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RS | 2F% | B | EE (ERA | B | O (R )| RRE | A {E R
A
i
00202 |75 7% 5|2021-06 2021-0
T 5 B 5.59 6.15 25,589.000 280,166.77 143,042.51
4 ] -16 i 7-06

T A HEE 2021 48 06 /1 30 HEFFA LI A7 (A B KSR 00 R] e 7 2 H R 1 1 4 32 1 4
PRS2SR SRR AE Flr A AT ST BT BR A, aexs H Btk R A

6.4.12.3 HKFiZR IEBIEAS 5 F/E A KRS
6.4.12.3.1 347 AT AR 1E B W
o

6.4.12.3.2 G HFFIEE K
T

6.4.13 &l T EXR K e

6.4.13.1 KR EEBUERMALRLEN

AEEG B AU R e 4, RN BRI E IR, AN RAE AR (4R A i B HE AL A
HERAL, FURRSIESKTFRTRERE S, RS SRMNgEs. ARSHHMNEHT
H R BRI BRI B 45 . ARG TE H W 407815 21y Hh THI I 7 5 50K 12 4 s " A DG 1y JXUR: 32
BEALFEAE FH RS o TR R S T AU o AR 5 4 P 4 7 BN D\ IR A B 1) = 22 H b e G LK
DA T SRR ] 76 PR 2 (T L2 Y, 0 4 bl A i D (1 18 K 36 5 M i Ll e B 2 TR 1y I 80 R
BT 0.35%, AEIRERRZ A 4%, LASTIU R B AR 55 A S e B AT RO

AT G P 4 BN ZRAT T KBS BRAR AR A, o A S TN XU B e
AFERIBOR . AR E KRB EHE T TS PRERRK, A0SR GRS
I A IR B A A L i BN A ERE A M F A, O 1) e RN SE S e A o [RIE M 2 B
To QB EHR T B RPN 28 BT ATV BRI RSN, IFRE T UL S
T HIPFAE AT, AT R P MR O, S it s 7R 55 H0 F 2 T e A A PR A D i e BN
B AR TR PARSTAZ MAGL A,  E SU3AS S SIS b 55 BT 170 PAY 422 ) ) B8 R AT 17 DL AR R il it e L
L HE MPAT R OLEAT R 2, RGN S B SOGB4 5T 5 58 BR A i A A AR 0 B0 A
B X AR R R BB AT I AR VR, IR ST B B IR BT A A
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PRV HIE, 5 B AR TR H & 1R, AR XU PR 25 D1, 5 ST BN T8 D0 25 UXU G 4R AR AT 125
FFPR A

AFE S BN T AR HI R B2 L i . RS EERE RS RE
BAR M ARG A B AR DM 55158 1 TR ol 1 RS 7 AR A4 2R

AN G P 2 e B NN < it T 1) X B B 75 9 T B B e MR M R e B AT (K A A
5 Fob PR A TR BB R o ME T MO AR BE R R, Bl RS 40 2 )™ RS PR B[R 24 XU 43
RIS . TNE B TR LR, ARIEATE S RIBE H iR, 45&5Ea 0 fris H Gt TR RHE
R E S AR bR B, HE AR, BE RS R R IR AR B A RE L, S T
SRR AN KU BEAT B AR PPAY, JFIEIE AN R, R DA% il £ vl 2K 2 (90 L Y

6.4.13.2 12 X
5 RS AR S AL BRI G0 F R BT AL TE, SEREFREIESRZ RIT AN
IEZ) . A AT R B EEEN, SR 4 B 45 S S 2 ARk i XUS: o

NI G (B G B BNAE S 5 BT 28 5 %t T IR BEARDLEEAT T 7870 MIPP A o AR e IO ARAT A7 3K 47
JAEASE G FLEAT F EE BURAT, 5ZARATAAR RIS AR AN EL R . A S G AE 2 5 Pt AT IV
A2 5y P LA v EHIE I3 6 A0 45 55 A PR BT 2 7 D958 5 06 T 58 BRAIES# S WSOR RS 7, 13240 AU mT RE PR AR
/Ny FEARAT 18] RV T 3 BEAT A8 5 R Y06 A2 5 %t T EAT A P VPG FXHIE 23 A2 F1 05 2k AT PR 1) LA il A
I AP

ARG I B BN G ST A5 RS BRI Rt 5 B ol A FH A PP A SRR hIE SR R AT
N P AR, Hoad e 70 B £ 58 A B0 P XU

T 202146 A 30 H, AEERFETFH

6.4.13.3 JshHE R

TR A A2 Hi ik 4 7E JEAT 15 A 5T 4T D% 14 55 I 38 BB S AR g KUK . AR BE B v 3l PEIK
Ry — 75 THI K [ T B A0 ARSI SR [ AT (M BE B A, 53— D5 IOk T B8R o A i Ak
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HAZH

BT SO AT IRE[R] BF < AL A e RS, AN Jik <5 0 5 <5 BN R A < 1) R DU R ] 5 0 AT ™ 2
P IF PR AN TE F 5K, PR FFIE G BB AL & i A LSk~ T 5 AU IS . A K G ) 2 ey BENAE
e A FEP R T AU R SRR, 20 E R AR R OL T B n] FR S A AR EE Ty 2, 4 ) BRI HR A R [ A
AR A IR KU, A7 R DR B e AR 2

BEXS PR B b A AR IR B XU, AR s < P 2R < B NS o ST 0 XU A B 1] v s T s M e
ISR, SR TESR bR AT RESE R IR AN A, BAGA S QR EETRbS . A& R RN (5] N AR L RE
N GEE e G TP AR RS S B2 AR B it A ELAF] DL K8 32 B A1) (R 150 B8 i Ao A1) 45 . AR 4%
T KA F AT IR A A S e 3 E R 10%, H A G5 AR G A G BE B
() H A L [RIRFAA — 5A FURAT IIE S AR ZIESR K 10%. ARFEE P REHS 73 IE R EUE TR AC
Gy Lt BIEERIE 6.4.12 317 BFE 7 Jk e B il B I 32 R ANGE 5 LRI DAk, R
Hhe LAa BN RS T N AR I
6.4.13.3.1 <EBuH = SR SF B R BIHAR 2

To

S

6.4.13.3.2 G HIA AR TS A AR = RS R K5

REEG IR P NAE R A R rh A% F R (A TP SRR UE S B R IR Saa MR A B M) B (2
TF TP F 4 0 B G I s M R A B2 ) (1 2017 4F 10 A 1 HAZ A7) S92 M) B Rt Ak
S I IR SR KA TR B, 3@ 2 S RS A R 0 A G (M AL R R B R AR . TR
38 52 RS Py 8 % ot Pk B 051 A B 20145 7 S ] P AR IR 7 (025 A FE bR S5 T B A s A TR 452 1) 0 A
53 HT o

AR EHRE TR AT AT T E A S G R HHE R 10%, HAR S5 hAS K%
S EE B AR SRR — A AT RESR AR IZE SR 10%. Ak g5 AR &
2k 8 BN S B I HARO T IGREE e E AR — X BT A R AT T B R AR 1% BT 4w
FIIE IR 1 15%(58 4= 4% A SSHR B0k 1l EE BIEEAT UE 23 45 9% AR TS ot < B v [RIAAE B 2 WA e
AR A G AL LBIR), A SHAEENESEHENERN MR RASHH K Lo
A RATHIPRIEI SR, AR % b 2w A E R 30%.
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VS S i1 15 B 52 ) s O = ) T e X 1 ) A 7 Ot
FIZ BRI GE F HFAL IS S S M 6.4.12. thAlh, AEE S mE s S (a0 4 s = 7 2N
R RO PE TR, H BRI R SR TR A RN E. AREENRET
T PESZ R 5L I TR & T AN L 2 8 B8 1 E K 15%.

REG MRS NG AN ESHE T = 7 N TAEHARIE ™ 1 R AME AT dH P
i S IE, W OREE H AR IA TR 9 B2 o] B AN 7 A A H AT AR IR 7 (1 T AR B

[, Ak e BN JE R & B HIGE (R W52 5 I B H 552 o0 F iR b 2 #2 IR iE
JEIMIS 52 53 %6t T (KM 95 AR DL A BE T RATAT KPS AT W6 B (R UM & 57 % I E N B, DL
XA RV R AZ 5y %k 7 STt A8 5 50 8 A B R AT 230 285 U S50 Tt A T B A I S S8 [ A2 5 P 3
PR RIAE Ty % T AR o EAh, AR T4 (0 BRSNS 7 308 [ D A2 ) o 40 ot B 1 . AR o 417
oot P 58 SO 5 A SR KT R I 19 vt ) AU IR B0 55 W EL AR 50 LURF R B 410 32 2 SR T3 A2
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6.4.13.4 TR
1732 XU A2 F6 35 4 T 5 it T L K02 o (8 BRA SR B3 1 IR T Ak T 3 45 28 i TR R (R AR B
RAEBEEN R, ALK . AN U AL A A SRR o

6.4.13.4.1 FIRRK

M 2 IR A Fi < i T R 2 SO (B BRI <5V B 52 T 3 R 3R AR sl i R A e sl B XU o ) R itk
G RIS e T TR 2 LIRS BN OME R R, Hr i R A2 G TR R I
AN S S ] 235 SRR AR5 T 3201 2 0 78 A IR0 AR SR B B YA 5 e ) XIS

AN < 10 < BN 5 IS AR < T i PR R AU P sk AT M, R B A S A
LR Rr il wbw i IR vt K e e
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6.4.13.4.1.1 T2 XU L 1

fr: NRMoT

AR
2021 %6 A

30 H

14PN

1-5 4

5L E

AitE

#it

e
v

AT 7K

2,931,826.81

2,931,826.81

SiHEE

FH PRIE S

1,643.50

1,643.50

A2 oy 1 it
e

33,763,305.19

33,763,305.19

DN 4

-

FLSCIESR
B

SR B

289.77

289.77

YT K

44,381.38

44,381.38

HAh 5™

R

2,933,470.31

33,807,976.34

36,741,446.65

145t

S [P &
RLBE K

AT UESRIE
B

JOZAS 2 [ 3K

257,899.86

257,899.86

IVARK=E-UN
EiE

22,622.18

22,622.18

PR 2

4,524.44

4,524.44

JS2ASS A B i
%

A 32 5 B
H

6,406.73

6,406.73

AT B 5%

LA

J2AS FUE

Hoph A £t

195,052.15

195,052.15

fi et

486,505.36

486,505.36
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EBEEERR A UE T SR ST

AR BUIE TR % 51 2 4 2021 4 rh ik

R K 2,933,470.31
trgm| - 4 33,321,470.98  36,254,941.29
R
2020 £ 12 A 1A 1-5 4F 5% AR &t
31 H
wrE
AT 2,806,122.65 - - - 2,806,122.65
7 HARES 1,739.99 - - - 1,739.99
/A_\‘ A{:E/\E
Xgﬁ . ] : 1 36424887.07  36,424,887.07
2y
NI - - - 285.27 285.27
AL R T 3R - - - 23,229.19 23,229.19
e At 2,807,862.64
- 4 36,448,401.53  39,256,264.17
1 £33
AT B2 [R] 3R - - - 61,731.91 61,731.91
MNATEEN
- - - 23,407.23 23,407.23
Eidul
MNATFEE % - - - 4,681.44) 4,681.44
VA AT S
Fjﬁ;g%;\ i i - 7,675.59 7,675.59
HoAth A7 £57 - - - 140,231.64 140,231.64
et -
- - 237,727.81 237,727.81]
R 2 g Rk R 2,807,862.64
Bk 1 - 4 36,210,673.72  39,018,536.36

R PR NAIE G T RAUGIKIKIOME, JFHZEE
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F A AR ARG 5 25 < TR < TR ) 2 SR A (E BOROR B B B[R B Tl 37 R R AN 2R LUk
T S ks DS R AR Bl i A AR e B B XU o AR 3k 4 T2 AR R THIESR A2 5 BT L T mRAT 8] [ ML 1T 3758 5
(ISR AN G2, T 0 A A M XU SRR T B MRS R AT 2 B B 2B 1 DLBURF R S I 2

RERVE LT T 37 AR B BN (KR

AN IR R &, RN R R HIRIE, 2R BAEAR 138 Kb 3 e B A 4
WG HeE TR IR B P 08 A RAR A R4 KU 0 BB S B AR B T BEAT AR SN R B o [
I, AN SR AREVE BRI BB LU BRI F AL ARSI BB ke A2 Al, Xk e d
PG TN R, DLORIE R S0 B 1 1 =R 55 A (196 S0 18] 1Y) g P IR AR SRR B R 22 foe /MK o

AN il i BB AL 1) 0 PG AR A AN A A, o AR G PR B2 6 AP B SRASBR LB  2  B 7
[¥] 90%-95%, LB T~ HHIEIH B A 55 SSE Ha BUS 0 M 46 108 B IBE PR 93 7 MR T B 5274 1) 90%. A&
S G Il s B H AL — 4 DA BUR B MR T 2 e 513 E 5%, IAh, ARG EE
BB AR AT S TR A RE A SEI M %, 2 s 2 Mg B E B et T MR &, B4
VaR(Value at Risk) 5 b= Rl 1A 5 < 1 i O 78 22 A A DURS: B I Skt Xk AR 3 AT BR R 47 1 o

6.4.13.4.3.1 HAh4#s R A
SHURAL: NRMJT

AIAR FAEER
2021 46 F 30 H 2020 4F 12 [ 31 H
Tl H i L4 o B4
YA NI FEIFE L A FIE Rl
1 (%) (%)
A o Ve R TR 7 — IR AR BT 33,763,305.19 93.13 | 36,424,887.07 93.35
A G A A P —
A G R4 b T e — 5 4 IR A vt
TR SR B — BUIEAL
Hofh
&t 33,763,305.19 93.13 | 36,424,887.07 93.35

6.4.13.4.3.2 FARAHE XS R BURME BT
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(585 B PR 7% AR 25 A5 P B LA AN oA T 3578 AR AN AR
X A i H 2k 4 0 = 1 E 1
o aE (A NRMIE)
AH 2 XU A & ) A8 2 PN AERE
AT
2021 £ 6 H 30 H 2020 £ 12 A 31 H

LV gi b3 HE - 5%

By 197

Wz 197

2.V 25 LU T B 5%

kb2 197

Wb 197

6.4.14 B TEBEM I STHRR T E UM R AR IR

A B AR H AN 0 7 B T A At EE BT
7 BEASRE

7.1 IREESEF=HEHN

SRR NIRRT

Fre T H & RS BT (%)
1 R a8 $5 33,763,305.19 91.89
Horp B2 33,763,305.19 91.89
2 BB AR
3 [ 5 YA i 43¢ %
Horbe fiidz
B SCRRIESR
4 T4 IR
5 SR ATA SR
6 DN S v
Horpre S =C R 1) SENGR
B Gl
. f&ﬁf??%k%ﬂéﬁﬁ%é&4¢é§é§ 2 931.826.61 .
148
8 HoA 45 1905 7 46,314.65 0.13
9 &it 36,741,446.65 100.00
7.2 WEHRZET VS RRERRAS
7.2.1 BREEBEYREAT AR R B A S
it AR
B ob R U P A L A5
A5 GRlEsy N Al )
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AR AR Bk
B[R
C |l 13,548,222.80) 37.37
D [, By R SOKA AR
E @l
FotRmEE 1,059,618.44 2.92
G [riizkn. GiEEEEL 732,331.93 2.02
H Aol
| 5B ARG B RAR RS 5,009,434.24 13.82
I &Rl 6,548,846.08 18.06
K |EHk
L[RG5 MRl 1,872,078.34 5.16
M RFERFSRE AR S5 2,012,053.38 5.55
N KRl FREEAIA Lt E
O [ERIRS. BEAHA RS
P |y 185,921.00 0.51
Q |PAEMHETIE 2,184,329.98 6.02
R [s0ft. EMBR 610,469.00 1.68
S |&ZA

AR 33,763,305.19 93.13

7.2.2 BIRBEFEARET U ROBEERRAE
ARSI AR T IR ARFFA BRI B EE

7.2.3 WEMAREAT AL REBBE R E MR RAS
Teo

7.3 BRI A SRME 5 E ST HE AU/ RF BT B RS R 4

7.3.1 BIRBHEEFE A ROHE SR ST FE LI EF R TE BB 4
S NIRRT

Frs | R iR A R HE(R) AWK IE] SR At
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E LA (%)

1 600276 T 5t R 24 23,539 1,599,945.83 4.41
2 600519 DivME S 748 1,538,411.60 4.24
3 000858 FUARTR 4,912 1,463,235.68 4.04
4 601888 Hh [ A 4,690 1,407,469.00 3.88
5 603259 2 A 8,682 1,359,514.38 3.75
6 601318 ] 22 20,519 1,318,961.32 3.64
7 600036 AR ARAT 23,380 1,266,962.20 3.49
8 300015 % KR A 12,981 921,391.38 2.54
9 002230 BERH K 12,227 826,300.66 2.28
10 300122 BRAEY 4,200 784,266.00 2.16
11 600436 A 1,559 698,899.70 1.93
12 002352 i =47 1 8,800 595,760.00 1.64
13 600887 GEil)ivaiy 15,456 569,244.48 1.57
14 601166 PVARLT 27,459 564,282.45 1.56
15 000661 KI5 mHn 1,438 556,506.00 1.53
16 600050 Hh [ B 127,342 550,117.44 1.52
17 600570 H A BT 5,712 532,644.00 1.47
18 300059 KITWE 15,660 513,491.40 1.42
19 688111 EALIDAY/N 1,300 513,240.00 1.42
20 300142 IR 8,200 505,940.00 1.40
21 300347 &Ry 2,500 483,250.00 1.33
22 002027 PN 49,374 464,609.34 1.28
23 600196 HRKRY 6,325 456,222.25 1.26
24 600763 IR T 1,100 452,100.00 1.25
25 000568 PN 1,884 444,510.96 1.23
26 600406 HH, 7 i 19,084 443,512.16 1.22
27 002410 JTBRA 6,500 443,300.00 1.22
28 603288 NS4 3,206 413,413.70 1.14
29 000001 P RAT 18,261 413,063.82 1.14
30 600809 Ly VG 733 900 403,200.00 1.11
31 600030 S IES: 16,069 400,760.86 1.11
32 600588 FH R W 2% 11,313 376,270.38 1.04
33 300454 RAE IR 1,400 363,272.00 1.00
34 601398 TRRAT 66,324 342,895.08 0.95
35 300413 TR 4,850 332,710.00 0.92
36 300601 REZEA W) 2,200 327,800.00 0.90
37 002304 PR AR 1,574 326,132.80 0.90
38 000538 PR bl 2,628 304,112.16 0.84
39 600438 JH B 6,901 298,606.27 0.82
40 002821 Lk 800 298,080.00 0.82
41 300759 A 1,300 282,087.00 0.78
42 000963 BRI 6,033 277,578.33 0.77
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43 002142 TUARAT 6,800 264,996.00 0.73
44 601328 ZIEHRAT 52,065 255,118.50 0.70
45 300012 HE P 7,900 251,852.00 0.69
46 002001 HARE 8,093 232,107.24 0.64
47 603899 JRIGCH 2,600 219,856.00 0.61
48 002555 —LHE 9,100 218,582.00 0.60
49 002007 L) 5,729 210,139.72 0.58
50 603882 LI 1,300 207,701.00 0.57
51 600000 R ERAT 20,032 200,320.00 0.55
52 002624 e 8,000 191,280.00 0.53
53 601601 Hh [ R PR 6,496 188,189.12 0.52
54 002607 HAHE 8,900 185,921.00 0.51
55 300144 KIFIEZ 10,800 181,440.00 0.50
56 601360 =AE 14,800 180,708.00 0.50
57 600016 RARAT 40,267 177,577.47 0.49
58 002311 MEN AT 2,100 171,360.00 0.47
59 601607 iRz 7,866 166,208.58 0.46
60 002602 RS ] 25,680 164,865.60 0.45
61 601288 FANVERAT 54,329 164,616.87 0.45
62 600845 FEAG 3,080 156,772.00 0.43
63 002024 T 5 25,589 143,042.51 0.39
64 300558 vz 4 1,300 140,712.00 0.39
65 603939 mFZE 2,500 140,225.00 0.39
66 002252 gL 17,714 132,677.86 0.37
67 600332 Hz il 3,713 125,685.05 0.35
68 600655 4 el Ay 10,700 124,013.00 0.34
69 601933 TR T 26,154 123,708.42 0.34
70 600161 RIZAY) 3,600 123,300.00 0.34
71 601988 o EARAT 39,995 123,184.60 0.34
72 002044 AP 13,160 119,887.60 0.33
73 600132 PR 600 118,770.00 0.33
74 300676 HERFE A 1,000 118,600.00 0.33
75 000895 MR & 3,481 110,695.80 0.31
76 601628 HHE AT 3,141 106,448.49 0.29
77 688363 IEER A W) 375 104,197.50 0.29
78 600600 S RoL A 900 104,085.00 0.29
79 601658 R fig ERAT 20,600 103,412.00 0.29
80 002739 Tk HLEY 6,100 96,319.00 0.27
81 603369 A2 1,600 86,656.00 0.24
82 300999 &t 1,000 84,960.00 0.23
83 603233 N2 1,660 84,842.60 0.23
84 000876 A 5,740 84,205.80 0.23
85 603392 FIRAEY) 320 82,937.60 0.23
86 002120 H IR AR 5,581 75,510.93 0.21
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87 000596 g aeli] 300 71,850.00 0.20
88 603658 ZEE) 940 71,223.80 0.20
89 603517 YR 800 67,432.00 0.19
90 600233 lZpEERLSTH 6,100 61,061.00 0.17
91 600872 WA T 1,400 58,828.00 0.16
92 601066 WS 1,800 56,574.00 0.16
93 000860 % A b 1,300 54,834.00 0.15
94 601698 i E s 3,000 48,570.00 0.13
95 002157 IEFRRHE 4,000 47,800.00 0.13
9 603087 B 300 31,974.00 0.09
97 601995 42 A ] 500 30,750.00 0.08
98 601998 HS AT 5,759 29,370.90 0.08
99 601319 PR 4,700 27,871.00 0.08
100 300832 el 380 23,408.00 0.06

7.3.2 BIRBRBE A RPME SRS T #E HHIRNRFRIBTA B 5% 4
ARSI AR T AR AT BRI I EE

7.4 MEHAREBHEASHEAZS)
7.4.1 RFLNSHUE I YIRS B #E 29%0BRET 20 4 KB B 4
SN NIRRT

o AR L 4
5 Ji SR AR JIE 2 A4 R PN N FEHE EL A
(%)
1 688111 EAlIPAY/N 545,520.00 1.40
2 600050 Hh [ G iE 316,620.00 0.81
3 601318 Hh [ P22 302,427.00 0.78
4 600276 TE 5t R 24 291,831.00 0.75
5 300012 LS el 252,010.00 0.65
6 603882 I 186,629.00 0.48
7 600036 FARRAT 151,135.00 0.39
8 603939 FhE ) 149,079.20 0.38
9 300558 DUkl 134,970.00 0.35
10 002607 HABE 116,645.00 0.30
11 600132 EEgS N 103,067.00 0.26
12 002230 AN 95,440.00 0.24
13 300059 KT E 92,116.00 0.24
14 300999 &t 92,094.00 0.24
15 688363 HEER A=) 88,458.75 0.23
16 300122 BRAEY) 88,318.00 0.23
17 601658 MR i AT 78,927.00 0.20
18 002027 GARAN 3 76,253.00 0.20
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19 601166 M ERAT 74,274.00 0.19
20 002142 TUWHRAT 72,139.00 0.18

TE: RS (BERANBRER A

AN A UL A HR) 5, AHIEMRA 5

“:':'I':Eli%) 2 (j“—ﬂ;

7.4.2 R SHE KRR SR A 295 20 44 IR 4

P RN ) B34 S 32 A A (il

EHEAL: ARt

o A 4
5 i SRS JiE ZE A4 R AHA RS A 7= A LA
(%)
1 601888 Hh [ A 717,087.00 1.84
2 600519 PivliE e 429,180.00 1.10
3 002352 =47 i 348,881.00 0.89
4 000858 TR 327,130.00 0.84
5 603259 2 A 309,483.00 0.79
6 600276 TE 5t R 24 271,695.00 0.70
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