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EE AT & 10,687,328.05 - - 4 10,687,328.05
7 ARIE S 526,113.64 - - - 526,113.64
oM E R 39,996,449.32| 496,031,924.38 4134,098,879.55/670,127,253.25
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NN

,.LL

T4 Rl Bt

KNIRE Gt
?J'_Klg_‘

7,997,268.50

7,997,268.50

i YA i K

2,078,652.44

2,078,652.44

o AR

o AT ER K

438,122.53

438,122.53

s SiE P45 B
F

oAt 57

24,685.37

24,685.37

PR eay

69,258,745.89

496,031,924.38

136,640,339.89

701,931,010.16

it

S 0
Vi

ISARREETSN

oA [ K

111,992.75

111,992.75

IVRERESE PN
P

401,310.63

401,310.63

VAR 97

66,885.12

66,885.12

INZREERE SR
2

42,065.43

42,065.43

LAS
o A2 5t B

4,457.92

4,457.92

A A

oA 575

997,761.97

997,761.97

Hf it

1,624,473.82

1,624,473.82

GIES YRS
I

69,258,745.89

496,031,924.38

135,015,866.07

700,306,536.34

T R PR NASIE G B0 KA O EL, 3% A 20 FLE BRI 2 S0 E 7 B
s B H AR T LR R

7.4.13.4.1.2 FZ X B BURE 4T

TR KRR RUBTE T, Bt T S AR AR R T, RIS
SFL TR, A SR IR A R BB R 1%

301
L B2 . BRGNP RE NIt & B8 =i E, SRR T Re i 2 4 57
FEIHE
X% A fi R H Ak 4 B P E )
i | AR XS AR AR Bl e CRAz: N

AR

FEEER
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20234 12 A 31 H 2022 4 12 A 31 H
T R 25 I 5 540,090.40 2.558,282.50
FIR b FF 25 N FEUE S -533,774.30 -2,536,811.18

7.4.13.4.2 AN RS
AN RS R F5 < itk L A9 2 e (B BROR R I g 9t 8 DR ANV R A2 Al i 2R e 30 14
JRSE o AR IR A B2 B St AN R T i A, PR e B R AN XU o

7.4.13.4.3 H A KU

FCATAN b PR 2 i 8 465 P 5 4 i T L) 2 SO B Sk 46 U o BT B i 3 0 2 1
SN2 LA T 0 A R R AR Bl T A A I 3 1 A o AR 4 T B U TR S B T b
1 BCERAT )[RV T 358 55 (RS 7 T O £ A A7 A XU SR T B AMIE 257 R AT AR B
ZE G LB R IS0, 0] Be SRV TR SR T A AR B B A R

RIS IS E I NS @A I S A G B, SR B R skng, @
R MG B L BRI b, S BRI AT G oL, o 58P il B & A M
P s IS ANESR I E PR M S8 B A AT, IR AT G B 4 [ 44 5 Y T P 5 5 ot
BEATHE YT . ARFES IS IEN A& W LIRS 1Ak, S0 . 5271
B BEAGHITBIE, @l BRSNS R, RES) RO AT R A I HAd
1% AU o

BRAL, ARG I 4 4 BN AR XN AL G5 BT R I IESR AN S St i 4%, e is £
ol g B VRN B G AT XU P R, A3 VaR(Value at Risk) 6 b8 i A 22 4 T I 1) 985
TEANAE ARG, B Bt XU AT R B R

7.4.13.4.3.1 H AR X bl O
SEA. NERM
AHAR FAEREER

20234 12 A 31 H 2022 %£ 12 A 31 H

b 34 i 3
i H

AYRREL &

Ny IR ~ A N
18 Ll PR
(%) fE B
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11 (%)
A Gy M 4 Rl B P — B EE R T 18,755,440.15 15.43 | 134,098,879.55 19.15
oy MG e rr— L S R - -
Gy G R P — iR e 93,938,443.07 77.26 | 536,028,373.70 76.54
T o EE T —Rem%
%
TR G R P — BUIE B 5F - -
HoAh - -
&1t 112,693,883.22 92.69 | 670,127,253.25 95.69
7.4.13.4.3.2 H A& XU B BSUR AR 23
ARG NI € B0 M 710 A 35 4 1 HAR AN ¥ RS AT 0 b RN
e H A XS B 0, Sl T 7E At R AR T, IEFR AN
* MRAEEH . WREMARSNI, Bt R &R P E A R . IE BRI AT RE
WOINFE G =1 E, ABERR ] AR D B S PRI E
ot P i % H 3 4 8P 1 E 1)
Mg (A AR
HH I X6 25 = [ AR 5 A AEREEE
AW 2023412 H 31 H 2022 4F 12 H 31 H
e Ao\ 555 L s I v 1
5 Gl 5T L BRI 1,649,270.40 11,665,944.39
1l 5%
He e\ 45 L 55 e vE R
e Gl 5T LB -1,649,270.40 -11,665,944.39
/> 5%

7.4.14 ARCMHE
74141 @I AEARMETE

ihpikrs

NFHHETTRERTENZ UG B A SSUHE TR BT E B EEE M AE
FIBHIRARZ IROGE : 55— 2R MRS B BSR4 LR B R 56—
R BRE— R U N E AR IR B 7 B ot ELRR B R PR R S =2k M
PN WD VE =2 DN (£

74142 FEHUARMMETHE

HEm TR

741421 ZFEREBTERNA RME

Bz NRMT

N FhHE RS R TR )
JEIK

A IR
20234 12 A 31 H

ERR
2022 £ 12 A 31 H
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F—EIK 30,608,799.69 132,318,049.44
BRI 82,085,083.53 536,028,373.70
B=EIR - 1,780,830.11

ait 112,693,883.22 670,127,253.25

741422 A RMERBEXEIREAZRS)

AL G BE A SN BT B2 R e R AR DR 2 T BORAE B 5 &2 v ) fRas —
£ g8

KT AT IHZE T MESFE T, &I G AEIR EATFRATEHEI, AHEE
NG T2 Ty AN R 1) R PR ST A S BB ) A SUI BN ER — SR, AR A B
R R BT e E TR S R B RN E TR R A2 R, e AR
BRI A OB LR )2 REGE =R IR

7.4.14.2.3 B=BRARMERBRZNER
7.4.1423.1 FE=BRARMERBLZINEMR

Hp: NRMt
AT
202341 A1 H%E 2023412 A 31 H
T H — "
5L Gy M g s
R R it

W R0 1,780,830.11 | 1,780,830.11
) 3K - -
M I - -
LN N =) 529,300.46 | 529,300.46
HHEZ=ZER 3,018,187.07 | 3,018,187.07
2 BARIAS B R S 708,056.50 |  708,056.50

1 525 R[22
ig;;j“ﬂmmﬂﬁ 708,056.50 |  708,056.50

TEAHAB LR S
W 2 RIS B R (3
)
HIR R0
WRMFERNE =Z
G AR WA N
51 5 1) A SR 45 55
RS —A R
W E AR B30 4

R AT LS ]
5 2022 £ 1 A1 H%E 2022412 A 31 H
; 5T oy M 4 il s S
R W it

IR0 - -
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1 W SE
M I E - - -
HNEZ)ZIR - 9,181,422.42 9,181,422.42
HHE=F R - 7,797,433.14 7,797,433.14
2 BARIAS BUR SA - 396,840.83 396,840.83
ﬁf VA Ba (ORI 396,840.83 396,840.83
LS

TEAHABLE S
W o RS B R (3
)
HIR R0 - 1,780,830.11 1,780,830.11
RN ENE=E
IR & RS P 1 N 7R
3 28 1 AR SEHLR] 45 51 - -252,011.59 -252,011.59
R R B)—0 50
VIR ED
7.4.14.2.3.2 FREBEAMREMNERE =ZERA R ETERIBR

Hh: NRM
ANT] W <t NE

FEERRS | KRR

S . 4 WGHEECT | 52 el

HE ZIHJ 5% A

T H

AR | HUE )

0.1891-2.4756 yiviEb
7 % fAAH IR

PR 5 % 22 1,780,830.11

74143 JERRBRIUIA RMETHER SR T RK U

ARG AR E AR S FAE R AR TG AL LA RME T RIS LA,
7.4.14.4 RPAA e THER SR TR KK

AT G FFAT AN LAY SN B T 1) G ik T EL R DA A A T 8 1) 4l 5 7 R 4 i
Fifit, X a4 T H R AR AR IR A, B UK T E 5 A M E AR .

7.4.15 FETEBM P& TR T E AR M ER

T
SREAEME
8.1 HIREEH AN
ERUERAL: NIRTTT
B BRI
e SiH o o 3k B B I L
(%)




[ B AT KR L B R &

RUIEFR 4 R R 4 2023 AFAFE AR

1 s 8 18,755,440.15 15.37
Horr, A%ZE 18,755,440.15 15.37
T - -

3 [#] 5 A 7 $ BT 93,938,443.07 76.98
He, i 03,938,443.07 76.98

R RRHES - -

4 AR - -
ST AR R - -

6 SENIREE SRl 4,999,443.15 4.10
Horpre S [ ) f) S
NIk &R P
AT IS H 44 4

7 it 4,080,980.92 3.34

8 oA T 55 254,590.11 0.21

9 &t 122,028,897.40 100.00

1. REEGARHE WR AR A B I I8 A 5 HL 55 s % .

2. AEESAS HEENEIFS B A5

8.2 MEWRZITVWHIRHBREREHE
8.2.1 MEMRZAT LR BAREREZAHES
. o B I TR
ohG ATk ~naE o
fEEE] (%)
e N 1| - -

B | RN 344,193.00 0.28

C il il 9,922,585.90 8.16
B T, R BoKAE = At

D
VAl 1,242,517.00 1.02

E eS| 4 250,304.00 0.21

F RN 780,524.00 0.64

G ik NN e 4 1,235,760.00 1.02

H ¥ 15 F& ol i i

| S EAER . AERE B AR RS
U 656,048.00 0.54
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J el 2,493,891.00 2.05
K s Hu =l 459,572.00 0.38
L FR BTN 55 MR 25l 134.220.00 0.11
M FFEEAIE FOANEA MR S5 107,849.00 0.09
N IKF . IREEIN 2 FL it #b 983,702.25 0.81
0 JE EORSS < B FEAN HAd AR 55 79,174.00 0.07
P Ha - -
Q TPAARE S TAE ] ]
R Ak AR AR IR 65,100.00 0.05
S gie ) ]

ait 18,755,440.15 15.43

8.2.2 EMIRBAT W R BER R MERRAS
T

8.3 JIARIE A SOYME b e T 7195 L K/ HEFF I P R 4 B B A
SRERLL: NRTHT

4 B
g | EARY J B A4 FR i () YADINIXIEN

1HE ELB(%)
1 600674 JIH% REdR 32,500.00 491,400.00 0.40
2 301233 B By 6,500.00 288,730.00 0.24
3 688163 FRAEW) 13,990.00 279,660.10 0.23
4 301156 FRAEY) 14,700.00 277,242.00 0.23
5 600941 Wb E 5 2,400.00 238,752.00 0.20
6 601058 FERC NG 19,900.00 233,825.00 0.19
7 000589 s E AR 38,200.00 233,784.00 0.19
8 300265 HYGLk 25,100.00 232,426.00 0.19
9 000538 =AY 4,700.00 231,005.00 0.19
10 605066 KIEHS 25,100.00 230,418.00 0.19
11 300866 2 AIHT 2,600.00 230,360.00 0.19
12 002745 ARFR 26,600.00 230,356.00 0.19
13 600926 BUNARAT 23,000.00 230,230.00 0.19
14 688510 RO AR 13,044.00 229,835.28 0.19
15 600919 TLIARAT 33,900.00 226,791.00 0.19
16 002986 FHTIE A 14,500.00 226,200.00 0.19
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17 601021 FHRM 4,500.00 225,900.00 0.19
18 002381 XU Ay 29,800.00 225,884.00 0.19
19 601825 PATEFAT 39,300.00 225,582.00 0.19
20 601818 FRARAT 77,700.00 225,330.00 0.19
21 603323 AT 53,900.00 224,224.00 0.18
22 601998 HEERAT 42,300.00 223,767.00 0.18
23 600323 IR 12,900.00 223,557.00 0.18
24 603041 5% L f 16,600.00 223,436.00 0.18
25 600332 Hz 7,800.00 223,080.00 0.18
26 301109 A5y 14,100.00 222,780.00 0.18
27 600182 S @ 15,001.00 222,314.82 0.18
28 600642 A Re I 1y 34,500.00 221,490.00 0.18
29 600382 IR AHER 49,000.00 221,480.00 0.18
30 600025 HERE K HL 25,600.00 220,928.00 0.18
31 002128 P R A 15,400.00 219,758.00 0.18
32 301207 M 22 R 7,900.00 219,620.00 0.18
33 600016 RARAT 58,600.00 219,164.00 0.18
34 601128 T AERAT 34,100.00 217,899.00 0.18
35 000967 RIS 45,800.00 217,550.00 0.18
36 601113 ey 63,400.00 217,462.00 0.18
37 600377 T R 21,200.00 217,300.00 0.18
38 688616 [ipAK %5 15,856.00 216,275.84 0.18
39 001914 FHE AR 18,000.00 215,280.00 0.18
40 600018 M 43,700.00 214,130.00 0.18
41 002264 AL 38,800.00 213,788.00 0.18
42 000596 oy T 900.00 209,520.00 0.17
43 600637 R T7 R 27,000.00 203,040.00 0.17
44 000895 XU K 7,400.00 197,654.00 0.16
45 000423 Z [ou] o] 5 4,000.00 197,280.00 0.16
46 000089 R 29,300.00 188,399.00 0.15
47 002705 HE B 12,400.00 180,668.00 0.15
48 603885 AN 15,000.00 180,000.00 0.15
49 002939 KIir 5 22,400.00 179,200.00 0.15
50 601139 IR 25,900.00 178,451.00 0.15
51 600251 AR Ay 20,500.00 178,145.00 0.15
52 601211 [ 2= 2 11,300.00 168,144.00 0.14
53 000404 KAT I 27,900.00 164,331.00 0.14
54 002016 Ik 25,700.00 161,653.00 0.13
55 600737 HRORR 19,500.00 160,680.00 0.13
56 688002 AN 3,571.00 157,909.62 0.13
57 688303 KAReI 5,306.00 156,898.42 0.13
58 603568 (EEEZNES 9,800.00 156,800.00 0.13
59 002158 PUETAE L 6,900.00 153,594.00 0.13
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60 002859 HE R 6,000.00 149,700.00 0.12
61 603699 2Ny 10,700.00 148,302.00 0.12
62 601963 HRRAT 21,000.00 146,160.00 0.12
63 600710 TFEIA 20,000.00 141,800.00 0.12
64 300628 IR N 2% 4,500.00 132,975.00 0.11
65 601728 o HL(E 24,200.00 130,922.00 0.11
66 601233 AR B A7y 8,400.00 127,092.00 0.10
67 600346 H 1A 1K 8,200.00 107,994.00 0.09
68 601958 S B A 11,300.00 106,785.00 0.09
69 600066 FIMKF 7,600.00 100,700.00 0.08
70 600854 HF=W Ay 17,700.00 93,279.00 0.08
71 688100 JBHEAS B 2,921.00 84,475.32 0.07
72 601018 TR 22,600.00 80,456.00 0.07
73 002027 I3 AR 12,700.00 80,264.00 0.07
74 002948 S ERAT 26,300.00 80,215.00 0.07
75 300736 H R 6,200.00 79,174.00 0.07
76 688106 GFEMR 3,036.00 73,137.24 0.06
77 601939 EWARAT 11,100.00 72,261.00 0.06
78 000729 FHE I 8,100.00 69,903.00 0.06
79 002739 JIik R 5,000.00 65,100.00 0.05
80 002498 WA 15,700.00 62,800.00 0.05
81 688036 55k 436.00 60,342.40 0.05
82 603079 EIRAEW) 4,000.00 58,280.00 0.05
83 300069 ol cc] 3,600.00 57,960.00 0.05
84 002633 R} 3 4,900.00 57,281.00 0.05
85 688597 fo L 7 6,268.00 57,038.80 0.05
86 688511 NG 1,806.00 56,834.82 0.05
87 688067 % R 2,380.00 56,667.80 0.05
88 000702 IEAT R 9,000.00 56,430.00 0.05
89 300626 T Ay 5,200.00 56,420.00 0.05
90 300808 A=A 3,600.00 56,088.00 0.05
91 300535 I8 BB A 3,200.00 56,032.00 0.05
92 605287 T A B4y 3,300.00 56,001.00 0.05
93 301359 IR T 2,100.00 55,881.00 0.05
94 301037 PR AE 2,800.00 55,804.00 0.05
95 300243 Bty = =i M4 5,700.00 55,689.00 0.05
96 300743 R HERY 4,000.00 55,520.00 0.05
97 002891 rh g B Ay 2,100.00 55,335.00 0.05
98 002715 G B 3,400.00 55,182.00 0.05
99 300876 e 2,200.00 55,044.00 0.05
100 600778 RIS 8,800.00 55,000.00 0.05
101 000883 WAL RE YR 13,000.00 54,990.00 0.05
102 300871 [ B A=) 3,800.00 54,948.00 0.05
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103 601229 ARAT 9,200.00 54,924.00 0.05
104 301003 LIz 2,200.00 54,912.00 0.05
105 002620 Fifi A1 Ay 10,200.00 54,876.00 0.05
106 002871 AR 4,900.00 54,782.00 0.05
107 300929 L 67N 4,500.00 54,765.00 0.05
108 300920 T BHE: 2,600.00 54,730.00 0.05
109 603182 e A 3,700.00 54,649.00 0.04
110 600969 A EEL ] o 8,400.00 54,600.00 0.04
110 301065 ARAILEH 2,400.00 54,600.00 0.04
112 001202 X HR B Ay 3,100.00 54,467.00 0.04
113 002105 15 P fi i 8,400.00 54,432.00 0.04
113 002718 SR T 3,200.00 54,432.00 0.04
115 002357 & Ifiizk 7,200.00 54,360.00 0.04
116 603102 [ERSiies 1,400.00 54,292.00 0.04
117 301010 fm S T RE 2,900.00 54,201.00 0.04
118 605155 (PN 3,500.00 54,180.00 0.04
119 688466 SRR 3,051.00 54,155.25 0.04
120 301167 jEtoiar s 3,200.00 54,144.00 0.04
121 300854 o =2 IR 3,100.00 54,095.00 0.04
122 002072 B i 8,800.00 54,032.00 0.04
123 300621 iR AEh 4,700.00 54,003.00 0.04
124 603214 T E 3,300.00 53,988.00 0.04
125 002188 R RS 8,200.00 53,956.00 0.04
126 300703 YRR 13 4,800.00 53,952.00 0.04
127 300992 AR 2,500.00 53,950.00 0.04
128 603183 BB 11,500.00 53,705.00 0.04
129 603221 A 5,400.00 53,676.00 0.04
130 002789 BN 3,900.00 53,664.00 0.04
131 600883 1 [ Bl 6,300.00 53,550.00 0.04
132 300658 TEVT By 7,900.00 53,483.00 0.04
133 002144 FIK R 4,600.00 53,452.00 0.04
134 600051 TS 7,400.00 53,428.00 0.04
135 603506 [EaE:kN4 4,900.00 53,263.00 0.04
136 600493 AT 44 7,900.00 53,088.00 0.04
137 000953 AL B A 9,700.00 53,059.00 0.04
138 002899 TR Hy 3,200.00 52,960.00 0.04
139 601956 FRLES 8,800.00 52,536.00 0.04
140 301043 2 5 X 1,600.00 52,368.00 0.04
141 002820 FER A 4,400.00 50,248.00 0.04
142 605116 BB 1,700.00 43,894.00 0.04
143 603071 Yir=ge 2,700.00 41,040.00 0.03
144 603045 Wik &% 2,500.00 39,475.00 0.03
145 000921 EEL::! 1,600.00 32,640.00 0.03
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146 002836 B 3,400.00 29,750.00 0.02
147 000608 FH 117> 10,200.00 29,376.00 0.02
148 300719 IR YEIR 2,200.00 29,326.00 0.02
149 300789 R LS, 1,300.00 29,302.00 0.02
150 688656 115 KK 1H 764.00 26,556.64 0.02
151 002811 AT 2,400.00 23,640.00 0.02
152 605033 IR A 1,300.00 23,335.00 0.02
153 001872 e 1,300.00 20,748.00 0.02
154 000543 fE HE FE /) 3,300.00 20,658.00 0.02
155 601857 SR Ep 2,500.00 17,650.00 0.01
156 300321 EbNiEG) 900.00 17,415.00 0.01
157 000695 I RE YR 1,500.00 16,215.00 0.01
158 300385 RN 1,800.00 12,096.00 0.01
159 003003 FICH 0y 1,000.00 11,490.00 0.01
160 300117 3= B A 2,800.00 8,120.00 0.01
161 688013 KE BT 338.00 7,131.80 0.01

8.4 HEHABRERRASHERRS)
8.4.1 R RSB VI RS T ™ 1$H 2% BUHT 20 & HIBRE A
SRR NRIBIT

b BRI 4
75 J S ARHS J S AR N R N2 1 T A
B (%)
1 600325 R B 12,427,662.60 1.77
2 300122 B 11,130,508.80 1.59
3 600004 H =L 11,055,141.00 1.58
4 600009 NI 10,844,656.83 1.55
5 601318 [P 22 10,559,361.00 1.51
6 603885 A A 10,443,419.00 1.49
7 001979 w1 8,695,948.00 1.24
8 601117 [ b 7,742,891.00 1.11
9 603477 SRV 7,694,222.33 1.10
10 000799 T 5LV 7,255,499.98 1.04
11 600026 HH i RE 7,034,204.04 1.00
12 000983 Ly e A 6,930,584.00 0.99
13 600392 XA 6,923,816.00 0.99
14 000001 P ERAT 6,900,707.00 0.99
15 000661 KA = 6,888,458.00 0.98
16 600436 AT 6,791,660.00 0.97
17 603288 R R 6,775,887.40 0.97
18 000933 iy 6,745,385.00 0.96
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19

601699

23 fE

6,743,044.00

0.96

20

601225

Bk Pt 5L

6,542,156.00

0.93

TE: CSRNGHUIL KA a8 (RAZ AR AR HUR) 3151, AN B AR S)

8.4.2 Rt & HE H PR LS =18 2% BUET 20 2R E A
SR, NRMot

b )34
75 Ji% ZEARAS Ji% ZE 44 AR R SE 4 B eI E L
Bl (%)
1 300760 B IR IRIT 13,061,340.00 1.87
2 600325 R Ay 12,964,582.00 1.85
3 300347 TG 12,188,535.32 1.74
4 002311 R 11,256,186.00 1.61
5 002352 =42 i 10,978,283.00 1.57
6 601318 [ 22 10,831,723.00 1.55
7 300750 T AR 10,798,343.40 1.54
8 600004 HZ= W7 10,692,853.76 1.53
9 300122 AW 10,516,728.13 1.50
10 603885 RS 10,230,986.00 1.46
11 600009 NI 9,979,585.00 1.43
12 600900 KT H )y 9,034,683.00 1.29
13 300015 %R HR A} 8,965,231.50 1.28
14 300498 Ay 8,869,952.14 1.27
15 600309 Ji ek 8,660,827.00 1.24
16 603477 SREVIE 8,593,542.99 1.23
17 001979 EESLoAN| 8,479,665.00 1.21
18 601117 [ 4k 2 8,034,507.00 1.15
19 300037 BT I 7,780,328.38 1.11
20 000983 Ll 7 AR 7,759,813.00 1.11
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