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it . 773.064.35 773.,064.35
AR EE A ]
- 20124F9H7H (RE&EFAEMH) £2012412H31H

HAF RS .

iy S5 R A K A B 5

ez DN AR | B 2 IR S7B ~it
HAK S -

1 g L Ay 15
Eé/if% eHEA 99.130.98 99.130.98
[ AR A B AR
R T B 360,144.45 360,144.45
it ] 459,275.43 459,275.43

e ARG A RESMDHAWEG GRS, B RIS MENEY SRS %
FAR RS BIIE SR AAT— H R G 7B ) 0.35%4F 2 R T4 i BTV E I R

H=E X 0.35%/ 24 4F K%

H AR I 4 B RISy didE H N5 88 B R 2% 2

E NAIE S B RIS HIRT— HIL &%~ 1E

WMERSFEHTE, SHETEFA AR, WH I . BREESE AR
B NREHERS R4, RETEANERLRETRAEHE 3IA L
EH A MFEE =i R, BrEM BRI, S CH LU R G A &
[0S AT BN, FBRE TR . AR H &S24 H IR EE .

7.4.10.3 5B AT HRAT 18] Rk T 35 RO (2 [B1 6) 32 5

AT g AR T 0 S B PR T LI IA) 28 R 5 SIBT EAT HRAT A R oMb v 3 1 £t
77 (5 [BIE) A 5 o

74104 ZREGTRHEAESHIHEIR

39



J

IF LB S

HuaAn Funds

gz g e R RIE SR L BT R

2013 FEAEFE R

741041 HEHNESEEANCHABEE RSB AL ZSHBER

AR G (3 B TN AR R A U R b R R AT B IR 24 A B2 [ R e AR
o
7.4.10.42 EBKRBES BN Z SN HAM KRBT B R AZES K HN
7.4.10.5 KRBT RE RRITHERRBE L HFE=ERF BB
A AR Moo
EN AT LA )
e 4 5 20134F1 1 HZE 2013412 | 2012 4E9 H 7 H (FE&E R4
RIRTs 25 31 [ H) % 20124 12 A 31
WA R EEIIISUION PN ERIRIISUON
R i ARAT 2,977,010.76 102,077.27 1,029,390.95 118,630.94
7.4.10.6 FZE SR NS 5RBT ARG IES B
A AR T A Ko b A R R LG A TE] 35 R 7 AR N BB TN OB T AR B 1)
E# .
7.4.10.7 FABSREERZ 5 B I I ULEA
T
7.4.11 FJE S EB G
ez Ol aEiigE A R
Hfr: ANRMt
7\
-t e ;ﬁoh AEWR | BREVA | HEAE |,
7R e 1
| mizm COO mmem | R | At
1 20?;01' 2013-01-23 0.081 2,200,274.62 76,342.75 2276ﬁé;
&t - - 0.081 | 2,200,274.62 76,342.75 22765§;
g g IR SR B 26
BhAr: ARt
7AN
| e ;f% BGR | FRIRR | RAAE |,
/j—<4m\ 1
N U mwmem | mwws | At
1 201233:01' 2013-01-23 0.081 | 2,629,843.45 37,977.03 2’667’823
At - - 0.081 2,629,843.45 37,977.03 2661822
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7412 3R (201345 12 A 31 B) AEE&FEWREZRIESR
7.4.12.1 AR &3 RAESR T T BRFA FIRE Z RiESs
AL TE RN 38 b 25 i T HH R B 1t 18 52 BRAE 75
7.4.12.2 BRFEH FIE BHE SRS Z R A =

SRERAL: ANRTT

ot HEPS =1 Wik FEFN
i SR ARRY B SR ALK | A Eﬁ1mma§%5% 3@@%(%) - AR S ik
i A
EX
300032 |4 EHlH | 2013-11-18 | E K | 16.79 | 2014-02-18|18.47 240,000/ 4,103,252.66| 4,029,600.00
HI
EX
300071 iH = | 2013-11-25 | E K [29.00 - - 340,000( 5,423,697.26| 9,860,000.00
HIj
7.4.12.3 BRI IE BIWAL 5 R AE AR K 53R
7.4.12.3.1 4T RT3 FF E B
BB ARG WA 2013 4F 12 A 31 Hib, A4 W HARAT R T35 6525 1F [
X 5 T RSP S H R ) 45 B % 7= 2k s AN I 9,899,865.15 7T, A& LA MiidR1E N
J
SR, NRMT
TR | BRARR | RIERIMH | WIRMER | HE G HAR AL E R
#r
120409 | 12 4% 09 | 2014-01-06 99.12 100,000 9,912,000.00
it - - 100,000 9,912,000.00
7.4.12.3.2 3 5 Fr i 45 35 1E 51 )

HEAREWIAR 2013 4F 12 A 31 Hik, AIENFIEFHRAEH A 1E R
5L 5 T RIS (Rl ) 4 il 2% 7= 3k R AN IR T 148,000,000.00 76, T 2014 4F 1 H 2
HEA . %858 5 BR AL S 18 R N FFA IIE S5 28 2 B A2 5 B 5t 57 AN BT
BT RE W R R N R i, FE SR 2 2 R e 1 B3 S AR e )
AME T3 BIEAE 5 R E

7413 &M T AR R EE
7.4.13.1 R B FBUR A H 484

AHe it — e ISR R Sk, R TRGRTish h . AR XU ) e At
AU ek T R EON IR AN A R e s A i e 1 5 X A <
TR SR A0 AU A0 HEAF B R« R Bl XU K 1T 37 XU o A 35 4 i i 4 P
NEE XS B T 2 FR o2 S BORE DA XUSSHZE 2 IR E RIVE L 2 A, AR <
TE R AL 2 2 ) E A o £ 11 P DA S I RS AT 2 A DC I XU i &t H Ao
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AN 4 0 0 < BN R AT G RS PR AR I Ve, ST 1 AU A ) & T
O] RS KRR R WS, XSS B A5 ML 55581
FE) ) RS 7 B SR AR AR o ANk < 1) ik 5 B NAE S S 2 B0 XU i B 2
2 T E RS B R, O I KRR ] 1 B A S AR R
JETE B MR H & A 2, AN E 2 7] H 48 R b XS By v A0 42 il 1
Jit s AEN 55 R AT 2 T XSS BEER Dy 3 b e A AL AR RS E B AR A DT, PRI
55T AR S SR RSB BN BT ARG & B SUvP S . IS RE R &
A PAT T, IFHEER I . RS B A 0 B S B R AR

A < (10 02 < B EE NG S R ) XS B 7 9k T Rl s T ) A A
SE P MT I TR EAG AR RS A2 A R e R o AEVE AT A L H K, HI
JRURS2 457 2 P 7 EERE RN HH B0 R 2R A RSr 3 5k AR o 1T A SE B AT R A P H e, AR
PEAIE ST B b, 45 &2 & 0 firs et AR R € 1 X R R AL TR
by AR, HEREAMRTE, BE KSR KPR AN BEREEE, il feih
XF AR RS BEAT T L A AN PP, IR AN N A, R RS I R K R
FEL N

7.4.13.2 18 B R

FH R R IR RS G TR R G FRIBITE LT, 80 EEe it
VHIESR 2 RAT N BB L) 04302 AR B2 0, SEELE S B Al 2t
AR R AU o

AFE G H1FE G BENAEAL Z) BT A8 2 % F IR AR IR AT T 784 BIFAd AR
B & WARAT A7 AR AT IAE 48 R BN ROERAT A AR [ IE S5 I B HE 2% R 2 e vl i &L
B R EFUE TR AL SR TS FERAT , HIRIE AL &1 &8 NS HAS 5 %
FHIAIGHATIRE, K51 LRI A7 2 <15 X AR K. AL S EARAT
(i) [R) . 117 37 BEAT 58 5 i 34006 48 5 %6 T 04745 FHVRAl HE XHIE S5 28 15 47 FR i)
DAYz I AH B 145 RS 5 7242 55 Fridi AT 22 55 3 PA R BERIE SR Bl S5 5 A IR 1R A
FNAE 5 0 T 58 BGUE ZR A ORI R IS B, 29 KU vl REPEAR /.

ANF e i) BN 15 YRS BRSO S50 BE h Rh 45 25 4 0P
i RAZ ISR A AT NS RS, HLdad 7 o #5055 BLo U5 XU

7.4.13.3 TRBNHE RS

T X e 415 Jik < R < R T BL AR I A 53 R E o Sk e RO Bl Ak XU —
JTHIR B 2 e A AR N AT BRI SRS el A S e B, TR E T
B b ol i AL 052 55 T 39 AN BRI 7 K (10 22 0L PR X B TR 50 B 4 i JEdkAE 11 37
BRI ZUR BN I DL T LA B ks A2 EL

T SIS [ Bt < (R s 1k XU, AR ik < i < TN LR A < 1) PR
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B e 155 DL AT P WP T PRI BN P 755K, DR 2 e 4L & I m B ek~
HZAALRS . ARSI e E AL S R PR 7 ESUBEE, QAR
HE DL R[] B R AR ER D5 3, f A DRI R e (e A 2o R R s P XU, A
RRFERE G A2 o

BEXT BT S A AR LB BT A ARG, A 25k < ) ik < B NS 7 0 XU A B
AR A LB EER, WP ah P ARt AT Re S AT 34, B AR
R br . AR [ N AZELRE TSR S Tabn . A& AR RE T EE R B
i i EEASI AR Jht 52 R A A 95 8 At M LU B 55 o AR BE R B8 T — K A Rl RAT BB
TR AN B 3 5 B 1THE 1 10%, HASE & 5 AT & 15 68 BN 2 A oAl
HEIFEFFA —H o " AT RS MBI IZAE TR ) 10% . A 8 Bl A ik
FAERAT I [FNE T 5758 55, FRTRAIAEUE SR ZE 23 I L0iT, BRAE 7.4.12 W81 7R
I B4 BB N 32 IR AN BE B A LRI DLAh, P RE LA S BN ARG I AR B .
BEAL, ASH Gl g S Y (B0 g R 53 O A NI B e R s TR R, B
PR — AN I I AT O TR I BT I 4 Fe L

7.4.13.4 TR

73 X2 TR 4 AR & ml T B 1A FU B B AR KRB &R & R T ab i 3 %
A% R 25 AR BT A2 30 2 AR XU, A4 R 28 XU L ARV XU AT H A A 4% XU

7.4.13.4.1 FIZ R

) 22 R 2 48 G b T 5L R 2 S A8 B 400 8 52 17 39 R 2 AR s i o A Dk 8
T XU o M) 23 B0 4 il T L B T i | T T 3 R 26 B S 30 so A8 B X
[y, e ARV Bl ) R 2 i T LS T I A A L B 1) 85 SROAR 5 T 3 0 26 5 o 1
X T AR SR B 410 52 M) £ XU o

A HE G ) FE 45 PN g HGE AR 35 4 18 i ) R R et e R A T R 4, i
B P 20 B 1 A RS T7 V0 B IR 28 KR ik AT 4 7L

ARFE G BT T2 5 I S ERAT 8] T 3% 28 55 W [t o WA 2 A P, DR e A AE AH B
1) 28 UG

7.4.13.4.1.1 FZ RS O
. NRmoo
ARHAR
1A 1-5 4F 54k At B &t
2013412 H 31 H
e

RATHR 2,977,010.76 2,977,010.76
ST 7,796,095.35 7,796,095.35
fEHIRIES: 234,173.03 234,173.03
A8 Gy M & Rl gt e 99,771,490.00 | 281,818,350.00 | 40,011,000.00 | 68,809,681.46 | 490,410,521.46
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gz iz DI R

F R HL 4y 2013 AR IR

T S R 5t - - - - _
DN E - - - - -
[ F7 9 B 3K - - y - _
IVE @RI RS - - - | 7,470,371.81 7,470,371.81
ISl - - - - -
RIS H R - - -| 1,680,251.94 1,680,251.94
FHof ot 7= - - - - -
AR eny 110,778,769.14 | 281,818,350.00 | 40,011,000.00 | 77,960,305.21 | 510,568,424.35

1 fii
Je A8 3K - - - - -
28 Gy M b 67 05 - - - - -
7 A G i 471 £t - - - - -
JSEAS L[R]3k - - - - -
S TRI T 4 Rk B 7 K 157,899,865.15 - - - | 157,899,865.15
NATIE S K - - - | 2,106,072.02 2,106,072.02
IVZRYEAEIE= - - -| 1,585,291.79 1,585,291.79
LA R - - - 193,487.16 193,487.16
RLAHEE 9 - - - 44,650.87 44,650.87
LA R 5% B - - - 51,488.95 51,488.95
RLATAZ 5 9 - - - 48,393.17 48,393.17
LA R B - - - 594,409.81 594,409.81
IDZRESIRSS - - - 21,861.27 21,861.27
AR - - - - -
FoAth A7 ot - - - 550,000.00 550,000.00
fifot St 157,899,865.15 - - | 5,195,655.04 | 163,095,520.19
AR i 1 -47,121,096.01 | 281,818,350.00 | 40,011,000.00 | 72,764,650.17 | 347,472,904.16
AR R20124E12 311 LELA 1-54F 54ELAE AR it

e
AT 1,029,390.95 - - - 1,029,390.95
ST 2,399,692.21 - - - 2,399,692.21
fEHIRIES: - - - 250,000.00 250,000.00
A8 Gy M & Rl gt e 450,750,204.00 | 274,859,716.50 | 158,376,952.50 62,625.00 | 884,049,498.00
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PSR 5 B 1,984,099.99 1,984,099.99
IVE @RI RS 10,821,092.10 | 10,821,092.10
LS FR T 358,284.81 358,284.81
BrE R 454,179,287.16 | 274,859,716.50 | 158,376,952.50 | 13,476,101.90 | 900,892,058.06

i fii
IVZRYEAEIE 2,287,965.84 2,287,965.84
S th [0 ) 4 Rl % 72 3 244,599,620.00 244,599,620.00
AT 2N R M 368,729.89 368,729.89
RLAHEE 9 85,091.51 85,091.51
LA B R 5% B 106,240.39 106,240.39
RLATAZ 55 9 7,227.59 7,227.59
LA R 2 56,609.81 56,609.81
IDZREEIRSS 116,092.29 116,092.29
FoAth A7 ot 420,000.00 420,000.00
fifot St 244,599,620.00 3,447,957.32 | 248,047,577.32
) A R B G 209,579,667.16 | 274,859,716.50 | 158,376,952.50 | 10,028,144.58 | 652,844,480.74

T R ARG KA~ Fe i, JH2 RS L I EE e i

H e EIH H 2 H i34 78,

7.4.13.4.1.2 FIR R FI8BURE

ik | BRI 2 DA HAR T I R B R AL .
X AR H 4 B 1B Y
T A (A NRMo)
e AHAR AR
2013 4F 12 H 31 H 2012 £ 12 H 31 H
A FIZ _ETF 25 AFE Wb %) 211.04 it /0%y 428.33 1570
i3 2T [ 25 Ak Rl n#y 212.93 Jijt 14 In%y 433.45 J3i G
7.4.13.4.2 ANC RS

BINIC XURE A Fi5 < i TR (8 2 o (B BOR SR BIL i & PR AN I SR AR Al i & A=
BN . AT R 51 KGR i, R I AN AR -

7.4.13.4.3 AR HE KBS

FLABA AR OB R F6 2 <5 BT < A 2 SR BOR R I g i & D B i 37

A RGN A CLAM) T 370404 DA 3 AR Bl M0 5 A i sl ) XU o A < E Bt T
RS A 5 P L iy R AT 8 ) M T 4 5 5 R BE SR AR A5 2 » i W £ EL A A A6 IS R
PR HAMIETR RAT E9R B BB TG DUBURF R T2, thn] eI T IEZ= T
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BARPANITZ

ANHe P BT [ E 2 SR B I LU B A T 2 2 5877 1) 80%; IS BUIESS

B B [ 5% LA AN i T3 G 507 1) 2006, I BB 3 H A2 — 4 DL N A BURT
7 B LA T B4 55 7 1B 1K) 5%;  BOIERH 5% LBl AN B o 2 4 B 77 4
fELH 3%

BEAL, ASH G 5 8 BN BE H AT & i I TR A s it 4%, 4

iz H 2 Ao B VR J AT U R, LG VaR(Value at Risk) 84555 K A
B < T W AP LE AN RS, B B ) 5 XS XS R AT BR IR AT 42 o

7.4.13.4.3.1 HABPHE XU O
SEiEA. ARt
AR R
2013 4F 12 A 31 H 2012 ¢ 12 A 31 H
HH 4 4
N e E FEHE L Ny IR IKIEL FEE EE
1 (%) 1 (%)

N A B R vz It B
g% i B R 68,809,681.46 19.80 62,625.00 0.01
oay
R b A il R e _f
g% i B - B 411,600,840.00 118.46 | 873,986,873.00 133.87
oay

T2E e Rl B8 -BUIE I BT

A 10,000,000.00 2.88 10,000,000.00 1.53
&1t 490,410,521.46 141.14 | 884,049,498.00 135.42
7.4.13.4.3.2 FABA RS B BURE 1
o ST 4 XU e 52 T L S A HP R 300 T8 507 DLIE K50, DL RO g b s At
| M As g
B b S vk LA oAt T 3728 R RN AR
7P R H 3 4 % e 1A )
g (AL ANRMoo)
AH 2 A A% & 1) AR )
R e KA EAERER
S HT
20134 12 A 31 H 2012 4F 12 A 31 H

b £ Bb A5 3 U 38 0

) 4 I
E0% ¥ fN# 183.51 5 G
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b 5 B A gk 2D

50 W% 183.51 Ji G -

E: ARSEHNEHE-BAE R (CAPM) XA & ) T4 4%
RS BEAT 70T T RO SOi KURS: (RO BRI A, B 17 AE oA AR F ANAR (141
BET GBI E R BN T I AL A R B S B AT REMASNIN , KX 2
SAFEF AR . BUEE 2012 4F 12 H 31 H, ARES ARG R ERE.

7414 HBTEBR ST SRR T ER AR EAAFER
7.4.14.1 G H IR
BER AR, AHEE T E U A F I,

7.4.14.2 HABZET
BERMEH, ANFEE T B A HAh B,

7.4.14.3 W &R pIHEHE
AW S4RF O T 2014 4F 3 H 28 HAAFE 4 R4 8 BN\ .

§ 8 BARHRE

8.1 MWIRZEHETHESHM
SRR NRMIT

g 5 H = S
1 | BER#EE 68,809,681.46 13.48
Hrpe B 68,809,681.46 13.48
2 | FEWES IR 421,600,840.00 82.57
Hpe fhigp 411,600,840.00 80.62
B IR 10,000,000.00 1.96
3 | BRI MIR - -
4 | ENBRESERTE ™ - -
:¢=§%ﬁE%W§Aﬁ%$@§ ] ]

7
5 | HATHIMA A S ATT 10,773,106.11 2.11
6 | HAh &I ™ 9,384,796.78 1.84
7 | &it 510,568,424.35 100.00
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8.2 HIREATIWARMBERRAS

ERURAL. NIRRT

ez

~IehrE

o e B
el (%)

AR MR b

Kk

fil] i b

33,563,042.68

9.66

R T BRRUROK A P AR,

O

R ZFEN

2,552,000.00

0.73

ASEIB AT HEEO

I @ mm |0 |m

g A Ol

5 R AT AME BEAR RS

10,920,638.78

3.14

B4

Pl

AL GE TR 55 A 55k

21,774,000.00

6.27

BHART BRI

KA PREEAN 3 3 B0

JE RIS BRI H AR R S5

#E

PAMS TAE

B AN E RN 4

»w | |O [T |0 |2 |Z |r X |w

Gt

it

68,809,681.46

19.80

8.3

HARIE A SO E o e S B 1B BB R/ N R TR IR S R B A

SHRAL. ANRFTT

PSS | R | BoE (BO

~fehrE

EE ARty
BB (%)

300058 | WtIthR 230,000

11,914,000.00

3.43

300071 | “EiHFEE 340,000

9,860,000.00

2.84

600703 | —ZOLH 300,000

7,437,000.00

2.14

N lw [N |-

600372 | HFLHET 260,000

6,203,600.00
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5 | 002064 | fRIEZEL 648,100 5,904,191.00 1.70
6 | 002292 | B kg 140,058 4,574,294.28 1.32
7 | 300253 | P 60,000 4,356,600.00 1.25
8 | 300032 | & ALHE 240,000 4,029,600.00 1.16
9 | 600637 [ERBE] 99,974 3,696,038.78 1.06
10 | 300315 | HjkH: 100,000 2,868,000.00 0.83
11 | 002415 | ¥HEEAL 120,000 2,757,600.00 0.79
12 | 000501 | B A 200,000 2,552,000.00 0.73
13 | 600597 | AR 55,917 1,241,357.40 0.36
14 | 300045 | fEF10)E 30,000 747,000.00 0.21
15 | 002475 | SEifUs# 20,000 668,400.00 0.19
8.4 WMEHFNKERFEASHEKRES)
8.4.1 RTFSEAN&HE M I ES T ™ 1F1E 2%B0HT 20 44 K E 4
SHURAL: ANRTT
F | mEAT | B AWRI TS s
1 300058 W tolhr 16,290,387.69 2.50
2 601989 [ & T 14,018,000.00 2.15
3 300088 KGR 13,937,890.40 2.13
4 002368 N gy 11,238,831.00 1.72
5 601318 22 9,968,854.00 1.53
6 601555 ST 9,636,636.27 1.48
7 601258 e KA ] 8,293,076.56 1.27
8 002329 ERA 7,139,556.20 1.09
9 600703 — N 6,936,701.88 1.06
10 | 002064 rIgE L 6,669,337.00 1.02
11 300071 G 6,563,178.31 1.01
12 | 300104 IR 6,247,865.78 0.96
13 600372 H T 6,107,311.22 0.94
14 002663 5 el AR 6,075,888.52 0.93
15 | 002273 KEmJEH 5,727,365.00 0.88
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16 002475 SLIFKG 5,641,246.00 0.86
17 600252 Hh i £E [ 5,599,946.22 0.86
18 300203 kL 5,337,673.00 0.82
19 601168 R4 5,112,553.00 0.78
20 300037 W H 5,079,159.65 0.78
T AR CSRNEE” WIS &R (AL AN LA E) 1HA,
AN FEAHRAT 5 3
8.4.2 Rt & WIS B ™= 1#H 2%B0HT 20 42 KR Z A
LR NRfot
B | IR | sk AR St 4 i
1 300088 KAERHE 21,338,025.39 3.27
2 601989 Hh [ & T 11,958,042.00 1.83
3 002368 N e 11,473,895.86 1.76
4 601555 REIUESF 10,339,885.65 1.58
5 300104 SR 8,474,000.00 1.30
6 601318 Hh [ - 22 7,860,382.30 1.20
7 002329 B RFA 7,722,211.04 1.18
8 601258 e KA A 7,372,871.56 1.13
9 002148 JeghiifE 6,131,866.40 0.94
10 | 300027 AEH o 6,105,502.00 0.94
11 002475 SLARKE 2 6,008,141.77 0.92
12 600252 Hh {E 4L ] 5,917,213.74 0.91
13 300203 ROtk 5,453,667.56 0.84
14 300058 W O 5,345,729.28 0.82
15 300014 {0481 R 5,004,309.53 0.77
16 300136 EE IR 4,898,888.13 0.75
17 002663 e S el 4,892,692.14 0.75
18 | 300033 [ 465t 4,794,575.08 0.73
19 002273 K em ot 4,598,994.00 0.70
20 002104 (EEHihy 4,576,165.08 0.70

VE: AT ST A B SESE S el (RAZ A s DL D 1 A1,
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J
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ANFE AR T
8.4.3 S\ Bt S i B A S B0 B S Y I R RSO B
i ARt
SENBEE A (AT SV 263,073,489.06
SEH R ERRN (A B8 213,222,369.20

e AT CENPBERREA (BRAE) SA” A SRR (730 &
W PRI S QRS IR AL H ) 318, AFEHRZ 5 .

85 ARG RNGHFEFAS

SHURA: ARt
e i A Sl e
1 E XK g7 ; ]
2 AT - ]
3 LRl 19,824,000.00 5.71
Horp: BURME &R 19,824,000.00 5.71
4 VA5 245,016,840.00 70.51
5 AP I R 55 59,950,000.00 17.25
6 R 86,810,000.00 24.98
7 A i - -
8 HoAth - -
9 it 411,600,840.00 118.46
8.6 HARILAME & EE T = E H B K/INHEA BT L4 SR B Bt B 4
SHURA: ANRMoT
TR e
JPe | B | Biss | BE R A RME N
(%)
1 1282298 12 AL 400,000 38,876,000.00 11.19
MTN2 ’ DR
2 122538 | 12 ¥4 2 300,000 30,306,000.00 8.72
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