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N

IS 2 LB RIE e )5, Bl s H AR — 0 DL IBUF 63 MR T 2 5 1B 5%,

Hrp AR REE e FHRES. MICRIWREE. AN, REE IR EE AR H X AL

S FTREE UE S A& St MR 4%, e H1ia FH 22 Pl | 7 V20 6 il AT U 5 7, 0FE VaR(Value at Risk)
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T o e g — R R 929,744,483.20 74.45 1,788,973,573.79 82.05
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7.4.13.4.3.2 ARG XU FORURR A 43 BT

323
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it

929,744,483.20 74.45

8.3 BRI A A E LB H T FE LB /D HEF I BTA BB 48

SRRAL: NIRRT

e
Fa | REA Ji B A4 R HE(R) A E
H LEHI(%0)

1 601006 KRk 5,743,800.00 41,412,798.00 3.32
2 600312 PR 3,174,800.00 40,288,212.00 3.23
3 600900 KT 1,709,362.00 39,896,509.08 3.19
4 600674 JIN = REUE 2,612,786.00 39,505,324.32 3.16
5 600941 i [E #2580 394,800.00 39,274,704.00 3.15
6 002262 Bzl 1,425,600.00 38,662,272.00 3.10
7 002028 MRS 735,900.00 38,296,236.00 3.07
8 600461 IR 5T 4,170,900.00 38,122,026.00 3.05
9 601985 % 5,082,438.00 38,118,285.00 3.05
10 601288 LV HRAT 9,303,602.00 33,865,111.28 2.71
11 601398 TR RAT 6,717,987.00 32,111,977.86 2.57
12 000400 Yk R 1,371,900.00 30,126,924.00 2.41
13 600348 HERR AR 2,959,000.00 28,879,840.00 2.31
14 300818 [ER=ZIN 772,100.00 25,487,021.00 2.04
15 000039 H AL ] 3,168,094.00 24,235,919.10 1.94
16 300037 B R 511,200.00 24,179,760.00 1.94
17 601158 HRKS 3,798,313.00 21,536,434.71 1.72
18 600025 1EREKH 2,345,637.00 20,242,847.31 1.62
19 003816 TR 6,225,900.00 19,362,549.00 1.55
20 600938 H ] Y 9 918,600.00 19,263,042.00 1.54
21 601233 Al B A7 1,209,600.00 18,301,248.00 1.47
22 688276 H A 331,191.00 18,152,578.71 1.45
23 601699 S SINEI 754,951.00 16,540,976.41 1.32
24 688676 SR 452,560.00 16,215,224.80 1.30
25 600422 B H4E M 710,535.00 14,821,760.10 1.19
26 688108 FEHEST 1,165,543.00 14,627,564.65 1.17
27 600060 SR 640,538.00 13,387,244.20 1.07
28 603379 =R B 393,700.00 13,385,800.00 1.07
29 600535 KE7 747,700.00 12,725,854.00 1.02
30 600160 B 760,900.00 12,547,241.00 1.00
31 600012 F 36 1y TR 1,135,101.00 12,508,813.02 1.00
32 600985 HEAEA L 743,200.00 12,359,416.00 0.99
33 601298 H B 1,954,200.00 12,076,956.00 0.97
34 301015 HfEZ 313,400.00 11,238,524.00 0.90
35 603087 HZ=25 193,000.00 10,161,450.00 0.81
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36 603298 Pt XA 310,573.00 7,727,056.24 0.62
37 002832 =P 223,354.00 7,080,321.80 0.57
38 300308 SR EReN] 61,366.00 6,928,835.06 0.55
39 001965 AR A% 640,900.00 6,261,593.00 0.50
40 301312 BN 57,700.00 6,251,218.00 0.50
41 601168 N4 433,400.00 6,184,618.00 0.50
42 600079 NAREEZ 237,900.00 5,914,194.00 0.47
43 600188 FOY T 292,200.00 5,788,482.00 0.46
44 000625 K2R 313,140.00 5,270,146.20 0.42
45 002567 PN 619,170.00 4,643,775.00 0.37
46 688012 H A ] 29,813.00 4,579,276.80 0.37
47 688020 T H A 81,445.00 3,948,453.60 0.32
48 600161 RIzHED) 113,932.00 3,525,056.08 0.28
49 002252 it 336,510.00 2,692,080.00 0.22
50 000403 IRIRAED) 83,478.00 2,273,940.72 0.18
51 688036 LA=E i 15,223.00 2,106,863.20 0.17
52 300394 KRG 16,220.00 1,484,454.40 0.12
53 300122 BRAEY) 21,582.00 1,318,876.02 0.11
54 600276 fE 5ty 2= 24 28,240.00 1,277,295.20 0.10
55 600114 RIE A 80,900.00 1,253,141.00 0.10
56 688072 IR 5,029.00 1,163,207.70 0.09
57 688472 Ri] e 1y 6,261.00 79,076.43 0.01
58 301526 IR 9,723.00 43,267.35 0.00
59 301413 Erey)a 164.00 9,543.16 0.00
60 301459 FE M 208.00 8,286.72 0.00
61 603004 SR 195.00 6,082.05 0.00
62 001358 P RHTIA 87.00 3,841.92 0.00
63 603373 2 88.00 3,058.00 0.00

8.4 MEHIABESRTASHERZES)
8.4.1 RIS RIS T 1F{H 2% BLHT 20 44 KR B4
SRR AR

o B 4 %
5 % AR Ji% 52 44 PN N PR EHE HE
(%)
1 300750 TAEFRAT 151,785,789.09 6.96
2 300308 TR E A 120,373,532.40 5.52
3 300693 R TINIE 119,177,667.60 5.47
4 000568 VN A 115,983,132.21 5.32
5 300394 KIFIEAE 111,458,046.51 5.11
6 300502 BT 5 7 95,968,155.71 4.40
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7 001269 KRR 95,085,680.23 436

600519 A E 89,708,136.80 4.11
9 600941 i [E #55) 85,782,364.82 3.93
10 300274 FH ' FLE 83,817,378.12 3.84
11 600900 KL 82,973,263.31 3.81
12 600674 JIHEREIE 82,832,841.71 3.80
13 601398 TRHRAT 82,813,347.00 3.80
14 600276 fE 5ty 2= 24 76,203,308.03 3.50
15 600481 MR RE 71,262,464.25 3.27
16 603338 WriLsh 7 69,387,722.63 3.18
17 601288 LV ERAT 69,326,159.00 3.18
18 300896 REE 67,445,107.10 3.09
19 603198 I TR 65,963,469.38 3.03
20 603027 TR 64,580,924.79 2.96
21 600559 EASRR] 63,987,056.00 2.93
22 002129 TCL H3f 61,487,768.66 2.82
23 003816 o E R 61,141,873.00 2.80
24 600975 B 60,538,636.21 2.78
25 600066 FIEEE 58,151,659.48 2.67
26 600012 Fie 368 56,430,008.38 2.59
27 000921 HEXH 56,384,214.51 2.59
28 688120 HEITE R 55,594,102.38 2.55
29 301268 BAE 55,576,466.64 2.55
30 603477 B R 55,118,110.40 2.53
31 688072 R EH 55,071,585.31 2.53
32 601985 W E A% 50,487,207.00 2.32
33 000032 REFIEA 50,376,047.08 2.31
34 688425 PR E T 49,737,476.62 2.28
35 603259 2 A 37,613,738.46 1.73
35 2359 2 A 10,308,839.09 0.47
36 600809 ULy 7 739 47,044,377.00 2.16
37 600557 532 32N |4 45,577,295.13 2.09
38 601138 Tolk & Bk 45,059,259.13 2.07
39 600600 T L 44,946,371.96 2.06
40 600750 TR 2l 44,816,100.10 2.06
41 301101 B A 44,515,155.58 2.04
42 600572 R 44,420,592.91 2.04
43 688036 e a1k 44,351,007.14 2.03
44 601233 ) B 7 44,342,734.71 2.03
45 600129 KA 43,882,171.61 2.01
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8.4.2 RIHSEH SHE RIS T 1FH 2% BLHT 20 44 K BER A4
AL NRMT

R IE Sty
5 Ji SE AR Ji B A4 R AR TS A P A LA
(%)

1 300308 Ry ERe 142,816,656.70 6.55
2 300750 TEEAR 141,604,216.79 6.49
3 300274 FH ' FLE 112,861,506.20 5.18
4 300693 BEELE A 111,594,681.02 5.12
5 000568 PN EE 102,970,159.37 472
6 600900 KATHL 98,700,229.73 4.53
7 300394 RFHE 95,480,217.99 438
8 601398 TRRAT 94,115,587.91 432
9 001269 Wi R 87,767,581.99 4.03
10 600761 GRE T 87,116,785.58 4.00
11 300502 B 5 85,980,791.56 3.94
12 688066 LIPS 84,597,965.59 3.88
13 600519 DivME e 82,435,544.59 3.78
14 600481 MR TR 81,858,417.89 3.75
15 688390 ] 4 J2, 80,719,198.18 3.70
16 601288 LV ERAT 80,078,128.45 3.67
17 603298 Pt XA 78,348,262.16 3.59
18 688348 SHRERHE 77,718,618.29 3.56
19 300124 CINEAR 77,377,175.26 3.55
20 605117 TNy 75,780,645.86 3.48
21 002518 ABhak 71,497,687.11 3.28
22 600276 fE 5t PR 24 70,230,363.80 3.22
23 300795 Ko 70,112,066.32 3.22
24 300438 TS % R 69,919,814.12 3.21
25 301268 1S 69,550,919.97 3.19
26 002446 RSk 65,825,752.80 3.02
27 688697 2Ll A 65,030,846.95 2.98
28 603338 WriLsh 7 64,240,611.58 2.95
29 600583 TR AR 61,342,474.03 2.81
30 603198 102 T 60,889,750.73 2.79
31 002865 IR ey 60,742,471.18 2.79
32 603027 TR 59,590,378.36 2.73
33 688032 AR Ay 59,389,730.77 2.72
34 688223 mn eV 57,550,413.76 2.64
35 688063 IRRERHE 57,351,128.60 2.63
36 301073 HEWE 57,167,295.46 2.62
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37 002129 TCL H3f 56,861,984.10 2.61
38 300896 BRE 56,743,045.26 2.60
39 601939 HBARAT 56,624,598.65 2.60
40 600066 TR G 56,611,773.78 2.60
41 600975 i 55,574,396.14 2.55
42 603613 ] B A7 54,515,714.71 2.50
43 600559 Z AT 54,495,037.52 2.50
44 688020 J7 FR Iy 54,492,059.10 2.50
45 688248 A R 53,769,016.18 2.47
46 600129 KA EE A 53,219,827.88 2.44
47 000921 NP 52,823,316.93 2.42
48 688120 HEiFFEFR 52,507,904.59 2.41
49 603878 AR 51,500,620.16 2.36
50 603529 IR 51,477,016.74 2.36
51 688281 HERBH 51,163,966.06 235
52 688392 UfF R 75 50,077,043.69 2.30
53 600875 RITHA 49,661,449.10 2.28
54 600750 L2l 48,957,486.84 2.25
55 603477 BE AR 48,465,289.75 2.22
56 600557 532 32014 48,134,838.42 221
57 603259 2 A 37,537,144.08 1.72
57 02359 2 A 9,433,228.40 0.43
58 600941 i [E #55) 46,946,215.19 2.15
59 000032 RZIE A 46,848,342.93 2.15
60 688425 PR E T 46,327,342.03 2.12
61 688072 R RH 45901,681.26 2.11
62 603998 J7 B 2 44,998,315.05 2.06
63 600012 F 3 el 44,199,404.77 2.03
64 600415 ZINFE 44,136,153.91 2.02
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1 A7 PRIE & 397,312.85
2 ST B 4,476,555.66
3 RS R
4 RESCR]
5 AT I 35 9,637.61

6 ERILINEVEN
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EEAR 5t B TR 100.00
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