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8 8
LEEL R A4 29,836,805.5 ] ) | 29.836,805.5
4 4
17 PRAIE 4 649,493.84 - - - 649.493 .84
% i P 4 il 69,881,000.3 $.083.388.70 638.132.58 695,888,1414: 774,490,66752.
TR 4 240,000,000. 240,000,000.
b 00 ] ) i 00
PG - - - 136,042.02 136,042.02
IESCRI - - - 761,134.43 761,134.43
JREUAT HR K 81,635.00 - - 12,044.48 93,679.48
s 362,448,937. 696,797,365. | 1,067,967,82
ORsSny 6 8,083,388.70 638,132.88 . 181
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ik
R AHIF 2557
F*iiw I - | 3,163,754.55 | 3,163,754.55
B
AS)IBE [A] 2% - 718,151.99 718,151.99
INZDE=S=UN

- 1,375,922.92 | 1,375,922.92
A
AT 2 - 229,320.48 229,320.48
BT AE 5 3
;ﬁ*%J - | 2,173,403.52 | 2,173,403.52
A Fod B - 96.78 96.78
oA 7 £5 - 391,320.53 391,320.53
ittt - -| 8,051,970.77 | 8,051,970.77
1| 2 f 362,448,937. 688,745,394. | 1,059,915,85
AU 8,083,388.70 638,132.88
B 16 30 3.04
TE B R AR GG KA B K TR, 4% I8 A 200 iR 28 55 e M H 330 H
HEET LI,
6.4.9.4.1.2 F) R R F UK o HT

T 2019 4206 H 30 H, AIEEFA WA G MGG RE 5 5 4 5 7= 18 H 1 L
H10.52% (2018 4F 12 A 31 H: 7.42%), KILTIZHFIRPZ SN T AIE S E = E L E KR

AL

6.4.9.4.2 AN R
AN RS 2 F8 4 fil T ELFR) 2 o B B R SR I 497 & TR ANV SR AR By A 2B i sl ) JRURG: o

AH BT B KA AR ik, BRI Te S AN KU -

6.4.9.4.2.1 FMC R BIBUR M 0BT

A G AR A SR TS AN RS ) BB 73BT o

6.4.9.4.3 FARMFE RS

A UG A 5 G5 o T LA 28 S0 B A SR B i R T 32 R 3 0 AN
I ZRLASM TS0 M DR A I TG 2 2 e B B XU o A 3 G S R TE 9550 5 b 7l
17 18] D T35 5 O SEAN G 2, BT I (0 LAt A A AU SR T B AMIE S R AT AR B
R BRI, th T RS SRV T2 T 9% B R BN I B

ARG (A B AE MR AN B P A A At R e, S o B W 1 0 R B )
HT, BEEESTIRIEITRE I, R R A M e s e AN S e
SRR, AR S A R IR SR TR . AR RSB
FENEE B B O B A Ak, SR NG . W EE . RS HTIEIE, R
ST BE R AR (T I RS o
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AT GBI B AL A 0 UL R AR AN RS . ARSI A G . A%k
PR BB B B A LU BIVE T 0-95%. fiiz. GiFFEIE . ARATAAR (BRI ERR.

PR B FABARAT A7) « Ty LR BGIE. g 108 DL Z b BRI 2 o VPR G 30T 1Y
FoAt g THAMR T 2G5 5%, IR S H H A AEFIRR AR I Tt & A 7 5%
ML S IRIEE G, NS ORFFAMIK T2 e B0 1 5% B B 23 H AE — 48 DL I BUR
7. BLAN, AEEMEEE BN HW AL G RA IRk St s, Eem 2
5 B 7 FE S AT KR B, (045 VaR (Value at Risk) FR bR R A8 2 4 1 I (1 7%
FEANHE UL, B I AT S -0 KU AT R B A2 )

6.4.9.4.3.1 AR RS M O
Bhi: ARt
AHAEK 2019 4 6 H 30 H FEER 20184 12 A 31 H
BiH i 43 B i 43 5
ARE AR ARME HHE L
(%) (%)
A Gy M gt -
g~ 518,614,804.41 79.06 695,888,144.14 65.66
A 5y M 4 Rl = -
K% ]
A2 5y M G R = -
T R )
AT AR SR 8 7= - AL
% )
Fopth - - - -
At 518,614,804.41 79.06 695,888,144.14 65.66
6.4.9.4.3.2 FHARMHE RS FIBURPE BT
s | BRI 300 FRELAAM HA 7 378 SR FEA AL
PP R H 2 R A R &8 (.
. e fir: NRMw)
per FIR AR A R 2] AR 2019 4 THEER (2018 4
6 H30H) 12H31H )
1Y% 300 ETF 5% 27,640,094.62 34,697,458.36
2.7 300 FRE 5% -27,640,094.62 -34,697,458.36

6.4.10 75 Bh T ERMFA M1 = THRR 78 2200 B 19 F AR S IR
AT AR I T 2 WA B T BN 7 M 2 v ReR B F A F

§7 BEA WS
7.1 IREEBE=HEHR
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PR 2019 AR MR

SREA: ARt

[ 5iA 5% G i 5 4 5 B R I B A3
(%)

1| B 518,614,804.41 77.55

Hope RS 518,614,804.41 77.55

2 | EEH® - -

3| BEEY R Bt 69,011,243.56 10.32

Hr: fiZF 69,011,243.56 10.32

BErE CHFUESF - -

4 | REEE - -

5 | ERbATA BT - -

SENIRE SRl 50,000,000.00 7.48
o S = [0 1) SENIR 8 46

Rl 7= ) )

7| HUATAERAGE R &G 29,327,991.06 4.39

8 | HAth#/™ 1,784,780.89 0.27

9 | &1 668,738,819.92 100.00

7.2 WMEMREATI R RER R A&
7.2.1 REFIRBITAL I REFARER T A S

eREAL: AR

o K ARAHE GE) 'Egé%i: {f“ﬁ"m
A VSN N O X' |4 - -
B PRI 363,431.25 0.06
C il gk 380,426,855.33 57.99
D 1. 3T R SOKAE =R RO - -
E A - -
F itk E 14,613,750.00 2.23
G paiiibe e a4 7,358,235.40 1.12
H {1 ol - -
I 5 EAE . RS B HEARAR S 10,776,845.26 1.64
J SRl 45,335,714.67 6.91
K Jzp: a4 14,039,856.88 2.14
L FH BT 25 IR 55k 36,816,527.02 5.61
M Bl FEANE AR S5 7,619,172.00 1.16
N IKF IREEAT A Lt B - -
0 Ja EOIRSS  A8 FE AN HAh IR 25l - -
p BE - -
Q TAAIFE 2 TAE 1,241,310.00 0.19
R Ak R E AR R 23,106.60 0.00
S oA - -
At 518,614,804.41 79.06
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7.2.2 |EPRET I REEBER R R ZR R A
T ARG WIRAR A B BOE BB ER

7.3 BRI SOHE S EE T E B RN TR R SR A

e | mEAE | REAR | NR G | AnhE Go | e ¢
Eefsl (%)
1 | 600519 CivliE e 49,967 49,167,528.00 7.50
2 | 000858 i AR W 404,500 47,710,775.00 7.27
3 1000333 %ML 915,556 47,480,734.16 7.24
4 | 002142 TIRAT 1,162,300 28,174,152.00 4.29
5 1601888 Hh ] [ iR 284,700 25,238,655.00 3.85
6 | 000661 K= 70,000 23,660,000.00 3.61
7 | 000876 oA 3 1,137,400 19,756,638.00 3.01
8 |300529 R AED) 296,032 18,457,595.20 2.81
9 |601318 Hp [ P2 193,293 17,127,692.73 2.61
10 | 601012 RS M A 721,640 16,677,100.40 2.54
11 | 600438 T8 Ry 1,083,600 15,235,416.00 232
12 | 603233 NI N 324,750 14,613,750.00 2.23
13 | 002821 Yl o3 124,473 12,208,311.84 1.86
14 | 002463 VLAY 878,200 11,961,084.00 1.82
15 | 000338 LT S 773,254 9,503,291.66 1.45
16 | 601799 BT 109,372 8,636,013.12 1.32
17 | 300662 b8 [ br 230,531 8,165,408.02 1.24
18 | 600887 azalliiahis 237,984 7,951,045.44 1.21
19 | 603259 2 A 87,900 7,619,172.00 1.16
20 | 601155 A I 179,000 7,125,990.00 1.09
21 | 300014 o464 e 233,692 7,118,258.32 1.09
22 | 002475 SRR 5 284,979 7,064,629.41 1.08
23 | 002832 =R TIPS 145,539 6,937,844.13 1.06
24 | 000961 HREIX 798,368 6,913,866.88 1.05
25 | 002271 ZR 77 WAL 301,770 6,838,108.20 1.04
26 | 603517 ZER A 172,900 6,727,539.00 1.03
27 | 000568 VML 82,400 6,660,392.00 1.02
28 | 600309 JiEA 152,807 6,538,611.53 1.00
29 | 002841 PG JBE Ay 83,889 6,502,236.39 0.99
30 | 600570 TEA T 94,000 6,406,100.00 0.98
31 | 002179 G 191,000 6,390,860.00 0.97
32 | 603501 FIRME AR 95,300 5,232,923.00 0.80
33 | 300770 By 50,071 4,331,141.50 0.66
34 | 300595 i R 120,720 4,297,632.00 0.66
35 | 002120 BRI 128,970 3,974,855.40 0.61
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36 | 300628 TR 4% 32,900 3,522,603.00 0.54
37 | 002127 T Bl HEL 303,600 3,412,464.00 0.52
38 | 002695 & - 8 237,000 3,400,950.00 0.52
39 | 600004 Hz 7 185,900 3,383,380.00 0.52
40 | 603317 RIRE 78,700 3,301,465.00 0.50
41 | 603707 e R By 92,800 3,280,480.00 0.50
42 | 600809 Ly 7 U3 37,300 2,575,565.00 0.39
43 | 300567 I H 39,000 2,048,280.00 0.31
44 | 002511 Hh I 162,251 1,992,442.28 0.30
45 | 300630 R i 25 22,800 1,313,736.00 0.20
46 | 300347 Zt& Y 16,100 1,241,310.00 0.19
47 | 600968 R R 102,375 363,431.25 0.06
48 | 300782 O 743 80,927.56 0.01
49 | 603915 ] 5% 73 2,523 58,710.21 0.01
50 | 601698 i E T 10,103 39,603.76 0.01
51 | 603217 TR RHE 584 39,268.16 0.01
52 | 603863 P B2 R 1,612 37,204.96 0.01
53 | 601236 LIRS 9,789 33,869.94 0.01
54 | 300594 FARERL 721 31,803.31 0.00
55 | 603867 AL A 1,045 26,971.45 0.00
56 | 300788 H A5 AR 1,556 23,106.60 0.00
57 | 300775 =i % 64 1,881.60 0.00

7.4 REMABRERBHSHERNRS)
7.4.1 RTHEANSHUE I HPIE &7 2%BHT 20 4 KRR B4

SEs: AR

=) N - 7 B R 4 BE
Fa | READ JE 244 R ZNS ) DN S (%)

1 000333 X MEH] 57,346,719.34 5.41
2 000651 ¥ 1 HL B 52,747,452.19 4.98
3 601012 PR 49,059,523.68 4.63
4 | 300014 ¢4 81 fe 45310,461.14 427
5 600438 il 42,245311.42 3.99
6 | 000858 AR W 38,086,602.63 3.59
7 | 002475 SR 2 35,721,558.85 3.37
8 601166 PV ERAT 34,815,125.99 3.28
9 |601318 o % 33,792,819.89 3.19
10 | 600519 DivMEas 33,757,553.69 3.18
11 | 601009 AT 32,519,935.92 3.07
12 | 601336 BRI 30,355,494.40 2.86
13 | 300498 I A 29,163,669.25 2.75
14 | 002127 LGN 28,864,091.39 2.72
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15 | 601155 Bz 28,645,286.44 2.70
16 | 600030 G IES: 28,052,023.84 2.65
17 | 000568 FINEE 27,212,255.92 2.57
18 | 000063 2 T 27,181,259.84 2.56
19 | 000338 YeEET) 26,524,807.90 2.50
20 | 002142 TUERAT 26,433,137.79 2.49
21 | 600309 PR 26,224,974.86 2.47
22 | 000671 FH Ot Ik 24,959,687.56 2.35
23 | 600741 IR 24,764,282.54 2.34
24 | 300232 PR 24,451,193.94 231
25 | 000876 oA H 23,960,184.59 2.26
26 | 000596 DT 22,124,281.00 2.09
27 | 000002 Ji FLA 21,677,617.84 2.05

E: KANERE RN LRSI B, B Gk, B AT SR SR,
TN ERHL A R e LA E R 51, AR5 T

7.4.2 RiTEHGHUE IR G B = EHE 2% BT 20 4 BRI
SEEA: AR

o . o o7 B 4 BE
Fa | REAG JE R A4 R AR H B S (%)

1 600406 FH, T Fif 57,470,191.86 5.42
2 | 000002 Ji FlA 52,780,280.96 4.98
3 000651 kR 52,772,794.78 4.98
4 | 300014 .64 R 40,838,833.44 3.85
5 |300760 B EGRST 39,349,198.26 3.71
6 | 002475 SR 2 39,106,571.89 3.69
7 601336 B R 38,566,601.12 3.64
8 601877 IEFR AR 37,233,985.64 3.51
9 |601012 B S i A 36,427,675.24 3.44
10 | 300628 LI 2% 34,191,922.72 3.23
11 | 601009 AT 32,009,652.15 3.02
12 | 601166 MVARAT 31,764,513.73 3.00
13 | 300451 Bk E R 30,159,938.14 2.85
14 | 300498 I AR 30,137,551.60 2.84
15 | 000568 FINEE 29,905,270.13 2.82
16 | 000596 DT 29,740,591.63 2.81
17 | 000063 RO IE 28,468,555.56 2.69
18 | 000671 FH e 3 27,865,153.53 2.63
19 | 600030 G IES 27,274,078.18 2.57
20 | 002821 Yl 3K 26,413,347.59 2.49
21 | 600763 HIRERST 25,680,752.49 2.42
22 | 002299 XRKE 25,468,729.38 2.40
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23 | 002127 L GENE] 25,150,554.06 2.37
24 | 600741 IR 24.615,536.20 2.32
25 | 600438 G 24,545,683.95 2.32
26 | 300232 PHEAARH 24,351,094.29 2.30
27 | 603899 RICCH 22.,425,788.35 2.12
28 | 600728 (EXYEE57 22,281,377.62 2.10
29 | 000333 X MEH] 21,447,246.45 2.02
30 | 601155 A 21,212,423.82 2.00

e SEHAERE RN BRI B BEAIE ., RAT AR KAT R R,
S EHHL A & (AN USSR B, AFIEMRZ S

7.4.3 SRR BIERAS S8 K SR HIRER KON B

Bhr: NRM
SENBEEE A (A A 2,352,900,364.04
SEHREERON (AE) B 2,720,619,271.79

TE: SRANBERRAR . SE BRI S R e (R e LLRAZ HE) 31141, A
HREMRAZ H P

7.5 WIRIEMSF mM o RN RRAS

e AR

e i ARME Goy || TS G
1| X - -
2| JUTER - -
3| &gz 60,024,000.00 9.15

Horp: BURME SR 60,024,000.00 9.15
4 | flkfigz - -
5| ks R S - -
6 | I - -
7 | A (Al RS 8,987,243.56 1.37
8 | FhkAFH - -
9 | HAth - -
10 | Ait 69,011,243.56 10.52

7.6 HARIEA SOE G E ST 7= E E B R/ N AT T4 B B A 4

SHEA: NRMoT

. e (7K . HEH IR E
Fe | s ey kL O i
Ebfl (%)
160215 16 EJT 15 600,000 60,024,000.00 9.15
2 | 113011 He KA 69,990 7,586,916.00 1.16
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3 | 113013 [ 15t 4,530 512,977.20 0.08
128046 F /R 45 4,697 478,060.66 0.07
5 | 113523 I 15 1,700 208,794.00 0.03

7.7 IRIEA SYME ST E LB/ BT A B SCRAESR R
il

I G ARG WIRARFFA 5™ SCRRIESR
7.8 REWRIEA ROE SEEF=HE BRI LA R BEHE N
il

ARG ARG WRRIFA R SR

7.9 FIRIEA SR G2 S B 1 E OB R N HEFR R A2 BGIE R 3R A 40

ARSI AR IR AR KA BUIE .

7.10 MEIRAZESER FIBE AR 2 H LA
7.10.1 5 HARAZE T T KBTI B SR 2 B 4

Too

7.10.2 AESE TR IR OB EBUOR

AREEGAERAT AR A LIRS, KRG RS B s, UEIRE N EZEHK, RH
WMBENMELF . O IEREIH T A4, @RS I R s T BB gL, Ea s
AT A TR LA BRI E K, SELBR BE =3 T ICAD, @it 2 ke L EWIIRME
S5 ARG AT EIA ORME AT

7.11 MEARES TR ER R 5B UL
7.11.1 AHAE R SRR BOR

T

7.11.2 MEAREZES T T K B UG S5 w4
.

7.11.3 A HAE BTy
T

7.12 BRHASREMME
7121 FHARSEBRETHRIESFRRIT ERA R S MBI E R TLE
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WE, RERGHEHHIT—FAZBATTEST. ATKER. W, ENNHE
FRAUEST R B SRR PP i B

5 30 Y S AR BT A UE SRR TR ARAT CIEZRRED 002142) SMILABIESR ) R AT
PRARAT YIRS, ATELE R ] A — SR 2 B AR T, AT <

2018 4F 3 H 3 H, TUEMUT A, TURHUT AL HOEREIAT )y, b BT
HHZ G T PR R AR AR DG B AR HEAT AL T P . 2018 48 12 [ 13 H, TR
7%, TRARATAEAE OB IR NAT A, b EARAT AL B 2% B 2 T AR MR R ARG A %
FE A A T AT Ab 1 s
LIRS OB SRR F OB . AR U LS5 A B R P 4 A M T
PN 2 7 R EER
7122 FHESERNAT2RELTEHES S FME N SERRE. We,
R DL AR R B SR BB BE R SRR PP L B

A G BB T 44 S e 2 TR (1) 46 M PRSP, A3 e T N A A1
G SN N DN

7.12.3 FRFEADE TH AR

B

Bfr: ARt
F5 R EH )

1| FFHRIES 632,171.68
2| MGG EEK -
30| B -
4 | MR 1,136,926.66
5 | B ER 15,682.55
6 | HARSEK
7| FEPETRH
8 | Hfih -
9 | &it 1,784,780.89

7.12.4 BAREFA HIKL T O 0T Fe B fii 27 B 40
ERAL: AR Moo

FE | BELH | ARRE Go | T RERE (56
1 | 113011 HR i 7,586,916.00 1.16
2 113013 ] B £ 512,977.20 0.08
3| 128046 PR fii 478,060.66 0.07
4 |113523 i B it 208,794.00 0.03
5 | 127006 FURE fiit 1,009.70 0.00

7.12.5 FSRET 48 LR A7 AE U 52 PR 1% O B 5 B
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AT AR IR BB AT+ 4 B S AR s SZ BRI D«

§8 HEMFRAEANER
8.1 WIREEM BN BRFFENGH

WAL

e FA NG

o P 0 mm&ﬁ%{gﬁA ¢A&Q%A£ﬁ%
(7 b FEF 4 ﬁgg FEOE | s
1;@ 47,262.81 92,046,621.47 | 17.26% 441,361,470.81 | 82.74%
8.2 WIREEEEANK ML RFFH AZEHHIL

T FEH BB () i BB
iiiik%ﬁMﬂAﬁ% 2,690,767.46 0.5044%

8.3 WIRESEEANK ML RFFE AT HAE A IS BXEE R

S FE RGBS B RRK A 56)
AT PTG B BRI .
N AT IR
AHE G 2 AR AT AL S >100
§ 9 FFBRE S HAERS]
ol

REEEREKH Q15 43 A 24 H)R4 4
A

4,605,694,512.02

A ST 3 A AL A

1,022,071,545.51

At 1 < I

61,402,849.84

Pl b A < B ] 0

550,066,303.07

ASHR A IR 2 S AR B . (A B>
LA"-"IRA)D

AR A ST IR I e A B A

533,408,092.28

§ 10 EREMER

10. 1 EEHHRFHARSHRK
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AR ARG RSB A RS .

10.2 EEEHEAN. Z&EEANENESHERITHERATFLZS)
FAREHIN, ARGHESEBRANREERANFZD.
AN, e ITE NN L IR EITE I IR R A ERANELF),
10.3 BERESEEAN. EEWU™. Z&FEEWF IR
AN, T IR E A B S HIRL .

AIREHIN, W REEE . B SRR,

10. 4 HER T RIKHIHE

A it SR e BB SR T AL

10. 5 AFEEHAT H TH IS TS5 FTE L
ARG AL GRS I 2 T 55 PR R AR T

10.6 BEAN. TEAREREEENRAZEESATEHRL

AN, BB R S RS BN AR M MRS E AT .
AN, TR NS GRS BN ORI M 1A A 1 .

10. 7 EEHAESFARIR 5 B IuiA KRB
10.7.1 G HUESR A 72 5 BITHAT BRI R e AHE I

SEEA: ANRMT

N WAL 5 IS AT 227 S R AR <6
Z5 o
spak | e |0 | 2B s |
g | OCREL | RASIE WS g
) LA
5 UES 1| 1,103,854,960.72 21.81% | 1,005,947.23 21.81%
FEIES 1 961,787,913.26 19.00% | 876,473.51 19.00%
s 1 514,928,970.77 10.17% |  469,256.06 10.17%
77 IEiES5 1 506,759,373.58 10.01% | 461,802.15 10.01%
AR UE SR 1 324,780,138.77 6.42% | 295,973.79 6.42%
B RPN 1 319,155,399.94 6.31% | 290,847.97 6.31%
HERIE 27 1 312,247,602.26 6.17% | 284,551.90 6.17%
fFIkIES 1 285,751,965.19 5.65% | 260,406.10 5.65%
HEFRE S 2| 219,826,920.64 434% | 200,329.14 4.34%
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FRALIESR 1 173,948,461.25 3.44% | 158,519.24 3.44% -
EBIIE SR 1 99,047,416.83 1.96% 90,262.98 1.96% -
B R IESR 1 82,626,903.24 1.63% 75,298.07 1.63% -
TAFIESR 1 70,800,975.52 1.40% 64,520.14 1.40% -
HEZH % 1 60,465,642.73 1.19% 55,101.04 1.19% -
EESE 1 25,372,486.65 0.50% 23,122.35 0.50% -
IS ! - - - - -
IS 1 - - - - -
SRR 1 - - - - -
HR LIRSS 1 - -

T o R IEEARERRE AR T ERE 2 R T e BRI R TR 858 5 I AL A
RIE @R GEM 72007148 5) M RHME, WamfleE FHHEF AR S
FRIC I FER R AR /7

A: IEFEARAE

L. ARIZEAT ML, WS AIRDUMZ E R R4 5

2. AF RABORIDIFIRE S, BEANT . WOV SRS R R R WA T 17
MR TR T e 1 A Mg i AN TR FE 4R 75 s

3 A WERE ML, RERi R G ERE IR ER,

4, FENL TR HIE B, Be S SR ALHER 15 B R IRIRSS .

B: MLFEFAE O AR FUARTDE W0 5 i M 55 U A LR J LT T AT AL VR LE, R ARYE
REAINERE Srid A

1o RS EBIE. TR UESR o AR AT AR . Pk B =]EeT
CAR A 5% il B R 7T 4 o AU A

2. WG E . EERIRIES A R i o Uik 2 I VEsE, SR e 5 R ;

3. BUIGRBLHY SIS PR R AR . B FRIESF A Rl R BB &t S DL K $i
LB RAE A A SRR B 75 78 2 4T

10.7.2 ZEHHFRESR A F AL 5 B ITsk T HARESR S 3 HI 1B 5L
EREAL: AR

FHE 5 % B 5 BUE 5
o 24 15
o 24 1 o 24 1T
FRER | pwem | smxn|  mxew igﬁz WS | AR
L) Sy A E il
A1
(5% i i - i i -
F{EiES 343,686.00 100.00% 2,835,000,000.00 39.38% - -
PSR : i - i i -

=
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