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150.09

S i

2,116,275.00

2,116,275.00

7 ICIE S K

PSR

1,848.38

1,848.38
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% it

\g

'~

9,371,744.96

2,118,123.38

11,489,868.34

b= I

i

i

K

A2 Gy P4 Rl b fi

T R ft

2 H [P <z it %
i

LATIESRE HEK

JSZAS B [ 3K

LA N A M

7,327.41

7,327.41

RATHEE %

915.90

915.90

A 5 R 55 2

P22 5 B

2,287.79

2,287.79

AT R B

RAS AR

JSEAS A

i SE P B A5

FoAt Aot

10,000.00

10,000.00

it

20,531.10

20,531.10

M R AP EE R 1

9,371,744.96

2,097,592.28

11,469,337.24

T RP PR NARSE G KA A SCHE,  FF% IR A L0 i 8 E O H B H AR

AT 70K

% 45 T3k 63 7T



e e IR G MR AT BT 6 2021 SF4F AR S

7.4.13.4.1.2 FZR K B EBURAE AT
AF4ET 2021 4 12 H 31 H % 2020 4F 12 A 31 HAFA MBS, HEFA AT NG
HIAEEK, DRI R 2R (AR Bl 5t T AR 4 08 P 1 e 8RR

7.4.13.4.2 AN KRS
HINIC AE A& 45 <t TR A 2 Fo 4B 3R R I gt R AN SR AR B A 2L s i RSz . AR Sk <
HIFTA 57 Sttt AN R T i, BRI TS R AN XU -

7.4.13.4.3 HAYHE KUK

LA M XU 415 22 46 T4 < i T ) O 0 (B B SR I < 1 DR ok T i ) 3R ANV 2 RAAE
(RT3 DRl 3R B B T R A B R o A3 4 2 BB TR 38 5 T b T sARAT 18] R T 3% 28 5
B SV 23, T T I P LA A i RS SRR T B AMIE Z3 R AT T4 B B 8 1 00 R R S T 52
W] BEARYR T UESR T AR B BN i

I G (R B BN E IS & 2 O R AR A, R B g . IO E . RO A AT
EIE, SR EF RO AT AER A M T A IR o A 45 T 5 4 1 2 BA A FL A AR A XU o i
SR LB S K 50%-95%; AN 55 H H 2887 4 45 14 Bl 213 H 7E —4F LA P9 I
IR A T B4 TR = 1B 5%, H P IS AN &5 45 54 A5 4 A7 HORAIE £ R R IST A Dk 55

BeAt, ARG HFESE S N AT S IR BRI et i, EWlis 2 MERTNE
SEHE AT KUK R, E4E VaR(Value at Risk) 725 K A T 4 1T I O TS 7R A0 b UK, B T
s RS HEAT BRER A2 6] o

7.4.13.4.3.1 HAhis R0
Sieahr. NRMT

ZN PN EER
2021 4 12 A 31 H 2020 4F 12 A 31 H
b4 e
TiH
YRR PR
N RME N R E
18 LA 18 L 431
(%) (%)
TG e T — R R 12,677,795.60 69.45 2,116,275.00 18.45
TG A IR e R -
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FORUETFAR AL 5 2021 SEAE TR 5

S AT

k

A il ot e — B B -
ait 12,677,795.60 69.45 2,116,275.00 18.45

7.4.13.4.3.2 FAbgAE RES KIBURE AT

i J G T 4 ARG R Tl B EL BB £ 22 5))
B L3R HAME LAST G Fofth 1177 22 R 5 A AR
KB AR H R A Y
oGl CRfr: Ao
ARSI A B 1) A2 B PR S AR
gl
2021 412 5 31 H 2020 4 12 7 31 H
Mk & ELAAE R N 5% 1,334,749.04
W& B IR 5% -1,334,749.04

e ARG T 2020 4F 12 H 31 HFFA KIS SR R BB LRI,  RIER T I A 2SN
TEFRLAAMI T S0 % DR 3R AR Bl AR ik 4 B 1 TS RS

7.4.14 FBTEBMMP&THRETER R EAAMFR

74.14.1 ARME

7.4.14.1.1 AULA SEMETHE IS TR

ANCAZ Fo A T8 1 R 7 A 67 £57 2 B DR LSRR T A B At 4 il 757
BRAK, ARt ST EAE A .

7.4.14.12 Vi et ETHER SR TR

7.4.14.12.1 FJEXER TR OHE

T2021 4F 12 H 31 H, AFEGFAA A RN E T H AR N SR 85 1 S b = v s T
F—BRRBNNIRT 12,677,795.60 76, J& T2 —JZXHIRBOIN R 0.00 78, J& T2 =ZXKK
RPN 0.00 7T (F-2020 4F 12 H 31 H, AIESRAIILLA R E vh i HHARZ TN 2 5145
FA AR PR T — R RIRFTNART 2,116,275.00 76, BT H ZRAKFHNART 0.00
TC, BT = RRIARBUN AR 0.00 70).

7.4.14.1.2.2 2 SR E TR 8] B BRAZ B

ST UESFAE 5 T LTI A i s, I KE U=, 25 AER. SR TR AT
RATENGWL,  AFEG 90T 150 H 2258 50 WS RE R H AT < 28 5 AN3i% S ) B R 4R ) A 4 A DG i
SERN TR A OME SIS — 20 FEARAR A (B 1A 5 v R A el Wi N AR T2 e (i
RIRCIARERE, g AH DG IR A TR 367 2 o (R 38— R IR =2 1K
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7.4.14.12.3 H=Z RN OB RBMAIIAL 550

AEEGRA R LLA e E T E BRSNS I G B <R T H S = B A i E A IR kA
ARF

7.4.14.2 7KV

BEFRIOEEH, A0 72 U I R W S0

7.4.14.3 AT

WG (il et EN S 22 S-e R TAMIAMTEE) (s (2017) 7 5). (Al it HENEs 23
TR ERE) (M2 (2017) 8 5). (ki ENES 24 S-EHH) (M& (2017) 9 5).
(A2 THHERNES 37 -4l TR AIHRY (W< (2017) 14 5) (LN FEFR B S TEAELD F1 O
Ttk BT SO e R T HEAR G T HEN B ) (2 (2020) 22 5) (HEEE SO SRR
TR, B 20224 1 A 1 HEE, AREESIHAIATH e T AN

BRI, ARG T0 At 75 250 W 0 At 3 ZE 0

7.4.14.4 W5 HRRIALHE

AR SR E O 2022 4F 3 H 25 HAARTES A S E B AT,

8 BREAGHRE

8.1 HiIREE T =HAEHEN
S, NRMt

o 5H o o B4 B T 7 I B
(%)

1 B A% Bt 12,677,795.60 66.49

Hre 12,677,795.60 66.49

2 EEIE - -

3 ] 7 A 45 % - -

Hrp: iz - -

B SCRFIESR - -

4 TR - -

5 & BT A SRR - -

6 SR At - -
e S B0 ) SR Nk

B ) )

7 BRAT A7 RN 25 5T 2 A < 6,235,166.78 32.70
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e & IR A BRI SUE AR B S 2021 AF4F RS
2
8 oAt & 1158 7= 155,588.09 0.82
9 Hit 19,068,550.47 100.00
8.2 MIRBAT WA RMBEREAE
8.2.1 A AARALAT ML A3 SR IR B8 P R SRR R 4

SN AR
B4 VT

A A7 250 NRME

fatkfl (%

A VAN NN G- N 4 - ]
PRINA ] _
hillig b 8,013,576.00 43.90
D LT 7. AR SOKAE P R L R 329,280.00 1.80
E fETIN4 i .
F LR AN ] )
G palibet NIy Tzl e i -
H fE T RO 181,660.00 1.00
I 5 RS ARG BHAR RS 575.980.00 3.16
J A 1,988,389.60 10.89
K e i 14 574,102.00 3.15
L LGN 25 M 55 351,056.00 1.92
M B TERIH AR S5 _ -
N IKF . FREEA A LBt Fl ] _
¢} JE AR SS  ABEERN AR 55 _ -
P £ g _ -
Q TAR S TAE ] )
R & AN NS F N4 663,752.00 3.64
S o) _ -
ait 12,677,795.60 69.45
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8.3 SR A RMME 5 ST LB I T B SR A
SPEAL: NRFTT

S S e
Fag | BEA i ZE A4 PR HE(K) AN E
fHLEHI(%0)

1 300059 KT E 21,700 805,287.00 4.41
2 300413 T 11,600 663,752.00 3.64
3 300750 T AR 1,100 646,800.00 3.54
4 600760 EPIRY A 9,100 619,164.00 3.39
5 002025 R HL A% 6,900 579,255.00 3.17
6 300775 — % 11,700 572,013.00 3.13
7 000733 PREFHL 4,600 571,688.00 3.13
8 001914 ArR 24,000 486,240.00 2.66
9 002812 By 1,700 425,680.00 233
10 600660 L 8,900 419,546.00 2.30
11 000738 vsE el 13,600 411,808.00 2.26
12 000887 By 18,500 403,485.00 2.21
13 002555 s L 14,600 394,492.00 2.16
14 002179 HL G 3,900 392,184.00 2.15
15 000977 IREEE 10,400 372,632.00 2.04
16 600036 FARERAT 7,600 370,196.00 2.03
17 600038 W B 4,600 369,380.00 2.02
18 600893 Wik h 5,800 368,068.00 2.02
19 601555 RFUEF 41,310 366,006.60 2.01
20 600562 ESE=F R %57 19,500 358,410.00 1.96
21 002142 TUERAT 9,300 356,004.00 1.95
22 002415 T S A 6,800 355,776.00 1.95
23 601888 Hh [ A 1,600 351,056.00 1.92
24 000591 KFHRE 29,400 329,280.00 1.80
25 300900 JERN 9,100 312,585.00 1.71
26 300034 AN N 3,400 195,840.00 1.07
27 000768 HT TS & 5,000 182,500.00 1.00
28 600754 MRS 3,100 181,660.00 1.00
29 002405 VO 4 8T 11,400 181,488.00 0.99
30 600862 L R 2,700 96,552.00 0.53
31 000848 A R R 8,400 91,140.00 0.50
32 002013 HTALEE 5,000 90,900.00 0.50
33 601377 PVIES: 9,200 90,896.00 0.50
34 600990 Vg6 s 1,600 89,872.00 0.49
35 300696 % IRk 1,700 88,298.00 0.48
36 600383 SR ] 3,400 44,098.00 0.24
37 600048 A 2,800 43,764.00 0.24
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8.4 MEHNBERERHAASNEKRES)
8.4.1 RiFEANEHHEH YIRS =3 2% 5aT 20 2 KB R4
SREAL. NRMIT

o ) 4
F5 Ji SR ARG i ZE A4 TR N SN T P EHE EL A
(%)

1 000625 K2R/ 3,018,123.16 26.31
2 002594 Eb WP i 2,955,505.00 25.77
3 601888 Hh [ A 2,368,788.00 20.65
4 300059 KITME 2,313,349.61 20.17
5 300014 o448 Re 2,259,871.00 19.70
6 002812 BEE A 2,161,747.00 18.85
7 300750 T AR 2,153,886.00 18.78
8 002176 T L 2,123,865.00 18.52
9 601633 KIRRE 2,088,072.00 18.21
10 002460 Ertz il 1,918,690.00 16.73
11 600660 i 1,765,343.00 15.39
12 600893 Rk ahh 1,480,192.00 12.91
13 000762 P 5 1,477,258.00 12.88
14 603799 R 1,457,470.00 12.71
15 300751 H Ry 1,410,342.00 12.30
16 002466 RIFFH 1,409,051.00 12.29
17 002192 R A 1,371,084.00 11.95
18 002709 RIGHEL 1,359,553.60 11.85
19 000858 AR 1,254,636.00 10.94
20 002142 TUARAT 1,238,796.00 10.80
21 600036 AR HRAT 1,228,891.00 10.71
22 300724 TR 1,198,591.00 10.45
23 002920 (== i) 1,186,937.00 10.35
24 600519 BN G 1,116,478.00 9.73
25 600754 P ARTAPAS 1,104,474.00 9.63
26 601238 JTIREEH] 1,076,713.00 9.39
27 002179 HTG 1,067,207.00 9.30
28 600309 Jitedl A 1,057,439.00 9.22
29 000799 T TR 1,051,466.00 9.17
30 600760 LR R 1,043,630.00 9.10
31 002025 RR B 2% 1,015,752.00 8.86
32 002906 KPR 936,382.00 8.16
33 603897 K I B 885,573.00 7.72
34 002027 PP AN S 884,625.00 7.71
35 000333 ELOE el 875,529.00 7.63
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36 000009 H [ %% 854,494.00 7.45
37 600426 g ET 853,931.00 7.45
38 300034 PRI =N 805,908.00 7.03
39 300496 HRHIE 805,698.96 7.02
40 688733 aplii] 781,436.82 6.81
41 600773 (P30 % 779,710.00 6.80
42 300775 — % 774,615.00 6.75
43 002756 TR RL 757,908.00 6.61
44 000155 J#esh ) 753,780.00 6.57
45 300919 W 740,245.00 6.45
46 600809 ULy 7 739 737,317.00 6.43
47 600038 W E I 726,774.00 6.34
48 688116 REFHL 723,473.39 6.31
49 603659 BERRR 719,332.00 6.27
50 000568 VMR 699,421.00 6.10
51 002013 HTAL R 697,033.00 6.08
52 605499 RIS R 691,862.00 6.03
53 002472 WAL ) 672,235.00 5.86
54 001914 ArR 670,334.00 5.84
55 002352 i =F- 4% i 643,003.00 5.61
56 300413 oA 633,318.00 5.52
57 000738 ft Ay 622,157.00 5.42
58 601166 POlVARAT 621,551.00 5.42
59 000733 PREFHL 615,213.00 5.36
60 300382 Wik v 603,617.00 5.26
61 600741 IR 4 598,617.00 522
62 600765 HTE AL 597,052.00 521
63 301031 HE LS 595,585.00 5.19
64 600499 Ak il i 593,571.00 5.18
65 002488 % [ A 590,646.00 5.15
66 300979 TR H] 588,187.00 5.13
67 600460 i 579,309.00 5.05
68 300499 e TRt A 571,971.00 4.99
69 300001 R A 553,756.00 4.83
70 688192 TR 24 551,190.44 4.81
71 603369 Atk 2 539,292.00 4.70
72 601799 Bty 539,257.00 4.70
73 300973 SRR 532,418.00 4.64
74 603185 AL 511,097.00 4.46
75 688303 KAREIR 493,634.53 430
76 300712 TR AR 491,420.00 428
77 000887 Hh i I o 489,745.00 4.27
78 000516 ST H & 483,234.00 421
79 600577 Rk I 4 462,044.00 4.03
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80 603113 EReRHY 438,188.00 3.82
81 300900 IS 425,477.00 3.71
82 688386 ZWAE 415,411.04 3.62
83 300258 R R 407,507.00 3.55
84 601012 PR A 404,962.00 3.53
85 002555 s LR 389,883.00 3.40
86 688005 HERHE 378,164.16 3.30
87 000977 IREMEE 371,204.00 3.24
88 603882 LI 364,968.00 3.18
89 000591 K FHfE 363,252.00 3.17
90 601555 RRAESR 362,395.90 3.16
91 600562 &R 361,384.00 3.15
92 603345 LI 357,730.25 3.12
93 002415 T R AR 356,055.00 3.10
94 300223 LB IE 355,414.00 3.10
95 300613 =3 354,309.00 3.09
96 688533 LA 343,273.43 2.99
97 600438 G 342,284.00 2.98
98 600346 IEWAPELEY 330,466.00 2.88
99 603486 BHR M 289,376.00 2.52
100 300408 — MM 263,754.00 2.30
101 603396 &R A 253,855.00 221
102 688006 e RHE 248,752.74 2.17
103 603290 WrisF 242,835.00 2.12

T AT TN G HUIHLR LA A (R AN IR LRSS D 1A, AFHIEMKRAZ 5 %
A

8.4.2 RIS SHE HIHIRE-E B §H 2% BRAT 20 4 KRR 40
LA AR

b HHA) 3 4 E
Fe Ji& S AR % Z2 44 K AIA BTS2 H A P VA LA
(%)
1 002594 EL IVt 3,062,078.00 26.70
2 000625 KR 2,812,446.40 24.52
3 002176 TLRRHL 2,486,054.00 21.68
4 300014 {441 RE 2,423,175.00 21.13
5 601633 KA 2,193,724.00 19.13
6 002460 =i 2,165,107.00 18.88
7 002812 BEER Ay 2,100,946.80 18.32
8 300751 18 ety 2,023,294.60 17.64

% 53 T3k 63 7T



e e IR G MR AT BT 6 2021 SF4F AR S

300750 TR AL 2,023,055.00 17.64
601888 Hh [ A 1,957,835.00 17.07
002466 R 1,896,070.52 16.53
002192 RLTE A 1,862,444.00 16.24
002709 RIGH KL 1,608,639.00 14.03
603799 BRI 1,547,199.00 13.49
300059 KITME 1,536,300.00 13.39
600036 FHRRAT 1,496,371.00 13.05
002142 TRRAT 1,429,490.00 12.46
000762 PE A Y 1,290,578.61 11.25
002920 TEFE VB 1,247,261.05 10.87
002756 TR R 1,222,584.00 10.66
300724 TR 1,205,384.00 10.51
600660 i 1,171,677.00 10.22
000858 TR 1,170,913.00 10.21
600893 Rk ahh 1,155,049.00 10.07
000799 MR 1,139,361.00 9.93
601238 JREEH] 1,099,804.00 9.59
601166 POlVERAT 1,090,442.00 9.51
002906 1EFHAE ] 1,024,629.00 8.93
600309 Jitedl sy 1,015,542.00 8.85
300382 Wik e 1,011,487.00 8.82
600519 HINF G 1,008,504.00 8.79
600754 ARSI 939,732.00 8.19
688733 B A 932,558.43 8.13
600809 Ly PG 3 892,934.00 7.79
002027 PAPANE S 881,824.00 7.69
600426 HBEET 854,360.00 7.45
603659 BTk 841,990.00 7.34
300973 SR 833,996.00 7.27
000009 Hh [ %2 822,614.00 7.17
603897 KIRRH 808,296.00 7.05
002179 HTG 803,712.00 7.01
600499 Ak il i 801,127.94 6.98
300919 W 794,186.00 6.92
300496 HRHIE 779,503.00 6.80
688116 REFHE 764,964.20 6.67
000155 NG H 756,972.00 6.60
600773 [iF=% % 729,748.00 6.36
000333 e YP| 719,645.00 6.27
000568 PINEE 705,570.00 6.15
605499 PN 700,823.00 6.11
002472 WIRAEE 691,692.00 6.03
300034 BT 637,080.00 5.55
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53 600765 H T E AL 631,912.00 5.51
54 300499 e {0t 630,252.50 5.50
55 300979 HFLE A 621,098.05 5.42
56 002013 HTALH 620,906.00 5.41
57 600741 IR ZE 607,105.00 5.29
58 301031 HE LS 607,100.00 5.29
59 002488 4[] 11z 3 594,704.80 5.19
60 002025 R HL 2% 582,620.00 5.08
61 603369 Atk 2 574,005.00 5.00
62 300001 FEELfE 569,250.00 4.96
63 600460 it 560,452.00 4.89
64 601799 Bt 542,223.00 4.73
65 600577 Rk i 4 535,265.00 4.67
66 688005 HEPHE 533,248.69 4.65
67 603185 ALEEE 531,871.40 4.64
68 688303 KAREH 504,779.46 4.40
69 688192 P PR 504,016.33 4.39
70 300712 TR AR 493,352.00 430
71 000516 ST H 483,740.00 4.22
72 603113 S ReRHY 471,367.00 4.11
73 300258 F R 423,529.00 3.69
74 688386 2 AE 415,155.55 3.62
75 601012 i S A 408,426.00 3.56
76 300613 =4 402,445.00 3.51
77 600038 W E I 382,366.00 3.33
78 603882 I 376,085.00 3.28
79 603345 LI 372,547.00 3.25
80 688533 AT 371,076.33 3.24
81 002352 i =42 i 363,913.00 3.17
82 603396 & R ey 343,473.00 2.99
83 300223 JEHEIE 341,909.00 2.98
84 600438 T8 BBy 338,513.00 2.95
85 600760 HTLIL & 333,190.00 291
86 688363 HEER W) 277,028.65 2.42
87 603486 BHR 266,105.00 2.32
88 300408 —IEENH 263,957.00 2.30
89 603290 Wik T 263,742.00 2.30
90 600346 IEWAPELES 256,343.00 2.24
9] 688006 pralBHE 248,520.78 2.17
92 001914 AR 239,907.00 2.09
93 300263 FEAERL 236,006.00 2.06

TEe ASTRSE S0 % LS AT Al (RS BN SR LRSS ) 3151, AN B IRAE 5 9
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8.4.3 LB I A B8 K3 R RN B

Bz NRMIT

92,854,275.31

ACERHI A (RAE) S
JBCERHION (A8 VA

KN
L

87,462,673.76

T AT RNBERI A (BRAD) A A2 BRI R B84 S S s 4

(A AN TR AR H ) 3551, AHIEMRAZ S 3

8.5 WK MR FEHFREAS
AFE AR R ARFFAT B

8.6 HIARIEA FMME o ZE< ™ i5+H L K/ BB A8 B B 38 B A

AFE AR AR RFFAT 557

8.7 HIRIEA FMME b Z ™ i5E LB K/ MR B BT 37 SCRAES - B A

ARSI AR T AR RFAT B SRS

8.8 MM EWIRIEA YME 5 EE B 3#E LB/ NP BT T4 5t SR B 4

ARFE AR AR RFFAT St B mBLTL

8.9 IR A FaMME b ZE B 15+H b K/ BB AR BGE S 3 A

ARSI AR AR FFATBGERE -

8.10 MEWIARAZESHF KI5 15 L i B
8.10.1 &G MIRAE ST B SRR S A28 I 4

ARSI AR T IR ARFFAT AR M 0

8.10.2 AFELSHF MR BFEBUR
To

8.11 A HIR AR S H B 1 B G 73 5 1B Ol B
8.11.1 AHE AR HRBUR

IREAIE GHE GG, AREEA R T E 1T
8.11.2 MR AZESHF K B AU S+ A5 25 B 48
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AT AR AR FFA E G5
8.11.3 AHHE A BB H P4

T

8.12 BRAEINEMIE

8.12.1 AR I, AT BT I RT A4S I RAT BB PO E
Gt H AT —F 2B ATFE T AT

8.12.2 AFL G HIRT 44 B2 rh, ANEAESR BT T8 k& & R RIE A i
8.12.3 HIRIAR BT =14 B

KA, BEAT R

B NRMIT

5 e S

1 A H PRIE 30,938.98

2 PSCIE SR Sk 123,525.14

3 JSZHAC )

4 A 1,123.97

5 JSZHAC F 3K

6 Hofth RS2SR

7 e 2

8 oAt

9 &t 155,588.09

8.12.4 JARFFAH KA TH B TR E B A
ARSI AR T AR AT b T 5 B 0 AT e e 57 -

8.12.5 JARHI 48 B = sh AFAE Ui 32 FR B UL A i A
AT AR AR AR S5 A A7 AE T 32 PR DL SR -
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8 EEHFRFEAER

9.1 MIRESHIHFE N BEFEANGH

AL 4

R REDNT 1
PARSESEENl UiNEreze ) (W Ni'aie
FAENEO™)
H A MR AR A
FEA A R R
Ee 1l te 1l
285 46,311.59 10,502,212.45 | 79.57% 2,696,589.66 |  20.43%
9.2 MRESEHARMNILAN RFHFEEHFR
i H R HAUSE () o7 G S A L 451
B S NP N NAESEC)
13,064.15 0.10%
AH 4

9.3 MIREESEH AR AN RFFA AT R E S0 HUS B X 6 H1E
AN F FPE BN A BT 05T AR 12 A e i AU N EER X )Y 0,

ANHe G )2 < 22 PR AT A 0 S B AR X A8 0,

9.4 KEAFEE R SFA HHFE L

FERSRSE | A GE | RERERE | RiRpE | RBEUK
TiH 3 4 A WA R
B L 1y i LA
REEH N A TS 10,000,000.00 75.76% | 10,000,000.00 |  75.76% =4
BEEHN S RE TN R
2% N R
s IN'& S
HoAth
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