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6.4.7.7 BATEE 5 B H
Bfr. NRMIC
B H AHIAR 2019406 A 30 H

29



ETURE TR RERERSRIEFRE RS 2019 FLERRE

A2 5 BT AN 52 5 B H 54,121.45
AT IR T A R 22 5 2
&1t 54,121.45
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RESS,  HOE I 2 B $5 98 DA B AU o

P

AEERE T —HK LW AR RATHBEE T A I G B ER 10%, HARGHHARRESE
HONE ) ARSI R A — K A m RATHIES:, AMBEITIZIESR 10%.

AR FE GV RATAF KA TE ) RAFAVERAT,  FRIWAE 5 Bopitind H AT i <5 5 TR A < R LAG AT
Tk, AEZZ 5 B AT HAE 53 30 5 v B IE 27 B0 45 A PR DTAE 24 7] S8 OISR S WO IS 50, IRt 4
PSR AR AT BEPEAR /N s FE AR REATARAT 18] [R1\V T 358 55 B S0 58 Gk F-1HEAT A5 FHVRAG - DL A B
FR A5 FH XSS o

6.4.13.2.1 #AME FIEEI A K7 B R

AT G AR IR S b4 FE AR S R F5 A RS FIVE R DR B 27 45 2

6.4.13.2.2 HAEHAE FVFRIR K B SRFES B 5t

AR BB AARAE WIR S AR AR BRI 1 S - PR AR B 5 7 SCRRIE 4% B

6.4.13.2.3 HAHAE FVFRF R I RIML A7 B BE

AT G AR IR S b A B R S R 5 A F RS PR R D7 ) R M A7 B3 R

6.4.13.2.4 #H KIS VPRI R N BFR

h: ARG
i 2019 j iaij 30 A 2018{41::?2&'lz }j{ 318
AAA
AAA LR
RV 30,139,774.60 41,803,142.50
&t 30,139,774.60 41,803,142.50
T

RIEF ARG E MR, FML AR, AR AT 214 R BURE SR .
6.4.13.2.5 #HKHEFITPRFIRN B TRAEFRHE
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AT G AR A WA R L B R S AR R F K VRIS IR B8 77 SCRAIE SRR

6.4.13.2.6 #KEHVRRIIR I RNLAF BB T

AT G AR A WA B L4 B R 5 R R H K VPRI I TR L A7 B Wt

6.4.13.3 WA HE XK

TRANE RS 2 48 B <0 P Re < ok T B AR AE SRR o ARG iR Bl M XU — T T >k B T 4 4
R N T B R o] HRp A B S B, 53— I3 Tk B T 3508 A T AL (58 5 T 3 AN i BRI i 2K
2 3 VR 9 o

6.4.13.3.1 2 H P A S 4 A B 7= IR BN 1 XURE 43 H

ARG IS E BN IR (RIF SRR SIS FE B INE) K (QIF S EITGUES:
P Bt B B AN M XU B S ) AT SRV ) SR g ST A A T s A < i A DX A B ) N A A
R, HIHVE S B PERSINE, B ] E A KU B I, o AR G 2 A B R A T KR
BEATE . AREGHREGE KA REREGAS OB P ERR. WRIEZ S 0B H 5% 5
XFFHIEP B B IR BT ], FEGH G T 7 AT H A 57 B w] A2 B 8 DA S )
A8 77 AT VG TR AN KU o T 0 H 0 AR J <5 1) F B [T 195 DO AT A, DRIFIE SR BT S i)
AT ST 5 2 AHULHED, A ORAS L 8 037 1O AR IR ) 5 4 98 38 T2 Rl R SR I UL E 5~ o AR <5 ) i
SEHNERESS R T ESURERSGR, LEEAEE SO B R A BT 2, ] DTSR
e S [ S o e (DR BIE A, A A IR RS S A 8

ARG I RFA ORI IEFR AR SR 5 I BT, RN el EARAT R R T 3552 5 PRI, IR
ARG B e SN AR eAh, AN G R E A S Y TR < 5 7 A N R T R < NGRS 1
R, H EPR— A B R B A e .

AR FE G PRONEE H 0N AR 3 B B AN ME 75 5K I [R] I i 37 fy U B ) s T s 1 b ) 22
Ko KRR BVESRFR AT S A 23 Ao

AN, AT R R A OB I MRS S

6.4.13.4 T XK

T 32 RIS A2 i 35 <5 T 4o < ikt R 100 2 S0 0 (1 B SR B <59t 8 PR Ak T 37 25 R IR 3R A 22 sl i &
RN, ALFEFIZR AR . AN R Ab AR A o

6.4.13.4.1 FZ KKy

)2 ARG S 6 4 PO U 5 AR VLR B0 490 0 52 7 S R B A 8l i R AR D sl I U o A 4 1 A R 7
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FEONBRATA R S A RES KO 5E .

6.4.13.4.1.1 FZ XK i O
HA: ARG
2019 j (;)Hfj'; 20 [ 14D 1-5 & 54 1 AR it
=
BUTHAK 2,760,363.68 - - -|  2,760,363.68
SRR 4 1,993,625.02 - - -l 1,993,625.02
T2 PRIE 4 72,416.59 - - - 72,416.59
G S e 5,458,580.40 | 24,681,194.20 -| 46,885,009.00( 77,024,783.60
SN IR G Rl ot = 31,300,000.00 - - -| 31,300,000.00
EYSCIE 7 K - - - 877,799.43 877,799.43
M @IDS) - - - 214,330.69 214,330.69
JRE AT FR R - - - 339.38 339.38
APy 41,584,985.69| 24,681,194.20 -| 47,977,478.50| 114,243,658.39
ki
EASTIEZ7 7 S K - - -| 1,421,185.21| 1,421,185.21
JREAST G [ 3k - - - 5,436.64 5,436.64
A N T - - - 136,948.19 136,948.19
AR - - - 9,129.89 9,129.89
NAAE 5 B - - - 54,121.45 54,121.45
FHoAth 47 5% - - - 62,597.45 62,597.45
ffie it - - -| 1,689,418.83| 1,689,418.83
2R U R 11 41,584,985.69| 24,681,194.20 -| 46,288,059.67| 112,554,239.56
HEERER 1A 1-5 4 54EPLE AR &1t
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20184E 12 A 31 H

s

RATAEK 675,413.91 - - - 675,413.91
GEE A& 2,630,415.86 - - -l 2,630,415.86
17 HARIE 4 55,607.23 - - - 55,607.23
5T oy 1t 4 Rl 7 4,519,800.00 | 37,283,342.50 - 238,719.00( 42,041,861.50
VYN Eo 37,000,000.00 - - -| 37,000,000.00
SR 77 K - - -| 4,088,231.70 4,088,231.70
IV &IPS - - -l 768,970.11 768,970.11
JSZYST FR - - - 99.85 99.85
a7 44,881,237.00| 37,283,342.50 -| 5,096,020.66| 87,260,600.16
ki

JREAST A BN F oA - - - 110,533.05 110,533.05
RSB B - - - 7,368.88 7,368.88
A AE 5 9 - - - 31,977.50 31,977.50
oAt 453 - - - 48,000.00 48,000.00
ff it - - - 197,879.43 197,879.43
FRBURE O 44,881,237.00| 37,283,342.50 -| 4,898,141.23| 87,062,720.73

TE:

RS NAIE G KB BUNA e, IR E

HHATT 5%

6.4.13.4.1.2 F 2 X\ K& B BURME 54T

29RRE 1) E T E O H BT H 2R

Bt | REFUE L HA R T A | /A4 R 2019 45 06 A 30 H A1 2018 4 12 A 31 H & fiF3
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2k S (BP MMED v F BT SR

IR B A R R AL 5

BATHAR G & AT SN L ORAIE &2 BUF AR R T2, BUE IR ARSI 1% 28 51
FABIARKSC AR, X A B 1 24 Fe i E T E R 5

S AR R 0BG B P IE B A (R AR
TR R AR 5 1) A2 2y ik R
P 2019 4 06 H 30 H 2018 12 H 31 H
DIEZ KBS e 5 18,278.55 9,093.48
T FIE BT LA -18,278.55 -9,090.79
va

EERA R RS U B, e T AEHA AR BARIIB N, FIR A SR ATRERIAR SN,
A G AT BT 55 2 Fe B A A2 Bl ot 2k < (™ A IR S L

6.4.13.4.2 ST XK

A B I A B LA R Y, BIRIESNE K .

6.4.13.4.3 A4 #& XK

AN 32 < P TR W P S b A7 A DR T2 ZE A T3 I IR TS A LR A i 2 < BT il T L 24 e
B BAR SR I <t 2 K] o i 32 R R ANV 3 LA T 32407 W TR R AR Bl i A 26 B sl R U

AT BB TSR A 5y Pt b T mRAT 18] [FDL T 32058 53 ISR AN 527, BT W Y s KT 3 A
DS I A ) i TR A S L TR E

A il BB A I UL AR T IR UL, JF HAR IR /8 BB HOW AR e T A IR S

% SIS

6.4.13.4.3.1 HABH#E KU Mk D

SRERAL: NIRRT

T H

AR
2019406 A 30 H

LEER
20184E 12 A 31 H
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AROE | ooy | PPTE | i on)

A o Ve R T P —— IR AR BT 46,885,009.00 41.66 238,719.00 0.27
&G M4 R P ——HE S R
Ao VGRS BT 30,139,774.60 26.78 41,803,142.50 48.01

55 P R e —— SR SR AT
T HE G R B P —— BLIE SR
HoAth
it 77,024,783.60 68.43 42,041,861.50 48.29

TE:

RGBT R I E VS Y RS AR R P ML 40%—60%, 15105 577 ok Bk 4
P LB 35%—55%, BUIEANER I He 4 08 P4 ¥ 3%, B4 ml B H 76— 4 LA IBUR i 5 A
TG T EHE R 5%.

AR B LA LA SOVPRE S 4B HeA bl RS ATE AT & MR P )5, T LG Ay
N e Sl

6.4.13.4.3.2 FLAB R KUK B BBURE 25 4T

RIS AN M ARG £ BR T UETR T R XS, B 5 E E3E 8 46 A i SR Fe 5t i L
B | RECE AR
LR tfreh, BRATSAIRAR K A AR S, HoAhRz i I 4 0% 7= V(B 1 XURG A8 PR FF AR
X = A H 3 a3 P i E s g8 CRAz: AR
AH 2 XU A8 5 1) A5 5 PN e AR
S 2019 4F 06 A 30 H 2018 £ 12 A 31 H
HS300 541 T % 5% -2,433,129.46 -11,471.62
HS300 #5% ik 5% 2,433,129.46 11,471.62
VE:
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AH e EHNIEH A ——8 @ R R iR AR e T ks AT 8. BRI
RS BURPE AT, e T A2 KA AR AR R N, IR A SR R A G2 W RERIAZS)

I, RERS e B EL P AR R

6.4.13.4.4 SR F KB E 1 BX :

RBEAE (VaR) & SRS TEWIERESI T, &Mk~ 8uEFaE 1R KT aesik. B
WUl R4R, E—EMFAF CBERE) F, R—&myir=slir J5 4 4 M E1E AR RRR @ B A I 5ok
RERIR . FHARFIRN: Prob (AP>VaR) =1-a 5% Prob (AP<VaR) =a,

Hoo Prob #oR: B MMES RN T AT RESIR RRRAVIESE: AP HoR: SR/ — i FiE I At
MM ES RS VAR FoR: g BEKTF o FIERNE, IATRERHik IR o Jv: e EEK
o

£ 99%0[K) EL A5 AT T R A RS (AR AR R B U 5

LA 01 H 01 Hig 2= B f ik H kI 52 5 H sl

i
U 391 A B < 1) 587 2L 15 (R A DREF AN 5

A3 4 1 25 < 1B I O B0 B R AR AN IR 25 0 A7 5

MM AHIR AR
A 2019 406 A 30 H 2018 4 12 A 31 H

it 25,160,923.23 100,251.42

T
BRI MR T 99%MEE KT T, P A MR R A AR R H e — NS H W
1 T 37 % XU T 3 B B KB AE R K

6.4.14 A B TEBM & THRR T E R K AR F R

6.4.14.1 A fetfHE

6.4.14.1.1 AUA RMETHEK SR TR

AEAA SO BT S AP R AR HRAT AR &S FEIMAIES . RISGRI LA

LAt HERIARIIRAK, 2 fedrE S K E AR -
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6.4.14.1.2 LA RMETT BRI SR TR

6.4.14.1.2.1 FRREMTAA RN E

T 2019 £ 6 H 30 H, AIEEFFAHKUARMETHE HHRSTEA LW i &8 T A B T2
— R AU N R T 46,885,009.00 75, J& T4 —Z R M AHUN AR T 30,139,774.60 76, L@ T4 =
JERHIRA. (72018 4 6 ] 30 H, AIEERFAKILIA ot E & B AT St 10 e b TR
FET 9 — R RIRB AR T 47,029,791.60 75, J& T2 R KKIARHIN AR T 16,600,228.40 7C, G
J& T8 = R IR R B

6.4.14.1.2.2 A AHHEFT R R IR B I E K32 B)

XU 5 B LRSS, & M ERF IS, ZH AR, 2R TAEAFFRATSE, &
F e TR 2252 WK TG R H W8] 52 5 AN R 8] B PR R 391 R) AN 5 e S2 45 () A Se B 5]
N0 FARIEAG (A 5 R F O 2 se A B TH B BT 5 B B 22 SRS A\ T & B AR E
O WA FRIER A FOHHELNL R 58 — R IREEE =2 IR ARG EUHON AR 35 IR i € it TR
SO JE IR Z TG e B R

6.4.14.1.2.3 BE=R KA RMMERBMAE RIS B

AREEG R K LLA SR E TR H AR S v N 2 30040 1) < i T B AR AN BLEE = 20k se i i

=

6.4.14.2 AR EHEIH

BER R, AFEEI0 T EER K 0.

6.4.14.3 H AT

BER R, AFEET0 T EHER 1 HAd S .

6.4.14.4 W55 #RR b e

AW S5 R CT 2019 4E 08 A 21 HAASE G A E.
g BHERAEGHRE

71 HREEFETHEHRL
SRERAL: NIRRT

P BH &#/ Go) HES SRR (%)
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1 [Pt 46,885,009.00 41.04
Hr: R 46,885,009.00 41.04
2 | EER% - )
3 B B 30,139,774.60 26.38
Hrr: iz 30,139,774.60 26.38
R SCRFIESR - -
4 | HEERE - -
5 | &RlfiTA T - .
6 | FENREERTE 31,300,000.00 27.40
Forpre SEWQ RN I S8 N IR B 4 b 8 7 - -
7 [HUTHERMSE S ST 4,753,988.70 4.16
8 A& ImTE 1,164,886.09 1.02
9 |&it 114,243,658.39 100.00
7.2 WEHRBATWA R B ER R AE
7.2.1 |G BIREAT S R E AR ER T EE
SARAL: NIRRT
ARG AT AsHrE GO SRR FEES (%)
ARG RS B ik 612,865.00 0.54
B |RAMMk 626,445.00 0.56
C |l 33,602,500.00 29.85
D [HJ1. #J5. B SOKA MR b 620,620.00 0.55
E (&5l 1,964,182.00 1.75
F o[t Z &l 4,501,986.00 4.00
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G |XRiEisHi. GEMHEEOY 1,214,827.00 1.08

H o [{EfE ol

I &AL HRE AR IR S5 1,253,514.00 1.11
J | &Rk
K | ik 623,704.00 0.55

L | A BRI 55 R S5k

M | BRI 55

N [KF] FREEF A 5 F# 594,550.00 0.53

O |/ERMSS. BEAHAR RS

P |#A

Q | RAEMMATAE

R |3tk EEAMEGRIL 635,841.00 0.56
S |&E 633,975.00 0.56
&it 46,885,009.00 41.66

7.2.2 MEWREAT L REBBOE R R R BT A S

AT G AR IR AR R A B B 5B B

7.3 BIREA SRMME GBS T E I N R TR B R 5 A
G NRIT

T | RERE | BELK ¥E RO ARE G | HEEBEFEEE] (%)

1 600981 NIRRT 169,800 816,738.00 0.73
2 300154 B2 Iy 134,900 794,561.00 0.71
3 002641 7K = Ay 193,900 787,234.00 0.70
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4 600792 pay LA 210,200 786,148.00 0.70
5 600248 IEK A3 164,300 772,210.00 0.69
6 002150 R 139,200 771,168.00 0.69
7 300403 WFEM 134,400 752,640.00 0.67
8 002724 T 127,900 746,936.00 0.66
9 600828 R 148,500 745,470.00 0.66
10 002553 P 7 iR 123,600 720,588.00 0.64
11 300163 ST 168,600 677,772.00 0.60
12 000570 TSR A 128,200 653,820.00 0.58
13 002693 W2k, 141,400 653,268.00 0.58
14 000835 KA 58 143,900 650,428.00 0.58
15 002571 yaliiaiy 114,700 645,761.00 0.57
16 002071 KA 164,300 635,841.00 0.56
17 000609 Hh i 4% Bt 118,500 633,975.00 0.56
18 300283 TN 121,500 633,015.00 0.56
19 300162 T2 95,900 632,940.00 0.56
20 002084 AT e 133,500 631,455.00 0.56
21 002105 15 R RR 137,400 630,666.00 0.56
22 300030 FHAZ 297 113,000 628,280.00 0.56
23 300179 ILype 141,700 626,314.00 0.56
24 002765 W EALD) 102,200 625,464.00 0.56
25 300318 T GIEr 151,000 625,140.00 0.56
26 002347 TIR et 128,800 624,680.00 0.56
27 600791 HREE 147,100 623,704.00 0.55
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28 000692 BORHAA 201,500 620,620.00 0.55
29 002209 i’ B E 87,300 619,830.00 0.55
30 300218 LR 84,500 618,540.00 0.55
31 600714 Kot aN4 91,500 615,795.00 0.55
32 002613 e A 208,000 613,600.00 0.55
33 600778 REFEE A 115,000 612,950.00 0.54
34 000798 HK D 101,300 612,865.00 0.54
35 002357 & izl 88,700 610,256.00 0.54
36 600302 ARGl 113,200 610,148.00 0.54
37 000679 KIEKIH 155,000 609,150.00 0.54
38 600319 *ST V2 123,000 608,850.00 0.54
39 600241 EAWAL Il 100,200 606,210.00 0.54
40 600889 R LET 117,800 605,492.00 0.54
41 603069 MR 90,100 604,571.00 0.54
42 600189 HMHFRL 141,400 603,778.00 0.54
43 300160 75 iRy 165,700 603,148.00 0.54
44 300277 TR 86,900 603,086.00 0.54
45 300155 GIEE 117,500 602,775.00 0.54
46 002651 FIE A7y 123,300 601,704.00 0.53
47 603023 B ey 132,120 601,146.00 0.53
48 300117 B B A 161,500 600,780.00 0.53
49 603011 B 116,600 600,490.00 0.53
50 300141 FII EL S, 83,500 600,365.00 0.53
51 300281 RSP 101,400 599,274.00 0.53
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52 002762 & RPrt 103,300 597,074.00 0.53
53 002549 JLEFFR 103,400 594,550.00 0.53
54 002652 Wikt 143,500 594,090.00 0.53
55 002691 HIU A 86,400 593,568.00 0.53
56 603778 s St AR 142,800 591,192.00 0.53
57 300591 JiEL 97,800 589,734.00 0.52
58 300062 HRE LS 101,600 588,264.00 0.52
59 300466 FREEHA 97,800 587,778.00 0.52
60 300126 BT A 103,300 585,711.00 0.52
61 002291 =28 i VAN 118,000 581,740.00 0.52
62 603009 R 87,600 579,036.00 0.51
63 002487 K&EET 133,900 570,414.00 0.51
64 600361 HET LR 137,900 568,148.00 0.50
65 002351 B 99,100 567,843.00 0.50
66 300341 7y B 105,100 567,540.00 0.50
67 002694 Jag A 57 143,700 566,178.00 0.50
68 600796 BRI A 102,200 563,122.00 0.50
69 600178 RLE T 108,000 562,680.00 0.50
70 300173 RN 115,900 559,797.00 0.50
71 603166 ik 47y 88,100 559,435.00 0.50
72 603366 HH A5 142,700 550,822.00 0.49
73 002787 e 76,900 550,604.00 0.49
74 002593 H F&EH 144,000 550,080.00 0.49
75 300464 B 68,000 543,320.00 0.48
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76

600968

WA F

3,000

10,650.00

0.01

7.4 WEFNBRERRAESKERZES)
7.4.1 RiFZNEHGE H EIOIEE & 7= 13 E 2%8R AT 20 4 KIS A4

SRURLL: NIRRT

S | BREARE & B KH R ENEH SRS R R EEE (%)
1 600792 pay Cs IR 1,350,807.00 1.55
2 600248 ERAL 1,323,795.00 1.52
3 300403 WFHH 1,300,158.00 1.49
4 600828 AN 1,260,348.00 1.45
5 300179 1B 1,179,990.00 1.36
6 300283 T 7 3 1,172,638.00 1.35
7 300466 FREERS 1,160,391.00 1.33
8 300210 AR A 1,160,264.00 1.33
9 300163 e 1,157,271.00 1.33
10 603023 3k I 1,155,750.00 1.33
11 300126 BLAT Iy 1,153,294.00 1.32
12 002634 Ay 1,153,061.00 1.32
13 300056 =Ykse 1,152,647.00 1.32
14 300062 RS 1,148,478.00 1.32
15 300277 TR 1,144,411.00 1.31
16 300211 {¢iERHL 1,139,231.00 1.31
17 300173 B EAE 1,138,518.00 1.31
18 600883 TR 1,134,368.00 1.30
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19 600178 e IpAl 1,133,887.00 1.30
20 002487 KEERET 1,132,271.00 1.30
TE:

AT “ KNG 15K RAL S (RSN U R ) 351, AHJEMRTE .

7.4.2 R VHE NS HUE 1P S B 3E 2980T 20 4 KRR A

SRURLL: NIRRT

S | BREAE IR AR KRR H S SRS R R EEE (%)
1 300210 AR Ay 1,485,572.00 1.71
2 300211 e EFRH 1,300,186.00 1.49
3 002634 A A 1,235,706.00 1.42
4 300056 =Ykss 1,192,707.00 1.37
5 600883 LAEERES 1,129,292.00 1.30
6 600371 73 A 788,424.00 0.91
7 300167 1t R 770,287.00 0.88
8 300169 VNG k) 762,289.00 0.88
9 600359 BT R 726,474.00 0.83
10 300163 ST 724,815.00 0.83
11 000655 S LTI A 720,159.00 0.83
12 002615 e IR B 715,920.00 0.82
13 002103 I A 702,780.00 0.81
14 600746 LR 690,468.00 0.79
15 002593 H F£EH] 685,872.00 0.79
16 600191 gl 685,047.00 0.79
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17 300095 AT Ay 679,470.00 0.78
18 601038 — B Ay 673,374.00 0.77
19 002696 R 672,000.00 0.77
20 600540 IR 669,626.00 0.77
TE:
AT “SEHAA” 127 KL A 8 (A AN T LA B E) 1851, B REMKETEA.
7.4.3 T\ BEEE ) R A I8 B0 % S HH R EE I URN i 2
A NRMoo

FNBERA (BRAZ) BA

86,128,866.27

EHBRERA (B2 B8

42,929,769.13

T

AT« RANER HIRRAS 7« ST BEER AN 2932 SRS A

B, AEIEMRIE S HM .

75 JIRIEGIFRM SR AFREAE

(Z A AL A SR ARRAZHU ) 31

ERURAL: NIRTIT

5 B335 ARME HEERREES] (%)

1 |EFxRfE 24,681,194.20 21.93

2 | g7

3 |ERbfizr 5,458,580.40 4.85
Horp BUORVE &R 5,458,580.40 4.85

4 [

5 | Abolb R B
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6 IS

7| TR (AT HAGD

8 |IFNkAFEH
9 |Hfth
10 |&it 30,139,774.60 26.78

7.6 FIRIEA SOME o He e B E BB R/ N HERR I BT T4 (557 R B 4
SAURAL: NIRRT

Fs | fEAE ey HE (5 A e HESTFHERE] (%)

1 010303 03 Efi3) 244,030 24,681,194.20 21.93
2 108602 = 7+ 1704 54,040 5,458,580.40 4.85
3
4

7.7 AR A SOE o B B E BB R N HE R B BT B SCRAIESF 503 B 4

AT AR IR AR B B SR IE SR

7.8 IREPREA RYHE G E ST #E IR P IR A e R B 4

A EAIREWIR KRB TR

7.9 JAREA SRMME G EE T B D HEF R RT LA BGER X B 48

AIE G AR IR AR HEBGIE
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