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BRI 6 R SR o LAk, NIk B 68 BN BE H R A S 6 Birfr A A UE 2340 A% 52 It
2, s Z Mg BIEA T KR &, fAEVaR(Value at Risk) fiE bRl i
AR 5 < T Wi PRV AE A PRSP T 5 o) IRy R AT R I A% ) o

7.4.13.4.3.1 HAdAN#E XK i
SRS, NRMIG
AR AERER
2023412 31H 20224F12 31 H
5 Fl o o
N AYRREL A AORES
NSO E  H NS E H
(%) (%)

2,011,519,470.67 94.26

549,781,943.89 91.63

T7E Gl e
— POIE %

HoAt

AN
=

2,011,519,470.67 94.26

549,781,943.89 91.63

7.4.13.4.3.2 FAdAR % XS B SR A
i Bk 45 L A S v (R 7.4. 1) UANM ) HAB T 328 B AR AN AR

o

X B AT H 2 4 B 7 L P R e T BN

i e NI
FHZR RS AR 5 (1) A2 ) R TEER
202312 H31H 20224F12H31H
ii)ki%;i;%zﬁ(ﬁﬁyﬂ 108,705,997.57 29,588,523.79
2.V S LA L A (BT -108,705,997.57 -29,588,523.79
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4.1) T F%5%

7.4.14 A RHrE
7.4.14.1 & T REARMEITER T E
AFRMATTELERFTERZER, BX A ROMET AR S B A B 22 R A E
FIT I ) B M1 2 IR R 5 -
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BRI SRR AN AT SR N
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A NRMIG
L ‘ AHAR AR
A OB B R E R E X 20234F 12 31 F 20224 1231
FEK 2,011,519,470.67 549,781,943.89
FEX 60,658,014.51
F=ER
At 2,072,177,485.18 549,781,943.89
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ANCLA Fe B T g R BT 7 R A7 £33 AL 5 MSCGRRITURT oAt g i B 50, FLIK T
H5 2 R EHZER .

7.4.15 5 B T EFRM oM SRR F E U0 A i E IR
B G TR H A & T8 5 BB 1 Ho At B 2R T

§8 MEHAGHE
8.1 IREEH=AHEHMN
SHRAL: NRMIT
s 5 o S RE A
11 (%)
1 | Baifss 2,011,519,470.67 92.81
Hrpe 2 2,011,519,470.67 92.81
2 | EEeW®E - -
] WA e 52 % 60,658,014.51 2.80
Hrp: iz 60,658,014.51 2.80
B SCRFUESR - -
4 | S&EE - -
5 | SRlfiTAE st - -
6 | ENIREERHT ™ - -
e S =0 1) SN IR 4 ) ]
Rl 7=
7| BATH RS E A S AT 74,079,257.62 3.42
8 | HAhK T 21,129,120.31 0.97
9 At 2,167,385,863.11 100.00
8.2 IREMIRIZT WA RKEAREREAS
o FE) A ey | AL
%1 (%)
A | RS AR B, vl - -
B | Rk - -
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C | il 1,401,985,797.49 65.70
D | W1, #T7. B B KA = AL R, - -
E | &% - -
F | #fERAEE 26,616,447.80 1.25
G | Zdizkn. SiEfIEEk - -
H | EEmgmol - -
| = EALH. RS EEARR S 553,046,662.38 25.92
J | &Rk - -
K | Bl - -
L | AR 55 55l 14,934,150.00 0.70
M | BEERFFEAHAR R 55 3,367,962.00 0.16
N | ZKF PREEFN A it i 9,375,550.00 0.44
O | ERIRS . BIAH AR - -
P | %A - -
Q | PAEMM&ITAE 2,192,901.00 0.10
R | 3¢t BRI - ]
S | %A - ]
A1t 2,011,519,470.67 94.26
8.3 HIRIZA il L EEF 7= E LB K/ HEFF I B i R4 55 B 40

SEERAL: NRMT

o 4 %

z JBEEEAAY JiE S A4 FR o () AVIRIXIETO) FEEHE EE

(%)
1 |301236 BBz h 1,428,850 66,012,870.00 3.09
2 | 600887 aERllivghis 2,373,963 63,503,510.25 2.98
3 | 002073 B By 9,483,734 62,308,132.38 2.92
4 | 688088 LR ¢ R T 57 1,459,713 59,906,621.52 2.81
5 | 300674 FERHY 3,373,800 54,925,464.00 2.57
6 | 603416 BEREHA 1,452,900 54,570,924.00 2.56
7 | 300036 e A 2,207,400 46,134,660.00 2.16
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8 | 600941 i [E#5) 451,607 44,925,864.36 2.11
9 | 002507 TR VER 3,129,470 44,720,126.30 2.10
10 | 603899 =S ini&h) 1,184,708 44,485,785.40 2.08
11 | 002065 R 6,992,300 43,142,491.00 2.02
12 | 600741 IR E 2,560,747 41,688,961.16 1.95
13 | 603711 HIE 2,076,600 35,592,924.00 1.67
14 | 603712 +—= 1,107,900 34,909,929.00 1.64
15 | 603043 AN 1,755,440 34,283,743.20 1.61
16 | 300166 RI7HEE 3,638,900 34,205,660.00 1.60
17 | 603927 BRRER T 1,132,580 33,954,748.40 1.59
18 | 601728 [ FLE 6,122,700 33,123,807.00 1.55
19 | 300170 DAHE B 3,982,310 33,092,996.10 1.55
20 | 300470 H R 862,300 32,594,940.00 1.53
21 | 603915 Il 75 B A 1,927,700 31,768,496.00 1.49
22 | 300146 P A 1,839,978 31,334,825.34 1.47
23 | 002216 —fh 2,289,322 30,676,914.80 1.44
24 | 002959 /NREHLER 590,655 30,672,714.15 1.44
25 | 688009 Hh 6,813,301 29,842,258.38 1.40
26 | 002626 &I 1,760,900 28,755,497.00 1.35
27 | 688268 RSk 421,088 28,372,909.44 1.33
28 | 300138 JRICHED) 2,112,200 28,366,846.00 1.33
29 | 000887 s A 2,291,200 28,342,144.00 1.33
30 | 688789 FAEER 270,460 27,021,658.60 1.27
31 | 600050 Hh ] 6,162,700 26,992,626.00 1.26
32 | 605005 G 1,443,500 25,318,990.00 1.19
33 | 603324 TGl PRI 830,900 25,234,433.00 1.18
34 | 603517 HaR £ 936,900 25,165,134.00 1.18
35 | 300007 PBRHE 1,192,200 24,773,916.00 1.16
36 | 300643 JiiE s 1,945,700 24,243,422.00 1.14
37 | 600131 BEER ] 1,584,500 24,005,175.00 1.12
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38 | 000538 =A% 486,508 23,911,868.20 1.12
39 | 688633 BERA 763,994 23,859,532.62 1.12
40 | 600267 W IEZ5, 2,537,700 23,752,872.00 1.11
41 | 603583 B IR 1,184,500 23,725,535.00 1.11
42 | 688357 ey & e 451,785 23,352,766.65 1.09
43 | 300718 A 1,244,400 23,083,620.00 1.08
44 | 300659 25 S 1,026,100 22,799,942.00 1.07
45 | 688181 J\ LI} = 813,128 21,954,456.00 1.03
46 | 688300 WK BT A 409,261 21,670,369.95 1.02
47 | 300088 KAGRHE 3,130,000 20,939,700.00 0.98
48 | 601238 JRAER] 2,360,000 20,650,000.00 0.97
49 | 300957 e 294,900 20,103,333.00 0.94
50 | 300762 T 1,286,900 19,406,452.00 0.91
51 | 688363 HEER ) 252,648 16,909,730.64 0.79
52 | 605338 EL R £ 5 765,900 16,451,532.00 0.77
53 | 601607 Ry 966,400 16,167,872.00 0.76
54 | 301050 R 271,500 15,817,590.00 0.74
55 | 688379 BT 776,693 15,355,220.61 0.72
56 | 600299 SLibiN 1,873,200 14,985,600.00 0.70
57 | 000785 JEIRZ K 4,525,500 14,934,150.00 0.70
58 | 300853 H R 539,900 14,685,280.00 0.69
59 | 002970 BLIAH A 437,100 13,379,631.00 0.63
60 | 603690 ZaifH; 513,420 13,194,894.00 0.62
61 | 300445 FRHTRE 723,700 12,614,091.00 0.59
62 | 603989 AL 556,100 11,967,272.00 0.56
63 | 600420 [ 25 AR 1,196,500 11,713,735.00 0.55
64 | 002749 E5f i &y 945,100 11,322,298.00 0.53
65 | 600873 HEAE D) 1,105,700 10,559,435.00 0.49
66 | 000028 Z—3 360,420 10,448,575.80 0.49
67 | 002322 T RERL 788,500 10,092,800.00 0.47
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68 | 688001 LR 288,540 10,084,473.00 0.47
69 | 000650 AN 1,484,900 9,844,887.00 0.46
70 | 300838 WHT Sk 587,800 9,616,408.00 0.45
71 | 605077 MR A 440,436 9,531,035.04 0.45
72 | 000967 IR 1,973,800 9,375,550.00 0.44
73 | 688002 FO TN 193,821 8,570,764.62 0.40
74 | 002273 K Emt 555,600 7,522,824.00 0.35
75 | 688019 GEERHL 46,242 7,387,621.92 0.35
76 | 688092 ERRHL 218,059 6,707,494.84 0.31
77 | 002929 T By 152,200 6,351,306.00 0.30
78 | 300233 LW 333,800 5,561,108.00 0.26
79 | 600380 fe Rt 392,172 4,874,697.96 0.23
80 | 000777 H% R 325,400 4,731,316.00 0.22
81 | 603489 J\T7 B 77,100 4,236,645.00 0.20
82 | 600315 A 165,700 3,509,526.00 0.16
83 | 688315 WARBOR 144,300 3,367,962.00 0.16
84 | 688116 REEFHL 97,976 2,845,223.04 0.13
85 | 603983 L 100,200 2,532,054.00 0.12
86 | 002829 B W5k 91,300 2,468,752.00 0.12
87 | 300244 ikt 92,100 2,192,901.00 0.10
88 | 603806 TR 58,700 1,424,649.00 0.07

8.4 ML I B B A A HEKREZ
8.4.1 B EN & HHE H BAYIEE & %= 1 H 2% 5 BT 2043 B B 22 B 41
SAUEAL. NIRRT

. AR 4
o JBZEARED, JI SRR N N X L EHE L
11 (%)
301236 BiEzhh 73,520,254.48 12.25
2 | 300674 FERHY 65,982,495.82 11.00
3 | 688088 TR 65,897,935.95 10.98
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4 | 002073 L€l gy 65,106,473.21 10.85
5 | 603043 IR 63,412,504.76 10.57
6 | 000538 ~HMHEY 61,781,589.50 10.30
7 | 002507 TH R PE 61,641,153.70 10.27
8 | 603416 RS 57,774,391.00 9.63
9 | 600887 BRIy 56,422,945.70 9.40
10 | 600741 RS 55,570,673.42 9.26
11 | 603927 BRPER TS 53,876,030.20 8.98
12 | 000785 JEIRZ 5K 50,498,568.00 8.42
13 | 600131 A5 38 49,150,596.21 8.19
14 | 600380 {532 48,710,712.24 8.12
15 | 603899 =G 47,190,111.84 7.86
16 | 300036 i B A 46,826,468.46 7.80
17 | 688009 Hh [ il 5 46,393,013.38 7.73
18 | 601211 E 22 % 45,539,218.00 7.59
19 | 003816 W R 45,504,784.00 7.58
20 | 601728 Hh [ HLAE 45,369,263.76 7.56
21 | 300166 R HEAE 45,330,309.00 7.55
22 | 600267 HEIEZ 44,420,207.34 7.40
23 | 600050 r [ 1P 1 44,375,028.02 7.40
24 | 300146 SR e 44,338,642.87 7.39
25 | 000501 TRV YT 44,181,263.68 7.36
26 | 300659 R 5 R 43,621,541.32 7.27
27 | 601668 r [ 30 43,229,934.00 7.20
28 | 603712 t—= 41,789,924.00 6.96
29 | 600138 H 5 ik 40,890,670.00 6.81
30 | 688268 HRF A 40,747,669.56 6.79
31 | 600420 [E 25 AR 40,632,714.12 6.77
32 | 002065 IR AT 40,155,799.00 6.69
33 | 603711 7 I 39,938,066.17 6.66
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34 | 002970 BLHAR 39,908,058.00 6.65
35 | 300470 B R I 38,209,453.36 6.37
36 | 688363 HEER W) 37,568,426.68 6.26
37 | 300170 DAHEE 37,511,212.83 6.25
38 | 600299 29D 37,074,145.53 6.18
39 | 600968 I R 36,608,434.49 6.10
40 | 601066 WS @ 35,643,359.70 5.94
41 | 603517 AR i 34,648,009.00 5.77
42 | 300957 DGR 33,735,125.00 5.62
43 | 603915 [ 5 iy 32,931,613.00 5.49
44 | 000887 Hh g i 32,731,909.14 5.46
45 | 600406 FH, 6 i 32,091,886.76 5.35
46 | 601995 g 32,044,492.00 5.34
47 | 002959 /NG LR 31,798,331.90 5.30
48 | 603324 RE S EY 31,459,732.20 5.24
49 | 688789 PRSI 31,117,757.58 5.19
50 | 600941 [ #% 5)) 30,918,368.33 5.15
51 | 688633 B 30,824,578.03 5.14
52 | 601238 JIRAE A 30,134,524.44 5.02
53 | 603660 IAMIFRE 29,321,295.00 4.89
54 | 002216 o e 28,707,566.64 478
55 | 002626 GBI 28,410,752.52 4.74
56 | 688181 J\CHS 2% 27,606,677.30 4.60
57 | 688300 P Sy v ) 27,439,290.37 4,57
58 | 300762 iR 26,203,706.98 437
59 | 300643 JIIEE 25,844,942.00 4.31
60 | 601288 AV ERAT 25,676,484.00 4.28
61 | 605005 CPAY & 25,648,071.00 4.27
62 | 605077 KRRy 25,458,209.80 4.24
63 | 688357 e ] 24,972,526.58 4.16
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64 | 002007 AW 24,598,452.58 4.10
65 | 603583 iA=L 24,594,580.20 4.10
66 | 003032 ERHE 24,586,298.00 4.10
67 | 300138 R 23,886,938.42 3.98
68 | 300007 DR 23,712,233.14 3.95
69 | 601607 iy 23,656,952.09 3.94
70 | 601877 IEZRHL 38 23,562,677.08 3.93
71 | 300718 R Ak 7K 22,772,582.00 3.80
72 | 300853 H SR RH 22,499,678.09 3.75
73 | 601808 HhE IR 22,313,211.00 3.72
74 | 300445 SRR 21,260,885.16 3.54
75 | 300447 EXE)idhy 21,236,107.50 3.54
76 | 600859 ESSFiR 20,894,331.92 3.48
77 | 300088 KR 20,788,712.00 3.46
78 | 002038 U gl 20,450,720.18 3.41
79 | 300233 SIEY 20,338,218.20 3.39
80 | 002990 REARHZ 20,334,011.99 3.39
81 | 688116 REFHL 19,972,810.71 3.33
82 | 603987 FRABSE 19,943,895.00 3.32
83 | 603690 ZaiRH 19,423,506.39 3.24
84 | 300244 pliikza i 19,337,462.00 3.22
85 | 300378 ST 17,948,317.00 2.99
86 | 605338 L 17,781,975.00 2.96
87 | 301050 LRV 17,644,317.00 2.94
88 | 000777 H% R 17,610,181.00 2.93
89 | 300529 TEILA=) 17,133,416.74 2.86
90 | 600315 FilFA 16,874,334.80 2.81
91 | 688019 LR 16,588,392.04 2.76
92 | 688379 HETH 16,340,473.83 2.72
93 | 000967 BIGIRES 16,258,470.89 2.71
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94 | 600894 I H By 15,725,400.02 2.62
95 | 300075 G AIel] 15,469,940.00 2.58
96 | 600704 /IS APN 14,620,469.75 2.44
97 | 300838 WAL Sk 14,567,690.00 2.43
98 | 600201 Ly 13,939,968.00 2.32
99 | 601881 Hh [ AR 13,838,018.78 2.31
100 | 601611 o [ % 13,779,424.00 2.30
101 | 600835 AL 13,598,025.40 2.27
102 | 001308 R RH 13,536,643.15 2.26
103 | 000521 KT 3635 13,520,312.99 2.25
104 | 002223 R IEST 13,400,577.00 2.23
105 | 002322 BT ReRL 13,269,099.00 2.21
106 | 002230 FBERIHR K 13,204,263.86 2.20
107 | 300379 # 78 13,121,977.60 2.19
108 | 603989 S 12,720,935.00 2.12
109 | 300634 Aidns 12,114,872.00 2.02

e ARRAWIR I LN GI L RN A A (R B R AR R ) 181, A% )&
R Z 2 -

8.4.2 Rt H &4 H P HE &3] 7195 2% 8LRT 2045 B ZE B 24
SRR NRMIT

v ) 4
o JBE ARG JiE SR A4 FR AN RS2 H &0 T HE L
11 (%)

1 | 600380 (295 56,715,168.81 9.45
2 | 600968 E 53,386,798.36 8.90
3 | 003816 W E T 46,617,146.00 7.77
4 | 601211 2 % 45,271,775.91 7.55
5 | 600138 W IR 45,192,469.62 7.53
6 | 300308 SR RN 44,473,184.52 7.41
7 | 601668 ERIESRE Sii) 38,151,502.00 6.36
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8 | 000501 W SEI 37,995,673.88 6.33
9 | 601995 W v ] 34,726,987.00 5.79
10 | 601066 S 34,590,535.32 5.76
11 | 301236 YaEsh 33,992,689.35 5.67
12 | 600406 FHL e iy 33,723,647.76 5.62
13 | 000521 KA 3635 33,165,348.00 5.53
14 | 000538 =HHEY 32,604,530.96 5.43
15 | 601808 ehE IR 31,390,126.00 5.23
16 | 600859 FIRFH 30,160,512.17 5.03
17 | 603927 BRER TS 29,451,033.83 491
18 | 601728 Hh [ HLAE 29,447,308.88 491
19 | 002970 BLIARIA 28,176,180.00 4.70
20 | 601288 FAMVARAT 25,559,242.00 4.26
21 | 300075 Al 25,550,673.06 4.26
22 | 600420 2R 24,947,117.00 4.16
23 | 300454 R4 MRk 24,915,215.00 4.15
24 | 603660 RN EHE 24,721,103.54 4.12
25 | 603365 KEFYi 24,511,924.00 4.09
26 | 300379 Ryl 24,391,332.40 4.07
27 | 002007 =2 24,182,968.60 4.03
28 | 300659 2 E R 24,089,366.00 4.01
29 | 002223 IR T 24,060,649.50 4.01
30 | 000785 JER 2 5K 23,949,770.00 3.99
31 | 600131 45 18 23,902,521.20 3.98
32 | 002038 R 250 23,423,117.90 3.90
33 | 300378 A 22,910,076.24 3.82
34 | 603987 RS 22,660,908.00 3.78
35 | 600941 SRlEsE 2 22,500,122.00 3.75
36 | 601877 IEZRHL 38 22,375,630.00 3.73
37 | 603043 INLEIER 22,019,670.41 3.67
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38 | 002230 BERH K 19,964,367.00 3.33
39 | 003032 REHE 19,538,060.00 3.26
40 | 300244 iy 19,326,419.02 3.22
41 | 600201 Ly 18,962,450.00 3.16
42 | 600299 LI TR 18,844,915.28 3.14
43 | 000417 A Bt 18,346,190.00 3.06
44 | 002990 AR 17,977,031.00 3.00
45 | 300447 EXE &y 17,797,732.00 2.97
46 | 300529 TENLAY) 16,420,692.00 2.74
47 | 600835 AL 16,357,785.00 2.73
48 | 600894 I H B 15,833,870.00 2.64
49 | 000777 WA R 15,458,677.00 2.58
50 | 688116 REFHL 15,457,982.00 2.58
51 | 601881 Hh [ R AT 14,881,100.00 2.48
52 | 601607 FigEY 13,898,439.00 2.32
53 | 603711 7 T 13,705,338.08 2.28
54 | 600267 Y EATEZIN| A 13,168,020.88 2.19
55 | 688363 AR W) 12,136,563.36 2.02
56 | 002063 T GHAT 12,092,070.36 2.02
57 | 605077 Ky 12,050,419.00 2.01

T AR RS G SR S il R AR LR R 1, ANEIE
R Z 2 -

8.4.3 SR B ER M RRAS B A0 B 32 HH L R MR N B

A AR
SENEEE A (AT B 3,814,492,533.05
SEH SRR (R3S M 2,141,024,881.25

TE: ARKABEERA ORE) BE, "SEHBEERN ORES) B34 LS i &
W AR IR LR AR IHE, ANFHREAHRA S B

8.5 HIRIEFF MA D RIFFRELE
EHEAL: NRMIT
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FF5 17 VIR EIE] ol 4 W P 15 L1 (%)
1 | BXfbigz 9,997,153.85 0.47
2 | TR
3 | &Rbfii 50,660,860.66 2.37

Forr: BRIk SR 50,660,860.66 2.37
4 | MkfiF
5 | Ak R B 5
6 | HHAZEYE
7| AR RS HAN)
8 | [AMLAFH
9 | HAth
10 &1 60,658,014.51 2.84

8.6 WIARIEA FOMME 5 2 S 7= 8 HL B K/ HEF BT A B35 B R B 40
B NRTT

o 4 U 7
AR D wELH | WE G A

g 7 ’ = {5 HLA51 (%)

1 | 230406 234 %06 500,000 | 50,660,860.66 2.37

2 | 239940 235 L [E 15740 100,000 9,997,153.85 0.47

8.7 IR A~ AME b5 B & B 1$E LB R/ HEFF B BT B SCRAIESF IR R A A

o

8.8 & WIRIE A SAHME HE ST 1#E B KM HEF R T L4 St & R SR

T

8.9 JRIZ A FMME i F S5 7 1 E LB R/ B BT A8 BUE SR B A

T

8.10 A& R MR M B BB PR

T

8.11 HEWIRAFEEBR R EFIHR 5 B0 i
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8.11.1 A H A B R BUR
T

8.11.2 < A H 5 HA SR B AN
T

8.12 BB A A Mk
8.12.1 |EHIRAE SR F K BT+ A IS HIRAT EAAREE IR B 1L SRH
B, BEREHEHI—FEAZBATER. LHKHER.

8.122 AR EHRHWHHT +HZBEP, KERRTBEUESSFAME FEREEZIHK

=}
RNo

8.12.3 IR HAt Z- IR B =M B
Az NRMIT

I
Jn

L HK &

17 H PRAIE 4 425,427.68
ST SR
IR AT )
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