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FCAdAN R IS A 41 5 < BT <t R 2 S (B BOR SR I < YA B R B i 3 R R AN R B
Ry TIT IAA A FR Z AR Bl T R A B A R R o A e 4 = R TSR3 5 B LTS, BT s 7y FoAt,
PR KRR T BAMIE SR R AT AR B S 2B 1 DLBRF PR I 2, th ] RESR ST UES7 117 37 A I8t
EIFER o

ARFE G G SRR EG ™, FERR IR BN o> RO PR ity AR A A X AT b T B e AN AR
EAFREAT LR, SRR ER R R ZE N Al SRR AR PR B R B U 2l . AE 2 DR TG
SRR R X M P TR T M RO RE G ., AR OISR L R BN S 5 AR KK F, SR AT G AL
PR P B AL G AT . AT G I IR B8 BN E WIS & 25 SO R S A4, X558 35
WS BRCE . RORAGHATBIE, SkEB) RN AT AR R AR T NRE R .

TG BB LA 1 B B AR AR A% AR o AR T B4 5F T I S LU B AR T BE 4 B2 7= 11
90%, FrhiiR 300 FEHURAR AN 50k B I R B B BIAMIR T B Bk B 98 7 1 80%;  $HE T#L
UIE ¥ EU AN o e B8 7 L1 3% BRAh, ASTE G (K3 B PN I X A 2 BT AT (RIE S N A
SEht i dE, e H 2 FE 87N T XS &, BFE VaR(Value at Risk) T8 A5 55 A M A< 5

<z T I FROTERLE A A RS, B Rl R 5 ko JXURS: AT R B A2

6.4.13.4.3.1 HARM XSO
SN NRTIT

AR FAEFEREER
202346 A 30 H 2022 4 12 f 31 H
Tl H R e CE T ions
A fHE T Ll A E T E Lk
(%) (%)
1,227,854,46 1,316,332,553
A oV R P — ISR AR 94.66 94.47
7.29 23
A8 Gy P4 BT P — B A 1R
A G R4 — 5 4 R A vt
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AT E R B — PO B

HAth
1,227,854,46 94.66 | 1,316,332,553 94.47
it
7.29 23
6.4.13.4.3.2 AR RS R SURTE T
o T4 T A A% XU R 5 Tk 45 LU AR S vE 1) AR 2
e B bR HE DL AN B A T 7 B A
X8 P AR H IS W e i E )
e (A NIRRT
FH A2 & ) AR B A MK AR
v
202346 7 30 H 2022 4F 12 A 31 H
MG LE B S v - T 5% 67,340,000.00 73,800,000.00
MV G L e S v T B 5% -67,340,000.00 -73,800,000.00

6.4.14 AfRHHE

6.4.14.1 &R TEA RMETEITTE

NRMET R RFRIRIR, XA R TR AT E B R SR B TR 1
BIRPE: Rk AR ES A GER KT LRGSR B ER: BRE— BRI
T AR B 7= B A ot LR T S AR B8 =20 R P B M5 (KA PO S AL

6.4.14.2 FEM A RMETER SR T A

6.4.14.2.1 FEREB TR A RME

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

F—ER 1,226,668,890.90 1,315,091,723.41

FJEIR 471,091.22

BRI 949,179.06 1,240,829.82

&it 1,228,089,161.18 1,316,332,553.23

6.4.14.2.2 AR EFTREREKE KT
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A A B JE UL R R4 R R TR A HONTA S R IR Z R e X T AP35 5
MBS BURaEsist, A HIERSEIUSM ., L5 MERBAEATTRATES L, A S TEM
HE= A SR H IR 32 5 ANTE R IR) B R IR A R I A SEIME SN —JZ IR, FFIR
Fa A (B R B T R F O 2 SR BT BB AT 5 B 3 2 SR N T IR AR I, e A DGR

BRI OB N B R IR EEE =R K.

6.4.14.3 JERFEEHILLA SoHETH BRI SR T RKH Y

AIE AR AR S LR ARFFA AR BLA SR E TR & TR

6.4.14.4 AR R ETHE &R T BRI

AFEEFFA KA LA SO BT B 0 e RO DA AT B el B M 0 ot X484
b TR IR AR IR B, prBALIKIE O E S 2 Se I EAZ RN

6.4.15 H B TEMM O & THRR T E UMK AR E R
T

7 BEAGHRE

7.1 HEREEEHEBMN

SRR NRTTT

Fe e T

RS E B (%)

1 R 5 e 1,227,

854,467.29

94.07

H: EE 1,227,

854,467.29

94.07

2 He P

3 I 5 A 2 5

234,693.89

0.02

Hrp. fige

234,693.89

0.02

BTSRRI

4 nEEEE

3

)

ERIATE dh i

"y
S

KN IR i 587

o
A
o]
o
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Forr ST 2 E 0 SN IR ] ]

B Gl vt
. ﬁﬁﬁ%ﬁ%ﬁ%ﬁﬁ% 75.465.192.79 5 78
8 HoAth #3555 7 1,756,165.22 0.13
9 it 1,305,310,519.19 100.00

7.2 WMEMRTAT RO ER RS
7.2.1 WEHREATI AR EN RERRB A

RE | S RES N b A
A VIO NN N0 4 12,854,949.80 0.99
PRI 8,272,100.00 0.64
C il 744,765,847.76 57.42
D B 00 RS ROK A P R R 31,650,336.00 2.44
E pecsiin|4 31,422,850.64 2.42
F HEB AN 9,031,927.60 0.70
G ASIEIBH . RGN IREL 35,009,895.76 2.70
H A5 F ol - -
[ SRR BAEAE RER RS 72,904,232.42 5.62
J eanl 233,307,330.11 17.99
K B 10,713,604.78 0.83
L FHAE FITE 55 R S5 10,940,228.00 0.84
M P s NS4 16,161,873.64 1.25
N IR PSR 2 Fe it i EE 163,450.27 0.01
0 JER RS ASEAIEAR R 55l - -
P UH - -
Q TAEFIRES TAE 6,341,959.51 0.49
R AL AR IR R 4,313,881.00 0.33
S SN - -
&it 1,227,854,467.29 94.66

7.2.2 HAEMAREATIL S REB BB R BEREAE

Teo

B 44 JiH: 58 7T
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7.3 SPREE A FMHME o E S B E H BN B TR R R A
SR NRTTT

i B 4 T i
Fe | REAN Ji B A4 R (k) VI IKIED
B L (%%)
1 600519 DivMiE e 46,977 79,438,107.00 6.12
2 300750 TAERAR 173,860 39,777,429.40 3.07
3 601318 Hh ]S 22 825,712 38,313,036.80 2.95
4 600036 FARRAT 1,128,658 36,974,836.08 2.85
5 000858 i AR W 173,600 28,395,752.00 2.19
6 000333 EMEEH 445,842 26,269,010.64 2.03
7 600276 fEEREZ 526,614 25,224,810.60 1.94
8 600900 KATH 1,047,800 23,114,468.00 1.78
9 002594 EL P e 87,500 22,598,625.00 1.74
10 300308 SRy EREY 152,900 22,545,105.00 1.74
11 300274 FH ' HL Y 192,990 22,508,423.70 1.74
12 688111 EAIpIY/N 46,427 21,923,757.94 1.69
13 601166 Ml ERAT 1,185,475 18,552,683.75 1.43
14 002475 SLARRE 2 569,995 18,496,337.75 1.43
15 000568 FINEE 82,000 17,184,740.00 1.32
16 300059 KT E 1,140,899 16,200,765.80 1.25
17 300502 o 222,180 15,101,574.60 1.16
18 000001 P ARAT 1,189,200 13,354,716.00 1.03
19 603259 2 A 208,680 13,002,850.80 1.00
20 300418 B4 298,500 12,023,580.00 0.93
21 002230 SN 173,500 11,791,060.00 0.91
22 600030 HEIES 591,090 11,691,760.20 0.90
23 300760 L E R 38,800 11,632,240.00 0.90
24 601668 Hh ] 2,004,700 11,506,978.00 0.89
25 002142 TUERAT 434,120 10,983,236.00 0.85
26 600309 FiEA 121,139 10,640,849.76 0.82
27 600919 TLIVERAT 1,446,295 10,630,268.25 0.82
28 601012 P AL 368,396 10,561,913.32 0.81
29 600690 MR K 428,900 10,070,572.00 0.78
30 002371 677441 30,952 9,831,902.80 0.76
31 600438 T8 A 281,400 9,654,834.00 0.74
32 601390 Hp ] gk 1,248,900 9,466,662.00 0.73
33 600845 EE G 180,888 9,190,919.28 0.71
34 002236 KA 460,300 9,090,925.00 0.70
35 601788 JERIES: 565,500 8,985,795.00 0.69
36 002351 =) 431,700 8,927,556.00 0.69
37 000963 HRIEZ 204,600 8,873,502.00 0.68
38 601888 Hh A 79,400 8,776,082.00 0.68
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39 002049 SO6E T 92,380 8,614,435.00 0.66
40 600893 friRshh 203,500 8,599,910.00 0.66
41 600011 1EREE PR 921,800 8,535,868.00 0.66
42 000063 MR 183,500 8,356,590.00 0.64
43 600375 PR 1,077,700 8,168,966.00 0.63
44 603986 JK 2 B 76,620 8,140,875.00 0.63
45 601658 M i AT 1,607,800 7,862,142.00 0.61
46 003038 EZ 183,500 7,607,910.00 0.59
47 300498 I A 414,400 7,604,240.00 0.59
48 300896 FRE 17,006 7,566,819.70 0.58
49 300782 Ak 78,300 7,566,129.00 0.58
50 600926 BUHERAT 639,921 7,519,071.75 0.58
51 000960 NAiv &y 481,700 7,490,435.00 0.58
52 600958 RIS 759,776 7,369,827.20 0.57
53 601865 LEE R 191,000 7,355,410.00 0.57
54 601939 HEBERAT 1,160,000 7,261,600.00 0.56
55 600183 A R 507,400 7,205,080.00 0.56
56 601601 HH ] R PR 277,200 7,201,656.00 0.56
57 600115 [ 2R 1,496,000 7,120,960.00 0.55
58 600809 ULy 7 739 38,454 7,116,681.78 0.55
59 002850 BHEF 52,600 6,956,350.00 0.54
60 600048 TR K Je 529,000 6,892,870.00 0.53
61 002436 MeREH 441,900 6,849,450.00 0.53
62 000021 REHL 339,900 6,794,601.00 0.52
63 600584 KR 211,400 6,589,338.00 0.51
64 601111 Hh ] [ it 795,700 6,556,568.00 0.51
65 600031 =—®ET 391,500 6,510,645.00 0.50
66 600425 B 1,471,400 6,503,588.00 0.50
67 002422 BHE 2k 217,900 6,467,272.00 0.50
68 002271 2R 77 ML 229,400 6,253,444.00 0.48
69 601628 W E AT 178,800 6,250,848.00 0.48
70 301391 REFF 52,600 6,163,142.00 0.48
71 601669 Hh [ g 1,071,500 6,150,410.00 0.47
72 603707 A A 452,200 6,104,700.00 0.47
73 600029 T 1,012,300 6,104,169.00 0.47
74 300015 % IRHR 326,881 6,063,642.55 0.47
75 002138 Jii 4% H ¥ 252,300 6,032,493.00 0.47
76 000625 SRR 454,500 5,876,685.00 0.45
77 601838 FCERARAT 455,700 5,564,097.00 0.43
78 603799 R 120,900 5,550,519.00 0.43
79 688008 AR 95,584 5,488,433.28 0.42
80 688515 LNt 31,357 5,382,742.62 0.41
81 688017 SR 33,106 5,376,414.40 0.41
82 002466 RIFHRN 76,500 5,348,115.00 0.41
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83 601066 WS 218,400 5,285,280.00 0.41
84 002714 AR s 124,572 5,250,709.80 0.40
85 002484 TLI Ay 244,103 5,196,952.87 0.40
86 002531 KR FE 339,600 5,172,108.00 0.40
87 600009 gL 113,178 5,140,544.76 0.40
88 002129 TCL #13f 151,250 5,021,500.00 0.39
89 300014 ¢4 R 82,246 4,975,883.00 0.38
90 000651 AL 135,054 4,930,821.54 0.38
91 603501 FIR B 50,165 4,918,176.60 0.38
92 002459 RN 115,892 4,832,696.40 0.37
93 688050 FHEST 23,193 4,762,218.69 0.37
94 600536 Hh [ A 100,750 4,723,160.00 0.36
95 002487 KREHET 147,900 4,561,236.00 0.35
96 600211 P 2. 76,500 4,544,100.00 0.35
97 688059 R 5 54,068 4,528,195.00 0.35
98 600111 65+ 187,575 4,498,048.50 0.35
99 300413 T L 126,100 4,313,881.00 0.33
100 601186 Hh ]k g 435,600 4,290,660.00 0.33
101 600004 Hz=Hl 297,300 4,263,282.00 0.33
102 300257 vARin)iaiiy 279,700 4,243,049.00 0.33
103 000768 RPN 156,600 4,189,050.00 0.32
104 002352 =4 i 89,100 4,017,519.00 0.31
105 300624 JIXeRH 33,800 3,959,670.00 0.31
106 300083 Bt 524,600 3,834,826.00 0.30
107 001979 LA 293,226 3,820,734.78 0.29
108 002920 (es% i 24,100 3,755,021.00 0.29
109 603606 HRJ7HLLE 76,200 3,736,086.00 0.29
110 002368 KA 89,800 3,697,066.00 0.29
111 600150 HH [ A 111,900 3,682,629.00 0.28
112 603290 Wik 16,900 3,636,880.00 0.28
113 000776 7 IRAES: 245,500 3,611,305.00 0.28
114 300580 DUy 148,200 3,599,778.00 0.28
115 002128 FL AR IR 267,700 3,538,994.00 0.27
116 603179 IR Iy 78,100 3,427,809.00 0.26
117 601995 Hh A 95,174 3,380,580.48 0.26
118 600570 L 74,264 3,289,152.56 0.25
119 002876 = F 98,500 3,267,245.00 0.25
120 688072 R RHL 7,647 3,257,392.59 0.25
121 600132 PRI 35,300 3,253,248.00 0.25
122 002812 B o 33,400 3,218,090.00 0.25
123 301367 A4 21,633 3,209,039.22 0.25
124 601377 MlviiF 517,140 3,164,896.80 0.24
125 601088 Hh [ pi e 102,600 3,154,950.00 0.24
126 601319 PR 539,200 3,148,928.00 0.24
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127 688177 EEES 114,146 3,048,839.66 0.24
128 002311 KA 64,394 3,016,214.96 0.23
129 002460 N 49,420 3,012,643.20 0.23
130 300347 IR 46,500 3,001,110.00 0.23
131 300450 TR e 78,300 2,832,111.00 0.22
132 002709 RIGH KL 68,400 2,817,396.00 0.22
133 688122 PUHEE 49,371 2,751,445.83 0.21
134 002601 PAEE 153,600 2,534,400.00 0.20
135 603486 BHR 32,300 2,511,971.00 0.19
136 601636 Tt A 4] 265,400 2,287,748.00 0.18
137 300058 RSN N 223,800 2,164,146.00 0.17
138 688390 ] 725 11,557 1,928,401.02 0.15
139 002906 HEFRAE A 56,300 1,924,897.00 0.15
140 603885 HEEMLE 117,100 1,806,853.00 0.14
141 000786 e At 70,500 1,727,955.00 0.13
142 000887 Hhfh I o 126,200 1,651,958.00 0.13
143 600050 Hh [ i 340,400 1,633,920.00 0.13
144 002567 JE A 244,700 1,627,255.00 0.13
145 601899 HKemlk 138,800 1,578,156.00 0.12
146 688472 Ri] e 1y 46,743 852,030.48 0.07
147 688469 HC AR A 125,368 707,576.94 0.05
148 688361 HoRE 8,303 673,991.49 0.05
149 688443 SR 20,017 615,882.63 0.05
150 301325 2 By 3,636 413,937.80 0.03
151 688576 Pa LR 2,395 315,642.70 0.02
152 688582 S ER 6,476 299,402.44 0.02
153 301293 B i 3,324 278,316.96 0.02
154 600406 FH R Jif 11,400 263,340.00 0.02
155 688539 AR 5,334 247,497.60 0.02
156 688552 L IWNE=RE 9,556 239,960.00 0.02
157 688570 RILE 8,837 234,259.64 0.02
158 301307 EHIME 6,865 230,766.00 0.02
159 301399 JERE R 2,925 171,714.01 0.01
160 688623 R RHE 1,776 162,256.88 0.01
161 688334 7 = B 8,879 157,912.84 0.01
162 301305 BH 345 7,523 155,710.27 0.01
163 301382 %8 F 4,080 155,284.80 0.01
164 688512 R 7,209 147,986.20 0.01
165 301210 S 2,801 143,168.37 0.01
166 301395 A5 5,196 138,629.28 0.01
167 688620 2 10,157 135,209.66 0.01
168 301141 HRHELY 2,617 119,750.28 0.01
169 688631 SERTE B 3,357 108,400.08 0.01
170 301488 SRR H 2,618 104,144.04 0.01
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171 688479 KERME 3,318 103,760.10 0.01
172 301232 RIREHE 1,643 99,339.12 0.01
173 301376 Ee RT3 4,192 98,850.60 0.01
174 688429 N 81 B YR 3,452 98,752.08 0.01
175 688535 R 1,607 96,642.01 0.01
176 301386 AR 3,776 94,554.26 0.01
177 301170 R 2,496 92,283.70 0.01
178 301202 BA A7 3,060 79,009.20 0.01
179 688603 RAERHE 1,391 76,505.00 0.01
180 301261 1H A% 1,973 72,803.70 0.01
181 301358 W RE 1,695 72,698.55 0.01
182 601061 HE&)E 4,016 30,441.28 0.00
183 001287 W EL 1,386 29,133.72 0.00
184 688507 FIRFHE 222 27,108.42 0.00
185 301303 HZEAER 1,058 23,614.56 0.00
186 301439 Bk ER ) 949 16,038.10 0.00
187 301345 R 266 12,406.24 0.00
188 601065 L 4R A 875 10,360.00 0.00
189 301355 [EXEE 563 9,430.25 0.00
190 301323 oA 228 8,974.08 0.00
191 301373 BHBHY 277 8,822.45 0.00
192 301281 B2 338 8,483.80 0.00
193 601133 GiER v E iy 664 8,140.64 0.00
194 301203 EESINVS 225 7,740.00 0.00
195 301337 WA T 232 7,045.84 0.00
196 301428 JEEGUERGE] 229 7,007.40 0.00
197 603125 E R 160 3,924.80 0.00
198 001328 BRI 145 3,696.05 0.00
199 001282 = AR 105 3,468.15 0.00
200 001360 A 177 2,631.99 0.00
201 001324 KERHE 114 2,234.40 0.00
202 001367 AR 55 2,171.40 0.00

74 WMEFARER T HASHERZES)
7.4.1 RN SHE IS T FE 2980T 20 44 KR A4
SHRL: AR

AR AL 4 T
5 Ji EEAAY Ji S A4 PR N 1S N T P A EL A
(%)
000100 TCL Bl 18,747,741.10 1.35
300418 B4 17,580,923.13 1.26
002603 DL 2l 15,215,643.00 1.09
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4 300502 o % 15,045,110.87 1.08
5 000739 Wik 2 14,180,130.55 1.02
6 300308 T bR E G 13,438,397.00 0.96
7 000858 i AR W 13,057,365.00 0.94
8 002567 PN 11,733,972.06 0.84
9 601888 Hh [ A 11,560,265.00 0.83
10 300394 RZdEE 11,466,718.00 0.82
11 300498 i A 11,438,345.00 0.82
12 600893 Wik 10,895,922.93 0.78
13 002281 TR 10,635,736.00 0.76
14 603489 J\TJ7 ey 10,339,353.76 0.74
15 688111 EAPIUN 10,331,172.72 0.74
16 600502 R T 10,200,119.80 0.73
17 002230 SN 10,137,032.00 0.73
18 600559 EASRR] 10,099,862.90 0.72
19 002236 KA 10,089,223.00 0.72
20 600536 Hh [ R A 9,910,220.40 0.71

T ATUSRN GA 935 TS A a0 (RS BN IR LSS B 3181, AN EAORAS 5 9 M -

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

o AR L 4
P Ji SEARRY JE ZE A4 F A RS A P A LA
(%)
1 000100 TCL B} 18,742,620.00 1.35
2 001322 iR s 18,232,473.52 1.31
3 600559 EASR R 17,182,290.00 1.23
4 300394 RFHE 17,176,600.22 1.23
5 601888 b 16,971,137.09 1.22
6 000858 R W 14,683,235.00 1.05
7 002415 Vg R AR 14,404,530.60 1.03
8 002603 LAUS 2l 14,226,230.00 1.02
9 002281 TR 11,880,240.00 0.85
10 600973 KA 10,841,274.20 0.78
11 000739 A 2l 10,709,474.84 0.77
12 600502 TR T 10,458,913.60 0.75
13 001979 LA 9,889,635.00 0.71
14 300502 W 5 9,684,292.41 0.69
15 002791 U2 R T4 9,612,936.77 0.69
16 000002 Ji A 9,452,414.64 0.68
17 002555 s L 9,371,758.00 0.67
18 603606 AT HLLE 9,252,991.00 0.66
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19 002304 V] By 8,870,805.00 0.64
20 002100 KEEAY 8,468,816.00 0.61

TE e AT S A 9 H S RS B R BN AR LU ) 3181, AN R ORAE 5 9 A

7.4.3 TNBERH A S R S B R RN BT

Az NRMIT
SENBEEERI A (RAS) A 716,076,038.26
SEHBEERIURN (3D BT 758,457,454.04

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 A2 < 40

A A e USRS H R 81, ABEMRIZ S .

75 MREFRRAFOROMFREAS

SRR NRTTT

i HE G BB L

5 15395 it o VAV iNIEl
11(%)
1| BExfik
2 | RATEHE
3 | &R
Ho: BURME SRk

4 | ki
5 AP AT S bt
6 SRR B
7 BRI Y] 234,693.89 0.02
8 [ VA5
9 FoAt
10 | &it 234,693.89 0.02

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER R B AT T4 R 25 3 3R 4

SRRAL: NRMIT

b 3G R P
Fs IR i 44 K HE (k) nRME
B LA (%%)
1 118034 i e A5t 1,850 234,693.89 0.02
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7.7 IR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FEEEIR DRI LA R SRR T A
ARG ARG AR RFFA ST R IATE

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

7.10 AESBT B HBRBOR

AR e R AR RS B RN, A IIORAEDY H B, A P sit sl . A2 5 iR i
Eizp Cl e O

ARIEGAEBAT IRAR I IR AR TGI8 Sl i X 27 17 3 S AT 155 1 40 07 0 28 5 IR WA 2 40 A
B E PRI HL L R E IR AR (2 Sk E IR E B S IR AR, TR AREE WU B SR (B
PO LA RUBIR RS, R B E R A B R B el s ok, ARSI TELR & 78 IIE SR T A U £
W7EAT S UL K A a I ah e« Wi e . XUBSHRFAE A (R AT [ Al EEAT 35058 e £8, BL
Xy RS B 777 2 P R e XSG AT B IR

711 G AR AR SR E K E G532 5 B A
7.11.1 AEAE GRS RBUR

T
7.11.2 A E A B

T

7.12 BBRASWE HHE

7.12.1 EERFATEEFHRRAT EAEB SR RAERSER BT —FEN 2B AT ER. &5
PRI B PSR L A
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