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MATFEE 7 - - - 170,315.31]  170,315.31
INERE: R - - - 15,146.39 15,146.39
NATAE 55 % - - - 180,081.000  180,081.00
AT F - - - 48,418.10 48,418.10)
HoAth A7 £5 - - - 180,006.98  180,006.98
Uil TigsSean - - - 1,407,032.92 1,407,032.92
GBS YRR N 246,621,457.96)  407,401,730.32 148,524.500 161,524,511.59 815,696,224.3
7
LEER
2019 £ 12 A 31 1A 1-5 4 SEME AR &1t
H
i
AT 2,976,917.40) - - 41 2,976,917.40
i R S 1,187,610.96 - - 4 1,187,610.96
B ARIE S 49,783.36 - - - 49,783.36
N e 373,282,184.9
e 271,169,500.00) - 4 102,112,684.90 0
SN IR AE 4 fih %
I
MIBIE 775 52K - - - - -
MR R, - - - 3,893,609.61] 3,893,609.61
A ER D R 99.99, - - 14,674.66 14,774.65
wre it 275,383,911.71 - 106,020,969.17 381,404,880.8
8
i f5t
S HY (] ) <5 i %
iib " 17,500,000.00] - - - 17,500,000.00)
= mK
MNATHIEFE H 2K - - - - -
VAT T[] 3K - - 4 309,906.86 309,906.86,
AT N F - - 1 275355.69 275,355.69
MNATHEE 2 - - 1 76,487.72 76,487.72)
AT R 2% 2 - - - 165.27 165.27
NATAE 5 %% - - 4 119,870.89 119,870.89
AR R, - - - 7,146.37 7,146.37
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A F - - - 6,933.21 6,933.21

HoAth A7 £5 - - 4 140,014.06 140,014.06

Uil TigsSean 17,500,000.00 - - 935,880.07| 18,435,880.07

F1) 4 AR 5 11 257,883,911.71 362,969,000.8
- 105,085,089.10]

1

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

RETLISEK,
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 N 2,219,106.11 ¥INZ) 246,993.03

Wi FIZ LTt 25BP %) 2,201,400.24 2] 246,092.16
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 FHABHHE R

LA A A% PURSE R 41 2 < P R < i L 2 SO BOR SR B et B R B T S A R AN 2R BASK

RT3 A% DR R AR B T A AR B KU o AN 4 2 B BT TR 28 5 P b Tl BRAT 8 [FDL T 352 5
I ZE AT, i s ) AR M U AU T B MIE S RAT AR B 5 28 DL SRR IR S I 5
AT BER YR T UEZF T 37 BEAR P B 2

AR G R IR AR OB BT oM, I8 I 07 S5 [ W 2R B IR BRI ARl st . JFIEE S 5k

SRAERLRE SR BT BB SR [B,  7E REIC B 2R 5™ LS ™A% (X XU i B At B, ) SEB &

N

77 IR AR E 1Y

¥

o

AT it BT A A A 0 B B AR A A AR XU o AR SR G 1R BT T ISR A A 2 < i T R A B9

AL 30%, HEEFHFEFARBEETEMLAN . EHEAEEAME, SitGELETRE) SR E ™
IEL B AN T 30%, 3t 4% i R Yie ol R e TR AOBEBE o 2 e 087 1 BU ANV T 70%, - R /Al A
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ST R B IR B LU B AN R T 20%, BUIER S L) 5 2 B0 P i BRI LB AN R T 3%, B4 A 3
W HAE—E LA I BUF B AMR T RGBT 5%, i, e AR &4 A7 R IRES KX
IR A . Ak, ARG R S BN O AL S TR IR RS SE 4%, e s £
Tl B 10 A kAT XS FE 2, 45 VaR (Value at Risk )i br S5 A IR A J5 £ T s (1078 72 A0 A XU
SIS AT SR R R AT ER AN A

7.4.13.4.3.1 A KU i O
SGRirah. NRMT
AR AR
2020 4F 12 A 31 H 20194 12 A 31 H
b3 4 e
TiH
RPE B
AN RME nRME
18 LA 18 L 431
(%) (%)
T o e e — R R 150,898,326.33 18.50 102,112,684.90 28.13
T oM E i s — e HR
B R et el R 9 =K 1
A SR B = — BUE R %
&t 150,898,326.33 18.50 102,112,684.90 28.13

7.4.13.4.3.2 FLAA A XU ) U A% 40
323 BRIER 300 45BN AR T 728 B R AL

X AR H 4 B HE
Mg CRfr: N
AH IR ARG AR & AR B A AR
oyt
2020 4F 12 H 31 H 2019 4F 12 H 31 H
VIR 300 F5E BT 5% - N 2,985,299.15
VR 300 FEEL T % 5% - %) 2,985,299.15

ME: F 2020 E 12 H 31 H, AEREFFA KI5 TER G RBEH 2~ SUOME A2 & B E R A 2
20%, [RCER T I A SR ANSNIC R AR T 3040 4% D) 2R AR AR st 24 B < 9 7 1 (B FC B KR

7.4.14 BB T HEBAS ST IREFTER PN MER
(1) ARME
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(a) &M TR RIMETER T
AT REIRPTERR, B3 A R E TR RBRAR T 5 B 2SR A BT 1 A
JEDRIE -

SRR AR B B TR R T3 R T B R Ao
BRI BRER — RN AL A M O 587 B 5 LR BRSO R ANAE
SRR AR SRBR P B AN AT L

(b)FELERI LA Fo M BT 5 1 b TR

()& Z R4 T H A Sl

T 2020 £ 12 A 31 H, AEESFAMLLA R E THE BHAZTE N 95 85 10 & m st 7= vh g T
B R IRHIARAN 165,210,543.06 7C, J& T4 “JERIREIUN 619,716,586.59 J, TLlwTH=EK
IA%(2019 46 12 H 31 H, %27k 98,023,625.53 7T, 5 J21k 275,258,559.37 76, LB TH=

JRRIIAE) -

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

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

XIS A 5 i LT IR AT, 4 I R IUT L 52 5 A R (BB KR A I R 52 5 A
HER) s BUR TARATFRATERE L, AREEAS THEMH 225 RIS H IR 525 A s ke &
BRAS SO IR R AH R ER AR 2 SEHHME SN — R R FFARTE Al AE 14 38 b R AN P N AEL X
TARPHERIFEMRRE, 858 M RBCEEA GRS ENE 5 — R IOE R 5 =R K.

(i) 28 = JZ IR A P B AR BRI A AR 5 42 0

To
(AR LA e E T ER SRl T A
T 2020 4 12 A 31 H, KRS R FFHIEFFSAI LA UM ETERN ST~ (2019 4 12 A 31 H:

[7])o
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(DALLA SOHME T RS T A
ANAZ Fe A BV B A e R 7 M A £ T R S GRR U At e ot KT B S5 2 e i

EHMAZEMRAD.

QFRA FAMEAL, B TR G iR H AT 50 7 20 ) H A = 20

§8 WHAEWME
8.1 AREE R =HEHEM
SHEAL: NIRRT

JF5 i H & R S E IS (%)
1 B 4% 5% 150,898,326.33 18.47
Horr: R 150,898,326.33 18.47
2 Bemnt - -
3 [i] 5 Wi 2l # % 634,028,803.32 77.59
H: figz 634,028,803.32 77.59
B SCRAIESR - -
4 R - -
5 S RATA R AR T - -
6 SN IR 4 il % 7 - -

o ST R D £ S\
E Rt ) )
; ?Eﬁ?(;?%ﬂu%ﬁ%ﬁ@é\ 20,070.385.22 a6

118

8 Hofth 25 1055 7 12,105,739.42 1.48
9 Hit 817,103,257.29 100.00

8.2 HARIEAT W KR ERRAE

SRR NRTT

ST
o (K AR (fo
A ﬂ\ *$\ t&\ @j—k -
B KA -
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C il 3 101,717,303.70 12.47
D CEVANE - WANY W&V I ] ]
HERDY
E jeisn4 - -
F fL R AZE 16,322.72 0.00
G g libey e I 4 19,998.88 0.00
H A 15 A - -
. 5 AT AME BRI 11.189.485.73 |37
2k U
J SR 21,186,629.00 2.60
K J bl 3,954,815.14 0.48
L FH BTN 55 M 55l 6,863,535.00 0.84
M I FEANE AR 5 5,887,264.00 0.72
N TR PRI 23 3 B i 7 3 62,972.16 0.01
0 J& BB SS  ASEEAN A IR 25 - -
p e g - -
Q AR TAE - -
R B AN NS EIY A4 - -
S ZiE - -
At 150,898,326.33 18.50

8.3 IR SO o 2 B B b A5 R/ N HE P O BT 4R Bt A 4

SRERAL: NIRRT

e | omEREm | sk MR () ARt AR
fH LA %)
1 000858 R W 26,200 7,646,470.00 0.94
2 601012 R L 11 1 80,200 7,394,440.00 0.91
3 600036 FARRAT 167,300 7,352,835.00 0.90
4 600690 IR K 246,800 7,209,028.00 0.88
5 300750 TR AL 20,000 7,022,200.00 0.86
6 601888 H [ A 24,300 6,863,535.00 0.84
7 000568 FINEE 28,500 6,445,560.00 0.79
8 600570 fH A T 58,015 6,085,773.50 0.75
9 603259 2 A 43,700 5,887,264.00 0.72
10 600031 =—®ET 167,866 5,871,952.68 0.72
11 688981 S ERUNESIUN 103,220 5,839,155.40 0.72
12 000001 P HRAT 289,000 5,589,260.00 0.69
13 002064 IR 4 542,500 5,473,825.00 0.67
14 601318 Hh [ P22 59,300 5,157,914.00 0.63
15 002460 i 48,300 4,887,960.00 0.60
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300037 B 46,000 4,664,400.00 0.57
600885 TR LAy 81,900 4,440,618.00 0.54
600845 EEE ¢S 64,030 4,416,789.40 0.54
600276 fE 5t 2= 24 37,500 4,179,750.00 0.51
002285 HEAT 802,000 3,945,840.00 0.48
000895 R R 83,800 3,933,572.00 0.48
600887 BRI A 87,000 3,860,190.00 0.47
002371 77441 20,500 3,705,170.00 0.45
002475 SRR 61,200 3,434,544.00 0.42
000651 AL 52,900 3,276,626.00 0.40
601939 ABARIT 491,500 3,086,620.00 0.38
603501 FIR B 11,600 2,680,760.00 0.33
300760 LR EIT 6,000 2,556,000.00 0.31
002594 Al 12,800 2,487,040.00 0.30
300132 RISl 110,300 2,072,537.00 0.25
688408 FE 4,450 714,403.00 0.09
688686 LIS 2,330 505,144.00 0.06
688568 Wk E K 11,020 483,778.00 0.06
688488 BB LESN|4 9,934 243,184.32 0.03
300999 &t 2,590 228,671.10 0.03
688579 L K H 26 9,617 138,292.46 0.02
688528 Z& 1k 8,337 136,226.58 0.02
300883 e R4S 8,911 125,199.55 0.02
300896 TR 185 111,621.60 0.01
300867 EYIRINIR 1,498 47,891.06 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
300870 R o 3 478 31,390.26 0.00
300900 7S 879 29,147.64 0.00
300927 LR 2,163 28,962.57 0.00
300877 S AR 569 28,933.65 0.00
300868 AFERE 593 25,665.04 0.00
300871 (=] %A ) 618 23,916.60 0.00
300910 Hiy BT 474 22,690.38 0.00
003026 RN 460 21,693.60 0.00
300873 = 484 19,998.88 0.00
300878 Y2 401 19,536.72 0.00
300891 B 1,143 18,745.20 0.00
003029 #HKIEJG 716 18,716.24 0.00
003028 PRI HE 432 18,010.08 0.00
300908 & i 285 17,225.40 0.00
300884 I 499 16,721.49 0.00
605179 — Ay 939 16,582.74 0.00
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60 300898 AEJ FL 496 16,382.88 0.00
61 300892 R B 272 16,322.72 0.00
62 300909 A 386 15,698.62 0.00
63 300913 eI HIE 630 15,082.20 0.00
64 300864 ORI 166 15,081.10 0.00
65 300889 %2 i J o 479 14,427.48 0.00
66 300925 N BN 353 13,177.49 0.00
67 300876 5 2R (R 350 12,817.00 0.00
68 300879 PNUYiEl 466 12,637.92 0.00
69 300882 JilEE e 440 11,347.60 0.00
70 605155 (PN 350 10,668.00 0.00
71 300911 f¢. 3 He 309 10,215.54 0.00
72 300918 A L 1,063 9,503.22 0.00
73 300881 RTEY 291 9,402.21 0.00
74 300922 REHHK 287 9,063.46 0.00
75 300917 RER RS 281 8,975.14 0.00
76 605277 F A 507 8,593.65 0.00
77 003030 A4 WA 480 7,286.40 0.00
78 300886 A 147 6,713.49 0.00
79 003031 H LT 387 5,909.49 0.00

84 MEWNRERTHEHIEKRES)
8.4.1 RiFENEHE B BIWIE £ B =1 E 2 % EAT 20 4 R S B4
SEas, NRMT

SR B Sty
5 Ji SE AR JI B A4 R EN L S DN P HE LA
(%)
1 600104 RAEH] 7,925,440.23 2.18
2 600276 TE 5 [25 24 7,709,061.00 2.12
3 600258 TR E 7,695,103.00 2.12
4 300760 LR EIT 7,464,826.00 2.06
5 000858 Fi R W 7,274,510.00 2.00
6 600036 FARERAT 7,252,601.53 2.00
7 601012 R R A 7,240,001.90 1.99
8 002507 WS 7,219,568.56 1.99
9 000063 PIE 7,153,658.00 1.97
10 601939 BWHIT 7,127,259.00 1.96
11 300674 FERHL 7,038,906.79 1.94
12 603916 DN 6,254,662.00 1.72
13 600887 BRI A 6,253,374.00 1.72
14 601336 BRI 6,084,633.00 1.68
15 002064 el fr s 5,887,541.00 1.62
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RE 545 % B 4 2020 AE4F R 2

16 000651 AL 5,862,340.00 1.62
17 000568 FINEE 5,837,241.50 1.61
18 601318 H [ 22 5,762,924.00 1.59
19 600585 TR KR 5,678,530.00 1.56
20 601888 [ A A 5,634,382.00 1.55

E: SRASHHL RN EH (RSN LA E R A, A ERRA 5 .

8.4.2 RiMLH & XUE H IV E £ B =1 E 2 % EAT 20 4 R B4

SRR NRIT

o ) i 4
5 Ji SE AR JI B A4 R A RS A FEEHE LA
(%)
1 600030 H S IES: 10,278,747.00 2.83
2 002507 WP 8,626,172.10 2.38
3 000002 7 Fa 7,954,039.72 2.19
4 600104 RAER] 7,391,907.00 2.04
5 601238 IR 7,376,845.10 2.03
6 000063 HOG I TH 7,178,850.62 1.98
7 603916 I TR 7,010,354.00 1.93
8 000725 WRTT A 6,729,831.00 1.85
9 002459 rm RN 6,662,199.00 1.84
10 300674 FERHE 6,639,415.96 1.83
11 601336 e RS 6,563,775.00 1.81
12 600258 R E 6,269,747.00 1.73
13 601398 6,164,366.00 1.70
14 600570 H A BT 5,634,088.72 1.55
15 000656 ERHR 5,524,359.00 1.52
16 600585 TR KR 5,391,557.00 1.49
17 600383 G 5,324,471.00 1.47
18 600036 R HRAT 5,051,122.16 1.39
19 300760 L EIT 4,983,803.86 1.37
20 601138 Tolk & Bk 4,817,244.00 1.33

TE: SR EPUHE S RS RS R LLRRACHRD A, AN BRI S T .

8.4.3 LB M B A B30 K S H AR AW N B 3

Hhz: NRMIT

JEELH A (RAE) S

440,030,846.24

SPN
ST

JBEERHUN (EE ) S

468,168,731.69
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T SRNBEREA . S BRSNS S s el (RS i e LIRS HR) 3181, A% €
MRS 9

8.5 IR GRS P RFFREAS
SRR AR

JF5 57 ARE ob 4 B P E LU B (%6)
1 K fii7 91,187,170.50 11.18
2 JAT A - -
3 b i 77 58,885,900.00 7.22

Hordr: BURME SR 39,039,900.00 4.79
4 | A g 66,348,478.00 8.13
5 Al R 30,014,000.00 3.68
6 HOH SR 364,569,000.00 44.69
7 Al (AT RS #f57) 23,024,254.82 2.82
8 ERIZea - -
9 Hopt - -
10 | Ait 634,028,803.32 77.73

8.6 JARIZ A S ok F & 587 15 E LB R/ HEFF RO AT 48 451 35 B R B 4
SRR AR

5 5 . 3 S A
5 ARG i F ZFR HEGK) N RME
B EEI(%)
1 019627 20 E 5 01 894,010 89,392,059.90 10.96
19 v
2 101900054 A 400,000 40,412,000.00 4.95
MTN002
19 *£3H
3 101900253 400,000 40,412,000.00 4.95
MTNO03A
12 {3
4 1282092 G 300,000 30,939,000.00 3.79
MTN2
12 v
5 1280101 ESf/EE 300,000 30,684,000.00 3.76

8.7 IR A SO E o e G B B LI /N B BT B 7 SCRAE SR R A
AR I AR T AR RFAT B SRR SR
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8.8 ME WKL A RME 5 S F = HE L BIRNEFF T LA R &R IR 4
AIEEAR G PARR A TR

8.9 JARAZ A FMME o Fe & 5 15{E LBl R/ R4S B AT T A8 BUE S 3 I 40
AIE AR AR R FFA BGIE

8.10 R HIRA K S BB IR 5232 5 15 L it B
8.10.1 R E IR A H S BB 9B 1639 B 17 Qo A0 43 2 A 4

ANHe AR I N R BB B R 0T

8.11 i 5 IR A HE 45 B 1) 5 A 2 32 5 1 o 1
AT AR W AR B E G0

8.12 HBAH A Mk

8.12.1 AR J A G L TR R T 44 UE 27 I R AT AR VR0 o M A 0 1) 3 5 R 2 e A o5 1) 1 T —
ERZFNATT#ETT AT

8.12.2 FE GBI HIRT T A2 B2 b, WA IRBT 1B 3k & & A I A e B 52 P 2 AN

8.12.3 HIAR HoAth & TR 7= H B

Hfr: ARG
5 ES &
1 A7 PRIIE & 72,521.24
2 RECUE 5718 Bk
3 Mgl
4 LR 11,647,597.81
5 AT R R 385,620.37
6 HoAth SIYSCR
7 R v
8 oAty
9 it 12,105,739.42

8.12.4 IR FFA HAE TR O B AT R A5t 37 FA
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SRERA: NIRRT

b I 4 B
Fe A 1555 44 5 Ny I IXIEN
T L1 (%)
1 113009 R 5,589,241.90 0.69
2 110063 JEE 19 Ak 5,301,035.70 0.65
3 128048 FRATH AT 3,931,488.00 0.48
4 128035 PR 3,622,941.00 0.44
5 110053 TR EEAT 3,471,898.20 0.43
6 128032 KR A 959,125.52 0.12
8.12.5 MR AT+ 2 M E P HF LB Z R UL i B
ARFE L AR A WK BT+ 42 B 22 A AFAE T IE 2 PR 1
§9 BEMBFAENGER
9.1 HIREEMBRAEANFBEFEANEH
Gy 4y
B N&5H
FEANF | PHBFEER IR AES &4 N e
1 B ) s N - X
() FEE ——— =Xl - Rep=Xiis
5 A S AN
AL 7 AL
] 2 22 B 5 #A =2
) 4,363 79,412.57 | 327,558,583.78 | 94.54% | 18,918,466.93 | 5.46%
fHEA A
] 2 22 jE 5 A =2
) 49,602 1,121.22 | 49,461,012.51 | 88.94% 6,153,555.16 | 11.06%
fHEE C
it 53,965 7,450.97 | 377,019,596.29 | 93.76% | 25,072,022.09 |  6.24%
9.2 HiIRELSETE AWMU RFFEEESHIER
TiH 1 B ) Fra ma s () 1 J 4 B4 L A7)
[ 28 22 jfE e A U AHR &
32,620.95 0.01%
A
HEEHNTAE ML 7R
[ 282 e e A AR &
HARFS 32,464.49 0.06%
C
f=ann 65,085.44 0.02%
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9.3 HIAZEEEEAKNMUARFEFFEAEEAH S EX HKER

iH By ) A RN FREREEX R CHM)
[ 28 22 jfE e A TR & 0
RNTEPEFNR ., FE A
SRR ICERT ] T [ 2822 e e A AR & 0
B AT 4 C
f=ann 0
[ 2822 i A AR & 0
A
AIEGIEABFAEARIT | ERZFE S TRE
X 0
RIS C
f=ann 0
§10 FFEREESHHLS)
BT Ay
TiH [ 28 2 e ISR & A EZ2 e AR E C
HEEREAEMH (2014 F 4 A 30
206,276,995.18
H) F& 0
AR AE BAHAA) 3 4 1 A0 A 233,911,998.14 702,507.04
A A L G i FR A 0 126,387,490.62 56,278,692.07
Jeli: ASHR A S 4 B [B] 47 13,822,438.05 1,366,631.44
ARG WL S 343 22 B 40
ASH A HH HA AR B 4 40 B i 346,477,050.71 55,614,567.67
§11 EXEMHER

1.1 ESHHRFEARSHRIK

WEIA, AR T S ARFA N RS R
12 EZEEFHEAN, BESEEANENESITERNIHNERAERS)
AN, AHESEHNERNFRZUT
2020 2 A 15 H, AEEEEANKA T (ARESEHARA R HIEBEANALEAE) ,
SARGEHNE CREFE )/ \RSWHEBGEY, K2 EAFRERESEH AR BA

H,
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2020 4F 12 H 18 H, AESEHMARMA T (HRESEHEARA R MAEHARTEAL) |
GARIEGEHNE )\ mEFSE R IGEY, BRERAENFIEARSEHAERK, &
TEREN, HELZLIEARSERAEFL, EEREAN.

WA WIN, AESFEE NN LT RSIEE R IRREERANFLD).

13 PRESGEEAN. ELW™. ESTEWFHIFR

AN, ARIEETCW SO A alia B8 B RSB E A B K ) S AR GE N el
P FESFEE S AR MR A I
11.4 ZE G BB RIEHER

WA WA, ARESHE (FEEERIERAT 5 SEHINE GRIT) ) BEUEEER, 8RBT
WEAZEE, VEWIEG A BT R A AT S AR 2.2 FE U .

115 RESHTHEITRLTHRESFER

AE S B R R AR DR ISE B K E b RSB CRRE S0k ROEH THIRSS
5 A BE I S AT AT 22 VT 355 BT IR 60,000.00 TG -

1.6 EEA, AEALEBAEEARAZEERLTIFHER

AARA N AR AEFE S AT S s P PN P2 RS Al T 0 . AR 0 P e B R
XA R AT R IR A B RAR N DL B T R O

AEEGFEE N R P8 BN AL AR S 1 4 TE A A A T A5 R L
11.7 BEEHAUER AR5 BITTHIA RIER
11.7.1 ZEEHFUES A R 3 5 BTt T R E B KA & ATE R

i ARG

it NS AT Z S5 RS B 4
5
5 o b7 b 2 AR ‘
J5 P A4 PR LT . - #iE
FRAE 4 SRS S 14 4 MER
HE
A e EL i1l
R 2R 1
KMAFS 1 - - - -
Ji IFFS 2 398,404,740.16 45.36% 291,357.24 42.28%
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