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T3 UG A2 F6 2 4 T Fop 2 A 5L 1) 2 e (B B SR IR 43 2 DR i A T 37 % 0 A 1R 2R A2 ) 1
KA EN X, LSRR . AR XU A H A A7 4 XU

6.4.13.4.1 FJZR R
R 2 PR 2 i < R (R 2 SO B B e B 52 T 37 A R ARl i R A e sl i AR o R AR Uk

2 D= e 1) (6705 E R Ry 777 1 B Sl T 5 7/ A 1= N T D A = W SR vl 81 B il I = BN 1] RS
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[ 72 BP0 S A A R A TR R 4R B 4 2021 4 PR i

AT T 300 1) 45 ARORR A7 T 37 0] 2R R A I X AROR B 82

M P IR o

AR 10 M B 5 T A T R S U B AT B, RS VR BB 4L A O
S8 7 R PR AT
ARHE ST BRAR K5 S P A S R, A B R B R B I 4
SRR ST T R (b ., A ST (R SR 2 P2 BEAUT A3
17 MBI & B B A %

6.4.13.4.1.1 R R K 0

AL Nt
AR
1ELLY 1-5 4F 5 4FLL I AR &it
202146 H 30 H
wre
HUTIEER 15,339,589.15 - - - 15,339,589.15
= D 1,606,272.68 - - 4 1,606,272.68
FHRES 82,849.81 - - - 82,849.81]
N o 250,981,653.2
et S 4,900,000.00 - 64,000.000 246,017,653.22 )
MIRIEF 5 K - - - 244,973.44)  244,973.44
MR E, - - - 103,588.28)  103,588.28
IV TR - - - 9,749.65 9,749.65
o 268,368,676.2
B st 21,928,711.64 - 64,000.00 246,375,964.59
3
i f5t
AT 2 [|] 5K - - - 217,776.44)  217,776.44
MAHE BN FR M - - - 314,094.78  314,094.78
NATFEE T - - - 52,349.12 52,349.12)
NATAZE 5 3 - - - 465,344.33  465,344.33
HoAth A7 45 - - - 89,853.54 89,853.54
1,139,418.2
ffit Tt - - - 1,139,418.21
1
| 2R B Bk 21,928,711.64 - 64,000.00 245,236,546.38 267,229,258.0
2
EER
1ERA 1-5 4F 54D L iR &t
2020 4F 12 A 31
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H
R

AT 6,091,314.87, - 4 6,091,314.87
i D 062,228.93 - 4 962,228.93
1 HARIES 16,642.48 - - 16,642.48
N o 156,081,631.8
A oy 4t 5,495,970.00 21,000.000 150,564,661.81 L
INVEA&RIDSS - - 87,793.07 87,793.07
NS R R - 41 48,012,199.51] 48,012,199.51
\ 211,251,810.6

et 12,566,156.28 21,000.00 198,664,654.39
7

i £t

MATIESFIE H 2K - 4 1,896,654.02 1,896,654.02
INZRECAEIFY - 4 23,475.17 23,475.17
AT N F - 4 168,633.17 168,633.17
NATFEE B - 41  28,105.54 28,105.54
NATAZE 5 % - 4 277,212.22 277,212.22
HoAth 471 £52 - 4 170,011.51 170,011.5]
ff Tt - - 2,564,091.63 2,564,091.63
208,687,719.0

T R AU B 12,566,156.28 21,000.00 196,100,562.76
4

TE: RA PR AASE G KA EANE,  IF% G 20 00E A R FHE 4 H s H 2
BHTF UK.

6.4.13.4.1.2 7|28 JX ko Ry Bk A 3 H

T 2021 4F 6 H 30 H, AEEFANIZ GG T A A L2 5 GHE R EE
1.86%(2020 4 12 H 31 H:2.64%), KLl Z AR Bl 0T Ak 4 9% 77 14 o B K520 (2020 4 12
HA31H: [).

6.4.13.4.2 SN R
BN RS A2 Fi5 < it R 28 S0 (i BOR SR B g 2 DR AN R A i A A e sl R ARG, o A <
HITA B St AN R T i, BRI TS B RN XU -

6.4.13.4.3 HAh A KBS
FAd A RS A 4 5 < I e TR 28 e B BSOR ORI <630 B DR B i 30 R 5 R A 2R BLAR
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[ 72 BP0 S A A R A TR R 4R B 4 2021 4 PR i

T S ks DR 3R AR Bl i A AR e B B XU o AR 3k 4 T2 AR R THIESR A2 5 BT L T mARAT 8] [ M 1T 3758 5
(I BCERAN G2, T 0 A A M XU SRR T B AMIE S 7 RAT AR B B 2B 1 DLBURF R S ST 2,
BEAUE THIESF 117 7 BEAA BB B RE T
A NG E N EME BB AG RS, RA<E B hisns, @l zEZis
DRI OL BRI T, S EIETR TIsAT IR 00, M B I B R L S R e s TE R B MIESR
I AT BoE Bt BT G R G FRZE BN SR M T3 . AREMEETHNE
WSS WAL AL, R BBHRNS . B IE . SRASHTEIE, RESN A kL
TS A LS o

L

ARSI il i BB AL 1) 0 PG AR A A A XS, . AR IR BT A & P SR SR i SR B 7 o A
B 60%-95%, Horh, BT M IGE AR K S K EL ORISR B ) 0%-20% . BEANEE 5 H H & 4E
BRI BT S LM B G A TSN G REE R, AR e OR B I Bl e sl 200 B AL — 4 A
N IIEUR i 23 B LA S TEANMIC T3 B8 7 1B 5%, o, Bl A RS S AT & A7 ARIE G A
RIS FR RS EAh, ASE G 5 8 BN AN AR & e A7 IRIE SR A A SE it 1, e lis i %
P BT IR0 2 G AT R &, GG VaR(Value at Risk)F s S5 Rl A < T 1 (0785 7 4 4 R
[, T It R MR S 2 AT R B A 47 il

6.4.13.4.3.1 HARM#E XS O
SEis: NRMT

AHIAR RAEEER
2021 4 6 H 30 H 2020 4£ 12 A 31 H
| B4t A
VNN 7= L A FiE e AR
(%) (%)
150,564,661.8

AT oy M R R 7 — P SR 4B 246,017,653.22 92.06 . 72.15
A8 5 M4 B 7= — SR P
AL 5y 1 < il
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150,564,661.8
&1t 246,017,653.22 92.06 72.15
1

6.4.13.4.3.2 FARANHE RS FBUBRME BT
58 By 300 F5 Hoh HoAth i 37 48 A AR

X5 P AR AR H B 4 0 E
MR (fr: NR M)
HH IR R A% 1 (1) A2 ) PNk AR
Gl
202146 A 30 H 2020712 A 31 H
VI 300 54 BT 5% Hin#%y 1,735 #imgy 987
VPR 300 FEEL % 5% T2 1,735 b2y 987

6.4.14 HEITEAERN ST 2 THRE R E U RHARF R

)2 hE

()Rl THE A S E TR R %

AFETTEGERTEKE, B A OME THE AT 5 B 3 28 S A & 1 5 %
JERIRSE :

BB MR B G AT R T 3 R B Rk

SRR BRES— JE U NAB A SR B8 7 s A7 5 e e mT SR A N

BRI MR B AN AU S A

(D) RS LA A SR (B T8 0 < T H

(i) & 2 K &b TH A Rl

T 2021 45 6 H 30 H, AKEERA HUAA RME TR HH RS TEN SHR R 10 & v 8 T
F—BIRREY 244,112,701.11 o, H JRIRAIREPUN 6,868,952.11 JG, TJ& T2 =JZIK IR
(2020 4F 12 H 31 H: #5—J2IX 148,828,489.06 Ji, %f —J2IK 7,253,142.75 4, L& =210,

(i) 2> Fo i P Jas J2 R I £ 2K AR )

AT 4y DL BUR 2 R IRV 45 R S TR A A A 5 2 U 2 T e R O B

X TUESRAE 5 i b AR A 2, A I E R SIS h . 28 5 AN B (B4 K Bk 452 N 1) 22 2 AN
WEIR) s BUR TAEAFRATENE B, ARSI H 22 SRR A I 28 5 A TE R 1
PR 5 ST IR R A S ISR AT A SUHMESUNER — Z ks FEAR I b 14 48 b R ] B AN PR AR X
FARMERIFERRLLE, #iE AR R AN G5 A SO B RLJE 58— E R =2 K

(i) 5 = 2 A SR B AR BN A A2 5 5800
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[ 72 B A i it VR A IE SRR B

2021 4 A

.
(©)AEFFEL I LL 2 Se i (T B ) <k T
T 2021 £ 6 H 30 H, AFEGARFFAARRFEERI LA SO E TR e ml B

(2020 4F 12 H 31 H:

7).

(A) A LA Fe e v 5 <k T

ANBLZ SEUME T B AR Rl B A G0 3 B AL NG OTUR HoAt e 0 e, LK v fEL S 2 Fe
TEMAZER D,

QFr FetEAr, BT
7 BEASRE

7.1 MRESHASHL

1 H A5 < T 75 U W 10 HL A B LR T3

EHURAL: ARt
N i 4 S BT IR L
JP5 | BiH Sl Wl (%)
1 & ES &y 246,017,653.22 91.67
Hope SR 246,017,653.22 91.67
2 FeEH Tt - .
3 ] 7 WAL $5E % 4,964,000.00 1.85
Hr: iz 4,964,000.00 1.85
B SCRRIESR - i
4 TR - -
5 S RTA AR - .
6 KNI Gl - .
Forre W = Y SN IR 6 4 ] ]
A
7 AT A& A 16,945,861.83 6.31
8 Hofth % 15195 7 441,161.18 0.16
9 At 268,368,676.23 100.00
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8 B A S A 25 TR A BIE S5 4 W 5 4 2021 4 rh 4
7.2 WMEBRBATL R EREHE
. _ _ o 34 W P 1A L
RS | AT ARME o) J(/)
A e S N N4 5,439.50 0.00
B FH 7,669,441.00 2.87
C ilbEn% 142,339,751.34 53.27
B, 0. RS KoK A PR R R 13,020.39 0.00
E fE S|4 25,371.37 0.01
F R FIZ e, 196,836.58 0.07
G HizH. SAEAIEOL 8,490,120.00 3.18
H ¥ 15 FI& ol - -
I = BALR . S BRI RS 4,520,386.70 1.69
] SEml 46,370,437.72 17.35
K bR 1,592,656.00 0.60
L TR IR %% IR S 14,198,827.00 5.31
M BRI 22 HF 7 RN AR 55 7,585,219.60 2.84
N IKFS PREEFA L5 it i B 65,360.68 0.02
0 JR RS AR A R 55 - -
P HEH - -
Q TAE RS T A 12,900,517.34 4.83
R A RE AR R 44,268.00 0.02
S ZEE - -
&it 246,017,653.22 92.06
7.3 RN oA & & B E Ee B /MR I PR IR e BB 4
SREAAL NRMIT
b 3 SR A
75 % ZEARHY Ji% 52 44 () nRME
B LA (%)
1 600036 HERAT 186,600 10,111,854.00 3.78
2 601919 iz s 278,000 8,490,120.00 3.18
3 601888 Hh ] A 27,600 8,282,760.00 3.10
4 600519 DiAE e 3,816 7,848,367.20 2.94
5 601318 i [E P22 121,600 7,816,448.00 2.92
6 603259 24 W R fi 48,440 7,585,219.60 2.84
7 300124 A 97,180 7,216,586.80 2.70
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8 000725 WRTTA 1,151,300 7,184,112.00 2.69
9 000651 & 77 HLA% 137,500 7,163,750.00 2.68
10 600309 FiEf 63,000 6,855,660.00 2.57
11 600809 Ll G ¥ 15,300 6,854,400.00 2.56
12 300015 %R} 93,483 6,635,423.34 2.48
13 603501 FIR By 20,200 6,504,400.00 2.43
14 603486 AT 27,100 6,180,968.00 231
15 600763 HR ST 14,600 6,000,600.00 2.25
16 002027 PN 628,700 5,916,067.00 2.21
17 300750 THERAR 10,900 5,829,320.00 2.18
18 300122 BRAEY 30,900 5,769,957.00 2.16
19 601857 A 1,087,300 5,751,817.00 2.15
20 002460 HEA 45,312 5,486,830.08 2.05
21 600132 PR 27,700 5,483,215.00 2.05
22 002709 RIGHE 51,200 5,456,896.00 2.04
23 300059 RIS 155,939 5,113,239.81 1.91
24 000825 KA 666,900 4,995,081.00 1.87
25 000799 TP R 19,200 4,907,520.00 1.84
26 000001 P2 BT 215,000 4,863,300.00 1.82
27 000012 MoOBA 465,000 4,761,600.00 1.78
28 002920 == iy 42,800 4,711,424.00 1.76
29 600111 ekt 226,600 4,690,620.00 1.76
30 603195 AN 23,100 4,666,200.00 1.75
31 002563 AR i 387,700 4,633,015.00 1.73
32 601398 TRRAT 877,500 4,536,675.00 1.70
33 688111 EAlIPLYN 11,331 4,473,478.80 1.67
34 600030 A E RS 171,900 4,287,186.00 1.60
35 600887 GEil)ivaiy 114,400 4,213,352.00 1.58
36 002142 TUERAT 92,000 3,585,240.00 1.34
37 601636 Tt A 4] 178,800 3,318,528.00 1.24
38 688068 WA 16,700 3,156,300.00 1.18
39 002049 26 E 18,700 2,883,353.00 1.08
40 601688 HFRIETF 180,200 2,847,160.00 1.07
41 000858 TR W 7,900 2,353,331.00 0.88
42 601128 AT 358,900 2,225,180.00 0.83
43 600660 A R 33 37,400 2,088,790.00 0.78
44 601699 i 7S NI 136,600 1,613,246.00 0.60
45 600208 B 523,900 1,592,656.00 0.60
46 600022 L 2Rk 859,700 1,478,684.00 0.55
47 601601 ERIE NS 32,773 949,433.81 0.36
48 600031 =—HT 26,100 758,727.00 0.28
49 000338 HELES) 7 20,400 364,548.00 0.14
50 600104 RAEH] 15,600 342,732.00 0.13
51 600028 W E 1R 55,300 241,108.00 0.09
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52 688680 AL FAL 973 237,032.53 0.09
53 600426 HEEHA 6,929 214,452.55 0.08
54 603882 LI 1,200 191,724.00 0.07
55 600176 FEEA 11,316 175,511.16 0.07
56 601233 el B 7 7,200 173,448.00 0.06
57 601100 (ERYATITEN 2,000 171,840.00 0.06
58 688601 VARV 1,174 156,952.06 0.06
59 688626 ST 1,409 146,761.44 0.05
60 600989 FEFAEH 9,900 135,432.00 0.05
61 002648 TEAK 3,360 131,678.40 0.05
62 688161 e 1,600 131,632.00 0.05
63 000425 R THLInk 19,500 124,215.00 0.05
64 600884 At 4,600 107,272.00 0.04
65 600332 Hzil 3,100 104,935.00 0.04
66 688323 H 2R 4,513 102,806.14 0.04
67 000039 AR AR 4] 5,562 101,117.16 0.04
68 002064 SR 6,900 97,980.00 0.04
69 002078 N EEIR4 6,800 90,780.00 0.03
70 688819 KA 2,057 89,870.33 0.03
71 002030 L2 3R 4,160 88,358.40 0.03
72 000830 =T 4,500 84,285.00 0.03
73 603893 B O 600 83,676.00 0.03
74 300244 piiikaZ ) 1,900 72,770.00 0.03
75 300463 LA 1,680 70,711.20 0.03
76 688113 IR 1,415 69,745.35 0.03
77 002092 R 6,500 66,755.00 0.02
78 301018 SESI8 7,811 64,753.19 0.02
79 688499 oo 1,653 64,219.05 0.02
80 600256 T REIR 19,000 63,270.00 0.02
81 300223 LR EIE 600 60,552.00 0.02
82 688350 & ARk 2,552 57,266.88 0.02
83 002382 WEILEEYY 2,700 56,295.00 0.02
84 688616 [ipAREEST 3,918 53,990.04 0.02
85 688611 LIRAVE IR 1,232 52,162.88 0.02
86 600859 TR 1,800 51,984.00 0.02
87 600409 =RMHL 5,100 51,561.00 0.02
88 688087 JER A 2,345 51,496.20 0.02
89 301017 WP 5,550 49,173.00 0.02
90 000581 JBCF ER 2,300 47,909.00 0.02
91 002408 FH IS 3,800 47,196.00 0.02
92 600141 gz 4L B 2,500 47,075.00 0.02
93 301020 R 4,210 44,794.40 0.02
94 601928 KR AL 6,200 44,268.00 0.02
95 600398 TR 2 K 5,637 40,811.88 0.02
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96 002701 T 4 7,000 35,980.00 0.01
97 601528 i FARAT 2,230 34,721.10 0.01
98 688565 JTERHE 2,464 34,496.00 0.01
99 000488 RS0 4,000 32,560.00 0.01
100 000990 WEE A 2,400 30,552.00 0.01
101 300957 S 113 28,471.48 0.01
102 301021 FEEHOL 2,899 27,424.54 0.01
103 600006 REREE 3,400 24,820.00 0.01
104 600729 HIKAR 900 24,705.00 0.01
105 000501 PR A 2,100 24,570.00 0.01
106 300953 EARH 189 18,871.65 0.01
107 301015 HEEZ 462 17,939.46 0.01
108 300979 MR B 1A 199 17,412.50 0.01
109 688226 Ja s LS, 2,693 17,289.06 0.01
110 300941 BHREHL 329 16,430.26 0.01
111 300973 S 138 15,967.98 0.01
112 300982 7 SCHLRE 317 14,356.93 0.01
113 001208 HEIZ LR 1,754 13,558.42 0.01
114 300940 L 307 13,317.66 0.00
115 300614 EPUL 7L 329 13,285.02 0.00
116 300937 2 5t 244 13,105.24 0.00
117 301013 FFNN 471 12,768.81 0.00
118 300942 Sy EREW) 443 12,634.36 0.00
119 603171 B A 637 12,230.40 0.00
120 300997 MR K 928 12,110.40 0.00
121 301002 AR AR 201 11,581.62 0.00
122 605287 A A 349 11,014.44 0.00
123 300955 T HFA 232 10,688.24 0.00
124 300996 WA A 241 10,177.43 0.00
125 300956 Eyaliiehiy 371 9,571.80 0.00
126 300962 Hh i 576 9,429.12 0.00
127 300952 (ER Y] 340 9,207.20 0.00
128 301016 IR 275 9,069.50 0.00
129 300966 L Zk 286 9,020.44 0.00
130 300945 210k 474 8,949.12 0.00
131 300948 s 324 8,884.08 0.00
132 300961 RN 394 8,695.58 0.00
133 605162 s 1,377 8,358.39 0.00
134 300987 )1 R A 301 8,069.81 0.00
135 300993 T 53R 410 7,908.90 0.00
136 300981 HReLEST 86 7,773.54 0.00
137 300968 FEIRAG 5 605 7,302.35 0.00
138 300971 TP T 245 6,931.05 0.00
139 301004 i an f A 312 6,845.28 0.00
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140 300991 Bl 5 18 254 6,733.54 0.00
141 300975 P 46 L 492 6,410.76 0.00
142 300963 HH RS 283 6,364.67 0.00
143 301011 TR 175 5,922.00 0.00
144 300943 F IR 15 255 5,867.55 0.00
145 300986 R Ry 187 5,716.59 0.00
146 300972 TR 430 5,439.50 0.00
147 300960 SN IZ TS 234 5,396.04 0.00
148 605011 IRANER N 525 4,662.00 0.00
149 300995 AT 191 4,454.12 0.00
150 301007 T35 A1 303 4,375.32 0.00
151 300998 T T IE 201 4,285.32 0.00
152 301012 7LV 170 4,124.20 0.00
153 300992 e AN 200 4,064.00 0.00
154 300985 O H e 159 3,944.79 0.00
155 301010 TR 218 3,838.98 0.00

74 REH AR EE A S HEARS)
7.4.1 BTN SHE I IS B E 2980T 20 4 KRR
SEURAL: NIRRT

o A 4
5 i =S Ji SR A PR N AN X P HE L
(%)
1 601318 Hp [ 22 13,116,732.92 6.29
2 600036 FARRAT 12,844,908.00 6.16
3 000725 WRTT A 12,765,040.00 6.12
4 000568 FINEE 12,350,869.70 5.92
5 603501 TR Ay 12,038,983.00 5.77
6 601398 TRRAT 11,442,761.00 5.48
7 600104 R AEH] 10,405,994.49 4.99
8 600031 =—&ET 9,852,386.00 4.72
9 600809 Ll 75 31 9,830,411.00 471
10 300015 IR} 9,434,701.22 4.52
11 603195 NHEEH] 9,376,180.00 4.49
12 000651 ¥ 1 HL 2% 8,887,049.00 4.26
13 000039 AR EE A 8,857,495.41 4.24
14 600309 FiEA 8,520,100.00 4.08
15 601857 Hh [ A v 8,480,740.00 4.06
16 600887 R AR 8,403,402.00 4.03
17 002027 I3 IRAR 7,941,629.56 3.81
18 000001 P2 ARAT 7,787,240.00 3.73
19 000333 ESEE 7,751,507.58 3.71
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600030 HFAEIESR 7,504,587.00 3.60
603288 RO 7,042,362.00 3.37
601888 Hh [ A 6,902,473.02 3.31
603259 2 A 6,886,513.50 3.30
000100 TCL R} 6,831,529.00 3.27
002460 Erzz N4 6,403,181.54 3.07
601601 Hh [ R PR 6,285,012.48 3.01
002142 TUERAT 6,168,983.00 2.96
300059 KT E 6,128,296.31 2.94
300274 FH 't FLE 6,104,200.00 2.93
300122 BRAEY 6,094,871.00 2.92
601668 Hh [ 23 5,971,811.00 2.86
300124 CNEAR 5,968,814.20 2.86
002709 RIGHE 5,924,393.99 2.84
601919 HhozE 5,889,447.00 2.82
000858 MR W 5,863,231.00 2.81
002271 R 7 AT 5,808,752.60 2.78
000825 RKANAEE 5,716,713.00 2.74
600763 THREEST 5,687,723.00 2.73
600519 PivliE e 5,657,659.00 2.71
002714 W I 5,425,874.00 2.60
002382 WA EST 5,270,428.00 2.53
600111 et 5,247,219.00 2.51
300676 R FE A 5,216,189.92 2.50
002157 IEFRRHE 5,163,137.00 2.47
601128 AT 5,121,584.00 2.45
300408 =M 5,092,032.00 2.44
002568 AR 5,070,673.00 2.43
601100 (AT 5,005,644.71 2.40
000661 KFH = 4,986,019.00 2.39
600426 teefE Tt 4,941,786.20 2.37
000012 MoOBA 4,925,615.00 2.36
603486 BHR 4,922,646.00 2.36
600018 s 4,907,834.00 2.35
600132 R 4,895,022.00 2.35
000069 BRI A 4,856,462.00 2.33
300750 TR AR 4,826,235.00 2.31
002563 & Rt 4,817,336.00 2.31
000768 HHATE K 4,802,244.00 2.30
600507 J5 KRN 4,799,400.55 2.30
002030 18 G FHE A 4,772,335.47 2.29
002920 TR 4,739,445.00 2.27
688111 <AlIPSYN 4,737,351.26 2.27
600176 HEEA 4,734,190.66 2.27
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64 000799 TP P 4,725,015.90 2.26
65 603260 A REREY, 4,721,663.00 2.26
66 603392 TiZeAW) 4,691,084.40 2.25
67 300463 B 4,660,906.90 2.23
68 000625 K2R 4,604,755.00 2.21
69 600039 Y )1 S 4,601,111.00 2.20
70 600998 JUIH 4,521,033.50 2.17
71 601225 B P IR 4,336,308.00 2.08

TE: SRASPHL RN EH ORECRN R LA HED A, AHREHR S % .

7.4.2 RESEH SHUE I YIRS B E 2980T 20 4 KBB4
SRS AR

o BT L 4
¥ Ji SR AR JIE 2 A4 R ZN R e FE A LA
(%)
1 600031 =—ET 13,560,796.98 6.50
2 000568 FINEE 13,313,767.51 6.38
3 000858 MR W 10,859,963.20 5.20
4 000333 E LR 10,449,983.00 5.01
5 000039 HHAELE ] 10,388,724.90 4.98
6 600104 VREEH 9,999,173.80 4.79
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