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7.4.10.8 HABIRERAT 5 H I UL
7.4.10.8.1 HAhSREAL 5 H K8
T
7. 4. 11 FiEH BN
ANFE G AR A P A & AR 5
7.4.12 iR (20194F 12 A 31 H) AESFHAKHEZIRIES
7.4.12.1 RAANGHT R R AL T TR KA HRiE 2 RIS
SGRiph. AR
7.4.12.1.1 ZIRUFHERN: i
ik}
% | bk 58] AL N | BHARAL BE (R AR HAK M
Z IR vag
RIS | 2K NI H BH g | EERA ] 5K AR A ERsY
KA
HED %ﬁ;z 100.0
110065 o 2019-12-25 | 2020-01-13 | i@ | 100.00 1,680 167,998.53 | 167,998.53 | -
- 2R
HH BH %ﬁ%z 100.0
113029 e 2019-12-18 | 2020-01-07 | Wi | 100.00 1,890 188,996.69 | 188,996.69 | -
- 2R
KR %ﬁ?i 100.0
113030 oy 2019-12-26 | 2020-01-20 | i | 100.00 280 27,999.51 27,999.51 | -
- Z IR
AKFR %ﬁ%i 100.0
128084 . 2019-12-18 | 2020-01-10 | ¥%i@ | 100.00 2,370 236,995.84 | 236,995.84 | -
- IR
IA %ﬁ?i 100.0
128085 iy 2019-12-18 | 2020-01-08 | ¥iiE | 100.00 3,040 303,994.67 | 303,994.67 | -
- IR
19 ¥t Wi 100.0 50,000,000.0 | 50,000,000.
152376 2019-12-30 | 2020-01-15 | ¥%i@ | 100.00 500,000 -
# o1 . 0 00
pd

7.4.12.2 HIRKFA R E RHER S FUE Z R

A F G AR A AR A R A B 52 o A5 A2 B A 22
7.4.12.3 HiRMGZ IERIER 5 FE AR K Fi
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7.4.12.3.1 BT T B35 IEEW
BEAMAHIAR 2019 4 12 7 31 Hik, AFEE WNHARAT A T 35 655 1E 105 5 T8 R 52 =1
UEFR KA 37,999,823.00 TG, A& AU R/ A4 -
SRR ARTIT

JIARAN B
N (EAER N (e g 21 1 H ‘ HE G AR AN {EL A 5
Ay
19 B
101901571 PIRL 1 020.01-02 100.48 400,000 | 40,192,000.00
MTNO0O5
o 400,000 | 40,192,000.00

7.4.12.3. 2 X B MR EE Y

BEARE IR 2019 4 12 H 31 H ik, AREGNFUEFAZ 5 Priii sz 1L IEAZ 5 16 B =2 H (] 1
%53k 480 726,900,000.00 76, F-20204E 1 H 2 H. 20204E 1 H 7 H (JEja) B, %2658 5 EK
A G A [ P9 HFA (ORIE 25 38 5 JIT A8 5 0 A5 Rl £ 39 B 1 5 0 T e N A0 PE R 550, 34105
A2 5y T E B EE B S bR e fe, AMIR T i [ 58 2 HO AR
7.4.12. 4 IR S 5HRIBIES B LS RUES

AREGAME MR TS 55 i 77 AL 55 RS .
7.4. 13 BT REXR R EH
7.4.13. 1 QMR EEBURMA LN

AEGEHNZR T LM TS5 A MBS, S, Tk T B, R U2 6]k
ANF| AR AZEER Y, S RESEATZ R ZHAE 2T RERE ., NRERERNEXE, &
PIRRZ ey WA SR TS ML S A PN B AT N SAR KB AT S %,
TR HAS AR St XU 4 i s BRIAZERBER) 7y T B, R4, RS SE AT, &b
Ao % REEEER LA S AR B RS B AN A A TR 0 5058 ) e R s AT PRUR: B P2 A L
MR BEHREE, CEB T BT 7 HaT R RS e 67 5 ik KU BER 25 5 1 XU Pl
A 4 R XU MR A1 2R

RIS, B BRI R R AR TR R G Ba R, mTRml
Wk,
7.4.13. 2 AR

& IR R SRR S i R T R B 0 PR BAT G L 504E, BUE R G I iBHiE s 2 AT At
YLy, LA BIAR, SEEEE T RS A KRS o A FE G BN ™ 45 1) 4 E

iy
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P 1) £ AN 3B 15 98 7 2B Y A5 FH R o AN BE 4 7E 3T 5 FITHEAT HOIES5 38 5 A8 WSOR K T 75 % = Ay v
EEF S04 EA R ITEA T, FEERAT A [ED T ) 3 @ 58 ) T 1 FE 97 36 58 23 0 37 AU

F 2019 4F 12 A 31 H, AKEFA IBREG . AT FIBOR M SR LA i ok 3 4 v
A L4519 85.85%(2018 4F 12 H 31 H: 109.09%).

7.4.13.2.1 ¥4 HAE PR FI S SR 18 5

AL, NRMIT
. AR AR
T HA1E VPR
2019412 H31H 2018412 H31H
A-1 19,607,396.72 0.00
A-1 DL 0.00 0.00
ARVFEH 314,869,200.59 20,220,246.58
&1t 334,476,597.31 20,220,246.58

P L GURVPUR I 3 TR R BT
2. KPS AR A I —E L RO B SR ST AT 8 = ML

LilEiNies

3. B IR,

7.4.13.2.2 MG FPR IR B 7= L RRER R R

Hf: NRMIG
RS PR I LR
20194E12 731 H 20184E12 31 H
A-1 0.00 0.00
A1 LR 0.00 0.00
FAER 0.00 0.00
aif 0.00 0.00
7.4.13.2.3 G PRI KIREDNLAF AR
pz: AR
ALRME AL 2019if2j§31 H 2015&?2?21 H
A-1 0.00 0.00
A1 LR 0.00 0.00
NIE/ 0.00 0.00
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&t 0.00 0.00
7.4.13.2.4 #KHE HVRRII A KBS B R
Hfr: AR
KIS FVF L IR HREA
201941231 H 20184E12 731 H
AAA 2,551,758,239.13 61,334,299.39
AAA LLF 1,614,764,468.84 192,190,043.01
RPFLR 0.00 0.00
it 4,166,522,707.97 253,524,342.40
e L iRV B S =TT TR I i T2
2. RV NRIRIIRK T —FMER. BOMSRET R,
3. T UM TR
7.4.13.2.5 #HKHEH PRI BB = RAESFBE
h: AR
KHE P I A
2019412431 H 201841231 H
AAA 43,109,306.90 0.00
AAA LLF 0.00 0.00
NIE 0.00 0.00
it 43,109,306.90 0.00
7.4.13.2.6 3KHE A YRR S A5 1 [R) ML A7 B8 B
AL ARG
KHE FVFL I A
2019412431 H 201841231 H
AAA 0.00 0.00
AAA LT 0.00 0.00
RPF 0.00 0.00
Hit 0.00 0.00
7.4.13.3 W BH PR

TRBH I RS e 5 2

BN BE A& B A% e I AR B <5

3 45 T3 62 7T
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ARFEG R W BT L 1A I 52 PR AIE 23 L9 5507 QB va R sh At UK, [FJ I 2 W) EL 4 i N7 40 78 i
Z AL UL 7R A% O R TR < sl 1 XU s 0 5 Tl B, 8 B I 7 B A e 57 - 150 T
I T ST a1 Hs 77 I ) STt 5 TP A

12019 £ 12 FJ 31 H, BREH g il B P AR A (U BEIZ AR SRR R AAh, ARGk
P Ho A 42 it A7 £ (1) 5 20 24058 B3 H 59— 4E LA BASTE R, A e [ 22 4 4 0 (P A 8 A &) G ]
EFIHIH BATEE,  BRIIK E R AL ARSI & 20 2 G0 .
7.413.3.1 MEHARTEEH A E = FR3) R 5T

AFEGHESEENEESBIEL TR (AFEEIEF R R ESBEEHINE) o (ATF
ST IR TR 42 BT FE G s M KU BRI E ) SR ) LSRN AR B 4 A5 B 7 IR Im sl 1 LR 1A T
BT, A ST R RS B 16 A 2 R S MR FR B R AT RREE () R AN 3

AFEE MR FTOENEA RIFRAMER & TR, P R mESR RN R i IE2558 5
SCE AT DL TS 5, HR B AR - M AR A 4 R (U8 52 BRAE 25 515 v T8 s 5 P it
P SZ IR WA RE H LA, HARIIGE R PPl g R Rl S mi s R e E s, A
A I EE A5 6 BT
7.4.13. 4 i XK

T3 AR A 48 B 4 TR i L A S0 B IR SR T4 2 R BT AR 117 47 4% 2 e R 3K 10 A 3l i
RA AN AR, ALFER)ZE R AU A A A7 A U o
7.4.13. 4.1 PR

)2 JRISE A 8 i 4 PR 25 IR L AR AL 397 52 T 3 R 28 A8 B0y i A e sl R R o 3 B B N ot
A ML VAR S50 PR fil 46 T R 20 R b 11, IR I R 4R 5 20 5 1O A A T i Bk
)2 RS AT B
7.4.13.4. L. L FIR RO

Hpr: NIt
AHR
20194 12 A 31 18K 1-5 4 5%k At B &1t
H

Hwre

BRATAA K 1,382,038.66 4 1,382,038.66

S D 67,232,391.18 4 67,232,391.18

1 HARIE S 285,747.79 - - 285,747.79
et S 570,216,197.39 3,290,077,990.33 621,456,896.11| 1,004,092,848.82|5,485,843,932.
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65
A1 bt - - - - -
NGRS b
x EM’ v 21.978.152.97 1 1 1{21.978.152.97
B2 52 : : | 12077949344 O
INVEL&iIDSS - - 41 62,452,024.95 62,452,024.95
INUE &3l . - - - -
I AT HR T R - - - 6,511,610.78 6,511,610.78
I8 S T A - - - - -
HoAth 57 - - - - -
B 661,094,527.99 3,290,077,990.33 621,456,896.11| 1,197,835,977.995,770,465,392.
42
£t
TR - - - i i
T 5 M4 A A - - - - -
CPiga Stk it - - - - -
P H [ D 4 b % 764, 23.
= iz:ﬂ%ﬂ’ 764.899,823.00 1 1 | 764,899,830
ek 0
NAHIFESRTE H 2K - - - 4,944,836.36| 4,944,836.36
ATz [|] 3K - - - 1,325,626.75 1,325,626.75
MAHE BN FR M - - - 1,210,102.52| 1,210,102.52
NATFEE T - - - 302,525.65 302,525.65
A A R 2% - . - - -
NATAE 5 3 - - - 647,961.53  647,961.53
N A ok - - . 315,939.85  315,939.85
INZRRAIDSS - . - 103,040.56]  103,040.56
AT A - - - - -
I8 2 BT A A A5 - - - - -
oAt A7 £5 - - - 292,009.67|  292,009.67,
UikGigseay 764,899,823.00) - - 9,142,042.89/774,041,865
.89
) 2R AR B B -103,805,295.01] 3,290,077,990.33 621,456,896.11] 1,188,693,935.10/4,996,423,526.
53
FEER
2018 %12 A 31 14EMRN 1-5 4 5 E P &1t
H
i
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BATHEK 597,842.42 - - 4 597,842.42
el N 2,304,607.49 - - - 2,304,607.49
17 HARIE 4 116,439.24 - - 1 116,439.24

TGV SR e 90,584,200.80,  123,393,493.88|  55,783,486.93  44,977,960.66 314’739'142'3
frHE R - - - - :
SN IREE 4 il %

- - - ) . .
EYSCIE 77 K - - - - -

NS RIDSS - - - 3,986,325.14| 3,986,325.14

IMEcdiveil] - - - - -
JSLHS FR - - - - -

16 9 TS BT - - - - -
Fopth = . - - . i
oad=enn 93,603,089.95  123,393,493.88 48,964,285.80 321,744,356.5
55,783,486.93

6

1 it
A fE K - - - - i
2T 5 M G i A fit - - - - -
A A 7 £ - - - - -
R 88,714,387.42 - - - 88,714,387.42

FEK

I ASHIE 59 B K - - 4 12,192.26 12,192.26
A IBE[R] 3 - - - - -
I ASHE BN SR I - - 4 86,707.31 86,707.31]
AT 9% - - 4 21,676.84 21,676.84
INENEER R e - - - - -
NATAE 5 B - - 4 49,295.08 49,295.08

VAT F B - - - 23,876.45 23,876.45

AR - - | 159,482.68 159,482.68

JREAS )] - - - - -

186 JE P A3 0 47 £t - - - - -

oAt A7 53 - - - 275,000.00 275,000.00

ittt 88,714,387.42 - - 628,230.62| 89,342,618.04

) S U FE SR 11 4,888,702.53 232,401,738.5
123,393,493.88  55,783,486.93  48,336,055.18

2

TE: BRI ARAE o4 Rl B8 7 B i 0 5 ) BT S8 i H BB H B 2 AT 02K

7.4.13.4.1.2 2 R BBBURME AT

£

| B

B i R 2R BLA A A 11737 22 B PR AN AR
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X G PE An AriRe H 3L 4 W PR 1 E )
B am (A AR
HH 2 UG AR & 1AL B)
e AR LEER
2019412 H 31 H 2018 % 12 H 31 H
1T IHRR R 25 N 26,292,492.68 1,182,686.90
2. AR ETF 25 N3k -25,940,987.88 -1,164,913.25
7.4.13.4.2 AMC A
ARFEGI T v R AN R, BRI AN RS
7.4.13.4.3 EABMAE XS

FoAd A H RS A 4 5 < PIT <e i TR ) 2 e B BSOR R I <63t 2 DR Bk i 30 R 5 M A 2R BLA
HITT S DR R AL Bl i A AR I B AR XURG: o A3k 4 T2 B THIE SR A2 5 P B T AR AT 18] [/ M 1173758 5
IR SE A5, o s ) AN M RUBSE AU T B MIE I3 R AT AR B 5 2278 D0 BURF IR R TR 5
B AT BERIE T EZF T3 AR B BN I 2

AT GG E R Barra USRS, i brdEZE . PRERIRZE . beta fH. VAR #4515,
M7 P B A T W ) T 7 A e Bl AU

7.4.13.4.3.1 HAR#E RS D
SHesr. Nt
IR AR
2019 4F 12 A 31 H 2018 £ 12 H 31 H
R o
i H
AORREY AORRES
N RE N RME
18 Bk {8 EL A5
(%) (%)
T o M — B R R 1,004,092,848.82 20.10 44,977,960.66 19.35
ToHMEME” — e B %
R AE SRl 7= — BUEF B
HAth
it 1,004,092,848.82 20.10 44,977,960.66 19.35
7.4.13.4.3.2 ARG XUBS: A BURR P 4 B
R B b 257 Ll 3 i v DA AN ) HoAth T 37788 B AR AN AR
AT AH I R AR 5 [ AR 2 \ X P R H 2 & 5 1 E
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SR CRAL: AR
AR AEER
2019 412 H 31 H 2018 £ 12 /1 31 H
1ol bk 1 7 5% 529,652,566.73 27,826,816.02
2.\ L LR R % 5% -529,652,566.73 -27,826,816.02
7. 4. 14 H B T EFEM S Pra - iRR T E R B H AT

(O FASIN El

(a)ft TH A SR ETHERI 5%

AFRMET R RFTBARIR, XA B TR AT 5 B R SR E TR 1 R
JERIRSE -

R AR E SRR IR IR T AR AR AN .

BRI BREE— R U E M S B B A o B AL PO A AR

SRR AR R B B G5 S TSR A

(b)FRFBE I LA SO B T 0 < T H

(i) % )2 Ik &b TH A R il

T 2019 4F 12 H 31 H, AEEFFA K LLA A T & B IR ST N S5 a8 ) e Rt 5t o & T

—JZIREIARH)Y 1,558,234,015.25 76, J& T58 R IXKIARETN 3,927,609,917.40 &, LR TH =2
R 43%51(2018 5 12 H 31 H: 25—JZ1K 94,334,920.99 Jt, %5 /21K 220,404,221.28 7t, L/ETHE=
JERIIARAER) -

(i) 2> Fo i P Jes J2 U ) 1 2K AR )

XFFUEFRAS S B BTSSR SR U R . 528 5 AN R (LG TR IR A5 I 52 5 ANV ER)
BB TAERTTRATENE L, AEGAS T H 252 5 WK H BIA] 52 5 ATk ) A B 5
(DA A SR SR A FOMMEFINEE — 20K AR A U 8 SR AN ) S i A AFLXE 2 Se (i 1)
SUMARERE, B A SRR SO ML 56— 2 UG8 2 56 = R

(i) 55 = R A SO AR BN A 128 2 <5

o

(C)ARFFEE I LL A ot BB B il T A

T-2019 ££ 12 A 31 H, AT ARFFA IERRB I AR SO T 0 e Rl 987 (2018 4 12 H 31 H:
)

()AL se A E T ik T

ANBLZA FOME T (¥ Gl 7 0 705 3 B B SGROURI A i 67 58, LRI 55 A St
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TEMAZERAD.

QFr A FNES, BE T R H AR ST T E U A A

8.1 HIRESHEAGHENR

§8 BIAAHRE

SRERAL: NIRRT

Fr 5 H G AR B (%)
1 &L 8 1,004,092,848.82 17.40
Horpe B2 1,004,092,848.82 17.40
2 B - -
3 ] 7 WA 7 4 % 4,481,751,083.83 77.67
Hrr: fiiZ7 4,438,706,083.83 76.92
B SRS 43,045,000.00 0.75
4 el R ay - -
5 S BT AR LB TE - -
6 TN IR < il 7 21,978,152.97 0.38
Horprs S =C R ) SENGR
e ' ]
. féﬁﬁﬁ%ﬁu%ﬁ%ﬁfﬁé 68.614.429.84 L1
it
8 oAt 25 100 5% 194,028,876.96 3.36
9 it 5,770,465,392.42 100.00
8.2 WMEHREAT WA R B ERFAE
8.2.1 MEARBAT W A R A I R B S
R R
R85 23| ARAME G
B (%)
A &y R A, il - )
B KA, . -
C g b 876,735,941.82 17.55
D 70, 7. R BOKAE = R b ] )
E jeissin4 - -
F MR FZE ) )

51 T3k 62 1T



D77 IEAEAE R A S AU S BB B & 2019 SEAE AR

G ZIEIEH . CAEF Bl - -
H fEfE AR YO . .
| 5EE . AEAIE BRI S . .
J ol 7,428,483.00 0.15
K Pl 119,928,424.00 2.40
L FH G5 IR 55 AR 55 . .
M BEEEHIF TR AR S . .
N IR BRI T i A B . .
o JERARSS  ASHLAN HAh AR 55l - .
P HE - -
Q PA AR T A - -
R A AR E G R - .
S ey . .

it 1,004,092,848.82 20.10

8.3 JIRIEA SAMME o e B 1 E EL IR/ N HE R B BT B R BB W A

SRR NIRRT

R T
FFg | AR Je SR A4 R e (D A RME
fHes (%)
1 000002 JiktA 3,726,800 119,928,424.00 2.40
2 000651 AL R 1,623,474 106,467,424.92 2.13
3 601012 B S B A 3,609,394 89,621,253.02 1.79
4 601799 BT 888,074 84,349,268.52 1.69
5 002396 BT 2,338,863 83,169,968.28 1.66
6 002938 IS 50 4 i 1,698,692 76,271,270.80 1.53
7 002236 KAy 3,328,663 66,173,820.44 1.32
8 600933 g4 pliil 4,392,983 61,238,183.02 1.23
9 002475 DALY 1,461,380 53,340,370.00 1.07
10 600585 HFIZEIK Y 753,610 41,297,828.00 0.83
11 600066 FIME 2,629,645 37,472,441.25 0.75
12 300628 TR N 2% 515,339 37,315,696.99 0.75
13 600438 TH By 2,322,203 30,490,525.39 0.61
14 300433 YR 1,711,371 23,651,147.22 0.47
15 002241 R 1,105,800 22,027,536.00 0.44
16 603806 A TR 451,300 21,933,180.00 0.44
17 603338 WL s 7d 142,123 10,161,794.50 0.20
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18 000550 LR 611,000 8,431,800.00 0.17
19 601966 B oieha 320,041 7,338,540.13 0.15
20 002376 HrcvE 596,215 7,214,201.50 0.14
21 002142 TUERAT 250,200 7,043,130.00 0.14
22 601877 IEZR LS 221,600 5,938,880.00 0.12
23 002273 K EREH 175,174 2,830,811.84 0.06
24 601128 AT 42,300 385,353.00 0.01

8.4 HEHAREREASGHEARS)
8.4.1 R TS i HIHIHE & B 1#{H 2%BRAT 20 4 KIS BAZE
GRS AR

i R 4 Bt
5 i =S Ji SR A PR N AN X P EHE L
(%)
1 000002 JikEA 107,451,194.97 46.24
2 000651 s e e 94,312,590.36 40.58
3 601012 B B Ay 83,973,594.86 36.13
4 002938 S 5 4 1 74,136,524.28 31.90
5 002396 A BTE 73,470,202.23 31.61
6 601799 BEFAY 70,010,167.45 30.12
7 002236 KAy 58,434,470.31 25.14
8 600933 5 A i 54,136,047.10 23.29
9 002475 S 42,854,215.61 18.44
10 600066 FIERE 37,579,397.85 16.17
11 600585 HEIZK T 35,948,505.77 15.47
12 600438 T8 R A 31,916,817.96 13.73
13 002241 WK AR 30,909,874.31 13.30
14 300433 W RS 28,449,262.30 12.24
15 300628 T N 2% 28,279,873.80 12.17
16 002273 K EREH 18,945,908.45 8.15
17 603806 R 18,041,349.58 7.76
18 000550 TR 9,363,642.59 4.03
19 002142 TUERAT 6,908,232.00 2.97
20 002376 Bt 6,868,025.12 2.96
21 600801 HEHTK IR 6,506,285.00 2.80
22 600048 {RF = 6,383,177.00 2.75
23 603338 AR T WA 5,771,448.57 2.48
24 601966 B 5,597,809.62 2.41
25 601877 IEZRHL 8 5,135,712.00 2.21
26 601318 P22 5,017,442.82 2.16
27 600115 RImas 4,787,009.00 2.06

E: BN TSN AL &8 ORAZ AN e LA E =) A, AFBEMHARA G T .
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Gy 7 IR R S BUIE S 4R 0 2 4 2019 AFAF RS
8.4.2 RITL &40 H VI & B = 8H 2%08HT 20 & R =4
s NRMx
R 4 Bt
F5 i ZEARAS Ji ZE A4 R AH] RS A 7= A LA
(%)
1 002273 IKEmYEH 21,571,112.78 9.28
2 002241 ORIy 14,325,248.70 6.16
3 601318 Hh [ P22 8,482,152.00 3.65
4 600801 HEFIKTE 7,228,235.40 3.11
5 600115 7,036,427.00 3.03
6 600048 LRF Hb 7= 6,998,225.00 3.01
7 300296 ) I 4 5,924,402.90 2.55
8 002475 5,575,142.30 2.40
9 300433 RS 5,241,079.61 2.26
10 601012 e B Jie 4,736,909.26 2.04
11 603338 AR T 4,124,146.44 1.77
12 600703 = 3,736,038.00 1.61
13 600933 g4 upiil 3,669,424.00 1.58
14 000651 & I HLA% 3,245,662.80 1.40
15 600585 HFIZEIK Y 3,004,591.80 1.29
16 300136 E4e@fE 2,470,438.00 1.06
17 600438 T8 B 2,442, 774.17 1.05
18 002396 A 2,280,424.00 0.98
19 002236 KAy 2,106,813.00 0.91
20 002376 Bk 1,945,844.00 0.84

TE: S SHUL RSl (RSN TR LA R 1A, AH B 5 P -
8.4.3 LKA B BB 32 BRI N B

Bfr: NRMG
TN EERA (AL R 959,715,069.71
SEH SRR (RAS) VA 126,708,857.36

T SRR ROA B S SRR 1 # S SE BAE

HREM RIS F -
8.5 WIRIEMIF MM RN FFREAS

SR ORAZ RN R DL HER) 151, A

ERERAL: NIRRT
SR Ak
Frs 57 dh b I~ fetE
{EELA(%)
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1 EPEies

2 JAT AR

3 b 251,420,000.00 5.03
Horr: BURME SR 251,420,000.00 5.03
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