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DAFE I AH L RS XU, s E2E 2y T HEAT IR 52 5 251 DA [RIIE 27 38 A0 245 AT B 54 2 W) 58 5 % - S8 ik
UEFRAZ WO R I 5, B 29 XU AT BETEAR /N
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AT R B BN ST T XU BRI, ) $5 BE  AAE F SE P Al R IE 22 R AT
NHE R, L 3 Bl B85 DL B AU -

6.4.13.3 JAh kXU

TR R HR i G AE AT 55 b 57 DI SCS5 I B B 8 0 BRI XU . A B T X
— 7R A TS A N TR R R R R, 55— 7 R B TR A A T Ad
FRI A2 2 T 3 AN SR T 115 A P AR FL P ¥ G AT 4% 9% 4 i G R A T 37 L1 LRI 20 e sh 5 00 A& PR A
A

b St SARK U [ 8 POV B R, A T e A N\ 5K A e £ P D i 1 v B A7 7 8
WA IF TR IE TR, ORISR R A G AT Bk~ 5 AHULAC . AT G (0 5 B B NAE
L A R T BRI K, Z0sE AE AR T R 0 Fh i f A B X, 42 ) R G P e i A5
SRR BN R XU, A7 25 DR W B B A A

6.4.13.3.1 RN ARG H A B IR ShHE XURL 4

B G B ANTE R SIS B R A 4 IR (A TP SRR IE IR B S ISR M) K (A
TFEAETFGRIEF5 5 B S s M A B E ) (H 2017 4F 10 A 1 HRHMEAT) SR B SR A
B LA B PR I S P R A TR B, I A S (SRR B 1) % AR 4 AL A R B B A
VLT 32 B 1) FR) 45 % it Ao E A3 A S AL A R I ] Y AR IR B 7 B 25 B P bR SR s PR R R HEAT 7 52 14 B DU
H53HT o

— KN ERAT WIS A AN e 3 AR 10%, H ARG5S AL a5k

S NE B A R L R — R A w AT RRIER AR IS XIS 10%. AR e 5 H ARG
P2 < BN B ) A P S R AT — X T 4 ) R AT I ATl e A 1% BT A E]

IR 15%, ARG H R GHESE B NS RS A — K AR RITH
AIIEBCEE, A % BT A R BGE R 30%.

ARG PR IR IR 5 LT, HeRIRAIEARAT (M RNML T 3558 55, 86 70 40 B 7 it
P Z IR AIANEE E LI S WHE 6.4.12. b4k, ASKE & mlim i sz Rl @ vt 7= 7 20U N
IR SRR E TR, H BRI SR MR R A RMNE. AREE F B TR
B SZ IR BT BT AR A THAN SR ik 6 B3 7 1B 15%.

A AW EFENG O EEH AR 7 A TAEH Al AR 7= 1) ] AR BAME 347 # B A
S, HORAE UKL R R AR 7 AN AR F Al AR P AR B
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[, A RE Gk e BN JE A & B HOE (M52 5 B H 552 o 0 TR b IR &
JELRHAZ By 5t T I SR AT e T3 RATAF /KPS AT e R PUR B S5 A ENE 2, LK
XS AN [FV R AE 5y 0 T ST 5E 5 0 R A B R AT 50 25 U 8 S5 Tt A A B < A S8 [ D 52 5 R 50
PR AN AE S 0 T XA o Ak, AR T < Y < BN SN 1 308 [ DU 52 g o 4 ot A B A1) - AR o 41
ol PR S A S A KT RREE BT i ) USSR O 5 0 (B 22 50 DA DR L4 it 4 > Fe BTS2
W IE SRS BUE 7 i S b BRI 2 DOE I HA AN 58 5 % PO R (R AZ Z IS, w] 4%
2 A R B 5T EOR 5 2 < 4 [RS8 IR BV R 4 — B

SR LIRS TSN PEFR bR R M0 45 SR K e sl P UBS BE ) S B, AL A AN A S A AL Bl
PERG L R4 o

6.4.13.4 TR
737 A A2 46 2k 4 BT e Sl T L P 2 SO B A SR B 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZE RS A KU R A A7 4 XU

6.4.13.4.1 FIERE:

M2 IR 2 415 < i T EL B0 4 0 U B O <Y 32 T S A 2R AR Bl i A AR e sl R XU o M AR kv
<R T RIS I b T T A B TR S A SR AN E T BRI, e VR Sl R 2R S it T R T i
AN IS 31 5] 5 SRR 95 7 37578 2 F R 58 A IS 0 T AR SR I <B IR 5 ) ) XU

AR e <5 R < BN T SR AR R < Wi (A0 R R AR e B EAT A, IR E I IR R A S A
A5 T 00 B3R A R AT B

RIS AR FEARITAAR SR A IRIEESSE,

6.4.13.4.1.1 FZ XK ik 0

Bfr: NRM
AHIR
2023 4% 6 A 30 1A 1-5 4 58Pk AR &1t
H
%

BATTEER 16,356,486.10 - 16,356,486.10
s R D 320,692.34 320,692.34
AR S 47,650.01 - 47,650.01

T o M e 81,183,627.41] 81,183,627.41
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INERREC - - - 162,393.99 162,393.99
VA BER] 3 - - 4 16,108.21 16,108.21
AT\ R - - 4 140,083.18 140,083.18
NATFEAE 9 - - - 23,347.20 23,347.20
JRLAST 5 R 25 B
A ki
AR
18 ZE T A3 47 it - - -
oA A7 53 - - - 685,155.35 685,155.35
Tt - - - 1,027,087.93 1,027,087.93
108,754,980.8
) R APURE Sh 1] 18,295,866.44 - 1 90,459,114.38
2

6.4.13.4.1.2 F| 2R KRS ) RBURR A 43 BT
AF4T 2023 4£ 06 A 30 H KX 2022 4£ 12 A 31 HARFA MR, HAFEE WARITFER S NS
WK, TR R AR B0 T A S 4 % P2 1B T 5K RE I

6.4.13.4.2 AN KUK
AN R 2 8 4 ik T HL 8 Fe OB B SR BN & s R AN R AR Bl i R AR Y s i R« A FE 4
(T 8 72 e At ON R TRy, DR b T8 B R AN KUK

6.4.13.4.3 HAfH#E KK

A A IR 2 8 2 < P45 < i L 8 2 oA R SR I < 9t 2 IR R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Bl R XU o AR 4 1 B4R B TR 28 5 B b i sdRAT (R RV 1173222 5
I SE MM S5, o s ) AR 6 XU SR T B MUE I3 A AT T4 S 2 A 0 R IR S IR 5
AT BE SRS T IE I3 17 47 AR B R B2

AR F G (R R B BN E IS B W O R AR A, R B SEg . BEICE . RO A Gk
BIE, SKEB) R0 AT Ee A A B T ks XU .

AR Bl 5 B A 1 7 B B AR LA AN A UG o AL, AR (0 4 BN LR AR B <5 i
FEA W As St e 4%, 5 Wlis H 2 Bl 87 R0 ZE AT R B2 &, 3% VaR(Value at Risk) i
PRAE AN A FH B T W T FEAN R XU, B I AT SR 0S XU AT BR R AL 25 1
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IR AR
2023 46 H 30 H 2022 4£ 12 F 31 H
T H i R i B4 e
2 fE FEIE L A fFWE A L il
1l (%) (%)
AoV R — IR AR B 81,183,627.41 83.53 | 91,113,784.96 83.78
A G VEG RGP — HE AR
A G VEG R — BB R I Bt
TR SRt — BUIFHL Bt
oAb
it 81,183,627.41 83.53 | 91,113,784.96 83.78

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

i FE G BT I A RS e g Tl 4 EU R HE I A2 5
B R B AE DA AME HA 1T 378 B AR FEA AR
X AR H 2 T HE I
A (A N
HH IR R AR & (AR ) PN AERE
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202346 H 30 H 2022 £ 12 H 31 H
Mk 2 b 1 T 5% 7,163,692.43 7,101,203.05
b 25 Pl e 1 TR B 5% -7,163,692.43 -7,101,203.05

6.4.14 A fRHHE

6.4.14.1 &R TEA RMETHERTE

ARMET R RFEIRIR, B3 A R E TR AT E B R SR B TR 1
BIRPE: R AR BB A GRER KT LRGSR £ BR: BRE— BRI
T AN G B 7= B A ot LR R T U AR B =20 ORI P B M5 (K S PO S N\ AL
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ARt ik
ESUES !
LR
R 202346 H 30 H 2022 %12 A 31 H

FEER 81,183,627.41 86,314,268.46

FJEIR - 4,353,258.00

B=FEW - 446,258.50

&t 81,183,627.41 91,113,784.96

6.4.14.2.2 ARMEREEREKE RS

AT U B TR R A S DUR A HON A S SR IR IR e e (A e 0 T A TT 3558 53 I
S BURSEREE, AHIERFIUSM ., ZHAERBARA T RATEH L, AEe A TEMH %
52 o WG R HAIR] . 28 50 AN ER S 1A] e BRAE HA IR R AR SGBE B 0 & SR ELAUNEE — )2 IR, JFAR S
{EL VA AR A O 2 e vh R B AT = BT B SR BT R AR R, B AR SR BB Y

W SCHHMERLE 2 SRR EER =R K.

6.4.14.3 JERFEEHILLA oHETH BRI SR T RKH Y

AT AR IR b EAEEEAR AR FFA AR BLA SR B TR & TR

6.4.14.4 AULA RMEHHE &R T BRI A

AIEEFA KA LA S E T 2 0 et T RO AR AT B 1 Bl B AN i 0 ot X A8 e T
FR AR AR R A, FrU K I a5 2 S EAZ RN

6.4.15 5 B T BRI AT & vHR R 75 2 Ui B B HAf

A AR FZC T 2023 4F 8 H 28 HAARIL 4 (R 48 7 Ak,
7 BERAEWRE

7.1 MIAREEFTAEER

SARAL: NIRRT

7 i H S b3S BRI (%)
1 A 2 5 7% 81,183,627.41 82.91
Horp, B2 81,183,627.41 82.91
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2 4P . .
3 [i] 72 WA 2 45 - -
Hor, ik - .
TS FRIESR - -
4 DAl L A - -
5 SR AT SRR - -
6 SENIREE G Rl e - -
o S W= R A SR N IR
B LR
BRAT A AN 45 H %A 4
7 X o 16,677,178.44 17.03
1
8 HoAth 25T % 7= 59,525.96 0.06
9 &1 97,920,331.81 100.00

7.2 REBARETLS RO BRRRAS
721 REFRETL SR ARERRAS

fes | Arll N REON b
A VSO NN Y|4 5,299,226.40 5.45

PR - -
C b4 62,312,829.01 64.12

HLT. 0. S BOKAE PRI R - -
E A 739,488.00 0.76
F R A ZF 2,468,145.00 2.54
G by N eyl 915 e 4 - -
H A5 AR, 4,250,936.00 4.37
I 5 PATAE B EAR RS 5,232,258.00 5.38
J Gl - )
K Dl - -
L LB AR 55 I o5l 408,961.00 0.42
M FFEBE TR AR S5 45,322.00 0.05
N IKFS FRFEAI A e 5 e 5 1,146.00 0.00
0 JE RS BE A AR S - -
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P ] 425,316.00 0.44
Q PA RS TAE - -
R A AR R - -
S ) - -

&t 81,183,627.41 83.53

7.2.2 MEWREATIL G RO B BB H R E R T A S
T

7.3 BREA SO E S B S E LR HE R I BT A BRSO 48
GEpA: ARG

R S
e | REAE JE ZE AL HR B (K) A E
1H E A1 (%)
1 300750 TR, 28,680 6,561,697.20 6.75
2 300001 R 223,200 4,638,096.00 4.77
3 688167 FEARH 40,540 4,360,077.00 4.49
4 600754 BRI S 100,400 4,250,936.00 4.37
5 000400 YRR LS 183,100 4,220,455.00 4.34
6 000821 LR 197,700 4,044,942.00 4.16
7 688176 M EE 2 333,255 3,895,750.95 4.01
8 002299 XRKE 170,300 3,261,245.00 3.36
9 300617 YR 74,100 2,901,015.00 2.98
10 002276 I35 Ay 231,400 2,802,254.00 2.88
11 300682 BIBTRHL 116,100 2,702,808.00 2.78
12 688630 O ER R 29,338 2,464,978.76 2.54
13 600406 FH e Fif 105,720 2,442,132.00 2,51
14 000768 PR & 89,700 2,399,475.00 2.47
15 002935 KT 119,290 2,359,556.20 2.43
16 600388 PREEINIR 121,300 2,179,761.00 2.24
17 600586 G P 270,400 2,087,488.00 2.15
18 000963 HREZ 46,500 2,016,705.00 2.08
19 688197 H A 39,060 1,861,599.60 1.92
20 600893 Wik zh 1 43,300 1,829,858.00 1.88
21 000778 B E 385,800 1,574,064.00 1.62
22 002594 il 5,800 1,497,966.00 1.54
23 002582 I ARAR 188,900 1,475,309.00 1.52
24 002389 AR AL 65,000 1,443,650.00 1.49
25 688297 AL 24,770 1,270,453.30 1.31
26 600782 BNy 310,200 1,150,842.00 1.18
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27 002216 =48 67,000 1,043,860.00 1.07
28 002458 an A A 76,900 949,715.00 0.98
29 603345 LI 5,400 792,720.00 0.82
30 000998 B~ B 46,000 706,100.00 0.73
31 300982 TR 11,400 690,384.00 0.71
32 000683 7P RE TR 88,900 639,191.00 0.66
33 601636 A 4] 62,700 540,474.00 0.56
34 300351 TR TT HLAY 28,500 468,255.00 0.48
35 002727 — i 17,100 451,440.00 0.46
36 002507 WV 23,660 433,214.60 0.45
37 603377 RTINS 52,900 425,316.00 0.44
38 601888 A 3,700 408,961.00 0.42
39 300109 R 15,900 395,433.00 0.41
40 300087 R AR 36,960 382,166.40 0.39
41 300740 IKE AR 21,100 327,050.00 0.34
42 600312 SR AR 11,800 146,202.00 0.15
43 688499 il 2,295 145,778.40 0.15
44 600559 ZHT 5,500 134,805.00 0.14
45 603225 R 8,600 95,030.00 0.10
46 300188 E AR 4,200 87,318.00 0.09
47 000568 P E 400 83,828.00 0.09
48 600502 LR T 9,300 49,104.00 0.05
49 601233 el B £ 3,600 47,700.00 0.05
50 603909 R A 3,400 45,322.00 0.05
51 000888 I JE L A 100 1,146.00 0.00

74 REHABREE R AR E AR
741 BiFASHE YIRS R FE 29500 20 4 KRR
SRR NRTT

TR 4 T
7 Ji AR JiE ZE A2 FR KHA R EAN S P LA
(%)
1 688176 DIZANE] 8,965,794.96 8.24
2 688167 JEERHE 6,920,600.56 6.36
3 300724 FEEHA 6,059,157.00 5.57
4 000400 YRR LS 6,053,544.00 5.57
5 688630 = Y76 5,899,015.47 5.42
6 300001 FREL A 5,285,577.00 4.86
7 688017 SR 5,015,704.29 4.61
8 002935 R T 4,848,164.00 4.46
9 002624 e 4,762,994.00 4.38
10 000821 H AL 4,265,612.00 3.92
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11 300682 BT R 4,234,012.00 3.89
12 002299 R 3,946,672.00 3.63
13 000768 L K 3,932,978.87 3.62
14 300750 TR AR 3,752,093.00 3.45
15 600375 RS 3,632,137.00 3.34
16 600388 PREEINIR 3,616,458.27 3.33
17 002180 g IBIE 3,469,959.00 3.19
18 002270 IR % 3,448,017.01 3.17
19 600754 BRI S 3,414,883.99 3.14
20 002371 J677 44 3,402,647.00 3.13
21 603377 HRITI 3,365,804.00 3.09
22 300546 HERE R 3,308,756.00 3.04
23 300757 AR R 3,277,503.00 3.01
24 000560 TREK 3,211,821.55 2.95
25 600502 R 2,994,887.00 2.75
26 600038 W E A 2,952,643.00 2.71
27 300617 YR 2,951,100.00 2.71
28 002415 AR 2,855,551.00 2.63
29 002276 15y 2,848,290.00 2.62
30 688339 fe. 4@ 2,799,941.66 2.57
31 688197 H AR 2,780,673.57 2.56
32 300776 RO 2,728,544.00 251
33 600782 BNy 2,520,784.00 2.32
34 688297 AL 2,452,490.29 2.26
35 600586 KA LEE 2,426,857.99 2.23
36 600383 G Hh A 4] 2,420,384.00 2.23
37 600406 FH, T it 2,396,486.80 2.20
38 688122 PaHE S 2,380,599.75 2.19

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

R 4 T
7 Jie AR JiE ZE AL FR AHA RS S FEHE LA
(%)
1 600038 B 7,506,357.00 6.90
2 688630 OE R 6,558,795.92 6.03
3 002555 s L 6,107,747.00 5.62
4 688017 SR 5,337,593.26 491
5 300724 FEEHA 5,134,058.00 4.72
6 688122 7o S 4,873,691.79 4.48
7 002180 g 183 4,742,066.00 4.36
8 688176 AT BE 2 4,671,526.50 4.30
9 002624 SEHR AT 4,486,055.00 4.12
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10 002371 b7 %8 4,400,927.00 4.05
11 603345 LI 3,698,429.49 3.40
12 600375 DG RH 3,614,781.00 3.32
13 300757 AR 3,527,483.00 3.24
14 002270 IR % 3,516,743.00 3.23
15 600029 T 3,399,357.00 3.13
16 300712 TRAR Ny 3,333,045.00 3.06
17 601567 —REEJT 3,226,110.00 2.97
18 600893 Wik zh 1 3,146,381.00 2.89
19 600502 GRET 3,100,670.00 2.85
20 688339 (S i} 3,085,413.84 2.84
21 300866 2 o BHT 3,032,910.00 2.79
22 688392 U BGER 3,014,113.50 2.77
23 688167 FE AR 2,963,169.29 2.72
24 688700 RIEEH 2,930,027.62 2.69
25 002415 TR AL 2,927,501.00 2.69
26 603377 ZR 7B 2,918,868.00 2.68
27 300546 T B 2,850,665.00 2.62
28 600765 HATE L 2,765,195.00 2.54
29 300776 T RBOG 2,631,120.00 2.42
30 688677 RO 2,586,409.88 2.38
31 601111 H ] 2,576,280.99 2.37
32 000560 BREK 2,544,918.99 2.34
33 001914 FHARIAR 2,468,444.00 2.27
34 601888 Hp [ H A 2,359,826.00 2.17
35 002935 REHF 2,287,768.00 2.10
36 600309 Jitedh s 2,284,901.00 2.10
37 603773 RIS 2,214,214.91 2.04
38 000887 o 2,205,290.00 2.03

7.4.3 TNBRH A B R S B R N BT
SRR NRTTT

SENIEEER A (A 214,211,015.99
SEHBEEERRON (32 B 219,950,612.61

7.5 WIRIEGIF AR AFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT 48 R 25 3 3R 9 4
AIE AR RARFFA 557
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VEIHEAT BT, AR B 4L B R XU

TR T2 AR BRI BT (0 B SRS S A UE 1Y, AR SR R A L E AT

711 RE AR A BT F I E RSB0
RIEAIE SR G EF, ARG AR THE G

7.12 BRAEIEME
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PRI B R S

AR AN, ARG HT 2SRRI RAT BARBCE B BTSSR AR, B R RS i
HAT—F N Z B AT THE.

7.12.2 HEHF A LBRE DR T M E S S FHE £ LB EEZ MR PSR 7 UL
ARIEE TGRS, AL T T 4 A [ 4 R R S 2 A R
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e BRI RS EIR S

RUNF ¥ 4 2023 b B4R

1 A H PRIE S 47,650.01
2 LG HEK

3 ZUS R

4 LR B,

5 32 AT R 11,875.95
6 Hofth 2K

7 e A

8 Hopts

9 &t 59,525.96

7.12.4 FARFEH K40 T3 BT BT B 535 A
I AR AR R b T R B I AT 57

7.12.5 BIRFET+ BB E ARSI 32 PR LA

T

8 E&MBRAEAER

8.1 MIARESHIFE AN BEAFFANGH

Brgps: 4y

FFA A G5H
| rurE BUka v & AR
FFE AR
B ey SR A
FEA FFA
EL 5] L 5]
5,597 8,621.08 100,400.29 0.21% 48,151,790.63 99.79%
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8.

2 IR EWEERTR2FAEAN
5 ESREPNEZY FEE M () TR A L A
1 g 1,795,000.00 9.86%
2 R 573,943.00 3.15%
3 FE b 492,138.00 2.70%
4 TR 466,845.00 2.57%
5 KA 370,034.00 2.03%
6 19/ 304,963.00 1.68%
7 e 300,043.00 1.65%
8 BERE 300,011.00 1.65%
9 T 300,005.00 1.65%
10 MBS 286,079.00 1.57%

8.3 HIRESEEAKMILNRFFAEEESHHRL

TiH Fra s ¢ o 3 4 B A5 L 451
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