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BRI (LR

3 AIE R Bk G 2023 4R R

A 4 I B T A B ) 0 B BRAR LA AN AR RS o e Ah, ARIE S (I & BE N B H A &
R AR M A ST Vi, elia 2 ME B iEs T M E &, 45 VaR(Value at Risk)
FEPR SRR AR T T I (U AE A A R, B B I S o) PR a3 A T BR R AN A8 1]

6.4.13.4.3.1 HARM XSO

SRR NRTTT

AR AR
2023 4 6 7 30 H 2022 4F 12 A 31 H
TiH o 3 4 e b &% e
N S E Y {E L 1) ~RME Y {E L A1)
(%) (%)
2,051,349,04 2,669,184,590
T g e T — R 90.64 92.56
7.99 10
B Rt e~ S e
R et el v 6 g =K
A SR B = — BUE R %
HoAth
2,051,349,04 90.64 | 2,669,184,590 92.56
it
7.99 10

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

o B4 0T S s AU e T b 45 LU A HE 1 AR )
B R B AE DAAME HA 1T 3778 B AR AR
BT = U H 5 4 B = e
A (A N
AH IR ARG AR & AR B A MK AEREE
oyt
202346 H 30 H 2022 /£ 12 A 31 H
Mk 2 b e 1 T 5% 132,000,000.00 170,420,000.00
M 25 Ll L1 TR B 5% -132,000,000.00 -170,420,000.00

6.4.14 AfRHHE

6.4.14.1 &R T EARNWETERTE
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A BT R RIURIZ I oo o (B TR T 5 B H25 SCR \AE P& R R A1
JRIRHGE: H— R IR ARG B GHEE R T 7 ERGHBIIRDY: 9 20 B — R
(B AMH IR 57 B ot ELAE BRI AT I AR EL s 35 = 20K R B e A AN P S A\ (B

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREM TR A RME
Bhr: NRMt

ARAHET [
AWK J
LR
IEYN 2023 %6 H 30 H 2022412 H 31 H

F—REIK 2,050,484,666.70 2,668,291,572.78

FJEIR 20,359,578.08

FH=EIR 864,381.29 893,017.32

A1t 2,071,708,626.07 2,669,184,590.10

6.4.14.2.2 A SRHHERTRE R A ERZRS)

ARGy LA S EUS R IR I I S TR A F RN R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEst, HMBLEREIUEM . 5 AMEREARATTRATER I, AREASTIEM
H 252 5 S iR H IR 52 5 AN R IYI8] S RS S0 TBDRAR SR B A R E SIS — R IR, JFR
At B R B rp SR R0 2 Fo i BT R AT 5 B R SO B T B IR AR I, e AR DG #%

B2 SCHHE N 55 SR IREEE =R K.

6.4.14.3 ERFEEHIPLA AAMHETHE K SR TR K3
ARSI AR T IR I L ARIIARFFA AFFEM BLA SR E T R &R T A

6.4.14.4 AUA R ETHE R 5 T B RAHSC U A
ARIEEFFE AR LA O A TR S i T BN DIRER AT B SRl v = gl fif, 1Xekd
il L DR L A A PR e, Bt ALK TN 5 A oM E AR Z AR /N o

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0
Teo
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Mz A 3 AL IR A T S5 4% 7 K4 2023 4 rh IR 45
BRAEASHRE
7.1 HiIRBEEEFHEEMN
SRiah. NRTT
s TiH S AR BT LER (%)
1 R e 2,051,349,047.99 89.50
Hr, = 2,051,349,047.99 89.50
2 FL PR - .
3 [i] 5 U 2 20,359,578.08 0.89
Hr, i 20,359,578.08 0.89
R & nall - -
4 nEEEE - .
5 SRbATA P - -
6 SEN IR G Rl 7= - -
Horpe SR ] A ) SN R
LR
AT RS H AT &6
7 ARG " 212,131,170.68 9.26
it
8 HoAth & 3515 7= 8,119,302.75 0.35
9 it 2,291,959,099.50 100.00

T R IR AN I gl i i

H LB 13.24%.

72 MEREITW O ROBER T A S

G LI I A oM E N 299,569,227.14 G, (HE 4

7.2.1 AR REIRARERRAE

B

fRE | I RES N b S
A YISO NN G 114 - .

KAl - -
C il il 1,166,087,521.25 51.53
D ). ). VS BOKAE PRI LR - -

feisinI4 8,140.64 0.00
F e e Y 59,575.00 0.00
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GARA ARG B 34 2023 4E P IR

G sZBIEH . ERERIREOL 25,279,386.00 1.12

ERERIE /84 - -
[ 5 RAER . RS R AR R 172,124,527.11 7.61
J Sl 157,895,809.00 6.98
K S Hiu =l - -
L R BRI 55 I 5l 156,305,640.30 6.91
M BFEEIF TR AR 55l 73,963,671.32 3.27
N IKFI S BREERN A LBt A FE L 24,023.27 0.00
o] JE BARSS  AEFEA LA AR 25 - -
P HE - )
Q PARIS AR 31,526.96 0.00
R A AR R R - -
S SN - -

it 1,751,779,820.85 77.41

7.2.2 HAEMAREATIL S REB BB R BEREAE

125 ARME (NR) o B B ] (%)
A H # A IETH 79,943527.72 3.53
R T PR fi 1,700,172.61 0.08
Gl 24,353,271.92 1.08
FREHAR 67,162,997.63 2.97
S MRS 67,749,450.67 2.99
55 = 58,659,806.59 2.59
it 299,569,227.14 13.24

7.3 BAREA SO E S B E LB HE R I BTA BRSO 48

SRR NRTTT

i B 4 P
e | KREAE JE S AR HE (k) A fprE
HE (%)
1 300760 LT 384,420 115,249,116.00 5.09
2 002027 I3 AR 15,927,457 108,465,982.17 4.79
3 002415 T e AR, 2,964,300 98,147,973.00 4.34
4 002138 Jii 24 HEL ¥ 4,039,542 96,585,449.22 4.27
5 002142 TUERAT 3,615,010 91,459,753.00 4.04
6 601601 HH ] R PR 2,557,200 66,436,056.00 2.94
6 02601 S NTR 1,304,400 24,353,271.92 1.08
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7 000568 PN 427,700 89,633,089.00 3.96
8 300408 =R 3,039,514 89,209,735.90 3.94
9 000333 LML H 1,505,800 88,721,736.00 3.92
10 02020 CIRE 1,069,460 78,930,959.50 3.49
11 688301 25 Sk 263,188 74,332,186.84 3.28
12 300416 iR 3,430,597 73,963,671.32 3.27
13 600519 DivMiE e 40,800 68,992,800.00 3.05
14 002444 B AR 3,138,400 68,668,192.00 3.03
15 603338 AR T WA 1,224,804 68,601,272.04 3.03
16 00700 i TR I 221,600 67,749,450.67 2.99
17 00268 S [ B 6,951,000 67,162,997.63 2.97
18 300253 MEATRY (953 5,773,800 62,472,516.00 2.76
19 002410 ] ERIA 1,921,582 62,432,199.18 2.76
20 600079 NHEEEZy 1,912,380 51,519,517.20 2.28
21 002180 g Bk 1,407,900 48,220,575.00 2.13
22 300662 e E b 1,352,549 47,839,658.13 2.11
23 300451 INA=¥5 5,619,422 47,090,756.36 2.08
24 02669 aRbaTy/N4 4,695,000 34,153,412.23 1.51
25 002179 LG 748,240 33,932,684.00 1.50
26 300782 G 340,060 32,859,997.80 1.45
27 001205 BEAUA 1,191,300 25,279,386.00 1.12
28 06049 xalkz/NI4 700,400 24,506,394.36 1.08
29 002262 BAeZg) 794,600 24,497,518.00 1.08
30 002332 i 24 1,786,700 23,673,775.00 1.05
31 002984 Fo it 747,800 23,525,788.00 1.04
32 603197 TREERHEL 429,250 23,286,812.50 1.03
33 300767 e LR 899,240 22,804,726.40 1.01
34 002594 ] 87,560 22,614,121.20 1.00
35 03347 A& R 41,300 1,700,172.61 0.08
36 03690 FH—W 8,980 1,012,568.22 0.04
37 688539 EAERH 5,334 231,975.66 0.01
38 688361 HoRE 2,367 181,244.13 0.01
39 301399 JERE R 2,925 171,714.01 0.01
40 301358 51 e M e 2,023 86,766.47 0.00
41 688469 A R 13,800 74,658.00 0.00
42 688507 FIRFH 551 70,085.69 0.00
43 301325 2 BITRE 364 39,293.80 0.00
44 688512 R 1,737 34,825.24 0.00
45 301293 B i 424 31,526.96 0.00
46 601061 HE&)E 4,016 30,441.28 0.00
47 001287 S RREENT: 1,386 29,133.72 0.00
48 688479 KERE 840 25,777.44 0.00
49 301307 EHIME 765 24,525.00 0.00
50 301303 HEAR 1,058 23,614.56 0.00
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51 688552 FU R B T 956 22,466.00 0.00
52 301305 BRI 823 16,283.27 0.00
53 301382 % B F 480 16,180.80 0.00
54 301439 NNz WA 949 16,038.10 0.00
55 301280 BRI R 418 14,947.68 0.00
56 301345 T 266 12,406.24 0.00
57 301141 HRHRELY. 262 11,184.78 0.00
58 601065 L 4R A 875 10,360.00 0.00
59 301337 AT 318 10,004.24 0.00
60 301386 KRR HE 378 8,992.62 0.00
61 301373 BRERHE 277 8,822.45 0.00
62 301281 BRI 2 337 8,458.70 0.00
63 688535 R} 161 8,248.03 0.00
64 601133 AR 5 73 664 8,140.64 0.00
65 301203 EESINVS 225 7,740.00 0.00
66 301428 JEEGUERGE] 229 7,007.40 0.00
67 001282 = AR 145 4,896.15 0.00
68 603125 wE R 160 3,924.80 0.00
69 001328 BRI 145 3,696.05 0.00
70 001360 A 177 2,631.99 0.00
71 001324 < H B 131 2,594.29 0.00
72 001367 AR 55 2,171.40 0.00

74 REHABREE R AR E AR
741 BT HE YIRS R FE 29500 20 4 KRR
SRR AR

AR AL 4 T
5 i 2 AR Ji ZE A4 R PN BN e P A EL A
(%)
1 000568 FINEE 205,451,435.91 7.12
2 00700 s TR 173,576,623.04 6.02
3 002415 Vg R AR 169,092,406.91 5.86
4 300253 T 152,941,200.32 5.30
5 601601 EEIE NS 145,292,284.14 5.04
6 00883 H ] Y9 A Y 136,539,987.02 4.73
7 00268 I [ 128,881,212.33 4.47
8 600519 DivMiE e 120,110,407.45 4.17
9 601899 Heml 109,384,041.18 3.79
10 002410 ] ERIA 98,123,974.94 3.40
11 000333 EMEEH 97,311,602.70 3.37
12 02020 IR E 92,031,769.38 3.19
13 300451 AL E 90,416,834.92 3.14
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14 600585 I IK e 88,441,476.95 3.07
15 601677 P24 85,160,640.56 2.95
16 002129 TCL #H34 81,876,675.56 2.84
17 300416 ikt 74,666,199.19 2.59
18 000983 Ll P AR 72,750,877.80 2.52
19 688301 25 5 R4 71,068,526.04 2.46
20 600325 e ety 68,687,015.80 2.38
21 002444 B AR 66,063,358.21 2.29
22 601128 S RERAT 64,344,799.98 2.23
23 02269 ZiHAY) 61,236,163.23 2.12
24 01088 Hh [ pih A 60,871,544.64 2.11
25 300760 L EST 60,634,783.84 2.10

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4

SRRA: NIRRT

o AR L 4
5 Ji SR AR JIE B A4 R A RS A P A LA
(%)
1 02269 ZiHAY) 190,926,637.72 6.62
2 00268 S [ B 172,037,565.32 5.97
3 00883 Hh [ R A T 146,044,260.22 5.06
4 03690 EKH—W 129,255,617.25 4.48
5 300253 MEAS Y953 117,130,455.70 4.06
6 600048 TRF K e 114,426,669.74 3.97
7 000983 L P AR A 111,068,781.11 3.85
8 601899 HKemlk 107,626,989.42 3.73
9 002415 T e AR, 106,891,601.50 3.71
10 00700 s TR I 106,002,285.99 3.68
11 000001 P ARAT 101,446,960.63 3.52
12 000568 FINEE 99,762,916.89 3.46
13 603986 I8 5 B 98,608,141.00 3.42
14 600585 HIEIK e 80,937,573.23 2.81
15 002129 TCL #34 75,936,997.13 2.63
16 000333 EMEEH 74,485,599.00 2.58
17 002262 BAeZi) 74,210,248.40 2.57
18 601677 224l 73,275,361.81 2.54
19 601601 EHE NS 72,298,794.56 2.51
20 02020 diofuNci 71,267,085.73 2.47
21 002027 T ARAELE 70,653,045.59 2.45
22 600325 R By 67,791,080.72 2.35
23 300782 T 66,669,158.39 2.31
24 688200 AR 63,987,643.14 2.22
25 01109 Ml B b 62,211,060.80 2.16
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26 02331 Z ey 61,949,455.30 2.15
27 601128 T ERAT 60,924,344.00 2.11
28 03347 T EY 60,112,304.53 2.08
29 000425 WLV 58,516,358.28 2.03
30 01088 T [ ph 4 57,846,615.53 2.01
7.4.3 FNBER A S8R B E RN B8
Az NRMIT
SENBEEE I RA (RAS) S0 3,681,845,700.19
SEHRE RN (3E) B 3,941,390,091.75
7.5 BRI MGF R SBIFHEFRELAE
SEA, AR Mt
5 S S A GRaE Y = n
75 575 fh A nRME
#1(%)
1 H X i 20,359,578.08 0.90
2 AT - -
3 SRR - -
Hdr: BURYEE R - -
4 A - -
5 Al A R E 7 - -
6 A S - -
7 AR (AT AZ i) - -
8 | [FhkArE - -
9 HoAh - -
10 | &if 20,359,578.08 0.90

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT A8 R 25 3 3R 4

SRRA: NIRRT

b G W e
e g ARAY 515 44 F% HE(K) N R E
E EL51(%)
1 019679 22 [FHfi 14 200,000 20,359,578.08 0.90
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7.7 AR FMME b B FHE RN BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FEEEIR DRI LA R SRR T A
ARG ARG AR RFFA ST R IATE

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

7.10 AESBT B HBRBOR

AR e R AR RS B RN, A IIORAEDY H B, A P sit sl . A2 5 iR i
Eizp Cl e O

ARIEGAEBAT IRAR I IR AR TGI8 Sl i X 27 17 3 S AT 155 1 40 07 0 28 5 IR WA 2 40 A
B E PRI HL L R E IR E AR (2 Sk B IR E B S B IR, FFIRGE R 2t 58 7 5058 (it
Bevt) AR AU RS, R B0 E B BT e B bl s IR, AR SR LR & 5 AR SR T A
teigiaTass LR IAE I bT st . ety RSRFAE AT (/KT R At 2EAT 5058 Ak %
LIRS 2 SR B 4 1) AR G PR U A sl 2 AU

711 A HIARAE ST B E G532 5 E 5L
RIEAIL GGG, RS AR TE G5

7.12 BBRASWE MHE

7.12.1 BEERBEATBIEFRRT BB RET I L RAEREH BT —FEAZ B AT ER. &0
PRI B PSR i B

2022 £ 9 1 8 H, T ARAT IR INL 55 N4 8 BEABIAL, B 7B AR R )R (A AR DR I 11 o7 (2022)
60 5) AT IR AR 25 5 mMATEUE T . 2023 45 1 A 9 H, T IARAT D MUT J& 53 Hh L IBE R %
B S5 ELIE GEROL 55 BE AN BIRL . B 45 WAEML S5 TR AN T I B2 45 W AE ML 55 B SO BB L Bk =
BB B E AR S N, BT AR ORI R (RARMR IR T TR (2023) 15) 45T IEK
AR 220 75 76 ATBUL 3T

AREE G RETE EIRUESF I H R DR 7 15 G 2w B ] BE RO R

WA IAPY, AEEG T AR+ 44 HAIE SR 1 R AT B B T IS R A, A e g

B HAT—FENZ B AT E ST AT RE
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PRIAAM IR A BHE S 4% R A 4 2023 EH B T5

7122 BEEFE W TR BEHEE T8 HEE S FME SRR EZ S ER RERE i
ARG G H A EE T, AEAEBBE T 2k A FIUE & I ISR e 2 SNBSS

7.12.3 AR H A S TR =1 B
B NRMoc
5 AR £
1 A7 PRAIE & 607,862.56
2 IVLLCL K E 5,653,241.03
3 VUGl 1,811,931.19
4 IV ilDS)
5 IV UGN 46,267.97
6 HoAt 2K
7 54 2 H
8 FoAt
9 it 8,119,302.75
7.12.4 BAARFER AL T 5B I T i 3R 55 B 40
AR B G AR WA ARSI AT F R ) T 4575
7.12.5 BAARHT 42 B P A AR I3 52 BRI A B
AR B AR A WA T+ 42 B P R AR I 2 PR DL o
8 EEHIFFEAER
8.1 FIRESHHTRFHE A BEIHENGEH
BT A
EREDNE T 1
- AN | PEIFEAER WA 5 55 2 N s
() K0 A PSRy
ESEERuE ESEERAE
i EL A LA
g AR | 36,709 97,561.91 | 23,943,33352 | 0.67% | 3,557,456,692. | 99.33%
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& A 18
e 2 A Al TR
7,733 33,143.06 200,045.00 |  0.08% | 256,095,208.36 | 99.92%
&“C
3,813,551,900.
&it 44,442 86,352.89 | 24,143,37852 | 0.63% 99.37%
54
8.2 HIRELEEARMEN RIFEAEEREFNR
HiH el ESEER X TISE QD) o JE 4 A A0 L A5
AV 22 A AN VB A 0
" LR AIRS A 114,994.34 0.00%
ESEIAFTAIMN
o A A4 g RHAIIRE C 1.00 0.00%
AER -
SRR it 114,995.34 0.00%

8.3 MIAESEHANMLN RFFALFTFBAEE AP E X MKHES
A F FRPE BN GBI 95T AR 1Z A e mr U BB XY 0.

ARHE G ) JE 22 PR AR 0 AU B AR X 1R 0,

9 FBAEESHHZES)

BT
i H RIS A g R AR A C

REeAFAH (2020 4 12 A 30

Hy 3l G 6,252,318,678.37 481,615,902.91
A A B 4 3 A0 3,951,425,082.53 273,404,413.27
A A2 4 R 4 A 16,600,443.67 6,875,553.02
P AR I 4 e B[R] 43 A 386,625,500.50 23,984,712.93
AR B G R A B iy A - -
AHR A AR T A0 B 0 3,581,400,025.70 256,295,253.36

10.1 BE&MHFE AKESHRIL

10 BERFHER

e N T AR A R S R
102 E¢EEAN. ESTEANENIESITERNIHNERATRF)
1. ARG AL E BN E R NHEENUT

Teo

2. ARE A A SITE N LTI REEIEE H T H RN EZS T

Teo
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103 W RESFHA, ELU, EL&FEEVEHIFR
R HIN T AT 7 FEEARE LSRR .
ST
10.4 B S8 BE SRIE HIAR
AR A 9 A TG B 4R T SRS 1 R
10.5 AEES BT H IR ITES FrEN
AR A A ik AR IS g B v T ISR S5 B
106 HEA. BEALARZEEARAZBERLTEFHER
106.1 HEARKREEEA R ZHEERLTEER
ARG I T BN R e G BN B SR A 1 A A DL
10.6.2 EARKREEEA R ZHRERLTEER
AARTE I TCAEE N S G BN 5 526 B A 1 A5 15 DL
10.7 B E MU A R 35 BITHIA R IER
10.7.1 EE M FIESS A 538 5 BT BT IREERR B @SB

Tt 0 P 2 e BN TE AR SE I 1)

SRR NRTT

55 R ZEAL 5 IS AT 127 7 AR 46
BRLK | Wt |k IR e
e B <0 SRS S il G REN
- i 1 L 1
2= 2k 3 5,327,756,920.89 |  69.96% 4,657,684.03 | 70.92%
HHARIESR 1 856,794,919.43 |  11.25% 722,251.86 |  11.00%
ExpsanES 1 775,994,575.42 |  10.19% 612,008.35 9.32%
FE R IE S 1 225,872,586.10 2.97% 193,840.08 2.95%
H T R 1 223,090,410.50 2.93% 203,816.17 3.10%
KATUES: 1 137,193,308.58 1.80% 126,396.79 1.92%
CAFUES 1 69,131,374.49 0.91% 51,688.38 0.79%
1ETEIES 1
HRIES 4
HERES 1
FEIESR 1
5 UEFF 1

T 1. FFRT RIS ) i bk
REEHNIGUERIERFLEIN, WHHAZ S BT GUETR KSR, WFArEN:

(D WAVEERTE, ™, R e mEmE, JFeemeiteiaftmE REREOR, Wi,
WAE, BRSPS R A %
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(2) WHFLs s, A B E BT AL TIRT AN R, RE R XA S Gl 55 75 2, $R At
TR AR AT AR 55 5

(3) BA g IIAENL, REMBIRIESI 2100 55 4F, BORIREEHMBI 8RBT, st
BB

(4) oAb MF B FrA AR a5 H il a1 E % R .

2. FFHL IS 5 BniR R T -

(1) X525 B TeAs ik 75 e (45 6 AR 55 1EAT VP A

HUAHSGER T 122 Sk IR LU R N Gkt L3R 58 5 B e ie e (R AR ST I INED X
A2 5y B IT I IR 5 R R AN £ ST AT VA

(2) HG (Pl o Hoo g HIZR)

SR TSR SR AL 7 B e TF I 2R G PG S5 AL, FROLIE UG o, S Gy
BITHIR S ZR) » WU C 5 Boo i n 2R G M REAT 938 .

(3) BIEAE By ¥ e 40 HR AT 73 8 A3 v 41

(4) Wil SABFFLE N
HEE BN SEAER NIRRT GERE S ol i) , JREEEITE N

3. IR S PN 2 e AL S5 R A 5 B e (AR SR O -
.

10.7.2 M FHESR A 73 5 ST BT HARES SR 1B 5L
SEA: AR\

975 5 (Bl 5Z 5 BAIEAS 5

P, b7 AR b7 2 HA A b7 2 HAAL

WAZEH | A | A | WA A JRAE G0 WERAZ 2

H E A AR B U Ee

.. |19,976,292.0

E & H kg 0 76.69%
I ZRAE SR 3,336,502.25 12.81%
[E VI3 2,734,000.00 10.50%
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