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LA 3.51
fann 7,375,429.48
6.4.7.6 HAhEr=
AFE ARG AR T HAR T =,
6.4.7.7 NAFR ZFH
Hfr. NRMIG
SiH AR
202146 A 30 H
< 5 FIT T 3 NiAS A2 5 9 29,420.25
ERAT 8] T 37 A A2 5 9 3,809.98
Eann 33,230.23
6.4.7.8 EfhmafR
Bpr. NRM
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5iH AHAR
2021 4 6 H 30 H
AT 25 7 A 2 FR L RIIE 4 -
) TBE ] 2% -
NATIES: H A E L -
T[S Bk i 2% 38,254.98
TR e 11 2% 22,952.76
Eann 61,207.74
6.4.7.9 LS
’“ﬁ /\——Af':f{ﬁg
SR NRTIG
N
IiH 20213 H9H (EE&AFAEMH) £20214:6H30H
L0 K THT 4 40
HEEFRAERH 500,060,575.37 500,060,575.37
A H H 81,284.69 81,284.69
AWML A CPL*- 53D - -
AHR 500,141,860.06 500,141,860.06

’f’b /\QE'E‘/%A C

EHAL: NRMT

AHA
A 20214E3 9 (FE&EFARH) £202146)130H
B4 A0 Il T 4 451
FEEaRARH 125,826,743.62 125,826,743.62
A 49,872.16 49,872.16
ARHARE ] (LA SR A)D - -
ZN PR 125,876,615.78 125,876,615.78
6.4.7.10 R4 ECFHE
R FRE A
HpL: ANRMIC
i H S 4) R SEIHR5) KO ECRIE A T
A A 2,635,902.63 370,261.11 3,006,163.74
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AR HHE L BAZ 5 77 A
N 326.12 77.46 403.58
BIIIEA
Hrr: HEHIgR 326.12 77.46 403.58
FE 482 1] K - - -
AR E 4 B A - - -
VNN 2,636,228.75 370,338.57 3,006,567.32
R —FIRE C
Az NRMot
iH LS H 47 A SZH S RO BCAE AT
AR 467,551.36 93,096.73 560,648.09
PN R S S T TR Faale o4
135.08 56.01 191.09
AR T
Hdr: HEHIgR 135.08 56.01 191.09
FE 4 62 1] 3K - - -
A E B A - - -
VNN 467,686.44 93,152.74 560,839.18
6.4.7.11 FEEHF BN
HBpr: ANRMG
A
i H 2021 %3 H 9 H (EEAFAEMH) %2 202146 H 30
H
e (@IS PN 61,727.01
st e (@IS PN 256,000.00
HoAth A7 7R SN -
g - S ARSI ISE PN 9,654.68
HAth 30.39
=ann 327,412.08
6.4.7.12 FEEFH B
A G AR I TC I S A R U
6.4.7.13 fRHRE W
Bpr: ANRMG
A
i H

202143 H9H (S FARHE) £202146H30H

SR (BRI R B 2 ) A

JRA S

ot 66,930,322.74
EISY

Wk e SRS (R G I % Ao 2 A 50

Jik: S H 5T (R E i S 5 21 3 bt 66.534.416.34
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Wh: SIS S s 379,274.84
SESEAGR Z M IRON 16,631.56
6.4.7.14 A TR
T
6.4.7.15 FRAIMZE
A NRMot
BiH A
20214E3H9H (G4 A FRAEMH) 202146 H30H
% SR P A R 2 107,774.00
Hodr: RS H A G RMERN -
e GG A B R 2 -
&t 107,774.00
6.4.7.16 AR {EZEBhIRE
Az NRMiT
H
5 H 47k AR
20213 H9H (L&A AEMH) $£2021%6 H30H
1.5 Gy G s re 463,357.84
— R -95,202.88
R 558,560.72
B SRR R -
— e -
HAth -
2ATHET A .
——BLIE % -
3. HAth -
R 0 ot = e T AN W VI | R ) e =X
ThAd BEE -
&1t 463,357.84
6.4.7.17 HAhUAN
T
6.4.7.18 X5 % H
A NRMit
TiH A
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2021 %3 H 9O H (EEAFRAEMH) 2202146 H 30 H

< BT i3 <8 5 % H 32,299.40
AT T8 2 P A 3,600.00
At 35,899.40

6.4.7.19 HAhzkH
A NRMot
5iH A HH

202143 H9H (L&A FAERMH) 202146 H30H
#Hih 2 H 22,952.76
ENSEI T4 38,254.98
WS I 24 -
HoAh 2% H 400.00
&t 61,607.74

6.4.8 BAHM. Br=nfMEHGEEMK P
6.4.8. 180 EIR
T

6.4.8.2 B MR HEEHR
T

6.4.9 KRBT RAR
6.4.9.1 A 5 BITFAEIEHI S RRFADERFIF X RIORBY RAEZWHER

R AT GE T 2021 4F 3 H 9 HRAMIA S, ZBFESERNRARSEN TN RS URB
RS W EE B R b VR RT [2021] 669 5 3CA%iE, Fa B NRZR BT E bR o e
A PR TR AR B 7] 8% AR 1k 45 [ 288 AR A A PR A F

6.4.9.2 AMEH S5EES R AR 5 K& KB

KIKT5 44 FK SAIER R
SEEHN L EM I e E

LIS EIHARAF (R ZEEEAT]") WLk
o ]S A 35 RAT A A PR =] (It AR AT™) EEHEAN EEHEIN
T TIRRERSE 5 AL 1L HO S5V A #— SRk 25 KT 3L
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6.4.10 AR K 4R BT LL A (] K SRBR T R 5
6.4.10.1 JERETT 3 5 BITHAT IR 5

6.4.10.1.1 BREX 5

EHehL: NRMT

A
KK TT 4 FR 20214E3H9H (GEEAFIAERMH) £202146H30H
AL G H7 24 3 2 AT AL B A
[ 28 78 24 30F 25 4y
31,590,268.88 100.00%
AR ’

6.4.10.1.2 fiHFX 5

EHAL: NRMx

A
KT FR 202143 H9H GEe&RHAERMH) $£20215%6A30H
J]AL SR 7 2 W 5 R A B A5
[ 2B 25 e A
76,756,305.70 100.00%
B2 ] ’

6.4.10.1.3 533 BT 5

EHEAL: ARt

A
KERTT R 20214F3H9H (Ee& AR H) £20214F6H30H
JRAZ G5 o 2 05T 5 [l e ke 22 e A ELA3
fgﬁﬁ I 1,464,000,000.00 100.00%

6.4.10.1.4 MZATRECT R4

eREAL: AR

A
2021FE3H9H (E&EE&FARHE) F£202156H30
. _ F3H E! %\ [F] A= %% H F6H30H
v b 2 B4R 4 S A0 4 20 i BAAR A
4 B | AR s L)
= i 2N 1 /AN
FIZRA 2 29,420.25 100.00% 29,420.25 100.00%
BR A 7]
6.4.10.2 RECHT M
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6.4.10.2.1 H&EH

B NRMIG
5iH AHA
20214E3H9H (HE&EFAEMH) F202146H30H
R A TR A 4 B S A A B 1,554,584.69
Horbrs UM SN2 P 4E9 2% 764,059.29
T RSB — HEES T EEN 0.80%F 2R T4, FHEWHITHE AW R

H=Ex0.80%-+44F K%

H Jyfk H BT B 3 5 B 2

E JyHT— H #yHE e 5 e

FGEHAR N IR, A . RIS AMRYE SR & BN — BT 588, H3)
FEURH A 5 AN TAE H AL IR E BOIK 7 BARHEAT SO o @i E TR - ARE H A, SR H IBE .

6.4.10.2.2 E&IEH

B NRMIG
5iH A HA
20214E3H9H (HE&EFAEMH) F202146H30H
A R AR ) 4 B S AT B R 388,646.20
e ARIESMFLE e — HEE R~ EMN 0.20% 3 R iHe. FLERITHE LN T:

H=Ex0.20%+ 44 K3
H N H N AR R ST o
E NHT—HKIE &% =18 E

HEFUERAEHIHR, A BReItE MR 5 &8 A — S 55480, B30
FEA ] 5 A TAF H A #2815 5E A g AR AT SO o a8k R H  ARE H A&, SR HBIBE

6.4.10.2.3 S4EBIRE T

Bpr: ANRMIT
A3
SR IR 25 2 () 4% 202143 H9H (R FEMH) £20214:630H
WK 49K 2 B0 A ) O < N ST F 8 5 R 55 9
BNt TFIRG A BB E RS it
'ﬂﬁ*’% =<3 S
gﬁ ERAARA 75.72 75.72
T;Eg%ﬁjgﬁﬁﬂ B 159,506.72 159,506.72
arit 159,582.44 159,582.44
2 34 51 i
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e ARES MU & IS 9, C RES M B A & I 55 2 4 9 %00 0.50%. #48 I5s
PR AT R AT

H=Ex0.50%+44E K3

H o C EEe iy A H N T+ 32 141 B e 55 2

E O C RIS MHHT— H i HE 5 18

BEEWHERS R H MR, % HESTTE MRS 5388 BTN — B0 I 55 285
HENFER A W] 5 A TAE H W8 € 1K 7 AR AT 3. ke Wi e . IREHSE, SO H

JTHE .

6.4.10.3 HIKRETT RE HRAT ISR BUR S L HA B

Bz AR
A H
KRIKTT 44K 20214E3H9H (FE&ERARH) £202146)130H
AR RE ELISUCON
o [ S B ARAT 3,484,761.15 61,727.01

6.4.10.4 AEESERBI NS5 REBTRMIESFHERL
T

6.4.11 FliESECIER
T

6.4.12 BFR (2021 4E 6 A 30 H) AEESFHHHNRBEZIRIES

6.4.12.1 HARMZFRIEEWAR 5 /eI R 5RS
6.4.12.1.1 H4T T HMHFRIERY
BEAME WK 2021 4F 6 H 30 Hil, AHEE T NFRATIA 07555 1E M AE 5 T 5 2 H (A

WAIEZR KA B

6.4.12.1.2 X HFNHHEFIER M

BEARREWIR 2021 4F 6 H 30 Hik, AIEGINEAL G P o7 15 022 5 T B 32 H 0]
IEFE A BN 30,000,000.00 JG, T+ 2021 4E 7 A 7 HEIM. %K 5 ERATE S RGN G
VEF3 38 5 T A8 5 ) 5 55 RS 4 = ) e N PR R 505, FUE 25 38 5 TR 1 EL B 41T 50y
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briETRIA , AME TR I A 5 (AR

6.4.13 &R T HE XK KX E

ARFEG IR GRS, MRS K U R K T AL S M It i &4, (AT IR
TR S RIS AR H GBS TP I 455X £ St TR R G A XU E AR AR Tish i
R B 37 A o AT e —E FEPE R A 3 E BRI ATHR T, 5 K A Se B ol 453 b
5 B P 4% 4

6.4.13.1 BURIE BB SI4EH

AR B ) < BN ZRAT AT XU PR R e, O T LUK S IR B b )
B KUIRIEHIR A2, IERERLES . U B A5 A M 55 50 1R B XU B 2R AR R . A
SRS EEANAERES PRI SIEHZE R, AT E IR E B ZOWEGKR, PG R %
il RS A, R R Z OIS NS E R A, WIRAIH]E A =) H &4 E i b R
BV ANZEHIE T A8 M 55 1A J2 T XU A B R 51 3 2 o M A AL B AN AU BBt o, PR S5 &
BRI E R 52 RIS A R BRI 45 58 U B 3 . Pl 2

A R A < N0 T < i T L 0 IR L 77 vk T R s M AT R B O T (R T Al
08 Ao RIS, 7= A R T BE A o AN SE 0 AT ) AR R LR DA, AR KRG 457 K P 71 R PR D L ) 288 XL 457
REPEE . NEBEZSHTHIAE I A, RIEAILERIRE His, Saieimrisfem TR, wid
R € AR AL SR R A, TR BRI AR, T XU 45 K R R B R AR S BB R, i T
FEHO A0 R HEAT W A A ANPPAl, R AR DS, g XU i B W] AR SZ R Y L Y

6.4.13.2 15 FI R

15 A AR B S AER 5 R PR G0 TR BAT G LA 5HE, BB HE S TR BHIES R 2 RAT At

L) RS AT BIIA RS, R EEE SR IR AR XU -

ARG 1 A B NAESE By BT R 3 By % T (M AR ARBLHEAT T 782 IIVP Al o A3 G (K 4RAT A7 3077
JRAE 28 R [N ERARAT FH oy (IR 25 B A8 PR 2% B o T ME ) B AT B TR AR AR AR BE AR AR AT
FERRE AL 4 1 BE 4 BN BLAE ) 0 T (MR B HEAT e, DRI T 5 3 S BRAT A SORH 5G (K 45 XU A

Ko AFESTERAT I8 [FMV T A EAT 2 55 B 958 32 55 % F- 004745 FH VPG I 0 iE 2552 1 77 e A7 PR ]
AR AR N (45 F R 258 5 BTdEAT (K952 53 38 L o [ E 27 65 10 45 S BR BT 2 5] A8 25 0 S8
UEF AR IE S, B2 R AT REEIR /)

ARG I BN S T {5 P R R AR, S8 I e R B R A F S VR A R AR RINE S R AT
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N5 PR, LIS 73 B BB DL S U

6.4.13.3 WBhHE XU

TRAN A R 5 < AR JEAT 5 Al 7B JC A S5 I8 3 58 A R XU . AR B AR N M X
— T TR B T A A A N AT B SRS [ A B A, Ty — Jr TR B TR A AL
K152 5 T 2 AN R T 15 A F) A B PR ¥ G AT 45 9% 4 v i DG 4k A T 47 L BRI 2208 s R 0 RS B
AL

B0 S AR B [B] 5% <5 AR B I XU, AR 26 < PR 5 < BN A5 I ) A < ) R N D ] 1 L 47 7
WA HR S TR, IREFRE ST AL E R BG5S AHVLAC . AR 5 ) <5 BENAE
Fe A et 7 EAURE R K, L AR AROU T L[] B A A BT 2, ) R T TR FR N S [ A
PR BB XK, A RCOR B G 03 AR A A 2

6.4.13.3.1 MG AT LA & B = s X R 53

P SRS S PN SR (BuhsLaleg S SR PAPIR X ST S e S (- §1 WIS NS A
TS AT IRERE R 3 BT A S s M XU B Y8 2017 4 10 H 1 B IEAT ) 5550 1) 2 SRR A= ik
S B VBN I R HEAT A B, Sl ST ) XU B T T AR B AL S RO P AR R
T 52 PR ] FR) 4% B et Aol A5 DA K 20 A2 I 8] N AR I RE 0 25 -E P hn S IR AN R HE R E AT 457 52 1) s U A

TR T RAT RS T B AN 2 e B B R 10%, HASE G5 AR G 5k

B HNE BN AR SILFERA — R AR RAT IR MBI ZIESR 1 10%. AReShARE
2 A BN B0 HAR P G R R R AT — X i A /) AT [ T i SR AN I % BTy 4 7]
FIIEER ) 15%, AKEG 5 AR GRS E B E B SRR A S /HH — K i AR KITH
B, AR % A E ATE R 30%.

WIS AT S i T BTS2 ) iy = ) e X i 1) A B 7B O 5 - b
B 2 PREABE H AL B DS WHHE . BEAh, ARKE G ] i I 52 HY 0] <6 R 53 7 O sUA N A 91 Bt
ENFRAPET R, H B IR — BB I SR R B A R E . AR R TRaitt
SEBR B IR T AR A U AN L 2 4 B LK 15%

AFEEGHREGE NG NN EGHE T 7 AT A A 2R 5 {0 AR B BT 8 fE PPAG
S, W OREE E AR DA BE [B] BRI AR 7 A AR H AT AR BB i w] AL E .

I, AT T BB & H 0 HOE RIWAL 5 MR H 552 50 PR, 1% E
JEU US55 % T I 55 IR0~ B2 A RE 0 AT AP /KPS BEAT 0 E R IR & 5 7 A% N B, LK
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XA RN R AZ 5y 5 T SE 58 57 0 L A B PR AT 50 28 TR 8 S5 Tt ™ o A B A < IS [l D52 5 A 3
YRR ANSE 2o % TRz o BEAh, AN T o FR) i < BN 57 1 308 [l W 52 2 o4 it i B AR 2 AR 41

oot PR % SO 5 AR R KT R I A o ) USR8 55 1B AR 50 DU B B i 42 2 Fe A T B A2
W IFE SRS SR dh L P B 2 € I Hefth 32 R O9 38 5 Xt 0T et (Bl I A2 Gy I, w43
AN

ST B EOR S Ak

[F) 240 5 40 ¥ Bl DR — B

CRE LIRS TGN E SR bR R M0 45 2R K Pl P RS B ) S Bt A A AR T 0 P 9L Sl

PENG L R4

6.4.13.4 T XK

T 37 XS A 41 25 < P 55 g R B9 4 S (B BOAR R B 9 DR T AR 7 3 4% SR A0 s DR R (R A2 3l T
REEWHIAI RS, BRI A RS+ A RS AN A 4% IR -

6.4.13.4.1 F|Z X

R 8 R A2 Fig < L 1 24 S0 B B e B 52 T 37 ) SR ARy i e A sl R AR o R Uk
ft TR I i T iR R TS B0 Fof (T B U, Hrh sl R AR S G ik TR T i

AN 121 45 AROAR S 1737 R 5 FT € i 1 AR OR Bl

Vi

=

S RS o

AN 4 PR e < BN S D0 A B < T e PO M) SR SRR P B T HEAT A%, DRI R A A A
LIRS RFo Nl wb i R IR i K e

AEEEAER

P EEONHAT R SR AEM 8.

6.4.13.4.1.1 FZR XK w1

A7 HARAIE & S i 43 0 45

Az, NRMIT
AR
14EDA 1-5 £ 5P E AtE it
202146 A 30 H
R

AT 3,484,761.15 | 3,484,761.15
i S 277,867.62 277,867.62
FHARES 8,682.10 8,682.10,
N S, 637,177,366.0)
R 502,137,000.00 39,604,000.000 63,941,300.000  31,495,066.00] o
MRS TE H 2K 11,962,345.22| 11,962,345.22
IVELERIPSS 7,375,429.48 7,375,429.48
IS ER R 626.28 626.28
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505,908,310.87 39,604,000.00 63,941,300.00  50,833,466.98 660,287,077.8

wre st
5

B f5t
TR - i - . i
T S G R A A - - - - -
A & Rl A7 fi - - - - -

S HY [a] ) 4 R %

SR R 30,000,000.00 1 ] 1 30,000,000.00

Jo K
MATIE SIS H 2k - - - - -
IS A ] 32K . - - - -
AT PR N F - - - 413,627.37]  413,627.37
MNATHEE - - - 103,406.85|  103,406.85
A A 45 2% - - - 51,925.09 51,925.09
NiATAE 5 % F - - - 33,230.23 33,230.23
AT i B - - - 37,798.23 37,798.23
NAT R R, - - - - -
AR - - - - -
16 4 BT AR £ £ - - - . _
HoAh A7 3 - - - 61,207.74 61,207.74

30,000,000.00] - - 701,195.51| 30,701,195

st
51
) 2R RUR B i 1 475,908,310.87 39,604,000.00  63,941,300.00 50,132,271.47| 629,585,882.3
4

6.4.13.4.1.2 FIZR X[ B8R 0 AT

B B T 370 2 DA HAR T 37 4 R R AR
X% = A ik H 34 5= 1 E )
W KRS B 1 A5 2 e E (A NIRRT TG
AT AWK
202146 H 30 H
T FIZ T % 25 N AT Wahn#y 221
T _E T 25 AT /%) 215
6.4.13.4.2 AN R

AINIC X 2 45 <a i L 1R 2 o A4 SR R B gt DR ANV R AR 3 iy A R B I AR o AS ik

RIpA B K it O R it Ar, - PRI IE E R AN XU
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6.4.13.4.3 FHAH#E XK

FUAA A% RS A2 415 ik <5 T R < T R ) 2 RN BOR SR B i B2 DR ok i 3 M| 3R AN AN IE 2 LAk
(T A0 A% DR R AR BN T R AR IR Bl R RS o A R 4 T B4R 85 TR 28 5 P b i sldRAT (] RV 73552 5
(RIBEZEAN T 25, o T s 80 A s RSS2 A T BAMUIE 7 R AT S 1 B 2 A7 L B T S T P 5

B SRUE TR 25 T 39 B Ak g Bl A B

AR HE G )3 BN IS B U SO AR AL, R B g . B ECE . R A AT
BIE, SkEZ) N0 AT e KA B T ks XU .

AR HE G R BT A B B PR AR AR A UG . EAL, Sk < A0 i A8 BN 0 AR 3 <5 ol
FRA AUEZR A& S M, 8 138 F 2 o B vons Btk AT KU 2 &, f04% VaR(Value at Risk)
7 5 AU X A s <5 T Wi POV AN AR XU, B P T S i o) XU 1 AT R B A2 )

6.4.13.4.3.1 FHARMMHE XU i T
SHRAL. NIRRT

AHAR
T H 202146 A 30 H
A foehrE S T B L (%)

A oy Ve Rl Bt 7 — R 31,495,066.00 5.00
A Ve b T P — S AR R
A M RGP — ST 4 SR Bt
TR S M0t — BUIF 3L Bt

ait 31,495,066.00 5.00

6.4.13.4.3.2 FARMIAE KUK FOBURAE AT
T 2021 £ 06 H 30 H, AEEEHFA K38 5 MER i REBBE LUBIRLAR, PIULER iz A R A AN R
CAA T 370401 4% DR 2R R AR B T2 2 < W 7B A KR

6.4.14 BT HEBR SRR TR E 3 R H M EIR
6.4.14.1 K i FH I

BER P AHERH, AFE IO Z U KR I
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HER AR H, AR T T EUi 0 Hh = 2 H 0,
6.4.14.3 0 554 3R AL HE

KI5 E T T 2021 4F 8 H 25 HAAFE G IR ML

7.1 IRESF A EGHER
EAL: NRMoT

S SRR B
=) T &
75 H Kot Bl (%)
1 TS 31,495,066.00 4.77
Horr: JgEE 31,495,066.00 4.77
2 T - -
3 [#] 72 WAL 2 H% T 605,682,300.00 91.73
Hrh, i 605,682,300.00 91.73
BrE S RRIESR - -
4 ST B - -
5 SRMTAE R - -
6 SEONIR A 4 i e - -
Horrs S 2] I 1 2R
& i i
7 BATH B H & T 61 3,762,628.77 0.57
8 oAt 25 1 5% = 19,347,083.08 2.93
9 &t 660,287,077.85 100.00
7.2 G HARFAT L R B ER T AHE
721 MERBEAT D RBEA R EREHE
AR ERY
i | e ARIME GE) BB
A VS NN N 4 ; B
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KAk 2,663,048.00 0.42

C i1l i 2,121,742.00 0.34

= I A N /N W) 7] e Y L e 9 VA | 4 4,311,190.00 0.68
jEsiin|4 1,059,735.00 0.17

m

fit Rk FE - }
SIS H . A AE AT B 6,451,782.00 1.02
1 O, - )
5 RAR . BRI B AR RS - -
SRl 13,867,229.00 2.20
A - )
FE BT 25 i 5k 1,020,340.00 0.16
FHFAE S AEA S5 - )
IKF . FREEAN 2N e Bt - -
JE RS ABFR A AR 55 - )
HH - )
P2 T A - )
AL ARE AR R - )

I | ® |7

()

»w | |O|v |0 |2 |2 |r X

22
Ge

&1t 31,495,066.00 5.00

7.3 JARE A A G HE S B HE AR/ BT R R B R A 4
SHURLL: NIRRT

o R T
e | REA J AR K (k) A E
H E A1 (%)
1 601398 TRAT 413,600 2,138,312.00 0.34
2 601288 FANVERAT 704,800 2,135,544.00 0.34
3 601857 HH [ 300,000 1,587,000.00 0.25
4 600009 L 22,500 1,082,925.00 0.17
5 600900 KT 52,400 1,081,536.00 0.17
6 600674 JI R 87,600 1,080,108.00 0.17
7 600104 AR 49,100 1,078,727.00 0.17
8 601128 AT 173,900 1,078,180.00 0.17
9 600377 T R 110,300 1,076,528.00 0.17
10 600886 4% ) 112,000 1,076,320.00 0.17
1 600548 R 123,400 1,076,048.00 0.17
12 600028 HHEA L 246,800 1,076,048.00 0.17
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13 601939 BT 161,800 1,075,970.00 0.17
14 601328 ZIEERAT 219,500 1,075,550.00 0.17
15 600033 e e 408,900 1,075,407.00 0.17
16 601601 HH [ R PR 37,100 1,074,787.00 0.17
17 601006 Rz 163,300 1,074,514.00 0.17
18 601985 o E % 212,100 1,073,226.00 0.17
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