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THM | o071 12 B

2022 /£ 6 /1 28 H
66 002596 T TR 341 | 10,000.00 | 34,100.00

R 2022 4E7 A 12 A
‘ ‘ 2022 /£ 6 /1 13 H
67 002596 T 341 | 10,000.00 | 34,100.00

R 000 tr 7 5 11 H
& |- - - - | 2.861,600.0 | 35,153,826.

0 00

6.4.13 &l T BN K e

6.4.13.1 KR EBUERMALRLEN

AFEG R T ROR ARG, H AU RO K18 b TR AR S . B RS it
TS . RESHRBONIES, FERAGEEHHN, WEET IR RHRE,  HR
SR R AIE SRR I FR BT RAE (A T A 4L I RGBS R HE AR . ZEIEF A 0L, AR T4 () U
] E bl o S B AR AR AL, B SR PRI (i 9 R IR R R 22 1 B M

REEEGMESEHMARIT ARG LRSS, NIEEREIER MRS IS, HFESERATH
2 ) (1 ARG R R AN BB . PR R ARSI, AR SE R TR HZE 5
2, e AR HEEE SRR &R B R B b SRR, 2] sont
B EL SRR A, A R LA P KUK B BRI B e XU e AR AL IR g T, 4
1. WA SRS HRIT—18, L T SOE AR . 5 U R AR 5B XU 48 XU S 31
(VPR I 1R 2 m) 5 1 (1 IR B % O3 i ot 2 ) USSR 0T o R 5 2 S IR A s 550 o B %
Ko, MEARE. %, BEERBES LA,

A FE G I FE 4 R T N ol T L 1 SR 9k T R S S T A W R R AT () i A
WU R 7= A (R P REAR SR o AT PR 2 T 0 0 FEE R R, AT X 45 2 o P T 0 ) 288 IR 45
SRICIREE o 1M E BT PR, B AL S Y BbR, 256545 Bria F 4/l T 2R E
B IR AR AR AR B, HR IR ARG, A RS e o B EERA BB S R, A Al
FEH TSP KU HEAT B R ARIDPAL, R A RIS, A XU i R T 2R 2 (Y FEL A

%51 T3k 70 T



[ 2 HHIE A R R UM RS 5 BTG R BUIE Y 5 BT 2 6 2022 48 P 131 05

6.4.13.2 15 FI A

15 RS 2 53k e AE AL 5y i B T R A o0 TR IBAT & 4504, BUE FE S I PHIES R 2 AT At

SSEA NI EEEEE D ESIE RN N RS € i P L e S N

NI 4 (0 < B NAE S 5 NS 58 5 % P BB ARDLEAT T 78 70 I VPAl o AT e HOARAT 47304
JRAEAS T G B8 NARIIE S, PR 5 AT A7 30COHE 50 BAE P R AN EE K o AR B AE 58 5 Tk AT B 5E
5y B A b ERIE 22 B0 25 5 IR 5T A 5] ONSE 53 0 T 58 FOIE J3 S8 ORI R IS 50, AR < DAZ i€ Hi AR TT
RS 510 BUEUE S AL 5 N iB I 1205 RIS A 7] AEHES:, ARSI SEH A HHIER
AE) AT RE 5 kAT T LB R MU A 5 A (HE N E R, XA 8] (A FRE S5 o W) SEAE 5 B
EHIFBATE AR, BARER AR &L 1R REE RN A S, BAREATREVEIR N AT
[ [F) MV 117 375 54T 52 5 B S0 A2 S % - HEAT A5 P VPP AL xR 23 52 31007 2QaE AT PR ) LA 1) AH L 45 R
i

AHE G A BN ST 1 E P AR B, I 0 488 M S S BTl R RS K AT
RS RS, B 7 B A% 5% DL #5015 F XU

12022 46 H 30 H, AZEERAEHIMI7EIY 0.00%(2021 4 12 H 31 H: 0.00%).

6.4.13.3 JishHE KUK
TR R 4R T G AR AT 55 b 57 DI SCS5 I B B 8 G BRI KUK . AT G B T X
Bk B R SR AL AN, BT S BRI, SRR G AE LA e A SR, BUK
RN BA, I 3 i 4 5 W 26 A 050 2 i 29 o ) F 0B B ) XU o
T2022 4 6 H 30 H, AH: G rARIH 1 4 < il 7 5T ) A 20 20 E 2 H 2508 — A H BLA AN
A [ 5 4 BT (VR 7) T 5 B30T I ELAS TR, DR T A A0 R0 Ay A 4 L) £ 240 B0 4

M

Vi

6.4.13.3.1 #95 HAN A F S A& F = MRS HERK 57

REEG IR P NAE R i R rh A 4 (A TP SRR UE S B IR S g MR A B M) B (2
TFSEAETF IR 543 5% 56 Ui 2 v OB 5 B ) 590 1 R A 5 4 2 8 7 8 2 2 XU
TR EE, IS 0 R B T DX AT G 2 S O R P SRR L AU SZ PR ] (B el LA LA
Je G FE RTINS 18] AR I RE S0 I S5 B AR b S5 TR A M R bR 2 AT RE R 1K S 00 A 23 BT

RIS TR AMIESF R U AE 5 BT LT, HRIF I FERRAT () RN T 3558 5, #9356 4 8 7= Intid
N 2 IR A RE L IOE LS T 6.4.12, BhAh, AKE S ml i@t 5 A 4 % 72 07 A\
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RGN AITE R R, H IR BN SR MR A R E. ARe SRR T
TN PERZ IR B I T & T AN L 2 e B 1 K 15%.

I, AL S S BN & B B0l WA 5 M BT 0 522 5 0 TSR R, 58
JEUXHAZ 5y 5t F I 55RO AT BT RATH KPS T e BN R PUR B 5 EANE 2, DL
Xt AN RV FRIAZ 5y 5ot T ST AE 5 0 L A B O BEAT 20 25 U 8 S50 Tt ™ et A B I S S8 [ 52 5 PO 5
PR FIAE G0 T AR o Ak, ARJ 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B - AR o 41
il PR B S A S A R KT RSB 4 i ) DA IR 5 0B 22 5l LA DR 34 b 3% 2 Fe BT S A2
W FAESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR N3 5 06 FOT RS R 22 i, ] %
ST A R B B SR B < B TR 20 R BBV DR — B

6.4.13.4 TG XK
T3 R A2 F8 2 4 ke 4 8 T 2 10 A Se M B BRI 4 & [ BT A T3 37 25 200 4% TR 25 11 AR B i
KA EN XU, LSRRG . AN XU A A A7 s SRS

6.4.13.4.1 FIZRRK:

R 8 PR 2 i e L (4 24 S0 B B e B 52 T 37 A SR ARl i A A e sl ) A o R R Uk
<l TR T SR AR TR S A SO T B AR AR, H rh SR R S ik TR T e
AT S S0 ) 5 SRR T 78 25 B 5 I 0 AR ORI B S0 0 XU o AR i i ) i 7 BN S Y10
A% T W PR ) R BRI B T AT WA, DRI AR DR AL A 0 A A5 TR0 B3 b 5 XU AT 4
o ARILGRAT KRR > R R e A A TR, IR G I R B ESIBL &
FUEAEAR KL EASL T TR ARAR M . AT G AR AR BUBE BT B ZOV AT A3 A7 ORIEE
EREHE &,

6.4.13.4.1.1 FJZE XKk

AL ARt
VNN
14N 1-5 4F 5 4Pk it B it
2022 46 H 30 H
7
MRATAE 2R 8,437,235.31 4 8,437,235.31
S D 537,338.62 537,338.62
AR S 239,266.16 239,266.16
oG R P 778,013,018.72 778,013,018.7
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2
IV - 2,803,000.18 2,803,000.18
INELgil - 54,360.00 54,360.00
HAh %= - 10,804.00 10,804.00
o 790,095,022.9
wre it 9,213,840.09 780,881,182.90
9
1 £5t
AT B - 32,458.58 32,458.58
MATHE FE TR - 233,688.41 233,688.41]
NATFEE 77 - 46,737.69 46,737.69
N AZ B B - 943.29 943.29
HoAth 71 £52 - 6,067,542.81] 6,067,542.81
‘ 6,381,370.7
Uik ysean - 6,381,370.78
8
3 R S B 1 9,213,840.09 774,499,812.12 783,713,652.2
1
EER
2021 4 12 A 31 1EMA 1-5 4F 5 4LL 1 AR &1t
H
B
AT 4,869,096.68 4 4,869,096.68
i O 324,656.88 4 324,656.88
FHRES 502,033.98 4 502,033.98
N o 287,108,162.8
T o - 287,108,162.87] ;
YT B R - 466,689.13  466,689.13
HoAh B = - 6,208.65 6,208.65
‘ 293,276,848.1]
et 5,695,787.54 287,581,060.65
9
A5t
A B - 1,638.92 1,638.92
AT NS - 119,875.08 119,875.08
AT FEE R . 23,974.99 23,974.99
N AZ Fod - 739.04 739.04
HoAth A7 45 . 1,055,578.87 1,055,578.87
it - 1,201,806.90 1,201,806.90
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T R BB B T 5,695,787.54 - 1 286,379,253.75

292,075,041.2

9

T RAFRANARIE G KGRI EANE, %A 20 00E A 5 FHE A H s H 2
REHEFLTRK.

6.4.13.4.1.2 F|Z& X R A0k AT

1202246 H 30 H , ARFEE A A 5 MR 7 A SU A b5 25415 557 1 LE 1 0 0.00%( 2021
12 H 31 H: 0.00%) , HFHHiRIZ AR g0 T A £ %= Jo B K (2021 4F 12 A 31 H:
CIDR

6.4.13.4.2 SMIC K6
AN RS A& F 4 B A S AN 8RR SR 490 & R ANV AR B i R AR B s R . A4
IRTA B2 7= R St UK R, TR TE 8 R AN RS

6.4.13.4.3 HAhM & XK

LA XU 415 22 <5 T4 < i T L ) O 0 (B BRI < 1 DR ok T 4 ) 3R ANV 2 RASE
(RT3 U DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT s (1 LA A A X
B RS T BAMIE SR R AT TR B B 2B G DLEAF PR RS2, i) BESR YR THIE SR 117 I AR B B ) 52
Wi .

AR F I I £ B 2 B 20 B BRI LA AN A XUR: ™ i R < 2 [ R 450 B 4L EE A1) 25K
BAT B E . BUAh, AT PN XA S IR A FIE R i seati a4, s 2
Tl BT R RS Gt AT R B, B4 VaR(Value at Risk) A S5 R I a0 5 < 1 s A7 70 44 AUBSE
S T S RS R AT R R A EE A

6.4.13.4.3.1 HAh4HE R D
SEiA: NRMT

ENCES AR
2022 76 H 30 H 2021412 A 31 H
mH SE i 4 B
AR E FEEE L ARME i LA
il (%) (%)
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287,108,162.8
L Gy A i e — B S AR R 778,013,018.72 99.27 98.30
7

TG A B — T
AR G b Bt 7= — BOIERE Bt
HoAth

287,108,162.8
it 778,013,018.72 99.27 98.30
7

6.4.13.4.3.2 AR KU A BURAE 2B

5854 Bl 257 b s S 1 A M) HoAh T 3 2% B AN AR
X = A i3 H 2R 4 0 = v E 1
EmEeE (AL, ANRMAI6)
AH 2 U AR 5 1) A8 2 PN AR
ST
2022 4 6 A 30 H 2021412 A 31 H
Mg bb L v T 5% Hhn# 3,837
Mk & LB LV T [ 5% /0% 3,837
VE: T 2021412 A 31 H, AREL AL MR —, o208 LA 305 vH 5 AR % XU T
Kot onaliap- Al

aMA&ﬁmﬁ
6.4.14.1 &R TEARMETERTE

A FETFREERPURIZ R, o2 e ETH AR 5 B 2R S A BT & I R A
JEIRRSE «

20 ARG B RIS R T 2 B R E HEE HRA
BRI BRER R B M DR B B f5 L B R LR ) AL
SRR AHSRTR P B B AN AT I A

6.4.14.2 HFEKUARMETENESB TR
6.4.14.2.1 ZER&EMTEKARIME

Bfr: NRMG
H
AR R R i"ﬂj !
2022 4 6 A 30
F—JEIR 776,397,937.71
=3¢ 589,625.14
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FE=FIK 1,025,455.87

Hit 778,013,018.72

6.4.14.2.2 ARYrERTEEKE M E RS
RIS Z IR 2 RV i Uk A2 H ORI E IR R L e (A )

S TAESRAE 5 B LTSRN G5, 2 I B KSR B 28 5 ANV R (B ok 1 A5 e 1O 32 5 A
TEER) BUR T ARA T RATEEE M, Ao AL TIEMH 258 5K ETEER H WA 38 5 A5 R I &
W O L A D SR 23 1 A SRR BN B — S22 s AR A (1 8 88 v SR FH P AN ] i N B %
TARMERFERFRLEE, #5E AR SRR A RNE R R 5 — B R 5 = E K.
6.4.14.3 JERESEII A RMETHRIN SR T A3

T2022 46 H 30 H, AFGARFFAHAAFELN LA SUUHETHE R 8/ 5™ (2021 4 12 /] 31 H:
[A)
6.4.14.4 AUUA SR ETHER R SR T B HRAESC BB

AN A SO B 5 1 4 R 7 R 4705 T L RIS IR A b ot HOK A 5 2 fo i

EAZERAN.

6.4.15 HEITEBMMT & THRE T E UL H AR

(1) H4HEHK

T 2022 FoRARERE, ARFRG R IGE SR AR Sy 946,237,246.07 ST, Hrp L dE DUKEE SR
R R 527,882,646.40 JUAT LA 457 455 ) A IR 418,354,599.67 J6(2021 4 6 H 9 H(&FIZERH)
£ 2021 4F 6 H 30 H1LMa]), ARFE G F GRS BN O S Ay 24,974,260.70 o, L A4S DUREE

AT R 13,262,091.54 70 A LABIL 4 S A B R K 11,712,169.16 78D
(2) BREEE WSS, BET 7R H A S T8 75 B0 i HAh B 20,
7 BRAEGWHE
7.1 HiREEHEHEHENR

ERRAL: NIRRT

P | BiH &8 ﬁgﬁéi)ﬁ% 't
1 ETE e 778,013,018.72 98.47
Hpe JBRE 778,013,018.72 98.47
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[ 28 i A TR R SUPRL 30 5 BT RGR IR SIS 4 & 2022 4R R 35

3 [#] 5 W 2 #5 %

Horp: iz

B SCRHIESR
4 4w
5 S RLATA S
6 SENIRE G bt

Forbre S 1 SN IR B 4 il

A0
7 BAT MG B & 51t 8,974,573.93 1.14
8 At 25 T % 3,107,430.34 0.39
9 ait 790,095,022.99 100.00
e AN, ARESHEENEIES LS B IE R AR SR R, B8 AR L

PRI AL 2 R AR 5 RS B 24 ) P56 0 B KRR A 5y ik
AFAE R 2 Himik S HABAS IE 2952 5 s s 1 Ol . 3

7.2 WEHRETWHROBEERFAS

721 BB EHREAT W R R A S

TEH, ZREETSAFEEMEHIT, A
FHR, AREZH5REAEIES B A5
I RAME N 35,153,826.00 JT, (A4 TP HE LU N 4.49%.

SHURLr AR

o e At AR RILY
(%)

A L f s

B[Rk

c lsnsy 776,349,783.78 99.06

D [, B MR PRI

E |@&F

R

Ty —
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I

1 FE Ol

5L S BRI S5
SRl

Bl

AT 55 R 55l
FFABIEFERIBA MR S5

KA AN 3L i B B
JE B ARSS « ABFRAI AR IR 25l
E

PR T A

A AR E AR R

[

»w | |O |Tv |0 |z |2 |r |X

ws

e
op

7

776,349,783.78 99.06

oy
:l(_'/

7.2.2 BRBEHEAREIT WO ROBER A S
SRS AR
o e < B R L A

A RIES N FHHE ()

A PR RRL B

B R

C s 987,378.12 0.13
D |71, ¥ R BOKAEF=REROL

E |5l

F o ftemEeEl 16,254.84 0.00
G [idiski. g AHEEL

H [ Aol

| (EEAER. BAERE R A RS 221,965.98 0.03
J Rl

K |tk

L BRI 55 iRl

M R TR AR R % 24,275.61 0.00
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KA IR N 3R B

209,855.52

0.03

JE R SS < ABELA LA R 55l

A

PA 2T AR

203,504.87

e R E AR

»w | |O |T |0 |2

W

aF
op

7

oy
:F

1,663,234.94

7.3 BIRHEA SMHE G B E IR/ R BT B R4 B A 4

7.3.1 BIRBHEBFE A RME SRS T FE LGN ERF R TR B3 4

SRURAL: NIRRT

i B 4 T P
ey | REA JIE 2 A4 R HE () AVIRIED

B 451 (%)
1 002271 K7 TN IL 2,311,141 118,954,427.27 15.18
2 600585 HRIZEIK Y 3,052,800 107,702,784.00 13.74
3 000786 JEFr et 1,952,168 67,584,056.16 8.62
4 601636 Tt A 1A 3,134,784 39,968,496.00 5.10
5 002791 URRA T4 245,666 31,867,793.52 4.07
6 002372 G V) 1,228,656 29,536,890.24 3.77
7 600801 HEHT KT 1,310,600 25,569,806.00 3.26
8 601992 S REEE M 8,131,400 22,523,978.00 2.87
9 000401 HARKIE 2,069,900 21,775,348.00 2.78
10 000012 P A 2,703,100 20,057,002.00 2.56
11 300093 AL 318,800 17,441,548.00 2.23
12 000672 UK e 982,476 15,503,471.28 1.98
13 600720 AR 3% 1L 1,228,698 15,235,855.20 1.94
14 300737 b 44 1,145,660 15,099,798.80 1.93
15 600586 KA 1,953,840 14,751,492.00 1.88
16 002233 AL A 1,638,200 14,498,070.00 1.85
17 000877 Rl 1,167,327 14,358,122.10 1.83
18 002088 PR 528,560 11,126,188.00 1.42
19 603916 75 RRE 409,600 10,440,704.00 1.33
20 000935 91X, 429,617 10,405,323.74 1.33
21 000789 FFH 922,001 9,994,490.84 1.28
22 600668 R EE 4] 655,291 9,685,200.98 1.24
23 600425 HIAEN 2,150,848 8,753,951.36 1.12
24 600326 P R 1,414,620 8,275,527.00 1.06
25 003012 RIS 899,900 7,865,126.00 1.00
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26 300082 B i 652,100 7,642,612.00 0.98
27 002302 PUHR I 982,900 7,627,304.00 0.97
28 002398 22 RN 1,144,100 7,345,122.00 0.94
29 600449 THEM 573,400 6,978,278.00 0.89
30 600293 =T 1,802,100 6,595,686.00 0.84
31 002918 E3/ TIPS 327,600 6,132,672.00 0.78
32 002613 eI AR 901,040 5,469,312.80 0.70
33 002596 TR R 1,556,343 5,307,129.63 0.68
34 002641 A TCREY 982,900 4,737,578.00 0.60
35 300715 IS A 327,247 4,581,458.00 0.58
36 600802 K 655,326 4,331,704.86 0.55
37 002162 o o feE 899,900 4,085,546.00 0.52
38 002457 H BN 409,100 4,021,453.00 0.51
39 600678 DY )1 4T3 573,400 3,612,420.00 0.46
40 603616 BRI 491,500 3,514,225.00 0.45
41 600724 T E IR 819,100 3,497,557.00 0.45
42 300135 T [ bR 1,250,500 3,226,290.00 0.41
43 002742 =X 491,500 3,160,345.00 0.40
44 002671 T SRR 654,500 3,010,700.00 0.38
45 600819 i i 33 573,400 2,964,478.00 0.38
46 605122 VU5 it 163,800 2,948,400.00 0.38
47 300405 RHEE R 7 409,100 2,389,144.00 0.30
48 603856 REWA 163,800 2,191,644.00 0.28
49 003037 =B 163,800 2,003,274.00 0.26

7.3.2 HIRBRBF AL A SHE G SR = FE LGN EF R TE B3R E 4
ERERAL: NRTTT

R
e | KRR JIE 2 A4 R (k) A E
{E EL 1 (%)
1 688170 T 6,175 290,472.00 0.04
2 688072 IR 1,802 251,883.56 0.03
3 301175 R 54,936 209,855.52 0.03
4 301239 i AR 5,747 193,386.55 0.02
5 688400 HEG 8,499 186,383.07 0.02
6 688279 WA A 2,294 154,477.96 0.02
7 301238 WA 1,372 44,000.04 0.01
8 601089 fEITEZ 1,749 36,816.45 0.00
9 301302 ek 439 24,768.38 0.00
10 301215 HHYR AR 3,799 24,275.61 0.00
11 301153 RN 398 17,504.04 0.00
12 301263 R IE R 518 16,254.84 0.00
13 301162 CEASE 300 16,233.00 0.00
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14 301120 HrFF A 1,032 15,985.68 0.00
15 301187 KR FEHLS, 695 15,665.30 0.00
16 301286 Hris A 784 15,515.36 0.00
17 301097 RuiBEST 249 11,909.67 0.00
18 301116 20 B 577 11,805.42 0.00
19 301217 ) 7 ] 789 11,700.87 0.00
20 001268 A% 409 11,337.48 0.00
21 301220 A I A 285 11,157.75 0.00
22 301216 JidUETM 350 10,444.00 0.00
23 301103 i [QHR A 316 10,118.32 0.00
24 301222 W E 320 9,267.20 0.00
25 301117 R 165 8,982.60 0.00
26 301135 Tify R e 338 8,875.88 0.00
27 301219 it 2 A L 101 8,869.82 0.00
28 301158 T A 379 7,724.02 0.00
29 301207 M2 134 7,560.28 0.00
30 301279 GIERHS 296 6,751.76 0.00
31 301123 ZEIRHLT 208 5,281.12 0.00
32 300834 SRR FL 153 4,594.59 0.00
33 301196 MERHRH 20 3,376.80 0.00

74 REH AR EE A S HEARS)
7.4.1 Rt TN SHUE I HIREEFHE 2980T 20 44 KBB4
SRS AR

o A 4
¥ Ji SR AR JIE 2 A4 R ZN S N FE A LA
(%)
1 600585 HFIZEIK Y 148,195,902.02 50.74
2 601636 AR 4] 57,839,308.86 19.80
3 600801 HEFIKTE 37,089,371.27 12.70
4 601992 SR H 32,145,077.80 11.01
5 600586 R LIS 20,398,052.00 6.98
6 600881 AR EE M 19,494,172.99 6.67
7 002372 G v 19,306,789.37 6.61
8 002791 URRA T4 17,605,661.72 6.03
9 600720 sl 17,506,119.78 5.99
10 600668 UL [4] 15,504,499.94 5.31
11 600425 B 12,374,522.00 4.24
12 600326 7 R % 12,060,932.50 4.13
13 603916 BN 10,628,970.80 3.64
14 600449 T2 @M 8,670,354.98 2.97
15 600293 =Sy 7,047,967.00 2.41
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16 002271 R J7 TN UL 6,738,186.95 2.31
17 600802 Ha g KIE 6,062,080.80 2.08
18 300082 B i 5,802,174.00 1.99
19 003012 R 5,741,669.00 1.97
20 600724 TWE IR 5,024,566.00 1.72

TE: SRAEPHL RN EH RECRNFe LRAHED A, AFHEHR S % .

7.4.2 RTSEH SR I YIRS B E 2980T 20 4 BRI

SHERAL: ANRIT

R 4 T
5 i SRS Ji SR A PR A B3 &0 P HE L
(%)
1 600585 IR 70,071,096.08 23.99
2 601636 Tt A 4] 31,090,700.66 10.64
3 600881 R 24,758,155.00 8.48
4 600801 HFIKTE 20,410,905.59 6.99
5 601992 Rl 17,280,564.00 5.92
6 002271 R 77 TN UL 14,509,554.00 4.97
7 000546 &AWt 14,144,867.00 4.84
8 600586 KA LYo 10,877,439.00 3.72
9 600668 JRIEEE [4] 8,591,675.95 2.94
10 600720 HIE L 8,453,338.84 2.89
11 600326 [if PN 6,648,945.00 2.28
12 600425 BN 6,628,525.00 2.27
13 000786 JeEr 5,469,280.00 1.87
14 600449 T2 EM 3,881,861.99 1.33
15 600883 TR 3,266,806.98 1.12
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