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Mo AFEERA MOKAERRE > G R Mg R A BT, BRI ASTE SR R B TE S L6
IMEAEMR KRR _EISL TR A . AR FE G A BRI SR BURE 537 RN BT A3 A7 ARIE

EREHE .

7.4.13.4.1.1 FZRRKKY MO

Az NRMoT
AHR
20214 12 A 31 14EDIAH 1-5 4F 54k AtE 43t
H
%"
TR 43,931,903.73 -4 43,931,903.73
= D 251,202.96 251,202.96
A7 ORI 55,717.43 55717.43
N o 667,770,001.5
T o a g re 667,770,001.51 L
MR 775 5K 663,569.15  663,569.15
MIRCF] R, - 5,094.09 5,094.09
I IR R A 3K 4,094.60 1,764,581.26/ 1,768,675.86
BErE ATt 44,242 918.72 670,203,246.01] 714,446,164.7
3
ik
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AT e [A] 32K 3,132,642.77 3,132,642.77
MATHEFE TR 596,315.31  596,315.31]
NATFEE 77 119,263.06)  119,263.06
NATAE 55 % 240,553.76  240,553.76
HoAh 71 52 350,964.160  350,964.16
sttt 4,439,739.06 4,439,739.06
| R U B B 44,242 918.72 665,763,506.95 710,006,425.6
7

T R PR NAI S

REHEFLTK.

7.4.13.4.1.2 F| 2 A R ABURR A S AT
T 2021 4E 12 A 31 H, AIEEFA I8 B HEFRIR A SO E & 3 4 88 E 19 Ee il 0.00%,
DR M T 3 R 2R A AR Bl oxt T AR 3 4 8 = 1 TG B8 KR

7.4.13.4.2 AMC XS

B AT OB, JHZ S 2000

SE R 2 5T 52 A H B H 30

NI RS A2 Fi5 < i TR 2 SO SR SR B gt B DR AN AR 3 i A AL e sl A XU o A <

IpTAT Bt A AN R

7.4.13.4.3 FARMHE R

FC A A ARG 6 5k < TR < kR P 2 e (i BOROR B e B A B T 37 R AR A AMIEIE 2R LUk
HITT ks PR R AR B T R AR BB XUy o AT AR T WA Zy IUESR, T I I A A A A% XL
B RYR T HLMIETR RAT AR H S 2B R DL BURF PR SIS0, n] BERIETIESR T B AR B B (K52

o

AR I I BT A A I U BRI
BATHE L E . MO, ARG

PRI T R AN XSS o

SO AR DR, A% R B < 5 [R] POt S B 4L LR A A 25K

BB BN AT ST RA RS A SE it s, i 2

Bl 7 V0 S AT KUK B, 69 VaR(Value at Risk) 36 b 0 i A 5 4 TG T8 26 0 JRU
TS KT BB R

7.4.13.4.3.1 FHARM#EXES O

SRR

AR

i H

AR
2021412 A 31 H
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[ 2= [ E B M P2 AT AR BOIE 5 5 R 36 4 2021 SRR S
N RE 5 P E R (%)
Nt i S i o 5 G 667,770,001.51 94.05
T ot e — e H
B Rt Rl v i ol =K " 1
A S o = — BOIEHE Bt
&t 667,770,001.51 94.05
7.4.13.4.3.2 F AR KBS I BURME T
5854 K EIE 5 M = R A i HoAth T 3528 A AR

X B SR H 2 g B
Al Gz NIRRT

IR A 42 5 (1 A2 3l
i

A
2021412 H 31 H

[ e 5 15 2 T 5%

% 33,035,860.58

R E 5 b 15 20 B 5%

k%) 33,035,860.58

7.4.14 BT EBEM T STHR T E U KA

1) ~sehirla
(2) i TRASETTRFITE

A FMHETREECRTE IR, B A SR E TR 5 B 2R SR A E TS 1 5

JEIRRSE «

R MRS B G EER TT3 ERZ R AN .

BRI BRER — R U B AMH OG5 7 B 4 5 BB BRI AT LR R A

BRI MRB B AN ] I A H

(b) FRERMILIA RMETH R &R T A
(i) &Z k4T HARINE

T 2021 4 12 A 31 H, AEEEHRA AR o i v B AR AN 2R et 10 il 5 e T

—JZIRIRAN 665,229,490.13 JT, BT 5 2 IXHIRAN 874,606.93 7T, J& T3 =2 IKMIRHI

4 1,665,904.45 Tt

(i) SO EL P J= K 8] ) B K AR )

L

52 73t 69 I
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AR H 2 DL U R UCZ IRV R R S U 28 H DR\ 2% TR U M) e e I

X UETFAC 5 fir LT ISR A S5, 45 B E RS R 22 5 AN ER (BLASER R AR I (22 5 A
WER) BUR TARAIFRATERG O, A A S THEM 0 255 KRR H IR 52 5 ANHER 18] &
PR 0 IR R AR SR P SR AN 53 1 2 SEMEL AN — SR AR A4 1 B o SR PR AN RO i A A X
TSN BRI MR, W E M R ICEE AR & SUUHE R R 2 — R IR 5 =R IR

(iil) 25 =2 R Se OB AR A AIYI AL 2l 650

TARK, ARERFAARMEPBRTHE=ZZRNEM TR, AESAHILENE =R KK

A

(c) AFRFBERILAA SEOE T B il T H

T 2021 4212 H 31 H, REESRAA A RME A8 T 58 =2 R4 fk T H 1,665,904.45 7t. T 2021
ERE, AFEAN I = Z AR T H 701,996.33 JG, A SHHRA MRIEEERK (A B SHR
aEEH) 448 963,908.12 Jt, 2021 4 12 H 31 HMFFA S =E k& TH I 2021 4%

P 2 AR SERUAAS B R AR B . (o SUMEAL BN 528 ) Oy 963,908.12 JT.

T 2021 12 A 31 H, FREBE=ZW &/ T HLARERY, ARWEN 1,665,904.45 56, K

PP B340 s 0 A BUS AR AT Al AR, ASFOE S ANEA U, 52 a2 B R R R

(d) ANBLR FetifE R e TR
ANCLZ SEME T B AR el BT A G5 2 B AL NG OTUR HoAt b B e, KT B S 2 Fe
fEAHZEIRN

(2) MBS RATR) (M2 THENEE 22 5 — & TRMIAFTE). (dlattENE 23
TR AR ) L (b THENNES 24 5 —E W) A (Rl THE IS 37 Sk TR AR
(VAR B AR Gl L) A S, DAV oh EARAT (R e B R D1 4> T 2020 4F
12 H 30 HEA) (T35 BT SOB &t THAI S TN BB AT, ASEIFSR 3L 4 M Y
H 2022 £ 1 H 1 HiE@PAr#iam RN, #5% 2021 45 12 H 31 H, AREL 5 7 AT £l
T HE DI IV 55 4R R R B PP . ST ARG 5 PR, T i T L DU T AN £ 0 A B 4
(R 55 IR DU 22 R 77 A B K

B4R A 2022 4F 1 1 HABBHATHSSHHUE, JER I fO VRIS 55 WiEE 770k, TR
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IR B

(3) BRa SLHMEMHATHi &

i,

, 2021 FERI LR ANEEIR

Rl T EAEN SN, A

P fiiR 0 ARG E I Al 2

8 BERAEGHME
8.1 HiIREEE=HEHEMR
SRiA: NRMt
55 TiH S H S DB (%)
1 G a 667,770,001.51 93.47
Hor, g5 667,770,001.51 93.47
2 FHEE R - -
3 [i] 52 WL B 15 - .
Hrer: fiids - -
BrE SRS - -
4 e R - -
5 SR AT A - -
6 SEN IR G Rl s 7 - -
oA S W =[] ) 1 S NGR
B LR e
RATAF RN &5 H %A &
7 X 44,183,106.69 6.18
it
8 HoAh 8- T 5 P 2,493,056.53 0.35
9 &1t 714,446,164.73 100.00
8.2 HRFAT W R ERTAHS
8.2.1 HEBHEYWARZBT W ORKNBERKHE
SR NRMt
e eS| AR E H RS IR E R (%)
A Zz\ *ﬁi\ %\ @j_k _
B [ K# ik i




[ 22 [ IE s ™ AT AR BOIEF# B8 JE < 2021 SR 4 FEAR 75

bR

2,988,398.40 0.42
5 I #T7. BRAR SoK A= Rt
VA%
E @5l 16,538,976.16 2.33
Foo oSl 5,360,134.50 0.75
G |Rdizkn. AmEEk . .
H [EEmEmol . .
| 5L RS R IRSS
I
J AR i} .
K |tk 623,755,651.01 87.85
L [RLBEAIRE 55 R o5l 15,595,172.65 2.20
M [RBEAEF AR RS . .
N KR BREEFN A it i H . .
O [BRMRS . BHEAHARARS . .
P [#E - .
Q |PAAISTAE . -
R 3. RE MR . .
S  |ZA . -
At 664,238,332.72 93.55
8.2.2 BB EHIARIAT WA R BREREAS
EREA: NRMo
g AT AV i B B B B (%)
A PR R B ] ]
B[R | .
C |fligk 1,936,225.69 0.27
D |y 3Ty B SOKA T RIE R

%5 55 T3k 69 7T




[ 22 [ IE s ™ AT AR BOIEF# B8 JE < 2021 SR 4 FEAR 75

Ml
E [&50 4,713.80 0.00
FotRMEEL 308,001.56 0.04
G prdizfi. CigAHEELLY . .
H  [EmEmEmol 4,608.00 0.00
| {5 B RS B EAR RSk 834.169.29 0.12
NI 4 i} -
K |tk i} -
L (PSR 55 55k _ .
M BEERT TSRO AR S5 387,545.04 0.05
N KFI BREEAI A I B B #E 21,351.71 0.00
O |FRMRSS. BREAHABARSS _ .
P |#A - -
Q [|[IAEMRTAE 18,161.78 0.00
R [3¢fh. BRI 16,891.92 0.00
S |Z%E i} .

&t 3,531,668.79 0.50

8.3 MR A SAME LB ST i E LI K /NHERF BT A R 5 3 4
8.3.1 JIRIBIHE A RME SRS FE LBIRNER B BTA B R 5 4

SRR NIRRT

i B 4 T i
FFg | AR Ji SR A R (k) A RME
(EERIE)

1 600048 AR 6,357,820 99,372,726.60 14.00
2 000002 JikEA 4,912,768 97,076,295.68 13.67
3 001979 ARSI AN 3,537,257 47,187,008.38 6.65
4 600383 G AR A 2,637,897 34,213,524.09 4.82
5 601155 s 898,858 26,183,733.54 3.69
6 600641 Tk Al 621,968 20,692,875.36 2.91
7 000656 SRR 3,733,652 16,726,760.96 2.36
8 600606 SR 3,810,824 16,538,976.16 2.33
9 600848 I 1,012,565 15,056,841.55 2.12
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10 600773 PRI 521,222 14,729,733.72 2.07
11 600895 CISAN=y = 928,670 13,985,770.20 1.97
12 600208 Hrivirh = 4,491,804 13,385,575.92 1.89
13 600415 ZINTE 2,748,941 13,332,363.85 1.88
14 000537 JTERIE 541,373 13,047,089.30 1.84
15 000540 R 4l 4,552,500 12,018,600.00 1.69
16 600325 e iy 1,839,531 11,073,976.62 1.56
17 600246 K 922,900 9,838,114.00 1.39
18 001914 HEAR 484,349 9,812,910.74 1.38
19 600185 & 7= 1,336,251 9,233,494.41 1.30
20 600064 =R 982,196 9,173,710.64 1.29
21 600340 e AR 2,478,503 8,922,610.80 1.26
22 000961 R B 2,127,100 8,806,194.00 1.24
23 600663 Fiti 5K W 800,576 8,694,255.36 1.22
24 600376 A 1,487,096 8,416,963.36 1.19
25 002146 R KR 1,896,295 8,248,883.25 1.16
26 000718 T IRER 1,622,900 7,643,859.00 1.08
27 000402 xR 1,318,506 7,462,743.96 1.05
28 600223 BRI 556,907 7,379,017.75 1.04
29 600094 KA 1,847,980 6,541,849.20 0.92
30 600266 W R 1,377,335 6,198,007.50 0.87
31 000671 FH 4 2,045,393 6,177,086.86 0.87
32 002244 VT AEH] 1,318,415 6,143,813.90 0.87
33 600649 WA 1,453,483 5,973,815.13 0.84
34 600675 HRAE A 1,840,400 5,539,604.00 0.78
35 000560 REHLK 1,748,950 5,491,703.00 0.77
36 600648 LN 405,150 5,360,134.50 0.75
37 002285 AT 1,318,200 5,167,344.00 0.73
38 000031 PN 1,258,319 4,693,529.87 0.66
39 600639 WAREMH 360,700 4,606,139.00 0.65
40 600823 T 75 B 47 1,226,437 4,022,713.36 0.57
41 600748 sk 945,100 3,827,655.00 0.54
42 600466 B RE 1,761,600 3,593,664.00 0.51
43 600007 o ] [ 52 237,400 3,418,560.00 0.48
44 600657 fFik = 900,300 3,358,119.00 0.47
45 601512 HoBT A A 346,800 3,138,540.00 0.44
46 600510 el 418,100 3,127,388.00 0.44
47 000048 TR AR 172,640 2,988,398.40 0.42
48 002314 IR 839,200 2,618,304.00 0.37
49 002818 BARE 180,880 2,262,808.80 0.32
50 000517 B s 705,100 1,734,546.00 0.24

8.3.2 IR ILHE A RME HE ST FE LI NP BRI B 50 4
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SR NRTT

i 5 4 i
Fa | R Ji ZE A4 R HE(K) VADIIXIES
1B EE A1 (%)
1 688176 AT 524 24,513 563,308.74 0.08
2 688789 RS 1,400 362,404.00 0.05
3 688248 A R 11,763 271,725.30 0.04
4 301221 HREE B 2,751 260,774.97 0.04
5 301166 T4 2,359 240,971.00 0.03
6 688087 PR 2,469 230,604.60 0.03
7 688262 ESPUV R TS 5,487 230,344.26 0.03
8 688206 NEFS B 7 6,000 220,140.00 0.03
9 688296 FIERHE 2,173 107,932.91 0.02
10 688236 FALBEIT 4,052 107,094.36 0.02
11 301136 FAFR B 7,172 75,449.44 0.01
12 301155 714 469 45,375.75 0.01
13 301050 R 177 41,548.98 0.01
14 301029 TREIL 462 41,519.94 0.01
15 688501 HILFR 1,759 37,132.49 0.01
16 301177 HBAT A 264 30,645.12 0.00
17 301087 A RIT 339 25,540.26 0.00
18 301069 JLEEHT 539 23,829.19 0.00
19 301018 HESI8 782 20,378.92 0.00
20 301149 Bt At 1,214 20,346.64 0.00
21 300994 AMER A 420 19,089.00 0.00
22 301100 RO 599 18,652.86 0.00
23 301060 2 PpER 587 18,161.78 0.00
24 301168 8 R B 329 17,150.77 0.00
25 301101 B 48 371 16,086.56 0.00
26 301096 HIKEZ 204 16,020.12 0.00
27 301190 HKFBHL 575 15,789.50 0.00
28 301179 FFRRe 295 14,977.15 0.00
29 301089 LY (b4 220 14,944.60 0.00
30 301180 FIHER 654 14,858.88 0.00
31 301046 RENME R 290 14,207.10 0.00
32 301015 [EReas] 462 13,998.60 0.00
33 301111 BHEE 379 13,901.72 0.00
34 301108 T TE A 258 13,857.18 0.00
35 301017 R R 555 13,209.00 0.00
36 301199 LR A 402 12,864.00 0.00
37 301020 R 421 12,815.24 0.00
38 301138 HERERE L 285 12,785.10 0.00
39 301026 Bk 203 12,734.19 0.00
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40 301013 FIFI R 471 12,104.70 0.00
41 301021 JEE O 290 12,014.70 0.00
42 301092 ety 323 11,472.96 0.00
43 301048 SIEE T 843 10,925.28 0.00
44 301028 RAVATLAR 733 9,895.50 0.00
45 301045 RERFHE 335 9,503.95 0.00
46 300774 AN 444 9,359.52 0.00
47 301078 “ZTE 756 9,177.84 0.00
48 301062 R 523 8,896.23 0.00
49 301193 KRB 297 8,654.58 0.00
50 301052 Rtk 252 8,477.28 0.00
51 301025 BRI 403 8,414.64 0.00
52 301066 TR 344 7,856.96 0.00
53 300814 W LK 328 7,832.64 0.00
54 301055 FkANIR 355 7,731.90 0.00
55 301133 SEP Iy 286 7,707.70 0.00
56 301198 BT 262 7,650.40 0.00
57 301030 (AREYNE5 3 242 7,627.84 0.00
58 301016 R 275 7,128.00 0.00
59 301081 PR AR 403 7,028.32 0.00
60 301033 G A 108 6,476.76 0.00
61 301049 R 196 6,452.32 0.00
62 301032 B iva i 513 6,417.63 0.00
63 301004 e o I3 312 6,389.76 0.00
64 301056 FRAFIAD 572 6,343.48 0.00
65 301036 WU By 205 6,135.65 0.00
66 301041 SHE 215 6,065.15 0.00
67 301072 HHERE T 181 6,047.21 0.00
68 301083 AR R 416 5,911.36 0.00
69 300854 RSN TS 203 5,539.87 0.00
70 301063 T ER I A 153 5,524.83 0.00
71 001234 RHEL 333 5,504.49 0.00
72 301038 R 266 5,381.18 0.00
73 301027 HeiE AR 286 4,761.90 0.00
74 603176 MG | 1,924 4,713.80 0.00
75 301037 RS 193 4,682.18 0.00
76 301073 H s 144 4,608.00 0.00
77 301053 S =R |4 155 4,460.90 0.00
78 301057 T 218 4,146.36 0.00
79 301079 AR FHWE 140 3,474.80 0.00

8.4 MEHARERFHSHERZE)
8.4.1 RIS RIS T ™ §{H 2% BRHT 20 44 KB R BI40
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SREAL: NRTIT

R 2 & B i
F5 Ji SR AR JIE B A4 R AR ENEH
Eepl (%)

1 000002 JikkA 49,595,418.40 6.99
2 600048 PRA K F 44,854,627.11 6.32
3 001979 e o 16,870,858.70 2.38
4 600773 PEER I 5 14,133,603.16 1.99
5 600383 G HAE 13,585,374.80 1.91
6 601155 Bz 11,425,590.00 1.61
7 002285 AT 9,976,664.00 1.41
8 000560 WEHLK 9,915,792.14 1.40
9 600466 W KE 8,990,778.00 1.27
10 000656 SRy 8,857,038.00 1.25
11 600648 LN =TS 8,827,097.00 1.24
12 600606 o7 8,720,619.00 1.23
13 600848 IS 8,072,797.05 1.14
14 600895 EISAN=VES 6,766,930.00 0.95
15 600415 ANGIETE 6,562,598.00 0.92
16 600641 Jik Ak 6,379,553.00 0.90
17 600340 He 5 SEAR 6,090,130.00 0.86
18 600223 BHKE 5,941,858.97 0.84
19 600208 B s 5,764,776.00 0.81
20 000671 FH S35k 5,450,619.00 0.77

T SRANEHUE RN M RSN TR LA EE) 151, A B 5 A

8.4.2 Rt S H RIS T 2% BRAT 20 4 KIBEE A 40

SEERAL: AR

AR A B 1A
5 Ji AR Je SR A4 R AHA RTS8
tefol (%)

1 600048 TRA R Je 89,209,802.32 12.56
2 000002 JikkA 66,026,481.77 9.30
3 001979 FA P e 28,057,823.64 3.95
4 600177 HEXR 24,231,964.49 3.41
5 601155 s 21,470,215.00 3.02
6 600158 SRR N4 16,343,397.00 2.30
7 600383 G AR A 16,069,959.00 2.26
8 600515 *ST S 14,613,941.15 2.06
9 000656 SR 13,976,998.75 1.97
10 600466 R E 11,901,575.94 1.68
11 600606 ZE s T 11,389,137.52 1.60
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12 600895 SRV R 10,143,061.34 1.43
13 600848 I 9,523,789.60 1.34
14 600208 s 8,879,222.00 1.25
15 600340 e AR 8,638,104.46 1.22
16 000961 R R 8,604,001.81 1.21
17 002146 R 8,372,357.00 1.18
18 600415 NG 8,205,943.49 1.16
19 600641 JikAsb 8,052,487.87 1.13
20 000671 FH 35k 7,684,582.77 1.08

T SEHEPUESE I RS RSN R LA R A, AHREHR S % .

8.4.3 LB A B K 3 H R IR\ B A

A Nt
SEANBEEERI A (RAS) A 356,969,409.13
SEHR RN (A2 BT 575,204,265.54

TE: SRNBEREA . SE I BRSNS S Sl sg e (A R BLRSAC B 3051, N5 18
RIS B -

8.5 HIREFFMM RN BFREAS
AFE AR AR RFFAT 557

8.6 IR A FMME b Z< B 15+H L K/ BB A48 B B 3 A
AFE AR AR RFFAT 557

8.7 BRI A FatME b Z B 15H LB K/ MR B BT B STRAE S B A
ARSI AR T AR RFAT B 7 SRR o

8.8 MEHIAREA RYHE SESF = FE LA NFFRET LA SR B E A
AIEEAM G AR TR

8.9 MR A St E L E S 7= H LB K /NHERF BT LA BUE SR B4
ARSI AR AR FFATBGIE -

8.10 MEHIRAZESBFHIBAE L5 1F L i ¥
AT G AR I R BB B AR 0T
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8.11 R EHIRAEE B 1 E L 5 oL v
AT AR S N R A5 B [ 5 90 B

8.12 BFAFIREME

8.12.1 AHi ity WA L BT AT+ A4 UE SR W0 R AT ARV 0N B BT 1) Az S A 4 B AE 0 15 2 ) F AT —
FRBINTHETT. ATTHIEDL.

8.12.2 R G BIAT T AR, B B Tl 2 B R E S B2 e Z M L

8.12.3 FAARFLAh B TRHE 74 B

Hpz: ARG

A=? ey i &5

1 17 AR IE < 55,717.43

2 ISR 25715 Bk 663,569.15

3 JS2AC R

4 IV @RINS) 5,094.09

5 AT ER T R 1,768,675.86

6 FoAth sk

7 e 2

8 oAt

9 &t 2,493,056.53

8.12.4 JARFFA KA THe B B AT R 235 W
AFE AR WIRARFFA 657

8.12.5 JAAKHI+ 44 B = A AFAE U 52 PR L B i B
8.12.5.1 HIRIGEBH AT +2BREPFFERE R RF LAV
AT AR IR TG R B AT 44 ISR AP AN AETUE 3 PR DL o

8.12.5.2 HRBURBL B 0 44 B P AF B Z IR AL A UL A
SHEURLL: AR

Feg | BEEAS B2 K TOEZIRE AT | AT | FIESZ RGO

% 62 T3t 69 7T



[ 22 [ IE s ™ AT AR BOIEF# B8 JE < 2021 SR 4 FEAR 75

M1E 18 EL 151 (%)
1 688176 DI ANE] 563,308.74 0.08 | | H%
2 688789 FAEHRL 362,404.00 0.05 | HFriksiE
3 301221 HefE(E R 24,486.72 0.00 | HriBieE
4 301166 L 7 4 22,302.00 0.00 | #Hrdie
9 EEMFTRFENER
9.1 IRESEMTFEAPBLEAENEWH
Py gL Ay
FrE NEW
‘ ‘ FYEE R IRk d S NS e
FEANPE()
Fe L R SPSE Al
KB 10 A %
Eb. 51 Eb. 451
98,750 7,605.99 173,667,560.43 23.12% 577,423,885.68 76.88%
9.2 iR EHESHT+HLFEEA
Fe B NAFR FEME () 7 b T A7 4 EL A
1 FNERE 2,430,499.00 5.11%
2 G T 2,260,484.00 4.75%
3 Rt % 2,019,430.00 4.24%
4 B RNAR 1,337,176.00 2.81%
5 AR 1,143,802.00 2.40%
6 B AR 1,010,351.00 2.12%
7 R 3 0% 934,145.00 1.96%
8 EEFF 823,953.00 1.73%
9 SINERR 797,514.00 1.68%
10 SLTIH A 507,776.00 1.07%
VE: PARAS ERAR A v ISR Bae g5 H A BR 5T A "l IR A Bl 5 4L 1 4 M g ] o
9.3 HIRESBFEANMNYANRIFEEELRSHIBMN
| A MmaSE () 5 3 4 47 L A5
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