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WM RN ET K, HER AR ERA 05587 A R E. AReT 5
PR H TR I Rl 1 & L2 E RIR B H S —E AN H—BANTHS, R
[ 35 <5 A3 A BTG ] 2 203 D HLAS T, DR K i AR 0 — R R A AR A I R 5 20 21 30930 <6
. AN, AREE R KA B ARG IE KB F

B K

=
B

)=

ot

7.4.13.4 Wi K

T 37 DA A $5 2k < TR g i R 28 Fe O AR R B < B R BT A T 32 2% S84 4%
PRV AR Bl i A AR 1 RS, BB AR ARG« A RS AN LA A A XS o
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7.4.13.4.1 FRRAKx

A XU AL T8 < TR 2 SO (B B < B 52 11 32 R 2 AR B i A A Bl R UG
H

Tl e

AU o

T

7/

o) [y e i el rRE7 IR S wb A M TR 2 @A Y A (=R N DR e 8 SR eIl
R i T F T e R S 300 1) 45 AROAR B i 37 0 3 EH R A I TR ORI <

Nragi== A
VAL

AN < 1) A e 7 RN R SIS AR ik < T s 140 R 3 SRR g 1 R AT A%, O I8 I IR B 4

PiEARENI /N iR TRy B we B SN i

7

M,

ARSI B FFAT R 73 R B AN Rl AN TS, PRI e RN e 2 B B

Iy

R BT S A M RIE B 55

7.4.13.4.1.1 R R Ky i

Wi AEAR KRR _EARSE T i AR AR o AR G5 A SR B 7 1 E O RAT

AL NI
AHAR . .
1ERW 1-5 4F 5Pk B it
20214 12 A 31 H
&=
HRATAF K 3,436,965.08 - 4 3,436,965.08
Al D 37,148.21 - - 37,148.21
7 HARIE S 7,052.82 - - 7,052.82
oy M A R e - . 30,066,676.71 30,066,676.71]
IVE&IPSE - - 392.45 392.45
YA HA D 38R - . 10,536.73 10,536.73
SR 25 B K - . 67,088.72 67,088.72
e BTt 3,481,166.11 - 30,144,694.61 33,625,860.72
7 it
A IS [ 38k - - 44,168.46 44,168.46
A B EE N i T - - 40,673.61 40,673.61
MNATFEE 9 - - 6,778.95 6,778.95
AR 257 B K - - 65,109.78 65,109.78
AT AZ 5 B - - 30,118.95 30,118.95
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HoAh A7 45 - - - 90,096.86 90,096.86
Uil 9sSae - - - 276,946.61 276,946.61
FIRGURE RO 3,481,166.11] . 4 29,867,748.00 33,348,914.11

EEER . .
14EMA 1-5 4F 5Pk AR A1t

2020412 A 31 H

wre

AT 2,395,290.19 . - 4 2,395,290.19

o= S 87,374.45 . - - 87,374.45

FHARES 11,102.79 - - - 11,102.79

T oM G i e - - 1 36,644,277.11 36,644,277.11

N SCIE 575 5K - - 4 1,159,728.45  1,159,728.45

SRS, - - - 358.05 358.05

AL ER T R - - - 20,022.18 20,022.18
Breait 2,493,767.43 - 4 37,824,385.79 40,318,153.22

Uil

ISEA R 27 S . . . 386,485.13  386,485.13

A B2 ] 2% - . - 668,719.78 668,719.78

A EE N T - . - 49,781.33 49,781.33

NATHEE B - . - 8,296.87 8,296.87

NASAZ 5 B - . - 55,941.88 55,941.88

HoAh A7 A5 - - - 99,320.56 99,320.56
gl 98 - - 4 1,268,54555  1,268,545.55
FIZRBUR RO 2,493,767.43 - 1 36,555,840.24 39,049,607.67

7.4.13.4.1.2 F| 2 R oy OB 43 B

T 2021 12 A 31 H, KESKEFFERZ G MR (T 2020 £ 12 H 31 H: [ ),
PR b T 3 R 3R (R AR Bl T AR 3 45 B8 72 1 S B R 52 o

7.4.13.4.2 AMNC R

AFEE I P B AR, e B RN X o
AFEE I A B AR, e S RN X o
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7.4.13.4.3 H AR

A A A% JXURSE A2 95 22 < P45 e it L) 2 e (i BROR SR B e 0 B DR ok T 8 5 AT
AN A CLAM A T 35404 DR R AR Bl i A 2 B ah 1 ARG o ANk 4 2 B BT TS A2 B B b
T BCERAT T8 [RIL T 3758 5 R B SR A5 55 9 T i £ SEL AL A9 JRURSE RV B IMIE TR A AT
B 5 28 G DLBURF PR S A2, m] RESKIE T IESR T 3 AR I sh B R

ATk G AL B B NAEM AN B BT AL A i R, R A B R ses, E
R I GEAR OL SBR[ 34T, 4 S UESF imis T i o, Mo 557 il B R 4L S/ il
PUE s WX ANIESR I E PR M BOE B AT, IR FRAT B A e A R 24 5 VE ] A 0B A
BEATHR S o« AT G BN E A & 2 W RO A S AR AL, R BE Sems . B
B SEHGHATEIE, REZN AT RERE KT IS AR -

A et i BT A A ) 0 O PR AR LA A IS o AR i < 1505 2 4 vl S A A i O
B T B B (1 60%-95%, i 7 5% ] € Wi SR B O 5%-40%, BUIEY 0%-3%, <
o B HAE — 5 AN I BUR BRI LB S TH AT 5%, Be4h, AEEEREEE A
FU6 AN g I 455 A AROAE SR A St M %, 3933 ] 22 A g R 7 v o0t ik b AT XU J3E
4% VaR(Value at Risk) 5 i 5% A 120AS 3k < 0 I (RTS8 4 A XS, K R ] 5 b ol XL gt
AT BRER AN

=

7.4.13.4.3.1 HAt R XSO
SRR ARG

AHH AEREA
2021 412 A 31 H 20204 12 A 31 H
T H i i
PUNN B PONN AU
N R E 5 L N RAE £ He 1
(%) (%)
%%@/ﬁ\ﬁéﬁﬁ_%%& 30,066,676.71 90.16 36,644,277.11 93.84
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#

PN

TR Rl 5™ — BUIE R BT

HAth
At 30,066,676.71 90.16 36,644,277.11 93.84
7.4.13.4.3.2 FABMHE RS IR 43 T
i BRIP R 300 F8 L LA FHoAth T 35 B SR FEA AR
X% = A s 3R H k4 5 72 1B 1Y)
e (A NRM I
AH 2 XU AR &2 11 AR Bl
T A IR EER
2021 4F 12 A 31 H 2020 £ 12 A 31 H
PR 300 FEEEH 5% 181.00 175.00
AR 300 F5E T [E 5% -181.00 -175.00

7.4. 14 FETHEMBEM SIS THRR T E U AL E I

7.4.141 NAOME

(@A LAA R E TR &R T A

ANCLA Se B THE I 4 Rl B P2 A0 A A5t 32 ARG TR A B ALk I DA K oAt 4 b 67 5%
HIHFRIARAK, A RO E SR EAAEL .

(b)AA SO E R &Rt T R

()& Z &R T BN i E

F 2021 12 A 31 H, AREEFHRILLA RME T EH LB N LA E 04
g FE R R T — BRI ARS8 N R T 30,064,081.50 7T, J& T 5 — EIRIE S AANRT
2,595.21 76, LB THR=ZWAH. (2020 £ 12 A 31 H, AEEFAHFILLA E T
= HHAZ T N YA S SR =t g T 58— E IR R N IR T 36,631,285.13 Jt,
J& T2 BRI AEN AR T 12,991.98 76, L& T8 =2 REAH).
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AIEGFFE L —Z IR 2R &R T A R ERMSES AR KN ES I
7.4.45,

(i) A FCMHE PR )2 R 8] 1 B2 K AR Bl

NFAUESFAE ) B B ISR n] e 5t g, A ILE R HIUE .. & Z A TEER. 5L
JETAEA T RATEE G, AFEE 7 TE M H 258 5 R Gk H ] . 38 5 AN i iR [A]
e B B 1A (8] A5 4H 5 B S AN ] #4551 55 1 A S E SN R — 2 I FEAR PR A5 (i 1A B b %
FH AN T] W0 2 NAB X T2 SO B I SEMRFE 5 A o0 RS2 R0 A] B4 e {5t 2 8 Fe A (B
JESE R IR =2 IR, LIRS IR BRI AR S SR A5 TR A SR E SN — 2 IR

(i) 26 = 2 IR > OB R BRI A IHAR B 4780

AFEGTAREWVIAFA ARMEETE =22 RS T E, RIESAMRE
KRR ZZ IR AN E e N AL

7.4.14.2 FKEEIT

BEREMMEH, RIS T T & E S,

7.4.14.3 HAb=EI0

1. HMEREAMGEH, AREESHE = EESENT 60 A~ T4EHET AR M 5,000
JiTte AFEGHE Nl LiRE LI A EE I S A 1 (A BRI RS
BIEEEIMNEY B2, [\ EE W 2l B JaE DR RO i 28 i v 7 %6

2. B (SN 22 5—4& Rt T HAfTHE) (2 (2017) 7 5). (4
W2 THENSE 23 5 —&RLBE ) W& (2017) 8 5). (ki HEN 24 5—%&
W&it) 2 (2017) 95). (k2 iHuEN 5 37 5—4&Rm T EFHR)Y (WM< (2017)
14 5) (UL EGiFH&mt T BEM 2 END, P (e Tik—5 BHs s 4t T EAH
RETHENFESNY (M4 (2020) 22 5), H 202241 A 1 HiEg, AREESHHEHATH
SRk T HAR S THEN

7.4.14.4 W& ELHIREUE

AN 554 EF 2022 4E 03 A 28 HA AL S 135 48 7 SbHE.
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8 BAFEAGHRE

8.1 MIREEH-HAHEML

SRERAL NIRRT

b K o o 2 G R P 1 E 8
L (%)
1| B 30,066,676.71 89.42
Horr: SR 30,066,676.71 89.42
2 | B - -
3 | [ E W B ; ]
Hr: fiie - -
B SCRHIESR - -
4 | & ; ]
5 | SmbATA ST - -
6 | EANREERT™ - -
Forpe ST 0 110 S N 3 A 4 il ] ]
i
7| BRATHSE AN & 3,474,113.29 10.33
8 | Hith %1t 85,070.72 0.25
9 | At 33,625,860.72 100.00

8.2 MIR#AT U RHBEREAE

8.2.1 MEMREATW A RHNENBRER B A S
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5T P LR IR & B UE SR B < 2021 R4 R
I 751 Apr | R
AR R i ik
B | Kik
C | filigk 27,677,521.22 82.99
5 i%jj I R KA PR R
E | &5k
Fo| bR mMEE
G | B CEFIHEELY
H | Aol
|| (E S A AE B AR IR S5
J | Rl
K | ik
L | ALGE AR 55 55l 2,389,155.49 7.16
M | BEADF O AR IR S5
N | ZKF PREERIA I Bt i #b
O | /&S 1B HAh AR 55l
P |#H
Q | A& TAE
R | 30tk REMLGRIR
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#rit

30,066,676.71

90.16

8.2.2 HMEMAREATIL A REBRER R R R R A S

AR AR AR R AT OB B o

8.3 WIRIZA SOMME o 2 7138 H I K/ N HE R I B B R4 3 A
SRR ARG

A
g WERE | REAT | KR | ARk 5%ﬁ“\(§/:;%‘ﬁt“‘ﬁ”
1 600519 A= 1,455 |  2,982,750.00 8.94
2 601888 [ A 10,889 |  2,389,155.49 7.16
3 000858 iR W 10,415 | 2,319,003.90 6.95
4 600600 L 21,933 | 2,171,367.00 6.51
5 000333 E R H] 28,420 |  2,097,680.20 6.29
6 603288 VR A 19,909 |  2,092,634.99 6.27
7 300760 ki yg 5,207 | 1,982,825.60 5.95
8 000568 PMNEE 7,411 | 1,881,430.57 5.64
9 002372 B 68,299 | 1,661,031.68 4.98
10 603899 RAH 23,374 | 1,507,856.74 4.52
11 603187 RV B 27,504 |  1,305,064.80 3.91
12 300357 AN 17,700 | 1,014,210.00 3.04
13 600887 R AD 23,576 977,460.96 2.93
14 002304 ]y 5,079 836,663.67 2.51
15 600872 W B ST 18,700 710,039.00 2.13
16 603833 MR % e 4,313 636,167.50 1.91
17 002557 HTEE 9,192 564,021.12 1.69
18 002852 HE 4 30,500 510,875.00 1.53
19 002583 i RE 1A 92,300 509,496.00 1.53
20 605336 IEAZE 14,500 494,450.00 1.48
21 002003 5 2 ety 33,574 430,418.68 1.29
22 601968 FANALRE 29,700 309,177.00 0.93
23 003012 R G4 it 19,457 266,950.04 0.80
24 688608 185 Z B 569 173,545.00 0.52
25 603700 T KEE ] 7,954 154,148.52 0.46
26 600132 PR LR 503 76,113.96 0.23
27 001296 KATAF KL 161 9,544.08 0.03
28 001234 P 157 2,595.21 0.01
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8.4 HEMINBER R A HERZRS)

8.4.1 RiFENSHE i BAIHE G B 7™ 1#+MH 2% BUAT 20 44 KB = A

SRERAL NIRRT

. - N WA FE 4 2 77y l

E WEAE | REaR | AWML | DO e ALY

1 002372 =Yyl 4,028,371.00 10.32
2 600600 T 5 gLy 3,741,016.30 9.58
3 603288 R 3,626,459.80 9.29
4 000333 WA 3,608,438.00 9.24
5 603899 R 3,278,918.86 8.40
6 000568 VI 3,015,448.00 7.72
7 300357 FRAY) 2,567,699.00 6.58
8 000858 TR O 2,438,904.00 6.25
9 300760 B EGETT 2.343,479.00 6.00
10 601888 rh [ A 1,825,375.00 4.67
11 600519 mMFE 1,577,030.00 4.04
12 002557 BEE 1,553,012.00 3.98
13 600900 KITH A 1,443,495.00 3.70
14 600132 BB 1,378,814.00 3.53
15 002304 VESTIN /s 1,376,417.00 3.52
16 002867 B K A& 1,363,139.00 3.49
17 600887 il 1,342,103.00 3.44
18 603187 RV 1,256,207.20 3.22
19 600763 WY 1,174,183.00 3.01
20 300957 I~ 1,168,720.00 2.99
21 688617 HIREST 1,152,281.91 2.95
22 600009 N 1,091,640.00 2.80
23 603317 PN N 995,867.00 2.55
24 002752 TN Ay 956,461.00 2.45
25 002327 R 931,166.00 2.38
26 605499 ZRIMBORL 911,728.03 2.33
27 300979 T AL ] 903,395.00 2.31
28 688310 BT 899,212.27 2.30
29 688139 IR 809,102.86 2.07
30 603587 Hb I 788,051.00 2.02
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Ra

IEF 0T 34 2021 ARAF R

8. 4.2 RTISEH SHE MG 3™ 1#+H 2% BRAT 20 44 KB = A

SRERAL: NRHIT

. N HAW) 2 4 5 P l

E WMEAE | REak | AmRimem | OO e ALY

1 000568 VA 2,948,746.70 7.55
2 002372 =Yyl 2,529,119.27 6.48
3 300357 FRAY) 2,476,650.70 6.34
4 603486 Bk 2,270,406.86 5.81
5 000333 WA 2,241,707.73 5.74
6 000661 K& EH 2,199,035.03 5.63
7 002557 BVE R 2,166,957.65 5.55
8 603939 mEZAE 1,919,559.67 4.92
9 000651 ¥ 77 HL 2% 1,914,598.05 4.90
10 600600 T 5 gLy 1,798,484.53 4.61
11 000895 XK 1,628,471.78 4.17
12 600872 kR ST 1,603,435.71 4.11
13 600900 KT A 1,518,033.30 3.89
14 600887 ﬁﬂ‘ﬂﬂxf 1,487,107.45 3.81
15 600690 IR 1,430,838.53 3.66
16 600132 EBEH?;@ 1,410,884.77 3.61
17 600763 B ETT 1,364,410.19 3.49
18 603288 R 1,315,320.70 3.37
19 300413 T S 1,284,688.00 3.29
20 300832 ek 1,259,436.92 3.23
21 603899 R E 1,246,263.11 3.19
22 002867 B K A& 1,192,651.48 3.05
23 603658 Z AW 1,166,453.43 2.99
24 601888 [ A 1,161,633.74 2.97
25 688617 HIREST 1,156,637.72 2.96
26 300601 FRZ=EW) 1,148,086.80 2.94
27 688016 K BETT 1,133,702.25 2.90
28 600009 N 1,063,686.66 2.72
29 002752 A 1,040,921.56 2.67
30 300957 1~/ 1,035,654.26 2.65
31 300122 B RAEW 1,028,860.62 2.63
32 300760 B EG ST 1,025,109.18 2.63
33 688139 IR 1,015,536.25 2.60
34 002327 B 7 Ok 1,014,961.66 2.60
35 000858 T R W 088,330.69 2.53
36 605499 Rk 958,532.39 2.45
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37 688310 ECIV i 931,203.73 2.38
38 603317 KR 924,781.00 2.37
39 002242 JURH Ao 877,467.00 2.25
40 300595 W AR 861,389.89 2.21
41 603587 iy 2 811,120.94 2.08
42 002763 135 e 796,317.00 2.04
43 300979 HER £E ] 786,937.81 2.02

TE: AR BTS2 G AL IS RS e RS L Sl LU Kl 311, A

HREAHIRAZ B o
8. 4.3 EABEHIBA BB SE H B ER AN B

HAr: ARt
SEANEEERI A (R3E) LA 75,641,436.40
SEH B EERRN (AT R 81,887,308.04

e RERPLEANBEERA RAD) BAL BRI (RADD BRI % [ SE 52 Rl

AL RS IR AR K ) 3151, ANEREAHIRAL 5 B

8.5 HIRILGFF MM R GFH R LS
AH AR HIARARFA 67

8.6 JAARIZ A SMMA o 2 B 7= 1A HU I K/ HE P B B T 44 B35 B R A 4
ARG AR T HIARARTFA 67

8.7 JARIZ A SOMME o 2 B 7= 1A H P R/ N HE R I BT B 72 STRAE S 4L B W A
AT G AR T IR AR R B8 SCFRFIETR

8.8 MMEWIRIZA R A & BE T =13 E Lo K/ HEFF BT 44 5t G R L B
AREAREHRRFARER.

8.9 FARIRA S A o 2 & B 7= 1A H I R/ PP R B T A% BLIE L 38 B 4
ARSI AR IR AR R BUIE
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8.10 A HIAR A TR G B Bt (1 B FHA B AL 5 1 5L B
8.10. 1 &R AT S I 3 B R B AIH 22 B 41
AR G AR IR AR R A AR 5%
8.10. 2 AFLIXHMIHI R IR B BUOR
RIEGARS HHRGBARIIT
8.11 AR A LI T H M3 5232 5 W B ¥i oA
8.11. 1 AME MM RBUR
KEE RS HHRGTE L.
8. 11. 2 REWIRAE SR 1 E G B kA 28 B 4
AR FE AR S WK A [ i b
8. 11. 3 AHIEGUARBHE -
KEERS H5HRGTE .

8.12 BREHESMEME

8.12. 1 AEGHRRHIH TR IEFHIRT EFREHABRFHMERITILRFE, &

AERGHEE BT —FEARBATFER. LTRFHEE.

8.12.2 AEGHRHEHH +HBBEF, BWARKBHESSFANESREREENEL.

8.12. 3 HAKHAZ B =1 Rk

A Nt
? KR
7
1 | FHARIES 7,052.82
2 | NISCIEFRIE H K 67,088.72
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BB P ik

TR RHIE S 0 5 4 2021 fEAF TR

3 | MR

4 | BIYCH]E 392.45
5 | MU R ER 10,536.73
6 | HAdRGK

7| FEAETR A

8 | Hith

9 | A 85,070.72

8. 12. 4 JIRFFA BIAL TR BIH BT He Bl 7 A2

AIE AR IR AR R A TR B R v e e iz

8.12.5 FASRAT 148 IR AP AFAE S 52 FRAB L A it A

AN I AR R AT+ 4 ISR AR AFAE LA 52 R 1 D

8.12.6 BEA/IME MERFM TR 7

W TP BEARR ], I A S & TR BEAE AR e 22 .

9.1 IREEMHBIFAENSBEFTENEGH

O EEHBRHFAEANEL

AL A

A NG5
" N JEREA 1A IR AR e N e
N e " 7
=y R AYil EH WA
SRR e ESRERLE -
3,228 5,194.92 16,769,203.48 100'002
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9.2 MRESEEANKMWN RFFE AR ESKIELL

B & B

i FAT AU (D) R %fﬂ ke
ﬁ%ﬁﬁkﬁﬁﬁ NP NES PN 419.228.30 2 50%
7B 5
9.3 HiIRELSEEH AN A BFFH R FFBEE S0 HE & X B K15

TiH RS ML EREE X i)
RANT R EFENGR ., FeHRR
FIFFCER 1160 58 NFr A AR 10~50
Hé
AT & 2 PREFA AT 10~50
%

810 FHRRESHHEZF
Bfr: A
NN E A 53 i

%ﬁ ATEARH (2012 %9 A 4 HNEE M EUR 652.815,953.07
A A AL G B A 18,581,997.00

AHR A S5 4 H 12,567,584.29
P AR A 4 R R ] 473 A0 14,380,377.81
AR BB AR 5 AR B 7 -
AR FH AR T A AL B0 16,769,203.48
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81 EXEHER

111 EEHFRFEARRK
WEWIN, RATEEHHRFGARS, REHKR
1.2 ZRSEEN. ZSREANENESTHERTHEAANFEZS)

RGN, AESERANGHE L REFIB T IURSBRE, H 20214 3 H 29
Hil, F@eeEERmERaH, HEBERaEt (a4 NRE 5 BB ).

RGN, AESERANGE LREFLE /RS BRE, H 2021 46 H
18 Mg, WL AR EISAER, HEREIIRT S DL AR o8 .

RGN, ARGEHALS L REFRSE =T LRSWRE, H 2021 4 11 H
9 Hild, BRALEEMEAFRIBAHE, W ER. USSR, M .

AR EWN, AFESF AL 2021 F5 )\ XK RSP, H 2021 45 11 A 5 Hilg,
ARSI AT EE S, KA VKA 2 Je A AE SO Se A AT A B ST FE S, Ken
Okamoto Ze A RN T PAT I F, XMAEESEAE . Tkasseds . RN A AN FRAE AR A 7]
SLEH,

AN, AESFLENNE TSI IR R EERANFLD),
113 WRESEEAN. ZEW™. EE&AEVFHIFL

EWN, REKAEWRIESEEN. e~ BEFEE W SIRA.
11.4 FESHRF RSB

W, AR A e P SIS (K A
11.5 AT H IS THHES g

MBI, AREEEHNGRLIME KB 2T E55f CRREE G 10 AR
SN T . IR I RSO AT 48 2 THITEE 55 BT A2 e ® T SN 4 Tt

65



(BRI PR LR IR & RUIE TR R B < 2021 SE4E Rl

116 BEAN. REALEREEENAZEERLTEER
AWEHN, RREFEAN. L8 ANLHLSHEHE A Q2 A T 0
11.7 BE&HAEFRA TR B EITTHE RBR

11.7. 1 EESMMAIESA TR 5 R TRERE e ATH R
ERERA: NRMHIT

R 5 N SCAST 255 v AR 4
L5 %
FH AP | HIT ] )i 24 A e
o &AL 40 AL A 4 G R
Lt A1 Et A1

A UESF 2 - - - - -
LS 1 679,637.22 0.43% 497.00 0.36% | -
HE LS 1 - - - - -
JHIAIE 5 1 - - - - -
KT E 2 6,278,578.70 4.00% 4,591.58 3.35% | -
ZRITUES 1 - - - - -
R FAUET 1 2,797,810.09 1.78% 2,605.63 1.90% | -
FRPLES 2 12,283,555.48 7.83% 11,429.89 8.33% | -
J7 IEiEF 1 - - - - -
HKIUEZF 2 7,578,141.00 4.83% 7,057.53 5.14% | -
] R ESF 1 2,214,178.52 1.41% 2,062.02 1.50% | -
[ IR S5 1 56,403.00 0.04% 41.25 0.03% | -
[ & kg5 1 2,430,745.55 1.55% 2,263.72 1.65% | -
[E AR 1 1,579,021.57 1.01% 1,154.69 0.84% | -
g

EZRE % 2 1,930,942.80 1.23% 1,798.29 1.31% | Al 1
A
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