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Bfr: NRM
A A T LG )
e 20224F1 H1H #20224F6 A | 202141 H1H 2202156 H
30H 30H
R A T ik e B SAT ) B 9 5,073,896.37 6,558,325.14
Hodr: SRSV IR P 484 2 1,898,554.46 2,459,230.28

E: AESEFNERESETHARA T AL — H RS EFHE 1.50%F)FE 5}
Fitig, FHEWHESAAK, %A . EiEAKN:
HEH AWM =81—HREE 528 E X 1.50% / MR

6.4.10.2.2 E&ITER
Bfr: NRmoo
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20224E1 FH1HE20224E6 H | 20214E1 H 1 H E20214E6

239 T3k 63 T

i H




] 28 /N3 K TR A RIE 25 48 8 2 4 (LOF)2022 4 A 5

30H H30H
W A A B SCAS AR o 845,649.40 1,093,054.24
T SCAHESHRE A @ HRAT IR Pl — H B G 5 72 4HE 0.25% 4 it 4, 1B H
SitEFA AR, %A HitEAxA:
HIEE P =a— HES =5 E X 0.25% / 4 KEL.

6.4.10.3 5RERJ7 AT AT ARk i K 650 (& BIW)3Z 5
AR AN A 3 K B B AT LU IR 220G 5 SR K 5 BEAT RO ARAT 8] R M T 37 ) 152 973 (5 [ ) A2 5

6.4.10.4 FZRETHREAEEHIEN
6.4.104.1 REMARSEEANCHEERERELSEESHIBEMN

AT AR 3] K AR FE T B SR N 38 e A B NS [ R AR R AN R B I DL

6.4.10.4.2 MEHARBRESEEAZ S EMRBTRE A EEHIBR
A FE G ARG AR Fr b 4 B R B TE BRI S BN 22 A oA SR IR T 3 AR 3 4 (K 1R
6.4.10.5 HREETRE RRITHER KPR SHIF=A R B IR

ph: NRMIC
ENY AR B2 AT EL A 1]
SR 202241 H1H F20224E6 H30H | 20214E1 H 1H #20214E6 H30H
HAAR AR ELEIISUON AR 1 CEINSTION
o [ BRAT 74’946’169'2 132,579.21 60’093’340‘i 133,848.55

T AEERRATAA A SIS NP EEBRARATRE, ZHAT FNEAIR T .

6.4.10.6 AEESEAHBNS5RB AHIESFRER
AN I S AE AR B R b AT EU 1) R A AE AR B F) 2 5 S0 B AR B IR A 100

6.4.10.7 FHAtSRBRAZ 5 H I B
AT AR WTC AU E U 1 Fe A S35 F

6.4.11 FESEBER
AT G AR S R TE R 43 i 2 0
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6.4.12.1 EA\EHT &/ RAEF T T RIRFE FIREZ RIES
SEiah. NRmt

6.4.12.1.1 Z[RUFFZRH]. PR

JiiE
% AR AR
W | iR | R 2R PR | AW | JIRAS (BECR | R | EE
R0 | 2% | AgH | it As | ERM (A2 ) | R Pt &VE
FeIire
60093 | F[E |2022-0 | 6 M | #iE 1080 | 1586 84,004 | 907,24 | 1,332,
8 W | 414 | DLE | WE ' ' .00 3.20 | 303.44 i
2R
Feire
68832 | &4 |2022-0 | 6 MH | BiE 12100 | 134.07 2,884. | 348,96 | 386,65
6 fEiE | 4-11 PLE | s ' ' 00| 4.00 7.88 i
2R
B
68828 | fEZE | 2022-0 | 6 4> Al 1,082. | 205,03 | 266,41
- "H v % 189.50 | 246.22 _
1 B 2-28 PLE | iE 00 9.00 0.04
2R
B
68830 | A | 2022-0 | 6 MH | Biw soz| 519 40,591 | 206,20 | 210,66
6 wEe | 3-15 PLE | i ' ' 00| 228 7.29 i
S
11A e
30117 | &L | 2022-0 2 52,929 | 202,18 | 202,18
: A o 3.82 | 3.82 3
5 R | 6-30 N it} 00| 878| 878
&) ,
2R
11A e
68840 | K= | 2022-0 H2s 9,087. | 199,27 | 199,27
X N o 21.93 | 21.93 -
0 ot 6-27 N B 00| 791| 791
&) ,
S
B
68823 | KiE | 2022-0 | 6 NH | BiE 2279 | 65.19 3,042. | 251,84 | 198,30
4 St 1-05 DL Vi iE ' ' 00 7.18 7.98
2R
11A e
30123 | R | 2022-0 2 5,172. | 174,03 | 174,03
. W . 33.65 | 33.65 _
9 RAE | 622 N it} 00| 7.80| 7.80
&) ,
2R
FeIire
68817 | #¥k |2022-0 | 6 MH | #iE 1357 | 3160 4236. | 142,20 | 133,94
3 M 1-13 PLE | s ' ' 00| 252 2.32 i
2R
68828 | HZFE | 20220 | 1-6 1 | EMK - | 246.22 | 433.00 - | 106,61 -
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1 B | 6-06 H 3.26
&
ik
30123 | HEE | 2022-0 | 6 M H | HliE 1018 | 32.07 1,359. | 26,065 | 43,583 ]
8 ikt | 6-10 PLE | E ' ' 00 62 13
PR
ik
30121 | H9R [ 2022-0 | 6 N H | BliE 320 | 639 4,743. | 18,023 | 30,307 ]
5 ety | 2-28 PLE | dE ' ' 00 40 77
PR
i
30121 | #& | 2022-0 | 6 NH | #iE 1797 | 1483 1,731. | 29,894 | 25,670 ]
7 il § 1-20 PLE | E ' ' 00 37 73
PR
B
30130 | fEfn | 2022-0 | 6 N A @ﬁ% 5203 | 5642 | 439.00 22,841 | 24,768 )
2 B | 6-16 PLE | i 17 38
2R
B
30117 | THRF | 2022-0 | 6 NH | BUE 300 | 380 5,881. | 22,465 | 22,465 ]
5 Wk | 6-30 PLE | idE 00 42 42
R
Bk
30126 | #&E | 2022-0 | 6 1M H '@ﬁ% 1993 | 3138 | 682.00 13,592 | 21,401 )
3 R 3-22 PLE | idE 26 16
2R
B
30118 | RKE | 2022-0 | 6 N A '@ﬁ% 2133 | 2254 | 876.00 18,685 | 19,745 ]
7 HA | 4-13 PLE | idE .08 .04
2R
B
30123 | EHF | 2022-0 | 6 N A '@ﬁ% 3365 | 3365 | 575.00 19,348 | 19,348 ]
9 RE | 6-22 PLE | 75 75
2R
B
30116 | Efg | 2022-0 | 6 M H '@ﬁ% 2503 | sa11 | 33400 15,073 | 18,072 ]
2 H % 4-19 PLE | i 42 74
2R
i
30115 Elﬂﬂ 20220 | 6 ™M H %Jﬁﬁ 33.68 | 4398 | 398.00 13,404 | 17,504 ]
3 Lr | 5-10 PLE | dE 64 .04
PR
301211 7dL | 2022:0 | 64 gg 35.68 | 29.84 | 551.00 19,659 16,441 -
6 wdt | 321 | bk | ' ' ' .68 84
s
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PR
i
30112 | ¥rkE | 2022-0 | 6 N H | BlE 1373 | 1549 1,032. | 14,169 | 15,985 ]
0 S 4-11 PLE | i ' ' 00 36 .68
PR
i
30120 | 2% [ 2022-0 | 6 N H | #iE 15,983 | 15,854
7 R | 2-10 | BLE | mE 2688 5642 28100 28 .02 )
PR
i
30128 | IR | 2022-0 | 6 N H | #liE 13,257 | 15,515
6 vy | 6-06 | LAE | Vi@ 10911 19.79 ) 784.00 44 36 )
PR
B
% | 20220 | 6 N | BiE 12,261 | 14,263
301117 . 07 UE | g 46.80 | 54.44 | 262.00 60 58 -
2R
B
30112 | Z5% | 2022-0 | 6 M) @ﬁ% 3723 | 2539 | 488.00 18,168 | 12,390 )
3 I 1-14 PLE | idE 24 32
R
B
30109 | Rz& | 2022-0 | 6 MH @ﬁ% 5237 | 2783 | 249.00 13,040 | 11,909 )
7 =y7 | 3-25 PLE | 13 67
R
B
30110 ﬁE\E 2022-0 | 6 ™M H '@ﬁ% 1250 | 3200 | 37100 15,767 | 11,879 ]
3 RE | 3-14 PLE | i 50 42
2R
B
W | 2022-0 | 6 NH | BUE 6,577. | 11,805
301116 fn 10 UE | s 11.40 | 20.46 | 577.00 %0 P -
SRR
B
30083 E%ﬁ 20220 | 6 ™A '@ﬁ% ss57 | 3003 | 373.00 20,727 | 11,201 )
4 2N ) 1-06 PLE | i 61 19
2R
i
30122 | WA | 2022-0 | 6 M H %Jﬁﬁ 3508 | 3915 | 285.00 10,254 | 11,157 ]
0 ety | 6-15 PLE | dE 30 75
ZRR
ik
30122 ﬁjﬂ; 2022-0 | 6 ™M H %Jﬁﬁ 1398 | 2896 | 332.00 11,281 | 9,614, ]
2 fH | 3-02 PLE | dE 36 72
PR
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B
30113 | Feff | 2022-0 | 6 A | #iE 10,809 | 8,875.
o X s 31.98 | 26.26 | 338.00
5 2 he 4-01 PLE MGl 24 88
Z IR
B
30119 | MERL | 2022-0 | 6 4> i e 14,097 | 8,254.
\ﬂ R R S| 6408 | 37.52 | 220,00
6 B 1-04 PLE ViE .60 40
2R
B
30115 | 1 2022-0 | 6 4 i e 5,927. | 17,724.
! E\ R A SUC | 1564 | 2038 | 379.00
8 Jiltgh) 1-07 PLE i iE 56 02
2R
B
30121 R | 2022-0 | 6 4 BisE 14,614 | 7,376.
# R R SV | 17308 | 87.82 | 84.00
9 N4 3-10 PLE it .32 88
Z IR
eyia
30127 | 4 | 2022-0 | 6 4 B 9.235. | 6,751.
%L A v % 31.20 | 22.81 | 296.00
9 B 4-06 PLE | iE 20 76
Z IR
30121 | fEim | 2022-0 164 5,883
3 ) R -| 8782 | 67.00 S| T
9 ol | 5-24 )i e 94
D)
30110 | f[f% | 2022-0 164 3,554
) R 2| 32.02 | 111.00 I
3 A | 6-01 (E) e 22
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e 1 FEE R PR A SUTRRIBEEIKR T, W BBl W R —Fios 2N B i . 3
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Jie b JE 20 IR N ANRE Bt e il BRI AR E S 5N BRI B, AR ke
H =W Bl H Z [RAGE B Bk,

2 ARHE CLHRIETRAZ 5 B RHBIAR b 2 7] B 2R ARV S LA R B8 3 i A e L AN S A5 D7 SUeir I
frsEignny , AdkelEd Wiz, E2ikE 6 M NAEEAE. RiE (RYINESSE
Sy T BNV AT RATUE SR AT 5 AR5 S ) 5 AHE 3R BC ) GV AR I SR an 22 185 IR S
o LB RAE T B UE 1, BUEIIR =8 B RAT ABEE Bz Hilg 6 D
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6.4.12.3.1 RATIE T IH M5 IERE
I HE G AR A WA SR TCARAT 18] T 7457 2 1E [ W e/ R 3 FR 5 55
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6.4.13 &R T BERK R EE
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A 4 ) R BN ot i R L SRR 5 A R B e T MR AT K i 2 A
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N
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6.4.13.2 EHRK:
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AR HE A ) B NAESE 5 BN 58 5 0 T BB R OUEAT T 78 0 BTE AL o AL BRI ERAT A7 317
TEAEARBE B HIFEE N B BOARAT, DRI 5 HRAT A7 O S B T RS AN B K . AR A58 5 BTtk AT
()52 5 353 LA P [ IE 20 60 10 45 A PR B AT 2 7] 38 5 o T 56 GUE 3 S SORIER T 5, B 240 KUK T i
RN FEHAT R [F) MY 17 7 34T 58 5 R 00 58 5 % - EAT A5 VR Ak I XHIE 25 S8 107 AHEAT IR ) DL A2 1
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6.4.13.3 JBhHE X
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.
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REEG R T —F N A RAT RIS T E A & =1 10%, HARES 5 AR &1k
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FIIBBEE 15%, AHe 5 hAR S SR e NGB SRR A S /a — K L A7 KATH
FIIEREE, A A w) AR R 30%.

A G PTHF AP UETFAEUESR AL G B BT, R IR AEARAT (8] RV 93758 5, B0 2k 4 B8 7 Uil
F 2R WA BE H LSS WHHE 6.4.12, thAl, AKEEE mTiE ok Sz B £l 5t 7= 07 A
RGN RAIPE R R, H IR — BB SR MR IR A A E . ARk o
TR PERZ R B I B & TF AN L 2 8 B 1FE ) 15%.

IR HNSE HX R G G T 7 A TTAE H AR5 1 AT A B (B 3R AT B T PP
SIS, B R H BRI ] B S A 7 AT H Ay AR B i AT AR BN (B

RIS, AR ik 6 BT 5 B0 308 (Bl A2 2 O B H 558 5 0 FROSR B #2578
JEUUI SR 52 5 068 T (0 G5 R - BEAT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N 2, DL
XA RV R AZ 5y 5k T St A8 57 00 6 A B R AT 50 28 U 8 S50 Tt ™ e A B A B < A [l D 52 5 A 3
PR ANZE Gy % F- Az o BBAh, ARG IR R S BN FR 57 T 308 (R M58 5 410 i i B AR B AR 4
fit PR 8 SR 5 A SR Ky R I 9 o ) USSR B85 1B AR 50 DUR R B i 42 2 Fe (B TSR A2
Wy IFE SR SESUESF BUE 7 i S b ENIE I 2 € I HAR BN S 50 TP R [ 5Z 7 I, W] 4%
ST A B B R B 4 A TR 20 B BBV DR — B

6.4.13.4 TR
T 37 XS A8 5 35 < I 45 g L 1) 2 S B BOR SR 4 it BT T A v 37 45 2Rk DR 3R R 22 3 i
KAEPHAI S, AR PR AN RS AT AR A% XS -

6.4.13.4.1 FIZ KK

R 2 JRURGE A i < i T PR 2 S0 (B BRI <V 5 52 T 3 R 3R AR sl i R A e sl A XU o ) R AU
O = B 1 o T /A Vv R S AN e R e P e SR
AN S ) 35 RO 1T 37 R 2 B R U I T AR ORI A R 1) XU o A i < P R < N S ST
74 G TH N () ) B AR M B Y HEAT M, o R 8 0 2 1) S5 7 Yt LS R o R A7
o ARFEGFA BRI R RES > G Rb 5 g R A TS, AR SN A B S I
TEAEMRKREE LBSL T iR %A . RIS R R SR BUS M B P BONERAT AR A7 ARIE
& BT 85

6.4.13.4.1.1 F| 2 R ;i 01
Bfr. NRMt
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AR
1 LA 1-5 4 54D iR it
2022 £ 6 H 30 H
B
BRATAE K 74,946,169.75 1 74,946,169.75
EHE AT 4 1,440,102.64 4 1,440,102.64
B ARIE S 322,110.41 4 322,110.41
. e 631,278,039.0)
T oMb P - 631,278,039.06 .
AL HA D R 1,987.67 180,050.62]  182,038.29
o 708,168,460.1
BrE Rt 76,710,370.47, 631,458,089.68
5
B £5t
NATE B - 6,711,909.65] 6,711,909.65
AT 2 [A] 32K - 1,179,292.59 1,179,292.59
MAT R FE SR - 824,025.86  824,025.86)
NATFEE 7 - 137,337.63]  137,337.63
A - 279,108.68  279,108.68
HoAth A7 £5 - 1,298,477.56 1,298,477.56
o 10,430,151.
UikTysean - 10,430,151.97
97
| R R R 76,710,370.47 621,027,937.71| 697,738,308.1
8
AR
2021 4F 12 A 31 1 £ 1-5 4F 5ERLE AR &t
H
i
BATAE R 51,203,507.36 451,203,507.36]
s e D R 2,655,310.53 4 2,655,310.53
1 HARIE S 252,932.88 4 252,932.88
. e 775,056,752.3
T oMb - 775,056,752.36 .
AL HA D R 1,567.73 608,429.65  609,997.38
HAh %= - 7,122.13 7,122.13
o 829,785,622.6
Bt 54,113,318.50 775,672,304.14
4
Uik
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AT 2 [A] 32K - - 4 1,712,191.06 1,712,191.06
NAT R FE SR - - 4 1,078,881.29 1,078,881.29
MATFEE 7 - - 4 179,813.58 179,813.58
A F - - 4 279,108.68 279,108.68
HoAth F1 45 - - 41 1,480,067.91 1,480,067.91
ffit Tt - - - 47730,062.52 4,730,062.52
825,055,560.1

2R UK FE R 1 54,113,318.50 - 4 770,942,241.62
2

T RAFRAARIE GG KA SCE,  IFH% AL 0E A 3 F0HE O H B H
REHEFLTK.

6.4.13.4.1.2 R 2= R ) BUBR M 43 BT

T20224F 6 H 30 H, KRS FA KI5 IR A FUANME & 2 25 50 1 LA 0.00%(2021
F12 A 31 H: 0.00%) , FEbiisaR 228 a0+ A3 £0% 5= o E M (2021 4F 12 A 31 H:
D .

6.4.13.4.2 SN XA
AN AR 16 i T A2 Fo i 18 B R SR B 4 I & DR AN R AR B i R A P i A . AT 4
HIRT A % 72 R st AN R M, RIS RN RS -

6.4.13.4.3 HARMAE XK

AR IR, R 4 5 TR < i TR 1 2 o M (B B SR B < Y 2 R ik T I 3R A0 AN 26 LAS
(RT3 U DRl R AR B T R AR S B R o A 4 B BE T T3S B (E SR, BT I I £ LA A0 A X
B RVE T BANIE SR AT TR H B 2B B DB R IR, AT BERVE T UE S5 7 3 B A 3 () 72
M o

AR B3 $ 5 2 A ) A B AR A AN A XU, T 42 R 4 ) o0 508 2 45 L9 F) 225K
BATHMEE . Moh, AREREE SIS HXAIES A MR e, EiisH2
o 7 o0 3 AT KUK B, 995 VaR(Value at Risk)$5 B7 2 R 12 A 56 4 7 s 00985 72 1 A XU
S AT FE ST RS AT ER R A )

6.4.13.4.3.1 FAhA R KU ML
SmEsL, NRTT
TiH A AR FEERER
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202246 A 30 H 2021 4E 12 H 31 H
b 4 i 4
AVIWINIE] FEEHE L ARME 1H{E LA
B (%) (%)
775,056,752.3
A G P b 7 — IR AR R 631,278,039.06 90.47 ] 93.94
Ay VA R R 7= — B 5
A o Ve R = — S e IR P
ATAE R B 7 — BLIEFR Bt
FoAth
775,056,752.3
Hit 631,278,039.06 90.47 ) 93.94

6.4.13.4.3.2 FLAhH AR KU I BURIE AT

5854 Bl 253 b e 1 A HoA T 35 2 AR
TR = AR H 2R e R i E
wgE (A NRMAI
AH I R AR 5 AR B A AR
AT

2022 % 6 A 30 H

2021 412 A 31 H

MG bR BT 5%

W% 4,066

Hahn# 4,581

MG B HE T B 5%

/2] 4,066

T2 4,581

6.4.14 ARME

6.4.14.1 EBTAARMETER T E

NRMETRER TR AEX, Bx A RiE T E

Ry

— 2K R R B AR TR R T 3 ORI R R R A
SR BRER R U A B AN O B 7 B 5 LR B ) % AT L A i A\ AL
=R HSRB P B AN AT I R A

6.4.142 FEMUARMETENEM TR
6.4.14.2.1 FEREM T AKA RME

B E oA SN ELTR R AI

Hhz: NRMIT

NS BT R R R X

ZSUIFS
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2022 46 A 30 H

F—=K 627,618,325.43
B2 617,318.66
P 3,042,394.97
it 631,278,039.06

6.4.14.2.2 A RMEFT B E IR B K E K2 )
A Fe 4 DL F S E R 2 A S 00k A2 H ORI 2 IR 2 )R B (R A

STAUESRAE 5 B LT IREAN G, B I RS 22 5 ANE BR(BLIE TR A5 132 5 A
WER) . BUBTAEATFRATENE I, AREEASTAFMH 52 5 WK H R 58 5 A s &
I 0 LKA D R SR 3 (0 A OB SN B — J2 ks AR £ V8 88 v R P PR AS T L 5 A\ AELS
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