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AR FE G 1 FE 4 BN E RS 5 BT R 28 5 % T B A5 R OLHEAT T 7820 A . A S fr 4R
ITAEFAFBAEAFE G AR E AP BT, IS 8RAT A 5O S S - XS ANE R . A dE 4
TEAE 5y AT (K752 5 ¥49 LA R IF 35 5 100405 A PR SR 71 D958 o 7 5 B IE 35 328 WS AT K050
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XHIEZ# A B 5 2EAT BR 1) LA A IS AR A5 RS

AN S 3 B PN L 15 XU 8 BRUACRE ,  JE I X B A A S A R
UESF RAT NG RS o A5 FH 35 oAl LA (5 A PPON ., ANERME RIVFS . o
FRAE VPR BB R AT NI 28 R« T 55 RS AL B 1k XU, BUB A5 7 i A 26 AT
HRNIIE IS LEAh, AH G e 8 BRSSP i i A RIS, il f (5
A BT 7 B B B B B B o5 R AT B B REAT I, JE I B R BE DA 23 B X
I o

6.4.10.3 FBhHE RS

BN RS L 4 F: 4 7 JB AT 5 i S5 56 1 S 25 o A8 0 W8 4 A UG o AR 4G
FRANE KR — 7 T [ T3 4 0 AR 5 A T B R e I L R S i, 53— TR
[T 158 R T Ak PO A 5 T 3 A 3% R TG 4 ) 2 B R R 48 3 4 o T TC V76 717 3 o B
ZUE TSI R LS BRI AR B

b P A5 T ] R PRI B KK, A S5 4 ) R B A8 ) AR 5 4 ) R D [ 135 05
AT W TR B TR, (R FRIE SR Bt AL op o] ISk~ 5 2 UL . AR
SRS E AR S A R R B T BB [ 45K, 20 72 TR LT T[] B 7% ) b By
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T 2021 4E 6 H 30 H, BR3Z [RI SRt 5 5 oRm @A 151, 700, 000. 00 JoR#E—4H
LA B3 ELE B GZR B SR T K) Ab, A3 4 R4 10 1 A i 670 £55 1) 4 20240 52 3391 I
BI—ANH UL BB, AT [ S A0 (T AR T 2 H B E,
LI THT A AL R ARAT DL & L BT 4 T A

6.4.10.3.1 R LE BN AE LS H A FF= RS R br

ARG G R BN AE S B A FE P A R IR (A TP S S50 R S B A B M)
T (O TFSEAE TR 25 BV G Tl kR B 5 ) 5005 0 ) B SR A G 0 45 2 7 1
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TR o

AFE G T FE A AE AR S B T 11, EARIR AT AEARAT IR R %58 5, 02 3
B PUE TN 2 PRI B 1 Lk IS I S TR “ WK AL S IO LB 2 RIS
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NPT R, F IR RS B F A A BRI A . AL SR TS
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AR B A E AR ARG G50 F 7 A TAR H AT AR BB T AR BN (E AT
HE PP SIS, B OREE H BN R Bl S AL 7 AR H AT AR B B R AR AN
o T20214£ 6 ] 30 H, ARFEGHGT™ b 74 TAF H AT ARBLEE ™ B (8 8 g 226 A
(1024 H 4 82 ] <

[l 2 G BN 5 B0 HGE [ 52 5 (B H 522 S0 06 FROR L s 42 IR 773
JE U AZ 53 %6t F- I S5 IRDL A BE 0 RATAT KPS 04T 0 B R VR & 5 7™ i TN
B, AL R A AZ 5y %ot TSIt 28 5 0P 7 B BEAT 20 285 TR B 55 1 ™ 7 B0 [l A2 5
AR BN PE RS AIAE 0 TR Ak, FE a8 PN ST 1 10 [l W2 2 St it A LA R . AR
B ST b P 58 O B S ST A KOs R I S i P RUBSR DL 5 B AR Bl AR DR 5 417 it 4%
NRMHETE SRR I SRS IAUETR BUE ™ dh L b B IR 2 DA E 1 B pth 324K D9 58 5 3 T
THRRIERIEEE Sy, T 3252 B4 i R 58 51 BER 5 3 G 5 [ 240 58 AR BV e DR RF— 2

6.4.10.4 T3 X &
T 3% X oo 2 68 55 4 TR 4 il T L1 2 RO 0 (0 o SR T 4 7 0 T T AL T 0 4% 2 i PR 26
(S BT R A B I U, AR 2R R AT KU N AT A b IR

6.4.10.4.1 FIZR XK

I e IR A2 i 4k T2 2 Se A BOR SR B4 i & 52 T M R 2638 B i AR 3 B AU
) Ze U S T BTG BT R B S EUA AN E R RS, A Esh AR
24 4o T T EL S T 4 Ao S5 300 60 45 RSS9 717 320 1) 2 857 5 A0 I A% Sk B 4 5 M 4 X
53

A G PR 4 T N S ST A TR I P e UM e AT W, R T A
YL 45 1 A9 D et E S R RS AT

A HE G R TR0 5 B B ARAT 101 T 358 5 0 [ S A2 b, DRI LA E AR R R,
53

6.4.10.4.1.1 R X i 1

Bhr: ARt
ffj'g ool FE U R seELll | Fiba frit
B
AT 3,221,324.29 3,221,324.29
S AT 6,847,033.64 6,847,033.64
17 H AR UE 4 81,902.96 81,902.96
2o M4k 18,885,548.0 | 261,481,820. | 205,523,440. | 84,038,508.6 | 569,929.316.
BEre 0 13 17 6 96
SENIREE 4
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% 7
ISR - - - 843,387.75 843,387.75
INAidivel - - - - -
JEYAT R g 35 - - - | 5,854,338.95 | 5,854,338.95
EYSIE S
o - - - | 2,102,442.21 | 2,102,442.21
HoAt 557 - - - - -
s 29,035,808.8 | 261,481,820. | 205,523,440. | 92,838,677.5 | 588,879,746.
g any
9 13 17 7 76

A1 it
JE A 82 [B] 3¢ - - - | 6,955,399.36 | 6,955,399.36
PATEEEN - - - 326,305.66 326,305.66
il
NEATHEE B - - - 65,261.13 65,261.13
il - - - | 4,773,421.39 | 4,773,421.39
K
SEHA [l ) 4 151,700,000. 151,700,000.
Al 75K 00 ) ) ) 00
A4 iR
s - - - 68,320.01 68,320.01
RSt - - - 97,128.03 97,128.03
H
A ) S - - - 43,528.80 43,528.80
A ) - - - - -
VA o B - - - 3,046.45 3,046.45
Hoph A7 53 - - - 77,252.55 77,252.55

s 151,700,000. 12,409,663.3 | 164,109,663.
Ukriesean 00 - - o 1
FIRBURE | -122,664,191. | 261,481,820. | 205,523,440. | 80,429,014.1 | 424,770,083.
i 11 13 17 9 38
FRAERER
2020 12 A | 1 LN 1-5 4 540 E AR it
31 H
B
BATIEK 6,543,523.84 - - - | 6,543,523.84
i = 940,092.79 - - - 940,092.79
17 H R UE S 9,335.19 - - - 9,335.19
y: _E'i 4 4 ik 79404030 65,473,434.3 | 45,795283.5 | 21,727,124.0 | 133,789,882.
e 8 7 3 28
ENIRES
A ] ) ) ) )
YR S, - - - 241,279.57 241,279.57
IDAdlel - - - - -
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AT HR D R - - - | 3,721,290.53 | 3,721,290.53
MRGIE S
Lfﬁ #iR - - - | 1,475334.42 | 1,475,334.42
¢
HoAth 85 7= - - - - -
e 65,473,434.3 | 45,795283.5 | 27,165,028.5 | 146,720,738.
Hre Rt 8,286,992.12
8 7 5 62
Uik
AT B2 [A] % - - - 951,297.07 951,297.07
MNATE A
- - - 48.,693.73 48,693.73
Eicdul
NATFEE % - - - 9,738.75 9,738.75
AT IIE 25175
- - - | 7,754,731.40 | 7,754,731.40
K
SE R 4 27,500,000.0 27,500,000.0
Rl P K 0 0
MBS AR
- - - 10,626.97 10,626.97
% 3%
WA A 5 B
g RS ; ; ; 24,506.69 24.506.69
AT F R - - - -11,688.22 -11,688.22
A FIE - - - - -
A ok - - - 435.16 435.16
HoA 7 £57 - - - 30,191.99 30,191.99
27,500,000.0 36,318,533.5
Uik TigSean 0 - -| 8,818,533.54 A
FIZRBUREE | -19,213,007.8 | 65,473,434.3 | 45,795,283.5 | 18,346,495.0 | 110,402,205.0
#a 8 8 7 1 8

TE: R AR AR 8 B L A A B KT

H A ¥ UL

6.4.10.4.1.2 FI 2 X B BBUR PR 47

{H, FFHIEE L RLE 1R 2 FEE i H B

i | BRT AR LAAME HA T 35 7% AR A
BT PR AR H 3 P i E s A (PR
e A (o fr: NRMI6)
e PR R 225) AHAR € 2021 4F 6 A | RAFEEERC 2020 4F 12
30 H ) H31H)
LRI AT ETF 25 AN RS -5,454,070.37 -1,233,530.54
2. TR ZAT R % 25 MR AT 5,536,479.90 1,252,140.87

6.4.10.4.2 AMC X
AR A2 1 < i T AR 2 A0 0 B SR SR B < PR MYV 2R AR By i A 2 B ) XS
AIE G A B RN R M, BRI TE AN KU
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6.4.10.4.3 HAhHr ¥ XS

F A AN PRI A2 45 o 4 T RE < il T L 1) 2 SR B O SR I <8 v 8 DRI B T 3 1) e A AL
TR LASMR T 3200 W6 DR R AR I T 2 2 e P R o A 4 TR THIE 250 5 o b T s
A7 10 M 153750 5 OB AN, P O A AR XU S T BAMIE 35 R AT LA 1
B G LU IR S I S2 R, 1 nT ERIR THIES5 T S B AR e sh sz e

RIS WS NLCA RS IR T H S IR, 8] 72 M2 501 O R BUR 1)
OHT, GEEH TR AT, MO R I E R A MR e s B3 X B AMIE 2 i s A
T R e BT, IR AT G R4 4 R 258 Y B I B SR AT R . ARSI RS EEA
NG A RO IR B AR, SR G . IR . PR HTIEIE, REBR
AT B R AR BT 7 R KU

AFE I R F A W0 B AR AR A KUK . AEE SR T A G P10 S
B ELEIAMIC T 80%, Ferh R Bt T Rl L 35t 1 EL 9 S 1AM T AR I 4 B 4 5 7 (1) 80%,
R B A 2 2K R B LS R S I 20% . RS, ARG 4 I A4S I R
ARG A IAE MG SE M %, WS Tl 2 Pl BT VAR SR AT U B, L
VaR (Value at Risk) FEAREEAIMNR A H S TG ARV VA KUK, IR T S R A7 B B
GIEEEEIR

6.4.10.4.3.1 HAhAA# XS ik O
AL NIRRT
AWK 2021 46 H 30 H FAEREER 2020 4F 12 H 31 H
P b O .
i H " \ " LE =0t T
Ny I TIKIEN {%1(:%%% N E Vil 1 (%)
2R INER VR S
;EJ ﬁzmﬁﬁ = 84,038,508.66 19.78 21,727,124.03 19.68
Xm 2y
5 5 M S 7m-
HEHHE
5 5 M S R 7m-
nE R %
it G B 7oA
NEiesy
HAth - - - -
&t 84,038,508.66 19.78 21,727,124.03 19.68
6.4.10.4.3.2 FLAA A XU T REURRAE - B

fBRBE | BRYIR 300 FAASP R AR T IR B AR AR

X B R H 2 g B R R e i (R
i | AR AT E AR fir: AR

AR (2021 4F 6 7 | FAEBEARC 2020 4F 12
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30 H ) H31H )
LIPYR 300 EFF 5% 5,316,938.76 1,155,366.57
2P 300 FIE 5% -5,316,938.76 -1,155,366.57

6.4.11 A B TEBEM AT 2T IRR T E U K ARSI
AT G AR I T 2 A B T 2R M 2 T HReR B A F 0

§7 RBEAHAEWHE

7.1 FIREBEEHEEL

SRR NIRRT

B i H SH GE i B 4 5 BT 1 B A
(%)

1| B 84,038,508.66 14.27

Hrp: RS 84,038,508.66 14.27

2| EEeH®E - -

30| EEas et 485,890,808.30 82.51

Hrp: g 485,890,808.30 82.51

BE S HFUE SR - -

4 | REEIET - -

5 | eRATA IR - -

6 | FENRE ST - -
e W = Y SN 3R 45 4 il

‘{j":\* - -

BATI MG T &AM AT 10,068,357.93 1.71

Hoptr 5% 8,882,071.87 1.51

it 588,879,746.76 100.00

7.2 WMEBREIT A ROBRERBAE
721 MEHREATU RPFEAREZRRAE

SRR NIRRT

1R BRIZSS] ARME Go ﬁﬁﬁﬁ(z{jﬂatm

A Y-S NN O\ 4 - -
B P4 - -
C il Mk 72,177,835.86 16.99
D I A NI /S W& N e 19 VA2 - -
E A - -
F R A - -
G R iR e I T4 - -
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H fE1g Aol - -
I SRR BAERIE B ER RS 7,569,412.80 1.78
J SRl - -
K i Hh =l - -
L FH G AR 45 R 55l - -
M BB TR AR5 - -
N IRF . PRI A SR i BRI, - -
o JE RS . B A AR AR 55k - -
P BE - -
Q PR ST AR 4,291,260.00 1.01
R A AR E AR R - -
S oty - -
it 84,038,508.66 19.78
7.22 MEBRTATW A RFEBRERFRERTHE
ARIE AR AR A M R o I 5
7. 3 BRI A ROHME & B ST = HE LB RN R TR B = S 5 4
e | mmAE | REAR | MR B | AnhE G | e
tefl (%)
1 | 300122 Y 32,600 6,087,398.00 1.43
2 | 300274 FH ' FLE 46,300 5,327,278.00 1.25
3 | 603501 FIR A 15,684 5,050,248.00 1.19
4 | 600399 TRIRFEN 272,700 4,946,778.00 1.16
5 1300124 N EA 64,750 4,808,335.00 1.13
6 | 002415 T e AN, 67,200 4,334,400.00 1.02
7 | 300347 TG EY 22,200 4,291,260.00 1.01
8 | 002049 SOCEL 27,600 4,255,644.00 1.00
9 | 002594 bt W i 16,900 4,241,900.00 1.00
10 | 300014 ¢4 RE 39,600 4,115,628.00 0.97
11 | 600660 A R 33 71,600 3,998,860.00 0.94
12 | 600570 THA T 40,800 3,804,600.00 0.90
13 | 688111 EALIDSYN 9,536 3,764,812.80 0.89
14 | 600862 i R 112,100 3,450,438.00 0.81
15 | 600346 (IEWAEEYE 130,700 3,429,568.00 0.81
16 | 603517 ZHaR A 28,400 2,393,836.00 0.56
17 | 300750 THERAR 4,400 2,353,120.00 0.55
18 | 300115 KB R 2% 112,970 2,327,182.00 0.55
19 | 688200 A B 4,743 2,245,004.19 0.53
20 | 002920 1% Y 19,900 2,190,592.00 0.52
21 | 603486 N 9,500 2,166,760.00 0.51
22 | 688383 oam oA 12,067 1,701,567.67 0.40
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23 | 000830 “rhik T 87,900 1,646,367.00 0.39
24 | 601966 BIvE IR 22,300 975,402.00 0.23
25 | 603986 I 5B 700 131,530.00 0.03

E: XFRINAE AH B ETRRE, SR RMMES SHIE, JFERARBEE 7 H 4

E":éo

7.4 ME W B ERRA SR ERRS)
7.4.1 RIFENSHGE I3 S F ™ FE 2980T 20 44 KR B4
SR NIRTTT

o . o A 7 B 4 BT
Fa | REARS JE ZE A4 FR ENE - NG S L] (%)
1 600862 H R 7,278,870.00 6.59
2 | 600346 IEWAPELES 6,260,874.00 5.67
3 1603501 FIR Iy 6,073,089.00 5.50
4 | 600570 RS 5,777,916.84 5.23
5 300413 TR 5,434,064.00 4.92
6 | 002049 EOLE R 4,423,846.00 4.01
7 | 002920 1 % 7 )2, 4,421,566.50 4.00
8 | 600399 FEMREEN 4,084,931.00 3.70
9 300274 FH S FL IR 3,952,756.00 3.58
10 | 300124 FEEA 3,945,910.00 3.57
11 |300122 BRAEY) 3,932,996.00 3.56
12 | 300014 o448 RE 3,843,121.00 3.48
13 | 002594 5 A ] 3,691,293.00 3.34
14 | 300347 Zt& R 3,683,944.00 3.34
15 | 600660 O T 3,538,357.00 3.20
16 | 603517 HR A 3,346,606.71 3.03
17 | 002027 I3 IRAR 3,184,983.52 2.88
18 | 002714 W R AR 3,141,693.00 2.85
19 | 600887 Gailligry 3,039,499.00 2.75
20 | 688002 Sl 2,954,045.02 2.68
21 | 600276 H I 5 24 2,886,824.00 2.61
22 | 002402 AT 2 2,863,407.00 2.59
23 | 300760 T 2,804,250.98 2.54
24 | 002311 NN STl 2,756,102.00 2.50
25 | 300750 THERAR 2,755,496.00 2.50
26 | 300782 =M 2,727,760.00 2.47
27 | 002352 i =428 i 2,716,695.00 2.46
28 | 688122 [ I eERs 2,507,451.59 2.27
29 | 688396 SO 2,501,398.40 2.27
30 | 002415 A 2,451,871.00 2.22
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31 | 000858 ETR (1 2,446,231.00 2.22
32 | 688111 EAlIDIYN 2,418,761.90 2.19
33 | 603658 Z A 2,362,097.00 2.14
34 | 601966 Boifeha 2,231,940.49 2.02
Wy ENEHE R LN B, B GUER . R R AT RS SR R,

KN BHHL AT S A BN LA D RS, B EMRZ 5 9

7.4.2 R H S AGE 3SR FE 2980T 20 44 KR B4
WAL NIRTTT

- e o o " 7 B 4 BT
Fa | REARS JE ZE A4 FR AP RS2 A S (%)
1 300413 TR 5,839,671.00 5.29
2 | 300760 B EST 4,116,728.00 3.73
3 002027 PAPANE 3,720,076.00 3.37
4 |002352 Jii =42 3,583,357.08 3.25
5 601601 Hh [ R PR 3,420,727.00 3.10
6 | 600862 S RPNy S 3,407,918.00 3.09
7 002402 LTS 3,293,149.00 2.98
8 688396 £ H 3,152,419.40 2.86
9 600570 TEA T 3,133,749.00 2.84
10 | 002311 KA 3,002,602.50 2.72
11 | 603658 2K AW) 3,001,916.00 2.72
12 | 688002 Sl 2,972,917.96 2.69
13 | 002920 (== i 2,895,072.50 2.62
14 | 300782 O 2,848,385.24 2.58
15 | 603501 F IR Bty 2,759,503.00 2.50
16 | 600690 IR R 2,735,265.00 2.48
17 | 002714 W R AR 2,724,453.40 2.47
18 | 600276 T Hifi %% 24 2,665,669.00 2.41
19 | 600346 (EWAESEES 2,648,783.00 2.40
20 | 600741 HIFIR L 2,590,277.00 235
21 | 600887 R A 2,553,396.00 231
22 | 688122 PU S 2,456,737.58 2.23
23 | 000157 HRECE R 2,416,617.08 2.19
24 | 000661 KI5 = 2,374,402.86 2.15

T SRR Ry BRSNS Sl EANIE. RAT N B SATREE R SR
FHSAIL AL B (BEZ BN R U HCE) 151, AHBMRAZ 5B

7.4.3 SENBEE A J5 B0 e S BB HOMN B

fr: ARMT

SKNBER A (BRAD) BV

149,660,782.54

FHBEEON (BB BV

97,336,314.08
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T SRNBEREA . S B ONB4% S S A el (s i e LU #3551, A%
JEARIRAZ Z B -

7.5 HIREBF MM I REOFFRBELAES

SHRL: NRTT

F5 i 5wt fof ARMME o i JE 4 T P HE B ) (%6
1 | B Gz 18,733,778.00 4.41
2| RATERE - -
3| &Rfiir 151,770.00 0.04

Hrp: BURMESRfi 151,770.00 0.04
4 | kiR
5 | kAR B
6 | FHASESE - -
7| Al (AR 467,005,260.30 109.94
8 | [FAMkAFs
9 | HAth - -
10 | &1t 485,890,808.30 114.39

7.6 FARIEA SRYME & B S5 7= 58 Lo R NHRFF O BT T4 B2 4 5 9 40

SHRA: NIRRT

e | BRI | BRsR | HE G| AniE Go | Do e
Eefgl (%)

1 | 110053 TR fi 467,330 56,715,168.80 13.35

2 | 132018 G =l EBI1 283,480 34,051,617.60 8.02

3 | 127032 IIT AR 262,560 29,530,123.20 6.95

4 | 110075 RN it 225,220 27,677,285.80 6.52

5 | 110061 k&3 204,990 26,851,640.10 6.32

7.7 FIRIE A S E 5 B B E I RN HEFP O BT B SCRRIE SR R R B

4

AT AR AR R RFAT B SCRFIE SR

7.8 MEHRE A RME SE2 ST HE AN EFRIT LA RERBREN

il

AREAMEIRARFFA SR

7.9 BRI A SRYME & F S B 7= A LU R NHRFF BT 4% BUIE S B B 41

ARSI AR AR R FF ARG
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7. 10 I E AR A2 S BB KB HE 3 AL 5 1% L v A

7.10.1 REHR AT S BB BB AE A B RF S A 45 2 B 40
p

7.10.2 AE BB BIIE R OB HBUOE
p

7. 11 R E IR A S H R B H AR 2 F 0 i 9

7.11.1 A B E A IR BUR

AL S AEHEAT G SR BRI, R RS R, DUEHIR N BB H ), R
TEIELF . R ERR At &40, X 5 T MU SE i s a3 M wh e, 45 & E it
TR MR SR A B A E K, SEUBTS T LA, il 2 ka2 Sk & AR E
SRS AT ERME R ESE N R0 HIEE ORISR e Bl SRS PERR
fiE, iz F ETH G0 RGEPE ARG SRR BRI O B sl M XU, DR 0 HR e T [ 55
TIPSR AT A AT ATV P D 30 A0 38 W8 2L PR 8 RIS £ T

7.11.2 R EHRAE BB 1 E 6 B RF R A0 45 21 B 40
o

7.11.3 A H G BRI R TN
o

7.12 WBEHGHRE ME

7121 FHAEERERR AR RTEERPRE HIE R E 1R
WE, RERSHF BT —ENRIIATER. LANER. W, TN
SFRUEZF BB B SR SRR i HH U BA

T A JE e BB AT+ AR R RAT R R B E SIS R, AR S 5
il H AT —F N 2B AT T, AT
7122 FHESEERNHTEEERGEHESAFAMEHEEREE. WL,
T REX AR B BB R PSRAR A BB

A FE G BT AT A48 B SR B 2k e R UE (R A B P S e, AN A BN A P
ARURE | R B SR AL S N SN

7.12.3 BARFAS BB A AL
Mfir: ARG
| 55 | 475 | &H OB |
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1 A7 H RIS 81,902.96
2| BISCIESHIE A K 2,102,442.21
30| RBER] -
4 | MYCHLE 843,387.75
5 | BUCHIEER 5,854,338.95
6 | HAhpCEK -
7| RS -
8 | HAh -
9 | &t 8,882,071.87

7.12.4 BRFFH KIKE T B I AT 42 #5155 B 4

SRRAL: NIRRT

e (e AN i 5 44 K ARME o | HEETEHEE] (%)
1 | 110053 TR LA 56,715,168.80 13.35
2 | 132018 G —Isk EBI 34,051,617.60 8.02
3 | 110075 A L% £t 27,677,285.80 6.52
4 | 110061 J# 5 £ 26,851,640.10 6.32
5 | 128095 B 21,446,792.64 5.05
6 | 110048 1 Be % 5 21,360,777.80 5.03
7 | 113026 AR 17,103,942.10 4.03
8 | 113582 KIE AR 13,373,604.00 3.15
9 | 113605 KA 12,495,651.00 2.94
10 | 110066 BT A7 10,224,587.40 2.41
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