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AAA LR
P NIR 10,001,000.00 30,634,200.00
ann 42,001,000.00 297,142,020.00
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7.2.4.13.3 Jshik R

TRBN A RS 2 6 < AR JEAT 5 B b 7 B DS IR LS5 I8 3 B8 G A Bk 1 XU . AR BRI BN X
R — 7 THI K B T 5 S AR A N\ AT BE I 2RI I ARG R S, 53— D7 TR B T SR AL
(R 5y T 35 AN T SR Sk ) 28 B0 PR e i R 458 %8 4 v T G V27 11 37 1 B 2108 sl (P 156 190 T A B A7
e AS B o

BT S A8 1Bl 5 < PRI TR AN XU, A T < ) 6 4 A T N 8 I R AR 5 0 P R Y IS [ 155 D0 AT 72
P IEIR SN MEFR K, IRFFE SR TS T AT L& ST 5 2 AHUL S . ACRE G i B 8 BN A
Be AR T EAURLEI K, 20 EAEE S OL T ] RS B AR EE T 3, 5 ) DR O e R[] A5
PR RKE, R S R AR R
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AT AR B A 2 A R T B VR A TR 5 B R 4 (AT AR B S (R AR A T A 3 R R 4 1) 2019 SRR S

N AU HANTE L, AT IRE (R g4 A5 (P A 8 B et ) e [ 200 H BT PR e K R i
NARIT I & L2 i &

o WENERZBR BT, 7 AN TAE H Al 2R B TS AR I (AT SR SR IGEE TR % B 2 A
SRS E BALE ) SHPY+2% .

7.2.4.13.3.1 REHIAATEEH A F = RS XURL 5T

AREE G (G BN SIS B R R 4% R (A TP S ERIE A IR B S B R B M) K (A
TSR ETT RRAE F5 5 8 56 4 AT 80 1 XURG BRI ) (1 2017 4F 10 H 1 H Rt A7) S V2R 1 22 SRt A
S AT KRN E RS AT A R, SE A ) KU T IR A S SRR AR T R bR W
A 52 B A1) PR 5 B it ol A9 DA R 25 AR I 1] P9 AR BB ) IO 256 SR AR S5 sl PE R AR i AT 1R 52 1) M A
S HT e
QA RATHESF T EAVE I G 03 3B 10%, H ARG B G 15k
SILFEFA — K AR RATHREF MBI ISR 10%. A5 S hARH S
CAb I A Sk IR — % LT A R R AT A rTADE i SR A I 1% i A )
IR 15%. AESSHAESNESEHENEEN SR EHEGRE K LT AR KITH

AT S, AR I 2 T A R A IE A S 30%(5E A H IR G ST AU 1 LU B HEA T ISR R B T
TR <5 S b EIIE 25 DA E O RF IR AR B 20 5 AN 32 1% LA R )

AREEG PR P IESFEIE SR 5 LT, HeR IR AIAEARAT (M [RNME 3558 55, 86 70 H < Bt 7 it
PIIN 52 BREANRE H HFLERIE S T 7.2.4.12,0 M4k, AREES m@ i s H [ 4 fl st 7 7 2UAE N
FLIATE G RO AIME R, H RIR— AN B SR M G R I A OB . AEE T3 T
T2 BR 537 K Al & AN I 2 <6 53 7 1LY 15%.

AEEE P HESE NG QX EEH G T 7 A TR H A ARG ™ 1) ] AR AN E BT H E TR,
SIS, BOREE H BRI B] F B AN 7 S TR H R AR B 5 AT AN AR

AR, AR R < F) 2 < B NG5 & B 23 50 [ I 52 5 O B H 552 Sy 0y TR s # R 78
JEU S 52 S 0 T A 55 IR0« A4 BE 0 AT AT /K P850 4T 6 B R B 5 5 A AT N BE, DAL
X AN BRI AE 5 5 TSt A2 5y A0 8 A B O AT B A5 YA B S Tt 7™ A B AR Ik < A1 [ D 52 5 O B
PE RS FNSZ G0 - o AN, ARG IR B B BN 57 1 30 [ D 5 5 Joa 419 ot BB B2 AR 4
ot ) TR 5 AT 236 KT RSB M O R £ XU DR 5 470 18 8 35 LA GRS A i 4 2 Fe (B B 2
W IHE S FASESRUE SR BB 7 i b BRI 2 )€ B HA AR 28 & 0 F-IT R R I AZ i), w4
2T i 1 SR 4 TR0 5 PR Y R (R — B
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AR A ST LR A R SR B S (R A B i R R AR A R S B R S S ) 2019 AR AR R

PERG 0 R4

7.2.4.13.4 TiHRAK
T 37 ARG 2 16 2 < R < T ) 2 S0 (B B R SR B g 2 PR T Ak i 32 25 R Ak R 3R R A2 3
FAEWEN RS, BRI RS AN XU AT A A XU o

7.2.4.13.4.1 FZR K

R 28 T 2 Fig g L (R 22 SO B B e B 52 T 37 A SR ALy i e A i Al ) AR o R Sk
e TR T R T T3 M R TR S B SO T R XUz, HL e s A R S ik T HL A T I
AT IS YT 1) 5 SRR 17 37 0] 2 F e A7 I 5 AROR B g 5 0 10 AR

AT 4 PR e < BN S Y10 AN S < T W PO M) R SRR P B 1 HEAT A%, DRI A R A A
LR Rr Il wb i YR v K S e

AT ST T35 I S ARAT 1) T 3958 5 W) [ e Wi e b b LE L BBOK, BRANEFF A RAT 73K 46
BT B P A ORUE G 55 R ZRBURE B 77, DR A7 AEAH L B R 2 XU

7.2.4.13.4.1. 1% X% i 01
A ARG
IR
201943 H 28 H 1EMR | 154 | 5EUE | AR &1t
FEEEFREBETH)

AN
- 111,631,784. 111,631,784.
BATAEAK o8 - 08
SGEH AT S 5,384,324.14 -15,384,324.14
17 ORAIE 4 2,573.53 2,573.53
S 42,001,000.0 42,001,000.0
0 0
VA& PSS -1,160,864.381,160,864.38
BT 159,019,682. 160,180,547.

-1,160,864.38
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AR A ST LR A R SR B S (R A B i R R AR A R S B R S S ) 2019 AR AR R

32,620,448.4132,620,448.4
A T [ 2K - -
8 8
AT RN SR M - 4 490,315.23 490,315.23
NATFEE B - 4 81,719.21 81,719.21
NiATAZ 5 % - 4 10,800.09 10,800.09
N AZ Fo B - 4 40,422.84 40,422.84
HoAh A7 5t - 4 270,817.28 270,817.28
UiTigseay 33,514,523.1133,514,523.1
3 3
) 22 SR sk 159,019,682. -32,353,658./126,666,023.
65 75 90
HAERER 2018 4E 12 A 31
14ERA 1-5 48 54 E | AR it
H
%"
AT 1,115,841.87 - 11,115,841.87
12,157,253.3 12,157,253.3
A e D R . .
4 4
7 HARESE 3,348.01 - 4 3,348.01
909,280,020. 909,280,020.
./4_\A | {\E ‘\/g;‘\é 1 H _ _ H 1
T o e e 00 00
32,119,085.9/32,119,085.9
MRS, - -
2 2
I FR A R - 1 1,782.18 1,782.18
Hre Rt 922,556,463. 32,120,868.1954,677,331.
22 0 32
1 £33
. 350,659,335. 350,659,335.
SE H [0 ) 4 i 9% 72 2K i )
51 51
MNATIEFE H 2K - 4 153,337.80 | 153,337.80)
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AR A ST LR A R SR B S (R A B i R R AR A R S B R S S ) 2019 AR AR R

AT BE [A] 2% 4 291.09 291.09

AT RN SR M 4 614,004.92 | 614,004.92

MNATEE B 4102,334.14 | 102,334.14

NATAE 55 % 4 9,376.56 9,376.56

N AZ Fo B 4 23,864.38 | 23,864.38

AT F R, 4244,641.59 | 244,641.59

HoAth 7145 4 229,300.00 | 229,300.00]

ittt 350,659,335. 352,036,485.
- -1,377,150.48

51 99

R 2R AU i 571,897,127. 30,743,717.6/602,640,845.

71 2 33

T R NATE GG KGRI E,  FF 128 E Qe A =R FH0E i B s H 2,
S 5

7.2.4.13.4.1.2 F) 2 X6 ISR MESHT
B | BRTisa AR LA Al T 3748 S AR R AR

X BE P AR H A B HE
MG R NRMI
AH O AR AL £ (1) AR 5y EN:FS AR
i 201943 A 28 H 2018 £ 12 H 31 H
(LA R H)
i RZ BIF 25 N TG HRF k2 44
T FIZ T B 25 N3k A A oN-Al| H4Ing) 45
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R BT A SO 5 B e T IE I LU 7.90%, BRI TR 2 (A8 ) T A 5L 4 B P 14l G

7.2.4.13.4.25NC RS
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7.2.4.13.4.3 HAhMHE R

A A AR XU 5 25 <5 T 455 < i TR PR 2 0 AR SR I <7 2 IR Bk i 7 R R AN 2 BAAR
(¥ T 340 M R 3R AR Bl T R A B (R R o A 4 - R T2 5 i L T BARAT M [RIML i 352 5
(RIS AN G5, T T 10 E A A M XU SRR T B AMIE S RAT AR B B 2B 1 DLBURF R S ST 2
AT BB TUE S5 T 47 B AR BN (K 5 ) o

AN <G (R G B R AT AT 5053 A 5 B = S R 450 B8 R AR 46 5, ) R E LR A2 45 ORI
(CPPI, Constant Proportion Portfolio Insurance)iE 2l 25 % R g 0% 7= 5 KUK 5% 7= 73 4 A 1
B, DA ORASIE B AE ORA SR I BN AR G 22 4, JF SEBILRE < B 7 A OR AR Al F) DR .08
HI.

ARFE GBI BB A 1 UL B AR A AN A AR . AR E BB AL L. fie. ety
TR AR B o B8 B (K B AMIC T 60%, e o 2 5 R B AT 2548 B 7 15+{H 5% 1L 6 F
WMBAE-FEUANBONGZE, ReAOImEFEM e FHRESMB RIS bR, BULE.
AR W A5 UG B 7= G B S P I AN = T 40%, Lk, BEEREE 1A SEGIE ) T E A R4
TEPAHE 3%, ANKE 3k S8 BN AR DO ARG T A I M Seti i 1%, e s 2 e &
TTAFR F G AT R P 8, SR A 25 < T I PO PR A A XIS, R I S e XS HE AT R R AT 2 o

7.2.4.13.4.3.1 FAbAHE R HIBSUR S AT

T 2019 4 3 ] 28 H (ke & RIRMETH ), AIeRFH LS EM IR T (2018 4 12 [ 31
He 7o), BEEERTTIZHAZ SN Z LLAME TS0 ks B8 3R AR B0 T A 3 5 B8 7 1A o 38K 52
(2018 4£ 12 A 31 H: .

7.2.4.14 FEITEBNSFratHRRHE U RN

(1) »~RrhrE

(@) b T HA RMME TR F

A FOE TR RTEKE I, B A RAME TR AT 5 B 3 88 SR A P& 1 5 MK
JARIRSE :

BB MRS B G AR R T 3 R R R

= S =/ € N LY EPS i SR T = kP AR TIPS E PN
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AT AR B A 2 A R T B VR A TR 5 B R 4 (AT AR B S (R AR A T A 3 R R 4 1) 2019 SRR S

12019 4F 3 H 28 H (FE<e& FIRBHT H), AFEGHFFA H LA i E T8 HIAR ST S i 6
& mb e = b B T 5 2 IR IR AU 42,001,000.00 T, JoJ&E 58— BEE =2 IR AR %(2018 4 12 A
31 H: % —J2¥k 909,280,020.00 7&., FH—mH =J2K)-

(i) A ST IR 2 R KA B

Nl ISR L= P L 2 AT 2a AR YL RN =2 Pl T T D s

XFFUEZRAL S i BT IR AN 27, A I RS IS R . 58 5 AN TR R (BL AR Tk Bk 15 P R 22 5 A
TEER) BUR TARATFRATER I, AFEEAS TR H 258 5 WG IR H 1) . 22 5 ANiE R 1E) K
B A TR AR R ISR AN T R 2 SCOTE AN GRS — T2 U0 AR Al A 18 28 v SR FH A AN A g A BT
TARMARSEATEE, M R BRI A SO E R & 58 — B L2 58 = =K

(i) 5B =R A M (EARATURI A JIAE 2y 4545

To

(c) ARFFEEMILAA RbHETHE B SR T A

T 2019 4 3 H 28 HEEEFIRAATH), ARIESREFAARRSHI LA RO E TR 1) SRl 5
(2018 4F 12 A 31 H: [fl).

(d) APAA e E v B b T A

ANCAZ Fo A T8 1 4 7 A0 67 £5 R AL RS IR A i 67 f58, LK TN MEL S A Fofhr
EAZIR N

(2) BRA SNBSS, = M5t H AR RE 4 T0 75 U I 1) At B T S T

}

8 WRALGHRE

8.1 XM HERERFLERASEIESFBTRES
(5. 2019 42 3 H 29 H(E: A% H)-2019 4 12 A 31 H)D
8.1.1 BAIRELEHE=HEHEMN

SRR NIRRT

5 it H il RS B (%)
1 ETES A 82,952,424.93 20.70
Hope R 82,952,424.93 20.70
2 FE AT
3 ] 7 WL e $5E % 297,726,838.30 74.29
Hp: fiizz 297,726,838.30 74.29
B SRR SR
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TE 545 75 4 1) 2019 AEAE IR 2

4 R - -
5 SR AR - -
6 SN IR 4 i % - -
e S = [0 11 S N GR
E e
AT RS & AT 4
7 . 5,500,951.18 1.37
Tt
8 Hopth % 151 5% 7 14,562,036.77 3.63
9 it 400,742,251.18 100.00
8.1.2 BAREATW AR B ER R AE
8.1.2.1 |EMRIAT WA RN BARERTAE
&HURs: ARt
R e ARt ARSI
Bl (%)
A VIO NN 0| 2 - -
B KA 2,016,406.00 0.54
C il 3 M. 13,332,504.95 3.58
b HL . 307 BB P R B ) ]
K14
E jEigsin4 - .
F fk FZ - -
G ket TN eyl a4 4,495,500.00 1.21
H 115 A - -
I FEAER . A AME BRIk 1,106,683.70 0.30
J SRl 58,591,584.04 15.75
K S5 H Y 3,353,156.00 0.90
L LB 55 R 25l - .
M Bl A A RS . .
N IKF S FREEAT s I 500t i B 6,578.04 0.00
o] JE E RS BTN HAh IR 551 - .
P HE - -
Q TPARRES TAE - .
R AL RE MR R - R
S ey 50,012.20 0.01
it 82,952,424.93 22.30
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AT AR T AR R R A A 7 B0 £ B O B

8.1.3 HIRIZEA FHME 3 & 37 LUK INHE I T B B 3R B A
SBEAL: NRFTT

YRy
Fo | mEmE | s () At | A
{E EE A1 (%)

1 601288 FMVARST 6,300,000 23,247,000.00 6.25
2 601336 AR LRES 299,939 14,742,001.85 3.96
3 601398 TR HRAT 2,137,900 12,570,852.00 3.38
4 600104 R EH 520,095 12,404,265.75 3.33
5 000001 P ARAT 350,000 5,757,500.00 1.55
6 002120 FIS By 135,000 4,495,500.00 1.21
7 000002 JikEA 104,200 3,353,156.00 0.90
8 601658 MR fig HRAT 398,289 2,274,230.19 0.61
9 600028 HEAL 394,600 2,016,406.00 0.54
10 688188 ispidi A 4,913 772,421.86 0.21
11 600276 fE Fifi = 24 4,300 376,336.00 0.10
12 688023 ZHE(E R 2,728 334,261.84 0.09
13 688181 N A 4,306 189,377.88 0.05
14 688138 TG 10,066 139,816.74 0.04
15 688081 P EGETR 3,153 88,946.13 0.02
16 603995 FERA 1,888 51,278.08 0.01
17 601512 HoBT AR A 3,598 50,012.20 0.01
18 603786 BHEA 816 42,554.40 0.01
19 002972 Bhazik 1,075 21,532.25 0.01
20 603109 PG ATL 684 18,105.48 0.00
21 002973 FRARIF IR 1,146 6,578.04 0.00
22 600559 ZHTH 26 292.24 0.00

8.1.4 EHNBRERFRAGHEKRES)
8.1.4.1 B TAEHBHBRESEF=1FEH 2% AT 20 £ KR ZHY
S, NRTT

o JAR S 4 Bt
5 i SR ARG JiE T2 A2 FK N N X P A5
(%)
1 601288 A ARAT 23,197,000.00 6.24
2 601398 THAT 16,184,000.00 4.35
3 601336 BRI 15,453,436.51 4.15
4 600104 R AEH] 14,647,470.04 3.94
5 002120 PRSIy 5,789,422.00 1.56
6 600030 HEIESR 4,723,488.00 1.27
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000001 P RAT 4,424,775.00 1.19

601658 MR At HRAT 3,129,412.00 0.84

000002 JikA 3,030,319.00 0.81
10 002607 HABE 2,999,145.80 0.81
11 000636 =y 2,798,275.00 0.75
12 300423 BALIE 2,796,189.92 0.75
13 601108 oA 3 UE S 2,795,426.43 0.75
14 603444 L 2,781,300.00 0.75
15 603369 A2 2,772,193.00 0.75
16 600559 Z AT 2,772,106.60 0.75
17 603313 BHA 2,698,881.00 0.73
18 603707 A A 2,147,355.00 0.58
19 300098 =% 2,136,545.62 0.57
20 600845 FEAG 2,125,909.00 0.57

T AR TNGHCHE TN RS G RS A R LRSS HRD 5, AN EH KA 5
Ao

8.1.42 RiHEH SHHE HIARIE ST H 2% BRAT 20 4 KR B 4H
SEURLL: NIRRT

b AR R 4 Bt
5 i =S Ji SR A PR AN RS A P A LA
(%)
1 600030 SRS 4,645,339.00 1.25
2 601398 TRRAT 3,773,970.00 1.01
3 002607 HABE 2,704,881.20 0.73
4 601108 RN 2 2,683,560.35 0.72
5 600559 Z AT 2,619,987.80 0.70
6 300423 M 2,574,016.66 0.69
7 603369 A% 2,564,603.43 0.69
8 603444 7 L F 2,549,806.00 0.69
9 000636 R 2,546,690.00 0.68
10 603313 BHE 2,409,619.00 0.65
11 688099 n = A 2,204,177.26 0.59
12 688111 RPN 2,103,568.00 0.57
13 002129 R AR 2,091,996.00 0.56
14 300098 = [Pas 2,089,346.08 0.56
15 002916 TR LR 2,086,860.00 0.56
16 600845 EECES 2,051,190.00 0.55
17 000528 T 2,033,503.00 0.55
18 002281 JEIRAEHE 1,982,878.00 0.53
19 603707 {8 R 1,965,903.33 0.53
20 002120 PRSIy 1,902,469.00 0.51
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R A e (R P TR B R AR S

RUE S5 3 4 1) 2019 CEAF FEHR
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.

8.1.4.3 ENRB A A AR S H B = IR B B

HY RS B A L R LRSS B 381, ANB RE AR AL 5 9

Az AR
FKNBERHI A (BAE) KVA 151,711,412.14
SEH RN (A S 82,052,012.85
T RN RAR Bl S H B SRR Y SR RS A (s AR R LRSS B 31, A
BRI ST
8.15 HR#ZFF MRS RELAS
G AR Mot
A=? 5L il A E i 4 BT A E LA (%)
1 I K i - -
2 JAT B - -
3 b 22,668,750.00 6.09
Horbre BORNES bR 22,668,750.00 6.09
4 e IAess 130,727,000.00 35.14
5 il R B 55 - -
6 o ) S AR 141,571,000.00 38.06
7 AR (AT A2 i) 2,760,088.30 0.74
8 ENIZea - -
9 oAt - -
10 | &it 297,726,838.30 80.03

8.1.6 HIAREEA SMME b ZGF7™ 5 HLA K /NIRRT BT T4 B3 BB A 4

SEERAL: AR

‘ ‘ . 4 P 1
R RBARTY 4 FR ik (3K) it )
1 451 (%)
1 018007 & 1801 225,000 22,668,750.00 6.09
18 %
2 101800369 gy 100,000 10,280,000.00 2.76
MTNO0O02
18 JKjE
3 101800415 o it 100,000 10,268,000.00 2.76
% MTNO0OL
4 143762 18 2 G8 100,000 10,156,000.00 2.73
18
5 101801139 100,000 10,149,000.00 2.73
MTNOO04
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8.1.7 HARIEA SHME 5 HE ST LB R INHE R IR BT B SCRRIE S 35 3 A 40
AT AR AR I B SRR

8.1.8 &KL A RYHE HES T H#E IR/ MR BRI T4 St S R B R 40
AIE AR WRARFFAT 5t

8.1.9 IR A FMHME o B & 37 LB K /INHE P R BT 42 ASUIE S 3 A 4
AFE AR AR AR FFABGIE

8.1.10 IESPARAL SHH KI5 2 5 oL i 9
ARSI AR T AR R FFAT AR 1 5

8.1.11 MEMRAZEETH I E AR Z HR U
AT AR T IR AR R AT [ 5 11 62

8.1.12 RFH AL MHE

8.1.12.1 R I AL ST IAT+ A ISR A AT EARER 18 $Hi G8 GIEF#UAY: 143762) 4b, K
I IS R A, SR ) AT — N 2B A TR

R I AT S T AT SR 2 — 18 $H7 G8 GIFEF#AHY: 143762) [ K AT EARHHE R IES T 2019
5 H29 HAd, HemrARHMIES: (Filh) FIRAREHREDEERFAERE G5 HIR
AT T HE B CE AT (2008 4F 11 H % 2009 4E 6 ) A BATH MR R IE & 5T, I

H &I SO 18 3 45 W3R 2 B s HETIE S () A BRA FUREUZAHATS), Aam AL BLET K 2700
JigcHEm: AW T 201946 H 1 HAY, BesrArHEIES: (EE) ARA RERAEEE K
TR AT 2011 4F 10 H % 2014 4 9 A HHIE), i H&HIES KT H 45 MR R R iR (F
) AIRARRICAATS), AIEAELLTTEK 500 JJocim.

A N HZAE S B JORTE T IR ARG T RHIE SR 3 R 2 AN IR Bt
A RS IR BT TR SRR IS o AR B AE X IZUE SR AR BT B A AT SR IR . FEXNZAEZR 1
Pk, PEREBAT AR AL . EXHZUES A SRR B IE R S V) O 2 RAT AR B )
TE IR AL 2 A INE S 43 B HOR 8 55 TR SRR 2, 223 3 A U I A X i 95 AT AR I 55 R30S
28 RN G AR AR BRSBTS , BT AAN SR 122 £5 55 J2 A THIAN5 B4 B 1 T
8.1.12.2 ARGHEMIAT AR, WA RS E FRUE 1 & 1B IR e AN -

8.1.12.3 JHARFLAh AT B 7™ 44 Al
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v
J

HFK

7 PRIE S

49,886.05

ISZSTE S 175 Sk

10,340,098.70

INLidireil

IVLi el bs,

4,172,052.02

IV EGEN

FoAt SZYSCEK

FEER

HoAth

© || N o |0 | B~ W | IDN|PF

fit

14,562,036.77

8.1.12.4 JRKFA HIAL-T 52 B mT 45t 25 A 4
AT AR AR R S5 AT Ak T F O ) AT R 40 555

8.1.12.5 IR AT+4 BT A FEIRIE 2 PR LT B

SHERAL: NIRRT

TOEZBRE L | RS
i il i LI 52 B L
] BN IX ) P VL 1 (9%) LAE 52 R 17 D i A
1 601658 B Af ERAT 2,274,230.19 0.61 | PRAE

8.1.12.6 HHA G MHERI AR
1. AIEEEAME WIRARRTAT LT A B AT AW 57
2. HTFMEIAMEE, 3B MSE T H i BEAfr R %

8.2 XHMBTHEREFABAILHREHESE
(REHI: 201941 H 1 H-2019 4£ 3 H 28 H(EE & A HKAHIH))

8.2.1 HiREEH-HERHN

SRR NIRRT

5 it H &5 RS B (%)

1 &L § i

2 FEEHE

3 ] 7 WL i $5E % 42,001,000.00 26.22
Hp: fizz 42,001,000.00 26.22
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AE G B A R I R A TRE S 4R 4 (R AT AU B A 2 B (R AR A I S P S 4 710) 2019 SRR Rk
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