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AHE G YE T3 50 T S BRAT D 58 50 00 s i O L AR, MR BRAT 17

v BT G ORATE S S A SR BB B

DL LA AR AR I R A 2 XU

6.4.9.4.1.1 R R % i 1
Bpr. NRMG
AHHR 2021
1 DN 1-5 4F 5FELRLE AR &t
46 H 30 H * "
%"
AT 11,350,771.91 - - -1 11,350,771.91
i = 6,634,941.45 - - - 6,634,941.45
17 H PRAIE 4 88,459.70 - - - 88,459.70
T 4R 821,252,689. | 193,874,815. | 45,636,103.6 | 300,626,516. | 1,361,390,12
wre 20 00 0 12 3.92
SENIREE 4 ] ] ] ] )
il %t e
16,568,156.9 | 16,568,156.9
@q&%m% - = = 1 1
INUCE &l - - - 48.,320.00 48,320.00
AL R T 3R 350,659.71 - - | 1,585,778.06 | 1,936,437.77
N RCIE 2 15
HoAth 5% 7= - - - - -
s 839,677,521. | 193,874.815. | 45,636,103.6 | 318,828,771. | 1,398,017,211
e Rt
97 00 0 09 .66
1 £t
AT TBE [A] 2% - - - | 5,794204.10 | 5,794,204.10
MNATEF N
- - - 1,156,747.63 | 1,156,747.63
M
MNATEE 9 - - - 192,791.26 192,791.26
MNATIES
- - - | 4,012,319.37 | 4,012,319.37
SE R 4 190,000,000. 190,000,000.
% P K 00 00
A S R
2 - - - 91,634.36 91,634.36
JUAY
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e - - - 119,864.62 119,864.62
H
AR IS, - - - - -
A - - - - -
JEAZ Fii B - - - 66,333.80 66,333.80
HoAt A7 5 - - - 116,937.78 116,937.78
T 190:000.000. - | ssogazgn | 200

00 92
) ZE U 649,677,521. | 193,874,815. | 45,636,103.6 | 307,277,938. | 1,196,466,37
& 97 00 0 17 8.74
AR
2020 12 H | 1 HELN 1-5 4 5L A Hit
31 H
%
AT A 5,819,131.31 - - - 5,819,131.31
i = 3,011,778.76 - - - | 3,011,778.76
17 H R IUE S 72,003.50 - - - 72,003.50
5T Gy it 721,623,208. | 239,755,497. | 63,307,922.4 | 292,929,148. | 1,317,615,77
B 90 00 0 06 6.36
ENIRES
i 7 ] ) ) ) )
SRR ] ] | 12,999,081.9 | 12,999,081.9

0 0

IDAidie ] - - - - -
JREYAT R 3 150,430.65 - - | 1,242,937.51 | 1,393,368.16
PSR - - - | 7,206,480.06 | 7,206,480.06
Hoph gt = - - - - -
o o s 730,676,553. | 239,755,497. | 63,307,922.4 | 314,377,647. | 1,348,117,620
A any

12 00 0 53 .05
5t
I A 8 [B] 3¢ - - - | 4,064,432.04 | 4,064,432.04
PATEFEN - - -| 1,231,875.89 | 1,231,875.89
il
NEATHEE B - - - 205,312.67 205,312.67
I ASHIE Z5 37 10,176,834.6 | 10,176,834.6
K ) ) ) 0 0
SEHA [l 4 100,000,000. 100,000,000.
Bl 7R 00 ) ) ) 00
JREAST A5 i
P - - - 169,555.73 169,555.73
e - - - 155,647.28 155,647.28
il
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A ) S - - -32,909.72 -32,909.72
AR - - - -
IV AZ Ao B - - 76,627.20 76,627.20
HoAth A7 5 - - 194,363.75 194,363.75

s 100,000,000. 16,241,739.4 | 116,241,739.4
ot 00 - . ) ;
) 2R 630,676,553. | 239,755,497. | 63,307,922.4 | 298,135,908. | 1,231,875,88
& 12 00 0 09 0.61

TE R PR AR B0 KA K IME, 3% IS 20 A = F0g e Oy H sl H
HEE TS,

6.4.9.4.1.2 2 KU K BURE DT

ik | BRI AR DL AR T35 248 B AR RE A AR
X iR H AR S = E s 8
. S e fr: NRMJB)

e R R ) AR € 2021 5 6 H | LHFEARC 2020 4 12
7 30 H ) A31H)

LT RZPAT BT 25 N6 -3,377,796.22 -3,415,953.52

2. TR AT R 25 MRS 3,420,615.84 3,460,377.49
6.4.9.4.2 ANLC XS

BN IUR  F6 4 i T EL 25 A0 0 B SR B 4 U R B NI SR A8 B T A e TR«
FH G B A LKA T 7, DR ZE AR AN KUK o 2K 4 B B A3 1 00
ARG IS Sk~ AT Wit

6.4.9.4.2.1 AN XS i

Bhr: ANRme

AWIEK 2021 £ 6 A 30 H
s | seunia | emae | woore | Bore | 00|
AR NG AR NG F% -

LA T
Nk 9
T o4 17,661,480. ) ) | 17,661,480.
Rl % = 46 46
s 17,661,480. ) ) | 17,661,480.
wreaTt 46 46
LA T
B A £
A Th - - - - -
AT i 17,661,480. ) ) | 17,661,480.
RAMLR 46 46
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G ML 11 5
L

AERER 2020 4E 12 A 31 H
oA T Fof

i H Fuds | WG | Bouihd | Hairg .

it \
AEF | ARF | ARF | AR jﬁ?f% i

LASR T
W

T a4 4,823,098.8 4,823,098.8
i e 2 2

4,823,098.8 4,823,098.8

v it ) - - - )

LS it
i b fit

Gt

AT i
AN 4,823,098.8 4,823,098.8
I 11 4 ) 2 ) ) ) 2
i

6.4.9.4.2.2 SN R R UL 74

B | BRICER AN AR T3 48 B AR EFA AR
X PR A AT H FE 4 W PV s S 8 (.
. L fir: NRMI6)

e R ) AR C 2021 6 H | FAEREARC 2020 4F 12
o 30 H ) A31H)

1. AR mAE AR RFHE 5% 883,074.02 241,154.94

2. FrE MMM AR MIZAE 5% -883,074.02 -241,154.94
6.4.9.4.3 FABM A XU

A A A XS A2 Fi5 2 < T R < L R 2 Se U BOR SR B e 0 B PRI Bk Tl 3 R A A A
TEER US540 4% DR 3R AR Bl M0 A AR Bl R R o ARk i T BB TR SR 58 5 P b 1l B4R
A7 18] R T 37558 5 B IBE SR ARG 23, ol T ) JE b A s USRI MR TR R AT AR B B 4
B G DLBCRFPR ST, n] RESRIE THIE SR T 7 AR 3l B

AT G 3 G P NAE R AN PR R A S A AR, S R A TR O S BRI
b, EEUEFTEAT IO, M B E A A R s SR BRI R E
BT RE R T, IEFERT SR A VE I (ISR A A AT BEE . ARSI S
TGS A WO ISR AL, R RN . BRCE . SRR AT EIE, RIS
XL RE AR A T A RS o
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AN I 3 I B B AL A 0 O B AR LA A A XU

P52 (B AR AR #5008 L Bk & B0 R L BITE Rl 0-30% CH: it i

IEBEER T 50%) o At A [ E Wi an S e il TP o 2 4 %
ANH G 5 BN H O AR e TR IR S A% S
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ARG
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& Wiz H 2 A e
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BIER

He T N EE, B VaR(Value at Risk) Fi5 bS5 RN AR I 4 1 i R0 98 A0 A A8 XS

LI ] S O RS HEAT BRER A2 A o

6.4.9.4.3.1 FH A H XK O
oA NI
AR 2021 FE 6 A 30 H AERER 2020 4F 12 H 31 H
HEEEE
B E| PO X PO HEEE
N E @1(3;5% Ny AIKIEN SHE L (%)
Lo 300,626,516.12 25.13 292.929,148.06 23.78
iFEES§
2 5y 1 4 R -
REHRE
2 5 1 4 R -
HERHR
R S Rlg = - AL
WEHE#E
HoAth
&it 300,626,516.12 25.13 292,929,148.06 23.78
6.4.9.4.3.2 FH AR XS FIBURME 7 BT
B | BRI 300 FEE LA ) HAth T 378 B AR FEAAR

PSRN SR ]
i

XF B AR H 2 g BRI R e A (PR

s NRMI6)

AWK C 2021 £ 6 H
30 H O

FAEREARC 2020 4 12
H31H )

L% 300 ETF 5%

13,405,446.15

14,033,018.79

207K 300 FIE 5%

-13,405,446.15

-14,033,018.79
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2021 “EH IR

[ %A PN iy B 4 5 BT 1 B A3
(%)
1| BT 300,626,516.12 21.50
Horpre JREE 300,626,516.12 21.50
%;L:%bﬁ - -
fi] 5 WAL 2 5 1,060,763,607.80 75.88
e i 1,060,763,607.80 75.88
PR SCRRIE SR - -
e BIE - -
SR ATA R - -
SENIREE 4 il - -
e S = D Y SN IR 5 4 ]
"ﬁﬁ
TG H A& &A1 17,985,713.36 1.29
/Jm’ﬁ# 18,641,374.38 1.33
9 | Ait 1,398,017,211.66 100.00

s RIS AR AR E
= HE EL ) 0. 82%; 3

M
<

IR N7
BT

VFEEE A 0. 65%.

pURYAN S|
T8 3o AR s

A2 G LI

7.2 MEMREAT A ROBRERFAE
7.2.1 REREAT W RIIRHN R ER R LS

R T E AN T 9, 855, 488. 36 76, 5
B 2 WL B s e i A 9 NI 7, 805, 992. 10 7T,

SHpAL NRMoT
o K ARt GO '5%3%{: f’ﬁtm
A SO NN G114 - -
B P4 2,370,777.90 0.20
C il i Ml 195,547,080.82 16.34
D B A7 R SR AT R E R 7,473,284.39 0.62
E et 4 1,885,371.37 0.16
F LR AN 3,027,783.70 0.25
G Tz G AHRENL - -
H 7 Aol - -
I 5EAE . BAEAE B HEAR RS 5,807,937.70 0.49
J R4 46,587,765.10 3.89
K s il 4,495,360.00 0.38
L FH AN 55 M 55l 8,569,275.00 0.72
M RE I TN AR M - -
N IR A 28 3 it A B 3,484,029.68 0.29
0 JE RS A A AR AR 55k - -
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Q PRSI - -
R A AR E AR R 3,716,370.00 0.31
S oty - -

it 282,965,035.66 23.65

7.2.2 EHREATI A REBRER R ERRA S

SHRL: NRTT

AT AfrpE (NRM i RS T E R (%)
MR - -
Tk - -
AE 06 T TH P - -
oI B 1,391,237.76 0.12
T PR fE 1,411,207.68 0.12
A - -
B 6,674,862.55 0.56
SR 7,108,126.61 0.59
A 1,076,045.86 0.09
5 Hu = - -
it 17,661,480.46 1.48
e PL B R EAT 4 FbniE (BICS) .
7. 3 WIRIRA A 5 E S B A BN R R IR % B 4
e | mEmAEm | mEak | MR B | AnhE G | Do e P
tesl (%)
1 | 601166 POlVARAT 880,700 18,098,385.00 1.51
2 | 601009 B ARAT 1,500,000 15,780,000.00 1.32
3 1000333 e IEE 180,000 12,846,600.00 1.07
4 | 601877 IEZRHLgS 370,527 12,368,191.26 1.03
5 | 600519 DVMERE 6,000 12,340,200.00 1.03
6 | 603589 (R 175,200 11,859,288.00 0.99
7 | 600887 PRI A 300,000 11,049,000.00 0.92
8 | 00763 M T 330,800 6,674,862.55 0.56
9 | 000063 M T 132,412 4,125,970.34 0.34
10 | 600741 HEIRVR 2R 400,405 10,518,639.35 0.88
11 | 600060 S 502,400 8,490,560.00 0.71
12 | 600176 HEEA 470,620 7,299,316.20 0.61
13 | 002027 PPN 765,000 7,198,650.00 0.60
14 | 000338 I SSN | 371,561 6,639,795.07 0.55
15 | 002258 FR1 2 245,228 6,326,882.40 0.53
16 | 300762 IR 231,986 6,184,746.76 0.52
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17 | 600886 ESEs*4=E Wl 630,800 6,061,988.00 0.51
18 | 00700 iatikedile 12,300 5,976,997.06 0.50
19 | 300750 THERAR 10,400 5,561,920.00 0.46
20 | 601169 LR ERAT 1,100,400 5,358,948.00 0.45
21 | 000001 P ERAT 230,100 5,204,862.00 0.44
22 | 603730 (NES Vel 268,269 4,887,861.18 0.41
23 | 600383 G HAE 439,000 4,495,360.00 0.38
24 | 601966 B oeieha 96,315 4,212,818.10 0.35
25 | 002867 )N o 211,050 4,172,458.50 0.35
26 | 600549 JZ 185 200,000 4,166,000.00 0.35
27 | 002597 GRS 114,000 3,955,800.00 0.33
28 | 600309 Jitefe s 35,000 3,808,700.00 0.32
29 | 601928 KR AL 520,500 3,716,370.00 0.31
30 | 002979 HAERAE 122,825 3,521,392.75 0.29
31 | 600323 AR 158,100 3,444,999.00 0.29
32 | 002126 RE AR 328,000 3,411,200.00 0.29
33 | 000568 FINEE 14,400 3,397,536.00 0.28
34 | 603733 LS 1 17 87,600 3,328,800.00 0.28
35 | 688111 EAIPIY/N 8,370 3,304,476.00 0.28
36 | 002511 b I 22 118,700 3,270,185.00 0.27
37 | 000739 L 2l 103,500 3,042,900.00 0.25
38 | 000858 i W 10,000 2,978,900.00 0.25
39 | 002475 SR 2 60,500 2,783,000.00 0.23
40 | 603368 W24 e 139,220 2,748,202.80 0.23
41 | 002439 JA R R 81,200 2,355,612.00 0.20
42 | 300957 N e 8,523 2,298,784.18 0.19
43 | 600111 |y i 110,000 2,277,000.00 0.19
44 | 000513 THEREE 42,905 2,146,108.10 0.18
45 | 688076 WHARAEY) 30,996 2,114,237.16 0.18
46 | 601668 Hh [ 400,000 1,860,000.00 0.16
47 | 603806 O R 16,600 1,745,158.00 0.15
48 | 300463 L) 40,000 1,683,600.00 0.14
49 | 000651 I T HL A% 30,000 1,563,000.00 0.13
50 | 301002 FARR A 18,921 1,544,749.62 0.13
51 | 002984 Foq i 42,300 1,541,835.00 0.13
52 | 02607 iRy 100,000 1,411,207.68 0.12
53 | 600461 BEIRIAEE 192,600 1,398,276.00 0.12
== & N
54 100168 Z\%@@Hﬁ 20,000 1,391,237.76 0.12
55 | 600057 JZ T35 219,300 1,370,625.00 0.11
56 | 300132 RN &y 60,600 1,278,660.00 0.11
57 | 002008 KIEHOE 30,000 1,211,700.00 0.10
58 | 000983 Ly PR AR 144,990 1,204,866.90 0.10
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59 | 000976 Ry 200,000 1,174,000.00 0.10
60 | 601318 Hh [ P22 17,800 1,144,184.00 0.10
61 | 00941 i [E #55) 28,000 1,131,129.55 0.09
62 | 000959 N 199,600 1,121,752.00 0.09
63 | 00836 e L) 122,000 1,076,045.86 0.09
64 | 601899 Kanlk 100,300 971,907.00 0.08
65 | 002948 ST 194,500 966,665.00 0.08
66 | 000895 KK S 28,700 912,660.00 0.08
67 | 300601 R 6,000 894,000.00 0.07
68 | 300138 RICHED 55,600 850,680.00 0.07
69 | 300595 DAL AR 8,120 840,826.00 0.07
70 | 300114 S RPN 53,600 814,720.00 0.07
71 | 605180 R 19,984 739,408.00 0.06
72 | 002049 EOLE R 3,200 493,408.00 0.04
73 | 688161 AN 3,069 325,467.45 0.03
74 | 000672 g KYe 16,700 291,916.00 0.02
75 1301015 HfEZ 4,614 251,115.78 0.02
76 | 000975 W4 20,400 194,004.00 0.02
77 | 688345 77 B 2,332 129,495.96 0.01
78 | 688323 H A 4,513 102,806.14 0.01
79 | 300919 WA I 610 99,430.00 0.01
80 | 688316 HoRHL 1,428 92,820.00 0.01
81 | 688456 Bk 3,396 89,994.00 0.01
82 | 300979 T 925 80,937.50 0.01
83 | 688350 =f Y 55 2,552 57,266.88 0.00
84 | 688239 iR 4,926 56,550.48 0.00
85 | 300981 EEEANV g 601 54,324.39 0.00
86 | 688087 BERHEAE 2,469 54,219.24 0.00
87 | 301010 n S T RE 2,172 50,480.96 0.00
88 | 301020 EPH 4,210 44,794.40 0.00
89 | 601528 Hi F4RAT 2,230 34,721.10 0.00
90 | 688367 TRER 1,717 30,802.98 0.00
91 | 301021 B O 2,899 27,424.54 0.00
92 | 300941 BRRHE 489 24,552.06 0.00
93 | 300953 EAEHS 240 23,964.00 0.00
94 | 001207 BeRHRH 682 22,581.02 0.00
95 | 301009 CIE S0 801 22,339.89 0.00
96 | 688226 JBE HLS 2,693 17,289.06 0.00
97 | 300982 73 L HLRE 317 14,356.93 0.00
98 | 001208 HEZE LRI 1,754 13,558.42 0.00
99 | 300614 EpALE: 329 13,285.02 0.00
100 | 300937 72 b W 244 13,105.24 0.00
101 | 301013 ) F1p 471 12,768.81 0.00
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102 | 300942 kil 443 12,634.36 0.00
103 | 300966 FE[E 25k 358 12,311.56 0.00
104 | 603171 B R A 637 12,230.40 0.00
105 | 300997 IR K 928 12,110.40 0.00
106 | 300933 R AR 1,112 11,609.28 0.00
107 | 300962 iR R 657 11,373.12 0.00
108 | 605287 T iy 349 11,014.44 0.00
109 | 605259 Zx AL 295 10,516.75 0.00
110 | 300996 TR A 241 10,177.43 0.00
111 | 301011 ST R 250 9,424.50 0.00
112 | 300945 2 Kk 474 8,949.12 0.00
113 | 300948 AR 324 8,884.08 0.00
114 | 300961 RIK GG 394 8,695.58 0.00
115 | 605162 ok i 1,377 8,358.39 0.00
116 | 300958 #TBE 300 8,166.00 0.00
117 | 300987 1 A A% 43 301 8,069.81 0.00
118 | 300978 R R 593 8,064.80 0.00
119 | 300993 T I RH 410 7,908.90 0.00
120 | 300930 iz 368 3 A4 322 7,882.56 0.00
121 | 300985 O H e 295 7,318.95 0.00
122 | 300975 BE-L 492 6,410.76 0.00
123 | 300943 g 255 5,867.55 0.00
124 | 300960 MR 234 5,396.04 0.00
125 | 605011 B R 525 4,662.00 0.00
126 | 300995 A BT 191 4,454.12 0.00
127 | 301007 1 E A 303 4,375.32 0.00
128 | 300998 T IE 201 4,285.32 0.00
129 | 301012 7LV 170 4,124.20 0.00
130 | 300992 Zetaa 200 4,064.00 0.00

E: W FFERE A R ETRRE, SIFTEARMES 5, FHREARBEE 2759

o

T4 MEMHNBRERBEHEHE KRS
7.4.1 BiFENEHE BRI ST 7= 15E 29%80AT 20 4 I B EA 41
Suian: ARG

- o
FE | ORI | mEa EMB ALK gﬁgﬁ%ii
1 | 600741 AR 7. 6,759,644.52 0.55
2 00700 b AR 6,631,290.62 0.54
3 600060 BEME 6,465,590.00 0.52
4 {00763 G T 6,400,766.20 0.52
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5 | 002129 FRER R 1 5,413,635.00 0.44
6 | 600383 G AR ] 5,096,883.01 0.41
7 | 600323 ST 4,765,765.32 0.39
8 | 601009 AT 4,719,792.00 0.38
9 300762 R 4,712,207.50 0.38
10 | 601169 LR ERAT 4,430,187.00 0.36
11 | 601838 FRERERAT 4,422,867.00 0.36
12 | 600549 JE 1485 4,097,892.50 0.33
13 | 002258 PR 3,992,107.24 0.32
14 | 300750 TR AR 3,971,442.00 0.32
15 | 600309 Jitefe s 3,814,865.00 0.31
16 | 603733 LS 1 17 3,483,557.68 0.28
17 | 000001 P BT 3,424,386.00 0.28
18 | 603801 SRR 2,896,796.00 0.24
19 | 000983 Ly P AR 2,791,981.30 0.23
20 | 000739 % 2l 2,688,585.00 0.22

E: SRANESE Rl EESREN Fie. Bol. B I AT RIS R
KN GHHE AT A RA RN LA E D A, B EMRAZ 5 9 .

7.4.2 Rtk S AE H IS 5 $E 2%80ET 20 44 KR B4
SRR NIRRT

o s o e A 7 B 4 B
Fa | AR Ji 52 A4 R N 1= i R S (%)

1 601966 ®Byieha 10,679,128.56 0.87
2 000001 P AT 6,713,460.00 0.54
3 002637 TR 6,307,415.62 0.51
4 002129 HRER A 5,497,536.75 0.45
5 | 688526 BHTAY) 5,343,807.74 0.43
6 002381 KU AR 5,109,270.53 0.41
7 | 002511 b I 22 5,034,883.16 0.41
8 | 002138 2% H 7 4,789,571.32 0.39
9 |601838 FHRERAT 4,606,073.00 0.37
10 | 601318 22 4,492,765.00 0.36
11 | 300132 HIA AR 4,404,200.00 0.36
12 | 603801 HEIEE 4,238,712.00 0.34
13 | 603866 L SREN 4,234,615.08 0.34
14 | 601577 KIDHRAT 4,117,876.24 0.33
15 | 000063 M R 4,075,282.00 0.33
16 | 002459 fm R 4,070,281.00 0.33
17 | 002353 AN A 4,021,770.69 0.33
18 | 002080 R R 3,721,417.51 0.30
19 | 000338 UL ) 3,226,525.00 0.26
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‘ 20 ‘ 002142 ‘ TR ERAT

| 2,998,539.81

0.24 |

A LA iy BRSNS, Bk, EZABOE. RAT N BIE RATEEE R SR
S EHIERAZ & (RSB AL R HB, AHEHRZ S

7.4.3 SENBERHI AR j B0 I S H B S BN S

fr: AR

KANEERA (BRAZ)

159,548,858.55

FHBEEON (R BV

180,891,465.48

TE: SRNBERIA . S BERONB 4% S il AT il s B Al LA 8 ) 151, A%

JEARAZ Z H o

7.5 WIRIEBSF MM ROFSF R R A S

SHRA: NIRRT

P i 5w il ARPE o) i J 4 T P B L ) (%)
1 | EXGigs 3,006,000.00 0.25
2| RATEE - -
3| &g 145,585,000.00 12.17

Hrp: BURME SR 100,558,000.00 8.40
4 | i 340,911,000.00 28.49
5 | kAR EEI 40,068,000.00 3.35
6 | IR 383,973,000.00 32.09
7| Al (AR R 50,060,607.80 4.18
8 | FNLAFH 97,160,000.00 8.12
9 | Hifth - -
10 | Ait 1,060,763,607.80 88.66

7.6 FIRIEA RMHE & B S H 7= A LU R NHRF BT L4 (R 4 3 B 40

SRR NIRRT

e s . . _ R4 P IHE
Fa | g ey 575 44 = (k) | AnthE o) - *0
Eef (%)
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