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R B HE R L 73.59% (EAFER: 57.83%) .

6.4.13.2.1 ¥HEHME ARSI HHRF T

Hhr: ARG
R P ESEEN EER
SRGIERERIR 202346 A 30 H 202241231 H
A-1 - -
A-1 LI - -
FIPLH 40,654,689.36 50,364,304.11
it 40,654,689.36 50,364,304.11

W 1. VPREUHE 5B =7 PR A 2K
2. RIPH s N E MR, BOEMES R, ST & = IR ) 5
6.4.13.2.2 FEAE R IR R =L FHERBE

960
6.4.13.2.3 #5E 15 F VRS S ) B L AE B Bt
960
6.4.13.2.4 #HKMEHPRIIRFIRBZBRE
A, NRMoo
N NS AR
< HA{E 1 FS
RS2 20234E6 H 30 20224E12H31H
AAA 162,714,444.13 139,630,782.55
AAA DLF 3,864,945.47 3.216,314.08
FAFLH 152,356,023.48 287,603,289.59
&t 318,935,413.08 430,450,386.22

e 10 PP B =TT RN B TS
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2. RIPH G NEM . BUERME SR ST S TC 5 = MR TR ) 5 5
6.4.13.2.5 HEKERIEEIIRIIE =L FHERBE

T
6.4.13.2.6 ¥ KI5 FVEE FI = B R LA R EL
T

6.4.13.3 Fahik XK

T B KRS 2 45 e e BN R RE LLA BRI A& S IR AR I A 4 5% 7 DA SAS 43 58 3 e [l
SR A o A B 43 IR Bl XSS — 75 THT SR 56 4 0 U RE A N 2 SRR [ 110 66 4 % 7=
HIESFEA ISR F=HE, 53— J7 TR A TR SR R 5 W P8 5 AN s KT R
AR 3R A A e DA B A AR I

6.4.13.3.1 WEMAASESH & E ™ HIF S0 R 7T

AT (10 B NAE S s (E I R A 44 (A TP R R R B i e ia R
INEY B A RTFSEEIT G UETF B 2 i sh M WS B B E ) S5 A7 SRIE L) ZER i 57
il A IR e sl 1R RS B N B R 2R, R PPAG 2 28 B A sl 1, BEXHE
e A Ik RS B i, X AN L B IR PE RS 34T B . AR e
BRI M3 G H & B R B AR bR« W0 InI 22 5 21 H 552 56 F RIS A
BN IEZ PR B LU ] R 45 557 b 7 A TEAFE H AT ARS8 7 (6 T AR SN 1 DA K s
AT AT VERBN IR ARG, I 0 X AR 3 < 0 FR A D [ 15 DU dE AT M 4, PRFFIE 3L
PALE TP IS~ 5 UL, W DR AN S e B 7 (1 A B RE 71 55 430 B8 3 T [l 7 SR 14
VCHC 517 AT e i3t aE ARG & R it 7 BEAURE R 2R, LE AR T I
NIRE ] FE A AR ER D5 3, 1 R CE DA [ AR e R (R st 1k R, A R DR B J e
A AR TARGTIIAR, ARGAGTF 7 A TAEH TR B KK i i (E g 4
NS = PE HEE 2

ARG TR T LR GRS, BRAEAMR S WIRAIE & RrAT fAE 52 FRAE S
BRI o> B B OB BN A2 BR 41, HRIYRE SN AR L. BeAh, AT e RTE
Ao S Y R0 < 7 O AR NI B8 e DS RN VE 75K o BRAIR i IR 5127 1 [ 52
Gy AR AR (0 B3 5 T F1U s 1) 3% H [ e b B2 7 OR AR A 1 S H R H
b, AT G T B AETER H P RAT e 7 i) & 22 R B H S8 —F N H—
AR, ATIRE [A] e fy AAHE R [ B H HATER, BRI i A 3 — BB D AR 3

FIEZ2 2 A S E . ARSI, RIS AR E RIS XS A
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6.4.13.4 THRE

T 3 R A2 8 2 < P 45 < i T 2L ) 2 e Ui R SR I < 0 5 R i 4 T 4 % R vk
DR 2R R AR B T R A I B0 (R RGBS, ARG 28 KUK« A XU R A AN e UGS o
6.4.13.4.1 FIRR K

SR R 2 48 4k T L 0 2 S (8 A SR B 4 90 8 32 7 3 ) SR AR B i AR 18 3 1)
PR o M R U <k T L S3 RIS B T 17 3 R 2 BT TR BUA SR E T B R,
V7 B ) FR 2 4 Rl T L TG W A A J2 B ) 5 SRR B 11 3 R 26 I A B X T AR B4
T ZIE R RS o

AFE G (L S HEANTIAT R MR R B, A IR A ER R P LN F A
BN, 46 HFIFRIGERGEER R R, B UG R R ZE T iS22
FOHABCR B R 2550047, TS AAIESR B IE AR, FIZE AW ARG Z0m )
IR T AT SR TR B 5 A ) AR T P 5 R o R i B 8, A3t B ) R
RS o T Gt 27 T R 2 T R, K[ 5 R SRR SR S B LU s M WU AT i 34
TR, IRV BRI B Ee ] o 8 oA i BN B Z G B L, AR e

BRHAHI A, B uRZR R
6.4.13.4.1.1 FIZE X K i

Bh. NRMt
ARAR
202346 H 300 14DRH 1-5 4 SERE A E &1t
H
B
AT 6,754,982.33 - - 16,754,982.33
i N 1,221,379.56 - - 11,221,379.56
A7 HARIE 4 122,179.88 - - 122,179.88
28 SV et .
y‘%ﬁij’ﬂ* 70,378,354.74] 289.211,747.70, 1 46,232,150.23 405’822’25627
7k e e - - - -
TR 2o 21,994.585.2
FNBEGE ) 90458521 i i 21,994,585
e 1
ST SR - - 70,314.69  70,314.69
Nl - - - -
N UAC FR T R - - 13,252.19]  13,252.19
16 SiE T A5 5% ] ]
F
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HoAh 5% 5= - - - 28,279.53]  28,279.53
e it 100,471,481.72| 289,211,747.70 1 46,343,996.64/436,027,226.
06,
i
S H 0] ) 4 . ) ] ] ]
TR K
NAHE B - - - 1,527,161.71|1,527,161.71
A T[] 32K - - - 87,337.42 87,337.42
WA A
v H%T{E/\%E« _ i 1 341,787.32 341,787.32
MNATFG A B - - - 56,964.56]  56,964.56
NEAERES
RIS - - - 12,651.74  12,651.74
Ay
N AZ i B - - - 14,310.100  14,310.10
AT R - - - - -
HAh 7 A5 - - - 396,775.48 396,775.48
Uikpigsean - - 4 2,436,988.33/2,436,988.
33
F) 22 5 3K BE Bk 100,471,481.72| 289,211,747.70 - 43,907,008.31/433,590,237.
] 73
FEER
2022 12 H 1EDH 1-5 4 SERE A E &1t
31 H
i
AT 6,966,208.35 - - 16,966,208.35
o= N 3,433,195.98 - - 13,433,195.98
7 HARIE 4 107,610.24 - - 4 107,610.24
S et kA
*E’%j’ﬂ* 122,369,751.78| 356,386,845.47 2,058,093.08 127,516,623.40608’331’31733'
itk e Rl - - - - -
%Aq{:%é—ﬁ& 29.991.254.52 ] ] 129.991,254.5
e 2
IV LN - - - - -
INEidieil - - - - -
S Y HR R - - - 10,251.64  10,251.64
16 SiE FIT A5 % ] | | i i
ﬁ
HoAh B = - - - 20,042.86  20,042.86

=
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#ErEaat 162,868,020.87| 356,386,845.47 127,546,917.90/648,859,877.
2,058,093.08
32
Uik
S H (B D) 4 i ] ] ] ] ]
TR K
NAHE B - - - 409,321.68 | 409,321.68
A IE [B] 3k - - 4 21548 215.48
F_\?H%T{?é/\?& _ i | 486,100.94 | 486,100.94
NATHLE B - - 41 135,028.06 135,028.06,
ek A2
RS RS . - 4 25209.54 25,209.54
b
N AT o ok . - 4 18,548.18 18,548.18
INZ DR ! - - - - -
HoAh A7 45 - - 4 853,199.15 | 853,199.15
Uikpig=San - - 4 1,927,623.03/1,927,623.03
R 22 5 R B 162,868,020.87 646,932,254,
356,386,845.47| 2,058,093.08 125,619,294.87
| 29

TE: RAPPIRNATEE
H ek 2 H 2 T ks

6.4.13.4.1.2 FIJZ& R F U 3B

B AU RIIRIRNME, 1% M8 S L0R0E BRI 2 B e

R RS RO b, B TR AR AN R, FIR KA
o L. TREASEIET, A G T RRE R A SO E HIAS B8 6 3 4 B P i
R R s, ERE R RSN R I, MR R RER A AR
FEIEHE .
X B8 P2 AR H 3L 4 8 = i E Y
AT (RS i
B2 R A5 B 252 A (Rpr. ANRMIo)
AHHR R
AT 2023 4£ 6 A 30 H 2022 4 12 A 31 A
Vﬁ;?ﬂ%?ﬁ% 25 5 2,136,096.62 2.536,592.48
WA BT 25 A -2,111,480.04 -2,511,403.56
HE S
6.4.13.4.2 AMTC R

AN IR, R 415 < it T B 1) 2 o (B BROR SR I g 9t 1 DR ANV 3R A8 Bl i 2R e 30 14
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R AEE S BT 7= R B LA R T, BRI TG B RS RS o
6.4.13.4.3 FARMIE R

At A IR A2 i 5 4 BT R 4 i T L) A 0 {8 B8R SR 4 9 TR I T 3 ) 26 A
AN ZRLLAAMR T S A0 4 DR 2 AR Bl T A A I AN R RS o AN < B4R BE TR A S BT |
T EARAT 1] [V T34 58 25 HOUE SR, BT THI G P A AN 6 RGBS SRR T S AMIE S5 R AT F AR H &
LB G OLEURF PRI SEE, AT BESRUE T1UE 77 117 3 BRI BN (R R

A AT PN EME BT H ST, RACH B R skeg, @
0 AT B LR BORI 0T, G556 IE SR TS AT B0, M BE 7= e B K A R R
PUE ; TBIENT BANIES (0 8 M 0T e AT, SRR A B BRI £ e Y A 4 B
AT . ARTEE NI E TENE NS 2SO B AR A, 0T SRl . 5577
H. WRAGHTEIE, EERRASHECEETT R, R ESI RO AT BE R AR AR
A% AU

UEAR, AN EE 4 () He i BN 0 AR IS TR TSR St e 4%, e HisH 2
Fhsg B iR 4 AT XU P =, 045 VaR(Value at Risk) F8 A 25 S8 I A 5 4 T s Fr
TEDTAE R, AR XURS: BEAT BRER A% o
6.4.13.4.3.1 ALY REEHD

SR NRMt

ARIHR AR
2023 46 A 30 H 2022 4 12 H 31 H
e
e G
i H
YRR P
N E N E
ER=Rl 1B Lk
(%) il
(%)
A Sy VE A R e — AR B 46,232,150.23 10.66 | 127,516,623.40 19.71
I R et S G R s 4 - 3
L HMEERE T — R RE | 359,590,102.44 82.93 | 480,814,690.33 74.32
oM — e E
%

&
-
=
H
1
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T R Bt — BRI BT

HoAth

At

405,822,252.67 93.60

608,331,313.73 94.03

6.4.13.4.3.2 LA XURS R BBURR P 2 BT

1R

NI 8 B NIE I E B M 5 0 AR S G N E A A% RS BEAT 70 e R

D FCAtLA R KU B BURAE 0 B, S 1 A2 He At AR AN BB T, EZRAR

TR RSB ATREMIACENIN, R B A AR R . IR
7 AT RESE IR < B8 L, SABCRIR AT eI ik 4 B 7 1B

ST

FH IR 22 B AR 5

18

X B AR H 2 B ITHE
g Cpfhz. NRMo)

A IR
2023 46 A 30 H

AERER
2022 4 12 A 31 H

T 5%

T G 11 25 E B

6,077,395.89

8,262,120.61

/> 5%

B el 57 b Ak HE U

-6,077,395.89

-8,262,120.61

6.4.14 AFHE

6.4.14.1 @M TARARMETERIITE
ARPETESERATERZEIR, BXA R E AT S B EEE LA

{E P& [ B IR IR DRE -

BB MRS AR EE RT3 LR & AN .

BRI TR — 2 UK B SN DG B8 7 B A £ L B R]  vT W SR AR A

= OO S A R G R NPV =3 N =
6.4.14.2 FEK A RN ETEN S TR
6.4.14.2.1 HFREREMTRRIA RHE

Hhr: NRMo
N SR E TS BT R ) AHAR FEER
R IR 2023 4E 6 A 30 H 2022 4 12 A 31 H
£—ZEIK 107,289,251.33 184,527,576.57
R 296,929,265.10 420,303,731.23
=4 1,603,736.24 3,500,005.93
At 405,822,252.67 608,331,313.73

6.4.14.2.2 A RWEFT R BIRIA K E XS]
WA SIS, &R ERKET. #kk LTSRN S S

WiRE B, AEeA S TR A DGIESR M2 ROHEIIAS R IR, IF
AR A (E T 3 R FH R 2 SR (B T R 3R T 5 B S U BT R i (=
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W, B IR A SO E LR 5 = B IR EGE =2 IR
6.4.14.3 JERFLER LA RMETTER SR T E A3
RIS ARG WK KRR ERFLE M LA RME TR &R TR
6.4.14.4 AU SR ETHE SR T A RAER UL
ARIE LR IR LA SO 2 0 4k T BN AR AR T2 1 A 05 72 A0 4k
it IXEEE b T B R R R R, BT ALK mAME S A R E AR .
6.4.15 BT B MM & THRE T Ui I i Fo At ZF 0

R B D AR H AR T i B I A A i LR

TRBHERE
71 BIREEHEHEEN
SERAL: NRMJT
po B o o G e R 1 L A7)
(%)

1 R o 5% 46,232,150.23 10.60
Hrp: K& 46,232,150.23 10.60
2 e E - _
] 5 WAt 2 P 359,590,102.44 82.47
Hrp: iz 359,590,102.44 82.47
B SRR SR - -
4 DA Erany - -
5 SRATA AR - -
6 SENIR A 4 b 5 21,994,585.21 5.04

b MR i S
NIRE Gt 5= i i
7 fﬁfﬁﬁiﬁu AT 7,976,361.89 1.83

&1t

8 HoAth % 10 % 7 234,026.29 0.05
9 it 436,027,226.06 100.00

TE: 10 AT A WIR R R W i IR0 5 o ML 350 B PR e
2. AREGAS 5 HMIBIETR HF L5

=
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7.2 MEBREBATW A ROBERRAE

7.21 MEARETWSREBABRESRRAS

1R | AT At ey | PRI
A O NN G- X1 4
B PRI - -
C il &k 22,034,187.08 5.08
5 M7 7. B oK A = Rl 9.080.731.33 509
A4
E jeigitn4 9,412.75 0.00
F R A Z B, 41,050.51 0.01
G TiEIEH . s Bl 12,742,370.00 2.94
H 15 FIE Ol - -
. j%ﬂbiﬁﬁ\ ARG BHEAR MRS 42.594.70 0.01
J SRl - -
K J75 il 2,250,281.00 0.52
L G R7E 55 il 5l - _
M BFEERE AN ARSI - _
N IR PG  FE 0 i 7,740.00 0.00
0 JE EIRSS « AEERAN HA IR 55 - -
P HE - -
Q DAL TAE 23,782.86 0.01
R Ak RE AR R - -
S e - -
At 46,232,150.23 10.66
7.2.2 WG BIRFAT WA R BB B R R B A &
o
7.3 BARIZ A SOHHE & E S = EHE HL B KN 0 Bl B SRR B A 4
LSHAL: NRMT
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o Ak 4 B
JF5 | REEAY i S A4 R (k) N RHE

THE LEB(%)

1 600004 H= bl 715’200'8 10,255,968.00 2.37
2 600900 KILHE A 410’031'8 9,045,283.86 2.09
3 600690 IR K 205’800'8 4,832,184.00 1.11
4 300760 ki 2y 15,600.00 4,676,880.00 1.08
5 601816 HOP Rk 472’700'8 2,486,402.00 0.57
6 002050 R 79,700.00 2,411,722.00 0.56
7 002049 ek 24,300.00 2,265,975.00 0.52
8 001979 FHrsde 172’700'8 2,250,281.00 0.52
9 000921 N EE G 83,000.00 2,236,850.00 0.52
10 300969 TE I 4y 21,600.00 1,904,040.00 0.44
11 000970 HhRL =34 88,600.00 1,135,852.00 0.26
12 603809 ZRe A 97,400.00 1,093,802.00 0.25
13 688515 AN 4,063.00 661,253.25 0.15
14 688522 YT IE 4,299.00 221,398.50 0.05
15 688249 i o B 3,221.00 58,171.26 0.01
16 001286 % 7 e 5 3,767.00 35,447.47 0.01
17 301260 % 71 1H 1,395.00 32,963.85 0.01
18 301358 W RE 760.00 32,596.40 0.01
19 301301 JT A 3,574.00 32,023.04 0.01
20 688469 WA Y 5,782.00 31,280.62 0.01
21 688531 H R 197.00 26,786.09 0.01
22 301293 — iR} 333.00 23,782.86 0.01
23 301303 HEAR 1,058.00 23,614.56 0.01
24 301307 FFE 687.00 21,887.82 0.01
25 688146 H RS 553.00 21,085.89 0.00
26 688484 B OB 568.00 20,851.28 0.00
27 688352 fil BB 1,692.00 20,422.44 0.00
28 301246 IR 2 639.00 19,623.69 0.00
29 688458 NS 214.00 19,422.64 0.00
30 301317 By 694.00 18,161.98 0.00
31 688552 ARG 751.00 17,648.50 0.00
32 688507 RIRBHE 136.00 16,606.96 0.00
33 688581 A 139.00 16,406.17 0.00
34 688562 LR A 726.00 16,197.06 0.00
35 301408 YN 95 879.00 14,899.05 0.00
36 301322 SR AHY 276.00 14,694.24 0.00
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37 301419 ] S ik 330.00 14,470.50 0.00
38 001287 L 674.00 14,167.48 0.00
39 688512 2R 721.00 13,814.36 0.00
40 301439 TEAAREE ) 804.00 13,587.60 0.00
41 688433 HENE R} 418.00 13,167.00 0.00
42 301360 SRR 134.00 12,408.40 0.00
43 601061 HiE &R 1,581.00 11,983.98 0.00
44 301141 Hh R 262.00 11,184.78 0.00
45 301429 ARy 499.00 10,488.98 0.00
46 688479 RERH 332.00 9,790.68 0.00
47 603135 b E R 540.00 9,660.60 0.00
48 301345 R 206.00 9,607.84 0.00
49 301386 AR HL 2R 378.00 8,992.62 0.00
50 301373 R RS 277.00 8,822.45 0.00
51 301281 BHE 24 338.00 8,483.80 0.00
52 601065 11 R SE ] 711.00 8,418.24 0.00
53 301157 IR 150.00 7,939.50 0.00
54 301203 [ 223 IR 225.00 7,740.00 0.00
55 601133 ishik ey 574.00 7,037.24 0.00
56 603125 A 160.00 3,924.80 0.00
57 001328 BRI 145.00 3,696.05 0.00
58 001360 R 4R 4] 177.00 2,631.99 0.00
59 603137 JH ¥ 17 fE 139.00 2,375.51 0.00
60 001367 T2 55.00 2,171.40 0.00
61 603172 1 FE WA 122.00 1,967.86 0.00
62 301277 Bk M 59.00 1,151.09 0.00

74 REHABRER R A K E RS

7.4.1 RiFFLNGHE VRS T 15E 2%EHT 20 2 RS A
G NRMTT

o BRI 2 4
75 Jie SEARAG JI ZE A4 R N1 PN e T EHE L
B (%)

1 600325 KRty 14,882,504.76 2.30
2 600009 L 12,294,296.00 1.90
3 300122 BRAEY) 11,251,869.96 1.74
4 600004 H =Wl 11,153,945.00 1.72
5 603885 NS 9,230,899.00 1.43
6 000799 TP YR 9,147,569.80 1.41
7 601318 v [P %2 9,034,261.00 1.40
8 601225 [Ciipea’ 8,908,191.05 1.38
9 601117 i [E 1k 2 8,891,912.02 1.37
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10 600026 Hh7e i e 7,631,096.00 1.18
11 300760 R ETT 7,102,526.00 1.10
12 603288 N4 6,722,772.30 1.04
13 603477 BRI 6,611,189.08 1.02
14 000933 K B AR 6,604,595.00 1.02
15 601699 W IR RE 6,603,220.00 1.02
16 002100 REEED) 6,576,682.00 1.02
17 000983 Ly P AR 6,564,890.00 1.01
18 600392 AN TR 6,549,579.00 1.01
19 688122 PEHE S 6,517,703.35 1.01
20 600436 A 6,500,645.00 1.00

VE: CSEANGHTH TSRS (R AT REZ R S0, SIS

B
7.4.2 RS2SR H VIR S 5= BH1E 2%B0AT 20 & P4

SHRAL. NIRRT

AR

F5 Ji ZEARAG Ji B AR A B B e T A b

fl (%)

1 600325 R WA 15,329,561.08 2.37
2 300347 R EZ 12,356,915.34 1.91
3 600009 L 11,252,331.00 1.74
4 002352 Ji=F- 45 it 11,224,319.00 1.74
5 300750 T AR 11,002,093.40 1.70
6 002311 R 10,347,441.82 1.60
7 300122 BRAEY 10,277,379.13 1.59
8 601318 Hh [ P22 9,468,137.00 1.46
9 603885 AT 9,362,183.58 1.45
10 300760 BRI 9,349,290.00 1.45
11 601117 Hh [ {2 9,138,963.00 1.41
12 601225 [Sip a4 8,725,013.67 1.35
13 600309 Hfp 2 8,343,984.00 1.29
14 000799 T TR 7,960,168.00 1.23
15 603477 SRV 7,619,649.99 1.18
16 601699 Vi SrE 7 Ne1 7,571,291.00 1.17
17 000983 Ly e A A 7,450,402.00 1.15
18 601985 [ % 7,392,491.00 1.14
19 000933 R By 7,339,053.00 1.13
20 600026 WL i e 7,315,530.00 1.13

VL UE

o CTTH A R

JRAZ B GRS SR LRSS R ) 3181, AN RE AR RAT

7.4.3 BRI A B8 K& 32 B R BTN B B
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B NRMot

IOBERRA (R 5

463,573,073.65

FHBCEERIN RAZ) S

543,058,350.51

VE: C“SENBEE A,

“I2 BRSNS
') B, ANFREMRAL S

7.5 BIRIEFSF WA 2 RIIFBFRRAS

A &

WO AR LU £

SHRA: NRMT
o B4 BT I E
JF 5 {515 i ol 2 E
L (%)
1| R - -
2| SUTERE - -
3| &Rtz 94,485,896.85 21.79
Forr: BURYE G R 40,531,249.25 9.35
4 | iz 32,737,416.87 7.55
5| Ak A g R 20,446,941.41 4.72
6 | FHASEYE 149,259,009.97 34.42
7| W (AT RS HD 62,660,837.34 14.45
8 | EhlkAfFH - -
9 | HAth - -
10 | &it 359,590,102.44 82.93
7.6 AR A FOHE G HE ST ™ 13 LI R /NHE R B BT T4 R 2 3R B 4
SR ANRMT
i e B
5 RS | iR | BEK) ARME
E LA (%)
1 102281732 zhiﬁ?—f 300,000 | 30,704,786.30 7.08
2 102281841 2&3\1?2% 300,000 | 30,531,927.12 7.04
3 132280023 251\?50? 300,000 | 30,258,629.51 6.98
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4 113042 AREAR 246,500 | 26,675,284.52 6.15
5 110059 | VR R ¥ 198,950 | 21,504,957.91 4.96
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