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P, RT3 R R B AR Bl o6 AR 4 % P2 1 E JC K52 .

6.4.13.4.2 4N XS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e B R AN R AR s i A A e sh O ARG . A <
FFAACLCIKAASL - 587, AF AR R A AN RS o ASE 78 BN AR H O AR SR ANk

SPREAT I
6.4.13.4.2.1 AN XS; i
Bfr. NRM
AR
202346 F 30 H
TiH
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e AR ENRT
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it
HrE R
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EER
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E=yN M
&it
E AR EANRT
PLAR Y
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jﬁti - 27,223,434.98 27,223,434.98
iy

IR N

B ait - 27,223,434.98 27,223,434.98
PAOR T

) 1 f5

AN RS - 27,223,434.98 27,223,434.98
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6.4.13.4.2.2 AN XU FI 8R4 AT
B % BRiZ A — L 2R A AM H At 11737 48 B AR R R AR

X% P A e H 2 4 3 P I E
ALK A T
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W mARXT AR MIZAE 5% -1,587,953.54 -1,361,171.75
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RIS A S5, P o s ) AR 6 XU SRR T BMIE I3 A AT T4 S 2 A L R IR S I AR 5
AT BE SRS T IE I3 17 47 AR B R B2

AT (R R B BN E IS B W O R AR A, B S . B ICE . RO A Gk
BIE, SKEB) R AT Ee AR A B T ks XU .

AR BBl 5 B A 1 7 B B AR LA AN A UG o AN G4 R 20 & IR B IR B LU D e
BRI 60%-95%; Tk FROE A FA i S B 5 LB AN 4 R A S B PR 1) 50%: REANAE B H H AAEHTIBR R
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et FER BN IR & RUE SR 5 < 2023 4 IR &

BEAh, ASIE G BN AR HON AL & Fr R IIE SR I R S ft s, e ia F 2 e Bk
XTI &, 4G VaR(Value at Risk) i s S5 AN TAA I 5 1 AP CE A RS DR, i T 3

X RS BEAT ERER A A o
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TiH o 3 4 e b &% e
N S E Y {E L 1) ~RME Y {E L A1)
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1,287,208,01 1,376,820,229
T g e T — R 80.07 83.37
6.24 95
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T oA — e Jm IR - - - -
A SR B = — BUE R % - - - -
HoAth - - - -
1,287,208,01 80.07 | 1,376,820,229 83.37
it
6.24 95

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

S TSRS KU R E T AL STLLBOEHER 223N

ERJ%
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2023 4£ 6 A 30 H 2022 4E 12 H 31 H
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A BT R RIURIZ I oo o (B TR T 5 B H25 SCR \AE P& R R A1
JRIRHGE: H— R IR ARG B GHEE R T 7 ERGHBIIRDY: 9 20 B — R
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mEERTE "
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FE—ER 1,285,062,862.56 1,373,308,582.81
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BRI 1,674,062.46 3,511,647.14

&it 1,287,208,016.24 1,376,820,229.95
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B2 SCHHE N 55 SR IREEE =R K.
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L RIS BRI T 4 2023 4F 1 Bk &

7 BEAGHRE

7.1 HEREEEHEBMN

SRiah. NRTT

s TiH S AR BT LER (%)
1 R e 1,287,208,016.24 77.53

Hr, = 1,287,208,016.24 77.53
2 FL PR - .
3 & 2 U3 . .

Hdr. i - -

R & nall - -
4 nEEEE - .
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6 SRS Gl g - .

Horrs SIZPRT [B] ) ) SN IR
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AT RS H AT &6
7 ARG " 372,483,436.58 22.44

it
8 Ho Al & T 576,425.95 0.03
9 it 1,660,267,878.77 100.00
VE: R B AT Gl i W B A Sy ML S I A oA 1B 31,759,070.74 G, HFE & HE =

HHE LA 1.98%.

7.2 REHRETI D ROBEERRAE
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KAl 21,884,689.00 1.36
C gl 805,604,569.49 50.11
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F kA 8,261,257.24 0.51
G LB AREAEREOL 34,771,176.00 2.16
H A AE FIE Ol - -
| R AEAVE B EAR RS 277,909,117.09 17.29
J a4 42,719,850.00 2.66
K Bt 14,356,454.00 0.89
L LGN 55 M 25 Ml - -
M P s NS4 609,494.41 0.04
N IKFI S IREEAN 2 L5005 i B 94,790.79 0.01
o) JER MRS SR AR AR % - -
P HE - -
Q PR S TAE 16,099,488.96 1.00
R AL RE R R - -
S SN - -

At 1,255,448,945.50 78.10

7.2.2 MEWREATIL G RO BB H R ER A S

1Tk ARl (NRFD m IS P A L] (%)
JEH & A0 TE A 116,163.95 0.01
HE RS 31,642,906.79 1.97
&t 31,759,070.74 1.98

7.3 BREA SOHE S B H T E LB HE R I BT A BRSO 48
SR ARG

i HE 4 TE
Feg | B Ji S A4 PR HE(K) A e
fHEE1(%6)

1 300308 Hh s fiE 1) 479,703 70,732,207.35 4.40
2 002230 SN 1,030,900 70,059,964.00 4.36
3 300502 W 5 854,140 58,055,895.80 3.61
4 688256 FERL 286,162 53,798,456.00 3.35
5 600276 fE 5ty 2= 24 1,118,600 53,580,940.00 3.33
6 002422 BHE 2k 1,723,259 51,146,327.12 3.18
7 688072 R 115,111 49,033,832.67 3.05
8 002156 I 2,135,062 48,252,401.20 3.00
9 000021 REHL 2,262,550 45,228,374.50 2.81
10 601333 IRk 8,780,600 34,771,176.00 2.16
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11 002463 VA 1,658,550 34,730,037.00 2.16
12 000063 I 754,555 34,362,434.70 2.14
13 601336 BRI 933,000 34,306,410.00 2.13
14 601138 Tk & B 1,341,100 33,795,720.00 2.10
15 601800 Hh A g 3,028,500 33,040,935.00 2.06
16 603000 N 1,086,200 31,717,040.00 1.97
17 00700 s TR I 103,500 31,642,906.79 1.97
18 300394 KRG 269,600 28,801,368.00 1.79
19 000729 FHE T ML 2,304,539 28,737,601.33 1.79
20 300002 PP 28 5 2,051,400 28,719,600.00 1.79
21 688498 AR 85,592 24,393,720.00 1.52
22 688012 Hi A A 153,396 23,998,804.20 1.49
23 002517 e S 1,487,300 23,410,102.00 1.46
24 603444 i LR 47,500 23,327,725.00 1.45
25 300567 e Il F ¥ 237,900 22,636,185.00 1.41
26 002558 PN 1,125,900 20,187,387.00 1.26
27 000425 R T 2,928,600 19,826,622.00 1.23
28 300633 FFALEST 336,600 18,344,700.00 1.14
29 300459 B 2,491,900 16,172,431.00 1.01
30 002281 IR 434,000 16,097,060.00 1.00
31 000938 L 503,000 16,020,550.00 1.00
32 688036 fE &K 108,872 16,004,184.00 1.00
33 002044 FAFAERR 2,225,200 15,821,172.00 0.98
34 600559 EASRR] 643,055 15,761,278.05 0.98
35 600048 TR e 1,101,800 14,356,454.00 0.89
36 002444 ERERHS 586,900 12,841,372.00 0.80
37 601899 KE&H 1,129,400 12,841,278.00 0.80
38 000837 ZIIWLR 748,000 12,177,440.00 0.76
39 000999 HEE= 166,500 10,099,890.00 0.63
40 603993 1 BHAR Y, 1,696,700 9,043,411.00 0.56
41 300033 [ 4151 48,000 8,413,440.00 0.52
42 688031 EIRHE 61,331 8,171,742.44 0.51
43 000400 YRk LS, 347,400 8,007,570.00 0.50
44 300832 Bl 133,300 7,864,700.00 0.49
45 688278 FEEAY 178,318 7,829,943.38 0.49
46 600511 Il 24 iy 200,400 7,785,540.00 0.48
47 688266 AR 24 163,812 7,625,448.60 0.47
48 600557 e 32 23N |4 265,200 7,282,392.00 0.45
49 600993 )4 253,600 7,052,616.00 0.44
50 688177 EEES 150,424 4,017,825.04 0.25
51 301269 HERILK 11,677 1,434,402.68 0.09
52 688506 B ARAE 19,596 1,417,966.56 0.09
53 688271 R T 7,365 1,016,443.65 0.06
54 688443 BIER 24,436 751,846.28 0.05
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55 688515 LN 4,183 680,783.25 0.04
56 688361 sk 8,303 673,991.49 0.04
57 688248 A MR 11,763 451,581.57 0.03
58 301325 2 B 3,636 413,937.80 0.03
59 688075 ZHAY) 8,655 377,444.55 0.02
60 688372 GitEEEs7 2,383 364,956.45 0.02
61 601061 s &8 40,154 347,732.92 0.02
62 688576 (IR EEs 2,395 315,642.70 0.02
63 688582 S BPR} 6,476 299,402.44 0.02
64 688507 RIREHE 2,213 287,192.75 0.02
65 301293 By 1 3,324 278,316.96 0.02
66 301303 X NES 10,574 241,150.32 0.02
67 688552 FU R B T 9,556 239,960.00 0.01
68 688212 AN 3,496 237,378.40 0.01
69 688570 RIGEE 8,837 234,259.64 0.01
70 301368 RV 3,368 233,031.92 0.01
71 301307 EFE 6,865 230,766.00 0.01
72 688190 =R 3,026 220,898.00 0.01
73 688206 MEFS BT 6,000 168,240.00 0.01
74 688623 R RHE 1,776 162,256.88 0.01
75 688334 iir= 8,879 157,912.84 0.01
76 301382 B F 4,080 155,284.80 0.01
77 301280 BRI A 4,174 149,262.24 0.01
78 688512 R 7,209 147,986.20 0.01
79 301210 S 2,801 143,168.37 0.01
80 301395 A58 5,196 138,629.28 0.01
81 688620 2 10,157 135,209.66 0.01
82 688132 HERA 4,844 131,659.92 0.01
83 301345 R 2,652 126,242.30 0.01
84 688049 JEORHE 3,260 119,968.00 0.01
85 301141 HR g 2,617 119,750.28 0.01
86 09658 i E PR 8,300 116,163.95 0.01
87 601065 L 4R A 8,748 116,094.39 0.01
88 688631 SERTE B 3,357 108,400.08 0.01
89 301488 Z A 2,618 104,144.04 0.01
90 688479 KERME 3,318 103,760.10 0.01
91 688102 v Hr A4 8,442 102,992.40 0.01
92 301355 [FEREE 5,624 99,516.05 0.01
93 301232 KIRBHE 1,643 99,339.12 0.01
94 301376 KB 4,192 98,850.60 0.01
95 688429 I B eI 3,452 98,752.08 0.01
96 301323 HrSAR 2,277 97,593.33 0.01
97 601133 R TRl 1 73 6,632 97,123.52 0.01
98 688535 R 1,607 96,642.01 0.01
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99 301386 R A 3,776 94,554.26 0.01
100 301170 DR 2,496 92,283.70 0.01
101 688472 a5 H7 5,273 89,851.92 0.01
102 301373 RHRH 2,764 89,376.38 0.01
103 301281 B2 3,366 88,363.72 0.01
104 301358 51 e M e 2,023 86,766.47 0.01
105 688210 SN 4,347 84,853.44 0.01
106 301428 JEEAYER ] 2,289 80,343.40 0.00
107 301203 B SINVR 2,243 79,964.22 0.00
108 301202 BA A7 3,060 79,009.20 0.00
109 688603 RARHL 1,391 76,505.00 0.00
110 688469 A R 13,800 74,658.00 0.00
111 301261 TH TAE % 1,973 72,803.70 0.00
112 001328 BRI 1,445 46,323.05 0.00
113 001282 —HBOE 1,045 37,026.15 0.00
114 001360 A 1,762 30,163.44 0.00
115 001287 W LS 1,386 29,133.72 0.00
116 001367 AR 549 24,687.92 0.00
117 001324 KERHE 1,131 23,764.29 0.00
118 301439 CIN NS 949 16,038.10 0.00
119 301399 JERE R 293 15,110.01 0.00
120 301305 B3 AT 753 14,826.57 0.00
121 301337 WA T 232 7,045.84 0.00
122 603125 E R 160 3,924.80 0.00

74 REHABREE R A EHE AR
741 BIFFASHE YIRS T FE 29500 20 4 KRR R4
SRR AR

AR AL 4 T
5 i ZEARHS, Ji S A PR N SN T P A EL A
(%)
1 002156 T E 51,170,692.62 3.10
2 002230 BRI K 49,408,496.83 2.99
3 000977 IREE S 49,333,659.79 2.99
4 601360 =ANE 49,278,060.98 2.98
5 002422 BHe 25l 49,247,098.95 2.98
6 600276 5 PR 24 48,877,302.10 2.96
7 000063 G TH 46,963,321.34 2.84
8 601336 BRI 46,537,608.00 2.82
9 688072 R RHL 46,005,100.83 2.79
10 601601 EHE NS 45,644,708.97 2.76
11 601728 Hh [ FLAE 45,600,532.00 2.76
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12 603000 NG 44,143 583.05 2.67
13 300502 o B 43,783,182.46 2.65
14 000021 REHL 43,190,903.15 2.62
15 300308 Hh s fiE 1) 42,491,705.51 2.57
16 603986 I8 5 B 40,213,784.97 2.44
17 601333 IR S 35,062,075.10 2.12
18 300750 TEAR 34,536,868.00 2.09
19 300558 LR Zl 33,430,922.17 2.02
20 600584 KR 33,070,934.00 2.00

T ATUSRN GA 935 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

7.4.2 RIFSEH SHE ISR FE 2980T 20 44 KRR A4
Eh: AR

AR AL 4 T
5 i ZEARHS Ji 8 A4 K AT R 132 A P A EL A
(%)
1 002459 s RHEL 87,940,215.04 5.33
2 601360 =AE 61,337,530.36 3.71
3 601111 Hh ] [ i 60,297,379.82 3.65
4 000568 PINEE 56,165,266.58 3.40
5 600519 DivMiE e 54,842,022.08 3.32
6 000858 Fi R W 53,940,701.18 3.27
7 688223 mm P HEYR 47,059,721.22 2.85
8 688348 SReRHE 45,026,885.63 2.73
9 688032 AR Ay 43,638,641.30 2.64
10 601728 [ FLAE 43,525,413.00 2.64
11 000977 TREE B 42,620,487.98 2.58
12 601601 EHE NS 42,185,363.00 2.55
13 300274 FH ' FLE 41,880,440.41 2.54
14 600559 2 HTH 35,237,353.00 2.13
15 002415 Vg R AR 34,348,212.00 2.08
16 603986 J& 5 B 32,839,161.01 1.99
17 000596 e 32,699,247.85 1.98
18 300750 TEEAR 32,368,266.62 1.96
19 600702 C=a N4 32,020,611.02 1.94
20 603345 ZIE 31,357,744.33 1.90

T AT S G 3 S A e (RS BN R BLRSAS B ) 3881, AN B ORAS 5 9 A -

7.4.3 ENBERKIRA BB S BRI B
fz: NRIBIT
| BB (R R | 2,063,705,821.58 |
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| SEHBEERRON (R B | 2,245,891,448.77 |
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SPHT, RO GCRIILIE S . OB ROAINE . WK T TSR AP SRR (7 BB
Wik, FEIBSRIES TG A LR b, JIRSEIIES P R R
7.11.2 AHIEGRB KR

%
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2 JZHSCE S
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5 ST R 48,042.02
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7 T 5 H
8 oAt
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8 EEHFRAEAER

8.1 MIREEHIRFA AN BLFHANGH

Gra . A

FrE N
FEANF | PHAFEEN IR AR e N e
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EGEIAFAIAN [T .
TN BRI RS C 147,056.20 0.03%
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| A AL S L
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