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B BREAT N T B I SR B2 | LR (R 3 S 400, 5 — D THI R | T B0 R T Ak (K58 5 1l
By AN T v R £ 2 0 PR e s T 488 8 4 e 1T DG V2 11 0 L) 22 s e s 0 A B )
& AZ IR o

Xt SR AH IR I 5 4 (I BN 1 IR, A 35 4 10 35 4 N AR D o A 356 4 1 i i D ] 155 5, 23
AT WS FE PR S VE 75K, PR R B AL A v 1l FH A3k~ 2 MIUS D . ASFE 411
BN S AR T BRI, e il IR i e s 7 X,
il D81 5 0 S [ St SR (Rt sl v XU, A7 AR B S A AR 2

BEXTBETE A AR IR S PE JRUSE , A 45 1) e < A BN A o 7 Py XSG A B 1 180 W
EHPELLBI R, SR bR AT RESL ) WA 34T, R SR P R AR . ALEER
I ) AR TS ) ISR G R b s AL T AR B AR 5 22 (R BE % R LU 81 LA R e 52 B P 158 %
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HuaAnFunds A3 SRME AR IR R TS RIUE S5 5 W 56 4 2010 AT 4R S

FhELG A . AL BT — KA R RAT IR T E AV I B S 58 1B 1 10%, HAESE S
FH A e < 1) i < BN B 10 A 3R RV RF A — 5 W) RAT IRIE 2 AN A5 B e i 27 1Y)
10%. AFER T RERFR M UEIFAEUE IR AL S BT T, R IR AT AEARAT (8] [V 358 5 - DR BB
B R #1075 (1 78 2 it < W 7 U I 52 BRI AN BE ) A AL IR D00, ORI RERR R AL 2 1
B HNSREE, LS BN ARG N AR . hAh, ASEEG AT S R gt e
AAEANRLI BT SN A P TR, F B BR— RANE I 3 S ReAT DR B (K 2 SeA
ARG B AR 0 BT S A 20E BT H 08— H BN BATEE,, AR 5
DratE (B A 8 A aR) Jo ] € B9 H HANTE L, DK T A2 A5 R D AR B & 24 2 L3

=

6.4.13.4 TIHAK

T 47 AU 2 Fi 5 < P 4 <l L R 2% B BROR SR I < 3t 2 DXL B Ak vl 1 % 2R TR 35
(R AR BT A AL A ARG, AR S UK SRS AR LA A A XU

6.4.13.4. 1 FIRRK

M) 2 JRUG: 2 1 < i T AR 2 SO I < Yt e 52 T S ) 2R AR B i b AR e sl B8 AU« )
(50 S e et = B 1T 5 S R B 7 b o TR 5 /A W E N it Y S SR RS I Al B e S
S LA T NS A A A JE 08I 45 RCARLAE 117 37 7R 5 T 7 2 B o SRS 6 T 6 0 £ XU

AR < 1A e <5 BN 2 S0 0 AR e < 1 s 100 R 3 g P e 1 A T 42, Dl T R e 41
B A YIEE J7 IR E IR T 2 R AT 7

¥ Sk S S PN 7 e ot A e St A D N2 W S S D = Sl L NI = v T e
TERAEMR AR P TR AR . ARFE SR IR SR URE 777 - BT 45
LA B KA IR B 455

6.4.13.4. 1. 1 FIZRR L

ffr: NG
AR

2011 %F 6 H L LA 1-54F 54LLE AR it

30 H

iohe

HATAEK 831,352,412.08 831,352,412.08

GELARAT 4 | 347,943,020.78 347,943,020.78
17 ORAIE 4 103,913.63 10,993,963.09 11,097,876.72
oM 4El | 218,868,000.00 | 181,164,342.60 | 7,507,920.60 | 8,458,671,892.16 8,866,212,155.36
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HuaAnFunds e S PR O I SR S 4 2010 AR PAE SR A
e
NI 4
o 229,600,534.80 - - - 229,600,534.80
s =
M IBGIE 25T
. 71,254,152.06 71,254,152.06
Bk
IVl 1,631,858.52 1,631,858.52
INAdive ] 4,400,299.26 4,400,299.26
IV AR 580,196.84 151,452.22 731,649.06
e R 1,628,448,078.13 | 181,164,342.60 | 7,507,920.60 | 8,547,103,617.31 | 10,364,223,958.64
Wikii
NATIF 5T
INZRECHEIE - - - 5,244,211.75 5,244,211.75
MNATEFN
- - - 12,405,484.74 12,405,484.74
e
NATFEE B - - - 2,067,580.79 2,067,580.79
INZNE T
8,680,431.77 8,680,431.77
H
HoAth 471457 - - - 1,871,349.87 1,871,349.87
gt it - - - 30,269,058.92 30,269,058.92
T R AU
i 1,628,448,078.13 | 181,164,342.60 | 7,507,920.60 | 8,516,834,558.39 | 10,333,954,899.72
AR
20104E12 H 1H LI 1-54F 540 | AR Ei
31H
e
BT 1,387,614,920.12 - - - 1,387,614,920.12
G A4 | 277,596,856.83 - - - 277,596,856.83
B ORES 103,913.63 - - 7,764,974.57 7,868,888.20
A 5y P 4k 195,110,129.6
o 29,343,000.00 1,685,904.00 10,850,690,900.33 | 11,076,829,933.93
3k 0
MIGIF 25T
. - - - 133,135,832.54 133,135,832.54
Bk
IVl - - - 1,139,506.45 1,139,506.45
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HuaAnFunds i S R U FI S AR IE S P H 4y 2010 AF AR R A
IV AR 68,120.34 - 1,049,062.39 1,117,182.73
o 195,110,129.6
wre mat 1,694,726,810.92 1,685,904.00 . 10,993,780,276.28 | 12,885,303,120.80
Wikii
NATIF 5T
. - - - 105,783,170.41 105,783,170.41
Bk
INZRECHEIE - - - 3,805,881.45 3,805,881.45
MNATEFLA
- - - 16,304,369.00 16,304,369.00
e
NATFEE B - - - 2,717,394.86 2,717,394.86
NASAZ 59 9k
- - - 17,152,042.78 17,152,042.78
H
HoAth 471457 - - - 1,788,419.10 1,788,419.10
s it - - - 147,551,277.60 147,551,277.60
T R AU 195,110,129.6
s 1,694,726,810.92 1,685,904.00 . 10,846,228,998.68 | 12,737,751,843.20

T R P ARG T KA 22 SEHE, I IS 20 R0E A R B0E i H sy H
PE T UK,

6.4.13. 4. 1. 2 FZR R ) BURE BT

2011 4E 6 A 30 H

BB | W i U LS 3L 442 B (A
A SUICEE G VR
WG G AR
HIXM K 25 B 253 O m—
o

2010 4F 12 A 31 H

A Z T 25 5k A JR/>#1420,000.007C 250
TR 25N A ¥ H144420,000.007T HhnZj0

6.4.13. 4.2 SNC R

AN S 4 4 Rl T L () 2 oM B3 A R I 438 o DRI S MY SR AR 3 1 i Ak 8 ) XU
AT BT A B LA AT ok, PG = R A XU .
6. 4. 13. 4. 3 HAMHERE
A A IR 2 i 4 T R 4 R T R0 2 S AR B SR IR 46 9t K] e 7l 1 R R A
T2 LASMRTTT S i D8 32 A0 1 A A D8 0 £ XA o A 4 TR B8 T UE S48 5 BT LTl sl AT
6] [F) MV T 3 58 2 (R B ER AR E5 , J9 F) LA A A% XURE SRV T BANMUE S RAT 4k B S 2B 1
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HuaAnFunds e g RS LI I S RS B BT IE G 2011 SRR AR R T

D EURE R I N, AR T e SRR T LR T S AR I B IR 52 0

ARFEG IS TSR RV B0 A (R A, SR | b R s, Tl
KBTS BRI T, B USRI AT, W Y87 e B A S R i e s
T IS FANUE SR ) 58 P M HT S AT, SERERT A B A R 24 5 Y R A B S R A T 1R
ANFEG (M N S8 IG5 B W SO IR (AR A, e Siem . B I B Al Ak
ATIBIE, RSN A] R KA T I i XU o

NFE G T BT AL 1 3 A BT A AN IR o AN R B W 41 v SRS 8 Ll 9] Dl i
555 M P IR 2 SEHE ) SO VPR B i HU A i R sl i 4R TR
Px LulA Tl 0-40%; BR4E LR B H AE —4 LU (K BURH 5t 278008 L) & T AMIC T4
FEEHEIT 5% BBAN, ATES R G T NEE H W ACEE G T AT IR ZR A A% S e 42, 2 3
I8 2 P BT IR S A AT RS T R, 4 VaR (Value at Risk) FEbR&5 kMR AL 4 i
It PRV AEAN AR KU, B IS S o UG, AT R B AT

6. 4. 13. 4. 3. 1 HAh M4 XU D

G 77 60-95%;

SRR NRMoT

AR AERER
2011 4 6 /4 30 H 2010 4 12 H 31 H
HiH R B R B
2 S e Ll e e e Ll
(%) (%)
N
;;jigﬁjiMQﬁ”M‘ﬂx 8,458,671,892.16 81.85 |  10,850,690,900.33 85.19
AT E Al - BUIE
FoAl
il 8,458,671,892.16 81.85 10,850,690,900.33 85.19
6.4.13.4.3.2 FAb YA X B BURAE 34T
s | BRME S LR BEAE LU ) oAb T 37 28 B R Fp AR
X B R H < 08 1R A
Ml Gz NRm)
A B A55) . q—
i
201146 H 30 H 2010 4% 12 [ 31 H
A LEBEE 1 TH5% N#436,456 1 70 14 In%164,5023 7t
IS RN T B0 /b £436,456 17 7C /> £164,5021 7%
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HuaAnFunds

e R LI B IR T P B A < 2011 4 AR T

6.4.14 B T EMA AT & THRE T Z UK HAL 0

T
T BRAGWRE
7.1 BREEBRTHEER
SR NRTIT
o) T e 7 A B I A5
(%)
1 &R A 8,458,671,892.16 81.61
Hrpe 5 8,458,671,892.16 81.61
2 [i] 5 WAL 7 $5E % 407,540,263.20 3.93
Hrpe i 407,540,263.20 3.93
BE CFRUE SR - -
ST A BT - -
SEN R Gt 229,600,534.80 2.22
b ST AT 1 S8 N IR 4 il - -
B
AT MG &Aoo 1,179,295,432.86 11.38
oAl - 30 % 89,115,835.62 0.86
Hib 10,364,223,958.64 100.00
7.2 BREITVASRHIBRERTRHE
S ARG
. et e R S S R E <
15 FTb ) APIRAKIED Wl (%)
A VSN 7 N QR4 59,539,367.80 0.58
B KAk 268,697,276.76 2.60
C b 5,405,524,936.39 52.31
Co b, okl 269,618,428.38 2.61
c1 gigl. e, KE - -
C2 Kb FHHE - -
C3 HEAG. ERI - -
c4 A AE Bl YRR 231,767,003.65 2.24
C5 HL T 495,114,761.27 4.79
C6 lE. &R 334,188,012.60 3.23
C7 Blbk. e R 2,911,523,301.34 28.17
C8 Be2. LWl 1,163,313,429.15 11.26
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HuaAnFunds SRR IR B RIE S5 B & 2010 4R AE IR
C99 FL A 38 - -
D NI C S WY 2 Y KA (4 22,630,000.00 0.22
E et 197,493,567.22 1.91
F LIk, Afigl 164,124,495.99 1.59
G FRBANM 1,627,686,387.48 15.75
H LR MEEH L) 437,487,118.51 4.23
| Gy PRI - -
J J75 bl - -
K (a1 & |4 167,402,133.84 1.62
L 3% 5 30k 108,086,608.17 1.05
M ZRER - -
il 8,458,671,892.16 81.85
7.3 BAREA AU E &S EE R = EHE KRR T A RSS2 A
SRR NRToT
e vl Ve
A= Je A JiE SR A4 R e (D N S E VHE LL
(%)
1 600104 ARG | 47,177,225 858,748,896.41 8.31
2 600741 YR G | 42,379,584 471,684,769.92 4.56
3 600570 fHAH 7 | 27,397,753 406,582,654.52 3.93
4 600588 R #AE | 18,862,339 389,695,923.74 3.77
5 002008 KOG | 27,589,964 344,322,750.72 3.33
6 002007 A | 9,995,954 339,262,678.76 3.28
7 002123 FA5y | 13,583,432 309,430,580.96 2.99
8 000063 FEIH | 10,016,773 283,274,340.44 2.74
9 002269 FEFRHRAG | 8,385,727 251,320,238.19 2.43
10 600079 AMEBEZS | 10,187,209 224,729,830.54 2.17
11 600261 FHYGIERT | 11,784,789 220,729,097.97 2.14
12 002376 Bribve | 11,163,317 205,070,133.29 1.98
13 000012 B OEA | 11,754,986 193,957,269.00 1.88
14 000550 TLVR | 7,374,087 193,717,265.49 1.87
15 600276 fHIGEEZy | 5,912,361 177,193,459.17 1.71
16 300102 WG HL | 5,682,438 168,143,340.42 1.63
17 601006 KZEP% | 20,039,621 164,124,495.99 1.59
18 002038 2L | 3,604,042 136,052,585.50 1.32
19 600498 & KEfS | 4,882,010 126,834,619.80 1.23
20 600028 fE A1k | 15,291,050 125,845,341.50 1.22
21 002152 JUHLZH | 3,684,394 113,589,867.02 1.10
22 600970 R E RS | 3,938,774 107,646,693.42 1.04
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HuaAnFunds T2 M AR I B RE S 4 4 2010 AP AR BEAR S
23 300010 R | 7,909,871 106,071,370.11 1.03
24 600660 TR | 10,068,730 104,312,042.80 1.01
25 002311 HEREEHR] | 6,433,682 103,260,596.10 1.00
26 600763 MBSy | 6,118,568 102,363,642.64 0.99
27 601808 ik | 5,662,391 101,130,303.26 0.98
28 600993 R e | 4,895,422 93,110,926.44 0.90
29 600316 dEAL | 2,834,253 91,347,974.19 0.88
30 002431 EERATEAR | 3,408,455 89,846,873.80 0.87
31 000869 ik A 835,294 82,527,047.20 0.80
32 002001 B R | 2,799,033 82,431,521.85 0.80
33 600887 RFIEEAY | 4,797,820 79,883,703.00 0.77
34 300171 KEW| 1,880,028 76,893,145.20 0.74
35 600315 #EEAL | 1,900,905 70,105,376.40 0.68
36 000423 KB E | 1,692,232 69,821,492.32 0.68
37 002185 HEREH | 6,124,211 66,631,415.68 0.64
38 300105 TR | 1,399,004 66,144,909.12 0.64
39 002250 Bk | 2,067,884 65,862,105.40 0.64
40 002415 HEREAE | 1,650,120 64,833,214.80 0.63
41 300005 Wik | 4,098,272 64,752,697.60 0.63
42 000597 b2y | 4,591,558 64,235,896.42 0.62
43 000538 ZEAZ | 1,032,000 58,906,560.00 0.57
44 002475 SLKEE | 1,610,339 58,068,824.34 0.56
45 300015 ZIRIREN | 1,776,220 56,767,991.20 0.55
46 300157 HZE Y | 1,303,801 41,721,632.00 0.40
47 300027 s | 2,888,077 41,588,308.80 0.40
48 002371 AR 586,219 40,454,973.19 0.39
49 002449 EA G | 1,581,795 39,861,234.00 0.39
50 002428 =N 810,440 35,918,700.80 0.35
51 002313 ER:3GR 816,415 35,497,724.20 0.34
52 300133 HF AN 889,762 34,504,970.36 0.33
53 600467 % | 2,881,162 34,285,827.80 0.33
54 002503 T4 | 1,036,385 34,117,794.20 0.33
55 002465 WFREIEAS | 1,109,465 32,873,447.95 0.32
56 600060 HEEHAE | 2,403,723 32,257,962.66 0.31
57 600037 A2 | 3,139,679 31,993,329.01 0.31
58 002266 e B 1,663,200 31,750,488.00 0.31
59 600723 BRI | 2,490,912 31,260,945.60 0.30
60 300120 Zeefids | 1,984,951 30,091,857.16 0.29
61 000061 & pE | 1,759,727 28,085,242.92 0.27
62 002563 AR it 580,000 27,950,200.00 0.27
63 300152 AR 952,387 26,971,599.84 0.26
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HuaAnFunds SRR IR B RIE S5 B & 2010 4R AE IR
64 300137 SR | 1,703,637 26,917,464.60 0.26
65 000998 B~ e B 971,290 25,253,540.00 0.24
66 002241 MOR P2 979,661 24,863,796.18 0.24
67 600292 ST 1,460,000 22,630,000.00 0.22
68 300059 RITW & 895,027 20,666,173.43 0.20
69 002073 L/ Cidialis 951,955 19,610,273.00 0.19
70 002430 IENivE ) 792,778 17,750,299.42 0.17
71 600050 WrEEGE | 3,100,000 16,275,000.00 0.16
72 300041 EIFNi% 400,000 13,368,000.00 0.13
73 300003 IR 601,938 11,822,062.32 0.11
74 601888 th Jiid 350,000 8,270,500.00 0.08
75 002281 IR 150,000 4,845,000.00 0.05
76 600438 T8 A 500,000 3,890,000.00 0.04
77 600600 T G 1,672 57,082.08 0.00
7.4 MEFHNBRERBAESHEKRES)
7.4.1 BiFRASHE KN HRIEET ™ FE 2% 20 4 BB 94
LA ARG
SR E B S
JF5 Jh AR Ji SR AR EN S NG P A LA
(%)
1 002008 NS 638,082,936.81 5.01
2 600000 WREAUT 598,123,600.44 4.70
3 600383 S A A 495,797,288.40 3.89
4 000063 G TH 487,771,978.37 3.83
5 000002 i FEA 477,889,462.47 3.75
6 600028 £ 4L 438,289,894.99 3.44
7 600537 M im A A 426,655,542.76 3.35
8 601288 RMVARTT 393,126,053.65 3.09
9 600741 R 350,418,771.52 2.75
10 000629 BEEN LR 307,495,844.88 2.41
11 000012 M A 256,112,524.92 2.01
12 002007 22 226,856,725.85 1.78
13 600570 THA T 216,398,886.11 1.70
14 600261 FH ' e 1 213,704,654.23 1.68
15 000550 TLRRVRTE 200,629,832.06 1.58
16 600426 & ET 182,266,772.54 1.43
17 601006 KR 176,640,181.32 1.39
18 002449 AL 162,419,366.18 1.28
19 000597 ARAcilZy 161,447,550.83 1.27
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HuaAnFunds SRR IR B RIE S5 B & 2010 4R AE IR
| 20 | eoosss | ks | 160,393,675.09 | 1.26 |
e AT NG YL S RAT S8 ORAS R e LARAS B 1A, AN FEAHK
Lo
7.4.2 B EEUE H PR SR EHE 2%E0AT 20 2 R E A
SR NRTT
E-E B St
IAas Ji AR Ji SR A4 TR AR BTS2 H A0 I A LA
(%)
1 600000 HREAT 604,279,633.88 4.74
2 000629 BEEN LR 585,536,703.64 4.60
3 600383 GrH AR A 475,857,114.75 3.74
4 000002 Ji EBhA 455,632,159.82 3.58
5 601601 S HEE N PR 450,959,299.69 3.54
6 601288 RMVARTT 409,177,169.75 3.21
7 000792 R A 369,185,467.38 2.90
8 600312 PR HA 355,487,130.09 2.79
9 002024 T A 330,354,419.48 2.59
10 600537 ISR L 323,521,647.75 2.54
11 600028 o E A 4L 289,157,296.27 2.27
12 600100 ) 77 ey 282,350,527.28 2.22
13 000625 K 279,391,714.42 2.19
14 601318 H - 22 273,436,070.50 2.15
15 600362 TLPHH 259,021,259.89 2.03
16 600600 T BN 253,389,099.77 1.99
17 000012 M A 228,153,748.02 1.79
18 600660 A 3P 217,447,892.60 1.71
19 000063 G TR 194,763,836.73 1.53
20 600426 & ET 185,970,314.72 1.46
e AR S A YIRS A A ORAS R e LARAS B ) 1A, AN EBAHK

R

7.4.3 RANBERHI A B8RS H R R B

SRR NRMIT

RANBERI A QRAD) B

12,548,116,472.31

SHHBEEION. A Bt

13,312,260,798.85

e AT RANBEER A ORAZ) S M “SE BRI GRAE) A7 2444 35
SRATEAT ORAT MR LA TR B, AN REMIRA S T .

7.5 HIREGIREASRINFFEBEAE
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HuaAnFunds

e R LI B IR T P B A < 2011 4 AR T

(AT

e

S St YR E i (ER
il (%)

H X 5177

218,868,000.00

2.12

RAT A

WIN |-

Rl E

b BURTEG R

| A Tt

Al ke 1 0 7

Y1 A

n] HEA

188,672,263.20

1.83

HoAb

Ol |IN|O|OT| &~

il

407,540,263.20

3.94

7.6 SRR RUHE GBS R E IR/ RS BIAT A B 5

EAEAL: NIRToT

S Sy
P | iR it g7 44 e (5K APIRIKIE] FEEHE L
Bl (%)
1 113001 HAT 5 1,701,870 179,683,434.60 1.74
2 110011 11 PRI foE 11 1,200,000 119,328,000.00 1.15
3 110009 11 Bt B E A5 09 1,000,000 99,540,000.00 0.96
4 110011 A A 66,260 7,507,920.60 0.07
5 110009 R Ao 13,200 1,480,908.00 0.01

T.7T  BARAR A S by B e B R B RN 44 B BT AT B 7SI IE S B 3 T 4

AT AR AR R FFAT 5877 SRR TR

7.8 BRAZ A ARHE b S B RE LB K/ RS BT T A4 BGIE BB B 40

AT AR AR AR FFAT AL o

7.9 BRAGWENE

7.9.1

FEAIRE Gl H AT — SF N B AT AESZ BI A T e ARSI L.

7.9.2

=5
B
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e R LI B IR T P B A < 2011 4 AR T

7.9. 3 AR A S IE I AL

Hpr: NRMIT

heas SR K
1 | A fRuE< 11,097,876.72
2 | NIRCIESRE K 71,254,152.06
3 INAkaiyeil] 4,400,299.26
4 ORI EL 1,631,858.52
5 | Mg 731,649.06
6 | HAd K
7| FREdR
8 | HAth
9 | A 89,115,835.62

7.9. 4 JIRFFH KA TH B BT B 5757 Y

SRR NRMoT

- e g s Py I B v
75 fRFACHE i 2 B NS E BT (%)
1 113001 AT A5 179,683,434.60 1.74
2 110011 AR AT 7,507,920.60 0.07
3 110009 MR A5 1,480,908.00 0.01

7.9.5 JIARHI+ 4 B AT ARV 32 PR AR OL I i BA

EAEAL: NRToT

GOmERA A |
| meE | omeEsm |, FERELE | I RS
o il 451 (%)
1 600104 ARG 189,626,027.37 1.83 | IEATFRATIEEAR L1
8 HEMFHEASE
8.1 WIRESHBEA N BREENLEM
WL
N
Bt A | AR PLIELDE A MES LY
O | Henw e R
parp | TR
1 Ha o
1,445,220 10,300.08 319,783,074.77 2.15% 14,566,103,256.91 97.85%
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HuaAnFunds e g RS LI I S RS B BT IE G 2011 SRR AR R T

8.2 WIRESEHANKMWARZFEFITHAREEHIRHR

WH A mHE S (D b AL A
R E N E A ML BT
57,807. 88 0. 00%
ATFAR 4

9 TS 35

BT
§§6H$ﬂ5<mm$8ﬁza>%ﬁ%ﬁ 500,000,000.00
A A IR 3 3 40 S A 15,805,415,358.39
AHRAG JHBE 4 5 g 4 93,241,589.97
P AR I 4 e R[] 3 2 1,012,770,616.68
AR WL A5 0 AR )y
AR JH AR T S A0 RS A 14,885,886,331.68

FE: FAST LR BT e e AR, e[l 55 e e L 47

10 EXFMHER

10.1  EESHIHFEARSRN

AR A S N TEHE B AT R 2 kil

10.2 EESEEAN. ZEREANLTNIESTHEMTHERNAFZS)

AHEGEEN . S N ML F T I E R A FARS) .

10.3 WERESEHEN, W™, Z&HEEWFKIFL

RN T RAIE 7 FEEFTE LSS IR o SR NI S BTG A S
W= IR o

10. 4 FEEHEPEHRMEHIEER
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