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ARHE 4 (G A TN O B G 4L W7 b 7 A AR H AT AR BB 1 T AR B (1 HEA T R AR VP A
SIS, R H BRI R B S AR 7 A TDAE H AR R R AR BN

[, A <5 (¥ i 3 8 B S i 45 B 43 B0 [ 52 5 BT H 522 50 TR E: #IR%FiE
JE UK AZ G 6 T B SR A B 0 RATAT 7K PS5 HEAT 6 SR BRI A 5 A O HE N B, DA K
S AN P 5 5 %ok - S5t 5 7 0 P R AT 30 4 U 5 it P A A AN S AN S8 [ Y 52 ) F e 2
PR R FIAE 5% T A o edh, AR R 4 o B i i NS ST 7 08 [l A8 5 A S o 8 - AR o 44
At 1 T8 T 2 T4 36 KT s RS MU R o Py R R 5 0 (B Ty AR S 0 i 42 A R A (v S A2
Bl IAE S FASEIAUE SR B il S R I 2 8 B9 HAR EARON 52 50 TIT R [l 52 B i), Wl
ST 5t 0 8 R R 5 4 4 [ 40 T B T TRl DR — B

l
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HAEPENIRSE, LA KU A KU A A Ao RS o

6.4.13.4.1 F|Z X%

AR 2R PR A2 Fig < L (1 24 S0 U O e B 52 T 37 A R AR sl i A A s B XU o R AR U
e TR e B T i3 AR BT S 2 Fe O T R AR, o Bl R AR S e i R i
ANAST S5 30 1 425 ARORR 8 11 3781 23 B 5 I AROR IR B S 0 RS o AR i i ) i < 7 BN S Y10
A 3 <5 T s FR) ) R BURR AR R AT M, DRI T R B AL A R AR TR R R KU AT A
Blo ARIEEFAT KRR > Gt 5 M e A AT, BRI R e g s sh e

TEIEIR KRR RO TR AL . ANFE SR IR R UM 88 7= L BONEAT AR it
FHAMES K ST M5,
6.4.13.4.1.1 F|Z& X ¥ 11
A ANRMG
ARHEK
1 £ 1-5 4F 5FE iR &1t
202346 H 30 H
wre
AT 7,985,312.96 - - 1 7,985,312.96
A - 279,705.97 - - 4 279,705.97
7 HRIE S 10,485.15 - - - 10,485.15
T o V& Rl e - 2,719,494.02 919,228.17]  39,433,964.99 43,072,687.18
IV NI AE - - - 817.67 817.67
g Rt 8,275,504.08 2,719,494.02 919,228.17]  39,434,782.66| 51,349,008.93
145t
AT IBE [] 5 - - - 39.35 39.35
A BN AR T - - - 61,989.70) 61,989.70)
MATFEE B - - - 8,265.30) 8,265.30)
RS B B - - - 51.00) 51.00,
HoAh A7 45 - - - 171,071.85  171,071.85
i fot it - - - 241,417.20 241,417.20
) 2 s i e 1 8,275,504.08 2,719,494.02 919,228.17]  39,193,365.46/ 51,107,591.73
AR
2022 12 A 31 1 LA 1-5 4 5FE AR &t
H
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wre
AT 9,643,875.87 - - 9,643,875.87
R &8 247,413.19 - - 1 247413.19
7 HRIE S 9,199.78 - - - 9,199.78
Gy M Rl P 678,042.63 1,765,042.59 3,332,956.60,  35,015,069.38 40,791,111.20
A HR T R 0.12 - - 457.35 45747
HrE ATt 10,578,531.59 1,765,042.59 3,332,956.60,  35,015,526.73| 50,692,057.51
15t
AT IBE [R] 2% - - - 199.57 199.57
A BN AR T - - 1 65,018.35 65,018.35
MATHEE B - - - 8,669.10 8,669.10)
N AT B . - - 36.46 36.46)
HoAth 471457 - - 1 163,149.48 163,149.48
i fo it - - - 237,072.96]  237,072.96
T R AR ke 1 10,578,531.59 1,765,042.59 3,332,956.60,  34,778,453.77| 50,454,984.55

TE: RPN ARG B KA IKTANE, I 3% 0 S 2 U IR 2 J08 E A H B3 H A

BETF LK,

6.4.13.4.1.2 F| 2 X & I BURE 2T

F2023 46 H 30 H, A3

SHA KL SRR A o

g

12 A 31 H: 11.45%) , KRR T AR S5 L E

[ .

6.4.13.4.2 SMC X

8 5 JE 13 B2 1 Ee A 7.129%(2022

=8

oM (2022 512 H 31 H:

BN RIS A2 Fi5 < it R PR 2 S0 A AR SR B < i PR AN R AR Bl i A AR e sl A XU . AR S

FIpTA 5 Rt AN R T H A, BRI E R AN XU -

6.4.13.4.3 FH A A% XU
A AN A% XRS5 3 4 BT R 4 T 5L 2 SR B B oA o IR 4 0 2 DRI B T 3 1) S R ANV 26 A Ak

(RITT 0 ks R AR B T R AL B B R . ARG R T BT B IR S, Pt i 0 AR AN A% X
RV T ANIESF RAT TR H B 2B G DLBURF IR F IS0, ] BESRIE THIESR T 7 B AR B i 52
i

A et I BB A A 1R 03 B B AR L A AN RS XU, AR A IR S < 5 ) X S B A B PR 5K
BATRECE . MAh, ARG MR GE NS O XA S PITRA FER s SCit b, EliEmE
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B A7 4 AT KUK 0, 0 VaR (Value at Risk )37 S TR A< HE 4 116 (038 26 401 KU
T A PR AT BB A

6.4.13.4.3.1 HAbHrs X0
SEA: NETT

AR AR
2023 %6 H 30 H 2022 4F 12 H 31 H
TiH i Bk 4 % i B B
ARME FFHE B ARME HHE
1 (%) (%)
AL 5 1 4 R B 7 — B SR AR R 39,433,964.99 77.16 | 35,015,069.38 69.40
A oy VEB Rl Bt P — R 1R
Lo M E R T — e R IR
ATAE Rl B8 7 — BUIE L 5E
HoAth
ait 39,433,964.99 77.16 | 35,015,069.38 69.40

6.4.13.4.3.2 FHABYHE XS I BURYE 5B
15 % Bl 455 Eb A i v A 1) oAt 117 338 B AR A

X AR H 4 B A
MR (Cfr: AR
AH R R AR B (1 AR ) PN AEREE
s
2023 £ 6 H 30 H 20224 12 H 31 H
WS BSEE BT 5% gy 354 2y 336
Mk 25 EEAEHE T B 5% I/ 2 354 I/ 4) 336

6.4.14 A fotiE
6.4.14.1 £R TR A RWETEN T E

NFOMETHELSRITRIZ UG XA RE T E R 5 R A 5 2 SR A E TR 1 5
JERPRAE -

B 2R MFEBE P B A B ER T 3 B R R B A .
BRI BRES — R A AELAMH O 587 B 5 B HR B R 1 W R R A A

=R A RBE BUA A AN AT S L

331004k 4570



[ 7% B A 3 B R VR i B VRS T R 1 R 4 2023 FE T HR &

6.4.14.2 FEMUA RN ETENEM TR
6.4.14.2.1 FREREMTEKARUME

A, NRMot
ES P EARIER
~RAMETHES RETENER
20234 6 A 30 H 20224 12 A 31 H

FH—EIR 43,050,885.36 40,791,111.20
HREIR 21,801.82
/N - -

&1t 43,072,687.18 40,791,111.20

6.4.14.2.2 A RMERTREEXE K EKREZS)
AHE 4 DL S EUR 2 IR 2 AV 3 B IR AR H OIS 2 R T 4 R B s

XSRS 5 i L SR A G0, 45 B RIS R A2 5 AN i R (BB K R A I 1R 52 5 A
WK BB TARRIFRATER L, ARG A TEM H 2525 IR HE . 225 AN ERIIE) L
PR S TDRE AR OGBS AN (527 R 2 SR ELAUN B — TR U5 AR At (1 B o SR D F) A T R0 i A\ AEL X

TA M ERIFEAEE, € M0 AT A RMENE S = B E & H =2 K.
6.4.14.3 ERFEERI LA RMMETHERI &R T B M3 H
T 20234 6 H 30 H, AREEARFFEIEFLZEN A RMETTER &M 7(2022 £ 12 A 31 H:

).
6.4.14.4 AR RHE B SR TR KIAHR A
AL SR v R < R B 7 R A7 £ 3 A4 LSO TN A g R e, LK IHHE S5 4 fedy

TEAZEIR

6.4.15 B THEEM S &R T T ZE U K H A )

TR B TR AN I e T G A Y 0 LA SR
7 BREAEGRE

7.1 BIREEHFHSHER

AL ARt

o N B BT IR
75 i H Sl W (%)
1 ETE iy 39,433,964.99 76.80
Hrpe JBZE 39,433,964.99 76.80
2 B4
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3 [#] 72 AL 2 18 % 3,638,722.19 7.09
H, iz 3,638,722.19 7.09
BPE SRR B} B
4 REBETE ) B}
5 SR AT AR B} B
6 SENIREE G Rl e - -
o S A ) 1 S8 N R 4 4 ik
e i i
7 BATH RS B & 61T 8,265,018.93 16.10
8 HoAth 25 T 7% 7= 11,302.82 0.02
9 &1t 51,349,008.93 100.00
7.2 5 BARBAT I/ R B E R B
. JENN . o 3 4 B PR 1 L
D | K AR Go A t
A Y N O Y| 4 387,700.00 0.76
B T 516,500.00 1.01
b’ 28,318,174.79 55.41
H1 7. B T7. R K AR P R R 960,523.00 1.88
N - B}
F R 22, 1,372,516.00 2.69
G WZH . O hERIEENY 377,647.00 0.74
H {15 FEs ol 88,914.00 0.17
I EEAER . RS EEARIRS 1,355,424.20 2.65
J 2l 2,872,679.00 5.62
K = 360,403.00 0.71
L FELE T 28 IR 25 504,951.00 0.99
M AT TR RS 1,212,183.00 2.37
N IKFS PREEANA He it A FR 655,844.00 1.28
0) R RS . B HA A IR 2% - -
P HH 129,444.00 0.25
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Q BARIH S TAE - -

R AL AR TE AR R - .
S TN 321,062.00 0.63

it 39,433,964.99 77.16

7.3 BIRIEA FUHE b 2 B HHE LR/ HET TR B R A B A
SERA: ARMT

i B 4 BT P
e | R i S AR B (k) AVIIXIES
(EERVIES)

1 002266 s 158,800 655,844.00 1.28
2 300636 EREZNA 49,600 608,096.00 1.19
3 605196 1EIE 252 73,000 519,760.00 1.02
4 600489 T4 50,000 516,500.00 1.01
5 003011 G 15,200 490,200.00 0.96
6 002138 Jiji e FL - 19,800 473,418.00 0.93
7 688160 AZE g 5,600 467,600.00 0.91
8 600674 JIN 2 REUR 30,600 460,530.00 0.90
9 603158 i ey 57,900 443,514.00 0.87
10 600741 IR EE 23,900 441,194.00 0.86
11 688687 LR 14,400 424,800.00 0.83
12 601555 KRR 61,000 423,340.00 0.83
13 688011 FLLH 16,200 418,284.00 0.82
14 688218 DN 18,100 398,381.00 0.78
15 300012 HE ARSI 20,200 393,900.00 0.77
16 002632 TH L 52,900 385,112.00 0.75
17 688667 L 5,100 380,613.00 0.74
18 002025 AR LA 5,900 376,420.00 0.74
19 603520 F] KL 22,200 370,296.00 0.72
20 600803 BBy 19,100 362,518.00 0.71
21 601336 B RIS 9,400 345,638.00 0.68
22 601766 I 2R 53,000 344,500.00 0.67
23 002410 JTBRIA 10,500 341,145.00 0.67
24 300553 S By 5,900 335,002.00 0.66
25 688588 7 E AT 21,500 334,325.00 0.65
26 300879 NUiEh 17,500 333,025.00 0.65
27 002481 RUE £ i 74,600 332,716.00 0.65
28 000009 i [E % 26,600 321,062.00 0.63
29 300193 FE R 42,000 320,880.00 0.63
30 300095 AT Ay 33,400 315,964.00 0.62
31 002879 KR 19,000 312,930.00 0.61
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32 603966 AR 24,500 309,435.00 0.61
33 300936 R 9,100 307,034.00 0.60
34 688093 AR 15,300 306,918.00 0.60
35 002568 A A 8,400 305,340.00 0.60
36 603351 18R 2k 11,300 303,066.00 0.59
37 002074 EFF =t 10,500 290,010.00 0.57
38 000060 WIS R 60,600 287,850.00 0.56
39 002947 THERIA 13,700 285,508.00 0.56
40 688166 TE 5 5 24 12,800 281,472.00 0.55
41 000739 % 2k 15,800 280,292.00 0.55
42 300452 LLym] 22j 5 16,000 279,040.00 0.55
43 603385 ik % 36,500 274,845.00 0.54
44 605066 RIEHES 29,200 274,772.00 0.54
45 002870 il 8,000 265,360.00 0.52
46 002334 L 20,600 262,444.00 0.51
47 300900 I 9,100 262,171.00 0.51
48 600801 HEHKIE 21,200 261,820.00 0.51
49 300726 FIEHT 5,800 259,376.00 0.51
50 002184 HEEEE el 15,800 259,120.00 0.51
51 300347 &Ry 4,000 258,160.00 0.51
52 601137 G4 16,500 256,740.00 0.50
53 601688 HEFRUESS 18,500 254,745.00 0.50
54 003002 WA A 16,000 253,120.00 0.50
55 300861 EX7)vE0 5,700 247,209.00 0.48
56 002727 — LV EL 9,200 242,880.00 0.48
57 002179 H Y 5,340 242.,169.00 0.47
58 000783 KATAES: 40,400 234,320.00 0.46
59 002594 EL P e 900 232,443.00 0.45
60 002997 Fify B A5 L 7,800 231,894.00 0.45
61 300838 Wi J1i 12,500 228,375.00 0.45
62 600918 W ZRIESS 32,300 223,193.00 0.44
63 688696 &N 1,600 223,024.00 0.44
64 603883 ZH 7,400 220,890.00 0.43
65 002714 W A 5,200 219,180.00 0.43
66 603040 FrAAFR 8,200 218,038.00 0.43
67 600919 LIRERAT 29,400 216,090.00 0.42
68 300357 T4y 6,400 215,232.00 0.42
69 600926 PO ERAT 18,000 211,500.00 0.41
70 601607 iRz 9,400 210,654.00 0.41
71 603267 P 378 HL - 3,200 208,960.00 0.41
72 002065 R 29,400 207,564.00 0.41
73 603059 EING 9,000 204,660.00 0.40
74 002843 ZR5E A 9,600 201,216.00 0.39
75 688390 1] 72 1,200 200,232.00 0.39
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76 688029 A ol 5 2 2,400 195,744.00 0.38
77 605177 A2, 7,900 194,656.00 0.38
78 603859 RERHRH 3,800 194,294.00 0.38
79 688077 Kb RE 6,400 193,344.00 0.38
80 002833 5L H % 9,800 192,668.00 0.38
81 000338 HELEBN Ty 15,400 191,884.00 0.38
82 300280 KRB 4,000 191,080.00 0.37
83 688155 JeEEIAR 3,500 189,910.00 0.37
84 601211 % 13,500 188,865.00 0.37
85 300001 R 9,000 187,020.00 0.37
86 603259 24 B R 3,000 186,930.00 0.37
87 600197 (APALSS 6,800 184,756.00 0.36
88 603456 JLINZ. 6,700 183,446.00 0.36
89 002270 & 16,700 182,865.00 0.36
90 600511 ] 24 11z 7y 4,700 182,595.00 0.36
91 688260 HIFE BHE 9,900 181,962.00 0.36
92 688636 BHHIA 3,300 181,500.00 0.36
93 688121 FIRM AR 4,800 179,520.00 0.35
94 688133 ZRIHBHY 2,100 178,899.00 0.35
95 688157 AR AR 3,400 178,840.00 0.35
96 600312 L 14,400 178,416.00 0.35
97 000990 WS A 23,400 178,308.00 0.35
98 600826 22 A 17,300 177,671.00 0.35
99 603533 H R 6,400 177,408.00 0.35
100 003025 Bt ae 10,875 175,631.25 0.34
101 601128 ERAT 25,600 174,592.00 0.34
102 600377 T EH 17,700 173,991.00 0.34
103 603822 FEMRIA R 5,300 172,515.00 0.34
104 603613 ] R i 4,640 171,355.20 0.34
105 601500 T8 By 41,800 170,962.00 0.33
106 002169 BOLHA 20,600 170,774.00 0.33
107 688028 TRIRAE 7,600 170,240.00 0.33
108 601997 BRHARAT 32,900 169,764.00 0.33
109 600519 piv)E ] 100 169,100.00 0.33
110 603037 JLARNE AR 12,350 168,824.50 0.33
111 002299 XRKE 8,800 168,520.00 0.33
112 002815 RIEFAR 13,500 168,075.00 0.33
113 002570 PSES 39,200 166,992.00 0.33
114 688622 INENE 4,700 166,850.00 0.33
115 000878 = F A 14,900 164,645.00 0.32
116 600908 THHRAT 30,700 164,552.00 0.32
117 300876 EZ ] 6,300 164,115.00 0.32
118 603787 B H A 9,700 163,057.00 0.32
119 300218 LRI A 17,200 162,024.00 0.32
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120 300881 BT 4,900 161,455.00 0.32
121 600061 ESES 4N 22,600 160,912.00 0.31
122 688026 ERAEY) 8,800 160,776.00 0.31
123 002084 NEAICEE 40,800 160,752.00 0.31
124 002798 MR = 23,700 160,449.00 0.31
125 002942 FAR A 8,800 159,720.00 0.31
126 688488 Szl 12,800 157,696.00 0.31
127 603506 F 13,300 157,339.00 0.31
128 688098 FRIEAED) 21,300 157,194.00 0.31
129 002419 KT Ay 26,300 153,855.00 0.30
130 300510 Gt A 22,000 153,560.00 0.30
131 600750 L2k 7,000 153,510.00 0.30
132 002275 FEAR =4 8,400 151,284.00 0.30
133 002456 YEIH 26,300 147,280.00 0.29
134 688049 JEC R 3,986 146,684.80 0.29
135 688557 il ESs 1 4,000 141,120.00 0.28
136 600875 RITHS 7,500 139,875.00 0.27
137 300661 IRy 1,690 138,799.70 0.27
138 002859 EERHL 5,000 138,500.00 0.27
139 601126 V975 A 9,100 138,229.00 0.27
140 601985 Hh [ 1% H 19,500 137,475.00 0.27
141 600563 A 1,000 137,300.00 0.27
142 300951 AR, 2,500 136,575.00 0.27
143 002027 I3 AR I 20,000 136,200.00 0.27
144 002705 B By 7,500 135,225.00 0.26
145 300802 ErRHE 5,600 134,792.00 0.26
146 600315 FlERN 4,600 133,446.00 0.26
147 688519 [ERIE ) 5,500 132,165.00 0.26
148 300408 = EEH 4,500 132,075.00 0.26
149 603599 ]S A 4,800 129,984.00 0.25
150 603377 2R 5 W) i 16,100 129,444.00 0.25
151 000026 KA 10,600 127,836.00 0.25
152 301263 ZRIBRE 6,100 127,368.00 0.25
153 002459 R 2,980 124,266.00 0.24
154 600271 fiRAE B 9,000 123,210.00 0.24
155 002152 JTHIZ 10,500 123,060.00 0.24
156 600597 DI BN 11,800 122,720.00 0.24
157 002129 TCL H3f 3,625 120,350.00 0.24
158 000860 ¥4 3,500 117,915.00 0.23
159 600760 RPN A 2,520 113,400.00 0.22
160 603811 W2 8,800 109,384.00 0.21
161 601966 Bkt a 4,900 108,878.00 0.21
162 002402 T 2% 6,400 108,672.00 0.21
163 002311 R ER 2,300 107,732.00 0.21
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164 603233 N 3,800 106,438.00 0.21
165 300033 [F] 26 600 105,168.00 0.21
166 601111 i 12,700 104,648.00 0.20
167 603043 ILRIE S 3,700 104,562.00 0.20
168 688050 ZHEST 506 103,896.98 0.20
169 002675 Rl 7,000 102,970.00 0.20
170 601600 ERESEEEN |4 18,600 102,114.00 0.20
171 600199 S 4,300 102,082.00 0.20
172 001979 LA 7,800 101,634.00 0.20
173 002244 TEVTE ] 11,500 101,430.00 0.20
174 603369 A% 1,900 100,320.00 0.20
175 600887 GEl)ivgy 3,500 99,120.00 0.19
176 600233 [ BGIBTSEH 6,800 99,008.00 0.19
177 000596 Lpiavaell] 400 98,952.00 0.19
178 603444 i Hgs 200 98,222.00 0.19
179 688266 BEBRI24 2,100 97,755.00 0.19
180 300705 JUHLH 24 3,500 92,505.00 0.18
181 600754 TP ARTPAS 2,100 88,914.00 0.17
182 603195 NN 576 55,330.56 0.11
183 600845 FEAG A 500 25,405.00 0.05

7.4 REFABRERH A S ERES)
7.4.1 R EANSHE VIR ST 1FME 2% BT 20 B KR EHA
SERA: ARMTT

i BRI 4 B
e JiE ZEARHS JE SR A4 R PN N X 7P E LB
(%)
1 000568 TN 1,060,841.00 2.10
2 600674 JIN#EREUR 1,038,297.00 2.06
3 603259 2 JFEf 1,034,580.00 2.05
4 002318 ASLFFM 1,005,555.00 1.99
5 603158 ¥ e i 986,818.00 1.96
6 000425 B LML 937,354.00 1.86
7 600519 pivlEae 870,160.00 1.72
8 002603 PAUS 21 861,534.00 1.71
9 600377 TR 823,459.00 1.63
10 603283 FENE A 814,214.00 1.61
11 603613 T T Ay 791,501.00 1.57
12 688667 E 752,694.11 1.49
13 601688 IR 726,973.00 1.44
14 300636 & A2k 722,705.00 1.43
15 605388 YIRE AR 704,879.00 1.40
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16 002048 TUEAEF 691,200.00 1.37
17 002410 JTERIA 683,882.00 1.36
18 002938 TS o5 4 iz 679,167.00 1.35
19 600741 IR EE 671,341.00 1.33
20 002986 FEE A 667,335.00 1.32

TE: RANEHUL RN S (RAZ AN R UL 51, AHIEMRZ 5 .

7.4.2 Rt HSHHE AR SR 71 E 2% BT 20 ZHREHH

AL ARt

i BRI 4 B
e JiE ZEARHS JE R A4 R AHA RS2 H 40 7P E LB
(%)
1 002594 EA ] 1,748,463.00 3.47
2 002085 T3 B 1,638,646.00 3.25
3 600519 piv)E ] 1,601,921.00 3.17
4 300856 Rl R 1,418,309.50 2.81
5 000425 B LML 1,151,910.00 2.28
6 601012 P HL LR RE 1,041,656.00 2.06
7 000568 PN B 984,132.00 1.95
8 002318 ASLFFM 975,390.00 1.93
9 600993 N4 963,400.74 1.91
10 603283 FEIE Ity 932,310.00 1.85
11 300796 RS 915,928.00 1.82
12 603118 Lk 896,117.00 1.78
13 601231 2NN 890,281.00 1.76
14 002603 AU 25\l 888,983.00 1.76
15 300438 G R eI 831,467.00 1.65
16 603129 HNEL 824,381.00 1.63
17 002965 FERHE 773,176.00 1.53
18 601038 — 770,072.00 1.53
19 300575 LI 7y 765,252.00 1.52
20 002169 RS 734,216.00 1.46

TE: S EHUHE S BT AT (RSN R DL 5, AHIEMRAL 5 B

7.4.3 TN A 280 R S B SR TN 5

AL ARt

FNBER A (RS A

158,888,800.85

FHBEEHIUN (A B

156,036,957.11

T RNERRA S BRI SR A . (A B e DL K ) 3151, A% )8

FARAZ T A
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