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R . (R
R RS TIERST ) ZEMUN 126:106.73
RIS M ON -
SRR R ——EREENIA -
&it 126,106.73
6.4.7.13.2 {RFIGHUIAE—EERBEMUIN

B : ARMIT

InH

ZHH
2019401 H01HZ=2019506830H

SEHRS (. (RERRIRERIEART )

) 50,623,165.43
R 3T I2ER
i BERERE (. RERRRSFEIE

) 49,661,363.97

5367 ) B AR
iR RWCR RS ER 835,694.73
SESREEMNMBN 126,106.73
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6.4.7.13.3 B STHFIESIR A
A EH AR TR IR R,

6.4.7.14 T T EUS
AREH AR ETTE T BE.

6.4.7.15 BRFIIES
B : ARMIT
e ZN:(:
20194F01 501 HZ2019406830H
R AT RIS 348,232.77
HERRERIRRFIWES -
ait 348,232.77
6.4.7.16 ARMMEENIEE
B : ARMIT
IMBE#R H
2019401501 HZE2019406530H
1RSI 3,457,378.99
—RERE 3,578,892.42
—IRFRE -121,513.43
—— R SHFIESIR R -
—EERR i}
—REEEE -
—Hfth -
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247ETH

—UERR

3.Efth

W N ERIEm A NME
TR ERITEIEER

ait 3,457,378.99
6.4.7.17 EIgA
Bz ARmIT
AH
InH
2019401H01HZ=2019506830H
HEEEIZRIIA 7,551.09
ait 7,551.09

T AESRIERZEFZSFEHEER , METERZESIMA25%PANEESHE.

6.4.7.18 X5 %

Bi . ARTTT
AEA
e
2019401501 HZE2019506830H
RBATARR 522 143,592.63
RITiEma 5 EH 350.00
ait 143,942.63

6.4.7.19 H{thZ=FH

Bz . ARMTT
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e AN
2019501 H01HZ=2019506530H

CRIF5eER 1,959.43
(EEIRER 36,438.01
BHiTZRF 22,315.49
Mo ES 18,000.00
Hith 600.00

&it 79,312.93

6.4.8 SFEEIR. FRfRRBRERAYRE
6.4.8.1 SHFEIR
BEAFERRE | AESHTERENSEEIN.

6.4.8.2 FERHRERAREIR
BEVSREFMER , AESHEEREN S RiREFHEEI.

6.4.9 XEXFXHR
6.4.9.1 PR SHIFEIEFIX REHMBEXFIRXRRMNIKIXT REZLRER
KSR FEEH X REEMEAFERRAIRIKS R A ET.

6.4.9.2 FiREHSEEREXIKZBNZ XIS

RERFTERR SHESNXER
BEEEEA ESIECig, &
THENE
RIRATIRHOBIRAE ( LIFEIRRIRT" ) | EESHEA. ESHETW
T PRRERZIIEIER WS ERERNE AR EFRITAL
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6.4.10 iR EHIR LEERIECHARIAIXER 53 5%

6.4.10.1 BT KA A X R R THITHIZS

6.4.10.1.1 BRERH

AR EHAN EFREAIECHAE , AES KRBT KK R B RTHTIRER S,

6.4.10.1.2 BLIE3Z R

AR EHAN EFREAIECHRIE , AEERIBI KK RSB RTHTIIER 5.

6.4.10.1.3 {&H35

AR EHAN EFEAECHAE , AESRBEI KRS RBRTHI TR S.

6.4.10.1.4 {RFHEMEIH

AR SHAN EFREAECHAE , AESRIET KK R BT THREFRIEAE .

6.4.10.1.5 RI3ZFKEXFRIAE

AREIIN EFEAECEAE) | ARESTN (T REATHMAE.

6.4.10.2 XBX5IREN
6.4.10.2.1 HEEIPE
B ARMIT
TEEaTEEAE]
ARHA
2018F02506H( &£
= 201940185011 =E
BREEH ) 220185
2019406830H
06830H
HERENEESNSTRISTRES 52,400.91 447,750.07
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Hep | ATHENRS R 4R 15,377.68 46,965.95
T L ESEBEABMESHIEEARMEZI—BES R 1$#E0.60%8YFEZRT
i® ZREUTESRBK , #AXf. HitEAIA
AEEARM = si—AEER#E*0.60%/ZFXEL.
2 ZPHRERIERSEEASESHENWAIENRIAEESHETSIEFIRS
PAHEENFrERRRER | ZERERCHETEREESNDEREEF AR
HTE  NESEEARNNESEERRTI , AETAEERE P AIZERNT
B.

6.4.10.2.2 HEITE%E

B AR
TEFEaTEvERE)
AHA
2018F02806H( &2
=) 2019501801HE
BRE%EME ) 220184
20194068 30H
06H30H
LEIRERESN TR E 2 8,733.53 74,625.03

T AOEESFREAXIRTHEE R —HESR#E0. 10%NFERIHE
AEESRAK , ZAXI. HEitEANA
AItER = si—HEER™1$#E*0.10%/JFXE.

6.4.10.2.3 {HEIRS %%

Bz ARmIT
HA
RBHERSZN 2019501 H01HZ20195F06830H
e S EYSEL SHRERNE SN SUTRIHERS %
BIMBETRIEEEA | BWMATRIEECEC =)
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EEE 0.00 906.05|  906.05
ait 0.00 906.05|  906.05
FEERILERE]
RIBHERS SN | 20185:02506R ( ZEE£aREMH ) £2018506H30H
EREXSETR SR ERE SN (TRIEERSS 2
BMATRIAEEA | BWMETREEEC | Al
EEE 0.00 78,583.06 | 78,583.06
ait 0.00 78,583.06 | 78,583.06

T (1) AEECEESMHTHERSBFEXN0.15% , BHIHE . ZERRUESEA
Bk . #Bxft. HHEAR

ACRESHERSZ = pi—HCEEERH#EX0.15%/SFXEL,

(2) FESAXRESHIMAEGEERS 2.

6.4.10.3 SXEXF#HTRITARILHIHNGES (EERIW)RZ S
KSR, ARESREXREKGHTRITERWHZRGRS ( SEW ) 325.

6.4.10.4 ZXEBHIIFEEER
6.4.10.4.1 IREHRNELEEEB NI ARG ESIREFESER
FREHN , B2 AR CHEEERSIRETES.

6.4.10.4.2 I SHAKRIFEEEIEA ZIMIRMXIXSGIRESEEAIER
MMREIR , RESEBAZIMIEMKELRRELES.

6.4.10.5 BXEXF R ERVRITEA R SHIFERIFIRUIA
B . ARMTT

RERFTEAR HH EEFERIECHAE]
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2019501 H01HZE2019406830F | 20184028061 ( E&&FE4%
HH ) £20185F06H30H

HAZRARER SHF SN HAZRAREN SHEAR BN
FASRITRR

394,514.96 30,202.99 | 957,754.71 136,918.27
DBEIRAF

T ARSHEIRTERHESEEARIRTRE | RTRUFIETE.

6.4.10.6 AEEEFRIHHINSSXREAFRIFIESFIER
KREHIR | AE S RBERERRNS S XIS AEILESFRIER.

6.4.10.7 Hth=XEX3Z S E1RA5 AR
TCo

6.4.11 Fi@SEER
REEAA |, AESRELHEREDEC.

6.4.12 Hi5K (2019506 A30H ) FEERHBAIREZIRES
6.4.12.1 EiASFA& /M8 RIES T FHIRISBRRIEZRIES
KREHIR , AESRFFEEAWHTA /IS RIS TREZ IRAIESS.

6.4.12.2 HiRISANERNEHSFREZIRRE
KREHIR , AESRFEEIEESRBZRRE.

i

6.4.12.3 HAR{RHAFIEEMEZZZB PEIRIRAN GRS
6.4.12.3.1 {R1FAHIAHRAIELY
MREHIR , ARSTIRITIEHIAAREER,
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6.4.12.3.2 XS FhthiAfRAIEDE
FIREER , AR TR ZEHIARELERE,

6.4.13 £ TEMERERE
6.4.13.1 KPS ERERFNALNLS

AESHREHES  BETESREESPIRENE R, AESITREIKESH
TN ST REFEESIETmmnES | fTFREEES. FAEESKRENESHTEE
DOEREREANGRSRES. AESERELE ENPHEIEINSXLSR T EHEXH
NG EBEIEEHANE. RatEXERHENE., AESHESEEANSRIGEERRN
FEERRESEEFIREXRNEM |, BTSSR S , kB Rt R E
EREFEEER | MIEEETIE KR EILE.

FESHESEEASTLANLEEAZNER  EFES MEUXEIEFIZER
2, EFNATXEEETENESWRER. JSEFIBCR ;| AT SRR
NSEEFIE ; REATNESXCEEGEIMITER | AL TR ; B4R
RERKFN ADEEENFRXEFIEXEHIEENERE | WATEERIFTSRE
R TREIHEFIXSRER ;| A ATEABHENEEMNEAXRKRS ; &
NEAVHSRAREBIRE ; WRESSHEATHRE | HMEATDESHEENXGE
BT ; EnEESIREATEETNTHINEERNN ; IRNEEERFIRINEBEIT
i, EAFEREENENKEEZRS , FERSAN. EL. S ENEERT
1 EEEEEICCERNNMEERT/E , BEEMNITIERSEMELERN  #HEEE
RkeE, RUSRMEER , NTRREZESANREEREZRSNBETLIFIG | 1RI8
NIGEBEZERSMNER , BLUESERMR , HIFEXTE AN ATESIEE. W
HMEE. RALENSESNBERNE THRNE.

FESHESEEARY TURKKEHZERSAZON. BENEEEERS, BER
K. ISEREZEiEX L SER THRRIX IS SRR R,
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AEESNESEEANTERTENXNEEESZETEZERBEEMESTTIEED
RS SRINEEED AR ENSM XL £ gERR. NEESTTIRELA , ¥
WX B IRARRIT B AN HII RIS XS IRAAIINE. MNEESTTIREL R , IRIEAR
BeRRA B, SRS AT B DBTFErIXREtEiR. RE
AENENRS | HEXIRRKAIREMENEEEE | RIS St S X H T3
B, GEMHL , FRETHERRER  BXREEE AT EER.

6.4.13.2 (SIS

RN RIEESERBURETRRBUFRBTENRT  EESFIEIES
ZRITABINES., ESZHESASEER , SHES R IR KT AL,

FAESHESEBATRZHNZ BN FHIEERTHTT ROITE M. AESHY
EHRITERERERE SIS TERT T EHEEEESITE RN
EIERIT , B SRITEREXIEAREAEXR, AESTERZDIMH TR
A EIES B SR ARSI A TN R ZNF RIS ANFRINER | AN ATEE
MR/ ; FERITIAE I TR BRI R B X F I TE I MEH XSS B i
ITPRFILAE B RIAYE XS .

AESHESEEARY TEANKEERE B miME RS hRE
FHESRITANERENE , BB DB EUS IS RN,

F20195F6H30H , AESFIFERER. RITERMBERESRMEIINIGRS.

6.4.13.3 [RENHEMBE

X RIEEEERITSERMNERERN NSRS ERIIXE, FAEE
RURENEXBE — D ERE T ESMIFE AT R ERERIESFERIESHM . 53—
ERB T REMIATEIIR B IR KAV AR E IR B R P MITAED
S HIRIZUREIRIE R TAGERRIN .
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X RAERRSARANENEE  AESNESEEABANAESHRWERES
S TR EEATIURAIMER R | RIFESREESFHNTBERELT 52 AL,
FESHNESEEAEESSEPIRIT T EMERSE , AEEIFRER FER RiBRY
LTSI, EHIEF N EWEERIVERASRMENE | BRURERESFE AR,

T201956H30H , AEEFAERNEEERMARINEGINERIHEEA—TBLL
REFRTE , JERESHIHEFMEEND) ZEEZIHHBERTE | BLKERER
RIAKRITIAELEHIE R E.

6.4.13.3.1 IREHIRAE AT EFRIREITERBE

AESHESEBATESEEIETSIRE ( ARSI EESIEFERE
5 R ALHEEFNEUEBSSEESRMEXEEENE) (H2017F10810
1) S AN BRI AR SES T NmaMEX G TER B IR ZAIX S E TSR]
NAESHNAESRCETEISR. MEZ RIS ML FILARAS TR AR
B R S B RS R R TR RN D 4

FEERBET—ROBRITHPESHEAEIESHE™#EN10% , BAES5H
FESHNESEEATENEGESHEREG R AR RITINESAEEBIEIZIESN
10%., AESSHARSNESEEASENEGARAESHEFE R LHATA
THRTREREA S BT Z EHATRERENLS%  AESSHAESNESEE
AEENSEBISRASHE R LHARRTHNTREBRE , MEELiZ LHATTR
B EEAY30% (SeRIRIRE KISHHA R L FIFH TIES IR RN ES R FEMEESIA
BRI BB S AHZEL IR,

AESFIFHOIESTIESR S LT , ERIAERTERLHERS | 9 E
SR REENZIRFIA B HELLBR S IMGE6.4.12, Wit , AESTNBIISEN
EEEREF A E NSRS MRS  H LR—RANEIESIFENIRER
BRRRMNE. ARSI IR T RNEZRE-NHESIT MBI ESE™#EN
15%,
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AEENESEEASANESHSR /1M T EATERE R ZIMERH
THREHMESNE | BREEHANSER BIBEMEGEY 7N TEATZERE IR
BUNME,

R AERSHNESEEABISESFERBRZZEEESRZAIFHIEF
B ZRFERNNRZZNFHNVSINL. ETENIATTKFFRHTU RN RIREE
SEENER | LIRS AENRZ 3 FLER ZEE S Ta A S arEr™
BEEAEES NS RIWARZZRIRMNEREIRZZFXEE, Wt AESHNESERE
ABN THRIWRZZERmEIESE | RIERR RS REERIFZRKT | FEmlER
RRAIX IR SIMERMABRERRREANMETEEM | AESHENEFRE
NP EE R SAERIREMMERARZRZNFARERWRZZET |, A2 RRmAIRR
EXRSEESARYVERREEEIRGT—EL

e DASITRIIEH e N SR R R X e SR TERISIE , AESTERR
SHINREER R .

6.4.13.4 THiMBE
HIENERIEESMFESM T AN A AN ESRENERER L HAZENE
EEEMAERINOXE , SIEFZERXE. JSCXBEFIEMN XS,

6.4.13.4.1 FZEXBE

MEX GRS T RIARMESINEREZ IR BN AR ERENAIXESE,
RS T BYEIGHRFHnA=R EAMSHARMETREIXEE , E4iZEahF)
LR T BErHEInE M SRS REEDZHREFRENII TR SR
AIMBE.

FESNESEERATHNAESHEIGRIF SRR R O TRE , FRITEER
BRAEGHIAEFD A LIAR RN L TETE,

47



BEIMaTRIBERERSRIIFIRERE 2019 FEFERE
AEESRABTRBAIRTEMNZERZZRIEE R @RISR/ | WNEFFERIT
7K. FEEME. FHRESSHRGRER  EEE—EFIRXR.

6.4.13.4.1.1 FIZEXBEHIOT

B : ARMIT
AHEAFR20195
06H308 1L 1-5% SELLE FtR ait

7=
RITEA 394,514.96 - - 394,514.96
ZFHEEMNE 72,403.11 - - 72,403.11
FHFIES 23,913.47 - - 23,913.47
R 3,871,900.00 -| 74,561,673.16 | 78,433,573.16
RIKIF S - - 43,799.53 43,799.53
Tz ERTER - - 11,142.18 11,142.18
BRIt 4,362,731.54 -| 74,616,614.87 | 78,979,346.41

fafR
IVZRSIEIEN - - 1,918.88 1,918.88
RI{TETEASREH - - 23,698.51 23,698.51
IVANESH=F - - 3,949.73 3,949.73
RIfTEHERSS 2 - - 1,472.30 1,472.30
RIfI32 2 EF - - 96,082.07 96,082.07
Hithfafk - - 67,753.50 67,753.50
fafRET - - 194,874.99 194,874.99
FRGURETRO 4,362,731.54 -| 74,421,739.88 | 78,784,471.42
FEEFR20185F

2E31g 1L 1-5% SEFLAE ~tR ait

7’

RITEA 1,110,297.61 - -| 1,110,297.61
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gERds 3,735,681.60 - - -| 3,735,681.60
FHRIES 32,722.64 - - - 32,722.64
PSR 6,829,920.00 | 22,311,324.00 - -| 29,141,244.00
lvesllS - - - 583,981.75 583,981.75
RITER TR - - - 100.00 100.00
BRIt 11,708,621.85 | 22,311,324.00 - 584,081.75 | 34,604,027.60
fafR
IVARYSEEIEN - - - 11,383.06 11,383.06
RI{FETEASREH - - - 27,392.07 27,392.07
RTIEEZR - - - 4,565.36 4,565.36
R TEHEENRS 2 - - - 6,390.88 6,390.88
Rif132 5322 F - - - 279,285.08 279,285.08
Hfthfafk - - - 154,001.25 154,001.25
ARt - - - 483,017.70 483,017.70
FZ=GURERO | 11,708,621.85 | 22,311,324.00 - 101,064.05 | 34,121,009.90

ERPIRATEERRAGRNKENE FHERESLINENFIREEN B

HEEET LA

2Nk
oK,

6.4.13.4.1.2 FIZERBEAYBURRIE Dt

iz

LiZA R DT EIRER NE T AR SRR ARSHAREET IR
MRS BN ENE SR #HERI IS ET,

BRig | 2. FRSMNIE I EERIFAZE.

R | 3IRFHARE SESZIE IR XA SR AIX G EEE.

T

HBRXEE BRI

MR RRERAEE R #ENRINEH
(8 : ARmT)

ZNGES

2019506 530H

FEER
2018%12H31H
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hiAFIZ_EF25bp -5,307.49 -156,038.00
A RZETRpE25bp 5,327.72 157,209.93
6.4.13.4.2 JMCRBE

SNENBG 2ie M T BRI ESR IS RER INCCERIZMMA LKA
Mpg, AEESHFERTRARUARDIHT , BEHTEARINCXEE.

6.4.13.4.3 Efth{/ XS

HitfmsX e 2fsE SR T RERNARMMESR RIS RERRTIZHIZERMN
HNCERLSMITIS M SRR ENMAERNIING, FEESFERFI TSRS ML
HRIBRE | FTEIGRIEAMNME X SKIE TR/ MNEF KT EFR BB L ERRETASINY
# , WA RERIR TS hin B ARSI,

AEEXIN'E LM~ 5B ML BESHNENREERNE , BIXNREWEST
TR, WEREMEBER. BREWMFHER. IEFHHGEKFEFSEEBEASTRAHAR |
PITIRETRR. REhHE. BMhn= AR IFEXeE | IRIETTEERIN
SHITHE. BIER. SSHEERESRTERE. 5. WE=RSEHATRIEELLA.

AR ESEIRFASHDBUEEEMNTEXIE. FESRIREESHHNRESR
FEEERTHN0%-95% , RER~HEERTRI0-3% , REATHEETTHY
0-100% , e HEH B E—FURNBRARSMETES R #ER5% , EFRER
BREEENE. FHRLE. MEHEBRE. L, 2ESHNESEEBEABENEAE
EMFERNIESMELERE  ERRSMEELZNESHTNIEEE , 81F
VaR(ValueatRisk}igtrZE RN AESHIGRIEENMEXIE , RIS X BRI TIR
A,

6.4.13.4.3.1 HftbiEMESHIO
8RN - ARTTT
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InH

ZN:ES
20195F06H30H

LEFER
2018%F12H31H

NIANE

HEERT
FELEHI(%)

LEER %
{BEEAI(%)

/

ARiE

—_
A

RPEERIE T -

5
REUEHR

74,561,673.16

94.64 - -

RSB -
e

RIS AT -
e

3,871,900.00

4.91 | 29,141,244.00 8541

R ERET -
REBRR

ITESRE - )
IHR R

Hits

ait

78,433,573.16

99.55 | 29,141,244.00 85.41

6.4.13.4.3.2 HtMSRPERIBURIE ST

Rig BRIPR3 0015 MY E M AT ERITAZE;
AR RIERAESE T HENE IS
_ (Bf : ARMT)
BXNX ST EAIZER)
AREER LEEXR
o
2019406830H 2018%12A831H
SR300588 EFH5% 3,484,496.19 -
IFR300188  FFES5% -3,484,496.19 -
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6.4.14 BEFIERMSHhSHRRERIRBAIE MR

(LrsehiE

QERMITEARMEITTERNSE

ARMETEERFABENEXR BN AR ETERFMSEEEESNABANE
FTRRIRIERRRE

F—EBER  HRRFEBRREERHZ EREEEIRAN.

BER  BRE—EXENEIMBXRE T E R RE R EZE A WEREAE.

F=RR  BREFERRRIATRERENE.

(bFFERRILIA S BT ERISR T B

(1 EFEXEMTERMNE

T201956H30H , AEESFBRILARMNMETE BETMIT A IHRmAIS RIS
T RET SR —ERAIREN74,561,673.167T , BT H _ERAIREI3,871,900.007T ,
TRETH=EIRAIRER,

(N2 FNMEFTBERENEXZ )

AEESFHFEHLUARMNMETENESR T ENARIMERBR R K EEAES].

(IFE=ERAMNMERTAIREAZNEER

TCo

(OFFFFERRILIA SMETT ERISR T A

T201956H30H , ARESRFEIFFFEIILIAMNMETT BRISRE.

(AFRURRMMET RS TR

AR sMMET ENERBINRREESEN GRS R , EKE/
BESARMERER.

QBRAMMES  HERTRREAFTESTFERPIEMERSIN.

§7 IREASIKRS
7.1 HIFXESR-HSER
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LEEAN - ARTTT
HEERESH
Fs = E&
EE51(%)
1 | NER&E 74,561,673.16 94.41
Hrp @ RE 74,561,673.16 94.41
2 | EsE - -
3 | EEERE 3,871,900.00 4.90
Heh : &5 3,871,900.00 4.90
B RRIES - -
4 | REEIRE - -
5 | SRfiTERIEER - -
6 | INREESRE - _
Hep : T EIMIISE IR E SRR - -
7 | RITEAIEERMEEIT 466,918.07 0.59
8 | BEfthZInRr= 78,855.18 0.10
9 ait 78,979,346.41 100.00
7.2 IR ERFRIRITI S KRB IR RAS
_ _ SEESEHE
et ENIES ARMNE (TT)
EE51(%)
AR MR R E - -
B X - -
C | gk 30,516,361.54 38.73
D |EBA. B, MERKEFFIHLLY - -
E | &R - i
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WwARMEEW

RiEEH. CEFIRREBNLY

11,238,063.42

14.26

{ErREFIEIRIL

(EISNSIN

BAFHS BHARIRSS W _

TR

21,691,448.34

27.53

itk

HEEMESRS

5,767,037.10

7.32

R AFRARAIRSS W

5,348,762.76

6.79

KA, MBI AFIRFEETR

ERRS. EEMERS W

e

DEMTETE

M, ARBTIRERL

n|lxlo|l gjlo|l 22

V=LA
=3[

At

74,561,673.16

94.64

7.3 HiFRBARMELESE=HELLHIA N HEFRI PRSI E IR
SFERA . ARMIT

- | ameme
FS | RERE | RESR | BE® | ARNEGD

B {EELA(%)

1 600009 stz 70,374 5,895,933.72 7.48

2 601318 FEYL 65,500 5,803,955.00 7.37
3 601888 FEER 65,054 5,767,037.10 7.32
4 600519 BEMNFEE 5,700 5,608,800.00 7.12
5 600276 BImEZ 84,540 5,579,640.00 7.08
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BHEHISEES 2019 SFEEEIRE

6 600660 TERETTE 244,000 5,546,120.00 7.04
7 601901 B I1EIES 758,700 5,394,357.00 6.85
8 603259 AR 61,707 5,348,762.76 6.79
9 600377 TIFEIR 497,405 5,342,129.70 6.78
10 600585 pSLEY) I 128,333 5,325,819.50 6.76
11 600036 1BERIT 147,383 5,302,840.34 6.73
12 002948 SBIRIT 807,200 5,190,296.00 6.59
13 000338 SR 407,100 5,003,259.00 6.35
14 600887 FFIBRD 103,344 3,452,723.04 4.38

7.4 REHRREIRRESHEXEL)
7.4.1 RitTA TR LR £ E~HE2%5%R1202 KR EEP4
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