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JEJUREAZ 5306 F I 55 R0 BEAT BE 1 RATAF /K25 2B AT 6 E R HRR & 5™ kg (N 2, DA
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St B 1T S B 1B S a A TITR i /A o8 7 (= R N < 0 N o s e SR E vl et I S S AN ) (03 52
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AR < PR R < BN NS A < T A P R AR AR M R AT A, JRIE I R R B AL A A
A T 0 IR A AR AT 2

AR HER B EEONRAT AR BRI S HRE S,

7.4.13.4.1.1 FIZ XK i
Bpr: NRMG

AHR

2022 4 12 A 31 14PN 1-5 4F 54 E AtE 43t
H

7

MRATAE 2R 25,234,721.68 - 25,234,721.68

il D - -
AR S 24,350.09 24,350.09
N o 375,453,741.8
T o a g re 375,453,741.82 )
A &Rl 7=
SEON IR xRl

%5 55 T3k 79 7T



P IERIRIES A AR BRE S R R & 2022 (R R

o

=
IV - - 68,648.43 68,648.43
INELgi&l - - - -
AL HR D R 2,708.69 - 333,062.66 336,671.35
HoAth 757 - - . .
W 25,261,780.46 - 375,856,352.91] 401,118,133.3
7
1 £t
FEIAME R - - - -
PR et - - - -
A A Rl s - - - -
S H [ 0 4 i %
FEER
A B - - i .
A I [ 2k - - 628,556.33  628,556.33
AT N F - - 346,425.89  346,425.89
NATFEE B - - 76,213.70 76,213.70
AT R 5% 3% - - 2,474.34 2,474.34
A 5% % T ) - - - -
AT F B - - . i
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FEBI AR T I 577 1 90%, $5 B T iE & HRESR 2 F 80U I A b 2 388 1 0 IR U B AMIR TR
Bl T 1 80%, FANAEH H HALEIBRBHE LIRS LR, A g0 B AL e a3 H 72
— LN IBUN R 5 LMK T2 & 53R 5%, HhIleEMmaE & I&. 7 M RIE
G RIS R o BUIE. AR 5% K JF A B R T HL )50 B B 181 4 B R AR R0 B A LA FR R 7

S

1T

UEAN, ASEE G E BHNEE H XA G A ISk Seit iz, e s F 2 R 87 ik
X G AT MBS B, BLAE VaR(Value at Risk) i bn 25 R IR AS I 5 101w AR 98 AE A ARG, R m]

b3 RS EAT BRER A2 6o

7.4.13.4.3.1 HABM#E XS i D
S NRMG
AR EER
2022 %12 A 31 H 2021 %12 A 31 H
e b4
TiH
B AYRRES
N RE N RME
1B L 451 18 EL 451
(%) (%)
T o ME e — BER % 375,453,741.82 93.93 512,109,681.62 94.73
T oMM — e B
A G Rl e — BUIE Bt
HAthy
&it 375,453,741.82 93.93 512,109,681.62 94.73

7.4.13.4.3.2 FAd A XU ) SRR A

424

ST A U € TR ST BOEHER AE3)

B IR E DA HoA T 320 B PR A AN AR

X B R H 2 e B
s (. NIRMoo)

S| MR AR AT R

2022 %12 H 31 H

EEER
2021412 A 31 H

% 58 T3k 79 7T



R PIESRIESR A ARSI B 6

2022 FEFERE

MV & L AR HE R T 5%

19,797,050.17

26,801,946.00

A Z b AL HE /D 5%

-19,797,050.17

-26,801,946.00

7.4.14 ARME
7.4.14.1 &R TEA R ETERFE

NRMETTESRATENE
EIRGE: BB MER S
(B AINFH 2 3 7 B B f5i L 4 ) 2 v 00 2 ) i N\ A5

74142 HERUARNMEHEN S TR
741421 FREREMTERARNE

Ko HIRS A SEUHME T BRI 5 BAT 5 2 S A BT IR 1 5
GRS ER T b RGP BE RN ;
BRI AT B AN AT L

BJRIR: BREE— R

Hpr: NRMoT
A FHEER
ARWETFES RATENE IR
2022 4F 12 A 31 H 20214 12 A 31 H

F—EIR 373,977,610.70 511,013,374.06
B2k - 5,504.49
/N 1,476,131.12 1,090,803.07

&t 375,453,741.82 512,109,681.62

7.4.14.2.2 AR EFTREKE K E KR S)
KFL VLSRR R R I R A FONRIA & B R R . X T AT 558 5

ISR

IR ER

A HIERFIUS . L ANTREARATFRATER I, Ak e AT

H 252 5 R i R HUIE] 58 5 AN ERYITE] e PR S0 IRPRAR SGIEBE (M & SR M EFUNEE — R IR, JFAR

At (R B R R A Se i E T B

VLI SOAMER & 55— R IR EEE = 2 K.
7.4.14.2.3 FEZEIRARMERBT LS FHH
7414231 FE=ZERA R ERTEZZEN

BRI 5 A RO N E TR I SARZ IR, B 8%

Hhr: ARt
it H A
202241 H 1 H&E 2022412 A 31 H
T 5y M A gt Ait
e 50 i A BT

I RE 1,090,803.07 1,090,803.07

3 S 1,346,578.44 1,346,578.44
2
H 4
A
LZ PN
F=ER

T 1,021,691.58 1,021,691.58

% 59 T3k 79 71




P IERIRIES A AR BRE S R R & 2022 (R R

FH=JRIK

=4
A B 157
KB

- 60,441.19

60,441.19

1
He A
Pz fR A
(EEEIES

- 60,441.19

60,441.19

T A
gra et
RIS B
ik

)

LIES
AR

- 1,476,131.12

1,476,131.12

LIES
(AERRERtY]
B=RIR
SR
TEAA
i 2 AR
SKIAIG
BRI
AR )
e
AR B0 2

- 129,552.68

129,552.68

15 H

A AT ]
202141 H 1 H (REREEFAEMH) 22021412 H 31 H

AT oy P Rl BT

Jh BB

it

IRt

- 5,561,151.17

5,561,151.17

ERIIEPE

- 599,394.69

599,394.69

=]
AR 145
=

LZIN
BRI

et
BRI

- 5,400,902.93

5,400,902.93

=]
EIEETE
R EVE

- 331,160.14

331,160.14

H

7N

- 331,160.14

331,160.14

5 60 7L 79 7T




P IERIRIES A AR BRE S R R & 2022 (R R

e A
i 2k FA) A
(EEEIES

T A
sra et
INERIECaEIY
ik

)

LIRS
R

1,090,803.07

1,090,803.07

LIRS
(AERRERiY
BRI
ERLBE
TEAZARY]
P A AR
KRS
BARR T
AL Zf)
e E
AR E) 15 o

491,408.38

491,408.38

7414232 HHEBBEATMEMAENE=ZEZRARMETENFR

BT .

AR

i H

AR T
e

K IR 1

ARTE R AME

EAE IS
ESLiE]

52 et
fEZ [H)
KA

BRAE i

SIE

1,476,131.12

PR
B

M 7 76 A L 01 4 O R
B BB

0.2319-2.4756

LIPS

75 H

FERRRA
A

R

ARTE R ANME

v FE AT
HMH

52 et
fEZIH)
KA

PR

as

1,090,803.07

FE A I
B

T 80 A% B 0 4 A
B AL

0.3138-1.7836

UIEPS

7.4.14.3 JEHFEERI A oM E TR SR TR K
RFE G ARG WA S EARBER IR FFA AERFEEIT LA SO v 2 i T H
7.4.14.4 AUA RMETHR SR TR KA
ARG R TR LA SO T 10 6k T B DLRER AR T B K e B A b g 57, X ey

Al T DR R AR R B, T DAL IR TR B 2 SR E AR -

5 61 71k 79 7T




P IERIRIES R A AR BRE S R R & 2022 E AR R

7.4.15 B B PR AT & TH R T B U B H AR IR
7.4.15.1 KV FI

R NOERH, AHEIoH ZU U A ST

7.4.15.2 HAhZHE I
BMEV = AGERH, RIS T0 T B 1 H A 5 = 10,

7.4.15.3 W55k ki
AMEARFC T 2023 4F 3 H 27 HAAIL G RS Ak,

8.1 HIARESHEF=HABMN
LA, NRTT

5 i H & AL BT (%)
1 ETES &y 375,453,741.82 93.60
Hope SR 375,453,741.82 93.60
2 FeEH Bt - .
3 [F] 7 Wi e 5 - .
Hr: iz - -
B SCRRIESR - -
4 TR - -
5 e AT A SR - -
6 SN IR 4 il % - -
o e S = [0 1 S N GR
& S Rh ) )
7 ?ET?Z?iﬁ%ﬂéﬁﬁi%ﬁ{jé?%% 25,234,721.68 6.29
it
8 HoA A 10 5 7 429,669.87 0.11
9 At 401,118,133.37 100.00

8.2 IR RIBEREAS

8.2.1 HEBBFHMIAREIT W RIIBER T A S

% 62 T3t 79 I



P IERIRIES R A AR BRE S R R & 2022 E AR R

(0]

RS eS| NRME GO Sij%:?ﬁ
VN SN 7 N O (%
B K
C [|Hli&k
D [y, #Jy. B SOKAEF=RIERD
E |5l
FoHERAZE L
G [Ridiah. g AmsEL
H [{ErE ol
| (EEALH. RIS R A RS
J &Rk 373,977,610.70 93.56
K (bl
L (RS AIR 55 R 5k
M REERF TR AR RS
N KR PRI ikt i B
O |BRIRS . BEAFH AR
P HAE
Q |[BAEMLeTIE
R [3Cib. REMEG R
S |&A
aif 373,977,610.70 93.56
2.2 BRBE R IAT WA R B R R A
R A7 25 AFME GO ﬁij%Zfﬁ
A PR RS Bk
B[R

5 63 71k 79 7T




P IERIRIES R A AR BRE S R R & 2022 E AR R

C |fili&k 1,345,875.32 0.34
D [HJ. #J1. BRRBIKAEF R RO . .
E @yl ] ]
F oo RE . .
G pridisfi. G AHEELL . .
H Aol . .
| e, SR B AR R 120519.60 0.03
J o [ER . .
K [ . -
L [FBTAIRS 55 g5l . .
M B} SRR R S5 9,736.20 0.00
N KR ERETRI A Lot & 3 . .
O [BERMRS . BHAHARARS . .
P |#F - -
Q | BAMHSTAE - -
R b, fREMmER . .
S |&hA - -

At 1,476,131.12 0.37

8.2.2.1 MEMRBAT A RMBRBER TR EREALAE

Too

8.3 JRIEA MM o H B i E LB R/ N HE R I BT B R B 3 W A
8.3. 1 IRFBIE A R E S EE T FE LI NER P BRITA B R 5 4
S NRTT

b 34 W 1
75 % S ARG Ji% 55 44 e (B AR E

B (%)
1 300059 KM E 2,762,291 53,588,445.40 13.41
2 600030 R S IESE 2,550,474 50,779,937.34 12.70
3 600837 MRS 2,522,758 21,922,767.02 5.48
4 601688 TR S5 1,345,674 17,143,886.76 4.29
5 601211 PV e 1,178,066 16,009,916.94 4.01

5 64 714k 79 7T




P IERIRIES A AR BRE S R R & 2022 (R R

600999 RS 969,684 12,896,797.20 3.23
600958 RITUES 1,366,112 12,213,041.28 3.06
000776 I RAES 773,387 11,979,764.63 3.00
601377 PVAES 1,805,375 10,362,852.50 2.59
000166 B3 R 2,355,211 9,373,739.78 2.34
601995 /N 229,200 8,739,396.00 2.19
601066 WS E 339,422 8,061,272.50 2.02
601788 HKIUES 510,333 7,588,651.71 1.90
601901 J7 IEiES 1,075,790 6,863,540.20 1.72
601555 REIUESF 1,046,800 6,835,604.00 1.71
002736 EE IS 753,631 6,692,243.28 1.67
601108 Vo 3 IE 2 849,540 6,048,724.80 1.51
000783 KATIES 1,011,600 5,391,828.00 1.35
601162 RAAEF 1,811,380 5,198,660.60 1.30
600109 E & kg5 583,959 5,080,443.30 1.27
601878 W UE S 506,527 5,029,813.11 1.26
002797 FH—Ahk 878,218 4,944,367.34 1.24
600918 HHZRIESF 728,500 4,669,685.00 1.17
601696 HERIES 435,400 4,602,178.00 1.15
601990 B RUESR 577,928 4,582,969.04 1.15
601099 PSS 1,780,450 4,575,756.50 1.14
000728 E JeuEss 684,263 4,331,384.79 1.08
600061 7 A 671,565 4,291,300.35 1.07
002673 PG EBIES: 700,626 4,266,812.34 1.07
601198 HIMLES 506,621 3,911,114.12 0.98
601456 FE CUE 27 312,200 3,512,250.00 0.88
600909 ik gy 736,529 3,380,668.11 0.85
000750 [R5 996,386 3,317,965.38 0.83
600369 PU e UESF 868,561 3,257,103.75 0.81
601881 Hp ] £ ] 337,045 3,131,148.05 0.78
002926 HEVEIESS 411,617 3,099,476.01 0.78
002500 Lt FEiESR 562,566 2,981,599.80 0.75
601375 o R IES 720,388 2,622,212.32 0.66
002939 K I uEZF 316,400 2,619,792.00 0.66
600906 Pt 339,200 2,567,744.00 0.64
000686 FRAGUES 366,982 2,385,383.00 0.60
002670 BSp2 el 303,545 2,249,268.45 0.56
600155 eGP %2 295,211 1,918,871.50 0.48
601236 AR 246,390 1,823,286.00 0.46
600621 HZ WA 166,208 1,716,928.64 0.43
600095 T 47 223,900 1,692,684.00 0.42
000712 A 117,119 1,515,519.86 0.38
600864 MR 271,700 1,276,990.00 0.32
002945 HEMRESR 70,700 931,826.00 0.23
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2 688271 53 AV hd 1,988.00 341,299.84 0.09
3 688061 JlF AR 1,655.00 144,266.35 0.04
4 688143 K iE 1,938.00 82,675.08 0.02
5 301269 HRILR 402.00 35,351.88 0.01
6 301327 HEHRe 182.00 32,208.54 0.01
7 301095 AT 333.00 28,801.17 0.01
8 301195 JeEk I 235.00 17,164.40 0.00
9 301363 FUFEIT 445.00 16,843.25 0.00
10 301330 yGEA YR 448.00 14,026.88 0.00
11 301121 KHHET 280.00 13,935.60 0.00
12 301296 EE 881.00 13,126.90 0.00
13 301328 Yrl 1 167.00 12,852.32 0.00
14 301338 JUAEAEHL 257.00 12,590.43 0.00
15 301152 KITHRRE 265.00 12,359.60 0.00
16 301356 RIS 276.00 11,959.08 0.00
17 301171 KT 644.00 11,411.68 0.00
18 301277 R 439.00 11,317.42 0.00
19 301290 REEST 321.00 11,276.73 0.00
20 301280 ERIRH 251.00 11,244.80 0.00
21 301366 — R 241.00 10,866.69 0.00
22 301361 R 517.00 10,836.32 0.00
23 301132 RN 429.00 10,501.92 0.00
24 301377 2R R 592.00 10,436.96 0.00
25 301115 R AR 405.00 9,736.20 0.00
26 301339 WATE 609.00 9,494.31 0.00
27 301176 REHTHM 544.00 9,188.16 0.00
28 301265 HH AR 802.00 9,142.80 0.00
29 301398 SRR R 255.00 7,379.70 0.00
30 301318 Y ifg1s 173.00 7,221.02 0.00
31 301313 ARz el 247.00 7,197.58 0.00
32 301285 s HIE 565.00 7,119.00 0.00
33 301388 kR HS 292.00 6,307.20 0.00
34 301368 Fr WA 337.00 6,241.24 0.00
35 301319 MR A 115.00 6,126.05 0.00
36 301270 A AR 210.00 5,957.70 0.00
37 301316 ZHE @ 359.00 5,140.88 0.00
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1 300059 KM E 20,850,526.41 3.86
2 600030 S IES 16,617,294.21 3.07
3 601995 /N 7,352,233.00 1.36
4 601688 HZRUESF 7,044,447.96 1.30
5 600837 MR IES 5,521,242.00 1.02
6 600958 RITUESR 5,371,425.76 0.99
7 601377 PV IESR 4,654,858.40 0.86
8 601108 BN 4,281,831.31 0.79
9 601211 E 2= % 4,072,858.00 0.75
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