BERR I 2 R AR e SRR IR & RLUESF 12
2023 S£3F 2 FREWRE

2023 4£ 6 A 30 H

EEEEN: BRLAFNESEE (FE) FRAHR
EEFEN: PHERBITRGARAH
RELEH EHR: 202347 A 20 H



KEEZ N7 ARG 2023 F5 2 B

§1 EERR

R HHNNESE S REFRUEAR S Pr GO A R EIC . R P YERRR B K,

FTH A EL S L VR VAT e B M R A

ol B DA o

REFE N ERBRIT RO A RAFRREAREERME, T 202357 H 18 HEZ A

R I S5 AR S HERIMER A AR

FENE, RIEERABRAEAERBOCE. R T

IR B BN -
SRR LSS . B 5T i BRI RS 2R e 8, (EAMRAERE & — 5 # R
e HIEAEW S AMURIARREIL . oA, B5EE AR R B R AR AT 4 I A

2 AR VIR

A TR 45 R R H 1T
AIRERE 2023 424 H 1 HilgE 6 H 30 Hik.

§ 2 &= g
B G TRIRR KEEZ R 7 R &
e 233009
P 233009
L Y (S LT
eGR4 MH 201145 H 17 H

0T IR I A7 AL A

584, 558, 999. 09 17

Bt H AR NI il 2 N T AR T 1%, FR IR AT IR, AR TSR K
BFIATER T, 75 IRBGE B L R HE % [l 4 o
PR A3 4R P AR AR TR X)) F 30 B SRS Dy 3 S P BT S, 45 53 24

VPG B IR

1. B SRR o s

REEL DL CEAGIER Y N B TR, B ESE TR K
JBE 2 TRl F- B /RVERE RS AT I S B R M i I SRR Rl S . <R
JEE 22 TR F- B R VEAR AL A S B AT i A o e 1 EOAS s A 1T 18
IE, AL A .

2. BE P B R

REEEITATIE A AR IR E R G— h%?% #MEM%
FCE SR “H B R 7 M2 R R SITRE SR, 456 r%ﬁﬂ
IR, R S R R s WA S 1 KU i %ﬁﬁﬁ%ﬁﬁm
Hf s R AL E T R

3. FoAth 4 b T LB e mg

(1) [ 5 WA 2 4% W% S s

REEEEE K HIR P B E SRS, HHTE G SR, A RRSEE
W fi SIF 55 DA S AT R A 7 R 4R R

% 200 3% 111




K2 R F SR A 2023 458 2 RS h

A 4R P 2 ] 7 A 7 A5 B R A R R T S L W s 2R
LRGSR ZERRG . AR/ I FiZF RS AR R RS S
(2) AR R4 95 e mg
AEEGVERENEN, 25BN S . A25EE&S 5Kk
F T I ATURT B B 1) R 3R 2 S AR X UE S5 T 3 S AR AT 17 10 A W A 2H 5 X
RS Wi 2 23 A B At b

(3) BUIE#% 5t 5 ms

AT G P AIE (/)45 5% S AE RSB (R UIE 55 A1 2H G WA 2 RIS 23 B P Al
I, A Black-Scholes #E84FN — R HHRUE M 581 9 Bt BGIE EAT
SBTENY, FEARYE T TE N E U B S B AT & S 2 1 .

Ak G L i v HHAIE 500 $8 %0 X 80%+HHIE £ A 15t 55 5 B0 X 20%

RS WAL 2 AR A AFEGNIRA BUE ST IR 4, AU R A XU w5 T 08 i B i 4
Vi IR, MK TR RS .

FEEE TN FEMR L PFRIRSE R (R ED FIRAA

FEEFEE AN Hh [ 8 AT A A PR A

§ 3 EEM SNBSS ERI

3.1 ZEMFHER

fz: NRIHIT

E B SRR

AR (202344 H 1 H-2023 46 A 30 HD)

1A E SR A

—36, 831, 553. 65

2. AHFIE

-17, 455, 856. 64

3. IR £5) 3 44 A #AF i -0. 0301
4. BRI & % 1 E 709, 013, 988. 46
5. AR S B E 1.213

VE: L DL E BB RbR S R A IEEE S S ST (A, TFR A
R ) #e5), + \ BFEJ S BRI AT B T AU 7«

2. A s B ot i 2 e A IR SR - BRI

HAte N (AN A S E Azt F0BRAH

RPERIREL, AR A S Bt in_EA 2 fe i (E A2 s e -

3.2 e FERI

3. 2. 1 B E R R KI5 RN St B A 2 2R i LA

Ml 45 b A
AR | EMOR | LG, | -
i B o ‘ HRERR | O—6 @—@
® EZEQ | HRERO »
HEZD
o =ANH -2. 57% 0. 84% ~4. 14% 0. 66% 1. 57% 0. 18%
T EAANH 6. 68% 0. 87% 2. 22% 0. 63% 4. 46% 0. 24%

Fo3u o 11w




K2 R F SR A 2023 458 2 RS h

ok -3. 88% 0. 91% —4. 88% 0. 77% 1. 00% 0. 14%
U e 8. 26% 1. 42% 4, 85% 0. 95% 3. 41% 0. 47%
U o 40. 25% 1. 43% 18. 15% 1. 09% 22. 10% 0. 34%
H3E4 4

177. 44% 1. 54% 22.19% 1. 20% 155. 25% 0. 34%
R RS

3.2.2 BESAFAMMUNRES R IHFERKERZ R HE RSB R
RABF KR

IR 2= ] T v SR -G B R TEL A RS S 5 ] A Ml 5 B RSB O i R SR o 5 S, S - HOE
300. 00%

270. 00%
240. 00%
210. 00% | “

o W LRTIN
120. 00% /‘ ‘ ﬂ%ﬁ 1W1 A‘. J

90. 00%

60 OO;.] JM ":I/L w‘v\j =
)RS e

—30. 00%
- ©o

| |
o
(=)

i;

2014-07-25 {5

—
(==
| |

2011-05-17
2012-01-05
2012-08-25
2013-04-15
2013-12-04
2015-03-15
2016-06-23
x| 2018-06-23
2023-06-30

2022-11-09

2017-10-02
2020-12-10

2015-11-03
2017-02-11
2020-04-21

o~
—
=1
o~

o
|[—xEsEFERRARTEAMKE —AESETEREART
F

Bt | 2021-07-31

— 2022-03-21

%
2L
i
i
=

e 1 AEREGHEEEFT 20114 5 H 17 HIERAR. ARG SRIME, HREEBHA
HESARAEM HE 6 NMH NS RHREHA O EGEE G FMA KL E. 2O g
A 4 % IR L LA S e e A R L5

2. H 20154 9 H 29 HiE, AF:E R EGEEMEH R “ ik 800 F54 X 80%+HHIELE & fii 77 15 4L
X 20%” AZH Y “HIIE 500 FEEX 80%+HIIELR A i ZF R E X 20% 7. LRSI 2015 4 9 A 29
HEf e A B A

§4 BEAME

4.1 B&%ZH (REEZH/DH) FHH

A U e TR | 5 ol §
A\ BE Tromnm [ mEnm | e ke

SRR 2019 47 8 H 20 T L, R ST

R s f T R, e R A A




K2 R F SR A 2023 458 2 RS h

W, R4 L XU 23 AT U IS A 4 PR A R A
2T A AT I TR R e A . 2019

5 AMAAAT], AT BCEALER B A
W, R4, 2019 4 8 FATHHATEER
TFHRIZRIIE 300 F8 50 5 2 UE S 45 8 2
& BERR A PHRI A 2 SR I B BIE S 4%
PR BEAR A PHR 2 R RS SR TR A
RUEHR R R SRS AT, 20207 H
R TE AL EERR L FF R BSG AL Je T iR & 1Y
IER RS ESAT, 202047 AE
2023 4F 4 FAEATEEAR L PHRI4EEE MSCT
[ A BARBOE R AR R R &R &4
H,

T 1. Ee 2RI H I OUHRE A 2 = o e i e 1 ESAE B Y
2 FEABH RN CAZIUE £ T ERESF R TS Sl b 2 /080 56 BRIk G 2 PRV
3 AETF ML SGEM GIEFR WML 53 B ELIMED) AR RLE -

4. 2 EENX RGNS E SRR TE R I3

I, FESE BRI PR NRIEM EESR BT 3 gD B B[R S HARARSGE
FREMAORE , AT WAE M B ST i SR N8 BT IS HY 2R e B8, AR EE I AR AT 1
NFEGANBFA NSRRI B, A 155 2 e B A AR 2 AT 9.

4.3 AP HEF IR

4. 3. 1 A3 5 B FIHAT R L

HEEHNEPT QIEFFIRBHEE S E AR AT S R PRI LA B ] BT
e, B FREAN R Ged2 il ORAE A R I AT 28 5 T BEOR, FRIBRE 0 558 S AT ) M A 3 #r
R EHNIE NS BEHEED I, R L HPITES TR B TxE. AR,
e S TN AR AT 5 T T 52 5 1) BE SR
SRR I A R E T RS S BRI s R R R
5, ESIANFRHIE N AFENEET GnHAN. 3HAL 5 H
G ERAT M, RIS F DL

I

Fh RS i) KR R 2%
WD ARG LA R 1RSS5 15

4.3.2 RERZ BT AN ETHHA

WA, AREEEHNITHRRAES S5 T AT 5E0 R H R A1 52 5 S i (1 9.3k
A oy B I 2SR 2 H AR SIEOLA 1 IR, AR B e R AT 505 S 5 HAR AL &
ERRIAIAE o BB BRI A W S 479

Fo5U o 11w



K2 R F SR A 2023 458 2 RS h

4. 4 & AN S HH B RIS RIE /R

A I, A I 32 B BB RO FAFEORIE L o, A A, IR 300 F580C N 2k 5. 15%,
HIE 500 FE 40N 5. 38%, _AIE 50 FREU Rk 2. 16%, BIMLARFEEC L 7. 69%. MXIS I EE
KNTE RIS AR FES T, N E XIS IS T K. SRR, LA TMT SRR IRHE A F RN TR A
Wr ik, JCHAMEAT AL ZZR A SR 16%MkMR o A7V ] R 234 5 R B 2k 4 B AR 53
RILW AL, A AN AT 1/4 70 FLAEN G 1/4 303 eGP R IR 22 12. 4%, 5 2 R 14. 7%
IR FEAARFERFT

L AAEN], 1 CRAE TIRZIA A 0T, A B BT EE: 2491 A, IR TiE 21. 28
JILTG, 44 GDP LU 41%; BREMREHIA, A M BT EEGE 5031 H, REETTE 83. 26 Jifs
TG, i EAEOR GDP EEH 74%. BEAE AN R RIEAT, IR BCEEECE A S T P,
TR T WO S AT R S MR A ZE B R FRATHELL A 8, A IS M VESR Sl Bl AR ¢
FFEAE o $98 FR RIS 7 125 1 L PR M AR B A e A 2 A A o 13 e oy RS

FATVONRHLEIE . W RTINS 55 S5 M PN A SRAFAE,  BRACTIT I AN T ) SR AT
A YT IG AT 0GR B . BT AR R SR, S P nT DU o6 i 7 I 22 b
), BEURRASHEISREEL EiiAE, HEimA S Sl InAS E A SE iR a4 .

4.5 MEHNESHL SR
AR WA 2023 £ 6 H 30 H, AEEMBUHEN 1. 213 78, RKiHH#LHEN 2. 618 T,
F G AHEIG N2, 57%, LSRR AR s % -4, 14%.

4. 6 MEHINEETA ANHEE & ™3 ETE 3
WG, ARG R BUESE A TAF A 2 R NECE AN — 0 NS e 5 1
ER T T H TSR

§5 WA EHE

5. 1 REBIRESHHEHMR
Fe i H EH () i R S B R (%)
1| B 655, 494, 848. 95 91.89
Horpe ISR 655, 494, 848. 95 91. 89
Fe - -
] 5 Wi 2 % 4,117, 482. 40 0. 58
Hrp: iz 4,117, 482. 40 0. 58
B FFUESR - -
4 | mE R - -




K2 R F SR A 2023 458 2 RS h

SRbATA W EBR - 5
SENIREE SRl gt 7 - -
o SEWT AT A 1 SN IR 5 4 ik % - i
F
AT R H A & 61 47, 368, 838. 23 6. 64
HAth w2 r= 6, 402, 351. 65 0. 90
&it 713, 383, 521. 23 100. 00
5. 2 W EBARIAT LR ER T AHES
5.2. 1 |REWRFITVORABEABRERRHES
B e
fof e ARMHE GE) & i (f; f"ﬁ“:
A 12\ *ﬁix q‘&\ :‘/@j_k | -
B Rk 14, 324, 766. 00 2.02
C [k 546, 351, 497. 55 77. 06
D |HA. T RS KA PR R
N4 3, 132, 927. 00 0. 44
E  |&F 5, 839, 063. 12 0.82
F itk el 3, 344, 849. 05 0. 47
G pridEisk. oEFmsEOl 9, 886, 108. 00 1.39
H o [fEEAE gk - -
I |5 BARS BARAE BRI AR RS 21, 162, 707. 36 2.98
J &Rl 14, 867, 013. 00 2.10
K =k - -
L AR SR S5 - -
M [ REEERT AR A Rk 11, 656, 244. 85 1.64
N KA IR 5t B 15, 480, 313. 02 2.18
0 |[ERRS. B ARSI - -
P HE - -
Q | DA TAE - -
R [Cfb. RE G R - -
S GEE 9, 449, 360. 00 1.33
f=ann 655, 494, 848. 95 92. 45
5. 3 IR A S EL o5 2 = LI NPT B B B 5 94
5. 3. 1 MEHRIE A RMHE S E LB 7= 3E A K/ NEE R BT+ 2 B = 3 B 4
_ = ki
FEo| REAE | REsk | HE B |ARhE Go | DT . f"ﬁ 2
000629 KN el 2, 590, 200| 10, 127, 682. 00 1.43
688448 WA R 223,204 7,640, 272. 92 1.08
688063 IRAERHE 37,275 17,389, 768. 75 1.04

BT 11w




K2 R F SR A 2023 458 2 RS h

4 300751 E Ay 43, 600| 7, 384, 968. 00 1. 04
5 000551 BT RHE 588, 500/ 6, 538, 235. 00 0.92
6 002249 KEE AL 1, 145,000/ 6, 526, 500. 00 0.92
7 688283 e 1L 4 97,900/ 6,512, 308.00 0. 92
8 600089 R T 291, 900| 6, 506, 451. 00 0.92
9 600099 MR A7 680, 300/ 6, 367, 608. 00 0. 90
10 300441 fife 347 5t £ 1,041, 100[ 6,361, 121.00 0.90
5. 4 MEBIREMF MM IR AFRBLHE
e i 75 ARME o) b R B E L] (%)

1 X fii 77 - -
2 JAT AR - -
3 S Rnfigz - -

Horb: BURME SR - -
4 k7 - -
5 i Ml R B 55 - -
6 HOH SR - -
7 Al (AT AZ #f5t) 4,117, 482. 40 0.58
8 [ b A7 FR - -
9 HAth - -
10 &t 4,117, 482. 40 0.58

5. 5 MEFARIE A RME o 2 & F ™13 E LL I K/ HEFF RO BT TL42 B 3R A 40

e | R | el ([ HE K | ARNME Oo) | HEEERERE] G
1 123187 R IR £ 6, 523 1,630, 731. 41 0.23
2 113667 I 23 ¥t 10, 600 1,274, 116.81 0.18
3 118021 BB A 3,410 721, 806. 85 0. 10
4 118033 M A 3, 290 455, 030. 26 0. 06
5 127064 R 232 35, 797. 07 0.01

5. 6 W EHFHIRIE A RME 52 ST 13E HBI R/ HEF R BT +48 B SCRRES L5
K
ARSI AR IR AR A B SCHRHIESR

5. T WEHIRIE A SME 5 & T3 E LU RN R BT T4 5t & R 455 4

REARE R EER

M€, AREAZERERIG.

5. 8 MEHARIZ A SMME b 2 &3 7158 H /N HEFF I BT A48 BUIE B3R B 40
ARSI AR IR AR FFABUIE .

5.9 MEWIRFEE TR KBTI B 5 18 0L i

Fo8u I 11w




K2 R F SR A 2023 458 2 RS h

5.9. 1 REHIRAZ S B KRR R R A7 25 40
WEMIN, AERERSERIENI S BERTIIR, ARERFARBHTEA.

5.9. 2 AESEHBIIRR OB HBUOK

RIEAIE SR EEFRMME, AEGUBHRENER, S5B3RS,
IS 5IRAR I DT BEI HUMIECE: (10 R SR A ST AR IR S5 T 37 S AR AT 15 1R IR AL XU i 28
Brifsent b FESE B OKIRIE Z WA R R . BORKEMERMBE AT IHHEE, &6 etz
BTVE, WE R RS SR CAPM AT HAA RS Beta fH, Z5EMEHREN
AR, LR ERE R S AR IR MK, #iE 2 5 IRAR I 858 5 BB Lol
WEMIN, AEERSERIEIES .

5. 10 | H MR A S BB 0 B U0 3L 5 1% 0L vt B

5. 10. 1 ZHE BT BB BUR
REARS RS G FME, ARELSHEGNILS.

5. 10. 2 #RE AR AT SH A A7 30 B2 30 A4 28 W A
RIEAR R GG RNE, ARENSEEGITLS .

5. 10. 3 23 H fi B IR B H AN
WA SRS A FHE, KSR 5EMIELS .

5. 11 BBEHASWMEME

5.11. 1 AESHRHIBI+HIEFH AT EAE R T IR E R TVLREE, R
FER S g H Bl —F N ZBIA TS A TTHER
ANFE BB AT+ A UESR 0 RAT AR HBUAIR 75 0 N e A T TS SR A, B A 75 i

HAl—HFAZ B AJTETT. AT

5.11. 2 HEHF MR+ L BMERTEB N EE S FAME R &L T E
ARSI GBI AT 44 IR SRR T R B RDAE 1) R e JB SR

5.11. 3 HAMBEF=HIR

75 4 Fi EH ()

1 fFHRIES 230, 497. 37
2 |MUGIERTE SR 6,110, 102. 78
3 |NSEF -




K2 R F SR A 2023 458 2 RS h

ISz HCA) S

IR GIGEN

61, 751. 50

FoAt MR

HoAh

o |~|lo o |a

At

6, 402, 351. 65

5. 11. 4 I HRFFAH BIAL T4 B 0w e et 27 B 40

T fiFEARAS fii A K ARME o) d S T E L (%)
1 118021 B A5 721, 806. 85 0.10
2 127064 WA ot 35, 797. 07 0.01
5. 11. 5 G HARET 48 i B2 P AR R 52 PR I% 50 1 Ui B
AREEE ARG IR 2 M S AR RIESZ IR
§ 6 FF AL HZED)
BApL: Ay

T S5 < L 0

570, 861, 808. 29

7 1300 1) 5 < A A

27,789, 705. 02

Wal: R ST ) < B ] 00

14, 092, 514. 22

T YT ) 5 e R 0 AR A A (A

UL =T HA)D

T SRS ety U 0

584, 558, 999. 09

$7 ZEEEANCHERRERRAEESRHIL

ARy, B BRI HEAA TR, RERAREE,

BEAREHIR, HEEHAR

B AL S MH0.
§8 HAXHHEHR

8.1 &BXMHEZF
Iy R ERIE NS S A% A e S A (1 S0
2. KEELFEEF
3. ARFEEFEE TN
4. REEHZEVH P
5. G NS TR B

Bl

=
P

=




K2 R F SR A 2023 458 2 RS h

8. 2 FAICH &
RN AT AL,

8.3 AR
P T LR N R G B A I, AR T R AR SR ST B, S T L o e 4 T A3t 7
o R

ERLAFESER (FE) FRAF
2023 #£7 H 20 H

% 11U 3k 11



