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IEE T UK,

6.4.9.4.1.2 R 2 XS Rk 43 BT

B | BRTT3A AR LLAM A 7T 3578 B R AN AR
X A H e T A IS A (R
. i fir: NRMIo)
T R R 225) AHARC 2022 6 H | FAFEEERC 2021 4F 12
30 H O H31HD
LRI RPAT BT 25 N EE R -223,560.92 -132,036.89
2. TR PAT R 25 N EE A 225,103.97 134,130.19

6.4.9.4.2 SNLC R
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B AL
TN 110,025,39 110,025,39
I i 11 14 3.05 i 3.05
Ll
FEEEER 2021412 A 31 H
I A A 3 A o ST A A oAl T
i H EXuurE | EmitE | Mooihe | Bt ta AR 2t
AR AR INGHE AR @
PAAR vt
vt
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et 0.91 i 0.91
PAAR vt
i B £t
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B A
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I i 1 44 0.91 i 0.91
il
6.4.9.4.2.2 AN XU F U 4 BT
s | BRICE LAAR R HAth 17 3728 S AR FE AR
X P AR R H 4 B I E RS A (R
. = i = fir: NRMI6)
per RRPR AR 28] AHIARC 2022 4 6 A | LHFEARC 2021 4 12
30H O H31HD
1. FraEs A AR TAHE 5% 5,501,269.65 20,753,626.05
2. BTSN AR T 5% -5,501,269.65 -20,753,626.05

6.4.9.4.3 AR HE RS

FEARA A AU A F JE 4 e 4 ik T B 1) 2 o U (i SRR SR 3 4 9 5 (R B T 34 R 2 A
TEZR VLM T 0 A% DR 22 AR B R AR IR B R XU o AN T 4 S48 B8 TR 758 B BT b T BT
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RSO B AR, R SRE  BUV LR R AL A AT AL, RSN AT AEA
A BT AR R -

AN el I BB AL K 70 B B AR LA A A XU, o AR Sk G i 52 (3 7R AR B89 i 2k &
B 1 L7 L D 80-95% (3 rb 8 AR e e S5 4% % AP AN I B S8 B2 7 (10 50%) » HLrp 58
P 1K A E 25 B 77 o I B B 7 1 EE ) ANMIC T 80%. BEAh, AREES IS AR
I X A 35 < P RF AT (IE S (A% S M 2, 78 Wi T 2 o B 0 B AT U e B, A3
VaR (Value at Risk) $5FRa5A M AR I S 10 W FROVE CE A A% U, K ) St s USS: BE4T BR 7
A o

4_H

6.4.9.4.3.1 F AR XS
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B P4 50,562,822.10 1.48
C il gk 2,328,830,961.13 68.22
D 7. T R SOK AR RO 41,719,000.27 1.22
E A - -
F R A EE 260,245.96 0.01
G LIS SiEFIRBEOL 55,131,426.36 1.62
H fE 7 ATl 50,375,352.00 1.48
I LR BARAVE BRI S 113,922,009.45 3.34
J 4 42,205,730.14 1.24
K J =l - -
L LG RI 7 55 AR 25k 52,209,854.97 1.53
M Bl FEANE AR S5 89,550,879.65 2.62
N IKF IREEAT A it B 61,813,727.72 1.81
0 & RS AB AN H A IR %5l - -
P BE - -
Q TPA A2 TAE 11,192,500.00 0.33
R Ak R E AR R 367,810.92 0.01
S oA - .
&t 2,898,142,320.67 84.90
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b o 14,001,854.83 0.41
o B - -
PR N 79,133,672.55 232
4l - -
Bz - -
JH R 16,607,789.80 0.49
NGEE A4 - -
[ M= - -
it 110,025,393.05 3.22
e UL 2SR EAT Lo 2ebriE (BICS) &
7.3 BARBARYE S EEF = IFE KD R R R B R R 5 A4
e | mmrm | mmsn | HE gD | AnhE G | Doy P
Eei (%)
1 | 600519 wMFE 115,710 | 236,626,950.00 6.93
2 | 300750 TER AR 300,031 160,216,554.00 4.69
3 | 300760 LG EST 507,681 159,005,689.20 4.66
4 | 002271 RJT UL 2,601,191 133,883,300.77 3.92
5 | 600522 HhOREHE 4,908,420 | 113,384,502.00 3.32
6 | 000568 PR 430,600 |  106,160,124.00 3.11
7 | 600702 = SiN|4 469,218 95,715,779.82 2.80
8 |603129 F XS 773,722 87,987,665.84 2.58
9 |603613 Il R 17 831,173 73,641,927.80 2.16
10 | 000408 JEASA Y 1,989,900 65,547,306.00 1.92
11 | 600690 HIRER 2,335,300 64,127,338.00 1.88
12 | 688599 REJEhE 974,534 63,588,343.50 1.86
13 | 603588 B IR 5,357,628 61,773,450.84 1.81
14 | 000708 HE RN 3,007,500 60,601,125.00 1.78
15 | 688032 R 68,449 59,619,079.00 1.75
16 | 002371 L7744 213,466 59,155,697.92 1.73
17 | 002318 AL 3,324,087 53,152,151.13 1.56
18 | 300769 (YR LPN 128,880 52,670,678.40 1.54
19 | 300012 SRl 2,245,100 52,108,771.00 1.53
20 | 600754 BRYLI S 800,880 50,375,352.00 1.48
21 | 300957 TR e 230,906 50,228,982.18 1.47
22 | 02269 ZiIAY) 780,500 47,924,762.08 1.40
23 | 002049 EHE 248,595 47,163,443.40 1.38
24 | 300628 LT W 2% 600,500 45,728,075.00 1.34
25 | 600036 AT 1,000,000 42,200,000.00 1.24
26 | 600803 BB A 2,240,100 41,643,459.00 1.22
27 | 300124 CNEAR 626,531 41,269,596.97 1.21
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28 | 603259 2 A 345,368 35,914,818.32 1.05
29 | 002353 AN Hi A7 876,404 35,319,081.20 1.03
30 | 601816 HP sk 6,999,985 35,139,924.70 1.03
31 | 300896 % £ K 57,140 34,284,571.40 1.00
32 | 688066 R 7 Bl 419,347 33,044,543.60 0.97
33 | 601058 FieHeha 2,925.245 32,967,511.15 0.97
34 | 002756 TR R 201,300 30,639,873.00 0.90
35 | 300373 MR 428,400 30,523,500.00 0.89
36 | 600256 I RETR 2,500,000 26,350,000.00 0.77
37 | 002531 RIRFE 1,546,866 25,507,820.34 0.75
38 | 002001 oA R 1,067,040 24,339,182.40 0.71
39 | 01548 R 1,000,000 24.,330,155.50 0.71
FBH
40 | 002192 R A 157,533 24,212,822.10 0.71
41 | 601888 H [ A A 100,000 23,293,000.00 0.68
42 | 002484 TLg Iy 936,800 21,864,912.00 0.64
43 | 000733 PRAERH 159,900 21,741,603.00 0.64
44 | 000596 et 84,000 20,971,440.00 0.61
45 | 002180 gy Bk 407,351 20,620,107.62 0.60
46 | 002466 RFFHE 161,316 20,132,236.80 0.59
47 | 601677 B 224 840,000 19,992,000.00 0.59
48 | 603816 e 351,130 19,884,491.90 0.58
49 | 600233 [53] 3E J 32 974,200 19,863,938.00 0.58
50 | 600809 Ly 7 3V 58,400 18,968,320.00 0.56
51 | 603486 B IR M 148,900 18,149,421.00 0.53
52 | 600057 JZ T35 2,002,800 17,604,612.00 0.52
53 | 03690 EH-w 100,000 16,607,789.80 0.49
54 | 688301 285 B 33,550 15,870,492.00 0.46
55 | 002841 PG By 199,920 15,057,974.40 0.44
56 | 688200 e Ee 40,073 14,282,017.20 0.42
57 | 09992 MaM By 432,000 14,001,854.83 0.41
58 | 601012 BERLatAE 210,000 13,992,300.00 0.41
59 | 300595 Wi FE AR 214,079 12,243,178.01 0.36
60 | 300203 RRHHL 496,200 11,928,648.00 0.35
61 |301029 (ERRE P 141,794 11,556,211.00 0.34
62 | 603606 ARI7 ML 150,000 11,490,000.00 0.34
63 | 603300 HERN R 1,410,780 11,243,916.60 0.33
64 | 300015 % IR IR} 250,000 11,192,500.00 0.33
65 | 002709 RIGH K} 170,540 10,583,712.40 0.31
66 | 603489 J\TJ7 By 39,800 7,740,702.00 0.23
67 | 603063 REHS 200,000 7,690,000.00 0.23
68 | 603008 = w1 193,400 7,097,780.00 0.21
69 | 603345 LI 40,000 6,714,800.00 0.20
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70 | 01951 B R AR 1,000,000 6,183,023.70 0.18
71 | 688188 R T 21,290 4,684,651.60 0.14
72 | 603067 PRIy 373,700 4,682,461.00 0.14
73 | 002960 RN 140,000 3,834,600.00 0.11
74 | 688357 ey & el 25,030 2,814,373.20 0.08
75 | 002810 Ll R AR IA 67,800 2,467,242.00 0.07
76 | 688536 B Eg 3,164 1,776,870.76 0.05
77 | 603279 SR A 50,680 1,571,586.80 0.05
78 | 002311 K AEH 20,795 1,247,907.95 0.04
79 | 688120 g ER 4,822 1,197,784.80 0.04
80 | 688345 )1 B 16,806 1,033,064.82 0.03
81 | 688326 254 SR VER ] 6,832 915,966.24 0.03
82 | 06078 W ETT 15,600 695,731.27 0.02
83 | 688385 ==K GE 8,986 585,797.34 0.02
84 | 688696 WK R 1,753 539,696.11 0.02
85 | 688105 iwOME % 6,180 524,682.00 0.02
86 | 688777 ERECET N 5,794 421,571.44 0.01
87 | 688133 IR 2,317 409,274.88 0.01
88 | 300860 =LA 7,222 341,095.06 0.01
89 | 688383 o A 2,701 307,238.75 0.01
90 | 688639 1ENEAY) 2,302 303,127.36 0.01
91 | 688179 B $1 T 5,522 282,947.28 0.01
92 | 03311 ;ﬁkﬁ 38,000 282,075.87 0.01
93 | 688690 IR 3,477 280,976.37 0.01
94 | 301089 HH 2l 2,198 276,112.76 0.01
95 | 688239 R 55 4,926 262,555.80 0.01
96 | 688595 SR 4,466 258,224.12 0.01
97 | 688733 A SR ii] 3,409 250,186.51 0.01
98 | 688533 AT 3,493 249,539.92 0.01
99 | 301069 E R 5,386 248,348.46 0.01
100 | 688776 DG A 1,447 245,975.53 0.01
101 | 688550 i T A 3,555 243,837.45 0.01
102 | 688055 T e 45,228 243,778.92 0.01
103 | 688221 HIVRAY) 16,148 239,474.84 0.01
104 | 688190 =B 3,026 235,271.50 0.01
105 | 688270 BERRH 3,705 229,747.05 0.01
106 | 688580 ST 3,439 223,878.90 0.01
107 | 300870 Y i} 4,775 220,414.00 0.01
108 | 300871 5] A 1) 8,331 184,281.72 0.01
109 | 688601 ARV 1,174 176,100.00 0.01
110 | 688667 B iR 1,191 172,016.13 0.01
111 | 300878 HEREZL 7,106 166,351.46 0.00
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112 | 301035 MERRZ) 1,938 159,788.10 0.00
113 | 300890 W OFE e 2,854 157,883.28 0.00
114 | 300994 AHI A 4,195 137,637.95 0.00
115 | 688259 GRS 1,595 128,509.15 0.00
116 | 300903 Ry 8,595 121,275.45 0.00
117 | 688079 % i gl 10,622 119,816.16 0.00
118 | 688625 EIPREsT 2,672 116,606.08 0.00
119 | 688257 By 2,899 114,858.38 0.00
120 | 688510 LIIZEEsT 5,991 114,787.56 0.00
121 | 688305 R 1,496 114,249.52 0.00
122 | 688267 il gt 3,390 113,327.70 0.00
123 | 301078 % 7 £ 7,551 110,697.66 0.00
124 | 300895 415 S 3,734 108,360.68 0.00
125 | 605111 O RE 853 107,315.93 0.00
126 | 301196 MERL R 2,705 102,319.16 0.00
127 | 002985 JeEE SR 1,728 101,226.24 0.00
128 | 301046 ReME R 2,891 100,057.51 0.00
129 | 301009 CIEA S 8,007 99,927.36 0.00
130 | 300862 WEJEH 3,561 96,431.88 0.00
131 | 688315 N 3,711 95,632.47 0.00
132 | 301006 B AR 5,051 94,958.80 0.00
133 | 300993 T RH 7,375 94,252.50 0.00
134 | 300877 EHF R 5,686 94,160.16 0.00
135 | 688016 O KT 455 88,638.55 0.00
136 | 688286 BEE Iy 1,681 88,033.97 0.00
137 | 688551 B R 2,211 87,157.62 0.00
138 | 300962 o R 5,757 86,930.70 0.00
139 | 605123 IR HT 599 84,291.28 0.00
140 | 605376 T H 1,421 82,844.30 0.00
141 | 688611 IWAEEIE YN 1,400 82,292.00 0.00
142 | 688103 Esla)iigrin 1,595 81,536.40 0.00
143 | 300892 AR i 2,714 81,284.30 0.00
144 | 688569 PR IE 4,276 78,464.60 0.00
145 | 301026 IR 2,027 74,755.76 0.00
146 | 603529 IR 1,427 74,746.26 0.00
147 | 688685 L AE M 2,612 74,703.20 0.00
148 | 688195 SR 2,693 74,649.96 0.00
149 | 003035 A I e 11,046 70,142.10 0.00
150 | 300868 N E K 3,878 69,338.64 0.00
151 | 688669 Rt 2,681 68,714.03 0.00
152 | 301177 1 B i A7y 920 68,264.00 0.00
153 | 300881 BEETR 2,906 66,431.16 0.00
154 | 688319 KR AR A= 4) 3,412 64,452.68 0.00
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155 | 688577 Wit g 1,503 61,713.18 0.00
156 | 300883 e | 15 8,911 61,575.01 0.00
157 | 688597 fo L) 3,907 59,347.33 0.00
158 | 300886 el A Rl 1,903 59,145.24 0.00
159 | 301083 B R 4,160 58,073.60 0.00
160 | 688355 B ERHL 2,710 58,021.10 0.00
161 | 301072 FRERE 1,802 57,718.06 0.00
162 | 688296 AERHY 2,173 57,041.25 0.00
163 | 300955 EHFE 2,314 56,739.28 0.00
164 | 300855 ] e sz 7 1,344 56,165.76 0.00
165 | 301010 n S T RE 2,172 55,060.20 0.00
166 | 002027 PAANE 8,155 54,883.15 0.00
167 | 688316 B ok 1,428 51,493.68 0.00
168 | 688117 XA 1,672 48,571.60 0.00
169 | 600032 WM RE 3,045 44,609.25 0.00
170 | 002991 HIE A 638 44,015.62 0.00
171 | 301063 5 1,524 42,458.64 0.00
172 | 301041 & A #* 2,150 42,376.50 0.00
173 | 601156 KA 2,090 41,382.00 0.00
174 | 688622 Y NEENES 1,204 41,200.88 0.00
175 | 300854 HE IR 2,026 40,276.88 0.00
176 | 603565 AR 2,405 38,167.35 0.00
177 | 300825 (CVINS3 2,463 37,610.01 0.00
178 | 688215 Hig 5% e 1,229 37,398.47 0.00
179 | 300856 By 850 36,873.00 0.00
180 | 301053 gy =R |4 1,544 36,067.84 0.00
181 | 688395 1E5Z S, 1,627 34,215.81 0.00
182 | 688226 JE HLS 2,693 33,527.85 0.00
183 | 301028 FRAVHLIE 2,929 31,691.78 0.00
184 | 605090 JUFEREIR 1,526 30,932.02 0.00
185 | 605338 B 1,012 30,876.12 0.00
186 | 605337 I 1,103 30,531.04 0.00
187 | 300837 Wi iy 737 29,885.35 0.00
188 | 301020 R 1,310 29,475.00 0.00
189 | 688092 ZRFHL 1,137 29,289.12 0.00
190 | 002986 FR A 1,235 28,997.80 0.00
191 | 301021 FEVEHOL 899 27,149.80 0.00
192 | 688501 BRI R 1,759 27,071.01 0.00
193 | 301025 DS 2,027 26,715.86 0.00
194 | 605499 FRIBR} 152 25,970.72 0.00
195 | 605555 15 Iy 917 23,355.99 0.00
196 | 605339 FA R 864 21,919.68 0.00
197 | 003012 TR L 2,278 19,909.72 0.00
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198 | 300853 B SR 641 18,717.20 0.00
199 | 301062 iR 1,525 17,796.75 0.00
200 | 002988 MM 1,097 17,628.79 0.00
201 | 301079 AR FH & 696 17,260.80 0.00
202 | 605050 iR 1,197 16,793.91 0.00
203 | 301057 TCREHT 4 673 16,387.55 0.00
204 | 001205 RSBy 808 15,998.40 0.00
205 | 001317 = ¥ 5 300 15,222.00 0.00
206 | 603836 AEFHA 733 13,443.22 0.00
207 | 003030 A4 Wy 480 13,324.80 0.00
208 | 300879 - Ay 560 13,081.60 0.00
209 | 603215 AR B0 575 12,115.25 0.00
210 | 603439 =7 797 10,456.64 0.00
211 | 605567 FHEMW 629 9,850.14 0.00
212 | 605088 T B Iy 716 9,651.68 0.00
213 | 605300 FERE A 576 9,578.88 0.00
214 | 003018 &8 PHE 1,027 9,499.75 0.00
215 | 301193 FIFRH 297 8,063.55 0.00
216 | 301045 RAFRH 335 7,728.45 0.00
217 | 600570 TEA T 161 7,009.94 0.00
218 | 301027 I 286 6,944.08 0.00
219 | 300889 %y 486 6,940.08 0.00
220 | 301056 FRAFIL Y 572 4,953.52 0.00
221 | 301033 AR 108 4,547.88 0.00
222 | 002142 TUARAT 114 4,082.34 0.00
223 | 603317 RIRE 112 3,188.64 0.00
224 | 000001 P HRAT 110 1,647.80 0.00
225 | 002408 FAEIA 100 811.00 0.00
226 | 300996 WA 1 29.55 0.00

s T RIAE A+H I BT RS,

IR A RIMES SHF, FHFIRIEA R BEE 2755 .

7.4 HEHABRERRASHERZES)
7.4.1 RiFEANSHE IS P FE 2% 20 2 KR E 4

EREAL: AR

o e - Ly A 7 Bk 4 B
Fe | REAR Ji 244 R AR EN S S (%)
1 000708 HE R 62,386,810.60 0.93
2 | 300760 B EGEST 46,032,863.16 0.69
3 002049 EOLERL 39,403,282.88 0.59
4 | 600036 AT 38,139,606.78 0.57
5 002353 AT I o 33,757,004.89 0.50
6 | 300059 KT E 33,630,964.85 0.50
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