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SR AR, AT P 4 5 5 2L 550 2 v 29 P P 80 2 ) XU

T 2023 4 06 H 30 H, AHE G B H )43 R 5 i K 5 292958 2 H 28— H DO HAE
Blo ARKEGIRE R HE G HUR ] — 1 TSR, Rah I XU B

6.4.12.3.1 &GN RESHE T HKIR3h XK 2P

AR B ) B B NAE R g AR R h A AR (DTSRRI SR IR B G IB R B B MR S (A
FE S AR FF TR IE F7 45 B8 5 It Bl 1 RS B B ) SV R ) B SRR AR 6 4 41 5 8 7= () 3l e XU i
AT, B PRST ) R BT 0 AR S A S A O A EEFR AR L IAUIE 52 PR ] AR 4% B R L A5 A
Je A AR RN T8] P9 AR TR R 0 0 5 A BR AR SR R S PSR AR AT R 1t TR 43T

I G PR IE SRS Z BT BT, R IVRAIEARAT (B [RNL T 3958 55 870 <5 9 7 il
T TR RE A LRSS N 6.4.12. hAL, AN J: 4 w] i i 552 (M1 Sl % 7= 07 sl N
IR RXHASIMER R, H ER— AR RS FA MG RR A R E. ATES T TR
BN SZ IR BT BT S TH AN 5 B B 15%.

AR EEENGHEEH AT 7 A TAE H AT ARBLEE P 1 m] AR DN R 4T 5 TP A
SIS, WA E BRI a] RS AN 7 ST H AT AR B ) T AR BN AR

6.4.12.4 THiZ XK
T 3% KU A2 6 52 4 BT 5 i T L P 2 e M/ o SR BN 4 9t B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN RS AL A A7 XU

6.4.12.4.1 FIZ KK

R 2 PR A i <t T ) 2 SO B BRI B0 2 32 17 I A ZR AR Al T A A e sl R R o M| 2 B
I 4 T FLBSTTETI BB T 1 3 R B T B0 SO B R R, He i s R AR S G i T RO T
WA A S50 3 0 2 RO 117 3 ) 2 357 5 A e S5 A SR T4 A 5 10 9 SRR o

AR < ) i < BN A8 B0 A < T M AR AR Mk AT A, TR B R B A S A

PSS 77N IR PR KRG AT B HE
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AIE B SORARIR 7 R B MR A A TS, BRI G RN 2 B iEsh Bl
TEAEAR KL EAST TR AR . AT G5 IR R GUSE B ™ B 2O BT AR, 45 & A

A PRAIE 45

6.4.12.4.1.1 FZ XK ik 0

Az ARMIT

AR
2023 %6 A 30
H

1PN

1-5 4F

54Dk

AR

=

RAT K

5,228,481.69

5,228,481.69

SiHENE

278,211.19

278,211.19

A IRIE

534,195.21

534,195.21

A o PRl

299,141,036.66

299,141,036.6
6

INLVSTREIE N

Aoy

6,040,888.09

299,141,036.66

305,181,924.7

5

fifit

K

A8 Gy P4 a7 £

AT A b A7 Ao

S H [0 0 < i %
v

)oK

IVADRIEEIE N

211,239.63

211,239.63

A

AT A

142,185.85

142,185.85

RATFEE 2

28,437.18

28,437.18

A 5 1 55 2

AR 5

AR

S

FoAt g5t

1,012,512.81

1,012,512.81

b

ffit it

b=l

1,394,375.47

1,394,375.4

7

) AR AR ik 1

6,040,888.09

297,746,661.19

303,787,549.2
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8

EER

2022 4 12 A 31 1A 1-5 4 54Dk AR &1t
H
"

BATTEER 3,776,252.92 - - 4 3,776,252.92
EHE AT 4 61,165.43 - - - 61,165.43
AR S 2,470,323.65 - - 4 2,470,323.65

T oGt - - 4 95,101,362.12 95,101,362.12
ST B - - - 613,230.42]  613,230.42
102,022,334.5

HrE Bt 6,307,742.00 - 1 95,714,592.54

4

1 £5t
TSR - - - - i
5y M4 b A A5 - - - - -
AT G b A f5 - - - - -

S [ 0 4 ik 5%

FEER
MATE B - - {1 573,891.61 573,891.61]
AT IE [ 2 - - - - -
AT N F - - 4 44,721.68 44,721.68
NATFEE 7 - - - 8,944.36 8,944.36
A A R 4% - - - - -
N AE F - - - 0.47 0.47
AT - - - - -
I8 AE BT S AL A1 A5 - - - - -

HoAth 471457 - - 2,318,586.58 2,318,586.58

ffit Tt - - - 2,946,144.70 2,946,144.70

| B B 6,307,742.00 - 41 92,768,447.84 99,076,189.84
T RAPFIRNAIE S G KA G AN OB, TR A 29002 R 2 5155 e i H 8¢

B H AR E AT T 2R

6.4.12.4.1.2 FIZ RS FIBUR T
T 2023 4206 H 30 H, AEEGARRAZEHMEMFRT(2022 412 A 31 H: [), FLiipHZE
(AR B0 T AR B 4 B 7 (B TG BE K520 (2022 4 12 31 H = [F]).
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6.4.12.4.2 AN KUK
AN R 2 18 4 i T =L 28 Fe OB B SR BN & e R AN R AR Bl i R AR Y s i R . A FE 4
IR % 7 R At ON R TRy, IR b T8 B R AN KUK

6.4.12.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 A BOR SR B 2 RIS AN ANV 3 LAS K
RIS ks R R AR B T A AR D Bl R XU o A 3k 4 2 AR TR A2 5 P LT B IBES o T P JHC Al
PR KUK T BAMIES R AAT AR B S 28 1 DLBCRF PR I 2, ] BESRISTIESF i 4B 1A
i} 2L

AHe o FEORMGE e R M, B e Ao MRS (R0 18 500D ol P 2L Al S AR A T 2 & i SR 80 B 4L
s HEARIE bR A HE B i i b BCE AR S BEAT AN B . ARTEAR TR EL, di et ikl Hes
H D58 4 AR TR Bl A EIEM A G . B A IR AR IR B S, S i A
T D0 AIVEIRDL 3 < FR I ANE: [l O B it B 00 A AL B R SR PA O A5 2R, WA &
BEAT MR A AR B, VR ER BRI R 2L

AR I el i BB A ) 0 PG B AR A AN A RS . AR IR BT & o, BT AR Hudf i
T FC A1 AT B 0 ELANAMIG T 36 4 W2 72 4L 1) 90%,  ELAMIS TR B4 4 B8 7= 1 80%. RAN3E 5 H
HAEIBRAR I S AR UMM L S IREEE, N ARFFAMET S REe— e, Hhil
EMNEIESFAA B A7 ORIE S ARSI B RS o BRI B Ao FLAt < i TR 430 8 L B AR IR VR A
A B U R E AT o U A, AT (8 <8 BN Bk HI 0 A g2 I 5 A AR IE S 0 9% S it M 4
€ W32 Fl 2 Mg BT VE N R AT XU 2 B, 4 VaR(Value at Risk)Fi a5 A Il 45 32 < 1 i 14785
FEANRE RS, B I R S 0f RS i AT BR R AT 25 11 o

6.4.12.4.3.1 AR RS ML
S, NRTT

AHIR FAEEER
2023 46 J1 30 H 2022 412 H 31 H
BiH i B4t AL
N FME P IHE L A RME {E LL
1l (%) (%)
A2 oy M R B 7 — SR 1B 299,141,036.66 98.47 | 95,101,362.12 95.99
A oy ME A RS — S g 0B

25 32 itk 46 T



o2 AP Ky 20 B B 5 BT IR R Bl 27 3 B A 4 2023 4F A iR

299,141,036.66

98.47

95,101,362.12

95.99

6.4.12.4.3.2 FLARAHRE KRS OGR4 BT

S T AR KU R E T AL ST L BOEHER A2 3N

st L3 Bt LA SR T e
X AR H 2 T HE I
A (Bfr: AR o)
FH R AU A8 5 ) 22 3 PN AEREE
g3
2023 4£ 6 H 30 H 2022 4£ 12 H 31 [
Mk 2 b 1 BT 5% 14,870,000.00
Mk G EE R L 1 TR % 5% -14,870,000.00

6.4.13 ARME

6.4.13.1 &R TREARMETERTE

ARMETTESERTRIZER, B A R E T ERAAT S B B2 SR A BT & RS
JERIRGE : H— 2K AIFBE P S BT T S LR G RO 5 2 R — R
B MBI BE 7= B i B BRI rT R AN s S5 =B IR OB P B G5 R AN T 8 A\ A

6.4.132 FEKUARMMETH RS TR

6.4.13.2.1 ZFEXKERTEKASME

Bfz: NRMIT

»~efETt
EHRITE
IR

AR
2023 %6 A 30 H

FIR

202212 A 31 H

FJRIK

299,141,036.66

95,101,362.12

R

B=IRK

it

299,141,036.66

95,101,362.12

6.4.13.2.2 ARMERTREREKE RS
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AT G AT B R L R A R S TUR A H ORI S SR IR TRV e (A e 0 T A TT 3558 53
S BURSEREE, AHIERFIUSM ., ZHAEREBAEA T RATEH L, AEe Ao TEMH %
G PR H I 22 5 AN BRI IR) B RS IR R A R B I A SEIME SN —JZ IR, FFAR YA
{EL VA AR A O 2 e v R B AT = BT B SR BT R AR R, B AR SR BE Y

P SCHHMERLE 5 SRR R =R K.

6.4.13.3 JERFEEHI LA oA THEKI SR TR KUY

AT AR IR b EAEFER AR FFA AR BLA SR HE TR & TR

6.4.13.4 APA RN ETHE &R T BRI

AIEEFAA KA LA e E T 2 0 et T RO AR AT B el B AN i 0 ot IR LS e T
FR AR AR A, FrU K I A5 2 S EAZ RN

6.4.14 75 B T BRI Z3AT S R R 75 ZE U B B HAf

T
7 BERAGHRE

7.1 MIAREEFTAEER

SARAL: NIRRT

¥ | BiH & G BT (%)
1 ETES A 299,141,036.66 98.02
Hrre B2 299,141,036.66 98.02
2 Bt
3 ] 7 WA 7 4% %
Hrr: i
PSRRI
4 Dik oL iy
5 S RATAE R
6 SRR Gl R
o S R S\
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e R P IERCT 2R B 1 UAE 5 RO TSGR BIE Z7 3 B ik < 2023 4 IR 7

BB

AT 17 A
it

RN

5,506,692.88

1.80

HoAth 257 58 7

534,195.21

0.18

it

305,181,924.75

100.00

7.2 WEFREBTL S ROBERRAS

7.2.1 REEFEHARET LD RN BRERRAS

WAL NIRRT

AR

eS|

&
&

o 2 B R L A

(%)

PN NN SN 4

R

il

185,762,013.97

B O IRUSOR A AR

N4

HORFIZ

ALl A AEAIREL

T |® |m |m|T |0

A A Ol

BN N S REES!

84,097,966.69

27.68

[

BRIk S5k
Rk

29,281,056.00 9.64

R4

A G AN 55k 55

FHERE A AR S5

IR IR LB Y

JEER MRS BRI A AR5

A

TPHMM2TAE
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I
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o
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299,141,036.66
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7.2.2 BREBERBAREAT WO ROBEREAE
ARSI AR AR AR A BRI I EE -

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

7.3.1 BIRBERFEE A RME HEST T HE LGN TE BER R 4
GEpAL: ARG

P R T
Fe | BEAA Ji 2 A4 R HE(K) AVIINIE]
1H A1 (%)
1 300059 KT E 1,704,080 24,197,936.00 7.97
2 002415 TR AR 628,957 20,824,766.27 6.86
3 002230 BRI K 248,700 16,901,652.00 5.56
4 300124 MNIIES %N 250,091 16,058,343.11 5.29
5 688981 S ENESIUN 262,977 13,285,598.04 4.37
6 688111 EAIDIYN 25,035 11,822,027.70 3.89
7 002371 Je77 44 35,500 11,276,575.00 3.71
8 603501 FIR WA 111,245 10,906,459.80 3.59
9 000938 E IR 40 307,100 9,781,135.00 3.22
10 603986 Ik 5 Gl 89,600 9,520,000.00 3.13
11 688012 HRA ] 58,037 9,079,888.65 2.99
12 600570 THA T 204,326 9,049,598.54 2.98
13 002049 OLE G 91,260 8,509,995.00 2.80
14 603019 HRRHE 157,300 8,006,570.00 2.64
15 000977 REEE 138,400 6,712,400.00 221
16 688008 TR 106,803 6,132,628.26 2.02
17 002920 7 FE 7 37,300 5,811,713.00 1.91
18 002410 JTBA 178,866 5,811,356.34 1.91
19 600588 F A WA 2% 276,700 5,672,350.00 1.87
20 300408 = IEEH 180,000 5,283,000.00 1.74
21 300033 [] 48 It 29,000 5,083,120.00 1.67
22 600845 FAG A 96,583 4,907,382.23 1.62
23 300782 L 50,200 4,850,826.00 1.60
24 002180 g Bk 133,300 4,565,525.00 1.50
25 002236 KAy 223,500 4,414,125.00 1.45
26 300496 HRRMIIE 42,900 4,133,415.00 1.36
27 688777 EREE /N 63,635 3,995,005.30 1.32
28 688126 P 183,192 3,828,712.80 1.26
29 300454 RME MR 33,600 3,805,200.00 1.25
30 600536 H [ R A 81,000 3,797,280.00 1.25
31 688396 AT 70,840 3,712,724.40 1.22
32 002405 VY 2 319,500 3,699,810.00 1.22
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33 300661 AR 44,150 3,626,039.50 1.19
34 600460 =Xt 113,900 3,447,753.00 1.13
35 300223 JEsiEIE 32,400 2,861,244.00 0.94
36 600563 RO 18,159 2,493,230.70 0.82
37 603290 Wik T 11,300 2,431,760.00 0.80
38 002268 FL R 22 79,600 2,218,452.00 0.73
39 300682 BT R 88,400 2,057,952.00 0.68
40 688561 A AE 36,774 1,905,260.94 0.63
41 688385 =R=K e 35,783 1,792,728.30 0.59
42 600416 T 89,000 1,699,010.00 0.56
43 002153 FHEE R 109,800 1,537,200.00 0.51
44 688188 FAE T 7,794 1,469,636.64 0.48
45 301269 HERIVK 10,700 1,314,388.00 0.43
46 688082 B 11,372 1,255,468.80 0.41
47 688728 KR 67,167 1,062,581.94 0.35
48 301029 [EREpr 23,220 1,037,469.60 0.34
49 300442 TR 25,280 777,612.80 0.26
50 603786 BHEIA 10,900 716,130.00 0.24

7.3.2 BRI HEE A O E B ST HE LGN R R TE B R 4
AT AR AR FFA BRI L

74 WMEHARESRTEHASHERZS)
7.4.1 RITASHE IS T FE 2980T 20 44 KR A4
SHRL: AR

o A AL 4
e Jie B AR Ji& SR AR N N P A LA
(%)
1 688111 EAIIDIYN 19,049,622.17 19.23
2 688981 R [E PR 17,869,110.27 18.04
3 603986 Ik 5 Al 15,498,208.19 15.64
4 600570 THA T 14,152,169.40 14.28
5 688012 HRA ] 13,443,956.80 13.57
6 603501 TR e 13,193,668.55 13.32
7 000938 E IR 40 11,913,337.00 12.02
8 688008 TR 10,007,291.82 10.10
9 603019 HRHE Y 9,887,138.32 9.98
10 600588 F A WA 2% 9,630,936.00 9.72
11 600703 =Y 9,321,779.00 9.41
12 000977 REEE 7,839,541.22 7.91
13 688777 ERECETWN 6,540,131.28 6.60
14 600845 FAG A 6,475,629.16 6.54
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15 603290 Wik 6,432,554.89 6.49
16 002180 g Bk 5,886,875.00 5.94
17 600460 =5 5,773,935.00 5.83
18 688099 b S I 4 5,574,892.63 5.63
19 688126 VAL |4 5,358,543.50 5.41
20 600536 H [ R A 4,999,698.84 5.05
21 688396 AT 4,795,171.19 4.84
22 605358 S 4,310,463.16 4.35
23 600563 LR T 3,727,576.00 3.76
24 600271 MR B 3,045,428.00 3.07
25 002415 TR AL 3,024,368.00 3.05
26 002268 FL R 22 2,864,833.00 2.89
27 603160 TR 2,760,850.00 2.79
28 688561 A ZAE 2,721,275.37 2.75
29 600416 I A 2,619,081.00 2.64
30 603893 DY 2,471,569.00 2.49
31 688385 =R=K e 2,407,062.30 2.43
32 688536 T Ef VR 2,215,255.88 2.24
33 603267 15 376 FL 2,073,986.00 2.09

7.4.2 RFSEH SR YIRS R FE 29500 20 4 KR R4
AL NRMT

R 4 T
7 Jie ZE AR Ji& ER AR AR BT S FEHE LA
(%)
1 688111 EAIIDIYN 14,233,723.57 14.37
2 600703 =Y 11,463,833.08 11.57
3 603986 J& 5 BT 8,940,116.00 9.02
4 688012 SN 8,085,154.49 8.16
5 600570 RS 7,969,824.40 8.04
6 688099 mn = Ay 7,134,078.07 7.20
7 002415 TR AR 6,922,838.00 6.99
8 603501 TR e 6,415,200.00 6.48
9 688008 AR 5,766,577.10 5.82
10 600588 FH A X 4% 5,446,643.00 5.50
11 605358 ST 4,604,504.20 4.65
12 603290 Wik 4,151,667.54 4.19
13 300474 FaE U 4,080,074.41 4.12
14 688777 EREE /N 4,029,340.08 4.07
15 600845 FEAE A 3,959,088.60 4.00
16 600271 WRAE R 3,952,938.00 3.99
17 688981 S ENESIUN 3,922,666.74 3.96
18 300253 P 3,280,846.00 3.31
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19 603160 TETRHS 3,243,109.00 3.27
20 600460 =5 3,127,435.00 3.16
21 002230 BERH K 3,094,348.00 3.12
22 603893 DY 3,073,977.91 3.10
23 688536 T Ef VR 3,020,936.29 3.05
24 300124 ENEEAR 2,648,497.00 2.67
25 688126 VL V|4 2,615,517.61 2.64
26 603019 HRHEE Y 2,438,132.00 2.46
27 002371 J677 44 2,184,477.00 2.20
28 600563 LR T 2,069,701.00 2.09
29 300373 AEHL 2,069,117.00 2.09
30 002236 KAy 2,018,642.00 2.04

7.4.3 ENBERKIRA 2B S BRI B8
e AR

SEANEEERI A (AL ) K 252,811,790.82
SEHBREERWRON (%38 R 170,119,940.27

7.5 WIRIEGIF AR AFREAS
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 RARFFA 57

7.7 AR 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 BRI LA R &R R T A
ARG ARG AR RFFA ST R IATE

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

7.10 A HIARAE SR B E AR5 57 E 5L Y
RIEAIL GG AR, RS AR TE G5
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711 BFAEWRERE

7.11.1 ESRFRTLIERPRAT BB R ER SRR ER RS Bl —FEAZIATFER. &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.

7.11.2 BRI+ 2 RE P RE TR HES S FIE SRR S B v SRR UL
ARIEGA BT+ AR T, AFEBCEE T B 5 RS 8 1B R S e 2 A B

7.11.3 BR AR BB = B

Bfr: ARMIT
Fr 5 4 FR B
1 7 PRI & 534,195.21
2 Ui K
3 R il
4 2SR
5 32 AT R
6 HoAt B2
7 i
8 oAt
9 it 534,195.21

7114 BIRFE BT RO T e B3 B 40
I AR AR R b T RO I AT 7 -

7.11.5 BIRHETT4 BER A RUE SZ IR E LA
7.11.5.1 SPARIEBE R AT+ 48 R AP AL TR S PR A 0

ARSI AR T WA R B B Al 44 I S A ARAF AE I 52 BRI DL
7.11.5.2 SHARARAR I By T4 B R AP AL T8 52 PR A7 0 i B

ARSI AR T WA A A8 B R B8 AN AE S S BRI Do
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e R P IERCT 2R B 1 UAE 5 RO TSGR BIE Z7 3 B ik < 2023 4 IR 7

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH

Gra . A

FrE N0
FEEA ) IR Ak e NN
FrE NP
Fe L0 7 R A 7 B A
FEE 14 KA 140
Sl Et 45
27,263.88 89,686,622.00 33.48% | 178,208,255.00 | 66.52%
8.2 iRk EE S +LZFFA
75 FrE NAHR SRRy D) 7 b S A A A
1 RS A A BR A ] 12,115,373.00 4.52%
2 J7 IEUEZ I A R 2 ] 6,079,165.00 2.27%
3 JTRAESE O B PR A 5,490,212.00 2.05%
I\ AN
4 i{“ RS R O HIRA 4.933,414.00 1.84%
5 MEL 2,302,900.00 0.86%
PRI A e X8 =
6 FRAG PR 7] — i e XU 2,298,000.00 0.86%
1k, 8 SR FEIE F R He 4
7 A F e 1,694,800.00 0.63%
AT E T EHERA
8 IR AN 5 Y ria= "= N 1,600,000.00 0.60%
PR R RS
Hp [ P22 W P AR ES B
9 PRy 5] — 4% 40 — il AR [ 1,495,600.00 0.56%
77
10 HETRAE T I A PR A H] 1,330,621.00 0.50%
R A PR A F —
tez PE BT A5 AL
11 a 50,046,900.00 18.68%
SRR G O S 4 % ’
Re R A S
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8.3 MIAESEHAKNMLN RFFAFEERIHIR

T H FrA A2 ()

ok ik < L 3 A EE 451

HEEHARI ML R A AR5

0.00

0.00%

8.4 MIREESEE A ML RFA AT A Z S HHUS B X F HE

ARNFERPEBN R S RBWTFCAT 1 ot N A 2 R S als & R X 808 0.

ARBE G Bk 2 PR AL A AR BB IX (8] 0.

9 TFHERESHFRI

Hhr:
ReAFAEMH (202249 H 27 H) FEEM0HUE8 1,538,394,877.00
A B AR 25 4 3 00 e A 92,394,877.00
A A2 4 R T 4 A 339,000,000.00
P AR A S (| 47 163,500,000.00
AR HAEE S IR 0 3 1y -
ARG A FE A B 267,894,877.00

10 BERFHER

10.1 EESHHHRE ARSIV
A A P TCEE S A N R £ UL

102 HESEEA. BESIHEANNEIESFRERITNERAFRS)
1o AR W A RE A BN 3R N AR Zh A F
T

2. AR A AR SIE N LTS E H I TERANFZS T

T
103 RESEHEAN. Bl ESEEWSKIFL

RE N T AT 7 FEGIEE LS HIVRA . IR I IR A BTGB AR BE 0 7 1Y
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ST
10.4 B S 8B SRIE HIAR

A A U A I 4R T SRS 1 R
10.5 AEES BT H IR THTES FrEN
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