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HET 5%. BEAh, ARSI ESE NG H XA S A FERM A S 1%, & s H 2 Fh
TEBINEN ST G E B, WH VaR(Value at Risk)F&FRA% Mo A i 4 T s 08 26 40 4% XU,

S AT A iR RS BEAT ERER A A o

6.4.13.4.3.1 HARM XSO

SRR NRTTT

AR AR
2023 4 6 7 30 H 2022 4F 12 A 31 H
TiH o 3 4 e b &% e
N S E Y {E L 1) ~RME Y {E L A1)
(%) (%)
422,532,963. 218,487,511.2
T g e T — R 92.08 85.43
21 3
B Rt e~ S e
R et el v 6 g =K
A SR B = — BUE R %
HoAth
422,532,963. 92.08 | 218,487,511.2 85.43
it
21 3

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

o B4 0T S s AU e T b 45 LU A HE 1 AR )
B R B AE DAAME HA 1T 3778 B AR AR
BT = U H 5 4 B = e
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202346 H 30 H 2022 /£ 12 A 31 H
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BRI 462,019.39 745,696.90
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6.4.14.2.2 A SRHHERTRE R A ERZRS)

ARGy LA S EUS R IR I I S TR A F RN R IR Z TR (I 2. 3T AFF 538 5
RIS fiFSEst, HMBLEREIUEM . 5 AMEREARATTRATER I, AREASTIEM
H 252 5 WS IR HIR] 58 55 A% R 3 1) B R A IR AR DR 1 A RIME SIS — 20K, IR
At B R B rp SR R0 2 Fo i BT R AT 5 B R SO B T B IR AR I, e AR DG #%

B2 SCHHE N 55 SR IREEE =R K.
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1 &L 4 422,532,963.21 90.70
Hope B 422,532,963.21 90.70
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6 DN S £ i - -
Horbre LIRS R ) ]
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R | 47 S REO N b
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I = EALH . A E R AR AR S 176,480,577.01 38.46
J a4 8,764,000.00 1.91
K itk - .
L FHGTRNRS 45 AR 55k - -
M BEARE 7RI E AR 55k 136,890.62 0.03
N IKFL AN LVt B FE 163,380.55 0.04
o JE RS BT HoAth AR 55k - -
P HE - .
Q A2 TAE 278,316.96 0.06
R A RE R R - -
S ey - .

&it 422532,963.21 92.08

7.3 IR FMME b E B FHE BRI B BT B R R A 4

SRRA: NIRRT

i B 4 E i
Fe | REAN JiE B A4 R (k) AVIRIKIED
fHEE1(%6)
1 688111 EAPIYN 58,032 27,403,871.04 5.97
2 000063 I 430,400 19,600,416.00 4.27
3 688041 SR 283,659 19,365,399.93 4.22
4 600536 Hh [ A 380,000 17,814,400.00 3.88
5 688256 FERL 82,589 15,526,732.00 3.38
6 688031 EIRH 106,844 14,235,894.56 3.10
7 002368 KA 339,400 13,973,098.00 3.05
8 603019 HORHE 270,000 13,743,000.00 2.99
9 300567 W HE T 140,000 13,321,000.00 2.90
10 002230 SN 195,000 13,252,200.00 2.89
11 002475 ATV 320,000 10,384,000.00 2.26
12 300394 RPHE 90,000 9,614,700.00 2.10
13 688498 AR 32,070 9,139,950.00 1.99
14 002236 KAERAR 458,600 9,057,350.00 1.97
15 688072 R RHL 21,000 8,945,370.00 1.95
16 300033 [ 42T 50,000 8,764,000.00 1.91
17 688036 fE &K 58,000 8,526,000.00 1.86
18 688475 A P 2% 195,862 8,394,645.32 1.83
19 301269 HERIK 67,791 8,327,446.44 1.81
20 002837 B i) 270,000 8,083,800.00 1.76
21 002156 W 336,000 7,593,600.00 1.65
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22 600584 KR 202,000 6,296,340.00 1.37
23 688981 O bR 118,000 5,961,360.00 1.30
24 000938 Loy 185,000 5,892,250.00 1.28
25 002387 YEfE 588,000 5,391,960.00 1.18
26 300253 MERE 295 440,000 4,760,800.00 1.04
27 688082 B3 Lty 43,000 4,747,200.00 1.03
28 300389 AR 230,000 4,685,100.00 1.02
29 002410 i S2N 140,000 4,548,600.00 0.99
30 300820 PEARHSR 55,200 4,547,376.00 0.99
31 002405 VU 24 [ 380,000 4,400,400.00 0.96
32 688232 B A 80,000 4,304,800.00 0.94
33 301236 LY SLIFIPA] 153,000 4,163,130.00 0.91
34 002436 MeREH 268,000 4,154,000.00 0.91
35 002912 W R L 94,000 4,136,940.00 0.90
36 000021 REHL 200,000 3,998,000.00 0.87
37 000032 RFIKA 120,000 3,948,000.00 0.86
38 300418 B g 98,000 3,947,440.00 0.86
39 688167 JEERHE 36,000 3,871,800.00 0.84
40 300782 G 40,000 3,865,200.00 0.84
41 688048 Kolpdes 40,300 3,809,156.00 0.83
42 688435 JETT A 50,000 3,802,000.00 0.83
43 688095 BT XA 29,400 3,715,572.00 0.81
44 300188 EATE 177,000 3,679,830.00 0.80
45 002415 Vg R AR 105,600 3,496,416.00 0.76
46 688478 em AR 72,000 3,420,720.00 0.75
47 002371 677441 10,700 3,398,855.00 0.74
48 688120 HEiHER 13,410 3,379,990.50 0.74
49 688110 ROy 92,000 3,321,200.00 0.72
50 600602 PAE - SR 200,000 3,012,000.00 0.66
51 688018 IRERH 22,600 2,933,932.00 0.64
52 300212 VSN 87,600 2,910,948.00 0.63
53 688008 AR 48,000 2,756,160.00 0.60
54 300502 W 5 39,200 2,664,424.00 0.58
55 688489 “RER 41,862 2,647,771.50 0.58
56 300634 R A 100,000 2,640,000.00 0.58
57 002555 s L 73,500 2,563,680.00 0.56
58 688507 FIRFH 17,760 2,319,988.80 0.51
59 002777 AR 60,000 2,128,200.00 0.46
60 003029 #KIEJC 60,000 1,947,000.00 0.42
61 300766 HH 5 110,000 1,843,600.00 0.40
62 688292 TR 52,000 1,492,400.00 0.33
63 301293 R YR 3,324 278,316.96 0.06
64 688401 PRAE L 7,173 269,274.42 0.06
65 688361 HoRE 3,022 245,299.20 0.05
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66 688472 a5 7 12,729 232,024.08 0.05
67 688343 AN 3,577 227,532.97 0.05
68 301325 2 BRE 1,727 196,608.35 0.04
69 688443 SR 6,239 191,961.41 0.04
70 688582 S BER} 3,920 181,233.36 0.04
71 688469 HHOC AR A 31,945 180,297.45 0.04
72 301399 JERFRHE 2,645 155,276.05 0.03
73 688576 (IR EEs 1,140 150,246.30 0.03
74 301358 e M e 3,167 139,024.63 0.03
75 301395 {=A5 bt 5,196 138,629.28 0.03
76 301210 S 2,707 138,364.95 0.03
77 688334 7 = B 7,697 136,890.62 0.03
78 688620 2 10,157 135,209.66 0.03
79 301382 % B F 3,492 132,900.88 0.03
80 001287 W EL 4,158 112,697.08 0.02
81 688552 FU R B T 4,334 108,830.00 0.02
82 301488 SRR H 2,618 104,144.04 0.02
83 688570 RIGEI 3,919 103,888.64 0.02
84 688631 SERTE B 3,177 102,587.70 0.02
85 301305 EpiBT S 4,931 102,060.83 0.02
86 301141 HR g 2,214 101,308.38 0.02
87 301355 [EREE 5,589 98,897.25 0.02
88 301376 EeRE 5 4,192 98,850.60 0.02
89 688429 iG] BEJR 3,452 98,752.08 0.02
90 301323 AR 2,277 97,593.33 0.02
91 301232 RIREHE 1,602 96,859.91 0.02
92 688512 =R 4,649 95,434.52 0.02
93 301170 DR 2,496 92,283.70 0.02
94 688535 Rt 1,446 86,958.48 0.02
95 688503 RAAL 848 82,680.00 0.02
96 301307 EHIME 2,425 81,515.40 0.02
97 301428 ERAREN ] 2,289 80,343.40 0.02
98 301202 BA A7 3,060 79,009.20 0.02
99 301337 AT 2,318 78,804.24 0.02
100 688603 RARHL 1,391 76,505.00 0.02
101 688623 RCEHS 829 75,738.59 0.02
102 301261 TH ARG 1,973 72,803.70 0.02
103 688479 KERMHE 2,240 70,049.28 0.02
104 601061 5L )R 7,939 68,751.62 0.01
105 301386 R A 2,575 64,479.88 0.01
106 301281 RHE 12 2,419 63,503.46 0.01
107 301203 EEESZNVS 1,720 61,319.72 0.01
108 301439 CIN NS 3,098 54,976.92 0.01
109 301345 T 961 45,745.52 0.01
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110 001328 BRI 1,198 38,406.42 0.01
111 601133 FE AR 5 3 2,579 37,769.19 0.01
112 601065 4R A 2,799 37,145.37 0.01
113 001282 =R 1,045 37,026.15 0.01
114 001360 A 1,575 26,962.75 0.01
115 603125 R 883 24,772.47 0.01
116 001324 KERHE 1,131 23,764.29 0.01
117 001367 AR 483 21,716.24 0.00
118 301303 HEAR 402 8,972.64 0.00
119 603291 K BIKS 536 8,152.56 0.00
120 301373 BRERHE 218 6,943.30 0.00
121 300378 ShEE A 100 3,425.00 0.00
122 300996 WA A 1 30.70 0.00

74 REHABREE R AR E AR
741 BT ASHE YIRS R FE 29500 20 4 KRR
SRR NRTT

AR AL 4 T
5 i ZEARHS Ji S A4 PR N SN T P A EL A
(%)
1 600536 Hh [ R A 18,873,629.85 7.38
2 000063 PIEH 13,554,683.00 5.30
3 688041 HOLEE 13,362,962.93 5.22
4 688031 EIRHE 12,305,236.17 481
5 688256 FERL 11,919,930.81 4.66
6 002368 KA 11,445,594.56 4.48
7 000066 Hh K, 11,063,249.00 4.33
8 002475 SR 10,092,773.09 3.95
9 603019 TR 9,921,697.00 3.88
10 300394 RFHE 9,730,791.00 3.80
11 002405 VY 4 KB 9,434,988.50 3.69
12 688561 A ZAE 9,379,371.19 3.67
13 002230 BRI K 9,042,617.00 3.54
14 300033 [ 4151 8,761,255.56 3.43
15 002837 JELE T 8,166,781.85 3.19
16 000938 E DI g 8,012,111.00 3.13
17 688475 A7 4 7,689,939.94 3.01
18 002138 2% H 7,538,057.00 2.95
19 002156 I 7,500,860.00 2.93
20 688072 R RHL 7,200,895.36 2.82
21 688032 AR oy 7,107,508.03 2.78
22 300496 HRHIIA 6,913,984.00 2.70
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23 688036 feE 1 6,890,378.31 2.69
24 603290 Wriksrs 6,814,676.00 2.66
25 600602 AR 6,703,455.00 2.62
26 688981 O bR 6,585,580.73 2.57
27 002268 FLRHR) 22 6,537,186.90 2.56
28 300567 W HE T 6,530,045.00 2.55
29 301269 HRILR 6,406,549.00 2.50
30 688301 28 Sk 6,197,370.54 2.42
31 300782 G 5,449,394.09 2.13
32 002410 JTBRIE 5,438,289.00 2.13
33 002387 A5 5,218,133.00 2.04
34 688111 EAPIUN 5,195,634.77 2.03

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

o AR L 4
5 Ji SR AR JIE B A4 R A RS A P A LA
(%)
1 002475 SLAG % 9,943,791.00 3.89
2 000066 Hh K, 9,680,418.00 3.79
3 688047 TR 9,461,751.77 3.70
4 603496 TEH N RHS 9,163,655.92 3.58
5 688561 A ZAE 8,771,154.86 3.43
6 600536 Hh [ A 8,070,066.00 3.16
7 002459 m R 7,649,268.74 2.99
8 002138 2% H 7,500,729.00 2.93
9 601138 Tl & Bk 7,181,745.00 2.81
10 300496 HRHIIA 6,705,417.17 2.62
11 002897 B 6,214,844.00 2.43
12 600602 PAE - SIS 6,053,535.00 2.37
13 688301 25 Sk 6,032,539.80 2.36
14 002371 677441 5,969,654.90 2.33
15 688628 I 5,893,304.16 2.30
16 603290 Wriksrs 5,669,882.00 2.22
17 002268 LR} 22 5,568,115.71 2.18
18 688008 WERE 5,469,647.39 2.14
19 600586 Gk 5,417,329.00 2.12
20 603501 FR B 5,359,039.49 2.10
21 688208 TH@ERHY 5,350,738.66 2.09
22 688118 EnfE e 5,331,808.69 2.08
23 688032 AR Ay 5,246,706.82 2.05
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MAz. NRMT
SENBEEE I RA (AS) B 576,192,325.62
SEH R E RN (3E) B 432,337,131.11
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7.12.3 BAR A & TR T R
wAz: NRMot
Fe 4R Kl
1 7 PRE 4 98,210.77
2 ISR S 4,006,800.03
3 U FBER
4 M@ PSS
5 IR HA K 132,972.77
6 oAt R RCER
7 FEpESR H
8 HAth
9 &t 4,237,983.57
7.12.4 BARFER B9 40T 5 B 5 ] H e i 27 A 4
RIS ARG AR R FFA LT R B T 6555
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1622 B A TR
10,972 30,137.07 | 98,682,745.78 | 29.84% | 231,981,216.87 | 70.16%
& A
12 B A TR
91 268,068.60 | 23,817,120.82 | 97.63% 577,122.06 | 2.37%
&C
&t 11,063 32,094.21 | 122,499,866.60 | 34.50% | 232,558,338.93 | 65.50%
8.2 HIKRELSEE AWMU REFA AZELEHIF R
TiH By ) ESRERT IS (N E D) 5 FE 4 S A EL 451
o R AR E A 380,403.73 0.12%
Y INTE NN —iA
Bt A ELRHLBIFTRS C 9,964.45 0.04%
g o aif 390,368.18 0.11%

8.3 MIAESEHANMLANRFAEFTFBAEEHBEEX MKHENR

TiH B FERenPaEmgEXnE i
BNFEPEFNGD . FE ﬁﬁﬂ&m%@ﬁ 0~10
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FrE AT 4 ann 0~10
B AR S A _
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it -
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$ﬁ 11
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A A BASE G S H A7 55 136,378,518.86 26,922,450.78
Yok ASHRAE HIE 4 RRE B 47 A0 46,357,317.63 2,528,207.90
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AR A HAHA AR 4 1 R A 330,663,962.65 24,394,242 .88
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102 ZEEHAN. EETEANENESTERNHERAFRS)
1. ARE N ARG EEANERNFEZN T

o
2. AR A AR SILE N LTS E H T TERANFZS T
o
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RN T ARG FEIEE SRR . iR AR BT ARG 1
ISR
10.4 F= S HB RIE AR

AR5 W P9 TS A S T SO
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ISR 4 324,846,429.52 32.38% 299,281.85 32.19% | -
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(L WEPEERTE, ™, B @er bR, JFaeh e i mE R mER, ",
WAE, BRSPS R A %

(2) WHFLs s, A EE BT TN L T IR AN R, RE R XA S Gl 55 75 2, 3R At
TR AR AT AR 55 5

(3) BA g AL, REM BRI 21000 55 1F, BoRIREEHMBI 8RBT, st
BB

(4) oAby M T He & A AR 2 Al A1 E % R .

2. FFRL IS 5 BInIR R T -

(1) X525 B TeAsik I3 e (1 45 6 AR 55 1EAT VP A

HUAHSGHR T 122 Sk R LU RN Gk H L3R 58 5 B e e e (R AR S INED X
A2 5y B IT I R IR 55 R R AN 43 ST AT VA

(2) HG (Pl o HooiFHiZR)

TSR TR R SR AE 7 B e T R 4R G PG S5 AL, FROLIE UG o, 1S Gy
BITHIR S ZR) , WU C 5 Boo i n 2R G M REAT 938 .

(3) Bk By H e A0 HR AT 73 8 3 v 41t

NEIYE SRR IR (HHEAE 5 BITHIE s % R) RN TR Sk P I 45 SRt AT
B, HFREHEMENL.

(4) Pl R SABFFLE N

HEE BN SEAER MR GERE S ol i) , JREREEITE N

d\

S
F}

3 R I SR 77 58 2 BT AR B DL -
o

10.7.2 EE M FESF A 7 5 BT BT HARES SR 1B 5L
SEAL: NRMT

A5 [ MEAZ 5 PAESE 5
b7 24 A 5 7 2 4 A 7 2 1AL
#ﬁg$k N N N N N
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