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2023

8§ 2
2.1
005589
005589
2018 7 19
240,798,820.35
2.2

61




2023




2023

3.2
3.2.1
-4._82% 0.94% -4._.07% 0.60% | -0.75% 0.34%
-11.25% 0.88% -7.02% 0.64% | -4.23% 0.24%
-10.99% 0.84% -7.69% 0.64% | -3.30% 0.20%
-21.66% 0.98% -23.78% 0.81% | 2.12% 0.17%
34.62% 0.92% 2.95% 0.83% | 31.67% 0.09%
29.72% 0.89% -4.27% 0.84% | 33.99% 0.05%
3.2.2
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2023

3.2.3

2021 2 2023 2020
B m s il iE R e IR S s i M i I
3.3
10
2023 - - - - -
2022 - - - - -
2021 1.600 92,845,421.79 8,038,500.70 | 100,883,922.49 | -
1.600 92,845,421.79 8,038,500.70 | 100,883,922.49 | -
§ 4
4.1
4.1.1
2003 63
1.65
44,55
31.21% 15.15% 4.55%
4.54%
2023 12 31 90
100
8 61
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30
50
1000
90 60
120
AA 7
4.1.2
2007 7
FOF
2018 7
16

19

10

61
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4.2

4.3
4.3.1

51

11
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2023

4.3.2

4.3.3

5%

4.4

441
2023

4.4.2
2023 12 31 0.7788

1.3388 -10.99%
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2023

-7.69%
4.5
2024
10
4.6
4.7

PB

13

61
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4.8

4.9

§5

5.1

5.2

14
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2023

5.3
2023
§6
6.1
2024 70031471_B04
6.2
2023 12 31
2023
2023 12 31
2023
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@
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®3

4)

16
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2023

®)
1 17
2024 3 27
8§87
7.1
2023 12 31
2023 12 31 2022 12 31

7.4.7.1 15,521,028.03 25,735,932.31
383,016.09 2,026,886.55
93,497.34 302,922.66
7.4.7.2 172,289,638.78 184,651,303.49
166,210,335.50 184,651,303.49
6,079,303.28 -
4.7.3 - -
4. - -
A4.7.5 - _
4. - -
4 - -
228,891.74 385,880.33
7.4.7.8 - -

188,516,071.98

213,102,925.34

17

61




18

61

2023

2022

12

31




2023

2 R 13 ”
-4,452,699.46 -90,494,676.35
7.4.7.14 -6,561,151.08 -94,848,193.93
7.4.7.15 51,720.25 -7,204.68
7.4.7.16 - -
.4.7.17 - -
.4.7.18 - -
.4.7.19 2,056,731.37 4,360,722.26
3.
Lo 7.4.7.20 -15,385,465.61 ~7,066,475.52
4 R 13 ”
5 R 13 ”
7.4.7.21 - 54,342.58
3,508,940.67 7,809,455.69
1 7.4.10.2.1 2,906,671.54 6,707,166.72
2 7.4.10.2.2 414,269.13 894,288.85
3 - -
4 - -
5 - -
7.4.7.22 - -
- 0.12
7.4.7.23 188,000.00 208,000.00
o -23,159,654.56 ~104,560,750.75
) -23,159,654.56 ~104,560,750.75
-23,159,654.56 ~104,560,750.75
7.3
2022 1 1 2023 12 31

19 61




2023

2023 1 1 2023 12 31

20 61



2023

1. 407,891.04 -16,495.81 391,395.23
2.
-396,132,069.14 15,743,073.42 | -380,388,995.72
240,798,820.35 -30,101,943.68 210,696,876.67
7.1 7.4
7.4
7.4.1

2018

21

19

61

[2018]23

200,934,838.36

30%
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7.4.4.5
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@
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7.4.4.14
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2023

7.4.6
7.4.6.1

3%o

7.4.6.2

2016

1%o

2023

[2005]103

[2016]36

1

28

61

2008 4 24
2023
28
2008 9 19

39



2023

[2017]90

7.4.6.3

7.4.6.4

2006 1 1

7.4.6.5

[2004]78

[2005]103

[2008]1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

25% 20%

[2015]101

29 61
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2023

2015 9 8
1
7.4.6.6
[2014]81
[2016]127
71.4.7
7.4.7.1
2023 12 31 2022 12 31
15,521,028.03 25,735,932.31
15,517,707.18 25,729,893.79
3,320.85 6,038.52
1-3 - -
15,521,028.03 25,735,932.31
7.4.7.2

2023 12 31

176,780,676.51 -

166,210,335.50 | -10,570,341.01

6,004,290.00 79,903.28

6,079,303.28 -4,890.00
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2023

6,004,290.00 79,903.28 6,079,303.28 -4,890.00
182,784,966.51 79,903.28 | 172,289,638.78 | -10,575,231.01
2022 12 31
179,841,068.89 - | 184,651,303.49 4,810,234.60
179,841,068.89 - | 184,651,303.49 4,810,234.60
.3 /
3.1 /
/
.4
4.1
4.2
.5
.5.1
.6
.6.1
.7
7.1
31 61




2023

7.4.7.8
7.4.7.9
2023 12 31 2022 12 31
177,819.14 123,505.67
177,819.14 123,305.67
- 200.00
4,500.00 4,500.00
50,000.00 70,000.00
120,000.00 120,000.00
352,319.14 318,005.67
7.4.7.10
2023 1 1 2023 12 31
240,798,820.35 240,798,820.35
/ - -
/ - -
240,798,820.35 240,798,820.35
7.4.7.11
7.4.7.12

-29,928,738.31

-173,205.37

-30,101,943.68

-29,928,738.31

-173,205.37

-30,101,943.68

-7,774,188.95

-15,385,465.61

-23,159,654.56
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61




2023

-37,702,927.26

-15,558,670.98

-53,261,598.24

7.4.7.13
2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
173,166.16 643,520.05
12,205.26 31,560.79
2,079.76 8,104.62
187,451.18 683,185.46
7.4.7.14
7.4.7.14.1 S
2023 1 1 2023 2022 1 1 2022 12
12 31 31
516,262,293.26 1,577,139,367.33
521,580,902.96 1,668,057,711.06
1,242,541.38 3,929,850.20
-6,561,151.08 -94,848,193.93
7.4.7.15
7.4.7.15.1
2023 1 1 2023 2022 1 1 2022 12 31
12 31
51,885.25 17,888.12
-165.00 -25,092.80
51,720.25 -7,204.68
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7.4.7.15.2 —_
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2023

2,056,731.37 4,360,722.26
7.4.7.20
2023 1 1 2023 2022 1
12 31
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7.4.8
7.4.8.1

7.4.8.2

7.4.9

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

36




2023

7.4.10.2
7.4.10.2.1
2023 1 1 2023 2022 1 1 2022
12 31 12 31
2,906,671.54 6,707,166.72
1,110,495.99 2,629,708.15
1,796,175.55 4,077,458.57
1
2023 8 28 1.50% 1.20%
X
2
X /
7.4.10.2.2
2023 1 1 2023 12 | 2022 1 1 2022
31 12 31
414,269.13 894,288.85
0.20%
H=Ex /
H
E
7.4.10.3 ( )
7.4.10.4
7.4.10.4.1
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2023

7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
2023 12 31 2022 12 31
% %
10,011,150.00 4.16 10,011,150.00 4.16
7.4.10.6
2023 1 1 2023 12
2022 1 1 2022 12 31
31
15,521,028.03 173,166.16 25,735,932.31 643,520.05
2023 12 31
2022 12 31
7.4.10.7
7.4.10.8
7.4.11
7.4.12 2023 12 31
7.4.12.1 /

38 61




2023

7.4.12.1.1
2023

001378 10 23 31.68 31.27 130| 4,118.40| 4,065.10
2023

301210 6 21 57.88 45.48 126| 7,292.88| 5,730.48
2023

301261 6 29 36.90 50.85 127 4,686.30 6,457.95
2023 5

301291 6 21 38.13 28.36 249 9,494.37 7,061.64
2023

301370 7 3 13.39 16.01 657| 8,797.23/10,518.57
2023

301395 6 21 26.68 18.69 265| 7,070.20| 4,952.85
2023 6

301515 7 13 31.16 28.27 155| 4,829.80| 4,381.85
2023 5

301518 7 26 25.75 23.01 242| 6,231.50| 5,568.42
2023

301525 8 23 99.57 81.46 62| 6,173.34| 5,050.52
2023

603062 10 31 58.08 57.81 43| 2,497.44| 2,485.83
2023 6

603273 10 16 9.50 18.97 178/ 1,691.00| 3,376.66
2023 6

603276 9 18 25.73 24.88 89| 2,289.97| 2,214.32
2023

688603 6 30 55.00 74.14 112| 6,160.00] 8,303.68

688610 2023 73.33 51.00 147|10,779.51] 7,497.00

39

61




2023

7 10

2023
688716 9 13 29.66 36.39 147| 4,360.02| 5,349.33
7.4.12.2
7.4.12.3
7.4.12.3.1

2023 12 31
7.4.12.3.2

2023 12 31
7.4.12.4
7.4.13
7.4.13.1

40

61




2023

7.4.13.2

10%

10%

7.4.13.2.1

2023 12 31 2022 12 31

A-1 -

A-1 -

6,079,303.28

6,079,303.28

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

7.4.13.2.5

7.4.13.2.6

41 61



2023

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2023 12 31

15,521,028.03

15,521,028.03

383,016.09 - - - - 383,016.09
93,497.34 - - - - 93,497.34
6,079,303.28 - - -1166,210,335.50/172,289,638.78
- - - - 228,891.74 228,891.74

42 61



2023

22,076,844.74 - -1166,439,227.24/188,516,071.98
- - | 188,674.28  188,674.28
- - - 31,445.70 31,445.70
- - - 406,410.75  406,410.75
- - - 352,319.14  352,319.14
- - - 078,849.87  978,849.87
22,076,844.74 - -1165,460,377.37187,537,222.11

2022 12 31 ° b
25,735,932.31 - - -| 25,735,932.31
2,026,886.55 - - - 2,026,886.55
302,922.66 - - - 302,922.66
- - -|184,651,303.49| 184, 651,303.49
- - - 385,880.33  385,880.33
28,065,741.52 - -1185,037,183.82 213,102,925.34
- - | 268,848.46  268,848.46
- - - 35,846.44 35,846.44
- - - 1,783,348.10, 1,783,348.10
- - - 318,005.67,  318,005.67
- - | 2,406,048.67 2,406,048.67
28,065,741.52 - -1182,631,135.15|210,696,876.67

7.4.13.4.1.2

43

61




2023

7.4.13.4.2.1
2023 12 31
30,872,269.23 - 30,872,269.23
30,872,269.23 - 30,872,269.23
30,872,269.23 - 30,872,269.23
2022 12 31
24,019,619.39 - 24,019,619.39
24,019,619.39 - 24,019,619.39
24,019,619.39 - 24,019,619.39
7.4.13.4.2.2
2022 12
2023 12 31
31
S% -1,543,613.46 -1,200,980.97
S% 1,543,613.46 1,200,980.97
7.4.13.4.3

44 61




2023

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2023 12 31 2022 12 31
% %
166,210,335.50 88.63 184,651,303.49 87.64
6,079,303.28 3.24 - -
172,289,638.78 91.87 184,651,303.49 87.64
7.4.13.4.3.2
95%
2022 12
2023 12 31
31
VaR 3.34%(2022 12
-6,254,616.51 -9,825,214.47
31 VaR 4.66%)
VaR

2022
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2023

7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2023 12 31 2022 12 31
166,140,113.42 179,966,856.70
6,079,303.28 4,436,796.00
70,222.08 247,650.79
172,289,638.78 184,651,303.49
71.4.14.2.2
7.4.14.2.3
7.4.14.2.3.1
2023 1 1 2023 12 31
- 247,650.79 247,650.79
- 69,684.71 69,684.71
/ - - -

46 61




2023

- 322,276.13 322,276.13
- 75,162.71 75,162.71
- 75,162.71 75,162.71
- 70,222.08 70,222.08
- 537.37 537.37
2022 1 1 2022 12 31
- 3,511,343.00 3,511,343.00
- 239,057.64 239,057.64
- 3,259,004.76 3,259,004.76
- -243,745.09 -243,745.09
- -243,745.09 -243,745.09
- 247,650.79 247,650.79
- 8,593.15 8,593.15
7.4.14.2.3.2
/
70,222.08 0.1969-2.1988

47

61



2023

247,650.79

0.3173-1.1549

7.4.14.3
71.4.14.4
7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 166,210,335.50 88.17
166,210,335.50 88.17
2 - -
3 6,079,303.28 3.22
6,079,303.28 3.22
15,904,044_12 8.44
322,389.08 0.17
188,516,071.98 100.00

48

30,872,269.23

61




2023

16.46%
8.2
8.2.1
%
A - -
B - -
C 117,035,625.25 62.41
D
E - -
F 7,981,261.57 4.26
G - -
H - -
I
3,560,000.00 1.90
J 2,168,679.45 1.16
K - -

49

61




2023

30,872,269.23 16.46
8.3
%
1 601702 509,000 9,136,550.00 4.87
2 603517 244,200 6,559,212.00 3.50
3 002475 185,600 6,393,920.00 3.41
4 00992 630,000 6,234,431.11 3.32
5 300316 139,200 6,137,328.00 3.27
6 688789 60,000 5,994,600.00 3.20
7 00867 463,000 5,806,985.26 3.10
8 603806 220,000 5,339,400.00 2.85
9 02380 2,000,000 5,201,702.80 2.77
10 01530 748,000 5,097,451.25 2.72
11 002078 400,000 4,868,000.00 2.60
12 01548 260,000 4,679,357.59 2.50
13 300416 250,000 4,592,500.00 2.45
14 688513 68,551 4,372,182.78 2.33
15 300791 120,000 4,159,200.00 2.22
16 301015 115,000 4,123,900.00 2.20
17 600595 1,184,100 4,120,668.00 2.20
18 688520 75,214 4,051,778.18 2.16
19 300037 84,139 3,979,774.70 2.12
20 688772 180,000 3,961,800.00 2.11
21 601100 71,500 3,909,620.00 2.08
22 002182 197,100 3,874,986.00 2.07
23 601633 153,000 3,858,660.00 2.06
24 00598 1,300,000 3,852,341.22 2.05

50

61




2023

39 688603 112 8,303.68 0.00
40 688610 147 7,497.00 0.00
41 301291 249 7,061.64 0.00
42 301261 127 6,457.95 0.00
43 301210 126 5,730.48 0.00
44 301518 242 5,568.42 0.00
45 688716 147 5,349.33 0.00
46 301525 62 5,050.52 0.00
47 301395 265 4,952.85 0.00
48 301515 155 4,381.85 0.00
49 001378 130 4,065.10 0.00
50 603273 178 3,376.66 0.00
51 603062 43 2,485.83 0.00
52 603276 89 2,214.32 0.00
8.4
8.4. 2% 20
D)

1 600150 11,684,350.00 5.55
2 601100 9,952,538.00 4.72
3 300604 8,602,191.00 4.08
4 002475 8,413,527.00 3.99
5 000858 7,860,318.00 3.73
6 002025 7,822,283.00 3.71
7 601668 7,743,130.00 3.68
8 601702 7,693,469.00 3.65
9 000807 7,568,833.00 3.59
10 603806 7,513,784.00 3.57
11 600030 6,400,000.00 3.04
12 00867 6,380,532.14 3.03
13 688249 6,323,459.24 3.00
14 603195 6,174,456.00 2.93
15 688169 6,141,016.91 2.91
16 688520 6,046,971.07 2.87
17 688789 6,024,133.92 2.86
18 300498 6,015,582.00 2.86
19 300037 5,948,058.73 2.82
20 300136 5,885,480.00 2.79
21 01548 5,780,043.63 2.74
22 02020 5,766,734.59 2.74
23 00992 5,731,227.90 2.72
24 002050 5,568,784.00 2.64
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2023

25 02380 5,549,097.99 2.63
26 600276 5,512,937.00 2.62
27 688665 5,261,349.43 2.50
28 603517 5,120,807.00 2.43
29 01530 4,960,222.70 2.35
30 000568 4,893,300.00 2.32
31 688561 4,685,584.18 2.22
32 002078 4,645,840.00 2.20
33 603232 4,636,239.00 2.20
34 601137 4,626,622.00 2.20
35 02313 4,559,996.95 2.16
36 002508 4,549,476.00 2.16
37 03690 -W 4,537,557.46 2.15
38 002541 4,533,710.70 2.15
39 002063 4,512,551.00 2.14
40 002384 4,501,000.00 2.14
41 605555 4,494,947 .84 2.13
42 600761 4,455,829.04 2.11
43 002493 4,454,727.00 2.11
44 002008 4,454,632.00 2.11
45 300316 4,418,334.00 2.10
46 688186 4,415,378.45 2.10
47 301179 4,397,143.60 2.09
48 601126 4,388,493.00 2.08
49 002252 4,385,030.00 2.08
50 01801 4,376,201.03 2.08
51 601966 4,350,729.26 2.06
52 300820 4,335,561.00 2.06
53 603565 4,331,046.00 2.06
54 601288 4,326,240.00 2.05
55 002405 4,324,681.00 2.05
56 601318 4,319,627.00 2.05
57 300383 4,318,047.00 2.05
58 601658 4,316,277.00 2.05
59 002389 4,293,424.00 2.04
60 601117 4,278,064.00 2.03
61 002182 4,271,180.00 2.03
62 601988 4,257,000.00 2.02
63 002120 4,232,880.00 2.01
8.4.2 2% 20

D)
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2023

44 002541 4,243,512.00 2.01
45 002252 4,238,537.00 2.01
8.4.3
518,520,510.58
516,262,293.26
8.5
%
6,079,303.28 3.24
6,079,303.28 3.24
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 6,079,303.28 3.24
8.6
%
1 230406 23 06 60,000 6,079,303.28 3.24
8.7
8.8
8.9
8.10
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2023

93,497.34

228,891.74

OO |IN|/ooO|dWIN|F

322,389.08

8.12.4

8.12.5

8.12.6

§9

9.1
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2023

%

%

2,680 89,850.31 | 10,011,150.00 4.16 | 230,787,670.35 95.84
9.2
%
994,088.41 0.41
9.3
50~100
50~100
§ 10
2018 7 19 200,934,838.36
240,798,820.35
240,798,820.35
§11
11.1
11.2
11.2.1
11.2.2
11.3

11.4
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2023

11.5
50,000.00
11.6
11.6.1
11.6.2
11.7
11.7.1
(%) (%)
1 241,724,874.34 23.42 | 152,718.56 24.36
1 212,957,486.06 20.63 | 134,438.86 21.44
1 195,962,031.09 18.98 | 126,114.50 20.12
1 135,980,833.16 13.17 87,214.98 13.91
1 127,252,796.17 12.33 50,901.06 8.12
1 118,341,148.65 11.46 75,550.80 12.05
1
2
1998 29
2007 48
1
1
2
3
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61




2023

11.7.2

%
() ) (%)
11.8
1 2022 2023-1-20
2 2022 2023-1-20
3 2023-3-13
4 2022 2023-3-31
5 2023-3-31
2022
6 2023-4-20

58

61




2023

7 2023 1 2023-4-21
8 2023 2023-4-21
9 2023-5-25
10 2023 2 2023-7-21
11 2023 2023-7-21
12 2023-8-11
13 2023-8-14
14 2023-8-26
15 2023-8-28
16 2023-8-28
17 2023-8-28
18 2023-8-28
19 2023-8-29
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