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UikTsean - - - 1,222,240.09
9
) 26tk P e 11 162,486,378.70 36,305,076.30 1,889,003.10, 138,022,262.08 338,702,720.1]
8
AHEER
2019 4F 12 A 31 1PN 1-5 4F 54 L AR s
H
IR 7
Uy
AT 24,881,405.37, - - - 24,881,405.37
S D 358,706.03 - - 4 358,706.03
17 HARIE S 65,480.50 - - - 65,480.50
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. e 232,342,353.2
T 5 M4 i e 139,453,066.00 2,808,416.00 998,850.00  89,082,021.28 o
SN IR AE 4 fih ¥t

FA J‘Em . 46,500,000.00 - - - 46,500,000.00
MSGIEFTE S 2K - - - - -
SRR - - - 2,329,891.47| 2,329,891.47
NS R A R - - - 788.18 788.18
o 306,478,624.8

BrE Rt 211,258,657.90 2,808,416.00 998,850.000  91,412,700.93
3

1 £5t

MNAHEFRIE H 2K - - 4 5,604,768.02 5,604,768.02
AT e [R] 3K - - 41 104,058.83 104,058.83
MAT R FE N FR M - - 41 357,722.43 357,722.43
NATFEE B - - 4 59,620.40 59,620.40
Mo S AR 4% 2 - - - - -
NATAZE 5 % - - 41  85,368.69 85,368.69
HoAth 71 52 - - 4 180,074.00 180,074.00
N AE B B - - 4 5,793.09 5,793.09
ffit Tt - - - 6,397,405.46 6,397,405.46
300,081,219.3

| 2R AP B 211,258,657.90 2,808,416.00 908,850.00  85,015,295.47,
7

E: R PRI G5 ki

BE T UK,

6.4.13.4.1.2 F| 2 I B BBURR M AT

M et fe, I

HERAS

w1

2R E IR A HHTE O H B3 H 2,

85 R A 2 A1 HoAth T 47 S A AN
X8 R H R4 P E 1
S A A T
S B 52 oM g (h. NRMJTIT)
NS AR FEER
2020 £ 6 A 30 H 2019 4F 12 A 31 H
TIHA) R LT+ 25 NS Wb #) 53 T2y 19
TR [F 25 A3 T Wy 53 whn# 19
6.4.13.4.2 SN RS

BN RS A2 Fi5 < it R 28 S0 (i BOR SR B et 2 DR AN R A i A AL e sl i KRG . A <
R B St AN R T i, BRI TS B RN XU .
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6.4.13.4.3 FAbHHE KUK

HCAbAR A IR 2 i 4 BT R i TR F) 2 oA BIOR SR I 4 0 2 TR B T R R A M 2 BB
(¥ T 7 A Ak R R AR B i R A I B (R o AR Fe 4 - R B TR S5 A8 5 T i BARAT ) R T 3 22 5
(ISR S7 BT O P AL AN IR SRV T B AMUE S AT 4 B 5 2 BB I BURF R S T 50
T BRI TIE 55 17 47 B A 3 (K B

ARG I R BN RV B A A AR ep, SR A i RISk, s % 4
PRI BGRIN 30T, dE e Tiigie
()58 VI BT B BT, IR BR R A H A R 0  Y FE O B T R AT 4R B . AR
WSS WO B A, B AEmE . B E . WA GHTIEIE, RIS RER AL
(KT A KUK o

A B 4 3 $ BT A 10 o3 B AR LAt O b IR o A T IR S R o R 4 R R I LU B
0%-95%; F5 Bt SMEIEK 3 1 _E 7 28 R UESS o5 AR ik 4 A B0 4 B 7 1) LU AN T 80%: #:4M38 % H
LAEFIBR TR B B LA TR ZE B ARAIES T, RS PR FFAME T35 4 U198 5% B 4 Bl 339 H 78
—ENA B G B0Ah, ARSI S 1N B0 AR G FTREE (IE S ks ot e s, e 1
i 2 R BTN R A AT UG &, 045 VaR(Value at Risk)$5 725 kel i 74 5 4 T I PO v 72 1

RS, R I T 5 X JRURS: BE AT R R A2 A

6.4.13.4.3.1 FHARM#E XS O
LA, NRTT

AIAR FAEER
2020 £ 6 f 30 H 2019 4F 12 7 31 H
T H i k4 Bt o B4
YAIINIE] FEIRE L VAN E] {1 L A3
B (%) (%)
AT G A R 7 — I AR 90,300,690.45 26.66 | 89,082,021.28 29.69
A Gy PEG o e — B S B R
A Gy PEA b 7= — 5 42 IR AR Tt
AT AR B 7 — PO 5%
HoAh
&it 90,300,690.45 26.66 | 89,082,021.28 29.69
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6.4.13.4.3.2 FAhANHE RS F UM BT
585 By 300 F5 Hoh HoAth 37 48 A AR

X AR R H 4 0 E
s (fz: AR A7)
AH 2R ARG AR & AR Bl A AR
i
2020 -6 H 30 H 2019 4F 12 H 31 H
PR 300 85 BT 5% N 597 Hime) 618
VR 300 R ALK % 5% /02 597 /%) 618

6.4.14 A BT BB LIHRE T E U K HAMF I

(1) ~RrhrE

(@) 4 THARMMETHE K vE

A FOETTESERTEKE I, B A ROME THE R AT 5 B 3 28 S A & 1 5 %
JERIRSE :

B2 MR B G AR R T 3 R B Rk

= S i =/ € DN LY EPS i S T = kP AR TIPS NE PN

BRI MR B AN T S AR -

(b) FFEERILLA e E T R i TR

(i) &ExEmTRARME

T 2020 4 6 H 30 H, AKEERA HMUAA RME TR HH RS TEN SHR R0 & v = 8 T
H— R IKKIREN 99,095,166.74 T, J& T 58 R IREIARETN 160,655,203.51 T, JoJE T4 =R IXH
RH(2019 4F 12 3 31 H, AREEEFA A SR E T B AR TN SRR 10 SR = 8 156
—JRIRIIAREN 89,772,259.70 JG, J& T3 )R IRAIARHN 142,570,093.58 Ju, IR T H =2 IRIIRHN).

(if) 2> SOAREL T I S VR ) () KA )

XFTUEFRAE 5 B BT BRI E R SR IS R . 58 59 AN TG R (LA Tk 5k A5 I 1R 52 5 A
WEIR) BUR TAEATERATENE B, ARSI H 22 SRR A I 28 5 A TE R 1
PR E5 ST AR A S A ZR AT A SCUHE SIS — 2k FFAR I A A 1A 58 b R T AN P S A BN
ERAY WX (=R DF AN Y Y- SR i i EP N R I /A W/ ENNA =2 @ 4 =y N =3/

(iii) =R RN B AR BN A2 5 540

o

(c) ARFFEEMILAA SLpHETHE R SR T A

T-2020 £ 6 J 30 H, AH:GRFFA AFFELH LA SUUHETHE R SR 5™ (2019 4 12 /] 31 H:
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[7])

(d) ANBLA SR E T R il T H

ANAZ SR BT B A e R B 7 A 4 £5 3 A S SGR IR A R ot KT B 5 24 e i

EMHZEIR N
QB Fet AL, BT FER H A g o w5 B0 W A HA B

7 BREHERE

7.1 MIRESHHE B

SHERAL: NIRRT

. N i 3 4 A
¥ it H SN Wl (%)
1 &L S 90,300,690.45 26.56
Horpe B2 90,300,690.45 26.56
2 B ; )
3 ] 7 LA 7 4% B 169,449,679.80 49.85
Horpr iz 169,449,679.80 49.85
B SCRAIE SR - -
4 4w - -
5 SR ATA SRR - ]
6 ST NIREE b 7t - -
Horpre S 2 0 g 1 SN IR 85 4 i ] ]
A0
7 AT MG &N &A1 31,171,399.16 9.17
8 oAt 25 100 5% 49,003,190.86 14.42
9 &1t 339,924,960.27 100.00
7.2 WMEMREBATV RN BRERRAE
R | 7l ARAHE GE) R
A PSR NN S N4 - -
B KA - -
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C il 57,018,153.97 16.83

B0 ) R OKAE = R b 12,766.32 0.00
E fesiiN |4 1,449,740.00 0.43
E s R 1,750,700.00 0.52
G ASIEIEH g IREOL 1,293,649.50 0.38
H ERERIE G4 - -
| 5 RARH . ARG B IR 12,058,884.33 3.56
J eanly 11,402,280.33 3.37
K B 1,942,660.00 0.57
L LG 25 R 55l - -
M R TR A RS 1,825,740.00 0.54
N IKF FREEAN A LBt i EE 1,546,116.00 0.46
o] JEERSS « AEERA AN R 55 - -
P HH - -
Q PR S T AR - -
R B AN N it 4 - -
S Gty - -

Ait 90,300,690.45 26.66

7.3 FARIEA FAME G S B LI/ I BT A B B R 4

SEERA: AR

R oA e
e | REA Ji SR AR (k) A E
fE A1 (%)

1 600690 MR K 228,000 4,035,600.00 1.19
2 600031 =—&ET 177,500 3,329,900.00 0.98
3 600036 AR ERAT 94,726 3,194,160.72 0.94
4 600885 TR A 77,100 3,093,252.00 0.91
5 000895 R R 60,900 2,806,881.00 0.83
6 601318 [ 22 38,410 2,742,474.00 0.81
7 600887 R A7 82,100 2,555,773.00 0.75
8 603881 GRS 23,300 2,518,031.00 0.74
9 603786 BHEIE 31,700 2,388,595.00 0.71
10 002463 VakisN gl 93,200 2,328,136.00 0.69
11 600030 S IESR 93,851 2,262,747.61 0.67
12 000425 T 378,900 2,239,299.00 0.66
13 601238 JREEA 235,400 2,118,600.00 0.63
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14 603799 R 52,800 2,051,808.00 0.61
15 600585 HFIZIK R 38,100 2,015,871.00 0.60
16 600383 G HAE 141,800 1,942,660.00 0.57
17 600845 FEAG M 32,480 1,918,918.40 0.57
18 603259 2 U 1l 18,900 1,825,740.00 0.54
19 300395 e e 55,200 1,814,424.00 0.54
20 300451 Bk E R 97,484 1,802,479.16 0.53
21 300059 KM E 87,400 1,765,480.00 0.52
22 603883 LHE 17,500 1,750,700.00 0.52
23 600298 ZHEERL 35,200 1,741,696.00 0.51
24 600745 2R 13,700 1,725,515.00 0.51
25 000725 WRTTA 363,200 1,696,144.00 0.50
26 000063 G TH 41,000 1,645,330.00 0.49
27 002601 oA F) 87,300 1,615,050.00 0.48
28 000997 N 100,500 1,605,990.00 0.47
29 603019 HHRHE 41,560 1,595,904.00 0.47
30 603179 BRIy 70,202 1,589,373.28 0.47
31 002475 S 30,809 1,582,042.15 0.47
32 603588 e R 132,600 1,546,116.00 0.46
33 300146 A 76,500 1,506,285.00 0.44
34 603444 LU 2,700 1,482,327.00 0.44
35 601186 Hh [ Bk 173,000 1,449,740.00 0.43
36 601939 HEBERAT 227,800 1,437,418.00 0.42
37 603987 JREfE 3 80,800 1,398,648.00 0.41
38 002028 HIEHA 67,900 1,389,234.00 0.41
39 603369 At 2 34,200 1,360,818.00 0.40
40 002120 PRSIy 52,910 1,293,649.50 0.38
41 300383 IR 48,900 1,274,823.00 0.38
42 300760 Uk Y 4,100 1,253,370.00 0.37
43 002100 REEAY) 75,700 1,218,770.00 0.36
44 002563 AR5 R 166,700 1,175,235.00 0.35
45 600183 A m R 38,600 1,129,822.00 0.33
46 688018 RER 4,741 974,749.60 0.29
47 603686 A=A 30,800 750,596.00 0.22
48 002675 Hizal 25,500 534,225.00 0.16
49 688086 B AR AT 7,255 468,237.70 0.14
50 688181 LIS 3,588 219,190.92 0.06
51 300702 RFWetn 2,044 217,318.08 0.06
52 688568 R 11,020 178,634.20 0.05
53 688228 W 2,391 175,021.20 0.05
54 688078 o R 2,811 115,813.20 0.03
55 688277 KA 8,810 106,072.40 0.03
56 603087 HZ&=Z)k 968 97,090.40 0.03
57 688528 % )11k 8,337 94,458.21 0.03
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58 688600 AR 5,468 84,754.00 0.03
59 300842 7 B 455 18,527.60 0.01
60 600956 HrRLRE 2,533 12,766.32 0.00
61 300839 it 502 11,751.82 0.00
62 300845 e m Ak 470 8,286.10 0.00
63 300843 ek 5 5t 751 7,517.51 0.00
64 300840 TR A 1,185 7,038.90 0.00
65 300846 HHEBTEZL 1,131 3,811.47 0.00

74 WREAN B RS E A A ERZE)
7.4.1 RETSHUE b IR B 3E 29%8KHT 20 4 KBB4
SRS ANRMT

o AR L 4
¥ Ji SR AR JIE S5 A4 R ZN S N FE A LA
(%)
1 601398 TRRAT 7,986,630.00 2.66
2 601238 JIREEH] 5,818,842.23 1.94
3 600887 GEil)ivaiy 3,945,518.00 1.31
4 603881 Hm s 3,831,916.00 1.28
5 000425 R T 3,737,251.00 1.25
6 002601 JeEE R 3,623,796.85 1.21
7 603987 REAESE 3,493,260.00 1.16
8 002463 VLAY 3,319,656.00 1.11
9 600690 IR R 3,112,651.00 1.04
10 600031 =—®HT 3,046,723.00 1.02
11 603444 T e 3,009,764.00 1.00
12 601939 EBERAT 2,915,840.00 0.97
13 600741 IR 2,758,863.24 0.92
14 600383 i AR 4] 2,757,457.00 0.92
15 600845 FEAG 2,674,938.20 0.89
16 000895 WK & 2,674,410.90 0.89
17 600298 GIEER] 2,659,868.33 0.89
18 603308 N A 2,573,769.00 0.86
19 603738 Zean Y 2,505,935.00 0.84
20 601555 REUES 2,500,167.00 0.83

TE: RANGHUL RN S (RN TR E) A, A B 5 -

7.4.2 RITEHSHUE I RIS B GHE 2980T 20 4 KB4
SHEURLL: AR

o SR < TR

FAFHE LA

Frs i S ARG i 22 A4 R A BRI SE
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(%)
1 601398 TRHRAT 9,823,688.00 3.27
2 600887 PRI 7y 5,297,441.00 1.77
3 603313 BHA 3,897,874.90 1.30
4 600438 T8 R A 3,781,671.00 1.26
5 002050 e 3,778,093.00 1.26
6 601688 HEFRIESS 3,304,217.00 1.10
7 601138 Tk & Bk 3,247,229.87 1.08
8 603881 s 3,061,257.00 1.02
9 601238 IR 3,001,468.90 1.00
10 603987 R 2,922,893.90 0.97
11 603308 LI A 2,894,718.00 0.96
12 603444 i LR 2,795,572.74 0.93
13 300035 RS 2,685,550.00 0.89
14 603079 IR 2,647,433.16 0.88
15 000725 AR A 2,624,002.00 0.87
16 300383 T 2,541,283.00 0.85
17 600584 K HRHE 2,538,010.00 0.85
18 603738 Ze iR 2,537,652.00 0.85
19 600426 HeEEH 2,491,040.00 0.83
20 002456 KK FEE 2,454,683.00 0.82

T S SHUL L A S (RSN TR CA RS R HA, AH B 5 9 -

7.4.3 FNBERRI A 580 K 3 S HMRN BB
SRS AR

SENBE R RRA (RAE) A 223,964,551.44
SEHR RN (A2 BT 243,972,148.06

Ve SENBERA . S BRI IHZ TS A e (A S R DLRSCSS B ) 3151, AN 7€
MR H B -

7.5 BAREMIFMF SR RS RBEAE
LA NRMox

o 2 < B B B
(%)

FFs ot 55 dh b AV

1 I K it - ;
2 | RATEE - -

3 SRR - -
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Horbe BUORME SRR

4 iz 109,470,380.50 32.32
5 | kAT S

6 A S 4 40,682,000.00 12.01
7 A (I A #fi) 13,365,699.30 3.95
8 [F b A7 5 5,931,600.00 1.75
9 oAt

10 | &it 169,449,679.80 50.03

7.6 BRI A SRMHE B ST PR HL R/ HE R B BT T4 SR SR 1 3 A 4R

SHERAL: ANRMT

. \ A
FR | BRI | BERAR | HEEK) AR
1 (%)
19
1 101901076 ikl 200,000 20,220,000.00 5.97
MTNO003
136143 16 Jji% 01 200,000 20,120,000.00 5.94
112557 17 #rh 01 200,000 20,000,000.00 5.90
136061 15 ZRiEfi 120,000 12,068,400.00 3.56
14 H
5 101453011 B 100,000 10,308,000.00 3.04
MTNO0O01

7.7 FARIEA FAME G EE S B FHE LR/ BB SR SCRAE SR L 3 B 4
ARSI AR T WA ARIFAT B SHFIE TR

7.8 WEWIRIEA RHME G F 58 BB/ N HEFF BT T4 Bt &R B 5 B 4
AEEE ARG RRFFA IR

7.9 BIREA FMME G EEE B HE IR/ EF RORT LA BUES 3 A
ARG AR WIRARFFABGIE

7.10 MEHREEEBRERIBAP R Z 1B RV
AT AR I AR B AR 1 0
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711 IWEHIR AT S BB BRI 5 oL U
AT AR I AR B E 0

7.12 BRAGWEME

7.12.1 A WA TG B IR0 A IESR A RAT T4 (BRSe B ARAT . ROTIESR BRI A
I SL SR A B AR S ] H AT — R B A TR BT AT L

AT VB2 K S RIS E . 5 R E R R e™ E iR SRR BRREEIE. R
FEEATIATE RN EEA R R WS R R E AR e B RN, 2L R
ATUR LR R 7 R ORI R STk e OB R A EUE S AT A .
FRITUERFARKEBATIRG, WEHIEA T B SR E, ZFNER 25t SUEm AT AT,
ZENRAENG, AIESETN LR A R 2 AT HA AT T RS T AT, AR LR A R AR

B I RS A T 28 R AL SRR P AR ORISR, W% F B AR A SRR
&

7.12.2 Fe SR GEIIHTH AR, B R T R A R UE b ISR B AN IS
7.12.3 BIAR AR - IH = H A

B KR
JF5 B &
1 1EHRIE S 59,379.14
2 ISR 795 Bk 41,954,925.65
3 Il
4 ISR 3,729,917.75
5 AT FR R 3,258,968.32
6 Hopth iR
7 2l
8 HoAth
9 it 49,003,190.86

7.12.4 BIARFFH KA TR I R B B A5 27 A 4
Lmh: ANRMT
P (EEZNE TR AATR ~RE B At
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{H EE 1 (%)
1 110053 IR EEAT 3,796,172.80 1.12
2 132013 17 £ EB 3,218,200.40 0.95
3 113020 i ¥ fii 3,207,497.40 0.95
4 128017 SRR 1,254,825.60 0.37
7.12.5 BAKAT T2 B E AR RIE 2 R B3
ARFE L AR A WK BT+ 42 B 22 P AR IE 2 PR 1
8 HEEMFTREANER
8.1 HiIREESMBRENPHEFENEGH
Py gL Ay
A NG
‘ ‘ FREA IRk s e NS e
ESXSDNIAE ((a))
Fe L R i B A
FrE 1 KB 10
Eb 41 Eb. 451
1,555 227,452.17 | 237,029,947.81 67.02% 116,658,169.49 32.98%
8.2 Bk L&A +R2TFEA
¥ FrE NZK FEE M () b7 b T S A A
1 fr g 1,300,000.00 4.90%
2 I 1,005,020.00 3.79%
3 LA S 1,000,000.00 3.77%
4 2RI R 594,302.00 2.24%
5 PO 594,221.00 2.24%
6 I 30 593,692.00 2.24%
7 KBV 557,782.00 2.10%
8 Ll 555,000.00 2.09%
9 Nl 544,631.00 2.05%
10 1R A 505,064.00 1.90%
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e Ph A B ARG h EESR B0 45 5 AT IR SR 7] i 22w SR UL 44 ki

8.3 MIARESEHAKMLN RFFAFEEHIHIL

TiH FrE M aas () o 3 4 KA 45 B3
HEEHNITA M A A S 434.44 0.00%
8.4 HiIKREEEEARMNLAN BIFE AT HRE SOHUE = X B 1E 5
i H FEEEMFSERNEEX T i)

AATEPEFA G, SR 0

TR 1 6 57 N A AT 4

ARG GAERFFH AT RS 0

9 HFHBAREEHFED)
B

HEEFRAEMH (2016 5 H 26 H) a0 %1 1,116,392,677.92
ARG A HAH) 25 4 1 A0 A 337,225,308.96
A A A HE 4 e R A 123,583,690.09

Pol: AR I B (el 4

107,120,881.75

AR I AR AL

AN T IR I 6 Wi B

353,688,117.30

10 EREHER

10.1 BEE&HFRFEARSRIK
WEHIA, AR TSN BHRTA N RS R

102 ZEEFHEAN. EETEANEIEZESTERITRNERANFEZRS)
AN, AR ANE R NFZZ I
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SARGEENG CEHEFELFE /RS HTGENE, 2K L EAFEEAREEE AR L2
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AR A AT I N L TR SE I TR R AEERANFZS).
103 RESEEAN, EEW™. E&FEWSHKIRL

WA, AFEE T M A TS E S LI EIEE A B SRS BN, 40
FEL RS SS A SR IURIA FHI.
10.4 ZE & B 5 RIE 52

WEHIN, ARH BB A TR
10.5 AESHITH I STHHES B

AF G H RS A R LUK S S B p R S THII S 55 B CReREim &40 S ite vh e ss
106 EEA. EEALEEREEN R ZEERLETEHIL

AMEA, HEEFHA T AR SR E N AR ZAEE AT .
10.7 B &M AIESFA T X 5 B IR RGO
10.7.1 ESHMFUESR A R L 5 B IUH T RR R E K EHER

SR NIRRT

5 A5 IS A% 55 v AR 46
BRsH | Bt DU Bl PER L

- FRAE 4 LS 14 &R

A el E 451l

KALIES 1 - - -
RIAGESR 1 324,096,364.10 |  70.50% 237,009.04 |  65.04% | -
E %@ 2 68,938,653.11 |  15.00% 64,052.80 | 17.58% | -
HHERIE S 1 62,870,017.21 | 13.68% 59,808.21 | 16.41% | -
e E 1 3,799,833.38 0.83% 3,538.52 0.97% | -

T FE A L ) I AR v S«

(L BHRE, F5 R

(2) WS IRBLR LS, HIUM 55 48bR Bon o 7] 2 EDIR LA E

(3) GEATNIE, ERIL—FNLEIENEETN;

(4) WIEHMTE., =%, B NEHIE, JFaem et Sia ik m B RS i 2K,

(5) A AP FRE ST, REMET . AT 58 IR AL A A 24 5 2 1 00 T2 WA U TH 43 AT
Il s SAEsr i A A A BT Tl B R S e AR B IR SS: REMRIE R SR
FEE DR, ROEE I TS .

PR AR SRS A FHR AL R & TR B . AT FURSS T DL B 1R EE R, #5658 5 I ALl
FIFRHER,  H1 2 T 55 B 1 T3 A FAIE SR 24 W58 5 e AL AT A i L (RO A 8 42 B K 8 T A
), HAEAFRME.
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10.7.2 ESHMMUESS A FZE 5 BITH#AT HARIESR 8% AR L

SHERAL: AR TT

i34 5 [F] 42T 5 BAIEAS 5
2 15 24 34 [m] 24 AL
F i AR
A e A Ee A el
HAGIER - - -
103,719,436. 280,900,0
SR ! ! 0 ! ! 0, -
RRUES 29 66.08% 00.00 100.00%
ESp e R 30’326’814'2 19.32% - - -
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