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12 H 31 H: [A).

6.4.13.4.2 AMC X

NI AR A2 Fi5 < L 23 SO BORSKR B gt B DR AT R AR i A AL e s O XU . Ak <
FEAALACIKAAL T 57, IEAEAEAR R AN KBS o A K /8 BENBE H AT B A9 Sk

ST E
6.4.13.4.2.1 AN XU i
Bfr. NRMt
AHAEK
20234F6 30 H
i H
FEIC M
&it
HEANRT ENRT
PAAR -4
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88,441,270.79
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2022412 31H

e
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77,362,528.23
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~

B AR
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BRI

\3

77,362,528.23
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202346 A 30 H 2022 4 12 A 31 H
W AR N M FHE 5% 4,420,000.00 3,870,000.00
AR AR MIZ{E 5% -4,420,000.00 -3,870,000.00

6.4.13.4.3 HAfH#E KK

A A IR 2 8 2 < T4 < i L 8 2 oA R SR I < 9t 2 R R T 3 R 2 R ST 2 B A
T A% R R AR B T A AR I Sl R R o AR 4 1 B4R B TR 28 & By b i sdRAT (R RV 173222 5
I SE MM S5, i o s ) AR 6 XU SR T B MUE I3 R AT T4 S 2 A 0 R IR S IR 5
AT BEARIE T UE I3 17 7 AR B B B2

AT (R B BN E IS B W SO R AR A, R B SEg . BEICE . RO A Gk
BIE, SKEB RS AT Ee AR A BT ks XU .

AR Bl £ B A 1 7 B BRI LA AN A UG o A, AR (0 4 8 BN 5 R AR <5 i
FEA WIEF A& SETti e g%, € Wia ] 2 0o BT VRN BE kA7 R B, 4% VaR(Value at Risk)
FEAR S5 R Nk A 2 < T W PRI VR FE A DRI, R I AT 5 o RS, AT R R A 2

6.4.13.4.3.1 HARM XSO
SN NRTIT

AR TAEER
2023426 A 30 H 2022 4 12 A 31 H
i H R g o7 4
N R E HHE LL Ny IR T E L)
(%) (%)
3,555,058,40 3,879,772,793
T o e — R R 79.99 82.83
8.24 .70
T oM E s — e %
T oM EME " — e B ®
A A s 7= — BUE R B8
HoAth
3,555,058,40 79.99 | 3,879,772,793 82.83
it
8.24 .70
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B G HTT S i UG e Tk S B ) A2 )
B L3R KL LA S Fopth T3 20 B R A5 AR
X B S 51 3R H 2 G B 1LY
o CRA: AToo)
FH R AR A B (32 B A MK AEREE
7 HT
2023 46 4 30 H 2022412 H 31 H
WS EAEAE T 5% 264,180,000.00 213,540,000.00
P ST ELAHAE T~ % 5% -264,180,000.00 -213,540,000.00

6.4.14 AfRHHE

6.4.14.1 &R TEA RMETEITTE

ARMET R RFEIRIR, B3 A R E TR AT E B R SR B TR 1
BRPE: Rk AR A GRER KT LRGSR B 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

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

sl AR

AR Sk ik
BT §

1= 2023 %6 H 30 H 2022 412 A 31 H
HE—EIK 3,553,559,832.68 3,878,167,526.45
A=) ¢ 111,432,339.86 91,907,494.25
FE=FEIR 1,027,484.34 1,605,267.25

&t 3,666,019,656.88 3,971,680,287.95

6.4.14.2.2 A SRHrE TR E R E KRS

AREEE DL 2 IR A R UK A H N R O T B R I e S THIESRAE 2 BT L
TR, 5t B R RIS B 50 5 AN SR (L A B P58 5 AN T BR) « Bl AR AT R AT 261
O, AEEEASTIEME B2 5B TR H WA 52 5 AE R R L BRI TR)I AR QR I A et
EFINE 2R FEAR AR R b R B AN AT S5 A E X T FOUHME I SEAR B, 8 AR O

LN AMNE IR S R UG R =R K
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RESR 5% 5%

4> 2023 FEHHARE

6.4.14.3 ERFEEHIPLA SAMETHE KSR TR K3 Y

ARSI AR T IR I L EARIIARFFA ARSI BLA SR HE TR &

6.4.14.4 AUA M ETHE R £5 T B RAHSC U A
ANCAAS SO B T B B e b 8 72 A 6 £5 o B S ISGRR IURD oAt & b 7 457, LK ITAME 5 2 fo i

EMZERN.

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0
B BT DR H ASE G0 B A S A = 2 T

T

7 BRHAERSE
7.1 HREEEHEHER
SEUEAL NRTT
JP 5 L H S I A B L] (%)
1 & LS ay 3,555,058,408.24 77.44
Hrr: R 3,555,058,408.24 77.44
2 Lk i
3 I 7 YA i #5 110,961,248.64 2.42
Hrr: e 110,961,248.64 2.42
B SCRFUESR
4 Dt ey
5 ST SR
6 TN IR 4x il 5% 7 99,996,414.07 2.18
Horbre LIRS R
bt
7 ffﬁi?i BREREHes 823,097,857.44 17.93
8 At 2% T 1,522,020.43 0.03
9 &t 4,590,635,948.82 100.00
T ARSI S R A G MR B A I A SO B 88,441,270.79 NIRRT, 7 AR P+ Lt
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1.99%.

72 WMEHIR BT RO ER T A S
7.2.1 AR REIRARERRAE

fRE | S RES N b S
A VIO NN N0 4 - ]
DRIP4 60,784,854.00 1.37
C LPER4 2,224,458,365.13 50.05
D M), #00. BV OKAE PRI RDY - -
E feisinI4 91,479,283.52 2.06
E b A A 22,028,881.39 0.50
G prabliibe: N e T 96,163,650.00 2.16
H 15 B YO - -
[ G RARR . BAEAE BHARR S 769,235,699.85 17.31
J S 118,232,281.00 2.66
K B 39,712,820.97 0.89
L LGSR 55 iR 55l - -
M =20 Iw ks N &4 157,912.84 0.00
N KF . FRBEAN A S H 94,790.79 0.00
0 JE RS BN H AR R S5 - -
P BE - -
Q TARIRE S T AR 44,268,597.96 1.00
R SOl ARH R R - -
S L - .
&it 3,466,617,137.45 78.00
7.2.2 REWIREAT AP R BB R B RER TS
AT 25 ARME NRTD R BT IE L (%)

A 5 AR IS W O 330,297.49 0.01

A5 IRST 88,110,973.30 1.98

&t 88,441,270.79 1.99
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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 002230 SN 2,901,750 197,202,930.00 4.44
2 300308 SRy EREY 1,330,900 196,241,205.00 4.42
3 300502 o 2,376,920 161,559,252.40 3.63
4 600276 fEEREZ 3,164,100 151,560,390.00 3.41
5 688256 FRa 797,232 149,879,616.00 3.37
6 002422 B2k 4,863,101 144,336,837.68 3.25
7 688072 R RHL 319,603 136,141,289.91 3.06
8 002156 I 5,905,100 133,455,260.00 3.00
9 000021 RRH 6,260,200 125,141,398.00 2.82
10 002463 VakiN gl 4,604,310 96,414,251.40 2.17
11 601333 IR 24,283,750 96,163,650.00 2.16
12 000063 HOG I TH 2,096,000 95,451,840.00 2.15
13 601336 BRI 2,580,500 94,884,985.00 2.13
14 601138 Tolk & Bk 3,709,100 93,469,320.00 2.10
15 601800 Hh [ 52 8,376,000 91,382,160.00 2.06
16 00700 R 288,200 88,110,973.30 1.98
17 603000 NN 3,004,067 87,718,756.40 1.97
18 000729 FHE T ML 6,530,800 81,439,076.00 1.83
19 300394 RPHE 750,400 80,165,232.00 1.80
20 300002 PP 2R 5,686,200 79,606,800.00 1.79
21 688498 TR 236,820 67,493,700.00 1.52
22 688012 H A F 424,556 66,421,786.20 1.49
23 002517 R B A 2% 4,112,000 64,722,880.00 1.46
24 603444 Lk 131,300 64,482,743.00 1.45
25 300567 U 660,400 62,837,060.00 1.41
26 000425 R T 8,269,200 55,982,484.00 1.26
27 002558 PN 3,122,200 55,981,046.00 1.26
28 300633 VARYAZ 958,700 52,249,150.00 1.18
29 300459 Y] 6,911,300 44,854,337.00 1.01
30 002281 Fei R 1,200,000 44,508,000.00 1.00
31 000938 Loy 1,391,200 44,309,720.00 1.00
32 688036 fEE 1 301,266 44,286,102.00 1.00
33 002044 F AP 6,187,100 43,990,281.00 0.99
34 600559 EASR R 1,777,929 43,577,039.79 0.98
35 600048 PRFNR 3,047,799 39,712,820.97 0.89
36 601899 HKemlk 3,135,600 35,651,772.00 0.80
37 002444 B AR 1,622,600 35,502,488.00 0.80
38 000837 Z JIHLIR 2,084,229 33,931,248.12 0.76
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39 000999 HBiE =L 472,000 28,631,520.00 0.64
40 603993 W BHER Y 4,715,400 25,133,082.00 0.57
41 300033 ke[l 133,200 23,347,296.00 0.53
42 688031 ESFHL 169,695 22,610,161.80 0.51
43 000400 YRk LS, 961,000 22,151,050.00 0.50
44 300832 Bl 369,200 21,782,800.00 0.49
45 688278 FEEAY 494,040 21,693,296.40 0.49
46 600511 245 1% 47 554,779 21,553,164.15 0.48
47 688266 PR 2 453,133 21,093,341.15 0.47
48 600557 FRZ 25, 735,300 20,191,338.00 0.45
49 600993 )4 703,100 19,553,211.00 0.44
50 688177 EEES 417,370 11,147,952.70 0.25
51 688506 EEIFPNE! 54,399 3,936,311.64 0.09
52 301269 LYIPN 11,677 1,434,402.68 0.03
53 688443 SR 30,329 933,162.53 0.02
54 688515 LN 4,183 718,053.78 0.02
55 688361 HoRE 8,303 673,991.49 0.02
56 301325 2 ERE 3,636 413,937.80 0.01
57 601061 HFE4&)E 40,154 347,732.92 0.01
58 09658 i E PR 23,600 330,297.49 0.01
59 688576 (IR EEs 2,395 315,642.70 0.01
60 688582 S BER} 6,476 299,402.44 0.01
61 688507 FIRFHE 2,213 287,192.75 0.01
62 301293 =y 1y 3,324 278,316.96 0.01
63 301303 HEAER 10,574 241,150.32 0.01
64 688552 FU R B T 9,556 239,960.00 0.01
65 688570 RIGE 8,837 234,259.64 0.01
66 301368 Fr R 3,368 233,031.92 0.01
67 301307 EFE 6,865 230,766.00 0.01
68 688459 MR 17,259 166,376.76 0.00
69 688623 MR 1,776 162,256.88 0.00
70 688334 iir= 8,879 157,912.84 0.00
71 301382 B F 4,080 155,284.80 0.00
72 301280 BRI R 4,174 149,262.24 0.00
73 688512 R 7,209 147,986.20 0.00
74 301210 S 2,801 143,168.37 0.00
75 301395 A5 5,196 138,629.28 0.00
76 688620 2 10,157 135,209.66 0.00
77 688132 HERA 4,844 131,659.92 0.00
78 301345 R |4 2,652 126,242.30 0.00
79 301141 HR A 2,617 119,750.28 0.00
80 601065 L 4R A 8,748 116,094.39 0.00
81 688631 SERTE B 3,357 108,400.08 0.00
82 688472 Ri] e 6,261 106,687.44 0.00

A5 47 T{IL 58 BT




e gt TR IR & RUE SR B 4 2023 4 IR

83 301488 Z A 2,618 104,144.04 0.00
84 688479 KERME 3,318 103,760.10 0.00
85 301355 A ERHE 5,624 99,516.05 0.00
86 301232 RIREHE 1,643 99,339.12 0.00
87 301376 E e ST 53 4,192 98,850.60 0.00
88 688429 Bl GE YA 3,452 98,752.08 0.00
89 301323 AR 2,277 97,593.33 0.00
90 601133 Fe DAl S 43 6,632 97,123.52 0.00
91 688535 gt 1,607 96,642.01 0.00
92 301386 KRR HE 3,776 94,554.26 0.00
93 301170 DR 2,496 92,283.70 0.00
94 301373 RHRH 2,764 89,376.38 0.00
95 301281 BRI 24 3,366 88,363.72 0.00
96 301358 W RE 2,023 86,766.47 0.00
97 301428 JEEGUERGE] 2,289 80,343.40 0.00
98 301203 EESINVS 2,243 79,964.22 0.00
99 688203 HEIEAEM 5,761 79,386.58 0.00
100 301202 BA A7 3,060 79,009.20 0.00
101 688603 RAERHE 1,391 76,505.00 0.00
102 688469 HOC AR 13,800 74,658.00 0.00
103 301261 1H A% 1,973 72,803.70 0.00
104 001328 BRI 1,445 46,323.05 0.00
105 001282 —BOE 1,045 37,026.15 0.00
106 001360 R 1,762 30,163.44 0.00
107 001287 Hh L 1,386 29,133.72 0.00
108 001367 HEARZ) 549 24,687.92 0.00
109 001324 KERH 1,131 23,764.29 0.00
110 301439 NN 949 16,038.10 0.00
111 301399 JERFRHE 293 15,110.01 0.00
112 301305 EpiBT S 753 14,826.57 0.00
113 301337 AT 232 7,045.84 0.00
114 603125 R 160 3,924.80 0.00

TE: X TFRE A+H B BT RBER, SRR A M ES SH, AR B 70 1 .

74 REHABREE R AEHE AR
741 BiFASHE YIRS R FE 29500 20 4 KRR R4
SRR AR

o AR L 4
5 Ji SEARRY JI S A R EN L S DN P A LA
(%)
002156 HE R 141,484,470.46 3.02
002230 BRI K 139,091,791.67 2.97
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3 000977 TREME B 139,018,372.78 2.97
4 002422 BHE 2L 138,966,337.79 2.97
5 600276 fEEREZ 138,266,641.24 2.95
6 601360 =AE 137,251,585.66 2.93
7 000063 G TH 130,737,441.14 2.79
8 601336 BRI 129,180,076.78 2.76
9 688072 IR 127,732,970.49 2.73
10 601728 i [E FLAE 126,990,046.01 2.71
11 601601 HH [ R PR 126,888,403.50 2.71
12 603000 NG 122,412,798.78 2.61
13 300502 o 121,859,973.46 2.60
14 000021 RRHL 119,493,766.33 2.55
15 300308 Hh s fiE 1) 117,788,381.77 251
16 603986 J& 5 B 111,518,144.00 2.38
17 300750 TR AL 97,791,815.51 2.09
18 601333 IRk 96,908,313.02 2.07
19 300558 182N |4 94,107,822.48 2.01
20 600584 KR 92,267,670.09 1.97

T ATSRN GA 5 TS A &0 (RS AN IR LSS B 3181, AN B ORAS 5 9 A -

7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4
EA: AR

o AR L 4
5 Ji SEARRY JIE B A4 R EN L S e P A LA
(%)
1 002459 R 249,394,729.96 5.32
2 601360 =AE 170,978,510.25 3.65
3 601111 Hh ] [ it 170,807,844.14 3.65
4 000568 PINEE 158,864,504.27 3.39
5 600519 YMERS) 154,995,207.01 3.31
6 000858 R W 152,656,849.05 3.26
7 688223 Ty SR 133,343,797.07 2.85
8 688348 SLRERHE 128,025,562.09 2.73
9 688032 AR Ay 124,170,622.54 2.65
10 601728 [ FLAE 121,047,375.68 2.58
11 000977 IREE S 120,063,734.64 2.56
12 300274 FH ' HL Y 118,896,413.74 2.54
13 601601 EEIE NS 117,295,592.00 2.50
14 600559 EASRR] 105,037,586.00 2.24
15 002415 Vg R AR 95,586,301.85 2.04
16 000596 g aeli] 92,952,841.00 1.98
17 300750 TR AL 91,638,547.00 1.96
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18 603986 JE 5 e Hr 91,041,877.19 1.94
19 600702 1 90,882,978.00 1.94
20 603345 ZIHEMN 88,899,545.72 1.90

TE e AT S A 9 H S RS e RS BN AR LRSS ) 3181, AN R ORAE 5 9

7.4.3 TNBERH A S R S B R RN BT

Az NRMIT
SEANBEEERI A (RAS) i 5,746,308,089.04
EHBEERIURN (3D R 6,321,188,221.01

T ARTSRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 40

A A e LUSSCH ) 81, ABEMRIZ S .

75 MREFRR RO ROMFREAS

SRR NRTTT

A BB L

Jr 5 15395 it o VAV iNIEl

1(%)

1| ExRfi%H - ]
2 | RATEE - -
3 R 110,961,248.64 2.50
Forpr: BURME SRl 80,878,953.56 1.82
4 i Aless - -
5 AP AT S Rt - -
6 SRR B - -
7| AR (AR D - -
8 ENIZea - -
9 | HAth - _
10 | &it 110,961,248.64 2.50

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 4

SRRAL: NRMIT

S | BRI

HE (5K)

SRS At

B EEA1(%)
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230201 23 [HJT 01 500,000 50,485,068.31 1.14
220403 22 k% 03 300,000 30,393,885.25 0.68
23
3 2328016 ﬁ??fﬁ 300,000 30,082,295.08 0.68

7.7 RN 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 SRR T A
ARG ARG AR RFFA ST BB ATL

7.9 SPAREE /A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR WRRFFABOERH -

7.10 AESBT BB HBRBOR

AR e R AR RS B IR U, A ORAE DY H B, A P st st by . A2 5 iR i
R4,

ARIEGAEBAT IRAR I IR AR BEIS 1 Sl i X 27 17 3 S AT 155 10 40 07 0 28 45 IR WA 2 g 40 A
B E PR AL LD R E IR EL SRR (2 Sk B IR B B S B IR, FFARGE L 2 08 7 5Bt (it
BB SRR XUSS 2 B0k AR I B R B bl R, RSB GoR AR L3 & 75 & UE 7 T 4 A Y]
teiimiaiTass LR AAE I bT st . et URSRFAE AT (/KT R At 2EAT 5058 A ik %,
LKA 2 2 537 2 ) R G XU AL sl 1 XS

711 G AR AR SR E N E G532 5 B A
7.11.1 AHAE GRS RBUR

WIEAFESILEEGFH, AHEESERFERE T EH B,
7.11.2 A HAE A SR B BT

Teo

7.12 BEHAEMERE

7.12.1 HEBRFEAN-TLUERIRT EABEEIR I RAERGRH H i —FEAZIATFER. &5
R B RSt B

2023 £ 2 16 H, RAMRATEVMUA W STZRE 7 RAMER /Ml ST 58 eI 5 it

A AV I, R EARAT ARG I B R S RIS e (2023) 2 5) AT X RAE
5 51 ji4k 58 171
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BT RAT IR 6670 Ji7G, WOEVETS 2.462 J57G, X RAEMRAT KW §TEK 2300 fiot, it
#K 8970 JiJt, WHUEIARTTT 2.462 JiJCHIATBUL T -

AT G EIRUESR B3R SRR 7 156 O ) $5 B ) L O

R I, AFE G BT BOHT 4 HAIE SR B RAT EARA R E I ISR AR, A R
Hil H A — AN ZBIATFE T AT AT

7122 BB+ ZREPRETHUES S FANE SRR R SMOB B R R 3 5
ARIEGA BT+ AR T, AAFEBE T B <5 R e % 1B R S P 22 A B

7.12.3 AR HAR S B =1 B

B ARt
75 Eq &
1 A ORIE 1,328,689.89
2 LT F AR
3 JSZHAC ]
4 JSZYSCR)
5 T2 AT R 193,330.54
6 Hopth RS K
7 15 9%
8 HoAh
9 &t 1,522,020.43

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
ARHe AR AR R+ 42 BB S R ARAFAE Bl SZ PR I«

8 E&MBRAEAER

8.1 MIARESHIFE AN BEFFANGH

Brgips: 4y
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FrE N
FEANP | PHFEER LA FE BT MNP
1y &5 2% )
B F G0 =Xl ReP=X i
ESEEf ] FrE 4
AL AL 1]
I IV Vil 5,447,433,173.
55,758 08,144.33 | 24,898,482.04 0.45% 99.55%
A 54
A 22 BE 50 R I VR
16,609 22,900.46 | 4,521,003.34 1.19% | 375,832,756.09 | 98.81%
&C
5,823,265,929
it 72,367 80,875.06 | 29,419,485.38 0.50% 99.50%
63
8.2 HIKRELSEE AWM REFA AZELEHIF R
TiH 1 B ) FrEmasag () i 3k 4 B A EL 5]
A 72 FIE 3% 260 3k YELAS 0
" TR EIELERES A 584,696.82 0.01%
SEGRIAFHMALN [ .
B A A et kR A C 225,531.58 0.06%
- aif 810,228.40 0.01%

8.3 MIAESEHANMLANRFAEFTFBAEEHBEEX MKHENR

i H 11 B3 A S M Pl B REEXE 6
RAFEMEBARN & | RLUIERIRES A -
EREMPFAMIINTTN | ELRHUE GRS C -

FEA AT A it -
g WU RIR S A 10~50
REGRGAWMFFAARTT | BRI TGRS C -
G
it 10~50

T Anml B EEA

BEE BB AT AT AR A X R A &0

BRI HCE XA 0.

VARG

i H

LR RIERS A TR IR G C

HEERARMH (2021 428 A 10

H) e (255 7,301,837,516.08 623,812,493.62
AH A A AT 3 4 40 B i 6,036,478,887.73 417,056,208.89
A A BASE G S HR A7 A5 20,995,994.25 12,572,088.01
Jeli:  ASHR A IR 4 R BE [B] 477 0 585,143,226.40 49,274,537.47
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A Ik AR AR B B

AR T AR I e AL A0
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