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JELURHAZ By 5k T I SR AT BE T RATAF AP AT e R PUR & 5 M ENE B, AR
XS AN RV RIAZ 5y o T ST 5E 5 0 L A B BEAT 50 25 U 8 S50 Tt A A B < A 08 [ 52 5 PR 30
PR AN AE 2 0 T AR o Ak, AR S <5 0 < BN SN 1 308 [ DU 52 5 Jor 4 vt 7 B A1 R - AR o 41
ol PR B S S A KT RIS A it ) USR5 0B 22 50 LA DR 44 i 2 2 Fe BTS2
W IFHE SR SIS BE 7 i L P IR 2 )€ I HAh AR D958 5 0 FOT Rl [l 52 Sy i, vl %

2RI BT R EDR 5 3 4 A R e B35 B AR R — 2
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6.4.13.4 TG XK
T 3% IR A2 8 22 4 T 45 o ik T 2L P 2 0 A0 1 oA SR BN 9t 2 R I Ak T 3 35 A0 A IR 2% 1 A8 30 1
RN, AR ZRE RS A KU AT At A SRS

6.4.13.4.1 FIFRK

R 25 Ry A2 4 i L ) 2 o B R 4 I 52 1 B R SR AR 2l i R A sl KU o R e Uk
ek T AT e 3 T 3R 3R BT I3 A SR AT B RS, e e i Bl R 2 S < i T A T W
AN 2301 8] 5 SRR 5 7 37581 2 F 7 58 A I 0] T AR SR B I 5 e 14 DAL o

R R < ) i < BN B0 A < T M PO M R BBV B VAT A, DR IEI B IR BTAL S A
WIS T % IR FR R AT

ARFE G BT AL 5 it BARAT ) 17 3558 5 O [ 7 Wi b A LU BESOKR, EAMIERER BRAT A7 A7
TRAE G o G5 45 A S SR SR AGUBE B 72, DRI A7 AR L PR 26 R

6.4.13.4.1.1 FZR Ky HE 0

Bpr: NRMG
AR .
1EDIN 1-5 4F 5% iR &t
202146 H 30 H
%wre
AT 45,160,900.30 - - - 45,160,900.30
i K S 2.429,802.99 - - 4 2,429,802.99
17 R ARIE S 630,458.22 - - 4 630,458.22
1,410,452,458.

oy G R e 306,413,800.00 - 1,104,038,658.08

MIRCIEZRTE S K - . - 9,604,774.57 9,604,774.57
IVEL&iIDSS - . - 6,067,409.92 6,067,409.92
NS FR O R 30,529.02 - - 2,572,079.49 2,602,608.51

1,476,948,412.
BwrE it 354,665,490.53 - 41,122,282,922.06
1 £33
=+ W 4 i igs
it Ei@f”@) 40,089,699.86 - - - 40,089,699.86
o aK
AT BE [A] 3% . - - 9,256,271.93 9,256,271.93

AT PR TR - - - 1,678,372.12| 1,678,372.12
AR B . - - 279,728.700  279,728.70
NiATAZ 7 % - - - 1,673,056.49 1,673,056.49
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AT AR, - - - 49,064.50 49,064.50
HoAth A7 £5 - - - 90,815.88 90,815.88
53,117,000.
it 40,089,699.86 - 4 13,027,309.62
48
| R U B B 314,575,790.67, - - 1,109,255,612.44|1,423,831,403.
11
AR
2020 4F 12 A 31 1EA 1-5 4F 5 4LL 1 AR &t
H
e
BT 42,566,665.93 - - - 42,566,665.93
= S D 3,620,861.59 - - 4 3,620,861.59
FHARES 793,288.66 - - 4 793,288.66
N I 1,564,904,074.
SRR P 345,686,600.00 - 41,219,217,474.40 20
MIRIEF 5 K - - 4 14,103,442.37| 14,103,442.37
MR R - - - 4,662,093.42 4,662,093.42
AL HR D R 2,832.78 - - 1,846,810.09 1,849,642.87,
‘ 1,632,500,069.
et 392,670,248.96 - - 1,239,829,820.28
24
1 £5t
- ffﬁ% 101,054,313.41 1 1 ] 91,054,313
=K 1
AT 2 [|] 3K - - 4 12,478,042.40 | 12,478,042.40
MAHE BN FR M - - 4 1,743,464.23 1,743,464.23
NATFEE T - - 4 290,577.38 290,577.38
NATAE 5 3 - - 4 1,748,722.23 1,748,722.23
NATF]E, - - 4 189,294.46 189,294.46
oA A7 45 - - 4 170,420.08 170,420.08
191,054,313.41 - 4 16,620,520.78 207,674,834.1
UiiidsSan
9
1,424,825,235.
F R PR EE B O 201,615,935.55 - - 1,223,209,299.50
05

T R PR AR & 587 K s

RHFLITRK.

I et e, I
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6.4.13.4.1.2 F|Z& X R AUk AT

R B ) 2 A1 HoAth T 37) S A AN AR
X P A e H 3 4 R P I E
Emea (A NRMAIT)
N A | PN AERE
AT
202146 H 30 H 2020 £ 12 A 31 H
TIHA) T [F 25 N3 T W 21 N 29
MR LT 25 35 b2y 21 kb2 29
6.4.13.4.2 SN K

AN AR A2 Fi5 < T L (0 24 Se A SRR B it DR AN AR B i A AL e sl i AR . A Kk 4
RIpT A Bt S St AN Rk, PR B RO XU o

6.4.13.4.3 HAhM & XK

LA AR A RIS 2 18 o <5 P 4 < it T P 2 o U8 B SR I <57 B BT e T 3 R R A AN R LA
(RT3 DRl 3R B B T R A B R o A3 4 2 B B TR 38 5 T b i sRAT 18] R T 3% 28 5
B SRS 23, T T I P A AR RS SRS T B AMIE 23 R AT T4 B B 8 18 100 R R S T 52

RESRUR TR 23 7 I B A e B0 R B

ARG AR N A BB AL A i A, SRl B R s, @ E A
GBI BOR 0T, S5EUES TS AT B, M B B R A @ i oE s I8 mAMES
IRE PRI SE B AT, AT GO A E G R B AT 5 . ARSI ESEHNE
WSS B O B AR, X mE . B E . A G HATIEIE, RIS NIRRT RERE
T 0 A XU

R 4 8 o 5 R AL 1 3 B A LA A XU o AR T B 2L A v R SR W LU AN 1 T 75%,
IR LLIAMIR T 20%, HAR NG thhh, ARG HFESE BN S H ARSI KHEF
RS, 5 i ) 2R BTN R et AT KU &, 4 VaR(Value at Risk)$R Fr S8R A A
L < T e PR CE A M XU, I ] S o) DXy i3 A7 R B AT

6.4.13.4.3.1 FHARM#E XES O
Siasr. NRMT
AR AR

202146 H 30 H 202012 H 31 H

i H
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IS b I 4 B
NI FEFE L Ny I IKIEN FHE el
1 (%) (%)
1,104,038,658. 1,219,217,474
T o e s — R % 77.54 85.57
08 40
T oA — e R
B Rt el R K 5
T G Rh gt 7= — BUIEF B2
HoAthy
1,104,038,658. 1,219,217,474
&1t 77.54 85.57
08 .40
6.4.13.4.3.2 FH A KBS FIEURTE T
5854 FRILHEFR BN A T I R A AR
PR TR L e A M B S GRaE T =N : (]
e (BA. NRMAT)
HH AU AR & r) AR ) PN AR
2021 4F 6 H 30 H 2020412 A 31 H
ST | < BIE A BRI A
J 46 5 110 8 T AR I A S Whn%) 11,846 Mg 5,274
¥ BTt 5%
“ FAE A BFEECRIRYI A
JI% 48 H A & T A AL kb %) 11,846 kb2 5,274
Y N 5%

6.4.14 F BT EMBEN S & THRR T E UL A IR

DA RHME

(a)<fit TH A SO ETHERI 5%

A FETT R R PTEIE I, B A SRAME v BT & B 3 88 SR A P& (1 MK
JEARIRSE :

AU MR PR GRER R T LR G RERHR A

SR BRES— JE U NABL AT DB 7 s A7 5 I e 4 mT SR ) B

BRI MR P B G AN AT S A E -

(D) FFEEI LA A e E TR R 4 ik TR
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(i) %2 k&l TH A Rl

T 2021 4 6 H 30 H, AFEEFRARILLIA RMETHE BRI a5 1 e mh gt~ h g T

—ZIRMARHN 1,087,668,297.86 JG, JE T _ZIRIMNRHN 322,784,160.22 7, JLH=JEK.
(2020 £ 12 A 31 H: 55— 2 IRIMAHN 1,205,698,424.12 7T, J& T4 2 IRIIAFIN 359,205,650.28
JG, IR T =B IR IR,

(i) 2> O ELFT R S YR 6] 1 2K AR )

Nl USSR L= P Ik 2 AT 2a A B YL RN = Pl T T D s

XFFUEZRAL 5 fir BT IR AN 27, A I E RS IS R . 58 5 AN TR R (BL AR K Bk A5 I R 22 5 A
TWR) BB TARATTRATAENG O, ARG AL T H 252 5 BT ER H IR 52 5 AN R &
PR ST T AH SR B SR AN B A SEOME SIS — 2 IR AR Al A 1 5 rp SR A8 AS ) 00 6 A\ ARLXS
T A RMARIFEAREE, 5 M R BRI 77 A o E & 28 — Z IRIE 2 S = R .

(i) 58 = 2R A SO B AR AN AS A )y 4801

To

(C)AEFFEERI LA Fo i E v R i T A

T 2021 5 6 A 30 H, AFEGARFFAARRREM LA o B THE KRB~ (2020 4 12 A 31 H:
E)E

(d)ANPAZ Fo i v 0 <k A

ANBAZ Fo (i T8 1 4 7 A 67 £5 R AL RLSGRIBUR A e 67 f57, JLIKTEN MBS A Fofhr
EAHZEIR D

(QFRA SNBSS, B M5t H AR 5 4 T0 75 0 A ) At 2 T S T

7 BRAEGWHE
7.1 BIREESETHEEBNR

SR NRTIT
H 3G B A

5 Tl 3]

F5 i H & (%)
1 GRS s 1,104,038,658.08 74.75
Horp, 22 1,104,038,658.08 74.75
2 FH T
3 [i] 58 YA 3 $5 R 306,413,800.00 20.75
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Hr: iz 306,413,800.00 20.75
B SCRRIES: - -
4 Dl L5 s - -
5 S RLATA S - -
6 DN S5 - -
Horpre S 2RI 1) S NGRS 4 il ] ]

B
7 AT G B &AL & & 47,590,703.29 3.22
8 HoAth - 35 55 7 18,905,251.22 1.28
9 it 1,476,948,412.59 100.00

7.2 WEMRIBATW RN BERERAE

R | 7l it G| T D
A VSO NN X1 153,213.98 0.01
B KA - -
C il 698,059,977.46 49.03
HL77. 07, PR KAE PRI R 13,020.39 0.00
E jEissin4 184,996.72 0.01
F R R, 614,968.06 0.04
G Wiz g IOk 383,046.60 0.03
H A FIE oL - -
[ 5 RAER . AR B AR RS 287,314,556.03 20.18
J ZeEl 1,631,805.90 0.11
K I 39,692.10 0.00
L GR35 e 551 782,660.80 0.05
M PR IE o N R4 99,983,830.35 7.02
N IKF . FREEAN 3 FL Bt 420,175.99 0.03
0 JE RS  AB A A RS - -
P HEH - -
Q TR RIS T AR 14,456,713.70 1.02
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R D AN - -

S e - -

it 1,104,038,658.08 77.54

7.3 ARG A SObHE G E SR HE /MR B BTA B B R 4
SR NRFTT

o HE 4 T P
Fa | WA Ji ZE A4 R HE (k) A E
LA (%)
1 600845 FEAG M 2,535,268 129,045,141.20 9.06
2 300782 LR 210,459 113,121,712.50 7.94
3 002415 T R AR 1,558,298 100,510,221.00 7.06
4 603259 2 A 637,665 99,851,962.35 7.01
5 688188 ispilih 205,508 89,601,488.00 6.29
6 688200 LA Ea 122,090 57,788,859.70 4.06
7 300124 A 666,254 49,476,022.04 3.47
8 603659 BEgRok 331,364 45,264,322.40 3.18
9 002311 e N JE| 547,400 44,667,840.00 3.14
10 601012 B B A 502,435 44,636,325.40 3.13
11 688099 i e A 348,326 39,082,177.20 2.74
12 300750 T AR 63,651 34,040,554.80 2.39
13 002371 Bl =tol 118,301 32,814,331.38 2.30
14 300327 Hh LT 380,049 32,391,576.27 2.27
15 688083 HH R R A 51,064 28,202,647.20 1.98
16 300077 REAR 1,714,500 27,397,710.00 1.92
17 002821 Y3 YE 73,400 27,348,840.00 1.92
18 300661 XA 64,519 16,305,886.87 1.15
19 688169 fk B 11,701 14,754,961.00 1.04
20 300458 LR 165,900 14,542,794.00 1.02
21 300347 TG EY 74,789 14,456,713.70 1.02
22 603893 e Y 101,600 14,169,136.00 1.00
23 600460 + 245 246,000 13,862,100.00 0.97
24 600519 DVMERS 800 1,645,360.00 0.12
25 601995 A 24,951 1,534,486.50 0.11
26 000858 i MW 5,100 1,519,239.00 0.11
27 688686 L 2,330 1,050,830.00 0.07
28 300760 LEREEST 1,758 843,927.90 0.06
29 601888 o A 2,608 782,660.80 0.05
30 002236 KA 33,900 715,290.00 0.05
31 600570 H A4 B 7,196 671,027.00 0.05
32 300896 HERE 691 545,116.08 0.04
33 002475 DALY 11,527 530,242.00 0.04
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34 300981 AN 4,202 464,777.85 0.03
35 300529 LAY 4,957 428,086.52 0.03
36 688690 PR 3,477 408,547.50 0.03
37 002352 =42 15 5,658 383,046.60 0.03
38 688658 P 2l 16,580 372,884.20 0.03
39 688276 ERRE) 3,486 364,565.88 0.03
40 688161 BB R 3,069 325,467.45 0.02
41 600031 =—®T 10,647 309,508.29 0.02
42 688596 IEMURHS 12,927 257,247.30 0.02
43 301015 HYEERZ 4,614 251,115.78 0.02
44 688601 TN 1,174 216,133.40 0.02
45 300941 SRR 3,989 204,452.06 0.01
46 600486 P T 1,800 201,186.00 0.01
47 300911 f¢. 3 HE 2,809 194,607.52 0.01
48 300614 [ERlL7E 3,283 176,700.30 0.01
49 300982 75 SCHLRE 3,170 173,982.28 0.01
50 688345 L Ya)% 2,332 171,518.60 0.01
51 301013 RN R 4,704 168,966.51 0.01
52 301002 A BRI AT 2,001 159,001.62 0.01
53 605499 RGOk 632 158,505.60 0.01
54 688510 IR &R ST 5,991 157,563.30 0.01
55 688619 B R 5,856 156,589.44 0.01
56 301006 LR 5,051 154,055.50 0.01
57 603501 TR Ay 468 150,696.00 0.01
58 300962 W iE R 5,757 133,773.12 0.01
59 300937 24 5, ) 2,434 133,599.04 0.01
60 688216 SIREHE 2,000 133,400.00 0.01
61 300996 AR A 2,410 132,487.34 0.01
62 688621 BH ' i A1 1,485 131,868.00 0.01
63 300942 SiEm A 4,428 131,028.71 0.01
64 300957 221 512 129,003.52 0.01
65 300966 L Zk 2,858 126,586.56 0.01
66 300933 W Ry 11,117 117,462.18 0.01
67 301016 IR 2,747 115,711.58 0.01
68 300987 )1 R A 3,004 113,378.69 0.01
69 300918 B LU 10,626 110,616.66 0.01
70 300956 Eyaliiahiy 3,707 100,044.12 0.01
71 300993 T 53R 4,097 99,899.55 0.01
72 688678 6 7 HE 4,198 99,492.60 0.01
73 300919 R A 610 99,430.00 0.01
74 300961 RN 3,936 95,687.10 0.01
75 300952 (ER 3] 3,398 95,320.48 0.01
76 688129 S SN 5,033 94,368.75 0.01
77 300945 2Kk 4,731 92,939.73 0.01
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78 300948 AR 3,230 92,896.54 0.01
79 301004 e o I 3,115 90,654.98 0.01
80 300931 T8 LR 6,713 89,880.14 0.01
81 300991 1] i 2,535 89,214.50 0.01
82 300975 (AL 4,917 88,140.51 0.01
83 688217 & LA 1,040 86,736.00 0.01
84 300963 R 2,830 85,321.67 0.01
85 688499 oo 2,149 83,488.65 0.01
86 300967 I i 5,061 81,674.88 0.01
87 300979 HeREE A 925 80,937.50 0.01
88 300930 Wz B HT 3,220 80,013.78 0.01
89 301011 TR 1,750 79,474.50 0.01
90 688590 BECR A 4,171 77,163.50 0.01
91 300972 JiRAW) 4,300 71,539.10 0.01
92 301018 HESI8 7,811 64,753.19 0.00
93 688663 RO 3,279 62,989.59 0.00
94 601665 FEHAT 6,731 62,598.30 0.00
95 301007 137 A1 3,022 60,305.15 0.00
96 300943 HE R 2,542 59,955.10 0.00
97 603529 IR 1,019 59,224.28 0.00
98 300995 A EHA 1,909 57,368.52 0.00
99 301012 7Y ST 5 1,691 56,994.16 0.00
100 300992 AR 1,998 55,828.42 0.00
101 300929 HEIHIR IR 1,827 54,892.05 0.00
102 688087 BERHEAE 2,469 54,219.24 0.00
103 301010 n S T RE 2,172 50,480.96 0.00
104 688597 o L g 3,907 49,306.34 0.00
105 301017 WP 5,550 49,173.00 0.00
106 688260 W R B 2,990 49,065.90 0.00
107 301020 EE R 4,210 44,794.40 0.00
108 300973 SR 360 41,655.60 0.00
109 688517 LA 2,892 41,095.32 0.00
110 300917 FER RS 1,435 39,692.10 0.00
111 688367 NN = 1,717 37,035.69 0.00
112 601528 B F4RAT 2,230 34,721.10 0.00
113 301021 PV O 2,899 27,424.54 0.00
114 300953 RAEHY 240 23,964.00 0.00
115 001207 BRARMRHY 682 22,581.02 0.00
116 001206 AR LAy 321 20,389.92 0.00
117 688226 JBE LS 2,693 17,289.06 0.00
118 300925 EARER 600 15,774.00 0.00
119 300968 FEIRAG 5 1,162 14,025.34 0.00
120 605319 THRE 764 13,706.16 0.00
121 001208 HEZE LS 1,754 13,558.42 0.00
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122 300940 LN 307 13,317.66 0.00
123 300922 REHS 363 12,643.29 0.00
124 603171 BRI 637 12,230.40 0.00
125 300997 MR K 928 12,110.40 0.00
126 605287 TEA Ay 349 11,014.44 0.00
127 300955 RERWL 232 10,688.24 0.00
128 605162 e 1,377 8,358.39 0.00
129 688700 RIEFRH 156 8,327.28 0.00
130 300986 BREEAM 264 8,070.48 0.00
131 300926 R B 359 7,969.80 0.00
132 300985 oz e 295 7,318.95 0.00
133 300971 [ERIZ N 245 6,931.05 0.00
134 300927 TLRAL 217 6,531.70 0.00
135 300960 N Z TR 234 5,396.04 0.00
136 605011 UM # 525 4,662.00 0.00
137 300998 T T IE 201 4,285.32 0.00

74 REH AR EE A S HEARS)
7.4.1 BTN SHE I IS B E 2980T 20 4 KRR
SEURAL: NIRRT

o A 4
5 i =S Ji SR A PR N AN X P HE L
(%)
1 002607 HABE 90,517,078.15 6.35
2 002415 T e AN, 88,248,918.93 6.19
3 300782 N 81,677,045.17 5.73
4 603259 2 B A 80,814,387.72 5.67
5 688169 A3k BHE 79,684,850.64 5.59
6 688188 T 64,296,467.70 451
7 688036 &1 59,979,648.12 4.21
8 601012 B B A 59,424,949.64 4.17
9 688200 G B 55,305,363.17 3.88
10 300613 & 40,621,827.20 2.85
11 002311 g REE A 38,755,090.58 2.72
12 688099 i IR A7 36,717,427.40 2.58
13 300529 LAY 35,769,738.11 2.51
14 300661 XA 35,346,546.47 2.48
15 600570 H A4 B 34,732,485.36 2.44
16 002236 KAy 34,633,933.82 2.43
17 002371 677441 34,429,784.24 2.42
18 603659 BEZR ok 34,125,749.92 2.40
19 688111 EAPIYN 32,495,172.31 2.28
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20 300124 A 32,199,535.94 2.26
21 603893 oY 31,075,980.51 2.18
22 300750 THER A 30,632,623.00 2.15
23 300888 Fe =T 29,109,220.35 2.04
24 000333 F A 28,755,522.86 2.02

TE: SRAEPHL RN EH RECRNFe LRAHED A, AFHEHR S % .

7.4.2 RIFSEH SHE B IPIE S B H#E 2% 20 4 HIRE B4
SN ARt

R 4 T
5 i SRS Ji SR A PR A B3 &0 P HE L
(%)
1 601888 Hh [ A 126,968,324.37 8.91
2 000858 i AR W 117,417,837.80 8.24
3 600031 =—ET 89,479,401.28 6.28
4 002607 HABE 78,197,396.92 5.49
5 688169 F SR 76,991,710.28 5.40
6 300347 TG EY 75,794,539.96 5.32
7 300760 L EG RS 73,822,963.42 5.18
8 300750 TR A 73,198,415.75 5.14
9 600570 AR T 66,276,929.34 4.65
10 002352 =47 i 63,524,425.84 4.46
11 300124 A 62,959,048.34 4.42
12 600588 FH R W 2% 60,026,744.57 4.21
13 601012 B S B A 55,625,005.66 3.90
14 600309 JitEA 52,978,812.00 3.72
15 688036 &1 52,425,554.65 3.68
16 603259 2 A 49,059,716.57 3.44
17 000333 EMEEH] 45,300,586.80 3.18
18 600276 TE 5t R 24 43,707,960.13 3.07
19 688002 E-Telfpen 41,163,127.95 2.89
20 300529 LA 35,728,998.00 251
21 600519 HINFE 34,121,412.00 2.39
22 300613 & 33,461,358.23 2.35
23 000568 PN 32,571,424.16 2.29
24 002236 KA 32,557,084.10 2.28

TE: S GAULSE RS A (RSN TR LRSS R 151, A B 5 9 -

7.4.3 LRI A B A B S R BTN BB
SHERL: AR
| FABERRA (RZ) S | 1,609,582,428.89 |
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| SRHUBERION () B

1,846,914,681.42 |

T SRR S BRI S S e (A i sl LRSS 3R 3151, AN &

MR H B -

7.5 BIREBIRMF S RE BB AE

SHERAL: NIRRT

i G BT AHE L
5 55 2 fE
(%)
1 P e
2| JATER
3 b 306,413,800.00 21.52
Horr: BURTE SRt 306,413,800.00 21.52
4 lADess
5 Al i A g %
6 TSR
7| AR (ATARHD
8 [ Ml A7 B
9 FHoAth
10 | &it 306,413,800.00 21.52

7.6 HIAREA YHE L E ST FE LA R LA B B R 4

SRR NIRRT

AR
5 Tt AL i (k) AN E
E ELA51(%)

1 200309 20 it 4 09 900,000 |  90,036,000.00 6.32
2 200409 20 4% 09 500,000 | 50,095,000.00 3.52
3 200216 20 [T 16 500,000 | 50,085,000.00 3.52
4 210201 21 [ 01 400,000 |  40,024,000.00 2.81
5 180212 18 [EJT 12 360,000 | 36,118,800.00 2.54

7.7 FARIA FAME S B §HE LR/ BT B SCRAE SR #8348

AFE G AR WIRARFFA 5™ SRR -

2 47 TN 53 I



[ 78 AT MV RS CE UE 7 5 BE S 4 2021 4 i 75
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