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- =3 N BN

i 2 i 2 e 15 HHR A =1 . o LIPS el %

= t . I TRV =R )
R 2K ’ S Y X H 19 $; (B PR S e

1

001696 | sZH3hJ; | 2015-06-30 | E K 17.25 399,993 | 11,455,596.30 6,899,879.25
002354 | KRRk | 2015-05-28 | = AIEIN 96.97 | 2015-07-23 87.70 | 100,053 | 10,798,598.40 | 9,702,139.41
300007 | WUEHET | 2015-06-29 | EEKIEIN 74.72 160,675 | 15,956,391.08 | 12,005,636.00
300163 | Ze&widt | 2015-06-30 | EEAZHIN 29.92 500,352 | 22,637,511.28 | 14,970,531.84
300255 | Lzl | 2015-06-03 | EE AEEIA 34.71 | 2015-07-13 31.24 | 500,000 | 10,890,678.00 | 17,355,000.00
002739 | HikBisk | 2015-05-14 | HF/=FEA 221.86 | 2015-07-03 219.68 | 170,000 | 15,923,967.85 | 37,716,200.00

6.4.12.3 R ERER 5 FEAIKIF R

6.4.12.3.1 HRATAITH R E Y

AR WK 2015 45 6 H 30 H ik, AKE G TMRAT IR 3565 75 1E B 2E 5
TE IR 1 it 57

6.4.12.3.2 X 5 i {5 IE B Y

AR WK 2015 45 6 H 30 H ik, A4 T2 5 Friish i J7 1E B2 5
TERHI I B 57 o

6.4.13 &R T RRE K&

6.4.13.1 RS EBEMALRLEM

ARF G — HHHT E AR IR & RAE AR H 4, 410 X6 5 T 35
HEAL TR EEAIE S, W TS Mt Mg s, B TR REEE TN
Ry P o e T L N O L o = B SRS ) s N 1 5
B e 3 P SRR IE SR 2 o A FE S AE H o &8 1 sh R I IR Y 5 X 28 4k T
JELRH 2 R RO T B 45 XU, « st XU, 2 T 3 UG, o AN G i 4 H N
I XU P ) T b G O DL B KU 2 I 2 PR 8 TR 2 I, A 4l it
SR | RS SR PR I Bh S RIGHC 76 G B ] 3 XU A e 4 8 7
Wl rEERE L, GBRIES TP MKIAR e, J1R A IR B A A .

AREE A MR N FAT AT XS AR R R, AT T DA 2
RENZOE] B, KGEHIR RS IWREAZER. KB B AH 5k
R Y AT N RS LR Y AL N N S B S S I NP o - N VAl N v kil
s, MBTHE RS B BUR, B SCE I KU 5 S AR TS i 5 AR
AT R, EEEE R A IS RS HE L2, tHefe Aa HEaE
ok r I 975 0 042 1) 5 e s 0 L 25 R 1 2 T XU B 5% = 2 P W SR AE AR A
PR BRI AR 57, PR I 5 2558 1T A AE SE S R XS BE AN FE 8 UG B9 2 . 4L
PEAGSE . IRSFEAZ N A R HAT BB, IR RS HEE m) B 52
KA FI R T AE

AN 4 1 5 4 B N T Al T L 0 XU B Bk A R i e 1 o AT R
SE B AT A T 1 A 25 b UG = 2B ) R e A o A MR BT IR B R, AT
PR 453 R 1y 7 B R B R HE B R) S B A3 R IR ARLE o M B0 MT I F R Ok, AR
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AEEHRHE AR, SiGEe iz femm TR, EERE XS =R,
P, R B B, B U5 R I R AAE N B AR, eI m] 5 3
XA RS FEAT MBS A AN VEAL, B AR BRG] R ) AR 52 AV
Y.

6.4.13.2 1 F R

15 F A 2 FR 2R S AE AL Ty i R RAE ) 6 TR JBAT B A 504, BB RS
FHEIR 2 KAT N BLEL) R4S AT R A B SR EOL, SEEES T iR M s
A AU

AT e I NAE AL 5 B0 28 5 0 F A IRBLIAT 1 7855 I PEAL « A&
B & MARAT S RAEA RS ITEST P ETRERT, 58T GNE
FARBS A K o AFEGAERE 5 BTt AT 758 5 $51 A b IR SR 610 45 A PR 5T 2 7
NAE Gy X T 58 AIE S A WORTER TS 5, 3B 20 XU AT REVEAR /s ZEERAT (R [FML T 3%
BEATAE G BT B0 AE Ty ot T 104745 FH VTAR I X0 10E 27 38 #1107 gk AT BIR i) LA il A B
(45 F AU o

AT LS N ST 15 XU B RE , T8 X % B M E P S0
i RAE HIRIE SR R AT NS F RS, L 25 B8 98 DL23- s FH XU .

T 2015 4F 6 1 30 H, AIEGRA KFRE G, JeqT E40E AR M Rt LA
MR 5 2 4 W P~ 1 EL A B 514 0.93%(2014 4 12 A 31 H: 16.12%).

6.4.13.3 FBhHE R

TBh VXS R T8 I S AR JBAT 5 il S5 S S5 I 8 21 5% 4 Rl B 1 XU
A FE G IR B R — T THI >R H T2 S AR\ AT il ey 2R e [B] L4 g 2
S 5 TR BT 455 R T AR A8 5 T 3 AN i R iy SR 1 A8 30 I 35 A
TR TR JCEEAE T 3 DU ZU e B s Dl T DA B AN A AR T

B S A I [ 5% 4 PRI s P XU, A3 4 P 35 47 BN A5 HWE AR R 4 1) HR T
IR B 175 490 3R AT 7% M A T S sl M 75 R, PRFFIE S BT & R o] I3k ~)
52 MR . AFEEHIEESEH AL S SR T BB R 4R, ZedlE
B DL T VB2 [E] R AL 3 5 X, DR R R e A X SR (R Bl 1 R, A
RUPRBR I S AR

B3 $E T A AP AR I IR sl M IXUGE AN S 4 A 35 478 TN IR 3 e ST P XU 8 B
HRIIW R I B PE LU R, KR s AR AR AT FR SR R AT A b, BEEA SRR
e RabR . AR T N AR BLRE ISR G e bn . A& AR BLRE = R
At R B A8 AR 088 52 PR 1) (R 45 98 i ol L A 4 o AT S 3 T — KA | RAT I
TIE AR 3 4 U2 P21 1 10%, HARFE S 5 AR 4103 &8 2 NS H 0 HAh
B ILFFA — KA T RATIESR A IZUESR 1 10% . A3 & FT FE R 20IE
FAEUEFRAZ By bfi, HRTN el AT R RN 13528 5, R R B3 R B 7R 30
Iy I B PR N 2 IR AN BE [ B L RS AN, H AR RE LA BN M 3 I AR
Blo BEAh, ANFEE T i Sz R 4 @ 5 = 2 N R I 8 e N R B 1 7R R
H ER—BA BT SR A G FRENA NE.

A F G F R SR ) 458 Gl 1 5 A 2402 B H B8 — A A LA AN R,
AT [A] JE A A B (B A A s ) JE [ BT H BT R, DRI i R A B Sy R
PRI & LB L& T &
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6.4.13.4 iR

37 RS A2 FE 2L 4 BT e &l T 2L A e [ B R R B &I B R Tk i 3 %
MR DR R AR BT 2 A2 IS0 P XU, A5 AR 25 XU« AV IR AN EL A AR A XU

6.4.13.4.1 F|Z X K&

F Z X S 18 St T B SO E B &3 = 2 T I R R A8 B & 2B )
PTG o 1) 2R BB 4 ik T EL AT THI I PR T T R R B TR S 30 SO E R B AR
B, e rp i s AR 258 8 4 ik T B A T W AN JE T ) 485 SRORR 4 T 3% R 25 2 e A e
X AR I 4 AT 52 1 RS

A 4 ) 2R 5 A LN S BTN A 2 4 T I o) 23R P sl b A7 i 4, i
PR B A W A 710 Bl R R XU 130475 P

RIS A B AR B R EE S G b B P2 A R U AN T, BRI A S S RN
KA E TGN B R KRR _ BT T iR A . REE S REA 1R 24
JRPE P E AT, SE RIS FIm R,

6.4.13.4.1.1 FZ X b O

fhr: NRmM
AR LAELA 1-5 4 54 E AHE it
201546 A 30 H
e

HRATAF 5K 5,370,034.44 5,370,034.44
GEE AT 4 4,488,330.76 4,488,330.76

1EHHARIE 42 668,271.73 668,271.73
35 5k A b P 34,435,948.90 401,267,970.37 435,703,919.27
TNGR B A i 75,000,004.00 75,000,004.00
2 WCAIE 25 37 B 9,802,000.58 9,802,000.58

RLYSCRLE 779,210.48 779,210.48
LS H R 25,277,862.84 25,277,862.84
Aqustny 119,962,589.83 437,127,044.27 557,089,634.10

i fii

RATUEZ7TE H K 11,862,290.75 11,862,290.75
A IRz [T R 32,183,710.48 32,183,710.48

A B BN Fik 828,063.36 828,063.36

AT 3 138,010.57 138,010.57
A AE 5 % 3,659,381.27 3,659,381.27

FoAth A it 282,152.61 282,152.61
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ik Ti¥=Sa 48,953,609.04 48,953,609.04
AU B Bk 1 119,962,589.83 388,173,435.23 508,136,025.06
AR
LR 1-54F 54U E AHE &
20144F12 A 31H
e
AT 8,062,528.25 8,062,528.25
A AT 13,367,555.58 13,367,555.58
1EHHARIE 4 488,766.82 488,766.82
38 5y ML e 39,617,000.00 115,925,400.00 29,763,399.20 701,271,199.74 886,576,998.94
2 WCAIE 25 37 B 8,425,117.81 8,425,117.81
ORI 1,241,962.85 1,241,962.85
7L ER K 2,485.09 655,396.12 657,881.21
R ne 61,538,335.74 115,925,400.00 29,763,399.20 711,593,676.52 918,820,811.46
i fiit
JREASHIE 25 37 B 7,534,592.50 7,534,592.50
A IBE [T K 2,218,825.64 2,218,825.64
A B BN Fi 1,621,519.29 1,621,519.29
RIAFEE 2 270,253.23 270,253.23
I 2,703,024.90 2,703,024.90
FoAth A it 459,154.71 459,154.71
ik ii¥=Sa 14,807,370.27 14,807,370.27
ARG B Bk 1 61,538,335.74 115,925,400.00 29,763,399.20 696,786,306.25 904,013,441.19

TE: R PR NAIE GG LGN~ S, IF%

e H BB H R T Lk

6.4.13.4.1.2 F) 2 X% B BEUR M 0BT

M 20 e 1A =R BT

T 2015 % 6 A 30 H, KRS A I 5 W AT T A ROME &3 SR E
A5 6.78% (2014 4F 12 H 31 H: 20.50%), KR AREM T A5 4
YRR N AL

6.4.13.4.2 ML RS

AN AU 72 Fi8 4 b L B A A s 8 3R SR B & 9 & R AN VE R AF B iy AR
BB . AFEL TG %77 K i LR T, BRI T 2 R AN XU .
6.4.13.4.3 FHABMHE XS

FCAAN AR XU 2 415 258 < T o < i T B 2 o B R SR I vt 2

ESIERIERZ
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b
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A RGN A BLAMK T 3 4 4% R 3R AL Bl M0 A A e sl ) U o A < B 38
UEZFAZ 5y P b T BARAT 18] [R1 K T 358 5 O e S8 A A5 » o T i F) JEL A2 A XUz SR
VR BANIESF RAT B4R B B 2B G DL SR PR S T2, thr] BERIR TIESR T 7
BARPANIFA

AT 0 e BN A BB B AL S i R, SR “ B B
elgg, BN LTI DU BUR R0, S5 GUE IR Ti7as T i ol i 557 i
BNAGTERGOE; B BAMIETRRE T JOE B, N EReES
[ 240 5 Vi BBl P B At R EAT 35T o AR B < 1 3k i BN U145 5 5 L S O A 85
ALk, MBS, B ACE . BORAGBHTEIE, RIS A RER AR
i R o
A it i 5B 2 A 20 U PR AR AN B XUz o A BE G BB A & ISR 7
I BT LU o5 2 e B 77 1) 30%-80%; {5177 55 ] 5 WAL 2 B 7™ RO 43¢ 8 L A o ik
B 0%-65%; BUIEIE BT LLB 5 5 517 13HELIK 0%-3%. BLAh, AT
B E AR H O AT G P A OUE TR A% St 42, 5 9138 Y 28 e &5 100t
B kAT RS B B, A0 HE VaR(Value at Risk) 8 Ar 55 el 12X A% i 4> I I A AE A 4%
RS, RIS ] Bt KRS AT BR IR A2

RN

N

B

6.4.13.4.3.1 FH AR & RS i O
SEEAL: ARt
AR AR
2015 4 6 A 30 H 2014 4212 A 31 H
=] HREE HREE
N FEHE B N O E FEHE B
il (%) B (%)

SO PEEBTT- | 401,267,970.40 7897 |  701,271,199.70 77.57
% SEA B
3 Gy MG b s P —
AR kb
AT SRl P2 -
TE %
HoAth
&t 401,267,970.40 78.97 701,271,199.70 77.57

6.4.13.4.3.2 AR #E RURSE FOBURAE 2B
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ik | Bk G e 3 e DA HoAth T 3728 8 R A AR
X% P A a8 H 38 4 55 P2 1 E 1T
g (R NIRRT
FHIR RS A2 B X AR B A AERER
S 201546 A 30 H 2014 412 H 31 H
1. MG R UE T WHn#93,192.00 75 7t W Hn#95,531.00 75 7t
5%
2. Mg b 3 v T & ek #93,192.00 73 7t ik /> #15,531.00 73 7t
5%
6.4.14 F B FEBASIT & IMEBEVH LA EIR
Tco

7 BREAEWE

71 WRESESASHER

EHEA: NRHIT

PN e
e A i R
1 G 401,267,970.37 72.03
Hodr, e 401,267,970.37 72.03
2 fii] 2 WA 2 5 % 34,435,948.90 6.18
Hr. i 34,435,948.90 6.18
T SRR SR - -
3 AN A 4ot - -
4 SRATA AR - -
5 SEON R A 4 il B 75,000,004.00 13.46
Hordr: =B ) S5 N - -
KA A

6 BT AR S BTGt 9,858,365.20 1.77
7 HAD A T 36,527,345.63 6.56
8 it 557,089,634.10 100.00

72 WREATIVSRHIREREAE

@ NRMt
DR Y

e GNES anttin | L
A S NN Gi:: N | 4 6,817,092.60 1.34

35




A

1E3 S

HuaAn Funds

2 Z) 7 ORI B G AU B R G 2015 SE AR IR

B KAk 24,750.00 0.00
C il 3 Ml 181,990,268.06 35.82
D M 77 7. R OK A A - -
HER
E e 14,650,410.00 2.88
F kAN - -
G TIBIEH . BAEFIREDLY, 12,518,700.00 2.46
H fE1G B 15,660,000.00 3.08
| & ISR ARG B AR 19,578,939.41 3.85
b
J Sl 14,640,000.00 2.88
K G =l 12,348,861.12 2.43
L FH RIS 55 25l 43,241,091.46 8.51
M B2 LA AR MR 55 24,455,164.42 4.81
N IR PR AN A L i B 10,871,000.00 2.14
0 J BIR S5« A5 R AN H A R 55l - -
P HE - -
Q TPAR2 TR - -
R A ARF R R 37,716,200.00 7.42
S oA 6,755,493.30 1.33
&t 401,267,970.37 78.97
7.3 BIR#%BARME 5 EE R = EHE BRI TR BB R4
A4 T
75 Jie SEARHG J B A4 FR e (B ARME HHE LA
(%)
1 002739 JIikBi 4 170,000 | 37,716,200.00 7.42
2 002707 AAZENE | 300,000 | 28,272,000.00 5.56
3 300284 AR 1,199,959 | 24,455,164.42 4.81
4 300281 S RS 034,843 | 22,043,597.94 4.34
5 300145 B N | 471,419 | 20,718,865.05 4.08
6 603308 B Ay 600,010 | 17,544,292.40 3.45
7 300255 WilZplk | 500,000 | 17,355,000.00 3.42
8 000721 79227k | 1,200,000 | 15,660,000.00 3.08
9 300163 JeiEEAf | 500,352 | 14,970,531.84 2.95
10 600109 [ £k 600,000 | 14,640,000.00 2.88
11 002659 h &M | 700,000 [ 14,637,000.00 2.88
12 002366 FFRIBc#y | 180,000 | 13,208,400.00 2.60
13 002285 AT 575,973 | 12,348,861.12 2.43
14 300005 BREgE | 450,000 [ 12,330,000.00 2.43
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15 002196 J7IEEML | 514,851 | 12,006,325.32 2.36
16 300007 DU T 160,675 | 12,005,636.00 2.36
17 603008 =N 600,000 | 11,304,000.00 2.22
18 600593 Ki#EXT | 350,000 | 10,871,000.00 2.14
19 002344 W | 520,942 | 10,226,091.46 2.01
20 300108 XAy | 600,000 | 10,212,000.00 2.01
21 600446 SUE Y 80,000 9,876,800.00 1.94
22 002354 AR IR 100,053 9,702,139.41 1.91
23 002492 fEFLIA3E | 470,000 7,336,700.00 1.44
24 001696 SHBENS | 399,993 6,899,879.25 1.36
25 002679 R eAR | 248,799 6,817,092.60 1.34
26 600603 KRk [ 399,970 6,755,493.30 1.33
27 601222 MRPEEHF | 181,114 6,355,290.26 1.25
28 300013 T 200,000 5,182,000.00 1.02
29 603766 b 2% 200,000 5,020,000.00 0.99
30 300058 WoEkr | 300,000 4,743,000.00 0.93
31 603979 SE 1,000 24,750.00 0.00
32 002775 SR AR 500 13,410.00 0.00
33 300482 JiZ W) 500 11,520.00 0.00
34 002770 b Ll 500 4,930.00 0.00
74 MEPARERELASHNEKRRF)
7.4.1 RIFENSTHE N VRS B =18 EH 2%B0ET 20 4 K B4
B2 4
75 Jie SEARAG J B A4 R AHIRITENEH T EHE
B (%)
1 000712 e B4y 62,403,710.59 6.90
2 601318 Hh [P 22 46,191,116.16 5.11
3 600415 ANGTEE 43,906,399.59 4.86
4 300284 AL E} 32,826,474.59 3.63
5 600048 PRAF b= 32,557,313.81 3.60
6 601166 MV HRAT 29,109,337.56 3.22
7 000829 B 27,227,026.69 3.01
8 300281 S RS 27,005,898.80 2.99
9 001696 EHZN T 26,421,091.05 2.92
10 002407 EZEZ 24,792,267.09 2.74
11 000969 GRRH 23,541,019.90 2.60
12 300163 e 22,637,511.28 2.50
13 600643 % W 21,879,318.85 2.42
14 002146 TR R 21,848,928.50 2.42
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15 000721 PR E 21,717,326.68 2.40
16 603308 XD Mt 21,057,894.40 2.33
17 002104 18 My 21,031,379.16 2.33
18 300152 PRYE R 20,962,361.25 2.32
19 000961 R 19,725,490.00 2.18
20 000333 e Y| 19,395,132.00 2.15
21 600198 KIEHAE 19,387,966.36 2.14
22 600109 [ £k 19,347,413.25 2.14
23 600687 W42 I 18,939,115.00 2.10
24 300207 JRHE A 18,922,301.63 2.09
25 000547 48 B A 18,831,664.81 2.08
26 300145 A4 18,661,086.36 2.06
27 002659 Hh 2R 18,658,215.98 2.06
28 600588 A 18,331,072.59 2.03
29 600037 AR 2 18,271,949.44 2.02
30 002047 A 18,170,945.00 2.01
FE: ARIT “CSENERN” B3 KL e (RAS A IR LA AZ B ) 1141,
ANFRERAZ Z e
7.4.2 RIFEHESBHE N YIRS B =1 E 2%ET 20 4 KIS 4
SRR NRMT
o B2 4
75 Jie SEARAG J B A4 R AW RIS H &5 e
B (%)
1 002358 ARV H S, 72,944,073.86 8.07
2 000712 e B4y 71,569,963.06 7.92
3 000625 KZRE 65,901,452.03 7.29
4 002152 ] HL I IE 58,376,957.74 6.46
5 601318 Hh ] 22 55,671,500.29 6.16
6 600415 AR 55,300,681.62 6.12
7 600340 B A 43,698,426.45 4.83
8 600185 ¥ I3 = 42,577,286.33 4.71
9 601377 MV SR 37,866,836.71 4.19
10 000829 B 34,326,359.08 3.80
11 601688 IR S5 32,552,258.44 3.60
12 600198 KIEHAE 32,210,049.24 3.56
13 600048 PRAF b= 32,131,901.35 3.55
14 600037 AR 2 32,087,423.36 3.55
15 601555 IR RAETF 31,275,898.04 3.46
16 601166 MV HAT 30,682,973.84 3.39
17 002407 ES EX 30,130,741.98 3.33
18 600271 FiRAG B 29,996,730.43 3.32
19 300144 R 2 29,588,799.66 3.27
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20 002104 EREs el 29,260,793.47 3.24
21 300028 &R 27,974,204.10 3.09
22 000547 A8 K A 27,847,163.00 3.08
23 601628 PN 27,805,117.11 3.08
24 300207 JRHE A 26,141,670.10 2.89
25 002177 TR i 26,053,919.68 2.88
26 600643 % 2 et 25,858,977.99 2.86
27 600588 FH R 4% 24,974,186.80 2.76
28 001696 EHZ T 24,153,215.72 2.67
29 000961 R 24,066,732.80 2.66
30 600571 (i3 23,749,480.00 2.63
31 000024 FATE Ho = 23,249,413.72 2.57
32 002146 EIRY 8 23,018,188.90 2.55
33 600837 R IE RS 21,523,028.19 2.38
34 300212 VLSS 21,457,016.32 2.37
35 300152 PRI RH 21,170,042.34 2.34
36 000969 GRRH 20,948,008.15 2.32
37 000016 TR A 20,869,524.31 2.31
38 002665 LT RE 20,641,510.34 2.28
39 600687 W42 I 20,305,854.33 2.25
40 600323 WA 19,985,146.97 2.21
41 600016 RARAT 19,833,613.71 2.19
42 002040 [FI R 19,261,708.45 2.13
43 601788 HKUESF 19,045,453.54 2.11
44 002047 EE By 18,909,336.10 2.09
45 600958 ZRITUESF 18,890,869.34 2.09
46 300178 i S [ B 18,752,504.69 2.07
47 600114 IR A 18,746,197.51 2.07
48 002383 A A 18,664,424.30 2.06
49 600804 G R 18,452,627.15 2.04
50 600020 i R 18,300,538.03 2.02
e RIS AR B SESEAT e (A A e LA S Bl s 1Y,
ANF B IRAL 7 B

7.4.3 SENBEE A S S R AN B
G NRHIT

SENEEERT A (A ) M 1,613,168,472.43
SEHBEE RN (AT ) R 2,247,519,545.70

e AT SRR A (BRAE) S8 A “SEHIREERIRN (830 &
W P SRS i (RS A IR LU A ) 381, ANEREAHSRAL 5 B
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A
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75 ARSI RAGFBEA S

WAL ARTIT

7328
8 i Aot %{fﬁ; i
1 EEXies
2 P47 =P - -
3 Lz 29,723,000.00 5.85
Horp: U 4 Rl 29,723,000.00 5.85
4 ki - -
5 A S A i 5
6 Y TR AR - -
7 A] % fii 4,712,948.90 0.93
8 HoAh - -
9 it 34,435,948.90 6.78

7.6 FARIEA SHHE G E S T E IR/ R BT T4 R SR A 4

EHEA: NRHIT

R Sy

P | figeileg TR | BE G AN P L
1 (%)

1 130219 13 [#7F 19 100,000 10,070,000.00 1.98

2 140223 14 [#FF 23 100,000 10,040,000.00 1.98

3 140352 14 3k 52 100,000 9,613,000.00 1.89

4 110030 ALz i 24,530 4,712,948.90 0.93

7.7 AR A SOOME S E S T FE N BT B SRR

4N

AT AR HIAR AR R B SRR -

7.8 HMEMREA RNMELAES T FHEHRAKMEFRIT LA RERH

%4

AH G AR IR ARFFAT

i

L

.
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