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ARFE G R R HE NPAAT RS (R 2R A F A, A S I AR A BR U P B A H WA
BN, it HF IR AIEE R G ER R R, W GRE R R ZE T #AS R 2 T
FUABCR BRI Z2 55 04T, THEH AR B IE A FIZE A A RSHRIE R )
N R R HIE =7 A STl B it A AR A S DN P I NUE o ey i v T = T o I A Rl | B
JRE . A F5 T AR 3R BRI, KT s R 2 E S (B L] M U5 55 i )
R BT, IR BAEgR R B L o i oo SO [ SRR R E L, e
PR A A, B TR
6.4.13.4.1.1 FIZR KD

A N

ABAR

202346 A 300 14PN 1-5 4E 5P E AR =win
H

HrE

BRATH K 197,388,513.82 - - 4 197,388,513.82
i 4171,277.16 - - 4 4,171,277.16
FHRES 454,927.16 - - - 454,927.16
Lot mE - - -3,460,397,506.82|3,460,397,506.82
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S
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b
S
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RN

}J_L
e R e - . - - -
SENIREE &b ] . | ) ]
B
NYSCTE B - - 4 30,275,254.71 30,275,254.71
IVELdieil - - - - -
YA HA D R - - 4 7,260,651.70 7,260,651.70
16 ZiE FIT AR ] ) | i i
F
HoAth 57 7= - . - 161,488.13 161,488.13
#Ere et 202,014,718.14 - -3,498,094,901.36/3,700,109,619.50
i
S HH (Bl D) 4 i ] ] ] ] ]
AR
INERREE - - . - -
A T [B] 2% - - 4 33,800,824.93 33,800,824.93
VAS "L'S'E
Nipt E@HEME‘ - - 4 4,220,815.28  4,220,815.28
NATFEE B - - - 703,469.23 703,469.23
Fjﬁ!ﬁ; s - - - 148,209.73 148,209.73
AS
N AZ o - - - - -
NAHF - . - - -
HoAh 47 A5 - - 4 2,055,23854  2,055238.54
il it - - 4 40,928,557.71| 40,928,557.71
| 2 R BE S| 202,014,718.14 - 13,457,166,343.65/3,659,181,061.79
|
EEER
20224E12 A 31 14D 1-5 4F 540 E B &1t
H
HrE
HATHE 2k 137,527,985.91 - - - 137,527,985.91
i N 2,232,379.29 - - - 2,232,379.29
HFHARIES 561,500.98 - - - 561,500.98
N J VA RAN =Y {g\
e r%jmm* 3,052,538.63 - 12,533,264,460.31/2,536,316,998.94
e R e - . - - -
SENIREE b ] ] ] ] ]
B
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NISCTE B - - 4 4,994,25853  4,994,258.53
YA | - - - - -
IS WAL FR A R - - 4 5228097.79  5,228,097.79

o SiE P A A 5%
F

HoAh 55 = - - - 127,479.89 127,479.89

APy 143,374,404.81 - -2,543,614,296.52/2,686,988,701.33

st

S H [0 <z it
B K

oA 7 K -

A B[] 38k - - 4 552365528  5523,655.28

LA PR

it ) - -1 3,498,923.87 3,498,923.87

MATHE R B - - - 583,153.98 583,153.98

LA B A5 R 55
2

JS2 A M3 -

HoAh A7 45 - - 4 1,784,433.21]  1,784,433.21

ffi it - - 4 11,390,166.34  11,390,166.34

) % iR BE B 143,374,404.81
|

-2,532,224,130.182,675,598,534.99

T R P NASIE G B0 KA R O EL, 3% RS 20 FE B R 25 ST e 7 B
BB H SR T LR

6.4.13.4.1.2 F 2 X Fa FO @R B

T 2023 4E 6 H 30 H, RS G KR A 5 MR B ERIAE 5 1 8 7 S RRIE S 398 ( -
FR: 0.11%) , FEUL T2 AR B T AR HE 4 B P i E G M (AR [FD .
6.4.13.4.2 AN R

AN PR A2 Fig 4 i L 1 2 o 0 (B B SR I 4 98 2 DR NI 26 A8 Bl T R AR I B
JRUS: o ASTE G IR i AT B8 77 e SRt AN R B b A, BRI 3 R AN AU o
6.4.13.4.3 FHARMHE R

FCATAN b AR 2 i 8 465 P 45 4 i T B 2 SO B Sk B 46 U o BT B i 3 0 4 1
SN2 LA T A PR R AR Bl T AR 3 1 U o A4 T B W THESR S B T b
1 BCERAT )[RV T 358 25 (RS 7 T W £ A A7 A IR SRV T B AMIE 957 R AT A B B
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GoE T SLBUR R IR S0, 0] BE SR IR TR T 3 R i 3 A 5

RIS I G E AW EME B ASLAET, RACH B Fiskng, @
R0 R A G K BURI 0T, Z560ES TS T 1500, i B8 = e B K A R R
RIE s TR BAMIESR I8 PR SO B0, R T & B[R] 240 08 Y0 Bl () 4% 58 i
AT B . ARG A ST N E NS G WS R (324, 0 # SR  BE
B BEAaTBIE, SRR HES T I0 SR SR AT R A AR R AR Y
1% AU o

WAL, ANEE 4 () 8 BN 0 AR BB T R A RS A& St e 4%, € lis H 2
Pl B AN R AT KUK &, B35 VaR(Value at Risk) 8 A &5 S5 I A 5 4TI s Fr 8%
FEMTRE RS, SIS Sf RURS: 14T PR R AT 2
6.4.13.4.3.1 HAY#E XK O

SR NRMJt

AR R
2023 46 A 30 H 2022 /£ 12 A 31 H
S il A
15 H
[RRE PRI
A A N E
fH L fHLk
1 il
(%) (%)
T oA R — % | 3,460,397,506.82 |  94.57 | 2,533,264,460.31 | 94.68
A8 Gy M xR 0E 7 — FR G R - - - -
Ao P R — i 4% B - - 3,052,538.63 | 0.11
Ao VEGRL G — B
n ] ] ] ]
T A 4B R B 77 — BUIE % % - - - -
FoAh - - - -
a7y 3,460,397,506.82 | 94.57 | 2,536,316,998.94 | 94.79

6.4.13.4.3.2 FALHHE KUK IBUBRAE ST
(W | A Il @ H )2 e B4 B 7 0 A3 2 B S LA R A A o 7o R |
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FCAd AR AR RS U E M, e 1 AE A AR B AN R B N UEZF BB
WERAEG T ATRERIARBIIN, xS g B i E P AR R . BRI R T fE
BN B A, AR AT RO 2 G B E

Xt B AR H 3k 4 B8 1 HE Y
el Gz NRMo)
FH O XU A2 B () AR By KA AR
S 2023 6 /1 30 H 2022 4F12 31 H
JE G\ 5% L B i v 3
;E?O/ﬂk LR 190,940,440.53 153,148,357.12
3 4\ 5% L B o v UG
j?o/ﬂk LR -190,940,440.53 -153,148,357.12
e

6.4.14 A fHME
6.4.14.1 €BTAARETER T E
AFPETERERTBIZER, B A SOE TR E B A EEE A E
FIT a8 R AR 2 IR -
B2 AR S A G T3 B ARG TR AN
SRR BRES— 2 U NAE AN DG B 7= Bl 6 45T B IR SR P N
PN/ Sl PSS vt AR AR NP =2 N
6.4.14.2 FFEHI A RMETHER SR TR
6.4.14.2.1 FEREMTARA RIHE

Bhr: ANRMt
N RET RS R TR R AHAAR FEER
JZ X 2023 46 A 30 H 2022 /£ 12 A 31 H
B ZEIK 3,458,361,941.95 2,260,840,759.85
FRFEIX 404,359.74 274,181,324.00
F=ER 1,631,205.13 1,294,915.09
it 3,460,397,506.82 2,536,316,998.94

6.4.14.2.2 A RWELFTBE IR K E KZEF)

ST AFTIHAE 5 B, & HBEKFI. Hk & ETERRSEFEERT
AL RN, AREAS T IR IGER A RIMESI N —E IR, FEARTE
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6.4.14.3 FEFFEH PAA R E T E R &R T E KU

AFE G AR PR R A AL LA ot T E R 4 ft T A
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7.1 BIREESFE-HEBN
SR NRMt
s SiA o oby i 4 B 1Y) B 45
(%)
1 A 5 3,460,397,506.82 93.52
Hrp: B2 3,460,397,506.82 93.52
2 REWE ; -
3 fi] 5 YA 2 43¢ % - -
He: itz - -
BrE SRR - -
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5 SR A AR - -
SENIR G il 7 e - -
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NIREE G filgs
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7 it 201,559,790.98 5.45
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9 it 3,700,109,619.50 100.00
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fill i b

3,452,184,255.69

94.34

RIS SOKA AR

Bl

43,600.03

0.00

R4

10,516.15

0.00
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83,928.25

0.00
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ERERE 784

BB B R RS
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7,978,875.10

SApiRI4

Ptk

AL GE AR 55 Ak 55 b

AW FUABAR RS

49,982.17

KA FRBEA 2 3t B

22,566.57

JE R RS BRI AR %

#E

PAEMMt2TAE

23,782.86

AL AR AR
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22 /N
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it

3,460,397,506.82

7.2.2 |AEBREATIL D RO BBOE R R R R R A A

T

7.3 FARIE A FOHE oy 2 4 B iE HO B K N R B B B R B R A 4

SRR NRHIT

A 4 B
75 | BEEARS | AR (k) VDI AXIED

THE LLB1 (%)
1 000768 R PE K | 13,743,879.00 | 367,648,763.25 10.05
2 600760 HRRTIE ) 7,836,386.00 | 352,637,370.00 9.64
3 000738 ik ad | 14,357,800.00 | 350,330,320.00 9.57
4 600391 ik BHE | 12,903,005.00 | 311,091,450.55 8.50
5 600862 iRl | 11,646,081.00 | 294,762,310.11 8.06
6 600765 RfENL | 11,031,562.00 | 292,446,708.62 7.99
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7 600372 R | 15,760,044.00 | 239,237,467.92 6.54
8 600482 HhE Bl 9,569,983.00 | 224,320,401.52 6.13
9 600038 W E A 4,775,172.00 | 190,147,349.04 5.20
10 600685 TR 55 6,250,665.00 | 187,207,416.75 5.12
11 605123 IRTEHTH 1,575,682.00 | 171,197,849.30 4.68
12 300777 R 3,329,731.00 | 157,363,087.06 4.30
13 600879 WK | 12,727,992.00 | 108,060,652.08 2.95
14 688510 LIRIA s 3,430,290.00 | 68,228,468.10 1.86
15 600893 iRz 1,590,800.00 | 67,227,208.00 1.84
16 300114 HH T L 586,352.00 | 28,819,200.80 0.79
17 600764 BB 860,000.00 | 23,409,200.00 0.64
18 688239 TR 136,991.00 9,582,520.45 0.26
19 688568 hERLHE 97,208.00 7,833,020.64 0.21
20 300855 Pl e s 25,334.00 894,796.88 0.02
21 688122 [iif1§eA5d 14,000.00 780,220.00 0.02
22 300775 — A% 15,600.00 526,968.00 0.01
23 300395 JEF 1 10,000.00 492,000.00 0.01
24 002179 TG H 10,000.00 453,500.00 0.01
25 600990 VY61 ¥ 13,000.00 411,320.00 0.01
26 300516 A VE 10,000.00 357,000.00 0.01
27 600150 [ AR 10,000.00 329,100.00 0.01
28 688281 =B 1,490.00 301,725.00 0.01
29 002935 N e 13,000.00 257,140.00 0.01
30 600316 HEHR T 2 10,000.00 234,500.00 0.01
31 300593 B Re 10,000.00 229,100.00 0.01
32 600416 I R 3 10,000.00 190,900.00 0.01
33 600562 BRHY 10,000.00 162,000.00 0.00
34 002625 HeJEHAR 10,000.00 152,600.00 0.00
35 300719 IR YE IR 10,000.00 141,200.00 0.00
36 688586 LRSS 2% 10,000.00 139,100.00 0.00
37 301395 T 5,196.00 138,629.28 0.00
38 688249 R 95 7,405.00 133,734.30 0.00
39 003031 g HL T 1,000.00 133,120.00 0.00
40 301292 HERLHTIR 5,824.00 116,421.76 0.00
41 600435 675 T 10,000.00 114,900.00 0.00
42 688472 i 45 1y 6,261.00 106,687.44 0.00
43 600967 M5 —HL 10,000.00 101,000.00 0.00
44 688443 ke 3,033.00 89,443.17 0.00
45 301358 TR AR RE 2,023.00 86,766.47 0.00
46 688603 FARRH 1,391.00 76,505.00 0.00
47 688469 HHOE AR AR 13,800.00 74,658.00 0.00
48 301260 ¥ 7119 3,121.00 73,749.23 0.00
49 301261 fH T RS2 1,973.00 72,803.70 0.00
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50 688385 AR LN 1,000.00 50,100.00 0.00
51 688531 HIRLH, 346.00 47,045.62 0.00
52 301325 2 E R 364.00 39,293.80 0.00
53 688146 HHATRE S 1,011.00 38,549.43 0.00
54 688484 O R 1,008.00 37,003.68 0.00
55 001286 B vt e i 3,767.00 35,447.47 0.00
56 301301 JI T A=) 3,574.00 32,023.04 0.00
57 601061 HiEE)R 4,016.00 30,441.28 0.00
58 001287 W 1,386.00 29,133.72 0.00
59 301391 RORHF 247.00 28,940.99 0.00
60 301246 FRZ)b 931.00 28,591.01 0.00
61 688352 fil B 2,361.00 28,497.27 0.00
62 688507 RIRBHE 222.00 27,108.42 0.00
63 688582 B ECER 648.00 26,360.64 0.00
64 301311 EM R RE 832.00 24,527.36 0.00
65 301293 — 1R 333.00 23,782.86 0.00
66 301303 H AR 1,058.00 23,614.56 0.00
67 301368 FH R 337.00 23,317.03 0.00
68 301297 G 1,015.00 22,847.65 0.00
69 688552 VAN 2R 956.00 22,466.00 0.00
70 688570 T I 884.00 22,391.72 0.00
71 301307 FFE 687.00 21,887.82 0.00
72 301322 Rk 392.00 20,870.08 0.00
73 688458 & 221.00 20,057.96 0.00
74 688581 ZAE 163.00 19,238.89 0.00
75 301317 Za A 694.00 18,161.98 0.00
76 301262 WA Iy 692.00 17,646.00 0.00
77 301383 R AD 493.00 17,609.96 0.00
78 688562 R R 726.00 16,197.06 0.00
79 301439 FhIR L T 949.00 16,038.10 0.00
80 301396 F R 475.00 15,508.75 0.00
81 688623 Xk 178.00 15,448.62 0.00
82 301332 fi )R 3 1,122.00 15,405.06 0.00
83 301280 BRI AN 419.00 14,983.44 0.00
84 301408 LY 879.00 14,899.05 0.00
85 301305 B IR BRI 753.00 14,826.57 0.00
86 301419 ] > 42 330.00 14,470.50 0.00
87 688334 4 = Bt 888.00 14,394.48 0.00
88 301335 KICFEN) 588.00 14,017.92 0.00
89 688593 H AR 959.00 13,991.81 0.00
90 688512 =R 721.00 13,814.36 0.00
91 301382 W B 408.00 13,398.72 0.00
92 688433 HERE k) 418.00 13,167.00 0.00
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93 688629 HBFERE 708.00 13,161.72 0.00
94 301277 B HE 659.00 12,857.09 0.00
95 301365 B Ay 774.00 12,740.04 0.00
96 688620 Ll 1,016.00 12,537.44 0.00
97 301360 RIERH 134.00 12,408.40 0.00
98 301345 P R 266.00 12,406.24 0.00
99 301315 Ja L i 226.00 11,553.12 0.00
100 | 603135 b B R 628.00 11,234.92 0.00
101 | 301141 rh R 262.00 11,184.78 0.00
102 | 301225 E 2 1y 333.00 11,075.58 0.00
103 | 301290 RERIT 330.00 10,576.50 0.00
104 | 301429 AR By 499.00 10,488.98 0.00
105 | 601065 LR 875.00 10,360.00 0.00
106 | 688631 B3PS 336.00 10,036.32 0.00
107 | 301125 P VRS T 327.00 9,993.12 0.00
108 | 688479 RKERHS 332.00 9,790.68 0.00
109 | 301232 KIREBHE 165.00 9,639.30 0.00
110 | 301265 EFIR 819.00 9,516.78 0.00
111 | 301376 HBORE: 420.00 9,454.20 0.00
112 | 301355 TR 563.00 9,430.25 0.00
113 | 301386 AR AR 378.00 8,992.62 0.00
114 | 301323 B AR 228.00 8,974.08 0.00
115 | 688429 N REUNEERY 346.00 8,833.38 0.00
116 | 301373 RERHS 277.00 8,822.45 0.00
117 | 301170 B R 250.00 8,732.50 0.00
118 | 301326 FEI R 227.00 8,632.81 0.00
119 | 301281 BRI 2 338.00 8,483.80 0.00
120 | 301359 AT 328.00 8,357.44 0.00
121 | 301316 EaiE 359.00 8,203.15 0.00
122 | 603291 BB K5 536.00 8,152.56 0.00
123 | 601133 R A7 664.00 8,140.64 0.00
124 | 301161 ME 3 %5 35 346.00 7,996.06 0.00
125 | 301157 IR 150.00 7,939.50 0.00
126 | 688375 &l e 1~ 100.00 7,920.00 0.00
127 | 301227 AR 284.00 7,875.32 0.00
128 | 301388 fik RS 292.00 7,840.20 0.00
129 | 301295 Fmi AL 215.00 7,755.05 0.00
130 | 301203 [ Z= 3 R 225.00 7,740.00 0.00
131 | 301276 S = IR 303.00 7,726.50 0.00
132 | 300804 I REAEAR 226.00 7,451.22 0.00
133 | 301337 AT 232.00 7,045.84 0.00
134 | 301428 JERRIERIE] 229.00 7,007.40 0.00
135 | 301319 MEEF A 115.00 6,882.75 0.00
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136 | 301233 B Ry 158.00 6,836.66 0.00
137 | 301300 TCF M 211.00 6,667.60 0.00
138 | 002025 R L2 100.00 6,380.00 0.00
139 | 301309 Jitgdl 228.00 6,279.12 0.00
140 | 001380 ARl 170.00 5,232.60 0.00
141 | 002985 J6BE = Bk 100.00 4,412.00 0.00
142 | 300034 W s 4 100.00 3,939.00 0.00
143 | 603125 i H A 160.00 3,924.80 0.00
144 | 001328 O 145.00 3,696.05 0.00
145 | 603678 KIEH T 100.00 3,446.00 0.00
146 | 600118 ISR =) 100.00 2,821.00 0.00
147 | 001360 (e SYEi| 177.00 2,631.99 0.00
148 | 603137 JH 1717 fE 139.00 2,375.51 0.00
149 | 600850 HL R 100.00 2,359.00 0.00
150 | 001324 KEHRHH 114.00 2,234.40 0.00
151 | 001367 W2 55.00 2,171.40 0.00
152 | 603172 AES il 122.00 1,967.86 0.00
153 | 600523 SR 100.00 1,436.00 0.00
154 | 002465 MRS 100.00 1,034.00 0.00
155 | 300527 HH Y 100.00 950.00 0.00
156 | 600151 FLRHLE 100.00 891.00 0.00

7.4 REWINBERRASHERRS)

7.4.1 RIUFSEANESHGE H BARIEE S B F=13E 2980T 20 44 KR4
G, NRMc

AW 4
5 Je ZE AL Je 52 4 R N 1 BN e e e
Bl (%)

1 600862 TR R 259,014,016.20 .68
2 600685 S 225,119,048.44 8.41
3 600482 ESE ) 197,966,286.36 7.40
4 600879 WK T 179,704,600.58 6.72
5 600391 WU B 169,612,203.58 6.34
6 605123 IR S8BT 164,292,571.54 6.14
7 600765 HHTER L 162,026,567.03 6.06
8 000738 WK 2 ) 148,667,851.95 5.56
9 600760 HTIL R 131,790,161.52 4.93
10 000768 AT K 91,901,153.60 3.43
11 688239 T RH 67,628,286.33 2.53
12 688122 PR 66,861,827.92 2.50
13 600893 iRz H 66,438,490.50 2.48
14 600372 HHT T 53,002,357.40 1.98
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15 600038 RNEN gy 52,354,324.50 1.96
16 002179 HH G H 46,780,665.65 1.75
17 300777 TR R 37,369,718.60 1.40
18 688510 WA, 36,897,075.77 1.38
19 600764 i [EE B 36,828,386.43 1.38
20 300114 HH L 29,674,032.01 1.11

TE: “EANEPUILR IR M QA AN LA HR) 5, BB
UR
7.4.2 RiFEHSHE N VISR FE 2980T 20 4 IR A
e NRIT

BRI 4
75 J ZEARHS Ji S A4 FR AT FE T SE H A TP A L
Bl (%)
1 600316 BEARAL A 232,659,773.95 8.70
2 002179 LG 197,009,570.40 7.36
3 600879 AR 185,493,657.40 6.93
4 600391 MR R 151,131,215.74 5.65
5 600038 SRENiE ) 97,846,162.48 3.66
6 300777 rhfE R 76,704,638.63 2.87
7 002013 HLAL R 75,460,775.00 2.82
8 688122 PaHiHE S 66,611,947.95 2.49
9 688239 iR 62,542,480.37 2.34
10 600765 HATE AL 58,652,763.25 2.19
11 600760 PRy A 58,493,723.63 2.19
12 600685 HH GBI 55 57,086,286.00 2.13
13 688568 kLR 56,998,859.03 2.13
14 600862 Wit R 49,198,760.33 1.84
15 600150 HH [ AR 27,903,655.94 1.04
16 600764 Hh [ Y 14,317,456.00 0.54
17 688510 AR 11,927,464.58 0.45
18 600967 WE—HL 11,380,263.00 0.43
19 600416 WA 10,671,527.00 0.40
20 300395 ElRAIRCS 10,353,869.00 0.39
e SRS S (RSB URALEE) 1Y, AFEMHKRZLS
PHH .
7.4.3 ENREER BA S0 S 32 H B B2 TR N 2 30
. NRmoo
SEAEERI A (RAD) A 2,338,015,925.26
SEH BN (RAD) B 1,560,802,817.59
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