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HoAth B ™ - - 1,635,555.46 1,635,555.46
e 552,079,205.28 | 239,387,330.50 1,401,060,032.96 | 2,192,526,568.74
Hufog
VAT UEZR 5K - - 1,654,273.10 1,654,273.10
I ASH 7 BN F I - - 2,871,924.13 2,871,924.13
A FEAE B - - 478,654.00 478,654.00
A A 5 B - - 1,473,852.56 1,473,852.56
Fo At A7 £5 - - 2,095,133.23 2,095,133.23
Bt it - - 8,573,837.02 8,573,837.02
) 2 K i ke 1 552,079,205.28 | 239,387,330.50 1,392,486,195.94 | 2,183,952,731.72
A FE R 2009 4
. LA 1-54F 5L E AT R it
B
WATA7 67,334,973.77 - - 67,334,973.77
Al D 5,004,954.45 - - 5,004,054.45
£ PR UIE 4 98,780.49 - 1,712,332.93 1,811,113.42
L oy Ve Rt 359,278,000.00 | 338,850,693.80 2,609,025,174.93 | 3,307,153,868.73
ARCUE 27 S K - - 6,835,917.66 6,835,917.66
VSRR - - 8,794,651.34 8,794,651.34
ek 431,716,708.71 | 338,850,693.80 2,626,368,076.86 | 3,396,935,479.37
1 £t
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VAT UE ZR 5K 36,766,105.16 36,766,105.16
A A N SR T 4,237,964.35 4,237,964.35
AT FEAE B 706,327.39 706,327.39
A A 5 B H 2,633,608.82 2,633,608.82
oAt 475 2,117,000.00 2,117,000.00
Hft it 46,461,005.72 46,461,005.72
IEST R 431,716,708.71 | 338,850,693.80 2,579,907,071.14 | 3,350,474,473.65

T R PR A ASE G G AT 2 SR, T IS L (KA 5 J0f
EHT H BB H BT LK.

6.4.13.4. 1. 2 FZR RS AU T

i | BT AR DA HA 17 3745 B AR AN AR
X = AT 2R H FE 4 8 P v 1)
g R NIRRT
AH I RS AR 12 1) AR 5l A AERE A
i
2010 6 H 30 H 2009 4 12 A 31 H
iRl ETR25 40k I/ 21567 78 I LISTII G
J=1
TR R 2543 W In£156 )7 G WIN£158 )3 G
J=

6. 4. 13. 4.2 ANLCXE

AN AR S 4 4 Rl 1L 11 2 Fo A B A SR B 4 3 o M AN SR AR B g kA
TN o N S T B T &1k g NV TR i S 1 o A S R N

6.4.13.4. 3 HALMHE RS

LA AR s PR A2 i 25 4 5 4 1 L) 2 Ao B SR IR 4 2 PRI B 1T
RGN A LA T 3 4% DR 32 A8 Bl i A i B TR AU o A 4 1 et
UES5A8 5 b iy sRAT 18] [ T 3 58 5 R IBE SR R 2, 9T T I £y LAt A7 A ISy Sk
YT BAANIE SR RAT A 8 B 28 W DR R S IR R R, m] BRI T UER T
AR B )5 o

A I BN E R @R B S A G AR, RA “B B 7
S, I M TG DL BORIK 48T, S5 G UESR i as AT i i, o B i

BRI POE ;s R PANETR I E ME T SE T, R SRS
() 249 5 S T R38Rk EA T BT o ACKE G (1L BN 5 U145 15 2 00 I IO A 5

Ak, XJHEBEAmE . B ICE . R A G IATIE R, RSB AT RER A 1T

31



ERES

HuaAnFunds GAGUE AR P L4y 2010 4F AR R &

By KUK o

RFEL T I BT A G 10 7 B BRAR I LA AR A AU o AR SR AL &b, B
TR BT S VAT T R B8 HE I 80%, $%E T~ KA o5 1 LA A
G T LGB 1A 20%, UbAN, ATES AL BN AF H O ARKE S I TRk
IR G STt %, o Wi H 2 Mg TR IR G AT KRG B, AdE VaR (Value
at Risk) FEARAE A DU JE 4 THT I P98 10 A% AU, A Bl S b o IRy TEA 7 R
FE o

6. 4. 13. 4. 3. 1 JAh b XU R i -

SR NRTTIT

AR R
2010 4E 6 H 30 [ 2009 4F 12 1 31 A
L gE| 3SR by 34
N E FEIEE LY NI IK(E] FEEHE EE
(%) (%)
T%‘Tﬁk%ﬁﬂ@’ﬁﬁ ~ | 1,383,141,754.21 63.33 | 2,609,025 174.93 77.87
VB ds
i G re — )
BGIE %
St - - - -
ik 1,383,141.754.21 63.33 | 2,609,025 174.93 77.87

6.4.13.4.3.2 FoAMA S RS ) BURRYE 20 T

B EARER300 FREX 75%+ (bt [ TR EX 20% <z [F) M A7 KR R X

B | Cyw 1o 7 L g
5% LAAR LA 113778 AR AN AR
X8 PE iR H L4 8 P 1 1Y)
e aE Cppr: AR
FHOR RG22 5 ) A2 ) PN AERER
e 2010 46 A 30 H 2009 4F 12 H 31 H
“CHE R 3005 HX #hn#79,100 15 7% 4 hn%114,000 5 7T

75%+H 5 bR [ 5 Fa
HX 20%+4x b [F) VAT 2K
FIEX 5%” b FF5%

“CHRAE RS 30045 HX />#79,100 15 76 IR/>#114,000 5 76
75%+HR A5 A [l {5 4
X 20%+4 fil [FI MV A7 3K
X 5% R P&5%

6.4.14 47 B T BRI AT S TR R Z U B A At S35
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HuaAnFunds GAGUE AR P L4y 2010 4F AR R &
TG
T BHRAEWHE
7.1 HIREEHRFHEEN
GRRAL. ARG
i SiH S R I
1 S 1,383,141,754.21 63.08
Horp, 2 1,383,141,754.21 63.08
2 Jit] e WAL 2 5% % 521,160,330.50 23.77
Hop, i 521,160,330.50 23.77
P SCRRIE SR - -
3 SR A AR - -
4 TN IRAE Gl e - -
o 2B [ 1 8 N - -
AT AT
5 BATAE RS H & AT A 270,207,424.79 12.32
6 At 4 20 % 18,017,059.24 0.82
7 & 2,192,526,568.74 100.00
7.2 BAREATUASRNIBRERBRHE
G NRMot
INTR S8
fR A A Rt gﬁ;ﬂﬁf@
A Ry ML B Dk 7,190.00 0.00
B KAk 31,908,780.40 1.46
C Hiligk 693,739,415.01 31.77
Co i Yok 61,215,589.28 2.80
C1 919, Mke. KE - -
C2 AR KH - -
C3 gk, Bl 3,221,400.00 0.15
c4 fis th2z. YR, Y 28,915,150.00 1.32
Bl
C5 Hf 69,363,233.94 3.18
C6 g, EEE 1,496,127.50 0.07
C7 BB e, R 178,247,535.85 8.16
cs Be 2. AW 351,280,378.44 16.08
C99 HoAth il b - -
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D L 7 JE S K IR A = R Y - -
14
E SN 4 - -
F sk, afitlk 18,760,999.25 0.86
G i BE AR 306,084,186.71 14.02
H RN EAE T ) 55,960,700.00 2.56
| Grfil. ORESH 202,618,501.40 9.28
J s L= - -
K AR a4 19,295,626.60 0.88
L T |4 28,860,354.84 1.32
M LrReR 25,906,000.00 1.19
& 1,383,141,754.21 63.33
7.3 BRI AUHE G EE T EHE LR /ANHET R TR R S R P B 4

SRURAL. ARG
Ao
5 J AR JI SR A TR o (kO NS E THE L

(%)

1 601318 HhEEZ2 | 2,021,908 | 90,076,001.40 412
2 600570 fE4-H 1 | 5,800,000 | 87,116,000.00 3.99
3 002007 e | 1,650,000 | 74,382,000.00 341
4 600588 R4 | 2,900,000 | 63,336,000.00 2.90
5 600298 ZIMERE | 1,751,018 | 61,215,589.28 2.80
6 600036 FHTI44T | 4,700,000 | 61,147,000.00 2.80
7 600196 FHEPEZ5 | 3,100,000 | 54,250,000.00 2.48
8 600276 fEHEE 25 | 1,300,000 [ 50,791,000.00 2.33
9 002038 XU 2P | 1,300,000 | 48,724,000.00 2.23
10 002024 JRTHLEE | 3,900,000 | 44,460,000.00 2.04
11 600100 [l J5 45y | 2,000,000 | 42,080,000.00 1.93
12 002202 G EHE | 2,570,000 | 39,963,500.00 1.83
13 002065 KA AR | 1,555,200 | 37,480,320.00 1.72
14 600000 WRAAT | 2,360,000 | 32,096,000.00 1.47
15 600557 gkl | 1,751,000 | 31,010,210.00 1.42
16 600316 dtEsfT | 930,000 | 30,764,400.00 1.41
17 601607 g2 | 1,650,000 | 27,027,000.00 1.24
18 000963 B4 EEZ | 1,110,000 | 26,395,800.00 1.21
19 002230 BRI K | 730,000 | 26,024,500.00 1.19
20 600765 R ERL | 2,259,165 |  23,969,740.65 1.10
21 002089 ¥ ¥ B | 1,390,000 [ 22,351,200.00 1.02
22 002335 RiefEgk | 490,000 | 21,070,000.00 0.96
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23 002008 KIiGEOE | 1,800,000 | 19,962,000.00 0.91
24 600161 KiZAY) | 850,000 19,856,000.00 0.91
25 600016 AT | 3,190,000 | 19,299,500.00 0.88
26 600125 v | 1,388,675 | 18,760,999.25 0.86
27 600123 22ERH) | 700,000 |  17,899,000.00 0.82
28 600879 fiR T | 1,730,000 | 17,300,000.00 0.79
29 001696 FHIZh S| 1,611,780 |  16,246,742.40 0.74
30 002106 ¥FEmA | 664,788 | 15,622,518.00 0.72
31 600330 KBy | 1,923,199 [ 15,500,983.94 0.71
32 600880 i L% | 912,000 | 15,348,960.00 0.70
33 600198 R HAE 942,159 | 14,311,395.21 0.66
34 600770 zE 2y | 1,000,000 [ 14,170,000.00 0.65
35 600348 FHBTRE | 1,076,020 | 14,009,780.40 0.64
36 300055 Ji3sik | 199,565 | 13,769,985.00 0.63
37 600551 HCH AR | 821,861 | 13,511,394.84 0.62
38 600303 BESGEG | 1,020,305 | 13,223,152.80 0.61
39 600366 TKHTE | 1,000,000 | 13,150,000.00 0.60
40 300037 B A | 295,000 [ 12,446,050.00 0.57
41 002139 Iy | 873,878 | 12,321,679.80 0.56
42 002250 BeAb R | 431,000 | 11,895,600.00 0.54
43 600415 NEIIE | 600,000 | 11,736,000.00 0.54
44 600079 NAE P 24 668,154 | 10,690,464.00 0.49
45 300010 SR | 610,986 9,714,677.40 0.44
46 600859 FFFH | 250,000 8,500,000.00 0.39
47 300070 FKYR 59,288 5,525,641.60 0.25
48 002415 TR R A 67,586 4,683,709.80 0.21
49 600315 i L4 150,000 4,573,500.00 0.21
50 600518 RESEZL | 350,000 4,298,000.00 0.20
51 002399 Y B 32,948 3,855,904.44 0.18
52 002292 HkzhE [ 130,000 3,221,400.00 0.15
53 002123 AT A 80,000 2,560,000.00 0.12
54 002262 BAEZNE | 130,000 2,551,900.00 0.12
55 002405 VY 4k Bl i 60,570 2,009,712.60 0.09
56 002383 A AN 34,270 1,660,381.50 0.08
57 300073 TR 25,466 1,496,127.50 0.07
58 002351 B 30,000 990,000.00 0.05
59 002251 ] 20,000 448,800.00 0.02
60 002402 TS 8,608 282,342.40 0.01
61 300094 [ e 7K 500 7,190.00 0.00
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AT UESF BT 4 2010 A4 BEAR

7.4 WMEHABRERRAESHEKRED)
7.4.1 BirEANESHE H ARIEE S 7= HE 2%08HT 20 44 B 4
SRR NIRRT
BRI
5 J SR ARG JB A FR N =N N I P EHE L
B (%)
1 002008 KIEFIE 67,945,443.76 2.03
2 002007 ) 66,728,024.32 1.99
3 600100 ) 77 e 54,204,224.93 1.62
4 600202 K 25 1) 44,315,172.53 1.32
5 600000 WRHRAT 40,734,749.70 1.22
6 601318 v ]2z 36,567,667.62 1.09
7 002230 BRI K 33,423,165.35 1.00
8 600590 R 29,629,566.74 0.88
9 601607 By 27,504,029.36 0.82
10 000157 WG R 25,686,361.01 0.77
11 600030 HHAE RS 25,039,211.48 0.75
12 600161 KRIZAW) 24,864,807.51 0.74
13 600879 LIVNGERS 24,275,598.93 0.72
14 002335 BB B 24,097,085.26 0.72
15 600581 J\—ENEk 23,998,903.93 0.72
16 600795 FHHL ) 21,580,553.50 0.64
17 600123 AR RH 21,477,500.00 0.64
18 600198 NN 20,396,283.42 0.61
19 600125 I 20,226,709.74 0.60
20 300055 JI IR 20,094,002.00 0.60
e RIS G R I Fe S AT e (A A e LA £ &) 1, A
SRS 9
7.4.2 BiFEHERGE H BRI A S B = E 2%E0ET 20 44 IR S PR 4
GRURAL: ARG
rr )RS 4
5 Ji SR AR JI 52 A4 R AW RIS H R PP EHE L
B (%)
1 601169 JEHURAT 125,751,912.74 3.75
2 600239 A 102,476,047.80 3.06
3 000651 AL 90,557,108.42 2.70
4 600585 HEIZ K e 69,372,410.56 2.07
5 600196 RAEEZ 62,718,896.50 1.87
6 600415 ANGETE 61,510,859.55 1.84
7 601666 PHRE Ay 59,763,184.75 1.78
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8 600316 HEER AL 56,630,047.54 1.69
9 000063 HH T T, 55,759,598.48 1.66
10 600036 AT 55,543,140.12 1.66
11 000718 T T IER 55,482,292.37 1.66
12 600309 e 53,173,155.94 1.59
13 002092 TR 49,532,626.66 1.48
14 601166 WAARAT 46,409,670.24 1.39
15 600519 vl E e 44,996,675.35 1.34
16 600030 HHAE RS 43,794,398.90 1.31
17 600269 i W e 42,977,228.72 1.28
18 000656 ST & 42,305,313.37 1.26
19 600038 s R 40,877,673.86 1.22
20 002008 RO 40,487,534.22 1.21

T AT S Y B0 PH% S SE AT il A Fp R A AZ B ) 41, AN
FIERRAT S B o
7.4.3 TNBEEREA BB E BN B8

Az NRMoo

KNBEE I EA GRS A

1,166,219,048.39

SHBREERIBON 8AD) A

2,039,915,091.70

T ATRANBEEM A G BT A2 BRI (s B
WG SR I RAT . (A A SR LA Hi ) 181, AN B RAT 5 3

7.5 JIRIEFTFEF O RIGEF BT A S

SRURAL: NIRRT

ISR Y

e e ARt 5§§fgfﬁ
1 K i 557 90,875,330.50 4.16
2 RAT 131,323,000.00 6.01
3 SRty 298,962,000.00 13.69
o BUR TS Rt ot 298,962,000.00 13.69

4 VA5 5 - -
5 A 5 B s 5 - -
6 n] A5 - -
7 HAth _ -
8 & 521,160,330.50 23.86

7.6 JIRAZA SRME G ZEE T EHE EL IR/ N HEA BT T A B R W4

S L VARNEI W

EEAREENEE

| B %) |

APININIE]

| FRe%
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HuaAnFunds CAFIESR PP 4r 2010 “EAEFE RS
AR EIEN=A
1l (%)
1 080216 08 [E 7T 16 600,000 64,908,000.00 2.97
2 080202 08 [EF 02 500,000 52,665,000.00 2.41
3 0801044 08 J5E 44 500,000 50,880,000.00 2.33
4 070219 07 [ FF 19 500,000 50,320,000.00 2.30
5 070220 07 [EFF 20 500,000 50,095,000.00 2.29

7.7 FARAZ A SO fE o 22 B+ LB K/ INHE 4 B BT SR 7P SRRIE SR %

gk

I AR IR AR FFAT B2 7 SCHRFUE SR

7.8 JRAZA SME G ZE ST 3 E EL IR/ INHEAR T T Aa BGIE B 5 W1 41

ARSI AR IR AR FFATBUIE .

7.9 BBAEWEME

7.9. 1 AR WA, AL EBEGERTT 44 UETF I RAT EARAAAAE B B
SEZEPEI, AR ] H AT E N AR B AT v AT DL
7.9.2 AILGRTTATT A BER T, AMAAEBITE T I3 5 R 2 B B

N ]
7. 9. 3 BAAR HoAD & T 5 =4 B
Hpr: NRMt
75 E SR

1| A RuE4 848,780.49
2 | NGRS HK 5,830,292.43
3 | MR -
4 | MR E 9,702,430.86
5 | MIHIEER
6 | HAh R -
7 | R 1,635,555.46
8 | Hith -
9 |Aih 18,017,059.24

7.9. 4 HIRFFA KA TH2 B B AT 42 8555 B 40
ATE AR IR ARFFAT AT 5 VIR W] B i 5157
7.9.5 HIRAT+4 PR AP A RUE 3 PR 1% 00 I
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HuaAnFunds S FE R 4y 2010 4 PAR SR
S NEMoT
e dr B4 7t
N7y Em@‘,m, SETLN s -~ e NN
e | mmiem | meea | PESRORO ) Gnie | s s v
128 Fe (e 5 (%)
1 601318 | PP 90,076,001.40 412 | HEKHE S E

8 EE&EMHRFAANEE

8.1 WIRESMHBHFAEANTBEFENGH

DY #pnz: 4y

i N &5
ﬁ;f%;\ Fﬁjﬁﬁ i ML HE 3 NN
oy | T SEOE g | RO
Eb 431l
66,539 30,058 | 1,070,688,306 53.53% 929,311,694 46.47%
8.2 MR EWEESWTLFAAN
75 FF N FR A mE () 7 T R L A
1 W NS (BEH]D ] 160,182,264 8.01%
2 PN N o g AR S 125,145,404 6.26%
3 NSNS B N N ai gl Sl 85,497,057 4.27%
O] — AR 4 — ARG
4| KV NIRRT B A 1 76,445,631 3.82%
5 Hh RSP N T R B 4 A FR 64,231,245 3.21%
N ==\
6 i AR NFFORBS B A7 R ) 41,422,352 2.07%
7 BH OG0 7= DR i A PR 2 ] — 36,548,920 1.83%
HA 74
8 S RNEE NS O 3 7 PRk PN 5 o B 35,392,897 1.77%
ON T — AR S — W AR P —
013C—CT001
9 | RPIAEDRB B A R A W] — 34,900,077 1.75%
HA o4
10 | FEVBEEH T ERD AR 30,255,699 1.51%
NG|
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9 EXFEMER

9.1 EEMIHFHARSRIN

A A TE AL Oy AT N R 2 Rl

9.2 EEFHEAN. EE&HEANTNIERERERITHERANERS)

v ARSI ARG B R AN ARSI

(1).2010 4F 1 7 16 H, ARIHESEIHNRKMKC T EFLERAE, AN
AR B G, EASHEAROE AR . AR AR AR AR E S, AR R AT
PUTA L A FH T

(2).2010 4 5 [ 13 H, AEGEIARA LT REHTIR A%, SRR
H W BUEL, T2l e AT A A R B A, E R K AT e AT
AT DL HEH

2v AR A AT NN LT HESITE T L E RN FALF),

9.3 BRESEHAN. EZEUM. EZE&HELFHIFR

AR AT A« BT EN S IR A . R A R BN
oY RAKE G W7 (R

9.4 EEHFRIBHILZR

AN YT PN o g BT SRS R R

9.5 MEMABISSIHITEEATEN

AN 0T A A AR U D R o T I 2 oI 55 T

9.6 HHAN. FEALHBREEEAGZME I TEEBRL T KFL

A WA TCE BN T AL P BN D32 R A sl A 15 1 Do
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9.7 FEGMMIESRA TS HEITHA R F

9.7.1 EEHM UL A 73 5 B ITHHAT B R HR LSS B0
SHERAL: NIRRT

JBERAE 5 WA IS | &

. . . \/ﬂ: \//H:
35 5 T b A
; AL i)

¥ L 451 11

O AR -
P B8k 77
11 IR 1 AR

i

K % -
JB O A R 11|1,037,467,019.22 | 32.65% | 881,840.68 | 33.12%
A

T 9 % -
A R 33 £ 1| 612,605172.48 | 19.28% | 520,712.92 | 19.56%
/e

R E R -
ik 75 R 1 511,223,809.64 | 16.09% | 415,373.32 15.60%
== A=
ST

[ £ U % -
J& oy A1 BR 2| 223,997,617.86 | 7.05% | 181,999.40 6.84%
i

7 E % -
J& oy A1 BR 1| 220,290,848.21 | 6.93% | 187,246.65 7.03%
/e

ARSI -
& 4 A B 1| 209,879,454.16 | 6.61% | 178,398.63 6.70%
3]

HAR T N
ik 27 B A 1| 170937,717.79 | 5.38% | 138,890.07 | 5.22%
AR F

[ AR 9T -
ik 27 B A 1| 118162,674.95| 3.72% | 96,007.92| 3.61%
AR H

Wl F 23 -
W Uy A B 1 47,718,959.29 | 1.50% | 40,561.65 1.52%
5T

E RIS -
ik 75 1B 1| 25130,566.49 | 0.79% | 21,360.96 | 0.80%
11 PR 22 7]
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SRR NI+ i /N S BTwe = e e
B AN TUERUL LB, AL S e AR SE 5 s
H, EPerruER
(1 WHREHEMIE. i, B pstilis, JFae eIk sk m
PR R EER s
(2) WG, A E PPN E TN G, R AT A4
b8 T, B e o e RO SRS R A A T R 5%«
(3) HARMHRNREN, R RUNIES) 21 %E1E, BB i 5)
MRV, NSRRI
(4) HAbA R T HEFA APz m S 1E% &
2« JR L AL O TR BT
(1) XIAZ G e oofigde 77 v (M 255 R 25 1EAT PEAG
FRIF 7 & R 3538 53 Wl 2 s TR AL M OGN B el B IR A2 B s e e Ao
T CFF B SSVRA IR D, B IE AT B A TC K5 1 R 45 o R4 S AT VA
(2) 5 CHrifAg 2 e il sk
TP R B 4 BB 0 10 32 03 R X B B A 5 B G 5 R IR S A VP A 4
R, PR BB RIT, HE A BT EEIZR), R AL S
TG ) D0 EEE NG A BEAT e 3
(3) MBEIEAE T LT A4 HARAS /M I A R BT i
O ) 3 B A 28 BRI R R B A P R T A AR A 1) R IGAE S
TCHUEH AR ) RIS S5 A VPR 0 &5 TR A%, IR B bR
OP &= PIEURIEI- PN
SLE NS BRI BT CUEFRAC S e L), Il AN JE 44T
N
3. AIREWIN, RIEGTAZHHITEE.
9.7.2 M FHESRA 73 5 B uHiAT HARIE S5 B 5 M0
EHRA: NRIMJT

ar
W

il

e I 5 B 5
SRR | il B Sl B i
WEGH | BRI | e | RAR | e | B
A it L) ey
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[ L1

[¥) Ll 451

O R
WL 77
1 R 57 AE

4

o6 K AE 77
i 4y A7 R

A

17,637,435.10 | 77.34%

230,000,000.00 | 100.00%

AR 2R
17 B 3 £

A

71,092.00 | 0.31%

AR B
ik 77 A7 R

UL T

[ {5 ik 77
i 4y A7 PR

i

I 7 77
i 4y A7 R

A

o BEE 25
& oy R

i

5,096,000.00 | 22.35%

HAR T [
i 77 Ji 4
11 R 2 7]

AR ]
iE 77 e A
11 R 2 7]

i JE I 27
i oy A B

]

I 2 H %
ik 77 B
11 R4 ]

9.8 HAhERFHM

e

INEE B

e I\

V28 P H Y]

1

LA UE 7 B8 L 4 20094 2 Ik
MAHLA R, AL SR
Fr A% 4651040 35 4 BR K
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