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7.4104.1 MEPARZRSEHEACHBEEREBRAZSNBN

AT G AR T N TodE B BN F BT B < BB AR B R O

7.4104.2 MEPRBRESEEAZ S EARKE T BE A ESHHIR
AT AR AR TC R 5 8 BN 2 A (R HAd R BT $1 BT ABE G 1 L

7.4.10.5 HREXTTIRE BISRAT AR BUR SR £ AL B

hr: ARG
I
FIRTT 44K 20219 H1H (E&AFAH) 22021412H31H
A AR 1 EZISUION
H {5 AR 4,734,594.93 56,604.97

T AREEHEERAT AR B EITTE NP EEBOERRE, 1HRAT R

74106 AEEFERHHNS5RETT A B IESFKIHR
EmEh: ANRMT

AHA
2021 4E 9 H 1 H GE&&REAERMH) £20214 12 H31 H
S AE AN TN
KBRTT AR EFACHS WEF5 44 5 RATHR | Bam (AL .
/3K o

WS AR
TRt R 301168 I8 R Ay NI RAT 525.00 20,517.00
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WS EARIE
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7.4.10.7 HAMSKEEAL 5T YL BA
2021 EfE, AEESH TGRS A RA 7 FE AP E @SR R+ K R) F &M
TR Y B AT PR F AN 2 AR B A R A B 8 IR AT RAT N ML (A B BRI R B .

7.4.11 FESEF R
ANH AR A S N AR AT A 20 T

7.4.12 #1K (2021 4E 12 A 31 H) AEEFHHNREZIRIES
7.4.12.1 BT &Y RIS T HR A PR 2 [RIES
GHgsr. NRMG

7.4.12.1.1 ZIRUFFHEH]: ARZE

JiiE
5 N ‘ B AR | IR
kg | kR | I AR 2 W | BRAY (B (R ‘ ‘
\ ‘ ‘ A | AhE &VE
RS | 2 | IAWH | EH FRE | Ids | AN (A )
ISE /sy
@
68808 2021-1 | 2022-0 | Hip% 73,695 | 99,080
)1%% %Hf 85.00 | 114.28 | 867.00 -
2 i 1-10 5-18 i e .00 .76
68825 | Wit | 2021-1 | 2022-0 | ik 1,450. | 90,335 | 88,595
o 62.30 | 61.10 -
7 Ji& 0-19 4-27 Bl E 00 .00 .00
30108 ¥ 2021-1 | 2022-0 | Hip% 4,204. | 14,944
i %Tﬂfz 19.11 | 67.93 | 220.00 -
9 2yl 0-20 4-27 Bl e 20 .60
30108 | T[F | 2021-1 | 2022-0 | #p% 11,543 | 9,342.
T %Tﬂfz 93.09 | 75.34 | 124.00 -
7 BT 0-15 4-25 B e .16 16
30118 BE | 2021-1 | 2022-0 | i 4,623. | 8,610.
ki %Tﬂfz 12.20 | 22.72 | 379.00 -
0 B 1-09 5-16 B FE 80 88
| 2021-1 | 2022-0 | ¥k 1,917. | 6,712.
301111 ﬁi %T A * 10.48 | 36.68 | 183.00 -
H 1-30 6-07 e 84 44
30114 18 | 2021-1 | 2022-0 | FihE 3,907. | 6,502.
ey %fﬂf‘ 10.07 | 16.76 | 388.00 -
9 HrA 1-03 5-10 Bl e 16 88
30115 | 3 2021-1 | 2022-0 | Hr 3,942. | 6,288.
71 %ﬁﬂx 60.66 | 96.75| 65.00 ;
5 JRUEE, 1-17 5-24 Bl e 90 75
30109 ) 2021-1 | 2022-0 | il 6,317. | 6,180.
o %ﬁﬂx 36.31 | 3552 | 174.00 ;
2 ey 0-21 5-05 B e 94 48
30108 2021-1 | 2022-0 | ¥ 3,777. | 5,911.
E}i% i 9.08 | 14.21 | 416.00 -
3 EETE 0-13 4-21 Bl e 28 36
00123 | Z£%: | 2021-1 | 20220 | M 1653 | 1653 | 333.00 5504. | 5,504.
4 + 2-31 1-11 rh4g ' ' ' 49 49
30113 | 4%h | 2021-1 | 2022-0 | & 14.33 | 26.95| 160.00 | 2,292. | 4,312. | -
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3 J¥5 o3 1-19 5-26 B FE 80 00
30119 | 4 | 2021-1 | 20220 | ¥ 2219. | 2.978.
Er’iﬁ B o176 | 2020 | 102,00
8 BT 1-25 6-02 B E 52 40
30119 | Wfk | 2021-1 | 2022-0 | ¥ 2576. | 2.816.
2 B 908 | 3200 | 88.00
9 oy 1-30 6-07 B E 64 00
30116 | @R | 2021-1 | 20220 | ¥ 2071. | 2.762.
R W 2908 | 5243 | s53.00
8 J¥5 oy 2-02 6-10 B E 24 89
30119 | ZEE | 2021-1 | 2022-0 | #ilk 2243, | 2.127.
I %Hff 3073 | 2914 | 73.00 3
3 B | 2-02 | 6-00 | 4 29 22
30117 | P | 2021-1 | 2022-0 | #ilk 1.715. | 1,980.
e Wff 4399 | 50.77 | 39.00 5| 1,980
9 mgs | 2:01 | 608 | S 61 03
30110 | JEFE | 2021-1 | 2022-0 | #ilk 1.775. | 1,665.
i Wff 5727 | 53.71| 31.00 5| 1665
8 Ji& 43 1-25 6-06 BiE 37 01

T 1o MRE CRRIETRAZ 5 BB IR b 1 2 5] 7R DAV S HILAA 30 B 38 0 A e L AN G 45 7 ik
FRBOrSEEAm ) ASEGE L2 ib By, fE21E)E 6 M WAR L. RIE (RYILE
7558 5 BT BINUAR 6 R T RATUE SR BAT SB35 SR ) 5 AR ek G I BMEAR B SR I e 48 5
PR S Bl LU BR B D7 SBUE I, BUE IR B N B RAT ABREE L2 Hig 6 N H .

2, Bl AR A% SOT BRI BN ™, e _E ol W R — A5 sQHEAT B Rl . Herp 3t
SAFN— R NS 5 H R, MRS e S BT AR FraEiT Il s e, fE i b
R LA E IR ARE B il RN DA E S 5 B EERECIET G, WOBT BRI H 2=
Bl b HZ [EANGE A L.

7.4.12.2 JAREEA HIE AT T R FRER
AN S AR R RFAT 8 I 45 PR S5 B A2 R P 52

7.4.12.3 JAR B IE WAL 5 R VR NI 525
7.4.12.3.1 4TI HZRIE EW
AL G AR A W AR TCERAT 8] T 35 57 1E R A A N HRIT 1 5%

7.412.3.2 X G HHIFIERE
RIS ARG IR TS 5 B i 27 1E B A E N HIT 1 557

7.4.13 &R T R K e

7.4.13.1 XS E HEBURAZH R ZEM
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s

A TR A G, AU & U AT Be b R A A g FUR R G T
MWAHE. AREGNRERIEE, TERM GRS, WRERTIER 8 T8 E, AR
e BRI 5 AR AR T RAL (1 T 3 2H & 1O B IS Bt AL AR . AR S48 H W 8 i 3 P i 1 53X
BB < TR S0 10 RS 2 ZEAL RS RS« S h Ik RS S i ARG o ANk 4 B BRIER AR O 9R 2, 1B
SR IR B i 2 R R R R 2 ) e /M

AREREFHEARTER SR G NESREFENNGREHE S, HETE M
O3 PR RS BRI AP A RO . PR RO R XU A5 S 0. AR A W 4 PR T R B 2
=, HilE AT HHEEE RS IR P e E B b, SRR, —Zolk 558117
B B S5 RS RV 2, O ) FAAR I OB B DT ey UG B W TS X I e i A o, A
AN B SR s 1 e 1 P S T Y0 7 RPN 9 KN AN i W AN - AN = S W e RN ea i
MR, I A~ 7 T RS B R R 2 i A FRUSIR O . USSP AR L o T B ARG % ¢
AHE SRR E, BCEAEE. RIE. #i BRI .

AR e <5 0 2 < B NG T <l T B ) IR A B 77 92 o R s R A A B M B U ik Al
T2 T RS A (T REAR S o AE VR 0T B A BE R A, A W JRURSE 30 2 £ ™ B AR SR H B0 ) SIS XU 45
RWIBE o T NE R HTRIMA A, ARIEATE SRIHEE B bR, 456 5Ea 0™ fric 4k TR RHE
R E S AR RS B, BRI, B SRR R AR BASREEE, S al
FEH B AN RS BEAT W B AT A AIPEAL, JFIE I AN RS, R XS R 7T AR 2 T L Y

o3

7.4.13.2 15 AR

15 F RS2 P 3 G AE RS Zy i B R AE G 0 R BEAT B 504, BE RS TR RAT A

L LT EIA BN, OSBRSS AR LI R

AR I 4 (R B B NAE S 5 N 58 2 % T BB IR HEAT T 78 70 M PRAl . AR B HOARAT 77300A7
JAEAIE GBS N EEBOESR, B S ERATA I RS B A E K. AREEGAEAL 5 Pridt AT
(158 Sy 35 LA B IE 97 6 10 25 B IR BT AT A 71 28 S ht T 58 GRS S SRR B B, 3 249 XU 7 Be
ARV AEARAT 8] RN T 37 BEAT 58 5 i 25000 58 5 % 64T A5 FH VA% 00 UE 23 22 #1077 sCE 4T PR | DL 325 )
FH L AR5 FH DRSS o

ARFE G A HE G BN ST T E AR BRI, 08T i A T S B Al R HIE S R AT
NHAE RS, BB 7 B 58 Lo 85005 KU

12021 £ 12 H 31 H, AFEeRAAE GRSy 0.00%.
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% 45 T3k 63 7T



[l 2 iR 3 BETTAE S 5 BT TRGRAR B J7 43 B Ak 4 2021 SF 4R JE AR 75

TR PE RS R 16 2 AL JEAT 5 SRl 00 5 S S5 I B BB G A s A AR . ABE G It 1 X
ook BB G R AL AR, BT R BRI, BB SEL N SRR G, BUK
SERR T el BRAS,  IATH 3 ol e <43 8 2 6 WA M 125 PO 8 B30 XU

T 2021 £ 12 H 31 H, ATk A 1 2 el 7 AT & 2 205€ 2 H 208 — A H LA BANE
2 TR [ A B (T B ) e 2 2 L HLASTHIE,, DR U T A BRI D9 AR B 45 240 2114
Pl

7.4.133.1 MEHHARIESHEE = RIS XK

AREEG (4 T ANTE R SIS B R R 4% R (A TP S EEIE R IR B S IE R B M) K (A
FE SR T TR Z7 45 B8 i Ut 2 1 R B BRI ) SV R 00 SRR AR i 4 21 5 W8 77 () 0 e XU i
TR, IS RSB BT N AR S I SR R ERR bR U SZ PR R B b E A5 DA
Je S AR RN T6] Y AR TR R 0 10 5 A B bR SR S PEAR AR AT R 1) s TR 43T

AREEG PR IEFREIE SR 5 LT, HeRIRAIEARAT (] [RML T 3558 55, 20 40 B P Il
B SZPRAIARE F AR S WHE 7.4.12. A, ARFE S AE R 32 H [0 4l 72 7 U
AT G ORI TR, H IR — ORI B SR I B A il . ARE F3hi ik
TaEh 32 RS B A TH AR 3 8 0 1B 15%.

R, AR 4B AR <5 BN S8 5 B 23 S50 [ I 52 5 O B H 558 S0 TR s 1 %d
JE UK AZ Gy 0 T B SR« A4 BE 0 AT /K P S5 HEAT b SR HR I A 5 A% O HE N 2], BL&
X AN R AZ Ty b TS 58 B 00 B8 A B O AT ) 25 VR R S5 il P A B A < A ST [ D 52 5 FRD UL B
PR IR 022 T A o Wb, AR P G T NSRS 0 [ D 58 B JR A R B B KR A 4
st R B8 ST R A AT SR N At ) UG ER 05 B AR Bl AT DR IS i e & Se (TSR A2
# IR S RAFESAUE SR LA P i K rh FENE M 2 D (9 M A SRR 58 5 % IR SR (R I 58 S, %
25T b ) B BT R R < IR 24 5 IR R G DR A — B

7.4.13.4 T RK
T3 UG A2 F6 2 4 T For 2 A 5L 1) 2 SR (B BA SR IR 3 2 DR i A 1T 37 % 0 A IR 2R AR ) 1
KA E X, ALHE A XU . AR XU A A A7 XU o

7.4.13.4.1 RZEX K
2R XU 45 G i T L 2 Fo M B 4 0 52 T 3 R R AR S i e AR S i XU o ) S gk
SR T B YIE BT 3R R LT S 280N oA E T R RS, AR sl R R 2 4 b T LA T s R
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AT TS 30 1) 5 AROAR A T 778 25 B 5 I AR ORI B S0 0 XU, o AR i o ) ik 4 BN S8 910
AN S T W ) R AR B AT M A%, R IR R AR AR TR AL A O A A TR S R e XU AT 4
Blo AREEHA FOREIRKE 2 Rl B MR A A THE, BRIIEAREE RN ke & imsh Pl
TUEAEARARERE EASE T M A . AT G5 M AR BB 537 BT A0 A7 L ARIEE
EREHETEE.

7.4.13.4.1.1 T2 R i 1

Bpr: NRMG
AR
2021 4£ 12 A 31 14EUR 1-5 4¢ 5% E AitE At
H
e
BRATAA K 4,734,594.93 - - 4 4,734,594.93
= O 176,784.23 - - 4 176,784.23
FHRES 495,182.08 - - 4 495,182.08
e - - 4 89,346,857.92 89,346,857.92
MIRIEFR 5 H K - - - 362,525.18)  362,525.18
MR R - - - 1,425.58 1,425.58
BrE Rt 5,406,561.24 - 4 89,710,808.68 95,117,369.92
1 £33
MATIEFFIE H 2K - . - 62,400.86 62,400.86
AT N F - - - 46,693.29 46,693.29
NATFEE B - - . 9,338.69 9,338.69
NATAE 5 % - - - 41,814.42 41,814.42
HoAth A7 45 - - - 748,759.71]  748,759.71
UikiigsSan - - - 909,006.97|  909,006.97,
| 2B B ik 5,406,561.24 - 41 88,801,801.71] 94,208,362.95

TE: R PR AT B LA O, 2% S 2 A 5 55T € O H R0 H 3
RHTF UK.

7.4.13.4.1.2 FZR X B ABURR A AT
T 2021 4E 12 A 31 H, A EFA I8 B HEFRIR A SO & 3 4 688 E 1 EL il 0.00%,
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7.4.13.4.2 SMIC XS
HINIC XS A& 45 <t TR A 2 Fo 4B BRI g9t R AN SR AR B K 2L s i RSz . AR Sk <
HIFTA B Kt AN R T i, BRI TS RN XU -

7.4.13.4.3 HAMHE KUK

LA XU R 415 22 4 BT 4 < i T FA) O 0 (B BRI < £ DR ok Tl i ) 3R AV 2 BA S
(TS e D R AR B T % A B ARG o AR 4 E W T B B Wil i I (K JE A AR 4 IR
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BAT B E . BUAh, AT G PN XA IR A FIE R i seti i, s £
Fofr s B VRN FE A AT RG22, A0 G VaR (Value at Risk)F8Ar a5 sl A 8 4 11 I 10 785 76 A b JXURG:
SIS T AE 0 RS FEAT R R A EE

7.4.13.4.3.1 HAhs RO
SERAL NRMJt

A
T H 2021412 A 31 H
ARME ST B ] (%)

A G M R 7 — IR AR BT 89,346,857.92 94.84
Ao Ve R PR e Bt

Lo e " — e B AR T

AT AR A R 55 7 — BLUE B 5%

At 89,346,857.92 94.84
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(a)<fit TH A SO ETHERIT5 %

AFRIMETHELZ R EIZER, XA RO ETHER AN S B 2 S SR A E & 1 Ak
JERRGE -

BB MEBE A GHETER TT ER IR RAN .

SR BRES— R A NABL AR DG B A7 5 I 4 i A T R () A

L=/ O EPS e AR R NEIPVE =2 N

(b)FRFBE I LA SO B T 0 < T H

()% Z RS TR A RINME

T 2021 4F 12 H 31 H, AFEEFFA R LA RO E T B IS TN S5 a8 1 e ft TR b8 T
B RIRMARATN 89,07054257 o, B TH JZRMARBN 550449 7T, BT H=ZRKMREN
270,810.86 7T

(i) 2> FO BT J2 VR 8] 1 B K AR )

AREEE LN T B Z A e B UK AR H TN R O TR e i R I R

XFFUEFRAL 5 i BT IR AN 7, A I EE R SR IS R . 58 5 AN TR R (BL AR K Bk A5 P R 22 5 A
TEER) BUR TAEATFRATENE O, AFEE 73 T5 I H 258 5 G ER H 18] . 22 5 ANiE R 31 1E) K
PR ST T) AN AR SR B SR AN 27 B 8 SEOME AN — 2 IR FF AR At 1 B rp R T B A T 0 8 A\
XA FRAME IR RE L, B E A G SRR i 27 2 oW EL LR 28 — R IIE R =R IR

(i) 55 = J2 R A SO M (B AR AR A 3148 )y 4 550

T2021 12 A 31 H, AEEHA A SO EA)E T 5 =2 iRt TH 270,810.86 t. 2021
SRR, ARG SR A M TR 219,158.75 J6, A AR MAIE RS (A R EAE S
MEE) 48N 51,652.11 76, 2021 4F 12 H 31 HABRFA 5 =2 k&t T H T 2021 4 FE 4
B IR SEEUAAS SRR AR B &4 (A et B a5 ) 4y 51,652.11 76

F 2021412 H 31 H, IR =ERERTHE MR ERTE, A8 270,810.86 76, KH
AR L B R BEAT A, AT WS AN BN U EI R, 52 RirEZ B THR R R .

(c) ARFFEEMILAA SLpHETHE R B R T A

T 2021 4 12 A 31 H, ARG RFAARFFEER A SCIHE T RSB
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[ 72 e B eV S ) BT TRG IS BUIE SR 50 BTk > 2021 SE 4 iR

T 2021 £ 9 A 1 HEESEFAERH)Z 2021 4 12 H 31 H ik, AH 4 F 5L 440 B 1565 s i
N 163,418,938.36 Ju, b ALEE DUBCSE SOA A IR 82,149,992.73 T AN LA <5 SCAS D FR I K
81,268,945.63 ..

(3) MIBWBERAATN (M2 THEREE 22 5 — & TRMIAFITHE). (datHENE 23
T BR TR (S THHENEE 24 5 — W ) A (kS HEN S 37 S-i b T AR
(AT & FRBr it TEAEND)FE SR E, PLRIVECES . EARAT ORI B 2R & 1 2020 4F
12 H 30 HAARN (& Tt— 0 B3 Sof il T HA S THENI R A, ASEFR TSR
H 2022 4 1 H 1 HEE$ATH &mh T HAEN . #% 2021 4F 12 H 31 H, ARELCTENR T HATH &
TR NG I S5 AR TG AE T W (R VT AL o 28T AREE SV 25 I 5T, 7 <ok T By DU SR AN 2o A R 4
FAIIF 5 AR AN 8, AR AR B K

IR E 2022 1 A 1 HEBWIHATHIHIUE, JERAMEN o vFR) S5 7k, %
VIFTE #RRE, 2021 F I LU IS MEE IR

(A)BRA Foi B FE 4 FR AT BT Sl T ELHE AL, B E B S Ak AR & L B
oAt 2T I

SEERAL: AR

5 i H & RS BT (%)

1 &L ay 89,346,857.92 93.93

Hpe JRE 89,346,857.92 93.93

2 Rt - .

3 ] WAL 7 43¢ % - .

Hrp: fige - .
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6 SENIR A Gl 7% 7 - -
For s ST ] D (1 SN

R ] ]

; ff%???%ﬁ%ﬂé§§i€§4¢é;é% 4.911.379.16 16

;

%5 50 T3k 63 7T



[ 28tk R BBVA G AL ) TG ER BOIE J 4R BT ik 45 2021 AEAE RS
8 HoAth & 15 859,132.84 0.90
9 it 95,117,369.92 100.00
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s NRMx
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ARG AR, B
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I NN S TR
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E @5l
FoofEREE
G [RiEishn. GiEMmRELY
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S Gt
Hit 89,047,451.97 94.52
8.2.2 MBI B IR EAT WA RNRERKRAS
AL NIRRT
A A7l N FHE B BT IE LB (%)
VNV N O 4
B PRI
C |l 292,712.12 0.31
5 L)L B0 AR A PRI
P
E |25k 4,713.80 0.01
FoRmEE
G |z, CEAIRELL
H [EmEFE Dol
| {5 B RS B R AR RS 1,080.03 0.00
J R
K |l
L [FLBERIRE 55 i 55l
M [BREART SR AR 55
N KR PREEAN A S5 i
O |EERMWS. BHEAMHAbIRS .
P |#A
Q |PAEMM&TAE
R [Cfb. REMLR R
S |&A
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8.3 MR A A E LB ST #E LI RN I TR B B R 48
8.3.1 HIRBHBBEEA RME SEER = HEGIRNERF R TE B 5% P4

SRERAL: ANRMIT

i 5 4 i
e | REA JIE 5 A4 R HE (k) A
B LA (%)

1 002475 SR 2 106,300 5,229,960.00 5.55
2 603501 FIR A 15,200 4,723,704.00 5.01
3 300124 CEA 68,347 4,688,604.20 4.98
4 002050 I e 182,300 4,612,190.00 4.90
5 600885 TR Wty 61,400 4,582,896.00 4.86
6 600741 IR 159,500 4,513,850.00 4.79
7 002230 BRI K 83,563 4,387,893.13 4.66
8 002920 T % 4 ) 30,400 4,301,904.00 457
9 300496 HRRMIIA 30,428 4,211,843.76 4.47
10 002405 VY 2 [ 258,246 4,111,276.32 4.36
11 600745 =B 30,400 3,930,720.00 417
12 601633 KIRAE 76,000 3,689,040.00 3.92
13 601799 BTN 15,200 3,104,600.00 3.30
14 002036 QOIS 114,265 2,772,068.90 2.94
15 002138 2% H 5 68,400 2,611,512.00 2.77
16 601689 LA 45,600 2,416,800.00 2.57
17 688208 THE R 30,415 2,414,951.00 2.56
18 002463 VLA 144,360 2,393,488.80 2.54
19 600699 Bk HF 106,300 2,335,411.00 2.48
20 002273 IKEm G H 121,555 2,113,841.45 2.24
21 002456 KRAE 212,700 2,063,190.00 2.19
22 002373 TR 121,511 1,816,589.45 1.93
23 603596 ek 22,800 1,586,880.00 1.68
24 603236 E Uik 7,600 1,549,640.00 1.64
25 600718 REEH 98,798 1,339,700.88 1.42
26 300638 [ FiE 22,810 1,243,145.00 1.32
27 688088 WA 22,810 1,005,008.60 1.07
28 601965 Hh [ Y 45,600 848,616.00 0.90
29 002906 HERHAE ] 15,238 837,480.48 0.89
30 603786 FHE A 7,600 610,280.00 0.65
31 688288 P SRR 14,800 594,072.00 0.63
32 002284 VK By 45,600 474,696.00 0.50
33 603197 TR 7,600 443,840.00 0.47
34 300590 i fE 15,200 438,520.00 0.47
35 002970 BiBAEIA 7,600 312,816.00 0.33
36 300552 FIERH 7,600 306,204.00 0.33
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37

002869

S A

15,150

235,431.00 0.25

38

002813

R

7,600

194,788.00 0.21

8.3.2 HIARMRBE LA A E SRS R = HEGIRNERF R TR B R 5% 4

SRURAL: AR TIT

i 5 4
e | REA JIE 5 A4 R g (k) A E
H LA (%)
1 688082 B g 867 99,080.76 0.11
2 688257 LR ia 1,450 88,595.00 0.09
3 001296 KATH R 310 18,376.80 0.02
4 301089 LY b4 220 14,944.60 0.02
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