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AHAE ] CRLe S 4D -414,462,326.88 -414,462,326.88
ENEN 301,578,716.38 301,578,716.38
R EERR A RIS C
&HURs: ARt
AH
T H 20224F1H 1H %20224:12H31H
B ik T 400
RAERER 516,290,384.48 516,290,384.48
A S5 FR I 172,123,822.27 172,123,822.27
AHAMEE] (PLe- 5 3151 -424,842,728.94 -424,842,728.94
ENEN 263,571,477.81 263,571,477.81
T HIE RN AT TRE[R] 5 45 4
7.4.7.8 RAEAIE
R ER A HRIE S A
A NG
g CLSEILER 43 ARSI S KA ECANE G T
AR 166,627,134.46 6,620,877.19 173,248,011.65
A SIA 7,019,197.73 -7,456,986.63 -437,788.90
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PR AR IR IR A T R R T R 4 2022 SR

IR BE G 0 AL S e A
-44,334,738.09 -3,817,063.20 -48,151,801.29
RIS
Hrr: B4R 130,579,274.38 -5,859,501.37 124,719,773.01
Fe B RE (R K -174,914,012.47 2,042,438.17 -172,871,574.30
A 5 B R - - -
AHIR 129,311,594.10 -4,653,172.64 124,658,421.46
IR AR IR A C
AL NRTIT
T H CLEL I 4 RSP 4) RO TAE AT
FEER 195,809,494.42 8,118,052.73 203,927,547.15
AR 8,867,673.61 -16,910,998.02 -8,043,324.41
A I B G A B PRI
-100,813,827.34 4,784,351.42 -96,029,475.92
BTIE A
Horp: B HIER 67,550,937.86 -550,725.44 67,000,212.42
He L[] 5 -168,364,765.20 5,335,076.86 -163,029,688.34
AT FC AR - - )
EN PN 103,863,340.69 -4,008,593.87 99,854,746.82
7.4.7.9 FFKFBWA
Hpz: AR
A AR EE AT EL S 1]
i H 202241 H 1 HZ 2022 4£ 12 H | 2021 4£ 1 H 1 H % 2021 4F 12
31 H H31H
T AR CR B RN 87,026.03 277,088.74
SE SAE A BN . _
HAAZ R BN ; ]
SR AAT SR BN 62,877.33 155,557.94
oAt 11,356.82 38,886.77
At 161,260.18 471,533.45
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PR AR IR IR A T R R T R 4 2022 SR

7.47.10 BRERE R

. AR
EN b A B AT B A 1]
i H 2022 £ 1 A 1 HZ 2022 4 122021 4£ 1 [ 1 H# 2021 4 12
H31H H31H
S RS AT A 699,607,650.01 829,606,018.73
e S SR A B 709,315,899.39 784,564,574.78
. 2253 2,238,028.30
KL BRI -11,946,277.68 45,041,443.95
7.4.7.11 R B W
7.4.7.11.1 FRZF BB AT E AR
h: AR
ENY AR AT B 1]
gE| 20224F1 F 1H 220224F12 | 20214E1H 1H %20214E12
H31H H31H
AR —— R B URN 19,242,912.18
BRI —— K2 (i & it
10,415,627.64 27,518,551.93
HEI AT ZMioN
5 BRI A — B[Rl ZE AU
AL —— M
it 29,658,539.82 27,518,551.93
7.4.7.11.2 BBFEHR R K HE—KRBHEMIN
hi: NRMIT
A AR AT G 1)
i H 20224F1 1 H Z20224F12  [20214E1 H 1 H £20214E12
31H 31H
TR (O e S iR B AT g
1,005,239,147.02 2,616,472,494.19
B
e SRR (B BRI A 976,929,287.81 2,561,585,246.83
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AR EEAR e A B R I A R SR 3 P 4 2022 SRR

AR S
AR A SIS SY T 17,834,796.00 27,368,695.43
W 2253 59,435.57 -
LA g ZE MO 10,415,627.64 27,518,551.93
74712 fTAET R
T
7.4.7.13 RIS
hr: AR
o N AR FE AT B A
20224F1 F 1H 22022412 431 H | 20214F1 7 1H 22021412 H 311
Ji SRR P A BRI W 9,911,955.10 5,007,624.75
HE Tt A R 2 - -
it 9,911,955.10 5,007,624.75
7.4.7.14 A e EZR S
B NRMIT
N AT EE A
SR
20224F1 H 1 H 220224712 931 H | 20214F1 H 1 H £20214¢12 31 H
152 Gy V< R g -24,367,984.65 -23,052,361.87
—— AR -14,288,043.80 -26,484,447.67
Tz ey -10,079,940.85 3,432,085.80
PSRRI - -
— G - -
ks - )
——HAth - -
24T A - -
——BLIE# Bt - -
3. H A - .
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URl: LA SRR i 2 SCHTE AR
27 AL B T S EL B

f=ann -24,367,984.65 -23,052,361.87
7.4.7.15 FHABBN
Bpr: NRMG
A AE ] )
TiH
20224F1 A 1H F20224E12 A 31H 20214F1 H 1H £20214F12H31H

I ez [A] BN 373,216.25 1,391,561.28

R BRI 325,866.50 58,176.50)

ot 699,082.75 1,449,737.78

TE: 1 A G AR R] B AL R A RS g, AR R 2 S 3 25% AN TG 587
2. ARSI A 3 R A BRI L R S PO ] 3 7 B R s HE PP AN T A 2 < R e [
TR 25% I NFE AL G Mk B

7.4.7.16 HAhZH
Bpr: NRMG
A AR HE A
] 20224F1 A 1H F20224F12 A 202141 H 1H £20214F12H31H
31H
19 H 100,000.00 100,000.00
([EISEIE S ¢ 120,000.00 120,000.00
= o - 3,038,207.24
HAth 7,338.48 1,200.00
[ REikiaksiq 40,550.00 36,000.00
INUER 10,000.00
ES Tk ¢ 30,000.00
H1t 267,888.48 3,335,407.24

7.4.8 BAEH. B abEHEEHREUH

7.48.1 BEFM

BER AR, ARG I AU R I 2E F 0.

7.48.2 B HBIRHEEHR
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F AR AR FR R

RUE 545 % He 4 2022 ARAF EHR

AR o [ IE R 2 E

IE W PFTT(2023)151 5 (o0 T A% v R EEAR I i P TR A R A AR . SEfrds

FINBIHEE Y, v BEAR % 7 4 Bl % I /A 7] (JPMorgan Asset Management Holdings Inc.) sy b 3 BEAR
REEHAIRAT FEB A, B KR A 5 (JPMorgan Chase &Co. )N BER L 4 5 i A TR
AFSERREEGIN 0 EERR G AR R A R AL E R IR S A IR A F] 2.5 /4 TnH B (AT

W B2 A LE A5 100%) 6 7 1 o AH IS AAUAR BE TR A8 B T4 T 2023 4F 3 ] 24 H €.

7.4.9 KECH KA
SR T SRR R
4
R A AT IR A T HEA EﬁW?Mﬁ e
BRI A A R S B
o B (5 LA TR A A ) N
B R ) WA N

FHHRAR R AT R A IR AR (HARARAT™)

R EHNIBOR LG E P EEA R
DA RIEIRBR . e L

IV JP % A FLAT PR ) BN TFAA
AR EEAR G A B () B TR A A BN AR
o e o et e SN B EME AR
J:Ljﬁl\}mEfEﬁBEA_J /\T#%JE/]/\j
‘ SN B EME AR
y UiiiEAE INE SR
LFigEF T MALERAF P
T FIRSCERAD 5 HILE IE Y 55 VE P 42— M Mk 4% K0T AT
7.4.10 ARG K LEER AR BIRB T AL &
7.4.10.1 JBITRBEHF X G HITTHATHRRZ S
To
7.4.10.2 FKEBEHTHRIH
7.4102.1 HEEHH
Bfr: NRMit
A AEFE AT 3 A
T 5 20224F1 F 1H £20224E12 | 202141 H 1 H 2021412
H31H H31H
AR AR 3 4 NS A R B R 7,391,827.23 14,048,506.86
Forpe SN P 43 2% 1,272,324.33 2,051,621.72

TE: 1 HIEEROLH E 2021 4 11 A 4 H SIS E B ERERESEHARA R FEEA

PR T — H 24 77 1E 0.80% 14 2 K114, B
5 48 T13k 76 7L

HEREE 28 AR, %A HitEAF08:




AR EEAR e A B R I A R SR 3 P 4 2022 SRR

HE BRI =R — H 2 & 53 E X 0.80% / 5 KA.
2. WA LR EEMRE G B FR AR 2021 4F 11 H 4 HRATH) (% T LR BEMR 2244 [ml i iR 5 BLIIE
TR ISR G IR AR SR REGRERBERI A ED) » B 2021 4 11 A 5 Hilg, S04 B3

JEE RS 4 A B PR A A (85 B AR 3 0 — H B & W8 7= 15+H 0.70% M 2 T4, B H Rt £8H
HIE, % H 34 HatFARN:
H A& AR = 50— H B2 557 1B <0.70%/ 44 R HL
741022 EERER
hr: ARG
N b A AT EE A 1]
i H 20224F1 H1H £20224F12 | 202141 1H £20214F12
H31H H31H
R A R B SO R 1,583,963.00 4,248,215.77

E: 1 BEEROLHE 2021 4 11 A 4 H, SRR NZBRAT IS 2kl — H2E &5

PAHE 0.25% ) BT, 1B
HItE =l Hie

H2Ei2EA K, %A HirEa=08:
B =<0.25%/ 4R %

2. MRAE EREERIE G BA IRA R 2021 4F 11 A 4 HRATH) CO-T BSR4 PRI & 2R

FREREREEM A AR SRRERERWLERM AT
B NS EAT ML Sl —

B DN S/NWEE
HILE %=l

7.410.2.3 BRE %R

—HELEE A =<0.15%/ 244 RE.

F 2021 4E 11 A 5 Hig, A4
H R4 %P1 E 0.15% 4E 2 R 1142, &

HREtE"HHAK, %A

AL NG
N A
AT B 5 2RI 2T 20224F1 A 1H 52022412 H 31
SERE T 4R M R AR B G N S AS B IR 55 o
AR S BIIRIE S A | EIERER B ERIES C Eit
RS E A
1 79.2 1 79.2
AT ,568,079.20 568,079.20
TR R ARAT 7,167.16 7,167.16
IEARAT 17,883.87 17,883.87
it 1,593,130.23 1,593,130.23
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AR EEAR e A B R I A R SR 3 P 4 2022 SRR

AT LA A
PRI S5 e 25 202141 A 1 F %20214:12 431 H
PR i B R A R 4 S AS IR S R 55 o
R A R TE A A R e R TR A C &l
BERE B A
A 1,774,288.58 1,774,288.58
TR HRAT - 14,641.35 14,641.35
EIBARAT - 26,532.86 26,532.86
it - 1,815,462.79 1,815,462.79

T SO EGAE VU R IR ST AT — H C BEE G B 19 0.50%H)F iR, B
HRIHEFH AR, A EREREGEHGRAR, Ml ERERESEHEARARTE
AT H IS BN . A REEEH BB E RS 2. HiHEAKy:

HA BRSS9 =R H C RIEE M AT 1FH X 0.50% / ZHF KA

7.4.10.3 5B BHTHRAT I LT M5t (S B2 5

A Nt
A
20224F1 H 1H £20224F12 A 31H
HATIE T 155338 5 4/ F 415 a1y Fe 4 1E [0y
PLES S
FETN FHEEH THEH | FEEN T 5 G ) S H
Ik 5 4R
29,904,137.
BT 290413
92
AT LY 3 A)
202141 H 1H £2021412 A31H
AT T 45348 5 4/ Fh &35 [ F 4 TF [y
PLES S
LT FHE THEH | FEIN T 5 G F) &S H
BT 4R
TR ERAT 21,462,910.65 154,302,65
3.31
O 42,069,271.
AL IHEERAT 25

74104 ZFREFHEHRAESHKHEL
7.4104.1 EHAESEHEANBHBEFREERAEESRHN
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AR BEAR 22 Rl TR A T UE SRR BT R G 2022 SEAE TR

T

741042 REARRESEEANZ SIS B A E S HIH I

R R A A
%
ARG R IR A C
At b
R ER S C AN | LR RERS C LR
2022 412 A 31 H 202112 A 31 H
‘ FEAT 034
KT 4T FEAT 03 4
et 2
FEAT (113 4 1345 HA MBSO | BEEERG
BHEE
i
i
iETE 7,582,075.97 1.34% 7,582,075.97 0.82%

7.4.10.5 HRERTSRE HISRIT IR R B SR L A B

. ARMIG
A AR AT L]
IR 44 B 20224F1H1H %20224F12 31H | 20214F1H 1H %20214E12H31H
WA R ERURIISYLON WIAR AR ELUEISTAN
A ERAT 13,902,562.46 87,026.03 4,838,425.39 277,088.74

e AREHRATHAR MR SIEE N SEIRATIRE, HRATRNMERIZRTR .

7.4.10.6 AESEAHPNSERBT R IERRER
o

7.4.10.7 FHABSKIERSE 5 B i B
7.4.10.7.1 FHAfSRERIZ B E I

T 2022 SERE,  ARHE G RIS R A HRAT A [R] kA7 R T AR O ALE N Y NG T 420,263.81 Tt
(2021 4EJ% . 46,596.38 JC). T 2022 4 12 A 31 H, A& ARG FLE NASBERATHIFDAT #2021
12 H 31 H: AF4RrAT 200,000 5RIEE NS BRAT I FDVAF B, poA S0y N R 19,473,820.00

JC, fHERFTA AR 19,483,000.00 JG, [ IEE 1A LGN 1.49% ).
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741072 ZXH RFAESEENUREENKREKT g 25 &7 41 % H
T

7.4.11 FFE 7 ELIE B
AR A < R St A 73 P o

7.4.12 #EK (20224E 12 A 31 H) AESFERREZRIES
7.4.12.1 FRRAEHT R RAES T T RIR A KRB Z RIES
To

7.4.12.2 BRFFA B S AT 52 PR
Teo

7.4.12.3 RS IEEEAE 5 R VR AT 35
7.4.12.3.1 847 RITH R 1E B W
T

7.4.12.3.2 5 Frip SR 1k B W
T

7.4.13 ST R K

7.4.13.1 RS HEEUR A R EE M

ARG A B i, PO S A G AT e TR A Bt Ml &, T RGER
o AREHREH G THEEUBRER NGRS ARSEHFaEms Pk S
TR fith T IR RS 2 B A P KU s S PR S T AR o AR ik e F) 2 4 BN MK

S BN Ao DOESRAR RIS A A N B e OISR H AR, I ™ M i XU i), 4 se Bk 2 B8
PRSI {E .

NI (B S BN FRAT A XU PR R I B, SEH 2 T B ST AR BN XU B
AIEHIBER . AR R ERNE SR, EH PIEREK, RIS AW S EES
FUIE A ) WA AN S BN AR M % A, O T [ i 0 BN B o 2 A o [ R M 2 AR
To QEEHR T B RPN 28 AT AT TVE B KA, JFXE &R T Bl e

FEOT VP ARV, AT A Fa i R BN, 2 it s 7RV S5 4 2 T IS S2AE R S T T R & N
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PR AR IR IR A T R R T R 4 2022 SR

B BRI T RS R A, 7 HEAN S HT b 55 0 1 P A o ) B8 BAT 15 DU MDA [ SR, i
HA U FIPAT T DUEATIE A, FFE R R DB ECEBG WUSE BE B 0 ST YL I 52 3 A R T4 XU
T PERSE . 5 RSB HAESE, 8l ARGt TEXS DUEREAT 2 S AR, 38T 24w KU AR
KV daE NS E B ST AR MBI BT ISR B, IERE AT H AR, R
DS B E PP, R S EA s HTR 25 KBS P bR b AT 42, R PR A I . BBt U B 47 Bt
PATAVE BB, Gl BT BN AT FHEEE, RERERREER SR, &

[ J v\ A B EESK

AFE GRS E IR T AR R R0 H . RS SRR Z RS, RE
BHAR M SERE AL AT SRl 5508 1 IR Jl ) RS A B AR M AR 2R

AR e <5 0 2 < B NG T <l T B ) IR A B 77 92 R s R A A B M T ik Al
T8 T RS A (R RT REAR S o AE VXA B A BE R A, AW JRURSE 432 2 1 ™ AR SR H B0 ) SIS XU 45
RIWIBE o T NE R HTRIMA A, ARIEATE S RIHEE B s, 456 5Ee 0™ fria 4k TR RHE
R E S AR RS T, BRI, B SRR R AR BASREEE, S al
FEHRT M S HEAT B L A EANPPAY, I AR R, A U i TR 2 (T A

7.4.13.2 fEHRK
B R TE R SR G R R S FRIBITELTUE, SE RSB EIESR 2 KT AT
DB, R4S RIIAR B RS0L,  SEE &R R I 2528 b I AU

AT G ) 2 T BENAE ST 5 RN 28 50 0 T IR AR DLREAT T 78 70 PP AL o AN e IR AR AT A7 3 A
JRAEAS I B (AR N AZIBARAT, DRI S ARAT A DR 115 F U AN EE K AR R 58 5 T AT 128
Fy S8 LA EIE I B0 A A PR DT 2 W] A2 5506 T 58 AIE I S WORGR U 5, 3 29 XA T BETEAR D
FEARAT I8 [R) MV T3 3 BEAT 52 5 T 42068 52 5 8 F-EAT 45 P VP A 65 40E 53 52 F 7 2CEAT PR ) LA 32 i AH I 1
e PR o

AR 4 R BN L A8 RS BRI RS, 0 P BT AR T SR PP Al R AR I TR A AT
NBAE AR, Has i 7 Bt £ 58 RAr B0 FH XU
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AR BEAR 22 Rl TR A T UE SRR BT R G 2022 SEAE TR

AFE g TR B E PP DL (R BN REAT(E PR B R SR ) WOE IIARHESTTE [

NS

7.4.13.2.1 ¥5EHAE PR P RS 85

B, NRMIT
I AR EER
K5 HA1E VPR
20224£12 A31H 2021412 A 31H

A-1 30,171,000.00
A-1 LR
AR 52,316,299.17
&t 52,316,299.17 30,171,000.00

E: RVPHBTFNE G ERbfi. MRETR. U HERIE 2 =5 PRI PP .
7.4.13.2.2 5 HE A TPRF IR B P SO RAESF R

TR
7.4.13.2.3 ZEHME PRI KR LA R
Whr: ARG
RO 2022if2j§31 H 20212?2%21 H
A-1
A-1 LR
KIPLR 49,965,793.83 241,295,400.00
it 49,965,793.83 241,295,400.00
7.4.13.2.4 #KHE FHPPRFIR B H
Bhr: NRMIT
EINiE bR
KHE TR
2022412731 H 20214F12 31 H
AAA 176,365,446.25 358,265,300.80
AAA LR
KPP 207,330,000.00 403,829,400.00
At 383,695,446.25 762,094,700.80

T RYPHBTFNE G BORPEERGT
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7.4.13.2.5 #RKIEREESIA KB SCRRAES B R
TR

7.4.13.2.6 #AE FTEE S B R LA BB 3%
TR

7.4.13.3 WX

TBh Ik XU e 45 JE S A AT 5 SRl ST SR I ST I I8 2 B AT R A KU o AR HE 5 BBl PR X
B — 5 THISK T 56 4 4 005 NPT B I 2R e (e LR R RS 80, 50— 7 THI ok 1 T4 i BT Ak
(I 5y T 35 AN 175 SR i Sk ) 28 B0 PR e i R 45 8 4 v T G V27 T 37 1 B 2R sl (R 156 100 T A B AR A7
AL

BT AT ] Bt G (RO RS, Ak < 0 0 <o BN A R A i < (1 F DA [ 155 DL EAT 7™
WIEIFBR AN LT R, DRAFREEHRR A ST AT LG T 5 OMILE . AL S &4 B A
S G FE PR BB ZEK, ZUEAEARFE AR OU T I8 ] FAE AR T 3, P RO R S e A
A R A AN R XSS, A R PR Rt e A 2

T2022 5 12 H 31 H, AHE G FTARH K 2GRl 75 1S 20 20E B H B 08— H L AN
Lo RS [ < A B G ) e ] B3 H BLANTH IS, DRI T R0 D9 AR BT B 5 20 291 I <6

Vi

fPﬂUﬂ

7.4.13.3.1 SRbEF=RERb A5 BRI FR 9
T

7.4.13.3.2 HEHARTESH AR = RS R

ARG IR P NAE R A R rh A% F (A TP SRR UE S B R IR S g MR A B M) B (A
TFSLAETF IR S5 43 5% 56 U 2 v OB 5 BRI ) 590 1 R A 5 4 4 8 7 R 8 2 XU
TR EE, IS 0 R B T DX AT S A S O R P SRR L AU SZ PR ] (B e LA LA
Je G FE RTINS 18] AR I RE S0 I 25 B AR b S5 TR MR bR B AT RR R 1K S I A 23 BT

AT GG T —F AT RATFRESF i AN B G 5B 10%, HARG 5 AR
SEHENEH P HAE SRR — 2 7 AT RIER AT IZIETRH 10%. AikeS ikt e
AL BN B AP e R R — R BT A RURAT I AT E R AR % T

F
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FIVRIEB SR 15%, ARES mARGRESEHNE RN SR RAERA — X BT A s KATH
FIVIEER, AR % b A F AR IR 30% (58 A 1 HEA S HE Bk i L BEAT UE R B BT (T
TR < B i IR M 2 A SE IR P R AL & AN 32 IR LA PR 1) o

AREE G PR IESF IR 5 LT, HeRIRAAEARAT (M [FNL 3552 55, 86 70 H < B P it
BN 2RI RE E LIRS LS IR 7.4.12. BhAL, ARFES Tt 32 b [ Sl 07 S
FLHBT G NN T K, e PR — A 3 G4 BRI A ot E . ARG T3R5t 1
TN BR B il & T AN I 5 5 58 1B 0 15%. T 2022 4F 12 F 31 H, AFeLiisht

SEPRBE

=

/

&=

ARSI NG AN EHEGE = 7 A TAEH Al 2B = 5 ] AR BN E 3T B B A
SIS, AR E RIS R BRI 7 AN TR H AT AR B R AT AR AN . T 2022 4E 12
H 31 H, AEGHET™ 7 A TAEH w225 K (B 9 791,144,641.08 7T, ##d 2l
24 [ IRE [R] < A0

[, AT ik S48 BN & B 50l I 52 & R B0 H 552 0 PRI R H o
JEUIRHAZ 5y 5t T I SR AT BT RATAF KPS AT e Z R PUR & 5 M EANE B, AR
XF AN RV RIAZ 5y ok T STt AE 5 0 RE A B O BEAT 50 285 U 8 S5 Tt A A B < A S8 [ 52 5 PR 30
PEIRUBS AN AE 2 0 T ARG o Ak, AR S < 0 0 < BN SN 1 308 [ D 52 o Jor 49 vt 7 BRI R - AR o 41
ool R JSH SE TRA R KOT s RREE RIS A it ) USR5 0B 22 5l LAl DR 44 % 2 Fe BTS2
W SRS BB i L P IR 2 )€ I HAh AR D95 5 0 FOT R [l 52 Sy i, vl %
ST A AR B R 5 B < A TR 20 € R BBV DR — B

7.4.13.4 TG RK
T3 UG A2 F6 2 4 T Fop 2 A 2L 1) 2 e (B B SR IR 3 2 DR i A 1T 37 % 0 A 1R 2R AR ) 1
KA IR, AR KU . AN XU A LA AR A% XU o

7.4.13.4.1 FIZER K
M 2 PR 2 i < L 9 2 SO B BOR R B eIt B 52 T 30 M 3 AR B i s AR e sl R XU - 1) A B
gt e o1 = R EB 7l el i TR 5 /A W (R N A e R v ] e < St BB S N
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AR BEAR 22 Rl TR A T UE SRR BT R G 2022 SEAE TR

A 4 PR e < BN S JYDOXH AN S < T s PO AR R BB PR B T EAT A%, DRI B R A S A
IR Rr I wb i YR v S e

ARG R T

#ATe . A RIE

I o

Gy FT BARAT IR 7 3558 5 1] 5 Wi
v SRR Sl

7.4.13.4.1.1 FJZRR K

5% 7 RS R R

25 0

I

WHLERK, AR R,
IRV, BRI 2E A R 5 R

Bpr: NRMG
AHAR
2022 4£ 12 A 31 1A 1-5 4E 54Dl AitE &t
H
i
AT 13,902,562.46 - 4 13,902,562.46
i K S 2,618,522.68 - - 2,618,522.68
FHARES 112,969.80 - - 112,969.80
oGt P 384,696,146.09 101,281,393.16 285,190,371.09 771,167,910.34
SN IR 4 fil ¥
FA j‘ﬁﬂk 12,593,232.87 - 4 12,593,232.87
INELgi el - - 97,214.09 97,214.09
NS FR O R 1,500.00 - 71,988.81 73,488.81
Bre Rt 413,924,933.90 101,281,393.16 285,359,573.99  800,565,901.05
£t
NATE B - - 6,591,481.42 6,591,481.42
AT 2 [|] 5K - - 3,048,550.47 3,048,550.47
MAHE BN FR M - - 497,418.91 497,418.91]
NATHEE B - - 106,589.79 106,589.79
AT 5 R 2% 3 . - 154,582.65 154,582.65
N AE B B . - 24,757.18 24,757.18
oAt A7 £5 . - 479,158.16 479,158.16
UikGigseay - - 10,902,538.58  10,902,538.58
R AU EE B 413,924,933.90 101,281,393.16 274,457,035.41] 789,663,362.47
LEER . .
2021 4£ 12 A 31
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H
%
BRATAA K 4,838,425.39 - - - 4,838,425.39
i K S 4,893,830.64 - - - 4,893,830.64
FHRES 124,209.73 - - - 124,209.73
T o ah g e 551,712,776.40 479,641,324.40, 2,207,000.00 368,305,759.31| 1,401,866,860.11
F
ISR 2578 Bk - - 4 5,101,718.61 5,101,718.61
INELgil - - - 32,118.83 32,118.83
AL HR D R 198.81] - - 68,516.47 68,715.28
HAh %= - - 4 12,496,023.41] 12,496,023.41
Hre Rt 561,569,440.97| 479,641,324.400 2,207,000.00 386,004,136.63| 1,429,421,902.00
Uik
e |‘1 =1 {%E
it Ejﬁ:ﬂ%ﬂ’ 123,100,000.00 - - - 123,100,000.00
oK
NAHIESRTE H 2K - - 41 648,851.90 648,851.90
INZRECAEIFY - - 4 713,109.02 713,109.02
NATHE FE N FR M - - 4 775,472.12 775,472.12
NATFEE 77 - - 41 166,172.60 166,172.60
AT R 2% 3% - - 4 304,504.34 304,504.34
AT F B - - 4 29,171.81 29,171.81
HoAh A7 £5 - - 41 418,137.89 418,137.89
Uik Na 123,100,000.00 - - 3,055,419.68 126,155,419.68
) 2 f kB it 11 438,469,440.97 479,641,324.40, 2,207,000.00| 382,948,716.95 1,303,266,482.32

T RA R AARSE G KA EANE,  IF% G20 00E A R FHE 4 H s H 2,

Rk UK.

7.4.13.4.1.2 FIZR XS SR BT

Bk | BRI LA H AR T 35728 R R A AR
X3P A A e H I 4 8 P2 13 E 1)
MG (. N0
2 IR A2 5 1) A2 )
S HT AR FEER
2022 4£ 12 A 31 H 2021 4F 12 A 31 H
LT3 H) R R 25 A3 S Hhn 81 ¥ 365
2. M ZE LTt 25 A3k s /%) 81 ¥ 361
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7.4.13.4.2 SNCIRKY

M IR & g T B PR 2 o (i Bl SR B4 I IR A MY 26 A8 B iR AR Bl R AU . Ak 4
FEA A CACIKARL R 5=, DRI ARLERE R AN IR o AR Js 4 2N A H S AR 4 (1 AT 3k
~FHET M.

7.4.13.4.2.1 ANC X i O
Hfr: NRM
AR
20224E12H31H
LiH
EJ. W
&t
FEANRT HFEANRM
PLS TP B B =
T o A 74,304,985.60 74,304,985.60
INUegi&il 97,214.09 97,214.09
ErEAT 74,402,199.69 74,402,199.69
PLS v B £ A5
wiliiesenn
= SRR AN XS
74,402,199.69 74,402,199.69
WL 1 1
FEER
20214124 31H
IiH
X W
At
FEANRT FEANRM
PLSNFTHAT B B =
T oG 94,580,000.70 94,580,000.70
Nl 32,118.83 32,118.83
Bwreaih 94,612,119.53 94,612,119.53
PASH -4 B 47 45
yilia=any
B AR R AN XU
94,612,119.53 94,612,119.53
Cigmpel
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7.4.13.4.2.2 ANIC XS R EBURAME T
fBLis I 2 AAM R oAt T 3928 B AR AN AR

X B AR R H HE B A )
mgE (fr: NRMGT)
ARSI A2 B 1) A2 B A AR
g
20224 12 A 31 H 2021 %12 A 31 H
1. FrA A mAERE AR T THE 5% Ny 372 W Ny 473
2. A A mAER AR T AE 5% /2 372 /2 473

7.4.13.4.3 HAYHE KUK
LA XU 415 22 <5 T4 < i T ) O 0 (B BRI < 1 DR ok T 4 ) 3R A MV 2 RASE
T I i DR 3R AR B0y i A AR e sl A RIS o ARk < T B BE TR 2748 & Jir b iy slRAT 1) [F) ML T 352 5
B SV 25, T T I P A A i RS SRS T B AMIEZ3 R AT T4 B B 8 1 00 R R S T 52
AT RERIR T-IUEF5 T 37 B R U Bh I 5

AR A E BN RN BB A SRS, RA<E BN Rses, @ EZ e
TGO BURI b, S5 Tipia TG oL, S 57 Bl B L A ARk E s T8I X AMIESR
HIENE DT e BT, BT e & L€ T B A T I8 . ARG EEHNE
WSS RSB AL, MBS, B R SRS HTRIE, RESNX AR AE
TS A LS o

AR el I P T (0 20 B P AT A% U o AR Sk e P TR 4 5 rP SR W7 (5 [ P JBESR 7
JRCE R AR IBESE) o < 92 7 1Y) 5%-50%,  H I b R B AV I B 577 1K) 50%; R4 5 H H
AAEMERBAE 0L 5 2 KRR G A RN B RIE e Ja , DL s H £ — 1 DL N B0
PR AMR TR G T HER 5%, HPhIleAMBEREAE e, FHRES, BUCHIWRE. o,
AN G ) < BN EOR AR e I R IR AR S 4%, 7 3000a ] 22 T B 5 920 2k it AT
R RER, B4 VaR(Value at Risk)45 b5 35 M A ik < T i AOTERPE AR KOS, % S T i b o XL ik
AT BREAAN I ] o
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SEiA: NRMT
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2022 4 12 F] 31 H 20214 12 ;1 31 H
R4 E %
AR AR
A E ol
EREA] {E Ee 4
(%) (%)
A G M R 7 — IR SR AR T 285,190,371.09 36.12 368,305,759.31 28.26
Ao e R B e e P R
Ao MR — iR BT 79,752,985.15 10.10 210,566,650.80 16.16
A Gy PE4 R P — S 4 IR AR TR
TR SR 7™ — BUIE#E Bt
&t 364,943,356.24 46.22 578,872,410.11 44.42

7.4.13.4.3.2 A RS I BURME BT

Rk Bk g b e v (B 7.4.1) LSNP HoAth T 37728 & AR FEFA AR
X = A H 23 & 5 = 1 E I
HmeE (ah: NRMA
AH I RS A% 5 [ AR B A H AR
49 HT 2022 /12 A 31 H 2021 F 12 A 31 H

|4 s e i A i
7.4.1) LT 5%

W) 3,852

Wy 2,828

Ak % bE A 3k k(Y E
7.4.1) T F% 5%

/%) 3,852

/b2 2,828

7.4.14 ARME

7.4.14.1 &R T EARHETERTE

NRAMETH RS RITRIZ UG XA et E TR 5 B RSO BT & i IS

JERRIE -

R MR B G TEER TT BRI

e nli—
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741421 FEREMTENARIE
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Bfr: NRMG
\ AR LEER
NRMETHRESRTERER
2022 412 A 31 H 20214 12 A 31 H

F—FER 364,943,356.24 565,067,526.93
=3/ ¢ 406,224,554.10 832,393,111.23
HEFEIR - 4,406,221.95

&t 771,167,910.34 1,401,866,860.11

7.4.14.2.2 ARYEFTREERE R ERZF)
AF 4 DL PR Z IR IR F IR AR H ORI 2 IR T 4 i A

XIS A 5 i LT I RER A5, 45 B E RS R 52 5 AN BR (B ER R A5 I (22 5 A
HER) BUR TARAIFRATER I, AEEAS THEM H EZ 5 WEIEKH W 22 5 Ak ke &
PR IR A R B SR R O A~ SR E SN EE — 2 U FEHRAR i 4 TR B o SR B AN vl L i A DX
T RPHERFE MR, B8 M RBEEA BRI SO BN R 5 R UOE 2 =R K

7.4.14.2.3 FEZEIRARMERBT LS FHH
7414231 FE=ERARIERTRZZTEN

Bfr: ARt
it H A
202241 H 1 H%E 2022412 A 31 H
T 5y 1 4 R gt At
fiir 4% Bt JE AR T
EERIPS - 4,406,221.95 4,406,221.95
S S
ML -
LN SN =3¢ - 6,013,020.76 6,013,020.76
HHEZEIK - 10,252,046.10 10,252,046.10
)RS P NISE - -167,196.61 -167,196.61
A A AR -167,196.61 -167,196.61
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R EE R (A
HIAR R0
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S Rb T AR NI 25 R
SEPUR A5 B 2K (1 AL 5
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AP IER ST E G
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2021 /£ 1 H 1 H# 2021 4F 12 [ 31 H
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EE 3 1]

S P

e BBt

B BB

LRIES

LB

5,101,917.30

5,101,917.30

LIRS

N =JRIR

s =Rk

2 RIS B R

-695,695.35

-695,695.35

Forpre PRS0 2 AR BL
Bk

-695,695.35

-695,695.35

TEAABZR Gk
m AR CERD

AR R

4,406,221.95
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-695,695.35

-695,695.35
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I FEFR BN BRI BT o T20224F 15, ANIE < S = 2 TR HE K22 B P il B 7 240 N PR B A 45 R
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TR AT 2 AR B % 7l T AR (1 24 SR E AR St o . B SE I
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VEECE | 54 il
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5 5 EEMECE | 54 Rl
A A 2 HR
U 2 I F
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7.4.14.3 JERFEEFIUA RMHMETFER &R TR K3
T 2022 %12 H 31 H, KRS R FFHIEFEMI LA o ETHER &R e = (2021 £ 12 H 31 H:
).

7.4.14.4 AUA RETER &R T MU
ANRLOS Fo M8 T B ) G Rl 8 7 AN A £ 32 A 358 Sk AT oA G mi f £, HLIK TR E 5 A fe
EAHZEIR N

7.4.15 HEITHEBMMT S THRR T Z U B AR
B BT DU GTR HAEE G0 1 B 0 At = S I

8 #RAGHRSE

8.1 HIRFEEE=HEHEMN
S, NRMT

Fr5 B gE| & S B (%)

1 &R ary 285,190,371.09 35.62
Hrr: RE 285,190,371.09 35.62

2 HEETE

3 ] 7 WAL $5E % 485,977,539.25 60.70
Hrr: fizr 485,977,539.25 60.70

BE7 RIS

4 T AR

5 SRMATA BT

6 SN IR & il 7= 12,593,232.87 1.57
DN M AP PNS
B phEE

7 ?Eﬁﬁ%ﬁu%%ﬁﬁ/ﬁ/—& 16,521,085.14 2.06
118

8 At 25 T % 283,672.70 0.04

9 it 800,565,901.05 100.00

T s ASHE AR T ORI 1 B AT 2 ML BRI IR 2 ST 09 74,304,985.60 Tt 1 1+ LL A

9.41%.
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8.2 FIARBAT A RHIBREREAS

8.2.1 R IARAZAT W R B N BCE IR R A
EHA: AR

SRS A

B (%)

(e GRIESl A WIKIE]

A VSO NI e 4

B ERIN 5222.110.28 0.66
C il 119,785 058.95 15.17
D 1. #O0 AROK A =R R 17,471,907.77 221
E S 13,134.834.61 1.66

F RN T

G A IEIEH . g B, 4.781,310.10 061
H {15 RO

[ E R BATAE REAR RS

J SRl 5,168,426.90 0.65
K Bl

L R G5 AR 55 MR 55l 20,540,592.52 2.60
M FLETE A ARSI

N IKH] A 23 3 it A B 24,781,144.36 3.14
0] JE RS BB AR AR 55l

P HUH

Q DA T AR
A R E AR R

T
S o

&1t 210,885,385.49 26.71

8.2.2 i IARAZAT W 7 SR OB B BB R AL

ATk 5 ARME (NRTD b3 B EHE LB (%)
A FEAlAA R 3,907,162.98 0.49
R eI 10,604,901.44 1.34
C V8 23 H i - -
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D fEJR

12,659,065.13

1.60

E 4Rl

F E=Jr R

G Tk

ARERSSZN

| FAE R SS

16,260,193.81

2.06

NFAAER 4

30,873,662.24

3.91

K 5=

#rit

74,304,985.60

9.41

8.3 IR A FatME b Ze B 5 E b /R BT B 45 Bt A 4

SHERAL: NIRRT

5 4
e | REAE Ji SR A PR (k) AV IIKIED

fE EE A1 (%)
1 01816 R 18,582,000.00 30,873,662.24 391
1 003816 W E R 6,495,133.00 17,471,907.77 2.21
2 603588 =28 2,116,480.00 20,826,163.20 2.64
3 002027 I3 AR 3,074,939.00 20,540,592.52 2.60
4 601677 HIZ2 40l 1,131,421.00 20,523,976.94 2.60
5 00700 i A% I 54,500.00 16,260,193.81 2.06
6 600496 1 LAY 3,603,126.00 14,232,347.70 1.80
7 00883 Hh A 1,420,000.00 12,659,065.13 1.60
7 600938 SRR 78,055.00 1,186,436.00 0.15
8 600491 et 2,088,209.00 13,134,834.61 1.66
9 300138 JRICHED 622,932.00 11,044,584.36 1.40
10 03998 M aikex 3,200,000.00 10,604,901.44 1.34
11 002158 DUBIAEHIL 274,678.00 6,578,538.10 0.83
12 002597 AR 199,503.00 6,483,847.50 0.82
13 300151 SFAR T3 319,436.00 6,168,309.16 0.78
14 600210 ST A 1,211,808.00 6,059,040.00 0.77
15 603916 75 R 359,468.00 5,780,245.44 0.73
16 002032 TRIAR 115,866.00 5,730,732.36 0.73
17 601688 HZRIUE S 405,685.00 5,168,426.90 0.65
18 603713 R 1 40,985.00 4,781,310.10 0.61
19 600426 HEEHA 141,900.00 4,703,985.00 0.60
20 601966 Bkt 229,000.00 4,689,920.00 0.59
21 002236 KA AR 411,264.00 4,651,395.84 0.59
22 603587 H I 275,417.00 4,191,846.74 0.53
23 600256 ]I REUR 447,414.00 4,035,674.28 0.51
24 600323 AR 214,246.00 3,954,981.16 0.50
25 03993 & FHAR, 1,215,000.00 3,907,162.98 0.49
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26 603866 7 &S TREN 231,363.00 3,562,990.20 0.45
27 600580 H Yy AsE 251,666.00 3,135,758.36 0.40
28 300193 R 412,298.00 3,001,529.44 0.38
29 688033 KE LA 136,523.00 2,972,105.71 0.38
30 002557 BRI 46,754.00 2,337,700.00 0.30
31 300772 BB 140,754.00 2,093,011.98 0.27
32 002415 T RN 51,167.00 1,774,471.56 0.22
33 001301 i AR 1,164.00 68,722.56 0.01

8.4 WMEHINBRER T A HERZES)
8.4.1 RIHTNSHE i RIS ™#{E 2% BUHT 20 42 KR E 940
SRR ARt

o R 4 Bt
5 i ARG Ji SR A PR N AN X P HE L
(%)
1 601677 PN 4 35,392,693.88 2.72
2 600496 ¥ LA 27,935,985.86 2.14
3 002027 PN 27,388,019.40 2.10
4 600674 JIEsa: = 26,541,445.72 2.04
5 01816 TR 26,376,064.15 2.02
6 300415 & 24,056,730.54 1.85
7 600491 T 22,337,320.00 1.71
8 003816 A% 22,113,380.00 1.70
9 603588 e 21,549,660.48 1.65
10 601688 TR 19,883,611.58 1.53
11 000933 PR AR 19,544,288.00 1.50
12 600150 HH [ A 17,265,799.87 1.32
13 603916 75 HRR 17,068,185.36 1.31
14 600438 T8 A 16,624,921.74 1.28
15 600256 ]I REYR 16,368,608.81 1.26
16 600031 =—®ET 16,268,886.00 1.25
17 002158 PRSI 13,747,815.60 1.05
18 000333 FEMEH] 13,283,181.00 1.02
19 00883 Hh [ A 12,235,044.09 0.94
20 600580 it HeL X 12,204,710.09 0.94

T BB (HESEARER AT ) T2 HH R (a3 Hh ISR ) S48 SK S BRAZ 8 (B
AN ECER) 31, AHIBRAL 5B

8.4.2 RIFSE A IR B ™ §H 2% BRAT 20 44 KB R BI 40
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SHERAL: NIRRT

R 4
5 i SRS Ji ZE A4 R AHA RS A P A LA
(%)
1 600674 JI# RE U 39,485,984.50 3.03
2 01816 TR 36,275,969.17 2.78
3 601677 B 2240 33,901,570.27 2.60
4 300415 Rz % 31,985,931.08 2.45
5 601318 Hh [ P22 26,512,187.57 2.03
6 000933 K i 22,172,163.22 1.70
7 003816 o E R 21,867,584.28 1.68
8 000725 AT A 20,240,308.65 1.55
9 600150 Hh [ AR 20,205,831.19 1.55
10 002353 K Ay 20,092,527.09 1.54
11 603588 = RE 19,944,855.69 1.53
12 600585 HEIZKTE 17,962,916.48 1.38
13 600031 =—®ET 17,713,127.40 1.36
14 603916 75 1R 17,198,312.58 1.32
15 002982 iRER vy 16,966,043.94 1.30
16 603699 2l 16,855,662.62 1.29
17 600438 JH R 16,587,753.17 1.27
18 00700 s TR 14,325,736.85 1.10
19 00883 R[] YA T 14,136,295.11 1.08
20 600426 e ET 13,294,250.92 1.02

T “SENGH (B SEARCER AT ) T2 HH i (ol 32t RN 948K S RAZ 8 (B
LA EE) 3B, AHBHRA 5B

8.4.3 LMK BA B8 K 32 Y B R BN BB

Bpr: NRMG
SENBEEE A (A SR 640,488,554.97
SEH R ERRN (AE) B 699,607,650.01

TE: “SRNEH (B SBARCER AR ) 2 i (ol Sz SRR ) 932 SRS RAZ 3 (Bl
AN AR HCE) SR, AFFBAHRA S B

8.5 MIR&EBFMF DRI BRREAS
AN ARt
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R R HE
P 55 2 fE
LLA1(%)
1 [ K i 75 191,056,278.90 24.19
2 P AT AR
3 SRt 31,268,761.64 3.96
Horr: BURME SR 31,268,761.64 3.96
4 iz 86,483,200.83 10.95
5 A AT S Rk 5 37,321,258.63 473
6 rh ] SR 4 10,129,260.27 1.28
7 A (I RS #fit) 79,752,985.15 10.10
8 [ b A7 B2 49,965,793.83 6.33
9 oAt
10 | &it 485,977,539.25 61.54

8.6 HIARIEA FMME o ZE ™ i5+E L K/ B BT T4 B B R A

SRR NIRRT

o 3 G R PR
7 7Y i 24K (k) »RME
EERED)
20 [
1 200014 14 1,010,000 102,019,850.96 12.92
DAl
21 [ B
2 210004 . 720,000 74,041,387.40 9.38
f5t 04
3 132015 18 i EB 593,190 62,744,599.12 7.95
4 188590 HL % 09 350,000 35,374,430.96 4.48
5 180204 18 EJF 04 300,000 31,268,761.64 3.96
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8.9 JPRIEA RMME o He & ™ 15+E H AR /NHRAE BB A2 BUES 3 94
AFE AR AR AR FFATBGIE

8.10 AHESHIEBIEHB B R BUR
AFE AR AR AR AT ARG

8.11 A HIAR A E S i E R 53 5 Ot it 9
ARSI AR T AR R AT [ 6

8.12 AR EHHREELSEMR
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AIE AR AR FAT R

8.13 BBA ML M

8.13.1 AFEE I AAT TS USRI RAT FARAII AR IR 0 S SR A, i AE RS ) H A —
FENZBIAFFETT AT TE

8.13.2 A ST P AR T 5 15 R 1) 1 4 R S5 b A HE 4 5 D W % 8 J S5 P 2 AR P R 52
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1 7 ORI 112,969.80

2 RIS HK

3 JR S JEEA) 97,214.09
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132015 18 i EB 62,744,599.12 7.95
113044 Kz 17,008,386.03 2.15
8.13.5 HARHI1+4 B = e il SZ PR 1B G A1 B
AT G ARG THAR AT+ 44 B S P AN S A2 TR L
8.13.6 A A MR R HAL SCF R I 2
RV ANJEE, ARSIz M SRR
9 EEHBRHREANER
9.1 HiIRESMBRFEAN S BLFENGH
B 4y
e N4t
BEAS | PHEER IR AEr S e N & &
B
0 FE o7 B 5y
ESRER X1 ESRER T
1 L 451 AL
B EAR A [
4,579 65,861.26 | 257,760,223.67 | 85.47% | 43,818,492.71 | 14.53%
WIEA A
B PEAR A [
6,373 41,357.52 | 195,282,722.60 | 74.09% | 68,288,755.21 | 25.91%
WIEA C
it 10,952 51,602.46 | 453,042,946.27 | 80.16% | 112,107,247.92 | 19.84%
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EA=SL YN EDIN YNAES 595,226.57 0.1974%
A
HARIES
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9.3 MIAESEHEANMLN RFFEFFRAESH I B X MKER

T H 13 B ) FAEESOHLSEREEXTE 5
R EERR i RIS 0
KA ESPFEFENR A
SEEAP IR IR TN | LIRER AR BIRE S 0
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A
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G C
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80 FHHAEESHLTED)
B
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106,828,396.42 137,500,403.90
SRS TIsE ]
AH A HH AT 3 4 0 B A 409,800,539.04 516,290,384.48
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