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TFEF I IAUE SR $5 58 I sh I UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 LAY B R Ak
SR T PE XS AT B, G ST P ARG PR I A B AL B R B P AR RR . Ui
it 52 BR 1) AR 3558 b A b A8 A 2 45 2 RN 1) A AR BILRE 70 R 4 5 4R bR S U sl VE F badE AT R 5 e A
gt

AR GBI T —F AT RAT RS T A B G R E R 10%, HASR G 5 dhAS K
S HE B AR R SRR — A B RAT RS A IZIE SRR 10%. AJE g5 A &
3 8 NS B R AR G 3R AR — X B A R R AT T B R AR % BT A R
FILIEBE SR 15%, AKEG 5 A KL G A G B E B AR R A AR — K WA RRATH
FIVEBEE, AR b A w AT R R 30%.

VSR S 11 1 B 52 7y = ) T X i 1) A B 77 R 51 ok G
BN 52 IREIANGE H BFALROTE DUS WHE . BEAh, ARk & madad 32 (el Gk 53 5 sUAE N 91 52
GNP TEFR R, H ERR—BAEN SR MR RR I A R E . A e B Tish it
SRR B T AR A VA I 3 S B A 15%.

AT GG PN N FE G A 50 7 TR H AT AR LB i AT A DU (AT AR Al
SIS, B OREE DA A9 IBE [m] BRSNS 7 AN TTAR H AT AR B R w] AR B .

[, ARGk e BN JE R & B HIGE (R W52 5 I BIH H 552 o0 F iR b B #2 IR &
JERHAZ By 5t I SR BEATRE T RATAF /KPS AT e R PUR & S5 A HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 PR A B R AT 51 285 U 8 S5 Tt 1 e 7 B A < A 08 [ D 52 5 A 30
PR AN AE Z 0 T ARG o Ak, AR T 4 0 5 < BN SN 1 308 [ DU 52 5 o 4 vt 7 B A1 - AR o 41
ool PR S0 S A 3K RREE IS it ) USSR 5 022 5l DA DR it 4 > Fe BT SR A2
W IAESAFERUETR B 7 i L b BENIE M 2 )8 ) Htth AR D9 58 50 0 FOT Readl [ml e 52 By i, ] %
2R R B EOR S S 5 (R 240 € (IR B AR FF 2
R IR TR AP AR bR A ML I 45 2R K sl M S B R St A BE A AN S A sl
PERG DL R4

NN

>
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6.4.13.4 TR
737 A A2 45 2k 4 BT R Sl T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 % XU

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B 4 0 U B O <Y 52 T S A 2R AR Bl i A A e sl XU . M AR kv
<R T RIS b T T R B TR S A SO AN E T R R, e VR Sl R 2R S it TR T i
AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 IS0 ARSI B IR 5 ) 40 XU o

AN < 10 2 S BN S AR < T i PR R AU P sk AT M A, R B A S A
RS TR A R R R AT R B

AT ER B

6.4.13.4.1.1 FZ X K ik O

PR EEONATAE . AN S AR IRIES KB IE AR

Az NRMT
AR
1EMR 1-5 4F 5% L AR &t
201946 H 30 H
%
MRATIEER 11,761,938.88 4 11,761,938.88
g R S 212,257.07 4 212,257.07
B ARIE S 70,655.12 - 70,655.12)
e - 86,341,068.39 86,341,068.39
M ISGIE R TE S 2K - - -
MR R - 2,430.36 2,430.36
A HA D R - 23,168.11 23,168.11
Ao =San 12,044,851.07, 86,366,666.86/ 98,411,517.93
ik
MNATHIEFE H K - 4,657,997.07| 4,657,997.07
AT T[] 3K - 518,057.56| 518,057.56
IV YNG4 - 110,033.03  110,033.03
MNATHEE 2 . 18,338.82 18,338.82
NATAE 5 % - 599,985.21|  599,985.21]
HoAth A7 £5 - 86,057.92 86,057.92
5,990,469.6
ff Tt - 5,990,469.61
1
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GBS YRR N 12,044,851.07, 41 80,376,197.25 92,421,048.32
AR
2018 4 12 A 31 1EMR 1-5 4F 5% L AR &t
H
wre
MRATIEER 21,867,620.43 - -4 21,867,620.43
e 719,414.48 - -4 719,414.48
1 HARIE S 63,974.00 - - 63,974.00
oy AR B e 697,837.40 4| 86,847,659.11 87,545,496.51
MIRGIE SR TE H K - - 3,822,866.10 3,822,866.10
SRR - - 6,050.98 6,050.98
AL HR D R - - 20,807.85 20,807.85
114,046,230.3
Ao =San 23,348,846.31] 4 90,697,384.04
5
1 £5t
AT 2 [A] 32K - - 0.85 0.85
AT NS - 4| 147,605.99 147,605.99
MATFEE 7 - 4 24,600.99 24,600.99
NATAE 5 %% - 4 675,553.77 675,553.77,
HoAth 471 451 - 4 260,000.00 260,000.00,
A A B - - 5.40 5.40
ffit Tt - - 1,107,767.00 1,107,767.00
112,938,463.3
B R | 23,348,846.31 4 89,589,617.04
5

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT

T-2019 4 6 A 30 H X% 2018 £F 12 [ 31 H, AIEGPHFA G5 LR, HAFFA RIRATAE
AR, TR TR 2R (R AR Bl 0 T A5 < B 7 1B A B KR

6.4.13.4.2 ML RK:
AN R 2 8 4 b T =LA 8 Fe (B B SR BN & i e R ANV R AR Bl i R AR Y s R o A FE 4
(T % 7 e At UN R TRy, IR b T8 B R AN KUK

6.4.13.4.3 FAhA#E XU
HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 R SR AN ANV 3 LAS K
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T S s DR 3R AR Bl i A AR e B B XU o A 3k 4 2 BB THIEZR A2 5 By L T BARAT 8] [ 1T 3758 5
(R ER AN I W ) FEAL A RS SR T BN UIE SR A AT Ao B 5 48 R DL By IR 2 T R 52
AT REARYR T UL T I BEAR BB R

NI (B S BN SE NG & BB OB AR AL, B SR . R ECE . R G REAT
B, SREF R AT RE A T 70k XU o

AT el BB A A ) B PR AR LA AN AR XS . e Al AT G 48 BN B H 0 AT i
FAA BIEZR O RS SEt 2, eI Fl 2 Mg BUNEN S et T G B &, A4 VaR(Value at Risk)fi
AR AR AR T < T G PRIV CE AN M KRG, B IS RS T XU, HEAT BRER AN 2o

6.4.13.4.3.1 HAb4rig KUK HE O

SRERA: NIRRT

AR FAEREER
20194 6 H 30 H 2018 4F 12 f 31 H
T H B i i 4 B
AFME FEE b AR E T Ll
B (%) (%)
A o Ve R P — RS AR BT 86,341,068.39 93.42 | 86,847,659.11 76.90
A8 Gy M B e — B 1 R
A PEE R G — S e m AT
TR SR 7 — BUIF#L Bt
FoAth
it 86,341,068.39 93.42 | 86,847,659.11 76.90

6.4.13.4.3.2 FAtA A XU O RURR A 43 BT

201946 H 30 H

i B BT kg RS 18 b 2 B A HE 1R AR 5
B FaR TR HE LA AR T 358 E R R
577 A e H Jk 4 8 P e Y
A (AL AR I0)
FHIR R A% 5 (1) A2 3)) A M AEREE
ot

2018 4 12 A 31 H

A GBI HE E T 5%

4 nZ) 599

4 InZ) 940

MV G B HE R B 5%

/%) 599

/%) 940

7 BERAGHRE
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7.1 HEREEEFHEBN

SRR NRTT

34 SR PR L
g T S0
F5 i H &5 Wl (%)
1 R e 86,341,068.39 87.73
Hrp, 2 86,341,068.39 87.73
2 FHe G . B
3 [i] 52 AL 25 4% . B}
Hdr. i - -
R & nall - -
4 DIkl L e - -
5 ST T - -
6 SN R e . B}
o S [0 ) 1 S N R B 4 ik
% ) i
7 AT HFA G H &M & 61 11,974,195.95 12.17
8 HoAth 25 T % 7= 96,253.59 0.10
9 &t 98,411,517.93 100.00
7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
o . L E
oD | Al At Gey | T b f&ﬁ bl
A VSN NN O 4 - -
T 872,322.55 0.94
C il i Ml 47,956,031.34 51.89
D 1. T AR SOoKAE = RIE R 1,058,200.00 114
e SN 4 - -
R IR 2,936,460.00 3.18
G TiBIEH . OB ATIEENY 3,637,400.00 3.94
{15 MOl - -
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[ 5 RAER . RS BRI AR RS 10,077,794.56 10.90
J Sl 10,164,459.94 11.00
K B H 3,759,340.00 4.07
L FHL BT AR 25 ik 55k 2,436,500.00 2.64
M FHFARE A AR S5 1,080,000.00 117
N IKF IR L it i E 1,417,160.00 1.53
o] JE BARSS « AEFEA LA AR 25 - -
P HE - -
Q PARIS TR 124,400.00 0.13
R Ak AR E AR R 821,000.00 0.89
S oh - -

it 86,341,068.39 93.42

7.3 BAREA SAHE GBS E LN TR BRSO 48
SR NRTTT

i B4 P 1

e | REAE JIE B A4 R (k) A pE

H 451 (%)

1 300257 vamin)iaiiy 430,000 4,764,400.00 5.16
2 600750 IRz 278,000 3,616,780.00 3.91
3 000997 G Nl 210,000 3,546,900.00 3.84
4 600201 LA 210,000 3,294,900.00 3.57
5 601233 i A 180,000 2,791,800.00 3.02
6 300326 MBS 300,000 2,715,000.00 2.94
7 600340 5 AR 77,000 2,507,890.00 2.71
8 601996 F LA 800,000 2,464,000.00 2.67
9 603601 IR 300,000 2,388,000.00 2.58
10 300755 AT 66,000 2,323,860.00 2.51
11 002202 G W BHE 180,000 2,237,400.00 2.42
12 600195 HHUR AR 150,000 2,077,500.00 2.25
13 002206 ] 15 500,000 2,065,000.00 2.23
14 600036 AT ARAT 55,000 1,978,900.00 2.14
15 002555 —tLHE 142,000 1,924,100.00 2.08
16 600030 S IESR 80,000 1,904,800.00 2.06
17 601336 HAELRES 33,000 1,815,990.00 1.96
18 002410 S 55,000 1,808,950.00 1.96
19 000651 AL 30,000 1,650,000.00 1.79
20 600138 IR 130,000 1,649,700.00 1.78
21 600114 IR E Ay 250,000 1,572,500.00 1.70
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22 002301 O EEH] 130,000 1,506,700.00 1.63
23 603871 Fa K s 50,000 1,500,000.00 1.62
24 601128 AT 190,000 1,466,800.00 1.59
25 002695 18 48 100,000 1,435,000.00 1.55
26 300349 SRR 80,000 1,422,400.00 1.54
27 300613 = 15,000 1,339,800.00 1.45
28 002563 A& it 120,000 1,327,200.00 1.44
29 603989 AL A 70,000 1,321,600.00 1.43
30 002159 —HFRIE 80,000 1,308,800.00 1.42
31 600803 BB Ay 125,000 1,306,250.00 1.41
32 000002 Ji Fa 45,000 1,251,450.00 1.35
33 000895 RO J&e 45,000 1,120,050.00 1.21
34 601688 HBIRIES 50,000 1,116,000.00 1.21
35 300012 =M el 100,000 1,080,000.00 1.17
36 603799 2y g4 50,000 1,065,500.00 1.15
37 600025 1EREKH 260,000 1,058,200.00 1.14
38 300747 BiRHEOE 6,950 973,069.50 1.05
39 000001 P22 ARAT 70,000 964,600.00 1.04
40 601398 TRHRAT 150,000 883,500.00 0.96
41 601872 AR EC A 200,000 872,000.00 0.94
42 603313 BHE 50,000 864,500.00 0.94
43 600547 R34 20,000 823,400.00 0.89
44 300413 T L 20,000 821,000.00 0.89
45 002127 A B LR 70,000 786,800.00 0.85
46 603208 Tl RRIR 20,000 688,600.00 0.75
47 600026 HHzE i R 100,000 649,000.00 0.70
48 002120 BIIE Ay 20,000 616,400.00 0.67
49 601933 TR R T 60,000 612,600.00 0.66
50 603886 TR A 22,000 582,780.00 0.63
51 000976 Ry 100,000 564,000.00 0.61
52 600305 L I 30,000 552,600.00 0.60
53 603605 TSR A 8,000 529,440.00 0.57
54 002916 R L 4,400 448,448.00 0.49
55 603225 R 30,000 374,700.00 0.41
56 002833 5LV A 10,000 364,100.00 0.39
57 300261 A 70,000 362,600.00 0.39
58 601966 Byt 18,000 306,000.00 0.33
59 603317 RIRE A 7,000 293,650.00 0.32
60 002044 AP 10,000 124,400.00 0.13
61 000888 WA L A 18,000 108,360.00 0.12
62 601100 (ERATYES 2,000 62,760.00 0.07
63 603338 WriL s 7 1,000 58,710.00 0.06
64 300782 P4k 495 53,915.40 0.06
65 603345 IR 1,000 51,400.00 0.06
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66 600968 E 13,781 48,922.55 0.05
67 002531 R FE 6,100 36,844.00 0.04
68 601698 W E s 9,093 35,644.56 0.04
69 601236 ARzl 9,789 33,869.94 0.04
70 300594 B R 685 30,215.35 0.03
71 603867 A 1,045 26,971.45 0.03
72 603863 YN Rrie) 483 11,147.64 0.01

74 REHAREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EEh: AR

AR AL 4 T
F5 i AR Ji S8 A4 PN BN e P A EL A
(%)

1 300438 TS % R 7,815,087.36 6.92
2 603985 L JIE 7,229,598.39 6.40
3 002695 yCEwe! 6,280,694.86 5.56
4 300349 &R 5,364,438.08 4.75
5 002555 —tLHE 5,355,484.00 4.74
6 603317 RIRE A 5,320,854.13 4.71
7 603508 BAED % 5,110,254.94 452
8 601233 ) B 7 4,637,356.81 411
9 002480 BRI Ay 4,603,473.00 4.08
10 600297 IR 4,557,271.16 4.04
11 300001 SRR 4,498,098.00 3.98
12 000002 Ji Fla 4,271,498.00 3.78
13 603601 AR 4,163,806.64 3.69
14 600030 S IESR 4,042,676.00 3.58
15 601336 RS 3,957,903.94 3.50
16 600750 L2l 3,949,554.20 3.50
17 300755 HEEONAT 3,897,836.03 3.45
18 000997 G N 3,852,217.82 3.41
19 002301 A 3,851,022.68 3.41
20 002234 R4y 3,711,422.27 3.29
21 600547 R34 3,593,834.00 3.18
22 300579 IR 3,493,951.50 3.09
23 600201 IR 3,260,192.00 2.89
24 600104 VR 3,247,578.00 2.88
25 002099 s N4 3,129,643.46 2.77
26 603496 (EVSY 553 3,091,071.53 2.74
27 002250 A RHE 3,090,671.00 2.74
28 603886 JCHL B 3,088,079.05 2.73
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29 000977 IREE S 2,881,505.00 2.55
30 002594 EL P e 2,769,398.00 2.45
31 300012 =M el 2,757,730.00 2.44
32 002458 an AR 2,753,435.51 2.44
33 002661 e B TR 2,749,566.28 2.43
34 300709 R AR 2,683,259.00 2.38
35 600138 iR 2,672,693.00 2.37
36 002110 =X b 2,664,553.00 2.36
37 600036 FARRAT 2,535,881.00 2.25
38 601003 AR A A7 2,522,100.00 2.23
39 600732 ST Hrifg 2,512,868.92 2.22
40 600340 B AR 2,464,385.68 2.18
41 600110 T 2,448,791.00 2.17
42 603799 2y g |4 2,418,593.00 2.14
43 603345 ZIE 2,379,926.00 2.11
44 002747 R B 2,358,686.00 2.09
45 300223 JERFIE 2,341,142.34 2.07
46 601066 WS 2,337,600.00 2.07
47 002124 KA A 2,290,192.00 2.03
48 300511 EREAEY 2,283,129.70 2.02
49 600195 HOHUR £ 2,281,399.00 2.02
50 601688 HEFRIE S 2,264,407.00 2.00
51 601288 LMV ARAT 2,263,940.00 2.00

7.4.2 RFSEH W HIRIE-S R FE 29500 20 4 KRR A4
SEEA: AR

AR AL 4 T
F5 i ZEARHS, Ji S A PR A R 132 A P A EL A
(%)
1 603508 BYE% 9,799,738.00 8.68
2 300438 TS A% fiE Y5 7,873,224.00 6.97
3 603985 L JIE 7,602,533.90 6.73
4 603317 RIRE 5,993,720.53 5.31
5 002695 yCEwe! 5,972,727.04 5.29
6 002480 ETU A 5,778,553.28 5.12
7 601233 Al B 147 5,492,353.20 4.86
8 300001 FEBifE 5,198,014.76 4.60
9 603686 Y A= e 5,095,547.87 451
10 002250 AR 5,014,232.44 4.44
11 002234 FAN 17 4,656,170.00 4.12
12 600297 IR 4,656,104.79 4.12
13 000888 A L A 4,166,360.68 3.69
14 300579 HNIE 4,071,923.10 3.61
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15 300349 &SRR 4,028,685.78 3.57
16 002555 —tLHE 3,883,479.52 3.44
17 300012 =M el 3,859,868.42 3.42
18 000977 IREE S 3,547,579.00 3.14
19 000997 oK B 3,455,526.50 3.06
20 603496 TH N RHS 3,439,683.02 3.05
21 300261 FEAAL 2 3,381,851.58 2.99
22 002661 o B T 3,338,445.00 2.96
23 601688 HEFRAE S 3,327,746.32 2.95
24 600803 BB Ay 3,323,445.09 2.94
25 600104 REEH] 3,302,051.00 2.92
26 300681 JEHIR 3,260,655.52 2.89
27 600285 Btz 3,160,415.81 2.80
28 601996 F M 3,149,501.00 2.79
29 600036 AT ARAT 3,125,790.00 2.77
30 000895 RO 3,092,484.98 2.74
31 300709 R AR 3,042,920.00 2.69
32 600547 R4 2,952,033.00 2.61
33 000002 Ji A 2,874,779.00 2.55
34 600732 ST it 2,870,902.00 2.54
35 300257 vamiilicgln 2,819,119.90 2.50
36 600110 TEE A 2,817,714.00 2.49
37 603507 PRYT I 7y 2,803,577.26 2.48
38 002458 an AR 2,796,739.00 2.48
39 601515 R 2,795,072.58 2.47
40 002594 EL P e 2,789,302.00 2.47
41 002124 KA A 2,787,051.50 2.47
42 002126 HRES Iy 2,784,422.30 2.47
43 300059 KITME 2,761,794.00 2.45
44 002110 =AW ] 2,720,365.36 2.41
45 603345 IR 2,694,611.58 2.39
46 300223 JEstEIE 2,652,000.02 2.35
47 002099 W2 2,637,969.00 2.34
48 600967 LESal} 2,545,513.00 2.25
49 601003 NN 1 7 2,535,535.00 2.25
50 601066 s 2,519,984.00 2.23
51 603886 TG 2,509,995.50 2.22
52 600030 S IESR 2,475,373.00 2.19
53 300682 BAHT RN 2,461,366.00 2.18
54 002159 —HFRIE 2,459,742.76 2.18
55 300511 EREAEN 2,404,528.40 2.13
56 603605 TSR A 2,361,558.00 2.09
57 300369 g R 2,328,628.00 2.06
58 002747 R i 2,326,922.80 2.06
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59 601633 KR 2,309,610.00 2.05
60 000726 & KA 2,293,164.00 2.03
61 000915 LKAy 2,288,024.50 2.03
62 603611 o I 2,277,895.40 2.02

7.4.3 TNBER)RA SR B BRER RN S
GEas, AR

SEANBEEERI A (RAS) A 309,815,504.09
SEHBEERIURN (3D BT 343,539,826.19

75 MREFRR RO ROMEFREAS
ARG ARG WIRARFA IR K -

7.6 IR A b e B FHE LR RN EORT LA B B A
ARG ARG WIRRFFA G710 -

7.7 BREA SO E LB ST E LR RN TR B SRS 8 40
AFE G AR IR ARFFA B SHFFIESR .

7.8 MEHREA RIHESESFFE LA DRI LA R SRR A
AFEGAIRE AR RFFA 5 SR

7.9 BIREA FatHE b e B FHE B /NP BV RT LA BGE SR A
ARG AR G R AR FFAPOERH -

7.10 REFRAESBE MBI H LU
7.10.1 #HREPRAE ST BRI CAHR R A

ARHe ARG AR RS A B 02

7.10.2 AESER BRI FBOR

ARG E IR GRG0 ARG RBBARIT, AT SR AR e R B B0
EMORMENEEHK, ARSI TR EORER EER MR IELF . SO iE kA Bt
w4

AR SAEEAT AR BB, K@ X HIESR T A L i gis AT B Imt st R4 & eda i
TR AR E SR SR LA B AR A A K
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AR G BENRE T8 70 25 FE AR I BT LR 1k s B XU R AL
VETHREATHRE,  DARRRBE BT & B A XU o

LT RCE . AR,

TR 2 BB BRI BT A B B SRS S A UE 1Y), AT 2 I A E AT

711 A HIAR A S TR B E AR5 52 E 5L i
7.11.1 A E A S BRBOR

RIEAIL GG AR, RS AR TE G
7.11.2 REIARAE ST B B GUH G SRR 25 B 48
AFE AR IR R FFAT [ G 5

7.12 BRAEIE MiE

7121 AREIIA, RIS EBATHTT A ISR AT BT g 5

Tt H AT —E N Z B AT TR,

IISZSHER), SR

7.12.2 REE AR+ AR, AT T e R RS SR R P AR BREER

7.12.3 BRI A TH AR
Bfr. KRMIS
K SR &H
1 A7 PRAIE & 70,655.12
2 JEMSCUE 5785 S
3 Ivhgiieil
4 VLV E@RIDSS 2,430.36
5 IV AN 23,168.11
6 FoAth SUCER
7 i 9
8 HoAtl
9 &t 96,253.59

7.12.4 FARFEAR K40 T BT BT B 5035 A
ARSI AR AR R b T RO I AT 57

7.12.5 BIARFET+ B R ARSI 32 PR L5
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ARSI AR T AR R AT AL YE 32 RS DL BEER -

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLEFHANGH

Brgps: 4y

FrE Ndi#
FFEE T IR b e N e
FrE NP ()
A SPSEA 7 R A
ESEEf ] FEE 14
b3 Et 451
3,253 23,812.68 0.00 0.00% 77,462,660.28 | 100.00%
8.2 HiIXAELEBFEANMNLANRFEEAREESHBN
TiH B maag o 3k 4 A A EL 451
HEEHNTEMNN G A AR S 3,650,530.00 4.71%
8.3 HiRELSEFE AWM RIFE AT HRE S OH L E X ERER
KNFEPEEN RSB FET 757 NFFE % RS0 HUS 818 E XN 0,
AFRE TR PEE RIS M HREREEX RN 0,
9 FHREEMEHES)
B
HEEFAERH (200746 A 8 H) FHEMELL%I 473,683,799.33
A AE B HAA) 3 4 17 A0 A 123,397,334.37
ARG BASE 4 S FR A A5 7,178,533.93
el ASHR A S 4 B [B] 47 A 53,113,208.02
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