924.80 0.00
187 001328 BRI 145 3,696.05 0.00
188 001360 R 177 2,631.99 0.00
189 001367 AR 55 2,171.40 0.00

74 HMEFARER T ASHERZES)
7.4.1 RIENSHE IS T FE 2980T 20 44 KR A4
SRR NIRRT

o AR L 4
75 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 02015 HARVS 25— W 106,929,110.63 4.23
2 601318 [ 22 78,956,123.43 3.12
3 600900 KATHL 71,754,776.00 2.84
4 600028 W E A1 62,357,430.18 2.47
5 601601 EHE NS 60,029,472.86 2.37
6 601991 KEFERH 57,559,379.41 2.28
7 300389 AR 55,193,215.06 2.18
8 000629 RN &y 53,093,826.00 2.10
9 603993 & BHAR Y, 51,967,770.00 2.06
10 601390 Hh ] Rk 50,444,384.90 2.00
11 002444 B AR 50,224,408.00 1.99
12 000426 Ml 44,770,623.64 1.77
13 002129 TCL F13f 43,451,059.52 1.72
14 600425 B 43,217,758.00 1.71
15 00700 PR 42,674,641.07 1.69
16 601857 Hh [ v 39,198,472.00 1.55
17 600887 BRI AR 38,073,720.00 151
18 601058 Ferh 35,713,946.70 1.41
19 601111 Hh ] [ it 31,854,060.32 1.26
20 000937 R 31,330,558.00 1.24

T AT RN G 5 TS A e (RS BN IR LSS B 3181, AN EAORAS 5 9 A -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
Eh: AR

o AR L 4
P Ji SEARRY JIZ S A R A RS A P HE LA
(%)
00700 i TR i 161,659,314.92 6.40
002129 TCL F13f 86,355,929.00 3.42

52 jidk 61 7L



BRI IR & IR S 35 < 2023 4 i &

3 00883 Hh [ R A T 70,803,730.42 2.80
4 600021 i) 69,356,111.24 2.74
5 601390 Hp ] gk 68,730,040.97 2.72
6 601699 i 7S NI 59,802,387.36 2.37
7 601958 SR 58,520,657.35 2.32
8 600875 RITHA 55,728,336.96 2.20
9 600027 e F [ s 51,637,856.00 2.04
10 000983 L P AR 50,338,208.93 1.99
11 600509 K& Rels 49,968,534.59 1.98
12 600900 KL 49,393,265.00 1.95
13 603993 & FHAR Y, 48,035,624.00 1.90
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