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PR AN AE S 0 T XU o Ak, AR I < 0 < BN SN 1 308 [ DU 52 5 Jor 4 vt e B A1) - AR o 41
ol R S A S A AR 7K RREE RIS it ) USSR D S5 0 (22 5l DA DR it 4 > Fe BTS2
W IESAFERUETR BHE 7 i L rh BENIE M 28 I Hth AR D9 58 50 0 FOT Rl [l 52 y i, vl %
2R A R B EOR S S 5 (R 24 € 1 IR BV AR R 2

ZRE LIRS TSN PEFR bR IR M I 45 SR K S sl 1 KU B ) St ASBE A AN T S0 A AL Bl
PERG L R4

6.4.13.4 TR
737 A A2 46 2k 4 AT 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 ZRE RS A KU AT A A7 % XU

6.4.13.4.1 FIERK:

M IR 2 415 <5 i T EL B 4 0 0 B O < I 32 T S ) 2 AR Bl i A A e sl R XU . M AR kv
<R T RIS I b T T R B TR A SR AN E T R R, e VR Sl R 2R S it TR T W
AN IS 31 TR) 5 SRR 7 37 M 2 FHT 58 IS0 T ARSI <B IR 5 e 40 XU

AR e <5 1R < BN T SR AR R < W (0 R R AR I e B EAT A, IR E I IR R A S A

PSS T VRN R R XS AT A
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RIEG ARG FEONRITHAR. 4iEE e, AR IRIES AR A

6.4.13.4.1.1 F|Z R K ik D

Bpr. NRM
AR
ICRNG 1-5 4 54LLE A At
2019 4FE 6 H 30 H
7

AT 2,917,419.07 - 4 2,917,419.07
s R D 236,276.28 - 1 236,276.28
AR S 53,517.80) - - 53,517.80)

T o A e - 78,977.86  45,299,785.43 45,378,763.29
MIBIE T8 K - - 911,611.320  911,611.32

MR R, - - 796.80 796.80)
A ER D R - - 732.27 732.27

FrE R 3,207,213.15 78,977.86  46,212,925.82 49,499,116.83

1 £5t

NATIESFIE H 2K - - 012,698.42 912,698.42
AT 2 [A] 3R - - 2,500.24 2,500.24
AT NS - - 57,515.49 57,515.49
MATFEE 7 - - 9,585.91 9,585.91]
NiATAZ 5 % H - - 326,173.78|  326,173.78
A B - - 0.94 0.94
HoAth 471 451 - - 51,929.70 51,929.70)

1,360,404.4

ffit Tt - - 1,360,404.48

8
| 2R Tk 11 3,207,213.15 78,977.86)  44,852,521.34 48,138,712.35

EER

2018 £ 12 A 31 1N 1-5 4 58Pk AR &1t
H
%

MRATIEER 20,277,310.04 - 4 20,277,310.04
SIS 324,746.23 - | 324,746.23
AR S 45,353.64 - - 45,353.64

T o A e - 4 28,200,374.00 28,200,374.00
M IBIE 778 5K - - 717,028.43]  717,028.43
MR R - - 5,868.57 5,868.57]
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A FR D R 1,213.72 1,213.72
Ao =San 20,647,409.91 28,924,484.72 49,571,894.63

1 £5t
NATIE SR H 2K 2,303,536.28 2,303,536.28
VAT T[] 3K 209,594.85 209,594.85
AT N S 58,241.18 58,241.18
MNATHEE B 9,706.87 9,706.87
NiAtAZ 5 % 413,723.93 413,723.93
HoAth 471 451 310,007.48 310,007.48
A A B 0.13 0.13
Uikrysean 3,304,810.72 3,304,810.72
) 2R AU B B 20,647,409.91] 25,619,674.00 46,267,083.91

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT

T-2019 4 6 A 30 H X 2018 £ 12 [ 31 H, AIEGPHFA G751 LLOIEAR, HAFFARIRATAE
AL IR, TR TR 2R (AR Bl 0 A < B 7 1B B KR

6.4.13.4.2 ML RK:
AN R 2 18 4 b T =LA 8 Fe OB B SR BN & i S R ANV 3R AR Bl i R AR Y s R o A S 4
(T 9 7 B At ON R TRy, R b T8 B R AN KUK

6.4.13.4.3 FAhA#E XU

A A DA 5 25 < TR < L ) 28 S B BOROR I e B A B T 37 A R AN =R BASE
T S s DR 3R AR B i A AR e B AR XU o A 3k 4 32 B R THIE SR A2 5 By L T BARAT 8] [ M 17 3758 5
(RIBEER AN BT W ) FEAL A RS R T BN UIE SR A AT Ao B 5 48 s DL By IR 2 T R 52
B AT REARYR T UL T I BRI B R

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

AT il BB A A ) B PR AR LA AN AR XS . e Al AT G I A8 BN H 0 AT B i
FRA HIEZ A SRt 7, e Wi H) 2 e B7VENS 3 G kAT UG B2 &, 045 VaR(Value at Risk)i
AR A SRR AR T < T G PRIV CE AN M IR, B IS R T XS, HEAT BRER A2 6o

6.4.13.4.3.1 FHAbM#E RO

SHRAL: NRMJT
31 ik 46 7T
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AIAR FAEER

201946 H 30 H 2018 4 12 H 31 H

T H i 4 Bt i
2 i FEHE R A e HH LA

il (%) (%)
A o M R — IBCRAR BT 45,299,785.43 94.10 | 28,200,374.00 60.95
A8 Gy M B e — B 1 R - - - -
A G AR — 5 4 R vt - - - -
TR SR B — BUIEA - - - -
HoAh - - - -
&t 45,299,785.43 94.10 | 28,200,374.00 60.95

6.4.13.4.3.2 FAtA R RURS: O BB 43 BT

ST A U k€ Tk ST BEEHE AR 3)

201946 H 30 H

s Lk HEE L A E A 17370 25 B (o A
S S F e L
WA b AR D)
AH 2 XU A 5 1) A8 5 A AEREE
oL

2018 4:12 H 31 H

Mg b v - 5%

4Ny 280

Hhng 318

AV Z LA HE T B 5%

k%) 280

¥ 318

6.4.14 75 B T EARA Z3AT S R R 75 Ul B B HAf 0

T

7.1 MIREEFETAEER

7 BERAGHRE

SRR NRT

o N 534 BRI b
55 i H &R bl (%)

1 B 4% 7% 45,299,785.43 91.52

Hrpe KE 45,299,785.43 91.52

2 BeH% - -

25 32 itk 46 T
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3 [#] 7 WA 2 5 T 78,977.86 0.16
Hr, fiik 78,977.86 0.16
RrESCFRIESR . .

4 DIkl L e - -

5 SRbATAE P - -

6 SEN IR G Rl - -
o S 0] ) 1 SN R B 4 ik
% i i

7 RITHE B E R &A1 3,153,695.35 6.37

8 oA 25 1 % 7= 966,658.19 1.95

9 Eit 49,499,116.83 100.00

7.2 WMEBRBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
J . Fe GG P L
R | A A Go | e (;f&ﬁ b

A PN S N 14 481,080.00 1.00
AT 1,732,494.00 3.60

C il g b 20,753,752.28 43.11

D B #0 R ROK A = R R, 960,862.00 2.00

E 0 2,004,244.00 4.16

F ok AR - -

G LBk M ATHEENY 1,091,974.00 2.27

H o E IO 436,128.00 0.91

I = EAER . AR E BRI S Y 3,651,158.00 7.58

] SRl 10,204,389.15 21.20

K B 1,605,014.00 3.33

L AHLBE A 45 AR 45k 886,500.00 1.84

M BEEBIT T AN H AR AR 5\ - -

N TKA . IR He 15t A B - -

0 JERARSS BN HAth AR 55k - -
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P HE - B}
Q PARSETAE 1,492,190.00 310
R A RE R R - B}
S ZiE - N

it 45,299,785.43 94.10

7.3 SPREE A FMME 5 E S B E BN R T A R A
GEpAL: ARG

i B 4 7 1
e | REA Ji 2 A4 R HE (k) VIR IED
H 451 (%)
1 601318 Hh [ 22 20,800 1,843,088.00 3.83
2 000063 G TH 38,300 1,245,899.00 2.59
3 000651 & I HL2% 22,200 1,221,000.00 2.54
4 601166 POlVARAT 64,900 1,187,021.00 2.47
5 600585 HIEIK e 27,800 1,153,700.00 2.40
6 002736 E5 % 78,100 1,027,796.00 2.14
7 300015 %R HREL 32,000 991,040.00 2.06
8 601939 HEBERAT 132,800 988,032.00 2.05
9 600519 HINFEE 1,000 984,000.00 2.04
10 002304 PEI By 7,700 936,012.00 1.94
11 300059 KITWE 68,700 930,885.00 1.93
12 601390 Hh ] Rk 140,500 916,060.00 1.90
13 601888 Hh ] [ i 10,000 886,500.00 1.84
14 600219 R4 382,628 864,739.28 1.80
15 601229 ERAT 69,900 828,315.00 1.72
16 000902 B 64,300 689,939.00 1.43
17 603160 TETRHL 4,100 569,080.00 1.18
18 601899 KE&n 150,200 566,254.00 1.18
19 600999 FARIES: 30,400 519,536.00 1.08
20 000157 R E R} 85,000 510,850.00 1.06
21 002230 SN 15,100 501,924.00 1.04
22 300347 A& EY 6,500 501,150.00 1.04
23 600779 KI5 9,800 498,036.00 1.03
24 601377 MlviiF 73,500 495,390.00 1.03
25 002142 TUERAT 20,300 492,072.00 1.02
26 600887 BRI A 14,700 491,127.00 1.02
27 603986 JK 2 B 5,600 485,520.00 1.01
28 600038 W E A 11,800 484,036.00 1.01
29 600021 iy 55,700 483,476.00 1.00
30 002299 XK 19,000 481,080.00 1.00
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31 600026 HHOzE i e 74,100 480,909.00 1.00
32 000685 il A H 55,900 477,386.00 0.99
33 601231 BZNjUNEEA 39,600 477,180.00 0.99
34 601898 R YR 99,400 477,120.00 0.99
35 600875 KITHA 44,900 476,838.00 0.99
36 300578 20 3E 18,100 476,573.00 0.99
37 600967 ME—HL 42,500 476,000.00 0.99
38 002353 AT W5 20,600 475,860.00 0.99
39 600276 fEEREZ 7,200 475,200.00 0.99
40 600801 HHT KV 23,460 475,065.00 0.99
41 002381 R Ay 59,500 473,025.00 0.98
42 000895 RO J&e 19,000 472,910.00 0.98
43 000776 I KAES 34,200 469,908.00 0.98
44 000739 Rl 47,400 465,942.00 0.97
45 300017 WA 1 B 43,200 465,696.00 0.97
46 600369 PUFe UE S 94,200 465,348.00 0.97
47 600406 FH, 7 B 24,900 464,136.00 0.96
48 600000 THRHRAT 39,700 463,696.00 0.96
49 000959 EE:iEy 131,600 463,232.00 0.96
50 603186 HEIEHM 16,300 462,431.00 0.96
51 000333 LML H 8,900 461,554.00 0.96
52 002832 b & 55 9,600 457,632.00 0.95
53 601333 IR R 141,500 457,045.00 0.95
54 600498 K KdfE 16,300 454,118.00 0.94
55 000002 Ji Fa 16,300 453,303.00 0.94
56 300418 B g 35,000 450,450.00 0.94
57 600390 FH T 47,705 449,858.15 0.93
58 000983 Pa LR 74,200 449,652.00 0.93
59 601328 LIBRAT 73,300 448,596.00 0.93
60 001979 Hrgde 21,400 447,260.00 0.93
61 601186 Hh kA 44,800 445,760.00 0.93
62 002110 =AM 47,800 444,540.00 0.92
63 600754 BRVL A 17,700 436,128.00 0.91
64 600196 SRR 17,200 435,160.00 0.90
65 601618 W E Hh 139,600 424,384.00 0.88
66 600582 ALY S E5d 120,700 416,415.00 0.87
67 600881 T2 4E 127,800 415,350.00 0.86
68 603369 At 2% 14,100 393,249.00 0.82
69 002092 R 48,700 387,652.00 0.81
70 600436 A5 3,300 380,160.00 0.79
71 600376 R 41,100 367,023.00 0.76
72 300170 WAE R 26,600 361,494.00 0.75
73 002508 R 12,600 341,964.00 0.71
74 600657 (v Yas 81,900 337,428.00 0.70
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75 601336 BRI 4,800 264,144.00 0.55
76 601001 KA 52,400 239,468.00 0.50
77 601628 S HEPN S 8,400 237,888.00 0.49
78 002933 B 5,200 224,640.00 0.47
79 000786 et 12,100 219,373.00 0.46
80 600491 YN R 31,600 218,040.00 0.45
81 603833 KRR 2K = 1,900 204,478.00 0.42
82 603198 I T 10,600 189,846.00 0.39
83 000429 BB A 20,400 154,020.00 0.32
84 601997 o FHERAT 2,740 23,701.00 0.05

74 HMEFARESTASHERZES)
7.4.1 RIENSHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
5 Ji SR AR JIE B A4 R EN L S DN P A LA
(%)
1 300142 KRR 2,424,279.00 5.24
2 002304 PRI By 2,289,455.00 4.95
3 601318 Hh [ 22 2,115,827.00 457
4 300059 KT E 1,941,439.00 4.20
5 600845 FEETM 1,847,205.51 3.99
6 600519 YMERS) 1,769,905.00 3.83
7 000002 Ji A 1,640,939.00 3.55
8 600031 =—®ET 1,613,717.00 3.49
9 601111 Hh ] [ it 1,571,664.00 3.40
10 600585 HFIZIK IR 1,544,987.00 3.34
11 002299 SRR 1,526,628.00 3.30
12 600038 B 1,457,166.00 3.15
13 300015 ZIRARE} 1,437,680.10 3.11
14 002179 LG 1,390,697.00 3.01
15 601333 IR S 1,364,426.54 2.95
16 000001 A RAT 1,350,734.00 2.92
17 601231 7D 1,251,826.00 2.71
18 600801 HHTKYE 1,246,880.00 2.69
19 600271 iRAEE 1,222,507.00 2.64
20 600104 VR 1,217,620.00 2.63
21 603039 b S 1,212,111.00 2.62
22 601166 PVARLT 1,201,172.00 2.60
23 002007 W) 1,195,819.00 2.58
24 300144 IR 1,195,578.00 2.58
25 002157 IEFRHE 1,190,611.00 2.57
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26 000651 ¥ JIHL2% 1,171,590.13 2.53
27 600763 R EST 1,129,288.00 2.44
28 002032 75 1 IR 1,118,888.00 2.42
29 300001 FEBifE 1,048,235.00 2.27
30 000063 DL T 1,037,287.00 2.24
31 000425 R T AL 1,027,675.00 2.22
32 300033 [ 1615 1,022,279.00 2.21
33 300296 )74 1,017,182.00 2.20
34 600999 IR 1,015,110.00 2.19
35 002384 ALK % 999,536.00 2.16
36 002353 AN A 995,425.00 2.15
37 300176 IRAERHE 993,955.56 2.15
38 300377 Ninpics 993,618.00 2.15
39 300339 T DA 991,936.00 2.14
40 002736 E{F IS 985,313.00 2.13
41 603160 TR 979,716.00 2.12
42 601390 Hh Ak 978,095.00 2.11
43 000625 K2/ 972,950.00 2.10
44 601336 HAELRES 972,406.00 2.10
45 000959 A 971,471.00 2.10
46 000543 e fe L) 966,464.00 2.09
47 002124 KA A 961,581.00 2.08
48 601939 ABARIT 954,390.00 2.06
49 000997 G N i 950,603.00 2.05
50 600498 <D QL 948,185.00 2.05
51 600522 RN 946,292.00 2.05
52 300098 R 946,286.90 2.05
53 603186 HEIE B 938,537.00 2.03
54 300383 TEH B 937,512.00 2.03
55 000709 TRy 933,867.00 2.02
56 300017 W15 BHEL 928,761.00 2.01
57 002463 VakisNivdiin 927,008.00 2.00

TE s AT RN A 4 1S e e RS BN R LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH SR HIRIES R EE 29500 20 4 KR R4
EEEAL: AR

o AR L 4
5 Ji ZE AR Ji 2 A4 R A RS S P A LA
(%)
300142 KRR 2,626,200.00 5.68
000001 P RAT 2,386,266.36 5.16
600031 =—ET 2,305,162.00 4.98
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4 002463 VakisN gl 2,190,514.58 4.73
5 600845 EE ¢S 1,969,108.00 4.26
6 000543 it e FEL /T 1,877,602.00 4.06
7 601111 Hh ] 1,737,768.00 3.76
8 000997 oK B 1,580,620.40 3.42
9 002179 H G 1,508,706.00 3.26
10 600875 RITHA 1,497,898.06 3.24
11 601333 IRk 1,431,322.12 3.09
12 000709 TN AR 1,395,490.00 3.02
13 002304 VESTINi gl 1,370,802.00 2.96
14 002384 RIUIKE 1,313,003.00 2.84
15 002124 KA A 1,303,600.00 2.82
16 600410 U PN 1,268,407.00 2.74
17 002032 75 1 IR 1,251,467.00 2.70
18 000596 T T 1,239,825.55 2.68
19 002007 125 W) 1,233,513.78 2.67
20 000002 Ji A 1,230,164.00 2.66
21 600763 HREEST 1,224,385.00 2.65
22 600390 HH A 1,219,498.00 2.64
23 300144 RIFTHE 1,216,295.00 2.63
24 600183 AR 1,207,868.50 2.61
25 600271 iRAEE 1,206,458.00 2.61
26 002157 IEF R 1,200,127.00 2.59
27 002299 KRR 1,188,663.44 2.57
28 600801 HEHIKIR 1,165,220.00 2.52
29 000063 PIEH 1,158,160.76 2.50
30 600104 REEH] 1,131,984.00 2.45
31 300038 R 1,105,378.00 2.39
32 300176 IRAE R 1,105,293.80 2.39
33 300339 TEAEAE 1,100,060.00 2.38
34 603039 b (LS 1,098,227.00 2.37
35 300033 ke[l 1,078,524.01 2.33
36 000877 pNiiahy 1,077,212.48 2.33
37 601005 HPRANEk 1,060,437.00 2.29
38 601000 JE L 1,050,630.00 2.27
39 600623 e AR 1,047,703.00 2.26
40 600522 RN 1,040,193.00 2.25
41 000778 BOEE 1,039,137.00 2.25
42 000425 R T 1,032,188.00 2.23
43 601688 HFRIES 995,806.00 2.15
44 601117 [ {2 993,154.46 2.15
45 300001 R il 987,784.00 2.13
46 300377 SIS 976,235.00 2.11
47 300383 TEH B 969,948.00 2.10
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48 600598 B Wi 968,996.00 2.09
49 600959 WY SRS 967,061.00 2.09
50 601009 A RUERAT 965,103.00 2.09
51 000581 JBCF R 963,816.00 2.08
52 603588 R REI R 960,220.00 2.08
53 300098 R 957,877.00 2.07
54 600585 TRIEIK e 957,178.00 2.07
55 002557 HIE R 956,208.60 2.07
56 000977 TRWE B 956,016.00 2.07
57 002439 A E R 954,660.00 2.06
58 601006 Kz 953,503.19 2.06
59 300296 ) I 4 953,267.00 2.06
60 600068 BT 944,058.00 2.04
61 002916 TR LR 930,761.00 2.01
62 300059 KT E 928,479.96 2.01

T AT S G S S A e (RS BN R LRSS B ) 3181, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB S BRI B
SRR NRTIT

SENBEEERIRA (RAS) B0 180,390,207.00
SEHRERRN (32 B 174,077,291.46

TEe AT NBERHEA GRAD) AU SE BRI OB B H 4% K T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ ST

7.5 WIRIEGIF AR FSFRERAS
A NRMT
RS BRE L

(%)

Frs o155 dh i 2 erE

3 SRR - -

Horb: BORME SRR - -

4 | I - -

5 Alb AT R T O - -

6 oS - -
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7 Al A (AT AZ #t5i) 78,977.86 0.16
8 ENZe

9 FoAth

10 | &it 78,977.86 0.16

7.6 SPARAZ A SOMME oy B S 3715 B BB R/NER P B AT 148 25 3 R 4
GEpAL: ARG

3 S A
e RS 1555 44 7% HE(K) N R E
E EL51(%)
113529 AR 15 300 38,685.00 0.08
128061 Ja B £ 194 21,541.76 0.04
110056 ES LT 190 18,751.10 0.04

7.7 AR FMME b B FHE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BRI LA R SRR T A
ARG ARG AR RFFA ST 2R ALTL

7.9 SPARAE A FOMME o B4 B 15HE BB R /NER R B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 FREPARA T SHH KB B Re A1 20 B 40

ARSI AR T AR RFAT AR 1B

7.10.2 FESBHEBIGHR KT BOR

AT AR ARIITE, AT SRR K B R, EIRMEOV EEH I, Ak
WERAR . IR T 2R TR R b . 5 IR B 5 40

AIEGAEHAT AR BB, KB e T A B i s T S w7, IF 45 & i)
B R AR 3SR L R A A AT

I TN T F BB AR I B U s e . JRBNIE SRS AFAE, W B ICE L Rk,
VEIHEAT BT, DA v 4L B R XU
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TR 2 S B BRI BT A B B SR 53 A UE 1Y), AT 2 i I A E AT

711 A HIRAE ST B E AR5 57 E 5L Y
7.11.1 A E A S BORBUR

RIEAIL GG AR, RS AR TE G
7.11.2 REHARAZE ST B E GO G SRR 25 B 48
AFE AR IR R FFAT [ G 5

7.12 BEAESWEIHE

712,10 RGN, AEES BT AU I RAT BB BRI SRR, WA R
g H BT —ENZ B A TIPS, AT RIS .

7.12.2 AREESI G MHT T A R, AR TR B A R I IR E A R 55
7.12.3 AR HA S IR P

B ARt
75 AR S
1 A ORIE 53,517.80
2 ISR Z I SR 911,611.32
3 JSZUA )
4 IV ilDS) 796.80
5 ST R 732.27
6 Hopth SR
7 5 2
8 HoA
9 it 966,658.19

7.12.4 FARFEA K40 T He BT BT B 535 A
ARSI AR AR R b T RO I AT 57

7.12.5 FARHI+ 4 B E A E Z FRF IR B A
ARHe AR AR ST A AFAETIE 32 FRIG DL ISR -
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8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH
AL A7

FrE N4
FSEE R IR AER S MNP
ESEDNIAE ((a))
L EPSErx EPSErx
ESERfE ] ES SR
Eb ) Eb )
5,444 10,351.66 1,089,205.74 1.93% 55,265,250.24 |  98.07%
8.2 HIKRELSEH AWMU REFALZELEHIF MR
IiH Frahaas () o 3 4 B A4 LA
FHEEBNITA M R A A S 1,702.57 0.00%

8.3 HIAESEHAKNMLNRFAELTFBAEEABEEXHKHENR

i H R eI EEBEXE O76)
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