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A7t ORAIE 2 R B LA AT 855

7.4.13.4.1.1 RS KM O

Hpr: NRMoT
AR
20214 12 A 31 1P 1-5 4F 54PL F AtHE &it
H
%"
B 164,150,664.4
TR 164,150,664.46 - 5
i O 751,401.85 751,401.85
FHARES 655,028.02 655,028.02
. o 2,402,682,046.
T o - 2,402,682,046.10 10
SENIREE 4 il %
I—ﬁ:
MR 775 5K
e 2
Mgl - -
IVEA&RIDSS - 61,513.27, 61,513.27
NS FR O R 4,403.00 6,510,298.78 6,514,701.78
BErE ATt 165,561,497.33 - 2,409,253,858.15/2,574,815,355.
48
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B f5
S H [ 0 4 i %
FEEK

MNATHEFRE H K - - -
AT S [ 2k - - 4 16,394,449.09 16,394,449.09
NAT RN FR M - - - 2,135,767.13 2,135,767.13
NATFEE 77 - - - 469,868.75  469,868.75
NS A R 4% - - -
NATAE 55 % - - - 1,068,668.29 1,068,668.29
AT F B - - - 8,894.69 8,894.69
MAT R - - -
HoAth A7 £52 - - - 713,050.91]  713,050.91
B o it - - 4 20,790,698.86 20,790,698.86
R 2R AR P B 165,561,497.33 - - 2,388,463,159.29|2,554,024,656.
62

T RAPFRNARIE G KA IANE, %A 20 0E A 3 FHE A H s3] H 2,
REFLTRK.

7.4.13.4.1.2 FIZ KR IR A 43 A

T 2021 4F 12 H 31 H, ARFESFFA I G YERFR T2 Ao o5 24 557 1 E (¥ Le 9] 0.00%
(2020 £ 12 H 31 H: 5.00%) , PFBLTTHAAIAEA T AT G 581 (H T (2020 4 12
H31H: [ .

7.4.13.4.2 AMIC X6
AN RUSE A& F 4 T EL 0 2 Fe AN 8RR R I 490 & R ANV AR B i R AR B s i R . AR 4
I RTA B2 7= R S LN R T, TR TE 8 R AN RS

7.4.13.4.3 HAbMHE R

LA A IR 2 1 2 < T < i L 8 4 o AR SR B <9 B R ok T 3 R R A AT 2R B SR
(R ks IR 3R 2B B 1T R AL IR o AR JE 4 R BT Rise B i, Bl (6 2 A A i R
B RS T BAMIE SR R AT TR H B 2B G DLEAF PR S RS2, i) BESR YR TIE S5 117 7 AR B B ) 52
M o

A F I I £ B 2 20 B BRI LA AN A XU, ™ i R < 5 [ o n 450 B 4L L A1) 25K
HATHFEECE . BEAh, AR S B H AR S TR IER R Sei %, eisl %
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Bl 7 PR AT KUK B, (09 VAR (Value at Risk)SE bR 6 IR K 36 4 T I T 26 4 K KU
e S PR AT BB

7.4.13.4.3.1 HARM#E XS O
SREAL. NRMiT

ARIAR
T H 202112 H31 H
A E R T I E L] (%)

A o M R BE P — IR AR BT 2,402,682,046.10 94.07
A8 Gy M R P — B A 4 R

A8 Gy MG A 7= — B G SR AR R

TR SR 77 — BUIE#E Bt

&t 2,402,682,046.10 94.07

7.4.13.4.3.2 FHABAAE KU I BURAE 2B

i B EEA 4 BT W IB BN AL T 3 B ' AR
X P A e H 3 4 5 P 1 E I
M AE CRA: AR
FH I RG2S 5 ) AR 5 PN e
T 2021 %12 A 31 H
EUEA B4 @il ig % "
bg Q\
5t 5% W4y 120,211,363.97
EUEA B4 @ik ig %
YA
K 5% T/ %7 120,211,363.97

7.4.14 HEITHEBMMT S THRER T Z U AN IR
(1) ~AeirA

NRAMETHEAIRITERZIN, A SSOHME TR 5 B 2 SR B P& R A

— R MR B AR R T 3 R B R A
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SRR BRER — R U N B /M OG5 7 B0 5 L% B 42 AT WL R e A\ fEL
SRR AT B AN AT I

(b) FFE:MILAL Sef(E T R it TR

(i) & ERER T BN il
T 2021 4£ 12 A 31 H, AEEHFE RIS RME TR LB E N S 855 10 s 7= g —
JZIRIRETAN 2,400,152,286.83 7T, JB&T 5 JZIRMAKREA  1,253,23955 7o, BT HEZZXHAR

%N 1,276,519.72 TG

(i) 2 FSeHHE TR UKIA] 1 oK A5

AR 5 AT B 2 UL TR 45 ) S TR A H NS SR IR Z I e e R I e

XFFAESRAS 5 i LT R A, o B RS R 52 5 ANE BR (R R A5 I (52 23 A
R BUR TARA I RATEEG O, A THEM A 2525 R IEER B IYIE]) . 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 M ERIRERRRL, i AR BN G TR 2 SCENLIR 28 — R B2 S =R IR

(i) 5 =J2 A R AR A AL 5 42450

T 2021 4 12 H 31 H, AFEEFAAROMMERE T2 =Z X4 TR 1,276,519.72 71.(2020
12 A 31 H: k). T 2021 4FR, AJEEWSLE = 2 ket T H 809,445.19 Jt(2020 “FEE: G),
TS IAER A ORI B e CA RIMEARZNIR A ST H ) 440y 467,074.53 75(2020 4FJ%: ),
2021 4F 12 H 31 HFRFE I =2 RGN 2021 4F B 45 26 IR A SE LRI 55 R 11 A2 ) 440
(A RMMERS S HRZE) N 467,074.53 J6(2020 4EE: )

T 2021 E 12 H 31 H, ERE=ZRGERE TR, AR e 1,276519.72 7T, X
FHSF 3540 S sCHBUS R EAT Al A, S AR N N U B 26, 5 A Rt 2 [ A U G &R o

(©)AFRFELI A SO T 1 4 ik TR

T 2021 4 12 A 31 H, AEESARFFAIERFLEN LA RNMETH ISR

(AALASROHMET ISR T A
AL SEHME T B Rk B A 45 32 B M SGROUN EL A i 0 T, KT B S 2 Fe
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TEMZERAD.

(2) RIBER KAL) (A2 THENEE 22 5 — &t TRMIAFTHE). (dlatHENE 23
R RS ) . (b THHENES 24 5 — EWI2 ) A (e THE N EE 37 Sk TR SR )
(BA N & FreBr it T HAEN )R R AT e E, DA BEGEE . o B HRAT ORI B 8 BE R B2 T 2020 4F
12 J3 30 HRATH) (RT3t — 5 BT SEH et T HAH RS THEN B AT, A SHIEFR R FE G N Y
[ 2022 4 1 H 1 HiE$ATH & TN #% 2021 4 12 H 31 H, A& TR T HATH &
T HEAENS W 55 4R RIS AE S VAL o 28 T AL GV S PR BT, B < il T B AE T T AS S 0 A 3 <5
(R0 8 RN SR A B KB

AFEEH A 2022 45 1 3 1 FASEBIBATARDCHHE, JER AU SV 9 55 TR v, 1A B3
WIFTA# AL A, 2021 4EH OB F AMEE IR

(3) HAth
B 2 SCUMEATPAT B ek T ELAE N S, A0 87 7 5 H AR i I i 2 P ) L At B B2

8.1 HIRFEEH=HEHEMN
SEiaA: NRMT

5 i H & GRS BT (%)
1 &R ES &y 2,402,682,046.10 93.31
Hrpe JRE 2,402,682,046.10 93.31
2 R Bt
3 ] WAL 7 43¢ %
Hrpe fige
B S HFUESR
4 R
5 G AT A AR
6 SN IR 4 %
e ST = [0 1) S N 3R
BT
7 ffﬁﬁ FHMES 164,902,066.31 6.40
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8 Hofth &1 5 = 7,231,243.07 0.28
9 &1t 2,574,815,355.48 100.00

e RN, RS 5 RS AL SRR AR e 5, s BERIEE
AR LA L2 2 R AR 5 XU A BRI OO0 BRI 7 i AT B, X G IR AP S BN R AT, A
AAE TR i i A AN IE 258 ZidE s it . A IR, AR EZ HFREIES H Ak 5t

% ZL18) 2y U4 N 109,958,004.00 7T, (SR A HE BN 4.31%.

8.2 FIRBAT WA RHIBEREA S

8.2.1 MEBFMIARETWARKBERFHAE

SHERAL: ANRMT

A5 s A A RS A ] (%)
ARG AR, Bl vl
I — 726,337,955.51 28.44
C [k 1,621,625,128.22 63.49
5 ) 7. R SoK A it
VA4
E [k
F RIS
G [imiakn. SAEFmRENL
H  [Emigok
I G RER AE RIS
|4
N A
K ik
L |[FASE AR 45 IR 55l
M R R AR RS
N KRl PREERI A Lt &
O [FRRS . BEAHARRSS
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P |#F - -
Q |BAMHSTAE - -
R [cfb. fEEMER i} .
S |Z%E 25,148,248.80) 0.98
Hit 2,373,111,332.53 92.92
8.2.2 BMBHE IR EAT W RIBER T AHE

SN AR
R A5 VNN LG BT IE LB (%)
AR pRL G Tk ] )
I — 19,041,641.24 0.75
C |Hligy 9,612,890.83 0.38

5 HL . 0 RO A = A
Mk - -
E |Eyik 4,713.80 0.00
F R AERE 152,229.30 0.01
G pldisfi. i AmEEOL i} .
H  [EmEmgmol 4,608.00 0.00
N (EPSN 3 TNE TS I EY K N &84 577,065.21] 0.02
N 4 i} .
K |l _ -
LGS FIR 55 S5l _ .
M BEERF TR R S5 121,159.78 0.00
N KA SREEAT 3 i Bl 21,351.71] 0.00
O |EERMWS. BHEMHAbIRS . i .
P |#A - -
Q |[IAEMHETAE 18,161.78 0.00
R b, REMLR R 16,891.92 0.00
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27
S |&%E i R

it 29570,713.57 1.16

8.3 BRI A SAMHE S E ST FE IR/ HERF B BTA BER B R 48
8.3.1 HIRIMHEBHE LA MME LB ST = E LGN PR TE B R34
SEEAL: NRFTT

S S e
Fa | WA Ji SR A PR = (k) AVIRIIKIED
H LA (%)
1 601899 KE&0 29,411,019 285,286,884.30 11.17
2 002460 HEA 1,563,508 223,347,117.80 8.74
3 603799 e R 1,764,893 194,685,346.83 7.62
4 600111 Bl i 3,498,000 160,208,400.00 6.27
5 002340 FEMRE 8,790,600 90,982,710.00 3.56
6 601600 Hh [ £R 14,505,628 88,339,274.52 3.46
7 603993 W BHAE N 14,291,685 79,747,602.30 3.12
8 600219 g :EN14 13,550,861 63,824,555.31 2.50
9 600547 R4 3,258,141 61,318,213.62 2.40
10 600392 RSB 2,603,176 51,074,313.12 2.00
11 601677 1P =EN4 1,109,067 48,898,764.03 1.91
12 000630 W 13,620,966 47,400,961.68 1.86
13 000831 R i 1,187,522 46,337,108.44 1.81
14 601168 P 3,404,324 46,332,849.64 1.81
15 600489 HET e 5,358,210 44,098,068.30 1.73
16 600362 TLFE4Y, 1,841,317 41,116,608.61 1.61
17 600338 U e Bk U 1,067,327 40,195,534.82 1.57
18 000807 =Ry 3,460,393 38,652,589.81 1.51
19 600988 TG 4 2,579,043 38,427,740.70 1.50
20 000960 Bl ety 1,923,186 37,559,822.58 1.47
21 600456 BN S 509,057 36,540,111.46 1.43
22 300618 FEBLER 429,099 34,405,157.82 1.35
23 600549 JZ 155 1,516,955 34,328,691.65 1.34
24 002738 S AL TS 481,900 33,906,484.00 1.33
25 300748 & 1K 724,561 32,525,543.29 1.27
26 600497 Uth 7 Bl 6,391,677 31,894,468.23 1.25
27 000629 EANER 7,242,000 28,171,380.00 1.10
28 000975 WREE 3,197,117 28,070,687.26 1.10
29 000933 PR K A 3,011,627 27,375,689.43 1.07
30 000878 = F Ak 2,034,379 27,199,647.23 1.06
31 000970 R =3 1,648,100 26,452,005.00 1.04
32 600673 RBHOG 2,832,010 25,148,248.80 0.98
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33 000060 o Ue T 4,906,310 24,089,982.10 0.94
34 002171 VLA 1,609,447 21,341,267.22 0.84
35 002203 Wy 1,707,930 21,229,569.90 0.83
36 605376 I H 246,500 20,713,395.00 0.81
37 002532 Kl 2,410,800 19,648,020.00 0.77
38 600206 HHEHH 1,149,378 18,826,811.64 0.74
39 600459 S 699,857 17,811,360.65 0.70
40 601212 HA TG 5,470,378 16,684,652.90 0.65
41 600259 ] RA 318,545 15,685,155.80 0.61
42 002155 W2 1,470,223 15,231,510.28 0.60
43 000426 A |24 1,982,800 14,355,472.00 0.56
44 600490 S R B s 2,877,800 14,014,886.00 0.55
45 002237 E R A 1,087,255 12,710,010.95 0.50
46 601958 SR 1,713,086 11,734,639.10 0.46
47 600295 R 2 W 472,040 11,135,423.60 0.44
48 601609 S AR 1,166,181 10,087,465.65 0.39
49 000688 ESE R 604,048 8,444,591.04 0.33
50 002978 2T Ry 130,429 5,514,538.12 0.22

8.3.2 HIRBIRBH LA RMME LS H = E LGN EF R TE BR3R 4
AL NRTTT

i B 4 T i
FFg | AR Jie SR A4 R (k) A A
fE EE A1 (%)
1 000758 W i 1,931,917 10,548,266.82 0.41
2 000603 REIR TR 675,149 8,493,374.42 0.33
3 000612 FEAET T 1,019,778 7,862,488.38 0.31
4 688176 AT 524 37,990 873,010.20 0.03
5 688262 RN 7,129 299,275.42 0.01
6 688206 MEFS H T 6,000 198,060.00 0.01
7 688236 FALEST 4,052 110,984.28 0.00
8 301155 714 1,054 101,974.50 0.00
9 301177 HRAT A 792 91,935.36 0.00
10 301136 VR AR 7,172 75,449.44 0.00
11 301087 CIRA g 841 63,360.94 0.00
12 301050 I 233 54,694.42 0.00
13 688272 R 1,263 49,370.67 0.00
14 301029 iEkee 462 41,519.94 0.00
15 688038 HRHEIA 2,132 39,911.04 0.00
16 301221 JehEAE B 280 24,841.60 0.00
17 301166 T4k 253 23,908.50 0.00
18 301069 I 539 23,829.19 0.00
19 301096 HIKEZ 272 21,360.16 0.00
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20 301018 HESI8 782 20,378.92 0.00
21 301149 FEHEHTM 1,214 20,346.64 0.00
22 300994 ML A 420 19,089.00 0.00
23 301100 KOG A 599 18,652.86 0.00
24 301060 2P 587 18,161.78 0.00
25 301168 8 R 329 17,150.77 0.00
26 301101 B 48 371 16,086.56 0.00
27 301190 HKFHL 575 15,789.50 0.00
28 301108 TR AR 280 15,038.80 0.00
29 301179 FERRe 295 14,977.15 0.00
30 301089 HoE 2l 220 14,944.60 0.00
31 301180 FIFERHE 654 14,858.88 0.00
32 301046 REMERL 290 14,207.10 0.00
33 301015 [EREas] 462 13,998.60 0.00
34 301111 BHEE 379 13,901.72 0.00
35 301017 TR 555 13,209.00 0.00
36 301199 SEL 7 Yivd i 402 12,864.00 0.00
37 301020 EERH 421 12,815.24 0.00
38 301138 HERERE L 285 12,785.10 0.00
39 301026 iR 203 12,734.19 0.00
40 301021 FEEOE 290 12,014.70 0.00
41 301092 S Siniran 323 11,472.96 0.00
42 301048 SEET 843 10,925.28 0.00
43 301028 FRAVHLIR 733 9,895.50 0.00
44 301045 REEFHE 335 9,503.95 0.00
45 300774 AN 444 9,359.52 0.00
46 301078 ZTrT 756 9,177.84 0.00
47 301193 FIFRH 297 8,654.58 0.00
48 301052 Rt 252 8,477.28 0.00
49 301025 BRI 403 8,414.64 0.00
50 301066 iR 344 7,856.96 0.00
51 300814 R L 328 7,832.64 0.00
52 301055 gk /N R 355 7,731.90 0.00
53 301133 Sy 286 7,707.70 0.00
54 301198 AT 262 7,650.40 0.00
55 301030 (AREiyRE57 242 7,627.84 0.00
56 301016 R 275 7,128.00 0.00
57 301081 PR Ay 403 7,028.32 0.00
58 301033 168 R 2 108 6,476.76 0.00
59 301049 R 5 196 6,452.32 0.00
60 301032 SR 513 6,417.63 0.00
61 301056 AR 572 6,343.48 0.00
62 301036 KR A7y 205 6,135.65 0.00
63 301041 SHEEFE 215 6,065.15 0.00
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64 301072 RS T 181 6,047.21 0.00
65 301083 B RE 416 5,911.36 0.00
66 300854 H 22 IR 203 5,539.87 0.00
67 301063 TR I A 153 5,524.83 0.00
68 001234 Tt 333 5,504.49 0.00
69 301038 RIKFBE 266 5,381.18 0.00
70 301027 AR AR 286 4,761.90 0.00
71 603176 NGRS 1,924 4,713.80 0.00
72 301037 fRALEE 193 4,682.18 0.00
73 301073 B E 144 4,608.00 0.00
74 301053 S =4 155 4,460.90 0.00
75 301057 TR 218 4,146.36 0.00
76 301079 IS BH 140 3,474.80 0.00

8.4 MEM W BEBH AR K EKRZES)

8.4.1 RIHFTN W HHIARIES T §{H 2% BRAT 20 4 KRR BI40

SHERAL: NIRRT

o R B 4 05 7 i
5 i SRS Ji SR A PR N AN X
Eepl (%)

1 601899 4 415,260,197.09 16.26
2 002460 R 299,302,800.84 11.72
3 603799 R 249,104,088.80 9.75
4 600111 et 193,192,673.44 7.56
5 603993 1% FHEE L 132,184,107.00 5.18
6 002340 Fe R SE 120,371,606.29 4.71
7 601600 R 115,168,481.00 451
8 600547 7R 4 97,481,432.90 3.82
9 600219 [EfINE:EN| 4 88,826,321.07 3.48
10 601168 (L 24 70,156,713.63 2.75
11 600362 TLFE4RY, 67,471,864.36 2.64
12 600489 a4 65,956,879.33 2.58
13 000630 bR 65,435,715.00 2.56
14 600392 TSR BR 61,380,815.74 2.40
15 000807 =EA 59,013,249.26 2.31
16 600988 TR 4 54,512,902.11 2.13
17 601677 B ZR 4R 52,040,442.70 2.04
18 000831 T+ 51,316,672.94 2.01
19 300618 FEBLE 49,389,295.63 1.93
20 600549 JE T 145 46,776,644.51 1.83

T BAGHUL RN (RN TR E) A, A B 5 -
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8.4.2 B2 &HHEHRES T = #E 2% 5AT 20 & KB =40

SRURAL: NIRRT

IR S B A
F5 Ji ZEARRY JIE S5 A4 R A RS2 SR
tefsl (%)
1 601899 Kanlk 549,317,657.03 21.51
2 002460 AL 440,968,541.12 17.27
3 603799 R 348,118,843.23 13.63
4 600111 e+ 277,794,897.88 10.88
5 603993 W BHAE N 195,160,715.16 7.64
6 002340 MR 174,464,778.27 6.83
7 600547 R4 144,284,368.88 5.65
8 601600 Hh [ £R 143,729,810.69 5.63
9 600219 [EINEzEN 4 120,209,848.21 471
10 601168 (L4 101,298,295.60 3.97
11 600362 TLVGHR Y, 94,506,958.96 3.70
12 000630 H A 90,358,270.00 3.54
13 600392 AN B 88,096,392.25 3.45
14 000807 =EA 74,380,502.97 2.91
15 600988 N 71,350,214.42 2.79
16 600489 4 71,044,458.34 2.78
17 000831 T fit 69,731,984.98 2.73
18 600549 =R 69,159,660.83 2.71
19 300618 FEGLE Y. 62,779,619.03 2.46
20 000878 payEaL: N4 61,678,399.81 2.41
21 000960 Bl et 60,952,282.59 2.39
22 600497 Uth 7 e 59,387,422.08 2.33
e RHEEHLE S S (RSN T LLAC =) A, AFEMKZ S T .
8.4.3 ENMX M A B0 B 32 A SR M N S
A NRMo

3,258,397,966.13

FNBERHI A (A S
;‘@

BRI (RAE) B

4,313,016,243.94

TE: SRNBEREA . S BER N S s e (s sl LRSS 3R 3151, AN &

B L R

8.5 MIR&EBFMF DRI BRREAS

AT G AR WA RS AH 67
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8.6 HIAR A FuMHE b 2@ B 1 E b R/ HORT L4 B B R A
I AR AR AR A 7

8.7 HIR#A FaMME b H B HE LB K/ N B BT 387 SCRAES B A
AT AR AR AR I B 3L TR

8.8 EHIRIEA YA G ST E LA HRT LA St & BRI
AEEE ARG IRRFFA R SR

8.9 HIRAEA SMME 5 Z S 7= E b K /NHEFF IR T4 BUIE SR B4
AFE AR IR ARFFABGLE

8.10 MEHIARAESHHKIBARI TR 5 1E Ol i B
AT AR N R B AR 0

8.11 | EHIAR AR S B i E A5 5 16 L i B
AT AR N AR B E G0

8.12 BEAAMEMIE

8.12.1 A4 M P B G R I BT+ E R (K R AT A (BRE RN A 5 B G B0 AU LA %
AW E I S7 5 A AR g ) H AT — E 2 B A TR DT AL TS
RNV RIE S BYEE . WG THAREIEMAT N, 23 LI IESR A 5 BT A e Ak 11
ZIGKAEE, AFEGEHNG BB A w] SZA T HA AT 7 &N, DO EIR A wAFELER
IR RN 23 T 2278 ORI B it R 7 AR HOK R SR BREIA W12 2w BB B 77 AR S SR
AR B BN GRS 1% A m) AT BRERIT 7T

8.12.2 B & HE VR M HT T4 B, VR BT Tl G A TR A I IR 2 A G

8.12.3 AR A& TR E 71 B

H

Az NRMIT

1 FHARIES 655,028.02
2 ISR 778 Sk
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3 ISl

4 IV ERIDS) 61,513.27
5 AT ER T R 6,514,701.78
6 oAt Rk

7 Fr e 2 H

8 HoAh

9 &t 7,231,243.07

8.12.4 HIARFFA HIALTH I A T R #5137 A 4
ARSI AR T AR FFAT AT e et 7

8.12.5 HARAIT42 B B A AE il SZ PR 1B VL U B
8.12.5.1 HIRIBEEH I+ M E R FAETRIE Z IR ML UL BA

SRURAL: NIRRT

GBI | AR B
| AR | sk S I L
SpiE 1 1 0%)
‘ ERLE IS L
1 600111 + 23,486,240.00 0.92
el P
FERLE IS
2 601600 2 23,232,132.00 0.91
T E 5 1 e
\W‘ B L
3 600392 1155 IR 19,523,862.00 0.76
BARIZHR P
Eh 3 T 2 1 A
4 002460 T 3,428,400.00 0.13 g:ffﬁ%fﬁﬂ
A R

8.12.5.2 HHRFRMRFL AT FL A% I i A AR I 08 52 PR 00 A Ui B

SHEL: AR

TEZ R EIA R | HEEEF B
e Ji SR 5 ZE A4 FR LI 52 PR v 1
i 18 EL 151 (%)
688176 T BE 2 873,010.20 0.03 | M %k
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