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BRI 4,966,789.70 2,618,122.68  915,989,700.87
10

T R PR NI G T R AGIKTTOME, IS 29 0E A 3 5007 E 1 H 8L H 31

FHTF UK.

6.4.13.4.1.2 |2 [ () BUBRE 23 B
T 2020 4206 H 30 H, ARESFA MG MHEGFFRTEA RAME 58 5 3 E 1 H
5.48%(2019 - 12 H 31 H:5.38%), KI5 2 78 gl T AR 5k 4 0% 7= 1B TG B8 K52 (2019 4F 12

H 31 H: [F).

6.4.13.4.2 SN A&

NI ARG A2 Fi5 < L 23 SO BOR KRB gt B DR AN R AR i A AL e s O XU . Ak <

WA B KAt AN R T ih A, AL TE B R AN XU -

6.4.13.4.3 ARSI KU
A AN A% UG 2 6 F 4 AT 4 T L 2 o U8 A SR B 4 2 T B T 3 R S AN ANV 3R A AR
(T A A% PR AR S T A AR U S B XUy o Ak 4 1 AR FIE 558 5 B b v B4R AT 8] R T 352 5
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[ 72 JEAE B AR 35 R0 e B VR & RIE R4 B 2 & 2020 4 rh 1R 7

I ZE AT, i s ) AR M USRI - B IMIE S R AT AR B 5 228 R DL SRR IR S T 5
AT BRI TS 117 3 B AR B K 2

AR G A & BB E BT H SRR T, RACE B R RS, E i ma
DRI DL BRI 3T, S AR I AT IGO0, M B e B A A S M R e s TR B MIESR
IE kT B e B, IEREAT G 3 B R 20 Yo B R R A M AT H . AR e e B E
WSS RS OWIA BRI, BTG, B E . SR AAHTIE L, RES R RER A
R 37 U o

AT AR TR AL A T B AL AR TR o B B 30%-95%, iR A E W At R B Lk BT
P 5%-70%, A S H HAAEMBRBER T RE S UG, ARG ORE A I s3] H £ — 4
N BBUR 51257 B EE A T RS R 5% Bhoh, ARG RESE NG DX ARSI
RIIESF A% SR 2, 8 0038 ] 2 Ao B VR Sk AT MU B, (04 VaR(Value at Risk)fE R4
S X A 25 <5 1 A PRV R A A XS, % I ) S b o PR R AT R R R 1«

6.4.13.4.3.1 AR KU ML
S, NRTT

AR AEER
2020 4 6 A 30 H 20194 12 A 31 H
i H o 3 G e St a
nRME 1A el ~RE 18 L
(%) (%)
4,451,265,90 925,495,858.2
T o e T — R 89.52 92.40
1.51 9
T oM e s — e R
ToHMEME T — e B %
AT A Ao 7= — BLIE R B2
HAth
4,451,265,90 89.52 | 925,495,858.2 92.40
&t
1.51 9

6.4.13.4.3.2 FLAhHAE KU I BURIE AT

SN

FRTIR 300 $5 B LA At TiT 37 2 B R AT AR
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[ 72 JEAE B AR 35 R0 e B VR & RIE R4 B 2 & 2020 4 rh 1R 7

X = A e H 2 4 5 = 1A 0
EmEE (eh. NRmAI
AH 2 XU A8 5 1) A8 5 PN AR
ain
2020 % 6 A 30 H 20194F 12 A 31 H
R 300 FREC T 5% Ny 22,559 WYy 4,415
PR 300 FEHCTRE 5% %) 22,559 DY) 4,415

6.4.14 B T EMEM AT 2 TR R T 2 U I AR IR
(W~ FetirE

()< fih TH A SSHE TR 7%
AT REIRPTERR, A SR E TR RBRAR T 5 B 2SR A E T 1 A
JEDRIE -

SRR AR B B TR R T3 R T B R Ao
BRI BRER — RSN AL A M O 5877 B 5 LR BE) R FOWL R R A
SRR AR SRBR P B AN AT I A

(b)FELERI LA SO BT 1 b TR

()& Z R4 mh T H A Sl

T 2020 4 6 A 30 H, AFEEFAMLLARMETHE BHAZ TN S5 85 10 & m i 7= vh g T
B R IRIIREN 4,222,612,235.70 76, J& T3 ZJZIRIIRETA 500,909,737.41 76, LH =2 REIR
(2019 4 12 A 31 H, 58— ZIRIAREHN 609,254,808.31 76 JET 56 JZIKIMAREUN 67,551,215.84

TG, TJETH =R IR

(i) 2> Fe (BT Je8 J2 R T F) B K AR 5

XFUESRAE 5 B LRI BCR AR, A L RS R 528 5 AN R (B B R A5 1RO 5E 2 A
WER) . BUR TARAITRATENG O, AR e AL TEM H 258 5 RS R H IR 225 AE R A &
IR 90 R R AR R P SR AN 53 1 2 SCMEL AN — SR K AR A e 1 B A R AN W] L im A A X
TSN BRI MRERE, WM R IR AT & SCHE N R 2 — R =R IR

(ii1) 2 = B IR A SO E R RN A HH 722 5 40
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[ 78 FEAE B A % R e B VR & RIE FR 4R B & 2020 4F PRk i

Teo

(AR LA e ETHER Sl T A
T 2020 4 6 A 30 H, AREEARFFHIEFFLFILLA RMETTERN ST~ 2019 4 12 A 31 H:
).

(DALLA SROHME T A S T A
ANCAZ SR BV B AR e R B 7 A A £ T R A S GR U oAt e ot KT B 5 2 e i
EMAZEMRAD.

QFRA AL, BE B SR H A G0 7 20 W] i At d 2

7 BRAGHRE

7.1 AREEFHHEHR
SRRAL: NIRRT

N HEE B
¥ B gE| 1 Bl (%)

1 B 4% 5% 4,451,265,901.51 87.00
Horr: R 4,451,265,901.51 87.00
2 Bemn - -
3 I 5 WA e 5 % 272,256,071.60 5.32
Horr: fiids 272,256,071.60 5.32
BRI HFUESR - i
4 e Ly - -
5 SRbATAE IR - -
6 SN IR 4 il % - -
Forrs ST IEI A ) SN IR A 4 ik ] ]

7
7 AT ARG B &AM a1t 290,779,820.23 5.68
8 Hopth % 15195 7 101,880,431.10 1.99
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HR&ERE

D5 R e B 5 IR SR 5 B2k 4 2020 S H R

5,116,182,224.44

100.00

7.2 MEFAREAT I 7 R B =

BHE

AR

RSl

NReME G

o 2 < B R L A5
(%)

A

VI NN ONic N

165,680,000.00

333

B

R

il

4,156,864,631.83

83.60

B B0 BVUROKAE AR

12,766.32

0.00

IR

HORFIZ A

g AHEEL

T@Eiﬁ Al

T | Q |m™

ERERiIE Va4

—

5 RAER . AR R RS

128,708,503.36

—

Rl

D=l

R BRI 55 I 5l

AR TEAEANR 55k

KA FREEAN N IR0t B B

JE RS« BB A R 55 b

oA

TPHMM2TAE

b R E MR

wn|®m |0 |v |0 |z |Z | |R

=
)

it

4,451,265,901.51

89.52

7.3 JARE A SO E o5 2 S B E LB /R BT R R A

SRRA: NIRRT

7 3 G R
T | RS JI% 52 44 () ~RIE
{E EL1(%)
300702 KF Wt 3,229,600 343,371,072.00 6.91
600521 S 273N 4 10,000,000 339,300,000.00 6.82
000739 Wi 2l 14,000,000 326,060,000.00 6.56
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REGEMEMS RGN B IR A TSR B & 2020 4 Rk &

4 002332 AT 2 17,000,000 286,280,000.00 5.76
5 002250 AR 10,018,886 218,411,714.80 4.39
6 000636 KA R 6,734,882 196,591,205.58 3.95
7 603308 LI 9,000,000 183,600,000.00 3.69
8 300498 B 7,600,000 165,680,000.00 3.33
9 002025 PN 4,400,000 160,952,000.00 3.24
10 300723 —dha 3,560,000 153,400,400.00 3.09
11 002326 TROKFHE 11,823,046 144,950,543.96 2.92
12 002940 5 ) 2,600,000 140,764,000.00 2.83
13 002876 =R 2,270,000 120,083,000.00 2.42
14 300575 A7 2,940,000 116,100,600.00 2.34
15 600143 G RBHE 7,923,922 104,358,052.74 2.10
16 300223 L #EIE 980,000 98,921,200.00 1.99
17 600570 fHAE T 900,000 96,930,000.00 1.95
18 002254 ZEFH AL 7,000,000 95,200,000.00 1.91
19 300705 JUHLI 24 6,397,200 86,042,340.00 1.73
20 603688 B 3,516,400 81,600,648.00 1.64
21 000049 1 et 1,635,800 80,170,558.00 1.61
22 600703 ) 3,200,000 80,000,000.00 1.61
23 600584 KA RHE 2,400,000 75,048,000.00 1.51
24 002632 LD 8,000,000 67,760,000.00 1.36
25 300041 EPS; K 4,129,300 62,641,481.00 1.26
26 002456 KREEG 3,500,000 62,535,000.00 1.26
27 300427 ZLAR A 3,400,000 56,644,000.00 1.14
28 002138 2% H 2,000,000 49,900,000.00 1.00
29 002685 HAREML 8,200,000 48,380,000.00 0.97
30 002466 R 2,000,000 45,900,000.00 0.92
31 603538 Fif e 880,000 44,862,400.00 0.90
32 603351 J8R 23l 1,606,607 37,530,339.52 0.75
33 300735 FeaLRHE 2,069,257 35,922,301.52 0.72
34 603501 FHIR R 177,712 35,888,938.40 0.72
35 600557 FRZZ5)). 2,463,476 34,291,585.92 0.69
36 002384 ALK % 1,058,404 31,699,199.80 0.64
37 002602 JEERECS ] 2,179,599 31,408,021.59 0.63
38 002075 WAy 2,000,000 25,000,000.00 0.50
39 300258 R R 2,158,700 22,731,111.00 0.46
40 002438 TLIR A IE 2,500,000 20,400,000.00 0.41
41 002942 AR Sy 500,000 14,610,000.00 0.29
42 002036 e 805,860 10,073,250.00 0.20
43 601002 AT 1,561,890 7,981,257.90 0.16
44 688116 REFHE 100,000 4,675,000.00 0.09
45 688396 T 81,911 3,395,210.95 0.07
46 688298 KITHEY) 5,286 762,082.62 0.02
47 002258 FR1 2 41,100 732,813.00 0.01
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REGEMEM S RIE I B IR A RIS 5B I & 2020 4 ARk &

48 688505 2 HEKIT 22,688 562,208.64 0.01
49 688004 IR 2,500 179,750.00 0.00
50 688568 kR K 11,020 178,634.20 0.00
51 688398 FERE R 3,246 176,809.62 0.00
52 688377 TH R 7,894 129,619.48 0.00
53 603087 HZEH 1,076 107,922.80 0.00
54 688277 KA 8,810 106,072.40 0.00
55 688528 Z 1 Hk 8,337 94,458.21 0.00
56 688600 AR 5,468 84,754.00 0.00
57 300824 b5 1,954 26,789.34 0.00
58 300842 W B 455 18,527.60 0.00
59 600956 R SRR 2,533 12,766.32 0.00
60 300839 I 502 11,751.82 0.00
61 300847 HFREDOE 1,420 9,854.80 0.00
62 300845 R 470 8,286.10 0.00
63 300843 JV: 95 52 Ay 751 7,517.51 0.00
64 300840 PR e 1,185 7,038.90 0.00
65 300846 HHRTEZL 1,131 3,811.47 0.00

74 MEWHRERTHE I EKRES)
7.4.1 RIFEANESHGE H BAVIEE S B =R E 2% 30T 20 2 FI =4
SR, NRMot

o BRI 4 B
5 Ji EEARAY Ji S 24 PR N L SN T P A EL A
(%)
1 603986 I8 5 B 301,137,955.18 30.06
2 300498 i A 287,073,168.11 28.66
3 600521 g2l 197,604,815.66 19.73
4 000739 L& 2k 189,155,204.68 18.88
5 000636 AR 171,061,939.53 17.08
6 002250 AR 170,730,802.04 17.04
7 002332 AT 2 165,454,607.46 16.52
8 000049 TEFE 159,184,528.16 15.89
9 002025 LIPNGER 155,326,776.32 15.51
10 002326 KT 148,661,943.29 14.84
11 603688 ey 148,646,378.84 14.84
12 002600 A 7o R 1 145,948,740.71 14.57
13 002258 FRAE 2 140,755,334.66 14.05
14 300702 RFWA 134,917,483.84 13.47
15 600066 FIERE 133,246,838.76 13.30
16 002180 g iEIk 120,738,710.48 12.05
17 300041 EFN:Y ) 119,384,500.88 11.92
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REGEMEMS RGN B IR A TSR B & 2020 4 Rk &

18 300223 JERHEIE 116,227,732.00 11.60
19 300383 JEHHT N 115,078,610.55 11.49
20 300735 Jeal R 112,298,723.29 11.21
21 002940 e A R 111,587,373.04 11.14
22 300705 JutLil 2 109,373,628.49 10.92
23 002876 =R 108,444,296.11 10.83
24 600143 & RBHY 100,831,012.72 10.07
25 002254 ZRFH A 100,521,514.77 10.04
26 002815 RISEOR 97,163,537.48 9.70
27 002402 GINNES 94,765,731.46 9.46
28 300513 8 SR 84,663,726.88 8.45
29 000938 E DI g 83,570,612.92 8.34
30 300427 ZLAR A 83,068,272.50 8.29
31 300575 A7 82,831,154.60 8.27
32 002075 WAy 82,631,841.75 8.25
33 300723 — L 80,378,571.48 8.02
34 603308 N L A 79,906,920.00 7.98
35 600703 =L 76,823,819.50 7.67
36 300709 FER R 75,608,425.60 7.55
37 002632 THHLA 75,542,294 .64 7.54
38 300782 R 75,473,738.28 7.53
39 002456 Y€l 72,979,128.00 7.29
40 600557 532323014 70,827,979.14 7.07
41 300316 mm AL 67,806,714.34 6.77
42 600584 KR 60,014,574.00 5.99
43 000009 [ 22 58,505,327.12 5.84
44 300384 —HRHT 57,431,504.70 5.73
45 688012 /N 55,456,823.40 5.54
46 600588 FH R M 2% 53,585,319.45 5.35
47 300274 FH 't FLE 53,024,508.96 5.29
48 002368 KA Sy 50,882,702.00 5.08
49 002685 HEREL 49,933,981.60 4.99
50 688268 HERF SR 49,209,789.60 491
51 002138 2% H v 48,757,892.03 4.87
52 002463 VakiN gl 48,610,153.52 4.85
53 603496 (EVSY 553 48,104,502.06 4.80
54 603881 Hdm s 44,289,165.00 4.42
55 002935 KRBT 42,797,554.50 427
56 002466 R4 41,179,310.00 4.11
57 600745 & =R 40,920,996.17 4.09
58 002602 LGS 38,227,973.03 3.82
59 603351 JBIR 2. 37,073,186.70 3.70
60 600500 Ak [ B 36,827,258.10 3.68
61 300059 KITME 36,169,420.00 3.61
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REGEMEMS RGN B IR A TSR B & 2020 4 Rk &

62 603501 FIR A 35,758,916.72 3.57
63 600570 fH A T 35,001,121.00 3.49
64 000063 HOG I TH 33,986,686.36 3.39
65 002384 RILAs = 31,245,196.04 3.12
66 603588 R e R 30,989,118.93 3.09
67 300450 S TR 30,687,319.70 3.06
68 002438 TLF A I8 28,101,053.08 2.81
69 603538 Finte 27,882,736.97 2.78
70 300258 FEHBRHEL 27,391,276.31 2.73
71 300638 b 25,302,260.88 2.53
72 300567 I FEL - 24,692,963.00 2.47
73 603228 SCHE T 23,474,834.50 2.34
74 002897 B 21,642,801.20 2.16
75 300636 A F1 245\ 21,004,460.80 2.10

s RANGHUL RN G (R AN TR LA A, BB 5

7.4.2 RSN SR RIS T A 2%BET 20 4 KRR B4
AL NRMT

o BRI B
5 Ji EEARAY Ji S A4 PR A R 132 A P A EL A
(%)
1 603986 I8 5 B 346,132,326.55 34.56
2 002258 FRAE 5 150,994,728.01 15.07
3 002600 A 7o R 1 143,999,673.75 14.38
4 002180 9Bk 142,085,282.72 14.19
5 600066 FIR G 110,728,421.67 11.05
6 603688 EE il 110,388,862.87 11.02
7 000063 HOG I TH 104,411,617.62 10.42
8 300383 JEHHT N 104,276,982.45 10.41
9 300735 Jeal R 103,428,617.78 10.33
10 000938 E DI g 87,896,395.35 8.78
11 000049 TRt 87,637,116.55 8.75
12 300498 A 86,537,056.53 8.64
13 300709 FERRHEL 84,613,244.85 8.45
14 002815 RISEOR 84,229,017.34 8.41
15 300316 m AL 83,351,220.01 8.32
16 002402 T 2% 80,868,261.70 8.07
17 300782 T 80,486,208.48 8.04
18 300041 EFN:Y ) 80,269,579.95 8.01
19 600588 F R 2% 78,758,280.58 7.86
20 300513 8 SR 78,074,361.10 7.79
21 688012 N 71,176,739.84 7.11
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REGEMEMS RGN B IR A TSR B & 2020 4 Rk &

22 002326 TN 69,005,753.82 6.89
23 300636 A F1 245\ 64,029,386.40 6.39
24 002075 WAy 59,496,984.25 5.94
25 300705 JUHLI 24 59,462,447.58 5.94
26 000009 [ % 56,569,878.94 5.65
27 300384 BT 51,697,030.64 5.16
28 002368 KA ey 50,786,649.00 5.07
29 002436 MeRRHE 50,493,525.74 5.04
30 300059 KT E 49,960,893.08 4.99
31 002463 VakiN i gl 49,344,557.20 4.93
32 603881 Hdm s 49,247,117.00 4.92
33 603496 (EVSY 553 48,353,273.14 4.83
34 300274 FH ' L Y 46,606,226.00 4.65
35 688268 RS AR 46,459,825.48 4.64
36 002025 WK HL2% 44,509,429.53 4.44
37 603229 B2 42,482,958.00 424
38 002935 KRBT 42,292,938.74 422
39 600521 N4 38,071,432.55 3.80
40 600557 e 32 23N |4 37,499,957.63 3.74
41 002602 JLERAREESS i) 36,184,816.75 3.61
42 600745 =R 35,555,611.69 3.55
43 002456 Y€l 35,061,959.26 3.50
44 002897 B 34,973,458.80 3.49
45 002250 AR 33,419,746.96 3.34
46 002332 AT 2 33,190,741.34 3.31
47 603588 R e 33,001,661.61 3.29
48 300604 KJIRH 31,309,523.01 3.13
49 600500 A [ b 30,627,086.10 3.06
50 300450 S TR 30,407,862.08 3.04
51 000739 s 2l 29,319,630.01 2.93
52 300638 b 28,686,796.00 2.86
53 002254 ZRHUHTM 28,492,402.05 2.84
54 300567 i e 27,494,791.00 2.74
55 002080 HA R 25,052,017.49 2.50
56 002438 TLIR A IE 23,772,044.55 2.37
57 688018 IRERH 22,775,321.92 2.27
58 603228 SeHE T 22,385,593.05 2.23
59 300657 5LEHF 21,345,808.00 2.13

T S EAULSE R EA (RS HAN IR LA D 151, A IEHIRA 5 -

7.4.3 TNBR B S8R S R TN B8
Bpz: NRMIT
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REGEMEM S RIE I B IR A RIS 5B I & 2020 4 ARk &

SORERA (RE 14 H

6,622,779,111.63

T BEERIUN (AZ) S

4,170,348,175.42

T SRNBEREAR . S BRSNS ST s e (RS i e LRACHRD) 3181, AN 7€
MRS 9 -

7.5 BIRIEGI R RNGFREAS

SRRA: NIRRT

i B B B L

g fii g5 il ARME

B(%)

1 [ 2K fi g7 104,969,458.50 2.11
2 P AT YR - -
3 b i 77 157,682,589.00 3.17
Hordr: BURMEERb 157,682,589.00 3.17
4 A bies - -
5 A Rt o - -
6 HOH SR - -
7 Al (AT RS #f57) 9,604,024.10 0.19
8 ERlZe - _
9 FHoAth - -
10 | &it 272,256,071.60 5.48

7.6 BRI S E o R G B 7= B LB X/ HE P O BT L4 B R B A

SRERA: NIRRT

X . o7 3 4 U R
e ARG 555 44 % HEGK) N R E
B (%)

1 018007 = JT 1801 1,077,260 | 107,887,589.00 2.17
2 019627 20 [E % 01 1,049,170 | 104,969,458.50 2.11
3 200306 20 i#H 06 500,000 49,795,000.00 1.00
4 110042 e 70,420 7,964,502.00 0.16
5 123041 RN 2 10,870 1,639,522.10 0.03
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F = RAEMME MR H RIS B IR A IR SR 5P 62 2020 48 A &5

7.7 FARAE A SO E o 2 & B 1E LB R/NEE R BT B 7 SCRAE SR R A 4
AFE G AR IR R I A B SFFIESR -

7.8 WG HARE A RME 5 S F = HE BN T T2 R &R IR A4
AIEEAM G RR A TR

7.9 AR FME o 3 S B A LB RN HE R BT T A2 BUE B3 4
AIE AR AR R FFA BGIE

7.10 R EHIRA RSB HIBE R 532 5 16 L i B
7.10.1 R EFIRAH SHHE KB 69 Bt 15 A0 57 2 B 40

VRIS

L] 45 FtE HLTME " RIS 15 BH
45,315,200.0
1C2009 1C2009 40.00 0 870,000.00 | Ef#
N MBS B EA T 870,000.00
Ji% 6 10 T 8 A A 25 6,723,514.56
e TR B E AT A oA E AR ) 870,000.00

T ERATA IR BB AR M H B A R T, SRS BT E
2R AR aT, R ATAE R BB IUR A BB S AR SR B G (S5 ST I 1 at)
FHAREH J5 HHE AN 0.

7.10.2 AREET R BB RBUR

AIEEAEBAT AR PR, K@ M IESR T A B T s T S i wt 7e,  JF 45 & R
B AR 3SR L R A A AT

AT G BEKE T8 075 FE AR I B iU 2 kSRS S ARHRFAE, BB E . AR,
VR AT IR BE, B AR I IR YT BT S LA o XU i R B

TN T2k B AR BB S B R P SRS 5 A UE 1) AT R A I R A E AT

701 IR A EE S5 B ) B A 52 32 5 1 L 1
AT AR W AR B E G0

7.12 BHERHAEMEME
7.12.1 AR AN SRE KT LIERR KT A8 (el RAEERP BN BalnE
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F = RAEMME MR H RIS B IR A IR SR 5P 62 2020 48 A &5

FRII S SR A AR S b H T — 2 B AT T, AR TR
g2l m RIAE H A5 SR TR AAEA S EDL T 2019 48 7 A 11 Y| EXZns |l &
R B T S B
e EHE RS BATE RS, A F MUK RAATE D THR B BUR BB, A I 358 o
I, 23 M7 IE R ) RS A T
tHORAE G, AIEEEHNM LR A ] Z AT FA AT 7 & A sT, DO ER A mAFEER
R o) R 2 T 28 BRI i R T AR K SRR, SZ A R R AN B R AR SR R
A B G W AR SR Z A T AT BRI T
7.12.2 FEG BB AT T A D, BABOR T ARG A R &R IR 2 A 1
7.12.3 FAR FoAh & TRHE 7= 4 A

Hp: ARMIS
JP5 e &
1 17 AR UE < 7,878,413.21
2 JSLISCHAE 25775 B K
3 ISl
4 R B 4,845,659.35
5 AT R R 89,156,358.54
6 oAt sk
7 e 9
8 FiAth
9 &t 101,880,431.10

7.12.4 FAREER 40T B B P B i 5 35 B A
AL NRMT

o I 4 PR
Fe (EaAw ] i 7 2K N e
1B ELA51 (%)
1 110042 NG ER Z i 7,964,502.00 0.16

7.12.5 BIRHI 4 R E A AETIE R PR IE SLHT BB
AR AR A AR BT+ 42 B R A AR iUl B2 PR o
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F = RAEMME MR H RIS B IR A IR SR 5P 62 2020 48 A &5

8 EEHFRAANER

8.1 WIREEWHRFAENSBEFEANGH

Grat . A

X PN
BEANS | PYEER IR AR a5 NS &
B3 AR )
(0n)) B e mH i s 5 Ay
B 140 R SR AR
LIl Foilsatl
[ 28 A5 M
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