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Bk 8.57 8.91 1,090,081.23 53 7.24
AERER
202112 8 | 1 BN 1-5 4 59U E AR it
31 H
B
AT 7,163,975.81 - - - | 7,163,975.81
VESL R 4 10,914,499.3 ] ) | 10,914,499.3
9 9
17 HARIE 4 1,018,567.33 - - - 1,018,567.33
5 5y 4 1,488,880,43 | 2,764,360,17 1,097,476,40 | 5,353,234,49
B 1.20 3.50 2>17,481.70 5.92 8.32
T AE 4 Rl %
o - - B} B} B}
SENIRE 4 38,000,000.0 38,000,000.0
e 0 ] i i 0
(T Es e - - - - -
H A AR
Bt
FoAm A 25 T
AP ) ) ) ) )
Sl ] ] | 147885293 | 14,788,529.3
6 6
IAhaiveil - - - 96,180.35 96,180.35
AT HR K 10,021.00 - - 2,880.41 12,901.41
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T LE P A B
B
T ] ] | 69.831,170.6 | 69,831,170.6
4 4
s 1,545,987,49 | 2,764,360,17 1,182,195,16 | 5,495,060,32
ORsSny 2,517,487.70
4.73 3.50 6.68 2.61
5t
IS R - - - - -
28 P 4 il
15t
Ttk 4 R o
fii
S H (Bl 4 208,000,000. 208,000,000.
R K 00 ] i i 00
AT Sk - - - | 9,849,516.07 | 9,849,516.07
JRA JRE [m] 5 - - - | 6,892,740.27 | 6,892,740.27
PLFTEF - - - | 4,520,957.49 | 4,520,957.49
e 79
AT FEE B - - - 904,191.51 904,191.51
LA 5 IR
o - - - 42,558.61 42,558.61
INERES AN
EE ) ) ) ) )
RS F B - - - 185,606.99 185,606.99
A )l - - - - -
B IEFTAR B
5t
HoAt A7 53 - - -] 1,762,169.89 | 1,762,169.89
s 208,000,000. 24,157,740.8 | 232,157,740.
ot it 00 - - 3 03
2R UK 1,337,987,49 | 2,764,360,17 1,158,037,42 | 5,262,902,58
(7| 4.73 3.50 2°17,481.70 5.85 1.78

e R AT G LA KT R, I IS 29 H0E ) 2 58T E O H s3]
HEEHTF LK.

6.4.9.4.1.2 R 2 X e Ry Rk 1tk 43T

i | Brisg AR LLAMG A T 3578 B AR FEA R
X P AR R H G B E S A (R
. e fir: NRMI6)
e RO R 25 AIIARC 2022 4 6 H | EAEEEARC 2021 4 12
30 H O H31H)
LR RPAT BT 25 ML A -10,557,178.19 -13,528,131.67
2. TR PAT R % 25 N EE A 10,637,662.27 13,629,412.17
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6.4.9.4.2 ML R
AN IR 2 6 4 R T L 0 2 o 00 A1 85 SR T4 97 08 R MU VI 26 A 0 T R A 08 3 7 JRURG:
IR AN A KA T 7=, DRI AR ZEAR R (A R o AR 42/ 18\ 45 H S A

F G ANC T HEAT I 4

6.4.9.4.2.1 AN RS M 1

Bhr: NRMt

AR 2022 4 6 A 30 H
S| ons | wmEe | wous | Bms | S0 |
NG NG NG NG ”ﬂi -
LAt
M=
T4 37,931,565. 37,931,565.
il % 91 i 91
N 37,931,565. ) 37,931,565.
igns DVI‘ 9] 9]
LA it
W S5
Uik ann -
B A
FRANEIA 37,931,565. 37,931,565.
(gmped 91 i 91
i
AEREER 2021 4E 12 H 31 H
SR | douis | e | wos | Bms | S0 | L
INED YN0 INED NG Dm -

PLAN it
Mg =
T4 48,811,030. 48,811,030.
R 69 i 69
o s 48,811,030. ) 48,811,030.
e n1+ 69 69
LAt
M i
Uikiesann -
B PE A
FRANMCIX 48,811,030. 48,811,030.
W L 11 75 69 i 69
&

#®

=
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6.4.9.4.2.2 MR BRI 43 BT
& | BRI LA A T 328 B AR R A A
X B8 PE A Ao e H 4 B PR 1HE I Se &40 (PR
. e fir: NRMI6)
e TR RO 22 AWIRC 20224 6 H | EFEERC 2021 4E 12
30 H O H31H )
1. FrEshmAx NRMIHE 5% 1,896,578.30 2,440,551.53
2. FTA AN A AR TIEHE 5% -1,896,578.30 -2,440,551.53

6.4.9.4.3 FARMHE RS

FARA A& XS A 45 <8 P 4 G ok T 5 10 20 e i BROR SR B 46 Vi 2 DR ok 11 3 R 3= RN A
TEZR LM TIT A% R 3R AR Bl R AR B B R XU o AN i 4 2 2245 B8 TR 758 5 I BT sl R AT
(8] [FIMb T 358 B W e S AR 23 P v i AR L ARAY A XU SR T BRANIE 27 AT 346 B Sy &8
DLBRF R IR 520, ] BESR IR TIEZ57 T 37 B AR I S I 52

AT I N AE A AN B AR T A A A AR, l I 0 2 L IR L SBR[ 4y
M, G5B UEFETIAIBATIENL, M 7 HC B A S e i) BEANIES 1 YE A
JOE BT, ARG R A IR 2 € T B B 08 S AT 0 . AR 1 B 4 BN E 4
B FIEOIA R A, ST SR B E . WA GITEIE, RESPNATEERK
AT AN A AR o

AR FE @ BT A 1 B PRI ARAN A RS o ANBE S (3 SR & L e AT G
(B AAFEAEIE) 358 5 3 4 B8 7 1 LA ¥ Bl Dl 0—30% (3H H A8 Gt i 5 22488 7% Lb A3 A A o i
EERTEH 50%) , ANIE ST RN AT AT I JE 4 BT PR 20%, ANIE G B T EE I R AT RS
e fii e AN I FE B T 20%. BEAL, AL G 0BG BN H N AR G B R I UE SR A%
Seht s, G HiE H 2 Fhoe TR BT RS R, AL VaR (Value at Risk) $8Ar55K
DA A JH 5 T I RO CEAN A XU, % B T ko XU g A T IR s R 425 11

6.4.9.4.3.1 AR R MO

Hp: NRMt
AWK 2022 4F 6 A 30 A AR 2021 4F 12 A 31 H
S T S
A FRNE YEAE LA (%) ~RhrE {FE Ee ] (%)
5 'ﬁ%\"%ﬁ{ﬁﬁ ) 895,241,022.29 24.13 | 1,097,476,405.92 20.85
J SR B
LGt A
HeH T
g VG b B -
Iy '
AT A G Rl % 7= AL
i '

#
©
=
H
a1
J
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FHoAt -

it 895,241,022.29 24.13 1,097,476,405.92 20.85

6.4.9.4.3.2 FoARA S XU B URR A 43 BT

B | BRUR 300 i £ LA A T 3748 B AR A AR
X R R H 2 A T A S S8 (.
e A (o fr: NRMoe)
per FIR AR A R 25) AIARC 2022 %6 A | BEERC 2021 4F 12
30 H O H31H)
1Y% 300 ETF 5% 45,943,198.24 46,877,041.14
2.7 300 TFE 5% -45,943,198.24 -46,877,041.14

6.4.10 A LHHE
6.4.10.1 &R TEARMETIERTTIE
AN FOMETTESERITERE K, B A R ETT ERAT & B A HE s RN ETE
I IRARJZ IR RE -
F—E R MRS B GEE R TI ERE R PR
BRI R R RN A SN IS B 5T B R B A i WS A A\ E
BRI AHICTE P B 5 B AN AT A\

6.4.10.2 FEMUARMET BN SR TR
6.4.10.2.1 ZEXERM T EKA M E

AN RME TR R RE X AMIEK 2022 4F 6 A 30 H
F—RER 929,029,437.18
R 3,105,349,051.37
BRI 2,190,858.39
it 4,036,569,346.94

6.4.10.2.2 A SRMETR B K IE K EXZRF)

AHE S DUS BUR 2 2 I B G S0 2 A 3% J2 U I 4 R 5

TS558 5 B b (SR, 5 I KU b . A 5 % B LA ik e
(A2 S AIEIR) « BUR T A ATFRATANE L, RIS S T 15k H 2550 5 WAL i iR F ]
A2 5 AN R AR B PR SRR A SG IRE 5T 23 I A SRAMBE SIS — 2 G AR £t {8 1 #
KPR AT LS N T SO B SR, 1058 AR S TR 2 AN 55 4 R BRI 55— )2
W R =R
6.4.10.3 JERFEEHI LA RUMETHE I SRk TR i) BA

T 2022 4F 6 1 30 H, AFEERHFA IS0 LA M ETH RIS v .

6.4.10.4 ANLAA RMHETHE B SR T B A <3 A
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A2 FOAE T 5 B0 <o i B 7 R 97 057 2 A 355 IS AT IR S A <= it 970

KN FAEARZER

§7 BEAGHE

7.1 REERHEHER

o, HLIK I E S

e AR

[ 5iA 5% G o 4 B I L
(%)

1| % 895,241,022.29 21.32

Hrp: IS 895,241,022.29 21.32

2 | EEeH® - -

Il 5 WAL 7 A5 3,141,328,324.65 74.81

Hep: i 3,141,328,324.65 74.81

BErE S FFUESF - -

& AT A AL R - -

SEN IR 4 il 7= 52,000,000.00 1.24
o SEr R 1 S8 N R S 4l

AR

7| BATAPIRMA R A G A 19,165,195.98 0.46

HAh B~ 91,150,324.25 2.17

9 | &it 4,198,884,867.17 100.00

T AT AR RIS ) s s

FE T EE ] 1. 02%.

5

7.2 MEBREBATW A RHBER RS
7.2.1 REWIRBEATU A REIEABRERRAS

ML o5 s I i B o8 N 37, 931, 565. 91 7T, 4

SEEA: NRMox

o ks ARt GO %ﬁ‘f’:{fﬁ“‘m

A £ RS B ol 7,820,705.00 0.21
B PRI 31,739,998.04 0.86
C il &b 574,098,178.03 15.48
D CIVANE WA NI /S W& S A AN | 4 24,060,715.00 0.65
E |4 13,930,597.00 0.38
F LR AN 6,087,088.00 0.16
G ZidIsH . A EAHRENL 19,473,492.72 0.52
H e Aol - -

#®

A
H
S
3
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I &AL A AME B AR IR S5 16,572,815.61 0.45
J Gl 92,961,778.80 2.51
K S5 =l 24,240,531.60 0.65
L FHSE AR 55 IR 25l 20,253,284.00 0.55
M BEEEB FEAE A MR S5 18,071,548.60 0.49
N IR A 2 i B 7,998,723.98 0.22
0 JE RIS . BB A R 55 - -
p HE - -
Q PAERES TAE - -
R Ak R E AR R - -
S ey - -

it 857,309,456.38 23.11

7.2.2 REBREATI RABBB R B R R AS

AN T

AT ARME (NRFm BT IFE ] (%)
REJR - -
MR - -
Tk - -
R 06T T 22,431,089.80 0.60
W5 5 B - -
BRI IR M - -
Gk 6,165,632.56 0.17
B - -
I 9,334,843.55 0.25
NN - -
5 Hb e - -
BT - -
it 37,931,565.91 1.02
e B R AT A bR (BICS) &
7.3 BRI A RME & B ST = 1E LB/ B BT A B S 1 3 B 4
e | ommem | mEsR | HE D | Al Go | eR
Eesl (%)
1 | 002142 TURAT 699,700 25,056,257.00 0.68
2 | 600519 BN G 12,200 24.,949,000.00 0.67
3 | 600690 IR K 611,200 16,783,552.00 0.45
4 | 601985 o E A% 2,440,100 16,739,086.00 0.45
5 | 601166 PV ERAT 823,600 16,389,640.00 0.44
6 | 300896 % £ K 25,000 15,000,250.00 0.40
7 1000776 I RUES 789,900 14,771,130.00 0.40
8 | 600030 A EIES 650,780 14,095,894.80 0.38
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9 |300373 VAR 190,270 13,556,737.50 0.37
10 | 600765 HHLE L 418,360 13,462,824.80 0.36
11 | 600188 N REYR 336,345 13,278,900.60 0.36
12 | 600048 TRF K 747,060 13,043,667.60 0.35
13 | 000408 2 TN 4 394,300 12,988,242.00 0.35
14 | 601899 Kl 1,313,200 12,252,156.00 0.33
15 | 300750 TR AR 22,900 12,228,600.00 0.33
16 | 603565 G REA Y/ i 747,956 11,870,061.72 0.32
17 | 600887 BRI A 292,900 11,408,455.00 0.31
18 | 000568 VM EE 45,700 11,266,878.00 0.30
19 | 600383 S AR ] 833,100 11,196,864.00 0.30
20 | 600057 JZ T35 1,273,300 11,192,307.00 0.30
21 | 600438 I8 Ay 184,600 11,050,156.00 0.30
22 | 002371 675 A 39,100 10,835,392.00 0.29
23 | 600741 IR 461,600 10,616,800.00 0.29
24 | 603456 JLMZGk. 200,169 10,348,737.30 0.28
25 | 600702 E N4 50,500 10,301,495.00 0.28
26 | 002466 RFFE 82,400 10,283,520.00 0.28
27 | 002648 PR 391,917 10,131,054.45 0.27
28 | 300438 IS 1 161,200 9,905,740.00 0.27
29 | 300725 AR 98,400 9,740,616.00 0.26
30 | 600522 HhOREHE 415,000 9,586,500.00 0.26
31 | 688105 woME R 111,978 9,506,932.20 0.26
32 | 00700 P TR i 30,800 9,334,843.55 0.25
33 | 300395 3 H| 1E 207,300 9,328,500.00 0.25
34 | 688052 O 24,160 9,155,673.60 0.25
35 | 002738 TR 98,220 9,096,154.20 0.25
36 | 601888 H [ A 38,900 9,060,977.00 0.24
37 | 002436 WeARBHL 779,300 8,782,711.00 0.24
38 | 000596 HH T 34,900 8,713,134.00 0.23
39 | 603259 24 B A 82,360 8,564,616.40 0.23
40 | 603345 LA 50,426 8,465,012.62 0.23
41 | 603806 B 127,220 8,335,454.40 0.22
42 | 601555 KRS 1,185,900 8,218,287.00 0.22
43 | 002415 I AN 226,500 8,199,300.00 0.22
44 | 000725 WRTT A 2,076,300 8,180,622.00 0.22
45 | 601668 [ 1,537,000 8,176,840.00 0.22
46 | 300760 LR TT 26,100 8,174,520.00 0.22
47 | 300957 DR B 37,400 8,135,622.00 0.22
48 | 601012 B S SRR 121,100 8,068,893.00 0.22
49 | 603588 B 691,160 7,969,074.80 0.21
50 | 688696 WAKFH 25,880 7,967,675.60 0.21
51 | 603866 Bk 1 F 474,280 7,849,334.00 0.21
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52 | 002714 W R A 141,500 7,820,705.00 0.21
53 | 000063 S EPAS iR} 305,200 7,791,756.00 0.21
54 | 002028 RS 217,400 7,752,484.00 0.21
55 | 603987 R pE 3R 383,100 7,635,183.00 0.21
56 | 600233 [ZBGIBTSEH 372,900 7,603,431.00 0.20
57 | 600872 HRAE T 218,900 7,576,129.00 0.20
58 | 000001 P RAT 504,400 7,555,912.00 0.20
59 | 603899 JRICIAR 134,400 7,537,152.00 0.20
60 | 603986 JK 5 il 52,600 7,480,246.00 0.20
61 | 688388 Sk TuRHY 87,917 7,461,515.79 0.20
62 | 600176 HE B A 428,092 7,453,081.72 0.20
63 | 000733 PRERH, 54,800 7,451,156.00 0.20
64 | 300696 A VN 168,588 7,409,442.60 0.20
65 | 688122 i s 80,106 7,385,773.20 0.20
66 | 600886 4 7y 697,298 7,321,629.00 0.20
67 | 002179 2P G 115,061 7,285,662.52 0.20
68 | 000333 XML 119,500 7,216,605.00 0.19
69 | 300014 fe.4:487e 73,200 7,137,000.00 0.19
70 | 688232 A 187,357 7,048,370.34 0.19
71 | 601878 W R IR S5 604,100 6,874,658.00 0.19
72 | 603279 SRR 214,520 6,652,265.20 0.18
73 | 688257 BBt A 167,592 6,639,995.04 0.18
74 | 09922 NEN 364,000 6,490,378.99 0.17
75 | 600309 Jiteth A 66,208 6,421,513.92 0.17
76 | 03908 R /N 431,200 6,165,632.56 0.17
77 | 603185 AL 39,440 6,152,245.60 0.17
78 | 002460 Ergz i 41,300 6,141,310.00 0.17
79 | 600546 LR B 312,800 6,087,088.00 0.16
80 | 601058 Fiekeha 538,700 6,071,149.00 0.16
81 | 600893 fikshh 130,100 5,920,851.00 0.16
82 | 002049 LA E 31,200 5,919,264.00 0.16
83 | 688223 im B YR 394,360 5,887,794.80 0.16
84 | 09869 WS ] 379,000 5,866,517.88 0.16
85 | 000768 HRTTE K 192,376 5,827,069.04 0.16
86 | 002511 Hh I 2 465,200 5,824,304.00 0.16
87 | 600882 Wi % 124,000 5,803,200.00 0.16
88 | 603517 LR 100,000 5,782,000.00 0.16
89 | 601669 H ] A 731,100 5,753,757.00 0.16
Vb EA
90 | 01928 A 353,200 5,654,434.18 0.15
91 | 603027 TRBRY 325,600 5,632,880.00 0.15
92 | 600111 bt 160,000 5,625,600.00 0.15
93 | 600426 e ET 192,400 5,618,080.00 0.15
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94 | 002318 ASLEF 345,100 5,518,149.00 0.15
95 | 600521 B2l 241,500 5,482,050.00 0.15
96 | 688169 B 8,561 5,279,568.70 0.14
97 | 603486 B IR M 41,900 5,107,191.00 0.14
98 | 000983 Ly P AR I 364,200 4,876,638.00 0.13
99 | 000708 S RN 238,400 4,803,760.00 0.13
100 | 00839 Rkl 666,000 4,419,758.75 0.12
101 | 603558 {e B AE 259,000 3,164,980.00 0.09
102 | 600938 H ] Y 84,004 1,332,303.44 0.04
103 | 688262 LR 7,129 340,409.75 0.01
104 | 688290 sl se 3,040 142,484.80 0.00
105 | 301238 Hin 22 4 3,497 112,148.79 0.00
106 | 301217 ) 768 0 97 4,284 63,531.72 0.00
107 | 301219 Jh e b 578 50,759.96 0.00
108 | 601089 TR 1,749 36,816.45 0.00
109 | 301150 h—RH 403 33,352.28 0.00
110 | 301207 B2 569 32,102.98 0.00
111 | 301109 EAS A 1,837 29,649.18 0.00
112 | 301117 F 5 262 14,263.28 0.00
113 | 301248 AR e 472 14,098.64 0.00
114 | 001268 PG HG % 409 11,337.48 0.00
115 | 301196 MERLRHL 271 10,167.92 0.00
116 | 301181 B Iy 257 7,861.63 0.00
117 | 301158 T Ay 379 7,724.02 0.00

& RN A I BTSSR RIMES 5HE, FHZ AR 70 A3 -

7.4 HEWABREERASHERRZS)
7.4.1 RiFEANGHE YIRS R 5E 2% BT 20 2 RBREHA
SEEAL: NRMoT

e | mmAE | REAR AR TS gfgiﬁ%if
1 600030 HFEIES 34,263,311.90 0.65
2 | 601985 o E R 28,309,332.79 0.54
3 002179 G 23,961,988.80 0.46
4 | 600438 T8 19,838,787.00 0.38
5 300373 MR 19,735,795.94 0.37
6 | 688122 P 5 19,098,067.51 0.36
7 | 000733 PRAIERIY 18,745,962.00 0.36
8 688105 i ME 18,452,568.87 0.35
9 |002714 W Ay 18,315,022.61 0.35
10 | 03908 & A 17,857,531.87 0.34
11 | 603456 JLIHZ . 17,496,748 .43 0.33
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12 | 688617 HREST 17,431,877.72 0.33
13 | 300724 FEEAAA 17,253,089.00 0.33
14 | 002531 RIGAHE 17,120,857.98 0.33
15 | 000408 SEASAT 16,562,967.00 0.31
16 | 002594 kb W i 16,200,518.00 0.31
17 | 600111 bt 16,115,990.63 0.31
18 | 600765 HATE L 16,050,444.99 0.30
19 | 603565 G REA Y/ i 15,991,015.07 0.30
20 | 600011 HEREE bR 15,557,320.00 0.30

H KNEFEZRA LRI B Bk B, SR ATREE SRS IR, 3K
AN HHE AL (R T LA R A, AHEHRIZH P -

7.4.2 RiFSEHEHE YIRS R HHE 2% BT 20 4B EHA
SHEA: NRMoT

= . e o HAA A 4 T
F5 | REAE JiE S A R A RS2 &8 S (%)
1 688032 RIL 24.971,227.92 0.47
2 | 600522 o BN 24,667,102.81 0.47
3 600188 N AR 24,082,950.00 0.46
4 |002531 RIBLRFE 22,054,557.26 0.42
5 600483 e Re M A 21,232,770.81 0.40
6 | 688122 U S 19,930,099.24 0.38
7 | 600030 HFAEIES 18,277,269.75 0.35
8 | 603392 JiZHEW) 18,173,491.60 0.35
9 | 688617 HREST 16,566,198.90 0.31
10 | 002605 whickHs 16,485,713.97 0.31
11 | 002594 bt Wi 16,483,854.00 0.31
12 | 002049 O ERL 16,397,302.00 0.31
13 | 002179 G 16,328,750.97 0.31
14 | 603129 F R 16,248,577.25 0.31
15 | 300850 BronR R 16,063,076.20 0.31
16 | 601668 Hh [ 2 3 15,133,203.00 0.29
17 | 300696 % Kk 15,036,991.08 0.29
18 | 688223 mn FHRE TR 14,917,159.25 0.28
19 | 002645 TR 14,544,690.04 0.28
20 | 600011 HEREE bR 14,493,160.00 0.28

e SEHERE RN BRI B BEAIE. RAT AR AT R R,
S AL & (AN RS EE) B, AFIEMRZ S

7.4.3 KB A BB RS2 B E RN B

Az NRMJT

| S RA (RS B

1,504,752,353.15 |

&
p=i
H
p=i



FiJiE

TR G RIS 3B 6 2022 4 Rk &

BN =Y |

1,594,127,544.77 |

LA
FEMRAE T e

SRS SRRSO %Kk

W (RAZEBANIRARAZ R H, A%

7.5 WIREFF P RNBEFRBL S

SHERAL: NRMT
e {57 i i ARME o i B4 B HE LA (%)
1| Exfigr 10,038,610.96 0.27
2| BATER - -
3| &Rfiigr 520,270,452.61 14.02
Horp: BURME &R 213,544,230.15 5.76
4 | g 1,269,680,755.91 34.23
5| Ak R - -
6 | I 1,304,269,150.66 35.16
7| AR CATAZ D 37,069,354.51 1.00
8 | FhkAFH
9 | HAth - -
10 | Ait 3,141,328,324.65 84.68
7.6 BIRIRA RUHE SRS T =R E e N I RT L R B R B A
SFips: KRt
| mERE | mBEAR | BEGO | Al Go | Coen P
teBl (%)
1 | 188015 H% 03 1,500,000 151,869,600.00 4.09
2 | 102100982 | 21 KJFEF4 MTNOOI | 1,000,000 100,992,356.16 2.72
3 | 102101828 | 21 B AEJE MTNOO1 600,000 61,920,706.85 1.67
4 | 163105 20 HH G1 600,000 61,150,698.08 1.65
5 | 210212 21 [HIF 12 600,000 61,062,000.00 1.65

7.7 JAREE S M E 5 2 = 1 HB /N R BT R SCRFIES IR

il

AT AR IR AR FFAT 7 SCRFIE SR -

7.8 HMEHIREA RHHE S E ST #ELHIR NPT LA R R R E N

il

ARG ARG WIRRFFA S8R -
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