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HoAth 471 £5 - - - 180,024.88  180,024.88
s it 80,500,000.00] - - 2,049,791.79 82,549,791.79
) 2 UK R i 1 246,448,842.08  388,411,893.87  18,164,817.60, 159,575,381.74) 812,600,935.2
9

LEER

2019 % 12 A 31 1A 1-5 4 SEME AR &t
H
%

AT 11,254,180.73 - - 4 11,254,180.73
i R S 1,556,644.00) - - 4 1,556,644.00
12 ORIIE 4 114,341.53 - - 4 114,341.53

. e 323,682,697.4
T oA R e 179,919,880.70) 39,519,769.55 8,620,929.90,  95,622,117.34 0
MIBIE 778 5K - - - 230,114.52]  230,114.52
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IV lpSS 3,226,264.75 3,226,264.75
AL HA D R 631.29 631.29
e aat 192,845,046.96 39,519,769.55 99,079,127.90| 340,064,874.3
8,620,929.90]

1

Uik
AT 2 [A] 32K 59,825.90 59,825.90)
MAT BN FR M 256,418.06 256,418.06
MATFEE 7 71,227.23 71,227.23
NATAE 5 %% 151,443.60 151,443.60)
HoAth A7 £52 225,000.06 225,000.06
AT F 15,806.02 15,806.02
ittt 779,720.87  779,720.87
GBS YRR N 192,845,046.96) 339,285,153.4

39,519,769.55 8,620,929.90  98,299.407.03

4

T RA R AARIE GG KA EANE, %A 20 00E A 3 F08E O H B H

REHFLTK.

7.4.13.4.1.2 F R R BURTED B

R Ba ) R b HoAth T 37 26 A AR
Xop B P A Ao e H 3 4 5 P2 13HE )
Mg (hL. NRMI)
HH 2 XU AR 5 1) A5 Bl
S HT PN ERER
2020 4 12 A 31 H 20194 12 A 31 H
TR TR 25 NS N4 2,882,439.58 W4y 574,730.50
M FIZ L 25 A5 WD) 2.856,901.79 /b4y 569,551.85
7.4.13.4.2 SMC R

AN IR i < ik TR 2 SR B BOR SR BT RNV SR AR S T A AR BB XA . AR dE <
RIpT A Bt 7 S St AN RS, PR B AN XU

7.4.13.4.3 HARMAE KR

AR DRSS, A 4 4 TR < R TR 1 2 o M (8 BRI < Y 2 R o T I 3R A0 AN 26 LA
(RT3 DR 3R AR B T R A S BN (R o A i 4 2 B B8 FUE S 38 ) BT T SUARAT 1A R T 3% 28 5
BRSBTS, BT IR I P EEA A IR SRV T B ANUE S R AT 4 1 5 28 AR 00 R S T 5
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B AT REARYR T UL T I BEAR B B K

AR G A & BB E BT H SRR T, RACE B R RS, E i ma
DRI DL BRI 3T, S AR I AT IGO0, M B e B A A S M R e s TR B MIESR
IE kT B e B, IEREAT G 3 B R 20 Yo B R R A M AT H . AR e e B E
WSS RS OWIA BRI, BTG, B E . SR AAHTIE L, RES R RER A
R 37 U o

AR el BB A ) B B AR LA A A XU . e IR BT S LU B IR 5 g 5t
FAH0%-95%; BRI S H HAAENBRBHE I S A FHNNZ A RIEE ), FiA B s @ H
FE—4F AN B BUR 7 AMIC T 26 B E K 5%, Hd, SIS NEEERA&AT 4. A7 ORIE SR
e HARSE o BEAh, AR B ARG BN H XA S i R IE SR M Seti i 1%, € Wlia I 2 b
SE T VE S G AT UG B B, 045 VaR(Value at Risk )T Am S5 R 12 A I 4 THI I 1) 785 70 AR A% RS

S AT A iR RS BEAT ERER A A o

7.4.13.4.3.1 FHAbA A& XU T
SN NRMIT
ZINCER S AR
2020 4 12 A 31 H 20194 12 A 31 H
i H
b 34 BT P o 3 4 T P
~RINE nRME
A EeB (%) AL (%)
152,211,384
T g e T — R 18.73 | 95,622,117.34 28.18
.88
B e X 2 e = 5
THMEME T — e Em#’
%
A ARl 7= — PO BF
152,211,384
ann 18.73 | 95,622,117.34 28.18
.88

7.4.13.4.3.2 FCAhHAE RS I BURIE AT
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T2020 5 12 A 31 H, AREEEFA KA 5 PR BTN O E G2 & 5 AR A AL 20%,
PRI BE R T 3 A AR NI 2R CLAN T 32 (A% R 3R AR B T AR e B 1 (B B KR . T 2019 4
12 731 H, AFEGHRE ARG, ToALNE I S50 A v 5 A A7 RS0 i < B 1B A

AL

7.4.14 FEITEMBAM T & RRTE YA ER
(1) AfehE

a) Rl TR SR EITFREIITE
A AT ELIRPE R B A RO E TR 5 A H2S SCH AE PR R A

JEIRIE -

~

B MRS B G EER T3 ERZ B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % W] L A i A\ AL
=R HASRB P B AN AT I R A

(b) FFEHILLA SEMETHE R ERI TR

() &2 &R TR

F 2020 4F 12 A 31 H, AREESFA KA RNMETHE AT R 865 10 &l 7= g+
i JRIKIIAREUN 184,310,498.93 T, J& T3 —ZIRKIAREUN 662,702,597.42 70, Tol& T4 =2k
KRB (2019 4E 12 A 31 H: 2E—/2K 114,788,186.44 Ji, %5 JZIX 208,894,511.05 J&, LJE T2 =
JE IR

(ii) 2 U E T IR 2 O IE) ) B oK AR )

AR I DL BUE 2 R A e R S U AR H A& 2 IR TR R 25

AREEG AR B LA R ETHE B SR TR A R AME TS 2 R KA R E) .

(iil) F =2 A SRMERBFNA A B 440

o

(c) AEFFLERILLA eMETHE SR T R
T 2020 £ 12 A 31 H, AEESRFHIERFEILLA RMMETIER SR ™. (2019 4 12 A 31
H: [[)o
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(d) ANBAZ Fe i i S i) ik T

AL SR BV B A e R B 7 R 1 £5 3 R S SGR IR AR R ot KT OME S5 2 e i

EAHZER A
(2) Hft
R SO EAL, BB R H AN 6 0 7 B Y A At B BT

§8 BEAEGWME

8.1 HIREEHAEHEN

SHEA: NIRRTt
Fr5 it H X A R (%)
1 &R e 152,211,384.88 17.00
Hpe JRE 152,211,384.88 17.00
2 Bew® - -
3 ] 5 WA e 5 % 694,801,711.47 77.62
Horp: it 694,801,711.47 77.62
B SFFUESR - -
4 R - -
5 SRbATAE MR - -
6 NIRAE Gl 0% 7= - -
Forr s S = [ 1 SN GR
B
7 AR 38,633,660.63 4.32
Tt
8 Hopth % 151 55 7 9,503,970.10 1.06
9 it 895,150,727.08 100.00
8.2 HIRIZMURHBRERKHE
SHEAL: NIRRT
o 3 4 B P i L)
15 e ARAMME o)
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AR R B - ]

KA 7,457,083.00 0.92
C | gk 102,815,647.68 12.65
b HL 7. #07. BRARoKA = A

(DA - -
E | &350l - -
Foo iR L 6,531,793.72 0.80
G | B EREATHEEL 10,503,288.38 1.29
H {78 FE RO - -
. SRR AT RIS BEOR iRk

5l 511,685.65 0.06
Io| Rl 24,367,830.21 3.00
K| Btk 8,975.14 0.00
L FH BTN 55 I 55l . -
M BEEEB TR AR S5 - -
N | KRl BREEA A L 15.081.10 0.00
0 JE AR « IEERNHAh R 55 - -
P HE - -
Q TPAA 2 TAE - -
R Al ARE R R - -
S LR - -

it 152,211,384.88 18.73

8.3 WIRIEA M E GBS T E LB R/ T IR L B A 4

SRR NRTIT

Rl Y RE Y
75 Ji5 AN 5% SE A4 FR HE() N RE
fHLEHI(%0)
1 600690 R 345,400 10,089,134.00 1.24
2 601012 2 L Ay 107,000 9,865,400.00 1.21
3 600031 =—®ET 270,900 9,476,082.00 1.17
4 601318 o E P2 104,500 9,089,410.00 1.12
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600036 AT 189,900 8,346,105.00 1.03
002594 Al 40,000 7,772,000.00 0.96
600885 TR LAy 142,300 7,715,506.00 0.95
601899 e 802,700 7,457,083.00 0.92
002928 B 564,650 7,142,822.50 0.88
300037 e R 66,100 6,702,540.00 0.82
603883 ZH 103,700 6,515,471.00 0.80
000858 R 21,900 6,391,515.00 0.79
002415 ¥ AR 126,900 6,155,919.00 0.76
000001 P HRAT 269,800 5,217,932.00 0.64
600176 W E B A 258,300 5,155,668.00 0.63
002372 Gt v 267,700 5,005,990.00 0.62
002918 E RS 136,755 4,417,186.50 0.54
600563 R T 40,800 4,388,040.00 0.54
603179 IR By 124,112 4,207,396.80 0.52
300575 A7 98,600 3,786,240.00 0.47
002600 A 7ol R 1 313,100 3,754,069.00 0.46
600377 T 362,700 3,340,467.00 0.41
600521 N4 91,600 3,096,996.00 0.38
601995 H A 24,951 1,714,383.21 0.21
688063 IRBERH 5,499 1,040,630.76 0.13
688339 S} 2,761 712,199.95 0.09
688390 ] 72 2,585 573,146.20 0.07
688686 LEss 2,330 505,144.00 0.06
688777 EEECET TN 5,794 446,833.28 0.05
688055 el ' 45,228 363,633.12 0.04
300999 Gl 2,620 231,319.80 0.03
688595 SR 3,190 193,282.10 0.02
688136 B 24 4,981 172,292.79 0.02
688313 AT 7,151 163,900.92 0.02
300880 pullEaE S 3,732 129,612.36 0.02
300896 BRE 185 111,621.60 0.01
688013 REEST 3,022 86,670.96 0.01
688698 R LEER 4,751 72,642.79 0.01
300926 R B 3,584 38,563.84 0.00
300919 HAF A 610 37,521.10 0.00
300872 PN 871 32,958.64 0.00
300900 BRI 879 29,147.64 0.00
300927 TLRA 2,163 28,962.57 0.00
300877 GHE A 569 28,933.65 0.00
300910 Hiy =4 474 22,690.38 0.00
003026 ERETYE 57 460 21,693.60 0.00
300873 g =R 484 19,998.88 0.00
300878 eI 4 401 19,536.72 0.00
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49 300891 B 1,143 18,745.20 0.00
50 003029 #HKIETE 716 18,716.24 0.00
51 003028 PRI He 432 18,010.08 0.00
52 300908 S i 285 17,225.40 0.00
53 300884 I 499 16,721.49 0.00
54 605179 — R £ iy 939 16,582.74 0.00
55 300898 RE FL 496 16,382.88 0.00
56 300892 iR B 272 16,322.72 0.00
57 300909 ILBIA 386 15,698.62 0.00
58 300913 JEEIE 630 15,082.20 0.00
59 300864 R ORI 166 15,081.10 0.00
60 300889 %ty 479 14,427.48 0.00
61 300925 FEARERE 353 13,177.49 0.00
62 300876 eSS 350 12,817.00 0.00
63 300879 NN S 466 12,637.92 0.00
64 300882 JIHEZ e 440 11,347.60 0.00
65 605155 (PN 350 10,668.00 0.00
66 300918 B L 1,063 9,503.22 0.00
67 300881 BEER 291 9,402.21 0.00
68 300922 REHS 287 9,063.46 0.00
69 300917 R R 281 8,975.14 0.00
70 605277 F A 507 8,593.65 0.00
71 003030 HH 4 1y 480 7,286.40 0.00
72 300886 el A KL 147 6,713.49 0.00
73 003031 T 387 5,909.49 0.00

8.4 HMEHARERREASHEKRZRS)
8.4.1 Rt LA SHE L IHIE & T 1#H 2% BUAT 20 42 IR B 40

SRRAL: NIRRT

7 B 4 B Ve
5 Ji EEARAY Ji S 24 PR N SN T
tesl (%)

1 002928 R 15,085,944.49 4.45
2 002372 Gil% v 14,826,829.09 4.37
3 002594 EL P e 12,420,340.06 3.66
4 601899 Lk 12,062,850.30 3.56
5 000895 RO & 11,882,619.43 3.50
6 601318 [ 22 11,875,250.00 3.50
7 603179 B AR 9,905,835.36 2.92
8 002918 £/ TR 9,902,327.40 2.92
9 000002 7 Fha 9,755,084.66 2.88
10 600176 HE B A 8,825,415.00 2.60
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11 300674 FERHE 8,476,326.03 2.50
12 002916 TR LR 8,243,518.30 2.43
13 600585 IR KR 7,980,885.00 2.35
14 600377 T EE 7,785,348.16 2.29
15 002398 2251454 7,771,345.00 2.29
16 000001 P HRAT 7,746,812.91 2.28
17 000858 MR W 7,241,955.00 2.13
18 601238 IR 7,087,480.57 2.09
19 300037 B R 6,822,094.01 2.01
20 600563 R T 6,727,066.87 1.98

s RANGHUL RN G (R AN TR LA R A, BB 5 -

8.4.2 Rt SHHE RIS W™ 1#H 2% BUAT 20 42 KRR B4
SHEA: AR

7 B 4 B Ve
5 Ji SE AR JI B A4 R AMH RS2 H SR
tefil (%)

1 000002 Ji BHA 14,519,114.99 4.28
2 000895 R R 12,562,237.70 3.70
3 002916 TR T L 12,384,581.40 3.65
4 600585 TR KR 12,010,659.00 3.54
5 002372 GilE% v 11,678,494.35 3.44
6 601398 TRRAT 10,261,393.00 3.02
7 002459 RN 9,190,482.00 2.71
8 002398 22 HNEE M 8,619,452.99 2.54
9 600176 W E B A 8,459,287.89 2.49
10 603444 7 LR 8,197,850.08 2.42
11 002928 LR T 8,004,467.50 2.36
12 601899 Hemk 7,999,809.00 2.36
13 688981 H S [ bR 7,953,615.51 2.34
14 300674 FERHL 7,809,972.00 2.30
15 300035 RS 7,658,144.80 2.26
16 002594 EL P e 7,567,486.00 2.23
17 601012 R R A 7,541,012.52 2.22
18 603179 IR By 7,138,662.50 2.10
19 002311 g REE A 6,537,875.80 1.93
20 300132 RISl 6,498,826.70 1.92

T S EAULSE R EA (RS HAN IR LA D 151, A B 5

8.4.3 LB BA BB R S R W\ B 8
Az ANRMIT
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521,555,724.05

H B

SEABERRA (A 80

RN (EE) B

565,021,980.76

e KANBERRA . T2 BRSNS RS e (RS St 3 A

MRS 9

8.5 WIRIEMIF MM RN BFREAS

A KD ], AFERE

SRR AR

FF5 fii g5 i il AVIWINIE] ob 2 4 B P E LU B (%)
1| EXfizz - .
2| RATER - -
3| &R 45,901,500.00 5.65

Horr: ORISR 6 45,901,500.00 5.65
4 | kfiigE 152,896,000.00 18.82
5 | kE R R 134,996,500.00 16.61
6 | HIHESE 322,377,000.00 39.67
7| AIEAR CAT RS A5 38,630,711.47 4.75
8 | FhkfFH - -
9 | HAth - -
10 | &it 694,801,711.47 85.50

8.6 JARIE A FOMHE o 2 & B 1E LB R /NHEF B AT T 48 5135 B R B 4

SRR NRTT

5 5 E s I REd
7 IR i 2R HEK) nRME
{E EEBI(%)
20 #iag
1 102001947 hracst 500,000 50,040,000.00 6.16
MTNOO1
20 EAZ
2 012003300 s 500,000 49,930,000.00 6.14
SCP009
19 &3
3 101900253 400,000 40,412,000.00 4.97
MTNOO03A
20 Rk
4 012003380 350,000 35,108,500.00 432
SCP007
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20 H2
5 102000533 HA 350,000 34,664,000.00 4.27
MTNO01

8.7 JARIE A S E o 2 & B 1 E LB R/NHE R B BT B 7= SCRAE SR 0 A 40
AFE G AR IR AR I A B SHFFIESR -

8.8 ME WKL A RME 5 HE S HE LB NEFF T LA R &R R4
AIEEAR G ARR AT EIR.

8.9 FARIE A FME o 3 & B A LB R/ NHE AR B BT T2 BUE B3 B 4
AIE AR AR R A BGIE

8.10 & HIRA K S H KRR 532 5 16 L it B
AT GART N R AR

8.11 5 IR A HE 45 B 1) 5 A 52 32 5 1 o 1
AT AR N AR E G0

8.12 HHFAGIEME
8.12.1 AR WAPY FE G4 B (AT + 44 UE SR (K R AT T4k (BB K IF RIAT B RIAN) AT s 311 o
ZE WA S Fh] 0T —FZ B AT TSN,
BRI RIAT T SHU RIS MEE . RIKEBATIRSTER K, 202 2 R R . 2
VAR AR ST
REEGE TN IR A R ZAL T AT T R TR TT, Ay FR 2 ] AR AE (RS0 ) R x 2 ]
8 RN G R AR P A K SERR R, SHZ A B B B R = A SR . A& K
AR BEX 1% m HEAT BREZHI IT
8.12.2 B RIHT TR By, B T AL 5 TR W A e JI S e 2 A IR I 10
8.12.3 MR H A& BB =1 B

AL NRTIS

55 i g3

1 B ARIES 90,181.45

2 Y UE S SRR
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3 IMEdivedl

4 R 9,365,722.53
5 AT R R 48,066.12
6 HoAth RESeEk

7 SRl

8 oAty

9 it 9,503,970.10

8.12.4 JIRFFA BIAL T H B I T He 53 37 B 4

SRERA: NIRRT

b I 4 B

Fe fRFAHS 555 44 % Ny I IXIEN
VA L1 (%)
1 128032 XA A5 5,080,796.87 0.63
2 113504 Y AREEfR 3,989,317.80 0.49
3 128048 FRATHAT 3,641,400.00 0.45
4 113559 T A A5 3,261,620.00 0.40
5 110057 AR LA 2,531,887.80 0.31
6 113535 Kok A5 1,960,871.40 0.24

8.12.5 HIKRAT+ LR EFFERBEZRIBFRAI VLA
ARFE L AR A WK BT+ 42 B 2 A AR IE 2 PR 1
§9 EHEMPRAEANEE
9.1 HIREEMBRAEANFBEFEANEH

B AL Y

FE N0

F AR IR AES &4 MNP
ESZEDNIAE(Ua))
B L EPSEAx Il K=
ERX SR B 140

LA Eb )
1,677 353,002.92 547,867,468.04 92.55% 44,118,430.93 7.45%
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9.2 HIREEEEAKMLARFFAEFEEHIHRL

H A ML i 2 AL A1
HEHEARA ML R
268,582.89 0.05%
AARRSE

9.3 HIAZEEEEAKNMUARFEFFEAEEAHEEX HKER

7 H FEAT R iy Bl BRI R X 56

NS/ S YNNI i gl

BT 16 B ATF RIS ’
AREE I G2 PR A AT 0~10
§10 FFEAESHHRF)

AL
FEAFAMH 2019 4 7 A 20 H)E& M35 1,371,932,869.36
ARAR T SIS 3 4 AL 308,428,975.69
AR ST <5 e FP T 327,615,431.07
e AR R S < L [m] 47 44,058,507.79
ARG R AR 4 AR ) 3 40
AR T TSR A A 591,985,898.97

§11 EKXREHER

11.1 ESHHEFE AR R
WA, AEES IS AR ARl

112 EEEBEAN, EEREANEIESHRERIINERANFLRS)
WA, ARSEHANERNFLIUT:

2020 4F 2 15 H, AIEGEHARAM T (HRESEHAMA A SPEHARTEAL), &
AIEGEINBCREF 2 )RS UG, 2K L LA B EASE S AR B2
2020 4F 12 H 18 H, AFEGEHARAM T (ERESEHARA SN REEAE),
ZAREGEHNE )R EFLE R WEOEY, BREMEENHEARSEHAERK., &

TEREN, HELZLIEARSERAEFL, EEREAN.
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WA, AESIE NN LRSI IR R EERANFLS).
113 B RESEEN. BEW™. ZE&HEELFHIFL

WA WA, AREEE T B A RIS S8 T IR IBE P E BRI ARG H I a0
P SR S AR IA I
11.4 FSHPRIE IR

WA, RIS (FEREIERIT SR SHEHINE GAUTP) BsEEE
T, PEWIEEA . BT S R R B S AR 2.2 FE T .
11.5 AEEHATHE IS ESFTE L

AHE4 HIEE A R AR RIS W K h R T SS BT CREBREF B Ak SRt iR %
A AR BE R ST R IS 2 VTS 55 BT KR A A 60,000.00 T -
1.6 EEA. TEARARREBEN R ZBERLTFHNR

RGN R RIS TN S s A BN L ZRE B B YA 1B 0. AR I e I )
XA A BAT KA IR A B AR R Gt B T M e

ARG TR N S PG BN UE AR S 1 9 T 2R A B T A5 L
11.7 ESHAIER AR5 B ITA R ER
11.7.1 ZEMHAUES A R AL 5 BT BT B B3 R & AHE R

)

=i

LY & dse il

)2

SRR NRTT

it N AT Z 5 B 4
T 5
5 o b7 2 AR b7 2 A4 .
75 1 S LT e
FRAZ G TERAT A 14 SN
=
A B Ek. 51
[ &iF 45 1
FIEs 1
B 1 - - - -
R 2R 2 331,109,505.42 31.66% 308,369.53 33.91%
77 IEFS 1 218,058,268.48 20.85% 159,467.54 17.54%
P ERe 2 164,369,544.50 15.72% 151,239.02 16.63%
B 2 146,200,898.97 13.98% 136,157.13 14.97%
| AT 2 77,003,781.94 7.36% 71,713.76 7.89%
ZAEUR 1 64,526,390.01 6.17% 47,189.70 5.19%
HREZIF S 1 29,040,673.11 2.78% 20,656.88 2.27%
HRITIE SR 1 15,585,838.73 1.49% 14,514.06 1.60%

T FE AR AL FE bR 2
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(1) BAMEE, E2 R
(2) WS IRDLRLF, HIUM 5548 bR R 8 7] 22 EIRDUAR E 5
(3) GEATNINE, (ERIL—FNIEEIENEETN;

(4) WEEERTE, 4%, B NaEnmliE, JFae eit stk m B IR 1R,
(5) AR AABERIFTTCRE ST, REMIN . A 52 R St BAT AR 24 B R 1 9% T2 MR B 1H 7

Il e b SF midE . AT IR Fe ki DLR R & A 45 B IR SS s

R 2R, SREL TR

WHREF RS ARIER SR 2 AR B IR . W TUAR S5 15 DL P4 R

REAR 4 2 B4R TR 1Y

» FFEI 5 AL

FIRRHERS S H1 2 RIS 5 B 1 T3 AL FIAIE S 24 W) 58 5 AL AT B T L (oA i 3 42 o 2 8 I )

), &N AEtHE.

11.7.2 BEEHHUES A R 5 B o7 HAMESR 53R 5

SRERA: NIRRT

TIFAS HAE WA
GG B AR BUIEAE 5)
5 b 5 b 23 [\ b 2 AL
%ﬁﬁ%% AT SN AT NN AT N AT N AT AT TN
WA G | AR | A A | R R AE G0 UE RS AL
A e A e A e
[ 4 IF S - - - - - -
RIS - - - - - -
B - - - - - -
141,745,685. 360,200,0
FIR T 40.65% e 41.98% - -
ARG 94 ° 00.00 °
e 26,474,209.9
J7 EiFER : 7.59% - - - -
X 47,501,660.8 88,400,00
EZeH % 13.62% 10.30% - -
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