RO R A [l SR T B VR 5 BRI I R B ik 2023 458 3 Uk

FRXFRER R RERERGIESREEE
2023 £58 3 FFEM G
202349 H 30 H

EEEHAN: PRESETHEARAHT
EETXEN: XUBRITHRAERAHE
WEXHHES: —O=—=#+H=+IUH

F1TIL 13



H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

8 HERR

FEEMANE RS LEFRIEARR G TR R RICE. RFPUER R B R,
FEXTFL YA LS HER R e B AR A ) B BT

FEFEE NOOARAT IR A PR A R ARYE AR &G FIRE, T 2023 4F 10 [ 28 HE# 7 Ak
TS TR (HERIABRA GG TN, REERNEMMAEERICE. RSV
S DN it/

Fe G R VR LLEAE F B B 0 SR N BRI IS R G B 77, (EANORIE R B A A

HE MG REHARRIL, BH IR, BHEE (E R 3 Sl LA 4 ] e A
e NEEE AV LR

ARG I 55 B RER W 1T

AAREWIE 2023 47 H 1 Higs 9 H 30 Hik.

8 EEFERERL

Fe L THFR HRAER R R R R RIS E R &

4 FAUY 012704

HEEET A RLIFRIFF I

HEEFAERH 2022 11 A 3 H

e BHAR B S B 40 396,214,586.85 1/

e =k N AT GBI XA R PR B AL B AR ARG, TE
A 1) XU B A b, G S 3 4 B PR K AR (g 1
1.

Pt R AFRERTH BT, EAE 8 &0 E0W LT

B, PR RSR B P (M T @ S A U S et A
BORRBIE L], RSB E, B R BRI
BRRAE, GRS R

IR I T ENANE AT BMBOR. BATIE
SFHE, ERDAWTIRAL, R B AT AR AR R
o BARME, BATRARYE BRI A EACH A E T 2 =
FARE 1A HoR P e ISR B IR e L EE 1

AT G UNME I B E S 0, S e et
HEMHIE BATCR A TR LB AR S A e, AL 4]
S
RIS EBRE NI 5 LIKEIE . B
SAAFAIHLE T A BB i s sl Bk
BRI U T

(D XFPER B as], BREEIrEKr, 5%
FARS T A AT 5 3 U BRAG AEATB S PR AR+ A BCE Iz
SE ) H AR o




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

(2) BB BOEIR BT R YER LR, 7 A
P I TEAH AR R AT M AP A B FLRAT B PE R AR
o AHEGHGFFELIBER A BT 2 ANHE I 1T 3 HROAHG Al (AT
GO, E N IR BA & B BOE s L.

b & b A R 1 VR 300 FEHI A A <409+ 1E AL Fi H I At 2 <15%+ T 51 £k
A UG F 45%
DRSS e 4511 IR G A, U ST XU 71 T £t

IR M, ERTREREE.
ARSI R BB BB bR B SR, RE T e 7 AR 23 U
SR A 37 UG DL R A IBEEATL AR R R BE A8 BREBEAR I
T 37 ] P LA 58 5 U 58 22 S 7 R B AT AU

FEEEHAN HHAR L G A TR 23 )

BEEEEAN YoV ARAT A A PR A 7]

T Rk 4 1 ik e R AR AR M FIFE RIR RIEACE | PERFIRRfE R R R iR E
BEA BEC

B IR S AR 012704 012705

f&%;ﬁﬁjw% RS 305,652,652.05 153 90,561,934.80 17}

EIPSE

8 FEMFHEENESFERN
3.1 FEMEHEIR

Bpr: NRMt
i
L E Gk (202347 H 1‘E|-2023¢9H 30 H) |
HARDN IR R R s | TR AR [l R
EERA A fLERA C
1AM Sk 2 3,180,851.93 806,637.14
2 A JHAE -4,938,587.51 -1,602,749.93
3 IIALT- 38 5 4 A B A HH A -0.0156 -0.0173
4RI & 5 = 1 245,744,683.01 71,982,135.11
5 AR EE S A Bl FE 0.8040 0.7948

VE: 1. AT ISR S AR SO S HAbON ORE A RIMEARSIYE 1
BRAH RO S IR, AR A s sl s EAH 2 ot (AR s Uit .

2. bV EHRI R AW RA NAWEAZ 5 2 G 1) & T AT, TH N 3 5 s Pl as k-1 248 T
IRTE G

3.2 BGHERIN

3.2 1AW 5 HIE S M BUFE K KIS R L5t B A 3 1 HL

1. PRNFIREERRERERS A:



H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

; % ) P . N|&5 s 58
" e | ks | gl | OHEGE -
i B s e 5% 52 HEIN 8 2 O—B @—®
® WEZQ | R EEG s
HEZE®
HE=1MH -2.03% 0.82% -2.38% 0.53% 0.35% 0.29%
LEANTH -5.59% 0.76% -5.03% 0.50% -0.56% 0.26%
HEeEE
ii‘;é% -10.71% 0.76% 2.55% 0.56% -13.26% 0.20%
5y
2. FRMFBEEHRRFLERS C:
, P , y N N45 {5 581
" e | ks | gl | OHEGE -
i B on e IR 28 2R O—B @—®
) REED | RO s
HEZE®
HE=1MH -2.19% 0.82% -2.38% 0.53% 0.19% 0.29%
LA H -5.89% 0.76% -5.03% 0.50% -0.86% 0.26%
HEeE
if;z;‘é -11.20% 0.76% 2.55% 0.56% -13.75% 0.20%
5y

322 HESAFREMURES RHHMEM KRR LIS R H S R i R 23

8]

AR MRS [l SR 6 e BV 5 RIE TR IR BTk

BV K 5 SR BRI 2 46 0 2 08 L

(2022 411 F 3 H#% 2023 49 H 30 H)

1. APERMAFSfE P RS B IR & A

11.14%

5.35%

2.597%

2.78%

0.00%

-2, 78%,

-5.57%

-8.35%

-11.14%

-13.92%

-16.70%

2022-11-03

2022-12-29

2023-02-22

2023-04-18

2023-06-12

|— PEXMRROER ERBRS — LEEE|

2. PARMARRE P RS B IR A C:

2023-08-06

2023-09-30




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

11,26%
8.52% f M W /_,\

| Wi, ..-' ~ AV, ¥ o "

2o l - ."'\.-. Yal \ ‘I,_v.f Vi \'—I

2.34%

0.00% |

-2.34%
5. 68%
-8.52%
-11,36%

14.20% 1|

-17.04%

2022-11-03 2022-12-29 2023-02-22 2023-04-18 2023-06-12 2023-08-06 2023-09-30
|— mExhiR R ER R ERERAC — e

T BEMRGIR, AREHERG —F. EReSGRNE, AEeAkeaFAEEeNH AN

Eel, HERCHRNAIE" I E LEIT G REE S FHAE.

8 FEAHE

4.1 EE&E&H (BREELHE/NA) N

w4

A 55

FEATE I G2 PR

EFF Motk

AEIRH

BT H

FIR

e

2023-03-20

17

HERE S E AR A
HEIRE (VP), &
AL BARHEE DO
FEWI R RS
I S AT . 2018
SR AR 2 A B
HIRAF, 2018 4F 11
HZ 5T & 0%
e, 2019 9
H & A5 AT R i 2
SREZI, 2020 4 3
HZ ST s i =
REREREREZH,
2022 4 5 H&EAATH
BRI LR T 4 B
2P, 2023 4 3 HEA
A H R Y ) AR i (] i
Reiesar, 2023




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

FTHESEHHIES
HEHeAM, AR
B ML BEAE o

E: 1 BERSLBE TR AN R e G RANH, JFEER e BRI B R 2 7
RE B E SR F Y, Sk BB AR I S 0 IRE 2 =] e i€ IRES 381 20 iR Ml Af
BRECITT SR HE & & SGEM GIEZRI MO 53 SRS T EL M) IR RRLE -
4.4 S A S E G B IEEMTEH U

AN, AR EFEN Sy (i NRICRTEREZR B 2 i) P EREI & 047 K
FOWAMEALA SEEERIRE , PSR A R SR e e, AFWSLEN . B sm N E
BRI I SE 00, AR R AL b, Ok e aitisr B NSRS A ot AR5 I,
AEEGIEEGEG I, EIREREEHHRA AR T
4.3 AP 5T
4.3.1 1A 5 I AT D

AR P IR 2 A ) GIEFF I3 G B B AR A A2 S il e R L), AR HE 7 (PR
EGEMAWRAT AL HEHINEY, BT G fIEMS 5 AT R EHINED . (Fidr
W HRIAEHINE) (PR GEHINEY FA TG MKRMI AR, W R A R4
BB E RSP AT, P A RSB 2 BT M i ik o A~ RIEAL TR
RER AT T BRI IRBU L, URHARE IR T sk &8, RIS A8 5 B
SEGPATIA T P A, B TARRIRE . AR EOR T BARIE AT 52 5 RN A SEBL; e g ar
JER SR A FESR b R AL KRS IR, 5E38 A 2R LR B8 B 55 A 245 ), VA T0M 55 2 (1]
MRAR, ERIES R G BERA XTSI R, # R EAERABBHE S BRI SE i
BRI A AN IR R WA AT NS s . A vP Al . RS AN E B
PR R A AZ Zy I RN G R A R

AN, AT ERGEFIRENE IR T AP A S AR ME . B IRAS 2 7] & BN A Rl 4
RUGAEARAL FEICO T SRR S HIAT « MGG G4 3 BRSSP 1545 3 AP X £
B GAL G RRALIGER . A A BRI EEPAT IR S, AME AR R AR T H1T A
4.3.2 SHHAZ AT NI I

FAREIIN, ARG RKIAEZHIT N

KRN, FESEHNREETAREHAES 55 FT AT a0 R H B8 58 5 BRAS >
1 A Sy %R SR 24 H RS & 5% 150 -




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

44355 H P G B HE SRS AIB AR AT

L MEBE M

[E ARG T, = Z AR OEESGEKA BT, B MBURWCR T 2%, K5FRIA—.
FEZFHRAMAMEE, @IKAKFHA, 8 7 CPIFELLE 6 H#HT 0.7 NE /3 HE 3.7%, ik
AR EOIRAS, 9 A%l3E 6 H FAT 0.2 N E 4 /% 3.8%, 9 Afiligk PMI % 6 HIHIF+ 3.0
ANE > 49.0%, 9 H RS PMI %L 6 17 0.3 N 4r s 2 53.6%. Ikfi# 7 H NS 25bps,
O HHEEEIME, (H SRR R E A YR A AT it — R 25bps MBS .. BRXTTIX £ 58 hE
55, 8 HREE 6 JH-FT 5.90%, 9 HHlE PMI 5 6 HHFT 43.4%, 9 Hs5 PMI
56 HHVE 3.3 NES S 48.7%, FRU4T 8 H. 9 A &M 25bps. HAS4T 7 H il YCC Lk
PR, fprRIdbrass, WK EE, 8 H CPIAELE 6 HEVE 0.1 NME 7 ME 3.2%, 9
H & PMIEL 6 H [E174 1.3 /N H 43 1% 48.5%, 9 F iR %5 PMI % 6 F [517% 0.2 4~ H 43 15 %% 53.8%
Lok, ARREKBARRVE LA ITRE, FEEFRRAT I MBUR T ek 2L 4E R I R
A, N U BB

ENZGE T, ENEFER AR, HEUF)Re3 LLigA BIE, PP 5 CPIIEAKACS.
[\ FF. BARRE, =ZREASETEIR T R PMIZ S B T2 2 k2R 107, 9 A {E%: 6 3 {8 [m 7t
1.2 MEIF R 50.2%, [FIBEAR DA IN{E 8 ARG 4.50%, # 6 H T 0.1 MEZ A M
GFHKENIIRE, HIOBERRIESCE, R L BT T, B NE RV 8 H 3k
T I 6 H 1T 3.6 AN 40 2 %2-8.8%, 8 H #L4xiH 9 i B H LU 6 H AR/ Mg [E]
THLE AN 7r R 4.6%, FEEBRTH IS, HHEWRRAALEITE, Py~ i e g, 1-8
J ] 5 B P 4 A 1-6 H 17K 0.6 AN E 20 U 3.2% 07K 3@ K5 TH, CPIRA %R, 8 H I
LI 6 H 1 0.0%/IMig T 0.1 AN E 43 #U% 0.1%, PPIFRIEYCAS, 8 H FILLIEHM 6 H 19-5.4%

[t 2.4 ANE 5 mE-3.0%.

217 37 =] Joit

SN Ir T, =2 R Bk L, (E25 5 St 5 Bk liik . Horh, =g
ot S & FE 8 Bk 0.629%, P 4R AT IA) [ i = #R L LBk 0.60%, it Al £t S e Bk
1.19%. TEU R R M2k I, =R Eliai % i 2 ria st . Horh, =227 10 4F0IE ikt % A\ 2.635%
AT 4bp 2 2.675%, 10 FHIERELGT (EIF) Uiz 2.77% 1T 3bp & 2.74%. Tkmiids i,
JeA7F 2023 4 8 A A% OMO #:4E A3 10bp. MLF #:1EF]Z 15bp, T 9 H rhfyRuE 25bp,
NIT T EAEEAE MLF HAEES H o B 2R IS S SO0 mlly, A RBURGIF KATHRIE . RAT

7



H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

EOE LR IEE R R, BT ) 3R e ifila T 5P, Mg kA —, Hrb, =ZFRARATE
1 REEINECE IR 1.71%7 4, 8 R RAT 12bp, AT 7 KIEGFIR IS HELE
2.01% 7/, B EFRFESE AT 14bp.
ARG, =R TPIE R iR A R 2k 0.52%. Ao 3758 Ik, B Al (2L X AN 1o
R 75 1, = EUESEIRU R 2.86%, RFRBLBARILAIY A 300 FEE ik 3.98%,
H /IR ZF G PR AUk 7.42%,  BINMEAR S5 FE Ak 8.25%.

w

BAT T

=G E B BT AT T, IR R S, MASETEM R, BRI
WK RS, dity s ml BT E A R VLA S AT E, UG et . WICE MR, =FERA]
WEF TR TSR SR, BT AR, MEF T ARG S AR, RIS AR
TAEE TR SRR, fliEb AR, BATR TSRS, 2578 N GiER
fi. IR AR .
4.5 HEH N E S KSR

AN, AFEE A OB ER K N-2.03%, RIS R 2 -2.38%.

WA AN, AHL C RMEFEIG KA 9-2.19%, RIS LB HEIR 3 % h-2.38%.
4.61R BN ESIFA N BERE & B 1 E R

ANFE AR AR N OR HEDE L — A AR H IR B A NSO ANH — 0 N e 584
T TSR,

& BRAEGHRE
5.1 MEWREE T HEHNR
pr 534 MR R
5 B gE| EH(TC) L1 (%)
1| Bas#ss 256,181,703.35 80.41
Horpe R 256,181,703.35 80.41
2 | e e 20,401,045.94 6.40
Hr: fiigz 20,401,045.94 6.40
B SCRFIESF
DR
G R A AR
TN IR AE x5 7
e ST 0 1 S\ B 4




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

A
6 | AT RA I & AT 41,669,072.57 13.08
7 | HoAh & ITE 354,682.08 0.11
8 | Al 318,606,503.94 100.00

T AREEARE YRR FFABBOER TSR, AREAMEHIRAR S5 FEREIES: A5
5.2 MEPRETLFRHKBERFEAS
5.2. 1 IEFIRIATIL D RHBR AR ESHA S

e e ARl o) %wﬁ%gfﬁ
A LRL RS R,
- 15,519,612.00 4.88
C [Hili&k 95,924,347.27 30.19
D W1 #T7. R SAKRA = FIE R, 33,563.97 0.01
E [ 45,381,705.87 14.28
F R FEE 1,851,084.86 0.58
G |i@izki. CEAmEL 8,885,088.18 2.80
H [ AEgol - -
| (& BB BAEAE BRI 3,066,062.10 0.96
J &R 59,641,894.00 18.77
K |Gr= ik 10,527,848.00 3.31
L[S AR 55 iR 55l 4,450,740.00 1.40
M BRI AR R 55l 2,060,623.84 0.65
N KR PREEAN A FL i Bl 1,316,299.14 0.41
O [ERARS - 1EEAI ARSI
P A -
Q |DAMHETAE 7,522,834.12 2.37
R [3Cfb. EE LR
S |%E

At 256,181,703.35 80.63

5. 2. 2 MEMIREAT L REEBOE R R B E BT AE
AT G IR AR A M OB BB SR

5.3 MEHIRIEA SMHE & T3 E LB NHEF R BT 42 BEE B  B 40

B SE Serions
P | BREAREY | REARK HE(k) | ARHMECD) |
FHHE EL A1 (%6)
1 000852 AR 1,978,200 |  13,847,400.00 4.36
2 002271 AR J7 AL 409,400 |  10,922,792.00 3.44

9




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

3 600837 RSN 918,500 9,139,075.00 2.88
4 000858 H R W 58,400 9,116,240.00 2.87
5 600030 S iES 400,000 8,664,000.00 2.73
6 600109 [ 4 F 75 882,000 8,193,780.00 2.58
7 002941 RS & 411,600 8,116,752.00 2.55
8 600009 N 208,962 7,917,570.18 2.49
9 603227 Figk 815,900 6,682,221.00 2.10
10 600581 J\—ek 1,600,300 6,657,248.00 2.10
5.4 G ERIEMHB RSN FHRBRAS
. R oy e
I la_lz‘ |m] VAN N
P55 555 i N S E () L (%)
1 E X i 75 20,310,038.36 6.39
2 AT
3 SR
Hrp, BURME R
4 A&
5 AV 45 3 R %
6 I 2L
7 R (RI AT 5D 91,007.58 0.03
8 ERZA
9 HoAh
10 &1t 20,401,045.94 6.42
5.5 MG HARIEA FME G FE S F =5 E LB/ AT L4 B 8o % B 4
b 34 B
F5 ARG 577 44K e (5K AR E(OL) VR A
(%)
T
1 220023 22 wz; I 200,000 20,310,038.36 6.39
2 118045 BTG 910 91,007.58 0.03

5.6 REHIRIEA RME HES T 1#E ELBIRNEEFF BIRT 48 3™ SCRAESS 3R B4

AFE G AR WIRARFFA 57 SCHRFIESR

5.7 HREPRIE A RHE G E ST HE IR/ NPT s R &R IR T A

ARG EWIRRFFA R SR

5.8 ESPRIE A RAME o H S 57 1B HL B R /NER P B AT LA BOES B B4

ARSI AR IR AR FFABUIE .

5.9 EHREEER RN RZ S BB
5.9.1 REPRAZES B R NBIGHBHF SRR A

10




H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

KBS ARG N AR S BRI ST
5.9.2 AREE R B R MBHBUR

AR G AR R B PR I, AR E DY H ), A S s vt AR 0t . IR
FERMWFENELF . L5 TR 2

ARFEGAERAT BRI B BT, K@ HESR iT i A e i s T @B w4 a i
TR R T R LS B OB AT o ARG B R 78 70 25 IR 1 B WS o 1k« Rt sl 2
UBHRAE, @ B ACE . AR, R TIREE, DA R A G A KU
5.10 REFIRATEGH T BB HIL 5 H oL v
5.10.1 A3 E B B 5 H BUR

[ G DR R RAT AR G — A, A BT E RG4S AW BRI RUSK . A FEE
T AR AR LSRN, AR B, IR T T E G 0T, B KR IR AR DG
FHEIIE, S5 A X2 MATE MBI @R R X7 T e g & . #
AR IR R, XEGHT IR E . B AR R B Bk BRI R
SEFRAR AT IR ER WA, FERCOK IR ORIE R G 3 2 i BEA b, SR SEI R G B 7 1 KRR e 1
1.
5.10.2 & HIARATE S BB i E F 0 e @ RI4R 25 B 40
FIEGAMRE N RS 5 E G I
5.10.3 ASHE RBP4

BIEGARE N RS H5E G HREE, AR
511 BEAGHEIHE
5.11.1 AN, ARFEERTH AT AU RAT F A I 1L R A, BE R
4] H BT —FENZ B ATFEDT. A TTHIE TR
5.11.2 AFEE BT AT 144 B 52 BOA 3 < TR AR A A8 e I R P
5.11.3 HAhETE =

75 2R & Hi(IT)

1 17 HARIE SR 180,720.45
2 IR 2537 Bk 173,931.63
3 ISl

4 ML) -
5 I YAT R g 3¢ 30.00
6 FoAth SR

11



H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

Hpts
3 e 354,682.08
5.11.4 EFIREEA KA TR BT #8m 2 40
TG AR WAACR R b T 5 B AT e 5 o
5.11.5 REFIRATT42 BE 77 FEIRE 2 R AR 0L 5 B
AT AR A WA 144 B S AR TIE SZ PR 1
5.11.6 HEAAMREIERIHMMSCFRIRIS
BT S Y & TN R, AR 5 23 B RS & I 8] AT BEAEAE R 22
& FBRAESHHET)
WAL
B ¢ﬁ%ﬂ%@@ﬁﬁﬁ *ﬁ%ﬂ%@@ﬁiﬁ
feEREA MCEREC
AR W) 3 < 0y B 0 326,656,619.32 95,560,910.52
AR 1 IR < L R 4 645,755.28 72,518.32
Pl: AR B < LR [m] 47y 20 21,649,722.55 5,071,494.04
AR IR AR 5 A B 40
AR VIR JE < 0y B 0 305,652,652.05 90,561,934.80
g EEEHEANCHERF RSB HEAESHR
T1RSEENH EESHIRIER
AR TN R G R R AR S0
72 ZEEHEANCHERRERELESHHH
RIEWN, AT KIS HEA R E P, LR e LA RS,
8EHNMHEF
8ABREMHEF
1o FR I e 25 - P AR YR o [ 4 — 4R 3 D0 1 R TG B VR A BLUE S5 42 T B 4 AR TR M S
1
2. KT WU SR AR DCR AR (g [ET H— AR 3 RIS A RS TC B R A B 8 R 2 i R I
15

3. (R ERDEANAR A ml ik R TE IC B TR 5 IR S R R e 5 R+
4, CPARDCRIRSAE [l RS BC B IR A TSR R R AR )
5. HEEEH NS TR BRI,
6. HEEATE NS BEALIE . EDL U

12



H RO R A [l SR T B VR & BRI I $R B k< 2023 4F 58 3 Uk i

7 R EIEE 2 BRI FHAD S

8. 277U p
PLESE AR SE AN  FERESTFE AT , A REN.
8.3E PR

B NAESAT TA GG, PR BRI TR] P PG b3l SO 52 1 e 5 B A

FRESEEARAF
—O==t+HA=+NAH

13



