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P, R R AR, B U5 R I R AAE N LA AR AL, eI m] 5 3

XA MRS BEAT

Y.

6.4.13.2 12 F K&

R EAIPEAL, FFE AR PRI, g XU 2 Il 4 m] 7K 52 1

{5 XS R i 2 e e A Z i R P N A2 2 5 PR JEAT G A 5T, B HR & T
PUESF 2 RAT N DUEZ) . B85 BIA RS 0L, SBUE e 5 i R A et

AL RS o

AT 4 1 9 < B NAE A 2 R 28 5 % T B AR AR DLREAT 1 78 20 IO PP A - A
G MAAT A BHEA R G ET P EIERAT, SR SR
FH RS AN FK o AN HE 72 28 5y FITidEAT 128 5 221 LA ey BIE S B 45 5 IR ST 2 7]
NAE Ty 0 T 58 BRAE 7 S ORI 5, 1240 KU AT BEPEAR /N s AEARAT )[R T 4
BEATAZ 5y H 5100 58 5y 36t F-a3E AT A5 FH VA I 0L 55 22 8075 2 Qa2 A T BIR 1) A4 6l AH DL

R FH XU o

AN A < BN ST 7 A5 P XURSE BRAURE , S 5 B A5 P 5 20T
Al KA B UE SR A AT NS HRUS:, Bl 7 B #5055 BL e B XU .

AFE ARG RE R L% ChE AN RETEHVPRE HERE S B D)

BT bR HESE TE SIS

6.4.13.2.1 #AEHME AP SR &

A NIRRT
— PR TR
RGP 2015 4£ 6 H 30 H 2014 4£ 12 A 31 H
A1 20.194,000.00 20.146,000.00
A-1LLF - -
AVER - 10,014,000.00
&iF 20,194,000.00 30,160,000.00

6.4.13.2.2 #HKHE PRI SR RHF T

Bhr: ARMIT
. S AR
KA H PP 2015 4 6 A 30 H 2014 /12 H 31 H
- 12,076,950.00
AAA UL R 87,180,348.79

Rk

10,037,000.00

85,683,740.00
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| &t | 97,217,348.79 | 97,760,690.00

VE: RIPG IR NE G ST A BRI S R

6.4.13.3 WX

TR BN XU 2 T 35 4 T e 4 i T EL AR B A o ) R o AS R G R s v U —
TR A T3 S0 FEA N ] BER ZR R | A 3 S0 E, B— ke T
P SRR T AR I 5 T 3 AV K T A SR P 2% B PR e Bl [T 45 5 B Hp i TEVRE T
SR Z e S T DA ER AN RS AR T

BRSO A IRE ] 55 <5 R IAT Sl XU, AR i <5 0 0 < BN A L X A i 4 Y R O
B2 (BT i L REAT ™ WA I PR A ME R, DR FFEE G A& 1) I ek ~F
HZ ALK, AR s AL A FP Bt 7B RE &, LEEdr
FGE LT B2 [B] R AR T 3, ] DR R e [ A 2y R R sl 1 RS, A3
RURFEHE A7 AT A F 2 o

BEXT BB A A AR LA B RS, AR B < ) 35 <5 BN SE S A N7 10 XU 7 B
A1 BE A VE LB EESR, X s P AR gt AT Rr S A A, B A6
P bR HAFEREN (8] AL RE ISR G fadn . A& ThARBLRE T IR 3R
A A DL K JAt e 52 B A AR5 B8 ot A B A5 o AR Bt T — KA | AT ISR
AR ANEE I 5 < B8 1L 10%, HASE 615 e AR G 2 8 2N A8 T 1) L At
H AR —H o/ AT BUE TR AMF XU TR K 10% . A8 3 6 Fr 5 870k
FAERAT I RNV T 5E 55, HRIRAIAEUE S E 5 BT i 3958 5y, RGBT vh A1
B 0 2 < B YA Y I A2 BR ) AN i B FR AR LR RO TG BLAh, HoR BT Re A& B iR i
I AZHL o BeAh, ARSE ] 3 I S HY m] 0 g B 7 7 A N YT B < R Bl 1
K, H ER— AT EEFAA MR A R iME.

5 S22 S 1 < R B 7 OB — S H B EL T B AN, RS he Ay At &
G S A2 2 H S — N H A HA TR, mlB R e s E (A
F W) E 2 H HATR, BRI AR R ITEL & 2 2GR .

6.4.13.4 T XK

73 B F& 48 J 4 T i 4 i T 2L A Fo A (8 sl R SR B4 i & R T db T 3 %
A& R 2R B AR B T R AR I B P RO 5 /60, 35 R 2 IXURG: « M IR 0 Atk AR A% XIS

6.4.13.4.1 FIZ R K

)2 XU 2 48 4 il T B A S BRI 4 852 T S R 22 AR BT R AR Dk 5
FE IXURG: o F1) SR BB P 4 i T EL A8 T I el T i R R BT S0 SR E R BRI X
[, oAV B ) 2 2K 4 B T L T I A R B 1) 5 AROAR 5 17 35 0 26 =5 o 1 i
o R I 4 VA 5 T 4] RS

A 4 (10 98 < BN R U0 AR e < T M ) ) SR UM R L AT 4%, SRR
PR REAR B2 G B A )45 D7 VR0 bR R 2 R R AT B

A 4 2 BB T 5 5 it B ARAT T8 T 3758 5y PO ] 5 A o il AT A R AR

31



O FxE=

HuaAn Funds

ez R W ad 7 RAUE 7 $% DR 5k < 2015 4F 4RI
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6.4.13.4.1.1 FZ X i O

Bhr: NRmMt
i ;’Kiﬂjw T 15 45 5 4L - Kt &it
B
BATAE 2,286,508.09 - - - 2,286,508.09
el N 796,554.69 - - - 796,554.69
12 H ORIIE 4 9,563.62 - - - 9,563.62
X 5y M 4 Rt 7 50,515,000.00 | 63,741,248.79 3,155,100.00 |  5,630,968.80 123,042,317.59
RESCR] L - - - 2,478,318.00 2,478,318.00
AT ER R 10,200.00 - - 828,423.99 838,623.99
BErE Tt 53,617,826.40 | 63,741,248.79 3,155,100.00 |  8,937,710.79 129,451,885.98
ik
St [ e < ik % 7 5K 40,499,996.30 - - - 40,499,996.30
AT IIE S8 H K - - - 1,014,754.44 1,014,754.44
JREASTE (B K - - - 2,064,569.21 2,064,569.21
JREASE A BN Fi% A - - - 47,090.43 47,090.43
NATFEE 9 - - - 13,040.41 13,040.41
JREASY A5 R 55 9 - - - 25,356.41 25,356.41
NAAE 5 B - - - 540.00 540.00
A ) - - - 3,500.00 3,500.00
oAt 47 f5% - - - 149,780.81 149,780.81
ffi st 40,499,996.30 - - 3,318,631.71 43,818,628.01
) 2R AR Bk 1 13,117,830.10 | 63,741,248.79 3,155,100.00 |  5,619,079.08 85,633,257.97
AR i i
s014412 A 21 1L 1-5%F 5L I A E &it
i
BATAE 1,502,578.06 - - - 1,502,578.06
el N 4,991,165.87 - - - 4,991,165.87
17 PRAIE 4 18,144.44 - - - 18,144.44
5L oy 1t < Rl B 70,423,000.00 | 45,498,490.00 11,999,200.00 - 127,920,690.00
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IV &SI BSS 3,165,791.51 3,165,791.51
IR HA FR 20,100.00 157,088.32 177,188.32
PRt 80,120,779.88 | 45,498,490.00 11,999,200.00 157,088.32 137,775,558.20
i fii
2t [ ) < i 3 7 K 32,799,865.30 32,799,865.30
JREASH JBE ] 3K 916,617.70 916,617.70
IVERESEPN L 57,830.63 57,830.63
A FEE 2 16,014.63 16,014.63
JRLASH B IR 55 9 31,139.58 31,139.58
A AZ 55 B FH 3,492.70 3,492.70
INEREEIRSS 6,820.03 6,820.03
oAt t7 51 376,660.82 376,660.82
Uiki9sSay 32,799,865.30 1,408,576.09 34,208,441.39
) 2 Uk P e 47,320,914.58 | 45,498,490.00 11,999,200.00 | -1,251,487.77 103,567,116.81
s RPIRNARIEG T LA A R E, FHHEIE S Z0H0E IR 2 50
€M H BRI H 25T Dok
6.4.13.4.1.2 FJ 2R KRS ) UM T
ik | BRI A 2 LLAM R HoAth 17 37 28 B ORFF AN AR
X BT P AR R H B4 B A Y
MR (A NRTTD
ot FH 2R ARG A2 B 1 A2 ) AR ARk
2015 46 7 30 H 2014 £ 12 A 31 H
AR ETH25 i Yk /> #148.00 75 7C Y0 #22.00 75 7C
TR 2T 25k i W hn#48.00 /5 7T H4hn#322.00 75 76

6.4.13.4.2 AMC RS
AN RS A2 18 4 i T 5L 2 o8 8RS I 4 U & DRI ANV R AR Bl ke A

WIS . AT ST A 5577 M A PO -, R T 35 R AN XU
6.4.13.4.3 HAMHE XS

FLABAN AR XU R 15 5 <5 T R gtk R 2 Fe i A R R I e vt S DRI B T 3
AR MGNIIC A CLAMR T 3 4 4% DR 3R AL Bl M0 A A e sl ) U o A < 2 B 38
UEZFAZ 5y P b T BARAT 18] [R1 K T 358 5 O e S5 A5 » o T i F) SE A A XUz SR
VT HANIESR RAT B4R B B 2B G DL BUR PR T2, thr] BERIRTIESR T 7
BAR BB IR o

33




O FxE=

HuaAn Funds He g Ra IS i R 0% 2 4 2015 R FE R

AN 4 (R 4 BN AE R AN BB B AL I R R T B By Ak
Al B3 7 MU B8 7 o ANk e il ) 2 AR+ 1 X B S 45 FT RERE A IE 27 T 47 19
R F BT SO, A 2 AT AR 2 N AR R S A TR, Al
FLECANRIIE S T 3 MU 7] <t T R P Wi et B USRS AIE , AR 3 4R AT RER 8
AFIE RGN 2, DURA 5 U 537 48 AR A5 P S ] Wit it il 5 FH ST 5 i
st R BT R W 22 TR (R TG B B o AR 4 1 2 < BN S 5 2 W B A3
B, XGRS B ECE . R A A IATIE I, RIS AT R A
A4 XU o

A et i BB 2 A R 0 B PR AN M KU, o AR G 3BT 2 & v i 0 4
[ 5 WA 2 b A PRI 58 LU AR T2k 2 B8 7 1) 80%, B2 SR 587 IR 58 LE Bl AN v T
FL GBI 20%. BEAh, AKE G AL G B NEE H OO AN L B BT A ROAIE I3 A1 A% S
Jtit %, € WS 2 R OE B EN A e AT XS R, fAE VaR(Value at Risk)
FEAR S AR AS i T W PR TERAE A RSz, RIS T S o] XU 2 AT BR B A2

6.4.13.4.3.1 FHAbA % XU i 1
SR NERMIT
AHAEK EEER
201546 A 30 H 2014 412 A 31 H
T H E A E A
N FHE FEVHE B AN E FEVHE B
%1 (%) i (%)
Aoy P S B 5,630,968.80 6.58
JREZE %
oM a e —
HERKE
fr S ¥ 7= AL
WEA
HoAh
&1t 5,630,968.80 6.58
6.4.13.4.3.2 F A4 g XS B BUR 25T

T 2015 4 6 H 30 H, AZEHFFA 5 MR KB8 G i E By
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6.58%(2014 4 12 H 31 H: AR TR), Kb Rz a2 LLAMY
TN R 2R AR Bl X T AR J 4 B = 1 TG K2

6.4.14 HEN T HEFM o & THRR T E U H A Z IR

p

7 BREAEWE

71 WRESESASHER

i H

St

o e BE PRI B
Bl (%)

LR 45 5

5,630,968.80

4.35

Hp: B

5,630,968.80

4.35

[ 5 YAz 2 5 %

117,411,348.79

90.70

Hrp. figr

117,411,348.79

90.70

B SCRFIESR

ST E B

ERATA R

KNIRE G5

Forre SR [ 1 S NGR B

SRV

AT ARG S I e i

3,083,062.78

2.38

HoAth 25 3 55 7

3,326,505.61

2.57

At

129,451,885.98

100.00

7.2 MRBATWARKBEER RS

AR

1725

~IehHE

A B
BB (%)

AR il

R L

5,630,968.80

6.58

fill i Mk,

(WAN@N )

A4

LT 3800 RS ORI

I

R AN

ACEB . AR AT B

1 AR

—|[IZT(®|T|m

55l

= LR BRI B AR
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J KR4
K 5 L=
L FH SR 55 AR S5k
M B2 A E AR S
N I IREZ S - Iy k=il 4
o) i B R 46 A F A EL A R 25
P HE
Q PA A2 TAE
R A RE RIS
S ey - -
A3t 5,630,068.80 6.58
7.3 HWRBASRMESZEESE = HE L K/ PDEERF R ITE BREER T
bR T
75 H SEARHS % SR A4 FR e (D NyIRIKIEL 15E E )
(%)
1 603993 s | 455580 |  5,630,968.80 6.58
74 WEHARERE AL NERES)
741 BirZAEHBH IR ESE P 1HE 2%ECET 20 42 KIS 40
b ) 4
75 s SEARHS % SR A4 FR PN 2= S PN T eI E
Bl (%)
1 603993 V5 SRR 5,334,841.80 5.15
742 Bir£EHE&FBHIESE = #E 2%80ET 20 42 K40
T
7.4.3 ENBERI A GBS HBRE R BN B 80
EEEAL: ANRmMot
TN RA (BREE) KA 5,334,841.80
SEHBEE RN (AT ) R -
75 MWIREEH M SBNRERSBRELES
SEEAL. ARt
AR Y
e e AR AR TS E

e (%)

1 [H K hiFx
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ez R W ad 7 RAUE 7 $% DR 5k < 2015 4F 4RI

A

P47 =P - -
3 &gz 10,037,000.00 11.72

Horp: U 4 Rl 10,037,000.00 11.72
4 A bie s 87,180,348.79 101.81
5 Al 5 ik % 5 20,194,000.00 23.58
6 Y TR AR - -
7 A] % fii
8 HAth - -
9 it 117,411,348.79 137.11

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

G NRHIT

AR T
e | figsng it | HE (O AN RE L
B (%)

1 122918 10 E-FHfi 200,000 20,284,000.00 23.69

2 122801 11 FEAEfR 100,080 10,303,236.00 12.03

3 122207 12 3% 0 4E 100,000 10,278,000.00 12.00

4 | 041559007 | 15 Z4NEE 100,000 10,100,000.00 11.79
CP001

5 | 041562003 | 15 % 100,000 10,094,000.00 11.79
CP001

7.7 AR FOHE G S F i E N TR R SRR B

R4

AT G AR HIAR R FFAT B SCHRFUE SR

7.8 HMEWREA RMESE ST FHEHGAIR DRI LA RERH

B H4

ARG HRRFFA TR

7.9 ARIEA SHHE G H e T E LR/ R BT T2 BUIE BB B 40

ASF AR IR AR FFAT B .
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7.10 WMEFREEEB R MBHEPRZ 5 BB

7.10.1 RGEHIRAESH R KB R iR E 40
ARHE G AR 5 WV B IR S S

7.10.2 AFEEBRE BT R HBERBUR

.

7.11 REWIRAZE S B E BRI 5 B i

7.11.1 AREHF EH RN BEBOR

o

7.11.2 RE AR S BT 1 B G B R A58 20 B 41
FREEAREPEAREE R

7.11.3 AE S E EH AR BRI
.

7.12 BBEASHRERE

7.12.1 AIRE WA, AR BB N AT+ AU AT EARAAF AP E B

SEEER, AR G H AT N EAFERZ B ATFE DT AT DL

7.12.2 AREHRGAT TR REET, AR Tl R e A FUE ik bR

JE Z AN ISR o

7.12.3 HAAR oAl 250 % 7= 4

5 4 &

PESCIESFE 5K

IS IBEA

FoAt MWK

(EELEE

HAth

Ol |N|oc|jO|bd|W[IN|F

7.12.4 BAKRFEE ML T3 B BT e 3R H 4n
AT G AR WK R A /[ H Wi .
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7.12.5 BIRET+4BE P A EREZR BRI

AT G AR R AT 4 B 2R TR AN AETUE A2 BRI T O

8 HE&EMPHFAANEE

8.1 MRESHBHFAASFBETEANGH

P BERAL:
Fra ANEW

?: N ’ % AN v

Tj;i‘;\ P WA FE 5 NS e
He A R4 EPSEiX
()il) f': /\,\,ﬁ o] %J\ f': /\r»ﬁ
ES RN e ES RN e

3,485 18,615.00 0.00 0.00% 64,873,265.44 100.00%

82 WMRZESEEANMNLARFEEAZESHHR

TiH FEA AU () 5 S B
% e e VARV RSN NGRS 0
PRSI 847.84 0.00131%

e AT EAERNR . BRG] 15 N AR S A &

%X 18]y 0.

AT NR LA AR SO HUS B RIECEXTEDY 0.

9  FBAESHIRS

BN 4y

HEERAENH (20104 12 A 21 H) %

R 2,733,751,055.10
AR AR 25 4 A B0 i 81,295,435.87
A W2 4 R A A5 38,884,278.43
Pol: AR B 4 A TBE [B] 77 0 55,306,448.86
A 5 BASE PR3 AE B 3 B -
AR 5 BB R J5E 4 A 20 0 64,873,265.44
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10 EXEHER
101 EEHTRFEARSRK
AR5 P TEHE 4 A AR 2 Tl
102 EEEEAN. EESEEANEIESITERITRNERAERS)

1. ASEEHHANERNFLEHUT:

(1) 2015 4E3 H 7 H, EEEHNRAM [ B8 HA WA R KT
SHAATEM AL, MERSENEHERESE AR AL,

(2) 2015 4F 6 H 30 H, FEEEFINKA THRLFESFIHAERA A LT
MAEMARER A, BREFAENEEARLESE AR AL,

(3) 2015 ¢ 7 H 11 H, EE&EHNRAM | 2GS 8ARA R SHE
BN RAETEA Y, EERAN RS TN B,

(4) 2015 £ 7 H 18 H, HEEE BN KA T2 FalfH i o 67 RUIE R4 %
WGBSR PR N, AW R L RSB G RS2, 50 s E L
[l A 4

2. AMEHAARGITE NN LIRS AT TERANFZ T
o

103 BRESEEAN. Z&M. E2eHEWSFHIFL

AR AT KAZEE W BT TE LS HVRR . ARSI H
NTG# A B G W= R

104 BEEBHEEHREHET

T T P JE 2 B A3 B S ) AR
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10.5 MEHARE ST ITEL B

A A AL G ARSI RS T 2 T 55 .

106 BEA. TEALAHLEREEANAZBERLATTEFBR

AMEATLEEN. FTEALLRmIEE N QA A T DL .

10.7 EEHHIER AR 5 BITTHA KRFRL

10.7.1 ZEHHIESF AT L 5 B Iu# T BE R R R &S E R
EHEA: NRHIT

B ZE A 5 I SEAT %57 T A 4

T

A 50
B 4 24
wum | PE | g

H EE 1!

52 5 H

T 44 R o . A
el JuHE JRAL G A

25 UE 57 IR A
11 R 2 7]

b 5w R IE 2
A RIEA A

W E B &k oF
AR TER T

N AIE 77 242 248
AR 2 7]

R A6 IE 77 I 13
1R ]

RMIETF A IR

AR/

7R AR AT R

LA T

7R AIE 27 IR A
11 R 2 7]

I #B AL 7 A PR

LA

[ & Uk 77 A R

LA

[ 28 H %k 77
A 47 BR 22 ]

I 15 Ik 77 A R

LA
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% IR AIE 77 I A
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e QI IE 7 A R
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A I 05 0
HHAT

e 28 1k Ak 77
A RIEA A

TFIRAE 77 A R

TUEA T

TFIRAE 77 A R

LA T

REE TR A R

FAEA T

BIEZ A IR

LA T

EE TR A R

LA

51K E 77 A R

LA

SO 5 B
AL

K IE 77 A R

LA

A Ak 2 IR
11 R 2 7]

o ] B <
11 R 2 7]

B IE 77
A RIHEA A

] R T IE 77
A A7 BR 23 )

[ AR B 7R
A RIEA A

RAE IR A FR

LA T

FAE IE 77 A FR

LA T

1

AR ] B Ik 77
AR TER

1

T LR & RIS 5 ot Bbrifk:
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HeEEANUEREFEE I, EHHA S oA R ks Lk
HY, IEFARHEN:

(L WEEREME. ¥, B @efnmhE, Jraei ek eials
RE E R

(2) WETCSE s, A E T AN AL IR AN GL, RENEBER A Sk &
M5 E, S TR I TR T AR A A AR 55

(3) BA s MRIAERL, BEas BINIESD 23055 &4, o RBREE 3]
BARBHR, SR WL

(4) HAlA R T2 A AR s ML & 1E5 &

It
e

27716 & FIA by B e ie AL 7+

(1) XF3Z 5y BRI 7 i [ 45 i 55 24T VEAl

A AR OGS T ] 22 Sk IR AL R R N AR |38 58 5 B oo e bR HE AN (7 7 Ak 551 F
P IPED s XHGEIEAE 5y 870 B 55 T AR 55 TR B AN 25 45 5K 1 EAT VR A o

(2) 15 CHrigsc 5 B HiE 8 1% R)

Z AR T O BRI 58 5 B e ZF R S5 5 PR 45 R, B0 th 40008 1 o
76, G CErgas 5 ot HAZR), SHUHHE A 5 B on i ZEE ARG MRt
TR .

(3) fRiL2 o Foc 4 BGR AL B RIS L B e ik

NI E B BN AR OCHR T TERASH) CFrig AL o) e i s AR ) S Hoxt 77
LR AT A R TH A%, JFEEHME .

O EE P SEPIEIR=PN

FEEENSPORLMIFRE] GEFRAZ 5 B oo R0, FFl it et
N

i

10.7.2 ZEMHIESS A F 3 5 B u AT FAMIESR 85 K5
EHEA: NRHIT

1572 o) (51422 5 BLIEAE &)
Y5 4 F = 430 [l 4
A EH | BEER | BRAEE | SR | RS e | IR
AT RVE W EEA] EAK,
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F LG A5

A2
W
EL 1l

ZAFUEZF I
11 R 2 7]

A5 R
ARITUEA T

W & BB IE R
AR TER T

JIAIE 75 22 28
AR 2 7]

6,594,589.20

6,100,000.00

ARACUE T B A
1R ]

RIUETF A IR

TUEAT]

IR AEARAT IR

LA T

JRAE S A
R ]

7,000,000.00

0.86%

] HRAUE TR A R

LA

[ & UE 7 A R

LA

26,670,958.60

24.64%

110,500,000.00

13.51%

[ 28 k77
cAn 47 BR 23 ]

[ {5 U7 A R

LA

5,977,532.00

5.52%

268,600,000.00

32.83%

fERIUET A IR

LA

FURAIE SR AR
AR

3,120,846.00

2.88%

72,000,000.00

8.80%

EOESF A IR

LA T

24,076,937.07

22.25%

102,600,000.00

12.54%

e BRIE 57 A

R ]

ERIKAUESF
A RIEA A

16,862,075.04

15.58%

10,000,000.00

1.22%

TFHIRIESF A IR

LA T

TFISIESR A R

LA T

RAES A IR

LA T

FIUEFAH R

4,000,000.00

0.49%
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TN
i}gfﬁm 16,000,000.00 1.96% ;
Dl 5]
Eggfﬁﬁ& 42,500,000.00 5.19% ;
DAl 5]
NV AIE Z7 B Ay ) } .
HIRAR]
KR TR _ _ _
AT
25 2 A
EEZE?X‘% 1,800,000.00 0.22% ;
1 b 4
fgg S| 15 640881.90 | 14.45% | 85.000,000.00 |  10.39% ;
oo 5] e L 5 _ _ _
AR T2 A
;%ﬁgz\ﬂ\? 76,000,000.00 9.29% ;
Eig‘gf 9.288,154.80 | 8.58% | 9,000,000.00 1.10% ;
Dl 5]
b R A5 7 _ _ _
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