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Bhr: NRMG
A HAK
2020 4£ 12 A 31 14EMUA 1-5 4¢ 54Dk AitE &3t
H
%wre
AT 2,806,122.65 4 2,806,122.65
FHAMES 1,739.99 1,739.99
T o 36,424,887.07 36,424,887.07
IVEL&RIDSS 285.27 285.27
I AT HR D 3R 23,229.19 23,229.19
Hre Rt 2,807,862.64 36,448,401.53| 39,256,264.17
1 £33

AT 2 [|] 5K 61,731.91 61,731.91
MAHE BN FR M 23,407.23 23,407.23
NATHEE B 4,681.44 4,681.44
NiATAZ 7 % 7,675.59 7,675.59
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2019412 A 31
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AT 2,007,672.45 - - 4 2,007,672.45
FHRES 5,537.60 - - - 5,537.60
oM % P - - 4 30,188,250.41 30,188,250.41
INVEL&iIDSS - - - 461.70 461.70
NS R R 4,632.46 - - 45,925.24 50,557.70
B Rat 2,017,842.51] - 4 30,234,637.35 32,252,479.86
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INZRCAEIF Y - - 4 237,775.83 237,775.83
MATH BN FR M - - 41 20,687.47 20,687.47
NATFEE T - - 4 4,137.47 4,137.47
NATAZE 55 % - - 4 985781 9,857.81]
HoAth A7 £5 - - 41 150,663.82 150,663.82
UikiigsSan - - - 423,122.40  423,122.40
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T RAPFRAASE T KA EANE,  FF% G 2000E A 3 FHE 4 B s3I0 H 2,
BHFLTK.

7.4.13.4.1.2 FIZ XS SR BT
T 2020 4E 12 H 31 H, AEEARFAEZEHMEFFE (2019 4 12 A 31 H: [), HEtkiisfix
HIAR B0 T AR 4 B 7= 1 E o K2 (2019 4F 12 H 31 H: [|).

7.4.13.4.2 AMIC X6
AN RUSE A& F 4 T EL 0 A Fe AN 8RR R I 490 & R ANV AR B T K AR B s i R . AR 4
I RTA B2 7= R St U R, TR TE 2 R AN RS

7.4.13.4.3 HAbMHE X

A A IR 2 1 2 < T < i L 8 2 A AR SR B <9 2 R o T 3 R 2 R AT 2R B SR
T A0 A% PR R AL Bl T A AR Bl R KU o AR 4 1 B4R BT TR 28 & P b i R AT [a] RV 1T 3222 5
(B ASES7, T T I PR AN s RS SRR T B AMIE I3 R AT T8 B B 2 5 19 100 R R S IO 52
AT BESRUE TR S5 117 3 BEAR e 5 ) M

% 45 T3k 60 7T



A EE AR AR B R 5 AT R B R 4 2020 SRR E IR T

AIE G AR, R R EHIT5E, IR IAE AR A FEE0h i A HE R M 1
o FeEPTHIERTREBLSTALE R R bR 48 B I S H B () Ae s Mgt AT AR 2 [
I, AEEGIER ARG BT LLGIBR ] RIS Rl AR R 00 B A ARt WS
PHEHATHN AR, DLORIERE S 00 B R SR (015 20a] ) i P AR SC RN ER B iR 22 e /MK o

=

Ak it i BB A ) 0 B B AR L A A A XU o AR SR S P B 2H 45 PP IBESR AR BR EL B g 3 G 7
(Y] 90%-95%, LB T FHILIH B I 55 S 5E Fia BUe o0 R 46 38 Bl 7 BB PR 98 7 AN F IR S 577 1) 90%. A
S RB T I EGE B H A —F AN INBUR B MR T2 e 53 E 5%, HhIle Mufiai g
fhe. fFHIRIES . NWCRIAFSE. BRAh, ARG e TN EE H AR S PR A IIESF ks S8
JMET, s 2 A E BT e AT RS L, B4 VaR(Value at Risk) i bRas Rl A< 1k 4
T I RIHE CEAN A UL, RIS A S bt RS R AT BR A28 o

7.4.13.4.3.1 HAhas RO
SERAL, NRMIT

AR EER
2020 £ 12 A 31 H 2019 4£ 12 A 31 H
S g
IiH
BErE i TR
AN FE AU E
18 L 451 18 L 45
(%) (%)
T Gy M A B P — i AR R 36,424,887.07 93.35 30,188,250.41 94.84
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2020 4F 12 H 31 H, AFEEFFA R LLA ROME T B IR ST S5 88 ) e fb 5t o g T
R IRKREUN 36,424,887.07 7T, JoJR 158 —HUEE = ZIRAUAREN(2019 4F 12 H 31 H: H—JZX

30,188,250.41 G, L —HH =2 K).

(i) SRR K] 1 KA S

AFE G DL B R L A e S S U 2L H ORISR UL TR R A O N e

X FUESRAE 5 i LT IR AV, o B RS R 52 5 AN BR (R K R A5 I 52 23 A
R BUR TARAIFRATERG O, A A THEM A 2525 R IR H Y6 22 5 ANEER 18] &
BB 90 IR AR R I SR AN B3 1 A SCME AN — SR s HFEAREE A 1A B o R A DU 5 i A DX
TR M ERIRRERL, 0 MO BRI A 2 Fe (B 55— 2 UOE R 5 =R K

(iil) 2B =JRIRA SO E AR B A Y AL 5] 40
.

247 TN 60 T



A EE AR AR B R 5 AT R B R 4 2020 SRR E IR T

() HERFEEMILIA RMMETF R AR T R
12020 4 12 H 31 H, AR ARFFH IR LA R E T =R £ %77 (2019 4F 12 H 31 H:
Ei)B
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8 BREAGHRE

8.1 HiIREE T =HAEHEN
GHs. NRMG

FF5 i H & AL BT (%)
1 &R 36,424,887.07 92.79
Hpe JBE 36,424,887.07 92.79
2 R Bt
3 ] 2 WAL 7 43¢ %
Hr: iz
BE7 RIS
4 TR
5 G RATAE AR
6 SN IR 4 il %
Fors ST 0 1 SN
L
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8 Hof 45 15158 7 25,254.45 0.06
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8.2 WIARBAT A RHIBEREAS

8.2.1 fRERGHIRIEAT W R BE R TR A &

ERERAL: NRTIT

v GRI&| ASHrE SRR
tefsl (%)

A BRL AL ] ]
B PRI _ )
C [fligk 15,429,183.97 39.54
D |1, #J5. R BOKAEF= AR ] )
E |30l ] )
FotRMEE 944,113.59 2.42
G [iEisHi. CAEFlsEl 1,348,592.70) 3.46
H | ok ] )
I S SR PAAE BRI 4,939,109.03 12.66
NI N4 6,725,170.46 17.24
K |5 . .
L SRR 55 R 55 2,587,373.88 6.63
M [BFEEAE AR AR R S5 1,543,240.96 3.96
N KA ISR L it ] ]
O |BERRS. BEMHARS ] )
P |HAE 165,111.00 0.42
Q |PAMESTAE 2,064,462.48 5.29
R [3Cfb. AR 678,529.00 1.74
S |GiE ) )
it 36,424,887.07, 93.35
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8.3 SR A RMME 5 ST LB I T B SR A
8.3.1 HIRIMHBH LA ME HEEH = E LGN B R34
SR NRTT

i 5L 4 i
e | REA JI B A4 R B (K) A
B LA (%)
1 600276 T 5t = 24 18,966 2,113,950.36 5.42
2 601888 Hh [ A 6,890 1,946,080.50 4.99
3 600519 PivliE e 948 1,894,104.00 4.85
4 000858 TR 5,812 1,696,232.20 4.35
5 601318 H ] 22 18,919 1,645,574.62 4.22
6 603259 2 i el 8,868 1,194,696.96 3.06
7 002352 =47 i 12,700 1,120,521.00 2.87
8 600036 FARRAT 24,080 1,058,316.00 2.71
9 300015 % R IR AL 11,512 862,133.68 2.21
10 000661 KI5 mHn 1,838 825,096.58 2.11
11 600887 GEil)ivaiy 18,256 810,018.72 2.08
12 002027 PN 64,974 641,293.38 1.64
13 300122 BRAEY 4,200 621,222.00 1.59
14 600570 JHAE T 5,912 620,168.80 1.59
15 601166 PlVARAT 28,359 591,852.33 1.52
16 300347 &Y 3,600 581,796.00 1.49
17 603288 RO 2,820 565,522.80 1.45
18 002410 JTBGA 6,700 527,558.00 1.35
19 600436 A7 1,959 524,052.09 1.34
20 002230 RN 12,527 511,978.49 1.31
21 600588 R 2% 11,513 505,075.31 1.29
22 000568 PN 2,184 493,933.44 1.27
23 600030 A E RS 16,669 490,068.60 1.26
24 600196 HRRY 8,025 433,269.75 1.11
25 600406 FH, B Bty 16,303 433,170.71 1.11
26 002304 PRI AR 1,774 418,646.26 1.07
27 600763 BREST 1,500 414,780.00 1.06
28 300142 IRRRAED 10,200 393,312.00 1.01
29 300601 A 2,200 383,900.00 0.98
30 300059 KT 12,200 378,200.00 0.97
31 000538 “HAY 3,328 378,060.80 0.97
32 600809 L 7 ¥ 1,000 375,290.00 0.96
33 300413 TR 5,050 366,125.00 0.94
34 000001 P RAT 18,861 364,771.74 0.93
35 300454 RME M 1,400 347,214.00 0.89
36 601398 TRARAT 68,324 340,936.76 0.87
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37 600438 JH B 8,001 307,558.44 0.79
38 002007 22 ) 7,229 305,352.96 0.78
39 002821 YL 1,000 299,140.00 0.77
40 600050 ERESpES ] 66,342 295,885.32 0.76
41 002001 BRI R 8,561 288,334.48 0.74
42 002555 —LHE 8,900 277,947.00 0.71
43 601601 HH [ R PR 6,596 253,286.40 0.65
44 002624 e 8,200 241,900.00 0.62
45 601328 S IERAT 53,565 239,971.20 0.62
46 603899 RICCH 2,600 230,256.00 0.59
47 601360 ZAE 14,400 226,224.00 0.58
48 600000 HWRBAT 22,832 221,013.76 0.57
49 600016 AT 41,467 215,628.40 0.55
50 002142 TUERAT 5,900 208,506.00 0.53
51 002044 TR 18,160 205,752.80 0.53
52 002024 T G 26,489 204,230.19 0.52
53 300144 RIRGH 11,100 196,692.00 0.50
54 601933 TR T 27,154 194,965.72 0.50
55 002602 LS 26,580 188,983.80 0.48
56 300676 R FE A 1,400 179,984.00 0.46
57 601288 FANVERAT 56,029 175,931.06 0.45
58 600161 RIZAY) 4,100 170,970.00 0.44
59 300759 REAL Y, 1,400 168,560.00 0.43
60 000963 HEIRIEZ 6,233 165,548.48 0.42
61 600536 Hh [ R A 2,100 165,396.00 0.42
62 002607 HAHE 4,700 165,111.00 0.42
63 002311 KA 2,400 157,200.00 0.40
64 601607 FEEZ 8,166 156,787.20 0.40
65 000876 A 6,740 150,976.00 0.39
66 000895 MK & 3,081 144,622.14 0.37
67 600177 HEXR 19,700 141,643.00 0.36
68 002252 iRt 18,114 134,043.60 0.34
69 601988 o EARAT 41,195 131,000.10 0.34
70 603658 ZEAY) 900 130,662.00 0.33
71 300383 IR HT 7,600 130,492.00 0.33
72 600637 IRI7 HER 14,560 130,166.40 0.33
73 002120 FRIE A 8,081 126,871.70 0.33
74 601818 JERKERAT 31,199 124,484.01 0.32
75 600845 KIS 1,800 124,164.00 0.32
76 601628 o E N F5 3,141 120,582.99 0.31
77 002773 RESLZGL 2,450 117,967.50 0.30
78 002739 Papr:ih-2 6,400 115,712.00 0.30
79 600872 HHLE R 1,700 113,305.00 0.29
80 603233 KZHR 1,400 109,690.00 0.28
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81 603369 At 2% 1,900 109,022.00 0.28
82 000860 iz A=l 1,500 108,810.00 0.28
83 600332 Hz il 3,713 108,605.25 0.28
84 600233 lZpEERLSTH 8,800 101,200.00 0.26
85 600600 T LR 1,000 99,400.00 0.25
86 600655 % b By 11,000 97,790.00 0.25
87 002558 SPNTE:S 5,340 93,076.20 0.24
88 600085 [ 45 3,644 87,091.60 0.22
89 000596 T 300 81,600.00 0.21
90 601066 WS 1,800 75,600.00 0.19
91 002153 HEGR 2,100 65,289.00 0.17
92 002157 IEFRRH 3,700 63,048.00 0.16
93 603392 TIZRHEN) 300 60,459.00 0.15
94 601698 S RIESER i} 3,000 54,420.00 0.14
95 603087 HZZk 400 52,888.00 0.14
96 300832 Bk 300 39,618.00 0.10
97 601658 MR fig HRAT 6,600 31,548.00 0.08
98 601998 HFERAT 6,059 30,961.49 0.08
99 601319 PR 4,100 26,937.00 0.07
100 000785 JEIRZ K 1,800 15,102.00 0.04

8.3.2 HIRBBRBHE LA RME LB EF = E LG /NEF R TE BRI 4
AFE G ARG R AR I A BRI -

8.4 MEMABERRAGHIE AR
8.4.1 RHTN SR HHIHIEE B ™ 5+H 2% BRAT 20 44 KR A 40
eh. AR

b W R 4 Bt
5 i =S Ji SR A R N N X I A LA
(%)
1 601318 Hh [ 22 901,269.00 2.83
2 600519 Pl e 784,170.00 2.46
3 600276 TR 722,687.85 2.27
4 600036 A ARIT 584,584.00 1.84
5 002352 =45 15 504,625.00 1.59
6 601888 Hh [ A 463,334.00 1.46
7 603259 2 A 410,299.00 1.29
8 000661 KA = 383,757.00 1.21
9 000858 TR 379,432.00 1.19
10 300059 KT E 355,456.00 1.12
11 002602 LRSS ] 335,515.00 1.05
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AR EEAR FRAIE Y B AR S S FR AR SR P M S 4 2020 SRR RS
12 600887 ramil)ielin 302,268.00 0.95
13 601398 TRARAT 288,159.00 0.91
14 600763 EREST 280,283.00 0.88
15 002821 YlSE 277,960.00 0.87
16 600030 PRSI 269,726.00 0.85
17 601166 MVARAT 266,649.00 0.84
18 601360 =NE 231,799.00 0.73
19 600570 {E A 230,736.00 0.72
20 002027 I3 IRAL 230,733.00 0.72

VE: “SEANEH (BRNBER A | <L a8 (s b EERN) #3552 Al &40 ()

THMNF LA E) Y], AEEMHIZT S WA
8.4.2 BRI &R H VIR & =13 2% AT 20 42 I B4
SHesr, Nt
7 JHA 3 4 T
e 5 AR Ji% S2 44 AR B2 4 FEEHE HE
(%)

1 600519 M E 1,229,153.65 3.86
2 000858 TR 1,068,201.00 3.36
3 601888 Hh [ A 903,803.00 2.84
4 600276 1EHG R 887,768.20 2.79
5 601318 [ P22 819,576.00 2.57
6 000661 K& 779,404.00 2.45
7 600887 R By 658,295.00 2.07
8 603259 24 i R 554,186.00 1.74
9 300015 % /R HRF} 551,701.81 1.73
10 600570 {EA T 503,898.00 1.58
11 002027 I IRAE LR 497,995.00 1.56
12 603288 TR IR 401,477.00 1.26
13 600036 FHTEARAT 387,095.00 1.22
14 600588 FH & X 2% 371,368.00 1.17
15 300033 [RI AL 366,917.84 1.15
16 002230 BRI 345,018.00 1.08
17 600406 SENEA 341,924.00 1.07
18 300347 TR 339,115.70 1.07
19 002405 V0 4 BT 334,340.50 1.05
20 600050 rh [ B iE 326,048.36 1.02
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8.10 MEWIARAZESHF KI5 15 L i B
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8.12.3 FAARFLAth BT B 7 A B

B NRMt

FF5 HFR B

1 A RIE 1,739.99

2 IS 25775 S

3 S U il

4 Vb EilPs) 285.27

5 2T R 23,229.19

6 oAt SIWCER

7 R A

8 HoAt

9 &t 25,254.45
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9.2 MIRESEHAKMWN RFFAEEZESHFRL
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112 BEEFHEN, ZERBEANENESTEMI THNERNANSES)

S A VN
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