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7.4.13.4 THZ XK
T 3% KU A2 6 52 4 BT 5 ot T L P 2 e M/ o SR BN 4 90 B DR I Ak T 3 35 A % TR 2R O 28 3l 1
KA AR, ALHEFZ R AN RS AL A A7 XU

7.4.13.4.1 FIERE

R 2 PR A i <t T ) 2 SO B BRI B0 2 32 T I A ZR AR Al T A AR e sl g R o M 2 B
I 4 T FLBSTTETI BB T 1 3 R B T B0 SO B R R, He i s R AR S G i T RO T
WA A S50 39 0 2 RO 117 35 ) 2 357 5 A e S5 A SR T4 9 5 10 1 SRR o

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

2 44 i3k 63 T
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AIE B SORARIR 7 R B MR A A TS, BRI G RN 2 B iEsh Bl
TEAEAR KL EAST TR AR . AT G5 IR R GUSE B ™ B 2O BT AR, 45 & A
& AFHRIES AR R 4

7.4.13.4.1.1 FIZE R Kk D

Bpr: NRM
AHER
20214 12 A 31 14PN 1-5 4F SEME At B it
H
%

AT 10,117,696.19 - - 4110,117,696.19
s R D 236,008.37 - - 1 236,008.37
FHARES 23,595.31 - - - 23,595.31

T o A e - - 173,000.00,  43,362,206.50| 43,535,206.50)
MRS, - - - 1,227.56 1,227.56
A ER D 3R - - - 15,399.67, 15,399.67
wre it 10,377,299.87 - 173,000.00,  43,378,833.73| 53,929,133.60)
Uik
AT 2 [A] 3% - - - 36,744.25 36,744.25
AT NS - - - 70,581.71 70,581.71
NATFEE 7 - - - 11,763.58 11,763.58
NATAE 5 % - - - 129,237.96)  129,237.96
HoAth A7 £5 - - - 130,088.84  130,088.84
it - - - 378,416.34  378,416.34
| U Bk 10,377,299.87 - 173,000.00  43,000,417.39 53,550,717.26

FEER

20204512 A 31 1N 1-5 4 SEDLE At B At
H
%

BRATAE K 6,086,622.03 - - 1 6,086,622.03
s R D 303,288.72 - - 1 303,288.72
1 B ARIE S 37,968.22] - - - 37,968.22)

A oy AR Bt - - 21,000.000  63,756,045.77| 63,777,045.77,

MR R - - - 831.97 831.97

A HR D R - - - 22,653.82 22,653.82)
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wre it 6,427,878.97 21,000.000  63,779,531.56| 70,228,410.53
Uik
AT [R] 3K 270,979.11 270,979.11
AT N 84,634.14 84,634.14
NATFEE 7 14,105.70 14,105.70
NATAE 5 % 163,542.25 163,542.25
HoAth A7 £5 140,432.32 140,432.32)
Uil Gigseay 673,693.52  673,693.52]
| R R B R 6,427,878.97 21,000.000  63,105,838.04 69,554,717.01

T RA R AARIE G KGRI EAE, %A 2002 A 3 FHE O H s H
REHEFLTK.

7.4.13.4.1.2 FZ R B BUR A% 5

T 2021 4F 12 A 31 H, RIEESFAA RS VEGTIR T A SO E G =8 5 SHE R LUy
0.32%(2020 4= 12 H 31 H: 0.03%), KT H] 2 A8 30 T 4% 5 4 0% 7= 1548 J0 B R 52002020 4F
12 A 31 H: [A).

7.4.13.4.2 SN XS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN R A s i A A e s A ARG . A <
RIpT A Bt 7 S St AN R, PR B AN XU

7.4.13.4.3 FHARMAE XU

AR IR, R 4 4 TR < i TR 1 2 o (B B R B < Y 2 R o T I R R A0 AN 26 LA
(RT3 DR 3R B B T R A B R o AR 4 2 B B8 FUE S 38 0 BT T SUARAT 1A R T 3% 28 5
RS RMBE S5, BT TR P LA AN A IR SRV T B AMUE S R AT A 1 5 20 A 00 R S T 5
AT BESR IR THIE SR 1173 A B R 5

AT B B AEA AN B SR A i A e, SR BT R RI SRS, JE X E A
DRI OL BRI 0 T, S SRR IS AT G 00, M0 B e B R L S A IR E s TR B MIE SR
(R 5E PRI BT S BT, SEHRAT G 2k 5 [R) 200 3 Y B O B0 B8 A P EAT 8058 . ANIE B 0 BN
WAL S W SO A ALA, SRR, B ECE . IRTH A AT B, RESINI AT RE R A4
TS A AU o
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AN B AL BB AL 10 20 B B AR LA A% RS o AN S P B AL 4 v B SR TR o A
80%-95%, BT H ARG A RAT BRI LEGI AR T AR DGR B 5 1 80%;  HAR B K¢

e
BT

FF. BT TR BGE. 3577 SCRHIESR 4 SRl TR BUIE R R PHHER 0-3%: M5 HH
LKAEMBRBEHIB AR B IRIE S )5, BLE s H AL — I LA RIBUR 7 MR T 25 8 50 1

00 5%, FAILE R QIS (G FHIRIES RO IR

BEAh, AT A JE B BN

O AR 35 <2 BT 45 A7 IRIE 7 A0 M S Bt 4%, 8 W1 ] 22 Mo R R Sk e b AT MU R, AR
VaR(Value at Risk) 5 555 R0 1A 5 < 1 i FXO 878 (A% XURSE B A T St 0o XSGz 8 AT BR B AT 1 o

7.4.13.4.3.1 FHARM XSO

SRERAL: NIRRT

AR EER
2021 £ 12 H 31 H 2020 4 12 A 31 H
h 34 b3 4
TiH
B B i
N RME N RE
18 E A5 18 L 431
(%) (%)
A oy M G bt P — B SRR R 43,362,206.50 80.97 63,756,045.77 91.66
O Rt G 5 o -
T o E M —fir iR 173,000.00 0.32 21,000.00 0.03
T ARG — R - -
A SR B = — BUE R % -
&t 43,535,206.50 81.30 63,777,045.77 91.69

7.4.13.4.3.2 ARG XU FORURR A 43 BT

ik Bk g L B (Y 7.4. D) LM HEA T 3578 8 AR EFA AR
X e ik H 34 5t P2 i E )
R (A NRMA
AH 2 XU AR 5 ) A8 5 A MK AR
A 2021 4612 A 31 H 2020 4 12 A 31 H

|4 = e A O R
7.4.1) EF 5%

W) 387

W4y 367

v 4% b B e (B
7.4.1) T F% 5%

kb %) 387

kb %) 367
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7.4.14 5 BT BRI S3AT S vHR R T Ul B B AR
(1) 2 fetirfd
() R TEX SN ETTERITE
A AT RELIRPE R B A RO ETHEARARTT 5 A HS SCH AE PR 1R A

B

B R MR B G TEER TT3 LR B AT
SR BRER R U AL AN O B 7 B 5 LR B ) % W) SR P i A\ AL
BRI ARSRB P BB AN AT L A

(b) FFEERILLA RN E TR R SR TR

(i) &ARERTEA R E

F 2021 4F 12 A 31 H, AREEEFAMLLA R E THE BIHARZ) T NS 0451 26 1) S ml vt 7= vh 8
F— B IRIIREUN 43,357,478.92 76, JE T8 R IRNIRHN 177,727.58 70, Tl 158 =2 KR

(2020 4E 12 H 31 H: %21k 63,735,341.03 7, £ JZIK 41,704.74 56, TCHE=JZIK).

(i) 2 SCHHME TR R X8 1 KA )
AT G AT B2 UL TR 49 R 2 TR A H MBS SR L I e e e

XFIESRAE 5 B LRI BCR G, A LB RS b 52 5 AN R (B PR Bk A5 I 1R 58 2 AN
R BUR TARAIFRATERG I, A THEM 0 255 IR IEER H IR 22 5 ANHER I E) K&
PR 90 IR R AR R I SR AN 53 1 2 SCMEFUNEE — SR AR A4 T B o SR AN R I im A X
T RUARFE R, 08 M RIEEA G 2 SO B R 2R 2 O 2 =R K

(i) =B IR A RUHE RGN A A AR 5 440

T

(c) FEFFEMILLA RMMETT =14 R T E
T 2021 %12 H 31 H, KRS AR FH IR LA M ETHERN ST (2020 4 12 H 31 H:
).
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AR BERR BT DR 55 B S T UE SR AR B R < 2021 SRR AR 5

(d) AU SHE TR e T A
ANCAZ Fe A BV B AR e R B 7 M A f5 T B A S GRR U oAt e ot KT B 5 2 e i
HAZER D,

E—Eﬁ

(2) RABEMBEBAATH (Aot HENZE 22 5 —ERTEBANTHE). (ki dEllsE 23
TSGR R ) (M THEN S 24 5 — BT AL 2T AR SR 37 St TR AR
(LR & RRHT S T RN O e, DA BOE . P ERAT O I B A B A 4T 2020 4F
12 730 HARAGR (T 3E— 2 ST S Rl AR SC 2 tHEE MRl AN Y, A ZHIEFR R R FE G R Y
H 2022 4F 1 A 1 HEHATH & TR 3% 2021 45 12 A 31 H, RIESC5EM T HATH 4
AL I 55 4R RIS VAl o S8 T ATV S IO, B G b L BRI B A 20 A 4
(R0 S5 IR U FH 2278 R 7 A B RS

ARG E 2022 4 1 7 1 FHIEIBHHATHHE , I RAAEN Fovr 58 55 (8059, B
WIFT AR L, 2021 0 OB R AE A

(3) BRox FeHE AT B el TR Ab, 2 B 01 53R H AR & Jo i B W 0 LAt = 2L

§8 HEAFWE

8.1 JARESF™HE KR
AL NRMT

75 i H X RS BT (%)
1 IERE &7t 43,362,206.50 80.41
Hrpe KE 43,362,206.50 80.41

2 B R e
3 ] 5 WA e 5 % 173,000.00 0.32
Hrp: fige 173,000.00 0.32

B HFUESR

4 R
5 S RbATAE IR - .
6 T NIRAE il 5 - -
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PR M R 45 i SRR S $R B S 4 2021 SRR
o W= B S8R
BRI ] ]
RAITH MG T &M &6
7 X 10,353,704.56 19.20
it
8 oAt 25 T % 7= 40,222.54 0.07
9 ann 53,929,133.60 100.00

8.2 MIRZAT WA R ERTAS

SRRAL: NRTIT

i B4 P

RAG 1725 NRME

fEEEBE (%)

A Ay bR Bl - -
KA ] _
il 38,128,720.33 71.20
D ML), #0). BV OKAE =R RL Y ] _
E eS| A - -
F R AT ] _
G SIS BEAIEEL ] _
H EXrwiIE 3V 84 - -
I B RN RS BRI S 903.230.30 1.69
J Sl 3,157,354.08 5.90
K J5 Hiu b - _
L LG 7 45 R 55l ] _
M RIS IE s N & 4 569,658.32 1.06
N IKH FREEAN 2 e B 7 586,660.80 1.10
0 JE R RS BB At R 55k ] _
P HE ] _
Q TS TAE ] _
Ak AR E AR IR 16,582.67 0.03
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Sann 43.362,206.50 80.97

8.3 JPRIE A MM o Ee & B E HL B RN B T A R B
SRR ARG

o FE G
Fe | B i 5 A4 K HER) AVIINIE]
fH LA %)

1 300390 KA 1 25,068.00 2,030,508.00 3.79
2 300059 KT E 46,496.00 1,725,466.56 3.22
3 600519 DivMiE e 800.00 1,640,000.00 3.06
4 600745 BE~RET 12,000.00 1,551,600.00 2.90
5 600436 FAFE 3,400.00 1,486,310.00 2.78
6 600702 I 6,300.00 1,431,990.00 2.67
7 300014 oA RE 12,100.00 1,429,978.00 2.67
8 601166 PVARAT 72,000.00 1,370,880.00 2.56
9 300316 R INE 19,194.00 1,333,983.00 2.49
10 603583 B IR Eh 24,500.00 1,215,935.00 227
11 300750 TEEAR 2,059.00 1,210,692.00 2.26
12 300776 RO 4,500.00 1,151,550.00 2.15
13 600298 ZHLRERE 18,800.00 1,134,768.00 2.12
14 002008 KB 21,000.00 1,134,000.00 2.12
15 000568 PN 4,400.00 1,117,028.00 2.09
16 002241 ORIy 20,231.00 1,094,497.10 2.04
17 688169 AR 1,328.00 1,079,664.00 2.02
18 300088 KAZRHZ 80,800.00 1,073,024.00 2.00
19 300769 1875 4K 2,183.00 1,072,202.28 2.00
20 600132 R MA 6,700.00 1,013,844.00 1.89
21 002594 il 3,674.00 985,072.88 1.84
22 601799 ETFAR 4,500.00 919,125.00 1.72
23 002326 TR 17,041.00 872,669.61 1.63
24 603338 AR T WA 10,534.00 845,458.84 1.58
25 002850 BHEF] 5,246.00 841,143.64 1.57
26 002655 IR 45,317.00 809,814.79 1.51
27 300073 YR 9,111.00 791,472.57 1.48
28 002371 677 44 1,937.00 672,177.74 1.26
29 002410 I SvS 10,300.00 658,994.00 1.23
30 301087 Al RRIT 8,100.00 639,171.00 1.19
31 002384 Rk 22,500.00 609,750.00 1.14
32 000888 WA L A 88,888.00 586,660.80 1.10
33 688599 REHEE 7,413.00 584,885.70 1.09
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34 688499 o= 1,946.00 570,178.00 1.06
35 603259 2 A 4,804.00 569,658.32 1.06
36 603369 B 9,380.00 510,272.00 0.95
37 002650 ppIREST 63,700.00 436,982.00 0.82
38 002011 J& IR 30,020.00 411,274.00 0.77
39 600196 SEEKEZ 8,300.00 406,202.00 0.76
40 603486 BHR 2,674.00 403,640.30 0.75
41 002798 M B K = 27,100.00 402,977.00 0.75
42 603198 02 5T 5,178.00 359,612.10 0.67
43 600460 =X 6,600.00 357,720.00 0.67
44 603456 JLMZlk 5,677.00 319,388.02 0.60
45 600875 RITHES 14,800.00 317,016.00 0.59
46 600703 =Y 7,700.00 289,212.00 0.54
47 002991 HUR 3,600.00 274,680.00 0.51
48 600438 TH B 5,800.00 260,768.00 0.49
49 002272 )13 By 37,800.00 254,394.00 0.48
50 002180 g IEIk 5,300.00 253,128.00 0.47
51 688368 e SN 763.00 244.236.30 0.46
52 300994 AR A7y 5,100.00 242.,862.00 0.45
53 300731 ROl 6,400.00 233,600.00 0.44
54 600927 Vi3t 1,626.00 61,007.52 0.11
55 600809 ULy 7 39 80.00 25,262.40 0.05
56 603230 REE RS 641.00 16,582.67 0.03
57 001296 KATH R 256.00 15,175.68 0.03
58 603216 BRF G 290.00 7,334.10 0.01
59 001234 ot 286.00 4,727.58 0.01

8.4 MEHARER R AGHEARZ)
8.4.1 RiHFTASHEHHIRIES B FE 2% 5HT 20 4 KIRE R
EA: AR

o B 4 %
75 5 AR Ji% 52 44 N NG PR A HE
(%)

1 603259 24 R 4.,566,074.00 6.56
2 688169 3B 4,362,772.00 6.27
3 600438 I8 By 4,333,371.00 6.23
4 000858 HOR W 4,284.491.00 6.16
5 300073 EPIV LT 4,240,508.00 6.10
6 300750 T 3,885,015.00 5.59
7 600036 R HRAT 3,666,046.00 5.27
8 603338 WHLE ) 3,534,082.00 5.08

#5214k 63 L



BB M e 55 BRI R R Bk 4 2021 SEEEE R

300122 D) 3,505,106.00 5.04
603501 FIR Ay 3,424,551.00 4.92
300014 ¢4 81 RE 3,415,665.00 491
000568 FINEE 3,385,149.00 4.87
601166 POlVARAT 3,235,090.00 4.65
000661 KB 3,153,617.00 4.53
601012 R R A 3,153,241.00 4.53
600703 = rEl 3,012,261.13 433
601009 AT 2,956,783.00 4.25
300390 KA 1 2,932,366.00 422
002415 Vg R AR 2,911,241.50 4.19
603799 R 2,861,015.00 4.11
603517 LR 2,793,321.00 4.02
002371 677441 2,705,748.65 3.89
002821 YL 2,617,526.81 3.76
300363 T st 2,529,648.00 3.64
002236 KAEN 2,525,963.00 3.63
002326 TR 2,504,574.53 3.60
300433 AR 2,502,929.31 3.60
600132 SRR 2,444.812.00 3.51
002049 2O E T 2,428,039.00 3.49
000301 IR J7 R 2,391,783.00 3.44
002594 EL I e 2,389,822.00 3.44
300274 FH ' FLE 2,385,978.00 3.43
002709 RIGH L 2,340,867.20 3.37
300171 ReE 2,187,536.00 3.15
600809 Ly v 39 2,145,425.00 3.08
688599 REIHE 2,105,867.21 3.03
002497 HEALEE ] 2,056,572.00 2.96
603899 JRIECH 2,045,141.00 2.94
300896 HFRK 2,035,365.60 2.93
000516 N 2,030,228.02 2.92
002142 TUERAT 2,027,687.20 2.92
003022 AR 1,973,631.30 2.84
603369 BALE 1,962,351.48 2.82
000001 P HRAT 1,948,172.00 2.80
002812 BB 1,944,815.00 2.80
601888 Hh [ A b 1,943,635.44 2.79
688188 FRE T 1,887,459.36 2.71
600110 R Ay 1,860,923.00 2.68
600702 C=a N4 1,858,518.00 2.67
300432 &Ik T 1,857,042.00 2.67
600031 =—&ET 1,818,050.00 2.61
300059 KT E 1,804,662.00 2.59
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53 603486 BHA T 1,771,393.00 2.55
54 603659 Bk 1,761,621.00 2.53
55 002241 ORIy 1,724,378.00 2.48
56 600519 A E 1,711,875.00 2.46
57 600900 KL 1,670,241.00 2.40
58 300454 RAE MR 1,645,079.00 2.37
59 300077 EES N 1,643,191.00 2.36
60 000596 LEiwl 1,633,580.00 2.35
61 688408 HiE 1,629,855.80 2.34
62 601288 FMVARAT 1,628,716.00 2.34
63 300842 W B Ay 1,598,815.00 2.30
64 300408 =R 1,571,183.76 2.26
65 300347 IR 1,547,083.00 2.22
66 600011 HERe E b 1,530,727.00 2.20
67 300724 X ER R Fell 1,525,193.00 2.19
68 603345 IR 1,504,814.00 2.16
69 300316 B AL 1,500,909.50 2.16
70 300776 IR 1,466,361.00 2.11
71 300357 T4 1,437,651.00 2.07
72 600436 JrAFIE 1,428,833.00 2.05
73 002759 pN NIl 1,427,672.00 2.05
74 600596 B e dn 1,409,685.00 2.03
75 002081 Ko A 1,402,899.00 2.02
76 688390 (1] 72 g 1,398,159.85 2.01
77 600745 S/ NE 53 1,392,057.00 2.00

TE: “SEANEHT (B RNBERRAT) « “SE A0 (s RN $9H S i & O
ALHA S LA B ) 381, AN REARAL 5 B

8.4.2 RIS SHE RIS T FH 2% BLHT 20 4 KR A
AL NRMT

o B 4 %
5 % AR Ji% 52 44 AP R SL 4 PR EHE HE
(%)
1 000858 TR W 8,696,967.96 12.50
2 600438 I8 Ay 7,178,232.58 10.32
3 603259 24 ] R 6,046,716.93 8.69
4 603501 FIR Ay 5,152,417.76 7.41
5 000661 KEEH 5,140,220.87 7.39
6 601888 o [E A 4,961,436.66 7.13
7 603486 BHR T 4,631,477.26 6.66

54 jidk 63 T



BB M e 55 BRI R R Bk 4 2021 SEEEE R

600036 FARRAT 4,503,097.48 6.47
300014 oA RE 4,453,386.47 6.40
002709 RIGH L 4,425,014.59 6.36
601689 £ 4] 4,378,141.68 6.29
000568 FINEE 4,248,812.92 6.11
300595 R AR 4,088,675.28 5.88
300750 THER AL 4,077,948.23 5.86
002821 e 4,013,164.83 5.77
688169 kB 3,836,234.84 5.52
300433 WA 3,719,009.92 5.35
300122 Y 3,396,059.20 4.88
300390 R 3,380,139.72 4.86
300015 % IR IRA 3,333,983.67 4.79
601012 RS AR 3,284,419.92 4.72
300073 YR 3,241,791.99 4.66
002812 By 3,218,808.97 4.63
002001 oAk 3,080,571.83 4.43
002415 T HE AR, 3,060,176.00 4.40
601009 AT 3,045,658.69 438
300274 FH ' L Y5 2,887,873.23 4.15
603799 2y g |4 2,882,444.59 4.14
300454 RAE MR 2,859,669.80 4.11
002049 SO6E T 2,824,532.65 4.06
300171 ReE 2,633,410.98 3.79
603517 LR 2,575,218.22 3.70
300363 T st 2,550,315.29 3.67
000725 RN A 2,517,870.77 3.62
002371 677441 2,438,071.41 3.51
601166 POlVARAT 2,394,265.98 3.44
000596 iUt} 2,365,209.33 3.40
002236 KA 2,358,216.29 3.39
600703 =@ 2,335,753.61 3.36
000333 e 2,328,459.66 3.35
600110 T 2,278,347.47 3.28
603338 RN 2,265,260.75 3.26
600519 pliEae) 2,191,375.69 3.15
000001 P HRAT 2,143,510.76 3.08
300896 HEE 2,140,242.24 3.08
600809 Ly v 39 2,107,645.48 3.03
002497 e 2,083,999.13 3.00
603899 JRIGCHE 2,033,951.68 2.92
002304 PR A 2,030,155.28 2.92
002142 TUERAT 1,978,734.38 2.84
300432 &Ik T 1,962,308.39 2.82
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 HR RN M I 55 I SR A SR P 0 4 2021 A R
52 000301 5 BT 1,931,662.44 2.78
53 003022 ik AL 1,916,424.33 2.76
54 603659 TRk 1,899,782.03 2.73
55 300760 L EST 1,896,215.75 2.73
56 688188 T 1,875,049.08 2.70
57 000516 ] B 2= 2 1,836,780.90 2.64
58 300077 EES N 1,825,758.80 2.62
59 002600 25 1,802,623.36 2.59
60 002326 TR 1,779,772.36 2.56
61 603260 AR, 1,688,847.72 2.43
62 300712 TKAE A 1,684,528.69 2.42
63 002594 EL I e 1,678,089.24 2.41
64 300408 =AM 1,669,205.61 2.40
65 601288 LNV ERAT 1,614,416.06 2.32
66 600900 KATHL 1,590,132.88 2.29
67 688599 1,572,083.27 2.26
68 688408 HiE 1,543,389.37 2.22
69 600481 MR TR 1,521,800.32 2.19
70 000762 PasEH 1,518,866.67 2.18
71 300037 B 1,516,593.94 2.18
72 688598 EALY e 1,515,137.16 2.18
73 300373 AR 1,511,473.60 2.17
74 603345 I 1,504,402.30 2.16
75 600132 R 1,490,329.33 2.14
76 603987 RS 1,490,105.93 2.14
77 300347 IR 1,474,468.76 2.12
78 600596 B iy 1,467,275.96 2.11
79 300842 W B A 1,411,307.67 2.03

T CSENGH (BLSEANEELAT) | “SZH G0 (Blesz h SN 54 K S2 A 40 Ok

LN T VLA H T ], AHBEF R G WA
8.4.3 LN FE A B B K 32 A B o N B
i AR

TR RA (RE 14

313,599,210.14

FHBER AN (5D B

339,251,496.12

T KNSRI (BEFENBEERAT

AN E ) B, AFEHRZ S
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8.5 WIARIEMIF MM R BFREAS

SRR NRTIT

RS
Frs 5157 dn i NRME
HLE1(%6)
1 K fii 77
2| RATEHE
3 SRR
Horp: BURME SRR
4 | ki
5 Al R 55
6 SRR B
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