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3 SRV 3-30 0-11 FRAEE 79 67

30101 | %57 | 2021-0 | 2021-1 | ¥k 2485. | 5,922.
Ak B4 00 | s3ea | 175.00 8.1 59 ;

1 B 6-09 2-17 R A= 00 00

30094 | 2021-0 | 2021-0 | i 2496. | 5,867.
i it 9.79 | 23.01 | 255.00 -

3 iy 2-03 8-10 5= 45 55

30096 | HEMS | 2021-0 | 2021-1 | ik 2301. | 5,850.
I R 454 | 1154 | 507.00 ;

7 sy 4-02 0-13 5= 78 78

30097 % | 20210 | 20211 | wimr 3.091. | 5439
iz i 719 | 12.65 | 430.00 ;

2 ey | 4-08 | 019 | R 70 50

30092 | 4Emt | 2021-0 | 2021-0 | ik 2538. | 5,407.
e HIE 1 a87 | 2055 | 183.00 ;

9 IR 1-12 7-21 PR 21 65

30006 | i@ | 2021-0 | 20210 | ik 2826. | 5,396.
Bl HIE 008 | 23.06 | 23400 ;

0 Bl 3-22 9-29 PR 72 04

30101 | Wk | 2021-0 | 20220 | ik 4917. | 4917
ME R 8.86 | 886 | 555.00 ;

7 SR | 623 | 1-05 | R 30 30

30102 | =4 | 2021-0 | 2022-0 | #H 4,479. | 4,479.
10.64 | 10.64 | 421.00 ;

0 B 6-28 1-06 FR A= 44 44

30009 | ZfE | 2021-0 | 2021-1 | i 2811. | 4,454,
At B 0| 2332 | 191,00 ;

5 HrA 5-17 1-26 iERES 52 12

30100 | /% | 2021-0 | 2021-1 | ik 1602. | 4,375.
G i 529 | 14.44 | 303.00 ;

7 1 6-04 2-16 5= 87 32

30009 | % | 2021-0 | 2021-1 | i 1.210. | 4,285.
T L 6.02 | 21.32 | 201.00 ]

8 Ji 1E 5-25 2-02 R 02 32

30101 2021-0 | 2021-1 | il 1.368. | 4,124,
it L 8.05| 24.26 | 170.00 ;

2 B 6-15 2-22 fR A= 50 20

30009 | ZeiE | 2021-0 | 2021-1 | i 1.872. | 4,064.
AR ik 9.36 | 20.32 | 200.00 ;

2 E=R|4 5-17 1-25 5= 00 00
30101 | fmE | 2021-0 | 2021-1 | #r 7.83| 17.61 | 218.00 | 1,706. | 3,838. -
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0 ThE 6-09 2-20 5= 94 08
30102 | g | 2021-0 | 2022-0 | ¥ 2,743. | 2,743.
gw it 9.46 | 9.46 | 290.00 -
1 ok 6-28 1-06 5= 40 40
e EeIig
30101 | HE#ZE | 2021-0 | 2021-0 7,029. | 58,270 | 58,270
N i 829 | 8.29 -
8 78::) 6-28 7-07 N 00 41 41
. EeIig
30101 | JkE | 2021-0 | 2021-0 4,995, | 44,255 | 44,255
* - 8.86 | 8.86 -
7 TR 6-23 7-05 N 00 .70 .70
- BT
30102 | =& | 2021-0 | 2021-0 3,789. | 40,314 | 40,314
X F NI 10.64 | 10.64 -
0 Bl 6-28 7-06 . 00 .96 .96
- B
30102 | ¥ | 2021-0 | 2021-0 2,600. | 24,681 | 24,681
i x F 9.46 | 9.46 -
1 ok 6-28 7-06 . 00 14 14
L
60528 | ffiA | 2021-0 | 2021-0 it 11,014 | 11,014
A 31.56 | 31.56 | 349.00 -
7 sy 6-28 7-06 . 44 44
B
60516 | ¥+ | 2021-0 | 2021-0 1,377. | 8,358.| 8,358
X x F 6.07 | 6.07 -
2 Vi 6-29 7-07 . 00 39 39

6.4.10.2 HIRKFA M M RS T IE 32 PR R
Teo

6.4.10.3 HRMRIF IEFGE 5 ISP IR 525
6.4.10.3.1 fRATIEI T & i3+ 1E B

BEAREWIR 2021 4F 6 H 30 H 1k, AF:G NHRAT A 1735 657 1E R WAZ 55 7 5t < [ )
IEHFRARBN 0, IR

6.4.10.3.2 3 5 Fr a5 1E B W
BEMEWIR 2021 4£ 06 A 30 H ik, AIEETAL S FiiaFids E BI85 b AE A 505

6.4.11 &R T H XKL ER

REEG ARG ROESF R34, BRI G A & TR & 5 i mmi i s, KTk
SRSy . AR AT RGOS TS B P 150 2 4 i TR G I R 32 B S AR . s ik
IR B Ty RS o AL G AR PR s ) AU (KT RT 3 5 0 S I 4 W 77 (K A 1 £
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AR G (B B BN ZRAT AT ARG BEAR AR B BE, L T DAUREHE &R S 2 %0
SR, RS TEHIR R, WML WU BB A5 Sl 55 F0 I AL) R FR XU B AR (R 2R . Ak
AR AL PN i S AV ok el B AT iy W oA =S SR PGS P R Gl Bl £ i
SR S AEEER R W L G M NS E R i, R E 2 7] B H 28 TR X
Wi VE AR S It s A2 5 J5 A 2 i XU 7 B A 57 2 2 oy M RGP XU G B AR 41 B, W RDE S &
FB TS 1R e s 1 KU BN 58 U B 2 SRl <5

AR 4 Pk < BEONORT T g R P XU i B A R SE VR BT A E B M R 2 A
0% Fob RS A= (R PT REB S o M PR T AR AR B HE A, Bl RS 40 2 PR ™ SRR FE AT B [ 24 XU 43
RIEIBE . W BN, AT IR Hir, ek ricleM TR, Ml
FroE MBS BEALTR bR AL, TR AL AR S, B U5 R A BR L AIAR S, BAS RE S, S T
FEHT SR RS HEAT B L A EANPPAY, I AR R, A U i R T RS2 (T A

6.4.11.2 15 AR

15 F RS & 1 3 G AEAE Zy i B R AE 0 TR BAT S 504, BE S TIPSR 2 RAT A

HY) . ARSI R RSO, BT R AN 2 AR XU -

I 4 FR R B B NAE S 5 N 58 2 3 T BB RBLHEAT T 78 70 M PRAl . AR B HOARAT A2300F7
JRAE 28 7 [N BRARAT A oy FEIE 73 B A8 PR B3 S Tt () B A 2k 058 TR A AN L A BEA% B ARAT
TR AT G (2R BN RAE 5 0 IR IR EAT 1%, DRI 5 3 e RAT A7 3ORE 5 (R4 FH XU AN
HoR o AR GAERATI R T 375384752 55 i 40052 5y %6 F-EAT 5 F PPAS T X IE 27 A2 1 75 st AT BR 1
DAFE I AH LR RS, s FE 28 23 T HEAT 52 5 241 LA [RIIE 257 8 10 25 B AT B 548 2 W] N AE 5 % T 58 1k
UEZF AW R I 5, 29 XU AT BETEAR /)N

ARG G IS T E AR B, a0 R 5T RS & SOl R P IE 2 R AT
NBOE R, B3 4 B8 Aoy 8005 KUK

6.4.11.3 Hish PR

TN TE RS R 15 2 AR JEAT 5 b 00 5 S S5 I B B B G A s A AR . A BE G It 1R X

— IR B TS A AN AT BB EORIGE R H A IAEE  L 5 DT TR TR AT AR
(RIZ 5y T 37 AN i R i i SR (10 A B PR e i DR 5% 5% 4 v i JE 2 £ 117 37 HH BRI 2Bl s 00 T P& B A
&AL B o

BT AT [ B3 < IR RS, A 3k < 10 2k < TN A <o T TS0 I X A 3 < 1) R R U [

LT P WA FE PRI B P T oK, R S R A A T I &3k ~T 5 2 AHILADL . A4 1) 5
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SEENERE G R PR 7 EBUBRIR, L AR SO TR R g R AT 3, 1 H DT
FH DA B [ A s R R B 1 XS, A7 2 PR B 2 <A B AT A\ A

6.4.11.3.1 MEHARTEEHEE = FIRsh XK

P SUOE S ST PN S R (BN L aleg i S VECKPATIR 5 ST S ia e S (- ¢ ISP AU
FEEEEETTRGIE 5 45 0 2 U sl M U 5 BRI D(H 2017 4 10 H 1 Bkl 1) S0 I B R X A
ST KRN E RS AT A B, SE A ) RS T I A S SRR R T R bR
A 52 B 1 (R 45 BT it Aot L A8 LB 2L A RN 1) PN AR BILRE 0 FR 43 B 4R AR SR S VR F AR gt AT R 5 1 e A
G HT e

KN E AT WIIESE THE AN S 3 B R 10%, H A G5 Ak a5

S NE B AN B SRR — R A F AT RS A IR 10%. AREe 5 HARSE

A 4 A RN PR ) AR T TRk S 3L AR A — R L A 5 R AT B v S R A I 12 B A

TRE 15%, ARG 5 HARE SR SE NSNS R A S HE — K L AR KITH
AR, AR T A R RIS R 30%.

ARG TR IESFAEUESR S 5 T BT, R IR AIAEARAT (0] FME T 358 5y, 070 ik 4 B 7 I
BN 2 BRI BE B A LRE RS WM $eAh, ASHE G mr i S Y ml g < i 5 7 07 A5 N A 5%
SRR R, H LRSS RGN FRFIRR A RNME. A4S B FiRshiE
SO T EA TE A S R HE 4 B 1 E ) 15%.

AEEEMESEHENG AN ESHEG T 7 A TR H Al 25T 1) /] AR AN E BT F B
S, AR BRI R ] R S A 7 AN AR H AT AR AR AR

R, AR <0 PR < BN S8 5 B 20 S50 [ M 22 2 IO B H 558 Sy TR vh s # 2d
JEJUIREAZ Gy 0 T B SR« A4 B8 0 AT /K PS5 HEAT b SR HR I A 5 A% O HE N ], BL&
X AN R AZ Ty b TS 58 B 800 B8 A B G AT ) 25 VR B S5 Tl 7 A B A < A ST [ D 52 5 R B
PEUREAIZE Zyoit T 0s o G AN, AR 45 () B B PN ST 1 308 [m] DY A8 g Jo A v A BRI 2 ARG o 441
vt R B8 ST R A AT SRR N B ) UG ER 05 B AR 5l A DRSS i e A Se [ TSR 2
Hs IFAE SRASESAE SR LT P i B i FENE M 23 D () HAth SRR 58 52 % R SR (R M 58 Z ek, v 4

S T R R 0T R 5 R < R 0 E R R G T DR — B

g LR B IR BNk HR BRI 45 SR S s e XU BRI A S, AR A AN S N TSl

PR UL R A o
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T 37 XS A2 15 2 < T4 g L 1) 2 e B BROR SR B < vt BT T A v 37 45 2R Ak DR 36 R 22 3 i
KRAEPENIRESE, LA KU A USRI A 4% ARG o

6.4.11.4.1 FJZR KB

R 2 PR 2 Fig g L (R 22 S0 B B e B 32 T 37 A SR AL i e A Al ) AR o R R Sk
SN ST & e £l el i TR 5 /A W (R N e e R i e < Sl B S AN
AT IS 3T 1) 5 SRORRARE 17 37 0] 2 F R A7 I 55 AROR B g 5 0 1 KRS

A 4 PR e < BN S YDOXH AN S < T M PO M) R SRR P B 1 EAT A%, DRI B R A S A
FRE TS B AR AT R

e A SN e

6.4.11.4.1.1 FJZR KKk 0

FEOVHUTAE R SE& & FHRES KRR TEE.

Bpr: NRMG
AR .
1IN 1-5 4F 5Ll E iR &t
202146 H 30 H
e
BT 9,362,756.86 4 9,362,756.86
i K S 253,702.84 4 253,702.84
1 HARIE S 88,831.89 - 88,831.89
N o 441,019,828.9
et 796,734.46 440,223,094.44 o
MIRCIEFRTE S K 14,114,480.42| 14,114,480.42,
Mgl 68,113.92 68,113.92
INVEL&iIDSS 1,649.47, 1,649.47
464,909,364.3
vt 10,502,026.05 454,407,338.25
0
1 £33
TSR i _
PR et i - -
Coiga etk b - -
SE H [ 06 4 i % | |
FEEK
MNATHEFIE H K 6,535,850.83 6,535,850.83
AT TBE [R] 33K - -
AT NS 539,641.80  539,641.80
AT FEE R 89,940.31] 89,940.31
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AT 5 R 2% 3% - i ]
NATAE 55 % - 332,494.42|  332,494.42
AT F B - 4.94 4.94
MAT R - - -
AR - - -
I8 S T A 47 £ - - -
HoAh 7 {3 - 89,260.15 89,260.15
7,587,192.4
ffit st - 7,587,192.45
5
| R U B Bk 10,502,026.05 446,820,145.80 457,322,171.8
5
R
20204F 12 331  14ELIA 15 4 54D L AR it
H
7w
BT 14,811,278.51 -4 14,811,278.51
i D 523,573.26 4 523,573.26
7 H ORIE 803,474.57 - 803,474.57
N e 374,094,665.1]
et S 480,700.00 373,613,965.14 A
NSCIE S5 TE 2k - 4,943,708.39 4,943,708.39
IVEA&iIDSS - 2,090.12 2,090.12
‘ 395,178,789.9
e it 16,619,026.34 378,559,763.65
9
A5t
TS - . i
PR et - - -
AT b ff - - -
S H (e 0 4 i %
FEEK
NATIESRE H 2K - 142,280.17 142,280.17
WA [ 32K - - -
NATHE RN FR M . 478,738.79 478,738.79
AR B . 79,789.80 79,789.80
Mo A R 4% - - -
NiATAZ 7 % - 554,700.41 554,700.41]
N AZ Fod - 2.19 2.19
NATFE, - - -
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AR
I8 4E FIT S A A A5 - - - -
HoAh A7 £5 - - - 86,000.00 86,000.00
it - - - 1,341,511.36| 1,341,511.36
393,837,278.6
T R B B 16,619,026.34 - 4 377,218,252.29
3

6.4.11.4.1.2 FI|2 XU Ry FRIURR Atk 43 A

T 2021 5F 6 H 30 H, AEERA KL HIEGIFHR T A FOOE 5 5 5§ E 1 Ll o
0.179%(2020 £ 12 A 31 H: 0.12%), PKLTiImAIE ARSI A8 3 4 51 1§+H JC BN (2020 4
12 H 31 H: [A).

6.4.11.4.2 MR
AN RS A& T 4 T B A S AN 8RR KRB 490 & R ANV AR B T R AR B s R . A4
I RTA B2 7= R S LN R T, TR TE 8 R AN AU «

6.4.11.4.2.1 AN RS i
Bfr: NRMT
AR
202146 H30H
TiH
FEIT ETH
&t
e AR FaEANRT

PL S 3 A
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R B A E R
;% e G 5 10,029,892.32 10,029,892.32
Nl - 68,113.92 68,113.92
A - 10,098,006.24 10,098,006.24
PL S 3
f) f A5t
yikiie=nrn
% FE R R

10,098,006.24 10,098,006.24
A IC R B
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P
LEER
20204E12H31H
WH
Eyn WM
&t
EART HwEART
P 4 1 i
K%
25 B A B
; gles i 50,011,274.93 50,011,274.93
EreA 50,911,274.93 50,911,274.93
PL 4 1 3 M
f) f A5t
wiliiesenn
T AR
ORI 50,911,274.93 50,911,274.93
P
6.4.11.4.2.2 AN XS R EBURRAE 20 B
58 B 12 B — Y SR AA A e Ath T 39 240 i R AN AR
X P A R H 3 4 R P VR E
ALY QR VA It
S S B A5 Mg (pfz: NRMIT)
S M AHAR AR
202146 A 30 H 2020 4 12 A 31 H
Fir A 4h AR A B FHE 5% Ny 50 1%y 255
Fi A b mAR G N B M8 5% /%) 50 /> ¥ 255

6.4.11.4.3 FABM XK

LA A A% DRURSE A 41 i < P R < L 19 28 S HE BOROKR B et e IR R i 3 A SR AN MCIE R LASH
(I S A% DR R AR B T A AR B KU, o AT 4 2 B BT TR SR 58 5 P b iy BARAT 18 [RDL T 352 5
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B, SREZ R AT REAZE I T I As XU
AT il BB AL G 1) 7 B R AR LA AN A ARG . Bedh, ARSI & BNRE H W A &

FAA BIEZR O RS SE %, @ Wis Fl 2 Mg BUEN et T G B2 &, A5 VaR(Value at Risk)fit

RAEEACIU A e < T W PO TR AE AN XU, B I R SRt 6] RS BEAT BR B2 AT 42 1 o

6.4.11.4.3.1 HAh4r#s R 0

SRERAL: NRTTT

ESFN AR
202146 A 30 H 2020 £ 12 H 31 H
i H o 4 T SE = olighs
AFHE FEHAE L A E LB
1 (%) (%)
373,613,965.1
A o VR0 7 — SRR B 440,223,094.44 96.26 . 94.87
AT oy M R 7 — FE G 4B - - ; ]
A Gy 1 b s 7 — Bt SR At - - - -
T A R B 7 — PO 3 - - - -
FoAth - - - -
373,613,965.1
ait 440,223,094.44 96.26 . 94.87

6.4.11.4.3.2 F AR XS I BURME BT

ST A XS P Tk ST R HE N AR 5]

s G 1 e DA Bl 1730 25 B (b A
S = G (2 1 2 4 v
WA CGafr. NRTHTD
AH 2 XU A 5 1) A8 5 A 4ERE R
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202146 A 30 H

2020 4£ 12 A 31 H
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/2 1,492
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7.1 HiREESHTHEHEMR

SRURAL: NIRRT

o N 534 MBI B
55 i H gt il (%)
1 EnE 4y 440,223,094.44 94.69
Hodpe SR 440,223,094.44 94.69
2 B - -
3 [ 5 WAL e F3E % 796,734.46 0.17
Hrr: fiizz 796,734.46 0.17
PP SRR SR - -
4 piRcI L ey - -
5 G AT A SR - .
6 TN IR A 4 il % 7= - -
e S = [ 1) SN IR  4x i ] ]
A
7 WATHEANGE B &M &S 9,616,459.70 2.07
8 oAt 25 T 5 14,273,075.70 3.07
9 At 464,909,364.30 100.00

VE: RS WA ARSI £ 1 A A S ML $5R E EA So B 10,029,892.32 g6, (HEEEHIFE
FHE ELB N 2.19%.

7.2 WEWRIZIT LA RBERRAS
7.2.1 BRI REBEARERRAS

o | 7l I REON b
A VIO NN 0|4 2,961,005.08 0.65
B T 12,880,616.00 2.82
C g b 347,695,568.63 76.03
D B #0000 R BOK AP R R 48,347.29 0.01
E eS| 4 25,371.37 0.01
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HERFIZ B

95,577.58 0.02

ALiE s A REAEEEDL

I | ® |7

A IOl

B EAE . AEAE BRI

42,343,118.42 9.26

[

ERgulk

15,004,667.70 3.28

D=l

AL ST AR 55 Ak 55 k.

BEABEFEAEA MR 5

1,952,910.00 0.43

KA ISR o 3L it i #

44,438.33 0.01

JE R RS BB AR R 55

A

PA RS T AE

7,141,581.72 1.56

e RE MR

»w | |lO|v |0 |Z2|Z|r R

e

fit

430,193,202.12 94.07

722 MERREATIL S REOB B R B R RAS

S| namE (NRM) ISR PR E A (%)
H 5 T 9% i 10,029,892.32 2.19
=ann 10,029,892.32 2.19

7.3 BRI SabME G E ST E LN R BTA B B 4

SRR NIRRT

o B 4 T P
e | REA i SR TR (k) A E
B EEA51 (%)
1 300724 FELERA 226,900 26,322,669.00 5.76
2 300457 e BHY 1,303,300 25,883,538.00 5.66
3 300751 LA 42,660 19,397,502.00 4.24
4 300450 ViR i 298,960 17,979,454.40 3.93
5 300775 —fbi% 467,300 17,850,860.00 3.90
6 300034 A AN 498,000 16,040,580.00 351
7 300696 % IR 376,955 15,688,867.10 3.43
8 300316 R IREE) 301,400 15,220,700.00 3.33
9 300059 KT & 456,540 14,969,946.60 3.27
10 300037 e 149,000 14,914,900.00 3.26
11 300496 HRHIIA 94,789 14,887,560.34 3.26
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12 300432 &Ik T 961,200 13,360,680.00 2.92
13 300648 P d iy 425,400 13,323,528.00 2.91
14 002192 RbTE 187,600 12,880,616.00 2.82
15 300613 & 73,624 11,476,509.12 2.51
16 300750 THERAR 20,800 11,123,840.00 2.43
17 300274 FH ' FLE 96,100 11,057,266.00 2.42
18 06969 HEE IR [H B 280,000 10,029,892.32 2.19
19 002812 BEEB Ay 42,500 9,949,250.00 2.18
20 002738 S RL IS 212,100 9,417,240.00 2.06
21 002409 HE R 114,000 9,234,000.00 2.02
22 300733 TizE5h 7 415,800 9,114,336.00 1.99
23 688006 Bl RHL 104,427 8,876,295.00 1.94
24 300014 e R4 R 84,500 8,782,085.00 1.92
25 300001 FEgi 1l 289,300 8,710,823.00 1.90
26 688022 Pl 211,937 8,538,941.73 1.87
27 300682 BHTRHL 495,426 8,333,065.32 1.82
28 300357 RHAED 124,500 7,982,940.00 1.75
29 300015 % /KR A 100,614 7,141,581.72 1.56
30 300741 xRy 138,900 7,045,008.00 1.54
31 300802 TR 177,680 6,032,236.00 1.32
32 300657 SLE BT 316,447 5,363,776.65 1.17
33 300390 KRB 93,500 4,490,805.00 0.98
34 300726 FIEHET 62,200 4,384,478.00 0.96
35 300224 IEERER 397,797 4,324,053.39 0.95
36 300073 YR 75,100 4,219,869.00 0.92
37 300502 o B 129,944 4,060,750.00 0.89
38 300498 T E A7 203,400 2,922,858.00 0.64
39 300653 ERAY) 30,400 2,380,320.00 0.52
40 300315 Bk 517,900 2,201,075.00 0.48
41 688286 UG RA 15,773 2,198,440.74 0.48
42 300760 L EG R 4,100 1,968,205.00 0.43
43 300759 FRIA K 9,000 1,952,910.00 0.43
44 300463 LAY 36,400 1,532,076.00 0.34
45 300659 2 E R 45,500 1,527,435.00 0.33
46 300253 T 88,900 1,446,403.00 0.32
47 300113 T DX A} 4 100,200 1,296,588.00 0.28
48 300383 FEIRHT 79,500 1,144,005.00 0.25
49 300973 S 1,706 257,711.41 0.06
50 605499 HRIBR} 632 158,505.60 0.03
51 301018 SE3785 7,811 64,753.19 0.01
52 300957 D221 225 56,691.00 0.01
53 301017 R R 5,550 49,173.00 0.01
54 301020 R 4,210 44,794.40 0.01
55 605090 JUFEREIR 1,090 35,326.90 0.01
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56 601528 I FEARAT 2,230 34,721.10 0.01
57 300979 RS 1A 324 28,350.00 0.01
58 301021 JEE O 2,899 27,424.54 0.01
59 605296 pf AR 4] 569 26,856.80 0.01
60 001207 PR 682 22,581.02 0.00
61 301009 A EE R A 801 22,339.89 0.00
62 301015 B 462 17,939.46 0.00
63 300982 7 SCHLRE 317 14,356.93 0.00
64 300981 WY 151 13,648.89 0.00
65 001208 LS 35300 1,754 13,558.42 0.00
66 300940 FOG 307 13,317.66 0.00
67 300614 [ERlL7E] 329 13,285.02 0.00
68 300937 2 5 244 13,105.24 0.00
69 300942 Sy EREW) 443 12,634.36 0.00
70 603171 B A 637 12,230.40 0.00
71 300997 MR 928 12,110.40 0.00
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