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3

1 £t

NATIE SR H 2K - - 4 5,604,768.02 5,604,768.02)
AT 2 [A] 32K - - 4 104,058.83 104,058.83
MAT R FE SR - - 1 357,722.43 357,722.43
MNATHEE 2 - - 1 59,620.40 59,620.40)
A S R 4% - - - - -
MNATAZE 5 % - - 1  85,368.69 85,368.69
HoAth 471 45 - - 4 180,074.00 180,074.00]
I AZ A B - - - 5,793.09 5,793.09
ffit Tt - - - 6,397,405.46 6,397,405.46
300,081,219.3

BRI 211,258,657.90 2,808,416.00 998,850.00f  85,015,295.47
7

T RAPR AR ST K i

FHTF UK.

6.4.13.4.1.2 R 2R R B BUBRE 4B

M SO R, %R A ZOHLE A 3 E0FT € 1 H B H 3R

Rk B R 2 41 HAth T 37 25 At AR
X% = A e H 2 4 5 P 1A I
SN 4 (A . JT
A U A B A 2 EmEH (eh: NRMAIT
S AHAAR EER
2020 4= 6 A 30 H 2019 4F 12 A 31 H
A FIZ L 25 A5 Wb ¥) 53 b2y 19
TR T % 25 N3 Wy 53 WhnZ 19
6.4.13.4.2 SNLC X

NI ARG A2 Fi5 <k L 23 SO BOR KRB gt B DR A R AR i A AL e s O XU . Ak <
HIpTA Bt K St AN Rk, BRI B RO RS
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6.4.13.4.3 HARH#E XK

At A i IR 2 8 2 < P45 < i TR £ 2 oA AR SR I < 9t 2 R R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Bl R R o AR 4 T B4R B TR S 28 & B b i sdRAT (R RV 173222 5
(RIBEEEAN T 25, T I 1Y A s RS A T B AMUE S R AT A B B 2 AR L B Tk S T T 52
AT BE RIS TR I3 17 7 AR B R B2

AREEG R E E MRS R R A SRR, RACE LR R, mdxzZ s
PR SRR T, G5 AR T AT I, A B B R S A U s I BN S
HIENEI AT KE BT, R R B a ML E T B3 A AT I 5 . ARG RS E A E
WSS S BB AR, X RNE . B E . R AGHATIBIE, RIS MR RERE
(R A RS AR o

I 4 3 3 #5244 1) 4 TG AR A G A A XIS, o AR < R o B 4 T I L )
0%-95%; T AMER K T8 _E T A FESR G ARSE G AR 5 M EL MR T 80%: NS HH
AAEBRBAR I TS A TN HIAE G RIE R ST, N IR FEAMIR T G 587 14HE 5% I <8 B3 H 72
LN BUN SR BEAh, ARG IR G B NSE O AL S I REA R I Seiti i 42, €l
1z H 2 g TR B a7 MBS B2 &, 045 VaR(Value at Risk)FEHR &5 I A e 4 11 0098 240
A, RIS AT S 0T XSG iR AT R B R 425 1

6.4.13.4.3.1 FABMHE R i O
G AR
AR AR
2020 -6 A 30 H 20194 12 A 31 H
T H B R e
A fhE FEE b ARME T Ll
B (%) (%)
A o Ve R P — ISR B 90,300,690.45 26.66 | 89,082,021.28 29.69
A8 Gy M A P — B A 1 R
A PR R BE — S e m B
TR S R 7 — BUIF 3Bt
FoAh
it 90,300,690.45 26.66 | 89,082,021.28 29.69
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6.4.13.4.3.2 FLAt 4% RS ) S0 IRR A 43 BT
R BRIPIR 300 4854 HAN T35 8 = AR
Kot B = A 3 H i 4% P 18 E 1
e (A NRMAI)
i FH A28 & ) AR ) A AR
/
2020 £ 6 A 30 H 20194 12 A 31 H
VR 300 FEEL BT 5% W% 597 W42 618
TR 300 FEEUT FE 5% W2y 597 N0 618

6.4.14 FENTEBM I & THRR T E WA FER

(1) ARME

(a) Rl T RARMETHE R %

AFRMETTEZERIEZER, B A RMETHE AR 5 B A 5 25 S A E T BB A%
JERUE -

B RIR: MR B USRI R i R G R R AN

SRR BRES— JZ A NAB A DR BE 7 s A7 5 B ) T LR M) B

SR AR DR HE = G S TSR B

(b) FREILAA SO E TR e R T A

() #REREMTAL RIME

T2020 4 6 H 30 H, AFEGRARILLA RAME TR BRSNS I 6 i e i 5 s T
B RIRHIRHN 99,095,166.74 TG, J& T2 —JRIKKIARHN 160,655,203.51 JT, JoJ& 128 =JRIKH
REN(2019 4F 12 H 31 H, ARIEEFA LA R E TR HILAR S T AN B 2t i 5 g T 28
— 2 IRHIARA 89,772,259.70 JT, J&TEE " JEIRHIARHN 142,570,093.58 T, )& T H =2 IKKIRHN).

(i) A FAEAT IR 2 K ) ) KA 3

X FUEFRAE 5y B LTGR4I R ST i 58 2 AN R (B G TR R A5 IR R 52 5 A
WR) BUE TARATT AT O, ARG AL T E 258 5 I TR H WA 52 5 ANiE kIR &
B 5 U T AH DRI SR AN 27 B A SEAME SIS — Z 0 IR At A8 1 8 rp SR FH AR AS 7T 00 5 i A\ ABLXS
TASMMERIFE LR, € A R 27 A R ERE 58 — B GE R =E K.

(i) 28 =2 IRA R E RN A A A 5 4 %0

o

(c) AFFEEHILAA SUHHETHE R SR T A

T2020 5 6 A 30 H, AFEGARFFAIEREM LA R ETHER SREET (2019 4 12 A 31 H:
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7).
(d) ANCAA Fe e Tt ) ik TR
ANRAZ SR BV B A e R B 7 R 1 5 3 R S SGR IR AR R ot KT OB S5 2 e i
EAHZER A
Q)FRA FOOMEAL, BT iR H AR 70 7 2 B ) e fth 200
7 BEAGHRE
7.1 AREEFHHEHRL

SRRAL: NIRRT

o N E = g
55 i H SR Wl (%)
1 R4 90,300,690.45 26.56
Hordr: R 90,300,690.45 26.56
2 B - -
3 ] 5 WA e 5 % 169,449,679.80 49.85
H: figz 169,449,679.80 49.85
B SHFUESR - -
4 R - -
5 LRI AR - -
6 SN IR Gl 1 - -
Forrs ST R D SN B ] ]
A0k
7 AT MG B &AM St 31,171,399.16 9.17
8 At 2% T B 49,003,190.86 14.42
9 At 339,924,960.27 100.00

7.2 MEPARET U ROBEERRAE

o 2 e B R L A5
(%)

A VIO NN e 4 - -

>

RS | AT R AfeE O

=

B KA - -
41 7L 53




[ 22 =AM E I KR GE IO BR & RS BB A 6 (LOF) 2020 4 H iR

C il 3 57,018,153.97 16.83
D B0 ) R SOKAE = A R 12,766.32 0.00
E it 4 1,449,740.00 0.43
F R FIZ e, 1,750,700.00 0.52
G ATIEIZH . A fEAIEEOE 1,293,649.50 0.38
H ERERIE G/ e4 - -
I 5 R RS B RS 12,058,884.33 3.56
j Sl 11,402,280.33 3.37
K B 1,942,660.00 0.57
L BRI 55 M 25l - -
M FHEBE A AR S5 1,825,740.00 0.54
N IR FRBE RN L b 1,546,116.00 0.46
¢) JER RS BB AR R 5 - -
P HEH - -
Q PR T AR - -
R AL RE R R - -
S gGia - -

it 90,300,690.45 26.66

7.3 JARE A SO E o 2 S B rE BB /R BT R R B

SRERAL: NIRRT

i B 4
e | REAE JI B A4 R HE(R) A fprE
fH LA %)
1 600690 IR R 228,000 4,035,600.00 1.19
2 600031 =—®ET 177,500 3,329,900.00 0.98
3 600036 R HRIT 94,726 3,194,160.72 0.94
4 600885 TR LAy 77,100 3,093,252.00 0.91
5 000895 RO & 60,900 2,806,881.00 0.83
6 601318 Hh [ P22 38,410 2,742,474.00 0.81
7 600887 BRI A 82,100 2,555,773.00 0.75
8 603881 Hdm s 23,300 2,518,031.00 0.74
9 603786 R8PS 31,700 2,388,595.00 0.71
10 002463 VakiNiv gl 93,200 2,328,136.00 0.69
11 600030 H S IES: 93,851 2,262,747.61 0.67
12 000425 R T 378,900 2,239,299.00 0.66
13 601238 IR 235,400 2,118,600.00 0.63
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14 603799 e R 52,800 2,051,808.00 0.61
15 600585 IR KR 38,100 2,015,871.00 0.60
16 600383 G A 141,800 1,942,660.00 0.57
17 600845 EEE ¢S 32,480 1,918,918.40 0.57
18 603259 2 A 18,900 1,825,740.00 0.54
19 300395 E[EAIEES 55,200 1,814,424.00 0.54
20 300451 NS =355 97,484 1,802,479.16 0.53
21 300059 KITME 87,400 1,765,480.00 0.52
22 603883 EAER 17,500 1,750,700.00 0.52
23 600298 ZILEELE 35,200 1,741,696.00 0.51
24 600745 BE~RE 7 13,700 1,725,515.00 0.51
25 000725 WRTT A 363,200 1,696,144.00 0.50
26 000063 HOG I TH 41,000 1,645,330.00 0.49
27 002601 e g AE F) 87,300 1,615,050.00 0.48
28 000997 oK B 100,500 1,605,990.00 0.47
29 603019 HRHE G 41,560 1,595,904.00 0.47
30 603179 IR By 70,202 1,589,373.28 0.47
31 002475 SRR 5 30,809 1,582,042.15 0.47
32 603588 R REM R 132,600 1,546,116.00 0.46
33 300146 A 76,500 1,506,285.00 0.44
34 603444 i LR 2,700 1,482,327.00 0.44
35 601186 Hh [ 2k 4 173,000 1,449,740.00 0.43
36 601939 ABARIT 227,800 1,437,418.00 0.42
37 603987 JREf SR 80,800 1,398,648.00 0.41
38 002028 BYRHA 67,900 1,389,234.00 0.41
39 603369 Attt 2 34,200 1,360,818.00 0.40
40 002120 FIS Ay 52,910 1,293,649.50 0.38
41 300383 JEHHT N 48,900 1,274,823.00 0.38
42 300760 LT 4,100 1,253,370.00 0.37
43 002100 RERED) 75,700 1,218,770.00 0.36
44 002563 AR it 166,700 1,175,235.00 0.35
45 600183 A i B 38,600 1,129,822.00 0.33
46 688018 IREERHE 4,741 974,749.60 0.29
47 603686 Y A= e 30,800 750,596.00 0.22
48 002675 Rl 25,500 534,225.00 0.16
49 688086 B AE 7,255 468,237.70 0.14
50 688181 AN IA s 3,588 219,190.92 0.06
51 300702 RFWBA 2,044 217,318.08 0.06
52 688568 kR K 11,020 178,634.20 0.05
53 688228 W 2,391 175,021.20 0.05
54 688078 TR 2,811 115,813.20 0.03
55 688277 KA 8,810 106,072.40 0.03
56 603087 HZEH 968 97,090.40 0.03
57 688528 Z )11 Hk 8,337 94,458.21 0.03

243 pidk 53 1




[ 22 =AM E I KR GE IO BR & RS BB A 6 (LOF) 2020 4 H iR

58 688600 AR 5,468 84,754.00 0.03
59 300842 W B 455 18,527.60 0.01
60 600956 R SRR 2,533 12,766.32 0.00
61 300839 I 502 11,751.82 0.00
62 300845 ek 470 8,286.10 0.00
63 300843 VS Ay 751 7,517.51 0.00
64 300840 PR e 1,185 7,038.90 0.00
65 300846 HHRTEZL 1,131 3,811.47 0.00

74 MEWHRERTHEFIEKRES)
7.4.1 RIFEANESHGE H BAVIEE S 5= 13 E 2% 30T 20 2 FI =4
SEiah. NRMot

i B 4 Bt
5 Ji SE AR JI B A4 R EN L S DN P EHE LA
(%)
1 601398 TRHAT 7,986,630.00 2.66
2 601238 JREEH] 5,818,842.23 1.94
3 600887 Gailliadis 3,945,518.00 1.31
4 603881 Hdm s 3,831,916.00 1.28
5 000425 R T 3,737,251.00 1.25
6 002601 a2 ER] 3,623,796.85 1.21
7 603987 FR A 3,493,260.00 1.16
8 002463 VakicN gl 3,319,656.00 1.11
9 600690 IR K 3,112,651.00 1.04
10 600031 =—ET 3,046,723.00 1.02
11 603444 7 LR 3,009,764.00 1.00
12 601939 ABARIT 2,915,840.00 0.97
13 600741 HIFIREE 2,758,863.24 0.92
14 600383 SR A 2,757,457.00 0.92
15 600845 EEE ¢S 2,674,938.20 0.89
16 000895 RO 2,674,410.90 0.89
17 600298 L HLRERE 2,659,868.33 0.89
18 603308 L AR 2,573,769.00 0.86
19 603738 ZmRH 2,505,935.00 0.84
20 601555 KRR 2,500,167.00 0.83

E: SRAESHHL RN S (RN LA E R A, A ERRA 5 .

7.4.2 RitSEH SR IR S B 1 E 2%BET 20 4 KRR B4

SAERAL: NIRRT

‘ i A S BE
= (4 il % T2 4% R LIS ] o
Frs e ERARH W ER AT AR P
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(%)
1 601398 TRHAT 9,823,688.00 3.27
2 600887 GaEilliadis 5,297,441.00 1.77
3 603313 BHA 3,897,874.90 1.30
4 600438 T8 A 3,781,671.00 1.26
5 002050 e 3,778,093.00 1.26
6 601688 HBIRIESF 3,304,217.00 1.10
7 601138 Tl E Bk 3,247,229.87 1.08
8 603881 A 3,061,257.00 1.02
9 601238 IR 3,001,468.90 1.00
10 603987 JREf R 2,922,893.90 0.97
11 603308 LI 2,894,718.00 0.96
12 603444 Lk 2,795,572.74 0.93
13 300035 RS, 2,685,550.00 0.89
14 603079 E<SvNastY| 2,647,433.16 0.88
15 000725 WRTT A 2,624,002.00 0.87
16 300383 FEIRHTN 2,541,283.00 0.85
17 600584 KA RHE 2,538,010.00 0.85
18 603738 ZmRH 2,537,652.00 0.85
19 600426 HEETE 2,491,040.00 0.83
20 002456 Y€l 2,454,683.00 0.82

T SEHESPULSE RS (RSN LA E R A, A EMRA 5 .

7.4.3 TNBLER ) BAS B8 R S H R RN B
SAL: AR

SENBEEERI A (AS) S 223,964,551.44
EHBEERIURN (3D BT 243,972,148.06

T SRNBEREAR . S BER NI SRS e (RS i e LIRS HR) 3181, AN 7€
MRS 9 -

7.5 BIRIEGE R IRNBFREAS
GRS ARG

B4 R P A L
(%)

e 5 ARAE

1 [ o i 77 - ;

2 PAT R - -

3 R - ;
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Horr: BURTE SR

4 ki 77 109,470,380.50 32.32
5 Al R

6 SRR 40,682,000.00 12.01
7 Al (AT RS #f57) 13,365,699.30 3.95
8 ERlZe 5,931,600.00 1.75
9 HoAt

10 | &it 169,449,679.80 50.03

7.6 SARIZ A FMHE o 3 & 57 1 E LB RN HE AR A 48 451 35 B R B 4

SRERA: NIRRT

N N b 3G R PR
75 IR i 2R HEGK) Ny IR AIXIED
B (%)
19
1 101901076 il 200,000 20,220,000.00 5.97
MTNO003
2 136143 16 J3i& 01 200,000 20,120,000.00 5.94
3 112557 17 32 01 200,000 20,000,000.00 5.90
4 136061 15 AR5 120,000 12,068,400.00 3.56
14 B
5 101453011 Rtk 100,000 10,308,000.00 3.04
MTNO001

7.7 FARAE A FOME o 2 & B E LB R/NEE R BT B SCRAE SR R A 4

AFE G AR IR RFFA B SHFFIESR -

7.8 WG FRE A RNE 52 E F = HE BN T LA R &R 4
AIGAREIIRAR A SR

7.9 FAREE AN FME o 3 S B A LB R /NHE R AT T A2 BUE B B 4
AIE AR AR AR A BGIE

7.10 R EHIRA R S BB HIBE 532 5 16 L i B
AT AR N AR BB AR 0.
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701 IR A EE S5 B ) B 5 52 32 5 1 L 1
AT AR I N R 5 [ 5 0

7.12 BBRASRE ME

7.12.1 ARG W FE G IR I AT T 2SI RAT T4k (Bt B ARAT . AROTUESA RIS oA M
FRII S SR A AR S b H T — 2 B AT DT, AR TR L.
EHEUT TR Z ZK SN HBEMEE | 5B R RS EiR PHERRR . R REEE. Rk
VEBATERTT. R MBS BEEA A E RS WS REEEM . R AT BRI, 20O E R
AFIR I HUR AT SRR M R I k. iy, BB . ST B ATFAR Y.
RITUERBIARMKE AT, WFHI A e R, 2R 2512 SUEM AT
FERAEG, AIESE N EIR A 7] 2 ALV BAT T R TR T, AR LR A wIAEAE
SR o) B 2 T 28 R AN I i R T AR K SRR, XZ A R R AN B R AR SR R
A B G W AR BRI A T AT BRI

7.12.2 FEG RGBT T A, BOABOR T R A R E & IR SR 2 A 1

7.12.3 FAR FoAh & TR 7= 4 B

i

?$:

Bpr: ARG
75 2R G
1 A7 PRIIE 59,379.14
2 PSR H K 41,954,925.65
3 IMEcdivel
4 R A, 3,729,917.75
5 AT FR R 3,258,968.32
6 FoA RIYSCER
7 R 2 H
8 oAt
9 it 49,003,190.86

7.12.4 JAREER 40 T B B P B i 5 35 B A
SR ARG
Frs i 57 4 K ARl R N aatt
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18 ELA1 (%)
1 110053 IR LA 3,796,172.80 1.12
2 132013 17 £ EB 3,218,200.40 0.95
3 113020 ol B £t 3,207,497.40 0.95
4 128017 G ARAR 1,254,825.60 0.37

7.12.5 HIRAT 4 R A FE S 32 PR 1B DL A i B
ARHe AR AR R+ 4 B SR R AR s SZ PR -

8.1 WIREEWHRFAENSBEAFEANGH

8 EEHFRAANER

Grat . A

A NEH
‘ ‘ FEREE IRk a e MNP
FE NP
T L0 EPSErx Il EPSErx Il
SRR R SR AX
Eb 3] Eb 3]
1,555 227,452.17 | 237,029,947.81 67.02% 116,658,169.49 32.98%
8.2 iR LTHEEWTRHLFAAN
5 FrE NAFR Frama () 7 b T A7 LA
1 (EF:3 1,300,000.00 4.90%
2 IS 1,005,020.00 3.79%
3 AR 1,000,000.00 3.77%
4 2R 594,302.00 2.24%
5 gL 594,221.00 2.24%
6 ok 593,692.00 2.24%
7 BT 557,782.00 2.10%
8 LI 25 555,000.00 2.09%
9 NIl 544,631.00 2.05%
10 TN 505,064.00 1.90%
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T PAEAE B R b EIE SR B AL 45 A PR ST A 7] Rl 7 2wl SR OE A% 0 i o

8.3 MIRESEEAMMIA RFFEEEESHERL

i H R ALSE () ob i 43 L 51

FHEEBNITA M G A A S 434.44 0.00%

8.4 HIAZEEEEANMUARFFEFTFEAEEAHEEX HKER

i H FrA MR EREBEXE OT6)

AN EHPE BN BB

o . 0
O MR NS S W A G W - o
RIS AT IS 0

9 FFRELE MDD
BT A
HEEFAERE (2016 £ 5 H 26 H) 44740 s %0 1,116,392,677.92
AH A HH A 3 4 40 B i 337,225,308.96
ARG BASE 4 S HR A A5 123,583,690.09
Pl ASHR A I 4 B [B] 47 A 107,120,881.75
AR A5 HHFE S 47 5 AR B 1) 0 -
AR HH A AR 3 4 4 0 i 353,688,117.30
10 EXFMHER

10.1 ZEE&HTEFEAKRSHRIN

AN, RIS THEEHBHFA ARSI
102 Z&EHEAN, E&HEANENESTERIRNERAFRS)

REHIN, AFESEBNE R NFRZT

2020 4E 2 3 15 H, ARGEHNEA T (BRESEHARA A mPE BN AEEAE)
LARGEHNS - CREFELE /RS UGEN, 27K 2 A EAR G AR E 2
H,
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AR A AT SFLE N LTI SR E IR R AEERAFHZS).
103 WRESEEAN. EE&M™. E&HELFHTFL

WA, AIEE T A A TS B S LI SIEE P A B R SRR S S AL FEE
FEL SRS M S I RA I
10.4 F & 85 RIR 2R

R HIAN, AT BP0 HE T U
10.5 AE AT H KIS THTE ST

AIE G e A R AR R DR IS I G Th R 2 THIM 55 CRE Rl S0k SRt TH 55
10.6 EEAN. IEALRKREEEN R ZEERLTIFHRL

AN, PN HEIE N IR GRS B GOR A A B .
10.7 B HIESR A T35 B ITHA RIE R
10.7.1 B RUESS A R 5 B o7 B R8RS AT

e NIRRT

55 JBEAL 5 _ m&wa#%m&g
BRsH | Bt NPT sl L

e FRAE 4 TERAT S 14 ERER

A LA Bl

HRACIESR 1 - - - -
KA 1 324,096,364.10 | 70.50% 237,009.04 | 65.04% | -
FEIRH % 2 68,938,653.11 15.00% 64,052.80 | 17.58% | -
RIS 1 62,870,017.21 13.68% 59,808.21 16.41% | -
hE Il E 1 3,799,833.38 0.83% 3,538.52 0.97% | -

T AR AL AL FEbRAE 2

(1D BHEE, 5% R4

(2) WIRBEREF, &I 5548 FR Son A m BRI E

(3) GEATNINE, ERIL—FNIEEIENEETN;

(4) WEPEEATE. i, BAEerNIEHIE, e 2k eia e IR 2K,

(5) AR BABGRRDIFTRE ), REMS . 2. 2 IR At B A 2 5 1 50 T R A B T 70 #7
IR R Sk zr g n . BT T SR S DLLCE B AT RIE BIRST: BERYE IR SR B
R EOR, REEL T R Y.

WAL MR BUETR A Rl IR AL S I . ARG IE B VREE R, a8 5 W ALl
FIARAER,  Hr o w055 F01T3 H A PR 23 2 W) 52 5 Ji A B B S L (R R 42 B S i 48 iR
&), FFEAFEHE.
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10.7.2 FEHMHUES A 7R 5 B o T HAMES 53R K5
SEEAL: AR

A5 [ A2 5 PAFEAE 5
b7 2 A 5 7 2 4 [ 7 2 1AL
#ﬁg$f< N N N N N
WA EH | HFAE | A ER | RS A AL G E AT
A EL A ) E A H E A
HAGIES - - - - - _
103,719,436. 280,900,0
25 e 66.08% SO 100.00% - -
K AGFE 19 % 00.00 %
E & H % 30’326’814'2 19.32% - - - -
RIS 21’657’392'3 13.80% - - - -
& E 1,247,746 .41 0.79% - - - -
10.8 HAhE KEM4
‘ ‘ e EEH
7 NI e P EE 73 .
#
E ZRE 4 N R4 AE 2020 FEFTTEIIA A28
1 Sy TE A TR TR SRR e 22 HE R | (P ERIESSRR) 2020-01-29
(A

_{j%%\/s‘r. /\ﬁ—%’-—é/‘—‘& 'E‘l/\ AN
fr\ SEMAERA A EHEBN QAT A (R EREAAR) 5020.02-15

=

TR AN KRR B R

3 Wig e (LOF) B RKGHME (Fef) K| CPEIUEZHRR) 2020-02-21

B )l R A
—

A0 o T A T T e | ST AR (LA

S| B A R e R 2 FHR) S GEZFHIR). CGIE | 2020-03-13
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