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14N 1-5 54EbLE AR &t

2014512 A 31 H
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g
AT 21,984,131.36 21,984,131.36
HiHATE 930,642.39 930,642.39
EHARIE S 59,330.14 59,330.14
TGP Rl e 20,012,000.00, 112,753,000.00 408,618.00 88,632,518.63| 221,806,136.63
FNIRE R 5,000,000.00 5,000,000.00
RS 5,595,929.83]  5,595,929.83
RS HR R 458,597.46 458,597.46
Gioadsery 47,986,103.89 112,753,000.00 408,618.00 94,687,045.92| 255,834,767.81

1 fiit
RATIESFiE HaK 8,675,446.98  8,675,446.98
A JRE [RI 3K 111,148.03 111,148.03
IDENN=EEPNG AL 251,489.75 251,489.75
NATFEE 2 41,914.96 41,914.96
I 268,814.14 268,814.14
FoAth A7 o 251,359.94 251,359.94
vikii¥ssas 9,600,173.80|  9,600,173.80
R A R B B 47,986,103.89 112,753,000.00 408,618.00 85,086,872.12| 246,234,594.01

TE: R PIRNARIE T KGRI E, FF%

B H BT LUK

7.4.13.4.1.2 F 2R XS B RBURAE 2 BT

M 20 e 1A =R BT E 1 H Bl

B | Bz Rl LA ) oAt 117 3748 & AR AR AR
X P AR R H 3 4 A 1A
4 (BAfr. NI
A2 R 7 B 5 3 &
ISR F Ik AR R
S 2015 4F 12 A 31 H 2014 4F 12 A 31 H
Tﬁﬂ%ﬁﬂ 25 I T2 29 b2y 52
FEARA TR 25 73 RITI124) 29 W% 52
7.4.13.4.2 FNC X

BN XS 2 45 < i B 28 SO B BROR SR IR e 3t B PRI ANV 2R AR Bl i i A= e 50 19
JRSE o AR IR IR B B St AN R T it A, BRI e 5 R AN XU o

7.4.13.4.3 HABBHE RS
A AR IR FE 5 4 TR 4 ik T LA 2N Fo M B R St B 4 B IR s Tl R R A
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AMICICZE LA T I A R R AR B 1T R A2 i B R RS, o AR 4 2 B0 TR IR 58 2 P
T EERAT R RN T 58 2 W B SR AN 27, i T s ) S ATAN A XURS: SRR T BRAMIE T K.
ITERE SAEH BRI 200, AT BERIE T UET: 11 37 A P B B 520

AT 4 R B IG FE AT 72 40 i S AR = 3 3 5t Kbk A4 &, I EE
20 & R[S (CPPI, Constant Proportion Portfolio Insurance)fiFE, A H%Fa T~
5 R 55 - R G H A R BT E ], DA R AR A ORAS S S 2 AN R AR & 22 4
FESLI 4 BT AR DR AR A B B PRAE IS AE H 1

AT Gl I A B B PR AR A KBS . ARSI TTH A higr. Tim
37 T HERE T GRS 5 I BIACT 60%, b4 N AR AR T 3 4 557
FHE 5% 0 E s B AL —FE LN BUR i 77 SR BUIE. IR AT 58 XK 557
BEET B T 40%, Hr, FEEEEA I BGIE I e A B R 8 5 13
1) 3%.

A HE G I B BN OO AR B S T REA 2R G Se it i 4%, € Wis H 2 MoE
TV B AT R P R, SR A I G TR (R0 AR A RS, B B AT b xof IR
HEAT ER R AR ]

7.4.13.4.3.1 FHABARE KU D
SHEHAL NRTJT

EN N AR
2015412 H 31 H 20144 12 H 31 H
5iA E- 4
A A R YA R IE] T
{8 b 431 18 EL 31
(%) (%)
AL Gy VAR Rl 7 — B 36,724,074.43 21.78 88,632,518.63 36.00
Ao MR 0 7 — B Bt
A o MR 7 — Bt R R
TA R 5™ — BUIEF BF
FHoAth
At 36,724,074.43 21.78 88,632,518.63 36.00

7.4.13.4.3.2 FAfHRE KU B BURR I BT

BB B IR 300 F5 B LAST 1 At 173728 DR FF AR
X B AR H 3 4 B HHE
A CPA. NRM A

A H R AU AR B ) AR 5
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20154F12H31H 20144F12H31H
LY 3007 F8 8 F Tt 5% W) 258 W) 234
2.E 3007 FR BT FE 5% > %) 258 /b Z) 234

7.4.14 BT EBMN T THRR FE U B HARE IR

(1) ~nbrE

(a) &ft THARMMETHE I

ARMETESERIBRZER, B A R E T ERAT S B H 2 A
1B T & B AR Z IR TR E -

F—JE R MR BB BETE R T I FoR &G TR

WRR BRI — R U B AMH IC B 77 Bl 057 B B R 4 T WL A S A\ AH

E N =) S PN A oaa Wil G AR NEIRYE =2 DN

(b) FFEHI LA SRUHE T B A<l T A

() &FER&mM T HEARMME

T 2015 4F 12 H 31 H, REESFFA A RME T E H RS TS 0 6 14
PR T — BRI AN 31,162,802.03 7T, & T8 - E RN
118,532,032.40 JG, J& T2 = ZIRIARHN 318,240.00 J6(2014 4F 12 H 31 H: H—)2
7K 88,048,745.43 JG, B JFIK 133,757,391.20, LEHE=JZIK).

(i) 2> FeOME T =k R ) HE KA )

X UESRAE 5 Fr BT S AN R, A I R IUERL, 58 5 AT BR (L 4k 2k
P A G ANERR) . BB TAEATFRATEN L, AEEA S TIFMH 22 5 KB iER
HIAR] 28 5 AN s R 18] S BR 5 S ALK AH SG I SR AN 27 I A RAME SN — R Ik I
R A B 1 58 vh R F AN RIS A A BN T 2 SR B B S AR B, A e R R i S A A5
F2 N SUAMEN B 28 2SR = Z IR X TAEIESRAC 5y A b 7 ol R L 1) ] e i
A AN (TR S B SRR A RN FABE 5 5 B Ah), A4S T 201543 A
19 HE SR IUERECE BRA RIARSE (b B IEZ5 4% Bt 5 e b b fh (B A% 55 AR /N
T 2015 4F 1 2 [l @ 28 SR O AS (AL BRARVEE ) BT a7 $R At () 5 8 465 SR A 5 E O So e
E(FHE 7.4.5.2), FFRRAHRGIZRI A RINENEE — R IR 2R 2R

(iii) 2B =JR KA R E AR BN A AR B 44

T ML Rl

—— R R
201541 H 1 H -
LZ NG e =3/ ¢ 225,420.00

HHE=FER
2 HAR 15 Bl 2R LA
—— 1 N\ 40 2 B ) 45 B 45 2R 92,820.00
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2015412 A 31 H 318,240.00

2015 412 A 31 H¥iFef
FIE P21 N 2015 4E 28
[ A SEBILA 15 545 2% 1) AR B

—— N R A R 2 -17,611.83

TEA$ 28 R B 25 20 vk AR R ) 2 AT E AR S R . 3RS m S 0 .
87 FH B SN T OUL S N\ ABL ) 5 = 2 A Fo i (B 4% AT B A RIE T E .

(c) JAEFFEE LA RAUME TR SR T A

12015 412 H 31 H, AREGRFFHIERFZER LA R ETHE R e 5™
(2014 /12 A 31 H: [F).

(d) ALAA Rt ETHE R R T A

ANCLA SO OME T B R 4 Rl 7= A A7 057 32 22 A48 B SOGR R At &R 67 g, FLIK T
YrE S 2~ RO EHEZER .

(2) BranbirEsh, BRET R H A E: S0 75 20 W 1) Fo At 3 2 H T

§8 HEAGRE

8.1 HiRESHZHAEEMN
G@iEAL: NRMt

75 i H & SRR

It (%)

1 B e 5 36,724,074.43 21.70

Hopre 2 36,724,074.43 21.70

2 ] 7 WL 2 $5 % 113,289,000.00 66.94

Hrr: fiize 113,289,000.00 66.94

B SCRRIESR - -

3 ) R iy ; -

4 ST A AR ; _

5 SN S - -
Horpre SEW =1 ) SENGR

B Sl ) )

6 WRIT g R &N et 14,191,021.42 8.39

7 oAt & T 5 5,024,759.73 2.97
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fit

169,228,855.58

100.00

8.2 MARIAT W AR B ERRHE

SRERAL: ARMIT

. A BT
g 1Tk A A

B (%)
A 7N NN N X4 - -
B KA - -
C il k. 12,137,748.83 7.20

D M0 B0 R SOK A=
VA4 1,356,000.00 0.80
E e84 1,563,000.00 0.93
F ek AEE 688,800.00 0.41
G B e I N I [ |4 3,546,000.00 2.10
H GRER IRV - -

. EUSKE TN LIRSS s % N
5l 4,879,693.12 2.89
J A4 6,455,800.00 3.83
K Ja b= 4,175,180.00 2.48
L FRL G AN 55 MR 25l 1,825,600.00 1.08
M BFEREFAEA MRS 96,252.48 0.06
N IS FREERN A e it A 2 - -
0 JE R ARSS BTN H Al AR 55 - -
P HE - -
Q PAEFAE 2 TAE - -
R Ak RE AR IR - -
S g - -
At 36,724,074.43 21.78

8.3 HIRIEA R E S E ST =8 IR/ TR B Bt A 41

SR NRTIT

Fa | A B 22 44 R () Ny ANz e
R o U | Ve L (%)
1 601009 R ERAT 200,000 3,540,000.00 2.10
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2 002368 OBy 45,000 3,019,500.00 1.79
3 300488 {ERZ N 29,598 2,628,302.40 1.56
4 600565 18 5 B4y 223,500 2,610,480.00 1.55
5 601988 o E R AT 500,000 2,005,000.00 1.19
6 002438 YL 8 70,000 1,953,700.00 1.16
7 600057 LG A 140,000 1,825,600.00 1.08
8 000951 i [E E R 100,000 1,810,000.00 1.07
9 600242 *ST 1 & 100,000 1,728,000.00 1.02
10 600104 FRER 80,000 1,697,600.00 1.01
11 002474 Mo B A 70,000 1,676,500.00 0.99
12 002325 UL Iy 100,000 1,563,000.00 0.93
13 002329 2 IREHR 50,000 1,395,000.00 0.83
14 600900 KT HL 7 100,000 1,356,000.00 0.80
15 601333 JIRER 200,000 1,002,000.00 0.59
16 300161 e s 25,000 918,000.00 0.54
17 600816 ZE151E 40,000 910,800.00 0.54
18 000656 SR A 170,000 897,600.00 0.53
19 000089 EYIHLIZ 100,000 816,000.00 0.48
20 002539 B L 50,000 800,000.00 0.47
21 600826 ==y 20,000 688,800.00 0.41
22 002146 TR R 70,000 667,100.00 0.40
23 000513 IR 2k 4 4] 10,052 577,286.36 0.34
24 300028 &R 13,000 318,240.00 0.19
25 300496 rhARME 1,312 183,693.12 0.11
26 300492 it 5,472 96,252.48 0.06
27 002787 g 1,511 24,735.07 0.01
28 002782 EIA 500 10,635.00 0.01
29 002778 R 500 4,250.00 0.00

8.4 MEHNBERRAAHERLES
8.4.1 RFSEASHUE IV ST ™ 4H 2% BLET 20 42 KBB4
AL NRHT

i B4
75 Ji B2 ARAG i 52 A4 BR AR KNSR T e
Bl (%)

1 601179 Hh ] 7 EE 13,494,565.36 5.48
2 300059 R E 11,589,003.30 471
3 600703 =B 11,211,513.01 4.55
4 600705 HHT AR 10,836,743.62 4.40
5 600565 11 Iz 4y 9,454,389.00 3.84
6 000831 fl Fit 9,285,294.13 3.77
7 000046 12 I 9,138,692.12 3.71
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8 600795 L H, /) 8,903,498.00 3.62
9 600219 IR 8,764,715.26 3.56
10 600196 SREZ 8,637,203.00 3.51
11 002227 BORE 8,574,879.40 3.48
12 601318 [ P2 8,111,652.01 3.29
13 300159 H A 7,787,556.20 3.16
14 300010 R R 7,783,905.00 3.16
15 603993 1% BHAE Y 7,682,829.46 3.12
16 000513 IR 2 2 4] 7,406,621.10 3.01
17 300075 LA Yg ] 7,138,220.52 2.90
18 601788 HHKAUES 7,115,192.00 2.89
19 600570 fE A LT 6,901,455.41 2.80
20 601989 i [E T 6,763,000.00 2.75
21 600958 RITUESF 6,683,727.00 2.71
22 600109 [ S UESF 6,585,328.89 2.67
23 601166 PVARAT 6,413,798.00 2.60
24 000599 R 6,330,586.00 2.57
25 000801 VO LM 6,160,698.70 2.50
26 600804 NS 6,091,209.88 2.47
27 300045 16718158 5,795,428.99 2.35
28 603555 AN 5,722,650.00 2.32
29 600816 ARETE 5,108,980.00 2.07
30 600661 B R 5,108,522.91 2.07
31 601088 T[] i A 5,080,000.00 2.06
32 000062 RYIAE R 5,068,860.00 2.06
33 002439 EL Y 5,012,456.00 2.04

e AR BNGHHL KNI S RS A R U Ac s ) 11, A% &
KRG

8.4.2 RitEHEHBH WIS E = 1#E 2% 5ET 20 42 1B Z 4
SiAA . NRMT

i B 4
75 Ji S ARG JE 52 24 TR AT Z T SE H 40 e
Bl (%)

1 000938 KA 15,095,297.00 6.13
2 000768 HHT KL 12,516,356.07 5.08
3 601989 b [E & T 12,340,462.33 5.01
4 601179 Hh ] 7 EE 12,283,445.99 4.99
5 600109 [ SRS 11,609,069.14 471
6 600584 K H R 11,369,200.57 4.62
7 000046 2 I 11,287,143.96 4.58
8 300059 K7W & 10,965,536.11 4.45
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9 300010 R 10,595,233.06 4.30
10 600703 = ZIGH 10,463,681.90 425
11 600705 HH LA 10,418,450.21 423
12 600219 ERINE:EN 4 10,124,905.08 4.11
13 600958 R UESF 9,127,694.00 3.71
14 600795 i H, /] 9,110,079.00 3.70
15 000831 BRI 8,290,827.39 3.37
16 600196 S REY 8,281,375.15 3.36
17 600804 S 1 - 8,260,137.04 3.35
18 600570 fE A T 8,222,591.07 3.34
19 002227 WOk R 7,667,088.48 3.11
20 300159 HI Ay 7,634,373.00 3.10
21 601788 HeRKAES 7,504,091.32 3.05
22 601318 Hh [P 7,482,537.45 3.04
23 600565 1t 5 B4y 7,147,992.19 2.90
24 600590 R R 7,081,165.24 2.88
25 000513 TN ERAE [4] 6,905,851.72 2.80
26 000599 T i O 6,839,640.08 2.78
27 000801 Va1 L 6,553,054.35 2.66
28 603993 1% BHAE Y 6,536,324.88 2.65
29 601166 PV ERAT 6,374,685.00 2.59
30 300075 L&A Ig ] 6,294,528.38 2.56
31 002439 EL Y 6,207,413.92 2.52
32 603555 AN 6,187,385.39 2.51
33 300324 kA5 5 5,971,616.94 2.43
34 601992 G R A 5,770,456.83 2.34
35 600277 e RN e 5,698,821.52 2.31
36 000783 KIS 5,681,167.79 2.31
37 300168 JIikAE B 5,599,659.00 2.27
38 600978 HAEARN 5,365,439.76 2.18
39 600358 E RIS 5,308,070.44 2.16
40 601688 HEFRIESF 4,961,917.46 2.02

VE: ARV SR RS R (R A R DL B 311, ANE I8

KA 5

8.4.3 ENFREM AL BB & SE H AR RN S

A NRMT

KNBERHI A (BRAE) A

617,717,788.93

FHHBCEE RN ORAZ) B

712,316,432.10

TE: CSRNBER A B S REER SN S35 SRS A it (A B A afe LRS840

5, AFHREHRZ S
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8.5 WIRIEBF MM RIFFRREASE

G NRTIT

» i B 4 E 7 1
FFg {577 it A EEEBI%)
1| ExRfig
2| BUTER
3| ez 113,196,000.00 67.12
Horp: BURME SR 113,196,000.00 67.12
4 | ks
5| Al AT AR T R
6 | THAER
7| TR (RTAC A 93,000.00 0.06
8 | [EhlkAfres
9 | HA
10 | &it 113,289,000.00 67.18

8.6 SR A SCHME 5 ZE B 1E H B A /NHRFF B AT T2 R 57 5% A 40

SWEAL ARTIT

S
5 (hiEs A ] 44 FR HE(5K) N RE FE LI %)
1 140424 14 ﬁji 500,000 51,640,000.00 30.62

2 140407 14 (Z;ji 500,000 51,555,000.00 30.57
3 018001 = FF 1301 100,000 10,001,000.00 5.93
4 123001 WA bR FE A5 930 93,000.00 0.06

8.7 JRIE A SOME 5 2B 1 LB KN HE P BT B 7 SCRRIESF B B AR

AT ARG IR ARFFAT B SCFFIETF -

8.8 MEWIARIL A FOMME 52 r#E LB RN HEF BRI 142 SRR 4
AREAMEHRRFFA SRR
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8.9 JAARIZ A SO E 5 ZE G B 7= LA /N PP A AT T 48 AIE 58 A 40

AT A AR AR FFABGLE

8.10 MEWIRARE SRR KRR H BN
AT SR IR R I BRI

8.11 5 HIRAE SRR K B FUH R 5 oL i B
AT AT IR AR AT [ G 52

8.12 HHAESMEMIE

8.12.1 it WA AT S BT AU HT -+ AU IR AT EMORGE BT LR &, AR
] AT — 9 N AR LS IR BE ROHT T 2SR I RAT EMARSZ B A T STAIAL
8.12.2 AR GBI MAT T A B R, B A e 5 R 1 A e FBe 22 P 2 AP B 22

8.12.3 MR H AT F= R R

Bhr: ANRmMt
e ZFR o
1| FHRIES 139,394.26
2| BISCIESRE B K
3| RYSURA
4 | BICRLE 4,851,455.96
5 | REYSCH R 33,909.51
6 | HAth MUK
7| TR
8 | Hfth
9O | Al 5,024,759.73

8.12.4 JARFFH KA TH BRI B b5 A4
AT G AR R ARFF A AT e YT T He 4 597

8.12.5 HRAT+4 MR P AA e IE 52 PR 1B JL T UL A

SRR NRMIT

I I, e | VB
R | REA | AR A
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FEF{E LY
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it 52 PR OL
G




LRAT RESFATMA
ra BANK OF comunicaTions i Schroders

1 300488 IEX=-! 2,628,302.40 1.56 PRI
2 600565 5 i 2,610,480.00 1.55 EIpNEI
8.12.6 BHAGIRE IERHMICFHIEE
AT DU N, 0 T2 A & T30 8] T BEAFAE e 22 o
§9 E&HFTRAANEE
9.1 ARESHBRFEANBEFEANEN
TRARAL: Ay
i N4t
PR A IR AECas N e
FEHE NP
Gl SpsEry B
R 13 0 R 1 80
B HEE
1,351 98,018.26 |  20,000,800.00 | 15.10% | 112,421,864.82 | 84.90%
9.2 PIRESEEANKIMWAN RFEEESHIHEL
WiH FEA LSS () ok B 4 SR A LG 131
A SNV NI IN
WA AR S

9.3 HIARESEEANK NN RFHE ST AE S0 S E X AR HR

IiH FHESmE R ENEEX T (56
KAFEPEFNGT . e R
RT3 NFEE A4
AIEG TG AP G AT RS
§10 FRAEESHFZED)

AL A

L EFAENH 2013 4 12 H

271,898,528.26
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25 ) He & 3 S 0

A H R BT JS 4 A A i 219,467,536.03
AR A 4 0 ) 43 A0 48,352,839.72
P ASHR A AL A e B 473 450 135,397,710.93
ARG HAEL S AR Bl 4y A

AR R A R 4 A 0 i i 132,422,664.82

TE: 1y WORAIR S TR R A RN o DAL 55, TR R i izl 55
2 GRS AR A e 55, DL B [ A A b A ik 5

§11 EXRFMHE

11.1 EE&HHRFE AR R
ARG ARE AR AT RS HHRE A KRS

112 Z&EEFHEAN. ZSTEANENEESHER I TRERAFRS)

1. EeEHANNERANFERD: AREHN, /7% —lmEFSH=thke
WHBGHED, T EHEEAFAESRK GRERERN AL LT AR SR,
AEBOGEREREAFEHRK GEEARN), MMESLHPS. AR = m#HF
BN RS BOEE, Bkt REEREBEAFRIGEH . EEEH
Nl b3 B KNSR Bl ) L B O [ S A T4 5 R AT 1 e 15 B e e
¥

2. BEIE NMESTTE RN ERANFLD): AESFTLEAN 201541 H 4 H
RAVESIER, FHAEFK I H T EE AR T IR ST E LS R 2. ARETEA
2015 ¢ 9 H 18 HAATERIER, RS20 B B RAT BB W 55 AR Al i 22 B HR 55

113 BREGEEN. Z&W™. ZE&HEWFHIFR
ARG IR KW MAFEGE RN FGW™ ., e RE LS HURAE I

11.4 EERRRIKIEER
AT AT A BB S R R A A
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11.5AEEHAT H IR IMES TG

AN, AT RO H TS TS 55 Py B R AGE PR = Il 55
At CREERIFE ALK, AR T3 50,000 76, HARESHEES SRR, REE
AR OIS N H T B 2 T 55

1.6 EEAN. TEALRERHEEN RAREERLTFRR
ARIEGEIN . FESIEE NS @ B BN SRS WA RS2 8 1 RS A et

e
o

11.7 EEMAUESR A TR 5B ITHIE R B
11.7.1 ZEMAESH A TR B B T RER % RSB
G, NRMG

5 W24 5 NS AT 1% T R4 4
ﬁc
==t )ik 1 4 3 {7
F T 4R T P
e | PCEEL | SRR {4 & R
=EN
B EL A LA
?“/\iﬂz"
zgf\ﬁ * 1 87,713,462.68 6.60% 80,503.34 6.61%
INE=]
PRI Y A
jg;;,jﬂ% 1 8,053,891.85 0.61% 7,500.67 0.62%
/S H
ESE:EATIRTEE
;;}gé/\f 2 78,010,279.74 5.87% 71,458.48 5.87%
NN~
KIS 1
Jg?é/\fﬂﬂ” 1 6,416,600.33 0.48% 5,841.64 0.48%
NN
ARGIE 5
Z[{Eé i 1 59,971,576.59 | 4.51% 54,895.00 4.51%
gANN=]
EEIES
ﬁgf}yé 1 5,267,261.17 0.40% 4,795.19 0.39%
A} AN
SIS
;’j’éﬁ—[ﬂ;/\ﬁ 2 46,888,706.12 3.53% 43,299.30 3.56%
yavi) /N H
b SIS
m@:ﬁ,\ﬁ 1 37,060,096.45 2.79% 33,739.49 2779,
AR RN
5 1EF 25 1 473
%E,jﬂm 1 35,053,708.84 2.64% 32,233.19 2.65%
INE=]
FRARIE A R ) 0
=T A 1 33,466,347.29 2.52% 30,823.67 2.53%
Sy
;E;/jﬂm 1 30,403,271.45 2.29% 27,750.56 2.28%
INE=]
IRy
zi/jﬂm 1 20,099,871.82 1.51% 18,718.96 1.54%
INE=]
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[E R H ZAESF
Bt A IR 7

188,107,069.92

14.16%

172,476.02

14.17%

HZRAIE S AR
AR

18,553,087.00

1.40%

16,891.02

1.39%

ARITUEZF Ay
AR

160,133,612.73

12.06%

146,331.47

12.02%

NI UEZAT B

SHEAT

13,664,738.98

1.03%

12,440.33

1.02%

HAEIE SR AR
AR

134,990,319.48

10.16%

123,488.87

10.14%

] Bk o7 A
AR

128,692,542.92

9.69%

117,809.55

9.68%
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