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&t 228,395.12 186,397.84
748 A FEI. BEAGRRHEEHH A
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B SR AF ORI S XA A AT SR R BURIE T =, R A FEAR B 3 KUK o

7.4.13.4.1.1 F| 2 R K ik O
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Bfr: NRMt
AHR
2020 £ 12 A 31 1 4ELK 1-5 5 S5EMUE it B &it
H
B
BATAE K 2,317,696.82 - - 41 2,317,696.82
i R D R 683,686.93 - - 1  683,686.93
12 ORIIE4: 106,248.02) - - 4 106,248.02
. I 780,261,749.8
T o4 R e 136,396,404.300  492,159,117.10 6,988,891.82 144,717,336.63 5
MIRGIE S5 2K - - - 1,077,562.42 1,077,562.42
AL HA D R - - - 492.61 492.61
SENIREE SRl
iﬁ i 4,500,000.00) - - 4 4,500,000.00
MR R, - - 4 10,273,355.04 10,273,355.04
Bt 144,004,036.07,  492,159,117.10 6,988,891.82]  156,068,746.70, 799,220,791.6)
9
Uik
SE H 5] ) 4 b %
L 3,000,000.00) i - 1 3.000,000.00
I
AT 2 [A] 32K - - - 1,362,686.97 1,362,686.97
MAT R FE SR - - - 1,025,426.49 1,025,426.49
MNATHEE 2 - - - 170,904.43  170,904.43
MNATAE 5 % - - - 224,062.03|  224,062.03
A A - - - 44.329.9() 44.329.90)
MATF]E, - - - 726.28 726.28
MNATIESE H 2K - - - 2,061,597.55| 2,061,597.55
HoAth 471 45 - - - 183,974.37  183,974.37
UilTigsean 3,000,000.00 - - 5,073,708.02| 8,073,708.02)
) 28 fgh B e 1 141,004,036.07,  492,159,117.10 6,988,891.82]  150,995,038.68 791,147,083.6
7
LTEER
2019412 A 31 1 4£ELR 1-5 5 SEMUE it B &it
H
B
BRATAE R 24,881,405.37 - - 4 24,881,405.37
i R D 358,706.03 - - 4 358,706.03
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[ 22 A = A S K R E B R B AUIE SRR R Bk (LOF) 2020 R4 4Rk 75

B ARIE S 65,480.50) - - - 65,480.50)
. I 232,342.353.2)
T oA R e 139,453,066.00] 2,808,416.00 998.850.00f  89,082,021.28 )
SN
A Liﬁ i 46,500,000.00) - - - 46,500,000.00)
N ISCIE 5 375 B - - - - -

MRS, - - - 2,329,891.47 2,329,891.47
IV YIAE - - - 788.18 788.18
wre it 211,258,657.90 2,808,416.00 91,412,700.93| 306,478,624.8
998,850.00)
3
Uik
NAHIESTE H 2K - - 41 5,604,768.02 5,604,768.02)

AT 2 [A] 32K - - 1 104,058.83 104,058.83
AT N F% - - 1 357,722.43 357,722.43

MNATHEE 2 - - 4 59,620.40 59,620.40)
A S R 2% - - - - -
MNATAE 5 % H - - 1  85,368.69 85,368.69

HoAth A7 45 - - 1 180,074.00 180,074.00]

N AZ A Bk - - - 5,793.09 5,793.09

Uil TigsSeay - - - 6,397,405.46 6,397,405.46

| R AU 211,258,657.90] 300,081,219.3
2,808,416.00 998,850.00  85,015,295.47

7

T RPN G T R AGIKTTOME, IS 29 0E fOA 3 5007 € 1 H 8L H 31

FHTF UK.

7.4.13.4.1.2 2R R B BUBRME 4T

R B R 2 A1 HoAth T 37 2 At AR
X B P A A H 3k 4 W PR 1 E
e (Ah. ARMI0)
HH 2R KRG AR & AR B)
S AR EER
2020 4 12 A 31 H 2019 4 12 A 31 H
TR T % 25 N3 Wiy 2,812,162.73 Whn#) 187,641.06
TIHAR LTF 25 NS J/b %) 2,787,993.23 Wk #) 186,034.72
7.4.13.4.2 SNC X

NI AR A2 Fi5 <k L 23 SO BOR SR B gt B DR AN R AR i A AL e s O XU . Ak <
WA B KAt AN R kA, AL TE B R AN XU -
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7.4.13.4.3 HARHAE XK

At A i IR 2 8 2 < P45 < i TR £ 2 oA AR SR I < 9t 2 R R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Bl R R o AR 4 T B4R B TR S 28 & B b i sdRAT (R RV 173222 5
(RIBEEEAN T 25, T I 1Y A s RS A T B AMUE S R AT A B B 2 AR L B Tk S T T 52
AT BE RIS TR I3 17 7 AR B R B2

AREEG R E E MRS R R A SRR, RACE LR R, mdxzZ s
PR SRR T, G5 AR T AT I, A B B R S A U s I BN S
HIENEI AT KE BT, R R B a ML E T B3 A AT I 5 . ARG RS E A E
WSS S BB AR, X RNE . B E . R AGHATIBIE, RIS MR RERE
(R A RS AR o

7R 4 8 T 45 2L A P A B B AR AN A IR o AR S R R 2L A o IR SR R S 7 o B
BTN 0%-95%; FBAMERK TR LA RS G ASSE G AR R T BT 80%;:
A5 H HALES BRI AR A B A 0 TSN 38 G RAIE G 5 B AR T 2R 8 58714l S% B4
S HE— N IBUR S, 3, IS AEREHEA 4. 17 B ARUES A SR RS . ik
Ah, AHEE A HNAE H O AL BT IE SR b S W g%, 3 P 2 P B 7 ot 3 4
HAT XU B, ELHE VaR(Value at Risk) A5 S5 R IR A I 4 I (1078 7EAM A% AU, R B AT S b X X
R 3EAT R AN ]

7.4.13.4.3.1 FHAbA A& XU
Ssf. NRmoc
AR EER
2020 4 12 A 31 H 20194 12 A 31 H
TiH
b7 G R PR T S g aaE
N RME nRME
A EEB (%) AL (%)
144,717,336
T g e T — R 18.29 | 89,082,021.28 29.69
63
T oM E i s — e H
T o AR — e m ik
%
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[ 22 A = A S K R E B R B AUIE SRR R Bk (LOF) 2020 R4 4Rk 75

ATE SR B — BUIES BT

144,717,336
it 18.29 | 89,082,021.28 29.69
.63

7.4.13.4.3.2 FLABAAS XU ) U A% 2
323 FRY7R 300 45 B HAb XA AR

X P AR H R B I HE
AT EN VAR NE T
AH I R AR 5 AR B A AR
il
20204 12 A 31 H 20194 12 A 31 H
TR 300 FEE LT 5% - #n# 6,177,550.87
VIR 300 TR FE 5% - W% 6,177,550.87

ME: T+ 2020 12 H 31 H, ARGFFA KI5 TER G RBEH 2 SO E A2 & 31 E R A 2
20%, [ACER T I A SR ANSNIC R USRI T 37040 4% DX 2R AR st 24 2 < 9 7 1 (B FC B KR

7.4.14 BT EEM AT 2 R R T 2 U A IR
(1) AfehE

a) il TR SR ETF RN ITE
A AT ELIRPE R B A SR ETHEARARTT 5 A HES SCH AE PR 1 R

By

~

B R MR B G EER T3 ERZ B AR
SR BRER R U B AN O B 7 B 5 LR B ) % R LS A i A\ AL
SRR AR SRBR P B AN AT L

(b) FFEEII LA SRAE VBB TR

(i) )2 W& TR R E

T2020 4 12 A 31 H, AEEERA WA o B T B AR S8 55 1 SRl 3 b 8 T
B R IR 148,009,548.43 JT, J& 155 — 2 IRHIARHEN 632,252,201.42 7, TolR T2 — LB =2k
AT 20194E 12 H 31 H, 55— 24 89,772,259.70 JC, J& T4 — )2 IR A4 142,570,093.58

TG, JE T R =R IR ED -
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(i) 2> FRHHEFT I Z OR8] ) KA 5

AR H 2 DL B R YO 1) e B R S U 28 L OOl % TR U ) e e B

XFUESRAE 5 B LW R BCR AR, A L RS 58 5 AN R (B B R A5 158 2 A
WER) BUR TARAIFRATENG O, AR e AL TEM H 2585 KRG R H 6] 225 AE R A &
BIRABE 0 IR RE AR R I SR AN 53 1) A SCME AN — SR FFAR IR A 1 B o SR A U 5 i A DX
TSN BRI MRERE, W R IR AT & SCHE N R 2 — R IIE R =R IR

(i) 28 =2 IRA R E RN A A 5 4550
T

(c) ARFFEERI LA BT R it TR

T 2020 4 12 A 31 H, ARERFEFIEFLEH A RMETER S (2019 4 12 A 31
H: [FD,

(d) ANCAA Fe e Tt i ik TR
AL SEHUHME T B Rk B A0 4 5 32 B GRS H Al e f 5, KT fE S 2 fe
EMZERN.

2 BRASOESS, ARG 7R H AL G 7 2 U W ) At B BT
§8 WHAGWE

8.1 HIREEHAEHEN

SRR AR

FFg B gE| X B R B EL] (%)
1 &R A 144,717,336.63 18.11
Horr: R 144,717,336.63 18.11

2 B R e
3 ] 5 WA e 5 % 635,544,413.22 79.52
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Hrp: iz 635,544,413.22 79.52
B SFFUESR - -
4 R - -
5 S RbATAE AR - -
6 LN SRl 4,500,000.00 0.56
Forr s S = [0 1 SN GR
E R ) )
7 ?Eﬁﬁ%ﬂu wEN S 3,001,383.75 0.38
118
8 At 2% T B 11,457,658.09 1.43
9 Hit 799,220,791.69 100.00

8.2 WIRHEAT W REBERFEA S
SRR NIRRT
o R B A LA
(N L 1725 A feE
(%)
AR R HRL - -
B P4 6,214,081.00 0.79
C | filigk 98,017,764.22 12.39
b HL . #) R BOK A=
HERL, ] )
E ES7NA 1,907,983.00 0.24
F o iR mEEl 16,322.72 0.00
G | EiEk. GAmmEl 3.990,348.88 0.50
H 15 B YO - -
| F R A AR R

b 3,912,024.51 0.49
T | Rl 28,052,655.00 3.55
K | Btk 2,543,185.14 0.32
L | RS 55 R 55 ] )
M | BEATF TSR R 55 - -
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N[ KR BREAIA S B, 62.972.16 001
0 | BRIR%. ERAHARS ] ]
P | HA ] ]
Q | BAMAT ] ]
R | Scfb. PR ARl ] ]
NED ] ]

&1t 144,717,336.63 18.29

8.3 HIRIEA M E GBS T A LB R/ I TR B R B B A 4

SRR NRTT

o7 R T
Fag | B Ji% S A4 PR HER) AVIINIE]
(EERVIE
1 300750 TR AL 19,800 6,951,978.00 0.88
2 000001 P HRAT 340,400 6,583,336.00 0.83
3 600887 BRI A 145,600 6,460,272.00 0.82
4 601899 -S4 668,900 6,214,081.00 0.79
5 600690 IR K 212,290 6,200,990.90 0.78
6 601318 H [ 22 69,500 6,045,110.00 0.76
7 002594 EL P e 30,600 5,945,580.00 0.75
8 002466 R4 147,400 5,788,398.00 0.73
9 600660 A 3 114,200 5,487,310.00 0.69
10 000725 WRTT A 872,900 5,237,400.00 0.66
11 600219 [E2fINEzEN 4 1,650,200 5,214,632.00 0.66
12 000895 R R 111,000 5,210,340.00 0.66
13 300460 AL A 321,790 5,074,628.30 0.64
14 601166 PVARAT 242,600 5,063,062.00 0.64
15 002475 DATY 86,809 4,871,721.08 0.62
16 688567 FReR 98,987 4,528,655.25 0.57
17 603738 ZmRH 207,700 4,251,619.00 0.54
18 601818 JERKERAT 1,036,100 4,134,039.00 0.52
19 603179 IR Ay 120,002 4,068,067.80 0.51
20 002352 e =i 45,000 3,970,350.00 0.50
21 601658 M i AT 809,600 3,869,888.00 0.49
22 000547 iR K 133,400 3,668,500.00 0.46
23 300451 Bl R 255,684 3,459,404.52 0.44
24 600031 =—®ET 88,700 3,102,726.00 0.39
25 600885 R Ay 56,900 3,085,118.00 0.39
26 002560 JEIE A 374,532 3,074,907.72 0.39
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27 002493 BT 94,100 2,598,101.00 0.33
28 000002 HFlA 88,300 2,534,210.00 0.32
29 600183 A i B 87,600 2,466,816.00 0.31
30 002839 TRRIEAT 385,800 2,353,380.00 0.30
31 600309 Jiteth 25,000 2,276,000.00 0.29
32 601668 Hh [ @ 30 383,900 1,907,983.00 0.24
33 688311 I 4,182 482,435.52 0.06
34 300999 &t 4,073 359,605.17 0.05
35 688095 TR A 1,407 321,907.53 0.04
36 688658 it JE 24l 14,022 312,830.82 0.04
37 688559 HE 5,924 183,466.28 0.02
38 688155 VoSN 2,403 161,625.78 0.02
39 300896 TR 265 159,890.40 0.02
40 688510 L IRIA %53 5,991 152,950.23 0.02
41 688678 i T HE 4,198 80,811.50 0.01
42 688590 B AL 4,171 65,860.09 0.01
43 300867 ESIRINTN 1,498 47,891.06 0.01
44 300926 R 3,584 38,563.84 0.00
45 300919 H A I A 610 37,521.10 0.00
46 300872 FNLEEE5 871 32,958.64 0.00
47 300870 R o 3 478 31,390.26 0.00
48 300900 7S 879 29,147.64 0.00
49 300927 LR 2,163 28,962.57 0.00
50 300877 SHE A 569 28,933.65 0.00
51 300868 NFER; 593 25,665.04 0.00
52 300871 B B A= 618 23,916.60 0.00
53 300910 Hii BT 474 22,690.38 0.00
54 003026 YR 5 460 21,693.60 0.00
55 300873 =R 484 19,998.88 0.00
56 300878 YERE 25\l 401 19,536.72 0.00
57 300891 B 1,143 18,745.20 0.00
58 003029 EPNI 716 18,716.24 0.00
59 003028 PRI HE 432 18,010.08 0.00
60 300908 & 285 17,225.40 0.00
61 300884 AT o 499 16,721.49 0.00
62 605179 — M3y 939 16,582.74 0.00
63 300898 REM L 496 16,382.88 0.00
64 300892 R B 272 16,322.72 0.00
65 300909 CAE 386 15,698.62 0.00
66 300913 eI HIE 630 15,082.20 0.00
67 300864 BRI 166 15,081.10 0.00
68 300889 %2 v [ o 479 14,427.48 0.00
69 300925 N RS 353 13,177.49 0.00
70 300876 5 2R (R 350 12,817.00 0.00
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71 300879 KBy 466 12,637.92 0.00
72 300882 JIHEZ e 440 11,347.60 0.00
73 300911 f¢. 3 Re 309 10,215.54 0.00
74 300918 A L 1,063 9,503.22 0.00
75 300881 BEER 291 9,402.21 0.00
76 300922 REHHS 287 9,063.46 0.00
77 300917 R R 281 8,975.14 0.00
78 605277 F A 507 8,593.65 0.00
79 003030 A4 ity 480 7,286.40 0.00
80 300886 A ] 147 6,713.49 0.00
81 003031 R T 387 5,909.49 0.00
82 601601 HH [ R PR 100 3,840.00 0.00

8.4 MEHI N B ERRA G ERRS)
8.4.1 Rt LN SHE IR E & T 1#H 2% BUAT 20 42 IR B4
EEA: AR

7 B 4 B Ve

5 Ji EEARAY Ji S A4 PR N L SN T

tefil (%)

1 000789 T 10,778,441.97 3.59
2 002466 R4 9,345,972.80 3.11
3 000725 WRTT A 9,271,189.00 3.09
4 603738 Z= i 8,341,091.00 2.78
5 601398 TR4RAT 7,986,630.00 2.66
6 600887 Gl 7,474,111.00 2.49
7 002594 EL P e 7,103,323.00 2.37
8 002156 T E 6,974,279.23 2.32
9 600219 RN 6,578,648.00 2.19
10 688298 KITHEY) 6,253,288.59 2.08
11 601899 KE&H 6,169,690.19 2.06
12 000001 P HRAT 5,955,461.00 1.98
13 603313 BHA 5,841,034.20 1.95
14 000002 HFtA 5,836,670.00 1.95
15 601238 JREEH] 5,818,842.23 1.94
16 300460 HAT A A 5,723,432.20 1.91
17 688981 RPN ES] N 5,610,762.74 1.87
18 601318 [ 22 5,441,943.22 1.81
19 002001 oAk 5,395,366.30 1.80
20 601939 BWHIT 5,369,956.00 1.79

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

8.4.2 Rt SHE H IRIE S 3™ 1#{H 2% BAT 20 44 KRR B4
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SRERA: NIRRT

7 B 4 B Ve
5 Ji SE AR JI B A4 R AMH RS2 H SR
tefil (%)
1 000789 TR 10,336,608.30 3.44
2 688981 HhEs ] B 10,048,589.82 3.35
3 601398 TRARAT 9,823,688.00 3.27
4 600030 S IESR 9,695,413.73 3.23
5 603313 BHA 9,594,832.60 3.20
6 002156 HE MR 7,430,934.96 2.48
7 000725 WRTT A 7,361,619.00 2.45
8 600887 Gailliialis 6,768,190.00 2.26
9 600438 T8 Ry 6,670,339.00 2.22
10 600496 ¥ TR 6,095,201.09 2.03
11 002563 AR it 6,022,274.00 2.01
12 601688 HBIRIESF 5,879,249.00 1.96
13 600426 HEET 5,682,458.00 1.89
14 600409 — R 5,639,131.00 1.88
15 002466 R 5,632,397.00 1.88
16 002601 TG F) 5,529,988.11 1.84
17 603881 Hdm s 5,462,331.90 1.82
18 601238 JREEH] 5,311,957.90 1.77
19 600036 ARRAT 5,305,785.74 1.77
20 600176 W E B A 5,284,035.00 1.76
e LSBT HECE S (SRR LA E R A, AFEMKZ S P .
8.4.3 ENJREEEM AR B0 K 32 HH I B SO B
Bhr: NRmoo

585,889,033.38

609,010,185.77

T SRNBEREAR . S I BRI S s e (RS i e LIRS HR) 3181, AN 1€
MRS 9

8.5 WIRIEMIF MM RN BFREAS

SRR NRTT

o155 A b

VIR iNIE]

i 2 B AHE EL (%)

EXres

40,082,991.30

5.07
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2| TR
3| R
Horr: ORISR 6

4 | lkfiizE 221,531,413.00 28.00
5 | kAR 2 34,968,000.00 4.42
6 | IR 329,655,000.00 41.67
7| AR CAT RS A5 9,307,008.92 1.18
8 | FhlLAFH

9 | Hftk

10 | &it 635,544,413.22 80.33

8.6 JARIZ A FMME o 3 & 5= 5 E EL B R /NHEFF B ET T4 5335 B B 4

SRR NRTIT

. ) B A gRatE
Fe RS 555 44 % HEGK) N RE
B (%)

1 175175 20 ¥iF G5 400,000 40,328,000.00 5.10
19 W/

2 101901396 I 400,000 40,184,000.00 5.08
MTNO002

3 019627 20 [E i 01 400,870 40,082,991.30 5.07

163105 20 EHE Gl1 400,000 40,028,000.00 5.06
19 K&H

5 101900894 o 300,000 30,153,000.00 3.81

M MTNO02

8.7 JARIE A FOME o 2 & B 1 E LB R/NHE R BT B 7= SCRAE SR 0 A 4
AFE G AR IR RFFA B SHFFIESR -

8.8 MG WKL A RME 5 S = E L BIRNEFF RN L2 & B IRFE 4
AIEEAM G PRR A TR

8.9 WKL FME o 3 & B A LB R/ NHEFF B BT T A2 BUE B 3 4
AIE AR AR R FFABGIE
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8.10 R EHIRA RSB H KR53 5 15 L it B
AT GART N RIBH AR 0.

8.11 i 5 IR A B S 45 B ) B 5 A 52 32 5 1 o 1
AT AR W AR B E G0

8.12 BBRHEMEME

8.12.1 AR A WA B AL BRI+ S MR AT Tk (BB % HRiEH. Wreh K. HlifE
FEOEBHIAL) A B S R A B R s k) H T — R B A TR T AL T

ERE 2K T B3NN, Fidk QERESEENGE SEAREIINE) . GEFA R 5 S
BHUE) AR, ZUCZEMITIER R R,

HRER SR GRATVE) MHOHE, BguAT KB T o0 ST AT K

P R IR B 48 i A W) B KR, 23 LA BT AR ARt b AL 51

TS R CRAT IR A B BN 1, ZEMRRIE R TTMUE. SRRMAL T
AEGE NG R A R A TR HEAT T RN TR IE, A B A R AR IR R A F]
2 R R SR R P A ORI SE R, %A R BB R 2 A SRR . AR S 0K
ARSI W AT BRI T

8.12.2 BRI AT T4 b, P 0t T B 4 A R U A I I 2 P 2 A I 1 V5L

8.12.3 AR HAth & B =4

Hfr: KRG
FE S &4
1 A7 PRIIE & 106,248.02
2 NGRS H K 1,077,562.42
3 Mgl
4 LR 10,273,355.04
5 AT R R 492.61
6 FoAth R
7 R 2 H
8 oAt
9 it 11,457,658.09
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8.12.4 FARFFA HAb T B B T B e 5 55 I A

SRR NRTT

E oo
Fe A 1555 44 % N R E
HE LA (%)
1 128114 1EFR AT 4,882,446.92 0.62
2 113504 ARG 2,318,117.10 0.29
3 113034 AL B Ao 2,106,444.90 0.27
8.12.5 HAREI+ LR EFFEREZRIFHAIUEA
ARFE GG AR AT+ 4 B SR AR T I 2 BRAE L
§9 EEMFRBEAEER
9.1 HIREEGIRFEANPBLEFEANEN
YRR )
FE N0
FFEE T IR AR e N =
ESZED AL (Uad)
S 7 B A 7 B A
ERX SRl B 10
B Et 45
1,963 384,046.08 575,016,598.86 76.27% 178,865,857.36 23.73%
9.2 HIK EWEER+LFEAN
Fe FE NAFR ESER/ TE ! b5 b T A A B
1 VA 1,000,000.00 7.64%
2 2R 594.302.00 4.54%
3 I R 544.,631.00 4.16%
4 FRTNE 505,064.00 3.86%
SRR EHAR AT — S
4 ) 81%
YR SRR 7809300 8
6 BT 354,083.00 2.71%
7 AN 295,593.00 2.26%
8 =N 295,579.00 2.26%
9 RAN S 292,498.00 2.24%
10 T e 214,674.00 1.64%
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9.3 HIREEEEAKMLARFFAEEFEEHIHRL

i R GRS () 4 B LY
SEGAFE AT LA 555
434.44 0.00%
A

9.4 IR ZEEEEAKNMUARFEFTFEAEEAHEEX HKHER

7 H FEAT R iy Bl BRI R X 56

NS/ S YNNI i gl

BT 16 B ATF RIS ’
ARFE G L 2 PR AT I B 0
§10 FFEAESHHRF)

AL
FEAFAMH 2016 45 H 26 H)E& M35 1,116,392,677.92
ARAR T SIS 3 4 AL 337,225,308.96
AR ST <5 e FP T 841,919,695.63
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