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2 2

MIFBURIE | 1,300,983,53 4210,253,78 | 5,511,916,74

el 533 679,433.88 o o

e R PTR AATE G LA KT R, 4% IS 29H0E A 22 58T E O H s3]
HEEF LK.

6.4.9.4.1.2 T2 X RGOk Ik 43 BT

i | BRI 2 DL H Al T 348 B R A AR
X P AR R H G B E s A (R
. e fir: NRMI6)
e R R 2 AIIARC 2022 4 6 H | EAEEEARC 2021 4 12
30 H O H31H)
LR RPAT BT 25 N R -372,881.92 -10,011.43
2. TR PAT R % 25 N EE A 375,137.71 10,188.44

6.4.9.4.2 SNLC R

NI IR 6 4o T 1 4 S0 A B R SR B 4097 8 DR A3 SR AR Bl 7 i 24 e 30 £ XU
RIS HA A LIATIKAAL T 15877, R A7 7 AR R A XU o A9 56 48 B8N H 0 A
H G AN Sk AT M4

6.4.9.4.2.1 AN RS0

VAN ib
AEAA 2022 4 6 H 30 H
WH | s | wEHG | GouRe | Hie iﬁiz o
YN0 NG NG NG F% -

BLAT

Niok-dna

T4 220,680,62 220,680,62

i 4.99 ' 499

oy ) 220,680,62 ) 220,680,62
4.99 4.99

LLAT

&
g
p=i
H
&
p=i




5 QBT BN IR &

RUINEH W R4 2022 FE PR

M it
Uik ann -
e
FANL K 220,680,62 220,680,62
Iy i 1 4.99 i 4.99
i
FAERER 2021 £ 12 A 31 H
sin | sonnia | emne | wooie | Boe | o000 |
AR NG AR NG Dm -
PN it
W =
T o4 232,409,81 232,409.81
R = 0.93 i 0.93
e A 232.,409,81 ) 232.,409,81
R At 0.93 0.93
PLAN Tt
i i
Uikiesann - - -
B A fi
RANLC A 232,409,81 232,409,81
Srampct 0.93 i 0.93
7
6.4.9.4.2.2 AN RK KB 31
R | BRIC R DAAM HA 1T 3728 AR A AR
R PR HIE SR P E R R &8 (R
e A (o fir: NRMIE)

e HRFR A 2] AWIARC 20224 6 A | EFEEARC 2021 48 12
7 300 ) A31H )

1. FrESN MM AR BIHE 5% 11,034,031.25 11,620,490.55

2. AN TAA NRTBIZHE 5% -11,034,031.25 -11,620,490.55

6.4.9.4.3 AR HE RS

LA A SR R 4 4 i L F 8 S0 0 A Sk L 7 PR e i 3 1 e A A
Y3 USRI T 3 Wb DR S AR B T A3 0 1 R o AR o B THIE 452 B b T R AT
160 Rk PT3535 5 00 P22 AN 2o T T F) Bt b IR RV T B AMIE 55 AT B Ak 1 B 2 1
DR BRI AR, T R SRV T IE 5 T 3 B (AR B R S

A e ) 4 N AR A TS 2L (R A e e 0 2 MR i 0 R S £
Wi, S5AnER ST, WOE P E A T 3B IR BN S5 ) 1 M AT
T BT, MR IR A IR 205 Vi BRI 8 S AT B o AT 0 4 T BT S




7 QUBT RSN IR & RIS 3BT 4 2022 4 IR &

RSO B AR, R SRE  BUV LR R AL A AT AL, RSN AT AEA
A BT AR R -

AN i I BB AL 0 UL PR AR A% RS . ASE B AL A Lo B G
FAESEIUE) BB B S 57 B LLBI D 60-95% (H rb 8 i IR S5 08 LU B AN I i 52 987 1)
50%) o AKEGIEBT T QIR KB O 3 BHIESF & AR B2k 8 B I LE B AR T 80%. LAk,
AN A JE < N BE IR AR S S FIT  AROAE S M St 4, S Y112 Y 2 s B i one 2k
AT RIS R, A4 VaR (Value at Risk) 48 bRAE AR AR I S FRO78 CE A RS XUz, Bt
A X DU R AT R R A A

6.4.9.4.3.1 FARAM A XU M O
A NRMot
AWK 2022 % 6 H 30 H BAERER 2021 4£ 12 A 31 H
TiH " HREE R PN HEEE
A LA (%) AR HE ] (%)
2 5y 1 4 R -
o 3,881,376,802.07 83.17 | 4,233,573,550.56 76.81
% S
2 Gy 4 i - ]
ReH%
2 Gy 4 i - ]
e B
fr A R e AL )
WEH %
HoAt - - - -
&it 3,881,376,802.07 83.17 | 4,233,573,550.56 76.81
6.4.9.4.3.2 FoAM R RS BSR4 BT
B | BRIPER 300 Fe B LA HAD T 3748 B (R FE A AR
SoF B P AU R B P B I R A0 (B
. I fir: NRMIG)
per FHR A L 22 AHIRC 20224 6 A | FAEFEERC 2021 4 12
30 H O H31H)
LIPYE 300 T 5% 214,308,519.38 232,859,087.70
2.7 300 FF&E 5% 214,308,519.38 -232,859,087.70

6.4.10 A fRHHE
6.4.10.1 ST EARMETTERTIE

ANFMETT RS LR E X, XA RHETH ERAT & BA BEEE MmN ERTE
R E IR E «

F—E R ARFE B A GAETE R T  ERE TR

FJEIR: BRE— R AN B SO BT 7 B8 53 B B A 2 T S ) i B
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F=IRR e MRB P B AN ) DL A

6.4.10.2 FEMUARNMETENSHMTE
6.4.102.1 ZEXER T EKA LMHE

ANRMETT RS RIERZE X AHAEK 2022 4 6 H 30 H
=/ 3,886,058,119.02
=)/ 232,581,356.17
=R 10,167.92
it 4,118,649,643.11

6.4.10.2.2 A SRHHE B B IR A I B R AR S

AFEE DL ECS Z I A 3 1 IR AE B NI & 2 I TR R B A

YT UEFRAE 5 B BT IR AN R, 5 I E RS I R 58 S ANV R (RO 35 ok 3% 15 I
A G ANEIR) « BB THAEA T RATEG I, AIEGA S TAZ I H 258 5 &k H I
A Ty AN R ] B B A B [ADH A O S A 5125 ) A OB SN EE — 2 U FFRR B A 1B 13 4
K AN I 5 N AE N T A SO B B2 FR BE, B e AH O IR SR AR5 55 A Fo (B R & 28 — 2

UOEFE R = JZ K

6.4.10.3 JERREREI LA RHHME TR SR TR
T 2022 £ 6 H 30 H, AFESARFFAAAFFEERLIA SO E TR 10 e ft Bt

6.4.10.4 A PAA RMEER SR T B KA
TR LA FO MM BT 04 Rl 8 7 6 4705 3 T AR TR G 4 i 47 i, LK TR 5
W FME R AR/

§7 BRRAEGWME

7.1 PREBSHETAHEGHERL

eREAL: AR

[ HH 55 (5 b G B R L
(%)

1| Bk 3,881,376,802.07 82.94
Hrp: IS 3,881,376,802.07 82.94

2 %:\Ejﬂ)\ - -
It 7 Wi 2l % Bt 237,272,841.04 5.07
Hep: i 237,272,841.04 5.07

BE R SCRHIESR
4 | BEREE

&
9
p=i
H
&
p=i
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ERATAE AR - -

SENIR A 4 il s e - _

Forpe S [ A 1SRN IR i

wre

BATHBRS B &M e 61T 558,595,916.66 11.94
HAth 555~ 2,421,741.08 0.05
&t 4,679,667,300.85 100.00

i ARESAE WIRE I ) AL 5 AL B0 s I B8 AR 216, 973, 376. 34 JT,
7 R R P VB LB 4. 65%; It RIS I A2 2 WL B s i T AE R NI 3, 707, 248. 65 I,
7 3 4 T VB EE AR 0. 08%.

7.2 |EPRBATW A ROBER KA S
7.2.1 REHRBETWRAFABRERRAS
A NRMoT

R e A G 55@%{: ;%‘EW”
A Y3 NN N 4 5,527.00 0.00
B KA 32,751,690.10 0.70
C b4 3,048,955,540.06 65.33
D I #T7 RRSOKA = FIE R 62,235,343.25 1.33
E N4 - -
F R A EE 698,361.66 0.01
G ZIEIE . AR B 39,616,968.40 0.85
H fErG Aol 68,315,061.00 1.46
I SRR RS BEAR RS 184,455,690.39 3.95
J A4 - -
K J5 H7l 2,911.00 0.00
L FR ST AN 55 MR 25l 70,238,574.80 1.51
M Bl FEANE AR S5 79,751,463.30 1.71
N IKFN PR A LR B 73,436,797.88 1.57
0 JE BRG4GB HAth IR 5l - -
P BE i -
Q AR S TAE 205,532.38 0.00
R Ak R E AR R 26,715.86 0.00
S ZRE - -
it 3,660,696,177.08 78.44

7.2.2 WEPRETL I REBRERRREREAE
eREAL: AR

(eS| AnhE AR AT E B (%)

&
&
p=i
H
&
p=i
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MRE - -
Tk 22,580,915.67 0.48
AR 06 T P 81,612,415.11 1.75
Do B 20,011,446.00 0.43
BT PR f 35,194,643.19 0.75
4l - -
B - -
T 61,281,205.02 1.31
A - -
5 Hb - -
&t 220,680,624.99 4.73
W UL B R IEAT ISy Kb e (BICS)
7.3 BAREA RUHE & EE T =R E BRI A RS 8 5 B 4
e | omEmem | mEsR | HE (D | Al Go | Do
Eefs (%)
1 | 600519 DS 136,015 | 278,150,675.00 5.96
2 | 300750 TER AR 414,638 | 221,416,692.00 4.74
3 | 300760 pEe o Vg 600,692 | 188,136,734.40 4.03
4 |002271 ZR77 RUT 3,350,706 |  172,460,837.82 3.70
5 1603129 HIRNE S 991,469 | 112,749,854.68 2.42
6 | 600522 HHORBHE 4,133,900 95,493,090.00 2.05
7 | 002049 EE R 496,900 94,271,868.00 2.02
8 | 603613 ] BRI 971,261 86,053,724.60 1.84
9 | 600702 E=aiN4 363,700 74,191,163.00 1.59
10 | 002371 Je77 44 265,900 73,686,208.00 1.58
11 | 603588 B IR 6,365,700 73,396,521.00 1.57
12 | 601058 FEeRn 6,472,900 72,949,583.00 1.56
13 | 600754 MRS 1,086,090 68,315,061.00 1.46
14 | 688599 REJehE 998,596 65,158,389.00 1.40
15 | 002318 AL 4,005,000 64,039,950.00 1.37
16 | 300124 EIEAR 970,367 63,918,074.29 1.37
17 | 000568 VM EE 252,500 62,251,350.00 1.33
18 | 300769 (YR LN 150,680 61,579,902.40 1.32
19 | 300957 TR e 282,723 61,500,734.19 1.32
20 | 600803 i B A 3,085,800 57,365,022.00 1.23
21 | 02331 ooy 898,500 55,861,823.23 1.20
22 | 688032 AR WAy 62,238 54,209,298.00 1.16
23 | 000408 2 T4 1,643,400 54,133,596.00 1.16
24 | 688066 AR 7 Bl 667,076 52,565,588.80 1.13
25 300012 Sy sall 2,094,862 48,621,747.02 1.04
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26 | 600690 IR R 1,690,449 46,419,729.54 0.99
27 | 000708 LR 2,207,800 44,487,170.00 0.95
28 | 688223 mn B AR 2,813,000 41,998,090.00 0.90
29 | 600233 (53] 368 3ok 328 1,939,400 39,544,366.00 0.85
30 | 300628 LT W 2% 498,700 37,976,005.00 0.81
31 | 00700 ekl 120,000 36,369,520.32 0.78
32 | 002001 oA Rk 1,589,280 36,251,476.80 0.78
33 | 603486 B Ik Hr 289,773 35,320,430.97 0.76
34 | 002756 TR R 227,500 34,627,775.00 0.74
35 | 603300 RN R 4,207,140 33,530,905.80 0.72
36 | 000596 TR 133,598 33,354,076.68 0.71
37 | 300438 IS 1 U 541,100 33,250,595.00 0.71
38 | 002841 TG Ay 402,000 30,278,640.00 0.65
39 | 603489 I\T7 Ay 150,611 29,292,333.39 0.63
40 | 688233 PRy 478,858 26,911,819.60 0.58
41 | 300373 PIARRHE 356,000 25,365,000.00 0.54
42 | 600057 JZ 1505 2,851,100 25,061,169.00 0.54
43 | 02269 ZiEAY) 406,000 24,929.472.65 0.53
44 | 03690 EH-w 150,000 24.911,684.70 0.53
45 | 688301 ZE R R 50,495 23,886,154.80 0.51
46 | 603259 2 A 219,968 22,874,472.32 0.49
47 | 03311 ;; HRRE 3,042,000 22,580,915.67 0.48
48 | 603063 REHS 586,100 22,535,545.00 0.48
49 | 603067 PRy 1,787,700 22,399,881.00 0.48
50 | 002531 KRR RE 1,356,000 22,360,440.00 0.48
51 | 002353 AN Hi A7 514,500 20,734,350.00 0.44
52 | 603816 iR oK e 364,676 20,651,601.88 0.44
53 | 000733 PRAERH 151,800 20,640,246.00 0.44
54 | 603690 Ak 500,000 20,150,000.00 0.43
55 | 00291 4 L 400,000 20,011,446.00 0.43
56 | 002960 RN 730,000 19,994,700.00 0.43
57 | 002637 R 1,299,920 19,654,790.40 0.42
58 | 600809 Ly 7 U3 57,955 18,823,784.00 0.40
59 | 002484 TLIE By 779,901 18,202,889.34 0.39
60 | 603501 FIR B 100,941 17,465,821.23 0.37
61 | 603678 KIEHT 371,764 17,402,272.84 0.37
62 | 688200 Helge 4z 48,564 17,308,209.60 0.37
63 | 300782 5O B 127,936 17,271,360.00 0.37
64 | 600660 O B 400,000 16,724,000.00 0.36
65 | 603583 TE B IK3) 493,300 16,471,287.00 0.35
66 | 09992 Y 502,400 16,283,638.58 0.35
67 | 600845 G 297,000 16,216,200.00 0.35
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68 | 600460 + = % 300,000 15,600,000.00 0.33
69 | 002180 gy B Ik 299,989 15,185,443.18 0.33
70 | 603986 J& g BHr 99,950 14,213,889.50 0.30
71 | 603985 L I 7 491,140 13,820,679.60 0.30
72 | 600141 P & AL 308,000 13,548,920.00 0.29
73 | 300316 mm B AL 200,000 13,518,000.00 0.29
74 | 603345 T 80,400 13,496,748.00 0.29
75 | 688188 FFE T 59,706 13,137,708.24 0.28
76 | 600388 ST & # 1,000,000 13,010,000.00 0.28
77 | 301029 (ERRE NN 149,831 12,211,226.50 0.26
78 | 300203 BRHHL 507,062 12,189,770.48 0.26
79 | 300896 % R K 20,000 12,000,200.00 0.26
80 | 002192 R A 76,700 11,788,790.00 0.25
81 | 601888 o A 50,000 11,646,500.00 0.25
82 | 603799 Uy N4 117,000 11,187,540.00 0.24
83 | 688777 ERECET N 152,361 11,085,786.36 0.24
84 | 688408 g 114,027 10,545,216.96 0.23
85 | 600256 I RER 1,000,000 10,540,000.00 0.23
86 | 600348 A A 674,185 10,422,900.10 0.22
87 | 000739 SN 4 500,000 10,320,000.00 0.22
88 | 300627 KT 280,000 9,629,200.00 0.21
89 | 002028 RS 266,100 9,489,126.00 0.20
90 | 00881 R 200,000 9,466,953.30 0.20
91 | 300595 W7 AR 160,556 9,182,197.64 0.20
92 | 300661 IRy 44,869 8,167,055.38 0.18
93 | 603520 Gl YA 284,340 7,995,640.80 0.17
94 | 688105 ioME % 94,022 7,982,467.80 0.17
95 | 002920 1 B8 7 50,000 7,400,000.00 0.16
96 | 603650 TUREHTM 200,000 6,516,000.00 0.14
97 | 688166 iR 24 269,249 6,502,363.35 0.14
98 | 600305 B S 499,988 6,449,845.20 0.14
99 | 300751 LA 12,640 6,204,976.00 0.13
100 | 01801 BIEAY) 200,000 5,969,226.20 0.13
101 | 603008 =om Tl 159,900 5,868,330.00 0.13
102 | 002139 WA 476,600 5,847,882.00 0.13
103 | 002747 oW di 238,238 5,836,831.00 0.13
104 | 600516 T RIRE 758,109 5,761,628.40 0.12
105 | 002706 RAG A 330,500 5,463,165.00 0.12
106 | 300394 RFEE 200,000 5,414,000.00 0.12
107 | 688617 HBREST 24,428 5,351,686.24 0.11
108 | 603982 SRIER 210,600 5,136,534.00 0.11
109 | 600995 eV 315,200 4,825,712.00 0.10
110 | 688005 HHERHE 33,990 4,399,665.60 0.09
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111 | 688625 SRR 99,605 4,346,762.20 0.09
112 | 688155 e EER 40,289 4,198,113.80 0.09
113 | 300630 i 24 115,122 4,046,538.30 0.09
114 | 688300 I Bt 7 44 50,000 3,882,500.00 0.08
115 | 603298 e 242,200 3,737,146.00 0.08
116 | 01302 Jel@ b 1,500,000 3,707,248.65 0.08
117 | 002791 IR H A 28,200 3,658,104.00 0.08
118 | 605305 HERECE 75,072 3,634,986.24 0.08
119 | 300682 BAHT R 142,404 3,587,156.76 0.08
120 | 688087 BERHEA 61,661 3,568,322.07 0.08
121 | 688303 KAREdR 48,536 3,315,979.52 0.07
122 | 605589 EIREEH] 131,500 3,244,105.00 0.07
123 | 002154 ey 605,900 2,617,488.00 0.06
124 | 688357 ey & el 21,181 2,381,591.64 0.05
125 | 002810 Ll ZR ki 57,510 2,092,788.90 0.04
126 | 688016 ORKETT 10,289 2,004,400.09 0.04
127 | 688536 B Fi 2,800 1,572,452.00 0.03
128 | 603279 SRS 42,560 1,319,785.60 0.03
129 | 688112 SHEERHS 20,000 1,222,800.00 0.03
130 | 688120 HEiER 4,822 1,197,784.80 0.03
131 | 300725 AaRHY 12,007 1,188,572.93 0.03
132 | 688326 2 At 6,832 1,004,713.92 0.02
133 | 002311 KA 15,669 940,296.69 0.02
134 | 688345 )1 B 14,259 876,500.73 0.02
135 | 301031 A A 5,984 857,985.92 0.02
136 | 06078 T 13,200 588,695.69 0.01
137 | 301177 T B Ji A7y 7,920 587,664.00 0.01
138 | 688385 =Rk 8,986 585,797.34 0.01
139 | 688696 WAKFH 1,753 539,696.11 0.01
140 | 301050 Lk 4,192 425,739.52 0.01
141 | 688383 o A 2,701 307,238.75 0.01
142 | 688639 efE A=) 2,302 303,127.36 0.01
143 | 688690 INIRH 3,477 280,976.37 0.01
144 | 301089 W2l 2,198 276,112.76 0.01
145 | 688239 Rk 4,926 262,555.80 0.01
146 | 688733 = Al 3,409 250,186.51 0.01
147 | 688533 AT 3,493 249,539.92 0.01
148 | 301069 ILEHTI 5,386 248,348.46 0.01
149 | 688776 EDEHA 1,447 245,975.53 0.01
150 | 688190 P Iia i) 3,026 235,271.50 0.01
151 | 688270 FERRHE 3,705 229,747.05 0.00
152 | 301060 P 5,869 205,532.38 0.00
153 | 002879 KA 13,100 204,098.00 0.00
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154 | 688601 VAR 1,174 176,100.00 0.00
155 | 688667 35 HL RS 1,191 172,016.13 0.00
156 | 301035 HEES il 1,938 159,788.10 0.00
157 | 300994 AL AR 4,195 137,637.95 0.00
158 | 688259 GRS 1,595 128,509.15 0.00
159 | 688510 R R 5,991 114,787.56 0.00
160 | 688305 g 1,496 114,249.52 0.00
161 | 688267 bl gt 3,390 113,327.70 0.00
162 | 301078 % 7 £ 7,551 110,697.66 0.00
163 | 301196 MERLRHEL 2,705 102,319.16 0.00
164 | 301046 REERHEL 2,891 100,057.51 0.00
165 | 301009 A SEA Y 8,007 99,927.36 0.00
166 | 688315 AR 3,711 95,632.47 0.00
167 | 301006 BRIy 5,051 94,958.80 0.00
168 | 300993 £ RH 7,374 94,239.72 0.00
169 | 300962 e R 5,757 86,930.70 0.00
170 | 605376 T H 1,421 82,844.30 0.00
171 | 688611 BUIH A A 1,400 82,292.00 0.00
172 | 688103 ] 77 ety 1,595 81,536.40 0.00
173 | 301026 EERHEL 2,027 74,755.76 0.00
174 | 603529 %R 1,427 74,746.26 0.00
175 | 688685 L fE 2,612 74,703.20 0.00
176 | 688195 [ SR 2,693 74,649.96 0.00
177 | 003035 A M YR 11,046 70,142.10 0.00
178 | 688319 KRR A1) 3,412 64,452.68 0.00
179 | 301083 I AE 4,160 58,073.60 0.00
180 | 688355 HHERHE 2,710 58,021.10 0.00
181 | 301072 PR T 1,802 57,718.06 0.00
182 | 688296 AIERHE 2,173 57,041.25 0.00
183 | 300955 T HEAM 2,314 56,739.28 0.00
184 | 301010 T EN T 2,172 55,060.20 0.00
185 | 688316 B ok 1,428 51,493.68 0.00
186 | 688071 AR 1,101 50,910.24 0.00
187 | 688117 XA 1,672 48,571.60 0.00
188 | 600032 WL 3,045 44,609.25 0.00
189 | 301063 MERiaY g 1,524 42,458.64 0.00
190 | 301041 & H & 2,150 42,376.50 0.00
191 | 601156 R 2,090 41,382.00 0.00
192 | 688622 N ENE 1,204 41,200.88 0.00
193 | 300854 RSN IS 2,026 40,276.88 0.00
194 | 301053 75 Tolk 1,544 36,067.84 0.00
195 | 688395 IE5% S, 1,627 34,215.81 0.00
196 | 301028 FRAVHLIR 2,929 31,691.78 0.00
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197 | 605337 o 1,103 30,531.04 0.00
198 | 301020 BB R 1,310 29,475.00 0.00
199 | 688092 F R 1,137 29,289.12 0.00
200 | 301021 JEVE O 899 27,149.80 0.00
201 | 688501 RUSZNTS 1,759 27,071.01 0.00
202 | 301025 P S 2,027 26,715.86 0.00
203 | 605555 (3=yivah 917 23,355.99 0.00
204 | 003012 R 2,278 19,909.72 0.00
205 | 301062 iR 1,525 17,796.75 0.00
206 | 301079 AR R R 696 17,260.80 0.00
207 | 301057 TCBEHT 673 16,387.55 0.00
208 | 001205 BRIy 808 15,998.40 0.00
209 | 001317 = ¥ 5 300 15,222.00 0.00
210 | 603806 W FF 192 12,579.84 0.00
211 | 603215 ELAR By 575 12,115.25 0.00
212 | 605567 HFHEM 629 9,850.14 0.00
213 | 688314 RERETT 187 9,078.85 0.00
214 | 301193 FIFRH 297 8,063.55 0.00
215 | 301045 RAFRH 335 7,728.45 0.00
216 | 301027 HEE R 286 6,944.08 0.00
217 | 002714 WO Ay 100 5,527.00 0.00
218 | 301056 FRIFI Y 572 4,953.52 0.00
219 | 301033 IR VR 108 4,547.88 0.00
220 | 603866 SR 260 4,303.00 0.00
221 | 000002 7 RBA 142 2,911.00 0.00
222 | 002408 F B IL 100 811.00 0.00
223 | 300996 WA 1 29.55 0.00

T RN AH I ETRIBGE, SR REA RRIMES 5HY, JHZRARIBER 2 3458 -

7.4 MEWHNBRERBRHEHEKRZES)
7.4.1 RTFEANERGE H BRI EE S 5 r= 1 E 2%B0ET 20 2 R4
St NRFG

o . Ly A 7 B R 4 BE
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