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8,443,292.84

8,443,292.84

SR PE

8,359,100.00

8,359,100.00

A2 oy M R Bt ™

6,494,329,583.10

6,494,329,583.1
0

TR s

JSUSCIE SR i 5K

1,240,246.63

1,240,246.63

RS

83.56

83.56

JSEYS R

ISEGIAEN

HoAh Bt

6,512,372,306.13

6,512,372,306.1

3

LA i ) 7 £

AT HESR i 5K

JSE A I [ K

Fott g5t

ffifit

B UGRINIR
I i 1 4450

6,512,372,306.13

6,512,372,306.1

3

i H

FEER

2016412 H31H

eV
PN

B
I ARM

FoAdy A
PN

LS e v

BRAT K

38,131,831.33

38,131,831.33

SiHEE

8,945,100.00

8,945,100.00

A2 oy R BE

9,345,145,480.00

9,345,145,480.0

ALY

JSISCIE S i 5K

REYSCAE

ISR

Y H R

HAh g™

i it

9,392,222,536.93

9,392,222,536.9

3
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LG A 1) £

JEAIE S HEaK
IS A I [
Hofh £ £5

TG

B ARRINC A 9,392,222,536.9
- | 9,392,222,536.93 -
I8 Wi 1135+ 431 3

7.4.13.4.2.2 AN RS BB AE 21

58 By A HoAth R AR FFANAR
SRR HESE T IHEN
oM Ea (A NRMoT)
FH A2 & ) AR Bl
AR FHEER
3T 2017 412 A 31 A 2016 4 12 A 31 A
F R Tt BT e
15%/&}\%%% BFRTTH 1325.618.615.29 -179,508,109.69
7L 4T 15 TR
gﬁ}z}\ghﬁXT TR TT R 325.618.615.29 179,508.109.69

7.4.13. 4.3 FHARMHE R

SFUA A RIS A2 i 25 <5 T R < i T B 2 e M AR SR B <59 2 R B T 3 M) e R ANV &2 A S
(T I s DRI 2R AR B T R AR BB AR o AR 4 T SR B8 TR 2758 5 It b ii BT 1] RV T 322 5
(B EE AT 7, P T I 1) A AN A% XU SRR T B ANIE S R AT AR B B 2B 5 L BURF R S UV 52 0
AT RE SRR T UE S 117 3 BE A B R B

AR WS E B NCRA Barra M E B RS, @A MEZE . IREAIRZ . beta fH. VAR %545
By M A 5 AL TR £ 717 S 00 U 3l R
7.4.13.4.3.1 HARHH R

SREAL NIRRT

VNN EER
2017 # 12 A 31 H 2016 £ 12 A 31 H
b4 34
I H
AYRaEY AORaEd
ANV IR NI N RME
18 EL A5 {& 1
(%) (%)
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T o MG B — R SRR R 6,494,329,583.10 98.75 9,345,145,480.00 98.35

A VE R T — A R - -
LG VEE R T — S R I B - -

TR B R 0™ — BUIESL BT - -

HoAh -3,661,806.87 -0.06
&3t 6,490,667,776.23 98.69 | 9,345,145,480.00 98.35
7.4.13. 4. 3. 2 HARMRE XS BB
5853 Kl 23t P A v DA ) HAth T 3 48 B AR AN AR
X5 P A R H 34 3 e 1 E )
oM (. NIRRT
HH 2 XU 25 & 1) AR ) PN e AR
T
2017 %12 A 31 H 2016 %£ 12 A 31 H
1Mb G b dE BT 5% 324,716,477.87 467,257,272.31
2L & LRI UE T [ 5% -324,716,477.87 -467,257,272.31
7. 4. 14 BB TEBEN ST STHIRE T ZE U H AT IR
(HA ReHHE

()R TH A SR E TR %

A FOOE TR S R PTIE B2 0 BN 2 Se A (8 THE SRR R A S SR N P Y I
R IR E:

R UCHRIR B 7 B A AR T ER T BRI B AR A

5 R UCER S — R UM B AN O BT 7 B G 57 B B AR TSR AR

5 = R UCAH IR B 7 B G5 AN W] RS AR AR -

(b)FFEEHT A2 SR OME T A ek T A

()& 2 e il TH 2 se il

T2017 4 12 H 31 HARZESRFA LA ot E vh & B AR S v N 2 45 25 i B b 55 7= vh & T
F— R IRIRHN 6,494,329,583.10 70, LR TH ZJRZRHIRE, TR TH=ZRARH (2016
12 31 H: 2—JZ1k 9,345,145,480.00 7C, JoJ& T3 2 RKIRH, TR THE=EXRETD.

(i) 2 FOAME P& 2 OK A ) R AR 5y

X FUEZRAL Sy e b WSR2 I ORI L 58 5 AN R (R AR TR R A5 I R 52 50 ANV BR)
BB TAEATTRAT G D AT A = THAF I H 258 Z SR H IR . 58 5 AN TE BR A TA] A R A5 3
ALK AH RIS 2 OB FUN B — 2 R T AR At (1 1 4 b SR R A AN ) O i A B T 2 Fe (i 19

SR B R R A DM S RANME N B 2R R IRIE 2 B = E IR
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(1) 35 = 2 A SN B AR AR A 1128 3 <5 40

o

() AFFFLERI LA A o T B b T H

T 2017 £ 12 A 31 H, AEGARFFH AR LA SOHETHRE R ST 2016 4 12 F 31
H:[7).

()AL Fo i E & 1 b T A

ANBAZ SEAE T 5 PR < R 55 7 R A7 £33 A 4 SN2 USSR IURT H At < R 4753, FL K T B 5 2 Fo
TEAHZEAR .

()M {ERL

FRIE AR [ R B4 8 R A A RL[2016]140 53¢ (ST MAMI&RL. B =R #EH
BIR S5 SEG A BBCR I AN e, RE i Bl R AR ER AT A, LRE W E
PN HEERBE BN WRYEIBEE . B 555 SR i I A [2017]56 530 (O T3 7™ ah I {E L
AR BEGERY FIRE, H 20184 1 H 1 Hig, B WmEBNIZE RE ™ Ml i & LR
ERNBAT R, EEHE SR T, 178 3% AR RN GER . X B ™ e 2018 4F 1 H 1
H Az &l R R AE R BN RAT A, RERVEEBL, A%y CHBERir, Cari
B it BN LUG H A BB A LA R A iRk L IR B SO SREO AN A 28 2017 4F 12
31 H ki S RGN A B R TC R

(3) Br LRFIIAL, BB PR H A TR 670 5 EE B B H Al B ST

§8 BHMAGWME

8.1 HIREEHHEHMR
Eh: AR

b 34 R PRI L
e T H S
B (%)
1 L EhES e 6,494,329,583.10 96.93
Horpe AL 6,494,329,583.10 96.93
FHEE
2 FHEETE
3 [i] 5 AL 2 $5

Fa5 1 62 Tt



5 773 o R Ml S 5 TR BT S #2017 AE4E AR5
Horpe 2% - -
BRI - )
4 G AT A S R - -
Horr: i - -
Ll ; _
AR ; )
BUIE ] _
5 STNIR 5 G il 7= ; _
o SEWrECIRI G 1 SRR 4
Rl - -
6 i TR - -
7 RATEFRAMEE LA e E it 160,176,602.08 2.39
8 oA & 0158 7= 45,479,792.21 0.68
9 #it 6,699,985,977.39 100.00
T 1. B R U R AR E S, 17 8.2 8.3 UG THIUAN A AT IR B AR
G fE .
2 ARG AR HRE I AR S B L 5 5T OB AR T B 3,889,421,377.53 J6, i 4HE ELAI
59.14%.
8.2 HIRAESNMNER HRX) EHTHIB AR TS
GARAL: AR
xR X A i RGP E ] (%)
R 6,494,329,583.10 98.75
it 6,494,329,583.10 98.75
Ve LEZK QXD SRR H T ERIESRAE 5 Frifi e -
2.ADR. GDR ZEf-FEFEUEA S H M IESRAE 2 T i€ o
8.3 MIREAT WA RN RIRHAE
SHRLL: AR
- o o B 4 7 1A LL A5
(%)
REJR 703,963,638.60 10.70
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IEp s 96,813,110.92) 1.47
Tk 347,179,228.38 5.28
IE 0 7V B A 288,296,703.16 438
W 5T B - -
{RAg 86,015,740.86 1.31
Sl 4,689,394,349.49 71.30,
%l%wj:i* 7 7
HLE R %S 104,625,103.64 1.59
N4 92,195,489.74 1.40)
7 85,846,218.31 1.31
&t 6,494,329,583.10) 98.75
i UL B IR AR Kb (GICS),
8.4 HARIA RMHE 5 EE L B =13 E Ll K /INHE R I E A2 0% A 4
SHsr. NREMoo
s
YNGR /NI B2 ‘ el | fTEEZ | $E N
7 ‘ ‘ UEZFARAY 5 N R E FEEHE
FE0) | (FD) Bl | GEX) | (B
B (%)
China
Constructi| 77 [E & 1% HsIE 111.578.00
1 | onBank | #RITIM | 939HK | X5 T B 0 671,537,995.05 10.21
Corporati| 1 PR2A 7] i
on
Industrial
and i
| E T FHEIE
Commerci| ,_ . . 125,832,00
2 | Bank of TR | 1398 HK | 538 5 i N 661,608,788.58 10.06]
a ank o
) HIRA A it
China
Limited
Bank of E 4R AT WEIE
an. of | " ERAT %tﬁl ‘ 202.490,00
3 China | RIPAPE | 3988 HK | #3545 3 649,971,517.05 9.88
. 0
Limited N Fir
Ping An
Insurance| ' [E % .
(Gu )[R (S ) b
TOu W, . N
4 P J\ 2318 HK | %55 s 9,541,0000  648,800,198.17 9.87
Company | 1A R o
of China, aE|
Ltd.
China s
Lif N F FHEIF
11C N N
5 I By | 2628 HK | 548 5 FHE 118,992,0000  389,746,046.78 5.93
nsurance
HIRA A Fr
Company
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Limited
China
Petroleum . s
& H A HHEIF
6 Chem l{&IEﬁfﬁ 386 HK | X5 FHHE 165,107,2000  311,848,142.23 4.74
CIIC B A i
Corporati
on
China ~ s
Merchants R ARAT FHEIE
7 Bt AR | 3968 HK | 585 T 9,958,546/  258,890,338.61 3.94
Bank Co., e i
Ltd.
- —
Petrochin | = [E 45 7 FE T
a | REREM o \
8 c AT 857THK | HAR 5 53,844,000 245,297,622.32 3.73
ompany A
Limited ] d
Agricultur N
1gB | R FWIT
a a 0 . N N
9 Chi AT | 1288 HK | 2538 5 HiE 70,596,000 214,803,324.59 3.27
S i
Limited
China
. K s
Pacific P (R FEIE
10 |Insurance )Hﬁ};\ " 2601 HK | 5355 T 6,019,600  188,945,736.05 2.87
(Group) _ I
PR 2 ]
Co., Ltd.
PICC
Property | 1 [E A K s
pety T AT
and | AP=RES o .
11 Casualty | HE( 5 T 2328 HK | H% 5 Hi 11,743,076  147,438,642.98 2.24
asualty | I
Company| /A A
Limited
China
Shenhua | A7 & 144 FHAIE
12 | Energy | BEVEAy | 1088 HK | 35355 ik 8,673,500  146,817,874.05 2.23
Company | 17 R 2> 7] I
Limited
Bank of | . L s
Communi TIERAT FHEIE
13 . AR | 3328HK | %8 5% FH 22,338,200 108,301,803.62 1.65
cations /A\ﬁj ﬁﬁ
Co.,Ltd.
China
Telecom | H [E H(E FHEIE
14 |Corporati| &t AR | 728 HK | #7585 | ik [33,646,000  104,625,103.64 1.59
on N Fir
Limited
15 China | F{E44T | 998 HK | FIBIE FHE 124,685,0000 101,108,747.92 1.54
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CITIC | &AM I 5
Bank VNS Fr
Corporati
on
Limited
China
Minsheng| " [E &4 A HEIE
16 | Banking | #4751 | 1988 HK | %% | i 15,419,000  100,920,057.96 1.53
Corp., | HIRAF I
Ltd.
Anhui
Conch | ZHEIZ FIUE
17 | Cement | /KM | 914HK | 55 s 3,151,500 96,813,110.92 1.47
Company | R A A e
Limited
BYD | LbWi e A HEIE
18 |Company| /3R | 1211 HK | #3525 | Fig 1,603,000 91,251,530.01 1.39
Limited ] i
New
O e TSI
19 Insurance TREG Sy | 1336 HK | 5455 | &b 1,979,300 88,351,189.80) 1.34
HRAF] Jit
Company
Ltd.
Sinophar | [ 24 I FHIE
20 |mGroup | BRIA AR | 1099HK | %35 | #Fitk 3,044,400 86,015,740.86 1.31
Co.,Ltd.| 7] I
China | JiEHEML L
21 | Vanke | AR | 2202HK | %5 | &it 3,291,600 85,846,218.31 1.31
Co.,Ltd. N Fr
China
Communi
cations | H[E AL TR
22 |Constructil Z¥ /A | 1800 HK | 5355 | ik |11,298,000 83,863,707.28 1.28
on HIRAHE Fr
Company
Limited
Guangzho
u JTINR S FIGIE
23 |Automobi| FERIEA | 2238 HK | #4885 | FHik 5,368,000 83,102,293.58 1.26
le Group | A FRA A I
Co., Ltd.
Haitong | il IES: FHEIE
24 |Securities| IR AR | 6837HK | %% | Hits 8,266,000 78,355,227.56 1.19
Co., Ltd. | A i
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CRRC R
Comorati A A FHEIF
25 P AR | 1766 HK | 2238 5 FHE 11,156,600 77,964,636.91 1.19
on AT B
Limited
CITIC . "
Securit I SiES HHEIF
ccurities N .
26 AR | 6030 HK | 7425 ik 4,943,900 66,618,405.83 1.01
Company e i
[=]
Limited | ~
The
People's
PES AR "
Insurance 45 TSI
27 |Company f 1339 HK | 535 FHE 18,928,000 60,915,102.25 0.93
& BR
(Group) A I
of China “
Limited
QGreat
Wall | K% FHEIE
28 Motor | AR | 2333 HK | X5 s 7,909,500 59,174,089.80) 0.90
Company| /AH] i
Limited
Zhuzhou
M s
CRRC Z’f ;ch;f TR
29 Times . | 3898 HK BT T 1,327,100 56,409,743.79 0.86
| R EIR
Electric _ e
Al
Co., Ltd.
Dongfen . i
Némg%Mﬁi BT
30 G c LRy | 489 HK | 5485 Tk 6,926,000 54,768,789.77 0.83
TOoUu 0.
RN B
Ltd.
Huatai | #2ZRUE %5 FHIE
31 |Securities| AR | 6886 HK | #7525 s 4,167,400 54,204,369.95 0.82
Co.,Ltd. N Fr
China
Cinda | PE1E1A -
SRR F AT
Asset | ireE v .
32 1359 HK | %% 5 HFH (22,505,500 53,803,957.36 0.82
Managem| i1 A FiR o
ent AN
Co.,Ltd.
Postal
. F ] I s
Savings | 1y scinfr G
33 | Bank of lﬂ . 1658 HK | %% 5 FHE 115,203,000 51,595,859.30) 0.78
. iR ERYR!
China = I
/|
Co., Ltd.
GF | KiEFH TR
34 1776 HK | _, . I 3,835,000 50,393,837.44 0.77
Securities| X1 E TR BT T
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Company| /AH] Fr
Limited
Riﬁfv‘:y ek F AT
35 B AR | 390HK | 5355 10,199,000 49,277,078.40 0.75
arowp | q i
Limited
CGN | " # FISIE
36 | Power | HL/JfEfr | 1816 HK | #52 5 27,063,000 47,959,132.54 0.73
Co., Ltd. | HIRA A I
H;lj;:g LT FUE
37 Internatio A | 902HK | 5485 | &FW# 10,800,000 44,236,357.20 0.67
HIRAF Fr
nal,Inc.
gﬁg{ay R S|
38 Securitios WAy | 6881 HK | 2385 T 8,948,000 43,083,202.64 0.66
Co.Ltd. HIRAA B
| T E R FUE
Air China| ., . e o ,
39 Limited iy | 753 HK | 5455 | B 5,242,000 41,539,845.28 0.63
HIRAH Fr
China
Railway
Constructi| A7 2kt HEIE
40 on AR | 1186 HK | 385 T 5,034,000 38,124,216.72 0.58
Corporati| /AT] i
on
Limited

TE: BEAR T RTIE AR IR0 R 2 i 374K

8.5 HMEMAMMBEASHEKES)

8.5.1 BEiFTAEHEH I & %7 2 % B AT 2045 FIA 25 3% B 4H

SHRL: AR

7 BRI 4
F NG 5 UEZF A AHI R SEN 250 FrE e LB
(%)
1 Bank of China Ltd 3988 HK 257,571,126.92 2.71
China Construction Bank
2 939 HK 188,439,766.54 1.98
Corp
Industrial & Commercial
3 ) 1398 HK 149,235,208.74 1.57
Bank of China Ltd
Ping An Insurance Group
4 ) 2318 HK 135,723,108.70 1.43
Co of China Ltd
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China Life Insurance Co
5 2628 HK 112,444,138.58 1.18
Ltd
6 PSBC 1658 HK 110,855,286.75 1.17
Guangzhou Automobile
7 2238 HK 93,941,385.40 0.99
Group Co Ltd
China Petroleum &
8 . 386 HK 92,073,358.60 0.97
Chemical Corp
Agricultural Bank of China
9 1288 HK 86,638,306.65 0.91
Ltd
10 PetroChina Co Ltd 857 HK 67,819,295.97 0.71
China Merchants Bank Co
11 3968 HK 63,976,175.29 0.67
Ltd
China Pacific Insurance
12 2601 HK 52,142,640.85 0.55
Group Co Ltd
China CITIC Bank Corp
13 998 HK 49,422,870.52 0.52
Ltd
PICC Property & Casualty
14 2328 HK 40,444,984.93 0.43
Co Ltd
China Shenhua Energy Co
15 1088 HK 39,836,649.80 0.42
Ltd
Bank of Communications
16 3328 HK 31,640,341.72 0.33
Co Ltd
17 | China Telecom Corp Ltd 728 HK 31,048,277.11 0.33
China Minsheng Banking
18 1988 HK 29,291,924.58 0.31
Corp Ltd
China Communications
19 ) 1800 HK 27,301,410.88 0.29
Construction Co Ltd
20 | Haitong Securities Co Ltd 6837 HK 25,891,213.24 0.27

TE: LSRN HHL KL AT el (A AN R LA HED) 3051, ANBREMIRAE S 9 .

2. EAR T FHE S AR R 20 2 24 T 3 A
8.5.2 R3S VIR &3 ™8 E2 % BT 2045 FIAL 28 $L5E BA4H

EHph: NRMT

) AR 4
Fe|  ARAR (JE0O HEZF Y AR HEH | A
(%)
Ping An Insurance Group
1 . 2318 HK 698,645,297.29 7.35
Co of China Ltd
2 Bank of China Ltd 3988 HK 623,652,818.11 6.56
Industrial & Commercial
3 . 1398 HK 612,203,073.29 6.44
Bank of China Ltd
4 | China Construction Bank 939 HK 606,528,794.43 6.38
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Corp
China Life Insurance Co
5 2628 HK 363,461,384.88 3.83
Ltd
China Petroleum &
6 . 386 HK 320,111,838.14 3.37
Chemical Corp
7 PetroChina Co Ltd 857 HK 232,588,583.58 2.45
Agricultural Bank of China
8 1288 HK 186,737,706.86 1.97
Ltd
China Merchants Bank Co
9 3968 HK 178,736,852.56 1.88
Ltd
China Pacific Insurance
10 2601 HK 146,748,513.94 1.54
Group Co Ltd
China Shenhua Energy Co
11 1088 HK 126,442,293.98 1.33
Ltd
PICC Property & Casualty
12 2328 HK 121,354,162.43 1.28
Co Ltd
Bank of Communications
13 3328 HK 104,897,732.55 1.10
Co Ltd
China Minsheng Banking
14 1988 HK 104,314,070.71 1.10
Corp Ltd
15 | China Telecom Corp Ltd 728 HK 101,080,216.29 1.06
China Communications
16 . 1800 HK 92,149,092.86, 0.97
Construction Co Ltd
China CITIC Bank Corp
17 998 HK 91,186,068.70 0.96
Ltd
18 | Haitong Securities Co Ltd 6837 HK 86,677,944.31 0.91
19 | Sinopharm Group Co Ltd 1099 HK 85,702,509.47 0.90
China Longyuan Power
20 916 HK 73,318,490.51 0.77
Group Corp
P LG S (RSN TRRACHRD BB, R R A4 5 e
2. Ab BT A IEZ7 A5 (1 2] 52 24 b T 37 A0S
8. 5. 3 BRI B HISE N A B0 K 2 N B8
sl ARG

FNA (RRAE) S H

2,033,591,492.48

TN (828D S

6,079,781,354.83

TE: “CSRANRRA B SE MNP RS A A RS A sl LS B ) 181, AN REAH KR
LY.
8.6 WIRIEMAEHEH I ROFHREAS

AT G AR R RFFAT 557
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8.7 BAKIRA SMHE 5 F & Bt =15 8 FL I KN I 1 T T4 R34 B 4
ARIE G ARG IR ARFRA 577
8.8 HIKRILA SMHE 5 EE =8 LB K /INHERE I BT 3272 S RFIE S 3 B B4
AR G AR AR R B SIS
8.9 WIRILA SMHE 5 EE =8 LB K /INHER I BT T4 SRUATAE S 3 B B
AR B G ARG IR AR R B RATAE i
8.10  MIRILARME HEER=HELHIRNEF R+ 22 SR F A
RIEG ARG IR RIS
8.11  HEAGWMEHE
8.11.12017 /= 3 H 29 H, wEHME XA B ARATHEE 2 1L AR, AR T 50 /3 TiAT
Ui
RIEGAIRBIE A, FRRAT RIFHTE B 77, 2B RIS RS 5 75 & 2 w) 35 1 B2 1Y
FE . BRAERRAT AN, AREEGHR BRI R AT ERAIIA MR E I I LA, B
FEAR S ) H AT —SE N Z B ATTE ST, L TTHITEIE .

8. 11. 2 AFEEF B ARG 44 I ZZ A 8 3 4 B TR 1) A e I 22 )2
8. 11. 3 HAZRK HAth %35 Bt =44 Bk,

=
b

phr: NRTT
Frs ey i 1
1 17 ORI 11,227,247.65
2| RICIEFE AR 34,234,846.49
30| MR A
4 | NCRLE 17,698.07
5| RIUHIEEK
6 | HABRIGEK
7| FERETEA
8 oAt
9 &t 45,479,792.21

8. 11. 4 HRFFA BIAL T H Y T #e Bt 57 A 40

A G ARG WA R AR A AT 5 A AT B e 505
8.11.5 HARAT42 M P A FE Ui iE 32 BRI L i Ut B
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NI G AR AT 44 e 2 o AN A I 2 FR

Bl

§9 ZSMBFAENER

9.1 MREEHFRHFENBREENG

B f

Fra Nt
AIBEAT A A R A
H — 5y iR e A
P YRR
Fitg A% e LIRSS e NS = VA 5 B Fe
N NAESE DT
U™ HOIE S 178 3 4
A
FH 4
b A Sy PR ae i
B 0% Frf 050 Fr 050
b4 Eoln el el
29,717 177,710.4 | 3,692,388,7 1,588,633,1 996,464,82
69.92% 30.08% 18.87%
7 54.00 80.00 2.00

T DR B F < REE a0 e b B B e b e g

HARAT Bt AT IR A 7 — 5 Uik

PR H [ AV A2 5y BT T BOIE J3 45 B B IR 3k e (R S A 0 A0 A< o S A BT L A5 B

9.2 IR EWESH+ARFHEA

F5 I EPNE S A BE () b7 T R A L 5]
1 N T3 ORI 43 A BR /A ] 405,939,600.00 7.69%
e 24— LERIT — R ERF
2 LA ﬁwifﬁ“ RIS 297,093,600.00 5.63%
B
eSS RPN X o g A S /A R
3 197,080,200.00 3.73%
510 — X 38 RS =
4 FRRHRITERAT —BEH® S 136,595,924.00 2.59%
E 4B —Y —
s [E By 4 fih — L F —IPMORGAN 08,412,492.00 1.86%
CHASE BANK, NATIONAL
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ASSOCIATION

TR R 8 A — AT — P E AR
6 B 97,454,600.00 1.85%
RATBR AR A A FE SRS

7 ] - fik 95,022,500.00 1.80%

o ERSF RS (R DI A BR A & —
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