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6.4.13.4.2.2 AN XU B EUR A
L5 B iZ% B — I SR DAA H HA T 35248 S AR AN AR

X = A e H 2R 4 08 P i EL 1Y)
FATRE T DA T
H AU A5 R A 2 MG (AL AR
ST AR AEER
202346 A 30 H 2022 412 A 31 H
W mAEX AR M FAE 5% 920,000.00 770,000.00
A AR AR Tz AE 5% -920,000.00 -770,000.00

6.4.13.4.3 FHAhH#E XK

At AR A X 2 4 i 4 P R 4 i LA 2 SO B AR R 3 4970 R e Tl 3 ) 3 R 26 DA
(T 3 A A IR B AR BN 7T 2 A B R o AR T 4 T2 R B TR S5 A8 5 BT B iy slARAT R R T 3 52 5
(B A5, T TG 0 A AN s IR SRR - BRAMUE 23 R AT 44 B B 8 5 L B Rk S T3 ) 5
AT BE SRR TUE SR 117 37 B AR BB (R R )

KRB IR TN e s & O B (AR Ak, B SRmE . B I E . B A AT
BIE, SREFIRO AT RE R AR TT A ks KUK .

ANFE GBI A B2 A 1 B B AR AR A U o AR 4R B 20 rp IR B2 B 7= B W Ly i 4
BE I 609%-95%; ik IR A R I S 150 0% LU AN i A I 52 B8 72 1) 50%:  REANAE 5y H H AAE N BRI
B0, G B 5 A BN AE 5 RIE S 5, B2 e B < 50 235 1 7E — 45 LA I BURF B A
THEEE V= IFEN 5%, HAh IS A E S H &8 A7 MRS AR OR S B4R 07 S HoAth
Rl T L P48 % LA R VA o B LA 0 AT

BEAN, ARG I G TN AR F O A S G T A IOUES A% SEi 4%, € WIE 2 Fhoe B U714k
KRG AT AR FE B, 45 VaR(Value at Risk)FE 25 R M A T £ 18 I X P ZE (R AR, B g &
HbT IR HEAT ER R A 2 o

6.4.13.4.3.1 FHARM XSO
AL NRTIT

AHAR FAERER
2023 476 J3 30 H 2022 4F 12 H 31 H
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NIHE AIHE
A=Al B LA
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744,984,673. 786,763,830.2
T g e T — R 80.18 83.83
34 9
I L e ot 2 e = S 5
T o MEmMzi s — e mR %R
AT AE ARl o 7= — BUIE R B2
HAth
744,984,673. 80.18 | 786,763,830.2 83.83
At
34 9
6.4.13.4.3.2 AR RS SURTE T
o FE ST A RS e 8 Tk 57 LE B v 1 AR )
3% e i N =
* B b3k vt DS B A 47708 B R A A
PR O Rk it A= b ok R E X =R
Emea (A, ARMID
FH A2 & ) AR ) A MK AR
v
2023 46 7 30 H 2022 4F 12 A 31 H
MG L 3 v T 5% 55,080,000.00 37,720,000.00
MV G L e S v T B 5% -55,080,000.00 -37,720,000.00
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6.4.14.1 &R TEA RMETHERTTE

NRMET R RFRIRIR, XA R E TR AT E B R SR B TR 1
BIRPE: Rk AR ES A GER KT LRGSR £ BR: BRE— BRI
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RUNF ¥ 4 2023 b B4R

H—EK 743,666,659.68 785,960,520.78

=2/ 471,091.22

F=REIR 846,922.44 803,309.51
it 744,984,673.34 786,763,830.29

6.4.14.2.2 A SRHrE TR E R E KRS

ARHE 4 DA SR IR ) e S TR A HORN & 2 IR R RS e 3 T A3 5
MIREE. BRI E RS, O ANEIREARA T RATENS L, RS RS T
H 2252 G R VE IR H I E] L 58 5 ANV R34 ) K B S ALK A OG5 (K A R B SN EE — 20Kk, JFAR
i (EL VA B v SR A0S 2 P A (B B AT 5 R S SR N BT (R R Z I, 7 DR

BRI SO N B 2R EEE =R K.

6.4.14.3 JERFEEHI LA oHETH BRI SR T RKH Y

AIE AR AR S LR ARFFA AR BLA SR E TR & TR

6.4.14.4 AUIA RN ETHE R & R T BRI A
RIS FH AR LA RAME TR ik T B A DU A T S 1 £l 5t P2 &b i i, X884
il T L R L Ax JIBR A, BT ALK T ANME 5 8 SR AR ZE R /D

6.4.15 H B TEMBM O & THRR T E UMK AR E IR

Teo

7.1 HEREEEHEBMN

7 BEAGHRE

SRR NRTTT

75 i H &5 R S E ] (%)

1 &R A 744,984,673.34 77.58
Hore R 744,984,673.34 77.58
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He fii

BTSRRI

el Era s

TN < B 7

WAT AN T &AL & F

it

215,109,903.81

22.40

Hofth 25 T 58 7

242,043.49

0.03

it

960,336,620.64

100.00

VE: TR HAK A Gl i s I A Sy AL 05 AR A Fe A i 18,317,775.10 JG, I 4=
HHE LA 1.97%.

72 REHRETW S ROBER T A S

7.2.1 AR REIRARERRAE

R | A ARAE G 5%$%Z?ﬁww
A VIO NN N0 4 . ]

KA 12,638,024.00 1.36
C il 466,361,408.18 50.19
D VAN VAN S & I A4 - -
E I 19,205,988.52 2.07
F R el 4,866,762.14 0.52
G IS H . CEAERELL 20,113,632.00 2.16
H {15 B YO - -
| F AR RS B RS 160,747,466.81 17.30
J Gl 24,717,553.00 2.66
K G il 8,305,322.00 0.89
L LTI 55 Ik 55l - ]
M P s N E 4 157,912.84 0.02
N KF . FRBEAN A S H 94,790.79 0.01
0 JE R MRS BN H AR R S5 - -
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P |un - :
Q A2 TAE 9,458,037.96 1.02
R | S, BRI : :
s |xza - _

&t 726,666,898.24 78.21

7.2.2 MEWREATIL G RO B BB H R E R T A S

1Tk ARME (NRM) m 3 P E L] (%)
JEH & AT A 65,779.59 0.01
HE RS 18,251,995.51 1.96
&t 18,317,775.10 1.97

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

SRR NRTTT

i B 4 P
e | REAE JE B A4 R HE (k) VI IIED
fHLBA1(%6)

1 300308 Hh s fiE 1) 277,800 40,961,610.00 4.41
2 002230 SN 586,700 39,872,132.00 4.29
3 300502 o 495,180 33,657,384.60 3.62
4 688256 FERL 165,008 31,021,504.00 3.34
5 600276 fE 5ty 2= 24 641,400 30,723,060.00 3.31
6 002422 BHE 2k 980,595 29,104,059.60 3.13
7 688072 R 66,732 28,425,830.04 3.06
8 002156 HE MR 1,235,400 27,920,040.00 3.01
9 000021 RRH 1,309,000 26,166,910.00 2.82
10 002463 VA 962,420 20,153,074.80 2.17
11 601333 IRk 5,079,200 20,113,632.00 2.16
12 000063 I 437,900 19,941,966.00 2.15
13 601336 HAELRES 539,700 19,844,769.00 2.14
14 601138 Tk & B 776,000 19,555,200.00 2.10
15 601800 Hh [ 52 1,751,500 19,108,865.00 2.06
16 603000 NG 628,200 18,343,440.00 1.97
17 00700 i TR I 59,700 18,251,995.51 1.96
18 300394 RFEE 156,300 16,697,529.00 1.80
19 300002 PP 28 1,184,900 16,588,600.00 1.79
20 000729 FHE T ML 1,307,200 16,300,784.00 1.75
21 688498 TR 49,312 14,053,920.00 1.51
22 688012 Hi A A 88,791 13,891,351.95 1.50
23 002517 e S 859,500 13,528,530.00 1.46

A5 46 TUIL 58 BT



e 2t FUANUR & RUE SR 358 < 2023 4 i &

24 603444 L 27,500 13,505,525.00 1.45
25 300567 e Il F ¥ 137,500 13,083,125.00 1.41
26 002558 PN 651,200 11,676,016.00 1.26
27 000425 R T 1,667,100 11,286,267.00 1.21
28 300633 VARA TN 191,200 10,420,400.00 1.12
29 300459 LY ] 1,442,800 9,363,772.00 1.01
30 002281 IR 250,900 9,305,881.00 1.00
31 688036 fE &K 63,054 9,268,938.00 1.00
32 000938 £ DI a0 290,900 9,265,165.00 1.00
33 002044 AP 1,291,100 9,179,721.00 0.99
34 600559 EASRR] 371,614 9,108,259.14 0.98
35 600048 TR e 637,400 8,305,322.00 0.89
36 601899 KE&n 654,700 7,443,939.00 0.80
37 002444 ERERHS 339,200 7,421,696.00 0.80
38 000837 Z I HLER 430,000 7,000,400.00 0.75
39 000999 HEiE =L 94,500 5,732,370.00 0.62
40 603993 1 BHAR Y, 974,500 5,194,085.00 0.56
41 300033 [ 4157 27,800 4,872,784.00 0.52
42 688031 EIRH 35,379 4,713,897.96 0.51
43 000400 YRk LS, 201,000 4,633,050.00 0.50
44 300832 Bl 77,100 4,548,900.00 0.49
45 688278 FEEAY 103,219 4,532,346.29 0.49
46 600511 Il 24 iy 115,900 4,502,715.00 0.48
47 688266 BB 2 94,799 4,412,893.45 0.47
48 600557 L2l 153,700 4,220,602.00 0.45
49 600993 R ¥, 147,000 4,088,070.00 0.44
50 688177 EEES 87,139 2,327,482.69 0.25
51 301269 HRIK 11,332 1,392,022.88 0.15
52 688506 B FRAE 11,425 826,713.00 0.09
53 688515 LNt 4,183 718,053.78 0.08
54 688361 HoRE 7,871 638,919.79 0.07
55 688443 BIER 14,124 434,566.38 0.05
56 301325 2 B R 3,636 413,937.80 0.04
57 688576 (IR EEs 2,395 315,642.70 0.03
58 688582 S ER 6,476 299,402.44 0.03
59 688507 FIRFH 2,213 287,192.75 0.03
60 301293 B i 3,324 278,316.96 0.03
61 688306 ¥ he 47,094 253,836.66 0.03
62 301303 AR 10,574 241,150.32 0.03
63 688552 FU R F T 9,556 239,960.00 0.03
64 601061 FE4&)E 27,259 236,062.82 0.03
65 688570 RILE 8,837 234,259.64 0.03
66 301368 FHEE 3,368 233,031.92 0.03
67 301307 EHIME 6,865 230,766.00 0.02
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68 688416 ERSN &y 2,147 168,539.50 0.02
69 688623 MICEHS 1,776 162,256.88 0.02
70 688334 7 = B 8,879 157,912.84 0.02
71 301382 %8 F 4,080 155,284.80 0.02
72 301280 BRI R 4,174 149,262.24 0.02
73 688512 2R 7,209 147,986.20 0.02
74 301210 S 2,801 143,168.37 0.02
75 301395 {=A5 ¥t 5,196 138,629.28 0.01
76 688620 I 10,157 135,209.66 0.01
77 688132 HEHAR 4,844 131,659.92 0.01
78 301345 a4 2,652 126,242.30 0.01
79 301141 ERb Y|4 2,617 119,750.28 0.01
80 601065 LR 8,748 116,094.39 0.01
81 688631 K E 3,357 108,400.08 0.01
82 301488 Z A 2,618 104,144.04 0.01
83 688479 KERME 3,318 103,760.10 0.01
84 301355 [EXEE 5,624 99,516.05 0.01
85 301232 KRR 1,643 99,339.12 0.01
86 301376 KB 4,192 98,850.60 0.01
87 688429 iG] BEJE 3,452 98,752.08 0.01
88 301323 HrSAR 2,277 97,593.33 0.01
89 601133 e Tl 1 473 6,632 97,123.52 0.01
90 688535 R} 1,607 96,642.01 0.01
91 301386 AR A 3,776 94,554.26 0.01
92 301170 DR 2,496 92,283.70 0.01
93 301373 RHRH 2,764 89,376.38 0.01
94 301281 B 24 3,366 88,363.72 0.01
95 301428 JEESRUERGE] 2,289 80,343.40 0.01
96 301203 B SINVR 2,243 79,964.22 0.01
97 301202 BA A7 3,060 79,009.20 0.01
98 688603 FARHY 1,391 76,505.00 0.01
99 301261 1H A% 1,973 72,803.70 0.01
100 09658 i E PR 4,700 65,779.59 0.01
101 688472 Ri] e 1y 3,047 51,920.88 0.01
102 301358 W RE 1,153 49,452.17 0.01
103 688469 H A R 8,597 46,509.77 0.01
104 001328 BRI 1,445 46,323.05 0.00
105 001282 =i 1,045 37,026.15 0.00
106 001360 A 1,762 30,163.44 0.00
107 001287 HhHL 1,386 29,133.72 0.00
108 001367 AR 549 24,687.92 0.00
109 001324 KERHE 1,131 23,764.29 0.00
110 301439 AR ) 949 16,038.10 0.00
111 301399 JERFRHE 293 15,110.01 0.00
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112 301305 BA TR 753 14,826.57 0.00
113 301337 WA 232 7,045.84 0.00
114 603125 WE R 160 3,924.80 0.00

74 REHABREE R AR E AR
741 BT SHE YIRS R FE 29500 20 4 KRR R4
SRR AR

o AR L 4
5 Ji SE AR JI SR 24 PR EN L S DN P HE LA
(%)
1 002156 HE MR 29,606,162.15 3.15
2 601360 =ANE 28,331,095.00 3.02
3 000977 TREE S 28,318,361.00 3.02
4 002230 BRI K 28,120,654.45 3.00
5 600276 fEEREZ 28,031,479.00 2.99
6 002422 BHe 25k 28,021,375.60 2.99
7 000063 I 27,036,511.00 2.88
8 601336 BRI 27,003,952.00 2.88
9 688072 R RH 26,671,353.76 2.84
10 601601 EHE NS 26,480,807.00 2.82
11 601728 i [E FLAE 26,298,920.00 2.80
12 603000 NG 25,525,928.70 2.72
13 300502 W 5 25,395,807.00 2.71
14 000021 KRB 24,982,432.15 2.66
15 300308 SRy EREY 24,622,644.20 2.62
16 603986 I8 5 B 23,256,952.00 2.48
17 601333 IRk 20,290,682.00 2.16
18 300750 TR AL 19,582,289.00 2.09
19 601800 Hh [ 52 19,063,859.89 2.03
20 300558 Lk Zgk 19,019,125.26 2.03
21 600584 KRR 18,987,628.00 2.02

TE e AT RN A 94 K S e e RS BN AR LU ) 3181, AN B SRAE 5 9 A

7.4.2 RFSEH SR HIRIES R FE 29500 20 4 KRR R4
AL NRMT

o AR L 4
75 Ji S ARAD JE S AR A HA B E S H A0 7= HE L A
(%)
002459 LM AYRE T 49,789,702.00 5.30
601360 =AE 35,238,467.00 3.75
601111 Hh ] 34,209,855.00 3.64
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4 000568 PINEE 31,894,966.68 3.40
5 600519 wMFE 31,013,862.00 3.30
6 000858 iR W 30,533,706.00 3.25
7 688223 mnRHREYR 26,685,141.04 2.84
8 688348 SRERHE 25,474,089.48 2.71
9 601728 [ FLAE 25,081,972.00 2.67
10 688032 ARy 24,693,687.37 2.63
11 601601 HH ] R PR 24,477,923.00 2.61
12 000977 TREE S 24,469,186.11 2.61
13 300274 FH ' HL Y 23,709,683.34 2.53
14 600559 EASRR] 22,578,140.60 2.41
15 002415 T R SRR 19,757,195.20 2.11
16 603986 J& 5 B 18,987,836.07 2.02
17 000596 g aeli] 18,528,916.10 1.97
18 300750 TR AL 18,352,666.00 1.96
19 600702 I 18,172,391.00 1.94
20 603345 ZIE 17,835,654.00 1.90

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

Bpr. NRMm
SEANBEEERI A (RAS) i 1,193,578,141.32
EHBEERIURN (3D BT 1,291,142,348.82

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

A A e USRS H ) 81, AHBEMRIZ S .

75 MREBRR RO ROMFREAS
ARG AR IRARFA IR0 -
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7.7 BRE A SO E LB SR E RN TR B SRR 8 40
AFE G AR IR ARFFA B SHFFIESR -
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5 50



e 2t FUANUR & RUE SR 358 < 2023 4 i &

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

7.10 AESBT BB HBRBOR
AR e R AR RS B RN, A IIORAE DY H B, A P st sty . A2 5 iR i

BT, EOUNTT G LTS, DO B 416 K R SerE XS AR S M <5

7.11 IREFIRA B S BB K E AR A LU
7.11.1 A E A S BRBOR

NI R AR A RSB B SR, AEHIGREDS H Y, AP TR . S5 s R [
U QAT S, DI 87 H A B R G XU A i 1 XU 55
7.11.2 A E A B

o

7.12 BRAEIEME

7.12.1 EEBRERM-TRIEFHRT EABEEH I RAESRES AT —EN I AT ER. L5
PRI B R S

AR AN, ARG HAT 2R RAT BARBCE B BTSSR AR, B RS S
HAT— 23 ATFESR . AR L.

7.12.2 HEHF AL BRE DR T B E S S FHE £ LB R Z MR PSR 7 U
ARIEE TGRS, AAEAER T T 4 A TR 4 R S 2 A R

7.12.3 AR HA S IR =1

B NRMoc
F 4R &8
1 A7 PRAIE & 228,916.85
2 JSZHC IS S
3 S HC R il
4 IV ilDS)
5 IV EEIGEN 13,126.64
6 HoAt RE K
7 R H
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242,043.49

7.12.4 JAARFFR HIAL T BOH BT R #f35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B = AP A AR 3 PR L B Bl B
ARSI AR T AR AT+ A2 RS2 AR R A AL IE 32 BR S DL A BEER -

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFAANGH
AL A7

X PN
FHEANP | PHEEER LIRAES e e N e
1 B )
() L o Ay A
B 140 B 14
Es el HEL 1
18 2 WE 5T AT TR
10,889 86,267.48 990,249.01 | 0.11% | 938,376,323.05 | 99.89%
I\
=
18 2 WE 5T AT TR
3,194 49,118.41 105,053.25 |  0.07% | 156,779,159.73 | 99.93%
&C
1,095,155,482
it 14,083 77,842.13 | 1,095,302.26 | 0.10% 99.90%
78
8.2 PIRESBHANMUARIEEEREESHIENR
i H 1 B ) FrA M AUSE () i 54 AR 45 L 45
AV B2 T 3% AT R VLA
" T FARTIR S A 14,094.85 0.00%
SR
A A LIRS C 0.00 0.00%
DARS 5
PIRTR AR it 14,094.85 0.00%

8.3 MIRESEE A M RFA AT A Z S HHUS B X F HE 5
ARNFERPEBN R B RBTFAT ot N 2 RS als & R X808 0.

ARG IR G AP AR S M HS EREEXEA 0,
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9 FBAEESHFZES)

Bz fy

i H

LW OIS A

LW FROHRS C

HeERARMH (2021 411 A 30

) 3l (L8 1,193,259,040.79 216,890,946.55
A HA B 4 3 A0 996,926,105.28 166,515,734.51
A A 4 R e 3 A 3,632,500.36 1,808,788.44
P AR B2 A SB[y A0 61,192,033.58 11,440,309.97
VN B S ot N L - -
AHR A AR I A0 B S 0 939,366,572.06 156,884,212.98

10.1 BE&MHFE AKESHRIL

10 BERFHER

W HIA TEEE S I A AR SR
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Teo

2. AIEMAARRESILE AL TR E I TERANFZS W T

Teo
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RGN T AL S S FE S5 FR

YR
10.4 B & B FIRIEHI B3R

AN T S A T e B B RS PR
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10.7 B FESF A R X 5 RIGHIA K&
10.7.1 B RS A W 5 B UHHT BRSO
EHAL: AR
A 5 P SCAHZ S O
i I =Rl
SR i< & BE
AL EL A1 L5
667,774,661.22 |  26.98% 602,517.23 |  26.64% | -
619,331,433.97 |  25.02% 576,782.98 | 25.50% | -
284,224,974.74 | 11.48% 248,960.35 | 11.01% | -
274,437,083.37 |  11.09% 255,379.40 |  11.29% | -
198,428,560.30 8.02% 177,061.16 7.83% | -
169,350,910.06 6.84% 157,710.06 6.97% | -
133,089,125.59 5.38% 123,946.84 5.48% | -
114,571,267.84 |  4.63% 106,698.71 4.72% | -
13,902,615.39 0.56% 12,947.93 0.57% | -

I
R

Pl EELY N ik

<

o
=
of
S
=

GBS
PEER
R LESF
R IESF
B IESF
HFRIUESF
7 RAESR
RRAETF
PV
ARACUESR
FE 5 UESR
KILIUES7
VAL
HIHIESF
t il IES
PRI
LIRS
WHIEUESF
AR [ B
SIS
J6KUESF
J7 1EUESR
e LAETR
[ B IE SR
RIS
PFIESR

BITIESF

7Y F IE S

AR

B AR IE T

A IES

Rlw|kr[NRr|RrIRr[R|IRP|[RPRO[NM|RP|RIRPlW|R[RIR|IRP|INR(RP|RPINR|R|R[R[IMdINMN
1
1
1
1
1

JIRIESR
T 1. FFRT RIS ) i bk
REEHNIGUERIERLEIN, WHHAZ S BIeARE GUETR KSR, WFbrEN:

45 54 T{IL 58 BT



w
pave
=
ot
&
=
i
op
i
=
It
%>
oS
7
[
S
o
il
+
=
]
oF

(L WEPEERTE, ™, B @er bR, JFaeh e i mE R mER, ",
WAE, BRSPS R A %

(2) WHFLs s, A BE KT FINAM LTI AR, BE A ARGl 55 75 2, 3R At
TR AR AT AR 55 5

(3) BA g AL, REM BRI 21000 55 1F, BoRIREEHMBI 8RBT, st
BB

(4) oAby M T He & A AR 2 Al A1 E % R .

2. FFRL IS 5 BInIR R T -

(1) X525 B TeAsik I3 e (1 45 6 AR 55 1EAT VP A

HUAHSGHR T 122 Sk R LU RN Gk H L3R 58 5 B e e e (R AR S INED X
A2 5y B IT I R IR 55 R R AN 43 ST AT VA

(2) HG (Pl o HooiFHiZR)

TSR TR R SR AE 7 B e T R 4R G PG S5 AL, FROLIE UG o, 1S Gy
BITHIR S ZR) , WU C 5 Boo i n 2R G M REAT 938 .

(3) Bk By H e A0 HR AT 73 8 3 v 41t

THE A B 3R (O S 2 o E s AR R Z i i A Al 0 45 R AT

HiZ, FEEHEHEN.
(4) Pl SAmFFLE N
HEE BN SEAER NIRRT GERE S ol i) , JREEEITE Ao

0>
al

b
R
A

3+ IR PN 2 e AL 55 7 2 5 B e (AR SR O -
T

10.7.2 EE M FHESF A 72 5 BT BT HARESS SR 1B 5L
SHEA: AR\

%35 52 5% BT 5,
24 CETiln EETi
#ﬁgﬁk N N N N N
WA | BESCE | MOSEW | NS | RReE | RS
WL WL WL
/3R

5 55 ji4k 58 11




e 2t FUANUR & RUE SR 358 < 2023 4 i &

G 1,238,263.66 | 100.00% - - - -
2 8 22k 7 - - - - - -
HRIIE SR - - - . - -
i@ e S - - - . - -
HEZRUE SR - - - - - -

ORI : : : : : :

F RIS : : : : i i

S : : : : : :

RAGIES - - - - - -

5% i i i i i i

KITIES - - - - - -
e AT : : : : : :
I : : : : : :
TS : : : : : :
RIS : : : : : :
I : : : : : :
WU : : : : : :

AR [ P - - - - - -

WHE : : : : : :

RIS i i i i i i

7 i i i i i i i

I : : : : : :

FARIES : : : : : :
B : : : : : :
I : : : : : :
T : : : : : :
PR IE : : : : : :
R I - - - : : -
FHAIIES : : : i i i

RIS - - - : : :

S : : : : : :

10.8 HAME REHM4

) ‘ Pt A
2 N VTR
3]
. oy N L & IF 5 2> 3
g B GATHILIR A BUIE 540 4 2022 455 i'? Eiﬁ%f%
D A B P Y LA In =¥ 18 -Ul-
1 P %Efin/\ﬂwrﬁj’f%b 2023-01-20
JEART|
N et N - s E R A ~
, | EEESERARAR RN F ek | - SRS T
RS A L3EfS BD zw;~ A SR | 2023:02-03
AR

% 56 T13L 58 U



e 2t FUANUR & RUE SR 358 < 2023 4 i &

g S EHARA T RTHE TR R

v [ IE M 2 3 < 4

3 v RN 2 ik N ] R ik A e no.
BT ARRRE R A S (ZRRHED Egﬁﬁ‘57MA%Ja 2023-02-17
R
SE A A AN
o | EEEeERaRAT XTI R e | SR ARSI
B RSES A S (RIEBA) L
R
: R o FE M 2 0 o T
SEUPRL IREe Y4 2022
° }ﬁ;;jm)m PRI i % I 3l A0 23 W] Yk A 4 | 2023-03-30
I [=]
ERA
: R o E f 2 2 4 L T
LT IR £ 2 V4> 2023 4F 5
6 | o SRR 08 R | g ks i 4 s b | 20230021
I =
ERA
i e 2
Bt L VLES R i%gﬁjaﬁiiﬁ .
B RBHES A R RHED e %4
R
i e 2
o | I BAIRAT T I K i%gﬁiaﬁiiﬁ —_
W7 AR5 10 24 25 (R R ) i % 35
R
i e 2
G TR A T 2 VO o | LR T
SR PR 1 o 52 90 3 1 20 7] 3 45 45 | 2023-05-29
FEUL (2023 455 1 5) N
R
i e 2
Lo | TSI & S & (G515 i%iﬂiﬂﬁiiﬁ —
WA A) HE 47 h VORI ST gﬁi 2 R P 5 1 -
R
i e 2
i | ETLOWL T B i%i%niﬂ;ﬁiﬁ 2023-05-29
SR C) B4 b 2 5 4 gﬁi 2 I A -05-
R
P R T T R A A .

11 MmEREFRENHMEERER

11 1 REWN BB E R ES O L FIX 2] suRE 20% K F

T

12 RAEXHER

121 BEXHHEHZF

1\

2\

3\

(LR SR S RIE R SRS E

(BT FUSR & RAE T R R R A 52 U 15)

(2B TR & BLIE R 40 R 4R A 0

3 57 ni3k 58 1T

H




e 2t FUANUR & RUE SR 358 < 2023 4 i &

4 o EIE I 2 HEHE R 220 TR & BUESR B0R R WS R ST
5. AT I A A F IR 2 R R AR AT IR R 4% T2 15 SR 5
6. FEBE B ERALL . BRI A B F AL

7 BEEFEE N S BRI ATE LA

I B R A R T TR A el 55 HUU

(00]
J
_Jn:\?

12.2 Figcth
R EWNMIESIEE NPERT, ST RESEH N B http://ww.huaan.com.cn.

12.3 EFEF
R BB FIE SN B [, e BN TR 23 S PN B S0 A A

Pt &b .

HREEEEARAF
—O==Z#/)\A=*+H

5 58 i3k 58

=

A



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3净资产（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 本基金投资股指期货的投资政策
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.6.1 管理人及其高级管理人员受稽查或处罚等情况
	10.6.2 托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	11  影响投资者决策的其他重要信息
	12  备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


