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P ST R E R, A VaR(Value at Risk) FEARe R A 3 4 1 I 10 78 72 A0 4% X
Bz, RN a] S xRS EAT ER R A2 A

7.4.13.4.3.1 HAhM#E RS
Hfr: ARt
i 5 AHIAK 2021 412 A 31 H
N RME d S TR IRE ] (%)
X Ty V4 R - I SR AR 1,184,495,743.05 24.84
AT Gy M A R P S A R R
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B e s E R

AT SR B - BUIEC

Foth - -
it 1,184,495,743.05 24.84
7.4.13.4.3.2 A& RS B OB 43 H
ik FRUIR 300 525 LA HoAt T 3 B AR A AR
Xt AR R H 4 R
R &8 (Rfz: AR
FHIC R 22 5 (1) A2 3] o)
Pails AR 2021 4 12 A 31
H )
LI 300 BT 5% 47,203,769.18
2.9P% 300 FFE 5% -47,203,769.18

7.4.14 B B T BB 2 THRER R E U B H AR I

(1) AnME

(a) &R THARMMETTRTE

ASCOE RS RITEZE K, B 2 e E v BRI 5 A 52 S A8
J& I AR JE R E -

B M EG B G R TT  LR R IR

BRI BREE— R U N AR AN TR 7 B f5T B B W SR IR N

BRI AHRBE BB A T WSS -

(b)  FFEEH LA R E TR R TR

(i) &ER&EMLTAARNE

T 2021 4F 12 H 31 H, AREEEGFA WAL R E v AR S TH N 2 040 45 10 5 Rl 5
PR T - E RN ABONANRT 1,245,987,153.75 76, # ERMEHNANR T
4,109, 494, 029. 49 75, HF=FRIRFNANIT 10, 600, 072. 24 Tt

(ii) A S EEZ 8 1 E KA E)

AT LSO 2 IR T e B S TUR A H Dl & 2 IR ) eI

XFFAFSAE G B BT SR 27, 7 MO E K ST R 52 5 ANV R (RO 4ok ik 5 et
MG AERR) « BUR TIEATFRATEENL, AERESAS TMH 258 5 Ik H I |
AL 5y AN BR8] J R S ) 44 AR OC JI SR A 65 55 (K A FRAME ZUNEE — B IR AR ik 8 1A %
H SR AN TS S N AR T SO B RIS AR B, 7 A DG I SR RO 5 95 2 P (i 1 e 3
ZJRIE R =R IR

(iii) RN RMERBUA LA 5 55

T 2021 4 12 7 31 H, AEESFFARILIA R E T B ARSI TEN 4 0 45 1 4 b 5t
PR TR = R IR BN N R T 10, 600, 072. 24 TG.
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(c)  ARKFELHI LA SO ETHE R S TR
T 2021 4E 12 A 31 H, AEEGRFFAAERFEER LLA SO E T el B
() ABLAROMETEN SR TR

ANBLZY SO T B A <5 R 58 7 R A7 £t 2 B R SO TR EL At g R B ot KT A
5 e ERZEIR N
(2) RBUECHERAN (b2 THENEE 22 5 — &t TRMITE) « (Dl aitie

WEE 23 5 —eMBt ) o (b THENEE 24 5 — BT A (il vHE NS
37 TR TR (LN ERR B el THEAEN ) MR, BLAWEGES . R IR
=T 2020 5 12 H 30 HARARH) (T3t — 20 BIMvE S ik TR A & v i ad &)
NEREFRG RGN E 2022 4 1 7 1 HEHATH e TAEAEN . #E 2021 4 12 A 31

Fo AFE O Te il 1 AT W7 <l TR AE X W 25 d A R PPt o S T AR eIk 551
PEBT, B < T RAE U FIUYIAS 2o 060 AR T 5 1) W 55 IR0 AN 2278 s SR 7 A B KR

AFEREE 2022 4 1 A 1 HGEEIIHATHISHME, I RAHEN FoVF IR 52 55 i {8 592
WY ATE #H R, 2021 R LIRS AEEHIR .

(3) BRLRARA, BEB 7R H AN S0 w B0 W A HoAh 2 0

§8 MEHAWME

8.1 FIRESHHEHR

SAURAL: NIRRT

s 5iH 5% (G2 o7 8 4 B R I B 45
(%)

1| B 1,184,495,743.05 21.60

Hrp: RS 1,184,495,743.05 21.60

2| EEWE - -

30| BE s 4,181,585,512.43 76.26

Hor: fiids 4,181,585,512.43 76.26

BE SRR SR - -

4 | B IRTT - -

5 S RIATA TR - -

SENIREG G Rl 7 - -
FHorbre SEHT Lm0 D 1) SN 3R 45 465 il

Pighs ) )

RATHE M B &M 65,845,644.54 1.20

HoAth o= 51,199,037.99 0.93

it 5,483,125,938.01 100.00
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VE: AREESANGE WK ) I AL Zy LI B8 s I miE o8 AR T 15, 275, 817. 65 I,
7 A A TP LE A 0. 32% ; i PRSI RS Zy ML $5E B s I T (B 9 N IR T 133, 284, 659. 80
JG, ST EE L) 2. 80%.

8. 2 MEMIRIZIT W RIBRERFAS
8.2.1 MEWIRIZATI A REFEARERFAHE
SR NIRTTT

R s ARt GO 5%3%2:*)%%
A g RS B il 1,116,654.00 0.02
B PRI 54,563,421.00 1.14
C il Mk 660,294,077.38 13.85
D 7. #T7 BRAR SOKAE =L R 20,599,101.00 0.43
E |4 2,829,213.80 0.06
F R A E N 9,348,543.70 0.20
G ZiWiEk. B - -
H fE1g Al 4,608.00 0.00
I SRR BAEAS B EAR RS 37,237,749.89 0.78
J AT 4 147,691,210.83 3.10
K S5 Hiu =l 12,622,697.70 0.26
L FHL G AR 25 M 55l 35,732,729.28 0.75
M RFERI A AR S5 - -
N IR BRI 2 it A B 28,483,371.97 0.60
0 S RRS . BT HAB RS - -
p BE - -
Q PR ST AR 18,161.78 0.00
R A AR E AR 25,393,725.27 0.53
S e - -
&t 1,035,935,265.60 21.73

8.2.2 MEBARIEATW RIS RERE R ERERHE
S ARG

(&S] AfpE (NRM BT FE ] (%)
REUR 3,676,583.68 0.08
ok - i
Tk - -
L THE " - -
WA TH B 7,639,654.40 0.16
=T PR fE 901,475.95 0.02
Sl - -
B 32,649,253.50 0.68
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IR 19,016,165.95 0.40
2 HEE 72,512,616.96 1.52
5 Hb 12,164,727.01 0.26
ait 148,560,477.45 3.12

E: UE ISR AT

b bR (BICS) o

8. 3 HIRIEA fAHE HEET = HE BN R RE R E A

SRURAL: NIRRT

o
= HH 4D ey S Sep. = 728 /A\ﬁ:'ﬁﬂﬁ \ -
F5 R AR i ZE 44 FR e (B - 1FHE B
o)
(%)

N 89,059,657.1

1 601166 PANVAERAT 4,677,503 5 1.87
59,410,249.9

2 01816 HH R L 30,660,000 5 1.25
49,140,000.0

3 600176 HEEA 2,700,000 0 1.03
44,431,000.0

4 600741 Tt 5 2. 1,570,000 0 0.93
38,540,000.0

5 600519 DiAE e 18,800 0 0.81
34,419,395.2

6 002648 TR 859,840 0 0.72
e 33,193,574.4

7 601009 A RARAT 3,704,640 0 0.70
. 33,068,710.0

8 600660 AR P 701,500 0 0.69
32,649,253.5

9 00763 PSR 1,870,400 0 0.68
32,260,264.8

10 002645 R 1,322,142 0 0.68
31,320,330.0

11 601899 Lo 3,228,900 0 0.66
A 28,448,984.9

12 600323 I 1,356,005 0 0.60
27,815,514.0

13 600887 A A 670,900 0 0.58
26,646,040.0

14 002126 HRES LAy 2,121,500 0 0.56
25,901,780.2

15 603589 0 7 = 365,483 0.54
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25,393,725.2

16 601928 A% 3,138,903 ; 0.53
24,967,200.0

17 600309 Jitefpes 247,200 0 0.52
N 24.266,729.2

18 600057 JEI1505 2,858,272 ; 0.51
L 23,881,858.5

19 600487 ZIEYEH 1,579,488 . 0.50
21,873,600.0

20 300750 TAERAT 37,200 0 0.46
21,864,897.4

21 601877 IEZEH AR 405,732 o 0.46
21,404,900.0

22 000333 L 290,000 0 0.45
e 20,204,816.4

23 002475 ARV - 2ea 410,667 0 0.42
19,941,442.9

24 002439 IELEEEY 698,964 5 0.42
16,708,630.5

25 002867 I N o 939,743 A 0.35
) 16,182,872.0

26 601088 rh [ ph 42 718,600 0 0.34

27 00941 b E 5 312,500 | 11,957,400.00 0.25

28 600941 b E 2 3 62,401 | 3,593,049.58 0.08
14,764,224.0

29 002236 KRAER AR 628,800 0 0.31
14,263,508.0

30 600690 IR 477,200 0 0.30
13,830,526.0

31 600886 ESEstd=EWa] 1,205,800 0 0.29
X 13,102,367.0

32 00836 A 614,000 A 0.27
- 12,169,632.0

33 002415 R AR 232,600 0 0.26
12,164,727.0

34 00535 SHEE 17,926,000 | 0.26

35 002027 AN L 1,400,000 | 11,466,000.00 0.24
10,327,488.0

36 300443 & E Ay 178,800 0 0.22
10,270,390.0

37 002979 AR 397,000 0 0.22

38 600030 R SIS 363,391 | 9,597,156.31 0.20

39 000906 W 830,200 | 9,223,522.00 0.19
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40 600131 [l X {7 1 420,300 | 9,183,555.00 0.19
41 002258 MR 266,400 | 8,985,672.00 0.19
42 002925 B R 251,385 | 8,554,631.55 0.18
43 600919 LIMERAT 1,419,100 | 8,273,353.00 0.17
== K N
44 00168 Z\”%@mﬁ 128,000 | 7,639,654.40 0.16
45 601211 ESBr NS 423,000 | 7,567,470.00 0.16
46 600383 G AR A 577,110 | 7,485,116.70 0.16
47 002531 R A B 373,100 | 7,234,409.00 0.15
48 00700 b THAE 18,900 | 7,058,765.95 0.15
49 300409 SRR N 285,800 | 6,930,650.00 0.15
50 600461 BRI EE 830,500 | 6,768,575.00 0.14
51 000976 A 1,087,250 | 6,034,237.50 0.13
52 603730 (INESibe 229,290 | 5,347,042.80 0.11
53 002345 W Kk 950,100 | 5,235,051.00 0.11
54 300095 AR B4y 304,400 | 5,144,360.00 0.11
55 600048 TR Fe 328,700 | 5,137,581.00 0.11
56 002049 FE T 22,600 | 5,085,000.00 0.11
57 603067 PR A 448,100 | 4,947,024.00 0.10
58 002318 ASLESAE 267,083 | 4,775,444.04 0.10
59 600256 I Re R 718,900 | 4,701,606.00 0.10
60 000708 H{E RN 228,800 | 4,685,824.00 0.10
61 300014 fe. 48R 37,700 | 4,455,386.00 0.09
62 300476 Uk 5 R 141,525 | 4,281,131.25 0.09
63 603228 SeHEHL 123,300 | 4,257,549.00 0.09
64 600060 HBAEUR 309,088 | 4,157,233.60 0.09
65 300696 % K ik 73,500 | 3,817,590.00 0.08
66 002557 BV B 61,600 | 3,779,776.00 0.08
67 002080 AR 109,000 | 3,708,180.00 0.08
68 00883 2; Sl 560,000 | 3,676,583.68 0.08
69 002353 AER A 89,600 | 3,584,000.00 0.08
70 300502 ;oo Bk 80,000 | 3,134,400.00 0.07
71 688598 S AR 8,141 | 2,890,380.64 0.06
72 601668 Hh [ 564,900 | 2,824,500.00 0.06
73 300843 i 95 152 Ay 90,800 | 2,753,056.00 0.06
74 600183 A 2R 114,400 | 2,694,120.00 0.06
75 000858 Fi R W 11,800 | 2,627,388.00 0.06
76 688235 [ER il 19217 | 2,622,351.82 0.05
77 300770 SEE Ay 42,300 | 2,538,000.00 0.05
78 300782 5OPE B 7,700 | 2,516,360.00 0.05
79 601168 [t 18N 173,300 | 2,358,613.00 0.05
80 300088 KGR 166,200 | 2,207,136.00 0.05
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81 002135 ZREE M B 148,200 | 1,713,192.00 0.04
82 601728 Hh [ FLAE 394,011 | 1,682,426.97 0.04
83 605123 R[] 10,000 | 1,372,200.00 0.03
84 603982 SRIERE 29,000 | 1,363,000.00 0.03
85 600298 L RERE 20,000 | 1,207,200.00 0.03
86 002299 KRR 46,200 | 1,116,654.00 0.02
87 600764 HH [ YT 24,700 | 1,004,302.00 0.02
88 02607 iRy 74,600 901,475.95 0.02
89 000513 6 B A 141 20,000 804,200.00 0.02
90 301002 ARy 8,701 468,113.80 0.01
91 688262 SR 7,129 299,275.42 0.01
92 688190 =By 3,026 279,935.26 0.01
93 688257 Bt 2,899 177,128.90 0.00
94 688103 Esla)ivati 1,595 105,429.50 0.00
95 688768 ZHN EE 907 98,445.78 0.00
96 301177 pii1 iy 792 91,935.36 0.00
97 688071 R B 1,101 68,603.31 0.00
98 301050 T 233 54,694.42 0.00
99 301127 RIFAR 1,685 28,847.20 0.00
100 301166 it 7 4 253 23,908.50 0.00
101 301069 LR E A 539 23,829.19 0.00
102 300994 ARy 420 19,089.00 0.00
103 001296 KILAR 310 18,376.80 0.00
104 301060 2 PR 587 18,161.78 0.00
105 301168 18 R By 329 17,150.77 0.00
106 301089 HHT 2l 220 14,944.60 0.00
107 301180 FIFERHL 654 14,858.88 0.00
108 301138 HEREASHL 285 12,785.10 0.00
109 301045 PN RS 335 9,503.95 0.00
110 301078 A 756 9,177.84 0.00
111 301062 iR 523 8,896.23 0.00
112 301193 FIRH 297 8,654.58 0.00
113 300814 HE L% 328 7,832.64 0.00
114 301056 FRAH I 572 6,343.48 0.00
115 301041 & " F 215 6,065.15 0.00
116 301072 HRAERE 181 6,047.21 0.00
117 301083 [EiiE 416 5,911.36 0.00
118 300854 Hh 22 PR AR 203 5,539.87 0.00
119 301063 5 I A 153 5,524.83 0.00
120 001234 #® %+ 333 5,504.49 0.00
121 301059 & =1L 259 4,998.70 0.00
122 603176 B 1,924 4,713.80 0.00
123 301073 pER=RIAS 144 4,608.00 0.00
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124 301053 s Tl 155 4,460.90 0.00
125 301057 T BT A 218 4,146.36 0.00
126 301079 AR FA W 140 3,474.80 0.00

E: XFRINAE AH B ETRRE, SR RMMES SHIE, JFERARBEE 7 H 4

E":éo

8. 4 MEMINBERRAFHERRS)

8.4.1 Rt LN SHGE IR EE ST ™ 1#H 2%8RAT 20 42 KR BI40
SR NIRTTT

= . o A b7 R 4 B8 =
Fa | REARS JE ZE A4 FR ENE - NG S L] (%)

1 601166 MAVARAT 97,901,198.11 2.05
2 | 000933 PR Ay 48,016,647.64 1.01
3 600176 HEEA 47,264,943.13 0.99
4 601877 IEZR ML 45,024,143.19 0.94
5 01816 TR 44,375,829.33 0.93
6 | 600741 HBIRIR 2E 42,913,237.58 0.90
7 | 600309 JitEA 40,320,356.00 0.85
8 | 600519 D) ERE 37,915,400.00 0.80
9 | 002648 PR 36,633,616.00 0.77
10 | 600660 R 3 3 36,457,698.44 0.76
11 {00763 G T 36,321,066.91 0.76
12 | 601009 B R ARAT 35,208,851.74 0.74
13 | 601899 -S4 34,801,060.00 0.73
14 | 600323 TSR 34,769,393.42 0.73
15 | 600887 TR Ay 28,619,324.00 0.60
16 | 601222 MRPERETR 27,919,254.40 0.59
17 | 002645 TR 27,893,852.70 0.58
18 | 600711 BRI 26,147,791.50 0.55
19 | 600487 FIEJGH 25,617,164.72 0.54
20 | 002475 SR % 24,917,796.30 0.52

H RN RN EESMFEN Bk RO, B R AT RS
TN HHL AT A A AN R LRSS E D 5, B BRI 5 9

8.4.2 Rt S A HIREE R ™ 15+H 2908HT 20 24 BB R A
AL NIRRT

o
| mEmRE | s A BT ggﬁﬁf’ff
1 000933 PR AR 54,432,143.94 1.14
2 601877 IEZRHLAE 53,439,898.00 1.12
3 600711 R |4 34,310,759.09 0.72
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4 |601222 MRV REIR 29,677,399.06 0.62
5 100836 e L) 29,088,352.17 0.61
6 | 600549 JE 145k 17,987,260.80 0.38
7 1000858 BT 31 16,428,540.00 0.34
8 | 601888 H [ A 16,095,794.16 0.34
9 |603212 FARFA 15,475,022.95 0.32
10 | 600426 HeEEHA 15,306,043.20 0.32
11 | 600131 ERESE] 14,014,536.00 0.29
12| 002097 L R g 12,566,112.50 0.26
13 | 603606 AR5 HLLE 11,997,466.63 0.25
14 | 600309 JiHEA 11,564,140.00 0.24
15 | 600872 R BT 11,411,770.20 0.24
16 | 300224 IE WA 10,973,231.00 0.23
17 | 000959 HN Y 10,257,779.00 0.22
18 | 600060 HEUR 9,443,596.39 0.20
19 | 601388 PRER TR 9,112,362.05 0.19
20 | 300095 AR 1y 8,761,109.66 0.18

e SRR iy BRSNS Bl EAWIE. RAT N BIE SAT R ISR
S EHIE AL & (AN R 5, AHEHRZ 5.

8.4.3 SE N R YA Jo A0 I S H BB S MR N S 2T

wpr: NRM
SENBGEE A (%A B 1,695,619,199.16
SEH IR (R3S B 638,081,993.61

TEe SRANBERAS 32 H IEE N P45 S A e RS A Sl LA KD 3151, A%
JEAHIRAE H H

8. 5 MR MIr MM R MR RAS

SRR NIRRT

5 75 il AfPE o) o JE 4 E P B L B (%6
1 | HE G - -
2| RATESR - -
3| &R 868,547,000.00 18.22

Horbr: BURME SR 605,023,000.00 12.69
4 | g 1,146,762,700.00 24.05
5 | kAR BT g 691,254,000.00 14.50
6 | FHASESE 1,192,938,500.00 25.02
7| Al (A RS R 87,243,312.43 1.83
8 | FkAFH 194,840,000.00 4.09
9 | HAth - -
10 | Aif 4,181,585,512.43 87.70
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8. 6 HIRILA SMHE (5 FE T 7= E OB R /D HEF K80 142 535 $ A 4

SHRL: AR

. i 22 . A ST RHE
| B fii s 44 Fi HE G| ARE O o
sl (%)
1 |210304 21 3t 04 2,100,000 | 210,063,000.00 441
2 | 210210 21 I 10 2,000,000 | 204,320,000.00 4.28
21 4675 Ty
3 | 102101307 | 2T 1,200,000 | 121,236,000.00 2.54
MTNO001
188443 21 i 11 1,000,000 | 100,500,000.00 2.11
112103095 | 21 &4R4T CD095 | 1,000,000 97,440,000.00 2.04

8. T MR A SEMME o5 2 7™ 8 LI R /NHRE R B BT 3R 7 SCHRFIE SR 4503

il

AEE G AR IR ARFFA 5™ SCRAES

8. 8 | EHF WKL A RMME A B & T E LB KM HEFF T LA SRR FE

4

ARGAMERARFFA SR

8. 9 WARIE A FMME o B & 3 718 b B R /N HEFP B B T 44 BUIE 438 A 4

AT A IR AR FFAT B

8. 10 G IR AT S BB B T3 5 00 i 9
8.10.1 R IR A H S BB 1B 45 W B Kp B AN 45 2 FA 40

T

8.10.2 AR S BB KB R BUR

T

8. 11 5 HARAZ &% 1 E R B3 5 B B i B
8.11.1 A E AR B R BUR

Teo

8.11.2 TR & MR AL S BB 1Y B 5 30 B -2 AN 458 2 A 2

Teo
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8. 12 BEH A FhE

8.12.1 FHIAZEGEFE WA T ZIEFHIRT FHAPR T HIB B ERHIILE
WE, RERGHF B —FEARIATFER. LTRER. Wk, ERXTH
RUEFF I B PSS Pyt i i B

e B ) B A T I RS RR 21 BERAT CD128 (IFF#MRAG 112105128) 21 i
H 04 GEFHARAES 210304) + 21 LMVARAT CDO95 (IEZ#ARAD 112103095) AhHABIESR I K AT
FHRREBRE T L WA, AEERSE b 0T —FEAZB AT EST . AT SR,

1. 21 EE¥ARAT CD128 GIEFAUAS 112105128)

2021 48 H 13 H, @ BARAT B A BR A R P 7 e W B 3B 445 2 BUE AT N,
e N RARAT Ak U5 R4 §11 7K 388 J3 7T

2+ 21 3k 04 GIEFRES 210304)

2021 FF 7 13 |, PRIH E B DARATAAAE S AR B VBB EE 24 BUERMIE I, B
S ERAT R I B B DA 2 AR T AT 7345. 6 3 JGIAT UL T4 it o

3+ 21 RAVHRAT CD095 (IEZ#ARAD 112103095)

Kb 2021 4F 12 H 8 H AT —. AMARAT il 58 SCHFER Al X A K 0
U8 & TZATW R L E RS A IR SS, RFZ S B EEFER: Z RAERAT I
GIAT FH 88 7347 5 S HARAT AT S A Mbont 23 T P e 20 K A A IR 55 2R, I-IRAT N
BB E AT R: T15K 150 FTT.

XF FIRUEZR AR R SRAR P I UL . ARG 30T BIRTE SR I B 5T TR SR AR PP 45 6 A DG
TRV 2 ) o) 2 K
8122 FHEEHR AW LR ERTHEESAFAMAENFIEREE. WL,
B X AH I B B2 R #R B R SRR Al ) i B

ARHE G F BT IR0 1 44 R A B G RIS A R I, AR 4 BN A
FNFERE b BER B TS NEE TN

8.12.3 HAAR oA 25300 8 P2 M) Bl
fr. ARFG

v/
Jio

HFK S On)

1 HARIES 341,160.26

NSRS 5 2K 1,899,936.75

IS A

MICF]E, 48,957,940.98

JSZYAT F K

LISEREN

9

(NN N[ |W N |~

HoAh
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51,199,037.99 |

8.12.4 R FFH HIAL T B ) T 4% #5135 B 4

SRRAL: NIRRT

5 fizr G fiigz A PR AROME OB | HEET T RE ] (%)
1 | 132009 17 #1i EB 16,402,315.20 0.34
2 | 113042 R AR 15,838,500.00 0.33
3| 113026 e o 10,142,300.00 0.21
4 | 113024 % i o 8,736,305.50 0.18
5 | 110077 I 5 6,375,168.00 0.13
6 | 110073 5 e ot 5,793,000.00 0.12
7 | 132018 G =k EBI 5,456,100.00 0.11
8 | 128141 HE e % it 1,757,173.08 0.04
9 | 113051 RS 1,805.30 0.00

8.12.5 HAKHI 4 B R e SUE RZ FRF SL KT U B
AT G AR A5 R BB AT 44 IR o AR AE LB S IR L

§9 E&EHFFENSE

9. 1 ARESHBRHE N BEFFE NG

DAL

‘ NG
| aaps | SEEE P ST
OBBH |y (py | HESE e Ty
%’ﬁ T‘ \%’ﬁ S0 N T‘ /\%""ﬁ SN N
FH G Hefo1 R He 451
TEE 2,207,979.4 2,358,740,4
jrgéﬁ r 19,340 | 122,075.93 0.09% 99.91%
BE A 9 78.15
L] 6,504,540.8 2,265,774,1
T;éﬁ f 17,217 | 131,978.78 0.29% 99.71%
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