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BT ARMTREURAN . F IR . e NG I P & B A B B 07 A A i G 1) S B i 2
B, BEIRERPRFEE, A8 SRR O 25 R BRI R 2 M

6.4.13.1 MRS HEBURNH R4

AEGHECERNETL TEES, HES, U2, aMENRERRRS. B8EK. 60
WS REAZ . KUK B 5 30 T T XU & LA &% UL BT 2 2R R i R R, TR s s A
FJ B LA, ORUE RS B SIAAAT o AT G I R 8 PN AE A T 2 B o U 5 1
sy, POSTHIT 2w B RS BLECHE, AT 48— B AU 8 SORI XU PR ffibn il s 768 32 2 T BT
BRZE A4, THARIRE A R HH SRR o R B R h b 75 25 B0 2 1 R
ey FHL A 57 2 A U M SRR A S R XU, B 61 B, D 5 0 1 e PR 5 % T A
) 4 A TN OGS T 4 i T L R IR B UV A R TR I e MR A A A E A A I T VE A
W 5% o R (R T B A5 o A P37 B 7 R R, D R 457 % 7% R PR T S B0 ) 2 XU
RIPEE . WEETAE N KR, RIEAREGRRE N, 4f68e5RmsHem TR, @i
R E RS BRI, JTERUE B, A RS R A BR EE M Y BB AR, S ]

FEHOT BB HEAT B . A AT VEAG, DRI AR TR SR, R XU AR R R 2 S LA

6.4.13.2 15 F R
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15 FH XU 2 1 3 AR A R T A o0 PR IBAT S A TTE, B FE ST BIE SR < KT A

Y IHASIATEIA S EL, T BORE ST U RIS R AR A A -

AT B ) B BENAESE 5 W 22 50 0 TR AR IRILREAT T T80 PP o AT 5 HOARAT A7 A7
JBAEA T G RIFEEAT R ARMARAT,  SiZHAT A G HIE T R AN EE R . AR G 7258 5 BTt AT
A2 5y F1 A BEIE S5 B0 45 5 IR 5T A 7 A58 50 T 58 BOIE 7 S SRR BUA 5, 3 249 AR T B AR
N,

AR F G (R B BN ST 7 E XU BRI, ) #5088 A A AR T SR P At R I IE 22 R AT
NEE R RS, B o B 8 A2 B A XU -

6.4.13.3 JAh XU

TR R HR i G AE AT 55 b 57 DI SCS5 I B B 8 0 BRI XU . AR B 1 X
— 7R A TS BT A N TR RIS R R R, 53— 7 R E TR A T AL
FRI A2 2 T 3 AN R T 115 A P A2 E P ¥ B AT 45 9% 4 i Gk A2 T 47 L0 LRI 20 e sh A5 00 A& PR A
AL

b St AR [ 8 POy B R, A T e A N\ 5K A e £ o D i 1 v B A7 7 8
WA IF TR TR, ORISR A G AT Gk~ 5 AHULAC . AT 5 (0 5 8 B NAE
L A R T BB 4K, ZsE AE AR T R [0 Fh i F A BB X, 42 ) R G P e i A5
ST RSN XU, A7 25 DR W B B A A 2

6.4.13.3.1 RN ARG H A B HITRShHE XURL 4

ARBEE G T ANTE R SIS B R R 42 IR (A TP SRR IE IR B SIS R M) K (A
TFEAETFRGIEF5 5 B S s M A BRI E ) (H 2017 4F 10 A 1 HRHMEAT) SR B SRou A
B LA BRI B P AR AT B, I S () SRR B 1) X AR 4 AL A R B B A
VLA 32 R 1) FR) 45 % it Aol E A3 A S AL 1 R I ] P AR IR B 70 B 2 B T AR SR sl PR R R HEAT 7 252 14 B DU
H53HT o

AIEGB T — KA FURATHRE R T EABEE B G5 E R 10%, HAE S5 AR
SEHNE B R HAR L IR R

A —F AT RATHRREZR AL ZIESR ) 10%. AReS hAse
BB AR TSGR e 3 A — R BT AR AT AT RE R AR i B A
1 15%, AEGSHARGHESERNERNSMREASHE X EWARRITH
FITEBEE, AR A w A R 30%.
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VS S i1 T B 52 7 ) s = ) T X i 1) A B 7 a7 R 5 ok G
52 BRI BE B LR LS WMHE 6.4.12, JEAh, AT S mTiE I S R0 4 Rl % 7= U7 U N
RGN TEFR R, e EIR— A A BRI A o B A e B T
ENIESZ IR G T & T AT B 5 HE 1 15%.

ARG RGN Ho B A A e e 7 AN LA B R AR B 7 (1 ] AR LA R R AT B A
SIS, wOREE F BRI A9 IBE [m] FRE A REIE 7 A AR H AT AR B8 iR w] e L .

[, KLk e BB & B HGE (R 52 5 I BI H 552 o 0 TR b B #2758
JEURHAZ By 5t T I SR AT e J1 RATAF /KPSt AT e Z R BUR & S5 A HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 R A B R AT 50 28 U 8 S5 Tt 1 Ao A B A < A S8 [ D 52 2 R 30
PR A AE S 0 T ARG o A, AT < 0 < BN SN 1 308 [ DU 52 g Jor At 7 B A1) - AR o 41
ool RS S A 307K RREE RIS it ) USSR D5 0B 22 5l DA DR L4 it 4 > Fe BTS2
W I SRS B 77 il S b IR M 2 D8 R HA 2RO 58 ) 0 T T el (el 52 By I, ] %

2 A R 55T EOR 5 2 < 4 (R 440 58 IR BV R A — B

SR LIRS RSN PEFR bR IR M 45 SR K S sl P RS B ) S ft,  ASBE A AN S0 A AL Sl

PERG L R4

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

6.4.13.4.1 FIERK:

I 26 IR 2 5 46 e L (10 2 o B B 4 0 2 52 T S R 2 AR Bl T AR B Bl IR XU o R R sk v
St W B N1 S Y B/ 1B S A T /A 8 i (= Nt P i e SRR vl B St i B = S 1 [R5
AN IS 31 5] 5 SRR 5 7 37578 2 FHT 58 IS 0 ARSI B IAE 5 e 4 XU

AR e <5 10 2 < BN T SR AR R < Wi (00 R R AR e B EAT A, IR B IR R A S A
A5 7 00 B A R AT B

AREEG AR BB R BEOREATAER . AN AHREESSE, HR ST =M &R 765
ATHE, IS N A E TSI & AR KRR B BN T T A R 381k
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IR
2023 %26 H 30

14FEDAN

1-5 4F

54D E

AR

=

AT

4,294,122.74

4,294,122.74

SN

4,611,774.43

4,611,774.43

A RIE S

14,260.64

14,260.64

A Ve Rl g

165,618,438.54

165,618,438.5
4

IDLSSTEEIE N

YA

634,834.80

634,834.80

o

Ao =San

8,920,157.81

166,253,273.34

175,173,431.1

5

fifit

T K

A2 o P Rl £

T R 7 fT

St E A
P

IDADRIEECE N

37.47

37.47

JS2A B e 3K

JSEAS A B A

85,508.01

85,508.01

AT B

14,251.35

14,251.35

JSEA 5 45 1R 55 3

N AZR B

A

B HE P B

Hofth £ £5

4,510,551.52

4,510,551.52

i

it S it

b=l

4,610,348.35

4,610,348.3

5

GEDTTE

8,920,157.81

161,642,924.99

170,563,082.8

0

AEER
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H
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MRATIEER 6,562,884.85 4 6,562,884.85
s R D 193.03 - 193.03
e 176,674,238.8
T oG ph Bt e - 176,674,238.83 3
ISR - - -
INELgil - 28,543.09 28,543.09
183,265,859.8

HrE Bt 6,563,077.88 176,702,781.92
0

B £5t
TSR - . i
5y M4 b A A5 - - -
AT G b A f5 - - -
SE H 5] ) 4 b % |
FEER

NATE B - 339.92 339.92
AR IE [ 3k - - -
AT NS - 08,713.41 98,713.41]
NATFEE 7 - 16,452.23 16,452.23
A A R 5% - - -
AT F - - -
AR - - -
16 JE T A 47 A5 - - -
HoAth 47145 - 2,241,964.23 2,241,964.23
ffit Tt - 2,357,469.79 2,357,469.79
180,908,390.0

| U B 6,563,077.88 174,345,312.13
1

E: RAPR AR

B RGBT A SO, FF IS L E AR 2 B E A H Bl

B H AR E AT T 2R

6.4.13.4.1.2 FIZ XK B EBUR M AT

F 2023 406 H 30 H, AEESRFELHMFFHFRT(022 4 12 A 31 H: [H), KthipFlx
AR B0 A 4 TP~ 1HE JC B RS2 (2022 45 12 A 31 H: ).

6.4.13.4.2 SN XS

AN IR i <k TR 2 S BOR SR B T RNV R AR S T A AR B XA . AR dE <
FrA DARCIKAS, AR T B8 A0 e, R A AR R B AN X o AR 4 3 58 BN i
H X AR e AN Sk~ F AT A
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6.4.13.4.2.1 AN XS i 1

Bpz: NRMIT

T H

FRAA
202346 4 30H

e
I AR

s
I ANRM

BASH T
K™

L5
i

165,618,438.54

165,618,438.54

YA

634,834.80

634,834.80

BEr= it

166,253,273.34

166,253,273.34

BASH T
i

il ezazy

B R
AN R H
mpE i

166,253,273.34

166,253,273.34

T H

EEFER

20224E12H31H

E S
eEARM

wm
TEART

BASH T4
H 3™

G
i

176,674,238.83

176,674,238.83

YA F

28,543.09

28,543.09

BEr= it

176,702,781.92

176,702,781.92

BASH T4
B £

wiliiesann
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BrEAHR
AN RS - 176,702,781.92 176,702,781.92
mpeS

6.4.13.4.2.2 AN XU FI 8R4 AT

Tk Briz RSN AR T R B R

X B A e H 9k 4 5 P2 1 E 1)
SN (B I
W MU A B ) Mg (A NIRRT
SR AR AR
202346 A 30 H 2022 %12 A 31 H
WM AR MFAHE 5% 8,310,000.00 8,840,000.00
WA AR MIZAE 5% -8,310,000.00 -8,840,000.00

6.4.13.4.3 FAhA#E XU

HCAbA M IR i 2k < i R < i T B 1) 2 F0 A BOR SR B eIt 2 R Bk T 3 R SR AN ANV 3 LAS K
RIS ks R R AR T A AR Dl R XU o A 3k 4 2 AR THIEZR A2 5 P LT B IBESE o P JFC Al
PR KUK T BLAMIES R AAT AR B B 28 1 DLBCRF R I 2, ] BESRISTIES i 7 4 1A
i} 2l

AT T ERB T AR AR BRI I R il . AT G 3 A8 BN S 145 & 2 0 S Bow A
BEAAL, KBRS . BV EE . RRAGHTIZIE, RIS R AT RE R AL BT IR XU

AT il BB A A ) B PR AR LA AN AR XS . AR IR BT A A b, B T AR TR Bt i
T A3 A B 0 E AN T B6 4 BR =05 1 90%. AUIE I Fa 3 0% A FLAth 4 b T 1 48 % LU A4k
MR A B E VU RIE AT o BRAh,  ARTE Sk 5 BN H O AR B i 15 HOE SR04 S5
MM, W 2 BT I i AT R L R, A4 VaR(Value at Risk) AR5 Rl 1 A4S 2 4
T s PR PE A A% XU, B g xS AT ER B AT 1 o

6.4.13.4.3.1 HARM XSO
AL NRTIT

PN EAEREK
20236 A30H 2022 F 12 A 31 H
i A
4t A4
AR ARt
PR et L
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Bl (%) (%)
176,674,238.8
LG M R — R AR T 165,618,438.54 97.10 ; 97.66
G MG e — A AR Bt
Ao MR — St E R B
FTHE SR 5% 7 — BUIE R BE
HoAth
176,674,238.8
At 165,618,438.54 97.10 ; 97.66

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

SEE T A% XU o€ Tk S B HE 2250

202346 H 30 H

Mt o LR EAE DL SR 170 B R
T 51 B R P T A
WRAH Gl ARG
HIX PR B30 . AR
b

202212 H 31 H

MG L v T 5% 7,580,000.00 8,320,000.00
MV G e e S HE T B 5% -7,580,000.00 -8,320,000.00

6.4.14 A fRHHE

6.4.14.1 &R TEA RMETHERTE

ARMET R RFRIRIR, B3 A R E TR AT E B R SR B TR 1
BIRPE: R AR EB A GER KT LRGSR B BR: BRE— BRI
LM G B 7= B A ot LR R T S AR B8 =20 AR 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

Az ARMIT

KROET
BHRITE
IR

IR
2023 46 H 30 H

EIR

202212 H 31 H
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H—EX 165,574,132.79 176,535,857.91
BRI

F=JEIR 44,305.75 138,380.92
it 165,618,438.54 176,674,238.83

6.4.14.2.2 AR EFTEEREKE RS

AT AT B TR L R A R S DU A H OIS SR IR IR e (A e 0T A TT 3558 5 I
S BURSEREE, AHIERFIUSM ., ZHAEREAEA T RATEH L, AEe A THEMH %
52 o WG IR HAIR] . 28 5 AN ER S 1A] e BRAE HA IR R SGBE BT 0 & SR ELAUNEE —J2 IR, JFAR S
{EL VA AR A A 2 e vh R B AT = BT B SR BT R AR R, B 8 AR SR BB Y

P SCHHMERLJE 5 SRR EER =R K.

6.4.14.3 JERFEEHILLA o HETH BRI SR TR KUY

AT AR IR b EAEEER AR FFA ARRFEER BLA SR B TR & TR

6.4.14.4 AR R EHHE R &R T BRI A

AIEEFA KA LA S E T 2 0 et T RO AR AT B e B AN 0 fot, IR LS T
FR AR AR R A, FrU K I A5 2 S EAZ RN

6.4.15 5 B T BRI ST & vHR R 75 Ui B B HAf 0

T

7.1 MIAREEFTAEER

7 BERAGHRE

SARAL: NIRRT

P | BiH & B S B (%)

1 ETES A 165,618,438.54 94.55
Horr: R 165,618,438.54 94.55

2 Bt

3 ] 7 WA 7 4% %
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Her: fiF - ;
B SR IESR - -
4 SRR - -
5 EREATAE MR - -
6 KNIRE il 5 - -

Forb: SRR SRR

S RhE
RITH R GE H & E&E&
7 : e : 8,905,897.17 5.08
it
8 HoAth & 15 %5 = 649,095.44 0.37
9 &t 175,173,431.15 100.00

TE: IR IR A I il 1 v IR A2 S ML BE IR IR 2 U0 165618438.54 T4, itk

FEEHE LE N 97.10%.

7.2 WEFREBTL S ROBERRAS

7.2.1 HEEFEHARET LD RN BREREAS

Teo

7.2.2 BREBERBAREAT WO ROBEREAE
ARSI AR T AR FFAT B A B R B I 52

7.2.3 MAEMAREAT LRI BB R BEREAE

YR
%

125 ARME (NR) b R e T B R (%)
JE AL} 450,977.30 0.26
Tk 9,369,305.52 5.49
e H 5 A I 7 32,756,122.02 19.20
H 1 2 i 11,281,093.74 6.61
=T PR fi 6,882,494.04 4.04
S 51,555,434.38 30.23
ERSES N 8,728,187.35 5.12
HAE R 5 21,126,226.68 12.39
YNGR A4 8,624,595.97 5.06
5 Hu = 14,844,001.54 8.70
At 165,618,438.54 97.10
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7.3 AR FMHE b e B HE LR/ N B BT B R R A 4

7.3.1 BIRBERFE A RME HEST T HE LGN R TE B E 4
GEpAL: ARG

P R R
Fe | BEAA Ji 2 A4 TR HE(K) AVIINIE]
1H A1 (%)
1 00005 IF 304,400 17,119,693.43 10.04
2 00700 P VA B 53,200 16,264,759.82 9.54
3 01299 RFABRES 214,000 15,606,724.25 9.15
4 03690 FH—W 115,320 13,003,270.32 7.62
5 00388 TR ) Pt 23,400 6,368,742.81 3.73
6 02378 TR 50,900 5,026,072.55 2.95
7 02888 BEATEEH 52,050 3,234,462.58 1.90
8 01810 INKEER]—W 323,800 3,200,317.97 1.88
9 09987 H 7,700 3,135,027.03 1.84
10 09633 VSENIIE! 74,400 2,966,747.24 1.74
11 00016 S e 32,000 2,911,981.63 1.71
12 02015 HAR 2 —W 23,100 2,885,843.50 1.69
13 01024 hF—wW 56,100 2,769,770.83 1.62
14 02269 2B W) 78,000 2,700,387.22 1.58
15 00669 (PRS2 34,000 2,669,224.30 1.56
16 00027 R R 48,000 2,199,475.49 1.29
17 00001 KA 49,500 2,183,778.78 1.28
18 00002 SRRk iy 37,500 2,105,571.83 1.23
19 01109 4l E b 66,000 2,020,242.58 1.18
20 02020 YR E 26,200 1,933,677.87 1.13
21 02331 oSy 48,500 1,884,780.66 1.11
22 02388 HHAER A 78,000 1,722,350.84 1.01
23 01113 K s M 40,000 1,600,557.28 0.94
24 02319 e N 58,000 1,577,507.78 0.92
25 01928 =t qﬂﬁBM\ 59,600 1,467,165.21 0.86
26 00011 THARAT 14,100 1,449,490.86 0.85
27 00291 HE 1 R 30,000 1,427,225.04 0.84
28 00267 w1 161,000 1,387,902.59 0.81
29 02688 BB EE IR 14,600 1,313,784.62 0.77
30 00003 TS 206,924 1,291,579.18 0.76
31 00688 Hh [E A KR 81,000 1,275,540.89 0.75
32 01997 B 34,000 1,227,247.58 0.72
33 02313 CAES] 7 16,700 1,150,930.68 0.67
34 00066 WA F] 34,500 1,145,099.16 0.67
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35 01093 PR 175,200 1,100,025.40 0.64
36 06618 IR MR 23,500 1,071,409.91 0.63
37 00006 FLRE ST 27,500 1,040,800.17 0.61
38 09868 INIEVEZE—W 22,300 1,028,007.70 0.60
39 02328 H ] o 128,000 1,027,897.06 0.60
40 02382 TR 14,200 1,023,148.87 0.60
41 00992 AR AE 4] 134,000 1,009,365.26 0.59
42 00175 AR 112,000 987,182.43 0.58
43 00020 i —W 433,000 826,379.89 0.48
44 00960 T i1 14 47,000 825,061.46 0.48
45 00968 & OtRE 98,000 817,704.06 0.48
46 00322 JREITA4E FiE 72,000 808,539.58 0.47
47 01801 (EPYNEELY)| 27,000 736,846.42 0.43
48 01929 Ji KA 55,400 719,173.90 0.42
49 01821 ESR 56,800 703,832.16 0.41
50 00788 Hh k% 862,000 691,429.68 0.41
51 00083 fERE 76,000 674,778.72 0.40
52 03800 hERH 400,000 667,513.52 0.39
53 01177 Hh [ A= 24 209,000 657,085.93 0.39
54 06862 g JH; 41,000 651,692.34 0.38
55 00288 TN E BR 166,000 635,152.02 0.37
56 00019 Kb A A 11,000 609,013.89 0.36
57 00881 s 22,000 607,492.62 0.36
58 00868 15 e 53,000 596,152.27 0.35
59 01876 [E- R WN 31,800 592,243.07 0.35
60 00836 e L) 36,000 587,485.66 0.34
61 09626 [ B e 1 — W 5,300 570,253.85 0.33
62 00012 1 F b 26,470 568,632.09 0.33
63 00762 Hh [ e d 114,000 544,447.63 0.32
64 01038 KT R A 14,000 535,024.99 0.31
65 00151 r [ FE FE 110,000 527,372.56 0.31
66 00017 it ik 28,250 502,165.63 0.29
67 00384 o E RS 60,400 499,517.70 0.29
68 00268 4 M [ B 51,000 492,779.87 0.29
69 01066 B A 50,000 472,053.76 0.28
70 00135 B R 80,000 454,351.74 0.27
71 01209 I RS 12,600 451,899.28 0.26
72 00241 a] L fgt 100,000 434,252.58 0.25
73 01193 AR 17,100 422,524.99 0.25
74 02618 AR 36,600 412,357.40 0.24
75 01044 18 22 [ 5] 13,500 410,742.09 0.24
76 06098 FRE R 55 44,000 410,539.25 0.24
77 00004 JLURGEEEHR] 23,000 394,847.15 0.23
78 01548 S AR 24,000 389,444.35 0.23
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79 01972 Ky = 21,600 383,558.43 0.22
80 00270 E T 60,000 373,955.09 0.22
81 02007 ZE (7] 255,000 373,816.79 0.22
82 00101 1 b = 33,000 368,146.61 0.22
83 00285 EL P 3 F 16,500 360,540.28 0.21
84 06110 L 57,000 356,833.92 0.21
85 09688 FaMERZ 18,100 350,444.60 0.21
86 06186 R 84,000 337,665.96 0.20
87 01347 HEdT e Tk 14,000 330,437.63 0.19
88 01308 = ESIUN 25,000 329,607.85 0.19
89 01378 e 50,500 296,121.54 0.17
90 00772 l5e) SCEE A 9,400 285,564.87 0.17
91 03692 FAR 2 22,000 255,572.86 0.15
92 06969 S EE IR [ bR 34,000 249,524.67 0.15
93 03998 ik 80,000 243,402.72 0.14
94 00316 AR5 A B 2,500 242,250.25 0.14
95 00656 22 EHpR 45,500 225,691.48 0.13
96 00853 AT 16,900 220,633.50 0.13
97 00293 22 A 24,000 177,241.44 0.10
98 01313 IR e IR I 52,000 154,855.76 0.09
99 03799 ISR b 39,000 125,850.27 0.07
100 06993 W H SR 32,500 116,860.97 0.07

7.3.2 SRR A~ RHE SEEFFE GINEF B TA B SR A4
AN NRTTT

b 3SR P
Fa | BREEAR Ji% 22 44 % oz () Ny IR AXIEN
E EL151(%)
00813 H I EEH] 35,000.00 42,918.17 0.03
06666 IEpN7/N|4 103,500.00 954.25 0.00
03333 I EPN 47,000.00 433.33 0.00

74 REHABREE R A EHE AR
741 BTN SHE YIRS R FE 29500 20 4 KRR
EHEAL NIRRT

o B 4
7 Jie ZE AR Ji& ER AR AIA R LN EH FEHE LA
(%)
1 00700 P VA B 5,888,247.74 3.25
2 03690 EH—W 5,281,983.09 2.92
3 00005 ICF 5,272,187.35 291
4 02378 esin 5,164,402.76 2.85
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5 01299 BRI 4,704,978.35 2.60
6 02888 BT M 3,215,369.54 1.78
7 00388 UL 5y it 2,086,007.20 1.15
8 01024 hF—wW 1,210,525.71 0.67
9 01810 INKEER]—W 1,041,485.26 0.58
10 02269 A 1,035,045.17 0.57
11 09987 H R 1,003,271.97 0.55
12 00016 T s 904,985.06 0.50
13 09633 VS NIIE! 895,127.41 0.49
14 02020 YR E 786,820.42 0.43
15 02331 T 776,523.30 0.43
16 01109 4 B Hh 759,037.29 0.42
17 00027 BRI R 726,024.40 0.40
18 00669 IR S4 711,539.00 0.39
19 00001 KA 645,513.64 0.36
20 09626 [ B e 1 — W 638,793.77 0.35

T ARTSRN BB K SZ A i QA AN TR ARSI 151, AF BRI ) 3

Ao

7.4.2 RFSEH SR YIRS R FE 29500 20 4 KR4

SRR NRTTT

TR 4 T
7 Jie AR JiE ZE A2 FR AHA RS S P LA
(%)
1 00005 ICF 9,608,413.63 5.31
2 00700 itk ative 8,564,391.00 4.73
3 03690 EH—W 6,293,983.25 3.48
4 01299 AR 5,469,730.17 3.02
5 02328 H ] o 3,952,210.76 2.18
6 00388 EHAL G 2,257,601.95 1.25
7 02269 24 1,258,919.65 0.70
8 01810 INKEER]—W 1,116,966.37 0.62
9 09987 H R 1,053,374.33 0.58
10 00016 pIRILE ST 957,152.37 0.53
11 09633 SENIIE] 933,368.63 0.52
12 02331 T 914,516.14 0.51
13 01024 hF—wW 876,887.67 0.48
14 01109 A B Hh 835,439.10 0.46
15 00027 HRI I R 802,645.73 0.44
16 00669 (PR Y|4 774,644.88 0.43
17 02020 YR E 734,149.65 0.41
18 00001 KA 688,246.02 0.38

A5 42 T{IL 50 L




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

19 02015 FRARVR - — W 646,946.97 0.36

20 02388 AR A 582,920.10 0.32

TE: ASTRSE S UL RS A S (RSB TR LSS R 11, AN RIS 5 9%
He

7.4.3 ENBERKI A BB S BRI B8
EA: AR

SENIEEERI A (A A 62,082,971.31
SEHRBRE RN (RAE) R 68,011,106.45

7.5 WIRIEGIF AR ASFREAS
AIE AR WRRFFA R

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

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 BN LA R &R R T A
ARG ARG AR RFFA ST R R AT

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

7.10 AESBT BB HBRBOR
T

7.11 MG HAR AT SRR E G532 5 B A
7.11.1 AHAE GRS RBUR

T
7.11.2 A E AR

T

2 43 T13L 50 7T



164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

7.12 {FAEWRERE

7.12.1 BEBFEAN LR RT EABEEIR I RAERGRH i —FEAZIATFER. L&
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

B ARt
75 EA S &
1 A H PRIE S 14,260.64
2 LG HEK
3 Ivbgiedl 634,834.80
4 IS EIDEN
5 LS H T K
6 Hofth 2K
7 e A
8 Hops
9 &t 649,095.44

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

7.12.5 FARKHI+ 4 B E AR E Z FRF LA B A
7.12.5.1 BARIGEBR A2 BE P AAETEZ RS EI B
AR AR A AR R 5 A A7 AE I8 52 PR1F DL R B 52
7.12.5.2 SARBRARA B BT T4 IR A AE I B2 FR 1B DL 9 Ui 9
SHRLL: NRTIT
TEZ A0 | BT | Rl RS
NReiE E LB (%) DLt

1 00813 % A 42,918.17 0.03 | EKFIE
% 44 Jt 50 7T

Frs MRS | BERAAAR




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

i
ﬁ =N
2 06666 EwN7/N4 954.25 0.00 Eﬁilj e
ﬁ =N
3 03333 [ ME K 433.33 0.00 Eﬁilj s
8 HEMPFENEE
8.1 HiREEMHFRE NP EITFENGEW
G AL Y
FrE Ng0)
FEEA ) LIk b e NN
ESEDNIRE- (fa))
Fe Ly EPSErx m B
ES SR ES SR
Eb 3] Eb 3]
49,485.20 93,249,600.00 4572% | 110,728,400.00 | 54.28%
8.2 iRk EE S +LZFFA
¥ FrE NAFR ESZERY D) b7 T R A L 45
ZEF] 24,826,600.00 12.17%
BARCLAYS BANK PLC 10,259,300.00 5.03%
TREREFRENIEE
3 G — o E T ERAT Y 6,106,100.00 2.99%
A R ]
T R 7E LL R R K i 22 Y
4 FRZ AT M — h E LR R 4,237,800.00 2.08%
T A BRA ]
= A e 2 T 74AN VAN
c j{u@%}ﬁ#ﬂmﬁﬁh 3,530 839.00 173%
ey :m/\\ porer AN
6 flﬁ LA BRI A 3,000,000.00 1.47%
7 I RAET: A A R A ] 1,922,900.00 0.94%
8 R UET: B A R A 7] 1,821,061.00 0.89%
9 o E gk b RAERE IR 1,742,900.00 0.85%

2 45 ji3k 50 7T




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

N A FEE TR = E
JE BUHRAT A AT BR 28 7]

10

o [ Bk i B S S A PR
A FEE TR —
JE BUHRAT AR AT BR 22 7]

1,725,200.00

0.85%

11

ARV ARAT et A R 2
u] — 442 CES Wi kg
i% 100 22 5 BT AR 2K
IR R &

33,747,600.00

16.54%

8.3 WIARESEHAKNMLN RFFAFEERIHIR

i H

R AU (B

o 3 < AR A L A1

HEEFNITE M B FFE A4S 0.00 0.00%
8.4 HiIREESEE AWM RIFE AT HRE LS OHUE 2 X EHER
RAFEPEEN G FESRTR T 1650 NIFFE Z R S0 Fs B EE X N 0.
AFE TR PEE RIS M H R E R EEX RN 0,
9 FHREEMEHES)
BfT: A
HEAFEAERH (2018 4 4 H 27 H) F& 4% 284,978,000.00
A 2 A R 3 4 00 i 209,978,000.00
A HH S 4 s FR 4y 61,000,000.00
Dol AR A 3 3 4 R B [B] 43 0 67,000,000.00
AR HAFE & 37 5 AR B 47y 0 -
A A HA A 3 4 00 00 i 203,978,000.00

10.1 EEHFRFE AKRS R
T N T B AT N R il

10 ERHBMHER

25 46 D13k 50 7T




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

102 ZEEHAN. EETEANENESTERNHERAFRS)
1. ARE N ARG EEANERNFEZN T

o
2. AR A AR SILE N LTS E H T TERANFZS T
o

103 BREEEHA. E&U. B&EEVEHIFR

RN T ARG FEIEE SRR . iR AR BT ARG 1
ISR
10.4 F= S HB RIE AR

AR5 W P9 TS A S T SO
10.5 AFEEHAT B TH S THT S FTiE

AR P AR R O A e H ) S T S 45
106 HEA. EEARAREETEANRZEERLTEHMR
10.6.1 BEARHRZEEA R ZREERALTEFHBR

AR P TCAE FE S BN A RS A B T S
10.6.2 FEEARXHBHEEA R ZHEERLTEFH R

ARAR A P TCFERE AN S R BN ARG A B T S
10.7 E S MR A R 5 BITA RE R
10.7.1 EE M FUESS A R 3 5 BT HMT ISR A &S AHE

A NIRRT

. W%T%Eﬁﬁ &iﬁﬁ#ﬁﬁﬁi{
I . B L]l 4 A o
SRR gfif WAESW | ERA 4 Grmfy | T
A LA tt A1)
R UES 4 130,094,077.76 | 100.00% 91,065.71 | 100.00% | -
i 4 3
CAFIESF 1
KFEEUESR 1
RS 1
RITUESR 1
H S IES: 2
KATIES: 1

T 1. R T IS oCik bR .
RS EHAFSUEFIEF L ENN, LS PICHAIL SRR KT M, P hrdE N

A5 47 TIL 50 L




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

(L WEPERERTE. i, R @ernEhE, JraeietsiaitmZrm ek, wf
e WIE, REBATXSIARS
(2) WHFSEIIEEE, A RBERBFRIGME TN, RE A R A R G5 TR 2, et
J5 B RV T4 T AR Dy e T R R 55
(3) BAMBSHRIFELL, BEWHESN Z 1L F&1E, RIS BRI, Tyt s
BRI 2 5
(4) oAby M T B & A AR 25 Bl A A E % R
2. FFHE I S TR R
(1) X225y BICARIE SR i S8 5 IR 55 HEAT VA
R DGR I 122 S RV RN Bk B3R 5 i BARERT (IR R S5 VR INED Xk
A2 oy BT IR R IR ST B R N 45 S AT PR A
(2) 3G CHrif e o) oo g H % R)
S ER T LR SARIE S 5y B ou T SR VRS SR, B UG #oc, HS Gy
FICHITEZARD) » XTI A 5 BIC )b BEVEAT & I MEREAT 1 08
(3) IR 5y B e A0 HAR AT 70 8 A3 v 41k
N E TR RER T TR A CHTHE A ) BT T A% R ) S R I 1 x5 VP A O 45 R AT

(4) PhdEEE JBAFEE N
SEHEANSWIRBRNFRZ GEFRZ S F oo, HEmEESEFEE A

3 T A S e AL 2 7 A2 5 BT N AR B AR L
x

10.7.2 BEEMRES A TR 5 Hout T A ESH R I E R
GiEas, ARt

(e 81 W52 5 BLIEAE 5
P EE=EUIE EEEL
L E2L i
FRACEAT | FACE | BSCEE | THRAS R JRAZ 80 R i
U Ll U LA L
RIS
e

2 48 Hi3k 50 7T



164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

ZAFUESF

KTFEES

LIRS

RITUESF

HEIES

LSARNEZS

10.8 HAME REHMH

e

AR

e T

ZE PR H
L

Ktz CES Mt 100 22 5 RIFiHE
TRBCIE TR B AL G R AE TR B 2 &) H
=, R A S

I 2 B < T Y
e I 3l A0 2% ) ) 3t 4 i
JE B

2023-01-16

He2z CES MERIE RS UL 100 52 5 M IF IR £k
IEFR 3 L4 2022 4R35 4 FRE

oI 2 B T Y
EARE ARSI b
SEBIT

2023-01-20

te4z CES MR IEHE 1% 100 52 5 BT 45 5k
WF R RE 4y 2022 FEAE R 2

Hh R IE 2 2 T
5 94 ki M2 ) D)t 4
FEBIT

2023-03-30

KTHe2 CES ML 100 52 5 IR
TRUCGIE TR BB L AL TR B A 5 B &
15 R A S

AR E 2 2 T R
e 90 ki M2 ) Rt 4
FEBIT

2023-04-04

Hezz CES MEIRIEHRS UL 100 52 &) U TF Il 4L
IEFR 3 SE 4 2023 4R35 1 R

SR SRR o S
5 90 ki M2 ) Rt 4
FEBIT

2023-04-21

KTHe2 CES ML 100 52 5 IR
TRUCOIE TR B A TR B 20 5 H &
{5 H Rl A

Hh R IE o 2 4 T
5 [P ki M2 ] Rt 4
FEBIY

2023-05-23

e R A IR W) SR TR B0 2k e 4
IMERRIESF A R TUE R TN — R 2

e
H

AR E 2 2 T R
e 90 ki M2 ) Rt 4
FEBIY

2023-06-01

e BT O O NI i AR B R4

11 HRRFREOHMERGFR

11 1 5N R — R E R 2 LB A B Bl E 20% ) 15 50

T I A B S AL

S WIRFF AR

FEES L |
HH 242N

P e Rl
N | il

20% ] As 8] DX ]

A7

B | R

P b

49 ji4L 50 7T




164z CES WK Ik 100 A2 5 B i de B0IF 53 18 B 5 4 2023 4F 1 Bk

Bk 2 2

37,628 | 28,710
20230228~ 32,591,1 | 33, 747, 600.

1 ,700.0 |, 000.0 16. 54%
4 20230613 0 0 00. 00 00
b
12 ZFBXHEFR

121 BEXHHEHZF

l\

2\

3\

(#2z CES il ik 100 22 5 BT IR BOIE T R S ek e A )5
(#2z CES MEIGE R % 100 52 53 BT IR AR BUIE I R B R B AR SE A 15
(#2z CES i JRul gk 100 22 5 BT I AR BOiE 73 5 3 2 T W D)5

« HRENIE St HE R 2 CES HEREAS I 100 58 5 BT S e HI0IE F5 #5 B 2k 4 1 3T 1) S0
o AR S P TE PR 23 i T AR b A TR R 10 4% T 45 AT

v AESE LSS BARHLAE . B HUIRAT A A TR

VSR NS BRI RE LU

v M B R A IR F RIS 4ol 5N

12.2 S

SEHAFEESIEE NN DA FT, HBET IS BN LS, http://www.huaan.com.cn.

12.3 &ERH
R BB FIE SN B [, BE BN TR 2 S PN SFE A A
BT 5 2 25 3

HREEEEARAF
—O==Z#/)\A=*+H

25 50 ji4L 50 7T



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 净资产（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.1 期末指数投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.3.2 期末积极投资按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 本基金投资股指期货的投资政策
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.6.1 管理人及其高级管理人员受稽查或处罚等情况
	10.6.2 托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	11 影响投资者决策的其他重要信息
	12  备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


