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PR et i - - - - -
R 4 b f 5 - - - l i
S HA 19 ) 4 f %
FEER
MATE B - - - 4,847.12 4,847.12
AT [R] 3K - - - 4,208,087.18 4,208,087.18
AT N S - - - 3,541,635.14 3,541,635.14
MNATHEE 2 . - - 590,272.52]  590,272.52
MNAT R R 5% B - - - 439,292.49  439,292.49
AT F - - - - -
A - - - - -
I8 AE FIT S AL A1 A5 - - - - -
HoAth A7 £5 - - - 4,780,156.21 4,780,156.21
- - 41 13,564,290.66/ 13,564,290.
UiliisSan
66
GBS YRR N 170,198,401.62 - -4 2,677,939,225.19/2,848,137,626.
81
LEER
20224E 12 A 31 14EPIW 1-5 4 58 E At B it
H
W
WATAEEK 652,628,157.33 - - 4 652,628,157.3
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|

PR IEIR G

W L4 2023 E i AR &

3
s R D 6,501,013.72 - - 6,501,013.72
A7 PRAIE S 1,065,364.50 - - 1,065,364.50

N I 4,286,225,430.

e 657,072.90 - - 4,285,568,357.65 e
IR B - - - - -
INELgil - - - 102,036.000  102,036.00
A FR D R - - - 5,574,019.61 5,574,019.61

660,851,608.45 - 4,291,244,413.26|4,952,096,021.
ﬁ}ﬁzé‘)d‘ =
71
ik
TSR - - - - -

PR et i - - - - -
et ki - - - - -

SE H 5] ) 4 b %

FEER
NATE B - - 4 4,941,839.27 | 4,941,839.27
AT 2 [A] 32K - - 4 5,163,716.71 5,163,716.71

AT NS - - 4 6,275,433.62 6,275,433.62
MNATHEE B - - 41 1,045,905.58 | 1,045,905.58

MAT RS R 5% B - - 4 963,772.17 963,772.17,
I AZ A B - - - 3.82 3.82
AR - - - - -

36 JE T A 47 A5 - - - - -
HoAth 471 45 - - 4 10,017,842.16 | 10,017,842.16
Uikrysean - - 4|  28,408,513.33 28,408,513.33

660,851,608.45 4,923,687,508
| U B - - 4,262,835,899.93
38

e RUFURNAIES VLA
B IR AT T4

6.4.13.4.1.2 FIZ XK B EBURE AT

o

HIA A, FFHEIRE LS FA SR R E A H 5k

T 2023406 H 30 H, AIEEARFFHLR L2022 412 H 31 H: 0.01%), Kty
FIZR AR B0 T AR 4 V= E o B (2022 42 12 A 31 H: [F).

6.4.13.4.2 SN XS
BN RS A2 Fi5 < it B 2 S0 BOR SR B B B DR AN R AR s i A A e s O ARG - A <

£ LAAEIR KA, TN R PR P2 f 5T, [RIEAEE AR L AN RS . AR FE 4 R & N &
241 7L 61 1T



e PRI IR & RUE SR 58 < 2023 4 IR &

H 6 AT & (R AN Sk ~F b AT W 4%
6.4.13.4.2.1 AN XS; i

iz NRMIT

T H

ZS N

202346 /130 H

e
raEANRT

B
=P NI

=

LSt fi

5

L5
i

403,751,503.95

403,751,503.95

ISR -

7,862,247.84

7,862,247.84

B it :

411,613,751.79

411,613,751.79

LA Tt fi

B £t

b

et -

=

~

B iR
AN XS i -

BRI

411,613,751.79

411,613,751.79

T H

FEEER

2022412 H31H

e
I AR

wm
e AR

LS it fir

587

254
i

445,812,842.35

445,812,842.35

ISR -

102,036.00

102,036.00

B it :

445,914,878.35

445,914,878.35

LS it fir

) i f5
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e PRI IR & RUE SR 58 < 2023 4 IR &

At
W R

AN RS W - 445,914,878.35 445,914,878.35

mPE

6.4.13.4.2.2 AN XU B UR A 2
L5 B 12 B — I SR USRI HeAh T 35248 S AR AN AR

X P AR H IS W e E )
oM E 8 (AL 7T
W UGS B 5 &R CRAz: NIRRT
2T AHIE R
202346 A 30 H 2022412 A 31 H
W AR AN R M FHE 5% 20,580,000.00 22,300,000.00
W AR AR I {E 5% -20,580,000.00 -22,300,000.00

6.4.13.4.3 FHAhH#E XK

FCAbAN RS XU 2 4 5 4 BT RE b TR IR 2 Fo M (BB SR 0 46 it R o i 7 R R AV 22 B AR
(T 3 A A IR ZR AR BN T 2 A B R o AR TR T AR TR S5 A8 5 BT B iy slARAT R R T 3 52 5
(B A5, T TG 0 A AN s IR SRR T BAMUE S5 R AT 44 B 5 8 5 0L B Rk S T00 ) 5
AT RE SRR TUE SR 117 37 B AR BN (R 2

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

AT GBI A B2 A 1 B B AR AR A XU, o AR 4R BE 20 rp IR B2 B 7= B 8 Ly i 4
P71 60%-95%; S IO bR 1) I ZE 4% U LU AN R I A S0 22 08 72 (¥ 50%: R385 H H R LEHI BRI
RIS LR HIRIES S, PSR RFIL & B HAE—F LN IBUN AR MR T A& 5
PRI 5%, HA IS AR S GRS 6 A ORES A R R RS IR BT & HoAh S TR
435 LA SRR R LR P e R T

BEAN, ARG I G TN F O A S G T A OTES A% SEBE 4%, € I8 F 2 Fhoe B 71k
X G AT X &, AR VaR(Value at Risk) i hn A5 A I 12 A< 32 <5 181 i POV 7E A 4 ARG, S I m] 5
HbT AR HEAT ER R A 2 o

6.4.13.4.3.1 HARM XSO
AL, NIRMJT

e
;‘z:[bz’[
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e PRI IR & RUE SR 58 < 2023 4 IR &

NP AR
2023 4 6 7 30 H 20224 12 A 31 H
TiH o 3 4 e b & e
N R E Y E LA ~RE Y AE L A1)
(%) (%)
2,682,586,45 4,285,568,357
T g e T — R 94.19 87.04
3.89 65
T E s — e H
T oM E T — FIR % 657,072.90 0.01
B Rt el v i ol = E 5 1
RTAE S bt 7= — BUIEF B2
HAth
2,682,586,45 94.19 | 4,286,225,430 87.05
At
3.89 55

6.4.13.4.3.2 FLAtAHRE RS O BB 43 BT

SE T As XU P E Tk SRR HE R AR B)

fBeis T - —
Br IR i UAM HAR 17 37 28 SR FF AR
X AR H 4 B I E Y
MR (A AR o)
AH I R AR 5 AR B PN AR
Pk
2023 %6 H 30 H 2022 %12 A 31 H
Mk 25 b 1 B 5% 147,380,000.00 247,960,000.00
M 257 P 1 TR BE 5% -147,380,000.00 -247,960,000.00

6.4.14 A fHHE

6.4.14.1 £ TEARMETERTTE

ARMMETTESERTRIZER, B A R E TR R S B B2 SR A BT & i R
JERIRGE : H— 2K AIF B P S BT R T S LR G RO 58 2 R — R
B MBI BE 7= B B BRI rT SR AN s S5 =2 IR OB P B G5 R AN T 8 A\ A

6.4.142 FEKUARMMETH RS TR

44 JiF: 61




e PRI IR & RUE SR 58 < 2023 4 IR &

6.4.14.2.1 ZFEREM TR A RME

Bpr. NRMm
N R E T A IR iFN
mEERTE "
IRV 2023 4E 6 7 30 H 20224 12 A 31 H
H—ER 2,681,087,878.33 4,272,505,448.59
I =3 471,091.22 10,024,560.00
BRI 1,027,484.34 3,695,421.96
&it 2,682,586,453.89 4,286,225,430.55

6.4.14.2.2 AR EFTREREKE KT

AR I 4 DL U R O TR e B R S TR AR F OB R IR B e B ke X T AP 758 5
FIBER . Gm a8, MBERHIUEM, R AEREARATTRATER L, AR TEM
H 252 5y R HYIIR] 58 5 AN RIYITA) B PR ST RLREAR S I B A R MME SN — R IR, IFIR
A (R R v R P A0S 2 SR BT B R AT 5 B B 2 SO N T R A2 R, e A DG4

B2 SCHHE N 55 R IREEE =R K.

6.4.14.3 ERFEEHIPLA AAMHETHE K SR TR K3 Y

ARSI AR T IR Je L ARIIARFFA AFFEMI BLA SR rE T R &R T A

6.4.14.4 AUA R ETHE R8T B RAHSC U A

A SR A LA SEHE TR 0 el T ROV DR BT R R 5 e i i, 1Xeed

i TR DR R A IR R, o DAL T B 5 2 SR (E A Z2 1R

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0
Teo

7 BERAGHRE

7.1 MIREEFTAEHER

SRRAL: NIRRT

Fe i H e

| RSB RI] (%) |
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e PRI IR & RUE SR 58 < 2023 4 IR &

1 R 5 e 2,682,586,453.89 93.74
Hrp, G2 2,682,586,453.89 93.74
2 R - -
3 [#5] 7 A 2 5T - -
Hr, i - -
BrE SRR - l
4 nEEEE - .
5 SRIMATAE RIRE - B}
6 SENIR A 4 il gt e - -
o W= B A S8R
e phgt
WATH TS H ST &6
7 : " " 169,569,071.57 5.03
it
8 HoAth & 3515 7= 9,546,392.01 0.33
9 &t 2,861,701,917.47 100.00

VE: R ARSI G ok P A A2 ) ML 3% 58 s A 4 S fE o 403,751,503.95 TG, A3k 4
P EE N 14.18%.

7.2 REHRETI D ROBEERRAE
721 REFREML S ROTARERRAS

®ED | ) A G 5%@%;?@%%
A Y-S N SR\ 4 6,627,815.00 0.23

KA 95,052,424.88 3.34
C plb e 1,557,492,669.92 54.68
D B0 #0. RARUSOK A P A R 264,486,080.50 9.29
E jeisn4 8,140.64 0.00
F foR FZE 14,036,485.60 0.49
G ACIRIBHT . B AEATIRENL 12,111,255.00 0.43
H R ERIE L4 - -
| BB AEAE BRI RS 159,856,183.00 5.61
J |4 92,727,297.00 3.26
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e PRI IR & RUE SR 58 < 2023 4 IR &

K [ L2 28,439,907.57 1.00
L R BRI 55 I 5l 39,939,288.00 1.40
M FHER FOREA R S5 14,394.48 0.00
N IR PSR 2 Fe it i EE 2,463,855.49 0.09
o) JER RS ASEAIEAR R 55l - -
P UH - -
Q PAERG ST A 23,782.86 0.00
R Ak R E AR R 5,555,370.00 0.20
S Zia - -

&it 2,278,834,949.94 80.01

7.2.2 MEWREATIL G RIOB BB H R E R TS

17k 25 ARME (NRTD b R T B L (%)
R R 3,167,185.70 0.11
Tk 21,241,312.82 0.75
e H 5 A I 7 100,200,594.63 3.52
=T PR fE 34,402,096.05 1.21
SRl 43,605,196.23 1.53
A5 RS 33,625,846.05 1.18
N4 163,459,862.55 5.74
5 Hu = 4,049,409.92 0.14
&=t 403,751,503.95 14.18

7.3 SJPREE A FMHME o E S B E H BN R T A R R A
SR NRTTT

b7 3 G R PR
Fe | REAARE Ji% 22 44 () Ny IR
(ERERITED)

1 300750 TAEFRAT 510,480 116,792,719.20 4.10
1 T

2 01071 i .Ei I 27,932,000 105,328,728.52 3.70
yi)

3 300568 SRR 5,747,966 98,807,535.54 3.47

4 300438 G fi VR 1,920,599 92,265,575.96 3.24

5 002594 Eb V3 257,400 66,478,698.00 2.33

5 01211 Eb P ek 1% 4y 82,500 19,015,837.50 0.67

6 600021 EE 6,192,060 66,688,486.20 2.34

7 605589 IR 3,034,000 65,959,160.00 2.32

8 601991 KIERHE 16,534,300 54,728,533.00 1.92
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8 00991 KEFERH 4,104,000 5,600,032.76 0.20
9 688208 TE RS 1,663,741 50,427,989.71 1.77
10 600559 EASRR] 2,039,806 49,995,645.06 1.76
11 002812 B A 509,600 49,099,960.00 1.72
12 00902 e Z ks 5,956,000 26,907,433.11 0.94
12 600011 1ERE E br 2,281,505 21,126,736.30 0.74
13 000883 WAL RE TR 9,880,700 45,055,992.00 1.58
14 603290 Bk T 198,145 42,640,804.00 1.50
15 001203 Kalk 3,799,508 42,212,533.88 1.48
16 02020 iUz 560,800 41,389,563.04 1.45
17 002555 s L 1,179,200 41,130,496.00 1.44
18 002027 Iy AR 5,864,800 39,939,288.00 1.40
19 601628 PN 1,069,500 37,389,720.00 1.31
20 002765 nEEs 3,954,788 33,062,027.68 1.16
21 600801 HHTKVE 2,578,131 31,839,917.85 1.12
22 300745 R R 720,500 31,824,485.00 1.12
23 600863 MEAER 7,417,300 30,781,795.00 1.08
24 000063 G TH 667,400 30,393,396.00 1.07
25 688099 o f I A 360,407 30,389,518.24 1.07
26 688003 RUERHE 678,920 30,300,199.60 1.06
27 002478 CHES S 3,955,600 29,469,220.00 1.03
28 000672 g KIe 3,166,154 28,906,986.02 1.01
29 002965 FEEERHY 503,700 28,046,016.00 0.98
30 02380 W L 9,650,000 25,623,668.16 0.90
31 002340 MR 3,683,400 25,452,294.00 0.89
32 300793 FERE e 1,252,300 25,334,029.00 0.89
33 300623 FERERR 1,258,000 22,794,960.00 0.80
34 601166 MVARST 1,450,900 22,706,585.00 0.80
35 603722 B} 7 445,875 22,195,657.50 0.78
36 600580 Fib e L O 1,491,700 21,793,737.00 0.77
37 03898 (AR 789,000 21,241,312.82 0.75
37 688187 (AR 4,100 171,626.00 0.01
38 603799 R 463,050 21,258,625.50 0.75
39 600585 IR KR 885,600 21,024,144.00 0.74
40 600570 fH AE LT 451,800 20,010,222.00 0.70
41 300274 FH ' FLE 168,400 19,640,492.00 0.69
42 002380 Bl B & 826,200 19,250,460.00 0.68
43 00939 HEBERAT 4,022,000 18,800,592.05 0.66
44 603993 W BHER Y 3,524,500 18,785,585.00 0.66
45 02333 KIRAEE 2,182,000 18,045,490.43 0.63
46 00700 i TR I 57,400 17,548,819.80 0.62
47 600900 KITH S 790,900 17,447,254.00 0.61
48 000923 TN TR 1,250,200 16,877,700.00 0.59
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49 002466 R 240,600 16,820,346.00 0.59
50 09688 HamEZ 844,700 16,354,726.63 0.57
51 300926 HRRHL 716,040 16,354,353.60 0.57
52 02601 EHE NS 867,000 16,186,972.37 0.57
53 00728 [ FLAE 4,650,000 16,077,026.25 0.56
54 300179 il pr 1,513,600 16,044,160.00 0.56
55 688290 5Ol & BE 235,534 15,712,473.14 0.55
56 000425 R T 2,255,100 15,267,027.00 0.54
57 300776 IR 233,863 15,177,708.70 0.53
58 002436 MeARBHE 959,100 14,866,050.00 0.52
59 300223 st EIE 166,500 14,703,615.00 0.52
60 601208 RIRHEL 1,153,500 14,649,450.00 0.51
61 001979 Hrgdea 1,110,819 14,473,971.57 0.51
62 600509 K& Rl 1,847,700 14,430,537.00 0.51
63 600782 EAR I A 3,856,900 14,309,099.00 0.50
64 600642 FH e 77 2,035,300 14,226,747.00 0.50
65 02318 [ 22 187,500 8,617,631.81 0.30
65 601318 Hh ] S 22 115,400 5,354,560.00 0.19
66 600266 WK e 2,749,200 13,965,936.00 0.49
67 600827 [ERiRiers 1,038,000 13,878,060.00 0.49
68 002648 TR 920,400 13,769,184.00 0.48
69 600425 BN 3,061,300 13,530,946.00 0.48
70 688041 SR 192,431 13,137,264.37 0.46
71 688311 BT 186,199 13,022,758.06 0.46
72 601838 FAARAT 1,066,100 13,017,081.00 0.46
73 605377 HERERY 719,900 12,994,195.00 0.46
74 600029 A 2,008,500 12,111,255.00 0.43
75 688667 LS 158,926 11,860,647.38 0.42
76 002108 EPAE7S 2,618,216 11,860,518.48 0.42
77 603833 BRUR 2K & 122,179 11,704,748.20 0.41
78 002738 H BRI 229,540 11,692,767.60 0.41
79 601003 AP 1 7 2,880,100 11,635,604.00 0.41
80 603619 W= 680,800 11,519,136.00 0.40
81 301327 B HTRE 145,276 11,492,784.36 0.40
82 300842 W B Ay 124,900 11,420,856.00 0.40
83 002709 RIGH L 276,800 11,401,392.00 0.40
84 688392 U G 7S 102,288 11,352,945.12 0.40
85 002665 [ER IR 2,753,200 10,407,096.00 0.37
86 300421 J1E B 839,520 10,023,868.80 0.35
87 688176 NI INE] 835,050 9,761,734.50 0.34
88 000792 R 507,000 9,719,190.00 0.34
89 09922 JLEL 812,000 9,612,637.24 0.34
90 002859 R 336,200 9,312,740.00 0.33
91 603239 WL AlE 565,300 9,197,431.00 0.32
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92 02331 oSy 231,000 8,976,996.57 0.32
93 688152 TS 22 96,846 8,936,948.88 0.31
94 300031 FIERHE 356,900 8,822,568.00 0.31
95 002080 TR 429,400 8,811,288.00 0.31
96 605208 Vi &S 861,600 8,633,232.00 0.30
97 688249 i R 455,718 8,599,398.66 0.30
98 688297 e AL 165,919 8,509,985.51 0.30
99 300613 & 147,220 8,353,262.80 0.29
100 002913 A 215,900 8,243,062.00 0.29
101 000917 IR 1,101,400 8,051,234.00 0.28
102 002807 TLIERAT 2,154,800 7,951,212.00 0.28
103 605117 Y A 45,900 6,864,345.00 0.24
104 002299 XK 346,100 6,627,815.00 0.23
105 03347 IR 160,900 6,623,674.89 0.23
106 000403 IRIRAED) 322,600 6,439,096.00 0.23
107 600918 HZRESR 912,900 6,308,139.00 0.22
108 688008 TR R 109,606 6,293,576.52 0.22
109 300571 FEE R 179,700 6,282,312.00 0.22
110 02171 Bt il — B 634,500 5,668,614.24 0.20
111 000983 L PG AR 621,700 5,657,470.00 0.20
112 600977 Hh [ s 395,400 5,555,370.00 0.20
113 603595 VLS 126,000 5,395,320.00 0.19
114 300881 BEER 161,920 5,335,264.00 0.19
115 688420 EWEEH 135,502 5,247,992.46 0.18
116 688382 2 7AW 326,116 4,464,528.04 0.16
117 06098 P R 55 434,000 4,049,409.92 0.14
118 601388 TAERTT IR 1,312,540 3,780,115.20 0.13
119 688296 MiERHE 208,138 3,715,263.30 0.13
120 01167 R —B 612,600 3,321,053.09 0.12
121 300389 LR 157,000 3,198,090.00 0.11
122 00826 KT Epr 1,808,000 3,167,185.70 0.11
123 01992 2 RRIE A 463,800 3,160,069.85 0.11
124 300442 TR 98,640 3,034,166.40 0.11
125 601877 IEZRHLAR 109,240 3,020,486.00 0.11
126 002291 EHERH 194,700 2,550,570.00 0.09
127 300454 RS Mk 22,500 2,548,125.00 0.09
128 002985 JeEE AR 57,390 2,532,046.80 0.09
129 000761 ZN 609,600 2,438,400.00 0.09
130 01548 S WEE AR R 150,000 2,434,027.20 0.09
131 002196 J7 IE AL 337,000 2,372,480.00 0.08
132 000803 =N 215,700 2,228,181.00 0.08
133 688229 LR SSAET 40,563 2,025,716.22 0.07
134 688348 SReRHE 8,595 1,614,398.85 0.06
135 600817 FME T 110,600 1,237,614.00 0.04
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136 688032 VNUTiv &y 3,479 1,235,566.85 0.04
137 300837 e i 27,900 1,071,360.00 0.04
138 600519 DVMERS 622 1,051,802.00 0.04
139 688443 SR 30,329 933,162.53 0.03
140 688469 HOC AR A 137,994 778,837.98 0.03
141 301325 2 B R 3,636 413,937.80 0.01
142 688582 S BPR} 6,476 299,402.44 0.01
143 603878 A 33,880 286,286.00 0.01
144 301356 RIRMA 11,038 241,732.20 0.01
145 688552 L IWNE=RG 9,556 239,960.00 0.01
146 688570 RIGEE 8,837 234,259.64 0.01
147 301307 EHNE 6,865 230,766.00 0.01
148 301439 NN WA 9,486 168,338.18 0.01
149 688623 MICEH 1,776 162,256.88 0.01
150 301305 BH IS 7,523 155,710.27 0.01
151 301280 BRI A 4,174 149,262.24 0.01
152 688512 2R 7,209 147,986.20 0.01
153 301210 S 2,801 143,168.37 0.01
154 301395 =45t 5,196 138,629.28 0.00
155 688620 2 10,157 135,209.66 0.00
156 301345 T 2,652 126,242.30 0.00
157 688631 SERTE B 3,357 108,400.08 0.00
158 688472 a5 H7 6,261 106,687.44 0.00
159 301488 Z A 2,618 104,144.04 0.00
160 688479 KERME 3,318 103,760.10 0.00
161 301355 [FEX 5,624 99,516.05 0.00
162 301232 RIRBHE 1,643 99,339.12 0.00
163 301376 KB 4,192 98,850.60 0.00
164 688429 i B1) BEJE 3,452 98,752.08 0.00
165 688143 K& 2,519 94,966.30 0.00
166 301386 AR 3,776 94,554.26 0.00
167 301170 R 2,496 92,283.70 0.00
168 301281 B2 3,366 88,363.72 0.00
169 301358 51 e M e 2,023 86,766.47 0.00
170 301428 JEEGUERGE] 2,289 80,343.40 0.00
171 301203 EEESINVS 2,243 79,964.22 0.00
172 301202 B 2 % 17 3,060 79,009.20 0.00
173 688603 RARHE 1,391 76,505.00 0.00
174 301261 TH ARG 1,973 72,803.70 0.00
175 688361 HRRE I 831 53,740.77 0.00
176 001282 = A 1,045 37,026.15 0.00
177 601061 HE4&)E 4,016 30,441.28 0.00
178 001360 F A 1,762 30,163.44 0.00
179 001287 S RREENT: 1,386 29,133.72 0.00
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180 688576 Pa LR 240 28,898.40 0.00
181 688507 FIRFHE 222 27,108.42 0.00
182 301293 =y 1y 333 23,782.86 0.00
183 001324 KERHE 1,131 23,764.29 0.00
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