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NASHEE B - - - 184,572.02 184,572.02
AT B AR 5%

% i . i . i

N A2 Kt B - - - 1,905.17, 1,905.17

AT F - - . - -

HoAh A7 457 - - 4 2,580,106.90  2,580,106.90
Uikpigsean - - 4 28,707,678.57 28,707,678.57
R 2 f00K B BR( 193,728,382.14 4 10,796,656.44 694,150,290.44) 898.675,329.02
]

FEER
2022 12 H 1EMDH 1-5 4 SEPE B &1t

31 H
i

AT 116,343,494.30) - - 41 116,343,494.30

o= N 2,152,113.45 - - 4 2,152,113.45

T HARIE S 302,559.15 - - - 302,559.15
T 5 M4
*Ejrfj’ﬂ) 63,614,423.83 - 1 754,078,717.93| 817,693,141.76
T SR % - - - - -
SENIREE 4l

SIS K - - - - -

INEidieil - - - - -

Y HA R - - - 20,144.79 20,144.79
16 SiE FIT A5 % ] ] ] ]

F

HoAh B = - - - - -
e it 182,412,590.73 - 1 754,098,862.72] 936,511,453.45
i
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SE H 0] ) 4 ]
AT
A B - - -
A} [] 22K 4 20,497,206.11 20,497,206.11
A Mi
RIS E@EME‘ 1,206,417.94 1,206,417.94
NATFEE B 201,069.66 201,069.66
AT B AR 55 ]
i
N A2 Kt B 954.23 954.23
AT F - -
HAh 7 A5 1,949,031.10 1,949,031.10
T 23,854,679.04  23,854,679.04
) % B0 B 182,412,590.73
1 730,244,183.68| 912,656,774.41
]

TE: KA AT G B KA O EL, 12 A 205 (R 5 30T E
H eI H 2 7 Lok,

6.4.13.4.1.2 FIZ& X i) UM AT

T 2023 4 6 H 30 H, ARIEEFFA KIS TR B2 LU E L3 5 T ER L
108 7.34% (EFR: 6.97%), DKILTTIZA R KAL) T A2 6 5™ i E L B R (

AR [A).

6.4.13.4.2 AN R
AN RS, A2 Fig 4 i T L 1 2 P A B B SR IR 4 2 R I 2 AR B R AR I Bl )
Ao AEEG AT B R B AN T, BRI B RS AR o
6.4.13.4.3 FHARMHE R
FCAAN b5 XU 2 i 258 5 5 4 i T LD A oA AR S L 6 2 D ik i 3 R 2
SN2 LA T b R R AR Bl I A 3 1 A o A 4 = B U THESR S B T |
1 BCERAT )[RV T 358 55 (RE S 7 T W £ A A7 A IR SR T B AMIE 957 R AT AR B B
GoE T DLBURR R IR S0, 0] BE SR IR TR T 3 B R e s A R
ARFEG G B BB A B AL A 1 R R, SRA A R R skg, @

XML TAR LB i, 4G bR
TRE s IR BLANMIE SR B8 1 73 B K
BATH BT . A BRI GE HAE W

oL, U B B S A R
BT, JRPRAT 52 A IR 240 5 Y Bl (0 150 B et A
WSSOI AR AL, 0 R BT SRmG . B



[ P AR AL O AR ML VR 5 BIE S $% B R 4 2023 4F PR

B, WRAGHTEE, EERRASHECEETT R, KRB AT BE R AR H AR
A% AU

BEAN, AER G (A4 BN H O AR B G BT R IIE SN St i 3, e gl 2
Pl B AN R LT XS R, 63 VaR(Value at Risk) 8 A5 &5 K I A 3 4 1HI s 11 78
FEANAS AR, A INE 0 XU 1R AT PR ER AN )
6.4.13.4.3.1 HAbM#E XK H

SRR NS

PN AR
2023 4 6 H 30 H 2022 4 12 H 31 H
iy
e G
T H
AVRREE P
N RINE Ny IR AIXIE]
18 1 At
(%) il
(%)
T MG R PR — IR R | 722,846,476.92 80.43 | 754,078,717.93 82.62
T o MG i e — R iR - - i 3
T M R P — R R R R 65,941,298.48 7.34 63,614,423.83 6.97
T oG = — e Em
e i ) _ 3
TR SR P — PUIER 5 - - - -
HAh - - - -
£t 788.787,775.40 87.77 | 817,693,141.76 89.59
6.4.13.4.3.2 FLAhAY RS KUK A BB0RR M 44
ARG E T NIZ € &0 W 7 iEX AT G ) At AN A& R34 T 0. TR
o N AR R XS PR R b, ek | A A AR AR R R, B
e TS RS TRERIAS GRS, XTI B i E A e . IERCR
7N ] BEHG TN FE & TR e, BERR T BeIR D I 4 TR R IRHE
X Bt PE A H 34 5 = 1 E 1
A (A AR
AT AH I X6 A5 1 1 AR ) KK AERER
2023 4 6 H 30 H 2022 4 12 H 31 H

43T, 59T




[ P AR AL O AR ML VR 5 BIE S $% B R 4 2023 4F PR

B o N B L

LA 43,130,039.69 39,125,271.93

IRV

LB R

,/T;Jk HHEHRE -43,130,039.69 -39,125,271.93
0

6.4.14 AfRMhE
6.4.14.1 &R TAEARMETER T E
AR ETTEERFTBIIER, XA RME T8RS BA EEE A
{E T8 BB ARJZ IR DT -
BB MEGE B G ERTT ERE R RRAN .
BRI BREE—JE S N AR AE DG B 7 BCA f5T B B A] 4 TR ) A AL
IR SR B 5T S AT S A
6.4.14.2 FREH LA M ETERERITA
6.4.14.2.1 ZFERERM TR A RHE

Hp: NRM
AN E RS BT R AHAR R
JFIK 2023 4£ 6 30 H 2022 4E 12 A 31 H
F—EIK 721,029,582.76 752,900,409.74
FREIX 66,345,658.22 63,614,423.83
BRI 1,412,534.42 1,178,308.19
it 788,787,775.40 817,693,141.76

6.4.14.2.2 A RMEFTE BRI E XS]

ST AR S WIES, & HBERFET. BAR LSRR SBAFAETK
WKL, RIS T HIPEASGE R A RIMESINE —EIR, I
R 08 7t 1 3 o SR FH 2 oA E AT 5 B U NE T8 R 2
R, B ERH P HE I A SO E N8 2 2 IR 3R = 2R
6.4.14.3 FEFFEFI LA RUHETER S B T E KU

A FE G AR A R AR AR LA o T2 1 4 fh T H
6.4.14.4 AUAA R EVHER SR T AR A

AFEEHH IR LA Fo 8 T8 1) 4 fl TRy DAY B AS T8 ) 4 it 6 7 A 4
Gifit, IXEs4mh T H A AR, i ALK A 5 2 o AR
6.4.15 A B TR &R 75 E A B H A SR

B B D AR H AR T T B I ) A R LR
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7.1 BIREEHTASHER

7 BRERAEME

ERERAL: NIRRT

s B o i 4 S B 1 E 4B
(%)
1 25 $2 %% 722,846,476.92 77.94
Hrp, RE 722.,846,476.92 77.94
2 F Lt - -
[i] 52 AL 3 FR 65,941,298.48 7.11
He. fiiz 65,941,298.48 7.11
R RRE S - -
4 e R - -
5 o IR TR 5 g - )
6 SENIREE 4 b 8 7 - -
o ST W R T SE IR
B G Rl e
7 RATH M E & & 61T 138,139,220.44 14.90
8 HAth 2511 55 7 456,011.75 0.05
9 &1t 927,383,007.59 100.00
VE: 1. RIS RIS PR KA B IEGE A 5HLH %5 R
2. KRESAZ 5EEHNEIES B E 5
7.2 WEPHRET LR BERTAHEG
721 MEPERBTVHRHNBARERERHE
o B K4 rn
R]FS | A At Gey | TEEAEAL
Bl (%)
A e NN N | 4 - .
B S| 17,047,357.96 1.90
C il i 490,367,991.84 54.57
A} ;:j»:(\‘ A} ‘1\\1/: P [I;H\:
D I3 BT BRI 5.978,302.47 0.67
VA%
E kN |4 20,276,248.30 2.26
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F RN & 4,493,437.25 0.50

LimiE . EAEFHELL 10,606,475.61 1.18
H {E7g gl - -
. i%ﬂ%%ﬁ\ BAFFE BHA MRS 61.361.594.10 6.83
J R4 83,162,973.12 9.25
K J7 =l 10,291,094.00 1.15
L BT R 7 55 R 25 b - _
M BEHE FERE AR S5 180,760.49 0.02
N IR I AT FE 0t i B 22,566.57 0.00
0 JE ERARSS  AS TN Al AR 25l - -
p HE - -
Q BAERMMSTAE 5,182,111.21 0.58
R Ak ARE AR R 13,875,564.00 1.54
S gie - -

&t 722,846,476.92 80.43

7.2.2 #REBREATI D RO BBOE R R BT A A

T

7.3 BIRIE A SCHME LS T AE BN K BT R B R SR B

SRR NIRTTT

A 4 B
Fe | BREARR | REAK B (k) AYIEIEL

B LE (%)
1 600519 mMF B 13,100.00 | 22.,152,100.00 2.46
2 000568 PN 96,800.00 |  20,286,376.00 2.26
3 000333 F MR 338,200.00 |  19,926,744.00 2.22
4 603486 BHK 233,200.00 |  18,135,964.00 2.02
5 603444 LR 35,400.00 | 17,385,294.00 1.93
6 600426 eEE T 554,600.00 |  16,987,398.00 1.89
7 000768 HRRL TG R 634,304.00 |  16,967,632.00 1.89
8 000063 HH M T 367,267.00 | 16,725,339.18 1.86
9 002384 KUK 606,000.00 |  15,695,400.00 1.75
10 600690 IR K 657,400.00 |  15,435,752.00 1.72
11 000858 FUARVE 92,800.00 | 15,179,296.00 1.69
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12 000651 M I H A 385,500.00 14,074,605.00 1.57
13 002841 PRI A7y 208,400.00 |  13,929,456.00 1.55
14 002402 GBS 817,500.00 |  13,881,150.00 1.54
15 002179 HR G H 296,860.00 |  13,462,601.00 1.50
16 000596 DT 52,400.00 | 12,962,712.00 1.44
17 603019 HHRHE 242,400.00 |  12,338,160.00 1.37
18 603659 BEZRK 319,725.00 |  12,219,889.50 1.36
19 300502 o & 179,740.00 |  12,216,927.80 1.36
20 600050 R EBGE | 2,514,800.00 | 12,071,040.00 1.34
21 000001 FZRIT | 1,061,900.00 11,925,137.00 1.33
22 300033 EpsA 67,700.00 |  11,866,456.00 1.32
23 600600 T I ML 113,338.00 11,745,216.94 1.31
24 601601 SN 438,004.00 | 11,379,343.92 1.27
25 002371 Jb 77 56 33,700.00 | 10,704,805.00 1.19
26 002352 i =4 i 235,229.00 | 10,606,475.61 1.18
27 603305 JEFH4E [ 378,021.00 10,535,445.27 1.17
28 600570 TEAE LT 236,264.00 |  10,464,132.56 1.16
29 600048 RAIR & 789,800.00 |  10,291,094.00 1.15
30 002705 HE B A 566,500.00 | 10,213,995.00 1.14
31 600132 SN LR 100,900.00 9,298,944.00 1.03
32 603596 (SERZ 116,935.00 9,268,268.10 1.03
33 300394 KFIEE 84,800.00 9,059,184.00 1.01
34 601288 FAVARAT | 2,526,700.00 8,919,251.00 0.99
35 601328 TIEHRAT | 1,532,164.00 8,886,551.20 0.99
36 603786 RHE IR 134,900.00 8,862,930.00 0.99
37 600941 i [E 72 50 94,800.00 8,844,840.00 0.98
38 000625 KRG 679,600.00 8,787,228.00 0.98
39 601088 H ] o A 284,000.00 8,733,000.00 0.97
40 601336 RPN 229,400.00 8,435,038.00 0.94
41 601688 HEFRE T 612,300.00 8,431,371.00 0.94
42 601225 B 7 5 457,084.00 8,314,357.96 0.93
43 300750 TR AR 36,200.00 8,282,198.00 0.92
44 600309 Jitef 94,200.00 8,274,528.00 0.92
45 002463 I E Ay 393,200.00 8,233,608.00 0.92
46 002139 IR AR 629,800.00 8,218,890.00 0.91
47 601117 [ {6 57 979,100.00 8,106,948.00 0.90
48 002920 T3 51,800.00 8,070,958.00 0.90
49 600487 FILH 550,500.00 8,070,330.00 0.90
50 002738 W B 154,103.00 7,850,006.82 0.87
51 600373 W AR 588,100.00 7,833,492.00 0.87
52 300037 B 148,352.00 7,697,985.28 0.86
53 002439 Ja BB R 250,300.00 7,448,928.00 0.83
54 002821 I 61,500.00 7,248,390.00 0.81

47 T, JL59 T




[ P AR AL O AR ML VR 5 BIE S $% B R 4 2023 4F PR

55 600919 TLIVERAT 942,300.00 6,925,905.00 0.77
56 601186 rh [ 2k g 700,079.00 6,895,778.15 0.77
57 600079 N A1) 255,800.00 6,891,252.00 0.77
58 300979 AR £ 1] 131,300.00 6,399,562.00 0.71
59 601318 [ 22 137,800.00 6,393,920.00 0.71
60 688012 NG 40,634.00 6,357,189.30 0.71
61 300896 IR 13,700.00 6,095,815.00 0.68
62 601811 B 426,700.00 6,042,072.00 0.67
63 600025 HEREKH 833,500.00 5,942,855.00 0.66
64 300014 fe.46 8 e 88,900.00 5,378,450.00 0.60
65 688037 SR 31,251.00 5,342,358.45 0.59
66 601668 Hh ] 3R 916,900.00 5,263,006.00 0.59
67 002709 RIGH1 KL 125,900.00 5,185,821.00 0.58
68 300015 Z R HR A 278,077.00 5,158,328.35 0.57
69 600845 FE A ] 91,226.00 4,635,193.06 0.52
70 603939 w25 117,200.00 4,336,400.00 0.48
71 603369 A2 45,900.00 2,423,520.00 0.27
72 688443 MR 18,197.00 559,884.87 0.06
73 688582 CRBNR} 6,476.00 299.402.44 0.03
74 301262 WEE B 6,917.00 190,389.75 0.02
75 688629 BERH 7,073.00 160,957.02 0.02
76 688334 [ 8,879.00 157,912.84 0.02
77 301397 I Ay 3,618.00 152,606.80 0.02
78 002430 Ny 4,430.00 152,214.80 0.02
79 301395 A=A B 5,196.00 138,629.28 0.02
80 688620 ‘G 10,157.00 135,209.66 0.02
81 301315 J3 - 2,253.00 132,828.53 0.01
82 301292 LR 5,824.00 116,421.76 0.01
83 688631 SEHHE B 3,357.00 108,400.08 0.01
84 301376 HORELH, 4,192.00 98,850.60 0.01
85 688429 BBl e Y 3,452.00 98,752.08 0.01
86 688249 TR 95 5,368.00 96,946.08 0.01
87 301170 YR 2,496.00 92,283.70 0.01
88 301295 F R 2,146.00 81,770.28 0.01
89 300804 I REAEAL 2,257.00 77,134.83 0.01
90 688603 TR 1,391.00 76,505.00 0.01
91 301261 {8 TG % 1,973.00 72,803.70 0.01
92 301165 B 2% 1,077.00 66,472.44 0.01
93 688472 a4 iy 3,701.00 63,065.04 0.01
94 688469 HHE AR AR 9,805.00 53,045.05 0.01
95 301260 ¥ 711 1,999.00 47,236.37 0.01
96 301358 W R 1,065.00 45,677.85 0.01
97 688531 H R 312.00 42,422 .64 0.00
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98 301325 2 TR 364.00 39,293.80 0.00
99 001286 B 75 e i 3,767.00 35,447.47 0.00
100 688146 H YRS 923.00 35,193.99 0.00
101 688484 F O RH 911.00 33,442.81 0.00
102 301301 NI T W) 3,574.00 32,023.04 0.00
103 301246 TR 931.00 28,591.01 0.00
104 688352 foil i BE B 2,361.00 28,497.27 0.00
105 688507 =R 222.00 27,108.42 0.00
106 301293 — 1R 333.00 23,782.86 0.00
107 301303 H AR 1,058.00 23,614.56 0.00
108 001287 FH B 1,116.00 23,458.32 0.00
109 301297 R 1,015.00 22,847.65 0.00
110 688552 FT K i A 956.00 22,466.00 0.00
111 688570 I 884.00 22,391.72 0.00
112 301307 FAHE 687.00 21,887.82 0.00
113 301322 griERHY 392.00 20,870.08 0.00
114 688458 ETIYS 221.00 20,057.96 0.00
115 601061 HiEE)R 2,616.00 19,829.28 0.00
116 688581 G 163.00 19,238.89 0.00
117 301317 e ldny 694.00 18,161.98 0.00
118 301383 KA 493.00 17,609.96 0.00
119 688562 R A 726.00 16,197.06 0.00
120 301439 TR ) 949.00 16,038.10 0.00
121 688623 XCRHS 178.00 15,448.62 0.00
122 301332 R 1,122.00 15,405.06 0.00
123 301280 BRI R 419.00 14,983.44 0.00
124 301408 LYNIcIE 879.00 14,899.05 0.00
125 301305 BHI IR IR 753.00 14,826.57 0.00
126 301419 ] S 4 330.00 14,470.50 0.00
127 688593 IRk 959.00 13,991.81 0.00
128 688512 2R 721.00 13,814.36 0.00
129 301382 e F 408.00 13,398.72 0.00
130 688433 1ERE =R 418.00 13,167.00 0.00
131 301360 SRR 134.00 12,408.40 0.00
132 301345 R 266.00 12,406.24 0.00
133 603135 R 628.00 11,234.92 0.00
134 301141 HR AR, 262.00 11,184.78 0.00
135 301225 (EEZ)iEh) 333.00 11,075.58 0.00
136 301429 Ry 499.00 10,488.98 0.00
137 601065 LR SEH 875.00 10,360.00 0.00
138 688479 KER: 332.00 9,790.68 0.00
139 301232 KIREHY 165.00 9,639.30 0.00
140 301355 RN 5 563.00 9,430.25 0.00
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141 301386 AR AR 378.00 8,992.62 0.00
142 301323 HEAR 228.00 8,974.08 0.00
143 301373 RE RS 277.00 8,822.45 0.00
144 301281 BRI 245 338.00 8,483.80 0.00
145 601133 GiER gy 664.00 8,140.64 0.00
146 301157 IR, 150.00 7,939.50 0.00
147 301203 [ ZR IR 225.00 7,740.00 0.00
148 301337 WAEH T 232.00 7,045.84 0.00
149 301428 JERGRIER ] 229.00 7,007.40 0.00
150 001380 HeAgi B 170.00 5,232.60 0.00
151 603125 R 160.00 3,924.80 0.00
152 001328 BRI 145.00 3,696.05 0.00
153 001360 R4 4] 177.00 2,631.99 0.00
154 603137 FH 1777 §E 139.00 2,375.51 0.00
155 001324 KFRHY 114.00 2,234.40 0.00
156 001367 AR 2 55.00 2,171.40 0.00
157 603172 JiER A 122.00 1,967.86 0.00
158 002466 RN 3.00 209.73 0.00

74 REWNBRER R A S E RS

7.4.1 R EANSHHE VI ES T = 51E 2%E0HT 20 2 RREHH
GEUAAL: NRTTT

i BRI 2 4
Fs Ji SEARAG Ji AR PN BN B e
B (%)

1 603019 HhRLEE 64,947,779.52 7.12
2 603444 LR 51,634,828.95 5.66
3 300394 RFIEAE 43,361,794.29 4.75
4 002555 —“tHER 42,987,361.00 4.71
5 000063 HH 3 T 40,553,632.07 4.44
6 688036 fEE 5 39,408,243.23 432
7 300502 5 % 36,096,683.75 3.96
8 300308 HHBRE R 35,320,973.94 3.87
9 600050 Hh ] I 33,597,322.00 3.68
10 000568 VPN E 32,736,255.80 3.59
11 000988 e TR 29,182,601.00 3.20
12 300750 TR AR 28,011,541.00 3.07
13 300413 T R 27,212,909.00 2.98
14 600690 IR K 26,574,836.00 2.91
15 601186 Hh ] 2k 26,403,295.84 2.89
16 688012 HR LA ] 26,395,798.40 2.89
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17 600941 v [E $% 3 25,831,762.00 2.83
18 601668 Hh ] 3R 25,800,789.00 2.83
19 603305 JEF-4E 24,709,561.50 2.71
20 002920 {1 3 7Y B 23,515,912.00 2.58
21 601138 Tk & Bk 22,943,742.00 2.51
22 002439 ELEEY S 22.875,837.70 2.51
23 601336 RS 22,704,766.16 2.49
24 000651 AR 21,848,582.50 2.39
25 600570 E24E HL T 20,251,726.60 2.22
26 601601 SN 19,999,844.76 2.19
27 002841 IR Ay 19,320,588.36 2.12
28 300037 B H 18,690,211.83 2.05
T “EANESRHCEEZAZ & (RSB UIesiE) 1, AHEHRZ
kil

7.4.2 RFRHGHGE VIR ST FHE 2% 20 & BSR4
EHERA: NRMIT

i BRI 4
F5 Ji ZEARAG Ji B A4 K A B B s &0 T A b
Bl (%)
1 603019 HhRHE 59,926,623.83 6.57
2 002555 —tHR 45,241,069.04 4.96
3 688036 eIk 43,945,100.61 4.82
4 300308 Hh s BB 42,151,062.86 4.62
5 300394 RNFIEAE 39,946,838.00 438
6 603444 & Lbdr 34,595,529.57 3.79
7 300502 5 % 33,440,272.92 3.66
8 000988 e TR 33,165,955.91 3.63
9 601138 Tl & Bk 31,115,030.22 3.41
10 600690 IR K 30,291,353.00 3.32
11 002311 R 30,242,176.90 3.31
12 000063 P GiRA 29,663,083.00 3.25
13 300413 T G I 28,292,054.00 3.10
14 002466 K 28,133,131.20 3.08
15 600036 FHRARAT 24,550,768.73 2.69
16 300037 B 22,975,260.82 2.52
17 600030 R G IS 22,433,546.30 2.46
18 601668 Hh ] 30 22,023,450.80 2.41
19 600546 LA B 21,299.114.34 2.33
20 603369 A% 20,898,032.00 2.29
21 688012 HH s ] 20,305,567.89 2.22
22 600132 EE N 19,429,027.00 2.13
23 601800 Hh ] < 18,946,297.00 2.08
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FE BEm Az AR &

A1 % 3L 4 2023 IR

24 000977 IRENE B 18,921,957.00 2.07
25 601186 Hp ] Bk g 18,580,087.00 2.04
26 002352 =425 15 18,479,402.00 2.02
s CSEH SRR S AT (A AN IR A B E) Y], AHBEMRR
23

7.4.3 LB RAS SR S B B R HIRN S

ERERAL: NIRRT

FANBERRI A R A

1,751,535,782.11

TR EERION (A EA

1,792,076,663.56

TE:

7.5 BIREFIF S RNBFREAE

“SRNER AR

“I2H BRSNS Sk
) H, AFREMKRA 5 P

A &

W ORAT HAfrafe DL £

SR ANRTT

o < B A
75 {57 i A RYHE
A5 %)

1| ExbiF 55,633,975.19 6.19
2| RATEE - -
30| &R - -
Forr: BRI G R - -
4 | i 10,307,323.29 1.15
5| Al AR B R - -
6 | HHHEYE - -
7| ATERf (AIASHA - -
8 | [ANLAFH - -
9 | Hit - -
10 | &t 65,941,298.48 7.34
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