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30091 2020-1 | 2021-0 | Hik 6,379. | 8,661.
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00303 | #H4 | 2020-1 | 2021-0 | W 7,286. | 17,286.
1 . ;F 15.18 | 15.18 | 480.00 -
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ﬂ
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e 1 MRAE CEHRIETRA 5 BB GUAR b 2 7] B 2R DA RV RS S HLRIR B8 3 i A e Lk AN e 45 7 2k
FERLAR SERELAIN) o AEEE WAL AERI B, EZiEE 6 M WAL, iRYE GRIINE
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PRAS B LU B PR B 07 A BUE 1, BUE IR EA VB RAT AR Bz Hig 6 A .

2 Fg I A S SOT BRI, 130 BB R — R0y s TR Al . Herpgt
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HEIZE RN ARE B il SN AT E S5 MW LRI, MORTBcaRic H %
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ATy (B 4 NTEZE 5 B A 22 5 0 T BB IR AT T 70 70 P Ak o AR & HOHRAT A7 3K A7
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i R D R 40,274,761.76 4 40,274,761.76
7 ARIE S 29,811.82 29,811.82
N o 150,032,748.5
oy AR e 2,999,700.00) 290,000.00, 146,743,048.58 )
M ISIE 775 53K 191,039.81]  191,039.81
MRS, 87,269.84 87,269.84
A ER D 3R 2,999.72 2,999.72
wre it 58,495,118.12 290,000.00, 147,024,357.95| 205,809,476.0
7
ik
AT T[] 38K 393,365.071  393,365.07
AT HE N Fi% 189,006.34  189,006.34
MNATHEE B 37,801.27 37,801.27
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AT B R 2% 2 - - - 29,157.80) 29,157.80)
NATAE 5 % - - - 3,893.98 3,893.98
A F T - - - 0.80 0.80)
HoAth A7 £5 - - - 181,189.09  181,189.09
Tt - - - 834,414.35  834,414.35
) U SR 11 58,495,118.12 - 290,000.00| 146,189,943.60| 204,975,061.7
2

TEER

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

AT 6,183,706.49 - - 41 6,183,706.49
ST 395,044.37 - - 4 395,044.37
FHARES 70,877.27 - - - 70,877.27

T o A g e - - 527,629.200  91,580,310.74/ 92,107,939.94
MRS, - - - 15,312.07, 15,312.07,
IR A K - - - 4,833.47 4,833.47
wre it 6,649,628.13 - 527,629.200  91,600,456.28 98,777,713.61
ik
AT 2 [A] 32K - - 1 141,941.59 141,941.59
MAT R FE SR - - 1 125,473.62 125,473.62)
MATFEE 7 - - 4 16,729.80 16,729.80
AT 5 R 2% 2 - - 1 14,235.08 14,235.08
NATAE 5 % - - - 5,170.96 5,170.96
AR P - - - 0.01 0.01
HoAth A7 45 - - 4 110,027.35 110,027.35
ittt - - - 413,578.41]  413,578.41
| U Bk 6,649,628.13 - 527,629.200  91,186,877.87 98,364,135.20)

T R PR NI G T R AGIKTTOME, IS 20 0E A 3 5087 € 4 H 8L H 3R

FHTF UK.

7.4.13.4.1.2 2R R B BUBRME 4 BT

T2020 5 12 A 31 H, AREEEFRA RIS PEGTFRTE A SOHHE 5 5 5 1 E A L]

1.60%(2019 4F 12 H 31 H:0.54%), B3 F 2 1038 B0t T AL 4 B 7= i3 E 0 5200 (2019 4 12

H 31 H: [F).
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7.4.13.4.2 SN X
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B SR H FETF R IR RS AR AL o R T 37 ) R G v KUK AT T, NI g A S 4 7
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DHTLGE RN, RS RS G FAE G R 5 A AT IR . AREHESEHNENSE S
TSI A, ST e, B E . WHRAGHATIEIE, SRESR TR R A KT
A% KUK <

ARIEGHR T B AR B0 50%-95%, AUIE 5 28 5 1E I LL IR 0%-3%, FANAE
S HB%, RIS LM E GRS A FHN L S IRIEES, B HE —F LA
B 53 27 B LGS T EAMIS T B2 07 1AL 5%, Hor, IS A EFEEEE AT 4. fFHIRIES KN
WO RES o UL, AT GG BN N AR G I R A HOTE SR i SEti 4%, 2 i FH 2 b
SER RN ST AR S B, A4S VaR(Value at Risk)F8 b5k IR A 32 4 1 I A0 78 76 A0 b JXURG:
S ST iR PR BEAT R R A A o

7.4.13.4.3.1 FHAR RS KU ML
SiERAL. NRMIT
AR AR
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18 EE A5 18 L 431
(%) (%)
T o e T — IR 146,743,048.58 71.59 91,580,310.74 93.10
O R St i e k5 Y
T ARG — T & R
FTAE G bt 7= — BUIEF B2
&it 146,743,048.58 71.59 91,580,310.74 93.10
7.4.13.4.3.2 LAt AR RS O SRR 43 BT
Rk B rRiIE 500 48 B A 17 37 KU AR B AR
N P A A e H L 4 8 P2 13HE )
Mg (AL ANRMI)
FH A2 & ) AR ) A AR
i
2020 4 12 A 31 H 20194 12 A 31 H
HHIE 500 F8 5 BT 5% Whn#) 8,137,488.13 Whn#y 3,730,454.14
HHIE 500 $F8E0CT FE 5% W% 8,137,488.13 k%) 3,730,454.14

7.4.14 FEHTEMBMM T & RRTE AN HAAMER
(D2 fetE

() fh TH A SeAHE TR 7%
A AT ELIRPE R B A SR ETHEARARTT 5 A H 2 S SCH AE PTE R

JERIRIE -
B MR B TEER TT3 ERZ B R
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F 2020 4F 12 F 31 H, AREESFA KA RNMETHE H AT R 865 10 Sl 7= 8 +
F—JRIKIIAREUN 141,458,053.54 70, J& T4 —JZIRKIREUN 8,574,695.04 7T, L& 155 =JRIKHIR
(2019 4 12 F 31 H: %—)=K 91,810,862.57 T, % )2k 297,077.37, L& T =JEXRHIRFD .

(i) 2> SO BT I J2 VR IR 1 2K AR )

AREEAG LA B Z IR AV A B U AR H BN 2 O TR R I R

X UESRAE 5 i BT R A 2, A tH I EE R SIS h . 28 5 ANV BR (B AR K R A5 ) B0 28 2 A~
WK BUBFAEATFRATER G, RS FFMH 258 S TSR H IR 28 5 A G A K
PR E5 ST AR AH S I SR AT (A SCHHME SN R — JZ ks FFAR I b 14 48 b R T A P A AR X
TARYMERFETRERE, B8 R BRI A FOAME R & 5 — R UGE & 5 ==K

(iii) 55 = JZ 2> Fe i E A BUNUA I AR Bl 0

Teo

() AEFFEERI LA e E T ER Sl T A
T 2020 5 12 A 31 H, ARERFEIEFEM A RMETERE/TE S (2019 4 12 A 31
H: [ .

(DALLA SROHME T R SR T A
AL Fe A (BT B AR e R 7 A A £33 B A S GRR U At e ot KT B 5 2 Ao i
EMAZEMRAD.

QFRAFHHESS, BE B SR H A G0 7 23 W] i At d 2
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8.1 HIREEHAEHEN

SRR NRTT

55 T H & d S RSB (%)
1 L AE B 146,743,048.58 71.30
Hor, R 146,743,048.58 71.30
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2 B - -
3 [i] 5 Wi 2l # % 3,289,700.00 1.60
H: figz 3,289,700.00 1.60
B SCRAIESR - -
4 b B - -
5 SRbATAE AR - -
6 SN IR 4 il % - -
FHorbre ST R0 FR) 3K N
R ) )
7 ?Eﬁﬁ%ﬂﬂ GhiE 55,465,606.30 26.95
118
8 At 2% T B 311,121.19 0.15
9 it 205,809,476.07 100.00

8.2 WIREATU A RBEREHE

SRR AR

R L A AR R
(%)
A VI N e N 4 - -
KA 4,267,675.00 2.08
il 3 72,844,875.52 35.54
D B0 T3 BB 866,087.00 0.42
HERIY ’
E e 1,924,680.00 0.94
F LR 10,081.68 0.00
G pliibet i ey R 4 1,793,474.00 0.87
H ERERIE LA - -
. 5 EAR . ARG BRIk 20,620129.23 10,06
F ol
J SRl 35,102,383.21 17.13
K S5 1l 1,183,959.34 0.58
L FH BTN 55 M 55l 5,677,245.00 2.77
M BEEEH SN AR S5 1,034,649.60 0.50
N IKF FREE AT T 15 it i B - -
0 J& BB SS  AEEEAD A IR 25 - -
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58 Tk 73 T



[ 22 AL AR DR VR 5 RE SR 4R R B <5 2020 SE4F AR 75

Q TPARRES TAE - -
R AL AR E A R 1,417,809.00 0.69
S e - -

it 146,743,048.58 71.59

8.3 JIARIEA FMHE o B B E LU R/ N HE P O B B 4R Bt A 4

SRERA: NRMIT

e | omEREm | sk MR () At AR
B LEH(%)

1 002410 i S2N 105,948 8,342,345.52 4.07
2 002142 TUERAT 234,000 8,269,560.00 4.03
3 300059 KT E 255,320 7,914,920.00 3.86
4 600570 H A BT 69,860 7,328,314.00 3.58
5 300450 S TR e 80,000 6,719,200.00 3.28
6 000725 WRTT A 1,000,000 6,000,000.00 2.93
7 600519 HMNFE 2,900 5,794,200.00 2.83
8 601888 [ A b 20,100 5,677,245.00 2.77
9 600031 =—®HTL 157,900 5,523,342.00 2.69
10 002236 KA 277,527 5,520,012.03 2.69
11 601318 H [ 22 62,100 5,401,458.00 2.64
12 002415 T e AR, 86,400 4,191,264.00 2.04
13 600030 HE RS 126,200 3,710,280.00 1.81
14 000063 HOG I TH 105,800 3,560,170.00 1.74
15 000651 M THLES 57,000 3,530,580.00 1.72
16 300699 HeEE 37,500 3,339,375.00 1.63
17 603308 N A 99,800 2,964,060.00 1.45
18 300674 FERHL 80,730 2,739,168.90 1.34
19 600309 Jitetb 27,800 2,530,912.00 1.23
20 600183 A s BHEE 86,242 2,428,574.72 1.18
21 688981 RN ES] N 38,501 2,189,801.57 1.07
22 601225 B A 221,900 2,072,546.00 1.01
23 688111 EALIPIYN 5,000 2,055,000.00 1.00
24 002683 PN )1 55,600 1,998,820.00 0.98
25 002463 VakiN gl 102,100 1,918,459.00 0.94
26 600276 fE Fify 2= 24 15,840 1,765,526.40 0.86
27 600884 A A 96,000 1,730,880.00 0.84
28 601995 H 4] 24,951 1,714,383.21 0.84
29 002025 LIPNGER 23,100 1,505,658.00 0.73
30 601601 HhE R PR 39,200 1,505,280.00 0.73
31 601100 {E S UE 12,800 1,446,400.00 0.71
32 601009 AT 165,100 1,334,008.00 0.65
33 601233 ) BB 73 62,300 1,282,757.00 0.63
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34 601398 TR RAT 247,300 1,234,027.00 0.60
35 601628 I PN 31,200 1,197,768.00 0.58
36 600585 IR K 21,200 1,094,344.00 0.53
37 603259 2 A 7,680 1,034,649.60 0.50
38 000333 FE M EH] 10,300 1,013,932.00 0.49
39 601668 Hh [ 30 189,900 943,803.00 0.46
40 601336 HAELRES 15,800 915,926.00 0.45
41 600196 HREY 16,600 896,234.00 0.44
42 300144 RIRE 50,000 886,000.00 0.43
43 601006 KZRk 134,800 870,808.00 0.42
44 601166 PVARLT 34,200 713,754.00 0.35
45 601288 LNV ERAT 211,700 664,738.00 0.32
46 600340 M AR 48,940 632,794.20 0.31
47 601111 HH ] [ 83,400 624,666.00 0.30
48 600674 JHEREIE 57,900 581,895.00 0.28
49 600170 T 181,300 545,713.00 0.27
50 600606 SR 93,000 542,190.00 0.26
51 600690 WIRBER 18,500 540,385.00 0.26
52 601818 HRARAT 131,900 526,281.00 0.26
53 600104 RAEH] 21,100 515,684.00 0.25
54 688268 RS AR 7,477 459,162.57 0.22
55 300003 RYERIT 16,400 445,752.00 0.22
56 600887 Gailliadis 9,000 399,330.00 0.19
57 600373 HOCAE R 36,900 372,321.00 0.18
58 601669 HH [ 86,500 335,620.00 0.16
59 601766 [ 62,200 330,282.00 0.16
60 688390 ] 72 1,451 321,715.72 0.16
61 688055 el ' 38,978 313,383.12 0.15
62 600741 IR 2 10,800 311,256.00 0.15
63 600029 [EEpap e 50,000 298,000.00 0.15
64 600688 A 75,200 258,688.00 0.13
65 688339 xSl 994 256,402.30 0.13
66 603290 LIS SR 956 230,300.40 0.11
67 688185 R A 1 559 209,127.49 0.10
68 601088 HH [ i A 10,900 196,309.00 0.10
69 688595 SR 3,054 185,041.86 0.09
70 600019 EIA 30,600 182,070.00 0.09
71 600886 EH% ) 18,700 161,568.00 0.08
72 600977 HH [ FL R 12,800 159,488.00 0.08
73 603392 FiZ&HW) 785 158,201.05 0.08
74 300883 TS 8,911 125,199.55 0.06
75 688568 HokhE K 2,823 123,929.70 0.06
76 600900 KAITH 6,400 122,624.00 0.06
77 688313 AT 4,495 103,025.40 0.05
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78 600820 B 18 Ay 18,400 99,544.00 0.05
79 688013 REEST 3,022 86,670.96 0.04
80 300999 Gt 879 77,606.91 0.04
81 300926 R B 3,584 38,563.84 0.02
82 300896 BRE 62 37,408.32 0.02
83 300927 LR 2,163 28,962.57 0.01
84 003026 ERETY R 57 460 21,693.60 0.01
85 300900 7S 592 19,630.72 0.01
86 300891 B 1,143 18,745.20 0.01
87 003029 PN 716 18,716.24 0.01
88 003028 PRI He 432 18,010.08 0.01
89 605179 — M3y 939 16,582.74 0.01
90 300898 AEJH FL 496 16,382.88 0.01
91 300913 eI HIE 630 15,082.20 0.01
92 300919 H A A 223 13,716.73 0.01
93 300909 CAE 324 13,177.08 0.01
94 300910 Hiy = A4 273 13,068.51 0.01
95 300925 EARME R 339 12,654.87 0.01
96 300884 A 364 12,197.64 0.01
97 300879 e By 446 12,095.52 0.01
98 300908 & i 193 11,664.92 0.01
99 300882 JilEE e 440 11,347.60 0.01
100 300892 mnJE B 168 10,081.68 0.00
101 300918 A L 1,063 9,503.22 0.00
102 300881 AR TR 291 9,402.21 0.00
103 300922 REHHK 287 9,063.46 0.00
104 300917 RER RS 281 8,975.14 0.00
105 300911 f¢. 3 Re 262 8,661.72 0.00
106 605277 F A 507 8,593.65 0.00
107 003030 A4 Iy 480 7,286.40 0.00
108 300886 A s 147 6,713.49 0.00
109 300889 %2 v o 214 6,445.68 0.00
110 003031 &R 387 5,909.49 0.00

84 MEHNBERRAESHERTS)
8.4.1 RIFZEANEHGE H BAYI R & B =18 2 % 30ET 20 2 HI A =4

SRR NRTT

o7 A 4 B
5 Ji SR AR JI 5 A R EN L S DN FEEHE LA
(%)
1 002683 PN 1)1 9,588,356.00 9.75
2 002410 JTBRIA 8,423,432.84 8.56

%
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3 002142 TUERAT 7,588,528.18 7.71
4 601816 Ok 6,319,848.88 6.42
5 002236 KA 6,026,981.84 6.13
6 300059 KT E 5,715,931.00 5.81
7 300674 FERHL 5,172,742.50 5.26
8 000725 AR A 5,162,000.00 5.25
9 000063 MR 4,802,792.00 4.88
10 300450 SRR 3,755,493.00 3.82
11 300699 HeEE 3,657,879.00 3.72
12 002415 Y R AR 3,317,239.00 3.37
13 000651 AL 3,189,891.00 3.24
14 688008 AR 2,992,872.98 3.04
15 300489 HR A 2,860,564.00 2.91
16 300842 W B 2,343,129.74 2.38
17 603308 LI 2,319,465.00 2.36
18 600570 fH A BT 1,917,647.42 1.95
19 002463 VakiN i gl 1,832,272.00 1.86
20 688368 e LN 1,723,535.90 1.75

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

8.4.2 Rt S NI E & 3™ 1 2% BRAT 20 44 KRR B4
A NRMT

o ) 4
5 Ji SE AR JIE B A4 R A RS A FEHE LA
(%)
1 002683 PN 11 9,884,061.75 10.05
2 601816 H Rk 8,322,410.77 8.46
3 002142 TUARAT 4,103,640.54 4.17
4 000063 MR 3,965,291.00 4.03
5 688008 TR R 3,106,018.24 3.16
6 002410 JS2N 2,920,304.00 2.97
7 600519 DivME e 2,897,389.00 2.95
8 601318 [ 22 2,618,222.04 2.66
9 002025 WK HL2% 2,605,194.00 2.65
10 300059 KM E 2,438,066.62 2.48
11 600031 =—ET 2,423,465.00 2.46
12 300489 gy 2,353,728.50 2.39
13 000651 LR 2,274,444.00 2.31
14 002236 KAy 1,932,901.00 1.97
15 601009 AT 1,750,907.00 1.78
16 300842 W B A 1,728,018.50 1.76
17 688099 o f I A7 1,639,045.87 1.67
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18 688012 Rl ] 1,631,329.82 1.66

19 688019 R 1,612,850.00 1.64

20 600030 R EIESE 1,598,822.69 1.63
VE: SRS B AL S8 (A AN TR LA HE) A, BRI G .

8.4.3 LANBER B BB K& EHBRZERBRN 28
Bpr. NRMt
BRI AR (RAE) Sl 132,722,670.57

BN
TR (RS S

T SRNBERAR . S IR AH% S T2 Rse
MISRAE 5 P

126,997,857.83

S CRAZ BN R LA KR 15, A&

8.5 WIRIEMIF MM RN BFREAS

SHRAL: AR TJT
FP5 {5157 i AFME o 4 P B LA (%)
1 FEl 2 At 25 2,999,700.00 1.46
2| TR
3 e g
Forpr: BURME SRl
4 S Aliess
5 AV R R 5 o
6 b S
7 CIET QS 25 290,000.00 0.14
8 [l A7 B
9 oAt
10 | &it 3,289,700.00 1.60
8.6 HARIZA RME 5 F 4 B F= 1 H EL B K /NEE R B BT 8 55 4 5 A A
SRR NIRRT
o e e o i . CE St
FP5 TiEa v i 4R Ko (k) A E L)
019627 20 [#f5 01 30,000 2,999,700.00 1.46
2 113044 KEHA 2,900 290,000.00 0.14
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8.7 JARIE A SO E o 2 & B 1E LB R/NHE R B BT B 7= SCRAE SR 30 A 4
AFE G AR IR ARFFA B SHFIESR -
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8.12 BRAEMEMNE

8.12.1 A4 AP TG B MR+ ZUE R IR AT T4k (BRI & T AR A% B 580 3l
FIEERUAN) BT 37 Ze T A SR S g ) T — 2 B AR Tt AL T AL
RITW B IS I m) g AR 07 W e SR A PR B T FE T R UE S 5 o i b 55 e A e
AR SP 4L G  HEATAE 2 PR VPG I 5 HE 2 PEDC G R Ly SR AETIE 4 W2 90 o R 55 i A 45/ ol 25 7 2%
TTHESF BRI IR S5 DM W2 P AT AN S, AR PHEE R EAL . I hIAME 2SS R, ZEER
22 A R T A UE S M

TUBRAT I AT T IBAAT ST H T OEC #™ 3d f B IR 0 DUV 7 2 i e O 0
F AR AU 45 S R 43 31 52 81 2 b AR R AR TR SR I A AL T

ZERAEG, AIESE N EIR A w2 ALV BAT T RS TR T, AR LR A R AR
SR o) R 2 T 28 AR AN I i R T AR K SRR, XZ A R R ANEL R AR SR R
A G BN K AR BEAS % A FAT R T o

8.12.2 FEGRB AT AR, B R T8 AR A R &R IR SR 2 A 1 0L

8.12.3 JAR FoAth & TRBE 7= H R

jusf

Bz NRMIT
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1 A7 H ORAIE

29,811.82
2 RECUE 5718 Bk 191,039.81
3 IMEdivedl

4 R L 87,269.84
5 AT ER R 2,999.72
6 HoAth SIYSCR

7 R 2 H

8 oAt

9 Hit 311,121.19

8.12.4 FARFFA A T B B T e e 5 35 A A
ARSI AR T AR FFAT Wb+ 5 B 0 AT 555 -

8.12.5 HIARHI+ 4 REHFAETIE R FRIESLHI iR
AR I AR T AR HIT A4 RS2 A AETEIE SZ BRI DL

§9 EE&HIRFEANER

9.1 HIREEHHRFAENBRFFE NG

Brgeps: 4y

A NGk
N AN | PEIFEAER Gk ke N i
Tl () S Ry Ty
2B S DT 60 o] )
A 130 R 13
AL L A5
AR LA KA 0 0
SR A 346 404,487.81 | 128,786,466.77 | 92.02% 11,166,315.89 7.98%
=]
FEl 28 B AL AR
. 641 20,483.74 6,078,403.77 | 46.29% 7,051,670.43 | 53.71%
]
it 987 155,099.15 | 134,864,870.54 | 88.10% 18,217,986.32 | 11.90%
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9.2 HIREEEEAKMLARFFAEFEEHIHRL

TiH 1 B ) Fra A s () 7 3 4 474 L A5
[ 2 B KA IR TR &
120.72 0.00%
A
HEEHNTAE ML 7R :
[E 2 B KA IR TR &
HAFS 1,933,466.66 14.73%
C
&t 1,933,587.38 1.26%

9.3 HIAZEEEEAKNMUARFFEFFEAEEAH S EX HKER

T H 1 B ) B e Es g EE X CI)
HZZEm KA IE RS 0
VNN S AN - A
Bt aseiikn s R E &R B REKRIERS 100
Fra AT 4 C
f=ann >100
E &R B REKRIERS 0
A
AREGREELMIFFEATT | BEREMEKMIERS 0
1 G C
f=ann 0
§10 FRRELEHILH)
B
i H E&REAREKRIERAS A E &R EARKRIERA C
HeERAEMH (2018 5 A 9
31,326,628.91 186,230,270.31

H) Ze e

AR S SYIA] e < A7 A

83,991,207.30

21,895,720.35

AR T I < e R 47 A

119,051,487.14

114,143,592.02

Polis AR T U < R[] 73 5

63,089,911.78

122,909,238.17

At I3k AR > AR B B

AR T ST R < A 0
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