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BErE ATt 43,974,927.98 373,627,653.98 417,602,581.9
6
1 £33
A} B [R] 3% 645,987.21|  645,987.21]
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AT NS - 540,977.37|  540,977.37
NATHEE B - 90,162.91 90,162.91
NATAZ 5 % H - 993,308.94  993,308.94
HoAh A7 3 - 180,597.04|  180,597.04
UiTigseny - 2,451,033.47| 2,451,033.47
| R U B Bk 43,974,927.98 371,176,620.51 415,151,548.4
9
HEER
2020 4 12 A 31 1A 1-5 4f 54EME AR At
H

B
BRATAA K 38,072,580.90 4 38,072,580.90
i K S 1,259,526.44) 4 1,259,526.44
FHRES 96,476.29 - 96,476.29
N o 384,932,540.1]
T oA - 384,932,540.18 o
MRCIEF 75 H 3K - 5,267,218.13 5,267,218.13
SRR - 4,812.42 4,812.42
AL HR D R 5,490.57 1,154,216.43 1,159,707.00
Bre Rt 39,434,074.20 391,358,787.16| 430,792,861.3
6

Uik
AT 2 [|] 5K - 3,300,715.04 | 3,300,715.04
MAHE BN FR M - 501,078.94 501,078.94
NATFEE T - 83,513.17 83,513.17,
NATAE 5 3 - 898,970.47 898,970.47,
N AE R B - 0.02 0.02
oAt A7 £5 - 188,730.77 188,730.77
UikTiPSean - 4,973,008.41 4,973,008.41
R R AU B B 39,434,074.20 425,819,852.9

386,385,778.75

5

T RPPFR AT G K AUGTRIIK TN, %A Lo E fA 2 FHE A H s3] H 2

RHTF UK.
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12021 4212 H 31 H, ARELARFFHL MM ZFHRTE(2020 4 12 H 31 H: [l), KULAigH R
(AR BI0T T AR 4 5 7= 1 JC B R 20 (2020 4 12 H 31 H: [A]).

7.4.13.4.2 AMC S
AN IR A& 48 4 it T EL 2 Fo A 18 SR R B &0 B IR AN I AR5 R AR sh i U . A4
T B 7 R it O R Ty, DRI T8 B R AN KU

7.4.13.4.3 FHAhM#E KK

FCAd AR ARG 2 < TR < TR ) 28 SR A SRR B e B[R B T 37 R R AN 26 LUk
T I ks DS 3R AR Bl i A AR e B B XU o A3k 4 T2 AR THIESR A2 5 BT L T ARAT 8] [R) M 7T 3958 5
B EEANGE25 BInTHT I (0 5 A s USRI T BN AAT AR B S 2B 1 DR PR S I 2,
AT RERYR TUESF T I BEAR P BN 2

AT G IR S BB E B H A b, RACH B R RS, @ E s
DRI UL BRI 73 AT, S EIETR I AT 16 00, M B I B R AL S A I o e s BRI MR
Ik T B e BT, BB B3 B TR 20 € Vo B R dh M AT 45 0 . ARG RS BEE
WAL E T BB ALAL, SRR B ECE . RS AT, SRESIN AT RE A A
RIS IR o

AT it BB A ) 0 B B AR A AN AR XS . AT IR BT A & P BSE SE A AT R T ™ 1 J <
B 0%-95%; HART R TR, Bt TR BUE. B SCRAES S TR BUEH
PR B B IHE Y 0-3%; BN S H HALEBRBHE MRS ATHNN L S RES )G, REFILE
BB H AL I DL BUF S AMR T2 & 5 3HE I 5%, HhIle Mmai F & e, 7 ik
RS SN RS . eAh, AL G 3L 608 BN B HOW A ST AR SR O i St 4%, 2 30
I8 FH 22 Fh e B U7 i B A HEAT R R, 04 VaR(Value at Risk) 5 s &5 Sl 12 A< 56 4 T I P8 72 1

AR IR, R I T S 0T PR HE AT ER R A2

7.4.13.4.3.1 HAt A XK O
EHEA: KRG

ENEES AR
20214E 12 131 H 2020 4£ 12 J 31 [
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R4 A4
AR ARt
A E Al
{E L4 {8 EL 451
(%) (%)
A o VR R — ISR AR 372,548,825.75 89.74 384,932,540.18 90.40
A8 Gy M A P — B A 1 R
Ao PR R EE ™ — S 4 IR A vt
TAE SR ™ — BUIE S Bt
&t 372,548,825.75 89.74 384,932,540.18 90.40

7.4.13.4.3.2 A RS I BURME BT

fBLis B3l 4 EE I e v (VR 7.4.1) BLAM Ho Al T 37728 B AR 4 AR A
PN AGRE Y B B ok ke ERL )
MG A (Chr. AR

HH AU AR & r) AR ) PN LS AR
per 2021 4F 12 A 31 H 2020 4E 12 A 31 H
B He T T (7 \ ‘
;4%;;[3;; #HE (B v 9114 3,074 K912 2.201
B LR (T
2. M 23 H B A (o /2 3,074 W2 2,201

7.4.1) T F% 5%

7.4.14 HEITHEBMIHT S THRR T E U AR

(1) AfrehrE

() EETHEARIHMETERTE

A FMHETRECRPTE MR, B A SR E TR 5 B 2R SR A E T 1 5
JEIRRSE «

H— IR MEE B A G R T LR E AR AR
BRI BRER — RN AB M DR B B f5 L B R R LR ) AL
SRR AHSRTR P B B AN AT I A

(b) FFERIRI LA SROME TR S TR
() FEXREE AN fRMME
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T 2021 % 12 A 31 H, AEEFHHIUA RMETE B HBZTE N Y E0Sm s =g T
EEIRRDN 371,912,368.15 76, BT = ZRIIREIN 636,457.60 6, LETHE ZIRMR

%i(2020 4F 12 H 31 H: ZH—JZX 384,932,540.18 7T, JLEE 85 —JZIK).

(i) 2~ FUHE T Z UK IA] KA S
AT 4 DL BUR R O IRV R R S U 2R F O\ TR U Ta) e e ) I

XIS A 5 i LT IR AR, 5 B RS R 52 5 ANE BR (RS R A5 I (32 3 AN
R BUR TARA T RATEEG O, AR THEM A 2525 R IEER B IE] . 22 5 ANEER R &
B ST ) g A R ZE AN 527 (0 A SCEL SIS — SR R ik 1 2 >R P RO AS R OUE 5 g A AELX
T S E R, AR DR P SR AN T3 1) 2 SR MBI 55— 2 UL R 50 = JR K

(i) =R RN SO E AR BN A AL 5 54

T 2021 12 H 31 H, AFEGHA A B IFE T 55 =2 X &/ T H 636,457.60 7t(2020 4F
12 A 31 H: JB)o ARFEEAEEN L = Z R4k T 5 424,820.00 7u(2020 F/&: ), ih A
(158 = Z R B e T2 A i H AR 8h 45 25 211,637.60 J6(2020 % : k).

T2021 5 12 7 31 H, ARIEEERA N =R KI5 MR Bt (BOIESR 52 5 B L i {H p7E
PRAS SN OISR ) 2 Se AL 636,457.60 T, RT3 s W s RO R REAT Al (L, AN S
MNE 9% 52 PR A SR TR AR PR SN IO ORIl %, 5 A A2 B SRR R &

() AERFEEMLIA RMMETFE AR T A
T 2021 5 12 A 31 H, AR R FH ARSI LA oM THE R SRl P 7=(2020 45 12 A 31 H:
).

il

(d) AL SMETHEI &R T
ACLZ SEME T B Rk BT A 45 32 B N SGROUM EL Al i 4 T, KT e S 2 Fe
TEMZEIR/N

M

~

(2) MR BERRATH) (At NS 22 5 — & TEMAMTHE) . (ko iHaElEE 23
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RUE 4% % H 4 2021 R4 R A

S E M) (ke
(s
12 H 30 H AR (LTt —

/J\

THENEE 24 5 — B
S TR AR ST, DL B, B ARAT PR AG ME  BE R A T 2020 4F
THAEN ISR, A SHIESF 55

B E T S
VIS

SRRl T EAR R &

R ENAS

THAENI 2R

37 SR THAR)

H 2022 £ 1 H 1 HEHITH & T BEMEN . 8% 2021 4 12 H 31 H, ARESCEKR T HITH &6
T ELHE DX IV 55 3 V8 A S M R DA o
SRS NI U= R Sadech: N -

BT ARG S HPERT, Bk TR N U A 20 AR S

AFEEHH 2022 4F 1 A 1 HEIEHPAT ARSI IE , IR Fovr K 5 55 i i, 143
WA E R L, 2021 1 LERCECE R AME H A

(3) FR2A SLUME AT B 5

8.1 HiIREET=HAEHEN

i T HE A, 383 B 7 47

8 BREAGHRE

TR H A e 7 A ] 0 At B BT

EHURAL: AR
75 i H & RS BT (%)
1 & E A 372,548,825.75 89.21
Hrpe JRE 372,548,825.75 89.21
2 R Bt - .
3 [F] 7 S e 5 - .
Hr: i - .
7 SHFUESR - .
4 b4 SR - -
5 G RATAE SR R . -
6 SENIR A Gl 7% 7 - -
e ST = 10 1) S N 3R
B o
7 Reptrimai s il es 43,850,130.12 10.50
it
8 HoA A 10 5 7 1,203,626.09 0.29
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9 it 417,602,581.96 100.00
8.2 HIRBAT WA RNRERKAS
8.2.1 4R A AR FAT ML 43 B B8 ) I SRR AL
SR NRTT

i 4 T 7 I

R A5 N FME

fEEE (%)

A A MR, i el ; ]
KA . .
C LpER4 320,847,495.01 77.28
D HL)L #00. VR BOKAE =R RLY 2.017,458.00 0.49
E HEF - -
F R AIE N . .
G plibet i ey 7 I 4 . .
H 15 ARG, ] )
| B AR B AR 23.498,630.04 5.66
J Sl 24,254,643.56 5.84
K Bl . )
L FH GRS 55 M 55l 1,395,447.60 0.34
M AL TN AR S5 535 151.54 0.13
N TR FREEAN 2 L B0t i R ) )
0 Ji B SS  AB AN FAth iR 5 . .
P UE ) )
Q TAR 2 TAE ) ]
R AL AR B AR R . .
S Zie . -
&t 372,548,825.75 89.74
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8.3 MR A SAWME HES T FE LR NHERF B TA B B R 48

SRURAL: NIRRT

i B 4 T i
Fa | WA JiE ZE A4 R = (k) N RE
1B A1 (%)
1 603486 BT 194,744 29,396,606.80 7.08
2 300357 HED 451,159 25,851,410.70 6.23
3 603129 FE Xz 145,424 25,126,683.60 6.05
4 300014 ¢4 RE 196,066 23,171,079.88 5.58
5 300595 R B 399,015 22,891,490.55 5.51
6 600519 RMNFE 10,740 22,017,000.00 5.30
7 300750 TR A 35,535 20,894,580.00 5.03
8 300274 FH ' LY 88,486 12,901,258.80 3.11
9 605117 TEN Ay 46,737 12,796,123.23 3.08
10 603179 R A 295,238 12,777,900.64 3.08
11 002555 —LHE 468,387 12,655,816.74 3.05
12 002507 WS 330,484 12,492,295.20 3.01
13 603236 F it (5 60,866 12,410,577.40 2.99
14 002906 HERALE ] 223,427 12,279,547.92 2.96
15 300059 RITWE 327,540 12,155,009.40 2.93
16 601799 BTy 58,802 12,010,308.50 2.89
17 300969 E I A 119,835 11,993,086.80 2.89
18 300033 [F] 4605 82,700 11,956,766.00 2.88
19 600570 fHAE T 174,462 10,842,813.30 2.61
20 688169 kB 13,265 10,784,445.00 2.60
21 688800 Hii Al I8 59,856 8,336,743.68 2.01
22 002402 HIIES 303,900 8,335,977.00 2.01
23 002475 SR 2 129,973 6,394,671.60 1.54
24 002049 2O E R 21,946 4,937,850.00 1.19
25 301129 T4 Be 42,400 3,590,432.00 0.86
26 300390 KRG 34,881 2,825,361.00 0.68
27 600011 HERE [ br 208,200 2,017,458.00 0.49
28 002709 RIGHE 13,431 1,539,864.15 0.37
29 601888 Hh [ A 6,360 1,395,447.60 0.34
30 002812 BER AR 4,186 1,048,174.40 0.25
31 300679 HIEHA 13,100 687,750.00 0.17
32 002459 pn AR 6,950 644,265.00 0.16
33 603259 2 A 4,513 535,151.54 0.13
34 002371 67744 1,401 486,175.02 0.12
35 300296 )7 4 44,342 454,505.50 0.11
36 002821 ISR 926 402,810.00 0.10
37 002920 TR 1,977 279,765.27 0.07
38 688390 ERE 518 238,062.44 0.06
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39 688089 ML 3,623 222,597.12 0.05
40 002126 By 12,067 151,561.52 0.04
41 601601 H ERR 5,268 142,868.16 0.03
42 603520 GIp.NA 2,089 135,785.00 0.03
43 600346 (EWAPELES 5,606 128,769.82 0.03
44 301009 CIEA S0 5,893 108,725.85 0.03
45 300601 R 627 61,784.58 0.01
46 000807 =R 2,992 33,420.64 0.01
47 601233 Al A7 380 8,048.40 0.00

8.4 WMEHINBRESREASHEKRZES)
8.4.1 RIHTN B RS P §H 2% BRAT 20 44 KRR BA 40
GRS AR

o R 4 Bt
5 i ARG Ji SR A PR N AN X P EHE L
(%)
1 600519 PivliE e 66,966,277.19 15.73
2 300274 FH ' FLE 62,301,087.59 14.63
3 688363 IEFR L) 61,338,999.76 14.40
4 601012 B S B A 60,786,714.28 14.28
5 300750 THERA 60,760,068.57 14.27
6 300595 K7 A 56,967,903.81 13.38
7 603129 FHX5h 77 48,979,192.29 11.50
8 605117 TN B 42,557,207.00 9.99
9 688169 kB 42,477,303.45 9.98
10 002812 B AR 38,973,675.51 9.15
11 300357 FAY) 38,424,575.20 9.02
12 603236 2 Sun ik 37,487,120.04 8.80
13 002507 W 35,671,293.54 8.38
14 601888 Hh [ A 35,497,649.87 8.34
15 300969 E Ay 34,629,500.37 8.13
16 603345 BN 32,034,496.00 7.52
17 603259 2 A 31,575,552.73 7.42
18 600741 IR 28,223,622.34 6.63
19 300059 KT E 27,502,764.11 6.46
20 601899 A 27,304,622.07 6.41
21 000661 KI5 = 27,198,507.95 6.39
22 300638 it 26,945,901.53 6.33
23 002049 2 E R 26,051,917.62 6.12
24 002555 —LHE 25,781,762.93 6.05
25 002709 KIGH K 25,424,639.90 5.97
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26 603179 HR I A 24,695,470.78 5.80
27 300296 I AP 18 23,538,092.00 5.53
28 000858 i R 22,914,681.40 5.38
29 002906 HERAAE ] 22,871,278.09 5.37
30 002821 LT 21,166,288.28 4.97
31 002027 Iy IRAG 21,032,884.07 4.94
32 300014 ¢4 RE 20,464,390.99 4.81
33 002475 LG 20,288,154.14 4.76
34 600660 A R 3B 19,561,287.24 459
35 601689 L A 19,370,453.82 4.55
36 300782 B4k 17,600,803.92 4.13
37 688063 IRRERHL 17,284,107.22 4.06
38 603517 4G ST 15,795,746.89 3.71
39 600570 H A BT 15,209,780.02 3.57
40 300759 AL, 15,204,465.03 3.57
41 000568 PN EE 15,159,423.50 3.56
42 002594 EL WP i 14,439,359.00 3.39
43 600409 =R 14,395,350.72 3.38
44 300680 B AL 14,340,677.07 3.37
45 000807 =R 14,035,646.20 3.30
46 002371 Bl agc=tol 13,712,251.00 3.22
47 600809 Ll 75 931 13,637,236.92 3.20
48 600438 T8 U A 13,461,722.00 3.16
49 300390 KRB 13,439,997.40 3.16
50 002459 mn R 13,040,748.00 3.06
51 603799 R 12,574,909.18 2.95
52 301129 4N R He 11,935,148.00 2.80
53 688390 ] 42 J, 11,821,465.69 2.78
54 300033 [F] 4605 11,690,937.00 2.75
55 600600 T L gL 11,223,702.38 2.64
56 002080 AR 11,045,589.40 2.59
57 002064 Helgfr 2 10,934,411.00 2.57
58 600019 FEHBAY 10,300,613.00 2.42
59 688408 WS 1 10,110,330.74 2.37
60 601799 BT 9,959,229.91 2.34
61 300379 RI7iE 9,171,620.00 2.15
62 600559 Z AT 9,031,172.08 2.12

T SRNEHT (B SRABER AT <2 @ (32 RN % S 2 lsg e (Ol
AN UL HR) 5, AHIEMRA 5

8.4.2 RTHSEH S tHIHIRE - B E 2% BRAT 20 4 IR A 40
AN ARt
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7 Wk 4 Bt
T Ji SEARRY JIE B A4 R A RS S P HE LA
(%)
1 601012 e L i A7 61,644,332.62 14.48
2 300750 THER A 60,242,591.18 14.15
3 601888 Hh [ A 59,594,441.32 14.00
4 688363 IEREAW) 59,318,282.12 13.93
5 600519 pivliE e 57,722,343.51 13.56
6 300274 FH 't FLE 56,188,987.70 13.20
7 300595 D7 AR 48,069,879.76 11.29
8 000858 i W 43,721,605.80 10.27
9 601689 PR 42,815,105.85 10.05
10 002812 BEER Ay 40,879,501.54 9.60
11 603345 GHE 40,485,401.08 9.51
12 688169 F SR 39,905,893.91 9.37
13 603129 N1 39,843,712.08 9.36
14 300357 TR 37,569,217.02 8.82
15 000661 KI5 mHn 34,099,744.58 8.01
16 603259 24 B e 33,674,564.66 7.91
17 300390 KRG 5 33,134,611.61 7.78
18 605117 TNV 5 7 31,324,203.47 7.36
19 002475 SIS 2 30,882,433.67 7.25
20 000568 PN 30,137,419.44 7.08
21 603486 BHR 29,471,458.92 6.92
22 603236 i IEAE 29,183,784.01 6.85
23 600741 IR 28,722,260.78 6.75
24 600660 A R 32 27,408,081.28 6.44
25 603799 Ey %N |4 25,642,862.33 6.02
26 600438 T8 B 25,354,744.17 5.95
27 002049 SOCE 25,331,793.36 5.95
28 002507 W 24,646,201.28 5.79
29 300638 i 24,412,920.94 5.73
30 601899 Kaenlk 24,018,897.95 5.64
31 002709 RIGH KL 23,659,373.22 5.56
32 002821 L 22,915,949.92 5.38
33 300296 )7 4 22,627,276.44 5.31
34 300969 E i s £ 21,919,809.84 5.15
35 300014 fC.46 R 21,661,686.83 5.09
36 601233 i B A 20,710,035.94 4.86
37 002027 I3 AR 20,010,591.32 4.70
38 600600 T B 19,888,838.64 4.67
39 603517 4G T 19,406,861.79 4.56

5 54 T3t 61 7T



AR BERR A B ) R A T UE SRR BT R 2021 SEAE R

40 300782 LA 17,024,037.91 4.00
41 688063 IRBERHE 16,282,536.36 3.82
42 002555 —tHER 16,187,958.78 3.80
43 300059 KT E 15,912,838.25 3.74
44 600409 =KL 15,655,508.73 3.68
45 300759 ALK 14,850,593.46 3.49
46 002906 HEFHAE ] 13,889,908.01 3.26
47 002594 EL 7 ek 13,644,600.49 3.20
48 300680 B A7 13,268,156.67 3.12
49 603179 Ry 13,191,711.92 3.10
50 000807 =R 12,710,667.63 2.98
51 002459 mn AR 12,392,774.65 2.91
52 600809 INTicpYiali] 12,212,721.04 2.87
53 002371 675 A 12,161,295.67 2.86
54 300601 R 11,796,559.98 2.77
55 601799 BTy 11,653,588.68 2.74
56 603993 YIEEZENI4 11,634,718.33 2.73
57 688390 ] 2 10,736,727.12 2.52
58 002326 Vi O V5T 10,522,334.73 2.47
59 601318 SRS 10,480,853.44 2.46
60 002080 AR 10,100,438.35 2.37
61 300712 AR AR 9,818,832.00 2.31
62 600019 Es)ival 9,572,244.45 2.25
63 600559 Z AT 9,183,326.20 2.16
64 002064 eIk 7 8,951,022.62 2.10
65 300122 BRAEY 8,904,824.86 2.09

TE: SEANEHT (B SRABER AT <2 @ (32 RN % S S lsg e (Ol

AN UL HR) 5, AHIEM R 5

8.4.3 ENBE )RS fo B K 32 H B R AR N S

A ARt
SENBE R RRA (RAE) A 1,724,539,108.23
SEHBEERRON (R3S B 1,799,982,800.91

T ENGET (HESBANBERRAT) | <2 R0 (s SR HON) 4% S 32 lse e (ke

AL AN AR A ECE) 31, AHIBMRAZ 5B

8.5 WIRIEMIF MM RNBAFREAS
ARG AR WIRRFFA 557
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8.6 FIARIEL A FAMHE b Ee ™ 5HE LK/ BB A48 B 3R A
AFE AR AR ARFFAT 557

8.7 AR A FMHE b Eee B i5HE L K/ N R B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRS

8.8 MEWIRIELA AYME HES T HE BRI BT T St SR BRI
AIEEAR G RAR AT EIR

8.9 IR FMME o ZE<e ™ i5+E LA /IR BB TLA2 BGIEB 32 B A
ARSI AR AR FFATBGIE -

8.10 MEWIARAZE S B KR B35 1F 0L i 3
8.10.1 EMIRA ST MBI R S AR I A

AFE AR AR RFFAT AR BB

8.11 A HIARAE S B H ) H I 513 5 L v A

8.11.1 & HIAR AT ST A B G S5 A4 25 B 40
AT AR T AR R AT [ 1 6

8.12 BFEHAMEME

Gl AT — A 2B ATHETT. AT
8.12.2 4R 75 J N AL S P BE (AT 44 B Hh BOA FE 3R B A [ S R SR P 2 AR ISR
8.12.3 JAAR LA BT HE 74 B

N

e ARG
P 5 e G
1 A ORIE 124,053.81
2 JS2SCIE 7797 Bk 621,254.47
3 Y F)
4 IV 5,583.53
5 JS2 I H K 452,734.28
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6 FoAt MR

7 TR

8 HoAt

9 | #it

1,203,626.09

8.12.4 FARFFA 4T He B i T B e 535 B A
AT AR AR T AT Ak T F I ) AT R 40 555 -

8.12.5 FAAKHI+ 45 B = A AFAE I 52 PR L BT i B

SHERAL: NIRRT

TIEZ RN | HERET
75 5 AR Ji% S2 44 7 LI 57 PR 1 1 B
e E 1FE LE 1 (%)
1 603129 FEXEh 636,457.60 0.15 | dENFHFRATIRE

8.12.6 HBEA GRS HERHAN TR IR
PRI 5 TR R BB A 4 R U RS S ik AT RE AR R

9 EEHTHANMEE

9.1 MIARESHTRFENBEFENGH

AL

B N5
| e Bt N
A ANFPE()
FEE 5 A5 7 A A
B % A 1
) Eb il
13,553 10,057.39 485,098.20 0.36% 135,822,698.95 |  99.64%

9.2 HIRESEEARMIWN RIFFHEEESHHFRL

i H

FrA AU (6

o 3 < AR A EE 451

e A E LN ED N YNATS 6l

225,545.82
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ARk

9.3 MIREESEEANALN RFFA AT HAZ S B EX F HE

i A e YU R R X ) (76
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