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2016 3 23
76,307,213.01
A
CXLTA - _
519951 007863 008071
65,360,275.40 10,333,572.55 613,365.06
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~31.74% 15.62% 3.69%
~14.73% ~14.77% -15.36%
3.1.2 (024 6 30 )
-16,497,853.91 -1,929,160.94  -196,234.38
~0.2524 ~0.1867 -0.3199
48,862,421.49 8,404,411.61 417,130.68
0.7476 0.8133 0.6801
3.1.3 (024 6 30 )
2.47% ~13.86% ~26.00%
1
2
3
3.2
3.2.1
A
-1.57% 1.19% ~1.23% 0.24% | -0.34% | 0.95%
-4.85% 1.48% ~0.17% 0.36% | -4.68% | 1.12%
-14.73% 2.05% 2.50% 0.44% | -17.23% | 1.61%
-29.72% 1.62% ~2.05% 0.43% | -27.67% | 1.19%
-34.60% 1.11% ~11.49% 0.52% | -23.11% | 0.59%%
2.47% 0.76% 26.56% 0.56% | -24.09% | 0.20%
c
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-1.59% 1.19% -1.23% 0.24% -0.36% 0.95%
-4.88% 1.48% -0.17% 0.36% -4._71% 1.12%
-14.77% 2.05% 2.50% 0.44% | -17.27% 1.61%
-29.78% 1.62% -2.05% 0.43% | -27.73% 1.19%
-29.55% 1.14% -11.49% 0.52% | -18.06% 0.62%
-13.86% 0.92% 8.32% 0.57% -22.18% 0.35%
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6.4.7.2 48,359,372.12 145,058,563.04
46,185,466.03 136,224,704 .54

2,173,906.09 8,833,858.50

6.4.7.3 - -
6.4.7.4 - -
6.4.7.5 - -
6.4.7.6 - -
6.4.7.7 - -
517,531.89 1,394,603.87

8,100,157.62 370.59

6.4.7.8 - -

15

57,900,939.14

2024 6 30
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57,900,939.14

147,111,572.04

2024 6 30 A 0.7476 C
0.8133 E 0.6801 76,307,213.01
A 65,360,275.40 C 10,333,572.55 E
613,365.06
6.2
2024 1 1 2024 6 30
2024 1 1 2024 | 2023 1 1 2023
6 30 6 30
-13,183,933.35 -898,540.33
1. 7,480.08 39,904.54
6.4.7.13 7,480.08 39,904.54
2- 1 _"
-15,952,739.54 -25,107,863.90
6.4.7.14 -16,279,736.02 -25,907,689.92
6.4.7.15 70,617.03 92,157.18
6.4.7.16 -
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241,771.82 1,001,921.82
1 6.4.10.2.1 125,515.33 762,839.40
2 6.4.10.2.2 20,919.25 127,139.83
3 6.4.10.2.3 2,798.75 8,841.53
4 - -
5 - -
6.4.7.22 - -
0.43 -
6.4.7.23 92,538.06 103,101.06
. -13,425,705.17 -1,900,462.15
-13,425,705.17 -1,900,462.15
-13,425,705.17 -1,900,462.15

6.3

17

53
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-89,202,744.11

15,208,987.73

-73,993,756.38

37,308,974.57

-8,149,511.13

29,159,463.44

-126,511,718.68

23,358,498.86

-103,153,219.82

76,307,213.01

-18,623,249.23

57,683,963.78

2023

2023 6 30

316,663,182.90

17,774,381.70

334,437,564.60

316,663,182.90

17,774,381.70

334,437,564.60

-118,042,340.04

-5,136,446.16

-123,178,786.20

-1,900,462.15

-1,900,462.15

-118,042,340.04

-3,235,984.01

-121,278,324.05
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8,687,052.44

72,309,366.13

-11,923,036.45

-193,587,690.18

12,637,935.54

211,258,778.40

1.
63,622,313.69
2.
-181,664,653.73
198,620,842.86
6.1 6.4
6.4
6.4.1
( 13 ” )
b ” )
( )
2006 3 23
20019 8 21
C
e C'I'I )
A

[2015]1573

278,448,789.92

1600099
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0.10%
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6.4.4
6.4.5
6.4.6
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]46
[2016]140 [2017]2
[2017]56
[2017]90
[2023]39
@ ( )
2018 1 1
3%
@
®
1 (1 )
1 1 (1) 50%
1 20%
4 A 0.10% « )
2023 8 28 0.05% « )
®
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6.4.7
6.4.7.1
2024 6 30
672,130.61
671,876.16
254.45
1-3 -
672,130.61
6.4.7.2
2024 6 30
48,114,691.59 - | 46,185,466.03 | -1,929,225.56
2,141,950.00 33,012.79 2,173,906.09 -1,056.70
2,141,950.00 33,012.79 2,173,906.09 -1,056.70
50,256,641.59 33,012.79 | 48,359,372.12 | -1,930,282.26
6.4.7.3 /
6.4.7.3.1 /
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6.4.7.4
6.4.7.4.

6.4.7.4.

6.4.7.5
6.4.7.5.

6.4.7.6
6.4.7.6.

6.4.7.7
6.4.7.7.

6.4.7.8
6.4.7.9
2024 6 30
110,477.14
110,477.14
1,500.00
23,496.92
56,393.64
191,867.70
6.4.7.10
A
2024 1 1 2024 6 30

23

53
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165,252,476.74 165,252,476.74
25,803,814.27 25,803,814.27
-125,696,015.61 -125,696,015.61
65,360,275.40 65,360,275.40
C
2024 1 1 2024
94,344 .43 94,344 .43
10,764,872.17 10,764,872.17
-525,644.05 -525,644.05
10,333,572.55 10,333,572.55
E
2024 1 1 2024
163,135.95 163,135.95
740,288.13 740,288.13
-290,059.02 -290,059.02
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3,603,733.49

-23,973,891.39

-20,370,157.90

-16,014,272.13

2,522,233.76

-13,492,038.37

1,166,052.18

-3,914,338.22
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-1,917,280.42
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2024

1 1 2024

6 30

168,252,312.

57

184,185,720.

87

346,327.

72

-16,279,736.

02

6.4.7.15
6.4.7.15.1

2024 1 1

2024 6 30

22,606.95

48,010.08

70,617.03

6.4.7.15.2

2024 1 1

2024 6 30

10,593,339.33

10,382,184.00

163,124.05

21.20

48,010.08

6.4.7.15.3
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6.4.7.15.4
6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1
6.4.7.18.2
6.4.7.19
2024 1 1 2024 6 30
256,379.45
256,379.45
6.4.7.20
2024 1 1 2024 6 30
1. 2,694,122.65
2,799,668.35
-105,545.70
2. -
3. -

2,694,122.65
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6.4.7.21

2024 1 1 2024 6 30

50,285.49

16,917.97

67,203.46

30
30 3 75% 3
6 50% 6

25%

6.4.7.22

6.4.7.23

2024 1 1 2024 6 30

23,496.92

56,393.64

12,400.00

247.50

92,538.06

2 2024 6 21

6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1

6.4.9.2
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¢ ")
¢ ")
¢ ")
6.4.10
6.4.10.1
6.4.10.1.1
2024 1 1 2024 6
2023 1 1 2023 6 30
30
%
%
140,243,335.74 54.02 | 472,587,492.25 34.33
6.4.10.1.2
2024 1 1 2024 6
2023 1 1 2023 6 30
30
%
%
- - 11,074,455.00 32.66
6.4.10.1.3
6.4.10.1.4
6.4.10.1.5
2024 1 1 2024 6 30
% %
132,656 .64 54.02 59,637.47 53.98
2023 1 1 2023 6 30
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2024

- 11.49 2,227.71 2,239.20
- 11.49 2,227.71 2,239.20
2023 1 1 2023 6 30
C E
- 7,755.83 1,050.67 8,806.50
- 7,755.83 1,050.67 8,806.50
C 0.10%
31 53



2024

0.00 - -
/ 11,998,582.30 - -
0.00 - -
/ 0.00 - -
11,998,582.30 - -
15.72% - -
2023 1 1 2023 6 30
A c E
2016 3 23 i
/ - - -
/ - - -
6.4.10.5.2
6.4.10.6
2024 1 1 2024 6 30 023 1 1 2023 6 30
672,130.61 5,251.76 6,528,757.91 28,467.52
2024 6 30
. ” 2023 6 30
6.4.10.7
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2024

6.4.10.8
21,078.54 (2023 6 30

20,702.34 ) (2023 1 1
2023 6 30 0 ) (2023 1 1 2023

6 30 0 ) (2023 6 30 )

6.4.11

6.4.12 2024 6 30
6.4.12.1 /

6.4.12.2

6.4.12.3
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2024

6.4.13.2
10%
10%
6.4.13.2.1
2024 6 30 2023 12 31
A-1 - -
A-1 - -
2,138,199.86 8,214,997.81
2,138,199.86 8,214,997.81
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4

2024 6 30

2023 12 31
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AAA - -

AAA 35,706.23 618,860.69

35,706.23 618,860.69

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

35 53




2024

6.4.13.4.1
6.4.13.4.1.1
6 -1 |1-5
2024 6 30
672,130.61 - - 672,130.61
188,490.66 - - 188,490.66
63,256.24 - - 63,256.24
2,173,906.09 - 46,185,466.03| 48,359,372.12
- - 8,100,157.62 8,100,157.62
- - 517,531.89 517,531.89
3,097,783.60 - 54,803,155.54 57,900,939.14
- - 21,015.17 21,015.17
- - 3,502.55 3,502.55
- - 589.60 589.60
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2024

6.4.13.4.1.2
2023 12
2024 6 30
31
27 -2,340.53 -16,361.04
27 2,340.53 16,361.04
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2024 6 30 2023 12 31
% %
46,185,466.03 80.07 136,224,704 .54 93.88
2,173,906.09 3.77 8,833,858.50 6.09
37 53




2024

38

53



2024

48,359,372.12

145,058,563.04

6.4.14.2.2

6.4.14.3

6.4.14.4

6.4.15

7.1

§7

39

53




2024

7.2
7.2.1
o
A - -
B 1,187,918.00 2.06
C 33,467,489.03 58.02
D - -
E - -
F - -
G - -
H - -
I 2,026,510.00 3.51
J 8,778,149.00 15.22
K - -
L - -
M - -
N - -
0 - -
p - -

40

53




2024

12 300151 68,800 1,088,416.00 1.89
13 688025 26,888 1,086,006.32 1.88
14 601878 100,000 1,072,000.00 1.86
15 688120 5,584 1,058,614.72 1.84
16 000938 45,800 1,023,630.00 1.77
17 002273 60,000 1,018,800.00 1.77
18 688116 44,070 1,017,135.60 1.76
19 300260 48,000 1,005,120.00 1.74
20 688072 8,210 986,103.10 1.71
21 603986 10,000 956,200.00 1.66
22 601901 117,500 908,275.00 1.57
23 603236 18,800 878,524.00 1.52
24 300762 48,800 874,008.00 1.52
25 605117 11,200 832,608.00 1.44
26 601456 86,200 830,968.00 1.44
27 002475 20,000 786,200.00 1.36
28 300604 28,800 782,496.00 1.36
29 300684 45,000 780,300.00 1.35
30 001270 20,000 734,400.00 1.27
31 002739 60,000 725,400.00 1.26
32 688409 18,944 699,791.36 1.21
33 002487 30,000 686,400.00 1.19
34 300054 30,000 680,400.00 1.18
35 300115 55,800 669,042.00 1.16
36 300073 18,800 645,028.00 1.12
37 002436 60,000 619,200.00 1.07
38 601137 40,000 609,600.00 1.06
39 002241 30,000 585,300.00 1.01
40 300751 4,800 573,504.00 0.99
41 688008 10,000 571,600.00 0.99
42 688041 7,800 548,496.00 0.95
43 688200 5,779 530,223.25 0.92

41

53




2024

55 603345 3,988 296,348.28 0.51
56 000988 8,000 239,440.00 0.42
7.4
7.4.1 2% 20
D)
1 002906 2,722,854.00 1.88
2 688025 2,103,337.60 1.45
3 600325 1,933,086.00 1.33
4 002643 1,854,004.00 1.28
5 002244 1,647,293.00 1.14
6 002475 1,548,117.00 1.07
7 601939 1,472,052.00 1.01
8 601988 1,472,012.00 1.01
9 601288 1,471,890.00 1.01
10 601328 1,471,430.00 1.01
11 688518 1,440,238.94 0.99
12 601878 1,424,912.69 0.98
13 688012 1,374,730.23 0.95
14 300494 1,331,597.00 0.92
15 603392 1,323,857.00 0.91
16 300413 1,306,036.00 0.90
17 601901 1,257,279.00 0.87
18 601456 1,255,217.00 0.87
19 300724 1,255,029.00 0.86
20 688072 1,214,666.26 0.84
7.4.2 2% 20
D)
1 300680 5,685,241.88 3.92
2 603160 5,006,298.00 3.45
3 603392 4,677,696.19 3.22
4 002241 4,622,280.00 3.19
5 688518 4,043,844.61 2.79
6 000728 3,991,503.00 2.75
7 300724 3,987,844.00 2.75
8 300601 3,965,327.40 2.73
9 601878 3,965,018.00 2.73
10 300687 3,927,363.00 2.71
11 300339 3,787,442 .89 2.61
12 688041 3,637,098.39 2.51

42
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2024

13 688039 3,376,206.69 2.33
14 601995 3,337,795.00 2.30
15 002518 3,294,157.00 2.27
16 002335 3,107,616.56 2.14
17 002036 3,078,036.00 2.12
18 603306 3,034,614.00 2.09
19 002439 2,782,460.00 1.92
20 601900 2,737,228.00 1.89
7.4.3
91,346,814.01
168,252,312.57
7.5
%
2,138,199.86 3.71
4 - _
5 - -
6 - -
7 35,706.23 0.06
8 - -
9 - -
10 2,173,906.09 3.77
7.6
%
1 019727 23 24 21,000 2,138,199.86 3.71
2 113677 330 35,706.23 0.06
7.7
7.8
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2024

7.9

7.10

7.11
7.11.1

7.11.2

7.12
7.12.1

15

4420.184584

60.092292

2600

2024 6

2024 29

160

2023

2023 8

1760.092292

44 53

3



2024

16

2710.9738

22

3791.879382

570.9738

2041.879382
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2023 21

2140

2023

2023 29

3

1750

2023

11

11

12
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27 2023 41
170
2023 12 28
2023 68
EAST
430
7.12.2
7.12.3
1 63,256.24
2 517,531.89
3 -
4 -—
46 53




2024

5 8,100,157.62

6 -

7 -

8 -

9 8,680,945.75
7.12.4

%

1 113677 35,706.23 0.06
7.12.5
7.12.6

8.1

§8

260

251,385.67

62,948,323.28
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2024

927,722.98 1.22

8.3
A 10~50
C 0
E 10~50
50~100
A 10~50
C 0
E 0
10~50

§9
A € E
2016 3 23
278,448,789.92 - -
165,252,476.74 94,344.43 163,135.95
25,803,814.27 | 10,764,872.17 740,288.13
125,696,015.61 525,644.05 290,059.02
65,360,275.40 | 10,333,572.55 613,365.06
§ 10
10.1
10.2
10.2.1
10.2.2
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2024

10.

10.

10.

10.

10.6.

10.

10.

6.2

10.7.

() )
2 140,243,335.74 54.02 | 132,656.64 54.02
2 119,355,790.84 45.98 | 112,906.43 45.98
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
49 53
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10.7.2

1998 29

2007 48

*

%)

(%)

12,239,967.30

100.00
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10.8
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2 2024-1-22
2023 4

3 2024-1-22
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9
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13 2024-6-20
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15 2024-6-25
16 2024-6-26
17 2024-6-28
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11.1 20%
20%
%
2024 1 12
18,545,06 | 514,706.
2024 6 0.00 | 19,059,773.12 | 24.98
6.77 35
30
2024 3 28
11,998,5
2024 6 0.00 0.00 | 11,998,582.30 | 15.72
82.30
23
2024 1 12
18,687,16
2024 6 1.98 0.00 0.00 | 18,687,161.28 | 24.49
30 ’
2024 1 1
92,813,80 92,813,80
2024 1 0.00 0.00 | 0.00
2.42 2.42
11
2024 6 28
22,848,6
2024 6 0.00 0.00 | 22,848,612.65 | 29.94
30 12.65
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2
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