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B FEM ORI LIS, SRS . B E . BOR A AEATIE T, RESIRI TR
PR TR R

AT Gl B R AL I B B AR LA A AR R . ASE SRR AL AT L A TS (3
TEFEAEAD) FER o 254 7 M50 LU 151515 Bl 60%—95% (HG o 4 I 1 P 2 44 % L 9 A1 i 2 v
[f) 50%) , Frp BT AL G U “ K SRR TEE N E S ST AR & R AR 0
80%. WHAh, RIS BN R A B BT OIS Me S Mg, 7 35 P 2
SERT O S A AT R B B, A3 VaR (Value at Risk) $5 RS MIAR A 36 4 I (0 78 72 4y
He UK, B o T S bt R AT B B A 42

6.4.9.4.3.1 FAh A XU O
A NRMot
AHAFK 202346 H30 H FEEF 2022412 31 H
TiE HEES R HEES R
ARME | i ST i
Q’EJT%%?MF 4,910,891,359.19 90.98 |  5,363,465,810.17 90.87
Ji% SR
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A2 5y M G R -
et ]
38 by kA b gg -
D e dA )
A SR =L
% ]
HAth - - - -
&t 4,910,891,359.19 90.98 | 5,363,465,810.17 90.87
6.4.9.4.3.2 AR A RS BB 23 Ar
BB | BRYIR 300 FEELAAMGH A T I R AR R AR
X PR AR H IR SR P E R £ (B
\ P fir: ARG
e TR B 2250 AHARC 2023 6 A | FEERC 2022 4 12
30 H O H31H)
LU 300 EFF 5% 236,194,161.75 333,888,680.23
279 300 FIE 5% -236,194,161.75 -333,888,680.23

6.4.10 A RAHHE
6.4.10.1 &Rt TEARPMETBITIE
A FPE TR R BRI, B A e E T E B AR 5 B A =S RN E TS
I ERARIZ IR RSE -
F—ZR HE BB BHETE R T3 ER G B R
FJRIR: BRE— R AN E SO BT 77 B8 53 B B A v S ) i B
)RR AR BT B AN AU E A .

6.4.10.2 FFEEK DA RIHETTBRAIEM TR
6.4.10.2.1 &% EXR&m T EKA RME

Hhi: ARG

AW ETESERTBRER AHAEK 20236 H 30 H
=/ 4,685,517,961.35
=/ 30,958,137.24
F=EIX 233,579,639.05
it 4,950,055,737.64

6.4.10.2.2 A SRYHEFTE B RIA I B RARS)

AFE G DL S B JZ IR A3 4 R S 0 A H ORI &2 U TR 4 I R

YT UEFRAE 5y B BT IREEE AN 2R, A I E RS IR 58 ) ANV R (L35 ok 2% 15 N
A G ANEIR) « BB THEA T RAT GO, AHEGA S T2 H 258 5k EE ik H I
AL 5 AN RS B PR SRR AH DG RSB 5 27 ) A SRAMBE SIS — R U FFARSE ft (8 8 %
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SR FH AN T R A AR T2 SO B RO SE A RR L, T 8 A DR P S A 3 ) 2 P A A e 55—

Sepe —

JEIRIE R =JE IR

6.4.10.3 FAERFEEHI LA SOUMETHE A S T R K3 B
T 2023 4 06 A 30 H, AIEERFATIFRFELKI BLA RN ETHE S/ E™ .

6.4.10.4 ANUAA RMHETERISE T RV
AL FUA B T B 1 4 Al % 7= R0 A7 A5t 3 A 4 ISR I AT e Ath 4 ik A 57, SRR AN S
N FMEA ZIR N .

6.4.11 7B TEMBM AT SRR T E Y R HAB ST
B TR H AR G0 7 B0 10 At 2 T

§7 BEAGHKSE

7.1 MREEFHEHEN

SEs: AR

e T S8 GE) B HTERLA
(%)
1| B 4,910,891,359.19 89.75
Hep: B 4,910,891,359.19 89.75
ReH% - -
] 5 WAL 2 5 % 39,164,378.45 0.72
Hrp: fiizr 39,164,378.45 0.72
B SCRRIESR

DRl L
S ATA SR
SEN IR A 4 il
o SE IR 1 36 R 4l
jioas
BATH TS H & &5 511,296,714.79 9.34
Hoph g 10,368,755.84 0.19
it 5,471,721,208.27 100.00

9
VE: RIS AR IR B T R E A Z L5 s I i E oy AR T 242, 604, 900. 28 Jt,
73 G A B LA 4. 49%.

7.2 MERRBATW D ROBERRAS
7.2.1 REDRZATW KRR AN RERTHE
EREAL: ANRMoT
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R FlL 5] AR GB) 5§$%:?ﬁﬁm
A R Ry AR - -
B KAl 1,394,502.03 0.03
C Hilig 3,658,813,555.99 67.78
D CIVANEE WA NI /S W& S S A AN | 4 43,600.03 0.00
E A 217,519,662.57 4.03
F e EE 59,575.00 0.00
G TIEIBEH . SR HEL 38,437.20 0.00
H i Aol - -
I 5 ARG BRI 693,530,344.46 12.85
J el 80,255.28 0.00
K s i =l - -
L FEL BRI 55 AR 25k - R
M BE2EH FANE A MRS 96,775,003.49 1.79
N IKF IREEA A it e B 7,740.00 0.00
0 JE B IRSS  AG FEAD HAh IR 551 - -
P BE - -
Q PAERRES TAE 23,782.86 0.00
R Ak R E AR R - -
S LA - -
Ait 4,668,286,458.91 86.48

7.2.2 MEFREATI D RPBRIER R ERRAE

eHEAL: AR

e

AfHE (AR

HEESFHERA (%)

&by
Hedn

R

Tk

4 e 2

7 T B i

o7 PR i

21,041,575.08

e

P

I

31,559,842.84

NER4

190,003,482.36

S35

BUH

it

242,604,900.28
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| RERE | REAK | HE GO | AnhE Go | DEeso B
Eedl (%)

1 | 300308 H s B 3,585,448 | 528,674,307.60 9.79
2 | 688120 R 1,264,281 |  301,817,576.05 5.59
3 1601138 Tk BBk 11,074,300 |  279,072,360.00 5.17
4 | 300750 TEAFAR 1,111,991 | 254,412,420.89 4.71
5 1300394 RPE 2,321,315 |  247,986,081.45 4.59
6 | 000977 REEE 4,755,076 |  230,621,186.00 427
7 | 002156 I E 9,876,956 | 223,219,205.60 4.14
8 | 02380 [ B ) 69,860,000 |  185,499,425.66 3.44
9 |300274 FH ' FEL R 1,546,945 |  180,420,195.35 3.34
10 | 002558 PN 9,382,433 |  168,227,023.69 3.12
11 | 002050 AR 5,069,886 | 153,414,750.36 2.84
12 | 002517 IEE AT 8,690,200 |  136,783,748.00 2.53
13 | 002709 RIGH KL 3,300,937 | 135,965,595.03 2.52
14 | 002605 Bhicd ks 2,824,403 |  131,137,031.29 243
15 | 688036 fEE I 867,240 |  127,484,280.00 2.36
16 | 600584 KR 3,660,200 |  114,088,434.00 2.11
17 | 002555 s L 3,086,300 | 107,650,144.00 1.99
18 | 000625 K] 8,206,712 | 106,112,786.16 1.97
19 | 688037 SR 618,692 | 105,765,397.40 1.96
20 | 600732 5% TR A7y 3,066,085 94,282,113.75 1.75
21 | 300604 K)IRHE 1,980,500 94,053,945.00 1.74
22 | 601618 o E R 23,002,713 91,320,770.61 1.69
23 300130 i 5 R 3,110,612 88,123,637.96 1.63
24 | 601117 o E L2 9,901,000 81,980,280.00 1.52
25 | 300825 B 7R 4 3,981,002 72,812,526.58 1.35
26 | 688063 IREERHE 320,962 61,428,917.18 1.14
27 | 688598 EAY e 327,296 56,131,264.00 1.04
28 | 000810 B4R 3,439,100 55,610,247.00 1.03
29 | 002602 LA S ] 6,986,952 53,030,965.68 0.98
30 | 603444 i LU 99,300 48,767,223.00 0.90
31 | 002384 RILkE# 1,811,812 46,925,930.80 0.87
32 | 688172 HEARTU 1,909,972 45419,134.16 0.84
33 | 300031 EiERHE 1,713,947 42,368,769.84 0.78
34 | 601668 Hp [ @ 3 7,327,680 42,060,883.20 0.78
35 | 601689 P £ 4] 440,433 35,542,943.10 0.66
36 | 600490 TS iR % Y 7,661,100 28,192,848.00 0.52
37 | 688202 I3 P 275,478 23,484,499.50 0.44
38 | 02096 Je 2l 2,941,000 21,041,575.08 0.39
39 | 02400 LB 918,800 16,688,169.91 0.31
40 | 603019 HHRHEE 309,358 15,746,322.20 0.29
41 | 03690 EH-w 131,890 14,871,672.93 0.28
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42 | 300232 PR 1,457,500 13,321,550.00 0.25
43 | 835185 kst 482,020 11,713,086.00 0.22
44 | 002906 HEFHAE ] 189,913 6,493,125.47 0.12
45 | 300842 Gig= el 65,514 5,990,600.16 0.11
46 | 688111 EAIIDIYN 10,144 4,790,199.68 0.09
47 | 00836 HEIE ) 276,000 4,504,056.70 0.08
48 | 000100 TCL Bl 615,020 2,423,178.80 0.04
49 | 000928 A [ PR 217,296 2,096,906.40 0.04
50 | 688249 FEREE 57 74,041 1,391,155.62 0.03
51 | 600938 H ] Y 75,604 1,369,944.48 0.03
52 | 301260 A 31,202 763,699.40 0.01
53 | 301165 BLEE N 2% 10,769 664,662.68 0.01
54 | 003043 R B 9,600 542,112.00 0.01
55 | 688503 FAIAL K} 4,850 472,875.00 0.01
56 | 688114 HRR 1 5,336 461,884.16 0.01
57 | 688432 HHHE 20,044 314,490.36 0.01
58 | 688352 frh R 23,609 314,070.39 0.01
59 | 688507 HIRFHE 2,213 287,192.75 0.01
60 | 301486 R 4,820 277,921.20 0.01
61 | 688410 IEIN 4,853 254,782.50 0.00
62 | 688290 sl RE 3,648 243,358.08 0.00
63 | 600536 r [ A 4,768 223,523.84 0.00
64 | 301322 S SGiE R 3,905 218,127.94 0.00
65 | 688361 R 2,496 191,952.42 0.00
66 | 688238 MTTAY) 16,687 188,396.23 0.00
67 | 301439 IR NCEWA 9,486 168,338.18 0.00
68 | 688293 L850 3,433 163,651.11 0.00
69 | 688433 HErE = AL 4,171 140,769.00 0.00
70 | 688391 IR R 2,026 139,105.16 0.00
71 | 688426 RNt 4,531 136,836.20 0.00
72 | 000301 IR 7 BT 11,000 130,020.00 0.00
73 | 688510 AR 5,991 119,160.99 0.00
74 | 688472 B 7 6,261 106,687.44 0.00
75 | 301488 SRR 2,618 104,144.04 0.00
76 | 301306 iipUMRRY 2,543 98,795.55 0.00
77 | 688429 Rl 3,452 98,752.08 0.00
78 | 301357 e Ke 1,900 98,250.90 0.00
79 | 301373 RIFRHS 2,764 89,376.38 0.00
80 | 601059 BB UES 5,628 80,255.28 0.00
81 | 301202 B B2 47 3,060 79,009.20 0.00
82 | 688603 FARHY 1,391 76,505.00 0.00
83 | 688469 HRE AR 13,800 74,658.00 0.00
84 | 301261 H TR % 1,973 72,803.70 0.00
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85 | 688071 AR 1,101 67,326.15 0.00
86 | 688576 7o LR 428 53,913.68 0.00
87 | 601669 H [ F 9,178 52,681.72 0.00
88 | 688125 LR e 955 51,904.25 0.00
89 | 688531 HECRH 346 47,045.62 0.00
90 | 688255 JRIE 1,188 40,225.68 0.00
91 | 301325 2 B rE 364 39,293.80 0.00
92 | 688146 RS 1,011 38,549.43 0.00
93 | 603565 B REAL Y/ 3,559 38,437.20 0.00
94 | 001286 B P e Ui 3,767 35,447.47 0.00
95 | 301367 R EA 4 223 33,079.82 0.00
96 | 601061 HEER 4,016 30,441.28 0.00
97 | 001287 HHHL 1,386 29,133.72 0.00
98 | 301391 R 247 28,940.99 0.00
99 | 688582 OB 648 26,360.64 0.00
100 | 603171 BRI 637 25,467.26 0.00
101 | 001337 VU1 s 4 795 24,557.55 0.00
102 | 301293 — AR 333 23,782.86 0.00
103 | 301195 Ju i 495 23,047.20 0.00
104 | 688570 RILE 884 22,391.72 0.00
105 | 688543 EARE T 410 21,750.50 0.00
106 | 301366 — R 482 20,942.90 0.00
107 | 688458 ENR 221 20,057.96 0.00
108 | 301317 &y 694 18,161.98 0.00
109 | 301377 MRE R 770 17,710.00 0.00
110 | 688478 s T 47 402 17,032.74 0.00
111 | 688562 R R B 726 16,197.06 0.00
112 | 688623 Mok 178 15,448.62 0.00
113 | 688334 = 888 14,394.48 0.00
114 | 688512 B 721 13,814.36 0.00
115 | 301382 SRR 408 13,398.72 0.00
116 | 301320 ST R 642 13,238.04 0.00
117 | 688629 R 708 13,161.72 0.00
118 | 301365 R Ay 774 12,740.04 0.00
119 | 688620 2 1,016 12,537.44 0.00
120 | 301345 B 266 12,406.24 0.00
121 | 002531 R REE 748 11,392.04 0.00
122 | 688631 FKHE S 336 10,036.32 0.00
123 | 001366 B 645 9,945.90 0.00
124 | 688479 KRS 332 9,790.68 0.00
125 | 301232 KIREH 165 9,639.30 0.00
126 | 601065 LEEE 802 9,495.68 0.00
127 | 301355 M ERH 563 9,430.25 0.00
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128 | 301323 HSRAR 228 8,974.08 0.00
129 | 301283 R A 235 8,337.80 0.00
130 | 688535 g R 161 8,248.03 0.00
131 | 301316 by b i} 359 8,203.15 0.00
132 | 603291 G K% 536 8,152.56 0.00
133 | 601133 FErm I 1y 664 8,140.64 0.00
134 | 301295 FhRH 215 7,755.05 0.00
135 | 301203 ESE SN IS 225 7,740.00 0.00
136 | 301337 AR T 232 7,045.84 0.00
137 | 301428 LSRN ER ] 229 7,007.40 0.00
138 | 301319 WEEF 1) 115 6,882.75 0.00
139 | 688259 SR 66 5,223.90 0.00
140 | 603125 W H R 160 3,924.80 0.00
141 | 001328 BRI i 145 3,696.05 0.00
142 | 001360 FA A 177 2,631.99 0.00
143 | 001324 KHERHE 114 2,234.40 0.00
144 | 001367 HRRZ 55 2,171.40 0.00
145 | 603172 AESiEli 122 1,967.86 0.00
146 | 871245 JE TR 200 1,712.00 0.00

T X RN AE AHH B ETRIBCE, SRR RRIMES 5HF, JHZRAFRBEE 70 3455 -

7.4 MEMABRERRASHERZES)
7.4.1 RitFEANSHE VIS T FE 2% BT 20 2 KRR HA
el AR

S SR GEIIE S
s 2R IR BFR A RTTEANEH BE B (%)

1 601138 Tk & Bk 730,675,790.71 12.38
2 000977 IRWEE S 514,019,964.92 8.71
3 300308 B i) 389,208,872.16 6.59
4 | 002555 B L 383,506,342.89 6.50
5 002230 BRI K 299,569,068.65 5.08
6 688256 FERAL 290,177,020.20 4.92
7 300274 FH 't FL R 246,021,544.65 4.17
8 002156 JHE 239,602,237.48 4.06
9 688037 OV 214,577,330.09 3.64
10 | 688120 HEiER 209,599,768.65 3.55
11 | 605117 NV Ay 197,814,116.97 3.35
12 | 002174 e 2% 197,157,404.28 3.34
13 | 300394 RPHE 191,829,747.14 3.25
14 | 002517 UL 2% 191,632,224.49 3.25
15 | 002466 KR 188,666,558.08 3.20
16 | 688063 IRBERHL 187,277,363.88 3.17

o

=

pis:
o
>
=i




P 7 R SR B IR & RS B 0 4 2023 4 A IR 75

17 | 688981 HpES ] B 182,044,342.53 3.08
18 | 688036 e &1 K 179,883,044.90 3.05
19 | 601689 AL 173,127,594.32 2.93
20 | 00700 ikl 171,771,379.44 291
21 | 688390 ] 42 j, 170,402,780.19 2.89
22 | 002558 PN 166,250,917.58 2.82
23 | 300672 R} 161,365,235.46 2.73
24 | 002709 RIGHHE 153,066,770.98 2.59
25 | 02380 W[ H ) 143,454,303.88 2.43
26 | 002605 hickHs 131,871,302.61 2.23
27 | 002459 APy T 57 121,811,050.17 2.06
28 | 02359 24 B e 120,298,818.64 2.04
29 | 000938 E IR el 118,694,685.47 2.01

e KANERE ZHA LRSI Bl B, Gk, SR AT SR IR, 3k
ANEHHE AL G (RS T LA B 81, AHBHRIL 5

7.4.2 RHSEHEHE N HVIZE SR EHE 2% BT 20 2 RBREHHA
AR NRMIT

. e EIE Y
s | BERE EAR AH R THSEH S8 B (%)

1 601138 Tk & Bk 557,922,671.70 9.45
2 601012 PR RE 348,086,533.38 5.90
3 300274 FH S H I 345,094,103.10 5.85
4 | 002371 7744 323,165,060.64 5.48
5 002555 —tHE& 310,698,805.98 5.26
6 | 002230 BERH K 307,294,209.40 5.21
7 300438 IS 7 306,306,334.67 5.19
8 |03690 EH—W 305,320,774.23 5.17
9 | 01024 hFE—W 297.411,624.26 5.04
10 | 688599 REILhE 288,406,924.08 4.89
11 | 688256 FERL 243,597,147.76 4.13
12 | 001269 R A RHL 238,319,254.00 4.04
13 | 000977 IREME B 220,750,156.37 3.74
14 | 600499 Bl ili& 216,534,110.16 3.67
15 | 002384 ARl e 202,572,132.74 3.43
16 | 688063 IRRERIEL 184,509,118.48 3.13
17 | 688981 R E Br 166,346,387.29 2.82
18 | 00700 licankiative 164,998,418.21 2.80
19 | 603799 BRI 162,920,879.30 2.76
20 | 002518 7 V.Y 160,806,176.97 2.72
21 | 002466 R 152,199,728.15 2.58
22 | 002174 T TR ) 2% 151,265,073.30 2.56
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23 | 605117 TNV Ay 149,219,409.94 2.53
24 | 000938 e IR a0 147,770,676.32 2.50
25 | 300842 5 B 144,343,683.99 245
26 | 688120 HEHHE R 138,965,584.79 2.35
27 | 02359 2 ] el 137,977,302.87 2.34
28 | 300672 R 135,454,501.97 2.29
29 | 002050 —AeEE 124,715,603.27 2.11
30 | 601689 P AE ] 124,531,836.00 2.11

e SEHERE RN BRI B BEAIE . RAT AR AT R,
S AL AT &8 (AN RS EE) B, AFEMRZ S

7.4.3 SENBER B RRAS SR 2 B R RN B

AL NRMJT

FANBEERRA (A A

9,764,078,333.49

FHBEEON (BB B

10,005,696,660.35

T KANRCER A BRI S SE A e A (A i sfe LRSS K ) 3191, A%

JEARAZ B o

7.5 WIREF TP RNBEFRBLS

AL AR

s BRI ARME Go) i B B A L (%)
1| X - -
2| BATER - -
3| &gz 30,347,754.10 0.56

Horp: BURME SR - -
4 | flkfidz - -
5| Ak R 5 - -
6 | I - -
7| AR CATAZHfTD 8,816,624.35 0.16
8 | FhkAFH - -
9 | HAth - -
10 | Ait 39,164,378.45 0.73

7.6 JARIEA SOYME B S B E EL B R/ R R R BT T4 S 55 B A

SHEA: AR

_ &
FE | mEpm | BBREK | BE GO | ARHE GO Emﬁ(j’fﬁ
0
212380003 | 23 HEH 4R171% 01 300,000 30,347,754.10 0.56
2 | 118031 K 23 g 55,880 6,285,423.74 0.12
128136 SREE AT 22,496 2,531,200.61 0.05
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7.7 FAREE N SRR o 2 B 5 E B /N HE R B BT B SCRFIES BB
il

AFE G AR WIRARFFA 57 SCHRALESR

7.8 MEMIREA hrE S B ST HE GNP LA BRI
i

AT G ARG WA R A St )E -

7.9 JARIEA FOYME b He S B E EL B R/ R I BT F43 BCIESE B B 4
ARG AR WIRAR ARG

7.10 AEEHH AR BHIR T BOR

NI AT AR W PO AR U B IR U, A ORME Y K, B Rl PR 4
S GRS 0L 5 2 o AT & 7040 M BRI B IOATATAE L, BB O A B 2 10
Gy AS,  DLIK B AR B 2 A AR XUz 6 H )

7.11 REPRAEESEBREWERBIHRRZ ZBRIHA
7.11.1 AP EFHRREBOR

AFEGAERAT B AUH TR TR, KR4 KBS BFE N, DIERME N FEH B, KRR
PELF . ZZ GG BRI E IR & 2, il iR g MU O i i AT i 78, 454 1 fii
BRI E AN FoR LA BB K, HILIR G #-ATULAD, it 2 Sk s Sk B RE 55
IR AT B IR

7.11.2 A E SRR B TP
.

7.12 BERAGRENE

7121 FEHAESRE N+ IERRRAT EARARR T I RIS
RAE, RERSEHFHI—FNZIATEIR. LHKER. W, &N
FRSRUESS B3 BE B SRAZ 8 HH e B

35 N S BRI+ RS I RAT B R B SRS R, AAFAE R Y
HAf—FENZ B ATFETT. A TTREE.

7122 FHESRBENITERERLRTENHES S FAMENEERERE M,
RIS AR SRR BB DR PP HH U B
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AN FE AR A A4 IR R HH 3 < 1 TR 0 26 R S e, AN e TN DA B A
TR BRI ZE A NPT SR

7.12.3 HAR H A IHR =40 AR

A NRM
za= 2R &% (Go)
1 A7 H ARAIE 4 2,779,353.39
2| MIlEER 290,224.98
3 Nl 6,840,772.92
4 | BYSCFE -
5 AT HR D R 458,404.55
6 | HAthpK
7 | SR H
8 HoAthy -
9 fann 10,368,755.84
7.12.4 BARFEH AT 3 B AT #8735 A 40
GREs. NRMt
ia= RFBRIG 4R ARME GB) | HEEESEFFEEI(%)
1 128136 DAZREI 2,531,200.61 0.05
7.12.5 BHRET 48 B R AP AR 52 PR 1% At B 5 B
WMEZRBIHL | HEER=F | REZRBL
B
FS | B | BRER RHE G BEHH (%) BiEA
1 | 688120 R 170,932,800.00 3.17 | W5k
§8 REMBFENEE
8.1 HiIRELSMBRAANFBEFENGH
UYL >
FENGH
e FAEANPHE | FHRFEN VAR R H N e
Oad) EHE&hmH P E.a{fﬂ}éﬁ >4 IR EBZ% =4
@ﬁﬁk&% 108,864 55,280.22 26,314,822. 0.44% 5:991,710.,6 99.56%
BIRA A 77 98.18
Fﬁﬁﬁkﬁ% 35,676 35,335.89 5.126,810.2 0.41% 1,255,163 99.59%
BiRA C 1 07.85
e 31,441,632. 7,247,227,0
&t 144,540 50,357.47 0.43% 99.57%
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