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B LI FAERHARER & 48 HO8 iR R IR SR B 3k 4202648 IR

T2026F6 H30H, ARIEE KA LM S A2 EQ025FE12H31H: /). K
I, TR RIS AR SR B = o R (20254E12H31H: )

6.4.13.4.2 FMC XK
AN A A2 45 4 i L 2 Fe A8 B A SR B4 i = R AN IE AR B i kAR D sh
Ko AFEE AT B 7= M A AR i, BRI 3 AN XU .

6.4.13.4.3 HAhHr s XS

FLAAN AR RS, A 45 2 4 BT &b T 2L A Fo M B SR SR I 4 90 2 TR Bk T 3 ) AT
HMICICZE LLA T 3 A0 4 DR 2R AR Bl i R AR B S I R, o ARk 4 B TR R 5 FT -
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B BB AATIEIE, RED NG AT R AT R .
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FLB BRI T R P E . ShAh, AREEWRESEE NS H XA S RAE FIER N
S A, BliE H 2 M E AN R ST NS &, f3E VaR(Value at Risk) 5 %6
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SRS NRMoT
AHAAR FRAERER
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6.4.14.2 T LA A ETTERNSBIT R
6.4.14.2.1 ZFER &R T BRI A RRMME

A NRMIG
e \ AHAR AR
ARIEITRER TS /2 20264F06H30H 2025412 H31H
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BT RO S5 2 SR HOM AT 5 5 8 4 20264 TP IR 2
o JE B S5 « A BEURD FoAth il ) )
b
P |#HE - -
Q | DAAaTAE - -
R | XX, EEMGR - -
S | &%E - -
it 6,139,055.09 13.45

E: TS IARRR, & LRz A

723 MEWARBITU O RABRBRERERRAS

AT g AR R TE i i

PR REBR A S

Erit Il

7.3 FARIZ A SOYME o 2B T 7 18 LU /N HE R I B B R 4R B A
7.3.1 SARFEEB AL A RE & B ST 15E LI R/ N HEFF R BT R BB R 4

SRR NRMJG

54 Bt

z JI AR JI B A4 R HE(K) A EOT) FEEHE L
#1(%)

1 | 688256 FERA 2,444 3,899,524.20 8.54
2 | 688041 HOLIE R 5,503 2,037,760.90 4.46
3 | 688012 A 2,783 1,303,835.50 2.86
4 | 688120 B R 2,817 907,581.06 1.99
5 | 688008 TR R 2,917 903,978.30 1.98
6 | 688521 O SR A 2,345 870,323.30 1.91
7 | 688525 (EEiXeai 1,604 793,546.92 1.74
8 | 688072 iR 946 787,072.00 1.72
9 | 688981 '4313“\ 17 4,702 746,771.64 1.64
10 | 688498 JRANRHS 369 695,934.00 1.52
11 | 688361 Elﬂﬂiavﬂu 1,498 644,140.00 1.41
12 | 688702 RERHEAE 1,514 590,444.86 1.29
13 | 688110 IR A 2,856 581,767.20 1.27
14 | 688506 H AR E 1,704 501,027.12 1.10
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B %k FIERHIR A

TREC SR AR T $5 B 4 20264F H IR

15 | 688652 HAE A 2,246 449,581.82 0.98
16 | 688002 BRI 2,757 426,480.33 0.93
17 | 688082 R B 836 361,152.00 0.79
18 | 688766 Ay 450 344,970.00 0.76
19 | 688279 [EIRpR R 1,382 310,176.08 0.68
20 | 688111 G A 1,415 301,465.75 0.66
21 | 688409 el s 947 290,018.75 0.64
22 | 688052 LT 1,004 289,463.24 0.63
23 | 688047 et 1,862 287,995.54 0.63
24 | 688127 WG 2,917 284,699.20 0.62
25 | 688248 A R 3,949 273,191.82 0.60
26 | 688343 ANV 3,284 268,171.44 0.59
27 | 688200 Al 503 264,125.30 0.58
28 | 688775 s BT 1,884 261,216.60 0.57
29 | 688146 HRE 733 256,542.67 0.56
30 | 688469 SRR K 23,254 246,724.94 0.54
31 | 688099 i = 7 2,319 238,625.10 0.52
32 | 688777 ERECEF N 1,974 231,945.00 0.51
33 | 688230 O TR 2,898 228,391.38 0.50
34 | 688233 TR AR 1,055 226,213.10 0.50
35 | 688138 B G 4,766 224,002.00 0.49
36 | 688721 e B 3,683 215,013.54 0.47
37 | 688617 HREIT 1,148 208,430.88 0.46
38 | 688385 B HBH 2,913 207,667.77 0.45
39 | 688728 R 9,778 205,729.12 0.45
40 | 688472 IS 18,415 199,250.30 0.44
41 | 688582 S BNIER 3,004 195,260.00 0.43
42 | 688061 NFRH 3,829 190,186.43 0.42
43 | 688281 R 3,511 176,357.53 0.39
44 | 688103 & ¥ 2,367 176,128.47 0.39
45 | 688665 VY75t H 2,666 175,156.20 0.38
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TREC SR AR T $5 B 4 20264F H IR

46 | 688486 Je iRy 2,748 174,717.84 0.38
47 | 688313 HAEEF 915 168,954.75 0.37
48 | 688275 JiiEHTRE 1,307 166,707.85 0.37
49 | 688049 JEE R 3,549 166,483.59 0.36
50 | 688290 sl HE 2,494 165,501.84 0.36
51 | 688029 A ok 25 27 2,237 160,616.60 0.35
52 | 688516 BURRAE 2,779 159,486.81 0.35
53 | 688293 L3875V 3,824 159,422.56 0.35
54 | 688347 HEHT /3 ] 474 159,406.20 0.35
55 | 688683 SIRBHE 4,172 158,202.24 0.35
56 | 688155 FeHEEIR 1,939 156,845.71 0.34
57 | 688218 S| PN 2,799 153,833.04 0.34
58 | 688503 AR 1,146 152,074.20 0.33
59 | 688376 FIRPHL 1,301 151,306.30 0.33
60 | 688778 JZ 5538 fe 2,745 149,328.00 0.33
61 | 688262 R 3,447 149,013.81 0.33
62 | 688789 PR 2,789 148,291.13 0.32
63 | 688210 GG 3,606 146,079.06 0.32
64 | 688172 FEAR U 1,727 144,480.82 0.32
65 | 688568 HRHE 3,452 143,154.44 0.31
66 | 688220 FTERHY 1,145 142,346.40 0.31
67 | 688182 AEIPR 53 3,293 141,829.51 0.31
68 | 688776 DS 2,307 141,511.38 0.31
69 | 688223 fn A RE R 29,735 141,241.25 0.31
70 | 688180 LAY 4,176 141,232.32 0.31
71 | 688535 iR} 750 140,250.00 0.31
72 | 688709 Rk 3,616 137,733.44 0.30
73 | 688192 YT 2 3,387 135,242.91 0.30
74 | 688543 E R 2T 3,426 135,155.70 0.30
75 | 688209 JAE S 4,645 135,076.60 0.30
76 | 688331 REAEY 1,036 134,949.36 0.30
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77 | 688183 A i LT 1,011 133,856.40 0.29
78 | 688286 Wi 1,155 132,905.85 0.29
79 | 688578 Byl 1,215 132,678.00 0.29
80 | 688228 VAN P 1,697 131,245.98 0.29
81 | 688372 R 704 130,944.00 0.29
82 | 688396 T 1,316 128,375.80 0.28
83 | 688102 W Rt 2,685 126,678.30 0.28
84 | 688416 TERR Iy 874 122,360.00 0.27
85 | 688088 W R, 3,434 122,078.70 0.27
86 | 688458 F R 2,901 121,145.76 0.27
87 | 688378 L 1,945 120,590.00 0.26
88 | 688559 W H R 1,419 119,082.48 0.26
89 | 688556 el 8,919 118,444.32 0.26
90 | 688475 A W 2% 4,303 117,687.05 0.26
91 | 688653 FR A A5 6,716 116,724.08 0.26
92 | 688252 KA 4,858 116,592.00 0.26
93 | 688591 TRV 3,369 115,826.22 0.25
94 | 688126 PREF= 2,899 115,641.11 0.25
95 | 688211 ER Y& 3,341 114,997.22 0.25
96 | 688173 GERIRD 6,004 114,916.56 0.25
97 | 688689 BRI 1,741 112,677.52 0.25
98 | 688636 BEHIA 3,106 112,530.38 0.25
99 | 688337 YRR 1,499 112,320.07 0.25
100 | 688215 Hify % &4 R 2,795 112,247.20 0.25
101 | 688062 LA 3,933 111,107.25 0.24
102 | 688558 ] e R A} 3,318 109,029.48 0.24
103 | 688011 <[P ip) i) 1,560 108,997.20 0.24
104 | 688050 % HET 2,968 108,183.60 0.24
105 | 688539 mERHE 3,350 106,798.00 0.23
106 | 688271 53 id 1,031 104,368.13 0.23
107 | 688779 Tl ¥ 12,867 104,351.37 0.23
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108 | 688561 A AE 4,351 104,336.98 0.23
109 | 688196 T RE 2,883 103,499.70 0.23
110 | 688045 W Zyil 1,272 102,752.16 0.23
111 | 688100 S B 3,359 102,751.81 0.23
112 | 688231 (Z3rNiialis 2,790 102,476.70 0.22
113 | 688589 X 4,367 100,353.66 0.22
114 | 688113 IR 2,834 99,473.40 0.22
115 | 688097 Ak T 1,572 99,114.60 0.22
116 | 688195 SR 514 98,986.12 0.22
117 | 688249 mn A 1,675 98,875.25 0.22
118 | 688552 LIWNEER 3,511 98,764.43 0.22
119 | 688035 PEHRLL 1,073 98,501.40 0.22
120 | 688009 Hh [ 18 5 20,625 98,175.00 0.22
121 | 688283 S T 4 2,960 98,005.60 0.21
122 | 688136 S A 4,613 95,535.23 0.21
123 | 688025 ARE 200 94,000.00 0.21
124 | 688615 HEER 823 93,081.30 0.20
125 | 688163 T 1,906 93,031.86 0.20
126 | 688595 R 2,117 92,851.62 0.20
127 | 688291 KA 1,586 92,749.28 0.20
128 | 688395 1ESZ A 4,191 92,621.10 0.20
129 | 688007 TGRS 6,816 90,652.80 0.20
130 | 688692 LN RN E 368 89,898.72 0.20
131 | 688697 AR Ee 6,594 89,612.46 0.20
132 | 688239 R 1,493 89,326.19 0.20
133 | 688658 it 2. 6,824 87,756.64 0.19
134 | 688005 HEFHE 2,848 87,148.80 0.19
135 | 688570 RIGE 6,095 86,731.85 0.19
136 | 688085 = RIEST 7,144 85,513.68 0.19
137 | 688562 RIUR B A 5,659 85,224.54 0.19
138 | 688236 HALEST 5,876 84,966.96 0.19
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139 | 688600 EA R 2,538 84,464.64 0.19
140 | 688232 B A 4,677 83,157.06 0.18
141 | 688719 ZRIE 1,067 82,159.00 0.18
142 | 688216 IRFHE 1,931 81,121.31 0.18
143 | 688156 PEAEIAI 2,645 80,011.25 0.18
144 | 688015 TR 5113 78,637.94 0.17
145 | 688391 IR B 2,168 77,766.16 0.17
146 | 688410 gkl 5,346 76,768.56 0.17
147 | 688157 P d sty 2,856 75,369.84 0.17
148 | 688237 i AR 1,407 75,161.94 0.16
149 | 688321 A 2,788 73,408.04 0.16
150 | 688592 H] B ST 1,756 72,768.64 0.16
151 | 688799 g2y 1,617 72,554.79 0.16
152 | 688639 EFEEY) 4,446 71,758.44 0.16
153 | 688682 FESKRIR 1,823 70,914.70 0.16
154 | 688660 LSRR 8,172 70,442.64 0.15
155 | 688208 THE R 2,754 69,373.26 0.15
156 | 688193 =AY 1,222 67,576.60 0.15
157 | 688251 AR RE 2,633 67,483.79 0.15
158 | 688255 JURIE 2,405 66,859.00 0.15
159 | 688357 ey e 2,258 66,543.26 0.15
160 | 688367 T REE 1,967 65,501.10 0.14
161 | 688077 K HbAE 2,466 65,324.34 0.14
162 | 688363 HEERA ) 1,822 65,172.94 0.14
163 | 688651 REH 2 4 1,877 60,476.94 0.13
164 | 688620 LI 3,651 59,146.20 0.13
165 | 688152 MELIB {5 22 2,137 58,724.76 0.13
166 | 688081 B HER 1,411 57,681.68 0.13
167 | 688435 JETT AT 1,788 57,216.00 0.13
168 | 688398 TP 2,178 56,431.98 0.12
169 | 688370 AR 2,688 56,232.96 0.12
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BT RO S5 2 SR HOM AT 5 5 8 4 20264 TP IR 2
169 | 688058 FEE 2,688 56,232.96 0.12
170 | 688067 KR 2,757 55,553.55 0.12
171 | 688426 AT 2,962 54,323.08 0.12
172 | 688046 ZiRAEY) 2,094 50,674.80 0.11
173 | 688393 G- 2,711 48,201.58 0.11
174 | 688788 BHERHE 956 43,000.88 0.09
175 | 688681 BRI Ay 3,050 42,639.00 0.09
176 | 688203 Y IE AR A 3,830 38,223.40 0.08
177 | 688388 FauRHY 447 19,668.00 0.04
7.3.2 BRI B IL A M E 5 E S B =138 H B K/ HEF BT I = £ B B 4
SR NIRRT
4%
z JI AR JI B A4 R HE(K) A EOT) FEEHAE
1(%)
1 | 688802 N 1,389 1,150,508.70 2.52
2 | 688795 JEE IR 25 FE 1,503 1,076,884.47 2.36
3 |301086 ' 980 205,094.40 0.45
4 002768 = By 3,200 166,592.00 0.36
5 | 688729 bz, 5 ety 3,841 165,163.00 0.36
6 | 603986 J& 5 BHT 200 163,000.00 0.36
7 | 688545 MR T 1,199 159,538.94 0.35
8 | 603175 A, T 1,600 142,544.00 0.31
9 | 300861 K Iy 5,200 130,988.00 0.29
10 | 300124 TENELAR 1,800 119,394.00 0.26
11 | 301536 B ERH 900 115,839.00 0.25
12 | 002841 PRV A7y 3,300 113,949.00 0.25
13 | 300049 A St A0y 2,800 108,864.00 0.24
14 | 002402 HIT 2= 4,100 105,903.00 0.23
15 | 000333 KA 1,400 105,742.00 0.23
16 | 002384 RIULKE 5 400 104,940.00 0.23
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BT RO S5 2 SR HOM AT 5 5 8 4 20264 TP IR 2
17 | 300857 N 300 101,970.00 0.22
18 | 000408 JEAEA 1,400 97,048.00 0.21
19 | 001309 1 B ) 100 94,290.00 0.21
20 | 002463 VHELRAY 600 91,680.00 0.20
21 | 603259 2 A 700 87,157.00 0.19
22 | 000338 HELE TN 1 2,900 79,025.00 0.17
23 | 300774 BN 7,100 76,325.00 0.17
24 | 000683 AL T 13,000 74,880.00 0.16
25 | 301042 ZIRBLA 1,120 74,704.00 0.16
26 | 000039 Hh ARSI 9,200 74,612.00 0.16
27 | 300014 ¢4 8 Re 1,100 71,533.00 0.16
28 | 300842 15 B A 800 71,336.00 0.16
29 | 301097 R lRIT 1,961 70,007.70 0.15
30 | 300953 B R 500 66,850.00 0.15
31 | 688755 DFHRHZ 2,298 63,332.88 0.14
32 | 300073 EPARE 557 1,300 62,452.00 0.14
33 | 301358 51 e M RE 800 60,696.00 0.13
34 | 601061 Hh %ﬁ)% 5,400 58,158.00 0.13
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