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AEGFEEGEHABT 2R SRS NEERBIFEN RS S, EHa 1AM
O E IR XRS5 PN AR RN SR . M RO R 3000, 7 W) 8 B R MU 5 LR A
23, il A E H G E R & AR (YR B ;s 7SR R T, — 2l st
B B 28 AU R O A, ) L A 1 SR A B A B bl R B . H T RIS A I g s, A
U A S FA S, FE R SE O R TR R UKL, A XU 5 KUK 2 )
(IR, I I A ] 5 DI XURSL 5 B8 DY e iy A ) KRR . XURH P BEES L off ok SRR A i ¢
BB K, BEARE. R B B EMES I EE AR,

B 4 1 i 4 A N K il L R A 2 2 A R I e TR s R A T T i A
U XS A (R RT BRI o M PR3 RO A FEE H R, T XS A5% R F) 7 S B AR H B[R] 28 XU 452
RIBEE . T ANE AT M B R, AR AT G B0t H bR, 4 A3 4 W7 inis Al e i T AURSAE

WREE IR AR bR AL, HF AR, B AR AR 2R () BRI L B S FE R, M ]
SE LS B0 R HEAT B AT AIVRAY, JRE I A RIS, A USSR I 7E AT RS2 KV R A

EH

pai
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B LT FIA BN, BOE S VS RIS AR LI R .

NI 4 (0 4 B NAE S 5 NS 58 5 3 P BB ARDLEAT T 78 70 I VPAl o AT e HOARAT 473017
JEAEA RS (AR N P E L RIARAT, S AR AT A R (5 T R AN B K . AR AE 58 5 BT kAT
(11752 5 4 VA v [ IE 7 10 45 5T BR 5T AE A B 858 B % T 58 BRAIEZ5 S MR 5, ANk DAY 5E H
77 S 5 B RS IE S5 A5 W 55 Jvilid 1277 sURRIE S A m] ISR, ARG RS B HE 7
UEFR O A AT BE 8 EAT 1 b SRR U A 5 M HAE N B BE, AN R A SRR S5 W] SETAE 5
PUZEHIFHATEIENE, HAEFIUEF AR BIL 1FER R RN AL, EZ XA REERN: 18
HRAT 1) [ MV T S 304752 5 B 000 28 B 304745 P VAL FE 0I5 38 #1107 2CBEAT BR 1) L2 0 AH 2 45
FH RS o

AHE G A BN ESL 1 E P A B, I 0 4 8 M S S O Al R A IR 2R K AT
NHAE RS, B 7 B A% 5% DL 805 F KU

12020 7 12 H 31 H, AIE&FAEHELIZRHE 0.00%(2019 4F 12 [ 31 H: 0.00%)-

7.4.13.3 FahIERE

TR R 2 Hi k3 7E JEAT 5 < A A5 4T D% 10 S5 I 38 B B8 B A BRI KUK . A SE B it 3 PR A
[k BRI A N, BT S BRI, SRR G DL AN e S, BUK
R TTGrhd BA, I I PR <5 15 W 2045 W50 i v 120 A P 00 £ XU o

T 2020 412 H 31 H, A AR SH 10 42 < A AR5 1K) 5 20 2058 B H 38— H BAA BN
S, TR [ RE 4 AT (T 8 A28 T L B H EASTHIE, PRI AR 3B A AR AT B & 20 513

e E,

7.4133.1 WE N EFESA SR = RTRIIHERK ST

R RE A P NAE R A R rh A% H (A TP SRR UE S B R IR S g MR A B M) B (A

FEEETFIEAE F 4 L S TS Ve UK B BN S ) SV 1 R X AR T G 4 4 B 7 A e 3l ok XU 38
TR EE, IS 0 R B T DX AT G A S O R P R SRR L VAU SZ PR ] (B el LA LA
Je G FE RTINS (] AR I RE S0 I 25 B AR b S5 TR MR bR 2 AT RE R 1K S 00 A0 23 BT

RIS TR AMIESF R USRS 5 BT L TiT, HRIN I FEARAT () RN T 3558 5, #643 BE 4 9 7= Inti
N2 IR AN RE LIS LS T 7.4.12, BbAh, A Al i@t 5 A 4l % 72 07 AN
RS R E R K, H B — BB ISR MR IR A R E. AR EFRET
TBN 2 SR 537 K T8 & TE AN I 2 <5 58 7 1 Y 15%.
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I, AL Gk S BN & B Bl WA 5 K B 0 52 5 0 TSR, R 5E
JEXHAZ 5y 5t F I 55RO AT BT RATH /KPS T e BN R PUR B 5 EANE 2, DL
XA RV FRIAZ 5y 5ok T S AE 5 0 L A B O BEAT 20 25 U S50 Tt ™ e A B I e S8 [ 52 5 PR 3
PR FIZE G0 T AR o Ak, AR T 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B - AR o 41
ool PR 5% SO 5 A R KOs R I 9 vt ) USSR 0 5 A B AR 51 DURA R B i 422 2 Fe AN B A2
W FFAESAFSRUETR BE 7 i L P EIEE 2 )€ ) H A AR D83 5 06 FOT RS R 22 5y i, vl %
ST A B B SR A < A TR 20 R BBV B IR — B

7.4.13.4 TG RK
T3 R A2 F8 2 4 ke 4 8 T 2 10 A Se M B BRI 4 & [ BT A 1337 25 200 4% TR 25 119 AR B i
KA AN A, LSRRG . A XU A A A7 XU

7.4.13.4.1 FZ R

R PXT 2 Fig <pe b L (4 24 S0 B B e B 52 T 37 A SR ARl i A A sl ) A o R R Uk
<zl TR R T SR AR T A SRR B AR U, H P sl R R S TR T e
AT IS 3T 1) 5 SRORRAARE T 37 0] 2 F R A7 I 0 AR ORI g 5 0 14 XU

AT G PR e < BN S Y10 AN S < T i PO AR SR SRR P B 1 BEAT A%, DRI R AL A A
LR Rr i wb i R YR v X e

ASFE BT BORARI R R B MR BT ATHE, BRI G M 2 B s sh Bl
FCEAEARKREEE BN F TR AR . AT G5 R R GUBE B E 2OV BRAT AR A7 ARIEE

EREHETEE.

7.4.13.4.1.1 FZRRK MO

Bhr: NRMG
AHR
20204E 12 A 31 1#EDA 1-5 4 54k At B &1t
H
7

MRATAE 2R 28,029,982.80 - - - 28,029,982.80
S D 3,408,033.75 - - 4 3,408,033.75
AR S 379,943.85 - - 4 379,943.85
oG R e - - - 2,767,355,467.41|2,767,355,467.
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41
MGIEFRTE 2K - - 4,069,128.78 4,069,128.78
SRR - - 23,561.71 23,561.71
HAh %= - - 13,036.47 13,036.47
WP 31,817,960.40 - 2,771,461,194.37|2,803,279,154.
77
1 £t
NAHEFRIEH K - - 9,199,734.87 9,199,734.87
MATHEFE TR - - 063,788.12  963,788.12
NATFEE 77 - - 192,757.59]  192,757.59
NATAZE 5 % - - 627,067.96  627,067.96
A A - - 1,659.02 1,659.02
HoAt 471 52 - 4 17,130,558.28 17,130,558.28
ittt - 4 28,115,565.84| 28,115,565.84
) 22 S0 sk 31,817,960.40 - 2,743,345,628.53|2,775,163,588.
93
EEER
20194 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
%
AT 6,872,110.12 - 41 6,872,110.12
i K S 2,963,793.28 - 4 2,963,793.28
17 R ARIE S 683,812.66 - 4 683,812.66
N o 1,278,114,095.
et - 4 1,278,114,095.99 %9
INVEL&iIDSS - - 20,214.62 20,214.62
Bre Rt 10,519,716.06 1,278,134,310.61/1,288,654,026.
67
1 £33
NATIESRE H 2K - 4 459,989.31 459,989.31]
NATHE RN FR M - 41 647,218.11 647,218.11
AR B . 4 129,443.66 129,443.66
MATAE 55 % . 41 454,739.08 454,739.08
N AZ Fod B - 4 2,344.74 2,344.74
HoAh A7 £5 - 41 1,767,512.43 1,767,512.43
Tt - - 3,461,247.33 3,461,247.33
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- 1,274,673,063.28

| R B B 10,519,716.06 1,285,192,779.

34

T RAFRAARSE G KA EAE, %A 20 0E A 3 FH0E A H s H 2
REHEFLTRK.

7.4.13.4.1.2 FlI2 KR IR At 43 A

T2020 4F 12 F 31 H, AKEEHEA 103 5 MEGF BT SO E o =4 W87 148 1 L )
0.00%(2019 4 12 H 31 [:0.00%), R 37 28 1428 Bl i T Ak 45 B 7 13 Jo 3 K210 (2019 4 12
H 31 H: [F).

7.4.13.4.2 AMIC RS
AN R 2 T8 4 il T B A SO B BRI & vt & R AN IE 2R AR Bl T AR e sl ) KRS o AR 4
IFTA % 7= K st AN R A, PRI TE 2 RSN R

7.4.13.4.3 HAbMriE XK

LA R XU 415 22 <5 BT 4 < i T FA) O 0 (B BRI < 2 DR ok T 3 ) 3R AV 2 RASE
(RT3 DRl 3R B B T R A B R o A3 4 2 B B TR 38 5 BT b Tl sRAT 18] R T 3% 28 5
B AMGES5,  FT THD I FR LA i RS SRR T B AMIE I3 R AT T8 B B 2 8 1 00 R R S IO 52
AT BEARYR T UESR T 3 AR B B 5

ARG AL B NAEM A E PR A S R D, SR BRI R 18 SRR i 2 A
PRERIRZE M B/IME . ARG T2 TARKREUR B &t Beo N se BBt H b, A
B ] D BAR T T AR A BBty B (BRI BV AR R At 8 r R i 2 A v B T B REER) S fit
FOFEEGL. SATERE. @bt dlbfi. AR R MRS, ITEUN . B
SRR ISR TR BR (5 0 B AC ) AT A5)  wI A Hefiids . AR 77 . e 0
TIFAE). BRI B SCRRIESR . FDAF B HRATAE K. BRI LR BUIE. BHRIIEE LK%
FRVE RN B IR B 2 0 VR e P 0 ) e g TR (BT 65 o IR M A R E )« e e OB AL
PLB D A TE G PR THm A UM AR IO 26 8 R A i 1R 57 B AR T HF B 2 2 55 1 80% HAS
TR THHER 90%, PNEENEMAIHUE M 32 RE I IR b BeAh, I Gt E A
50 AR 35 <5 BT 455 A HOAIE 7 A0 M St i 4, 7 0138 ] 22 M 0 B U7 V0 ik < E AT KBS 2 B, B
VaR (Value at Risk)$5 b S A I A 5k <5 101k (007 LR (A% DR, R g ] St g OB 04T BRIEZ A2
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7.4.13.4.3.1 HAbHr KK O

EHERAL: NRTT

AR R
2020 4F 12 A 31 H 20194F 12 A 31 H
T H
E A I RE S e R
nRME N R E
LB (%) LB (%)
2,767,355,4 1,278,114,095
A Gy MG b Bt P — B SRR 99.72 99.45
67.41 99
A Gy M ot P S
T oM EmMEr”— e Ei
7t
A SR e — BUE R B
2,767,355,4 1,278,114,095
ann 99.72 99.45
67.41 99

7.4.13.4.3.2 AR KU SO 2B

Rk B IE A TR 1EAE B2 4R B R R AN AR T i R B AR
X P A e H 2 4 5 P 1 E I
g (A NRMoo
AH I RS AR 5 [ AR B A AR
49 HT 2020 /£ 12 A 31 H 20194 12 A 31 H

HRIE 4 3R B AE B & R 3L
25K E T 5%

W4 137,146,455.76

oo E 4 0 £ 6
2% F % 5%

/>y 137,146,455.76

TE: 12019 4F 12 A 31 H, ARG ML MARM 4, ToAL W P S22 50 400 TS ARG R XU xT

B G T AHE HIR

7.4.14 HEITHEBMMHT S THRER T E U AR
(1) AfhE

(@) AN LA Fe i B T <t TR

AL SEME T B Rl B A 4 5 32 B N SGROTON EL A i 0 T, KT B S5 2 Fe

fEAHZEIR /N
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(b) A Fo i B v 0 <t T A

(i)&fb TR ROMETHER T A

RAELEA SEOE T BT R R BA B RS XHRIRER AN E, A RIMMEE KA 7309

H B ME S B AR R T B ORI ) HIARAf

FREU HAE( I E k) sl R (L an R YE A HE L) FTE BN L BREE — B T
A LASI 9 5 7= A7 P N

BRI LTSS T S 800 DLAN AR By FER A 2 10 53 7 AR f5T i) B AL (A AT WS N
1)

(i) % B R A ah T2 A el

T 2020 4 12 A 31 H, AESRAMUARMETHEE TR R TH— B RREN
2,736,336,382.11 JG, H JZXMARHN 31,019,085.30 s, IR T = ERMARBI(T 2019 £ 12 H
31 H, AELFHILLARMET RIS TADETH—ZKNREN 1,265,034,264.60 7T, H
ZRIRIIARN 13,079,831.39 76, B TH = E IR )

(i) 2> S BT IR 2 R D) 3K AR

X TUEFRAE 5 B BT BRI E R SR IS R . 58 5 AN T R (LA Tk ik A5 P 1R 52 5 A
WEIR) s BUR TAEAFERAT AN, KRS 3 T H 258 GRS IR F ] 38 5 AN TE BRI ] 2
W5 301 1] AN AR SR B SRR 27 B O SR B AN — 2R FEAR A (1 14 48 v R FH AN UL i A\ A
ST A M E R FRE, 5 H ORISR 5 A SO BN R 38— 2 IR =2 K

(iv) 28 = 3 I SO B AR AU A 148 5y <5 i

o

(c) ARFFEEHILAA SUpMETHE R B R T A

12020 4 12 H 31 H, AREGRFA AR LA R vH 2R 5572019 45 12 H 31 H:
. )

(d) ABAA SO T <Rl T

ANCAZ SRR v B 10 < b B 7 R A7 f5T 2 LA S SCR IR A < b 47 e, FURTHINME 5 2 ot
TR ZER /N

(2)F= 4 H K

TARSTHIE, 253 & HIHE SO a4 S0 10,649,482,778.83 76, HrrGud& DUBCE AT
FIHIWER 3,924,800,457.00 JTAIAILE: S A I HIIEEK 6,724,682,321.83 JT. (2019 4 8 H 16 H (3
SEFRAKEE 2019 4F 12 7 31 Hik#ia): 3,582,008,712.36 T, FHorb A4 LUK 257 455 ) D %
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1,376,847,754.00 Ju A AT 4 245 1 FR K 2,205,160,958.36 JT)
R)BRA AMMEFN IS IR AL, R T R H AR S IO H Y0 1 B 2.

8.1 MIARESFAGER
SRS ARt

5 i H & A BT (%)
1 &L ay 2,767,355,467.41 98.72
Horr: B2 2,767,355,467.41 98.72
2 FeeH Tt
3 ] 7 WA 7 4% 7%
Hrp: fige
PP HRFUE SR
4 b4 R AR
5 G RATAE SR
6 SN IR 4 i %
o SE Wm0 1 SR
B
7 ?Eﬁﬁ%ﬁu Gl h 31,438,016.55 1.12
Tt
8 A & 1 B8 4,485,670.81 0.16
9 &t 2,803,279,154.77 100.00

E: (D BRG] IR B ARG E RS (E

(2) WMAEIN, AIeS 5HFNETES: 15 5588 R ARG o IR, 2/ PR 1%
FVERLEL K 23 mIAR 5 ARG 8 B A B SR RIRAS Sy HEAT ' B, X S 1 A P S B SIT, A
FAE N m ik S FAR AN IE 2458 Zp s sh OGRS WK, AREGS 55 EUE IS A5 L 55 H

FEEZ 1K) S0 B 27,070,760.00 G, 5 3 4 %8 =18 E EL 1l 0.98%
8.2 BIKRBIT A RHBRERRAS
8.2.1 BB HEIARBITU BB ERRAS

SHEA: AR
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[ 2 R F il AS B 58 5 BT TR BOIE I3 50 7 5L 4 2020 AR AF i i
(M E! 725 AV IKIER i B B B L] (%)
AL AR B Dl
B [R#L
C |hligk 2,741,119,563.85 98.77
5 W0 . R Bk A A
VA4
E @5l
F ootz
G |Rdizki. AL
H  [EfE Aol
5L RS BRI SS
' " 21,860,580.00 0.79
J R
K Btk
L (SRR 45 AR S5l
M [REEERT TR A IR S
N KR REERI A L it & 3
O |EERMS. BHEAMHANRS
P B
Q |DAEMf&TE
R |3 RE MR
S |GE
&t 2,762,980,143.85 99.56
8.2.2 BB EHIAREAT LA R RERKRAE
A KRt
R AT 25 N FHE AL B EHE L (%)
A PR, AR B

B

KA
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C [Hli&k 3,749,105.01 0.14
5 HLA L # S BOR A= R

A
E [EHl
FoptRAERE 16,322.72 0.00
G |k EEMIsBL 19,998.88 0.00
H (e fs ol
| {5 R RS B EAR R S5 511.685.65 0.02
N 4
K (i 8,975.14 0.00
LGSR 55 55l
M B TR AR M 55l
N PKFI FREEAT A L5 B 62,972.16 0.00
O |ERRSS. BHAMHA MRS
P |#A
Q |RAEMETAE
R [t REMLGIR
S |&A

&t 4,369,059.56 0.16

8.3 HARZA SLMME G ZE S =B LB K /ANEE R I BT A B B R A 4
8.3.1 MIRMBIEEA AME LB ST E LI XN ERF R TR B R 3 & 40
S NIRRT

7 3 G R PR
Fe Ji EE AN s TE A4 FK () ~ihE
EERITED)

1 000063 R T 8,573,875 288,510,893.75 10.40
2 600745 iH ZE R 2,597,211 256,535,889.00 9.24
3 300136 {E4EiEE 4,179,227 149,950,664.76 5.40
4 601138 Tk & Bk 10,704,300 146,541,867.00 5.28
5 600522 R B 13,312,416 144,306,589.44 5.20
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688036 fEE 1 % 760,400 115,687,256.00 417
300628 TR N 2% 1,562,443 114,245,832.16 4.12
002465 e S G 9,920,800 107,442,264.00 3.87
600487 il 7,337,708 102,654,534.92 3.70
603236 it imfE 514,380 96,064,397.20 3.46
600498 ED @ik 3,912,358 94,209,580.64 3.39
002151 JetEiE 1,568,765 79,865,826.15 2.88
300083 Bt 6,262,400 73,771,072.00 2.66
002281 e R 2,343,600 68,058,144.00 2.45
002396 B 2,597,590 59,900,425.40 2.16
600260 JURRHE 5,449,400 59,398,460.00 2.14
603712 +—= 1,301,300 54,199,145.00 1.95
300079 R 7,831,200 36,571,704.00 1.32
300638 b} 520,800 31,169,880.00 1.12
600776 RI7EfE 2,610,400 30,933,240.00 1.11
002583 HREIL 4,960,400 30,456,856.00 1.10
000070 RERAE R 3,131,200 28,838,352.00 1.04
603118 L A 2,609,400 27,033,384.00 0.97
002446 S UL 3,918,750 26,608,312.50 0.96
300322 i 1 1 1,822,830 23,915,529.60 0.86
002194 LA 1,562,421 23,295,697.11 0.84
300213 FER K 3,112,100 22,095,910.00 0.80
300183 R E 1,302,000 21,860,580.00 0.79
300134 K& FHE 2,089,600 21,585,568.00 0.78
601869 Kot 781,180 21,123,107.20 0.76
600105 TR S AR 5,050,790 18,889,954.60 0.68
000836 [EREE 33 6,529,200 18,673,512.00 0.67
600203 1EH T 1,822,800 18,118,632.00 0.65
300548 AR 520,760 18,044,334.00 0.65
300627 A S 781,220 17,757,130.60 0.64
002547 FIHE L 3,658,399 17,084,723.33 0.62
002491 ST NEN:PS 4,172,800 17,025,024.00 0.61
002383 A A 2,350,000 16,450,000.00 0.59
300353 KRB 1,829,200 16,407,924.00 0.59
002369 HERHY 3,131,200 16,313,552.00 0.59
300590 % oNIEME 527,200 16,158,680.00 0.58
600130 BT Ay 4,179,200 15,672,000.00 0.56
600775 A L e 2,089,600 15,651,104.00 0.56
002313 Hig R e 1,301,970 15,402,305.10 0.56
300252 S5 1,568,800 15,123,232.00 0.54
603803 i 11 FE i 1,308,406 14,457,886.30 0.52
002792 SR 781,221 14,101,039.05 0.51
002115 — B 2,293,760 13,968,998.40 0.50
002897 B 520,800 13,967,856.00 0.50

61 Ttk 74 71



[ 8 HH i 4 3 A 50 9% 52 5 BTG R B F7 45 B2k < 2020 SF 4R 4 75

50 300731 B 514,400 11,352,808.00 0.41
51 603083 il REs 781,236 11,156,050.08 0.40
52 000561 c Y G 1,524,000 10,927,080.00 0.39
53 300620 JEEERHE 254,100 10,529,904.00 0.38
54 300504 R E A 520,800 9,598,344.00 0.35
55 300807 RIBRHL 260,400 9,473,352.00 0.34
56 603703 RN 761,900 9,462,798.00 0.34
57 600345 KATiE S 527,201 9,310,369.66 0.34
58 603496 (EWSEEEST 520,714 8,253,316.90 0.30
59 002902 B SR 520,800 6,817,272.00 0.25

8.3.2 R ILE A RMHE SE ST FE IR NP BRI BTA B 5 4

SRURAL: ANIRTIT

5 4 T
g | REAE Ji SR A PR HE (k) A A
1B EE A1 (%)

1 688256 s 8,962 1,286,405.48 0.05
2 300999 &t 8,207 724,596.03 0.03
3 688408 S 4,450 714,403.00 0.03
4 688777 EEGES TN 5,794 446,833.28 0.02
5 300896 KHRE 473 285,389.28 0.01
6 688513 SHARAN) 3,847 177,923.75 0.01
7 300867 ZIuIR 1,498 47,891.06 0.00
8 300926 R EH 3,584 38,563.84 0.00
9 300919 R A 610 37,521.10 0.00
10 300872 RBHEHE 871 32,958.64 0.00
11 300870 G 478 31,390.26 0.00
12 300900 S 879 29,147.64 0.00
13 300927 TLRA: 2,163 28,962.57 0.00
14 300877 A WA 569 28,933.65 0.00
15 300868 ANFEFr 593 25,665.04 0.00
16 300871 =] AR ) 618 23,916.60 0.00
17 300910 WEHHH 474 22,690.38 0.00
18 3026 ALY R 5 460 21,693.60 0.00
19 300873 = 484 19,998.88 0.00
20 300878 e N4 401 19,536.72 0.00
21 300891 Bl 1,143 18,745.20 0.00
22 3029 #H KIETG 716 18,716.24 0.00
23 3028 PRI e 432 18,010.08 0.00
24 300908 fhe & 285 17,225.40 0.00
25 300884 AT o 499 16,721.49 0.00
26 605179 — g 939 16,582.74 0.00
27 300898 REJH FL A 496 16,382.88 0.00
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28 300892 fnJE B i 272 16,322.72 0.00
29 300909 MIREIPrS 386 15,698.62 0.00
30 300913 R EIE 630 15,082.20 0.00
31 300864 FORIRER 166 15,081.10 0.00
32 300889 Ry Iy 479 14,427.48 0.00
33 300925 EAREE 353 13,177.49 0.00
34 300876 ET ] 350 12,817.00 0.00
35 300879 FH- By 466 12,637.92 0.00
36 300882 JilEE e 440 11,347.60 0.00
37 300911 e RE 309 10,215.54 0.00
38 300918 A LU 1,063 9,503.22 0.00
39 300881 BIEER 291 9,402.21 0.00
40 300922 REHER 287 9,063.46 0.00
41 300917 RER RS 281 8,975.14 0.00
42 605277 A 507 8,593.65 0.00
43 3030 A4 o 480 7,286.40 0.00
44 300886 el A Rl 147 6,713.49 0.00
45 3031 LT 387 5,909.49 0.00

8.4 MEHARERFH SR EAZES)
8.4.1 RFTNSHE VIR &P 1#E 2% BiAT 20 & B = 4E

SRR NIRRT

o A2 4 B P A
5 Ji SR AR JIE ZE A4 R ZN S NG
tefol (%)

1 000063 HOGE TH 1,343,767,240.04 104.56
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