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6.4.13.4.3 FHAhH#E XK

At AR A X 2 4 5 4 P 4R 4 il LA A SO B AR SR 3 4970 R R e T 3 ) B R 6 DA
(T 7 A A IR FR AR BN T 2 A I B R o AR T 2 AR B TR S5 A8 5 BT B i slARAT IR R T 3 52 5
(R A5, BT TG 0 A AN s IR SRR - BRAMUE S5 R AT 44 B B 8 5 0L BRIk S T ) 5
AT BE SRR UE S 11 37 B A4 8 B (K 5 )

ANFE Gy (B 4 N AE M AN AR B A A I R b, s S s AR 4G A I 9T 7 e
MATE BERBOR. WA T 455 T RES2IAIE S 11737 (%) 5 2 R AT e AT, &5 451 A
NEEERR I E T EhAS G B AL BTG R (1 B E A SR PR, i A
ORISR 532555 T A0AS A s Al L L 9 R UGB RFAE , e A& I B =B LU, Bh SRR %
MG AESHFEEEIN @GS EF WA BB, RS, BromE . RRaait
ATIBIE, SREFRIN AT RER A T 04 KUK o

N 3 T B U AL I S AR AR A A S XU o A R 4 1 G S 0 P 4R LU 91 D 4 R P 1Y
60%-95%, FLA, T 9IRS MG ZE K LU B AT I 22 57~ 1) 80%,  AUIE [ % LL il A
IR A I 3%, BL4r . (iRt e R EIE I 2 0 B A PR P LA UE S b o 3 4 P L 451
5% —40%, Horb, R L4 s B H 7E— 4 DL IBUR U5 NI T 4 BE 7= 14HE 1Y 5%. B4t
REE G IR 4 NG AT & BT R DE SN A% S 2, e U038 P 22 o B g VR X B A T
JAR: B R, AHE VaR(Value at Risk)3EAm 25 R M i AR 5 TG RIS ZE AN RS AR, B g vy 5 b o JRL S
AT BREF A% I o

6.4.13.4.3.1 HAh4HE XS A
S, NRTT

AR FAEER
2023 46 J1 30 H 2022 412 H 31 H
iH i B 4 B A4 e
VAV iNIEl HE L AR E FE LB
(%) (%)
4,899,953,13 6,048,830,884
A2 oy M 4 R B 7 — SR 1505 88.16 83.24
7.00 68
A8 Gy G B e — R A
55 PG R 7 — Bt IR IR
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AT E R B — PO B

HAth
4,899,953,13 88.16 | 6,048,830,884 83.24
it
7.00 .68
6.4.13.4.3.2 AR RS R SURTE T
o T4 T A A% XU R 5 Tk 45 LU AR S vE 1) AR 2
e B bR HE DL AN B A T 7 B A
X8 P AR H IS W e i E )
e (A NIRRT
FH A2 & ) AR B A MK AR
v
202346 7 30 H 2022 4F 12 A 31 H
MG L 3 v T 5% 154,130,000.00 248,060,000.00
MV G L e S v T B 5% -154,130,000.00 -248,060,000.00

6.4.14 AfRHHE

6.4.14.1 &R TEA RMETEITTE

NRMET R RFRIRIR, XA R TR AT E B R SR B TR 1
BIRPE: Rk AR ES A GER KT LRGSR B ER: BRE— BRI
T AR B 7= B A ot LR T S AR B8 =20 R 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

Bpr. NRM
N R E T A IR
mEERTE "
IRV 2023 4 6 - 30 H 2022 4 12 A 31 H

F—ER 4,898,454,536.34 6,047,078,505.62

FJEIR 3,045,905.65

BRI 1,027,509.44 1,752,379.06

&it 4,902,527,951.43 6,048,830,884.68
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6.4.14.4 AR R ETHE &R T BRI
RIS FH AR LA RAME TR ik T B A A& AT = 1 £l 7 = b i i, X884
il T L R L Ax JIBR A, BT DAL IR T ANME 5 A Fe i B AR

6.4.15 H B TEMM O & THRR T E UMK AR E R

Teo

7.1 HEREEEHEBMN

7 BEAGHRE

SRR NRTTT

Bl

RS E B (%)

4,899,953,137.00

87.54

Hrr: iR

4,899,953,137.00

87.54

2 He P
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2,574,814.43
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Forr ST 2 E 0 SN IR ] ]

B Gl vt
7 f_ﬁﬁ%ﬂﬂ%ﬁ%ﬁ{i\% 654,014,042.91 11.68
8 HoAth #3555 7 40,832,232.74 0.73
9 it 5,597,374,227.08 100.00

7.2 WMEMRTAT RO ER RS
7.2.1 WEHREATI AR EN RERRB A

RE | S RES N b A
A VIO NN N0 4 25,295,908.88 0.46
DRIP4 348,698,881.00 6.27
C il 2,141,301,652.56 38.53
D LA 7 RS K AE P R R 976,518,161.70 17.57
E pecsiin|4 63,150,856.64 1.14
= Hek FIE ), 76,985,747.94 1.39
G ZiWiEk A ARELL 229,725,530.16 413
H (s ROl 20,644,984.00 0.37
I SRR S B R RS 172,192,606.48 3.10
J LAl 706,591,991.15 12.71
K J5 H - -
L FHLGE AR 55 IR 55 - -
M FHERF 5B A MRS 48,638,230.84 0.88
N IR PSR 2 Fe it i EE 94,790.79 0.00
0 JER RS ASEAIEAR R 55l - -
P UH - -
Q TR TAE 23,782.86 0.00
R AL AR IR R 90,090,012.00 1.62
S SN - -
&it 4,899,953,137.00 88.16

7.2.2 HAEMAREATIL S REB BB R BEREAE

Teo
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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 600519 DivMiE e 193,722 327,583,902.00 5.89
2 002594 EL P e 858,478 221,719,113.06 3.99
3 601318 Hh ] 22 4,680,100 217,156,640.00 3.91
4 000543 e fe HL ) 27,443,324 181,125,938.40 3.26
5 601601 EHE NS 6,310,400 163,944,192.00 2.95
6 600968 E 48,337,500 148,396,125.00 2.67
7 601991 KR 44,357,800 146,824,318.00 2.64
8 601628 PN 4,062,800 142,035,488.00 2.56
9 000568 WNEE 642,376 134,622,738.32 2.42
10 601058 FERACA 10,810,187 123,128,029.93 2.22
11 600863 25N 29,173,200 121,068,780.00 2.18
12 000858 MR W 722,400 118,162,968.00 2.13
13 600529 L AR 2 3% 4,077,000 110,975,940.00 2.00
14 600886 Bk 4 8,023,910 101,502,461.50 1.83
15 002558 EPNTE:S 5,538,313 99,301,952.09 1.79
16 600887 BRI A 3,291,268 93,208,709.76 1.68
17 600023 WrREH ) 17,867,655 90,589,010.85 1.63
18 300750 TR AL 395,272 90,434,280.88 1.63
19 600583 Y TR 13,989,700 81,839,745.00 1.47
20 600027 e [H R 12,117,408 81,065,459.52 1.46
21 600004 H =l 5,104,500 73,198,530.00 1.32
22 601333 IR S 17,660,800 69,936,768.00 1.26
23 600900 KITH S 3,167,600 69,877,256.00 1.26
24 000883 AL RE TR 14,561,100 66,398,616.00 1.19
25 601800 Hh A2 g 5,787,600 63,142,716.00 1.14
26 601319 SHEPNCS 10,635,600 62,111,904.00 1.12
27 600566 B2 2,082,900 60,487,416.00 1.09
28 601985 W E A% 8,279,988 58,373,915.40 1.05
29 301035 =R o 740,004 58,142,114.28 1.05
30 000333 LML A 981,200 57,812,304.00 1.04
31 600803 BB A 3,021,175 57,341,901.50 1.03
32 600276 fEEREZ 1,194,930 57,237,147.00 1.03
33 601899 -S4 4,789,100 54,452,067.00 0.98
34 002020 % TEh|4 4,100,700 52,570,974.00 0.95
35 600373 HOC AR 3,631,100 48,366,252.00 0.87
36 600161 RInED) 1,727,866 46,911,561.90 0.84
37 002475 SLARRE 2 1,415,100 45,919,995.00 0.83
38 600131 W {5 18 2,225,500 44,932,845.00 0.81
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39 603885 AT 2,850,222 43,978,925.46 0.79
40 601816 H R 8,098,500 42,598,110.00 0.77
41 300314 WAL RST 2,014,900 42,594,986.00 0.77
42 002444 ERERHS 1,871,900 40,957,172.00 0.74
43 603368 M2 4E [ 1,610,925 39,805,956.75 0.72
44 600028 HEAL 6,237,300 39,669,228.00 0.71
45 300146 P A i 1,574,013 37,744,831.74 0.68
46 600597 FEHA L 3,586,000 37,294,400.00 0.67
47 600398 W 2 K 5,133,800 35,320,544.00 0.64
48 603187 RV 1,708,578 34,154,474.22 0.61
49 601336 B LRES 853,700 31,390,549.00 0.56
50 002126 B 1,758,300 31,121,910.00 0.56
51 000521 KA 33 3,777,099 28,857,036.36 0.52
52 601928 RUJBAE 2,518,600 28,712,040.00 0.52
53 601728 Hh [ HLAE 4,872,900 27,434,427.00 0.49
54 000028 B 25—3K 585,919 25,551,927.59 0.46
55 002458 AR 2,046,970 25,280,079.50 0.45
56 603259 2 A 405,700 25,279,167.00 0.45
57 600547 AR5 4 1,036,700 24,341,716.00 0.44
58 000063 HOG I TH 527,300 24,013,242.00 0.43
59 300759 FR AL 602,000 23,044,560.00 0.41
60 000538 =AY 424,382 22,271,567.36 0.40
61 601939 HEBERAT 3,550,200 22,224,252.00 0.40
62 600926 B ARAT 1,822,800 21,417,900.00 0.39
63 600754 RV G 487,600 20,644,984.00 0.37
64 688012 H A ] 131,588 20,586,942.60 0.37
65 603323 IRARERAT 4,851,300 20,423,973.00 0.37
66 002606 KiEHE 2,021,000 18,492,150.00 0.33
67 000739 L 2l 1,015,990 18,023,662.60 0.32
68 600750 L2l 817,500 17,927,775.00 0.32
69 002984 AR 541,800 17,045,028.00 0.31
70 002422 BHE 2k 564,600 16,757,328.00 0.30
71 601825 PARTEAT 2,890,807 15,754,898.15 0.28
72 300452 LLiym] 245 % 763,100 13,308,464.00 0.24
73 601098 Hh e AL R 1,121,700 13,011,720.00 0.23
74 600211 PasE 2l 202,500 12,028,500.00 0.22
75 601607 iRy 511,800 11,469,438.00 0.21
76 002966 T IHARAT 1,546,900 10,132,195.00 0.18
77 605016 =Rt 400,465 9,915,513.40 0.18
78 688428 TR AE 847,085 9,783,831.75 0.18
79 003011 G 243,300 7,846,425.00 0.14
80 300389 Y Ee A 384,100 7,824,117.00 0.14
81 603699 A 521,600 7,761,408.00 0.14
82 603799 Sy 160,600 7,373,146.00 0.13
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83 603518 L A 554,300 6,291,305.00 0.11
84 600875 KITHA 321,269 5,991,666.85 0.11
85 601339 HFEARTT 461,200 2,582,720.00 0.05
86 600509 K& R 299,700 2,340,657.00 0.04
87 002732 FHedE A 87,300 1,887,426.00 0.03
88 688443 BIETR 30,329 933,162.53 0.02
89 688061 ylEiry 3553 5,918 312,647.94 0.01
90 688582 S BER} 6,476 299,402.44 0.01
91 301356 RIRMA 11,038 241,732.20 0.00
92 301303 HEAR 10,574 241,150.32 0.00
93 688552 VN 2R 9,556 239,960.00 0.00
94 688570 RIGEE 8,837 234,259.64 0.00
95 301307 EHNE 6,865 230,766.00 0.00
96 688029 A I 2 2,195 179,024.20 0.00
97 301296 EF 10,411 175,737.68 0.00
98 688084 o A e 1,875 162,881.25 0.00
99 688623 Rt RHE 1,776 162,256.88 0.00
100 688334 = 8,879 157,912.84 0.00
101 301115 AR A 6,850 156,591.00 0.00
102 301382 B F 4,080 155,284.80 0.00
103 301280 BRI R 4,175 149,298.00 0.00
104 688512 2R 7,209 147,986.20 0.00
105 301210 S 2,801 143,168.37 0.00
106 301395 A5 5,196 138,629.28 0.00
107 688620 Z LU 10,157 135,209.66 0.00
108 301345 W 2,652 126,242.30 0.00
109 301141 s R 2,617 119,750.28 0.00
110 688631 KHHE B 3,357 108,400.08 0.00
111 688472 Ri] e 1y 6,261 106,687.44 0.00
112 301488 SRR H 2,618 104,144.04 0.00
113 688479 KR 3,318 103,760.10 0.00
114 301318 Y g4k 3,078 103,266.90 0.00
115 301355 [EXEE 5,624 99,516.05 0.00
116 301232 CIRRHE 1,643 99,339.12 0.00
117 301376 EeRE 5 4,192 98,850.60 0.00
118 688429 I B1) GE YR 3,452 98,752.08 0.00
119 301323 BAR 2,277 97,593.33 0.00
120 301265 R 8,181 95,063.22 0.00
121 301386 R A 3,776 94,554.26 0.00
122 301176 RS 5,431 93,304.58 0.00
123 301170 DR 2,496 92,283.70 0.00
124 301281 RHE 12 3,368 88,415.20 0.00
125 301358 51 e M e 2,023 86,766.47 0.00
126 301285 M H A 5,643 81,767.07 0.00
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127 301428 JEEGUERGE] 2,289 80,343.40 0.00
128 301203 EEESINVS 2,243 79,964.22 0.00
129 301202 B e J1E 1 3,060 79,009.20 0.00
130 301388 kR B 2,920 78,402.00 0.00
131 688603 RARHY 1,391 76,505.00 0.00
132 300957 D2l 853 75,814.64 0.00
133 688469 HHEER 13,800 74,658.00 0.00
134 301261 1H A% 1,973 72,803.70 0.00
135 688361 HoRE 831 53,740.77 0.00
136 301325 2 ERE 364 39,293.80 0.00
137 001282 —BOE 1,045 37,026.15 0.00
138 601061 HE&)E 4,016 30,441.28 0.00
139 001338 K ZE 1,649 30,407.56 0.00
140 001287 HhHL 1,386 29,133.72 0.00
141 688576 Pa LR 240 28,898.40 0.00
142 688507 FIRFHE 222 27,108.42 0.00
143 301327 HEHRE 315 24,919.65 0.00
144 300973 SLEE 360 24,631.20 0.00
145 301293 — JE ARt 333 23,782.86 0.00
146 001324 KERHE 1,131 23,764.29 0.00
147 301171 VIV NN 985 21,768.50 0.00
148 301152 KITHERE 433 19,337.78 0.00
149 301377 SR} 770 17,710.00 0.00
150 301439 NN 949 16,038.10 0.00
151 605296 e S 4] 739 15,829.38 0.00
152 301399 BERFRHE 293 15,110.01 0.00
153 301305 BH 345 753 14,826.57 0.00
154 605208 TR AR 1,405 14,078.10 0.00
155 603057 R 549 13,796.37 0.00
156 603162 NESEN 774 13,196.70 0.00
157 689009 L5 A 357 13,155.45 0.00
158 301277 ok 659 12,857.09 0.00
159 603170 FALE 542 11,522.92 0.00
160 301270 DALy 210 11,468.10 0.00
161 301290 REEITY 330 10,576.50 0.00
162 601065 4R 875 10,360.00 0.00
163 001331 JV: 38 e 539 9,847.53 0.00
164 301373 WERHY 277 8,822.45 0.00
165 603182 et An 546 8,255.52 0.00
166 688535 AR 161 8,248.03 0.00
167 301316 Bl 359 8,203.15 0.00
168 601133 eIl 1 3 664 8,140.64 0.00
169 301337 AT 232 7,045.84 0.00
170 603125 R 160 3,924.80 0.00
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171 001328 BRI 145 3,696.05 0.00
172 001360 A 177 2,631.99 0.00
173 001367 HEARZ) 55 2,171.40 0.00
TAREHNRERRASHEKRES)
741 RIFEANEHHE N YIRS R =3 {E 2905087 20 & KR E A
S, AR
o AR L 4
5 Ji SE AR JIE B A4 R EN L S DN P HE LA
(%)
1 601318 Hh [ 22 230,233,794.54 3.17
2 601601 HH [ R PR 186,005,970.90 2.56
3 600900 KL 181,294,831.93 2.49
4 002594 EL P e 171,655,533.94 2.36
5 000568 PINEE 156,541,253.05 2.15
6 601991 KEFERH 146,783,947.03 2.02
7 000858 iR W 139,408,196.99 1.92
8 600028 W E A1 135,179,824.20 1.86
9 000333 LML H 129,697,659.08 1.78
10 002558 PN 104,449,786.16 1.44
11 600887 GEilliads 98,733,142.28 1.36
12 002458 an AR 95,403,757.20 1.31
13 601390 Hh ] Rk 89,614,349.02 1.23
14 601058 e St 84,912,338.90 1.17
15 601728 [ FLAE 81,300,243.81 1.12
16 600004 H =l 79,829,085.48 1.10
17 002555 s L 72,985,409.94 1.00
18 601800 Hh [ 52 70,336,761.29 0.97
19 601333 IRk 70,283,670.97 0.97
20 000883 bl 67,980,058.46 0.94

Vi RIS A LA

B RS A e LLAS B 11, AN HAH KA 5 T A

7.4.2 RIFRHEHHE N YIRS R =3 {E 295087 20 & KR E A4
s, AR
AR AL 4 T
¥ i AR Ji ZE A4 K AHA RS2 A P A EL A
(%)
1 600559 EASR R 235,674,214.17 3.24
2 601816 P AR 182,673,956.66 251
3 600029 53] 7‘5;?“ 178,395,484.36 2.45
4 600690 R 177,346,400.49 2.44
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5 600754 RV G 176,189,150.08 2.42
6 300026 AN EZN|4 172,721,578.82 2.38
7 600021 i) 171,189,432.32 2.36
8 600027 e [E R 170,532,401.27 2.35
9 601111 Hh ] 144,843,959.89 1.99
10 600030 S IESR 130,098,431.33 1.79
11 600519 DivMiE e 126,480,061.73 1.74
12 601390 Hh ] Rk 126,195,209.75 1.74
13 002120 BIIE Ay 112,171,436.09 1.54
14 600900 KL 111,474,080.00 1.53
15 600803 BB A 108,217,138.07 1.49
16 600642 FH e A7 107,785,089.69 1.48
17 600028 W E A1 105,744,484.02 1.46
18 002129 TCL H13f 104,472,699.44 1.44
19 600233 [63] 368 e 12 103,426,544.28 1.42
20 003032 ERHE 101,045,398.85 1.39

T AT S G 3 S A e (RS BN IR BLRSAS B ) 3181, AN EAHORAS 5 9 A -

7.4.3 TNBER A S8 RS H R T B AT

Bpr: ARMIT

INREIRAE (RE) 1B H

4,690,043,697.65

T BEERIUN. (A S

5,990,408,198.62

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0

A A e LUSSCH R 81, AHBEMRIZ S .

75 MREFRRAFOROMFREAS

SRR NRTT

o155 dh b

i 3 B B

(%)

2 | RATEE

3 SRR

Horb: BORME SRR

4 A5

5 Alb AT R S O

6 o SR
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7 Al (AT AZ #t5i) 2,574,814.43 0.05
8 ENZe

9 N

10 | &it 2,574,814.43 0.05

7.6 IR A A b e B HHE LR R/ EORT LA B B A
SRR AR

5 3 4 T P
5 RS R I 4 K B (5K) AN E
B LLAI(%)
1 123199 LT % A5 25,746 2,574,814.43 0.05

7.7 BRE A oA LB SR T E LR RN TR B SRS B 40
AFE G AR IR ARFFA B SFFIESR -

7.8 MEHREA RIHESESFFE LA DRI LA R SRR HA
AIEEAR G PARR A TR

7.9 BIREA FatHE G e HHE R RN BVRT LA BGES R A
ARG AIRE AR AR FFAPOERH -

7.10 RSB R BRI RS BER
Teo

711 |EHRFES BB ERARZ A H LU
7.11.1 A E A B BOR

To
7.11.2 A HAE A S B BT

Teo

7.12 BRAEWREMHE
7.12.1 EEBHETZIERNRIT EEBIR S I L RIAERSFH Hil —FERNZBATER. 4T
P78 % R 5 1% B

2022 4 8 A 22 H, " EFLRARIZ M E T EPRICZ G Tk, 8 E AN R IR 55 5
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e ST WSS RS RUE SR $% k< 2023 4 IR

(GAMERE (2022) 23 %5) FTRHUE. B TES, FHATIRARID 30 /I7t.

AL P LIRUESR A0 USR5 45 4 2 7] $ W oh1) B

T I, AL AT AT A4 HARAIE SR R AT AR O BT IS LS, MR AR AR
il H AT —4E N Z B ATFE T LTI

7122 BERFEW T LRE PR T HEE A R E SRR E Z MO B3 2 8
ARIEE TGRS, AL T T 4 A [ A 5 R S 2 A R

7.12.3 AR H A S IR =1

hr: ARG
75 £ Fx G
1 A ORIE 941,359.66
2 IS SRR 34,095,988.99
3 JSZMAC ]
4 VUG]S
5 ST R 5,794,884.09
6 Hofth RIS
7 T 5 H
8 FoAt
9 it 40,832,232.74

7.12.4 JAARFFR HIAL T BOH BT R #f35 BA
ARSI AR T AR FFAT Wb+ FE B 0 AT 555 -

8 EEHFRAEAEE

8.1 MIREEHIRFA AN BLFHANGH
AL A7

FEH N4
FHEN | PEIRAT
D) VIR AL e ey WN'aie)

(M) S
FEA 8 B A i S
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S SR R SRl =gas

W ¥ 4 2023 G h Wik o

ALk ] 5 L A1)
2z 25T TR
484,288 2,359.41 | 306,326,688.12 | 26.81% | 836,309,126.87 | 73.19%
& A
7 75 R
101,738 1,204.92 | 46,443,123.23 | 37.89% | 76,142,536.99 | 62.11%
&C
it 586,026 2,158.99 | 352,769,811.35 | 27.88% | 912,451,663.86 | 72.12%
8.2 HiIXABEEBFEANMNYANRFEEAREERBN
TiH By ) FrE AR () 7 3 G S A EL A5
B EHRIRE A 707,609.87 0.06%
e N4
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