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(T 3 A A IR ZR AR BN 7 2 A B (R o AR TR T2 AR B TR S5 A8 5 BT B iy BlARAT IR R T 3 52 5
(R SRR, BT TG 0 A AN s IR SRR - BRAMUE 23 R AT 44 B B 8 5 L B Rk S I ) 5
AT BE SRR TUE SR 117 37 B AR B (R 2 )

KRB IR TN e s & ORI B (AR Ak, S SRmE . B E . B A T
BIE, SRFEFIRO AT RE R AT ks KUK .

ANFE G B I A B2 A 1 B B AR AN A XU, o AR 4R B 20 rp IR B2 B 7= B W Ly i 4
BE I 609%-95%; kIR A P I S 150 0% LU AN i A I 52 BE 7 1) 50%:  REANAE 5y H H AAE N BRI
B0, G B 5 A BN A 5 RAIE S 5, B2 e B < 50 239 1 7E — 48 LA I BURF i AV
THEEE V= IFEI 5%, HAhIEAEE G H &8 A7 HORIES AR ORI S IR R S HoAth
A T L P48 T LA FE VA T B LA R AT

BEAN, AT G IR B PN F O AL G T A TR A% SEHE 4%, € WIE 2 Fhoe BTk

X B AT XU B2 B, 4% VaR(Value at Risk) i b5 Al 1o A 2 g 1] i AV AE AN A XU, S IR AT 5
3 41 mi3k 59 7Y



Hegg it R B TR & RUE SR B < 2023 4 IR

xRS EAT ERER A A o

6.4.13.4.3.1 FHARM XSO
AL NRTIT

NP AR
2023 4 6 7 30 H 2022 4F 12 A 31 H
TiH o 3 4 e b &% e
N R E Vi {E L A1) ~RNE Y {E L A1)
(%) (%)
1,857,153,54 1,321,590,951
T g M E T — R 94.00 73.22
6.44 97
T o ARG — e R
Rt el v i g =K
A SR B = — BUE R %
HoAth
1,857,153,54 94.00 | 1,321,590,951 73.22
it
6.44 97

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i B4 0T S A RS W 8 T b 45 L A R HE 1 AR )
B R B AE DAAME HA 1T 3778 B AR FEA AL
B P U H 5 4 B = e
A (A N
AH IR ARG AR & 1 AR B A MK AEREE
ot
202346 H 30 H 2022 £ 12 H 31 H
Mk 2 b e 1 T 5% 95,130,000.00
M 25 Ll L1 T B 5% -95,130,000.00

d: T 2022 4F 12 A 31 H, AEESRSLMAE 6 MH, To 2 I 23R v FHAR MR KU

Xt 1 B A RE I

6.4.14 AfRME

6.4.14.1 &R T EARNWETERTE

42 ji4L 59 7T



Hegg it R B TR & RUE SR B < 2023 4 IR

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
EAMHR B B EL s R T R AR 56 =2 00 MR BT B Gt A rT S A E -

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREM TR A RME

Bpr. NRMm

N R E T A IR iFN
mEERTE "

IRV 2023 4 6 7 30 H 20224 12 A 31 H

FE—ER 1,855,641,421.01 1,321,390,208.48
FJEIR 471,091.22

BRI 1,043,681.40 200,743.49

&it 1,857,156,193.63 1,321,590,951.97

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 WS IR HIR] 58 55 A% R 3 1) B R A IR AR DR 1 A RIME SIS — 20K, IR
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

43 ji4L 59 7T



P4 2023 FEHR IR G

7 B®E4

= [=]
7.1 HiIRBEEEFHEEMN
SRiah. NRTT
s TiH S AR BT LER (%)
1 R e 1,857,153,546.44 92.89
Hr, = 1,857,153,546.44 92.89
2 FL PR - .
3 [i] 5 U 2 2,647.19 0.00
Hr, i 2,647.19 0.00
R & nall - -
4 nEEEE - .
5 SRMATAE MR - -
6 SRS Gl g - .
Horrs SIZPRT [B] ) ) SN IR
B H R e
AT RS H AT &6
7 ARG " 141,054,823.04 7.06
it
8 HoAth & 3515 7= 1,090,943.75 0.05
9 it 1,999,301,960.42 100.00
VE: ARGl I WS B E AL ) AL A R s A eAME N A R T 77,928,769.08 st HIHRIFHELL

151 3.94%

7.2 REHRETI D ROBEERRAE
721 REFREML S ROTARERRAS

RAG | AT AME GED RS %(‘;;:{)%ﬁtmﬂ
A & R A, sl - )
KA 25,234,560.00 1.28
C il 3 1,279,803,485.81 64.78
D L0, 7. R BOKAE = R R 103,066,403.00 5.22
eS| A 8,140.64 0.00

B 44 JiF: 59 7T



2 i JERAG VR £ R UIE R S ik 4 2023 4 AP IR

F fok 24,478,273.14 1.24
G ASIEIB . RGN IREDL - -
H A AE FIE Ol - -
I 5 EAR . AT AE RER RS 192,520,872.94 9.74
J SRl 61,997,522.00 3.14
K Gyl 37,402,431.00 1.89
L FH G AR 25 i 55k 26,057,103.00 1.32
M FHERE A AR S5 5,668,098.48 0.29
N IR FRBEAN O SL B B, 235,674.49 0.01
o) JE R MRS AEEAIE AR R 55l - -
P HE - -
Q DA T A 23,782.86 0.00
R SO RE AR R 22,728,430.00 1.15
S SN - -

At 1,779,224,777.36 90.05

7.2.2 MEWREATIL G RO BB H R ER A S

1Tk ARl (NRFD m IS P A L] (%)
JE R R 13,457,035.68 0.68
Tk 2,753,769.86 0.14
Ak H 5 A TG T 27 13,840,113.76 0.70
(BT PRAE 3,128,646.93 0.16
G 8,536,336.23 0.43
ANHF 36,212,866.62 1.83
&t 77,928,769.08 3.94

7.3 AR FMME b e B HE BRI B BT B R A 4

ENEp

GEUEAL: N
b B G i
e | REAE Ji ZE A4 K () A E
1B A1 (%)

1 300750 TEEAR 236,260 54,053,925.40 2.74
2 300438 RS % R 1,106,700 53,165,868.00 2.69
3 300745 R R 1,125,800 49,726,586.00 2.52
4 605589 IR 2,207,000 47,980,180.00 2.43
5 688186 IR 1,368,287 44,510,376.11 2.25
6 601991 KEFERH 12,182,600 40,324,406.00 2.04

5 45 ji4L 59 11




SRR IR RE TR B G 2023 4 IR 7

6 00991 KEFERH 2,926,000 3,992,615.95 0.20
7 002594 il 171,207 44,217,631.89 2.24
8 600021 i) 3,941,000 42,444,570.00 2.15
9 600580 Fib e L B 2,746,900 40,132,209.00 2.03
10 002965 R 665,870 37,075,641.60 1.88
11 603290 ik T 162,900 35,056,080.00 1.77
12 300568 UM 1,977,441 33,992,210.79 1.72
13 002648 TR 2,216,100 33,152,856.00 1.68
14 300926 AR B 1,413,180 32,277,031.20 1.63
15 00902 e Z ks 7,132,000 32,220,250.67 1.63
16 688208 TH @R 1,030,516 31,234,939.96 1.58
17 688588 7B 1,880,250 29,237,887.50 1.48
18 603722 R} 7 583,500 29,046,630.00 1.47
19 601633 KIRAE 591,500 14,888,055.00 0.75
19 02333 KIRAE 1,673,500 13,840,113.76 0.70
20 002665 RN 7,427,800 28,077,084.00 1.42
21 601825 PARTEAT 5,113,900 27,870,755.00 1.41
22 300793 FERE e 1,374,400 27,804,112.00 1.41
23 600570 fHAE T 624,800 27,672,392.00 1.40
24 001979 LA 2,114,100 27,546,723.00 1.39
25 300881 R TR 826,540 27,234,493.00 1.38
26 002812 BAER A 272,600 26,265,010.00 1.33
27 002027 Iy AR 3,826,300 26,057,103.00 1.32
28 688084 o A e 287,552 24,979,642.24 1.26
29 603595 KIEHT 569,500 24,385,990.00 1.23
30 300496 HRRMIIA 252,000 24,280,200.00 1.23
31 002380 bz 5 & 1,009,700 23,526,010.00 1.19
32 002738 W R 451,440 22,996,353.60 1.16
33 300031 FIERHE 891,700 22,042,824.00 1.12
34 688157 FAS Iy 380,846 20,032,499.60 1.01
35 300196 Ky 1,407,229 19,490,121.65 0.99
36 688786 DI ) 385,098 17,864,696.22 0.90
37 002478 CHES S 2,331,200 17,367,440.00 0.88
38 000960 Bl A 1,113,800 17,319,590.00 0.88
39 002709 RIGH L 409,400 16,863,186.00 0.85
40 000768 T K 626,600 16,761,550.00 0.85
41 301338 JUEAEHL 427,840 16,642,976.00 0.84
42 688560 W el B A 582,709 16,193,483.11 0.82
43 688099 o S 184,187 15,530,647.84 0.79
44 002108 WM B R 3,381,400 15,317,742.00 0.78
45 600586 KA LY S5 1,866,300 14,407,836.00 0.73
46 000672 g KIe 1,570,320 14,337,021.60 0.73
47 688531 HE RS 90,802 13,485,005.02 0.68
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48 00826 K1 Elpr 7,682,000 13,457,035.68 0.68
49 002080 TR 644,300 13,221,036.00 0.67
50 603619 WA 779,700 13,192,524.00 0.67
51 300860 Bt 222,500 12,335,400.00 0.62
52 688369 izt LK 221,729 12,261,613.70 0.62
53 002436 WeARBH 789,600 12,238,800.00 0.62
54 600153 AR 1,118,700 12,205,017.00 0.62
55 301099 R T 232,709 12,114,830.54 0.61
56 688375 & e T 150,720 11,937,024.00 0.60
57 301268 1S 284,034 11,892,503.58 0.60
58 002291 PEERH 900,600 11,797,860.00 0.60
59 688083 HHER B A 79,694 11,546,863.66 0.58
60 002409 MR 158,100 11,522,328.00 0.58
61 603239 WAl 672,900 10,948,083.00 0.55
62 601628 PN 308,900 10,799,144.00 0.55
63 600926 B ARAT 911,000 10,704,250.00 0.54
64 300776 IR 164,320 10,664,368.00 0.54
65 603466 KBS 747,700 10,393,030.00 0.53
66 600985 HEAER 876,800 10,100,736.00 0.51
67 600266 WK e 1,940,100 9,855,708.00 0.50
68 300681 DXLV 452,175 9,626,805.75 0.49
69 605377 TEHERH 522,800 9,436,540.00 0.48
70 603878 KA 1,071,140 9,051,133.00 0.46
71 601139 IR 1,219,600 8,890,884.00 0.45
72 300347 IR 87,600 5,653,704.00 0.29
72 03347 IR 76,000 3,128,646.93 0.16
73 603799 R 187,550 8,610,420.50 0.44
74 01398 TRHRAT 2,215,000 8,536,336.23 0.43
75 601166 Ml HRAT 509,100 7,967,415.00 0.40
76 688066 iR 7% 130,734 7,961,700.60 0.40
77 300623 FERETU A 425,800 7,715,496.00 0.39
78 601388 TRER TR 2,587,600 7,452,288.00 0.38
79 688286 B Ay 115,557 7,277,779.86 0.37
80 688420 LR 182,747 7,077,791.31 0.36
81 300421 J1 2 By 583,000 6,961,020.00 0.35
82 300274 FH 't FLE 59,500 6,939,485.00 0.35
83 002859 EERE 249,400 6,908,380.00 0.35
84 002138 2% FL ¥ 269,400 6,441,354.00 0.33
85 300073 MR 126,500 6,366,745.00 0.32
86 688249 in A R 324,580 6,124,824.60 0.31
87 002913 A 152,300 5,814,814.00 0.29
88 000598 WA 1,068,200 5,800,326.00 0.29
89 300454 RAE MR 50,900 5,764,425.00 0.29
90 000917 IR 779,900 5,701,069.00 0.29
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91 300837 W™ i o 140,900 5,410,560.00 0.27
92 605117 T8NV Ay 34,200 5,114,610.00 0.26
93 300893 NG & i 195,152 5,021,260.96 0.25
94 688122 P 87,959 4,901,955.07 0.25
95 688981 S EMONESIUN 93,996 4,748,677.92 0.24
96 600918 HZRIES 673,800 4,655,958.00 0.24
97 301314 A A 82,420 4,628,707.20 0.23
98 603809 ZRe 409,950 4,603,738.50 0.23
99 688176 AT EE 2 387,875 4,534,258.75 0.23
100 688008 AR 77,956 4,476,233.52 0.23
101 300571 FiRfEE 127,800 4,467,888.00 0.23
102 002340 MR 595,700 4,116,287.00 0.21
103 600801 HHTKYE 316,600 3,910,010.00 0.20
104 601003 AR A5 47y 962,600 3,888,904.00 0.20
105 000883 WAL REYR 833,200 3,799,392.00 0.19
106 688667 LS 45,819 3,419,471.97 0.17
107 300715 IS 200,200 2,838,836.00 0.14
108 00317 H BT 55 262,000 2,753,769.86 0.14
109 300737 I 73 295,800 2,709,528.00 0.14
110 603170 ESRYA o 123,100 2,617,106.00 0.13
111 300389 R 114,400 2,330,328.00 0.12
112 688220 PITERHE 28,997 2,186,083.83 0.11
113 300442 TR 70,920 2,181,499.20 0.11
114 600782 HAR I A 583,200 2,163,672.00 0.11
115 601877 IEZR 77,700 2,148,405.00 0.11
116 000923 RS 143,800 1,941,300.00 0.10
117 002129 TCL #H34 54,125 1,796,950.00 0.09
118 600863 REE2EN 427,800 1,775,370.00 0.09
119 000761 AN A 423,300 1,693,200.00 0.09
120 688229 LRSS 31,893 1,592,736.42 0.08
121 688348 SReRHE 7,841 1,472,775.03 0.07
122 000301 IR 5 BEHT 114,300 1,351,026.00 0.07
123 002916 TR LR 15,100 1,138,087.00 0.06
124 300767 = R 39,220 994,619.20 0.05
125 688443 SR 30,329 933,162.53 0.05
126 688032 AR oy 2,405 854,135.75 0.04
127 688469 H A R 137,994 778,837.98 0.04
128 300842 W B A 7,600 694,944.00 0.04
129 600585 HFIZEIK Y 25,400 602,996.00 0.03
130 688311 T 7,275 508,813.50 0.03
131 688187 (AR 11,957 500,520.02 0.03
132 301325 2 B R 3,636 413,937.80 0.02
133 300188 AR 19,200 399,168.00 0.02
134 688582 S BER} 6,476 299,402.44 0.02
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135 688552 FU R B T 9,556 239,960.00 0.01
136 688570 RIGE 8,837 234,259.64 0.01
137 301307 EHNE 6,865 230,766.00 0.01
138 688562 LR A 7,254 195,390.66 0.01
139 600519 DivMiE e 100 169,100.00 0.01
140 301439 CIN NS 9,486 168,338.18 0.01
141 688623 R RHE 1,776 162,256.88 0.01
142 301305 EpiET N 7,523 155,710.27 0.01
143 301280 BRI B 4,174 149,262.24 0.01
144 688512 2R 7,209 147,986.20 0.01
145 301210 S 2,801 143,168.37 0.01
146 301395 A5 5,196 138,629.28 0.01
147 688620 Z I 10,157 135,209.66 0.01
148 301345 a4 2,652 126,242.30 0.01
149 688631 KR 3,357 108,400.08 0.01
150 688472 a5 7 6,261 106,687.44 0.01
151 301488 SRR H 2,618 104,144.04 0.01
152 688479 KERME 3,318 103,760.10 0.01
153 301355 [EXEE 5,624 99,516.05 0.01
154 301232 CIRRHE 1,643 99,339.12 0.01
155 301376 Ee ST 53 4,192 98,850.60 0.01
156 688429 I B eI 3,452 98,752.08 0.00
157 301386 R A 3,776 94,554.26 0.00
158 301170 DR 2,496 92,283.70 0.00
159 301281 B 24 3,366 88,363.72 0.00
160 301358 W RE 2,023 86,766.47 0.00
161 301428 U ERGE] 2,289 80,343.40 0.00
162 301203 EEESINVS 2,243 79,964.22 0.00
163 301202 BA A7 3,060 79,009.20 0.00
164 688603 FAERHE 1,391 76,505.00 0.00
165 301261 1H A% 1,973 72,803.70 0.00
166 688361 HoRE 831 53,740.77 0.00
167 001282 = A 1,045 37,026.15 0.00
168 600642 FH eI 1 4,500 31,455.00 0.00
169 601061 HE&)E 4,016 30,441.28 0.00
170 001360 A 1,762 30,163.44 0.00
171 001287 HhHL 1,386 29,133.72 0.00
172 688576 (il EEsT 240 28,898.40 0.00
173 688507 FIRFH 222 27,108.42 0.00
174 301293 RS 333 23,782.86 0.00
175 001324 KERHE 1,131 23,764.29 0.00
176 301303 HEAR 1,058 23,614.56 0.00
177 301368 FHEE 337 23,317.03 0.00
178 301399 JeRE R 293 15,110.01 0.00
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179 688334 7 = B 888 14,394.48 0.00
180 301382 % B F 408 13,398.72 0.00
181 301141 R 262 11,184.78 0.00
182 301290 KEEST 330 10,576.50 0.00
183 601065 L 4R A 875 10,360.00 0.00
184 301265 IR 819 9,516.78 0.00
185 301323 AR 228 8,974.08 0.00
186 301373 BB 277 8,822.45 0.00
187 688535 gt 161 8,248.03 0.00
188 601133 Rl 43 664 8,140.64 0.00
189 301337 WA T 232 7,045.84 0.00
190 603125 E R 160 3,924.80 0.00
191 001328 BRI 145 3,696.05 0.00
192 001367 A2 55 2,171.40 0.00

74 REHABREE R A EHE AR
741 BIFFASHE YIRS T FE 29500 20 4 KRR R4
SRR AR

o AR L 4
5 Ji SEARRY JI S A R EN L S DN P A LA
(%)
1 603290 Wik 54,417,465.34 3.01
2 300745 R B R 49,304,105.95 2.73
3 000960 Bl A 48,013,376.54 2.66
4 601991 KFERH 47,154,261.05 2.61
5 605589 IR 44,811,772.84 2.48
6 300767 e TR 42,854,883.37 2.37
7 600021 g 41,808,034.92 2.32
8 601825 VAT 41,094,030.32 2.28
9 603722 (GE Rl 38,595,999.10 2.14
10 300438 IS 1 U 38,170,028.00 2.11
11 688186 IR 37,163,816.46 2.06
12 600570 fH A T 35,364,478.66 1.96
13 603177 ESEUBINPS 34,905,916.00 1.93
14 600580 fih e FEL K 34,534,262.84 1.91
15 002179 G 34,307,029.80 1.90
16 002965 R 33,300,899.36 1.84
17 002648 TR 32,717,364.26 1.81
18 300031 FIERHE 30,655,965.01 1.70
19 002594 ] 30,486,823.00 1.69
20 300114 SN 29,776,984.80 1.65

TE e AT RN A 94 TS e e RS BN SR LU ) 3181, AN B SRAE 5 9 A
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7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4

SRRAL: NRMIT

o AR L 4

75 Ji SE AR JE ZE 44 K EN L e P A LA
(%)

1 600509 K& Rels 49,438,412.00 2.74
2 600021 igE 36,000,518.80 1.99
3 601398 T RIRAT 33,030,751.00 1.83
4 002179 H G 31,486,651.71 1.74
5 601939 HBARAT 30,705,270.05 1.70
6 300767 e TR 28,749,611.68 1.59
7 600507 J5 KRN 28,368,757.90 1.57
8 300114 SN 28,225,203.17 1.56
9 000960 Al 27,818,643.38 1.54
10 301327 HEHRe 27,097,231.58 1.50
11 000425 R T 25,783,572.00 1.43
12 300766 fHHZ) 25,496,175.00 1.41
13 603177 ESEUBINPS 25,363,083.00 1.41
14 002807 TLFHARAT 24,369,372.60 1.35
15 300031 FIERHE 24,339,956.59 1.35
16 000967 Al Sy 8 24,099,516.50 1.34
17 300092 BEETALH 24,041,756.80 1.33
18 301195 JbEg R 23,790,115.28 1.32
19 002338 B H 23,582,578.30 1.31
20 601665 FERAT 23,390,209.65 1.30

T AT S G 3 S A e (RS BN AR 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 2,503,633,044.75
SEHBEERIURN (3D R 1,944,681,331.65

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0
CBAZ AN T LA S S ) 3151, AFFEMKRZ 53

75 MREBRR RO ROMFREAS

SRR NRTTT

o155 dh b

i 3 e B B

(%)

1 E R i3

551 jidk 59 71
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2| RATEE

3 SRR

Horb: BORME SRR

4 A5

5 Alb AT R S o

6 SR

7 AR (A RS Hf5t) 2,647.19 0.00
8 Al A7 B

9 N

10 | At 2,647.19 0.00

7.6 SPARAZ A SOMME oy B S 3715 B BB R /NER P B AT 148 R 25 3 3R 9 4
AN NRTTT

3 4 T P
75 RS 575 44 o (5K) N RE

B LLI(%)
1 123174 Ko 20 2,647.19 0.00

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 FE B DEEFRRT LA R &R R T A
AIE AR WIRRFFA St RBLBL

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

7.10 AESBT BB HBRBOR
AR e R AR RS B RN, DA IIORAE DY H B, A P st sty . A2 5 iR i
T, EGUNT ST S, DR B 24L& B R GE ik KRS R ) P XU 4%

7.11 IREFIRA B S BT K E AR 5 LU
7.11.1 A E A S BRBOR
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I o AR A RS B B SR, AEHIGREDA H Y, AR FR B TR . S5 s R [
U B A LIHEATAE S, AR B8 4L B R Gtk AU AN sl 1 KU 45
7.11.2 A E AR

o

7.12 BRAEIEME

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

AR AN, ARG HT 2SR RAT BARBCE B B TS SOR AR, B RS S
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