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T RAP PR NARIEE T R IR~ Fe e, IF 1S 20 RE A 3 S0 2 4 H BR
B H AR E AT T 2R

6.4.13.4.1.2 F|Z KUK B BBURRAE 7 A
T 2023406 H 30 H, AIEEARFFAL MM T(2022 412 H 31 H: 0.11%), Kty
FIZR GRS A 4 0= 1B 55 R (2022 4F 12 H 31 H: ).

6.4.13.4.2 SN XS
AN IR i <k TR 2 SR BOR SR BL T RNV R AR g M A AR B XA . AR dE <
RIpT AT Bt 7 S St AN R, PR B AN XU -

41 714k 58 71



M S YRS AR A IR S R SR B 6 2023 A R

6.4.13.4.3 HAtM#E XU

AT SRR A 5 T R 4 i T L 1 2 S0 M SR SR T 4 U 2RIk T B R R AL IE 36 LA
(T 3 e Rl R AR BT R A B Bl (R AU o AR 4 2 B BE TR ZR 38 & i b T slRAT 1) R T 352 5
P S AEFR AR UE) R T 2, O T I P At A e JXUR AR B 25 R AT 4k 1 B 22 G U s e
THRIRZ , ] BERIE T UE 7 T 37 AR B B R 520

ARG R A @ E R A SRR, RACE LT F 5,
TR OL BRI 8, A5 87 T is AT 500, 0 357 Bl B A S M@ e s i B MIE S
HIE P BT S e B M, SRR G 2R G A A E (G R BT A EAT R . AR RS E TN E
WSS & B OB A, X IBEmE . B E . R A ST IEIE, RIS RER L
(T A XU o

AT I I £ B2 B I B B AR AN S XU . AT R B A & b IR B R BT L e e <

BE77 1) 60%-95%; s AR JE AR 5 SR A% Bt LU AN Ik A I B BE 77 1) 50%; RS 2 H HATEHIBR I
i

SR IEas

Rt EGU R AL RAMNZ S RIER)S, NS OR R e s 2 H A — 8 UL IBUF s A

RFREERHEMN 5%, HPENGEHEE&MNE, FHBESMMNIREZRE. ik, AiEs
(56 48 BENAE H W AR E S BT RE A E SR MRS SE i e 1%, 5 132 F 22 Fh e 807 V) 38 4 0047 XU P
&, 5 VaR(Value at Risk) 5 &5 R MR AR I 4 THI I (T8RN KUK, 2 B m] 50 ik XU 33047 BRI
A

6.4.13.4.3.1 HAhM#E XES i
AL NRTIT

AR FAEFEREER
202346 A 30 H 2022 4 12 f 31 H
Tl H b 4 B CE T ions
A fFWE T Ll A E T E Lk
(%) (%)
156,510,145. 352,116,414.6
A oy VR 7 — IR SRR 90.94 94.00
21 4
A8 Gy P4 BT P — B A 1R
A o VRGP — iR Bt 428,827.24 0.11
Ao PEE R B — 51w
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AT E R B — PO B

HAth
156,510,145. 90.94 | 352,545,241.8 94.11
it
21 8
6.4.13.4.3.2 AR RS R SURTE T
o T4 T A A% XU R 5 Tk 45 LU AR S vE 1) AR 2
e B bR HE DL AN B A T 7 B A
Kot B = A 3 H 3 4% P18 A 1
e (A, ARMID
FH A2 & ) AR B A MK AR
v
202346 7 30 H 2022 4F 12 A 31 H
MG L 3 v T 5% 11,830,000.00 15,570,000.00
MV G L e S v T B 5% -11,830,000.00 -15,570,000.00

6.4.14 AfRHHE

6.4.14.1 &R TEA RMETEITTE

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

6.4.14.2 FEM A RMETER SR T A

6.4.14.2.1 FEREB TR A RME

sl AR

AR Sk ik

BT §
1= 2023 %6 H 30 H 2022 412 A 31 H

HE—EIK 154,815,471.41 351,457,863.99

B EIR 1,399,260.74

E=FEIR 295,413.06 1,087,377.89
&t 156,510,145.21 352,545,241.88

6.4.14.2.2 AR EFTREREKE KT
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RNF ¥ 4 2023 FEh B4R &

AT DL B Z U IRV S U A H ORI & R IR B B 1. X T AP0 5E 5

iRFEN

DRI, MBI R TUER . 5 AEREEAEATTRATER L, AR~ TIEM

HE= A SR H IR 32 5 ANTE R IR) B R IR A R I A SEIME SN —JZ IR, FFIR
Fa A (B R B T R F O 2 SR BT BB AT 5 B 3 2 SR N T IR AR I, e A DGR

BRI OB N B R IR EEE =R K.

6.4.14.3 JERFEEHILLA SoHETH BRI SR T RKH Y
AF G ARG AR ARG ARSI LA SR E TR e T A,

6.4.14.4 AUIA RN ETHE R & R T BRI A
RIS FH AR LA RAME TR ik T B A A& AT = 1 £l 7 = b i i, X884
il T L R L Ax IBR A, BT ALK T ANME 5 A SR AR ZE IR /D

6.4.15 H B TEMM O & THRR T E UMK AR E R

Teo

7.1 HEREEEHEBMN

7 BEAGHRE

SRR NRTTT

Bl

RS E B (%)

156,510,145.21

89.40

Hrr: iR

156,510,145.21

89.40

2 He P

3 I 5 A 2 5

Hrp. fige

BTSRRI

4 nEEEE
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Forbre SEHC R SRR

B Gl vt
. i%ﬁﬁﬂ%ﬂ%%ﬁ%ﬁ{ﬁ% 14,613.104.26 6,35
8 HoAth #3555 7 3,934,513.31 2.25
9 it 175,057,762.78 100.00

7.2 WMEMRTAT RO ER RS
7.2.1 WEHREATI AR EN RERRB A

RE | S RES N b A
A g RS B ik - .
KA 6,969,180.32 4.05
C il 68,951,527.26 40.06
D B 00 RS ROK A P R R - -
E pecsiin|4 3,397,977.20 1.97
= Hek FIE ), 5,458,743.35 3.17
G ASIEIBH . RGN IREL 2,985,848.00 173
H (s ROl 1,166,840.98 0.68
[ SRR BAEAE RER RS 53,306,547.50 30.97
J LAl 8,252,474.00 4.80
K J5 H - -
L FHLGE AR 55 IR 55 - -
M REERIE T A AR 5k 6,143.59 0.00
N IR PSR 2 Fe it i EE 1,505,092.95 0.87
0 Ji B SS . AZ AN AR R S5 - -
P UH - -
Q TR TAE 13,784.06 0.01
R SCA L AR AR R 4,495,986.00 2.61
S SN - -
&it 156,510,145.21 90.94

7.2.2 HAEMAREATIL S REB BB R BEREAE

Teo
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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 002230 BERH K 123,800 8,413,448.00 4.89
2 688256 FERL 36,477 6,857,676.00 3.98
3 601600 eaESE=EN 4 1,040,200 5,710,698.00 3.32
4 000021 RRHL 282,300 5,643,177.00 3.28
5 002156 T E 244,800 5,532,480.00 3.21
6 002777 AR 154,600 5,483,662.00 3.19
7 600859 FIHFH: 272,584 5,394,437.36 3.13
8 600536 Hh [ A 114,810 5,382,292.80 3.13
9 000807 PRGNV 377,715 4,808,311.95 2.79
10 601601 EEIE NS 173,800 4,515,324.00 2.62
11 300364 HOCTESL 252,300 4,495,986.00 2.61
12 688475 A P 2% 91,167 3,907,417.62 2.27
13 600028 HEAL 610,800 3,884,688.00 2.26
14 002436 MeARBHE 250,600 3,884,300.00 2.26
15 688095 A BT A 30,491 3,853,452.58 2.24
16 600019 A 684,700 3,848,014.00 2.24
17 002292 BURER R 385,400 3,846,292.00 2.23
18 300188 F AR 181,800 3,779,622.00 2.20
19 301269 LYIPN 30,319 3,724,385.96 2.16
20 000032 RFIKA 103,200 3,395,280.00 1.97
21 603186 HEIEHM 93,500 3,216,400.00 1.87
22 603993 1 BHARY, 578,704 3,084,492.32 1.79
23 300458 A ERHY 106,900 2,913,025.00 1.69
24 601628 W E AT 78,500 2,744,360.00 1.59
25 603986 I8 2 B 25,300 2,688,125.00 1.56
26 688031 EIRHE 19,560 2,606,174.40 1.51
27 300223 st EIE 27,900 2,463,849.00 1.43
28 002405 VY 4t B 194,000 2,246,520.00 1.31
29 600633 Wt 138,200 2,240,222.00 1.30
30 688099 o S Ay 25,783 2,174,022.56 1.26
31 601333 IR 535,800 2,121,768.00 1.23
32 300820 HARHESR 25,500 2,100,690.00 1.22
33 603019 HRHE 40,900 2,081,810.00 1.21
34 603000 NG 67,100 1,959,320.00 1.14
35 300894 KEN 76,200 1,946,148.00 1.13
36 688072 R 4,438 1,890,454.86 1.10
37 601689 4L A 19,100 1,541,370.00 0.90
38 002033 (PNl 137,400 1,494,912.00 0.87
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39 688393 b 41,593 1,393,365.50 0.81
40 601003 AR A5 47y 303,500 1,226,140.00 0.71
41 300346 G 33,320 1,145,874.80 0.67
42 688220 HERH 15,031 1,133,187.09 0.66
43 688498 TR 3,826 1,090,410.00 0.63
44 601636 Tt A 4] 115,500 995,610.00 0.58
45 601336 BRI 27,000 992,790.00 0.58
46 300229 R 36,400 945,308.00 0.55
47 300253 T 87,100 942,422.00 0.55
48 000672 KR 102,500 935,825.00 0.54
49 300113 I PR s 52,000 894,920.00 0.52
50 688292 TR 30,960 888,552.00 0.52
51 603885 AT 56,000 864,080.00 0.50
52 301308 Ny 7,900 803,904.00 0.47
53 600754 RV G 18,697 791,630.98 0.46
54 300785 (EESD 25,250 661,045.00 0.38
55 688416 E R 7 6,095 478,457.50 0.28
56 688766 AR 3,679 392,990.78 0.23
57 600258 TR E 19,800 375,210.00 0.22
58 688012 HA F 1,674 261,897.30 0.15
59 000761 AAARRAL 54,600 218,400.00 0.13
60 300494 TSR W 2% 7,560 187,412.40 0.11
61 688503 SRR R 1,151 112,222.50 0.07
62 688443 SR 2,859 87,965.57 0.05
63 688582 S ER 1,806 83,494.33 0.05
64 301395 A58 2,468 65,846.24 0.04
65 301210 S 1,213 61,999.77 0.04
66 688429 I B1) G YR 2,049 58,617.45 0.03
67 301488 SRR H 1,458 57,999.24 0.03
68 301376 E e ST 53 2,201 51,900.71 0.03
69 688631 SERTE B 1,472 47,530.20 0.03
70 688603 RARHY 799 43,945.00 0.03
71 301261 1H A% 1,184 43,689.60 0.03
72 301202 BA A7 1,623 41,905.86 0.02
73 301358 W RE 458 19,643.62 0.01
74 301293 RS 193 13,784.06 0.01
75 301303 AR 577 12,878.64 0.01
76 301325 2 BT 100 10,795.00 0.01
77 688361 HRRE I 160 10,347.20 0.01
78 688469 H A R 1,898 10,268.18 0.01
79 688472 Ri] e 557 9,491.28 0.01
80 301373 BHRBHY 277 8,822.45 0.01
81 301141 HR A 194 8,281.86 0.00
82 001287 S RREENT: 350 7,357.00 0.00
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83 301399 BERFRHE 137 7,065.09 0.00
84 688576 Pa LR 57 6,863.37 0.00
85 688535 R} 126 6,454.98 0.00
86 301382 %8 F 193 6,338.12 0.00
87 688334 7 = Bt 379 6,143.59 0.00
88 688620 2 494 6,095.96 0.00
89 301307 EFE 183 5,830.38 0.00
90 688552 L IWNE=RE 243 5,710.50 0.00
91 301439 CIN NS 317 5,357.30 0.00
92 301386 KRR HE 224 5,328.96 0.00
93 301281 B 24 211 5,296.10 0.00
94 301203 EESINVS 150 5,160.00 0.00
95 601061 &SR 666 5,048.28 0.00
96 301305 BRI 255 5,020.95 0.00
97 688512 R 260 4,981.60 0.00
98 688570 RIGE 193 4,888.69 0.00
99 301170 R 138 4,820.34 0.00
100 301345 R 100 4,664.00 0.00
101 301428 JEERYER ] 149 4,559.40 0.00
102 301232 CIRRHE 78 4,556.76 0.00
103 301355 [EREE 271 4,539.25 0.00
104 301323 HrSAR 111 4,368.96 0.00
105 301337 AT 128 3,887.36 0.00
106 688479 KERME 128 3,774.72 0.00
107 688623 MICEHS 40 3,471.60 0.00
108 601065 LR 240 2,841.60 0.00
109 601133 RV A7 220 2,697.20 0.00
110 001282 =i 67 2,213.01 0.00
111 001328 BRI 83 2,115.67 0.00
112 001360 A 135 2,007.45 0.00
113 603125 E R 74 1,815.22 0.00
114 001324 < H B 91 1,783.60 0.00
115 001367 ARG 41 1,618.68 0.00

74 WMEFARER T HASHERZES)
7.4.1 RIEASHE IS T FE 2980T 20 44 KR A4
SHRL: AR

AR AL 4 T
5 Ji EEAAY Ji S A PR N 1S N T P A EL A
(%)
002230 SN 9,046,212.30 2.41
2 688561 A ZAE 7,182,510.81 1.92
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3 688475 1 4% 7,171,888.70 1.91
4 688256 FRa 7,118,103.92 1.90
5 601600 EaESE=EN4 6,769,678.00 1.81
6 000066 Hh K, 6,748,235.24 1.80
7 603986 I8 5 B 5,422,965.00 1.45
8 300712 TRAR A 5,342,733.70 1.43
9 000021 KRB 5,305,173.00 1.42
10 300364 HHCAEZR, 5,239,803.00 1.40
11 600536 Hh [ R A 5,137,744.70 1.37
12 601601 HH ] R PR 5,071,276.00 1.35
13 002156 I 5,043,562.00 1.35
14 688435 HE 7 A 4,690,668.65 1.25
15 600588 FH R M 2% 4,635,216.00 1.24
16 600019 FEWR A 4,625,658.00 1.23
17 601117 Hh [ {2 4,497,657.76 1.20
18 002101 AR 4,470,017.00 1.19
19 300188 E AR 4,424,227.00 1.18
20 688981 S ERUNESIUN 4,419,305.21 1.18

T ATSRN GA 5 TS A &0 (RS AN IR LSS B 3181, AN B ORAS 5 9 A -

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4
EA: AR

o AR L 4
5 Ji SEARRY JIE B A4 R EN L S e P A LA
(%)
1 600754 AR 19,158,253.00 5.11
2 600258 RIS 16,628,308.32 4.44
3 000537 TR RE 15,700,553.85 4.19
4 600588 FH R M 2% 15,632,782.00 417
5 301269 LYNIVN 13,392,255.53 3.58
6 688037 TUSYLit 11,111,495.46 2.97
7 688111 EAPIYN 9,692,212.92 2.59
8 600859 TRt 9,685,039.39 2.59
9 600536 Hh [ R A 9,371,322.52 2.50
10 600021 g 9,356,312.00 2.50
11 002063 ERR A 9,155,558.89 2.44
12 688383 o B 9,100,170.01 2.43
13 688083 HHER R A 8,875,665.51 2.37
14 002493 A 8,687,756.00 2.32
15 601456 FE PCUE S 8,353,140.00 2.23
16 600029 A 7,800,115.00 2.08
17 300253 MEAS Y953 7,491,214.59 2.00
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18 300894 KEN 7,415,617.00 1.98
19 300366 fEER 7,393,337.00 1.97
20 600030 REIESR 7,309,416.00 1.95

TE e AT S A 9 H S RS e RS BN AR LRSS ) 3181, AN R ORAE 5 9

7.4.3 TNBERH A S R S B R RN BT

Az NRMIT
SEANBEEERI A (RAS) i 320,419,936.94
EHBEERIURN (3D R 551,050,421.80

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 40
CBAZ AN T LA S S 3151, AFFEMRZ 53

75 MREFRR RO ROMFREAS
I G AR WIRARFA IR0 -

7.6 IR M E b e B HHE LR RN EORT LA B B A
AT AR AR RFFA 57

7.7 BRE A oA LB SR E LR RN TR B SRR B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFFFE LA DRI LA R SRR A
ARG ARG AR RFFA SR

7.9 BIREA FatHE G e B HHE R /N BVRT LA BGES R A
ARG AIRE AR AR APOERH -

7.10 AESBHBISH R BR
A o AR A KRS B B AR SR, AEHIOREDN H B, A ISR T sh MEdr . 52 B IR A A

ARIEGAEBAT AR ISR I TS, 1 Sl T X IR 7 117 3 SV AT 155 1 40 07 0 2L IRV WAL 25 F 20 #
B E BB HLEL R BRI 2R (2 B IR E B SR E IR ED , IFRIER 8 85 it (it
B [ AU XS 22 H e BRI B A B bl i, AR GoR AR SR & 25 RBAIE SR T I A
TeiimisATia s L LB BT k. e th . USSR ANAG (L KT (B Ak L REAT $B8 dh F Lt 4%,

%
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IO A 2 288 B3 77 4L B R R G ARG AT 3 1k XU

7.11 IR EFIRA RS BB K E AR A LU
7.11.1 A E A S BRBUR

A o AR A RS B B SN, AR BN H B, EERBRAI L. 525 iE BRI [E T Bt
ELATL S o ARG RIEEENRINE, Siax T BENATIRAMBSESRFIW . X iz
T HEAT EVERE B0 dr, X B U SR M e e 22 . [EGHI SR IR sh Itk . sk EMIRERA
LSRR AT IR BRI A%, AEIBSREE G W A A SEA b, JISR ST G 987 1 T YIRS E T 1H
7.11.2 A E A B

.

7.12 BRAEIEME

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

AR AN, ARG HT 2SRRI RAT BARBCE B BTSSR AR, WS RS S ]
HAT—E 23 ATFETR . AR L.

7.12.2 HEHFA-HLBREDRE T BES S FHE S LB FEEZ MR PSR 7 UL
ARIEE TGRS, AL T T 4 A [ A 5 R S 2 A R

7.12.3 AR HA S IR =1

hr: ARG
hic] AR S
1 A ORIE 74,041.89
2 IVLLCL K E 3,758,277.51
3 JSZHAC ]
4 JSZYSC R
5 LT R R 102,193.91
6 Hofth RIS
7 T H
8 oAt
9 &t 3,934,513.31
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7.12.4 JAARFFR HIAL T BOH BT R #f35 BA

AR He AR AR FF A AL T H B B AT H 4 557

7.12.5 JAARHI 48 B = AP AR 3 PR L B Bl B
ARSI AR T AR HT A I S A AETEIE SZ BRI DL

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLEFAANGH

st 4

S RSN
FFANS | PFEAT GIREs e NN
() |
) Fe G o7 e PsY iy
ESRCR X SRR
iladi]l Lilagi
g FR ) — 100.00
2,784 4724757 0.00 | 0.00% | 131,537,247.63
FRARS A %
2 5 IR — 100.00
1,192 16,574.48 0.00 | 0.00% | 19756,777.52
FRFRIRA C %
100.00
it 3,976 38,051.82 0.00 | 0.00% | 151,294,025.15
%
8.2 HiIRELSEHHEAMMIN RIFHREERFH
IiH 2 ) ES SRS QD) o JE 4 A A0 LL A5
ez A= I AR
TRR 3;%?; A 361,582.69 0.27%
G NFHIUN e
REEAEE | 332530 A 399,208.33 2.02%
o
it 760,791.02 0.50%

8.3 MIAESEHANMLANRFAEFFBAEEHBEE X MKHENR

5 T FA e U RIS T (7))
M B = e
RAT RGN I *ﬁﬂyiﬂxihﬁ
=]
SHEE RIS 9 5% —
| ERERRIRE R
RS e e
tEo
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T

AREGHSATFAAI | LW —FHE

&t
gz S IRE— 4 F
b ﬂizﬁ FREA 10~50
REA
BEC
f=ann 10~50

AR /NN = S LY NANE Tt Aw L It R PN SRS

9 TFERESHFRI

B e AU B BRI E Y 0.

Hhr:
i H g S —FRARE A | BRI —FRARE C
REEFERH (2022 3 A 1
Hy 3l G 316,984,420.44 29,793,637.89
A A HAA) 2 4y A0 A 324,348,664.31 31,311,168.09
A A2 4 R 4 A 19,106,420.25 4,849,736.54
P AR B2 A S B[Ry A0 211,917,836.93 16,404,127.11
A B S AR o AR B 3 - -
A A A T 3 20 131,537,247.63 19,756,777.52

10.1 EEHFRFE AKRS R

10 EXRHBMHER

T I T WA N R Rl
102 ZEEHAN. EETEANENESTHERNHERAFZRS)
1. ARE N ARG EEANERNFEZ T

T

2. AR A AR SIE N LTS a8 TE R ANFZS T

T

103 RESEHEAN. Bl ESEEWSKIFL

RGN T RARIE I B SR S5 R IA

YRR

10.4 EE B F RIEHIER

AR I JE i AR B SR (R 2
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10.5 AFEEHAT B TH S THT S FTiE

AR W P AR R O A e W B S T S 45
106 HEA. EEARAREEENRZEERLTSHMR
10.6.1 BEARHRZEEA R ZREERALTEFHBR

AR P TR B ML R BN ARG A B T S
10.6.2 FEEARHBHEEA R ZHEERLTEFH R

AR P TCFERE AN S R BN A 2R A B T S
10.7 ESHAESR A R 5 BITA RE R
10.7.1 EE M FUESS A R 3 5 BT HMT ISR A &S AHE

A NIRRT

55 B ZEAL 5 IS AT 55 e AR 46

BRsH | Bt U Bahnisicn SER

s FRAE 4 ST L 14 G REN
A Ll EL 431

oS AL 2 309,516,196.23 |  35.66% 288,250.31 | 35.84%
B3 R 2 223,578,799.36 |  25.76% 205,984.44 |  25.61%
B GiNTIess 1 122,852,168.16 14.16% 113,183.19 14.07%
HRIESR 1 67,993,915.91 7.83% 63,322.35 7.87%
2= 2k 2 60,177,338.98 6.93% 55,441.95 6.89%
HFRAFH 1 26,384,898.62 3.04% 24,571.98 3.06%
IR UFSR 1 25,954,932.26 2.99% 24,172.09 3.01%
RIAGESR 2 20,048,709.67 2.31% 18,670.99 2.32%
MAVAES 1 6,064,458.70 0.70% 5,648.11 0.70%
KATUES: 2 5,308,598.24 0.61% 4,944.04 0.61%
EE IS 1 - - - -
SN 1 - - - -
A IE 1 - - - -
HHIESS 1 - - - -
PRI 1 - - - -
RIES 3 - - - -
W IS 1 - - - -
HAR [E PR 1 - - - -
RN 1 - - - -
HKIESR 2 - - - -
J7 IEWE#R 3 - - - -
HRACIES 1 - - - -
HZE S 1 - - - -
] B IE 7 1 - - - -
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