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Hfit it - 432,398.46)  432,398.46
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7.4.13.4.1.2 RIZ RS I BUBRAE >

T 2022 5 12 A 31 H, AESRFALZHYEGTHLE, KT R R A0 A5 &5 5%

PRI E KR .

7.4.

13.4.2 FNT RS
AN R A2 F5 4 L 2 SO B A SR 4 i B DR ANV R AR sl i A AR sh A o AT 4

RIp A B Kt O R4, PRI e E R AN XU

74.

13.4.3 oAb XS
LA AR M PR A 4 35 4 BT i T L A 2 e U (B B AR R L 4 97 1 DR R T 34 R S AN 2R A4

(K3 TTT S s DR 2R AR A T R AR Sl B AR o A < 2 B B TR S5 5 B P i BRARAT IR [RIL 1T 3558 5
R e ZE AN T3 (5 AT SRR, T W P JE b A s XURS: SRUR - B MIE S R AT A B B 4 5 DL B Tk
FHITHIFM, B AT REAIE TIESR 117 7 SR BB A 52

ANHE g I B AV B R A A R T, SR B BN SRR, X  e B

THOLKBERI i, GG UEIR IsAT 0L, MO B e B R A SR e s TR MRS (1)

EE

N RGBT, AT A R B R 20 T B R R W A HEAT BB . AR I B BN SE Y
BT AR, R HIE 57 WALGHATIZIE, RNl FE A A

@ﬂ“ﬁ
K&

A% XS -

AN il I B B AL (0 70 O PR LA A A% DA o AR S G P 58 P SR B 7 1 BB D 2k 4 B 1)

80%-95%, Ho s B bR ) I SEANHE L B ZE B P 50%, BT R 24 AR EE A LU MR T AR 4

B

B 80%, BN S H HALEMBRBARIT . B RER LS, s I HE £

LA I BUR B3 AME T2 e B 13HE 1 5%, HhBle A A . A7 W OREE MR
L&

AEF. MARMITE. E 6T

At < ik TR PR B LB B R R B LA B R E hAT . e Ah,

AT ) HE B BN N AR P HEA A SR N M SE %, S 1A ) 22 Mo B ik ont 2k it AT

A8 itk 67 T



T LA B 2y Bk B BEER A Sole SRR TR R B A & 2022 SFEAE R

RS FE R, B4 VaR(Value at Risk)FE R4 I 1A 32 < T s AP AE AR A XS, B IR T S bt XUz
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A oy VA Rl B 7 — RS R 12,917,810.84 93.18
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R A ARE R R B} i}
S ZiE } i}
Bt 12,917,810.84 93.18

8.3 HIRIEA M E G S H 38 B/ HE R B BT IR S BB B 4

SRRAL: AR TT

Y| MERE | mEsk MR () Afhiri AT
(EERITES)

1 300015 % IR IR A 22,679 704,636.53 5.08
2 002821 LR 4,640 686,720.00 4.95
3 603259 24 B e 7,800 631,800.00 4.56
4 603456 JLIM )L 13,700 581,291.00 4.19
5 300595 KA AR 15,400 549,780.00 3.97
6 688677 NEZSDI 4,600 519,800.00 3.75
7 688202 e ilii 1,800 385,002.00 2.78
8 300760 LR EST 1,200 379,164.00 2.74
9 300896 TR 600 339,810.00 2.45
10 000963 HEIREZ 6,700 313,560.00 2.26
11 000915 HeRpIk A 6,300 286,650.00 2.07
12 600976 i R A 4] 5,200 258,388.00 1.86
13 300358 RPHE 16,300 240,425.00 1.73
14 600436 J A7 800 230,768.00 1.66
15 300633 SAVA i 4,200 230,286.00 1.66
16 600285 B 24 16,700 217,768.00 1.57
17 300357 FEAEY) 3,400 187,340.00 1.35
18 688621 FH 6 v 1,800 184,320.00 1.33
19 300363 T I A7y 4,500 183,825.00 1.33
20 000661 KHEH 1,100 183,095.00 1.32
21 300759 R A 2,650 180,200.00 1.30
22 603392 JiZeHW) 1,400 177,380.00 1.28
23 300298 =R 5,000 168,650.00 1.22
24 688139 IR 2,400 151,920.00 1.10
25 300653 B 3,500 150,500.00 1.09
26 688166 18 5 < 24 6,600 148,962.00 1.07
27 000538 “HAY 2,700 146,772.00 1.06
28 002675 R 2l 8,800 145,728.00 1.05
29 688278 FEE W) 3,547 138,084.71 1.00
30 600993 N 6,100 137,860.00 0.99
31 300347 IR 1,300 136,240.00 0.98
32 000739 % 2l 6,300 135,702.00 0.98
33 688389 IR 7,600 135,508.00 0.98
34 688513 SR 2,200 133,848.00 0.97
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35 603987 RS 9,400 129,532.00 0.93
36 300636 RN 8,700 128,847.00 0.93
37 300725 AR 1,600 128,800.00 0.93
38 688553 24 8,000 124,720.00 0.90
39 605507 R 24 4,700 124,409.00 0.90
40 688276 [ERRE 1,800 124,398.00 0.90
41 000999 HEE =L 2,600 121,706.00 0.88
42 300401 1 A7) 8,400 120,876.00 0.87
43 605009 S 2,300 119,301.00 0.86
44 603368 W25 141 6,300 117,621.00 0.85
45 688013 REEST 6,000 116,340.00 0.84
46 603127 MR H 24 1,960 114,483.60 0.83
47 300326 ElRAIES 15,800 113,760.00 0.82
48 300765 i 6,800 107,304.00 0.77
49 603882 SR 1,300 101,660.00 0.73
50 300122 BRAEY) 1,100 96,613.00 0.70
51 688301 ZEFRHE 200 91,576.00 0.66
52 600422 B2 M 6,100 86,132.00 0.62
53 600085 A4~ 5 1,900 84,892.00 0.61
54 300529 TEIRAY) 2,600 80,522.00 0.58
55 688505 2 HEKIT 9,200 76,820.00 0.55
56 600538 ] & 1 47 15,500 70,060.00 0.51
57 603707 A A 3,800 68,552.00 0.49
58 600529 LR 253 2,400 68,160.00 0.49
59 003020 ST 2,100 67,830.00 0.49
60 688085 —REST 2,400 66,600.00 0.48
61 688580 BT 1,200 63,840.00 0.46
62 688356 YR 400 62,620.00 0.45
63 600998 U@ 4,800 62,592.00 0.45
64 600055 JIREEST 3,200 62,528.00 0.45
65 300723 AN 1,800 62,244.00 0.45
66 300856 AL BB Ay 1,100 57,365.00 0.41
67 688468 Bl3E12 W 6,000 56,820.00 0.41
68 002773 RESLZ. 3,500 54,915.00 0.40
69 300314 WAL 4,200 54,516.00 0.39
70 600315 ilExRML 1,700 54,145.00 0.39
71 300639 I A1) 3,200 53,920.00 0.39
72 002826 SR 24 5,200 52,988.00 0.38
73 000028 [E 25 —% 1,600 52,624.00 0.38
74 605177 R 2,500 50,050.00 0.36
75 600276 5 5 24 1,100 42,383.00 0.31
76 002727 — i 1,300 40,963.00 0.30
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8.4 WMEHABERRAGHERERS)
8.4.1 RiHEASHUE HHIARE ST #H 2% BUAT 20 4 KRR 4
EEEAL: AR

b R A 4 Bt
5 Ji ZEARHS, Ji SR A4 FR A R EN SR FE A LA
(%)

1 300015 IR IR R 2,265,220.07 16.34
2 300760 LR EST 2,183,663.00 15.75
3 002821 LT 2,095,090.60 15.11
4 300759 REIEAL R 1,991,788.50 14.37
5 603456 JLUM 2l 1,908,846.00 13.77
6 000661 K& m# 1,806,867.50 13.03
7 603259 W A 1,793,435.00 12.94
8 600285 P 24 1,723,155.00 12.43
9 300363 T 152 3 1,638,521.50 11.82
10 603127 HRATH 2 1,457,880.00 10.52
11 600436 AT 1,451,436.00 10.47
12 300347 IR 1,425,580.00 10.28
13 688202 FE vy 1,363,571.92 9.84
14 300896 TRE 1,287,066.00 9.28
15 603392 JiZeHW) 1,287,047.00 9.28
16 600085 [ 4~ 1,247,400.00 9.00
17 300725 ZiaRHL 1,139,330.24 8.22
18 600993 N, 1,080,319.79 7.79
19 300122 RAEY) 1,027,318.40 7.41
20 300171 KEW 999,895.00 7.21
21 002727 — L 904,851.00 6.53
22 603939 mFL 866,179.00 6.25
23 000963 HBREZ 840,602.00 6.06
24 603707 A A 830,270.96 5.99
25 600976 i R A M 824,975.00 5.95
26 301096 B 820,625.00 5.92
27 300636 [E) A 24, 815,791.50 5.88
28 000915 HeRpIk A 796,193.00 5.74
29 000423 IR B Bl fig 795,192.15 5.74
30 603896 Al 762,920.00 5.50
31 300633 FFALEST 747,062.00 5.39
32 688356 YR 717,507.63 5.18
33 300529 fEIRAY) 706,426.00 5.10
34 000999 =L 690,777.00 4.98
35 688050 ZHEST 675,138.19 4.87
36 300723 AN 654,607.00 4.72
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37 605369 PREST 648,188.00 4.68
38 300573 MR ZY 628,481.00 4.53
39 300653 IERAY) 627,970.00 4.53
40 688389 W IR 621,075.80 4.48
41 300639 I 591,682.00 4.27
42 603538 FiGE 576,655.40 4.16
43 603229 B2 574,917.00 4.15
44 300595 KA AR 542,415.00 3.91
45 688677 NEZ S DI 516,367.16 3.72
46 300358 RREI 500,149.00 3.61
47 688363 HRER W) 474,757.91 3.42
48 600750 L2l 474,279.00 3.42
49 688298 RITHW) 473,756.06 3.42
50 688139 IR 467,699.98 3.37
51 600196 SREKY 432,746.00 3.12
52 603987 RS 429,039.00 3.09
53 300298 =AY 428,699.00 3.09
54 000739 W 2l 423,608.00 3.06
55 688029 FA I 2 403,118.50 2.91
56 002004 HEFR A R 401,633.00 2.90
57 688016 Lok ERTY 398,800.60 2.88
58 688301 28 TR 395,524.00 2.85
59 688166 13 R 24 367,490.49 2.65
60 002432 JLVREST 363,376.00 2.62
61 600587 HAERST 359,534.00 2.59
62 000538 = HY 359,491.00 2.59
63 600566 BEINZilk. 356,665.00 2.57
64 605177 RALZ 341,746.00 2.47
65 603882 SRR 341,088.00 2.46
66 688085 —RIEST 335,425.88 2.42
67 603233 N 332,447.00 2.40
68 002332 i1 245 327,665.00 2.36
69 600129 KR A 323,685.00 2.33
70 688513 SR 322,475.89 2.33
71 688075 ZIAY) 319,683.42 231
72 603301 PREB ST 308,630.00 2.23
73 600079 NAEEE 2 301,926.00 2.18
74 688338 FRA 1 295,228.13 2.13
75 300705 UL 24 294,786.00 2.13
76 605507 2 290,634.00 2.10
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8.4.2 RT3 &HUE HHIRE ST E 2% BURT 20 4 KR B4
SRS ARMIT

AR J 4 BE
e Ji =S Ji 244 R EN N I A L
(%)

1 300759 AL 1,858,651.00 13.41
2 300760 LG EST 1,756,465.00 12.67
3 300015 % IRHRR} 1,737,053.66 12.53
4 000661 K& mH 1,654,337.00 11.93
5 600285 Bt 24 1,463,488.53 10.56
6 300347 IR 1,390,122.00 10.03
7 603127 HAATH24 1,310,320.50 9.45
8 002821 EJE 1,253,647.00 9.04
9 600436 A 1,241,160.00 8.95
10 603456 JLUM 2k 1,192,283.00 8.60
11 600085 [ 1,185,402.00 8.55
12 300363 151 15 1,112,695.88 8.03
13 300725 Ak 970,806.00 7.00
14 600993 N 960,586.00 6.93
15 603259 2B e 947,605.00 6.84
16 300171 RE 942,062.00 6.80
17 300896 TR 910,600.00 6.57
18 603392 FiZRHW) 904,436.40 6.52
19 603939 mFEH 898,810.00 6.48
20 002727 — i 870,389.00 6.28
21 688202 EPui| 847,399.69 6.11
22 301096 SR 829,761.00 5.99
23 300122 BRAEY 829,169.06 5.98
24 000423 AR BT ] fig 795,452.00 5.74
25 603707 A AR 734,456.30 5.30
26 603896 e (I 716,352.40 5.17
27 605369 HREST 685,326.32 4.94
28 688050 ZHEEST 678,628.48 4.90
29 300636 EEEZNG 651,908.00 4.70
30 300573 MIEHRZY 624,342.00 4.50
31 300723 —fhr 612,116.10 4.42
32 688356 IR 607,171.79 4.38
33 000999 HiE = 572,256.00 4.13
34 300633 CARYALT 568,581.00 4.10
35 300529 MR AED) 566,612.00 4.09
36 603538 F ke 561,612.00 4.05
37 000963 HBREY 558,778.00 4.03
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38 600976 e AR A 548,775.00 3.96
39 300653 B 532,994.00 3.84
40 688389 - ANEEE s 512,802.78 3.70
41 300639 I 512,513.50 3.70
42 000915 Ik A 510,714.00 3.68
43 603229 B2 497,108.00 3.59
44 688363 HRER W) 492,928.65 3.56
45 600750 LA 2L 485,759.00 3.50
46 688298 RITHW) 430,669.85 3.11
47 600196 SEERY 416,708.00 3.01
48 600566 GEN 2k 411,954.55 2.97
49 688029 R 2 403,068.00 2.91
50 002004 He TR R 385,602.00 2.78
51 600587 AR ST 380,056.00 2.74
52 600129 KA 377,997.00 2.73
53 688016 OFKEST 376,231.56 2.71
54 603233 KZHk 375,104.00 2.71
55 002332 ATz 1 24 373,192.00 2.69
56 002432 JVZERTT 326,353.00 2.35
57 000739 L 2l 321,708.00 2.32
58 688075 ZHAEY) 312,262.19 2.25
59 603301 PREBEST 308,836.00 2.23
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