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REEG I ESE NG B R SA AT 7 A LR H A AR I 7= ) 7] AR DU (A AT 5 1Al
SIS, #OEH AR BE R AR 7 AT H AR R AR A .

IS, ARG & SR & B4 HOY (R 52 2 B H 522 o0t F b i # IR 7F %
JE I 52 5 %ot T (R 95 AR V5E 245t i 70 AT AT /KP4 kA7 06 B2 (R BR R 75 5 7 A N 2, DL
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XA RV AZ 5y 5k T STt A8 57 00 6 A B PR AT 50 28 U 8 S50 Tt ™ e A B A B < A [ 52 5 D 3
PR ANZE Gy 5 F Az o BBAh, ARG IR G BN FR N7 T 308 (R M58 5 410 i i B AR B AR L 41
fil PR 8 SO 5 A R KTy R I 9 o ) USSR B85 1B AR 50 DUR B B 42 2 Fe (B TSR A2

Wy IFAE SR SRR BUE 7 i S b ENIE I 2 € I HAR BN EE 50 TP R [ 5Z Z I, AT 4%
I

S A R B EOR 2

7.4.13.4 TR

[ 24 5 A5 Vi Bl DR — B

T 37 XS A& 5 35k < T 45 g i L 1) 2 S B BROOR SR < vt BT T A v 37 45 2Rk DR 3R R 22 3 i
KAEPHHIS, ALFERAR AR AN RS AT A 4% XS -

7.4.13.4.1 F) 2 X

AR 2R RS A 4 e TR PR 2 o (B B < 9 52 T 7 ) AR AR B T A A s R o ) g vk
Sl T RN B TR AR TR S A SO T BRI ARG, AR SR R S ik TR T W
AN A2 15 5 SRR T 378 2R FT E i I T ARSI < AR ) 4 KU o

A 4 PR e e BN S DX A B < T e PO AR SR BB PR B 1 BEAT A%, DRI R A B A
AR R R R AT R

AR SBT3 5 T SARAT I T 358 5y O ] e Wi o it Pl LE R BBOK, BEANIE R A BRAT A2 KA
RAE AT A7 ORIE B S G5 A A A A AR BURE B, R A7 AR AR 2 A A 3 U o

7.4.13.4.1.1 F) 2 R il 1
Az, NRMT
AR
2020 % 12 A 31 14EUA 1-5 4 SEME AR &1t
H
e

AT 16,831,722.42) 4 16,831,722.42
i e D R 2,182,359.51 4 2,182,359.51
AR 4 106,421.93 106,421.93
N e 970,662,887.7,
oy AR e 296,795,999.200  492,229,678.83  20,107,970.54] 161,529,239.14 X
MR R, 10,392,246.80, 10,392,246.80
A ER D R 89,767.47 89,767.47
e aat 315,916,503.060  492,229.678.83  20,107,970.54 172,011,253.41/1,000,265,405.
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84
Uik
SE H 5] ) 4 b %
. i 85,600,000.00] - - - 85,600,000.00)
= wk
NAIE SR H 2K - - - 4,094,044.87 4,094,044.87
AT T[] 38K - - - 256,956.15  256,956.15
AT HE N F% - - - 683,961.42  683,961.42
MNATHEE 2 - - - 189,989.27  189,989.27
MAT RS R 5% B - - - 47,798.77, 47,798.77
MNATAE 5 % H - - - 248,117.69  248,117.69
I AZ A B - - - 65,037.14 65,037.14
AR E - - - 19,313.70) 19,313.70
HoAth A7 £52 - - - 180,174.60f  180,174.60)
Uil TigsSean 85,600,000.00) - - 5,785,393.61| 91,385,393.61
| R AU B 230,316,503.06  492.229,678.83|  20,107,970.54 166,225,859.80| 908,880,012.2
3
LTEER
2019412 A 31 1 4£ELK 1-5 5 SEMUE it B it
H
B
AT 9,528,906.93 - - 41 9,528,906.93
i K S 1,534,358.50) - - 1,534,358.50)
1 B ARIE S 101,239.76 - - 4 101,239.76
. I 279,079,092.5
T oA R e 176,027,996.40) 26,654,324.99 9,336,631.60  67,060,139.54 3
SENIR A Gl g%
Fﬁ i 50,000,000.00] - - - 50,000,000.00)
MIRGIEFRTE K - - - 230,054.39  230,054.39
MR R, - - - 4,008,919.08) 4,008,919.08
A ER D 3R 199.98 - - 24,788.22) 24,988.20)
wre it 237,192,701.57 26,654,324.99 71,323,901.23| 344,507,559.3
9,336,631.60
9
Uik
ATz [A] 32K - - 1 461,570.83 461,570.83
MAT RN SR - - 41 241,409.51 241,409.51
MNATHEE 2 - - 1 67,05821 67,058.21
MAT RS R 5% B - - 1 18,540.28 18,540.28
NATAZE 5 % - - 1 189217.75 189,217.75
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A F 15,402.08 15,402.08

HoAth A7 £5 140,052.68 140,052.68

Uil TigsSean 1,133,251.34 1,133,251.34

F1) 4 AR 5 11 237,192,701.57 343,374,308.0)
26,654,324.99 9,336,631.60  70,190,649.89

5

T RA R AARIE G KA EANE, %I A 20 00E A 3 F0HE O H B H
REHEFLTIK.

7.4.13.4.1.2 2 XKy () BURRAE 23 A
i | BRI AN AR T I 5% A A S
X e R H 2 A B iHE N
AR (. AR M)
FH R A A% £ (1) A2 5y
S HT AHHR R
2020 4F 12 H 31 H 2019 4F 12 H 31 H

T HIZE T % 25BP HnZy 3,554,761.63 W%y 824,748.55

Wi FIZ LTt 25BP 2] 3,523,842.12 W2 812,354.64
7.4.13.4.2 SMNC R

AN IR i < ik TR 2 SR BOR SR B T RNV R AR S M A AR BB X . AR dE <
RIpT A Bt 7 R St AN R, PR e B AN XU

7.4.13.4.3 HARMHE KUK

A b DRSS, R 4 i 4 TR < i TR 1 2 o M (B BRI < Y 2 B o T I R 3R A0 AN 2 LA
(RT3 DR B AR B T R A BN R o AR 4 2 B B8 FUE S 38 5 BT Tl SUARAT 1A R T 3% 28 5
R SR 27, BT T P EEA AN IR SRV T B AMUE S AT 4 1 5 28 A7 00 R S T 5
AT BRI TIE 25 7 4 30 ) R o

REEA G A BNTE M A B B A A i R b, SR B L R SR, @i W
GRAE LR BOR T, GG UESR TS AT IE I, M B B A i PoE s @ mAMIES:
(I EVESI T SE B AT, IR PRAT G A S A R 2 E Y B B AT IV . ARSI ST E
BAGE G RO B R A, T N . R ICE . RRA ST IE, REBIRXIATRER AR
T A KUK
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ARSI AL BB AL 7 B AR A AN RS U o IBEER 7 2 B0 10 0-95%;  HAR B 4%
WEhigE. MM TR, BHat. BUE. B SCRHIESR . BT A LG A s R &
FOVFEE I T A B TR /A RA 000 o B < B I E A LI AN T 20%; BUIEFR BT L 3k
SR PHER LB A 3%; G525 H HALEERBRAR S ORIES UG, DL sE) 8 HAE L
P IIBURT 23 AMIE T2 8 5= I 5%, Horb, SIS RNOREEHEAT S A IRIES KN H K
o BLAh, AREEHIEEEE BN H XA G MR e s, 2 sl 2 RE 87k
XA B AT MBS B, L AE VaR(Value at Risk )i bn S5 A 1A I < 107 W RO 98 A A LR, 2 I R 5
xRS BEAT ERER AN Ao

9>r

7.4.13.4.3.1 FHAh ks XU i O
Ssf. NRMc
VNN EER
2020 £ 12 A 31 H 2019 4 12 A 31 H
b4 i34
TiH
VRS ARREs
N RME N R E
18 E A5 18 L 431
(%) (%)
T oM e T — R 161,529,239.14 17.77 67,060,139.54 19.53
O R St i e 5
T oA T — R e R
A AR 7= — PO BF
&it 161,529,239.14 17.77 67,060,139.54 19.53

7.4.13.4.3.2 FLABA R RS IR BURRE 4 BT

F 2020 4 12 A 31 H, KEEEEMZ G ER TR A RIME HEE SR EHE AL 20%,
IR B T 3 R SR AN AN 2R AN T 32 06 IR 3R AR Bh 6T A & % P 13 E I B RS, (2019 4R
[7])

7.4.14 FE T BB S THRREFTE U HAMEF IR
(W~ FetiriA
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()& TR A SeHE TR 57
A AT ELIRPTE R B A RO ETHEARARTT 5 A HE S SR A B PR 1 R A

JEIRIE :

B MRS B EER T3 BRI B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % R LS P i A\ AL
=R HSRB P B AN AT I R A

(b)FFEE 9 LA AR T ) £ T A

()& Z R ER TR A Rl

F 2020 4F 12 [ 31 H, AREEFA H A A TS BRSNS 8 10 S e = b8 1
—JZIRHIRBUN 198,009,374.95 7T, J&T 5 2 IRHIRBUN 772,653,512.76 JC, Told T4 =2 kM
RAN(2019 4F 12 A 31 H: 25—J21K 84,044,059.19 Jt, 3 21K 195,035,033.34 JG, LR TH =FX
AR -

(i) 2 ST J2= K 8] £ 2K AR 3

AR He 2 DL U R UCZ ) e B R S U 28 L DR\ % TR U ) e e O I

X ESRAE 5 B LRI BCR AR, A L RS R 52 5 AN R (B B R A5 I 5E 2 A
WER) BUR TARAIFRATENG O, AR e AL TEM H 258 5 RS R H IR 225 AE R A &
IR U3 A S I ZE AN 7 (R A SCEL SNSRI FF ARG At 1 B v R A AN R U g A AEL X
TSN BRI RERE, W MR IR AT 2 SCHE N R 2 — R =R IR

(iii) 5 = JR IR 2> SO MEAR BN A AR Bl 40
o

(o) AEFFEE A LA e E T E I S T
T 2020 4 12 A 31 H, REELARFFH IR LA R ETHER ST =(2019 4 12 A 31 H:
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(DAL SEHE TR e T
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AL SR BT B A e R B 7 R 1 5 3 R S SGR IR A R ot KT OME S5 2 e i

EHMZERN.

(2) BRa e Esh, BT R H AR G e /5 20 ) H A B ZE 500

§8 WHAEWME
8.1 HIREEHR=HEENR
SHEAL: NIRRT

JF5 i H & RS S E G (%)
1 B 4% Bt 161,529,239.14 16.15
Hordr: R 161,529,239.14 16.15
2 Bews - -
3 [i] 5 Wi 2l # % 809,133,648.57 80.89
Hp: figz 809,133,648.57 80.89
B SHFUESR - -
4 R - -
5 S RATA R AR T - -
6 SN IR 4 il % - -

o ST R D £ S\
E R ) )
; fﬁﬁfﬁ%ﬂu%ﬁ%ﬁ@é\ 19.014.081.93 L0

118

8 Hofth 25 1055 7 10,588.,436.20 1.06
9 Hit 1,000,265,405.84 100.00

8.2 HARIEAT WA KR ERRAE

SRR NRTT

R e A A AR
(%)

A R R ALl - -

B KA 7,525,829.00 0.83

C bR 111,304,715.02 12.25

D CEVANE - WANY W& Ve | - -
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A

IR

RN ZF

7,304,602.72

0.80

AT A REAHEEL

8,009,738.88

0.88

T Q|| =

s I ROl

—

5 R AR A ANE BRI
5k

197,179.01

0.02

Bt 4

27,115,227.21

2.98

Bl

8,975.14

0.00

BRI 25 R 5l

FHERE A A MR S5

KA FREE AN Lt B,

62,972.16

J& IR S5 A BRI A R 55 b

A as]

TPHMM2TAE

Al R E A R

wn|mO|w|o|Z2|IB||R| —

=
oia

it

161,529,239.14

17.77

8.3 IR SO o 2 B B LA /N HE P O BT AR B2 A 4

SRRAL: NIRRT

e | omEREm | sk MR () ARt AR

B LEA(%)
1 600690 HIRBR 386,396 11,286,627.16 1.24
2 601012 R 3L 5y 119,700 11,036,340.00 1.21
3 600031 =—HT 303,400 10,612,932.00 1.17
4 601318 Hh [ P22 117,000 10,176,660.00 1.12
5 600036 FHEHRAT 212,800 9,352,560.00 1.03
6 002594 EL P e 44,700 8,685,210.00 0.96
7 002928 B 631,600 7,989,740.00 0.88
8 600885 TR LAy 145,440 7,885,756.80 0.87
9 601899 S|4 810,100 7,525,829.00 0.83
10 300037 B 73,600 7,463,040.00 0.82
11 603883 AR 116,000 7,288,280.00 0.80
12 000858 Fi R W 24,500 7,150,325.00 0.79
13 002415 T e SRR, 133,100 6,456,681.00 0.71
14 000001 P HRAT 303,600 5,871,624.00 0.65
15 600176 HE B A 288,246 5,753,390.16 0.63
16 002372 G ) 299,000 5,591,300.00 0.62
17 002918 SEURIN TS 153,200 4,948,360.00 0.54
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18 600563 R T 45,600 4,904,280.00 0.54
19 603179 IR By 135,076 4,579,076.40 0.50
20 300575 HHE A7 112,391 4,315,814.40 0.47
21 002600 A 7 A 1 349,700 4,192,903.00 0.46
22 600521 125l 102,200 3,455,382.00 0.38
23 601995 W4 A ] 24,951 1,714,383.21 0.19
24 688567 FhRe R 26,135 1,151,508.10 0.13
25 688686 LIS 2,330 505,144.00 0.06
26 300999 St 3,907 344,949.03 0.04
27 688286 BOCA 1,681 197,231.73 0.02
28 300896 TR 265 159,890.40 0.02
29 688500 BRBIH 3,414 132,326.64 0.01
30 688308 Kk EHMZ 2,457 57,518.37 0.01
31 300867 EYIRINIR 1,498 47,891.06 0.01
32 300926 R B 3,584 38,563.84 0.00
33 300919 H A A 610 37,521.10 0.00
34 300872 FNLEEE5 871 32,958.64 0.00
35 300870 R o 3 478 31,390.26 0.00
36 300900 7S 879 29,147.64 0.00
37 300927 LR 2,163 28,962.57 0.00
38 300877 SH B 569 28,933.65 0.00
39 300868 AFER 593 25,665.04 0.00
40 300871 B B A=) 618 23,916.60 0.00
41 300910 Hii BT 474 22,690.38 0.00
42 003026 R 460 21,693.60 0.00
43 300873 = 484 19,998.88 0.00
44 300878 Y2l 401 19,536.72 0.00
45 300891 B 1,143 18,745.20 0.00
46 003029 EPNI 716 18,716.24 0.00
47 003028 PRFIVE HE 432 18,010.08 0.00
48 300908 & i 285 17,225.40 0.00
49 300884 I 499 16,721.49 0.00
50 605179 — Ay 939 16,582.74 0.00
51 300898 RE T 496 16,382.88 0.00
52 300892 R B 272 16,322.72 0.00
53 300909 CAE 386 15,698.62 0.00
54 300913 eI HIE 630 15,082.20 0.00
55 300864 R ORISR 166 15,081.10 0.00
56 300889 %yt 479 14,427.48 0.00
57 300925 FEARER 353 13,177.49 0.00
58 300876 5 2R (R 350 12,817.00 0.00
59 300879 PNUiEl 466 12,637.92 0.00
60 300882 JilEE e 440 11,347.60 0.00
61 605155 (PN 350 10,668.00 0.00
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62 300911 f¢. 3 Re 309 10,215.54 0.00
63 300918 A L 1,063 9,503.22 0.00
64 300881 RTEY 291 9,402.21 0.00
65 300922 REHHK 287 9,063.46 0.00
66 300917 R R 281 8,975.14 0.00
67 605277 F A 507 8,593.65 0.00
68 003030 A4 WA 480 7,286.40 0.00
69 300886 A 147 6,713.49 0.00
70 003031 H LT 387 5,909.49 0.00

84 MEWNRERTHEHIEKRES)
8.4.1 RiFENEHE H HIWIE £ B 7= 1 E 2 % EAT 20 4 R S B4
Gas, AR

o7 A 4 B
5 Ji SE AR JIE B A4 R EN L S DN FEEHE LA
(%)
1 601318 Hh ] 22 14,717,848.52 429
2 002594 EL P e 14,063,609.00 4.10
3 601899 HKemlk 13,451,351.79 3.92
4 601012 R R 11,903,016.74 3.47
5 000001 PR RAT 11,509,642.96 3.35
6 603179 IR By 11,197,178.01 3.26
7 600377 T EE 11,153,976.41 3.25
8 600036 FARRAT 10,781,106.00 3.14
9 002918 SRS 10,703,568.00 3.12
10 300674 FERHL 10,356,264.88 3.02
11 002928 B 9,893,541.08 2.88
12 600585 WP K 9,612,967.60 2.80
13 000858 R 9,412,508.00 2.74
14 002398 22 FN4EH] 9,194,740.82 2.68
15 002415 T e AR, 8,867,446.72 2.58
16 300035 RS, 8,581,790.42 2.50
17 600563 R 8,560,814.96 2.49
18 600031 —=—®HTL 8,438,805.30 2.46
19 002809 AR Vg0 7,883,421.70 2.30
20 000895 R 7,867,191.69 2.29
21 002916 TR T L 7,820,807.99 2.28
22 000002 Ji BHA 7,627,645.59 2.22
23 600176 HEEA 7,297,309.00 2.13
24 603444 7 Lk 7,187,472.56 2.09
25 002078 KEHAGL, 7,128,220.53 2.08
26 603883 AR 6,901,492.60 2.01
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I 72 [ SR 5 R G BC B R B RUE S R R R 5

2020 SEEFER L

T RANGHUL RN G (R AN IR LA R A, BB 5

8.4.2 RTHE B IR E & B 1#H 2% BUHT 20 BHIRERE

Gk

SRERA: NIRRT

o7 A 4 B
5 Ji% SEARAY Ji S A4 PR A R 132 A P A EL A
(%)
1 688981 RN ES] N 12,595,174.29 3.67
2 600585 IR KR 12,391,910.30 3.61
3 000002 HFla 12,250,075.91 3.57
4 002916 TR LR 11,113,817.58 3.24
5 603444 Lk 10,976,370.92 3.20
6 600377 TR 10,591,794.00 3.08
7 002459 m R 10,362,754.00 3.02
8 300674 FERHL 10,214,706.00 2.97
9 601899 Sk 9,853,708.00 2.87
10 002398 22 JNEE A 9,853,142.75 2.87
11 601012 R L 11 1 9,708,203.56 2.83
12 300035 RS, 9,624,322.44 2.80
13 002594 EL P e 8,700,475.00 2.53
14 000895 RO & 8,557,796.11 2.49
15 002809 T3 Iy 8,436,169.90 2.46
16 002311 g REE ] 8,202,528.25 2.39
17 002078 K FH4RM 7,999,998.46 2.33
18 603179 B AR 7,860,500.92 2.29
19 300464 ERUAR 7,547,964.00 2.20
20 601398 7,352,926.00 2.14
21 000725 WRTT A 7,128,771.00 2.08
22 600720 A3 1L 7,075,527.78 2.06

T SEHESPULE RS (RSN LA E R A, A EMRA 5 .

8.4.3 TR M A B30 R S Hh AR W N B 3

Bpz: NRMIT

621,582,522.26

SENBEE A (BRAL) I
BRI (RAZ) B

644,789,503.13

Ve SENBERA . S BRSO ISHZ e i (RS S s DL 3D 381, ANH &
RIS -
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8.5 WK GRS P RFHFREAS
SRR AR

JF5 57 dn ARE ob 4 B P E LU B (%)
1 K i 55
2 JAT A
3 b i 77 51,037,499.20 5.62
Horr: BURME SR 51,037,499.20 5.62
4 | A g 113,478,700.00 12.49
5 A Rt 130,138,000.00 14.32
6 HOH SR 473,583,000.00 52.11
7 AIEA (AT RS #f57) 40,896,449.37 4.50
8 ERIZea
9 HoAt
10 | Ait 809,133,648.57 89.03

8.6 JAARIZ A FMME ok Fe & 587 15 E LB R/ HEFF AT 48 451 35 B B B 4
SRR AR

. . N R B I
B pERANE 577 K HE(5K) N IHE
ELEHI(%)
20 fifi4
1 012003656 piciz ¥ 500,000 50,180,000.00 5.52
SCP004
20 37 E?
2 042000448 PRI 500,000 49,865,000.00 5.49
CP001
20 WizZ
3 102001947 e 400,000 40,032,000.00 4.40
MTNO01
20 =—
4 102000149 400,000 39,576,000.00 4.35
MTNO01
20 4K
5 102001968 I 400,000 38,984,000.00 4.29
MTNO13

8.7 FIR I A SO E o e B B i E LI R/ N B BT B 7 SCRAE SR R A
ARSI AR T AR R RFAT B SRR SR

8.8 MEMIREA RIME S EEF R ELLFIRNMFEFRT LA SRR A
AIEEAR IR ARIFA SRR
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8.9 IR FAMME oy 2 B 15+{E b A5 R /N HEAS B AT T 48 BGIE B 3% B 4

ARH G ARG AR AR FF ARG

8.10 & HIRA K S H IR 52 32 5 16 L it B

AT AR N R AR 0.

8.11 i IR A HE 45 B ) B 5 3 52 32 5 1 o 1

AT AR W AR B E G0

8.12 BRHASMEME

8.12.1 AR 1 P Sk S BB A AT 44 IR SR IO R AT AR B

FERBINTHETT AT

P8 3L S A AR T i AT —

8.12.2 FEHHHIHT H AR, B IR T R & R #ik I 2 2 AT L.

8.12.3 HIAR HoAth & TR 7= H B
Bfr: NRMIS
75 e &
1 A7 PRAIE & 106,421.93
2 JEMSCUE 5785 S
3 IvAldiell
4 VLRSS 10,392,246.80
5 IV AN 89,767.47
6 ot RS
7 59 21
8 HoAt
9 =it 10,588,436.20

8.12.4 JARFFA B 40 T B3 0 FT e e 52 55 I A

SRR NRTT

Frs (ZEZNE

(EEAR N

e

VA L1 (%)
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1 113504 WAk 5,790,454.70 0.64
2 113559 TR AN A 4,499,700.00 0.50
3 128032 PAEZNE T 3,577,212.73 0.39
4 110057 PARH it 3,575,988.00 0.39
5 128048 TRATFfiit 1,864,152.00 0.21
6 113535 Kb Ffii 1,480,971.40 0.16

8.12.5 AR HI 148 B = rh A AE Ui 32 PR B L A i B
ARSI AR T AR HT A4 I 2 A AETIE SZ BRI DL

§9 EEMBRAENGE

9.1 HIREEHBRFENBRFFE NG

BrgEps: 4y

Fra N
s FEANP | PHEEER IR Ak e N =
1 512 | . N : :
B e G - A Pt s
sF KD 5 KN
CilER il 7 LA
[ 22 [E] 5 K Bh R
‘ , 8,359 22,142.12 | 169,089,552.10 | 91.36% | 15,996,416.75 8.64%
HHERES A
] 22 [E] 5 K B R 1,833,938.6
i ) 169 309,654,409.91 [ 99.91% 281,21895 |  0.09%
HHCERA C 3
&1t 8,528 58,046.62 | 478,743,962.01 | 96.71% | 16,277,635.70 |  3.29%
9.2 HIREESEEARMNVNREFEEESHIFENR
i H 13 E LK) Fra s () 7 3 G S A EL A5
[ 2[5 5 WX 8 R G i B
319,052.23 0.17%
BE A
HEEHANTA ML G EF
[ 22 [5] 5R IX B R IE it &
HARIES 58.29 0.00%
BEC
&1t 319,110.52 0.06%
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