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M R AU L R 1

81,640,700.36

455,533,026.0
373,892,325.71
7

6.4.13.4.1.2 FIZ XK B EBUR M AT

ARIH4T 2023 4F 06 A 30 H Az 2022 4F 12 A 31 HAREE A ErE, HEAEATIESRIL NE
BALEEK, DRI T 3R] 2R B AR Bl 5% T A 4 8 7= 1 JC B KRS

6.4.13.4.2 4N XS
AN IR i <k TR 2 SR BOR SR BL T RNV R AR g M A AR B XA . AR dE <
FAA DARCIKAS, AR R B8 A e, R A AR R B AN XS o A 4 3 58 BN i

H X AR e AN Sk~ AT A

6.4.13.4.2.1 AN XK i
hr: AR
ESIEN
202346 F30H
i H
eI T
it
Pré AR T e AR
LSRR
9=
;iﬁ%@ 8,591,190.34 8,591,190.34
wreatt 8,591,190.34 8,591,190.34
PASN T
fy 1 £
Uiviacany
AR TE 3
AN XS i 8,591,190.34 8,591,190.34
BPEEI
bR
Tt H 2022412 H31H
eI ] it
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PN =P NI

LSt fi
5
A2 oy M

. - 7,422,686.04 7,422,686.04

2y

Hreatt - 7,422,686.04 7,422,686.04
LA T
1 A7 £

Tfifit

BrE R
AN RS i - 7,422,686.04 7,422,686.04

BRI

6.4.13.4.2.2 AN XU FI8UR A AT
B RiZ B — L 2R UAMO A 11737 48 B AR R R AR

X% P A g e H 2 4 3 P 1A Y
oM A (A JG)
H AU A5 R A 2 M (AL NIRRT
AT AHAR AEER
202346 A 30 H 2022 412 A 31 H
W MARXT AR M FA{E 5% 429,559.52 371,134.30
W mAEXT AR MIZAE 5% -429,559.52 -371,134.30

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 FR 0 BOR SR B eI 2 R Bk T 3 R SR AN ANV 3 LAS K
T S s DR 3R AR Bl i A AR e B B XU o A 3k 4 2 BB THIE SR A2 5 By L T BARAT 8] )M 1T 3758 5
B ER (CE AFFE SR UE) A5 » o T s PO AU A% XURSE SRS T B AMIE 7 R AT AR B B 8 1S DL B R
TR, ] BESRUE TIE 25 T 1 AR B 3 B 2

AT B B AEA AN B SR A i A e, SR BT R R SENS, JE X R A
DRI DL BRI 0 T, S SRR IS AT IGO0, M B e B R L S A B e s TR NI SR
(RI5E PRI BT S B3 M, SEHRAT & 2k i 5 R 240 Y Bl O B0 58 A P EAT 8058 . AR 2 0 BN E
WAL S R SO I ALA, SRR, B ECE . IRPTH AT B, KRB AT RE R A4
TS A LS o
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A HE IS BT LA 2 B B AR ARAN A KU . ARG 3 BT 20 & Hh IR S 8 7 B 0E LU oy i 4
BE ) 609%-95%; Wk JBCIH AR R RS 150 58 EU B AN i 4 0 I SR B 7 1Y) 50%:  RFANAE &y H H AAEFN BRI
RHITE. EGULE S A THMNNZ S ORAERE, B2 ORRE I e B H AL —4E DN I BUR 25 A
T BB H I 5%, Hrh IS AEE B & &, 7 0 ORIES A S R IE S thAh, ARG
2 8 TN OO AR 45 IR A (PR 7 O s ST I 4%, J13E FH 22 bl B vou i ik AT KU 2
B, 3% VaR(Value at Risk) 8 b5 %5 A AR 5 4 THI I ) P CE AN AR JRUK, B S AT S e IR 10 T R ¢
DIEETIR

6.4.13.4.3.1 FHARM XSO
SN NRTIT

AR AR
2023 4 6 7 30 H 20224 12 A 31 H
TiH o 3 4 b &% e
N S E Vi E L A1) ~RME Y {E L A1)
(%) (%)
346,232,371. 376,704,066.6
T g e T — R 82.30 82.70
46 7
T oA RS — e
T oA — e Jm I
A SR B = — BUE R %
HoAth
346,232,371. 82.30 | 376,704,066.6 82.70
it
46 7

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

S TR KU R E T AL STLEBOEHER A2 3h

B EaR S HE AN A T3 R R P AR
X B SR H 3 g B
e (R ARMID)

424

e A I R AR 5 AR B PNES AEREE

202346 H 30 H

2022412 H 31 H

A G B HE E T 5%

25,206,656.20

14,394,193.84
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| | Mg R R 5% | -25,206,656.20 -14,394,193.84

6.4.14 A fHHE

6.4.14.1 £ TEARMETERTTE

ARMETTESERTRIZER, B A R E TR REAA T S B B2 SR A BT & R
JERIRGE : H— 2K AIF B P S TR AT S LR G RO 58 2 R — R
B AMA G B2 7= B i B BRI TT SR AN S5 =2 IR OB P B G5 R AN T W 8 A\ A

6.4.142 FEKUARMMETH RS TR

6.4.14.2.1 ZFEXRERTEKASME

Az NRMIT
N RMETT i IR
mERTE "
iRV 202346 H 30 H 2022 4 12 A 31 H

F—EIR 344,992,339.97 376,374,207.44

FJEIR 471,091.22

BRI 768,940.27 329,859.23

&it 346,232,371.46 376,704,066.67

6.4.14.2.2 A SRYHEFTRE R A ERZRS)

ARGy DL G EUS R IR I TR A FOA RS R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEst, HMBLEREIUEM ., 5 AMEREAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 AN R A 1) B R A IR AR DR B 1 A RIME SIS — 20K, IR
it B VR B rp SR R0 2 Fo i BT R AT 5 B R SO B TR IR AR I, e AR DG #%

BT SCHHE N 55— JR IR B =R K.

6.4.14.3 ERFEEHIPLA AAMETHE K SR TR K3 Y
ARSI AR T IR I L ARIIARFFA ARSI BLA SR HE T R &R T A

6.4.14.4 AUA R ETHE R8T B RAHSC U A
AFEEFFE AR LLA SO A TR S i T BN DIRER AT R SRl v = gl fuf, 1Xed

ik L R L AR A R A, it DAL IR THMME 5 A R E A -
B 44 JiH: 58 7T
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6.4.15 F BI T EMEM 44T & THRR FE VI I H AR
6.4.15.1 7K i F I
AT AURRH, AKEE T U R I
6.4.15.2 H At 9510
WER R, AEET0H B H AR E 2
6.4.15.3 4 551 R AL #E
AR BHE T T 2023 4 8 H 28 HAARF:S WA G HAHLHE.

7 BREAGHRE

7.1 RESFHEHR
SA: NRMT

75 i H S S BB (%)
1 e 346,232,371.46 79.64
Hope R 346,232,371.46 79.64

2 BeHn - -

3 I S WAL B $5 % - -
Hr: fiigz - -

T SRR - -
4 wEEERE - -
5 SRIMATAE RIRE - B
6 SENIR A 4 Rl B e - -
o W= A1 A S8R
B phgt
HRATAT SRR &5 T&5
7 \ﬁﬁﬂ*uﬁ%ﬁ o 88,368,546.91 20.33
it
8 HoAth 25 I % 7= 160,513.25 0.04
9 &t 434,761,431.62 100.00

T AR Gl P R 58 Hy WL A s i 2 Fe (9 ARG T 8,591,190.34 T, (R HE LE
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%14 2.04% .

72 WMEHIR BT RO ER T A S
7.2.1 AR REIRARERRAE

R | AME o) 5%@%;7)%@%%
A R R . Dk - .
PRI 5,803,426.00 1.38

C il 216,742,567.40 51.52
D L0, 7. R OKAE P AR - -
E pecsiin|4 8,709,429.60 2.07
F HORFIZ 2,270,164.80 0.54
G ASIEIEH . ARSI 9,120,276.00 2.17
H A5 POl - -
[ 5 EAR . AT AE RER RS 75,326,120.19 17.91
J Lol 11,209,824.00 2.66
K B H 3,770,882.00 0.90
L R BRI 55 I 5l - -
M P s NS4 148,912.58 0.04
N IR ISR 2 Fe it i EE 91,246.59 0.02
o) JE R RS AEEAIE AR R 55l - )
P UH - -
Q AR TAE 4,448,331.96 1.06
R A AR R R - -
S ZRE - .
&it 337,641,181.12 80.26

7.2.2 HAEMAREATIL S REB BB R BEREAE

1Tk 25 ARl (NRFD o 3 P A L] (%)
JEH & A0 TE B A 30,790.44 0.01
HERS 8,560,399.90 2.03
&t 8,591,190.34 2.04
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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 SN 287,100 19,511,316.00 4.64
2 300308 SRy EREY 126,000 18,578,700.00 4.42
3 300502 o 225,120 15,301,406.40 3.64
4 600276 fEEREZ 315,000 15,088,500.00 3.59
5 688256 FRa 77,917 14,648,396.00 3.48
6 002422 B2k 479,500 14,231,560.00 3.38
7 688072 R RHL 30,238 12,880,480.86 3.06
8 002156 I 558,900 12,631,140.00 3.00
9 000021 RRH 594,300 11,880,057.00 2.82
10 601333 IR S 2,303,100 9,120,276.00 2.17
11 002463 VakiN gl 435,000 9,108,900.00 2.17
12 000063 HOG I TH 198,100 9,021,474.00 2.14
13 601336 BRI 244,800 9,001,296.00 2.14
14 601138 Tolk & Bk 351,100 8,847,720.00 2.10
15 601800 Hh [ 52 792,660 8,647,920.60 2.06
16 00700 R 28,000 8,560,399.90 2.03
17 603000 NG 284,200 8,298,640.00 1.97
18 000729 FHE 1T MLV 632,800 7,891,016.00 1.88
19 300002 PP 2R 551,700 7,723,800.00 1.84
20 300394 RPHE 71,100 7,595,613.00 1.81
21 688498 TR 22,506 6,414,210.00 1.52
22 688012 H A F 40,315 6,307,281.75 1.50
23 002517 R B A 2% 389,150 6,125,221.00 1.46
24 603444 Lk 12,400 6,089,764.00 1.45
25 300567 U 63,000 5,994,450.00 1.42
26 000425 R T 813,900 5,510,103.00 1.31
27 002558 PN 298,100 5,344,933.00 1.27
28 300633 VARYAZ 90,900 4,954,050.00 1.18
29 300459 Y] 654,100 4,245,109.00 1.01
30 002281 Fei R 113,600 4,213,424.00 1.00
31 688036 fEE 1 28,529 4,193,763.00 1.00
32 000938 Loy 131,600 4,191,460.00 1.00
33 002044 F AP 586,500 4,170,015.00 0.99
34 600559 EASR R 168,300 4,125,033.00 0.98
35 600048 PRFNR 289,400 3,770,882.00 0.90
36 601899 HKemlk 296,700 3,373,479.00 0.80
37 002444 B AR 153,600 3,360,768.00 0.80
38 000837 Z JIHLIR 205,300 3,342,284.00 0.79
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39 000999 i = 45,700 2,772,162.00 0.66
40 603993 W BHER Y 455,900 2,429,947.00 0.58
41 300033 [ 1615 12,600 2,208,528.00 0.52
42 688031 ESFHL 16,041 2,137,302.84 0.51
43 000400 V4R LS, 90,900 2,095,245.00 0.50
44 300832 Bl 35,100 2,070,900.00 0.49
45 688278 FEEAY 46,890 2,058,939.90 0.49
46 600511 245 1% 47 52,700 2,047,395.00 0.49
47 688266 PR 2 43,014 2,002,301.70 0.48
48 600557 53232014 69,700 1,913,962.00 0.45
49 600993 )4 66,700 1,854,927.00 0.44
50 688177 [ELE 39,500 1,055,045.00 0.25
51 301269 LYIPN 5,206 639,505.04 0.15
52 688506 EEFPNE! 5,196 375,982.56 0.09
53 688515 LN 2,032 348,813.12 0.08
54 688361 HRRE I 3,587 291,172.81 0.07
55 301293 — JE ARt 3,324 278,316.96 0.07
56 301325 2 ERE 2,136 243,170.30 0.06
57 301368 F R 3,368 233,031.92 0.06
58 688539 AR 4,800 208,752.00 0.05
59 688443 BIETR 6,412 197,283.28 0.05
60 688582 S BER} 4,022 185,944.19 0.04
61 688576 Pa LR 1,254 165,263.34 0.04
62 301382 %8 F 4,080 155,284.80 0.04
63 301303 H2EAER 6,767 154,328.04 0.04
64 301280 BRI A 4,174 149,262.24 0.04
65 688334 [iip=Al 8,373 148,912.58 0.04
66 301210 S 2,754 140,766.66 0.03
67 301395 {=A5 ¥t 5,196 138,629.28 0.03
68 301307 EFE 4,073 136,912.53 0.03
69 688620 2 10,157 135,209.66 0.03
70 688552 L IWNE=RE 5,256 131,982.70 0.03
71 688507 RIRFHE 999 129,638.85 0.03
72 301141 HR g 2,617 119,750.28 0.03
73 688512 R 5,623 115,427.88 0.03
74 688570 RIGE 4,303 114,067.31 0.03
75 601061 5L )R 12,688 109,877.84 0.03
76 688631 K E 3,254 105,073.30 0.02
77 301488 SRR 2,618 104,144.04 0.02
78 301355 [FEREE 5,624 99,516.05 0.02
79 301232 CIRRHE 1,643 99,339.12 0.02
80 301376 Ee ST 53 4,192 98,850.60 0.02
81 688429 Bl BE YA 3,452 98,752.08 0.02
82 301323 HrSAR 2,277 97,593.33 0.02
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83 688535 R} 1,607 96,642.01 0.02
84 301386 R A 3,776 94,554.26 0.02
85 301170 DR 2,496 92,283.70 0.02
86 301373 RHRH 2,764 89,376.38 0.02
87 301281 B2 3,366 88,363.72 0.02
88 688623 MR 947 86,518.29 0.02
89 688479 KERME 2,710 84,747.12 0.02
90 301428 JEEAYER ] 2,289 80,343.40 0.02
91 301203 B SINVR 2,243 79,964.22 0.02
92 301202 BA A7 3,060 79,009.20 0.02
93 688603 RARHL 1,391 76,505.00 0.02
94 301345 N4 1,591 75,735.41 0.02
95 301261 TH TAE % 1,973 72,803.70 0.02
96 601133 AR 5 73 4,200 61,509.00 0.01
97 601065 LR 4,563 60,554.46 0.01
98 001328 BRI 1,445 46,323.05 0.01
99 001282 = AR 1,045 37,026.15 0.01
100 09658 i E PR 2,200 30,790.44 0.01
101 001360 A 1,762 30,163.44 0.01
102 001367 AR 549 24,687.92 0.01
103 301358 51 e M e 561 24,061.29 0.01
104 001324 KERHE 1,131 23,764.29 0.01
105 688472 a5 H7 1,378 23,481.12 0.01
106 688469 A R 3,961 21,429.01 0.01
107 301399 BERFRHE 293 15,110.01 0.00
108 001287 HhHL 668 14,041.36 0.00
109 301305 BH 345 573 11,282.37 0.00
110 301439 AR E ) 516 8,720.40 0.00
111 301337 AT 232 7,045.84 0.00
112 603125 wE R 142 3,483.26 0.00

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

o AR L 4
5 Ji SR AR JIE B A4 R EN L S DN P A LA
(%)
1 000977 IREE S 13,878,355.08 3.05
2 600276 P i [ 24 13,767,643.00 3.02
3 002230 SN 13,762,310.00 3.02
4 002422 BHE 2k 13,703,251.00 3.01
5 601360 =AE 13,509,412.00 2.97

5 49 14k 58 1T



BN E YRS AE A IR S RUIE SRR B 5 2023 4 1R &

6 002156 I 13,396,003.00 2.94
7 000063 I 12,810,379.00 2.81
8 601728 Hh [ FLAE 12,388,319.00 2.72
9 601336 BRI 12,225,654.00 2.68
10 688072 IR 12,094,084.36 2.65
11 601601 EEIE NS 12,028,556.00 2.64
12 603000 NG 11,685,083.00 2.57
13 300502 W 5 11,540,412.00 2.53
14 000021 KRB 11,346,632.00 2.49
15 300308 SRy EREY 11,182,363.45 2.45
16 603986 J& 5 B 10,646,615.00 2.34
17 300750 TR AL 9,479,416.00 2.08
18 300558 Rz 9,306,193.64 2.04
19 601333 IRk 9,205,266.00 2.02
20 600584 KR 9,176,144.00 2.01

TE e AT RN A 94 TS e i RS BN AR LU B ) 3181, AN R SRAE 5 9 A

7.4.2 RIFSEH SR HIRIES R FE 290500 20 4 KRR A4
AL NRMT

o AR L 4
P Ji SE AR JIE B A4 R EN L e P A LA
(%)
1 002459 RN 24,059,719.60 5.28
2 601360 =ANE 16,894,752.88 3.71
3 601111 Hh ] 16,599,130.00 3.64
4 000568 FINEE 15,381,018.00 3.38
5 600519 GOMERS 15,089,739.00 3.31
6 000858 iR W 14,798,398.00 3.25
7 688223 mnBHREYR 12,904,194.18 2.83
8 688348 SRR 12,174,505.13 2.67
9 000977 TREE B 11,980,092.04 2.63
10 601728 Hh [ FLAE 11,848,237.00 2.60
11 688032 ARy 11,794,070.50 2.59
12 300274 FH ' HL Y 11,449,312.25 2.51
13 601601 EEIE NS 11,119,827.00 2.44
14 002415 T e AR, 9,375,841.00 2.06
15 600559 EASR R 9,100,864.00 2.00
16 000596 T T 9,021,849.00 1.98
17 300750 TR AL 8,885,163.00 1.95
18 600702 I 8,839,263.00 1.94
19 603986 JK 5 B 8,695,118.00 1.901
20 603345 IR 8,614,257.00 1.89
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TE e AT S A S H S RS B R BN AR LRSS ) 3181, AN R ORAE 5 9 A

7.4.3 TNBERH A B R S B R N BT

Az NRMIT
SENBEEERIRA (AT) S0 559,062,817.69
SEH R ERRN (3E) B 615,789,685.91

T ATSRNBERR A (RAD) SAT A S BER AR (RRAZD) A 2842 SR S A &
(AT AN TR AR HR) 3151, AFIEMRAZ S 2

7.5 WIRIEGIF AR BAFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER P B AT 148 R 25 3 3R 4
AIE AR WRARFFA 557

7.7 IR FMME b e 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 BRI LA R &R R T A
ARG ARG AR RFFA ST R AT

7.9 SPARAE /A FOMME o B4 B 15HE BB R /NER R 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 st by . A2 5 iR i

T, EGUNTGLAHATA S, DR B 2L 6 B R GE ik KU R P XU 45

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

AR e R AR U B IR U, AR H B, AR P TimahtE by . A2 5 iR

AR S LTS G, DAGT s P 4B (40 22 5 ke XSG A7 2 e XL 2
7.11.2 A HEF R E

Teo
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7.12 {FAEWRERE

7.12.1 BEBFEA-TLUERHRT EABEEIR I RAERGR Hii—FEAZIIATFER. &5
R B RS B

ARG, AT RT T2 U R AT AR A I ST ISL SRR A, B E R il
HET—ENZ B ATF#E 5T A TrEoL.

7.12.2 BEBBEAT T B R B T S A I E R R P 2 SO BB Y AR 3 L A
ARIEGA BT+ AR T, AAFEBE T B <5 R e % 1B R S P 22 A B

7.12.3 FAAR A TRBE 74 FR

Bfr: ARMIT
K5 ZAR &8
1 A PRIIE S 143,879.91
2 I K
3 S HC R il
4 ISR
5 JSZAT FR DK 16,633.34
6 HoAt B2
7 R H
8 HoAth
9 it 160,513.25

7.12.4 FARFEAR K40 T3 BT BT B 535 A
ARSI AR AR R b T RO I AT 57 -

7.12.5 BIRFET+ BB R ARSI 32 PR LA
Teo

8 E&MBRAEAER

8.1 MIARESHIFE AN BEFFANGH

Brgips: 4y
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R N&5Hy
AN | PYIFAR BIRAES &7y N &
By # 2 |
() FE Py 7 A
R R

A LA LA
e E— 100.00

4,399 82,796.02 12.18 |  0.00% | 364,219,661.47
ERAREG A %
e B — 100.00

1,998 55,575.19 0.00 | 0.00% | 111,039,232.14
ERARSE C %
100.00

&it 6,397 74,294.03 12.18 | 0.00% | 475,258,893.61
%

8.2 MIREESEEAKMLAN BIFHEEAZEERIFRL
Tt H 3 B2 A A () ik B 4 S 4 A0 EL A
AW 7 AN —
A %j%j”A A 15,258.99 0.00%
SN IN
REEAES | %slzfc A 10,016.35 0.01%
=)

&t 25,275.34 0.01%

8.3 MIAESEHANMLN RFFALFTFBAEEHBEE X MKIHES
A F FPE BN GBI [ 95T AR 1Z A e U BRI B XY 0,

AT )2 22 PR AR S0 AU B AR X 1R 0,

9 FBAEESHFZES)

BT Aoy
T H B2 EIRE)—SE IR S A | B2 MEWRS—EFERSE C
HEERAEMH (2022 2 A 25
e 407,548,322.54 122,888,876.95
H) FE& 05 %0
ARG B HAA) 3 4 1 A0 A 414,214,121.60 126,332,125.14
AR A BA L 4 S HH A A5 711,267.05 388,612.88
Pl ASHR A IR 4 R BE [B] 477 0 50,705,715.00 15,681,505.88
AHR A HHFE 4 47 2 AR B 47y - -
AH A HH HA AR 3 4 4 B i 364,219,673.65 111,039,232.14
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10 BERFHER

10.1 EESHHHRE ARSIV

A AP TCEE S A N R £ Ui
102 HESEEA. BEHEANNEIESFHERTNERAFRS)

1. ARG BN AT E N ERNEZRZU T

o

2. ARG HINARIEGIEE N L TR TE RN SR T .

ARG, HEIEE NP ERITRBERAFEF ST 2023 4 4 F 17 HREFEFK, 5
ITEEREHOAERR R, EHRSEREARTRERC, BEFK, AHETGILENRITESRK,
i 1 v AR AT M M AL A% B AT IR B 2 H R AE U AT

FAREIIN, FEEEE NP ERITRN AR AR EEST 2023 44 H 17 HIBEAITI7 KT &
JRA R R . EESEEART RIS, EE WSRAT R NARTATRK, K E T E R
ANV I E U AL HAT KA IR B % 2 H B2 1E U T
103 BREEEHA. B&U. B&FEEVEHIFLR

RN T ARG FEIEE SRR . R AR BT ARG 1
ISR
10.4 FE S BB RIE AR

AR5 W P9 TS AR S P SO
10.5 AFEEHAT B THR S THT S FTiEN

AR W P AR 4 R O A e H ) S T S 45
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