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HrE AT 79,330,366.49 372,786,508.73/452,116,875.
22
i
FH AR IR - - -
T oy MR | ] ]
fii
frAE SR A iR - - -
SE H [ ) 4 it | ] .
Bk
N ASHIE 25 .
R ﬁwjfﬁﬁ i | 16,080,878.11 | 10905781
K 1
J A 82 [B] 5% - | 432,859.94 | 432,859.94
WA T
RS EMEM& - - 559,699.52 | 559,699.52
NATHEE B . 4 93,283.25 93,283.25
NASHEH B R 5%
NASAE 5 B . 4 439,059.24 | 439,059.24
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R HmAR B2y 7 AR AT L R i B IR & B 5 1 % 3 4 2020 4R SRS

AL Foi B - - 4 2,249.61 2.249.61

MATF B, - - - - -
NAHF 7 - -
16 2 BT 158 71 ]

15t

HAh 47 A5 - - -1 65,520.19 65,520.19

ffi st - - 4 17,673,549.86/17,673,549.8

6

) R AU E B 79,330,366.49 434,443,325,

- -1355,112,958.87
| 36

7.4.13.4.1.2 FIZ R I BURME T

F 2020 4F 12 H 31 H, ARHEERAT I35 G0 A RN E 24 587 5 E 1)
L4 0.00% (2019 4 12 A 31 H: 5.35%) , RULATIZFIR AR ES T AKE &% 715
EICER#m (2019 4 12 A 31 H: [FD

7.4.13.4.2 AMC AR
AN RS A2 8 4 B 1A So AN (B B SR IR 4 9 5 DR MY R AR A1 i R A2 % Bl )
Ko AFEESFEE M ATA 557 s R, BRI 3 RSN X .

7.4.13.4.3 F AR R

At A IR 2 i 2 4 T 4R 4 i T L) A 0 [ R SR I 4 5 TR ok 717 3 R 2 A
AN ZR LA T S 4 DR 2R AR Bl T A AR BB B R o AR < B BE TR AC S B |
T BARAT (8] [V T 358 55 RS A5 BT T I P A AR A RS SRR T BRAMIE 95 R AT 2
R G 28 DL BURE R S TR S, ] SRR T UE SR 11 3% B Ak U Bl ) S

AT WA TN EE R R AG IR, R L sk, 8
T A AR L S BUR 1 53 HT, G5B RS T B AT RO, 80 527 TiC B e A
POE ; JB I BANUESR 1 8 M 0 M B e B A0 MT s PR A R 4 [R) 0 s Y B PR 48 8 5 e
AT . ARG NS E PN E NS 2O B AR, R B . 557 i
B BREHSHTEIE, SR BEHES BT, SRS RO AT RE R A AR A
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R HmAR B2y 7 AR AT L R i B IR & B 5 1 % 3 4 2020 4R SRS

BeAh, AT e iR & E ENSE H AR G MUEZE s ez, eilliz 2
Tt B VR RS EAT AR B B, 048 VaR (Value at Risk) FEARSE KM A A< 2 4 Tl
I AEAT R KU, R NSt XU R 47 R B A 2 1

7.4.13.4.3.1 FHAhA#E XK i
SR NRMT
AR AR
2020 4£ 12 A 31 H 2019 4E 12 A 31 H
A
34
TiH &%
ARRE o
N RN E Ny FIXIE] P
18 LA
fE kb
(%)
1 (%)
G M Al T T — SR | 295,171,926.23 83.84 | 371,029,203.30 85.40
I Lt A g R o g - - - -
T o M et 7= — R ot - - 23,236,753.30 5.35
T o EmE s — e m i
7
FATAE ARl P — BGIEF BT - - i .
/\4@ = = - =
it 295,171,926.23 83.84 | 394,265,956.60 90.75
7.4.13.4.3.2 FARA#E XU F R 201
AFEEEFEN IS F i & 0 W 7 100 A8 358 4 1) HoAt AR i XU HEAT 208 R RN
i HAtAN A RS O BBUR M 2 M, S T 78 A AR BN R T, BN
e MRAEEF. AREMIAR SN, Bt & B P A T A R . IF BN AT RE
BN TP 1 E,  FOEER IR T RE DD A 4 B R VA
Sof 58 P Ao % H JE 4 B e 1R 0
g (AL ANRMoo)
FH IR XU A8 & 1 AR 5] KK AEREE
SHT
2020 %F 12 A 31 H 2019 £ 12 A 31 H
G\l % b e ik v 1
L SIS 19,527,305.40 23,991,865.46
i 5%
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R HmAR B2y 7 AR AT L R i B IR & B 5 1 % 3 4 2020 4R SRS

T LB ORI e
A sl B LB I -19,527,305.40 -23,991,865.46
/b 5%

T SRV GTHC B e =P IE B 24 AR TR Bl s % >60%+ i [ i 77 B 1R Bl e
x40%.

7.4.14 5 B T EBEM T & HRR T E R R HEI

1. 7RI

BT AR, A4S T0 R U 1R I

2. FAh =T

(D ARME

HEERANCEVE THRATAR EEANE. INRESRT ™. HAhRSGR I
AT LA A G b 67 45T R R AR BR AN, A Su (B 5 K T (B AR

FZ R &R T BN il

F 2020 4F 12 A 31 H, AEEFANFFEUA R E TR IR T S 155
) G mb it P oI B — R IR AR N R T 291,628,096.83 Jt, Rl NEE —ZIRIIAR
BRI 3,543,829.40 76, Tl N =ZIRHIARA (12019 4F 12 H 31 H, A
FEA RREE LA SO oF & B AR v N 2 340 2 1R < R 557 b ki) 23 R 5E — R IR AR
#14 369,935,440.60 7T, Kil7r N5 R IKIIARA )Y 24,330,516.00 yo, LXIFNE =FIK
RED .

A S A AT I J2 k) K AR 3

AT G Y RE N SR E T 52 VR e i AR A DG 23 HIBURAE A1 J5 %23 VI IR R RF—
.

WTUESRAE 7 B BT EE, A HBLE R F S 225 A& KBS TAE A RAT
SRS, ARG S FT R E FA8 5 KIS I A ) s PR B A (R AR DG I B 1K A i
FINFE— 2 FEARIEAG (8 5 p TR A B R rT S A S M, e A OO A
OB JE 5 2 KB = 2K

XTUESRAE 5 B BT e . rIACHfisr, & LA G AR ERI S O, ABEEA
ST G ATE PRI RAGA5 A SO E SN — 2 U AR k8 18 5 o B SR i 1B
A SRR L, BT AR DGR A SO EL L& 2 — R IR B =R K

5 = RIS SO HAT] 3 A5UR A 31 A2 ) 45 45

]
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R HmAR B2y 7 AR AT L R i B IR & B 5 1 % 3 4 2020 4R SRS

AT T ARG WIWIRFFA 2 U ERI 0 83 =R R it TR, A e AR S 1
REAER=RZR A FREREN Gl 5L

(2) B efirash, BET AR H A & I8 B3 10 HAh 22T

3. 5K It

R FIRFCT 2021 4 3 H 29 HAA S RS E I A

BRBEHARSE
8.1 IREEHE=HEHMN
LA AR
=) i e o B S T 1 L A
(%)

1 B o $5 5% 295,171,926.23 81.07

Horprs 2 295,171,926.23 81.07
2 FeH st
3 Il 5 WAL 2 5 %

Hrpr: fiize

B HFUE SR

4 BT
5 G AT AR SRR

SENIREE Gl 7 7=

FHorre SRl ) 3K

NIRE G flgt ™
7 f%ﬁﬁﬂ%ﬂn%ﬁ%ﬁ{ﬁ 67,951,229.59 18.66

a1t
8 HoAin 25 T 962,825.74 0.26
9 A1t 364,085,981.56 100.00
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R HmAR B2y 7 AR AT L R i B IR & B 5 1 % 3 4 2020 4R SRS

B KA B}
C | & 209,893,279.40 59.61
5 B ). 0. R S OK A = At
A% .
E M -
Fooo| R 57.729,849.52 16.40
G BB SREAETEOLY ;
H {315 Aol )

SRR PR B S

b 15,024,814.78 4.27
J SRl -
K| Gl 8,975.14 0.00
L FH 7R 45 B 25k B}
M B RN AR S5 15,649.20 0.00
N IKF . BREEAN  HL it i E 62,972.16 0.02
0 JE RS BTN H A AR 55 B
P HE -
Q | DRI TAE 12,409,912.00 3.52
R A ARE R R 26,474.03 0.01
S ey .

£t 295,171,926.23 83.84

8.2.2 MEHIRZATIL A RPBRERERERTHE
ST AR R R R A 0 T A B 5T S L 45 B DA

8.3 WIRIZ A RME G H S 3719 E LB R/ T R R 1 B A
GEURAL: NRTTT

I 4 B
Fe | BREAR % 22 44 R = (%) N RME

E EL (%)
1 002399 VAR i 1,557,264.00 26,816,086.08 7.62
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5 T R T DR T b R i B VR 5 BRAIE R 4R R i 2020 4R 4F AR

2 300206 A A 1,457,086.00 26,591,819.50 7.55
3 603368 N2 B 4y 1,215,880.00 26,190,055.20 7.44
4 002675 ZRIEZ 1,307,294.00 26,028,223.54 7.39
5 601607 iRy 1,009,578.00 19,383,897.60 5.51
6 002390 (EEaSIEz] 2,080,600.00 17,643,488.00 5.01
7 000919 G2l 2,033,121.00 15,634,700.49 4.44
8 300642 g Na syl 238,000.00 13,661,200.00 3.88
9 300633 VAR ig 485,900.00 12,565,374.00 3.57
10 002524 S IEHR R 864,200.00 12,409,912.00 3.52
11 603939 wm A5 134,600.00 12,139,574.00 3.45
12 688221 RV AEY) 571,933.00 11,009,710.25 3.13
13 300253 e (65 567,399.00 9,929,482.50 2.82
14 002317 RAEZ) 805,052.00 8,871,673.04 2.52
15 600479 T&25 931,600.00 8,049,024.00 2.29
16 688520 e 230 170,141.00 7,749,922.55 2.20
17 300584 =2l 338,000.00 6,935,760.00 1.97
18 688366 ZiA R 64,755.00 5,837,663.25 1.66
19 300558 DIEZ 47,800.00 5,132,286.00 1.46
20 603590 R 25k 127,500.00 4,714,950.00 1.34
21 300451 EIN&=¥:5 337,967.00 4,572,693.51 1.30
22 000423 ZR By Ba] Jig 108,300.00 4,192,293.00 1.19
23 002737 ZELe Pl 277,849.00 4,076,044.83 1.16
24 688289 LMY 6,068.00 666,509.12 0.19
25 688027 &1 2,830.00 657,012.80 0.19
26 688063 IRRERLE 2,448.00 633,101.76 0.18
27 688686 L A 1,709.00 370,511.20 0.11
28 688580 ST 3,439.00 338,431.99 0.10
29 300999 EoOA:) 2,741.00 242,002.89 0.07
30 688518 I BRI 14,111.00 215,192.75 0.06
31 688060 =IRRHY 2,400.00 196,056.00 0.06
32 688529 ZRRIAD 6,125.00 165,987.50 0.05
33 300925 N EPS) 3,528.00 162,719.99 0.05
34 688377 TH R 7,894.00 147,459.92 0.04
35 688569 PRlEhiE 6,841.00 137,504.10 0.04
36 688500 2R 7 3,414.00 132,326.64 0.04
37 300896 BRE 185.00 111,621.60 0.03
38 688617 HREST 1,305.00 97,170.30 0.03
39 300869 REZR =2 862.00 95,578.56 0.03
40 688618 =HEiEfE 1,117.00 59,938.22 0.02
41 300867 X IR 1,498.00 47,891.06 0.01
42 300926 R A 3,584.00 38,563.84 0.01
43 300861 Sy 627.00 32,039.70 0.01
44 300870 W i 18 478.00 31,390.26 0.01
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5 T R T DR T b R i B VR 5 BRAIE R 4R R i 2020 4R 4F AR

45 300927 LR 2,163.00 28,962.57 0.01
46 300860 = 209.00 26,474.03 0.01
47 300868 AFHy 593.00 25,665.04 0.01
48 300919 WA A 403.00 24,788.53 0.01
49 300891 Bk 1,143.00 18,745.20 0.01
50 003029 # KIEJTC 716.00 18,716.24 0.01
51 300910 Bty B 387.00 18,525.69 0.01
52 003028 PRI e 432.00 18,010.08 0.01
53 300908 b5 B 285.00 17,225.40 0.00
54 300884 JK It ve 499.00 16,721.49 0.00
55 605179 — £ 939.00 16,582.74 0.00
56 300892 R B 272.00 16,322.72 0.00
57 300887 T JE I 210.00 15,649.20 0.00
58 300913 Je e H%E 630.00 15,082.20 0.00
59 300864 R R IE 166.00 15,081.10 0.00
60 300889 % i A 479.00 14,427.48 0.00
61 300890 FF ¢ 286.00 13,971.10 0.00
62 300895 IR ERS! 283.00 12,819.90 0.00
63 300876 AR R 350.00 12,817.00 0.00
64 300879 S IH- 5 466.00 12,637.92 0.00
65 300882 TR B 440.00 11,347.60 0.00
66 605155 PN 350.00 10,668.00 0.00
67 300911 ¢ Be 309.00 10,215.54 0.00
68 300893 FA T B4y 276.00 9,682.08 0.00
69 300881 BEFE AR 291.00 9,402.21 0.00
70 300922 KRB 287.00 9,063.46 0.00
71 300917 R RS 281.00 8,975.14 0.00
72 605277 FRIAC 507.00 8,593.65 0.00
73 003030 H 44 By 480.00 7,286.40 0.00
74 300886 v Ak} 147.00 6,713.49 0.00
75 003031 HHE T 387.00 5,909.49 0.00

8.4 MEHNBRERRAGHERES)
8.4.1 Rt TN H IR E & ™13H 2% BUAT 20 44 K E PA4H
GEURAL: NRTTT

b W) 4
75 s SEARHS 5 S A4 FR AR TN S HrE A
Bl (%)
1 002007 LAWY 66,701,554.80 15.35
2 300206 FRFRAY 28 59,248,098.57 13.64
3 002675 ZRii 25l 58,395,233.19 13.44
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5 T R T DR T b R i B VR 5 BRAIE R 4R R i 2020 4R 4F AR

600196 HREEZ 55,449,872.62 12.76
002773 REELZG . 50,992,976.41 11.74
002399 Y 3 49,970,715.51 11.50
603079 IEEY) 41,603,971.20 9.58
603368 M2 1A 37,879,732.42 8.72
300451 Bl E e 35,414,193.94 8.15
300253 T iR 33,257,101.93 7.66
688108 FEETT 31,731,846.95 7.30
300078 N[y 31,287,306.20 7.20
000403 XURAEW) 30,307,577.56 6.98
601601 PN 29,278,106.66 6.74
300452 LLrm] 24 % 28,674,665.50 6.60
603590 =25k 24,354,217.00 5.61
002317 A2 24,291,288.10 5.59
300558 1SvZ3N |4 23,797,286.17 5.48
601607 iR 23,454,814.88 5.40
300009 ZRAEY 22,028,267.69 5.07
600479 T&4 21,174,300.39 4.87
300326 EIRAES 21,026,670.67 4.84
002626 Gk 20,859,982.00 4.80
603939 w25 20,333,327.24 4.68
002001 o 20,275,019.32 4.67
688520 e 230 19,247,268.71 4.43
000538 Pl =] 18,645,203.00 4.29
603538 FintE 18,631,515.59 4.29
600998 JuMiE 18,450,696.11 4.25
600055 JiRESY 18,163,103.00 4.18
688222 FAHR G T 18,044,113.33 4.15
300676 R E A 17,898,961.60 4.12
300633 VARYAZS i 17,772,750.00 4.09
002550 RRARIES] 17,136,698.76 3.94
002390 153 24 17,056,472.29 3.93
002524 FeIE R} 16,968,764.60 3.91
000919 SR 15,987,671.37 3.68
600436 aKER 15,380,869.45 3.54
300584 R 2 15,135,694.64 3.48
002737 A2 14,918,644.77 3.43
688221 HIVRAED) 14,788,257.68 3.40
688266 FEER 2y 13,785,619.88 3.17
601318 [ 22 13,674,348.25 3.15
688366 Rl AR 13,374,578.83 3.08
600085 A4 3 13,347,406.00 3.07
002755 BRLE R 13,114,988.20 3.02

o6, L77m



5 T R T DR T b R i B VR 5 BRAIE R 4R R i 2020 4R 4F AR

47 600276 18 3 5 24 12,585,755.40 2.90
48 000999 M = 11,546,014.20 2.66
49 000516 PRl 2% 9,490,086.00 2.18
50 002223 R T 9,395,027.00 2.16
51 300463 LAY 8,927,011.10 2.05
52 300015 Z IR IR R 8,915,347.52 2.05

TE: “SEANEPUIECR IR M QA AN AL HR) 5, BB S
P

8.4.2 R H S BB IR A & ™13#H 2% BRAT 20 44 KR BI4H
SR NRHTT

i EA) 2L 4
75 Ji S AR Ji ZE AL FR AH RS2 &R BrE e b
B (%)
1 300206 A A 88,834,474.71 20.45
2 600196 BEEY 75,195,912.73 17.31
3 002007 2L AW 70,824,275.52 16.30
4 600998 UM I8 60,416,195.79 13.91
5 002773 RE5LZ) 56,061,009.18 12.90
6 002399 Y Fifs 54,303,987.31 12.50
7 300452 Ly 24 % 50,177,148.25 11.55
8 603079 Esenact/) 47,977,537.55 11.04
9 603538 FintE 44,997,301.86 10.36
10 000403 XK 41,480,151.67 9.55
11 603368 W24 Ay 41,395,991.55 9.53
12 601601 ORI 39,195,058.93 9.02
13 000538 prgral = P] 38,796,615.74 8.93
14 688108 FEHIRIT 38,759,867.39 8.92
15 002675 R 25k 37,651,255.85 8.67
16 601607 B 36,930,054.20 8.50
17 300676 R E A 32,782,782.50 7.55
18 300451 EINIS=¥55 32,112,147.37 7.39
19 300078 Rl 32,084,480.47 7.39
20 002317 A2 30,084,072.00 6.92
21 002223 EAONERN 29,715,389.66 6.84
22 300326 EIRAIES 28,592,401.91 6.58
23 300253 MEAS R (9553 28,067,498.19 6.46
24 000999 3 =L 28,065,075.96 6.46
25 002737 L H 27,696,159.94 6.38
26 600436 F AT 27,598,993.48 6.35
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27 300009 RV 25,447,769.69 5.86
28 600479 F&25lk 23,829,177.45 5.48
29 603590 =25k 23,196,634.98 5.34
30 002001 oA Rk 22,178,204.60 5.10
31 002626 ERenyil 21,426,841.49 4.93
32 300558 DBz 20,204,620.96 4.65
33 688222 FHR SeF 19,318,241.06 4.45
34 300642 g eyl 18,154,489.00 4.18
35 300463 LAY 17,666,156.00 4.07
36 600055 Ji R IETT 17,342,560.53 3.99
37 300584 NSy TN 4 16,880,649.91 3.89
38 002550 RARIE] 15,602,799.00 3.59
39 002332 Al 35 1) 25 15,498,333.30 3.57
40 600085 [~ 14,873,223.33 3.42
41 688266 PRI 25 14,687,129.26 3.38
42 601318 o [ %2 14,085,034.00 3.24
43 000513 TN EREE [4] 13,193,108.24 3.04
44 002755 L I 12,959,938.06 2.98
45 600276 JE I 5 24 12,870,623.62 2.96
46 000919 SR A 12,148,746.37 2.80
47 300015 % R IR 10,050,230.80 2.31
48 000516 BrE 9,898,071.03 2.28
49 603259 24 B Aot 8,817,455.46 2.03
50 300199 e ZaN 4 8,791,660.36 2.02

TE: “SEHEAUIE LS AL S (RAZ A SR AR B 151, A LB S
P

8.4.3 TN M ALA B K 32 RE IR B30

A NRMIG
SENRE SRR RA (RAE) B 1,369,099,824.55
SEH AR ZERWRN (38D R 1,674,898,349.46

T SRNBER A Sz BRSO Pa4% IS i AZ i (R s B 3 LU s i)
B, ABEMRZ S

8.5 HIRILMITF MA 2 R B RE LS
AT GEAME IR RFFAH 557
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8.6 JAREE A MME LS T = 5E LB KM EEFF RN L s R A
ASHe AR IR FFAT L L6557

8.7 WIRIE A oM E HEE = HL B KN B BT B 7= SCRAES R 35 A 4
AT ARG IR AR R B SCFFIETF -

8.8 MEHARIEA SYME HHEEF = E IR/ RIRT LA R E R RE VA
I GAM G WIRARFFA St & BB

8.9 JARAZ A MME 52 T = HHE LB K/ EER BT LA BUE R B A
AT A AR ARFFABGIE

8.10 MEWIRAFE ST R KB 5 18 L i A
8.10.1 R H MR A EEHBE 19 B L RF @ A5 2 B 48

AN He e AR T R AR B BT A 0 B

8.10.2 AZEHH BT B HBUR

DS IF  SEDARBE H b, A KL G AEvE B X E B ATSE T, DA GRE Y H 1Y,
i AR 10T . AR A RS SRR s P 4« 28 o AR AIAL A #5125 s, JEL
AR DA S G BB B AT AN . ARG, IR R RS IS ERCR

8.11 R EHIR A E SR i H IR 5 18 0L i B
IR EEFRME, REeEASH5EGILS .

8.12 HHEA G E ME
8.12.1 ARKEG AV KB 144 UE I3 I R AT A HH A 4 B A 0 1 D 2 2R A I R R s O
HHA—FNRZR A ET L.
8.12.2 ARFE G ANAEAE T BT (VI 144 J St 3 4 45 TR 1) 6 328 2R PO 156 100
8.12.3 HAR FAth & TUHE 7= %
A ARG

F5 K FR EH
1 7 HARIE S 229,969.13
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5 T R T DR T b R i B VR 5 BRAIE R 4R R i 2020 4R 4F AR

2 | BWCIESRE R
3 | MidEA

4 IV IPSY 19,453.29
5 S UAL ER T R 713,403.32

6 | AR
7| fRRESR

8 HAh
9 &t 962,825.74

8.12.4 JARKFA HIAL TR B R T Fe B fii 23 B A
AN e AR R AR KA AL T 5 YR R e it

8.12.5 SR Al 144 LR A7 FE U SZ IR 15 L i 4 B
AN e AR T R AT A4 R BB T AN AESUE R PRI L«

8.12.6 BH A GIR G MER H Al SCF AR FR 4>
S L' TN 0 NP5 P 8 L B e 1l 1 X b

9 EEHFRENER

9.1 HREESHBRAAN S BEFEANEGH

Graispfr:

‘ BB N5
| B — —
N FHAH IRAE e e INd e
R - 1344y
O N A A
L FrA 150 Fra 0%

ALl Cis el

[ $ Fm AR R T 49,022,727.2 174,602,644,
60,993 3,666.41 21.92% 78.08%

AR S A 7 00
[ BB AR P27 1 646.41 0.00 | 0.00% 646.41 | 100.00
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B Pt AR I 7 A R TG T B VR & BE 5 5 5 4 2020 AFAE R
fR{EE A C %
it 49,022,727.2 174,603,290.
60,994 3,666.36 21.92% 78.08%
7 41

9.2 IRESEBEANKMANWAN BFFHE RS HIF N

A B AT
I H 1 R A LS E () .
|
] B B AR 2= 7 PR AR VR
159,903.41 0.07%
& A
HEEFH ANA ML A :
] B B AR 2= 7 PR AR VR
AR S SN
&C
f=ann 159,903.41 0.07%

9.3 IARESEEARAA B FFH AT AR S0 5L 8 X E HFL

TiH LR 5 FAEEEMELSEREEX T i)
BH ; &Y
RarmEEmAR, | O TR 0
ﬁA%%ﬂﬁn%m YT —
%/ﬁ —
DTI' 0
] PR i R T AR A R 0
A
ARGREZMER | BEEREERET R R 0
RIS &C
&t 0
HE: AAFEEPEHN R BREERMITT 1NN, AEGRELH T AHRE
WHR AR R A S50
80 FHRAEEHHED)
AL My
TiH E IR ETTRMER S A | EEIRETRERE C
HEARAERH (2014 4 2
1,029,873,647.59
H 25 H) FE&450 50
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