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ARG WK 2019 4 6 H 30 Hik, AKEGICHRIANGHE A KRS R 18 32 FRAESR o
6.4.12.2 JARKFA I 3 i R PR R

BEAMREWIAR 2019 £ 6 H 30 Hik, AFEEICHA B 1505000 52 IR 2L,
6.4.12.3 IR Bid% IEEAZE 5 FVE NI iS5
6.4.12.3.1 4R1T AT A5 1E H W

BEAR G IR 2019 4 6 H 30 Hik, e WERATIE T 5057 1L A 55 1% 5 1 52 H 81
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UE 252K A A0 134,884,197.67 76, & AN N 5E N
SRipA. NRMoT

e i e o, WIARME | o

fiizr G i %R [ ] i) 21 1 H i HE (5K LEF S ATIERSE T
18 gt

101801310 LR 2019-07-01 101.37 100,000.00 10,137,000.00
MTNOO1
19 Hz i &

101900141 ik 2019-07-01 99.82 196,000.00 19,564,720.00
MTNOO1
19 EJLH”

101900244 2019-07-01 100.74 100,000.00 10,074,000.00
MTNOO1
16 Kk

101656047 2019-07-02 100.64 25,000.00 2,516,000.00
MTNOO02
18 i di it

101800845 by 2019-07-02 102.89 400,000.00 41,156,000.00
MTNOO1
19 HHamifg &

101900141 it 2019-07-02 99.82 104,000.00 10,381,280.00
MTNOO1
18 FH MR =k

101801549 R 2019-07-04 101.91 235,000.00 23,948,850.00
MTNOO4
19 ‘Eul\ﬁ

101900009 ML 2019-07-04 100.18 245,000.00 24,544,100.00
MTNOO1

&t 1,405,000.00 142,321,950.00

6.4.12.3.2 XX BT A% EEI

BEARMRE IR 2019 4 6 [ 30 Hik, AREGNFHIEFRAZ 5 i 27 1E I WAZ 51 Bt =2 [0 )
IEFFARARBA R 104,700,000.00 76, T 2019 47 H 1 HEN. %258 5 BERASL 1L [ 3 A #F
5 HESR 58 5 JITAC 5 (555 R/ P 0 7 e e N A R R 50, H400E 2758 5 TR 1 L9
FONPRESR IS, AT 6177 81 M AE 53 R A0
6.4.13 SR TEX KK EHE

ARG AE H W A E VS B R XU 3 S A5 R sl ke U S T AR A A P
il T BRI 7 SRR B oy Wiz e Ry, 1 1 185 24 M XU, PR 00 B P b b AR, i ml S
R B ARG SIS LIRS I
6.4.13.1 X EBEBURMALRLM

AREGEINFAT RN E RS, EERES TROLEM A RE R RS, HAITHE X
B LB, B DOE R 42 1 ) LA A% s /R A B2 R T B KR B R R A 22, BHiB A
il € A F] H A E AR KRB G A fI A s 7RV 55 HR A 2 1 XU B R T 32 2 5 G A%
G TR S KUK B G157, PR IR 5 5 01D 50 BRI 1 AU B B LA R A T4 58 R 23T 5 3%
Pl SIREAZIS. SRl LS KR BN AR G S A 5T, AFEGEHNE T AR

=

HH
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EHE RN, S BAXS EZ A 2

ATAR MY 55 BT TR FCFD IR B AR A 1 A%

6.4.13.2 15 FH XK

e F U35 T E22 i
TAESATRIAR, Bl T3 RAT NS
N T BaAE RS, AN B ERR T E A E SR IEY:, Hil
B, MEEME eIk, ARENRGEEY KRG, o)

SRR A 0 TR JBAT B2

ERREIZES . SR TR R R

ATE, BT Z RAT N L)
FR PR T ETROR T, RS B IE B .

R BB Loy B T KU

RESAE — R 2 _E I NS Al UK«

AN H G AE AT 5y i AT ROUE SR A2 5y SSRGS SO o8 b FES S A HA IR TUE A 7], Y

DS Ns ERAT 18] [F) Y i 4 2 2w

W5 MSIE 253 S 5% 145 U AS K
6.4.13.2.1 IS FPR IR &

AL A et AT RS VYAl 7 YA S PR 5 P KU o AN BN

Bhr: ARt
FHAME VR AR LARIEA
20194E6 30 201841231 H
A-1 50,421,000.00 50,121,000.00
A-1 LR - -
KIF 30,216,000.00 130,769,000.00
it 80,637,000.00 180,890,000.00

E: 1 BERIRIA S =5 PR LA I P 2

2+ PAERVPE 555 el A IR AE — £ DL P9 10 [ £t

6.4.13.2.2 IZFEHATE FHVRB BB B 7= L FRIESR 1 B

BUR M

R JAT SR I AR B R

ghr: NRfox
S P28 AT A&
201946 30 20184£12H31H
A-1
A-1 LR - -
AAA 59,997,150.68 79,997,150.68
RIF
it 59,997,150.68 79,997,150.68

VE: RPE SRR RO A 5 = T VERAR FIAE S 25 P S RFIE SR 2K
6.4.13.2.3 HKIEHIPRIISHHRFEE

Wil ARG
o KA AR
K 2R -
201946 H30H 20184E12H31H
AAA 288,127,000.00 265,189,000.00
AAA LR 212,334,200.00 219,320,800.00
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K : :
ait 500,461,200.00 484,509,800.00

FE: 1. R IPGOIE 58 =07 VLA (K TP

2. DALRARVPLI G AR AR IIRAE —F L B E G, BORME SR AT 24E.
6.4.13.2.4 FKIPEHPPRIIR IR SHFIEF R T

ARHE G AR A S b ARSI T HAIIE FI VPR AR I B SCRFIE S
6.4.13.3 WBNHERUK

AN RHR R T3 5 ANE IR, F 4 8 7= J0vk LIS 47 2 i) AR 300 1) JX I, s 4 T vk R A+ 2
S I ST TR AT S R M AR . A G REFE AR . R E N, HE S AR T i
AT BURIHE G 8 AT B T A 4 ¥ UG P 1) F AR AR v, BUATHBE 5 40 W 4% R U AR b, A
T X B R A T A5 R B

AEEG TR T RA RIFRAIME R ER TR, BRAEMNE 6.4.12 thHI7R i & i 32 BRAIE S
G, AT TRFRHR 43 UE S 35 P AEUE S5 38 5 B BRAT IR L T A AT 38 5, PR BLRE Ty, Ak
SR I HAR B R EONHT AR . EED PSR S o ACTHE G () 5 K T A i R 4
7] K o BEE S A O HEAT B, DR BTG T R Bl XU

6.4.13.3.1 & H A G4 A HE = IR B A XURL 23+

AREEG R BRI B RIFRAMER) SRt TR, 28R 5 T EIE 27 58 5 BT 5AR AT 18] [ b
WHRATAE S, AR5 BABUF R A 75 B0 BRG] b SR E 2 Fhs e (RIS AR RS S /0O s [T,
AFE GG RIR R, RENE SCIF AR IEIE T R R B I oK . SEPRi s, ARGHREAS
IR B BE 6 15 A Tk < PR MIRE [B] £ 22 HEAH DL AC -

g bpnk, AFERRRAIME R, ToE KR XU .
6.4.13.4 TR

ST AT B TR T M 2B ARG R BUARIER . 550 B A 5 R 2 1 52,
FHEE G AT AT A RS, S T G 53 b ik TR BGESRME X T S BRI
M. —RORUE, T3 XU T < i R i R AU, AR AR SR AR 2 XU Hh B i A AN B s L
A R HE B Y0 1) XU, At B 0 e XU B 2442 TR Ay T XU PE AR A FH o T IR 8 0 256 XU
AN UG A AR A% XU <
6.4.13.4.1 FIRRK

R 2 IR 2 i R 3 AR < i T PR A 0 8 R SR I < VA 32 T 1 R 2R A8 Bl T R 2B 50 8 X
Ko ARESFEA MR RGURMER = F R GHFIRE . AESEH GBS AW, bk, KR E A

32 k44



7RO S 4 WA I I SR R BT 2 4 2019 4 4R R

(VAR) %57 1RG5 24 A b A5t B R - XU
6.4.13.4.1.1 FJZF R K 0

B NRMiT
AHER
15K 1-5 4 S5EMDLE AitE At
201946 A 30 H
B
AT 278,884.86, - 41 278,884.86
i N 2,094,633.00 - 4 2,094,633.00
FHRES 11,818.68 - - 11,818.68
. I 641,095,350.6
B R g 205,061,350.68  436,034,000.00] - 8
SRR - - 12,504,395.61| 12,504,395.61
B At 207,446,687.221  436,034,000.00 12,504,395.61| 655,985,082.8
3
Uik
S R0 4 ik % 239,584,197.6
LR 239,584,197.67 . i
JoEk 7
AT PRSI - - 102,387.75|  102,387.75
NATFEE 77 - - 34,129.26 34,129.26
AT R 4% 2% - - 9.00 9.00)
NATAE 5 3 - - 9,778.52, 9,778.52
N AE R B - - 71,336.00) 71,336.00
INZRRAIDSS - . 138,136.19,  138,136.19
HoAth 471452 - - 81,837.76 81,837.76
Ui Tigseay 239,584,197.67 - 437,614.48240,021,812
15
) R AR B B -32,137,510.45  436,034,000.00) 12,066,781.13| 415,963,270.6
8
LEER
2018 £ 12 A 31 128K 1-5 4 54 E At B &1t
H
7
AT 300,959.57 - 4 300,959.57
S D 3,097,580.17, - 3,097,580.17
AR S 2,998.58 - - 2,998.58
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382,633,150.68

362,763,800.00

745,396,950.6
8

12,863,665.13

12,863,665.13

B Eat 386,034,689.000  362,763,800.00 12,863,665.13 761,662,154.1
3
1 f5t

S ) 4 ik % 338,886,239.4

*Hj@il i 338,886,239.42 - i ]
o mK 2
AT N F - - 4 107,270.76 107,270.76
INZRRAIDSS - - 4 443,052.89 443,052.89
N AZ i 4 - - 4 84,211.88 84,211.88
NATHEE B - - 4 3575691 35,756.91
NATAE 5 % - - 4 12,486.13 12,486.13
AT R 2% 2% - - - 0.31 0.31
oAt A7 £5 - - 4 345,000.00 345,000.00
B foi L1t 338,886,239.42 - - 1,027,778.88| 339,914,018.3
0

M) R AU L ik 1

47,148,449.58

362,763,800.00

11,835,886.25

421,748,135.8

3

T ARG R B R A B E A SR H R T K

6.4.13.4.1.2 FZ XS Uk BT

Kot B = g H 3 4 P= 1 E 0
oM &R (R 7T)
B UG A5 B 252 s (CRRfr: NIRRTt
e AR EER
20194 6 A 30 H 2018 12 A 31 H
TR LT 25 M35 -2,680,279.92 -3,319,684.21
IR R T [ 25 NS 2,700,769.89 3,353,051.63
6.4.13.4.2 SN K

AFEE WA 57 KA AN R M ik, BRI AN RS -

6.4.13.4.2.1 AN RS FIBURRE 23T

AT G AR IR S BAEEEACRSFA AMEAR TR, B IE B RSN XU o
6.4.13.4.3 FHAt A R
FoAts fi i KU 2 48 5 5 VE G il B 77 ) O Fo Wi 32 T 3 M 2RI AMIEIE 28 LLAMR T 3 1 R 2R A2 5
RAPENHIRE . IR SR LA RUHMETHE, Frf i ks B3R SR R e Rl E ™ A i
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A EN A EAE A IR . AR ST GEIS K Barra KUSEBLRSG, lidbrEz. IREHR
Z. beta fH RSMERT (VAR ZE48hn M 42 500 44 T I 0 T 37048 30 3 XU
6.4.13.4.3.1 FH A #& XS FIEURE BT

Ade e 3BT RBUEGEER e TR, DI E R i % U .
6.4.14 HBITHEBMMT S THRR T Z U B B IR

1. ARMME

(1) AR S E TR 4k T A

ANCAZ Fo A T8 10 R 7 A 67 £ R TS RIS IR A £ 6057, LR TN (B E T4
FAE

(2) AA R E TR TR

(1) G T AN RME TR T

NRMET SRR EZ O B SO E T BT = R S SR BT 1 SR A1
JERYE -

SRR MR B ARV R i R G B R AN

SRR BRI R U AR DG B 7 Bl 7 £5 B Ak ) B T U R A N AR

SRR IR BT A TSN -

(i) % EH 4R THA RME

T2019 4 6 H 30 H, AEEGFAKMUARMET RIS TR ETH - BRURFIAR
M 641,095,350.68 G, TR TH - RZHEME=ZHMEH (2018 F 12 H 31 H, BTH _ZHHOR
BN 745,396,950.68 7T, Jo& T 55— JZJRH =2 M EHD .

Ciii) 2> SO MM BT 8 S 2k ) 28K AR )

R TUESFAE 5 B LIRS, & HLE RIS, 225 A EER. BUR TIEATFRAT S
ARFEL S 5] T 15 W H 2852 5 WS BRI A1) L 58 5 AR Vi R 3 ) B 5 S I AH S E I3 1 2 R A 41)
ANFEZBREEZZY, DR ETRBRI AR SGESR 1A M EFINE — B,

2. BRASINMESS, BETT FU5R HACE 607 20 B ) M Ah S 2

7 BERAGHRE

7.1 HARESTEAHEHRL

SRR AR
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N

Frs i H A AR R BRI (%)

pa)

2
EX
e
2

)

+H
&

bl

W

o | B

|
.y
oty

641,095,350.68 97.73

=
Bk
F e
pN,

581,098,200.00 88.58
59,997,150.68 9.15

y
F
| =
9

ok
T
o
‘zg‘.g
=
g

RN

6 FN IR il o
Forpre W R ) 6 NI
BERi
AT R MG & &5
it
8 FoAth - 35 55 7 12,516,214.29 1.91
9 ait 655,985,082.83 100.00
7.2 WEMRBAT LA R B ER TS
721 WEMIREAT W R ARER T LS
ARG AR AR ARIF A B A S

7 2,373,517.86 0.36

7.2.2 MEHREAT W R BEBR R B ERRAS
AT AR AR RS A B I B BB SR R AR

7.3 BRI SabME G E ST E LN R BTA B B 4

AT AR AR RS BE

7.4 MEHARERREASHEAZS)

7.4.1 RIFEASHE RIS T 15 2%ERHT 20 44 KRR 4
ARG N RIFFA IR

7.4.2 RIFSEH SHE RIS B 1FE 2%EHT 20 44 KRR B4
ARG N RFFAIREE

7.4.3 TNBER A B8 K S H R TN BT
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RIS ARG N RFFA B

7.5 BRSSP RE BB EAE

SHHA: NRMT
o < B B B
FFg {5t i i AVIWINIE]
(%)

1 K i 75 - -
2 JATEYE - -
3 S - .
Horr: BORM: 4R - -

4 R Abies 215,938,200.00 51.91
5 Al J Rkt 75 80,637,000.00 19.39
6 SR 284,523,000.00 68.40
7 CIEE QRS )] - -
8 | FhkAFHR - -
9 HoAth - -
10 | &it 581,098,200.00 139.70

7.6 BRI A MME G EE B FE LA/ BIET LA B B A

SHEA: AR

R YREd
F gAY 55 44 Fx () Ny I IXIEN
fH A1 %)
18 i
1 101800845 | . etk 400,000 41,156,000.00 9.89
% MTNOO1
18 F 1 hE
2 101801319 | . e 300,000 30,750,000.00 7.39
V5§ MTNO004
18 Hbki
3 101801549 | . AR 300,000 30,573,000.00 7.35
# MTNO004
4 136115 15 ]iF G2 300,000 30,408,000.00 7.31
18 44N
5 041800344 300,000 30,261,000.00 7.27
CP004
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7.7 BRI A HE S EE T FHE AU RF BT B SRAES SR A

Sesr. Nt
oE A IR e
Fe WEZFARAY IR 2 =) N E
E LEf(%9)
1 156281 HEHE SA 400,000 |  40,000,000.00 9.62
2 156188 A JHEEE 03 200,000 | 19,997,150.68 481

7.8 MEWAREA AME SEEF = HE B NEFRI T B4 Bt SR B A

AIE AR WRARFFAT 5t

& o

7.9 BRI A MHE L EE B FE AR/ BYBT LA BGES 3 A

ARSI AR AR FFATBGIE -

7.10 REHRETESBERRBPRZ 2 BRI

(1) AEEGAR A WIARARFA BT
(2) ARFEAIRE N REAT BRI 55 5

7.11 WEMREESBHBIE G R 5 BRI

(1) A ARG AR FFA E

(2) RGN ARIATH G LS

7.12 BeRAEMEME

7020 RN, AREEEBBW AT RIS RAT EROR R
WAR S BIATFHEDT
7122 AIREWIN, e

YIS

7.12.3 AR Fo Aty - T =) B

BB AT A44 SRR H B 2 45 R I 8 IR IR I 1 I

Az NRMIT

s

AR

B

1

7 ARIE

11,818.68
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2 S YCUE 4 Sk

3 INEidireil

4 | RilcRIE 12,504,395.61
5 JE AT R e
6 oAt MWK
7 e

8 HAth

9 &t 12,516,214.29
7.12.4 FIARFFE A TR BRI 5 27 B 4
ARBE G AR WA AN b T3 R ) AT e e 51 97
7.12.5 FAARAT+48 B R A7 AR U 32 PR R L A Ui B
ARBE G AR WA 44 I 52 P A AETE U@ SZ BRI o

8 ESMBRHEARER

8.1 MIARESHIFEN S BAFAEANGH

AL

I EPNETY 1]
FEANP | PYEER LINAESd e NS &
B2 ) ‘
) FEE A SPSEi g A A L
ESRER ] K 10
0l il
ITRILE 3,462,099.7 | 391,197.0
113 99.99% | 20,204.20 0.01%
EWE A 4 66.01
RIS 4
‘ 99 264.65 0.00 0.00% | 26,200.45 100.00%
E TR C
&it 1,845,488.0 | 391,197,0
212 99.99% | 46,404.65 0.01%
7 66.01
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8.2 MIAESEHAKNMLN RFFAFEEHHI

i H & | FrEmaSE () o7 3 G A A EL A
IR E — W
6,441.01 0.0016%
A
FHEEHANTA ML G Fr ‘
IR E — W
BHAKS 2,751.03 10.4999%
C
ann 9,192.04 0.0023%

8.3 MIREEEH AN AN RFFA AT E S0 BUS B X 6 H1E

TiH B FERSNPaEREEXE i)
JTRICE — o Mg 0-10
RAFEPEFNR . FE A
S PEGCRNIE T 61 5T JURILE e R 0
A A4 C
&it 0~10
ST
JURILE e R 0-10
A
ARER LM AT | | RILE —FE#6iss 0
IS C
&1t 0~10
9 FHRESHHERD
BT A
TiH TR E — e fTE A ITRICE e Mg C
HEEFAMH (2017 F2 A 13
500,010,108.89 1,010.00
D &0 a g
AF S B 3 4 4 A0 A 391,202,128.19 995.04
A HAHE 4 e R A 0 15,427.08 25,235.77
Tl AR SB[ 43 i 285.06 30.36
A HHIE G 37 0 AR B 47 A - -
ASH A HH A AR 3 4 4 A 391,217,270.21 26,200.45
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10 ERFH4HEN

10.1 ESHHFRA ARSRIL
ARG A R B IS DR A RS
102 EESEHA. BEEEANEIEESHERTNERAFRS)
AEEEEHANT 2019 F 6 H 4 DA AT, H2019 6 H 1 0, BAEZENIAEHEAFE
EAERSY=
ARG, AEEGEE AL T RSIEE I IR K E RS,
103 BRESEEAN. EEM=. E&EEWEHHFR
AR AN T MATGE TN W™, FFEE L5 IR A 3.
10.4 FSHEH SRIE B
A T A A R B B R SR R R A U
105 AESHTHUHKSTTESFER
AR AN AT S ITE R TS5 R R AT .
106 HEA. AEARALSREEN R ZEERLTTERHAR
AR N, ARIEGEBN . FBE ANRFEE W51 R A R s U8 BN 51 70 A A B Ak 11 55
R
10.7 EGHAUER AR5 A ITTHIA R
10.7.1 MU A R 5 BT T BEERE RS AHER

|

SEERAL: AR

o WA 5 R L

N s Iy S|

R i; Weekm | mAks | me | esmw| T
il He Lo

s |

RIFIES 1

F RIS 1

I RAES: 2

e 1. 5 AR FARE:

(1D MR R, FERIL—F NI E ST A

(2) ZEAT ML, WIEHER S, AN RS

(3) HAHBHalEr@mmst. 24, SRS, e85 Ha AT IES R 2 5 M/ 25
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(4) HARGRIFT AT HTaE /0, Rl At #Effitth i A w34 T2 W 47k,
I RA R R R, I RERYE R G BB R RER, R TR FU R

(5) BERM N A RIS ST TR, St RAF IS RS TR 7 55 s

(6) AEFRALH A FE s A AN BT 75 AR5 -

2. G BALIE PSR

(1) X285 Byl i 27 i OB TR 55 HEAT VP Al o ARk 8 BN SR RN BAIRHE 52 5 PR oC e ¢
PRIEXT S 5 B TT B 27 T PR A 55 T AT T S S EAT PP A, 5 14 FH 52 5 A TC IS5 7

(2) PPl R SOBRIFTE N o AN SRR FEI 7R AT 28 5 S on L B3, I8 N Jk
EFE N

10.7.2 ESHRUESS A R 5 B IT# 17 HAESR$% B L
SR ANRTT

g5 B A 5Z 5 BAEAE 5
b2 A b7 2434 A b7 2 HAARL
I8 S K
WA GE | AT | RS | WA R JMAT 4 UERAZ
A EL 1 A EL 1 AR Ee A
G
RIS
FEAFSR - -
. 121,747,171. ., | 2,844,800, ,
I RIES: 7 100.00% 000.00 100.00%
10.8 HAhERFHH
‘ EE YR H
Fe NI 1EE PR 75 "
. KT KILE —FE 2 IR B8 | J B HE 248 5 R T & 2019-04.95
HENT NG X 35
5 KT VRABERE N 241 R GBI HR T A e 3 | A B R 2 46 5 T A 2019-04-01
TE BT B AR B R 1) (1 4 DX 3
3 KT RICE —FE 2 ISR | T B 248 E )T & 50190301
FESTFFIRCR I . T2 [m] AL ek 45 1 A 45 DX 35

11 B RERROTMERRFL
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111 &N R E A ES AL BIEE BT 200K 1E 5

WA N A S 82 17 WE MR A S H
# B & & @it X
/H 7\ A 748 r!d; N\
k9 | e | BlssRE ;m g';%@ g@{” HEBE | BEi
20% K] Ta] [X. ] ’ ’ ’
391,19
20190101-201906 391,197,066.
B 1 7,066.0 - - 99.99%
30 ) 01
P R XU

AN, AT S AAAE P I BTE R A A L8 B B 20% 0 18 B0, R I AT RE S SRR A XU
FEAAG: HEEE A OENS RO RIS, AN R [P] A §E 20 e B 18 1 K
ERI AEBORREM; s D0 N a8 BN AT RETCIE SN AR I 5 57 DA B8 3 1) 18k [m] F
s A BEEE R RRIUE [] J5 AT gt DDE SN+ AR H R 3 EIRT 5000 JioT, Al
A REMIE iz E 7 AN S Pl &I A RIS TE . A5G KX 3 5 1 K
HBHEAT B VAL IR S BN, Se sl PE X B AL, DS ORI R A M 2

12 BEXHEZH

121 #EBEXHFER

() FERER S AAE R0 — 5 T U R BRI IR B B A e S AR (1 SC
(20 (RIDE —FE I G BIE R R & 2 & A 1R

(=D (RS BA R m T I elk 55 M)

I TR E — 5 I U I BOE T 3 Bk & 308 10

(1) EEE LA

D) B H ML ST SRR B

(B ZEEFE AL SS SRR B

12.2 Fh

JUIMTTHEEERIX BB AR 15 ORA[E PR B 31-33 1%

12.3 &R

LB AR $HBEE A EE N A G 2 A5y, A4 A 2% ) SE A B4
2. WA . FESAEFE AL http://www.gffunds.com.cn.
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