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4 R PR VAL L) o o SR AT R L AT 1), S 43O BV LA 40 PR
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TRAE IS A 1 5 A TR AT 5 <l S 54T S 0 S35 I 38 B B < e e 1 XU o A 32 2 PR3
I PE RS — 7 IR B T2 S @R AT N 205 T H 2RI R A 1 2 e 8 55— 5 i
KB F BT bR BT A (1458 5 T 375 AN B 1Tk oK (14 2 3 DR e 2 AT 45 % 6 i i JE i A 1 37 H B
JRI RSB IR DL T BLE B A A% A2 B

BT AR (] 55 < AR ANk RS, AR 3k < P ik < 7 BN T JFJBOYI PN A X A < 1 F O
S ) 17 0 AT ™ 8 M A O PRI 755K, PR 2k R B AL & b i T B ek~ 5 2 AR DL
I G E AR S SRt 1T BRI EK, L5E AR H 500 T I8 B F g Ab 2
T, AR DR T F D DB [ A 2oty R AL B 1 Uz, A R PR R 4 AP 2

6.4.9.3.1 #EN RIS H A = I3 XEE 2557

AR () G B BN AE S S B AR R AR AR IR A TT SRR S 4 B B (R A B M)
HT S TP AR A TF 4 TTRGRIE S5 43 7 3 i Bl XS 5 I S ) S R R
S AR G L A YR 7 IR B SR R 7 I S e S R\ B o A P 4 R 4
e E SR VRIS R ) F 45 8 ot o B9 DA L4 7 SR 1) P9 AR TR D I 25 PR R SR Bl P 4
BRIEAT HE B W AN 2347

A S I ERAETE 52 5 T 1, HA IR T 2E AT M RN 575 5, 3 R4
PRI 6] 52 PR AR 8 1 ER R Lk R 100 5 B R A b (O B 2 RAE S« k4t
BRI J5: 4 5 TR FRO R, AR 4 T3 3o 52 1 [ ol 2 72 8 N A8 e e st 1k
o b PR S R S R I BRI A SO o A G R TR A M 2 R B e o
(H T AR I 4 B 15%-

THROYIP , A S (R S A5 F 0 S S A P2 7 A AR H AT AR LR P2 (1 AT A
B AT RO 55 0, 00 FR 45 LA DA BR3P U6 [ P 375 R 3L 7 A T4 F T AR B P2 £
A AR IRAME -

(R, 3 A T A & B2 I 0 W 52 5 B B30 528 5 6 T (K S b B TR 555 i
TR 55 5 0ok T O 95RO« B Ao B 7 B KT K S A 06 5 £ J R 5 5 7 O o N 2
DA AN [ BRI A8 5 b T S8 5 400135 5 B8 3807 50 745 V) 8 50 1 M 7 o 27 396 [ DA 52 5 097
BN R RIAE S TR o BeAh, 64 B B\ 7 T 396 [R50 5 S 40 ot 5 B 3 AR R 4
BT R T 5 TR AT A R AT 5 )RR 150 55 401 2 30 LA S R 9 42 2 A
PREURA HEAE AL SEAE S T 7= i R [EIE M A 2 £ At S g 28 5 % T R 39 [ 1
A Gy, TTHE S AT B R R R [ 44 5 M R i R —

6.4.9.4 T XK
T 370 IR A2 41 5 < T 475 < i T L 1) 2 e A B BROAR SR B e 22 R o ek T 3 25 SR 4% B 3K
(AR BT e AL PR, LA R AU A XU A EL A 4% ARG o
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6.4.9.4.1 FIZR K

TR 2 RS 2 A i T L R 2 o M1 BSRS89 ) 228 3l G 2 3 3 U
2R R i T BT £ T 1932 R 26 TR S B0 St (BT B AR DU, s sl
o LR T RT3 10 45 SRR 717373 1) 2 25397 2 A ot T A SR B ot S U

I G PRI o H N U A 5 T W P R S AU i 1 AT M 32, TRl R B
A 7 bR e RS HE AT R

AL A BARIE KT SR P A Rt 7 R B, PRIARJE G PIRN B2 3
I G AR AR KRR L ST T RT3 R 2 A8 (o AT b A R R SRR P 2 7 2 B R ARATAE
W EEEN G FRE SRS RR .

6.4.9.4.1.1 F)Z X &M 1
A NRmot

AR 2023

[) = [) \‘ A%\ ﬁ\
t 6 A 30 [ 1 W 1-5 4 5L it it

B

ATAEK 8,062,517.28 - - - | 8,062,517.28

o R 9,702,658.90 - - -1 9,702,658.90

A7 HARIE 4 23,252.78 - -| 7,051,252.80 | 7,074,505.58

% 5 M 4l 71.249.101.6 | 71.322.907.8
f%r A ] ] 73.806.15
e 5 0

T b Bt

F::
TN
il

iR
290
#

Lt B

H
Bt

HoAob A 7 T
HEH

IDALSEEIEN - - - - -

SRR : : i i i

ISZYSCHR R - - - - -

ATt
i

HAh Bt - - - - -

e 17,788,428.9 78,300,354.4 | 96,162,589.5
Bt 6 - 73.806.15 5 6

~ S
SEAIEEN - - - - -
N 4|

H)
2 oy
1 £5t

ot
]
=4
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T e

f5i

ERTET R
Vil

B LR : : i i i

JSZATIBE [ 35K - - - - -

IVZER=EZUN

- - - 80,349.97 80,349.97
A

MNATHEE - - - 20,087.50 20,087.50

JSEAT 4 B A
%%

JS2AT 5 5
1] 5%

AT Fod 7 - - - 0.21 0.21

RS AL : i : i i

3 HE T AR

65

HoAth 471 £33 - - - 95,518.78 95,518.78

T - - - 195,956.46 195,956.46

| U 17,788,428.9 78,104,397.9 | 95,966,633.1
- 73,806.15
kg 6 9 0

FEER
2022 12 H | 1 MR 1-5 4F 54D AR it
31 H

i

HRATAE K 8,140,962.81 - - - | 8,140,962.81

25,645,687.5 25,645,687.5

st e 6 - - - .

FHRIES 52,591.00 - - | 8,226,108.00 | 8,278,699.00

N 68,015,898.3 | 68,044,857.1
%jg" Pkl - - 28.958.73
e 7 0

R B - - - - -

HAh A

e
5

HoAt A 2 T
HEH

ISR N - - - - -

SR : i i i i

USRI - - - - -
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3 HE TSR
290

H bz

B it

33,839,241.3
7

28,958.73

76,242,006.3
7

110,110,206.
47

st

SRUIEEN

A2 oy M i

st

T S il 11

15

ERTIETE
M

A HEK

JSEA T [l K

IVARK=E=UN
T I

94,185.06

94,185.06

RIS 2

23,546.24

23,546.24

82 AT 4 B
5%

I ASH 5 TSt
] 2

L AZ R B

7,793.35

7,793.35

A A

3 JE T SA

i fsit

oAt g5

165,863.53

165,863.53

Bt St

291,388.18

291,388.18

A R EPUR
1

33,839,241.3
7

28,958.73

75,950,618.1
9

109,818,818.
29

T R TR AR G B AR AN, 4% A 20 A = F08E O H B39 H
HEEHF LK.

6.4.9.4.1.2 T2 X6 oy Rk 1tk 23T

TRk

B T A R DA B LA 1 3 28 B R AN AR

A

X B AR H 2 e B E A R A (PR

. - - fir: NRMI6)
R R 225) AIARC 2023 6 A | LAEEEARC 2022 4 12
30 H O H31H)
LT RRPAT BT 25 MR -1,052.58 -425.63
2. TR PAT R % 25 N EE A 1,070.55 433.12
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o




i 3 48 WA SRS 5 T IR 45 T RS SR I 43 B ik 4 2023 4F IR

AN XIS 2 8 < i B PR 2 S0 0B BRI < 7 B R ANV 2R AR Bl 1T A A sl D XU
ARSI BT B KA BTAN R ik, BRI IE S RSN KU -

6.4.9.4.3 FHAMFERE:

LA AN A PRI A 45 5 4 i RE i TR 1) 2 SO AN B BOR SR B <8 i = R B 11 3 1) 2 A A
TEZR LM T I A% DR 2R AR T R AR B B R XU o AN i 4 3 S48 B8 TR 758 B B b i BURAT
V] [V 11T 3558 T R e 2 R 3 I T M P H A A A% XU SRR T B AMUE 77 R AT AR B S 25 1S
LR IR I RN, AT RESK IR T UE 7 7 37 AR I B 52

A HE 4 I 4 N AE A AN B AR T A A I AR, l I 0 2 WL 1 L S B (1) 4y
M, GG UESF I TIBNL, o 55 P i B A M I s T8 BN IE S 1 1 20 BT
SOERIT, BT B B B IR 2008 Y0 B A B mn AT HR BT . RSB G IR S € A
G EEOMIAEERAA, RH R RS B ACE . WRAEHATIEIE, KREFRX AR
AT AN A XU o

AT PTG 1) 7 AL PR AR A% KRS o ARG R TR Ah, B3k
SEANE 5 AR SRR I 2 3k~ BN E 1 ELBYE FEIAE 80%—120%2 [8]; FFAUH N I REANAE
S HHE%, FARENHEREAMEMA ISR T E A, ASE RS 5 =51 95%,
N RN A 5 H B, FA RS LM EME M IESR T E M, A RS %
HHER 100%. BAh, AFESRFESEE NG H XA TE S e a PRk S i,
B ZMe & X AT XSG &, U4 VaR (Value at Risk) F8REE RN AT 4 1 I
AT LR AR KU, B s mT 5 % IXURG 1R 4 7 BR IR AN 428 i)

6.4.9.4.3.1 H AR5 X i
Whrs NREFIG
AHIEK 202346 H 30 H FEEREXR2022%F 12 H31H
5 N HEEWE | Y
BRME | s AP | smmmicn
R
W 25 45 % 71,249,101.65 74.24 68,015,898.37 61.93
R
HE T i
32 S - _
e R
T - B _
IR
HoAh - - - -
41t 71,249,101.65 74.24 68,015,898.37 61.93

e HoAt G SR 5 a8 5 I B vt . AR H S AR, TR SR
SRR (S5 ST R Rp 1 ) 2 TR I A 0.

25032 T 346 L




i 3 48 WA SRS 5 T IR 45 T RS SR I 43 B ik 4 2023 4F IR

6.4.9.4.3.2 FCARAHE XU BRI BRURR A 43 BT

s | BRI 300 FRELAAM I H A 7 3728 SR REA AR
PP R H 2 A P A R 8 (.
. o fir: N6
e FIR R A R 25) AHARC 2023 6 A | FEERC 2022 4 12
30 H O H31H)
1Y% 300 ETF 5% 253,728.12 428,376.86
2P0 300 TR 5% -253,728.12 -428,376.86

6.4.10 ARMME
6.4.10.1 &Rt TEARPMETBITIE
A FME T ELE R E R, B A e E T E BT 5 B A =S RN E TS
AR E R
B ZR HE B A BHERE R T3 EoR G B R
FJRIR: BRE— R AN E SN I BT 77 B8 53 B B A 2 v S ) i B
)RR AR BT B AN AU E A .

6.4.10.2 FFEK DA RIHMETT B IEM TR
6.4.10.2.1 % EXEM T AN A SHE

Hhi: ARG

AWM ETESERITEREK ARIEK 202346 A 30 H
FEX 71,249,101.65
=/ 73,806.15
F=ER -
it 71,322,907.80

6.4.10.2.2 A RYHEFTEE R IA K E X2 F)

AFE G DL S B JZ IR A3 4 R S 0 A H ORI &2 U TR 4 I R

YT UESRAE 5y B BT IREEE AN 2R, A I E RS IR 58 ) ANV R (LA ok 2% 15 N
L G AEER) « BUB TAEATFRATEHEIGOL, REEAS TAFMH 258 5 IS iR H #IE
A2 5 AN RS B PR SRR AE DG RS2 i 27 A SRAMBESUNES — 2 U FFARSE it {8 18 %
K A I R NS T A SO E R B2 AR L, 5 AH O I SR A5 25 B A oA L N s 28 —

JERIE B =E IR

6.4.10.3 IERFERHI LA RMHE TR SR TR U
T 2023 ££ 06 30 H, AZEERFFAT ARSI AN i E TR 1Rk 5™ .
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ANCLZ Fe A TR AR < B 7 R A7 £ 3 A0 458 N2 MAT sk TR L At <2 gt 0 5, FLIK A 5

KN FAEARZER

7.1 REERHEHER

§7 BEAGHE

e AR

o T SH GE) s kL)
(%)
1| % 71,249,101.65 74.09
Hrp: IS 71,249,101.65 74.09
2 | Eewn - -
Il 5 WAL 7 A5 73,806.15 0.08
Hep: i 73,806.15 0.08
BErE S FFUESF - -
& AT A AL R - -
KN IR 4 il 0t 7 - -
o ST 2R I SN IR 5 4k
AR
7| BATAPIRMA R A G A 17,765,176.18 18.47
HAh B~ 7,074,505.58 7.36
9 | &it 96,162,589.56 100.00

7.2 WEWIRZATI D R ERR A
7.2.1 MEFIRBEITU A REEABRERRAS

eEEA: NRMoT

R b2 ARBME GB Egﬁﬁifﬁ&m

A g FRL B ol 300,195.00 0.31
B PRI 609,000.00 0.63
C il b 49,241,810.65 51.31
D 7. #T7. R ROKAE =R RO 327,408.00 0.34
E jEisitN4 2,471,228.00 2.58
F R TN - -
G b e a4 304,513.00 0.32
H fE1g Aol - -
I 5EAE . RS B EARIR S 13,257,269.00 13.81
J Gl 4,238,173.00 4.42
K s Hh =l 328,455.00 0.34

o034 T 46 T




i 3 48 WA SRS 5 T IR 45 T RS SR I 43 B ik 4 2023 4F IR

L FEL BT RN 45 AR 25k - -
M Bl FEANE AR S5 - -
N IKF S IREEA A it e B - -
¢} JE ERARSS . AS TR H AR 55 - -
P BE - -
Q PAERRE 2 TAE - -
R A ARE AER R 171,050.00 0.18
S ZRE - -
it 71,249,101.65 74.24
7.2.2 MEBREATI A RRBRER TR R RAE
AT G AR B R R A HS a7 I 5

7.3 BARBARYE S EEF = IFE KD HEF TR B = 85 4

Fe | RERE | REAK | HE (B | ARHE Go | Doun)
Bl (%)

1 | 600519 DiYMESE 2,000 3,382,000.00 3.52
2 | 000063 G TH 60,000 2,732,400.00 2.85
3 | 688981 RS E PR 40,000 2,020,800.00 2.11
4 |603019 FhRLEE 30,000 1,527,000.00 1.59
5 | 601138 Tl & B 60,000 1,512,000.00 1.58
6 | 002594 Eb 7 e 5,000 1,291,350.00 1.35
7 000938 E DI a0 40,000 1,274,000.00 1.33
8 | 603728 N 25 L AR 15,300 1,228,590.00 1.28
9 | 688001 HDLE A 32,591 1,154,373.22 1.20
10 | 603666 255 A0 25,000 1,128,750.00 1.18
11 | 300607 EZaE PO 71,500 1,074,645.00 1.12
12 | 688686 PR 6,337 1,042,309.76 1.09
13| 300455 RLR A % 90,900 1,040,805.00 1.08
14 | 300124 CNHEA 16,000 1,027,360.00 1.07
15 | 688017 ZRITE UK 6,317 1,025,880.80 1.07
16 | 300747 BiIRHEOE 32,400 987,552.00 1.03
17 | 002236 KAy 50,000 987,500.00 1.03
18 | 300161 e 18,100 968,712.00 1.01
19 | 002371 1677 48) 3,000 952,950.00 0.99
20 | 300476 JHE 2R 38,900 937,879.00 0.98
21 | 600941 i [E % 2) 10,000 933,000.00 0.97
22 | 002304 FER A 7,000 919,450.00 0.96
23 | 688088 WL R 20,980 896,895.00 0.93
24 | 300458 2 ERH 32,400 882,900.00 0.92
25 | 601728 [ HLAE 150,000 844,500.00 0.88
26 | 688111 EAIIDIYN 1,700 802,774.00 0.84
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27 | 002281 iRk 21,300 790,017.00 0.82
28 | 688012 A F 5,000 782,250.00 0.82
29 | 600276 i Fiii [25 24 15,920 762,568.00 0.79
30 | 600602 PRE - S0 49,656 747,819.36 0.78
31 | 300394 RFEfE 6,900 737,127.00 0.77
32 | 000977 IREEE 15,000 727,500.00 0.76
33 | 300502 o & 10,600 720,482.00 0.75
34 | 600487 FIELH 49,000 718,340.00 0.75
35 | 601869 KOt 19,200 710,592.00 0.74
36 | 002126 A A 40,000 708,000.00 0.74
37 | 002555 —tLHE 20,000 697,600.00 0.73
38 | 600105 K 5 Ay 92,700 690,615.00 0.72
39 | 600131 ERESE] 34,200 690,498.00 0.72
40 | 300750 TEEAY 3,000 686,370.00 0.72
41 | 002415 1 AR 20,000 662,200.00 0.69
42 | 688027 HEE T 4,151 657,186.32 0.68
43 | 601800 H [ A 60,000 654,600.00 0.68
44 | 600498 FeJOmAE 32,000 651,840.00 0.68
45 | 603881 Hm s 27,300 616,707.00 0.64
46 | 300017 W15 FH 85,600 608,616.00 0.63
47 | 300474 S 6,700 602,933.00 0.63
48 | 300212 e 18,000 598,140.00 0.62
49 | 600570 A B 7 13,000 575,770.00 0.60
50 | 688008 TR 10,000 574,200.00 0.60
51 | 601668 [ 100,000 574,000.00 0.60
52 | 688521 O JE A 7,967 572,986.64 0.60
53 | 600183 A m B 40,000 568,000.00 0.59
54 | 300846 HHBEZR 36,700 563,345.00 0.59
55 | 600030 GRS 27,100 536,038.00 0.56
56 | 601211 = H % 37,000 517,630.00 0.54
57 | 002736 ESEERNE S 56,500 493,245.00 0.51
58 | 601398 TRRAT 100,000 482,000.00 0.50
59 | 600050 Hh [ 1 E 100,000 480,000.00 0.50
60 | 601988 o EARAT 120,000 469,200.00 0.49
61 | 002920 1 FE VY 3,000 467,430.00 0.49
62 | 601288 FAMVARAT 130,000 458,900.00 0.48
63 | 600845 EEE¢Gs 8,400 426,804.00 0.44
64 | 000066 ERIES RIS 30,000 414,900.00 0.43
65 | 000725 HAET A 100,000 409,000.00 0.43
66 | 601698 S RAESER ] 20,000 397,600.00 0.41
67 | 600028 A A 60,000 381,600.00 0.40
68 | 601390 Hh [ A gk 50,000 379,000.00 0.39
69 | 601360 —NE 30,000 376,200.00 0.39
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70 | 002403 F Ak 35,300 355,824.00 0.37
71 | 300051 — HEHEE 28,300 355,165.00 0.37
72 | 300033 [ 5 2,000 350,560.00 0.37
73 | 002786 W H 54,300 350,235.00 0.36
74 | 002230 BERHE 5,000 339,800.00 0.35
75 | 600665 RHYE 81,100 328,455.00 0.34
76 | 600036 AT 10,000 327,600.00 0.34
77 | 002893 HAEHA T 30,400 327,408.00 0.34
78 | 002334 g 25,600 326,144.00 0.34
79 | 600525 K el £ ] 54,300 319,284.00 0.33
80 | 000538 P S ] 6,000 314,880.00 0.33
81 | 000599 XU 73,400 313,418.00 0.33
82 | 601166 PVARLT 20,000 313,000.00 0.33
83 | 600584 KRS 10,000 311,700.00 0.32
84 | 600588 F A W 2% 15,000 307,500.00 0.32
85 | 300462 R Re 26,000 305,240.00 0.32
86 | 600119 KL% 51,700 304,513.00 0.32
87 | 002512 prat i 75,000 300,750.00 0.31
88 | 600097 PARCAIESIEN 31,500 300,195.00 0.31
89 | 603378 WAARE 32,700 297,897.00 0.31
90 | 600375 DR 39,000 295,620.00 0.31
91 | 600797 WK X 41,400 295,596.00 0.31
92 | 601186 r [ 2k 30,000 295,500.00 0.31
93 | 002269 e FH MR i 187,600 294,532.00 0.31
94 | 688036 =Rl 2,000 294,000.00 0.31
95 | 600513 B2 30,400 293,664.00 0.31
96 | 300530 SR 12,900 292,056.00 0.30
97 | 002237 TE I A7 26,800 291,852.00 0.30
98 | 300407 LKA 31,800 290,334.00 0.30
99 | 601328 L IHERAT 50,000 290,000.00 0.30
100 | 300782 R 3,000 289,890.00 0.30
101 | 601113 A 88,900 288,036.00 0.30
102 | 600502 T 54,100 285,648.00 0.30
103 | 000498 LI R B 44,000 282,480.00 0.29
104 | 600118 HRE A 10,000 282,100.00 0.29
105 | 300242 FEnkH 80,700 278,415.00 0.29
106 | 688266 BB 24 5,943 276,646.65 0.29
107 | 300223 e EIE 3,000 264,930.00 0.28
108 | 688561 A AF 5,000 259,050.00 0.27
109 | 603322 BRI (E 8,600 251,808.00 0.26
110 | 688396 IR 4,490 235,320.90 0.25
111 | 002410 SV 7,000 227,430.00 0.24
112 | 601899 Kl 20,000 227,400.00 0.24
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113 | 000100 TCL #H3 55,000 216,700.00 0.23
114 | 300413 TR 5,000 171,050.00 0.18
115 | 300454 RE IR 1,000 113,250.00 0.12

7.4 REMABRERFHANERES)
7.4.1 R TN EHUE HIHTE S H = 5E 2%BET 20 2 K E A4
SEEh: NRMx

. AR R L B
s | RERE RE LR K RTHFEANEH SEHE (%)

1 688981 HES ] B 3,392,921.05 3.09
2 | 002594 Eb I ek 3,392,268.00 3.09
3 300750 TER AL 3,071,944.70 2.80
4 | 600519 GOMERS 2,863,246.00 2.61
5 000776 7 RAESS 2,491,628.00 227
6 | 000063 P H 2,171,769.00 1.98
7 600941 i [E #%5h 1,929,685.00 1.76
8 | 601012 WL o 1,914,274.00 1.74
9 |601728 [ FLAE 1,810,145.00 1.65
10 | 603019 HRRHE 1,386,685.00 1.26
11 | 300274 [{EB RN 1,197,477.00 1.09
12 | 600030 FEIES 1,171,459.00 1.07
13 | 000938 e PR el 1,146,152.00 1.04
14 | 300059 KM E 1,109,285.00 1.01
15 | 601138 Tl & Bk 1,072,327.00 0.98
16 | 000858 R 1,062,915.00 0.97
17 | 300607 EZaL T 1,033,371.00 0.94
18 | 603728 YL A 1,031,978.00 0.94
19 | 600050 [ s 1,030,245.00 0.94
20 | 300124 MIIE%N 1,021,553.00 0.93

T KANERE R BRI Bl B, Gk, SR AT SRR, K
ANEHHE AL G (RS T LA B 81, AHBHRIL 5

7.4.2 R GHUE RSB FE 2%30T 20 4 KRR
SHURAL: AR

\ 5 B & v
Fs | RERE BRI A R SEH &8 S (%)
1 000858 TR 4,751,531.00 433
2 600519 HMFE 4,429,625.00 4.03
3 300750 TR 3,749,265.00 3.41
4 601318 o E P 3,279,084.00 2.99
5 000776 IR UES 3,266,492.80 2.97
6 000568 PINEE 3,144,215.00 2.86
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601012 B JE 4R 2,941,146.00 2.68

002594 Al 2,425,015.00 2.21

603369 A2 2,385,921.00 2.17
10 | 600036 AT 2,162,609.00 1.97
11 | 600809 Ll 7 9 2,035,113.00 1.85
12| 000001 P RAT 2,023,901.00 1.84
13| 300059 KM E 2,017,722.00 1.84
14 | 603259 24 1 jgE 1,581,427.00 1.44
15 | 000063 RO IE 1,445,738.00 1.32
16 | 600660 i B 1,420,223.00 1.29
17 | 601728 [ FLAE 1,354,179.00 1.23
18 | 603885 AT 1,320,064.92 1.20
19 | 300274 FH S FL 1,119,243.00 1.02
20 | 688981 S E BR 1,053,956.40 0.96
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