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2024 4F 12 A 31 H 2023 4F 12 A 31 H
LT A A AR N R B TFHE 5% Hhn# 391 -
20T A TR NI 5% M%) 391 -

7.4.13.4.3 FH AR KUK
AR IR, R 4 4 TR < i TR 1 2 o M (B B R B < Y 2 R o T I R 3R A0 AN 26 LA
(RT3 DR 3R B B T R A B R o A 4 2 B B8 FUE S 38 5 BT T SUARAT 1A R T 3% 28 5
RS RMBE S5, BT IR P LA AN A IR SRV T B AMUE S R AT A 1 5 2 A7 00 R S T 5
RERUE T UESS T 7 A Z IR S

AHEE A B BB R A SRR b, SR «E BT R RS, @ R
DAL BRI b, GRS TRIs TG00, M 507 B B R A S M R o E s B MR
(RI5E PRI BT S BT, SEHRAT G 2k i R 240 Y B O B0 08 A P EAT 8058 . AN IR 2 0 BN GE
WAL S R SO I ALAL, BRI, B ECE . IRPTH AT BIE, RESININ AT RE R A4
TS A LS o

A F <3 BB AL B 7 B B AR AR AN AR RS . AR BE R R A & b SR B R T
60%-95%; Frfv, AEBCEARKIICEE KRG LA IR B 10 50%; RS S H H &AEnRR B
B & 2 SR IR ORIE & 5, B B HAE — I AN B BUR L 25 AMIC T FE G 3 1 #+E K 5%,
HA SR IEERSM e FHES. IR . B, AEE S MRS58 G H o A dE:
B FITRAA BOUE 70 b STt 4%, 78 132 H 22 Mo B 07 o0) B etk A7 XU B2 &, B4 VaR(Value at Risk)
FEAR AT ANk A < T W PRI VR AE A S DRI, R T 5 o IS 1 AT R R A A5

7.4.13.4.3.1 FHABARRE KUK ML
RN NRTIT

ENCFS AR
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T H i TR i TR
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2 oy kG R BT — IR A 966,214,213.14 89.52 | 929,744,483.20 74.45
T e B I e R
o GBS 7 — B R B
fT A b U — BUIER B

it 966,214,213.14 89.52 | 929,744,483.20 74.45

7.4.13.4.3.2 AR XSS O RBURR A 43 BT

5834 Bk S L IE AE (R 7.4.1) LU HA T 3728 SRR A2

ST A AR H 3 4 B P A

B (hr. AW

AH 2 ARG AR & AR B) PN AR

S 2024 412 A 31 H 2023 412 A 31 H
1M 257 Bl 5 2 v (B 9
7.4.1) LTt 5%
Mk g5 b A 3 T (B
7.4.1) T F% 5%

HIMZ) 4,418 1% 3,426

kb2 4,418 D) 3,426

7.4.14 ARHHE
7.4.14.1 SRTEARMETTERITE

AFMETF R RFEZ I, XA e TSR & A 31 S AT & ) B A1
JERURE -

SRR RIS B B TR R T3 R B R Ao
SRR BRER — RN AL A M O 587 B f5 LR BRI R A
BRI AR SRBR P B AN AT L A\

7.4.14.2 FEFPUA M ETERN SR TR
7.4.14.2.1 FEREBTRRA RME

Az, NRmoc
AR FAEER
wRMETF RS RETEEIR
2024 4 12 A 31 H 2023 £ 12 A 31 H
B —ER 966,109,573.79 929,670,404.00
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H=FEIR 104,639.35 74,079.20

&1t 966,214,213.14 929,744,483.20

7.4.14.2.2 A SR E TR E R E B E RZES)
AN G A B R UL TR 4 R S TR A H ORI SR IR IR e e (R e

X UESRAE 5 B LRI BCR G, A LB RS R 52 o) AN R (B B Bk A5 I 1R 58 2 AN
R BUR TARAIFRATERG O, A A S THEM 0 255 IR IER H IR 32 5 ANEER IR K&
PR IR AH R BRI K A R ME SN B — 20 IFHRAE b 1 B v SR R AN vl R A A0
T SO BRI MRERE Wi AR IEE AR I 2 Fe O BN 25— )2 UG R 5 =R K

7.4.14.2.3 BZERA RN ERB KRS TEH
7.4.14.2.3.1 FE=ERARMERT RS EMN

Bhr: ARt
A ENH
202441 H 1 H&E 2024412 H 31 H
TG MG it
e JIE SR

IR E - 74,079.20 74,079.20

S S - - -

Y/ - -

HNE =R 213,887.86 213,887.86

HHE =R 280,748.04 280,748.04

2 R 15 Bl A0 2% S 0 97,420.33 97,420.33

Horb Th A A I RIAF B 2R 97,420.33 97,420.33
TEAHABZE A a6 1

Rk GFE) i

AR AR 104,639.35 104,639.35
IR R A 3 = 2 IR ik

BEPETE NS A6 1) R SR 15 1 65,179.92 65,179.92
TR [ B —— 2 SR E AL B 4

i H A T A )
20234 1 H 1 H&E 2023412 A 31 H
TG MG it
e JIE SR

IR E - 19,495,615.00 19,495,615.00

S S - - -

M /EE - -
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HHE =R 19,634,504.99 19,634,504.99
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ELINEEE e Ssk]

-1,857,861.91

-1,857,861.91

Horpe TR 28 A B R

-1,857,861.91

-1,857,861.91
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AREHR D

IR AR

74,079.20

74,079.20

IR VSR 1055 = 2K el
7L AAII AR K ST e
KR A S B A

27,604.02

27,604.02

TE: ASTE G INER = J2 UG th R 58 5y Wk R 8 7 25 R R B U8 AR L 22 5 A BE 2R 452

TENT 26 RS B AR 2 43 T AR R A e AR sh B 2t . B IR S5 00
7.4.14.2.3.2 FHEERTTUEZMANENE=ZEXARMETERB
Bfr. NRMt
NPk =2 PN
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WiH JWEMACTEY | 524 iE
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AR S R VR S B IE S AR B R G 2024 AEAE RS
7.4.15 FBITEMBM TS THRR FE U 9 HAd S0
TR B 7 AT AN B TG 75 U ) ) At T B T
§8 WHRAGIME
8.1 HIARELEEHEHENR
LR NRfx
b i H G R BB (%)
1 &R 966,214,213.14 86.60
Hrr: R 966,214,213.14 86.60
2 Ha vt - ]
3 IF] Wi i 4 - -
Horpe fii2% - -
B SCRRHIESR - ]
4 Dt ey - -
5 S RUATA ST - .
6 DN S5 i - -
FHorbre SR I SR
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7 X e M 148,735,592.04 13.33
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8 Hof 451515 7 767,669.06 0.07
9 it 1,115,717,474.24 100.00
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il 763,387,047.13 70.73
D B #0. BRARSOK AR = AL R - -
E eS| 4 - -
F A F B 16,860,651.00 1.56
G Zidisf. hEAEEL 9,176,756.85 0.85
H {75 FE O - -
I R RS B RS 60.502,737.20 561
J Sl 32,221,848.10 2.99
K J5 b _ i
L R G AR 55 A 55l 5,956,940.00 0.55
M BB FEANE AR S5 - -
N IR IREGAI A HL it i B - -
0 J R SS AZERAN AR R 25l B} -
P HE - -
Q PR TAE - -
R Ak R AR - -
S Gia _ -

it 888,105,980.28 82.29
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1Tk ARME (AR
A FERFR - -
B V5 % AR 7 19,924,676.64 1.85
C Y8 3 i - -
D fgJi - -

E & fif - -
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2024 FEEFER G

8.3 JIARI A FAMME b e 3™ 15H L5 K/ N B B B SR 43 3 A 2

SRR NRTIT

o R T
Fa | B Ji SR A PR HE(R) AVIWINIE]
fHLEH(%0)

1 300750 TR AL 278,511.00 74,083,926.00 6.86
2 00981 S ERONESIN 1,077,500.00 31,730,297.58 2.94
2 688981 RN ES] N 110,647.00 10,469,419.14 0.97
3 688256 FERL 62,288.00 40,985,504.00 3.80
4 000425 R T 4,163,700.00 33,018,141.00 3.06
5 001301 ) KB 471,554.00 32,325,026.70 3.00
6 600660 A 3 502,039.00 31,327,233.60 2.90
7 002594 Al 109,785.00 31,031,828.10 2.88
8 000528 5/ 2,528,276.00 30,491,008.56 2.83
9 301498 A V) 380,400.00 29,792,928.00 2.76
10 300432 & IfAE T 1,785,119.00 27,455,130.22 2.54
11 603699 il 1,223,248.00 27,119,408.16 2.51
12 01810 INKREER]—W 828,000.00 26,453,258.64 245
13 605499 RISk 106,090.00 26,365,486.80 2.44
14 688041 HOLEE 174,610.00 26,154,831.90 2.42
15 000680 LLAE R A7 2,260,284.00 21,924,754.80 2.03
16 002001 oA Rk 960,153.00 21,094,561.41 1.95
17 603268 s e Sy 528,500.00 20,960,310.00 1.94
18 09992 Y T 240,000.00 19,924,676.64 1.85
19 600150 w5 A 547,872.00 19,701,477.12 1.83
20 600482 W[ 5 7 778,188.00 19,042,260.36 1.76
21 000977 TREE B 364,171.00 18,893,191.48 1.75
22 002851 F KA 292,660.00 17,986,883.60 1.67
23 300679 FERUESFN 297,902.00 17,784,749.40 1.65
24 601127 & 718 127,478.00 17,004,290.42 1.58
25 300783 = HER 457,300.00 16,860,651.00 1.56
26 601288 LNV ERAT 2,982,495.00 15,926,523.30 1.48
27 002463 VakisN gl 398,006.00 15,780,937.90 1.46
28 000333 EMEEH] 207,194.00 15,585,132.68 1.44
29 600989 ESE SV 865,600.00 14,576,704.00 1.35
30 603019 HORHE 199,087.00 14,397,971.84 1.33
31 300442 TR 264,800.00 13,759,008.00 1.27
32 688275 iR 278,211.00 13,445,937.63 1.25
33 002241 ORIy 496,810.00 12,822,666.10 1.19
34 605128 R 344,204.00 12,718,337.80 1.18
35 300502 o B 94,161.00 10,883,128.38 1.01
36 600216 RN 669,371.00 10,616,224.06 0.98
37 601989 Hp [ T 2,202,358.00 10,593,341.98 0.98
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38 603697 HHREMW 1,012,180.00 10,303,992.40 0.95
39 688183 A2 LT 248,272.00 9,747,158.72 0.90
40 002028 RS 132,557.00 9,636,893.90 0.89
41 603871 e I B 474,251.00 9,176,756.85 0.85
42 300033 [ 46151 31,700.00 9,113,750.00 0.84
43 002273 KemEH 384,100.00 8,534,702.00 0.79
44 301358 e #r e 178,400.00 8,085,088.00 0.75
45 300059 KT E 278,140.00 7,181,574.80 0.67
46 002891 oS A 196,500.00 7,015,050.00 0.65
47 002127 A B LR 1,353,850.00 5,956,940.00 0.55
48 003010 # P 206,388.00 5,758,225.20 0.53
49 300570 KNI 70,550.00 5,128,985.00 0.48
50 300870 R o 3 38,749.00 4,137,618.22 0.38
51 600066 TR G 149,323.00 3,939,140.74 0.36
52 002384 Rk 121,397.00 3,544,792.40 0.33
53 300014 oA RE 68,361.00 3,195,193.14 0.30
54 603707 e Ry 88,263.00 1,171,250.01 0.11
55 300274 FH ' L Y5 13,733.00 1,013,907.39 0.09
56 688032 AR Ay 5,325.00 599,808.00 0.06
57 300476 2R 13,745.00 578,527.05 0.05
58 300308 b A 3,298.00 407,335.98 0.04
59 600312 PR HA 17,618.00 338,265.60 0.03
60 002475 AT 8,097.00 330,033.72 0.03
61 000400 Vrdk S, 4,629.00 127,436.37 0.01
62 301611 PR 804.00 45,104.40 0.00
63 688721 T B E 279.00 15,861.15 0.00
64 301606 SRR 396.00 14,450.04 0.00
65 301603 TR Re 233.00 9,781.34 0.00
66 301552 Ak 143.00 8,132.41 0.00
67 603310 FAEFA 254.00 4,559.30 0.00
68 603350 2k 106.00 3,834.02 0.00
69 603285 IRy 129.00 2,916.69 0.00

8.4 MEHIARESR T ASHERZES)
8.4.1 RIFTASHE i ATE S B 1$#{E 2% BHT 20 & KB4

SRR NRTT

o AT 4
75 I AR J SR AR PN N FEEHE EL]
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1 300308 H R A 168,788,462.17 13.52
2 300750 THERAR 130,164,058.31 10.42

He3 pidk7s



FEAR SRR IR & BRI B B 4 2024 SFAERER G,

300502 o B 119,759,462.51 9.59
300394 RFHE 105,134,284.42 8.42
600066 TR G 90,414,522.60 7.24
003816 % 75,460,897.00 6.04
002241 ORIy 69,961,012.60 5.60
601918 A Re IR 69,166,025.66 5.54
603871 Fa R s 68,472,837.11 5.48
000528 M T 65,790,270.56 527
002594 Al 62,673,998.00 5.02
002463 VakisN gl 60,205,744.83 4.82
601088 Hh [ pih A 60,101,555.47 481
600150 Hh AR AT 57,535,989.93 4.61
002384 Rk 57,062,531.00 4.57
600642 FH e 7 57,051,417.20 4.57
002270 HH L% 55,194,283.33 4.42
000333 LML H 54,413,021.25 436
000400 Y4k LS, 53,716,575.50 430
300679 FIEFIA 53,492,672.68 4.28
600941 i [E #2350 53,329,219.68 427
688256 FERAL 52,600,500.84 421
601899 Kk 51,931,093.47 4.16
601225 B e A 50,653,267.80 4.06
688676 SRR 50,005,953.82 4.00
601567 =R 49,131,899.52 3.93
601288 LNV ERAT 49,046,728.00 3.93
002922 FrRUR 48,092,694.80 3.85
688183 AT 47,216,874.21 3.78
300476 S/ %5 47,075,702.00 3.77
600025 HEREKHL 46,993,670.06 3.76
601328 IBARAT 46,387,702.00 3.71
002475 ALY RS 46,274,084.03 3.71
002916 TR LR 45,306,424 .44 3.63
000425 R T 45,122,776.00 3.61
603379 —E R 45,003,707.20 3.60
002371 677441 43,209,701.75 3.46
603699 i 43,161,194.34 3.46
600660 A B 43,131,027.40 3.45
600938 H ] Y9 42,525,856.96 3.41
603993 1% FHEHNE 41,691,666.16 3.34
000977 TR S 41,563,911.44 3.33
001965 AR AR 41,549,694.56 3.33
300014 fe.4 41 RE 40,938,060.53 3.28
601058 FER A 40,360,321.02 3.23
600519 DivME e 38,230,558.10 3.06
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47 601985 W E A% 37,860,460.00 3.03
48 600886 HE# L 7) 37,316,386.81 2.99
49 688169 Ak 37,308,192.89 2.99
50 002318 AL 36,866,651.50 2.95
51 300856 BB 36,828,727.22 2.95
52 603298 bt X ] 36,424,323.74 2.92
53 601168 PUFA Y 36,159,626.40 2.90
54 603979 EIAE 35,759,773.57 2.86
55 688041 HOLEE 35,575,355.43 2.85
56 603556 ST 35,566,502.80 2.85
57 601939 BT 34,991,744 .41 2.80
58 600482 W E B 34,293,639.50 2.75
59 600461 HEI A 34,281,075.76 2.75
60 601989 Hh [ E T 33,865,894.00 2.71
61 001301 i) KR 33,675,987.46 2.70
62 688036 LA=E i 33,611,039.80 2.69
63 00981 RN ES] N 33,264,442.46 2.66
64 600988 IR 4> 32,915,607.51 2.64
65 000429 EEEA 32,317,786.67 2.59
66 601127 1 32,112,052.00 2.57
67 000921 HEXH 31,712,791.45 2.54
68 605368 R 31,415,480.82 2.52
69 601138 Tk & Bk 31,132,240.00 2.49
70 300274 FH ' FLE 30,657,276.00 2.45
71 601766 Hh [ 4 30,286,294.83 2.43
72 300492 NI 30,272,898.60 2.42
73 300432 &Ik T 29,598,519.95 2.37
74 601126 VY75 i 29,524,723.75 2.36
75 000426 PR 29,146,426.00 233
76 600547 IR 4 29,033,815.68 2.32
77 000913 ERITBEFE 28,900,552.79 2.31
78 603288 iE NS4 28,304,385.74 2.27
79 600012 Fie 368 28,205,144.36 2.26
80 300857 e 28,057,702.06 2.25
81 300059 KITWE 27,761,022.54 2.22
82 09863 FHRE 26,093,265.23 2.09
83 000651 AL 25,979,594.00 2.08
84 301498 A E V) 25,816,450.04 2.07
85 301358 WA RE 25,652,141.00 2.05
86 688032 AR Aoy 25,332,716.95 2.03
87 000807 PRGNy 25,295,771.34 2.03
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8.4.2 RIFEH St HIAIE S B {E 2% BHT 20 & HIBR A4
SRR AR

R IE Sty
5 Ji SE AR Ji B A4 R AR TS A P A LA
(%)

1 300308 Ry ERe 180,159,613.59 14.43
2 300502 B 5 116,735,828.25 9.35
3 300394 RFHE 106,213,143.90 8.51
4 600066 TR G 102,118,897.46 8.18
5 003816 % 95,012,255.49 7.61
6 600941 i [E #5) 90,412,104.83 7.24
7 000400 Yk S 85,999,728.54 6.89
8 601985 W A% 80,218,974.09 6.42
9 600312 FEHEA 74,375,877.25 5.96
10 600938 HH ] Y 9 71,740,865.97 5.74
11 601288 LNV ERAT 70,485,272.33 5.64
12 600461 HEIIA 5 69,169,969.81 5.54
13 600025 1EREKH 66,322,145.58 5.31
14 601918 B Re R 65,464,573.97 5.24
15 688676 SRR 63,534,925.40 5.09
16 603871 e 1 62,646,407.79 5.02
17 002028 B HRA 62,085,722.28 4.97
18 300750 TR AL 58,993,102.06 4.72
19 601088 Hh [ pip A 57,657,950.72 4.62
20 002270 L% 56,509,771.14 4.53
21 002241 ORIy 55,052,197.78 441
22 600642 FH eI 1 54,848,107.68 4.39
23 603379 —E R 53,865,538.09 431
24 601006 RZHk 53,732,404.20 430
25 601899 Kenlk 53,505,830.06 4.28
26 002384 UK 51,051,137.77 4.09
27 601567 =R 49,668,745.02 3.98
28 601398 TRRAT 49,592,273.36 3.97
29 600900 KATH 49,519,703.62 3.97
30 601225 B e I 49,083,290.00 3.93
31 000039 H AR 48,064,015.43 3.85
32 600674 N RETR 47,852,826.42 3.83
33 001965 AR AR 47,766,077.58 3.83
34 603979 EIAE 46,400,694.16 3.72
35 603993 W& BHER 45,892,372.20 3.67
36 603298 bt X 4L 45,789,829.84 3.67
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601168 i 4 45,328,286.35 3.63
601328 LIERAT 44,609,422.36 3.57
600150 Hh AR AT 43,703,820.34 3.50
600012 FiE 368 1 T 43,285,239.44 3.47
002463 akiN gl 43,216,599.72 3.46
002475 AZIN 42,943,390.06 3.44
002922 PR 42,397,863.40 3.40
000333 EMEEH] 39,952,458.36 3.20
601058 FRACHA 38,798,578.60 3.11
300476 W 7 R 38,704,298.99 3.10
002371 677441 38,676,109.88 3.10
688256 FERA 37,365,575.76 2.99
600519 pivliEae) 37,280,016.00 2.99
000528 5/ 36,786,607.56 2.95
002916 R P L 36,728,420.07 2.94
603288 HENUN4 36,678,510.55 2.94
601158 HRKS 36,579,950.01 2.93
002262 Bzl 36,163,281.69 2.90
688169 kB 35,187,000.56 2.82
600348 HERR A 35,086,865.35 2.81
300856 BB 34,032,759.07 2.73
300274 FH ' HL Y 33,970,715.88 2.72
300679 HIEFA 33,490,979.79 2.68
601939 BT 33,014,088.71 2.64
002594 EL I e 32,724,576.12 2.62
603556 P T) 32,378,231.70 2.59
600886 E# L 7) 31,763,076.22 2.54
300818 [ER=ZIN 31,757,800.57 2.54
300014 L4481 RE 31,536,913.37 2.53
688036 fE Ik 31,213,017.85 2.50
000429 EEEA 31,111,089.93 2.49
688183 A LT 31,005,620.17 2.48
002318 ASLFE 30,820,191.29 2.47
605368 R 30,620,708.60 2.45
300037 e 30,451,532.93 2.44
300492 L 30,180,549.23 2.42
601766 Hh [ 4 28,965,772.96 2.32
600988 TR TE 45 28,951,767.10 2.32
09863 FHRE 28,745,518.84 2.30
600985 HEAE 28,101,442.78 2.25
000921 HEXH 27,735,365.16 2.22
601138 Tl & Bk 27,273,917.71 2.18
600160 B 26,647,278.29 2.13
000807 PRGNy 26,192,522.18 2.10
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81 000426 WAV ER 26,020,379.98 2.08
82 600547 AR T4 25,877,634.84 2.07
83 601126 VU5 By 25,863,465.29 2.07
84 000651 ¥ 71 HL 2% 25,619,645.45 2.05
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