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Wy IFE S A SESUESF BUE 7 i S b ENIE I 2 € I HAD BN SE 50 TP R IE [RI5Z I, W] 4%
ST B B R B 4 A TR 20 BBV DR — B

7.4.13.4 T3 XK
T 37 XS A 5 35 < I 4 g i L 1) 2 S B BOR SR < vt BT T A v 37 45 2R A ek DR 3R R0 32 3 i
KAEPHAIS, AR PR AN RS AT AR A A% XS -

7.4.13.4.1 FIZ R

R 2 PR A i < i T PR 2 S0 U (B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
O = R B 1l o T /A Vv R S AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR RS T R SR <5 YA 5 e ) XIS

AR < ) i < BN 8 B0 A < T i M R AR M g AT A, TR R B A S A
JAE T ok Bl R 2R R AT B

AR FE R BT 5L 5 it B ARAT IR T 3558 5 WO [ 8 Wi it A EL SRR, EAMIEREE BT AR KA
R RN A ORUE B S 85 B8 A < S R R BRI B 7, DR LA A L ) ) 2 UG

7.4.13.4.1.1 F) XS i O
Bfr. NRMt

—
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AR
2020 %12 A 31 1A 1-5 4 SEME AR &1t
H
=
AT 18,463,935.96 - - 4 18,463,935.96
ol N 764,414.22) - - 4 764,414.22
I ARIE S 110,154.57 - - 4 110,154.57
N e 609,210,585.4
oy A R e 118,565,204.40,  342,114,625.90 527,893.000 148,002,862.14 A
MRS, - - - 7,103,283.97 7,103,283.97
SEON IR G il
. 59,200,000.00] - - - 59,200,000.00)
e aat 197,103,709.15  342,114,625.90 527,893.000 155,106,146.11| 694,852,374.1
6
ik
AT 2 [] 3K - - - 1,121.86 1,121.86
AT N F% - - - 334,672.84  334,672.84
MNATHEE 2 - - - 55,778.83 55,778.83
MAT RS R 5% B - - - 15,737.01 15,737.01
NATAE 5 % H - - - 147,421.53]  147,421.53
AT F - - - 42,818.24 42,818.24
HoAth 471 £5 - - - 180,000.84  180,000.84
UilTigseay - - - 777,551.15  777,551.15
| R AU B 197,103,709.15  342,114,625.90 527,893.000 154,328.594.96 694,074,823.0
1
TEER
2019412 A 31 1 LK 1-5 5 SEMUE it B &it
H
%wre
AT 19,491,279.94 - - 4 19,491,279.94
B ARIE S 12,182.74 - - - 12,182.74
. e 237,772,559.9
= g M b B e 159,522,600.00) - 4 78,249,959.91 |
SENIREE SRl
iﬁ i 29,450,164.18 - - 129,450,164.18
MR R - - - 3,529,849.000 3,529,849.00)
WrE Ea 208,476,226.86) - 1 81,779,808.91| 290,256,035.7
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7
Uik
NATIESRIE H K 2,168,256.06 2,168,256.06
AT 2 [A] 32K 41 10,293,833.47 |10,293,833.47
AT N F% 144,928.01 144,928.01
MNATHEE 2 24,154.69 24,154.69
MAT S R 5% B 1,264.41 1,264.41
MNATAE 5 % 23,274.60 23,274.6()
N AZ A B 2,984.54 2,984.54
HoAth A7 45 192,931.96 192,931.96
Uil TigsSean 12,851,627.74 12,851,627.74
P 2R U Bk 11 208,476,226.86 277,404,408.0
68,928,181.17
3

iz

T R PR AL G T R AGIKTTOME, IS 29 0E A 3 3087 € 4 H 8L H 3R

FHTF UK.

7.4.13.4.1.2 2R R B BUBRME 4T

R B R A oAt T 37 25 AF A2
X B A A H 3k 4 W PR 1 E )
e (Bh. ARMI0)
AH 2R ARG AR & AR B)
AT AR EER
2020 4 12 A 31 H 2019 4 12 A 31 H
TR R 25 ANk A Whn#) 2,107,245.02 Hn%y 66,513.73
IR ETF 25 NS J/b %) 2,090,431.83 WD Z] 66,320.83
7.4.13.4.2 SNLC X

NI ARG A2 Fi5 < L 23 SO BOR KRB gt B DR AN R AR i A AL e s O XU . A <
WA B KAt AN R kA, AL TE B R AN XU -

7.4.13.4.3 FE A KUK

A A IR, 2 1 2 < P45 < i L £ 2 e A R SR I < 9t 2 R B T 3 R 2 R AT 2 LA
T A0 A% R R AR B T A AR IR Bl R KU o AR 4 1 B4R B TR S 28 5 B b i sdRAT (R RV 173222 5
PRI SE AT S5, P T s ) AR 6 XU SR T B MUE I3 A AT T4 S 2 A 0 R IR S IR 5
AT BE A TR S3 17 7 AR B B B2
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ARG IR S BB E IR T H S e T, RACE BT RS, @i ma
DRI DL BRI T, S ARSI AT IGO0, M B e B A A S M R e s TR B MIESR
HIE kT B e B, IEREAT G 3 B R 20 Yo B R R ab M AT H . AR e e BE
WSS & RS OWA LA, BB, SR SR AAHTIEIE, RES R RER A
RITH A% AR AT SR H AR AR AR AR XU RT3 N, B SRAS AR A BT a4l

ARG LT IR T 0%-95%; [N 5 H HALEINBRIBIR W B 5 20 8an i 22 5 Ik
B 5 R Bl BB H e — S LN I BUR R MR T2 & 50 R 5%, Hd, Ble i
giia e A RES AN R IEFREE . BEAh, ANIE AL G A8 BT HON AR S 6 P KR IROHIE SR
ks SEitilids, e M2 FoE BUNEX B ST S &, 045 VaR(Value at Risk)FEHr 58Kt
A2 < T W PRV FE A A DU, R B T 5t o XU AT R R A 1

7.4.13.4.3.1 FHAh ks XU i O
SEA N Mt
VNN AEER
2020 £ 12 A 31 H 2019 4 12 A 31 H
4 i34
i H
VR AVRREa
~ihE N R E
=Ry 18 L A1)
(%) (%)
T g e T — R 148,002,862.14 21.32 78,249,959.91 28.21
I R S i e o 5
ToMEM%i s — e B %
T A G Rl 7= — BUE R BF
&1t 148,002,862.14 21.32 78,249,959.91 28.21
7.4.13.4.3.2 HABMAE KBS B BURE 547
R BRIR 300 48 H AN HAh T 3748 B LR FFA AR
X5 P A iR H 3 4 R P i E
Mg A (A NIRMoo)
e AH 2 XU A 5 1) A8 5 Ak AR
2020 4 12 A 31 H 20194 12 A 31 H
IR 300 F8E BT 5% Ny 10,640,237.61 W% 3,108,365.96
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| | K 300 FERCFRE 5% | /£ 10,640,237.61 | /b % 3,108,365.96 |

7.4.14 FE T EBAST S THREFTE UM F R
(W2~ FetiA

()&t TR A SLHE TR 57
A AT RELEIRPE R B A SROETHEARARTT 5 A H S SCH AE PR 1R

JEIRGE

B R MRS B G EER T3 ERZ B AR

SR BRER R U A B AN O B 7 B 5 LR B ) 3% R L 1A i A\ AL
BRI ARSRB P BB AN AT SR A E

(b)FFEE 9 A2 A E T 52 4k T

()& Z R TR A Rl

F 2020 4F 12 A 31 H, AREESFA KA RNMETHE H AT R 86 10 Sl 7= 8+
—JEIRMIREUN 154,621,601.75 JC, J& T35 JRIKIIREN 454,588,983.69 Ju, L@ TH =/ZK
FIRA (2019 4 12 A 31 H: H—21K 72,179,692.52 G, HJZIK 165,592,867.39 76, LJ& T =
JEIRKIRED .

(i) 2> Fe (BT 2 R T ) B K AR 5

AN G A2 B R UL TR 4 R S TR A H ORI SR IR TR e e (R e

XIS A 5 i LT AR A, A B ORI L A2 5 A R (BB KR A I R 52 5 A
HER) . BUR TARATFRATEE L, AREEAS THEMH 225 R ERH IR 525 A s ke &
BRAS ST IRDREAH R ZR AR 0 2 SCHHMESUNER — R R IR A 14 58 rh R AN PSR X
TR M ERIFE AL, W0 E A R A SUUHME N R 28 — R 5 =2 IR

(iii) 55 = JZ R Fe i E A BN A 1 AR Bl 0
o
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(o) FAEFFEE LLA o B T B B i T H
T 2020 4F 12 A 31 H, AFESRFFAIEFLSEM LA RN E T =S5 (2019 45 12 A 31 H:

[7]).

(d) ANCA Fe i (E iR ik TR

ANCLA SO BT B P G il % 7= A0 A 57 8 LA 48 NG IR oAt 4 a5, W TIAME 5 A i
fEAZER 7N,
(2)HAth
BN SUMEAN, BE TP 53R H A IE 4 T0 75 B 10 IH 1 o B EE 00,
§8 WHRAEGME
8.1 iIREESHET=HERBMN
SEA N Mot
5 T H G d RS S B (%)
1 A2 5 148,002,862.14 21.30
Hep, g2 148,002,862.14 21.30
2 FHH T , B
3 [i] 5 UL 7 461,207,723.30 66.37
Hrep., iz 461,207,723.30 66.37
b & atless - B
4 nEEEE - -
5 LRATAE R R - B
6 SENIR A 4 il 5 59,200,000.00 8.52
o S W= B A 7 S8 NR
B phg e ) )
WATH RS H & &6
7 19,228,350.18 2.77
it
8 HoAth 25 I % 7= 7,213,438.54 1.04
9 &1t 694,852,374.16 100.00

259 Tk 71 ;T



a8 R HC B IR A TR T A 4 2020 FFAE RS

8.2 HARIEAT W KR ERRAE

SEEf: AR
e il AR AR R
(%)
A VSO NN SN2 - -
KAl - '
il 18 97,413,476.93 14.04
D CEVANE - WANY /S W&V | ] ]
HERIY
E e - -
F LR 16,322.72 0.00
G ATz B AERTHEEN 19,998.88 0.00
H R ERIE LA - -
. 5 AT AME BRI 17.029.194.18 2 45
Z ol T
J SRl 18,577,465.21 2.68
K S5 H 3,623,699.14 0.52
L BT AN 55 M 55k 6,778,800.00 0.98
M BEEEHFCANE AR S5 4,486,176.00 0.65
N SIS Ny IS g k=B LiN |4 57,729.08 0.01
0 JE BB 5% SRR HoA AR 45l - .
P naE - -
Q PARRS TAE - -
R B AN E IS4 - -
S e - -
it 148,002,862.14 21.32
8.3 WKL A SO E o5 H £ B 7= R E LB K /NHEF I BT A B SR B A 4H
SEEf: AR
e o B B
Fa | RERY JiE SR AR () ARAMME IS
1 000858 MR W 23,300 6,800,105.00 0.98
2 601888 Hh A A 24,000 6,778,800.00 0.98
3 600036 FARRAT 152,600 6,706,770.00 0.97
4 300750 T AR 18,300 6,425,313.00 0.93
5 601012 R L 68,300 6,297,260.00 0.91
6 600031 =—®HT 172,200 6,023,556.00 0.87
7 002493 A 207,716 5,735,038.76 0.83
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600690 IR R 192,600 5,625,846.00 0.81
002372 Gt v 299,600 5,602,520.00 0.81
601318 H [ 22 59,800 5,201,404.00 0.75
300037 B 50,001 5,070,101.40 0.73
600276 fE Fify % 4 44,900 5,004,554.00 0.72
000001 P HRAT 256,200 4,954,908.00 0.71
600885 R By 90,200 4,890,644.00 0.70
000568 WINEE 21,100 4,771,976.00 0.69
600570 H A BT 44,490 4,667,001.00 0.67
603259 2 A 33,300 4,486,176.00 0.65
600521 i 2l 122,320 4,135,639.20 0.60
600588 F R 2% 92,950 4,077,716.50 0.59
000895 RO & 84,181 3,951,456.14 0.57
002460 Erge il 38,400 3,886,080.00 0.56
000651 AL 59,800 3,704,012.00 0.53
300451 Bl R 272,300 3,684,219.00 0.53
002285 HEAT 734,700 3,614,724.00 0.52
600845 FEIEHM 48,951 3,376,639.98 0.49
603501 FIR A 13,000 3,004,300.00 0.43
002475 SRR 52,200 2,929,464.00 0.42
600887 BRI A 63,500 2,817,495.00 0.41
300760 LT 5,100 2,172,600.00 0.31
688169 kB 1,961 2,031,596.00 0.29
002600 A0 51 2 i 153,800 1,844,062.00 0.27
601995 H4 ] 24,951 1,714,383.21 0.25
300132 RISl 78,300 1,471,257.00 0.21
688536 R VR 2,639 1,052,090.13 0.15
688017 R BE 4,138 570,257.78 0.08
688686 LIS 2,330 505,144.00 0.07
603901 7K BN e 29,100 254,043.00 0.04
688505 2 HFRIT 14,329 247,748.41 0.04
300999 St 2,272 200,594.88 0.03
300862 WEGH 4,786 184,452.44 0.03
688127 WL 5,322 178,819.20 0.03
300883 e 1S 8,911 125,199.55 0.02
300865 KIEAT 3,311 123,235.42 0.02
688093 AR 4,595 108,579.85 0.02
688555 PRIk 5 % 3,004 107,242.80 0.02
300896 TR 157 94,727.52 0.01
688557 il = 1,812 59,343.00 0.01
300867 BTN 1,334 42,647.98 0.01
300926 R 3,584 38,563.84 0.01
300919 H A I A 607 37,336.57 0.01
300872 PNLEEE5 856 32,391.04 0.00
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52 300870 e it e 478 31,390.26 0.00
53 300900 BRI 879 29,147.64 0.00
54 300927 LR 2,163 28,962.57 0.00
55 300877 SHE WA 569 28,933.65 0.00
56 300871 (=] %A ) 618 23,916.60 0.00
57 300910 Hiy = A4 474 22,690.38 0.00
58 003026 ERETY R 57 460 21,693.60 0.00
59 300868 ANFER 491 21,250.48 0.00
60 300873 =R 484 19,998.88 0.00
61 300878 YERE 25\l 401 19,536.72 0.00
62 300891 B 1,143 18,745.20 0.00
63 003029 #HKIEJE 716 18,716.24 0.00
64 003028 PRI He 432 18,010.08 0.00
65 300908 S il 285 17,225.40 0.00
66 300884 AKI o 499 16,721.49 0.00
67 605179 — M3y 939 16,582.74 0.00
68 300898 RE FL 496 16,382.88 0.00
69 300892 iR B 272 16,322.72 0.00
70 300909 TCAE 386 15,698.62 0.00
71 300913 JEEIE 630 15,082.20 0.00
72 300864 ORISR 166 15,081.10 0.00
73 300889 % i [ o 479 14,427.48 0.00
74 300925 FEARER 353 13,177.49 0.00
75 300876 eSS 350 12,817.00 0.00
76 300879 NS 466 12,637.92 0.00
77 300882 JiHEZ e 440 11,347.60 0.00
78 605155 (PN 350 10,668.00 0.00
79 300911 f¢. H 3 Re 309 10,215.54 0.00
80 300918 B L 1,063 9,503.22 0.00
81 300881 BEER 291 9,402.21 0.00
82 300922 KRB 287 9,063.46 0.00
83 300917 R R 281 8,975.14 0.00
84 605277 A 507 8,593.65 0.00
85 003030 A WA 480 7,286.40 0.00
86 300886 ek A k) 147 6,713.49 0.00
87 003031 R T 387 5,909.49 0.00

8.4 MEHI N B ERRA G ERRS)
8.4.1 Rt LN B IR & B 1$H 2% BUAT 20 4 BRI 40
SEA: AR

I A
e i 2 i 54 7 F B T LA 1
P B L 5]
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(%)
1 601939 ABARIT 11,529,550.00 4.16
2 601318 [ 22 8,697,404.00 3.14
3 600885 TR Ay 8,001,635.72 2.88
4 000002 hFlA 7,973,731.56 2.87
5 000001 PR RAT 7,090,065.00 2.56
6 000063 HOG I TH 6,211,115.00 2.24
7 600036 AR ARAT 5,976,566.00 2.15
8 300674 FERHL 5,925,436.52 2.14
9 002372 5 BB 5,687,697.39 2.05
10 601888 [ A 5,534,460.00 2.00
11 600720 A3 1L 5,349,301.74 1.93
12 000651 AL 5,325,995.00 1.92
13 000858 Fi R W 5,188,712.00 1.87
14 600570 fH A BT 5,041,680.00 1.82
15 300760 LR EIT 4,979,720.00 1.80
16 002493 SR 4,969,657.60 1.79
17 600276 fE 5ty 2= 24 4,788,687.56 1.73
18 000568 FINEE 4,680,584.00 1.69
19 300451 AL E 4,571,787.00 1.65
20 600201 LA 4,559,784.11 1.64

E: SRASPHL RN EH (RSN R LA E R A, A EMRA 5 .

8.4.2 RiFLH & XUE B HIWI B £ B =1 E 2 % EAT 20 4 R S B4
SEas, AR

o ) 4
5 Ji B AR JIE B A4 R A RS2 A P EHE LA
(%)
1 601939 BWHIT 12,024,759.00 433
2 000002 7 Fla 8,918,936.22 3.22
3 601318 Hh [ P22 8,606,769.25 3.10
4 688981 HhEs ] B 7,976,009.48 2.88
5 002459 RN 6,165,754.00 2.22
6 600030 S IESR 6,119,168.00 221
7 000063 HIE R 5,776,946.90 2.08
8 300674 FERHE 5,648,436.74 2.04
9 600519 DivME e 5,534,628.00 2.00
10 600720 HR I 1L 5,162,187.16 1.86
11 603916 DL 4,636,475.00 1.67
12 600585 TR 4,615,072.00 1.66
13 600201 HEW Ay 4,609,611.92 1.66
14 000001 P HRAT 4,321,235.70 1.56
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15 600036 HEHRAT 4,241,511.00 1.53
16 600048 ) 4,049,226.02 1.46
17 600885 TRy 3,949,439.97 1.42
18 638188 FAAE 3,937,294.85 1.42
19 600216 AN Y] 3,870,998.00 1.40
20 300059 R E 3,754,970.88 1.35
VE: SRS &8 (S B e LLRGAZ B A, BRI 5 A .
8.4.3 LN EE I RRAS BB B 32 HE IR R RN BB
A, NIt
SEANBEERI A (RAS) S 400,559,781.07
SEH R ERRN (3E) B 399,101,830.65
E: EAREERAR ., SRS S A &4 A2 AR LA s $E ) $81, ANEIE
FHRAZ G e o

8.5 IR A0 RN REAE

&Rt NIRRT
FP'5 5T i VAN IE] i R U PR B LA (%)
1 K 51 75 22,953,704.40 3.31
2| RATEE - -
3 Rt 9,960,000.00 1.44
Horr: BURTE SRt 9,960,000.00 1.44
4 ki 77 85,611,000.00 12.33
5 AV R 5 0 10,006,000.00 1.44
6 b S 320,961,500.00 46.24
7 Al (A28 i fift 11,715,518.90 1.69
8 [F A7 B - -
9 Hofh - -
10 | &it 461,207,723.30 66.45
8.6 BAKRIZA RME 5 L= rHE E I KN B RT L4 R S R B 40

& NIRRT

| mostm | msanm | HEE N B

THEEBI(%)
1 102001052 20 FREE 250,000 24,455,000.00 3.52

%
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MTNO001
2 019627 20 [E15 01 229,560 22,953,704.40 3.31

17 RS54
3 101763007 200,000 20,568,000.00 2.96
# MTNO001

19 &3
4 101900253 200,000 20,206,000.00 291
MTNO03A

18 [H e,
5 101801199 200,000 20,184,000.00 2.91
MTN003

8.7 IR A S B o e B B B LA /NP B BT B 7 SCRFE SR R A
ARSI AR T AR RFAT B SRR SR

8.8 HMEMIREA RIE S EEF R ELLFIRNMEFRRT LA SRR T A
AIEEAR G IRARFFA SRR

8.9 JARIZ A FMHE o F & 587 15 E b R/ HEA AT 48 BUE B 3 B 4
I AR R AR FFABGIE

8.10 & WIRAE ST B MBI HSL 5 H 0L B
AR I AR T I N R B AR T B

8.11 1R IR AR S 19 B BT 5L 5 0L 5 B
ARSI AR T 0 PN R A [ 5 B

8.12 BBAEGIE Mk
8.12.1 ARG WA B A BT+ A E R MR AT T4k (BRemmin e B e it Bom il e
FRIISZ G A B AE R T ] H AT — R B A TFHE ST, AR TR I
PR RS R (BRATVE) HISRHUE, ORAT R T H L ST AL AT
FE] F R A 1A R T FAR OGS B R A 8%, 23 AR e O
ARBE GG PN R A 7] AT FAEAT T RS TR T, A EIR A B AEAE ) f A )
28 RN AR AR BRI SE BT, M2 A AR M E AR AL ST . ARG B
ARBFZ A AT EREEDT AT«
8.12.2 FE GBI HIRT T A2 B2 b, WA IR BT B 3k & & R I A e i 52 P 2 AN
8.12.3 HIAR HoAth & TR 7= H B
Bfr: NRMIT
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FP5 2R &

1 17 AR UE < 110,154.57
2 RICIEZRE SR

3 LW )

4 IV @RI BSS 7,103,283.97
5 T2 T R 3K

6 FoAth Rk

7 e 9%

8 At

9 &t 7,213,438.54

8.12.4 JARFFA K 4L T B 0 P B e 5255 W A

SRR NRTIT

S o
Fe (EAw ] 5 4K A E
VA L1 (%)
1 113009 R A 5,757,304.30 0.83
2 110053 IR LA 5,430,321.60 0.78
8.12.5 HAK AT+ B = 7R L E SZ PR B DL i 1 B
AREE G AR WK+ 2 I R P AR Z R AR DL
§9 EEMBRAENER
9.1 HRELEMBRFEANFBRFENGEH
&AL 4y
RPN (3]
N FEANF | PYIFEEM AT 3 NN
R ) N N N
() F LR I o7 By A =Yl
TEEE e | T | wiem
[ 28 22 2t RIS 1,693,976.1
202 342,159,726.58 | 99.99% 23,44523 | 0.01%
BiEA A 0
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[ 78 22 2 R i T 2,448.260.9
) 62 150,209,013.58 | 98.96% 1,583,164.06 1.04%
BRAEC 3
i 1,871,118.7
&1t 264 5 492,368,740.16 | 99.67% 1,606,609.29 |  0.33%
9.2 HIREESEEARMNVNREFEEESKIFENR
i H 13 E LK) Fra s () 7 3 G S A EL A5
E& %7 R ERS
13,423.84 0.00%
A
HEEHANTA ML G EF :
E &7 R ERS
HARIES 11,234.32 0.01%
C
&1t 24,658.16 0.00%

9.3 MIREESEHEANMLARFEFTRAZEESHHEEXREFLR

T H & A RenPaEnEEXE i
E& %7 R ERS 0-10
Rnwl@EPEEN D HE A
SREMFFEII TN | EBRZERIEIERS 0
FrE AT 4 C
fann 0~10
FHZe % RIGHLE RS 0-10
A
AIGIEZIIFHEAIT | ERZEAERERA 0
A4 C
fann 0~10
§10 FHAEEHHEI
BT Ay
T H FHZe % RIS ERA A HZe % am RIGHCERA C

AT ST IA] e <A A

224,121,041.20

12,585,724.76

ARG BASE 4 S FR A A5 192,636,429.49 195,047,593.80
Jeli: ASHR A IR 4 SR [B] 477 74,574,298.88 55,841,140.92

AR A B AR B

AR T ST R I < A 0

342,183,171.81

151,792,177.64
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§11 ERKFEMHER

111 ESHBRFAARSHRIYL

WA, AEES TR S A AR L
112 ZGEHEN, ZEEEANEIESTEERIINERANERF)

W W, AESEEANERKNFES T

2020 £ 2 [ 15 H, ARESEHAKA T (HRESEHAMA A SPEHANLEAE) |
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