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TRCHE 22 r N ERARAT A0 o [ E 7 B B % O T O 1) LA T RS A AR B A (1 4T
R AR JE 42 1 RS 6 B B AE 20 0 F IO G B AT i, PRI 5 3K S ARAT A7 KA 5% 145 FH XU AS
R ATEGAEARAT 18] RV T S BEAT 3 5) B 30065 58 5 b T3 4743 P VP AS e 27 2 107 R AT PR 1)
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DA Sl A S 455 FH XU s 758 5 T REAT IR A2 53 P4 DA o RIE I3 A0 45 5 A BR SR A RN S8 50 0 F 58 A

UEFF AR IR 5, 240 XU T BEVEAR /o

A 4 R < BN JNL 1A UG BRALAE , 38 5 B8 i A5 S5 VP il A% IE 23 A AT

NS F AR, 8 I o HOH 3 B8 DA oo A FH XU

6.4.11.2.1 ¥IEEME PR P RS 85%

A NRMT
e IR AR
F5 118 A E
202046 730 H 20194F12 H31H
A-1 20,123,000.00
A-1LLF - i
AR 80,282,000.00 68,627,378.00
&1t 100,405,000.00 68,627,378.00
E RIPRGIRAEG BEETE IR, BURME SRR,
6.4.11.2.2 K IEAEFTPR SIS RIFHFR
AL, NRMJT
SR AR AR
KIS FHPER
202046 H30H 20194F12 H31H
AAA 51,124,638.00 55,467,502.40
AAA LLF 37,785,886.50 5,350,543.30
KR 30,360,000.00 50,124,000.00
&t 119,270,524.50 110,942,045.70

E: RVPHRATF NG AR BORMEERLf.

6.4.11.3 XK

TRBIE PSS, A2 6 35 5 R JRAT 5 G R B A DG 10 LS5 I A B B8 B R Py XU o AR < (RT3l X
Br—J7 THI K B 5 <5y U A N A B R SR 8 el FL A A R B e 8, 5% — D TR B T 0B R T AL
(K358 5 T 7 AN T R T kK 1078 SO0 PR ol i K] 5% % 8 v i DGV 76 7 47 HH DU 2 3 (K8 00 T LA-& B A
AT o

BT SO [ 5 G RO Sl P IR, A i 1 T N K A 56 1 ol DU R [ 15 V5 3 A T 7 2
W IR EN TR, PRIFRESI A S h i ISk ~T 5 AT . A4 B 445 3\ FE
He A R T BB S, 2 AR AR 0 T L (] R R AL 2R 5 2, ) DR T H D D e A
USRI BN L KUK, A RO B 4 AR AT AT 3

6.4.11.3.1 HEHAERTEEHEEZ= RSN E R 2
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ARBE4 (G R ATERE S B AR R o P ML (A TP SRR B R B S IB AR BN X (A
FESF AR FF IR Z5 P 0 i S 2 1 U B BRI E ) (1 2017 4 10 F 1 H A HEAT) SV2 001 B sRon) A 5t
S B VB I R HEAT A B, Gl ST ) R BRI AR SRS RO P B AR R
T 52 PR ] F1) 4% B ot Aol A5 DA S 2 A2 I 8] P AR I RE 0 B 25 B P AR S IR AN R HR PR AT 47 252 1)t U A

TR A FRAT ISR A A G B HFHE R 10%, HAR S AR G 1A
B HNE B AR SILFERA — R AR AT IR MBI ZIESR 1 10%. AReShAREE
2 A BN B0 AT G R R R — X BTl A /] R AT (T E i =AMl I % BTl A 7]
FIIERER I 15%, ASLG 5 AL G A O E B 2R R A AT — X L AR RITH

B BSE, AR I B T A A AT R 30%.

I P MIESFEIE SR B B BT, HARIVR AT AEARAT IR [RML 35758 5, B o0 Jik < B2 7 At

P Z IR BE H LB S WHHE 74120 BhAh, ASEE v i@ Sz H R 4 ko= 7 U
FITE G NRAIPE TR, H IR — BB R SR R A et (E. AR TR ET
TEAIESZBR B R T AEL 5 T AN 2 4 B 1 K 15% .

AREEGHREGE NG DN EGHE TP 7 AT B A R 57 (AT AR B BT 8 fEPPAG
S, B OREE E AR A9 BE [m] B AR 7 A AR H AR BB R w] AL E .

RIS, AT A 5 B 5 B B0 B W AE 5 I BT H 552 S0 FROSR B #2578
JEU X A2 5y %t T (I SR DL AT T RATFF /KPS AT e BN RPUR & S5 A% E N 2, AR
XA RV 5E 5y 5 T SIS 5 0 L A BRI a3E 4T 50 28 T 8 S5 40 Tt 7™ A BEA R < A 38 [ D52 5 A 3
RS AN AE 0 T UG o B Ak, AR < 0 < BN ST 17 308 [ D 52 5 o 44 it B P - AR o 44
it [ BT RE B AT S I A it ) OB IR L5 A AR 50 DABA DR A 42 2 SC BT S A2
W ISR SESRUESF B 7 i S b IR 2 D8 (0 H Al ARS8 o) 36 T I [ml W 52 Sy i, ] 4%
ST R A B 0T R A 1 TR 20 RO BV T AR — B
R L TR A AR b A I 45 2R R sl 2 DS 7 B i R ST, AR ik A AR A S P U BT
PERS DL AT

E

NN

6.4.11.4 T XK
737 XU 2 16 3 4 BT R 4 i T 2L 00 o 8 B SR B4 97 B DR P Ak 17 3 4% 25 ks IR 2R I AR S
RAPEEN AR, ALFER SR A RS A AR AR A% XU o

6.4.11.4.1 FZ& XK



Mg Rafik IR & RUIESR B 2 & 2020 S IR i

MR XU 2 i < R 19 2 SO B B e B 52 T 3 A R AR Sl i A A st A XU o R AR U
r

it T E Y I B Tz A R T 3 80 e e
AN B 300 1) 45 SRR A 7 37 0] 3 R A7 B X AROR B 82

JIL

E!/uﬁ E‘Jmﬁﬁo

B2 PR DU, L H 7 30 R 23 88 e i T L T s 5

AN 13 G 8 HE N 58 U AR I S THI IR PR R SR SR P B L R AT W%, i R R R A S A
HASE T X B IR R R R AT 5 B
ARIEEHE RGP FEONEUTH R, SRE&EMNE . FHRIES LR,
6.4.11.4.1.1 FZ& R %k O
Bz NRmoo
VNN
1EMA 1-5 4F 541 iR &it
2020 £ 6 H 30 H
wre
BRATA K 35,273,206.59 - - - 35,273,206.59
e K S 712,799.54 - - 4 712,799.54
7 HARIES 81,666.11 - - - 81,666.11
. e 299,317,537.1
T oS ph e 179,127,524.50 20,310,000.000  20,238,000.00  79,642,012.60 o
SN IR B 4 i %
x ffﬂ g 19,950,149.93 - - 4 19,950,149.93
ISR 7T 52k - - - - -
NS - - - 4,672,322.95 4,672,322.95
I AL R 3R - - - 98,215.21 98,215.21
360,105,897.4
wre Rt 235,145,346.67 20,310,000.000  20,238,000.00  84,412,550.76
3
i1 f5t
THHAE R - - - . _
L et Ak - - - - -
A& Rl 5 - - - - -
S HA [0 ) 4 ik %
et i 25,000,000.00] - - - 25,000,000.00
=K
MNAHIEF B H 2K - - 4 15,157,029.52| 15,157,029.52
AT TBE [R] 5K - - - 5,156,626.93 5,156,626.93
AT FE N FR M - - - 170,729.95  170,729.95
MNATHEE B - - - 48,779.98 48,779.98
A B R 4% B - - - - -
NiAFAE 5 % F - - - 352,473.14  352,473.14
RS B B - - - 15,029.53 15,029.53
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AT AR, - - - - -
A A - - - - -
6 AE AT S A 61 A5 - - - - -
HoAth A7 £57 - - - 97,279.43 97,279.43
45,997,948.
fifiti it 25,000,000.00 - | 20,997,948.48
48
) 2R 0 P e 11 210,145,346.67 20,310,000.000  20,238,000.00| 63,414,602.28 314,107,948.9
5
AEER
2019 £ 12 A 31 1PN 1-5 4F 54D N aps fann
H
wre
BRATA K 5,926,037.55 - - 4 5,926,037.55
= D - - - - -
7 HARIES 32,918.91 - - - 32,918.91
N I 297,755,560.1
T MR e 128,495,423.70 80,201,000.00 4 89,059,136.40 o
A& Rl = - - - - -
SN IR 4 b %
x ]‘;Eﬂi’ 3,000,000.00 - - 4 3,000,000.00
MIRGIE R TE - - - 5,714,999.85 5,714,999.85
NS - - - 3,591,899.22 3,591,899.22
IvAlidiieil - - - - -
IV NIAE - - - 27,869.50) 27,869.50
HoAth 85 7= - - - - -
316,049,285.1
Bre Rt 137,454,380.16 80,201,000.00 4 98,393,904.97
3
Uik
T K - - - . .
PR et i - - - - -
et ik - - - - -
S H 9] 2 ik 5%
> jm . 27,999,853.00) - - - 27,999,853.00)
PR
MNAHIES B H K - - 4 3,952,887.47 3,952,887.47
AT I [ 2k - - 4 659,471.98 659,471.98
A PN Fi T - - 4 170,774.93 170,774.93
MNATHEE B - - 4 48,792.83 48,792.83
AT B R 2% B - - - - -
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NATAZE 55 % - - 4 105,880.73 105,880.73
A2 ot - - 4 4,975.99 4,975.99
IVER SIS - - 4 3,494.06 3,494.06
INZREiINE - - -
HoAth A7 £57 - - 4 220,045.65 220,045.65
ft et 27,999,853.00 - - 5,166,323.64 33,166,176.64

282,883,108.4

F R HURE B O 109,454,527.16 80,201,000.00 4 93,227,581.33

e R PR AARFE G T LA A SROME, IR ZORE B 3R BT E i H B H 2k
Bk,

6.4.11.4.1.2 FIZR X B80T
B | BRI LU H Al T 328 B AR AN A

Sop 5 A U R H A 4 8 1 E

A R DA T

W KU A B A 2 oM e (L. NRMJTI0)

N AR AEEER

202046 H 30 H 20194 12 A 31 H
M FIZ 25 A3 5 ik />4y 52 k0% 59
TR % 25 N30 WA 52 Hhn#y 60
6.4.11.4.2 AN R

AINIC XS A2 45 < i 1R 2 o 4B SR R B g DR ANV SR AR s iy A R B A AR o AS ik
RIp A B K it O R it Ar, - PRI e E R AN XU

6.4.11.4.3 H ALY #E XK

FUABAN A% IR, 2 41 o <5 P 415 < i T L PR 2 S AN SR SR B < i7 B2 ERI Be i I M 3R A A ML 28 DAk
[T S i e DR 3R AR Bl T A Bl O R o AR 4 SR BB TR 2 5 T 1 SR AT 18] Rl 3% 28 5
B SRS, T I I ) A A et AU SRR T B AMIE 23 R AT T4 B B 278 1 00 R R S T 52 1
AT BE AU T UEZF T 37 AR B R S0

ARFE G FE G BN E WIS O W SO AR A, KRB SEng . B ICE . RS AT
BIE, REBN AT BER A B T4 KUK .

A HE IR I B 0T 2H G 1) 7 IO AL LA A A XU o AR J5 < 5 S PR 5 B AR Ry 2 4 5577 1) 0%-95%;
7 AR BE LEBIAMIR T2 557 1 5%;  BUIE AR 58 LL B 9 Jk B B8 1B ) 0%-3%;  FNER 4R 1 5%
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FLATRHNNZ S IRAEE R, BEsEH HAE— 4 LA IBUR G B3B8 LLBIAME T3 & 57 19l
¥ 5%, HAIleA OB E e, FHRIES. NI IERE.

BEAL, NI 3 e BN HON AR IR B I R BRSO A St 4%, 5 U038 ] 22 A 5 %
Xt B REAT WU &, EAh VaR(Value at Risk)F b 55K I A 5k < 0 1 (TR AE A OB, B ] 5

e PARSTREAT BR A AT 42 1 o

6.4.11.4.3.1 HAhM#E XU T

SRURAL: NIRRT

AIAK FAEER
2020 46 A 30 H 2019 £ 12 H 31 H
i H i 4 Bt i i 4
ARME FAEHE L ARME T Ll
Bl (%) (%)
A oy VE A Rl 7 — R AR 79,642,012.60 25.35 | 89,059,136.40 31.48
A8 Gy M G 0t P — B P
Ao MR — St R Bt
TR BE ™ — BUIE B
HoAth
At 79,642,012.60 25.35 | 89,059,136.40 31.48

6.4.11.4.3.2 FARM A XU T BRURAE 4T

ST I RS S S E Tk ST L B HE R AR 3)

2020 46 J 30 H

3001
s i iR Bk DAAM ) HoAt T 3578 B R AR
X A H 4 B A I
MR Cf: AR
FHIG A A8 5 (1) A2 5 PR S 4R
S

2019412 H 31 H

Mgt bl e R HE 1S I 5%

Hahn#) 495

Whng 318

b £ HE B3 HE /L 5%

/> %) 495

Nkb%) 318

6.4.12 H B TEBEM & HHRERZRPIKHAMTR

6.4.12.1 A& E TN

BER AR, AL To i E U K H I
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6.4.12.2 HAh
BEY™

6.4.12.3 0 554 R AL HE

iR H, ARG 0T E U ) HAh 3 .

RIS E T T 2020 4F 8 H 25 HAAFE G558 AL
7 BRASHRE

7.1 BIREEHEHEBN

SRR ARG
N 3 4 BN B
e | BiH Ex Wl (%)
1 R ah 4% Bt 79,642,012.60 22.12
Hope 2 79,642,012.60 22.12
2 B - .
3 Ii] 5 WA s $E TE 219,675,524.50 61.00
Hrpre fiize 219,675,524.50 61.00
BE7 SCRHIESR - -
4 b4 B - -
5 S RbATAE AR - -
6 TN IR 45 Rl 7 19,950,149.93 5.54
Forps SB[ e 1 S ONR 42 ) ]
HirE
7 AT I &G 35,986,006.13 9.99
8 Ho Al & T 55 4,852,204.27 1.35
9 &t 360,105,897.43 100.00

7.2 MEYRETL S ROBESRAE

7.2.1 REHRBATIL KK A R E

RAE

RS | AT RS

~feiE o)

ok < R A B AR
(%)
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A R R . Dk - .

KA 2,188,427.00 0.70
C il il 13,207,261.20 4.20

7. 0. R BOKAE AR 9,120,243.00 2.90
E HHFD 2,250,210.40 0.72
F bk FE 735,126.00 0.23
G SIS A g AHTBOL 20,319,328.12 6.47
H 4 ol - -
| S RAR . R B AR R S5 489,175.95 0.16
J SRl 27,627,406.08 8.80
K [ 734,778.00 0.23
L HE BT AR 55 e o5k 2,187,783.00 0.70
M FHEO TR AR S - )
N KA BRI 8 H v 257,508.85 0.08
o] JER RS« ABFRIE AR R 45 - -
P UE - -
Q PN S T A 457,614.00 0.15
R AGL ARE AR IR 67,151.00 0.02
S e - -

At 79,642,012.60 25.35

7.3 BRI Fa 8 G G B R EL B /N B TR B R 4R Bt A
SEA: NG

o B 4 e i
Feg | BEAE i R A4 R HE(K) A RE
{E LA (%)
1 601816 HO R 906,536 5,593,327.12 1.78
2 601288 FMVARAT 1,305,600 4,412,928.00 1.40
3 601398 TRRAT 883,500 4,399,830.00 1.40
4 600548 TR 242,800 2,219,192.00 0.71
5 600009 gL 30,700 2,212,549.00 0.70
6 600377 T 225,400 2,211,174.00 0.70
7 600033 A Sl 833,300 2,208,245.00 0.70
8 601988 Hh [E R AT 634,000 2,206,320.00 0.70
9 601328 IEERAT 429,600 2,203,848.00 0.70
10 601333 IR 977,700 2,199,825.00 0.70
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11 601006 Rz 312,400 2,199,296.00 0.70
12 601601 HH [ R PR 80,700 2,199,075.00 0.70
13 601166 PVARLT 139,200 2,196,576.00 0.70
14 601668 r ] g 460,200 2,195,154.00 0.70
15 600104 R 129,200 2,195,108.00 0.70
16 601818 HRARAT 612,800 2,193,824.00 0.70
17 600674 J RV 236,500 2,192,355.00 0.70
18 600426 e E T 123,900 2,190,552.00 0.70
19 601985 Hh [E % 535,200 2,188,968.00 0.70
20 600028 W E A 1L 559,700 2,188,427.00 0.70
21 601128 AT 291,300 2,187,663.00 0.70
22 601888 Hh [ A A 14,200 2,187,226.00 0.70
23 601229 ERAT 263,400 2,186,220.00 0.70
24 600886 4% ) 278,100 2,185,866.00 0.70
25 600900 KAL) 115,100 2,179,994.00 0.69
26 601998 HERAT 423,000 2,178,450.00 0.69
27 600519 DivME s 900 1,316,592.00 0.42
28 688198 I 3,213 423,248.49 0.13
29 000166 ) 2R 76,700 387,335.00 0.12
30 000739 s Al 16,300 379,627.00 0.12
31 000858 i AR W 2,200 376,464.00 0.12
32 002597 AR 16,300 374,411.00 0.12
33 000999 = 12,800 373,632.00 0.12
34 000895 R & 8,100 373,329.00 0.12
35 000848 7R R 53,300 373,100.00 0.12
36 000598 MR 81,100 373,060.00 0.12
37 002311 KA 7,800 371,202.00 0.12
38 000429 HEimiE A 53,100 371,169.00 0.12
39 001965 AR A 55,100 370,823.00 0.12
40 000089 EIIWL 48,300 369,978.00 0.12
41 002518 Btk 29,800 369,520.00 0.12
42 002146 R R 45,600 369,360.00 0.12
43 688026 EREEY) 4,433 369,357.56 0.12
44 002419 RMT 38,400 366,720.00 0.12
45 002563 AR i 52,000 366,600.00 0.12
46 002024 75T 5y ) 41,800 366,586.00 0.12
47 000001 P ARAT 28,600 366,080.00 0.12
48 000069 A 60,300 365,418.00 0.12
49 000333 M 6,100 364,719.00 0.12
50 000726 & KA 48,100 364,598.00 0.12
51 001872 AR 25,000 363,750.00 0.12
52 002831 ¥ R 13,200 363,132.00 0.12
53 300577 FHiE A 13,400 361,398.00 0.12
54 688258 HEE R 3,465 334,268.55 0.11

%5 38 B3t 51 7T




Mg Rafik IR & RUIESR B 2 & 2020 S IR i

55 601336 B RS 7,300 323,244.00 0.10
56 688177 EESS 5,244 310,864.32 0.10
57 600763 HR ST 1,400 233,478.00 0.07
58 601012 e L % 47 5,600 228,088.00 0.07
59 300347 RIGEZ 2,200 224,136.00 0.07
60 688086 e peR 3,217 218,080.43 0.07
61 002327 & 2 30,400 214,016.00 0.07
62 002709 RIGH KL 6,200 209,498.00 0.07
63 603338 AR WA 2,660 201,548.20 0.06
64 603588 eI 16,613 193,707.58 0.06
65 600918 HHZRUE SR 14,487 186,013.08 0.06
66 300009 ZRAEY) 9,750 174,525.00 0.06
67 600996 Dy 12,400 88,412.00 0.03
68 603087 Ha=2 753 75,525.90 0.02
69 300027 M 2B 18,000 66,060.00 0.02
70 601827 3781 6,723 63,801.27 0.02
71 300038 ok 7,500 61,200.00 0.02
72 300072 = R 13,500 57,780.00 0.02
73 002989 W R R 2 980 55,056.40 0.02
74 603228 SCHE T 1,360 47,858.40 0.02
75 002986 FE A 630 31,783.50 0.01
76 605166 A 1,641 26,009.85 0.01
77 300838 Wi i 909 22,243.23 0.01
78 300842 W B 455 18,527.60 0.01
79 600436 A9 84 14,301.00 0.00
80 002916 TR LR 80 13,401.60 0.00
81 300839 Ty 502 11,751.82 0.00
82 603986 Ik 5 B 40 9,436.40 0.00
83 300840 Pt RE R e 1,185 7,038.90 0.00
84 300529 MR AEA) 50 3,475.00 0.00
85 603039 Z I 2% 40 3,090.40 0.00
86 603019 HRHE 80 3,072.00 0.00
87 600588 e 50 2,205.00 0.00
88 600276 TE Ffi 125 24 20 1,846.00 0.00
89 603939 mFZ 20 1,820.00 0.00
90 300251 Lk A% Uit 100 1,091.00 0.00
91 002027 PN 100 557.00 0.00

74 MEHARER T A S HERZS)

7.4.1 R ENSHE IS T 5E 29080HT 20 44 BRI 4

SRURAL: NIRRT

(7% |

S INE]

BEEZ

AR KN E

| e |
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I A L
(%)
1 601816 HO R 6,319,848.88 2.23
2 601398 TR4ARAT 4,474,544.92 1.58
3 601288 LV ERAT 4,408,501.00 1.56
4 600104 R 2,242,235.83 0.79
5 601333 IR 2,210,814.00 0.78
6 600377 T R 2,208,190.12 0.78
7 600426 eEEF 2,207,012.40 0.78
8 600033 A 2 e T 2,205,475.00 0.78
9 601988 W EERAT 2,204,198.00 0.78
10 601668 [ 2,203,735.00 0.78
11 601328 LIWARAT 2,202,920.00 0.78
12 600674 JI#EREDE 2,201,931.80 0.78
13 600009 gL 2,201,057.00 0.78
14 601006 Rz 2,199,586.00 0.78
15 600028 W E AL 2,198,519.00 0.78
16 601166 POlVARAT 2,198,294.00 0.78
17 600886 E 4% ) 2,197,420.00 0.78
18 601998 S HRAT 2,197,420.00 0.78
19 601985 A% H 2,195,169.00 0.78
20 600548 SNEIBY 2,193,490.92 0.78

4

TE: AT TN A P H% SRS AL B (A S R LRSS B 3181, ANBREHR A 5 9

7.4.2 FIFSEH SHE RIS 5HE 2980T 20 44 KB B4
GRS AR

R I Sy
5 JE AR Ji SR A4 PR AP RS2 S 7= HE L
(%)
1 601288 ANV ARAT 4,654,117.00 1.65
2 601398 TR4RAT 4,603,226.00 1.63
3 601128 AT 2,521,060.00 0.89
4 600548 TR 2,389,441.00 0.84
5 600377 T 2,385,032.31 0.84
6 601816 PR 2,369,941.50 0.84
7 601988 Hh [E R AT 2,330,372.42 0.82
8 601818 HRARAT 2,329,135.00 0.82
9 601166 PAVARAT 2,322,202.72 0.82
10 600036 AT 2,318,345.00 0.82
11 600987 At R A 2,280,789.45 0.81
12 601328 LIHARAT 2,244,087.00 0.79
13 601229 HEARAT 2,234,310.00 0.79
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14 601998 HFERAT 2,228,942.00 0.79
15 600900 KA HL g 2,175,450.00 0.77
16 600104 R 2,172,208.64 0.77
17 600674 JAZREVE 2,158,230.76 0.76
18 600028 HEAEL 2,146,331.00 0.76
19 601668 Hh [ 2 AR 2,144,527.00 0.76
20 601006 K% 2,140,934.00 0.76

TE: AT A P45 SRS A i (A S R DRSS B 3181, ANBRE MR A 5 9

7.4.3 TNBLERHI A B0 K 32 I HTRON S

EHAL: NRMT

FANBER A RAZ) A

174,455,129.73

SRR (BEE) A

194,943,920.06

TE: ARITSRNBER I RRAS (A A0 A2 B AMON (RRAZ) B P4 4% SRS A8 < 0

CBRAZ A TR LRSS B 351, B REA RS 5 9 .

75 BIRERR MF O RH BB EAS

EHEAL: ARt

of 4 B P B

75 iz i A E

(%)

1 K fii 77 - .
2 S4TSR - -
3 SRt i s 30,360,000.00 9.67
Horp: BURME &R 30,360,000.00 9.67
4 i 7 60,824,000.00 19.36
5 Al Ji Rkt 75 100,405,000.00 31.97
6 SR 19,871,000.00 6.33
7 AR ORI RS #f57) 8,215,524.50 2.62
8 [ VA7 5 - -
9 FHofth - -
10 | &if 219,675,524.50 69.94
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7.6 BRI FRAE GG B HE LA RN HORT LA s BOR A
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