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4. 17 SR
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5. MR 28 5wk

JRRSE 7 S SR S AR e < SRS G M B I A P B ORI . AR B aE P RS TG AR Y
(Risk Budgeting Model, RB Model) H{AR, MRHEIEE B ™ MA MMM HI I,
BN HRARTEG IR, UBUEWET . D540, RRReEHEm H Y

(N ¥ SR T i E V]
ATl B LS HE N [ N R T — SR 1 AR R (RLRTD

. RS RRIK B K AE
AI G R A A G, HARHPF ) S AT HUI G R AR T IR e, R T ek e 0t
DERIEEZ/E S

+— Ao BRFAERE

S E N NE S S LEERIEARS TGO AR B EICE 3RSV E s i
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&M SR HERIAR A GG EANR, RIEERAB AR BICE. R
Wi Bl K I8

AR HAEWE T EREIEE £ 20104F12 H31H  CHREHIAR™ |, A B ot 55 Hdfs

Rt

LIREHRES T = HE B

75 i H & o) 3 e MBI (%)

1| B 2,518, 598, 833. 57 77.74
Hrp K2 2,518, 598, 833. 57 77.74

2 | BER R IR T 316, 083, 825. 34 9.76
Hrr: fiige 316, 083, 825. 34 9.76
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KNIRE il 5
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AT R H A & 61 395, 789, 585. 69 12.22
HAth w2 r= 9, 489, 205. 46 0. 29
&it 3, 239, 961, 450. 06 100. 00

2. |ERBAT A RO R EA S

Y 1725 ARME o) o J 4 B = 1B A1 (%)
AR BRS B 127, 331, 516. 95 3.97
B | RAE 230, 780, 798. 81 7.20
C | ik 1, 549, 004, 075. 47 48. 34
o i PRk 248, 377, 291. 41 7.75
cl g, R, KE 1,067, 831. 10 0.03
C2 Kb HKE - _
c3 g, BNk - -
C4 A A SR, YR 288, 941, 257. 40 9.02
C5 T 192, 126, 799. 89 6. 00
6 &E. FeE - -
C7 MUb B GR 450, 682, 958. 36 14. 06
8 EZ5. AW 367, 807, 937. 31 11.48
€99 LA a3l - -
D ijj » BRASOKI PRI 78, 140, 788. 59 2. 44
E | &350k 94, 024, 499. 03 2.93
F | ZZdiskn. ol - _
G | BEEHEANL 346, 936, 364. 90 10. 83
H | #ftRMEER 67,417, 688. 42 2.10
I | &l fREDIE 24,963, 101. 40 0.78
J | ik - -
K | #he kgl - -
L | &5 0™l - -
M| RS - -

it 2,518, 598, 833. 57 78. 60

3. MEHREA RYHE HE ST = 3E LB KNP IR 2 RS B A A

. o . o7 HE 4 T

P | SRS i S 44 R HE (B ARME GO L (%)
000581 8 T =R 4,478, 314 166, 369, 365. 10 5.19
2 002152 R 2,929, 928 159, 329, 484. 64 4.97
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