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ENPEFRR, H ER AR SR N IR A el A& T3 Tish it
SEPR B IR A TH AR I 2 BB 1 ET 15%.

TIPHGHN, ARG SN HX G A T 7 AN TAEH A BLB i)
ARBMEAT B PP SIS, B ORE H A A m] B AR 7 AR H AT AR
7 BT AL B L

RIS, Sk PN JE L & B 08 B2 5 M 2 H 522 S 0 PR %IR58
JEUREAE 55068 T I 55 IR DL BEA BE 3 B ATAT K-S AT e LRI 2 57 M O HE N B
B, PARONAN R (52 5y 50 TSI 52 5 A0 A B -3k A ) 2] B S e 7 A RS ] W5 5
ITE BN S AN AZ God T Az A, B A8 BN ENL 130 (Bl W52 5 o b BRI RE . AR
Fa ST BT SO S T AR KRS TS i R USR8 S5 A0 B AR 51 DA ER i A it 4%
NRETHRE R IR SRS ISETFBE ™ i K BRI 2 € I HA BR8N 3 50 T
TR R AZ By, AT %52 A b ) B3 o R 5 8 < A [RIZ40 5 R4 08 S Bl ORF— B

6.4.9.4 T XK
T3 ARG A2 F83E 4 FrRE & il T 2 AT A oM E s R RIS &= KT A T 85 2N A IR 2%
HIAR B0 R A PR B AR, BFERR AR« A XS AN At A48 UGS

6.4.9.4.1 Fl R Ky

) R A2 FE 4 il T B A Fo (B R SR 4 A 552 T 37 R 23 AR B T A A2 Y B AU «
I ZE UM i T BT s T 1T A2 BT B0 o (8T B R, Hod iz shpl 2
8 4 i T HL S T I A A5 S5 S5 1) 5 SRR 5 117 17 0 238 0T 7 A1 B E 37 IR SR I 48 VAL 52 M 1) XL
548

A 4 P A TN S T AR S T s PR 2 U M T AT s, i o 1 4
HA A 7R IR 2 XS 47 B

I A TR AR IR > SR A SR TR, DRI AR SR S NN B B
NI E AR KRR EHSL T iR 220k, AT S R Ze Ut 95 77 32 2O 4R
ITAER. GBS, AR RIESEM GRS,

6.4.9.4.1.1 F| & R K i 1

A NRMoT
AR 2023 i ‘ - —
wef30n | P -5 4 SR ZNe-! ot
B

31w F51 W




77 BINVAR 2 A58 TP IBOR & BOE S A & 2023 4 P R

AT

122,831,378.
06

122,831,378.
06

R

1,051,336.84

1,051,336.84

A7 H PRIE SR

120,840.59

120,840.59

X5 P4
i

218,781,461.
45

218,781,461.
45

TSRt

}J_L

TN &
RlBE

RSB

H A AR

YR
ot

Hpb Azt T
H#BE

AT SR

IS A

141,432.70

141,432.70

JOZ AT HE K

2 HE T AR
2008

HoAh B

Bt

124,003,555.
49

218,922,894.
15

342,926,449.
64

fifit

SEUIEEN

A2 oy M4
fifit

AT Sk o

15

ERTIET RS
RV

AT 5K

4,489,401.03

4,489,401.03

S A+ T [ K

ITERK=EZUN
A

415,849.50

415,849.50

AR 27

69,308.25

69,308.25

JS2AST 4 5 i
%

I ASH 5 % g
n] %

AT 5

JSEAS A

38 SE TS

% 32




77 BINVAR 2 A58 TP IBOR & BOE S A & 2023 4 P R

fifit

HoAth fi £t

527,691.16

527,691.16

et

5,502,251.02

5,502,251.02

I 2R AU
B

124,003,555.
49

213,420,643.
13

337,424,198.
62

AR
2022 12 A
31 H

1 LA

1-5 4

54D

AR

it

R
BT

AT

22,864,694.2
9

22,864,694.2
9

R

344,970.52

344,970.52

A H PRIE SR

297,729.59

297,729.59

3P
‘{JQ‘_’:%—‘

1,336,014.37

302,531,404
76

303,867,419.
13

LSBT

Fz

EONTIES
Vil

RSBt

HAb AR

e
Bt

HAb A T
HEBE

IO SR

S IA

JOZHAT HE K

2 HE TSR
B

HAh B

gt

23,507,394.4
0

1,336,014.37

302,531,404
76

327,374,813.
53

fifit

I K

S
1

AT Sk o

15

ENTETE
it

RAFEE

0.36

0.36

JSEAST IR 5] 35K

ITARCEETN

421,548.72

421,548.72

% 33




77 BINVAR 2 A58 TP IBOR & BOE S A & 2023 4 P R

kil

RATFEE %7

70,258.11

70,258.11

ST 4 B AR
%5 9

A % it
n] %%

S AZ T B

7.82 7.82

AT A1

3 4 P15 A

fifit

HoAt 4 £5¢

424,322.56

424,322.56

ffi i

916,137.57

916,137.57

A AR BBURE
SR

23,507,394.4

0

1,336,014.37

301,615,267.

326,458,675.
96

19

T R PR AR R IR B, JF 1 IS 200E RO A HFTE fr H 53]
H#E# T k.

6.4.9.4.1.2 Fi| Z& R i R A
s | BTz RIZR LLAMG HoAth 1737748 B R R AR
W} 5 P A A5 2 H 3 R P ISHE I Rom S (B
. fr: NRMio)

I HIR AR A ) AWIR € 2023 5 6 A | FHFEARC 2022 4 12
7 30 H ) A31H)

LR AT o 25 N3RS 0.00 -18,842.62

2. AR PAT T % 25 AN 0.00 19,162.30
6.4.9.4.2 SMLC X

AINIZ RIS 2 i < ik LAY 2 o A B BROR SREI At B PR A V3R AR By i e 2R S s XU o
RIEGFFAA LSS, MR8, PIAFAEAR R AN KU . AR 545 B4 H 6
AT G I HNI SR BT I

6.4.9.4.2.1 SN XK i E
Bfr: NRM
AHAA 202346 H30H
i H ERMEAR | BTHEAR | REHAEAR | HoirdAR | AL HFTE aif
i i i i AR 3

PAAR it

Hri Bt =

f%%/ﬁ 9,872,146.95 9,872,146.95
Rl

g et 9,872,146.95 9,872,146.95
LASR it

% 34 71 351

=




7 BINVAR 2 4 58 T IB0R & TR S 4B H 4 2023 4R A IR

Wi F A
ATt -
AL i
FANLK,
ol 1 15 9,872,146.95 9,872,146.95
i
EFEBER2022F12H31H
i H ERHEAR | BHITAAR | Ruird AR | B ara AR | o msr4& o
i} i} i} i} AR =
PLAN Tt
B~
f‘%%ﬁ 1,609,641.28 1,609,641.28
b % 7=
BrEA 1,609,641.28 1,609,641.28
PAAN T
1 A7 A5
R AT -
AL i
RANCK
ol 11 1 1,609,641.28 1,609,641.28
i
6.4.9.4.2.2 AN RS B BURAE T
R | BRI CAAMG Heth T3 A8 R R A AR
P AR R HFE 3 P A RS 8 (R
S fir: NRMIT
i AL e LEL KHTR ( 2023 4F 6 1 | FAERER( 2022 4F 12
30 H ) H31H)D
1. FrE 4N mAE AR TTHE 5% 493,607.35 80,482.06
2. FrE A mA AR IZAE 5% -493,607.35 -80,482.06
6.4.9.4.3 F AL B XU

FUAt A B XS i B T4 S R TR A S B BRI 80
TR LASM T S A W D) 2R AR Bl A A el B X o AN i 4 R

T A B 1T A 2 AN
TUEZRAC 5 i BT eliR

A7 18] RV 3758 53 IBEER AN 5e55 - BT i (0 AR A% USRI T FMIE TR BAT B B &

B I OLBCRF IR F IR, B R] BEARYR TIESF i BEAR el I i

AR < (A BENAER AV BB AL S I R o, SRR W22 B AR L S BOR Y
M, ARSI AT O, M B B E M A M e s S AN IE SR B E
AEEEM S EHAN

I R E BT, AT A 4 TR 20 Vi Bl BB e RhadE AT 5




77 BINVAR 2 A58 TP IBOR & BOE S A & 2023 4 P R

SE IS B T ORI BB, MBS ACE, SRAGHTIZIE, RESIMN
X AT R A T R AU o

ARSI I I BB AL (R0 B AR LA AR RS o A I BB AL B BB Dy T3
N, R (S AFFESEIE) #8005 e B A LEBINE L D 60%-100% CH rb 8 i e 22 e i 5 B2
LA B2 B 1 50%) »  HL I SR 58 1 BNV AR A BEE B A D B0 A EL AN
T 80%. NOTHUWHAVER 2, AR FA ARG, IGO0, TRy rHa T 14>
CLEIPBUNE RS 1 DA W, AEEIIEET BB B AN BRG], thoh, Ake
A <8 PN B HON A B B iR A A UES R A% Sl B A%, 8 Sis T 22 o 7 ko Sttt
TR &, BU4E VaR (ValueatRisk) $EAREEAR MR ASKE G I (7B AR OAs XU, S e] 52
b PR EAT ERIER AN il o

6.4.9.4.3.1 FLABM KRR i O
Bpr: NR Mt
AHK 202346 A30H FAEEKR 2022412 H 31 H
i H 5 2 S B R & T
A fehrE #E L ARHrE BB sl
(%) (%)
XE‘@%E’M# ) 218,781,461.45 64.84 302,531,404.76 92.67
Ji SR T
5 Ty P 4 Rl 0% 72
FEERTE
L5y PE 4 g e
Dige oIk iy
AT A SRl - AL
UEHR
HoAth - - - -
&t 218,781,461.45 64.84 302,531,404.76 92.67

6.4.9.4.3.2 F A A k& XU O BB M T

i | BRIPER 300 F5 25T LLAMP) HiAth 113748 & REEAAL
X5 i R HIR G 05 P i B 5o 40 (R
, e i e fir: N
i TR P B 1325 AWK ( 2023 4 6 A | FAREAR( 2022 4F 12
30 H ) H31H)D
LY 300 EFF 5% 8,972,019.98 14,013,148.83
2.0P9% 300 FF% 5% -8,972,019.98 -14,013,148.83
6.4.10 A R UHE

6.4.10.1 &Rt THA RMETFERTE

% 36 7 FE51

=it




7 BINVAR 2 4 58 T IB0R & TR S 4B H 4 2023 4R A IR

NI ETHEERPTRKR R, X2 e E TR = BAT 2 S AME P

Jo& (0 B T2 R RE -

BB MRS B GHEE RTT_ ERG R R
BRI BRE - RUGMAES MO B B E R e A PR I A
=R MHRBE B A R S A ME

6.4.10.2 FEEH A RMEHER &M TR
6.4.10.2.1 {FEREE T EKARME

BpL: NRMG

A RYrETHESEFRTBRRER AR 202346 H30H
R 217,790,218.18
HEK 379,752.96
FZREIR 611,490.31
&t 218,781,461.45

6.4.10.2.2 A SRYHEFT R IR [H] K B K2R 3)

A3 4 L3 B R U TRV 1 R A HOS BN A TR IR TG SR I A

X UESR Ao I L BEE AN GE, A M BLE KIS, 2 5 AN R (B ISk I
IZZGANEER) « BUR TAR AT AT, AHEG A T H 252 5 R H 6] |
A2 Gy AN BRI E) B PR SUITRDREAH O B SR 555 (K FRMESIN S —JR K FEAR R Al (T 3
HER R AN AT IS A MBS T2 SEOMERIEIARRE 3 E AR SRR 27 I SR
BRI RS R
6.4.10.3 FEFFEE I LAA SRAMETHE A SRt TR i B

T 2023 ££ 06 A 30 H, AREEEARFFAIRFFLENT LLA S E TR SR ™.

6.4.10.4 7N PAA B THE BBl TR A5 3 B
AL SO (BT B A < B8 77 A A7 £ 3 A BOSCRIUAT At g i 0 e, LK T (B
5 SR EARZIR o

§7 BEAARE

7.1 BIRZEESFHHEHENL

SRR NRITIT

oy 3 < R 7 A

= (%)

%/ o

218,781,461.45 63.80

37T W51 W




7 BIDVAR 2 G T IROR & TIE SR 5B Bk & 2023 SRR IR

Horr: B2

218,781,461.45

63.80

HERH

] 5 WAL ek 5 B

Hrp. fig

B SCRHIESR

b E BT

BRI AR AL B

TN Sl B

Ferb: WSRO IR <
2908

HAT 17 R S 1 e i

123,882,714.90

36.13

HAh 5™

262,273.29

0.08

fif

342,926,449.64

100.00

VE: AREEG AN RIE Y @ AL g MU R s IR T B AT 9, 084, 407. 24 7T,
FE LT P ELEA 2. 69% ; IR I AZ 5 WL BBt s B T AE v NI T 787, 739. 71 7T, 5
Fe 4 TP E Hets] 0. 23%.

7.2 WG BREATL A RAIBERRAE
721 |EAREAT A R ABRER KA S

SRR NRITTT

e e ARME GO 5§$%Z?ﬁ%m

A VN /S |2 - -
B KA - -
C il gk 156,694,213.50 46.44
D I B0 B SOKAE =R R 13,296.33 0.00
E JEEiN |4 4,327.78 0.00
F bR AN 3,584,801.92 1.06
G RSB AEATIREY - -
H {15 O, - -
I SRR BAFEAE BRI RS 32,815,449.20 9.73
J Gl 4,400,452.00 1.30
K S Hu= - -
L R S5 AR 25 ik 55 5,638,636.75 1.67
M | BEEERE SRR AR RS 5,726,614.16 1.70
N KR FREEFN ALt i E 7,740.00 0.00
o R RS  AEEEAN At AR S5k - -
p HE - -
Q DA TR 23,782.86 0.01
R A AR E RGO - -
S gih - -

% 38 U FE51

=




7 BIDVAR 2 G T IROR & TIE SR 5B Bk & 2023 SRR IR

| 208,909,314.50 |

61.91

7.2.2 WEWREAT W REGBRIE B R B E R R A S

SHERA: NRTTT

AT A RME (NRFT) S E SR AN (%)
eI - -
PR 747,633.58 0.22
Tl - -
LT 6,728,610.04 1.99
o T T B 2,100,639.23 0.62
PR yT P fid - -
AT - -
B - -
R 295,264.10 0.09
AR - -
5 Hu e - -
&t 9,872,146.95 2.93
A PR ISR EZIEATI 36 bRiE (BICS) .

7. 3 IR A e 5 & 5= e EL B KD HER R BT B IR 1 B 48
e | BERE | RESK | RE B | AntE Go | Daen
Bl (%)
1 | 300041 EFN: v 1,274,650 15,040,870.00 4.46
2 | 300750 TR AR 49,440 11,311,377.60 3.35
3 | 300856 B 126,500 9,964,405.00 2.95
4 | 300996 LR A 296,800 9,111,760.00 2.70
5 1300196 K 617,400 8,550,990.00 2.53
6 | 300026 ANEESN 1,384,600 7,504,532.00 2.22
7 | 300481 TBERH R 336,200 6,912,272.00 2.05
8 |301236 YaEE 243,300 6,620,193.00 1.96
9 | 00839 Hh s i 1,140,000 6,411,448.92 1.90
10 | 300274 FH ' FLIR 53,200 6,204,716.00 1.84
11 | 300232 PRI 637,000 5,822,180.00 1.73
12 | 301102 JRIRAL 1 209,525 5,629,936.75 1.67
13 | 000063 H I TH 118,100 5,378,274.00 1.59
14 | 301325 2 Ry 46,678 5,343,465.10 1.58
15 | 301235 HERERYT 158,945 5,057,629.90 1.50
16 | 300573 MR 24 23,040 4,925,952.00 1.46
17 | 002063 A 559,300 4,854,724.00 1.44
18 | 300888 Fed@ =7 113,960 4,748,713.20 1.41
19 | 300341 27 0 B 392,200 4,663,258.00 1.38

039 T 51 W



77 BINVAR 2 A58 TP IBOR & BOE S A & 2023 4 P R
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23 | 002439 A R R 125,656 3,739,522.56 1.11
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25 | 300896 TR 7,600 3,381,620.00 1.00
26 | 300438 TS % R YR 69,600 3,343,584.00 0.99
27 | 000568 WM 15,800 3,311,206.00 0.98
28 | 300502 oo R 48,420 3,291,107.40 0.98
29 | 002368 YN 3irE i 75,900 3,124,803.00 0.93
30 | 300803 fRrgE 62,800 3,051,452.00 0.90
31 | 300490 R 177,400 3,044,184.00 0.90
32 | 300845 AR 138,200 3,003,086.00 0.89
33 | 600998 UM E 278,919 2,895,179.22 0.86
34 | 300547 JIEZN %53 160,400 2,673,868.00 0.79
35 | 301276 5 =2 IR A 104,500 2,664,750.00 0.79
36 | 603129 FXEh 16,300 2,638,970.00 0.78
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