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B IS RS I B R A RUIE SR 55 JE 2023 F AR AR

AN it i BB A K 0 U AR AR AN S UL, P A % e S R PO I Bt AL

PG EORBEAT B BC B o BEAh, ARSI &8 HNEE X AR S 5 i A IEZF 0 i

St s, € MiE 2 RoE BT IR S T MR R, 4 VaR(Value at Risk)FE br5%
ORI A 2 < T W (R0 P AN JRURSE, BIN mT 5 X IR AT BRI AN

7.4.13.4.3.1 FABAAE KR i O
LA NRMT
AR FRAERER
20234E12H31H 2022412 H31H
5 F R R
YR B
AR {8 L 43l AR & Eb 451
(%) (%)
SRR 87,534,821.70 89.09 56,724,568.52 81.64
7 — SRR R T T
A 5y M A g
;E— e
AT 5y M 4 R %
;i B - - - -
i%}
T AE S R B
— BUIEF %
FHoptn - - - -
it 87,534,821.70 89.09 56,724,568.52 81.64
7.4.13.4.3.2 FoABA A KU B BURRME 23 B
iz B AR B P AR B LA A AR T 3778 B R RE AR
X ARG H B 4 B A IR RS IR e 0 R
e NE I8
. FHOC RS AR & (1) AL B TR TR
2023412 H31H 2022412 H31H
LR P ARk
S50, 4,280,452.78 3,271,305.87
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2. FREHE MR B
F%5%

VE: ARG AR AR oAt AN R XU PR SRR T R e BT F B R BN IR 2 A B R %, D
BrE iR H R A N AR E B INACT- 14

-4,280,452.78 -3,271,305.87

7.4.14 A Rt
7.4.14.1 &R TR A RYETFER T

AN A TR SRR R REGRT 0 A e E TR S A R R
JERIENAE . = ANE U N E 2 SR

B E UG e H GRS EUS A [R] 58 7= s S e VR R T 3 b R 48 22 (4R

R UCIANE: BREE 2 U AN ELS M IR B Bl 4 fo7 B 12 BRI 32 LR B R A

F=RUGMANE: AHSRB BB A T S A E .

7.4.14.2 FFEHUA M ETTERN SR TR
7.4.14.2.1 FEREMTERA HE

A AR
e X EN P AR
ARMET R RATRIE R 20236 12731 H 202221231 H
S =/ 87,433,254.94 56,724,568.52
=/
F=RER 101,566.76
&t 87,534,821.70 56,724,568.52

7.4.14.2.2 A SRHERTRE R E K E K2R3
TARE AN b BRI ECIATR], AR T8 2 Fo i (8 P e J2 R 18] ) B K A2 3

7.4.14.2.3 BE=ZEIRA M ERBLZIIER
7.4.14.2.3.1 B=E R A RMER DR EN
Bfr: NRMt

A3

I H
20234201701 H %20234F12H31H

5871, FhooTml
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A2 oy 1tk Rl Bt

At
fiigr 4% Bt SRR BT
LIPS - - -
2 0 SE - 1,021,259.55 1,021,259.55
A B/ - - -
HBNBEZJEIR - - -
HHE = EIR - 918,846.43 918,846.43
G SR A BT 2R A - -846.36 -846.36
s A - -846.36 -846.36
(EEEIES
TEAHARLE
A R A3 B 2 ) ) )
JHAR A0 - 101,566.76 101,566.76
WARFFA S =R
VAT WA
397 7 PR AR SE I 455 - -846.36 -846.36
PR LB —— A o
IRk
AR AT L AT
. 2022401 HO1 H 220224212 H31H
A2 5y 1 G R R s
R W i
LIPS - - -
2 HA e K - - -
A B/ A - - -

N =EIR

e =R IR

=R B R S

b TR A S 2 1A
(EEEIES

A Ab LR
EL GRS IR PR
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B IR K R IC B R A BIE S B 2023 4R AR B R

AR AR
ARV A RIS =)=
KRB T A
3 R R S B4 B
PR —— 2 78
AR SR e

7.4.14.23.2 FHEEATHEMNENE=EXA R ETERER

s R
~ RO R A A
KA R | R il \
T o " e | BBV | SARIAZ
| AR
T o4 SRR | FAE | 0.1462 ~ 0.
ﬁ Y
B HO1566.76 1y as s sk | 737 IR
R EH M
ek | R kil \
A J " e | SHUNE [ SARIZ
Tl | R

7.4.14.3 JEFFEER LA RMHE T E R &R T B AT
T2023F12H31H, ARIEETCAERFETI LA A E T = 4l T 22022412 H31
H: 7).

7.4.14.4 RNULA RPHETHE R &8 T B AIAE <3 B
ANLAZS So B T B 4 T L 32 ARG I S AN oAt 4 b f fa LK TETNE S A
M EZ [ TCEKER.

7.4.15 5 B T BN 73 r & THRE T B i 9 0 H A IR
T2023F 12031 H, AHee oAy BT BN M 2 v iR /5 2200 1 H A F 10

§8 HE A A MRS

8.1 HiRESHHGHR
EHEA: NRMIT

26071, FLooTl
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o N 3 ST B
75 | S0 1 sil(%)
1| Bk 87,534,821.70 83.96
Hp: 87,534,821.70 83.96
2| e - -
30| e U AR B - -
Hrr: fiize - -
B SRR - -
4 | 7ERE®R - -
5 SR ATA T - -
6 | EANRELFHT ™ - -
e S = [ e 1) SN IR  46
R B
7 | BATHERMGSE S &A1 16,473,873.21 15.80
8 | HAth&Iiw: = 246,591.83 0.24
9 it 104,255,286.74 100.00
82 WME AR AR BEEREHE
8.2.1 REYRFTATW A RIBEARERKAS
o il AnfiiE Gey | AL
(%)
A | RS MRS B D - -
B | RA - _
C | ik 75,574,459.17 76.92
D | HJ1. 7. AR BOKAE PR AL R - -
E | &%k - _
F | it MZEE 6,883,226.58 7.01
G | sk . SEAIEL - -
H | f1E gl - -
1| EEAE. TG B H ARSI 2,488,965.84 2.53
J | &Rk - -

#6101, Foonl
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K | bl - -
L | ASEARE 5 55l - _
M | B RS AR AR 55 3,416.08 0.00
N | KFI PR A L5 it B 3 498,515.03 0.51
O | JERMWSS. MBI AR - -
P | #E - -
Q | PAEMMaTAE 483,891.00 0.49
R | 30fb. RE MR 1,602,348.00 1.63
S | 4iE - _

&t 87,534,821.70 89.09

8.2.2 MEWRZT L RABREBRERERRAS
A F G ASHR A U R T s B R B B R A

8.3 JIARIZ A SOYME L B B 7138 HL I KN HEF I B B R R 3 B A

ERURAL: NIRRT

B4

z JBE R ARG JiE S 44 TR HE(R) AVIRIKIE(TIN FEHE EE
1%1(%)

1 | 301345 bRz 4 91,800 5,590,620.00 5.69
2 | 000400 AR 239,900 5,268,204.00 5.36
3 300129 Ze R e 471,800 5,081,286.00 5.17
4 | 002028 BIEHA 92,600 4,818,904.00 4.90
5 1300037 W E 96,800 4,578,640.00 4.66
6 | 300592 I o 1ME 183,500 4,545,295.00 4.63
7 | 600312 PEHA 355,300 4,508,757.00 4.59
8 | 688349 ——Hf 153,965 4,406,478.30 4.48
9 | 002126 RE A 219,100 4,090,597.00 4.16
10 | 688472 BTk 7 308,462 3,895,875.06 3.96
11 | 688772 PRI 5 140,788 3,098,743.88 3.15
12 | 688581 ZARE 24,720 3,085,303.20 3.14
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13 | 688358 FEAERTT 77,994 2,946,613.32 3.00
14 | 300729 SRR A7 163,100 2,921,121.00 2.97
15 | 688193 =AY 59,950 2,704,944.00 2.75
16 | 301376 BERFHE 97,500 2,332,200.00 2.37
17 | 600406 H, 6 i 100,124 2,234,767.68 2.27
18 | 300035 HoRHHL S 195,500 2,060,570.00 2.10
19 | 603379 =EWh 60,400 2,053,600.00 2.09
20 | 002992 K RHL 26,023 2,029,794.00 2.07
21 | 002756 KA L 37,600 1,963,096.00 2.00
22 | 002773 FESLZ 103,200 1,903,008.00 1.94
23 | 002011 J& 127,300 1,750,375.00 1.78
24 | 301052 Rtk 36,600 1,602,348.00 1.63
25 | 600160 By 90,400 1,490,696.00 1.52
26 | 002466 R 17,600 981,904.00 1.00
27 | 002984 AR 33,700 972,245.00 0.99
28 | 300394 RFE(E 10,600 970,112.00 0.99
29 | 601127 i 9,000 685,800.00 0.70
30 | 603600 KERA 51,400 567,456.00 0.58
31 | 301377 2 =R 21,600 510,840.00 0.52
32 | 002034 I REIA Y 32,500 495,625.00 0.50
33 | 002219 B EE 159,700 483,891.00 0.49
34 | 300750 TAEH AR 2,500 408,150.00 0.42
35 | 300608 R AT 14,300 242,385.00 0.25
36 | 688072 IR 400 92,520.00 0.09
37 | 688591 TRV 1,285 37,219.50 0.04
38 | 688719 KRR 323 20,607.10 0.02
39 | 603276 TEHTA 347 9,082.64 0.01
40 | 301370 EEEREIERS 358 5,731.58 0.01
41 | 301172 B R 146 5,571.36 0.01
42 | 301499 YERIRE 5 166 4,802.38 0.00
43 | 688563 At A 79 4,778.71 0.00
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44 | 688549 SISV 546 4,417.14 0.00
45 | 688573 FEFEAN 139 4,003.20 0.00
46 | 301486 R 79 3,732.75 0.00
47 | 688610 BEDLH 71 3,621.00 0.00
48 | 688651 R 22 4 78 3,591.90 0.00
49 | 301272 JEAERY 66 3,523.08 0.00
50 | 301329 SHEHET 154 3,423.42 0.00
51 | 688671 R 99 3,395.70 0.00
52 | 301505 iy Aibs il 94 3,366.14 0.00
53 | 301468 TR R 104 3,142.88 0.00
54 | 603296 HEEHER 40 3,110.00 0.00
55 | 301393 ZINAEY) 52 3,087.24 0.00
56 | 301456 R RE 96 2,917.44 0.00
57 | 301519 ik (5 143 2,890.03 0.00
58 | 688602 SRR 255 2,820.30 0.00
59 | 688702 RERHEE 55 2,649.90 0.00
60 | 688693 BH BT 54 2,344.14 0.00
61 | 688646 RO 64 2,308.48 0.00
62 | 688716 A A 62 2,256.18 0.00
63 | 301515 R T 78 2,205.06 0.00
64 | 688612 J3 32 1y 57 2,164.29 0.00
65 | 301371 WURE 53 1,991.74 0.00
66 | 688450 TR 47 1,711.74 0.00
67 | 603119 WL o2 59 1,408.33 0.00
68 | 603270 S I 46 1,360.68 0.00
69 | 603275 RIREHE 28 1,111.60 0.00
70 | 603062 FINEF 15 867.15 0.00
71 | 603075 T 7 34 792.54 0.00
72 | 688248 P AL 2 49.94 0.00

8.4 I E N BRI HH SN ERZES)
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SIS T B TR A U 25V 2 2003 A R
8.4.1 Rt LN SHUE H AN E & B 1$#E2 % BAT 204 KR R B 40
SEEAL: NRTTT

i ) 4
o i ZEARHS, JiE S 44 TR AR KN & BE = HE L
1#1(%)

1 | 300129 =X RE 15,049,270.44 21.66
2 | 000400 VRS, 14,476,872.00 20.84
3 | 688349 ——HfE 12,453,925.09 17.92
4 | 688472 IS 11,264,504.20 16.21
5 1300750 TR AR 10,308,484.00 14.84
6 | 600875 RITHA 9,652,467.00 13.89
7 | 002028 B A 9,565,437.00 13.77
8 | 600406 FH, T i 9,540,078.15 13.73
9 | 002709 RIGH KL 9,145,438.92 13.16
10 | 600312 PR A 8,774,882.00 12.63
11 | 688772 BRIt el 5 8,546,074.56 12.30
12 | 301155 A, 8,333,446.00 11.99
13 | 603659 EF S 8,263,094.95 11.89
14 | 300693 VR TINIv R 7,994,643.00 11.51
15 | 603556 ST 7,820,986.50 11.26
16 | 600212 EREE 7,788,300.00 11.21
17 | 002452 NGRS 7,777,232.00 11.19
18 | 688676 G HRHS 7,728,997.06 11.12
19 | 603688 EES gl 7,643,367.00 11.00
20 | 301179 TR R 7,614,715.00 10.96
21 | 002335 BHEEHE 7,592,959.00 10.93
22 | 002270 L% 7,458,749.00 10.73
23 | 600027 HeH [ B 7,221,163.00 10.39
24 | 600011 Hefe [ br 7,141,649.00 10.28
25 | 002531 RIRFE 7,092,205.00 10.21
26 | 688128 rh [E FL BT 6,931,733.37 9.98
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27 | 603105 S RERHE 6,805,686.00 9.79
28 | 603997 AR IR 6,789,000.00 9.77
29 | 600481 MR TS fE 6,782,434.00 9.76
30 | 300274 FH 't FL s 6,742,527.00 9.70
31 | 002129 TCLH ¥, 6,521,116.00 9.39
32 | 300617 TR 6,498,875.00 9.35
33 | 300769 577 K 6,068,225.80 8.73
34 | 688248 P AR 6,004,596.86 8.64
35 | 300820 FEARHS 5,964,874.00 8.58
36 | 603606 R LG 5,956,337.00 8.57
37 | 600580 Fib e L 3 5,861,556.00 8.44
38 | 601633 KR4 5,854,621.00 8.43
39 | 300757 B AR 5,836,079.00 8.40
40 | 301052 Rzth 5,755,311.96 8.28
41 | 000301 IR TR 5,491,897.00 7.90
42 | 688201 fFzthad 5,348,666.76 7.70
43 | 600732 AR 4,976,344.00 7.16
44 | 688390 ] 722 4,930,742.12 7.10
45 | 300124 CNECR 4,915,691.00 7.07
46 | 300592 I o 1E 4,911,846.00 7.07
47 | 301345 b4 4,872,114.36 7.01
48 | 003022 5308 5w 4,827,357.00 6.95
49 | 002518 S BT 4,784,625.16 6.89
50 | 003035 7 P E Y 4,756,498.00 6.85
51 | 000739 T & 2l 4,756,492.00 6.85
52 | 603507 PRIT A 4,625,907.00 6.66
53 | 002063 T8GR 4,462,908.00 6.42
54 | 300568 UM 4,441,980.40 6.39
55 | 600458 I ARHT A1 4,417,075.00 6.36
56 | 300037 e 4,370,103.00 6.29
57 | 300286 LR} Hi 4,368,703.00 6.29
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58 | 000922 LN 4,310,365.00 6.20
59 | 300068 T S FL Y 4,302,251.00 6.19
60 | 688608 TH Z R 4,246,404.05 6.11
61 | 300698 Ji R 4,222.470.00 6.08
62 | 688766 E=REd & 4,205,899.33 6.05
63 | 688581 ZARE 4,184,094.45 6.02
64 | 301030 R 4,151,525.00 5.97
65 | 002560 T IE R A 4,151,291.00 5.97
66 | 603806 i) 4,131,149.84 5.95
67 | 002126 R A 4,084,651.00 5.88
68 | 300751 LR 3,965,527.00 5.71
69 | 300832 Hrrel 3,953,243.00 5.69
70 | 300360 FEAER 3,786,181.00 5.45
71 | 300331 Tr R YERS 3,753,539.00 5.40
72 | 601778 rn RHRHE 3,722,895.00 5.36
73 | 605222 S, L 255 3,709,227.00 5.34
74 | 300308 H R E A 3,701,995.00 5.33
75 | 002025 LIV R 3,659,254.00 5.27
76 | 688005 KR 3,628,146.56 5.22
77 | 688193 {ZREAED) 3,606,175.18 5.19
78 | 002121 kit L ¥ 3,540,465.00 5.10
79 | 002756 TR 3,507,891.00 5.05
80 | 301358 e #A e 3,504,213.52 5.04
81 | 001255 HAEHRA 3,490,886.00 5.02
82 | 301266 FHHM 3,326,657.00 4.79
83 | 001311 Z AR 3,307,823.00 4.76
84 | 688358 AT 3,245,250.29 4.67
85 | 601126 VY75 A 3,134,670.00 4.51
86 | 688301 28 Sk 3,083,275.70 4.44
87 | 688120 HHEE R 3,048,165.26 4.39
88 | 688503 AR 3,044,371.52 4.38
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89 | 688072 IR 3,043,738.92 4.38
90 | 300244 2212 3,027,519.00 4.36
91 | 002011 IEREZ3E 2,869,984.00 4.13
92 | 688012 HA ] 2,856,564.07 4.11
93 | 600487 TG 2,848,765.00 4.10
94 | 300118 ARITHT 2,839,189.00 4.09
95 | 300490 HEHRH 2,828,702.00 4.07
96 | 688680 AL 2,813,392.17 4.05
97 | 300580 DUy 2,743,150.00 3.95
98 | 600537 ¢ EboGH 2,602,006.00 3.74
99 | 300729 SRER A 2,590,250.00 3.73
100 | 600438 LIl 2,589,232.00 3.73
101 | 601615 A BH 2 g 2,543,405.00 3.66
102 | 600586 & iR 2,516,099.00 3.62
103 | 688226 JEU LS 2,448,298.36 3.52
104 | 600536 Hh [ A 2,440,352.00 3.51
105 | 301376 BRRRH 2,388,747.25 3.44
106 | 603195 NHEEA 2,357,264.00 3.39
107 | 688737 W E B 2,236,857.65 3.22
108 | 300608 Brar 2,218,619.00 3.19
109 | 688599 REJ6iE 2,158,305.25 3.11
110 | 300835 et R 2,155,509.00 3.10
111 | 002965 Mk 2,135,918.00 3.07
112 | 300035 HoRF LS 2,114,910.00 3.04
113 | 688188 MIFE T 2,111,536.29 3.04
114 | 603330 REEHM 2,111,033.00 3.04
115 | 002056 AR 2,093,780.00 3.01
116 | 600973 T A 2,077,089.00 2.99
117 | 688516 BURRE 2,072,132.19 2.98
118 | 688032 Ry 2,063,738.32 2.97
119 | 601012 B LfE 2,039,848.00 2.94
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120 | 600155 BRI =AE 2,026,109.00 2.92
121 | 301308 )2 2,011,228.00 2.89
122 | 002773 RESLZ. 2,001,080.20 2.88
123 | 002992 F IR 1,972,120.50 2.84
124 | 603379 —EKm 1,970,600.00 2.84
125 | 002812 BEER A 1,884,569.00 2.71
126 | 688223 pn FHREYR 1,848,037.15 2.66
127 | 605116 BBIRE 1,828,370.00 2.63
128 | 002466 R 1,737,204.00 2.50
129 | 002865 by gl 1,727,618.00 2.49
130 | 300491 AR 1,699,733.00 2.45
131 | 688208 EE R 1,679,344.49 2.42
132 | 002401 Hoz iRt 1,649,170.00 2.37
133 | 600588 F A 2% 1,646,918.00 2.37
134 | 301168 18 R A 1,578,672.00 2.27
135 | 603516 Eh R 1,545,405.00 2.22
136 | 300073 E=PARE K 1,535,462.00 2.21
137 | 002738 HE R 1,534,430.00 2.21
138 | 603298 & Y| 1,520,272.00 2.19
139 | 688212 BAE N BE 1,519,684.43 2.19
140 | 600160 EALR 1 1,499,296.00 2.16
141 | 603799 HE R 1,497,994.00 2.16
142 | 603600 &N &) 1,477,642.00 2.13
143 | 688408 HE 1,446,101.96 2.08
144 | 601127 Akl 1,426,686.00 2.05
145 | 002049 EOLER 1,422,508.00 2.05
146 | 002555 —hLHEK 1,408,820.00 2.03
147 | 300347 Tt&IEY 1,399,419.00 2.01
148 | 600509 K& Rel 1,394,625.00 2.01
T RN FENBAL B (AT BN A LU HE) A1, AHIEM KL 5 2
.
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LR A R C BV 5 TR S5 5 98 2023 4R A AR

8.4.2 R7HEH SHUE H VI & T 1$#{E2 % BAT 204 KB = B 40

SRS NRMoT
i ) 4
o i ZEARHS, JiE S 44 TR AN RIS H &0 TR T
%(%)

1 | 300750 TR AR 12,441,795.80 17.91
2 | 300129 Z MR RE 11,517,662.35 16.58
3 | 000400 VRS, 9,713,063.16 13.98
4 | 002335 BHEEHE 9,631,311.00 13.86
5 1002270 IR 9,397,396.00 13.52
6 | 300693 RESLRE AR 9,375,027.16 13.49
7 | 688128 H [ LA 9,201,617.24 13.24
8 | 002709 RIGH K 8,857,111.00 12.75
9 | 300274 FH 't FL s 8,704,900.00 12.53
10 | 603606 R HLSR 8,304,689.00 11.95
11 | 301179 TR 8,278,631.00 11.91
12 | 600875 RITHA 8,131,208.00 11.70
13 | 002452 NGRS 7,882,176.00 11.34
14 | 603659 BEZRK 7,782,184.75 11.20
15 | 301155 g7 A H 7,781,202.00 11.20
16 | 300757 TR R 7,692,650.00 11.07
17 | 688472 SR 7,531,794.70 10.84
18 | 002531 RIRFE 7,400,027.00 10.65
19 | 600481 W 1 RE 7,388,079.00 10.63
20 | 603556 D) 7,323,238.00 10.54
21 | 603688 EES gl 7,219,233.00 10.39
22 | 600212 LrReE 7,212,224.00 10.38
23 | 600406 FH, T i 7,134,621.00 10.27
24 | 688349 ——HfE 7,117,717.28 10.24
25 | 603997 Ak Uy 6,811,102.72 9.80
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26 | 688676 G RHT 6,525,126.85 9.39
27 | 300568 UM 6,398,787.30 9.21
28 | 002518 Rtk 6,241,523.00 8.98
29 | 300820 FEANHS 6,141,923.25 8.84
30 | 301030 (AREZEE57 6,087,377.59 8.76
31 | 600011 HeRe H br 6,083,684.00 8.76
32 | 600027 46 F [ fm 6,065,648.00 8.73
33 | 601633 KR4 6,006,317.00 8.64
34 | 300617 TR 5,884,247.00 8.47
35 | 688772 BRI T 5,817,957.20 8.37
36 | 002129 TCLH ¥R 5,764,950.00 8.30
37 | 000301 IRIT RS HT 5,747,591.00 8.27
38 | 002028 YRS 5,723,431.00 8.24
39 | 600312 s L 5,629,505.00 8.10
40 | 600580 Fib e L 3 5,183,161.00 7.46
41 | 688248 A PR 4,944,235.82 7.12
42 | 603105 S RERHE 4,919,414.00 7.08
43 | 002459 Ar R 4,750,489.00 6.84
44 | 600458 I ARHT A1 4,609,252.00 6.63
45 | 688766 L-REdidns 4,551,618.05 6.55
46 | 300769 577 4K 4,510,520.80 6.49
47 | 600732 AR 4,484,368.60 6.45
48 | 003022 ik Rt 4,480,390.00 6.45
49 | 688201 (EEZq Lk 4,419,695.44 6.36
50 | 300124 A 4,418,977.36 6.36
51 | 300751 LR 4,348,226.00 6.26
52 | 000739 T & 2l 4,252,646.30 6.12
53 | 300832 el 4,240,650.00 6.10
54 | 603507 PRI B Ay 4,149,319.00 5.97
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