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R G NI PE TR, H IR — AN SR MR B A A E . ARk iR
T PERZ IR B TR & T AL 2 & 50 1#E N 15%.

ARG HE TN HNEEH ST 7 A TR H A 228587 1 n] AR B HEREAT B PP
i SIE, wOREE HBRIARK S I8 el s AL 7 A A H AT AR B 5™ 1 Al A2 AN

RIS, AR i)k 6 BN 5 B0 300 Bl A2 2 O B H 558 S 0 FROER B #2 [
JEL U052 5 068 T (0 5 R0 - B AT BE 0 RATAT KPS AT 6 B R UM 2 57 IR I E N 2, DL
XA RV R AZ 5y 5t T2 St A8 5 0 R A B PR AT 0 28 VR S50 Tt ™ s A B A B < AT [ 52 5 A 3
PERBAIZE Gy % T o BbAh, ARG IR G BN FR N7 T 308 (R M58 5 410 o 7 R AR BE . AR 41
fib PR 8 SR 5 A R KTy R I A9 o ) USSR B85 1B AR 50 DUR R B i 42 2 SR 152
Wy IFAE SR SESUETF BHE 7 i S b ENIE I 2 € I HAD B MO EE 50 TP R R AZ 7 I, W] %

ST A B B R B 4 A TR 20 B BBV DR — B

L5A LR & RSN MR BRI 45 SR K B 1 KU B T ) St AR A AR T A RSN

PR B0 R4

pu

6.4.12.4 THiZRE:
T 3% KU A2 6 52 4 BT 5 ot T L P 2 e M/ o SR BN 4 90 B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN RS AL A A7 XU

6.4.12.4.1 FIZK

R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
O = R 7 1l o T /A Vv = R S RN e R e P e RN g
AN JEL S ] 235 PRORR A8 T 7 01 2 B T A IS T R SR <5 YA S e ) XIS

AR < ) 5 < BN 8 B0 AR < T i M AR AR M g AT A, TR B R B A S A
FAE T 00 bR AR R AT B

R4 e TR T8 5 T BARAT 18] T 358 5 (0 [ s WA 2 bl TP A7 AT L 6 0 X o
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6.4.12.4.1.1 F|Z R K ik D

Az NRMIT
-G S
1IN 1-5 4 58 E At B it
20234E6 H 30 H

"

AT 22,737,265.10 - - 4 22,737,265.10
s R D R 13,994,263.83 - - 4 13,994,263.83
17 RIE S 208,432.26 - - 4 208,432.26

N o 4,825,427,675.

T oy e 846,053,250.65 3,056,733,624.49 41 922,640,800.32 16
SN IR AE 4 i %%

. 5 -10,723.29 - - 4 -10,723.29

T B . - 1 62,680,583.21| 62,680,583.21]

A ER D 3R - - 4 29,533,816.89 29,533,816.89

882,982,488.55 3,056,733,624.49 4 1,014,855,200.42 4,954,571,313.

e Rt

46

Wil

TSR - - - - -

5 M4 Rl A A5 - - - - -

AT G b A f5 - - - - -
SE H (0] g 4 ik % 100,033,742.8
> fib i 100,033,742.89 - ) -

JoEk 9
NATE B - - 4 10,052,940.68 10,052,940.68
ATz [A] 32K - - 4|  23,448,677.85 23,448,677.85

AT NS - - - 2,342,198.18 2,342,198.18
NATFEE 7 - - - 585,549.52|  585,549.52
INERE: R e - - - 855,770.28|  855,770.28
RS F - - - 34,004.93 34,004.93
AR - - - - -
16 JE T A 47 A5 - - - - -

HoAth A7 451 - - - 1,409,394.55 1,409,394.55

100,033,742.89 - 1 38,728,535.99138,762,278

Uiliidssan

.88
) 2 AU B B 782,948,745.66/ 3,056,733,624.49 1 976,126,664.434,815,809,034.
58
FEER
1D 1-5 4 58 E At B it

20224 12 A 31
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H
i
WRATAE 566,249.73 - 41 566,249.73
s R D 2,700,305.15 - 2,700,305.15
AR IE S 17,713.27 - - 17,713.27
. e 547,523,002.4
et 120,899,088.95  347,461,357.25 79,162,556.20 0
IV - - 377,442.45|  377,442.45
A HR D R - - 871,222.96| 871,222.96
124,183,357.10|  347,461,357.25 80,411,221.61| 552,055,935.9
HrE Rt
6
Wil
TR - - - -
PR et i - - - -
et ki - - - -
S5z Y [ ) 4 i %
. if o 24,992,889.43 - ; 24.992.889.43
e wk
NATE B - - 209,215.46 209,215.46
AT 2 [A] 32K - - 197,766.82 197,766.82
NN YNG4 - - 268,858.77 268,858.77,
MNATHEE 2 . - 67,214.70 67,214.70
MNAT R R 5% B - - 34,298.11 34,298.11
N AZ A B - - 22,349.92 22,349.92
AR - - - -
16 JE T A 47 £ - - - -
HoAth 471 £5 - - 228,182.78 228,182.78
Uikrysean 24,992,889.43 - 1,027,886.56 26,020,775.99
99,190,467.67, 526,035,159.9
| R HUR B 347,461,357.25 79,383,335.05
7

6.4.12.4.1.2 FIZ XK B EBURE AT

Xt 8 = A A e H 3 4R P IR E I
oM a8 (AL T
H AL A5 R A 2 oM & (AL AR I
AT PN FHEER
202346 A 30 H 2022 4 12 A 31 H
TR R % 25 N5k A 13,878,756.22 1,856,163.26
Mg AF ETF 25 NS -13,831,950.53 -1,842,696.00
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6.4.12.4.2 AN KUK
AN R 2 18 4 i T =L 28 Fe OB B SR BN & e R AN R AR Bl i R AR Y s i R . A FE 4
IR % 7 R At ON R TRy, IR b T8 B R AN KUK

6.4.12.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 A BOR SR B 2 RIS AN ANV 3 LAS K
T S s DR 3R AR B T A AR B B B XU o A 3k 4 2 BB THIE SR 52 5 BT L T BARAT 8] [ M 1T 3758 5
(RIBEER AN I W F) FEAL A RS SR T BN UE SR A AT o B 5 48 s DL Ry R 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

AT B B AEA AN B R A A i A e, SR BT R RIS, B X E A
DRI OL BRI T, S SRR I AT G 00, M B I B R L S A B e s B NI SR
(R15E PRI BT S BT, SEHRAT & 2k i R 240 Y Bl O B0 B8 A P AT 8058 . AN IR 2 S BN E
LSS SO I ALAG, BRSSO ECE . IRPTH AT B, KRB AT RE R A4
TS A LS o

A el i BB A ) 0 PG PR AR L A AN A XU, o AR PR B AH 5 PP i B8 S5 0% B A
HEE BT 80%, R BEGE ELGIAVE IS BB UR 7 (1 20%; P B AR AR BB LL AN I 4
SRBH 50%:; BN S H HAAEMBRRAR T, EAU S AT UM L HRIERE, Rk
FREL el B H AE — 8 DLN I BUR 6 R MK T3 587 A 1 5%, b Ile A B & S5,
A7 DRAIE B A0 AL FR AR A5 o b b, A O 3R < A PN LS AR 5 BT A R 00 A S 422
SE W2 H 2 g BITVEN BT G B2 B, LT VaR(Value at Risk)Fi b <5 i Il 4 22 < 1 1 (178
FEARE KRG, B Iy AT 0 UG 2B AT PR R A2 1

6.4.12.4.3.1 HAb4HE XK A
S, NRTT

AR BAEER
2023 46 J1 30 H 2022 412 H 31 H
iH i B 4 B A4 e
VAV iNEl HE L AR E FE LI
(%) (%)
922,640,800.
A o M R — IR AR BT 32 19.16 | 79,162,556.20 15.05
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T oM E s — e
141,343,119.1 293 | 2,126,685.39 0.40
T oM e — IR %
6
T oM EME " — e B ®
AT AE Al os 7= — BUIE R B2
HoAh
1,063,983,91 22.09 | 81,289,241.59 15.45
it
9.48
6.4.12.4.3.2 F At KUK OGR4
i T4 BT AN A% XS R 5 T 2 LU AR S vE 1) AR 5
e B bR DL SN B A T 7 B A
X P R H IS R e 1A )
e (A NIRRT
AH 2 XU A8 5 1) A8 5 PN AR
i
202346 A 30 H 2022 4 12 A 31 H
Mg b vE - 5% 262,110,000.00 16,230,000.00
MV 2 L B FE v T % 5% -262,110,000.00 -16,230,000.00

6.4.13 ARHHE

6.4.13.1 &R TR RMETERTTE

NRMET R RFRIRIR, XA R E TR AT E B R SR B TR 1 B
BIRPE: Rk AR ES A GER KT LRGSR £ BR: BRE— BRI
AN G B 7 B A ot LR R B T U AR B8 =20 R P B M5 (KA PO S A\ AL

6.4.13.2 FEM A RMETER SR T A

6.4.13.2.1 FEREM TR A RME

Bfr: ARMT
A fehrE vt Lk
AR %
e P Oy
(R Uk 202346 H 30 H 2022 £ 12 A 31 H
B 1,063,983,919.48 80,243,501.24
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FJEIR 3,761,443,755.98 467,279,501.16
BRI
A1t 4,825,427,675.46 547,523,002.40

6.4.13.2.2 A RYHEFTRER A ERZRS)

ARGy LA S S R I I S TR A F RN R IR Z TR (I 2. 3T AFF 538 5
RIS RS st, HMBLEREIUEM .. 5 AERBEARATTRATER I, AREASTIEM
H 252 5 WS IR HAIR] L 58 55 A% R 3 1) B R A IR AR DR 1 A RIME SIS — )20, IR
it B R B P SR A0S 2 Fo i BT R AT 5 B R SO AN B TR IR AR K, i A DG H%

B2 SCHHE N 55— JR IR B =R K.

6.4.13.3 JERFEEHIPLA SAMETHE KSRl TR K3 Y

ARHe AR R e BRI RFFA AR LI A E TR SR TR .

6.4.13.4 AUA RMETHE R8T B RAHSC U A
A FEEFFE IR LA SO A TR S i T BN DIRER AT B SRl v = gl fuf, 1Xed
kL DR L A A PR e, B ALK TN 5 2 S (AR .

7.1 HEREEEHEBMN

7 BEAGHRE

SRR NRTTT

75 i H &R S S E G (%)

1 B 4% % 922,640,800.32 18.62
Hore R 922,640,800.32 18.62

2 R et

3 ] 5 WA e 5 % 3,902,786,875.14 78.77
Hrr: fiip 3,902,786,875.14 78.77
B HFUESR

4 R
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5 ST A - )
6 DN 8= v -10,723.29 0.00
Forr: SR ) SN IR ] ]
ol
7 i TRRRENENas 36,731,528.93 0.74
8 Hopth % 35055 92,422,832.36 1.87
9 &it 4,954,571,313.46 100.00
7.2 MEFR BT ROBRERBAE
fREm | A I RES N Il
A VA NN NN 4 57,759,197.80 1.20
TR 70,144,923.00 1.46
C il il 490,969,469.20 10.19
D gL 3. BRI K AR PR, 12,228,355.00 0.25
E I 18,985,220.00 0.39
= B FIZ el 38,944,876.12 0.81
G GBS A iERIRE 8,624,000.00 0.18
H {15 A YO - -
I F R A AE B RAR RS 17,234,564.10 0.36
J B 140,996,016.60 2.93
K S5 b - -
L LS RIS 40 4 13,206,829.50 0.27
M BHEERFFEAE ARSI - -
N IKFI S IREEAN 2 L5 0 B - -
0 JE R MRS BN H AR R S5 - -
P BE - -
Q TPAMM a2 TAE - -
R A R E AR R 53,547,349.00 1.11
S i - -
&t 922,640,800.32 19.16
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7.3 SPREE A FMHME o E S B E H BN B TR R R A
SR NRTTT

i B 4 T i

Fe | REAN Ji B A4 R (k) VI IKIED

B L (%%)

1 600989 ESE =V 2,448,000 30,869,280.00 0.64
2 601881 H ] F ] 2,645,000 30,708,450.00 0.64
3 601899 KE&H 2,600,000 29,562,000.00 0.61
4 300087 ZEH AR 2,707,920 27,999,892.80 0.58
5 002389 AR AT 1,179,200 26,190,032.00 0.54
6 600030 H S IES: 1,313,200 25,975,096.00 0.54
7 000831 [ A L 817,000 24,183,200.00 0.50
8 601231 7NN e 1,563,894 23,395,854.24 0.49
9 600919 TLIRARAT 3,039,000 22,336,650.00 0.46
10 300498 i A 1,208,300 22,172,305.00 0.46
11 600879 VNG 2,421,600 20,559,384.00 0.43
12 002472 R ) 564,000 20,473,200.00 0.43
13 600760 EPTRY A 454,580 20,456,100.00 0.42
14 300059 KT E 1,359,648 19,307,001.60 0.40
15 603233 KZHk 675,312 18,915,489.12 0.39
16 300251 T LA it 2,202,000 17,814,180.00 0.37
17 600285 i 24 1,096,800 17,614,608.00 0.37
18 002737 ZELEZ) 717,000 17,451,780.00 0.36
19 002080 TR 828,100 16,992,612.00 0.35
20 300413 TR 478,900 16,383,169.00 0.34
21 600583 R TR 2,734,620 15,997,527.00 0.33
22 600926 B ERAT 1,313,700 15,435,975.00 0.32
23 000963 HRIEZ 349,200 15,144,804.00 0.31
24 600600 T R 145,000 15,026,350.00 0.31
25 600938 HH ] Y 9 818,300 14,827,596.00 0.31
26 600977 Hh [ L5 1,050,000 14,752,500.00 0.31
27 300450 SRR 406,200 14,692,254.00 0.31
28 600132 PRI 156,000 14,376,960.00 0.30
29 002698 s 792,000 13,852,080.00 0.29
30 002935 KRBT 676,630 13,383,741.40 0.28
31 605168 = NAT 153,675 13,206,829.50 0.27
32 002384 Rk 496,000 12,846,400.00 0.27
33 002049 2OLE 135,700 12,654,025.00 0.26
34 000999 HEE= 205,000 12,435,300.00 0.26
35 300316 Y INE 170,000 12,053,000.00 0.25
36 601369 Bk 5550 1 1,300,000 11,843,000.00 0.25
37 002929 TR A 265,800 11,538,378.00 0.24
38 002008 KIEHE 430,000 11,266,000.00 0.23
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39 600893 friRshh 266,400 11,258,064.00 0.23
40 603195 N 116,476 11,188,684.56 0.23
41 600435 677 S 955,000 10,972,950.00 0.23
42 002050 —Ae s 358,000 10,833,080.00 0.22
43 000729 FHE T ML 850,000 10,599,500.00 0.22
44 300115 KB NG 875,100 10,422,441.00 0.22
45 601128 AT 1,505,400 10,266,828.00 0.21
46 002475 SLARRE 2 306,600 9,949,170.00 0.21
47 600259 ITRA R 270,000 9,757,800.00 0.20
48 002747 2 i 330,000 9,240,000.00 0.19
49 601985 W E A% 1,245,100 8,777,955.00 0.18
50 601117 Hh [ b 5 1,048,500 8,681,580.00 0.18
51 600787 i B4 1,600,000 8,624,000.00 0.18
52 601628 PN 245,600 8,586,176.00 0.18
53 000338 HELE) /) 675,000 8,410,500.00 0.17
54 601318 r [ S22 180,600 8,379,840.00 0.17
55 002714 W B 180,000 7,587,000.00 0.16
56 601390 Hh ] Rk 958,000 7,261,640.00 0.15
57 002385 KAk 1,100,000 7,260,000.00 0.15
58 600933 g4 pliil 266,800 6,213,772.00 0.13
59 600885 TR LAy 184,000 5,860,400.00 0.12
60 000034 LA ST 183,700 4,884,583.00 0.10
61 000681 P 250,000 4,597,500.00 0.10
62 300394 RPHE 42,400 4,529,592.00 0.09
63 300088 KAZRHZ 700,000 4,221,000.00 0.09
64 600570 fH AE LT 93,390 4,136,243.10 0.09
65 600116 =k sk A 380,000 3,450,400.00 0.07
66 601611 W A% A 360,000 3,042,000.00 0.06
67 603019 HRHE 56,300 2,865,670.00 0.06
68 300124 AR 40,000 2,568,400.00 0.05
69 300308 SRy EREY 13,300 1,961,085.00 0.04
70 600728 FEARH 225,100 1,559,943.00 0.03

74 WMEFARER T HASHERZES)

7.4.1 RN SHE IS T FE 2980T 20 44 KR A4

SRRA: NIRRT

AR AL 4 T
5 i 2 AR Ji T8 A4 K AHA R SENEA P A EL A
(%)
601881 HH ] 4R 29,842,090.00 5.67
600989 FEFREIR 28,744,382.00 5.46
300087 R 26,654,459.68 5.07
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600030 HEIESR 26,067,939.15 4.96
601899 N4 25,479,145.72 4.84
000831 i [E g+ 25,110,954.57 4.77
002472 IR AEZ 22,644,104.00 4.30
002389 WURFHL 22,533,023.02 4.28
601231 NIRRT 21,870,752.81 4.16
000963 HERIEZ 21,193,140.18 4.03
600919 TLIFARAT 20,378,691.00 3.87
300498 I A 20,031,079.20 3.81
300059 KT E 19,503,986.56 3.71
600879 iR T 19,190,598.00 3.65
300251 TZAL I 18,754,118.00 3.57
002737 LA, 17,897,802.56 3.40
603233 KZHk 17,851,285.09 3.39
002080 TR 17,656,467.00 3.36
600583 Y TR 16,842,109.40 3.20
600285 Bt 2 16,773,441.60 3.19
002179 LG 16,461,568.52 3.13
600760 EPTRY A 16,176,434.00 3.08
600977 Hh [ FL R 15,535,135.43 2.95
600926 B ERAT 14,917,436.60 2.84
300450 TR e 14,913,229.00 2.84
600132 PRI 14,863,787.96 2.83
600938 H ] Y9 14,522,939.00 2.76
300413 TR 14,320,515.90 2.72
600600 5 5 13,690,046.00 2.60
002935 KRBT 13,298,512.20 2.53
605168 = N7 13,292,872.00 2.53
002049 2OLE 13,139,704.00 2.50
000999 = 12,843,699.35 2.44
600933 g4 pliil 12,840,421.00 2.44
000034 LA 12,799,607.98 2.43
002698 1S o 12,574,315.90 2.39
002384 RIUIKE 12,423,918.00 2.36
601689 P £ 4] 12,223,919.00 2.32
603195 NFEEH 12,138,295.00 231
601985 W E A% 12,025,396.00 2.29
601117 [ {2 12,019,407.00 2.28
002050 —AeR 11,682,018.00 2.22
300316 m AL 11,657,953.80 2.22
601369 SETIba 11,420,292.00 2.17
601318 Hh [ 22 11,061,074.00 2.10
601628 PN 11,028,975.00 2.10
002008 PN o0 11,004,179.37 2.09
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48 600570 fH AE LT 10,969,058.00 2.09
49 603606 HRJ7HLLE 10,886,375.00 2.07
50 000729 FHE T L 10,875,740.31 2.07
51 601128 i AT 10,631,884.00 2.02
52 600893 REh1 10,545,585.80 2.00

T ATSRN G S5 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 -

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4

SRRAL: NIRRT

o AR L 4
75 Ji SE AR JIE B A4 R A RS A P A LA
(%)
1 002179 LG 16,210,184.30 3.08
2 601689 4L A 15,152,356.00 2.88
3 002541 R 11,625,236.70 2.21
4 002555 s L 11,251,589.00 2.14
5 002472 IR AEZ 11,136,624.36 2.12
6 603606 HRJ7HLLE 10,052,029.60 1.91
7 600933 5l 3 9,686,894.00 1.84
8 002876 =Rk 9,596,793.60 1.82
9 002709 RIGH KL 9,560,993.00 1.82
10 002531 IR FE 9,486,262.00 1.80
11 000034 LA S 9,051,544.00 1.72
12 000963 HBREY 8,682,500.00 1.65
13 600570 EE RS 8,237,396.50 1.57
14 603345 ZIE 8,069,316.00 1.53
15 600845 EEE /¢ 7,357,410.92 1.40
16 000723 6,811,279.00 1.29
17 603659 Bk 6,785,651.00 1.29
18 601669 Hh ] F 6,269,800.00 1.19
19 002459 m R 6,047,398.40 1.15
20 000681 P 5,768,166.00 1.10

T AT S G 3 S A e (RS BN IR LRSS B ) 3881, AN B ORAS 5 9 A

7.4.3 TNBER A S8 RS H R T B AT

Bpr. NRMm
SEANBEEERI A (RAS) i 1,089,846,247.20
SEHBEERIURN (3D R 268,718,540.40

T ARTSRANBERH A (BRAD) AU AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0

A A e USRS H R 81, ABEMRIZ S .
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7.5 WIRIEGIF AR AFREAS

SRRAL: NIRRT

ob 4 B P A E L
g fFe7 dn ARE
%(%)

1 E K 7 195,438,248.99 4.06
2 AT - -
3 b i 77 3,155,836,719.02 65.53
Horpe BURME SR 396,198,218.69 8.23

4 Mk fiigs 10,154,590.68 0.21
5 i T % - -
6 HHOH SR 400,014,197.29 8.31
7 Al (Rl A2 5D 141,343,119.16 2.93
8 [F VA - .
9 HoAt - -
10 | &if 3,902,786,875.14 81.04

7.6 BRI SHE GBS 1 E LB /DN HE R I RT LA R s R A

SRR NRTTT

3 S P
FF RIS 555 44 7% B (k) Ny I IKIEN
EEED)
20 4
1 2028006 o \M‘fiﬁ 2,300,000 | 235,903,836.07 4.90
1T 7K 8245k
22 bR
2 2220011 AT /N AR 2,300,000 233,243,894.79 4.84
01
22 i
3 2228016 ,TE%E 2,000,000 | 202,742,666.67 4.21
701
22 M
4 2228020 e AR 1,800,000 | 182,925,403.28 3.80
1T 02
20 VAR
5 2028017 1T 7K A% 1,600,000 | 162,688,524.59 3.38
01
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7.7 IR 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 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 P B AT A8 BUES 3R 4
AIE AR RARFFABOERH -

7.10 R AR A H S8 1 H 650 5232 5 1 50 i
AR R AR U B RN, AEIORAEDY H B, AR PR TimahtE by . A2 5 iR
TR ELIBEATAC S, DO 857 45 (1 R G P R A Bl AU 25

7.11 BRASWE HHE

7111 EERETTRUESFRRAT REBERER LR FERER B —FENZE AT ER. &1
PRI B PSR L A

2023 42 H 6 H, YLAHATHIERIK 8 BRUE « 5ol A\ B A B e S5 vk R,
AT GRTTR (2023) 15) 45 T8, BCdikfins 42 7o, ik 773.6 13 uHIATEUL T .
2022411 A 28 H, JbRURATRIP A TH AU, A58 5 BAE ) Bt K 5 /MY
— AT A E A RE AL, B0 ERANCBICE RS, WERINCEE R
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