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IR A 82 [A] 3 17,246,208.70 20,697,452.85
I ASH i BN SR I 92,257.87 102,498.90
AT B 18,451.60 20,499.82
IVERE: Sk &N 108,499.27 78,323.25
IATAE 5 B 6.4.7.7 226,924.98 136,695.08
I AZ A B 2,352,585.38 5.66
A ) S - -
A ) - -
196 9E FITASB 97 51 - -
oAt A7 53 6.4.7.8 129,700.18 225,453.72
frifii a1t 20,174,627.98 38,190,860.70
A E M A - -
Sk 4 6.4.7.9 4,811,154,981.30 5,829,387,162.73
¥ N7 LTSI M 6.4.7.10 -1,684,509,167.33 -2,423,745,522.68
g E R G AT 3,126,645,813.97 3,405,641,640.05
B AN i & B A e 3,146,820,441.95 3,443,832,500.75
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VE: RGE#EIEH 2020 45 6 H 30 H, 4E AiiE 500ETF i A L4444 0.6503 75, EE

ik 500ETF Bz C & %iif{E 0.6460 JT; B 5 HHlE 5S00ETF Bt 44 42 40 4,811,154,981.30 177

(HAr A 25 4,385,813,315.21 i3, C 3K 425,341,666.00 173 -

6.2 FEZE

SRR HEAIIE 500 52 5 BT TR HGIE T R i B I &

ARl 2020 4E1 H 1 H% 202046 H 30 H
B NRMt
A3 - 4E RS AT EL B
WH MHES 20204F1 1 HZE | 201941 H 1 H % 2019
2020 %6 H 30 H F6H30H
—. A 443,239,211.86 228,660,366.40
LALEHA 1,425,172.84 808,951.04
Horp: R RN 6.4.7.11 1,417,456.70 807,438.95
e ISV ON 7,716.14 1,512.09
PSRRI FLE IO - -
SENIREE SRl gt P Il N - -
WEZF AR - -
HoA AL E N - -
285 (FR DA 1B 158,948,063.38 -93,860,472.31
Horp BEERTIRES 6.4.7.12 -12,554.77 1,315,684.76
FGITIW 6.4.7.13 139,655,619.87 -104,607,866.55
fiigr 4 BTl et 6.4.7.14 190,879.54 545,013.67
B SCRRUE AP TR U AR 6.4.7.15 - -
iy e & 6.4.7.16 - -
fird: TRz 6.4.7.17 19,107,583.74 8,884,956.01
JEe A 2 6.4.7.18 6,535.00 1,739.80
iz\ﬁm s (R B 6.4.7.19 281,121,353.82 320,063,494.54
S
A SRR (HR LA 5 41571 - -
5 AU (K LA 5IH1) 6.4.7.20 1,744,621.82 1,648,393.13
W: —. BH 2,469,383.64 1,115,397.73
1 BN HRIH 657,395.11 397,167.54
25EE 131,479.02 79,433.52
3 55 B 791,869.15 150,626.35
4.4 5 P H 6.4.7.21 382,966.29 388,617.22
5. H - -
Horbre Sz (R0 Rl 7= S H - -
6.5 S B 408,055.72 451
7. H Al 7% 6.4.7.22 97,618.35 99,548.59
=, FEEH (THREF«"S 440,769,828.22 227,544,968.67
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EHFD
W TS B A - -
M. #FIE GETHle-"S5ET)D 440,769,828.22 227,544,968.67
6.3 iT # M3 (e E) ZHhHE
SR HEE I 500 A2 5 BT I TE AU S A B R S R A 4
ARG 202041 H 1 HZE 2020 4£ 6 A 30 H
B NRMJG
PN
pi=| 202041 H 1 HE 202046 A 30 H
SEEES R4y BCFIHE FrEENRETT
:f AR (B 5,829,387,162.73 -2,423,745,522.68 3,405,641,640.05
SifHE)
RIS E B A
B AL BN (A TR - 440,769,828.22 440,769,828.22
¥izp)
NN B S i I
A A B AR B E -1,018,232,181.43 298,466,527.13 -719,765,654.30
B /D DL 5 3H 1))
Horp: 1.4 HIEK 3,707,519,589.80 -1,545,604,288.31 2,161,915,301.49
2.5 48 1Al 5K -4,725,751,771.23 1,844,070,815.44 -2,881,680,955.79
U A ) S 4 A AR
N 53 TR 7= AR T 4
A S IR B ) ) )
“I GG
ﬂj FIARFTH B (B 4,811,154,981.30 -1,684,509,167.33 3,126,645,813.97
SED
_AEEERT L HARE]
pijif=| 20194 1 H 1 H% 201946 H 30 H
SR 4 R4 EAE EE R ETT
:f FRITA B (B 2,555,216,942.39 -1,371,222,933.13 1,183,994,009.26
SiHE)
RIS E B AR
RGP B H CRIAA - 227,544,968.67 227,544,968.67
iz
=\ ARIARE SR B Gy e
A A T E AR B E 5,346,921,239.80 -2,449,955,990.61 2,896,965,249.19
B> DL 5 35 A1)
Horr: 134 IR 7,478,271,535.42 -3,382,269,717.93 4,096,001,817.49
2. FE e Rk -2,131,350,295.62 932,313,727.32 -1,199,036,568.30
LN 1 B R e S S
N 53 B 7= AR T B 4 - - -
HAEAR ) QFE > DL
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e 5 rpiiE 500 52 5 BT il AR BOIES7 $5 BT 2k eIl B 6 2020 4 H IR

D)
N /H o ﬁ
i@éfﬁﬁﬁ%ﬂm 5 7,902,138,182.19 -3,593,633,955.07 4,308,504,227.12

IR I S5 AR R AL BB 2
A 6.1 & 6.4, MR FIMTT NZEE:

SEHAGNTIN: MR, FEXTERTIN: KRB, 2P RTTA: KL
6.4 TR PHE

6.4.1 FE 4 FE AN
HEE IR 500 32 5 B GIR BOEH B 3 S Bt & (DU ifR A S”) eskh EIESR R
BEM RS (PUFAR P ERENE ) IEMYFAI[2015]113 5 (T FHEE AHE 500 42 5 1L

HIRBOEFF SR HE 8 LI SN I R ), heZ R GE AR A R (h e ARSI EES
WHREESE) . GERRRESHEEHINE . (ATFFEIUEFREESBIEEHINEG) . (BEHIE
500 %25 BUFBGIRBUE S R R A G IR G A R A A RIEAE M ST AT 524, A dk
SARATITFRE, FEEMIRAA EW] . A4 2015 4F 4 [ 8 H % 2015 4F 4 /] 28 HlH L 54
1,638,340,615.47 JT (AN EANW BT G AR, M2 (BB K 2T 55 i CREREE & 40 #8ITER (36D
F (15) 5 0536 S Btd 7 LASIE. 2 m P EHER 25, (FEE HE 500 52 5 R IF i Fe 20k
FH ARSI SESEF) T 2015 4 5 H 5 HIERER, HEE&EARAMHWESHHATN
1,639,232,278.45 3 A, H AT A B4 & 891,662.98 33k &l A G MR G BN
NEHESEHARAR, HEFEE N b E BT R A RAR .

MR (e N RILFIEREZR 5 B R k) A (HEE IR 500 52 &) AT TR HOIE F7 4% Bt B 4 1K
PG E AR A KM, AHE EERTT Hix ETF M. IIREURG IR, &iE b
8o NI SR BT B bR, FEEIE AR TARR . iz CE RS BRI
BOIE. EFHIDE . B iy TR LR AN s [EHIE 2% O V2 S 4 0t i Ho At T . ((HZ07F
& ERE R S AR E D
6.4.2 2 TH R 1) g 1| L At

AR HE G 1 A 55 4R R F IR I G AT FAE AT 1) (i lb 2 o ) — S AHE TN )« & I0E AR 2 AR K
FoAh AR S E (BA R SR Amll 2 tHaEI™) A B IR S5 4% B 5 ek o (BT iR << [ B2k i 22)
WA GIES BB S SR 51851 PEREN 2 R AT GIEFRI 0 345 B4 5% XBRL BIR
55 3 < REHR A A AR > ) A [ERE N 2 L v EE R el b2 SU VR AV S5 AR BE 6.4.4 FTAIR
R RE ATl S S5 B AE 1A S i

AR 554k 2 LA SR 8 O R Bl o
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6.4.3 LG A b 2 v ) K HLAh AT SR RE FR 75 B
KW SRR A AN THEN A EESR, S, TE R SO T AR B AR A AR PR I S5 R 150 DA
AR I IH) ) 2278 ORI Bl AR B 1 L5 A5 B
6.4.4 ARkt IR S THBUR . Sttt 5 foll— WIAE AR 15 A0 — B i
AEEG AR W2 THREI RS THECE . Sttt 550 —WE R S THRR TR - 2t
BUR. it —3
6.4.5 = THBURFI 21l TH28 5 DS ZE 48 50 IR 1 B
6.4.5.1 2 THBURA TRV
I G AR WITC TR .
6.4.5.2 2x TG 128 K U B
P SN U A i e

6.4.5.3 Z= 5 5 IE 11 i B
RIS ARG T E RS NS HE IE 44,
6.4.6 Fi7

IRHEBi[2004]78 5 (S TUEFRIE BT S BUBUER SR MH[2005]103 = (KT AT E
PO B A R E K ) . W RL[2008]1 5 (ST Ak i/ B T B BUR (@ A . WAL
[2012]85 5 (5% -kt b iy 28w e 2 L0 A 22 A A A A4S BLBCR AT 5% 1) R 1)« W Bi[2014]181 5
CRTVPIBBEE 72 5y HIR B LR A BB AE ) . I F[2015]101 5 (kT EHis
) JB SR ZE A NS B BORAT G AL R ) A B[2015]125 5 (MG, EXBLSSER .
TR 2390 T A 3 5 PR < B SCREGECR B A1) . A FE[2016]36 =5 (58 T4 THIHHETT & LA Ak
FEAER S IEAT) . WAi[2016]46 & (ABCER. FEIZBE 5% R 5% T2 — 20 Wl 4 T & B0 ik R
SRV AA BRI AT . W H[2016]70 5 (IABGH . [ 5B % 6 R 0% T SR LA [ ML AT Ok 55 14
BURKIAh e RN W BL[2016]127 5 (I B R 3B 5% A JRE e 2 5% TR I SR T 352 &) ELHK L3
HLA A A BB B AT TABI[2016]140 5 (ST WARG &b s = I % 0 i IR 45 i 41
FUBUGR B AN WFL[2017]2 5 (& T B BB A 5% n) U #bh 7R 8 A ) . 4 8[2017]56 =
CRTBHE = MG ERE R M B IE SN . TAFL[2017]90 5 (& T- RN [E % B 7= 3k R AR S 40 45 184 {1
FAECR AN S HARAR DI B AN 52 55 44, BRSNS IR
(1) PIRATES T REER AR T ERMESGERE, AERHEHRL.
(2) BE I ERE P AR ER BT, DLRE ™ SE OV ER MBI . 58
P

IR R A BB BB ST, BTG 0 2 T B 79, 1 M 3% M AR R S
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HEAERL .

(3) FEELILMEE . R ZEMBAN AL ER, B AR TEF.

(4 AFFH BN MEBIG (B

(5) Efii. 7 BURFARLEUON, S EDN AR A SIS SR A .

(6) X FE G HUF 523 O A BN B L AtON s 2T AEUS A ML T A543

(7 FEAE U BB ARAE AL 73 B o i o rh S 38 ey AR IR B 2R ST BRI« <50 A
B RAENCERTERL . ML RSB NFTSAL .

(8) WFHEEGENBAF IR ERIBE . LA, B BT A mE R 2GRS RS
ARANARGS 20% 9N NFITARBL, B AMENSCR TR RS AESE N A _E T2 7] 23 i B 1S 20 e
%3, FRBOWIRRAE 1 AN (5 1D 1, 2 ANMR IS8, FRRPIRRAE 1 MHELEE 1
FOCE 1) B, IR 50%TH NSIANBL TS A, FECIBRE 1 4R, B A AE N AT . X
SprE R YRS R AR B A RIS T BT H BRI R B LA, H A B R o EESR S C A A
BRITAE A m) (BAF PR B 5 504 i, b E AR H O R At st A g 400t H
JBE 2 A HE I 20% B R ARAN AN AT AR o Jk i VP i E AR R I 4 5E A RS i B AR H RS
MR LA, b [E S SR 20000 BN AFTEEL. X EE TR 58 AR BE . Z0RL
NFZ I 10%H B ZA0I0 B A3 B

(9) FEBFEI A B 2% 0.19% BRI 5 EIAERL,  SKANBEEAEWRERAE 5 En gk
Bl FEEE P HEIEARHEIE S, Ak, W 5B HT B BEE, IR AR AT BUX AT B E
SN ENTERL o

(10) Fe G AEBEAMIESF AL 5 P idb AT 22 5 B4 HOVR B B8 AMIE SR T 3 Wi s, o8 S OB SOBs 3
Fiz HERH G [ K st X B SO A A2 AT

(11 ARFEE 7 WL S PRI G EFLA 5% 3% 29645 4N IR T 4E4 Bl . 208 BBt hnAn
W7 HOE BN
6.4.7 HEIA S54RI H H U
6.4.7.1 SRATAFK

Bfr: ANRMo

NP N
2020 %6 H 30 H
IR 137,927,734.92
5E AR
Horb: A7 LA LA

i H
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IR 1-3 M H

AR 3 A~ A LA L -
HoAh A -
it 137,927,734.92
6.4.7.2 %% Gyt Gkt
A NRMt
AR
e 2020 £ 6 H 30 H
A AR IIKIED N FMEAES)
Jie 234,900.00 230,850.00 -4,050.00
HEBHRR-ETH
HEBY ) ) )
5 i 22,001,950.00 21,996,597.00 -5,353.00
fitdy | AT - - -
ait 22,001,950.00 21,996,597.00 -5,353.00
BE 7 SCHFUESF - - -
R4 2,538,218,765.50 2,925,851,097.49 387,632,331.99
HoAth - - -
it 2,560,455,615.50 2,948,078,544.49 387,622,928.99
6.4.7.3 AT G Bt 7=/ 17 At
Bfr: NRMo
5iH AR
2020 £ 6 H 30 H
A% X A A P
Sl B it
FIZATAE TR - - - |-
ThfTE T A - - - -
B aifirE TR 28,735,480.00 - -
Horp: e st 28,735,480.00 - -
HohfrE TR - - - -
it 28,735,480.00 - - -

T WISHBCR A S H R as S HI R, MRUME DR SRS E & erh, BB uEL
TR CEAFERUIEAER, EHFeEUMEERT)

TV
e ai | KR s | BROEE R
(B H
+)
A 500 JeT SN,
1C2008 HATR 1C2008 25 28,650,000.00 -85,480.00 | H 23475 A %
hos A, SO
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| | | % A b
o AN E AR B B A AT -85,480.00
58 0 T 5 T AR 2 19,107,583.74
B Fe T B AT A oA E AR ) -4,940,091.26
6.4.7.4 L NIRE S b5t
6.4.7.4.1 5 T2 N IR 4 il 2t 72 R 240
Tco
6.4.7.4.2 K LW 0 0] A2 5 rh U A i 55
Tco
6.4.7.5 NSRS
A Nt
5iH AR
2020 %£6 A 30 H
ST AT R R R 33,290.42,
WK BAE R R _
S WS H A A7 R R R _
S 2h B2 AT e A R 28,534.77
A 25 ) S 143,868.82
KB 7 S RFUE SR A -
RSN IR IR S5 A1) IS -
3 IAC R T R ) IS _
MU & S AR R -
NS HE FE IR SR A R -
At 189.10
Eann 205,883.11
6.4.7.6 H A% =
Tco
6.4.7.7 NATAE 5 3R H
B ARt
5iH EN S
2020 6 H 30 H
5T 5 BT T 37 A A 5 B 226,924.98
ERAT E] T 3 BiAT 22 5 3% -
Eann 226,924.98
6.4.7.8 FHA 1 5%
B, ARt

| 5 H

AR
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2020 %£6 A 30 H

AT 5 7 A2 7 BT ARAIE 4 -
AT I [R] 40,192.58
NATHIES: A E 2 4 -
T 2% 89,507.60
Eann 129,700.18
6.4.7.9 Szl 4
e hiF 500ETF BEdE A
SRiA: NRMt
AHA
I H 20204F1 H 1 H 202046 H30H
Gy K TH] 4 00
R 5,311,309,387.49 5,311,309,387.49
A H 2,711,412,612.49 2,711,412,612.49
AHAMEE] (L ST -3,636,908,684.77 -3,636,908,684.77
ZINER S 4,385,813,315.21 4,385,813,315.21
# 5 FriF 500ETF B3 C
S@iEA. NRMt
AHA
T H 202041 H 1 H 202046 H30H
H L K T 40
TAERER 518,077,775.24 518,077,775.24
A B 996,106,977.31 996,106,977.31
AL R CPL- S -1,088,843,086.46 -1,088,843,086.46
ZINCER S 425,341,666.09 425,341,666.09
6.4.7.10 K43 B AV
5 hiE 500ETF BEdE A
Az NIt
i H S 4 A SIS RArEEHRE AT
AERER -845,282,820.94 -1,361,762,443.93 -2,207,045,264.87
A HAF 1 144,287,521.35 258,801,956.49 403,089,477.84
/H ﬁ/\ /\"*ﬁﬁ *EE A
A EE OB H 123,503,599.74 146,515571.62 270,019.171.36
B
Horp, &K -419,918,138.44 -720,453,694.95 -1,140,371,833.39
FE 4 TBE [R] K 543,421,738.18 866,969,266.57 1,410,391,004.75
A o Bl A - - -
AHAR -577,491,699.85 -956,444,915.82 -1,533,936,615.67
A5 ik 500ETF Btz C
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BB hiiE 500 A8 5 BT i 8 BOIE S5 15 R HE S e 5L 4 2020 4F IR 75
Bfr: NRMG
i H SIS ARSI Ao EANE A
EER -289,334,806.90 72,634,549.09 -216,700,257.81
A HAF) 15,360,953.05 22,319,397.33 37,680,350.38
H ﬁ AN
AT SR S 47,569,703.54 -19,122,347.77 28,447,355.77
B
Hrp, B4 -553,219,205.99 147,986,751.07 -405,232,454.92
A CHEIE- 600,788,909.53 -167,109,098.84 433,679,810.69
PN TR NI - - .
ZINCER S -226,404,150.31 75,831,598.65 -150,572,551.66
6.4.7.11 £F3A SN
A NRmoo
H
5iH A HH
202041 H 1 H% 20204 6 H 30 H
T AR SN 852,736.00
SE HHATECR S U -
HoAth A7 A B U -
RSN EZIISU PN 560,130.47
HAth 4,590.23
&1t 1,417,456.70
6.4.7.12 BB AR
6.4.7.12.1 [ SERE TS S T H # K
Az NRMoT

i H

A3

2020 4F 1 H 1 H#% 2020 4F 6 H 30 H

% SRR T A —— S S R E RN -12,300.87
% ZE A U B ——TBE R ZE A RN -
i SR TN A —— R I Z RN -253.90
J ZE PR S A ——IF 25 S AN -
&1t -12,554.77
6.4.7.12.2 SR B i —— SRS BCR ZE AN
B ARt
H
5iH AHA
2020 1 H1HZE 202046 A 30 H
SE HH R TR RS e 122,383,891.26
P IR B AR S 122,396,192.13
SESE R EE AU -12,300.87

6.4.7.12.3 B ZEH TR 2 ——FH I Z Ao\
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HEH R 500 38
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Bfr: NRMG
H)
BiH A
202041 H 1 H% 20204 6 H 30 H
R ) 3 4 0 i 2,223,280.00
PRl IR S AT HR I R A 0 1,223,945.49
Pol: HR I B Rl AN S i 999,588.41
G Z AN -253.90
6.4.7.13 HL & B s
Bfr: NRMG
H
5iH A

2020 /£ 1 H 1 H % 2020 4% 6 7 30 H

2 R [m] 3 G BRAZ S

1,803,781,476.12

Pl S /0 [ i < A L

1,664,125,856.25

He R

139,655,619.87

32
Ay

HiniN

6.4.7.14 fii 5 ¥ IR

pz: NRMIT

T H

AW
20204F1 H 1H 42202046 H 30 H

LR (BB R R B AT B

RS

1,191,083.25

il SEH TR (U e K Ao B )
JEA S

1,000,000.00

Ik NSRS A

203.71

KEIFENURA

190,879.54

2.
z

I

/|

6.4.7.15 BE = SCHRFIE SR T IR
T
6.4.7.16 T1 & JE LW S

YAz 2 0 A R

‘{/—r
iy

'~

6.4.7.16.1 Tx &R
o

6.4.7.16.2 T & JE B W A ——F
o

6.4.7.16.3 Tt & JE BB A — I ZE N
o

6.4.7.16.4 515 A A ——HIZE MU
o
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6.4.7.17 fi7AE T Hill s
6.4.7.17.1 fi7 4 T Hl ai—ES2BUE Z IR
T

6.4.7.17.2 fi7 £ T B S 2 —— H AR F R IR 2

Bpr: NRMG
S AHA
20204F1H 11H 202046 - 30 H

% i 3 T $% PR U 2 19,107,583.74
At 19,107,583.74
6.4.7.18 & F| W %

A Nt

B AHA
20204F1 ] 1 H 5202046 30 H
% BER S A I BRI 75 6,535.00

Hodr: R ARG RN -
FE LB A IR 2R .
it 6,535.00

6.4.7.19 A A E AR BN A

Hhr: ARG
S 47 A
202041 H 1H 2202046 - 30 H

158 5 P G 0 7 286,061,445.08

— AR T -6,524.87

fiigr 4% ot -5,353.00

PP SRR R -

_ Hamr 286,073,322.95

FAth -

2ATHET R -4,940,091.26

—— PUEHR T -

— TR TE -4,940,091.26

4. At -
s R G Rl o > SO A AR B P2 A 1)

T L ]

&t 281,121,353.82

6.4.7.20 HARIN
s ARG
5i H A |

24



e HIE 500 52 5 BT HGRIR B F# 43 B IR > 2020 45 rh 3R

202041 A 1H £20204F6 30 H
EACHEIE{ (PN 1,744,621.82
Eann 1,744,621.82
6.4.7.21 2 5% H
i NRM
BiH A
20204F1 H 1 £20204E6 H30H
5 BT inAE 5 % H 257,485.51
AT T332 5 % H -
BB e o gt 125,480.78
N E':] - EF”}"’]%
iz [ 2 -
HAth 125,480.78
Eann 382,966.29
6.4.7.22 HAth 2% H
A Nt
5iH AHA
202041 A 1H £20204E6 A30H
#H 15 H 29,835.26
5 Bk 5 o 59,672.34
WETF HAEIE 24 -
HRAT 8,110.75
ann 97,618.35
6.4.8 B A FHI. T ffiiaR H a0t i
6.4.8.1 B4 FH I

WER R, RIS TEHT HI.
6.4.8.2 B fiufiidk H Jim F 30
WEWMSREMMEN, AEESTH = A6ER H G H.
6.4.9 KHKTT K&
6.4.9.1 AL JAAFTE 4R 1) 6 R L H At 7 KR T 0 R ) DRI 7 R A AR AL I L
AR G AR 5 WA AE F2 1) 5% 2R il H At B KR 3 0% 2 1A SRR 5 R AR R A s
6.4.9.2 A 11 55 R4 U AR SCIRAZ B I 4% DRI

KRIPTT A4 FK SAREHR R
R EHEARAA SEEHA
TR ARIT et A IR AR b BRAT™) HEHEAN
LR ERBEEARAR “BEREIE") HEEHEANNT A
R HIE 500 A2 5 RO EIEHOE R & Hir | ARGRZE SRR S
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| ETF) |
TE: IR ORERAL 5 7E 1L M0 25V I P 42— M b 4 KT 32
6.4.10 A fi 75 191 f b 47 B AT B IA] ) SR BR T 52 5
6.4.10.1 i I EK 528 5 BT AL 5
6.4.10.1.1 IREEAZ 5
T
6.4.10.1.2 BUIEAZ 5
T
6.4.10.1.3 fii%C 5
T
6.4.10.1.4 fii 2 B 5
T
6.4.10.1.5 B SCAT SRR T HAH 2
p/
6.4.10.2 S<HK 5 R

6.4.10.2.1 IL & H I

Bz ARt
A HA R AE AT B A ]
T 5 20204F1 F 11H %20204E6 H | 20194F1 H 1H % 20194E6 7 30
30H H
A R 4 I SCAT ) B 657,395.11 397,167.54
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