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W SEREAZ A AR B A A1 57, PR IR 5 31T AR 58 s A KU B DL Sk AT 152 5% XU
TSSO, BREKATTHL RS RS TR,

AR 4 1) R 4 A TR NOOE T e it T L ) XSS A 3 77 vk A Rl S A A E S AT )
T35 Ak W A T UG 7 AR B RT BB 2k o DA 14 20 BT R0 A B8 LR R, A BB XU 40 2k ) 71 B A
T HE B R S AR 453 2K OB o T M B BT B M R, MR AR 4R Bt H b, a2t
&0 Fria 4 i T R E I R B R B FR bR . A, IR AR, B XU
A7 2K PR PR B ANAH B BB R E,  BINF AT SE 6 8 Bl KU AT I B . AR B FIPEAL,  IFIE AR
RS, g RS 428 1 75 P 2K 52 (R T L Y

7.4.13.2 TG AR
5 S A2 1 2k e A ) R P RS Sy 0 PR BAT S L350, s e iR IEs R 2
FAT NHMBLEZ) . SEESIATRIIA SO, 3B G B B R AN R A2 AL K R o
AT G ) 3 < A PR NAE S 5 HIDN 58 5 % - I B IRDLREAT 1 78 70 I PP Al . A FE B AR
AT FAFTIAEA S G B N b B ARMPARAT, BRI S ARAT A2 O SR HO(E U AN BR . A
FEGAEAZ 5y A HEAT W52 5 3 DA b B IE 2R AR 45 5 BR DUAE 2 W) 078 5 % F 58 FRAIE I S YL
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FROUBE R, B T REMEAR AN AEERAT 8] (R MY 1T 33047 58 5 i B30 58 B b T AT 45 R oF
At HRFUEF3 A2 B0 77 2CFEAT B 1) LA 1l A 2 1445 FH XU o

ARBE G I R 4 NS T P AR SRR, E B B P A S VA SR 4
WEFRRAT NG AR o 15 S TAG DL RS FVTFCA , ANBAE FVPON . N
I35 FVER E BB GRAT NI EE AR 055 RS AT Sl M XU, AR AS B 77 il 1R 2 R
RN RIEILSE . BAh, ARG (G 8 BNARYE(E 7 i N vr g, dd B S ™
A AR o A VPSR R LR K o R AT R R LA, 4y Bk 15 LAA LS F X
K o

T 2019 4F 12 A 31 H, AREESFFAMBRER . JATEIEMBRE SR LN 65
B IHE RN 97, 11% (2018 4 12 A 31 H: 65.13%) .

7.4.13.3 WBh R

TRBI M R 2 i 5 G 1 JEAT 5 4 Rl G752 DR 1) SL 55 B 38 3] 0 G A R I XU o AN 421
TRB I RS — 75 THI oK B 125 4 0 AR AT N nT B I R0 (Rl R AT (MBS 08, 53— Dy TR
45 B Rl BT A (152 5 T 3 AN SR 1T e SR 110 785 SO0 PR ¥ s PR 438 9 4 P i TV 76 1 3 Hh B
LA LA LA AR IR .

B St A D2 ] % PR S S P R A R (1 5 A B N T8 0o AR e 4 11 AR [ 475 44,
BEAT P2 A I E TR AIME R K, IRIFRE SRR A S P AT HIE kT S AHILAS . ARHE
GRS E NS G R P T EAUR R 5K, 20 AR H B LT L [ i (1 b 3y
2o Pl DR T8 H A [ A oy SR PRI Bl U, AR B R AR 2

T 2019 4 12 H 31 H, BRSZH R SR 3ARE A 99, 000, 000. 00 70 E—MH
DA EIHT HH B GRS BN E R 4b, AR HE 4 FirR $8 17 JH A 45 Rl 47 53 1) 20 24 7 31 3 H
A=A HUN BRI, AR S0 B0 (I &8s L e B E BRTHE, W
IR TR BLT AR AT & 2 2 I S & .

7.4.13.3.1 |EHARESH S H ™ MRSIE XS 3

AT G 2 o B NAE S EE AR R P P L IR C AT S RIS I B R e R B
Lo COTFEEFIT I UE SR B0 3 i sl P RS B AL AE ) S B SRS AR S < 2H 5 B 7 £
AN VE RS AT P, ST A UG B AR I AR e I A R T R AR . IRIE X
IR 1) )45 5 it o L 451 LB 2 45 2 I 8] A AR B RE 0 (0 435 4R bn S sl PE R AR EAT Fr SR (1 1
TUF 53 o

AIE G R RS AR IR SR 52 5 P BT, HRIRATAEARAT [ [FDL 3958 5, # oy 2k
B I 52 PR AN RE B LRI E OLS W “ IR AL S5 A A SZ FRAES: 7
BEAh, RS S B A R e, AR S < T A SI H (] e < i B3 7 07 3G N R 9% < XA
ENPEFR, H R BB I SR A B R A B . A S T35 T iish ik
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&

IR B TE G TSI B8 7 AR 15%. T 2019 4F 12 7 31 H, RESRAM
PRBNPESZ BR BT A AR o 2k 5 B0 1A 1 L 3. 86%.

FERFESE NG OXESHE T 7 AT H AT ARBL G > 1w AR IAME AT
HEVEAE SIS, i OREE WA R e m] B MG 7 TR H 2B (K m] 2B
. T 20194 12 J 31 H, AZEHE T b 7 AT H Ay 223058 A0 i -8 i 260
VNI )= RES AT % R

[l 2 & BN 5 B> HOE [R5 5 (B H 522 S0 06 FROR L 42 IR 77
JEJUPRT A 5y %ot TR WA S5 IR VL A5 A5 f8 70 BT A 7K S S5 R 4T 00 B V) RO ER R 2 5 7™ R TN
B, PALNAS R A AZ 5y ot TSI A2 5 B0 7 B O F HEAT 20 25 T B 4 1 ™ M A B3 [l A2 5
AR BN PE RS AIAE 0 T R Ak, FE 8 PN ST 1 10 [ 2 2 Jo it i PRI R . AR
B ST i P B8 5 B S ST A KOs R I A i P RUBSR DL 5 B AR Bl AR DR S 47 it 4%
NRMHETE SRR A I SRS IAUE TR B dh S b B IR 2 DA E 1 Hopth F2 A O 58 5 3 T
TR R AZ Zy e, T2 A i ) 58 S R 5 2k i 1 (R 40 5 IR B BV BBl fRef— 2L

7.4.13.4 TiH A&
T 37 AR 2 4 s < P 55 i it T L) 28 SO B BOR R I < B IR e A 11 37 45 S A 4% IR 3R
(AR B I A B AN RS, LA 2 UG L AN XS AT LA A A% XU o

7.413.4.1 FIR KK

) e R\ 2 9 o L P 2 S M S0 R i 0 SR AR Bl T 2 e i K. )
UM G T B IR T IR 2 B S B0 R E T R R, R shR] 2k
o T LS TR AT 3 0 4% SRR 117 37 ) 5 2830 72 10 0T A SR 4 A 54 BRI

A G PR 4 T BN S ST A S TR I P e U e AT W A, ORI A R
YL 45 1 A9 vt ES R R RS AT

AFE G BT T30 5y T B ARAT AT T 3958 5 WA T S A2 S R EL BB K, IR AME R SR AT 17
K GEE AT S AE S RUE S SR R BURNE T, R AT AEAH B R 28 R o

7.4.13.4.1.1 )2 X i 1T

A
R
¥

=N

=

Pt

Paran
pazen
)

Bfr: NRMG

AHAR 2019

1 &L 1-5 540k SR &1
#1231 H FELAN G ELA it &t
%"
HRATR 2k 2,088.,646.41 2,088,646.41
i S D R 1,031,901.59 1,031,901.59
7 ARIE S 48,010.63 - - 48,010.63
T 4R 100,662,810. | 196,503,078. 73,698,701.8 | 371,306,470
f%r e 441,879.90
i 00 40 7 17
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KNIRE 5
Bt

7RIS,

5,378,617.63

5,378,617.63

JOz TR

2T K

1,550.00

5,057.67

6,607.67

SLSCIEF33
B

S

AN

i it

103,832,918.
63

196,503,078.
40

441,879.90

79,082,377.1
7

379,860,254.
10

ffit

JSLAS IR [ 35k

147,581.67

147,581.67

IVARK=E-UN
EiEd

250,347.99

250,347.99

PR 2

50,069.59

50,069.59

LA UESRE
CEN

523,330.18

523,330.18

S [l &
AN

99,000,000.0
0

99,000,000.0
0

IAREERH
%

A3 5 B
H

33,953.70

33,953.70

RIS

-1,678.04

-1,678.04

JEA A

A

24,831.25

24,831.25

HoAh A £t

175,156.23

175,156.23

Tttt

99,000,000.0
0

1,203,592.57

100,203,592.
57

| R AU
N

4,832,918.63

196,503,078.
40

441,879.90

77,878,784.6
0

279,656,661.
53

AR
2018 % 12 A
31 H

1 LA

1-5 4

54PLE

AR

it

i

AT AR

699,491.21

699,491.21

S ES

1,259,182.06

1,259,182.06

7 RIE S

22,829.43

22,829.43

25 el
i

50,949,100.0
0

35,949,100.0
0

28,375,573.0
0

115,273,773.0
0

KNIREE
e

YA B

1,312,106.60

1,312,106.60
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JS2 AL BEA

YT K

500.00

881.26

1,381.26

FLCIESRIE
CEN

288,627.30

288,627.30

St

AN

i it

52,931,102.7
0

35,949,100.0
0

29,977,188.1
6

118,857,390.8
6

ffit

BLFH

261,281.23

261,281.23

IVARK=S-UN
T I

101,735.36

101,735.36

IDADENCE

20,347.06

20,347.06

LA UESRE
CEN

S [l &
AN

IAREERH
%

P32 5 B
H

66,724.85

66,724.85

A FILE,

JSLAS A

A

5,555.17

5,555.17

HoAh A £t

354,000.00

354,000.00

it

809,643.67

809,643.67

| R AP
NS

52,931,102.7
0

35,949,100.0
0

29,167,544 .4
9

118,047,747.1
9

TE R PR AR B KA K IR, 3% A 20 A = F0g e 0y H s H
R T USSR,

7.4.13.4.1.2 F 2 X B BBUR PR - #r

% | BRTTsa IR LAA ) At 773748 8 AR EFA AR
X5 P A H 3L S R P E 2 S8 (PR
e A (o fir: NERHIT)
e PR 2 R 220 AR C 2019 4F 12 | FAERERC 2018 4F 12
H31H ) H31H )
1. TR PAT EF 25 N IE S -943,085.54 -354,000.79
2. AR AT T 25 NS 949,551.54 356,988.58
7.4.13.4.2 ANIC RS
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HINIC A A 45 < i L 0 24 S8 (B BROR SR B g 2 DR MV 3R AR Bl i A A= e sl PR XU o
ARG 5 LA BILLN R, P Ie RN .

7.4.13.4.3 H A XS

HoARA A% RS A2 Fi5 2k < P 4R 4 ok T 5110 2 e i BROR SR B 4 i 2 IR o 11 3 M 3= R A
TEZR LA ) T 3 A% DR 2R AR B0 T R AR BN RV o AN 4 2 BEAR 9% TR 77 2 2 Pt b T B0
AT TR [ENY T35 5 W B S A e 27, P T P AL A0 A RO SRl T B NI 27 R AT E R 3 B 4
B G OLBRFR S TP 5200, AR AT BESRYE TR SR T S B AR I Bl () 52 )

AR T AWEME R TH AR, @i 722 A5 DL BUE
GNT, GRS TIBATIEN, M e B L H AR e s I N IE SR 1 e P
W B g BT, IRBATE IS G RIL e TR R A AT IR . ARSI EESEEA
TEBAGE G W S A SR () AR A, KPR BT RmG . B E . B A TR, REBIMN
X ] e R AR T S A A XU o

A FE I PR A 0 2 B PR AR A A XU o AR B AR 4 v [ 2 W 428 5 475 40 R
IF TR BOE AR AL, 42 HR AR 55 40 & DR IS HL X)o7 M SR R 43 5% L gk AT Bhals TS . ik
SRR G BT LUy 0-30%; o7 27 A6 [ g WAL & 98 e i T R AR o Ak < B 7 O L A
KT 70%. bk, AKEE R HE G NS HX ARSI FA MIE R S i, i
F 2 Mg &7 10 3 ST MG BE &, BH5 VaR (Value at Risk) FEFREERMAA AL 4 1H Ifn
I TR AS PRURS: s B ] ko) UG 1R A T R R Ao o

2

7.4.13.4.3.1 H A XU i
A NRMIT
AMIA 2019 £ 12 H 31 H FEERER 2018 4E 12 A 31 H
b7 A T s
A AR ’%‘f,f?‘ﬁ“ AR @ﬁfﬁiz :
355%ﬂ£§§%§ﬁifL' 73,698,701.87 26.35 28,375,573.00 24.04
Ji% SRR
A8 G M4 R e -
HEWE
A8 G A R e
Re R
AT AR 4R B 7= - AL
e
HAthy - - - -
At 73,698,701.87 26.35 28,375,573.00 24.04
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7.4.13.4.3.2 FAA A% XS FIBEUR A% BT
e | BRIPIR 300 82 LA HAD T 3748 B AR R A AR
X PE R H IR SR P I E R 4 (R
fr: NRMIE)
Y Ny N =NTe 1=
i e AWIER (2019 46 12 | FAERERC 2018 4F 12
o A31H) A31H)
LR 300 F8 %80 BT 5% 2,441,450.06 1,167,474.51
2.7 300 R AT FE 5% -2,441,450.06 -1,167,474.51

7.4.14 B B T BB S THRER T E U R b IR

(1) AnME

(a) &R THARMMETTRITE

ARMETHESE RITBIE R, BHXA R E TR F R A U N T
J& B B AR IR PE -

B M EG B G T LR R IR

BRI BREE— R U N AR AN DB 7 B f5 B B TSR IR N

IR MHOCBE B U A AT I A

(b)  FREEMILAA ot E R G T H

(i)  #HER&EmTHARME

T 2019 4 12 H 31 H, ARFEEEGFA M LLA Rt E v H AR S TH N 2 0140 45 10 5 Rl 5
FEH R TSR JZ R AR AN 81, 391, 003. 55 J6, J& T 5 R IRIIARAIA 289, 915, 466. 62 JG,
TJETH =R RH (2018 4F 12 H 31 H: H—JZik 25,856,773.00 75, # _JZIX
89,417, 000. 00 JG, JCEE=JZIK)

(ii) AU ETE 2 R 8 B E KA )

AT LB 2 IR T e B S T0UR A H DBl 8 2 IR ) e R I

XFFAESRAE G B BT SR 27, 7 ML K U R 22 5 AN TR R (4ol ik 52 et
A G AEER) « BUBR TIEATFRATE G, AEESA S T H 2285 IS ik H I
A8 5y AN ER 18] K R S ) 44 A DG Ji SR A 6 95 (K A RAME FUNEE — B IR AR ik 18 A %2
Hh SR FH AN TR S i N T e P R B, 5 AH DR IR SE RIS 27 A Fu (i B SR 56
ZRUGE R =R R

(iii)  H=JRRA RMNERBUFIA AL 5 44

Too

(¢)  HERRZBRIBLA RANME TR R SR TR

T 2019 4F 12 H 31 H, AREGARFAIERFSERN LA AT BRI T (2018 4 12
H 31 H: [[).
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() AL ROMETEN TR

ACLA Fe M v B G Rl BT 7 A A 7 2 A4 S SGROTTRN HeA gt ot W e

52 SR EMHZRD.
(2) BrafetifEst, #EBfi

§8 MBEAHAEGWHE

8. 1 HikEEHHEHNR

R H A 70 5 U ) et 2L

SRRAL: NIRRT

B i H SH GE ol 35 4 e BT 1 Ll
(%)

1| B 73,698,701.87 19.40

Hrp: RS 73,698,701.87 19.40

REEHT - -

30| EEas et 297,607,768.30 78.35

Hrp: g 297,607,768.30 78.35

BE S HFUE SR - -

4 | REEIET - -

5 | eRATA IR - -

SEN IR G Rl 7 - -
e W = Y SN 3R 45 4 il

‘{j":\* - -

WAT PG E /AT A 3,120,548.00 0.82

Hoptr 5% 5,433,235.93 1.43

At 379,860,254.10 100.00

8. 2 MEMIRZEIT U RIBRERHAE

8.2.1 MEHIREAT W RIFARZHRRAS

SRR NIRRT

R L ARAME GE) 5%$%Zfﬁwm

A R R A - -
B P4 1,533,000.00 0.55
C il 3 Ml 27,341,211.91 9.78
D IV A NI /S W& N e 19 VA 2 8,681,486.54 3.10
E e 4 - -
F R A 4,093,500.00 1.46
G paliibe R e a4 3,284,000.00 1.17
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eI V4

5 EAR . AT ANE REAR RS

4,434,805.71

1.59

B4

17,323,119.67

6.19

D=l

BRI 55 I 55k

BEABEFEAEA MR 5k

IR IR N 3L P

883,578.04

JE R RGS « ABBEAIEAR IR 55

A

PA RS T A

S R H AR AR L

6,124,000.00

2.19

wimlo|xlolz|z|c|R"R|l—|—|z

G

it

73,698,701.87

26.35

8.2.2 MEFMREAT WA REBBBER T BRERRAS

AFE G AR IR AR A BOE BB

8. 3 HIRILA fUHE HE ST HE LB RN HEF R TR RE R E A

SRR NIRRT

) : . A | TR
e Jie ZE AR Ji ZE AR e (B _ A LA
o)
(%)
1 601166 PV ERAT 300,000 | 5,940,000.00 2.12
2 600741 IR 4 200,000 | 5,198,000.00 1.86
3 601966 B ha 200,000 | 4,586,000.00 1.64
4 600511 Il 24 iy 150,000 | 4,093,500.00 1.46
5 600674 I REDE 400,000 | 3,940,000.00 1.41
6 600887 azallivehis 120,000 | 3,712,800.00 1.33
7 601939 BT 500,000 | 3,615,000.00 1.29
8 601006 K 400,000 | 3,284,000.00 1.17
9 688009 HH [ 8 5 454,300 | 3,084,697.00 1.10
10 600757 KITAL 500,000 | 3,080,000.00 1.10
11 601928 B A 400,000 | 3,044,000.00 1.09
12 600886 ESE =W 300,000 | 2,754,000.00 0.98
13 600926 BUMNARAT 300,000 | 2,748,000.00 0.98
14 688111 EAlIPIYN 14,659 | 2,402,610.10 0.86
15 600660 A 3P 100,000 | 2,399,000.00 0.86
16 601658 IS i £ 398,384 | 2,274,786.89 0.81
17 600176 HEEA 200,000 | 2,180,000.00 0.78
18 003816 [ T R 563,026 | 1,987,486.54 0.71
19 600028 W E A1 300,000 | 1,533,000.00 0.55
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20 600066 FEELE 100,032 | 1,425,456.00 0.51
21 601916 Wi AT 204,278 | 1,371,345.44 0.49
22 600104 R 50,000 | 1,192,500.00 0.43
23 600519 D) ERS 1,000 | 1,183,000.00 0.42
24 600406 HA, 7 i 50,000 | 1,059,000.00 0.38
25 601128 HERAT 100,000 911,000.00 0.33
26 603308 LIy 59,570 894,145.70 0.32
27 600323 AR 50,000 877,000.00 0.31
28 603486 Bk B 39,880 809,165.20 0.29
29 601077 AR AT 73,955 462,987.34 0.17
30 688333 VAR 7,359 395,546.25 0.14
31 688030 LA PR} 7,957 301,570.30 0.11
32 688039 MU R 2,805 205,887.00 0.07
33 688368 fm - AU 2,557 192,107.41 0.07
34 688181 J\LH 7 3,409 149,927.82 0.05
35 688118 HEoufE e 4,028 142,188.40 0.05
36 688058 = 1,450 131,442.50 0.05
37 688081 M EHTR 3,153 88,946.13 0.03
38 002972 B % ik 1,075 21,532.25 0.01
39 603109 Pt AL R 684 18,105.48 0.01
40 002973 HrARIF LR 1,146 6,578.04 0.00
41 603995 A S 88 2,390.08 0.00

8. 4 EM N B ER B ASHERZES)
8.4.1 R EHHE HHWIE S FE 2980T 20 44 IR B 4H
SRR NRMT

o . - o o BRI 4 B
Fe | REA JiE ZE A4 R N N EH] (%)

1 601398 TR HRAT 17,332,466.00 14.68
2 | 601857 HH [ 9 9,489,500.00 8.04
3 601939 HARAT 7,185,582.00 6.09
4 | 601166 MAVARAT 5,495,001.00 4.65
5 600511 Il 24 iy 5,102,019.94 4.32
6 | 601006 KZ=P 5,062,641.00 4.29
7 600886 4% /) 4,727,183.72 4.00
8 601818 FeRERAT 3,950,003.00 3.35
9 601988 o ERAT 3,750,000.00 3.18
10 | 600674 JI L REE 3,624,277.00 3.07
11 | 601966 Bkt ha 3,284,847.00 2.78
12 | 601928 A JE A 1 3,273,325.00 2.77
13 | 600757 KAIT AL 3,161,194.00 2.68
14 | 600028 T E A1 3,159,173.00 2.68
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15 | 601658 R AR AT 3,129,412.00 2.65
16 | 600926 B ERAT 2,874,254.20 2.43
17 | 688009 S RESbGEREs 2,657,655.00 2.25
18 | 600346 IEWAPELES 2,630,236.00 2.23
19 | 600104 IREER 2,472,661.00 2.09
20 | 601598 HHE b2 2,403,588.00 2.04

e EANEHFEZRAi EESEN Bk RO, B R AT R RS R
KN WL A B A RSN AR AR Y, AR S

8.4.2 RS2 H & A B BV & % P2 B 2%BRET 20 4 IR SE B4
SRS NRTIG

- v
e | mERE | Rk A B o e e
1 601398 TREAT 17,256,574.00 14.62
2 | 601857 Hh [ 7 9,504,000.00 8.05
3 000895 XK 5,205,000.11 4.41
4 |601818 JRERAT 3,799,933.00 3.22
5 |601988 o ERAT 3,750,038.00 3.18
6 601939 BT 3,713,070.00 3.15
7 600346 (EWAESEES 2,934,193.00 2.49
8 002117 KA 2,872,896.98 243
9 | 688008 IR 2,781,094.37 2.36
10 | 600511 ] 245 i 7 2,610,274.78 2.21
11 | 600886 ESE =W 2,577,087.00 2.18
12 | 601238 TR 2,483,480.20 2.10
13 | 002661 e B T, 2,476,714.65 2.10
14 | 600900 KT Ay 2,450,826.00 2.08
15 | 600270 hhia K 2,403,588.00 2.04
16 | 601998 HAERAT 2,402,023.00 2.03
17 | 601598 HhEShis 2,384,178.00 2.02
18 | 688099 n =y 2,198,502.04 1.86
19 | 002701 BOm 4 2,197,133.00 1.86
20 | 688012 R A ] 2,082,337.14 1.76

e LA RN BRSNS Bk, EABOW. KAT N RIS AT R
ST S A . (A AN TR AR H ) 3551, AHIEMRAL 5 B

8.4.3 L NBEEE I A J 0 e Sz BB SR HOMRN S 20

M. NRMIT
SENBGEE A (%) B 158,356,670.59
SEHREERON (R3S B 146,112,804.36

TEe SBANBERAR . Sz I EE N P45 K S A e CRAZ A R LA K ) 3151, A%
JEAHIRAE 5 B
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8.5 HIRIEFF MM RIFFRBEAS

SHRL: NRTT

5 g7 i ARMME o) i B S P HE ) (%6
1| Exfigs -
2| RATER - -
3| &R 64,417,250.00 23.03

Horbr: BURME SR 26,028,800.00 9.31
4 | kfizF 214,704,360.00 76.77
5 | kiR S
6 | FHIEE - -
7| AlEEfE (RIS 18,486,158.30 6.61
8 | FNEAFH
9 | Hifth - -
10 | &1t 297,607,768.30 106.42

8. 6 HIRIZ A SMME 5 E G T =5 E OB R/ HERS B0 48 51 35 B 3% B 41

SRR NIRRT

e | paRE | AR | ME GO | ArhE G | T
Eefs (%)

1 | 122066 11 KJF 01 200,000 20,508,000.00 7.33

2 | 155334 19 Hjik 01 200,000 20,142,000.00 7.20

3 ] 122373 15 FHiEfit 200,000 20,074,000.00 7.18

4 |136318 16 i 05 200,000 19,984,000.00 7.15

5 1136079 15 Hffit 137,000 13,779,460.00 4.93
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