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ST B . - 3,124,654.99 3,124,654.99
VLNl - - 317,920.88|  317,920.88
A ER D R - - 35,634.22 35,634.22
184,715,863.89 - 1,540,773,475.02/1,725,489,338.
e Rt
91
B £5t
TSR - - . i
5y M4 Rl A A5 - - - -
AT G b A f5 - - - -
S [ 0 4 ik 5%
FEER
NATE B - - 598,109.91| 598,109.91
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e RAIEIRE R

W L4 2023 E i AR &

AT [R] 3K - - - 2,156,057.21 2,156,057.21
AT N - - - 2,152,367.91 2,152,367.91
MNATHEE 2 . - - 358,727.99  358,727.99
MNAT R R 5% B - - - 82,587.36 82,587.36)
RS F - - - 18.52 18.52
INZ RN - - - - -
I AE FIT S A A1 A5 - - - - -
HoAth A7 £5 - - - 4,341,678.71 4,341,678.71
- - - 9,689,547.61] 9,689,547.6
UiliisSan
1
GBS YRR N 184,715,863.89 - -4 1,531,083,927.41|1,715,799,791.
30|
FEER
2022 %12 A 31 14EPA 1-54F 5&EME At B &it
H
%
. 131,931,455.6
AT 131,931,455.67| - - - ;
i R D 8,612,929.95 - - 1 8,612,929.95
AR S 792,000.02 - - 4 792,000.02
N e 2,059,723,471.
e 3,951,772.48 - -4 2,055,771,698.69 17
IR B - - - - -
A HR D R - - - 326,482.46|  326,482.46
‘ 145,288,158.12 - 2,056,098,181.15/2,201,386,339.
BrE Bt -
27
ikt
TSR - - - - -
T 5y 4 Rl A A5 - - - - -
et ik i - - - - -
S H [ ) 4 i %
FEER
NATE B - - 4 13,238,140.75 | 13,238,140.75
AT 2 [A] 32K - - 4 2,330,267.03 2,330,267.03
AT NS - - 4 2,769,333.91 2,769,333.91
NATFEE 7 - - 4| 461,555.65 461,555.65
MNAT R R 5% B - - 4 106,036.69 106,036.69
I AZ A B - - - 17.82 17.82
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A A

33 SiE FT AR 615

Fott Aot

6,008,251.99

6,008,251.99

ittt

24,913,603.84| 24,913,603.84

M ZR AU L R 1

145,288,158.12

- 2,031,184,577.31

2,176,472,735,

43

E: RAPRAARRE T KL 5 Y

B H AR E BT T 2R

6.4.13.4.1.2 FIZ XK B EBUR M AT
AF4T 2023 42 06 H 30 H f 2022 4F 12 A 31 HEA BIA S5 % P2 ek, HEA K

HATAEFIITEHAE - BT 38 3R A AR B0 T AR ik e B8 (BT s K5

6.4.13.4.2 4N XS

AN IR i <k TR 2 SR BOR SR BL T RNV R AR S T A AR BB X . AR dE <
FAA DARCIKAS, AR T 5 A e, R A AR R B AN RS . A3 4 3 58 BN i
H X AR e AN Sk~ AT A

RGN SR, LIRS ZIRLE 1R R F05T E fir H Bk

6.4.13.4.2.1 AN XS; i
Bfr. NRM
AHIR
202346 F 30 H
TiH
eI wm
&it
e AR ENRT
PLAN oY
1% =
%%%éﬁg 60,936,402.57 60,936,402.57
B
Mgl 317,920.88 317,920.88
ErEETr 61,254,323.45 61,254,323.45
PLAN oY
) 5
it
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B iR
AN XS i

BRI

61,254,323.45

61,254,323.45

T H

FERR

20224712 H31

H

e
PN

B
=P NI

=

LS it fir

587

S
o

315,318,601.83

315,318,601.83

B et

315,318,601.83

315,318,601.83

LA Tt fi

B £t

Tfifit

B iR
AN XS i

BRI

315,318,601.83

315,318,601.83

6.4.13.4.2.2 AN XU B 8UR A 2

(5854 Bz s — LR DA AL T 3 & R R AR
= A e H 25 4 08 P 1B 1Y)
FAE TR A JT
H AU A5 R A 2 e (Rh: NRmoo
ST AHAR FAEER
202346 A 30 H 2022 412 A 31 H
W MARXT AR MFAE 5% 3,062,716.17 15,765,930.09
W mAEXT AR MIZAE 5% -3,062,716.17 -15,765,930.09

6.4.13.4.3 HAtH#E XU
AT SRR A 5 T R 4 i L 1 2 000 M SR SR T 4 U 2RIk T B R R AT 56 LA

(T 3 e R R AR B T R A B Bl (R AU o AR 4 2 B B TR ZR 38 & i b T sl AT 1) RV T 352 5

(AN S5, BT I 1 At ks IR AR T BAMIE S R AT A B B 42 5 5 B SRR ok S IO B
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AT BRI TS 117 3 B AR S K 2

ARHE ) BN IS & 2 RO B AR A, W BT . B E . R A AT
BIE, SREBIRNGS AT M T A ARG o

AR el i BB A ) 0 PG B AR L A AN A XU, o AR PR B AH 5 P BER B  SR EL D B <
B ) 50%-95%; ¥ I AR ISR 150 BE LU AN L 4 S B 7 K 50%; BN S H H AR BRI
TR, E U B S A TN L o RIEE S5, B 2 R FFELE B 203 HAE — 4 LA BUR 627 A
TR ER 5%, HhBLe A S G55 A7 ORI A SR R S8 i 0 0 S oAt
e TR P8 B (R TR 2 s LA AR R AT

SO, ASIE G G BN AR F AL G Fr R IE SR I R S Bt A, 8 J1I2 F 2 e B
Xtk AT KU R, B4E VaR(Value at Risk) 5 hm S R il A 5t < 1 I AT AE B JRURS:, JIf ] 52
H ARSI AT BRER AT 12 1) o

6.4.13.4.3.1 HARM XSO
SN NRTIT

NP AR
2023 46 7 30 H 20224 12 A 31 H
TiH o 3 4 b &% e
N S E Vi E L A1) ~RNE Y {E L A1)
(%) (%)
1,537,295,26 2,055,771,698
T g e T — R 89.60 94.45
4.93 69
T o ARG — I R
Rt el v i g =K i
A SR B — BUE R %
HoAth
1,5637,295,26 89.60 | 2,055,771,698 94.45
it
4.93 69

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

I T AR KU R E T AL STLEBOEHER 223N
B EaR S HE LA A T3 R R AR

424
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B = e H 5 4 B = e
A Az N
AH IR ARG AR & AR B A MK AEREE
oyt
202346 H 30 H 2022 /£ 12 A 31 H
Mk 2 b e 1 T 5% 88,677,823.26 132,205,877.33
Ml 25 Ll 1 T B 5% -88,677,823.26 -132,205,877.33

6.4.14 AfRHHE

6.4.14.1 ¢RI TEA RMETEITTE

NRMET R RFRIRIR, XA M E T R AT E B R SR B TR 1 B
BRPE: Rk AR EB A GER KT LRGSR B BR: BRE— BRI
T AMH G B 7 B A ot LR T S AR B8 =20 ORI P BB M5 (KA PO S N\ AL

6.4.14.2 FEM A RMETER SR TR

6.4.14.2.1 FEREB TR A RME

Bpr. NRMm
N R E T A IR
mEERTE "
IRV 2023 4 6 - 30 H 2022 4 12 A 31 H

FE—ER 1,538,434,765.83 2,058,813,007.36

FJEIR 1,108,644.32

BRI 2,283,322.74 910,463.81

&it 1,541,826,732.89 2,059,723,471.17

6.4.14.2.2 A SRHHERTRER A ERZRS)

ARG LA S EUS E IR I I TR A H RS R IR Z TR (I 2. 3T AFF 538 5
RIS RS st, HMBLEREIUEM ., 5 AMEREEAFATTRATER I, AREASTIEM
H 252 5 WS IR H IR 58 55 A% R A 1) B2 R A IR AR DR 1 A RIME SIS — 20K, IR
Aot B VR B rp SR R0 2 Fo i BT R AT 5 B R SO B TR IR AR K, e AR DG #%

B2 SO E N 55— JR IR B =R K.

6.4.14.3 JERFEEHIPLA AAMETHE KSR TR K3 Y
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g RN ILRE

RUNF ¥ 4 2023 b B4R

ARSI AR AR S LR ARFFA AR BLA SR E TR & T A

6.4.14.4 AVA R EHHE &R T BRI

AFEEFFA KA LA SO BT B 0 e RO DA AT B el B M 0 ot X484
T PR R A PR B, P DAL K A 5 2 SR AR

6.4.15 5 B T BRI 73T & vHR R 75 2 Ui B B AR 0

6.4.15.1 7K Z I

AR AR, ARG IO HZ U K T H I

6.4.15.2 HoAh =13

BERPOERH, ARG IO Z U KAl H 2T,

6.4.15.3 W 55 i R AL 1HE
AMEARFC T 2023 4F 8 H 28 HA A IS (RS Atk

7.1 HEREEEHEBMN

7 BREAGHRE

SRR NRTTT

J¥ i H &5 R S E ] (%)

1 IEnE 4 1,537,295,264.93 89.09
Hore R 1,537,295,264.93 89.09

2 Fee 4wt

3 [i] 5 Wi Al 4 % 4,531,467.96 0.26
Hrr: fiip 4,531,467.96 0.26
B HFUESR

4 Dt L5 gty

5 SR ATAE AR
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2 B ORI BN T e 4 2023 4 Bk

6 SR Gl g% - .
Horrs ST 0] ) ) SN IR
B H R e i i
VA l:] A
7 i%ﬁﬁ Sk e 179.665,566.57 10.41
8 HoAth 25 T % 7= 3,997,039.45 0.23
9 it 1,725,489,338.91 100.00
VB RS AR AR £ 18 1 B IE A G ML B 5 I L A SR (BN 60,936,402.57 G, (ARG

HHE LA 3.55%

7.2 REHRETI D ROBEERRAE
721 REFREML S ROTARERRAS

R | A MME G 59%@%;7)%@:&%
A &R A sl - )
B KA - .
C il 3 1,164,590,049.92 67.87
D HLD. #D7. RR BOKAE = AR - -
E eS| A 8,140.64 0.00
F R B 32,726,212.80 1.91
G AW EAEATHE LY 94,829,410.26 5.53
H T A Ol 3,278,350.00 0.19
[ 5 RAER . RIS R AR R 10,673,240.06 0.62
J Sl 2,180,508.00 0.13
K st - -
L LS AT 25 TR 25 61,580,242.08 3.59
M FHARE A AR S5 4,017,263.12 0.23
N VNS v AT g N N4 22,566.57 0.00
o] JE BARSS « AEFEA LA AR 25 - -
p W 17,585,086.20 1.02
Q PARMSTAE 84,867,792.71 4.95
R SO RE AR R - -
S oA - .
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it

1,476,358,862.36 86.04

7.2.2 MEHIREATIL G RIOB BB H R ER A S

G ARME (NRM) B IS P EE L] (%)
e iR 82,609.41 0.00
Ak H 5 AT 27 21,649,092.22 1.26
H 5T 2 5 1,712,670.05 0.10
BT PRAE 16,173,861.81 0.94
5 = 21,318,169.08 1.24
&t 60,936,402.57 3.55

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

SRRA: NIRRT

b B G i
Fag | B Ji ZE A4 K () AN E
B A1 (%)
1 600519 DivMiE e 72,600 122,766,600.00 7.16
2 300777 H TR 2,041,900 96,500,194.00 5.62
3 002352 =48 i 2,103,114 94,829,410.26 5.53
4 688301 ZE SRR 326,493 92,211,417.99 5.37
5 603369 At 25 1,542,800 81,459,840.00 4.75
6 688639 AW 841,457 76,135,029.36 4.44
7 601888 b 557,136 61,580,242.08 3.59
7 01880 Hh [ A 20,900 2,042,554.49 0.12
8 601865 LEE S 1,588,700 61,180,837.00 3.57
9 300015 % IR IR 3,284,645 60,930,164.75 3.55
10 000858 MR W 350,000 57,249,500.00 3.34
11 688212 AN 793,056 53,848,502.40 3.14
12 002179 LG 1,133,626 51,409,939.10 3.00
13 300832 Bl 759,800 44,828,200.00 2.61
14 603198 1072 T 650,300 41,489,140.00 2.42
15 000568 FINEE 196,101 41,096,886.57 2.40
16 688269 JILETHM 552,861 35,267,003.19 2.06
17 688295 rh A o 947,881 34,768,275.08 2.03
18 603233 KZHk 1,162,720 32,567,787.20 1.90
19 002568 BiE A 785,600 28,556,560.00 1.66
20 002044 F AP 3,363,410 23,913,845.10 1.39
21 300750 TERAR 93,700 21,437,623.00 1.25
22 01209 M RAETE 594,400 21,318,169.08 1.24
23 688050 Z I 100,229 20,580,020.57 1.20
24 688596 IEBLRHE 438,447 18,984,755.10 1.11
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25 03690 EH—W 160,530 18,101,066.46 1.05
26 605098 T8 E 444,180 17,585,086.20 1.02
27 000860 i A b 447,145 15,064,315.05 0.88
28 002675 Kok 1,000,600 14,718,826.00 0.86
29 002867 JA KA 825,000 14,668,500.00 0.85
30 02252 HAHLEE N — B 626,000 14,024,975.36 0.82
31 300760 L E R 46,400 13,910,720.00 0.81
32 300633 FFALEST 246,100 13,412,450.00 0.78
33 688236 FALEST 513,614 12,583,543.00 0.73
34 688580 HREST 160,168 11,580,146.40 0.67
35 688617 HMREST 27,947 10,445,191.25 0.61
36 688697 Mz 389,807 10,068,714.81 0.59
37 688338 FERHA 1 175,183 9,713,897.35 0.57
38 688188 FdE T 47,212 8,902,294.72 0.52
39 300896 TER 19,600 8,721,020.00 0.51
40 300452 LLiim 2454 467,100 8,146,224.00 0.47
41 605589 IR 333,800 7,256,812.00 0.42
42 688687 LR 224,734 6,629,653.00 0.39
43 002345 T 7 K 807,900 6,350,094.00 0.37
44 002304 PRI By 31,504 4,138,050.40 0.24
45 688073 EREZ 54,526 3,859,350.28 0.22
46 688006 GIGIRSE53 108,541 3,307,244.27 0.19
47 688478 em AR 69,248 3,289,972.48 0.19
48 600258 RIS 173,000 3,278,350.00 0.19
49 300820 HARHEAR 35,250 2,903,895.00 0.17
50 03347 IR 52,200 2,148,886.45 0.13
51 601939 BWARAT 342,100 2,141,546.00 0.12
52 00291 A LR 36,000 1,712,670.05 0.10
53 688112 AR 31,873 1,682,256.94 0.10
54 603986 I8 2 B 15,275 1,622,968.75 0.09
55 688343 =K% 24,961 1,264,773.87 0.07
56 09618 TRER—SW 7,729 943,480.20 0.05
57 688443 BIER 27,296 839,842.76 0.05
58 688581 A 5,687 696,600.63 0.04
59 09658 R [ 39,100 547,230.17 0.03
60 688582 SENEER 6,476 299,402.44 0.02
61 688507 FIRFH 2,213 287,192.75 0.02
62 688552 FU R F T 9,556 239,960.00 0.01
63 688570 RIGE 8,837 234,259.64 0.01
64 688107 R 3,820 211,589.80 0.01
65 688623 R RHE 1,776 162,256.88 0.01
66 688334 iir= 8,879 157,912.84 0.01
67 688512 2R 7,209 147,986.20 0.01
68 301210 S 2,801 143,168.37 0.01
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69 301395 A58 5,196 138,629.28 0.01
70 688631 K E 3,357 108,400.08 0.01
71 688472 a5 H7 6,261 106,687.44 0.01
72 301488 R 2,618 104,144.04 0.01
73 301232 CIRRHE 1,643 99,339.12 0.01
74 301376 E e ST 53 4,192 98,850.60 0.01
75 688535 Rt 1,607 96,642.01 0.01
76 688143 K 2,519 94,966.30 0.01
77 301170 R 2,496 92,283.70 0.01
78 301358 e M e 2,023 86,766.47 0.01
79 00883 Hh B A T 8,000 82,609.41 0.00
80 688200 eI e 534 81,702.00 0.00
81 301428 RS ERGE] 2,289 80,343.40 0.00
82 301202 B e J1E 1 3,060 79,009.20 0.00
83 688603 RARHL 1,391 76,505.00 0.00
84 688469 A R 13,800 74,658.00 0.00
85 301261 1H A% 1,973 72,803.70 0.00
86 688361 HoRE 831 53,740.77 0.00
87 301325 2 ERE 364 39,293.80 0.00
88 002142 TUERAT 1,540 38,962.00 0.00
89 001282 = A 1,045 37,026.15 0.00
90 601061 FE4&)E 4,016 30,441.28 0.00
91 001287 W EL 1,386 29,133.72 0.00
92 688576 Pa LR 240 28,898.40 0.00
93 301293 =y iy 333 23,782.86 0.00
94 301303 AR 1,058 23,614.56 0.00
95 301368 Fr R 337 23,317.03 0.00
96 301307 EHE 687 21,887.82 0.00
97 301439 CIN NS 949 16,038.10 0.00
98 301399 G 293 15,110.01 0.00
99 301280 BRI R 418 14,947.68 0.00
100 301305 B3 AT 753 14,826.57 0.00
101 02020 diofuNc] 200 14,760.90 0.00
102 301382 B F 408 13,398.72 0.00
103 688620 Z U 1,016 12,537.44 0.00
104 301345 N4 266 12,406.24 0.00
105 301141 R 262 11,184.78 0.00
106 301290 RERST 330 10,576.50 0.00
107 601065 LR 875 10,360.00 0.00
108 688479 KERMHE 332 9,790.68 0.00
109 301398 R 255 9,562.50 0.00
110 301265 IR 819 9,516.78 0.00
111 301355 B 563 9,430.25 0.00
112 301386 R 378 8,992.62 0.00
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113 301323 BAR 228 8,974.08 0.00
114 688429 iG] BEJR 346 8,833.38 0.00
115 301373 WERHL 277 8,822.45 0.00
116 301281 B2 337 8,458.70 0.00
117 601133 TRl 3 664 8,140.64 0.00
118 301388 kR HS 292 7,840.20 0.00
119 301203 B SINVR 225 7,740.00 0.00
120 301337 AT 232 7,045.84 0.00
121 603125 wE R 160 3,924.80 0.00
122 001328 BRI 145 3,696.05 0.00
123 001360 (R 177 2,631.99 0.00
124 001324 KERHE 114 2,234.40 0.00
125 001367 A2 55 2,171.40 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 ZE A4 R N SN T P A EL A
(%)
1 601888 Hh [ A 85,554,117.52 3.93
2 000858 Fi R W 80,831,615.00 3.71
3 688596 IEBLRHE 67,266,098.45 3.09
4 002352 i =42 5 66,751,566.04 3.07
5 688639 HEfE W) 57,349,558.94 2.63
6 000568 FINEE 55,593,507.30 2.55
7 601865 e 55,232,864.76 2.54
8 688301 ZEEE R 49,958,832.34 2.30
9 300832 el 48,869,381.80 2.25
10 603198 I TR 47,013,342.20 2.16
11 603233 KZHk 43,682,173.30 2.01
12 300015 % IRHR 43,211,931.98 1.99
13 688008 AR 40,329,015.90 1.85
14 300347 TG EY 40,130,776.05 1.84
15 603369 At 2% 38,674,445.00 1.78
16 002568 HE A 36,452,321.80 1.67
17 600872 HE R 35,648,269.00 1.64
18 688212 AN 33,587,456.31 1.54
19 601318 r [ S22 32,510,449.97 1.49
20 600519 HINFEE 31,688,979.00 1.46

TE e AT RN A 94 1S e e RS BN AR LU ) 3181, AN B SRAE 5 9 A
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7.4.2 FIFSEH SHE ISR FE 2980T 20 44 KR A4

SRRAL: NRMIT

o AR L 4

75 Ji SE AR JIZ S A R EN L e P A LA
(%)

1 300347 &R 98,160,438.75 451
2 600233 [53] 3ofs 72,533,199.40 3.33
3 601318 Hh S22 69,987,930.62 3.22
4 688008 TR 69,338,911.51 3.19
5 688596 IEMRARHE 68,980,385.40 3.17
6 03690 EH—W 62,950,773.84 2.89
7 688122 7 S 60,069,764.56 2.76
8 300623 FERERR 54,281,224.05 2.49
9 688019 LR 49,263,961.35 2.26
10 600031 =—®ET 49,261,661.00 2.26
11 603369 At 2% 48,090,801.22 2.21
12 002049 2OLE L 46,266,546.60 2.13
13 02013 ol R4 4] 45,080,465.32 2.07
14 000333 EOE ]| 44,514,793.42 2.05
15 688200 e [E e 40,001,756.43 1.84
16 600276 fEEREZ 39,444,419.60 1.81
17 300911 {C. AR 38,257,790.24 1.76
18 300782 P4k 37,517,356.80 1.72
19 002385 KAk 33,990,043.52 1.56
20 600872 LB T 32,135,739.00 1.48

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

7.4.3 TNBER A S8 RS H R T B AT

Bpr. NRMm
SEANBEEERI A (RAS) i 2,142,901,197.12
SEHBEERIURN (3D R 2,402,669,948.65

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 0
CBAZ AN T LA S S ) 3151, AFFEMKRZ 53

75 MREBRR RO ROMFREAS

SRR NRTTT

o155 dh b

i 3 e B B

(%)

1 E R i3
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2 JAT LA
3 LR
Ho: B4R

4 A5

5 Alb AT R S o

7 Al (AP AZ e f57) 4,531,467.96 0.26
8 ERIZea

9 oAt

10 | Ait 4,531,467.96 0.26

7.6 SPARAZ A SOMME oy B S 3715 B BB R /NER P B AT 148 R 25 3 3R 9 4
AN NRTTT

EE AVt
5 A | R HE(K) NIME
fE EL B (%6)
118025 5 B {5 25,180 3,097,885.05 0.18
113660 | 7 22 # {5 5,580 796,029.81 0.05
123199 MRGES 6,375 637,553.10 0.04

7.7 RN FMME b B HE RN BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE B DEEFRRT LA R &R R T A
AIE AR WIRRFFAT St & RBLBL

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

7.10 AESBT BB HBRBOR
AR e R AR RS B RN, A IIORAEDY H B, AP st st by . A2 5 BRI
Eiep Cl e O

ARFEGAEHAT AR I DAL BERS 1 S 5 T 0 R 25 117 4 S A4 A7 155 F0 40 i R 2 5 XU Wi i ) 20+ #
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i E BRI ML L E I RE R (2 LR BEHIRESE SR ERIRED, JFRIER A R 3R (Bl
BE) R AR XU, BB AR I B AR B b SRR, ARG AELR S 75 IR IR 11T 3 A1)
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