AN ks A RE R o
2023 % 18 (& F 73 #)

PR

—OZ=#==_HA=-_+WmWH

2023 4E 1 A S
B 2

L BBV
=y MERB
=, FEVEEE.............
(=) BERE ...,
(=) Bwkd ...
(Z) JHATAERLS.......
(M) EZHH.....o......
(E) AREH.ooeeennnn. ..
W, BARREER ...
B, REFIMSVER ... ..

b

=
e
-
ﬂ.\,
=
|
i
g

IR ROIES5 1 O

gl



T Egﬁﬂ§5P

£1-1 REEHEAFRNWEEZREITRENR?

N ES W45 T R
(%) HWALAFE LG AR C w5525 R A F I B
GHRIRS 87 87% 9 10%
il g5 61 61% 50 82%
WAMITAE Aol 55 74 74% 60 81%
BEERG 94 94% 80 85%
HEER 52 52% 0 -

= MR
Fo-1 RGEEATAMSERLTE

(Bh7: 1Z75)
g =pN v AN ) 5 ) i 55
B 1,537.18 1,579.65 42.47 2.76%
= 404.13 410.09 5.97 1.48%
VEA 2 A 413.62 426.02 12.40 3.00%
SRR AR 398.35 403.80 5.45 1.37%
N2 ON 166.84 86.79 -80.06 -47.98%
R -1.24 0.06 1.30 105.07%

VR BN W) FEAR AR BT B A LA KU B A W) B R BT R KU B B 25 O 1 A ]
2 EE 2023 4E 1 31 H, 30 97 AR A FIE & & WL 100 KRG EH AT, Hrhf 99 HEE
b PALIR- SRR
SN FIBOR IR AEATIINL 55, DR A ] JRA A8l 5 1 A F e 2 A
1



= ERISHE
(=) 8RS

R3-1-1 REEHRATCRLAEWE. T LS HRIIESHTATR

(Bfr: {278
HH & A R L
BRLEM 21.59 42.57% -68.68%
QoL NiEiH / /
BH A / /

®3-1-2 REEHEAFGCRAEWEMRRFORG R

e TS A H TR A (8 A H B
AedRAL L 11.12 51.47%
A7 b 7.46 34.54%
BAR 3.02 13.98%
&t 21.59 100%

R 3-1-3 RREEA R4 R E MRS A E LT
LIERE L)

83.31%

s RUPER A (2e) ATkt RI=EAAE A
1 RV 5.88 27.22%
2 i Eea 4.73 21.92% 61.64%
3 Tk 2.70 12.51%
4 BREUA 2.40 11.13%
5 Y. 2.28 10.54%




(=) fgrisll 35
%3-2-1 RREBATMBMIRL S HRGHE

T H AH N4 Al bk
WECH
- 19,089.61 -36.61% 13.60%
(B 1270
e
3,700.83 -35.03% 25.31%
(Bl 75F)
& 3-2-2 RREERAFRZAPBMTRZSERGATER
i H AH E2N=4 [ Lt
R
133.29 -7.95% -4.47%
(e 1270
W
1,699.74 -2.97% 29.62%
CATAES)

*®3-2-3 NEEAFMWNLEY AR REBHA RS TR
1 P SRR T

HAT ST 2t 7k - 1Tk
S _ =T AZ AN
JAZH (f2.78) w5 b - 5 HE
z.6)
1 e 1,606.21 8.41% 1 JEL 15.63 11.73%
2 SE:E] 1,236.61 6.48% 2 PR 300 1E 13.36 10.02%
3 PTA 1,007.53 5.28% 3 G| 11.33 8.50%
4 BELUN 967.79 5.07% 4 _iiF 50ETF 8.26 6.20%
‘ TR AT IR
5 K 873.12 4.57% 5 7.44 5.58%
300ETF
M HAEAE 29.81% M HAEAE 42.03%

¢ ORAE A TR E R R, ATRER

3

o WO EREERAA A



(Z) HIMTE RIS
%3-3-1 RREBATHINE MR RT LG R

Bt WA 4 i A RAF 824 A4
278 z78)
[EIES 1102.20 75.94% 1717.95 53.95%
- ARk 221.88 15.29% 451.86 14.19%
fml
JiiEEES 102.16 7.04% 939.11 29.49%
N 10.33 0.71% 36.17 1.14%
HoAho 14.82 1.02% 39.40 1.24%
Mt 1,451.39 100% 3,184.49 100%

*®3-3-2 NEEHRARGINGTELRBGHHE

Bt UAR% HARAESA4 A4
(fz.78) 278>
IR 832.32 57.35% 2199.59 69.07%
ZE 238.48 16.43% 286.86 9.01%
i 380.60 26.22% 698.04 21.92%
it 1451.39 100% 3184.49 100%
() EERS
%341 RREBAFAEER HHHGHE
(Bfr: f278)
i H ZE| R [ b
IR B R < 119.32 -40.11% -20.28%
WA S 80.74 -55.59% -42.17%
R B S A 200.06 -47.50% -30.84%
AR PEAT 163.83 34.93% -25.71%

MR A FROAER R, W Re S s O IR EEE AR N
¢ FAbRIRER AL R O TSN ERRAR N, BAERER SN ARG

4




K342 NEEHRAREERGIRIBELLG R

PR AR %Hfmﬁ%g A H B b b
M (1278
(il 67.57 33.77%
&R 40.85 20.42%
B R 33.70 16.84%
R 43.51 21.75%
pignl 14.43 7.21%
&t 200.06 100%

*®3-4-3 NEEHRAREERHIES BAHELELST

AR BT - o -

o - ke AT =RE A L4 S
R (Zo1)

1 ik 21.48 10.74%

2 RIRIGIL 19.12 9.56% 29.45%

3 48 18.33 9.16% 43.06%

4 HAR 14.43 7.21%

5 BRELER 12.78 6.39%

(B) BNES
£3-5-1 RRERARSHHBHALHE

(Bfr: f278)
i H *H 7N
DB R 54 1.64 -38.04%
W E SR 0.74 -61.13%
BLIE R 5 S 2.38 -47.69%
KA ENA GG s 103%
REIIRA A4




*®3-5-2 NREHERATEHHZMED mFHA H LS

A LA S

AERIR G EH .
- kst A=K
fz.o8)
1 JERE 0.45 18.87%
2 4 0.34 14.26% 46.51%
3 LR 0.32 13.37%
4 o 0.28 11.91%
5 EV< 0.25 10.54%

68.96%

v RASERZ SR

R4l RREHEAFAPEZHIRRE TR

A BZE o o 7 H Bk

R4 TR FE) A H A (78 i
REVRAL T 2263.84 9162.24 38.45% 5.55%
AR i 1162.19 5607.78 23.53% 5.58%
T4 )R 214.58 3074.31 12.90% 6.68%
BER 716.26 3412.35 14.32% 5.12%
HELE 119.66 2062.90 8.66% 3.35%
4 4.16 510.23 2.14% 0.32%

&t 4480.70 23829.81 100% /

R4-2 RNEEERATMERL 50 P HAELSRTR

R A

A AR AT L A 1O
(ze)
1 W4 1706.66 8.06%
2 HR 1367.65 5.51%
3 IRSUAN 1340.11 5.18%
4 PTA 1316.55 8.51%
5 EvE 947.51 14.35%

TORE A FRORER R, WRES ST, O R IREEE AR T
8 b b= XU B B 2 R AR RAR ) B S A RS B B 2 ) AR AR H 5 T IS
O A A ARERAT ML 5 b= XU B B 2w R AR ) il Sl 4 L 1 B T 37 AR R AR ) S
10 AR AT M ot b= 2 ) B R R ST A 4 [ I B T3 5 A A R A
6




B BREHMELAIER

BBIRS: AP LR 6 RS R ALK 17.58
27, EH81%, EESATEHEFEMAL. K= &Kk, K4
EREVHF T IS BT RERSXFAEI T, &
b 84%. R TR G /MMl 80 Kk, & 73%.

G5 RS TR AT B AT A AR A T
%4 X 28 354.67 1070, TR 43%, &1 32%; AHKF
S X 240 801.39 12 m, B 13%, & th 47%.

E2RZ: HP A LRERERITR ZH 7412 12
T, G 37%, FEL;ATHEAML. FEL2ERE. it
B % d Nk 1166 Kok, & H 63%.

ERRZ: HF A LRERS RITH 58 0.84 12
T, b 35%, TESATRSE, BERRK, RitRS
NG 14 Fok, b 52%.



75 BRFLHARER

CE-RSE: HETaERELCERS ZITHME 03510
T, dH2%, fFTEHEBEAIRE, KETEE LS AL
A E Bt R R 4 XFHAE 0351727, &b 3%. Rtk
% EdE 8 KK, L 7%,

VST i 40 B B AN AT A o A AT
X447 186.26 12,70, D 8%, &t 17%; AH KFE
% X & #1232.06 107G, [F WA 83%, &t 14%.

EEZR 7. A Ew s RERS R H 58 3294 1271,
&t 16%, £E 4 T REVRA TARA . B R4 £ w74 5] 246
FK, & H 13%.,

K Z: A LT ERER SR H %% 0.66 1271,
bt 28%, FELQMTREEMA TN, BiRE EHAE 6
KK, &t 22%.

W ARERA AT (RIS I RINESFE S T ACATIESR R S . HBERG STk
WEGHI AT, e LT AR FIREEIFEEN O M AR R8s LA = #5025 & B A« i)
= T Z%TaED

8



	（一）仓单服务
	（二）做市业务�
	（三）场外衍生品业务�
	（四） 基差贸易
	（五）含权贸易

