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= 15,000,000.0 45,405,400.0 | 60,405,400.0
st - -
0 9 9
1| 2R ARk i 699,323,266. | 2,479.903,35 809,600,619. | 3,994,457,88
UL 5,630,639.64
#ha 91 7.00 94 3.49
AR
2020 % 12 A | 1 ELLA 1-5 4F 5ELRLE AR &t
31 H
i
- 25,106,228.5 25,106,228.5
RATAE K - - -
6 6
i S N 4,205,435.68 - - - | 4,205,435.68
7 ARIE S 122,976.06 - - - 122,976.06
T o4 255,786,005. | 1,081,650,68 538,300.00 | 321,582,921.| 1,659,557,91
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e 30 5.70 00 2.00
SENIRE 4 88,000,000.0 88,000,000.0
ik % 0 0
15,283,387.1 | 15,283,387.1
N IpSS - - -
0 0
INUeg&l - - - - -
13,371,359.9 | 13,479,452.3
AT HR D R 108,092.40 - - , )
IDAleni= 3 ] ] ) ) )
HEK
HoAth ¥t 7= - - R _ i
e 373,328,738. | 1,081,650,68 350,237,668. | 1,805,755,39
B Rat 538,300.00
00 5.70 04 1.74
1 £33
18,914,417.4 | 18914417.4
AT B2 [R] 3% - - - ; ;
MR DE=4
NATEEA - - - | 1,444,624.05 | 1,444,624.05
Eirdul
MNATFEE o - - - 288,924.82 288,924.82
R AHIF 255
= E iR - - - 11,954,128.70 | 11,954,128.70
¢
SEH R 4 ] ] ) ) )
Rl P K
MBS AR
- - - 331,817.56 331,817.56
%%
NATAE 5 B
R ; ; ; 85.470.21 85.470.21
H
NATF] R, - - - - -
AR - - - - -
N AE F B - - - 77,127.01 77,127.01
HoAth 471457 - - - 231,431.22 231,431.22
= 33,327,941.0 | 33,327,941.0
st - - -
0 0
| 2B 373,328,738. | 1,081,650,68 316,909,727. | 1,772,427,45
538,300.00
B 00 5.70 04 0.74

T - R PR AR B R B KT R, % TS 20 A = B 5 O H B0 H
EE T UK,

6.4.9.4.1.2 F 2 XS B BURPE T

st | BRiT A A LU HA 17 3720 B R A5 AN AR

X B AR H A T I HE IS R G A (B
It | AR XU AR B AR B fir: NRMoo)

AMIA (2021 4F 6 A | FAEAEARC 2020 4F 12
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30 H ) H31H )
L. TR PAT ETF 25 NS -13,200,067.47 -5,842.,942.01
2. AR AT N 25 MR 13,301,744.98 5,889,111.74

6.4.9.4.2 ML RS
AN IR 2 45 < i T L 1 2 S0 (8 B AR SR TR 4 7 B8 PR SN 284S 50 7 R U 30 ) XU
AL A G R A DA R, BTG E RSN KR .

6.4.9.4.3 AR #E RS

HABAR R IXURGY A2 96 6 T 4 i T JEL A 28 0 08 B R I R 407 DR 64k 1 3 R 2 A AN
TR LASMR T 32 00 W6 DR R AR I T 2 2 el P R o A 4 TR THIE 2550 5 o b Tl s
17 ] [ FT 3750 5 O P SER R 25, B T O 0 E A s JXUR S U T B MIE 25 R AT AR ) B 4%
E B LB RSB, T RS UE THIE 2% 1 3 M BN (K S

AR e 4 (1) 3 G TN\ A M R RV B B 2 A RS R e, S o 22 L2 B R L B
SHT, GEEE T HIZ AT, MR PR E R A e s B0 2N 1 i
OIHT R BT, LA A 3 A ) 240 5 VO TR R 8 R A HEAT U . RS i SR S TN
E G A LR ORI AR, R G . IR . PR A HTIEIE, kB
AT B R AR BT A7 R KU

AR e 380 1o 45 2L 00 23 B AR AL R XU o S 5 R v [ 2 L2835 1 L AIEE
ST B B AR (L, F IR R A GRS N 5 R S () 1 8 L AT B A .
I (SAFFLSEE) 40 S RSO 0-30%; R [ 2 K 4 T IR 4
GBS T 70%. BRAbh, A4 iR 4 B0\ H o A3 4 FTRE A FRIE S0 % S it
Wi, SEMHE M Z R E B AT MG E B, 4135 VaR (Value at Risk) bR
A HE S THT I POV A M R, 5 B T 6 et SR 38 A7 B A3

6.4.9.4.3.1 FHAhM ¥ XU W O
AL NIRRT
AWK 2021 £ 6 H 30 H FAEREER 2020 4F 12 H 31 H
HREEE .
i H A k " bR EE

A FUME @1(3;%% N FUME 8 HB (%)

R B A B YR S

25 ﬁ?f“‘ﬂﬁ F 800,571,292.71 20.04 321,582,921.00 18.14

s SRR T

52 5 P G R -

Rt

X Gy VG Rl % -

HE BT

AT & b 3 72 A

W%t
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At

aif

800,571,292.71

20.04

321,582,921.00

18.14

6.4.9.4.3.2 AR XS AU 23 BT

e | BRIPIR 300 82 LA HAR T 3748 B AR R A AR
X PR H A B M E R e 4 (R
S fr: AR
FIR R A R 2) AWIE (2021 4 6 A | FEEARC 2020 4 12
Zed 30 H ) H31H )
LY 300 L9 5% 35,460,708.64 12,107,032.50
2. 300 FIE 5% 35,460,708 64 212,107,032.50

6.4.10 7 B T BN T S THRCR T 200 I A IR
AT G AR I E T 2 WA B T BN O M 2 TR B A F 5

§7 BEAGHKE

7.1 PIREBESETAHEHERL

SRR NIRRT

o) 5iH L8 () o 2 BT I LA
(%)

1| R 800,571,292.71 19.74
Horpre 5 800,571,292.71 19.74
Bt - -
li] 5 WA 7 FETE 3,149,514,704.74 77.67
Hrp: fiigz 3,149,514,704.74 77.67
BE SRR SR - -
4 | AEEIET - -
5| ERfTA ST - -
6 | FENRE ST - -
e SEBr Rl SNk B 4x il ) )

Aons
AT R MG T8I &/ 50,141,189.86 1.24
HoAth o= 54,636,096.27 1.35
it 4,054,863,283.58 100.00

7.2 MEHREAT WA RPOBER R HE
721 |MEHARET U REE AR EZRRTAE

SRR NRTT

| e |

RES

| ARME G|

G SR |
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(%)
A Y-S N QR4 3,208,000.00 0.08
B P4 7,740,000.00 0.19
C il i 548,565,287.30 13.73
D I #07. RR SoK A= R E R 39,236,875.19 0.98
E fEsin4 25,371.37 0.00
F LR A EEN 16,388,783.00 0.41
G BB i e T T4 3,890,000.00 0.10
H fErG A - -
I SRR BAERIE B ER RS 23,965,079.55 0.60
J 4 125,906,875.98 3.15
K S il 16,896,493.64 0.42
L FEL BT R 55 AR 55 4,375,000.00 0.11
M Bl FEANE AR5 - -
N IKF S IREEAN S FE it 5 2 73,526.68 0.00
¢} S RRS . BT AR AR S - -
P BE - -
Q PR S TAE 10,300,000.00 0.26
R A AR E G R - -
S ZRE - -
it 800,571,292.71 20.04
7.2.2 MEFRBTL S RBRER TR EHRRAE
AT G AR AR KRR A HE I B 0 i e
7. 3 IR A A S E S B A BN F B IR T B 4
e | ommam | mEsK | HE D | AnhE Go | e T
tefol (%)
1 | 600741 IR 1,500,010 39,405,262.70 0.99
2 | 601166 POlVARAT 1,700,000 34,935,000.00 0.87
3 | 601877 IEZRHLgS 1,000,017 33,380,567.46 0.84
4 | 600887 GEil)ivaiy 900,007 33,147,257.81 0.83
5 | 600519 pivMiE e 15,000 30,850,500.00 0.77
6 | 600886 ESE* 4=l 3,200,000 30,752,000.00 0.77
7 | 601966 BRI 541,533 23,686,653.42 0.59
8 | 000001 P ARAT 1,000,000 22,620,000.00 0.57
9 | 601009 AT 2,000,060 21,040,631.20 0.53
10 | 600690 HIRER 800,068 20,729,761.88 0.52
11 | 002142 TUARAT 499,941 19,482,700.77 0.49
12 | 300760 LR EIT 35,000 16,801,750.00 0.42
13 | 000063 PLE TR 500,000 16,615,000.00 0.42
14 | 603806 & B 150,000 15,769,500.00 0.39
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15 | 002026 R EIA 1,000,000 13,660,000.00 0.34
16 | 002078 yNEE 4 1,000,000 13,350,000.00 0.33
17 | 002597 GRS 380,000 13,186,000.00 0.33
18 | 603589 0¥ %= 180,000 12,184,200.00 0.31
19 | 603733 S 1 7y 312,600 11,878,800.00 0.30
20 | 002126 B Iy 1,100,000 11,440,000.00 0.29
21 | 002497 HEALEE ] 500,023 11,390,523.94 0.29
22 | 600036 FARERAT 200,089 10,842,822.91 0.27
23 | 000333 E LR 150,000 10,705,500.00 0.27
24 | 300114 S RPN 700,000 10,640,000.00 0.27
25 | 600176 HE B A 685,800 10,636,758.00 0.27
26 | 002025 WK HLA% 200,000 10,034,000.00 0.25
27 | 603368 W24 R o 500,040 9,870,789.60 0.25
28 | 002459 mn R 200,000 9,800,000.00 0.25
29 | 002985 JeEE =R 99,970 9,747,075.00 0.24
30 | 600048 LRA = 800,041 9,632,493.64 0.24
31 | 002859 HERH 300,000 9,381,000.00 0.23
32 | 600570 THA T 100,035 9,328,263.75 0.23
33 | 601128 W RAT 1,500,000 9,300,000.00 0.23
34 | 600066 FIERE 742,976 9,279,770.24 0.23
35 | 600862 H R 300,000 9,234,000.00 0.23
36 | 603866 & SE) 280,000 8,736,000.00 0.22
37 | 300196 Kt Iy 500,000 8,580,000.00 0.21
38 | 603899 RIECH 100,000 8,456,000.00 0.21
39 | 600060 S 500,000 8,450,000.00 0.21
40 | 600600 T I 70,000 8,095,500.00 0.20
41 | 603993 I BHERE 1,500,000 7,740,000.00 0.19
42 | 300601 RN 50,068 7,460,132.00 0.19
43 | 688526 Blar ) 200,020 7,244,724.40 0.18
44 | 600104 R AEH] 300,000 6,591,000.00 0.17
45 | 688023 ZAEAE B 25,199 6,350,148.00 0.16
46 | 600483 i R 1 600,000 6,294,000.00 0.16
47 | 002460 e LN 50,000 6,054,500.00 0.15
48 | 000858 i AR W 20,000 5,957,800.00 0.15
49 | 300244 it 222 150,000 5,745,000.00 0.14
50 | 603612 RIBRE 300,000 5,391,000.00 0.13
51 | 002171 VLM 600,000 5,238,000.00 0.13
52 | 002092 R 500,000 5,135,000.00 0.13
53 | 600276 E Hif % 24 72,055 4,897,578.35 0.12
54 | 600183 A i B 200,031 4,682,725.71 0.12
55 | 002044 FFAERR 500,000 4,555,000.00 0.11
56 | 600057 JZ 1505 700,000 4,375,000.00 0.11
57 | 002439 A E R 150,000 4,351,500.00 0.11
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58 | 603558 RS EE 4] 500,000 4,345,000.00 0.11
59 | 002853 Fé Bl i 200,000 4,326,000.00 0.11
60 | 600096 = Kt 300,000 4,212,000.00 0.11
61 | 600872 WA T 100,000 4,202,000.00 0.11
62 | 300696 % Kk 99,940 4,159,502.80 0.10
63 | 000961 W 700,000 4,144,000.00 0.10
64 | 600723 N 500,050 4,125,412.50 0.10
65 | 002948 ST 800,000 3,976,000.00 0.10
66 | 300618 FEBUEN 50,000 3,942,000.00 0.10
67 | 603228 SHEHT 149,980 3,929,476.00 0.10
68 | 601111 Hh [ [ 9 500,000 3,890,000.00 0.10
69 | 300470 T I 100,000 3,864,000.00 0.10
70 | 002966 T INERAT 500,000 3,675,000.00 0.09
71 | 000998 B~ =kt 200,000 3,208,000.00 0.08
72 | 000671 FH Ot I 600,000 3,120,000.00 0.08
73 | 000672 g KYe 150,000 2,622,000.00 0.07
74 | 600966 MR 200,000 2,610,000.00 0.07
75 | 600461 HEIRIA IR 299,980 2,177,854.80 0.05
76 | 601607 iRz 100,000 2,113,000.00 0.05
77 | 002212 R EtAE 100,000 1,977,000.00 0.05
78 | 688561 % E 20,000 1,846,200.00 0.05
79 | 300866 2y Al 4,500 753,615.00 0.02
80 | 688161 AN 3,069 325,467.45 0.01
81 | 301015 HEEZ 4,614 251,115.78 0.01
82 | 300957 D= e 853 214,921.88 0.01
83 | 605499 RIE R 632 158,505.60 0.00
84 | 301006 LRI 5,051 125,719.39 0.00
85 | 688625 EiIPREsT 2,672 113,907.36 0.00
86 | 300919 WA I 610 99,430.00 0.00
87 | 300979 R EEH] 946 83,329.40 0.00
88 | 688191 BB 3,203 56,821.22 0.00
89 | 688239 TR 4,926 56,550.48 0.00
90 | 300981 AN/ i 601 54,324.39 0.00
91 | 688087 JoRt A 2,469 54,219.24 0.00
92 | 301020 FEERHE 4,210 44,794 .40 0.00
93 | 688395 1E5ZHS 1,627 36,395.99 0.00
94 | 601528 Hi F4RAT 2,230 34,721.10 0.00
95 | 688565 JTIERHS 2,464 34,496.00 0.00
96 | 688067 R IBRH 1,259 31,260.97 0.00
97 | 301021 BV O 2,899 27,424.54 0.00
98 | 300941 BIREHE 489 24,552.06 0.00
99 | 300953 EARHY 240 23,964.00 0.00
100 | 001207 PR RHY 682 22,581.02 0.00
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101 | 301009 AT EER Ay 801 22,339.89 0.00
102 | 688226 JaU HL S 2,693 17,289.06 0.00
103 | 300982 75 SCHLRE 317 14,356.93 0.00
104 | 001208 HSZ LR 1,754 13,558.42 0.00
105 | 300614 EpUL7ER 329 13,285.02 0.00
106 | 300937 72 5 W 244 13,105.24 0.00
107 | 301013 FI AT 471 12,768.81 0.00
108 | 300942 Sy EREW) 443 12,634.36 0.00
109 | 300966 EaEEZN |4 358 12,311.56 0.00
110 | 603171 B R A 637 12,230.40 0.00
111 | 300997 IR K 928 12,110.40 0.00
112 | 300933 R I A 1,112 11,609.28 0.00
113 | 301002 A BRI AT 201 11,581.62 0.00
114 | 300962 WG 657 11,373.12 0.00
115 | 605287 T R Ay 349 11,014.44 0.00
116 | 300955 T FA 232 10,688.24 0.00
117 | 300996 R A 241 10,177.43 0.00
118 | 300945 2 Kk 474 8,949.12 0.00
119 | 300948 AR 324 8,884.08 0.00
120 | 300961 RN 394 8,695.58 0.00
121 | 605162 oo 1,377 8,358.39 0.00
122 | 300987 AL 1 304 8,186.69 0.00
123 | 300958 #TBE 300 8,166.00 0.00
124 | 300978 Rk 593 8,064.80 0.00
125 | 300993 T+ L RH 410 7,908.90 0.00
126 | 300930 iz, 388 B A4 322 7,882.56 0.00
127 | 300985 oz e 295 7,318.95 0.00
128 | 300975 BE-L 492 6,410.76 0.00
129 | 301011 e R 175 5,922.00 0.00
130 | 300943 R 255 5,867.55 0.00
131 | 300960 SN ZRE5 234 5,396.04 0.00
132 | 301010 n S T RE 272 5,127.96 0.00
133 | 605011 U # 525 4,662.00 0.00
134 | 300995 AR 191 4,454.12 0.00
135 | 301007 18 E A 303 4,375.32 0.00
136 | 300998 T IE 201 4,285.32 0.00
137 | 301012 R 170 4,124.20 0.00
138 | 300992 |4 200 4,064.00 0.00

e W TFERE A B ETRIEEE, S EARMES 58, JHZBARBEE 2058
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7.4.1 RIFENSBE RIS B = HE 2903k HT 20 4 BRI 4
AL AR

o . o A 7 B 4 BT
Fa | REAS JE ZE A4 FR ENE - NG S (%)

1 600519 wMFE 29,960,553.10 1.69
2 | 601166 MVARST 27,201,735.00 1.53
3 000001 P BT 21,224,151.00 1.20
4 | 600741 IR 20,186,685.52 1.14
5 600887 PRI A 17,066,407.05 0.96
6 | 601009 B RRAT 16,506,682.37 0.93
7 601877 IEZR LS 15,521,197.63 0.88
8 000333 e Y| 11,888,596.00 0.67
9 002126 RE A 11,856,244.00 0.67
10 | 600048 LRF b= 11,713,720.11 0.66
11 | 603589 a5 %= 11,343,474.00 0.64
12| 002497 MEALEE A 11,193,447.52 0.63
13 | 601128 HAERAT 10,486,972.00 0.59
14 | 603368 W2 it 10,345,527.11 0.58
15 | 603866 k=i 9,825,578.00 0.55
16 | 600066 FIHELE 9,760,718.84 0.55
17 | 002985 JeEE A 9,540,711.94 0.54
18 | 002025 NGRS 9,465,650.10 0.53
19 | 600570 RS 9,413,822.25 0.53
20 | 002026 Ll 2R Bk 9,292,956.00 0.52

e RN RN EESMFEN Bk RO, B R AT RS R,
KNG HHL AT A A AN R LA E D A, BB 5 9

7.4.2 FRVHSEH S A H I3 S R $E 29%08HT 20 44 KSR B
SRR NIRRT

. . " " 7 B 4 B
Fa | BREARE Jie ZE A4 R AHH RS2 SR S (%)

1 688981 RS [E PR 28,204,725.87 1.59
2 603658 27 AW 8,202,025.65 0.46
3 000625 K2R 5,251,159.14 0.30
4 601318 22 5,238,287.00 0.30
5 601077 AR AT 4,266,295.00 0.24
6 300659 FRER 3,541,558.88 0.20
7 603690 AR 3,145,246.00 0.18
8 601601 Hh [ K AR 3,050,318.98 0.17
9 | 600597 e FE 3,018,835.00 0.17
10 | 688608 TH ZBHE 2,768,420.35 0.16
11 | 601966 BIfeha 2,665,005.00 0.15
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12 | 002381 KU AR 2,590,764.74 0.15
13| 002701 WO 4 2,581,053.00 0.15
14 | 601668 [ 2,393,166.00 0.14
15 | 300378 SHEER A 2,070,121.00 0.12
16 | 600399 FEMREEN 1,831,422.00 0.10
17 | 688656 AL 1,641,681.75 0.09
18 | 603589 0+ &= 1,458,142.00 0.08
19 | 688538 g HL 1,372,264.49 0.08
20 | 300957 AR e 1,356,475.70 0.08

A LA iy BRSNS, Bk, EZABOE. RAT N BIE RATEEE R SR
S R A A (A AN TR AR 3551, AHIBMRA 5 3

7.4.3 R NBER I A B S B RN B B

Hfz: NRITT

SKANBERA (BRAD) BV

566,969,784.55

FHBCEEON (BRED BV

114,187,009.79

TE: SRNBERRRA S B SR B 4% S S il A il s B i LA M ) 3151, A%

JEAHIRAZ 7 P -

7.5 BIRIE B M RGBT AE

SHRA: NIRRT

FFe fiie 75 i A ANRPME OB of 4 BE P A E LA (%)
1| Ex bz 5,006,200.00 0.13
2| RATEE - -
3| &R 419,763,900.00 10.51

Hrp: BUEME SR 229,070,900.00 5.73
4 | i 881,818,408.10 22.08
5 | ka2 20,062,000.00 0.50
6 | IS 1,617,831,000.00 40.50
7| Al (AR HRfD 59,248,196.64 1.48
8 | FkAFH 145,785,000.00 3.65
9 | HAth - -
10 | Ait 3,149,514,704.74 78.85

7. 6 FIRIEEA SOYME oG 2 S B @E L R/INHRFF HO BT T2 fR 27 35305 B 40

SRR NRTT

. . e - 2 GBI
s | TRz K HE GO | antrE Oo o
il (%)
112103068 | 21 &KAR4T CDO68 | 1,500,000 145,785,000.00 3.65
2 | 170206 17 EIT 06 600,000 60,708,000.00 1.52
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3 150412 15 &K% 12 500,000 50,695,000.00 1.27
19 £

4 101901016 R 500,000 50,630,000.00 1.27
MTNO001
20 YA

5 102002261 DRI 500,000 50,590,000.00 1.27
MTNO003

7.7 FARIE A S E o5 2 B E I RN HEFF BB 37 SCRFE SR BB
il

AT AR IR ARFFA B SCHFIE TR -

7.8 |EHIREA RME SE ST HE AR DI HEFRIT LA RERREN
48

ARG RARFAT SR

7.9 BIRIEA SOYME o 3 S B 7= 8 LU R/INHRFF RO BT T 4% BUIE 4R 3% 9 4
AT AR IRARFFARGLE

7.10 | E AR FE S BB KB 5 1F 0L v A

7.10.1 R EHIR AT S BB IR R SR R A0 47 25 B 40
o

7.10.2 AFESH B IR IE B 51 B R BOR

AT AEHEAT A SR BRI, AR R R, DU B H ), A
WANMELF . 22 SIEERI IS &2, Bt WHES T AU SR T I8 AT B 72, 45 & M 1R
W B% 1) AT SR A B A KT, SILBR R P AT UL AT, 385 2 Sk sl 2 Sk B R
ST B E R . R K T SR S AR T R B S R e
fE, 32 P BCAE I B0 b R G RS« 0k 18 0 FRIE B SR, K0T A [
I ST A ATV DA 0 B0 BV 2L 1 A LG £ 1

7. 11 B AR A S F 9 E U 538 5 1% 0L v A

7.11.1 A HAE R R BUR
Tco

7.11.2 3R R AT S BB B B 5 3 B2 K e AN 45 2 B 2
e
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7.11.3 A H A B R E T
T

7. 12 EAESWRE MR

7.12.1 FHHAAEESEFRT TR IR AT EE AR T BB R E R IR
WE, RERGHFH BT —FAZIATFER. LITRER. Wk, ERXTH
RAUESF FIH B e SR ARE P Al H i B

5 HAN FE ST RIS UESRR 17 EIT 06 GEF#ARES 1702060 « 21 AT CD068

GIEZ#RAS 112103068) HMHAMIESR IRAT FARR A WG T ISL R A, AAELERTE Yt
HAl—FNZ B ATl T THETE.

1. 17 EFF 06 GEFRRAY 170206)

R ERAR S A, 2020 4 12 H 25 H, FEFIFREATAE “NERKIBURIY
K55 T H SR AR B 45 24 BUEMIE Y, b EHOR M 2 e X H AR 3K 4880 F5 Tt .

2+ 21 RAVHAT CDO6S (AEZ#ARAD 112103068)

Wb fE]: 2020 4E 7 H 13 H ATIKSE: () MRRNKRBUS AR (2D fitg&ia
BEARBERAE (=) MELEARFEARMMBEERRES LT8R, T 5260.3
Ji7t, A1 5315.6 /i

X FIRUE SR 3 R R AR T I U s AR ST B IRUE IR 5 B SR AR Y A & A D2
FRZRUR 2 =] o B R
7122 FHAEESEBRFENAIITEABRERGTHHESSRNEN S EREE. WL,
T DX AE R R SR B o SRR Al H i B

ARG AT HT 42 B SRS R A R E 1 R I RS AN 47 1N AN A 2
FNFERE b BER B TS NN

7.12.3 BAR HoAh A TR B P BR
Bfr: AR
e R & GT)
1 17 HARIE S 120,124.73
2| MIRGESREHE K 3,998,726.69
30| REUSBER] -
4 | MUCRLE 36,370,188.36
5 | BYCHIE R 14,147,056.49
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