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2019 12 31

2020 4 27
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1.1

2019

1

1

§1

2019

12

62

31

2020

4

23



2019

1.2
§1

§2

83

§4

§5

§6

§7

§8

1.1
1.2

2.1
2.2
23
2.4
2.5

3.1
32
33

4.1
4.2
43
4.4
4.5
4.6
4.7
4.8
4.9

5.1
52
5.3

6.1
6.2

7.1
7.2
7.3
7.4

8.1
8.2
8.3
8.4
8.5
8.6
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2019

§9

§10

811

§12

§13

8.8
8.9
8.10
8.11
8.12

9.1
92
93

11.1
11.2
11.3
11.4
11.5
11.6
11.7
11.8

12.1
12.2

13.1
13.2
133




2019

§2
2.1
519935
519935
2006 9 29
18,452,685.73
2.2

300
*20%

*80%-+




2019

2.3

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@ichc.com.cn

4007005566

95588

021-61009800

010-66105798

68 9 55
68
9 55
200120 100140
2.4
www . cxfund.com.cn
68 9
55
2.5
222 30
17
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83
31
3.1.1 2019 2018 2017
4,246,682.00 -1,487,213.36 8,618,247.44
8,827,061.68 -6,247,048.09 10,903,561.67
0.3602 -0.1926 0.1896
31.03% ~17.24% 18.11%
32.32% ~18.91% 19.33%
3.12 2019 2018 2017
4,894,198.64 -1,389,648.35 5,147,877.25
0.2652 ~0.0439 0.1790
23,346,884.37 30,272,163.27 33,906,500.51
1.265 0.956 1.179
3.13 2019 2018 2017
26.50% -4.40% 17.90%
1
2
3
3.2
3.2.1
0.88% 6.16% 0.59% ~1.09% 0.29%
0.90% 6.25% 0.68% 0.77% 0.22%
b 0
1.15% 0 55%0 0.99% 2.80%
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3.2.2

1 2006 9 29 2019 12 31
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3.2.3

2016 9 29 2016

3.3

2006 9 29



2019

§4
4.1
4.1.1
2003 63
1.65
44,55
31.21% 15.15% 4.55%
4.54%
2019 12 31 66
100
(LOF)
(LOF)
LOF
500

10 62
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FOF

300
FOF
4.1.2
2017 10 2019 12 30 |
20
2014
2019 12 5 11
12
2017 3 15
2019 8 8 13
1
2

4.2

11

62




2019

4.3
4.3.1

4.3.2

12

62



2019

4.3.3

4.4
4.4.1

19

300 36

18

18

13

.07%

2019

19

62

25

10%

2018

43.97%

15

15-20

S%

100%

19

25

35-40

17-18
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4.4.2

32.32%

4.5

2019

2020

2020

1.265

14

29.52%

5G

62

1.265

2020



2019

4.6

4.7

172

15

62



2019

4.8

4.9

2018

4

12

2018

7

6

16

62
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§5
5.1

5.2

5.3

2019

17

62



2019

§6
6.1
( ) 20 PO0053
6.2
2019 12 31 2019
(
2019 12
31 2019
( “ )
2019
(

18

62




2019

@

@

®

*

®)

222

30

2020

4

22

19

62
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7.1

§7

2019 12 31
2019 12 31 2018 12 31
7.4.7.1 123,270.15 2,821,367.11
23,376.16 41,717.78
7,044._48 6,466.63
7.4.7.2 23,399,007.23 27,001,794.93
22,123,688.23 25,192,890.93
1,275,319.00 1,808,904.00
7.4.7.3 - -
7.4.7.4 - -
- 800,179.90
7.4.7.5 26,961.91 105,628.96
6,233.72 1,929.18
7.4.7.6 - -
23,585,893.65 30,779,084.49
2019 12 31 2018 12 31
7.4.7.3 - -
- 310,776.58
97,646.94 2,389.45
31,064.12 39,363.97
5,177.36 6,560.62
7.4.7.7 24,967.79 17,825.25
0.35 -
20 62




2019

7.4.7.8 80,152.72 130,005.35
239,009.28 506,921.22
7.4.7.9 18,452,685.73 31,661,811.62
7.4.7.10 4,894,198.64 -1,389,648.35
23,346,884.37 30,272,163.27
23,585,893.65 30,779,084.49
2019 12 31 1.265
18,452,685.73
7.2
2009 1 1 2019 12
209 1 1 2018 1 1
2019 12 31 2018 12 31
9,592,198.59 -5,257,043.66
1. 50,235.31 160,059.74
7.4.7.11 15,240.33 28,290.09
34,994.98 131,769.65
2. - 4,941,986.51 -1,237,689.34
7.4.7.12 4,598,519.71 -1,763,079.64
7.4.7.13 -42,271.79 108,208.20
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 385,738.59 417,182.10
3. L7 74917
4,580,379.68 -4,759,834.73
4. 1 _,’ - —
5. ez 7.4.7.18 19,597.09 580,420.67
765,136.91 990,004.43

21

62




2019

1 7.4.10.2.1 427,056.80 543,637.28
2 7.4.10.2.2 71,176.06 90,606.18
3 - -
4 7.4.7.19 186,526.00 225,323.24
5 - -
6 0.05 0.73
7 7.4.7.20 80,378.00 130,437.00
) 8,827,061.68 -6,247,048.09
) 8,827,061.68 -6,247,048.09
7.3
2009 1 1 2019 12 31

2009 1 1 2019 12 31
31,661,811.62 -1,389,648.35 30,272,163.27
- 8,827,061.68 8,827,061.68
-13,209,125.89 -2,543,214.69 -15,752,340.58
2,961,188.59 566,967.10 3,528,155.69
-16,170,314.48 -3,110,181.79 -19,280,496.27
18,452,685.73 4,894,198.64 23,346,884.37

2008 1 1 2018 12 31

22 62




2019

28,758,623.26

5,147,877.25

33,906,500.51

-6,247,048.09

-6,247,048.09

2,903,188.36

-290,477.51

2,612,710.85

65,395,786.30

12,466,277.67

77,862,063.97

-62,492,597.94

-12,756,755.18

-75,249,353.12

31,661,811.62

-1,389,648.35

30,272,163.27

7.1 7.4
7.4
7.4.1
( s &
( “ )
*?) [2016]794
220,567,127.62
) 1600548

23 62

)

( e

2016 9 29




2019

7.4.2

7.4.3

7.4.4

7.4.4.1

80%-95%

300

(
)
)
)
3%
5%
)
> 80%+ ><20%
( = &
2019 12 31 2019
1 1 12 31

24 62

80%

)



2019

7.4.4.2

7.4.4.3

D

2)

7.4.4.4

25

62



2019

7.4.4.5

D

2)

3)

4)

7.4.4.6

7.4.4.7

26 62
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7.4.4.8

7.4.4.9 /O )

7.4.4.10

1.50%

0.25%

27 62
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7.4.4.11

D

2)

3)

4)

5)

7.4.4.12

7.4.4.13

D

( )> ( [2017]6 )

2) (

[2017]13 ) (ANAC) (

[2013]13 )

3) < 2015 1
> ( [2014]24 )

( )

28 62
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7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

9 18

[2012]85

[2016]140

D

2)

3)

[2005]103

[2008]1

2019 78
[2015]101

[2016]36

[2017]90

3%
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2008

[2017]56



2019

50% 1
20%
4 A 0.10% «C )
7.4.7
7.4.7.1
2019 12 31 2018 12 31
123,270.15 2,821,367.11
1 - -
1-3 - -
3 - -
123,270.15 2,821,367.11
7.4.7.2
2019 12 31
21,232,720.63 22,123,688.23 890,967.60
1,269,860.00 1,275,319.00 5,459.00
1,269,860.00 1,275,319.00 5,459.00
22,502,580.63 23,399,007.23 896,426.60

2018 12 31

28,841,737.52

25,192,890.93

-3,648,846.59

30

62




2019

1,844,010.49

1,808,904.00

-35,106.49

1,844,010.49

1,808,904.00

-35,106.49

30,685,748.01

27,001,794.93

-3,683,953.08

7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2019 12 31 2018 12 31
102.48 598.62
10.50 18.80
26,845.83 105,008.64
3.10 2.90
26,961.91 105,628.96
7.4.7.6

7.4.7.7

31

62




2019

2019 12 31 2018 12 31
24,967.79 17,825.25
24,967.79 17,825.25
7.4.7.8
2019 12 31 2018 12 31
152.72 5.35
30,000.00 30,000.00
50,000.00 100,000.00
80,152.72 130,005.35
7.4.7.9
2019 1 1 2019 12 31
31,661,811.62 31,661,811.62
2,961,188.59 2,961,188.59
. -16,170,314.48 -16,170,314.48
- / - -
/ - -
18,452,685.73 18,452,685.73
() )
7.4.7.10

5,916,741.66

-7,306,390.01

-1,389,648.35

4,246,682.00

4,580,379.68

8,827,061.68

-3,294,979.24 751,764.55 -2,543,214.69
770,540.92 -203,573.82 566,967.10
-4,065,520.16 955,338.37 -3,110,181.79

32

62
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6,868,444 _42

-1,974,245.78

4,894,198.64

7.4.7.11
2009 1 1 2019 12 2018 1 1 2018 12
31 31
14,277.52 26,644.45
822.75 1,267.04
140.06 378.60
15,240.33 28,290.09
139.96 0.1
7.4.7.12
7.4.7.12.1 —_—
2009 1 1 2019 2018 1 1 2018
12 31 12 31
82,675,069.77 93,663,553.01
78,076,550.06 95,426,632.65
4,598,519.71 -1,763,079.64
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
-42,271.79 108,208.20
-42,271.79 108,208.20

33

62




2019

7.4.7.13.2

2019 1 1 2019 12
31

2018 1 1 2018 12
31

3,753,170.73

4,961,505.04

3,629,076.49

4,697,253.86

166,366.03

156,042.98

-42,271.79

108,208.20

7.4.7.13.3

7.4.7.13.4

7.4.7.13.5

7.4.7.14
7.4.7.14.1

7.4.7.15
7.4.7.15.1

7.4.7.15.2

7.4.7.16

2019

1 1 2019 2018
12 31

1 1 2018 12
31

385,738.59

417,182.10

34 62
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385,738.59 417,182.10
7.4.7.17
2009 1 1 2019 2018 1 1 2018 12
12 31 31
1. 4,580,379.68 -4,759,834.73
— 4,539,814.19 -4,704,718.24
— 40,565.49 -55,116.49
2. - -
3. - -
4,580,379.68 -4,759,834.73
7.4.7.18
2009 1 1 2019 12 31
2018 1 1 2018 12 31
19,156.44 576,875.26
440.65 3,545.41
19,597.09 580,420.67
30 30
75% 3
6 50% 6
25%
7.4.7.19
2019 1 1 2019 12 3112018 1 1 2018 12 31
186,526.00 225,323.24

35 62



2019

186,526.00 225,323.24
7.4.7.20
2019 1 2019 12 2018 1 1 2018 12
31 31
30,000.00 30,000.00
50,000.00 100,000.00
378.00 437.00
80,378.00 130,437.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
)
s & ,7
= )

36

62



2019

7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

2009 1 1 2019 12
31

2018 1 1 2018 12
31

427,056.80

543,637.28

101,355.64

146,496.57

7.4.10.2.2

37 62

x 1.50%

><1.50%—=




2019

2019 1 1 2019 12 2018 1 1 2018 12
31 31
71,176.06 90,606.18
x 0.25%
><0.25%—=
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
2019 1 1 2019 2018 1 1 2018 12
12 31 31
2016
9 29 - -
9,999,000.00 9,999,000.00
/ - -
/

9,999,000.00

9,999,000.00

54.19%

31.58%

38 62
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7.4.10.5.2

7.4.10.6

2009 1 1 2019

12 31

2018 1 1 2018

12

31

123,270.15

14,277.52

2,821,367.11

26,644 .45

7.4.10.7

7.4.10.8

7.4.11

7.4.12

7.4.12.1

7.4.12.2

7.4.12.3
7.4.12.3.1

2019 12

41,717.78

2019 12 31

31

39 62

23,376.16

2018

12 31




2019

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

10%

40

62
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10%

7.4.13.2.1

2019 12 31

2018 12 31

A-1

A-1

1,215,729.00

1,215,729.00

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

2019 12 31

2018 12 31

59,590.00

AAA

1,808,904.00

59,590.00

1,808,904.00

7.4.13.2.5

7.4.13.2.6

41 62




2019

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2019

12

31

1-5

123,270.15

123,270.15

23,376.16

23,376.16

42

62



2019

7,044.48 - - - 7,044.48
1,215,729.0059,590.00 -| 22,123,688.23 23,399,007.23
- - - 26,961.91 26,961.91
- - - 6,233.72 6,233.72
1,369,419.7959,590.00 -| 22,156,883.86 23,585,893.65
- - - 97,646.94 97,646.94
- - - 31,064.12 31,064.12
- - - 5,177.36 5,177.36
- - - 24,967.79 24,967.79
- - - 0.35 0.35
- - - 80,152.72 80,152.72
- - - 239,009.28  239,009.28
1,369,419.7959,590.00 -| 21,917,874.58 23,346,884.37
6 -1

2018 12 31 e
2,821,367.11 - - | 2,821,367.11
41,717.78 - - - 41,717.78
6,466.63 - - - 6,466.63
1,808,904.00 - -| 25,192,890.93 27,001,794.93
- - - 800,179.90  800,179.90
- - - 105,628.96  105,628.96
_ - - 1,929.18 1,929.18
4,678,455.52 - -| 26,100,628.97 30,779,084.49
- - - 310,776.58  310,776.58
- - - 2,389.45 2,389.45
- - - 39,363.97, 39,363.97,
- - - 6,560.62 6,560.62
- - - 17,825.25 17,825.25
- - - 130,005.35  130,005.35
- - - 506,921.22  506,921.22
4,678,455.52 - -| 25,593,707.75 30,272,163.27

7.4.13.4.1.2

43




2019

2019 12 31 2018 12 31
27 1,104.30 40.05
27 -1,104.30 -40.05
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
- 22,123,688.23 94.76 25,192,890.93 83.22
1,275,319.00 5.46 1,808,904.00 5.98
23,399,007.23 100.22 27,001,794.93 89.20
7.4.13.4.3.2

95%

44 62



2019

2019 12 2018 12
31 31
VaR 4.32% 2018 12 -1,007,643.97 -1,017,176.43
31 VaR 3.36%)
VaR
95%
2018
7.4.14

@

@
(b)
()

2019 12 31
22,183,278.23 1,215,729.00
( 2018 12 31 24,664,560.93
2,337,234.00 )
(i)
( )

(i)
@

45 62




2019

§8
8.1
1 22,123,688.23 93.
22,123,688.23 93.
1,275,319.00 5.
1,275,319.00
4 -
5 -
7 146,646.31 0.
40,240.11 0.
9 23,585,893.65 100.
8.2
8.2.1
C 11,731,437.75 50.25
D -
E -
F -
G 669,420.00 2.
H -
1 7,792,190.08 33.38
J -
K -
L -
M -

46 62




2019

N 734,080.00 3.14
0 - -
) - -
Q 1,196,560.40 5.13
R - -
S - -

22,123,688.23 94.76

8.2.2
8.3

1 002475 39,000 1,423,500.00 6.10
2 300188 70,000 1,197,000.00 5.13
3 002044 80,360 1,196,560.40 5.13
4 300383 52,044 1,044,523.08 4.47
5 002624 21,800 962,252.00 4.12
6 603160 4,600 948,980.00 4.06
7 000725 207,000 939,780.00 4.03
8 300078 74,600 916,088.00 3.92
9 002920 30,000 909,900.00 3.90
10 002212 47,000 893,470.00 3.83
11 603516 23,200 881,368.00 3.78
12 300451 48,500 870,090.00 3.73
13 300348 37,000 774,040.00 3.32
14 000661 1,700 759,900.00 3.25
15 002643 49,700 754,943.00 3.23
16 603568 32,000 734,080.00 3.14
17 601689 40,025 697,635.75 2.99
18 300454 6,000 686,340.00 2.94
19 002352 18,000 669,420.00 2.87
20 603986 3,000 614,670.00 2.63
21 600984 46,600 481,378.00 2.06
22 002912 3,700 466,200.00 2.00
23 603283 14,700 459,375.00 1.97
24 002555 17,000 457,810.00 1.96

47 62




2019

25 | 002602 40,000 457,200.00 1.96
26 | 002373 25,000 451,000.00 1.93
27 | 300674 17,000 447,950.00 1.92
28 | 300476 27,000 440,370.00 1.89
29 | 300315 70,500 434,985.00 1.86
30 | 603496 7,000 152,880.00 0.65

8.4

8.4.1 2% 20

1 600104 2,657,978.00 8.78
2 603568 2,459,320.50 8.12
3 601689 2,190,609.00 7.24
4 002044 2,142,891.00 7.08
5 600048 1,933,159.00 6.39
6 000002 1,824,540.84 6.03
7 002352 1,709,346.00 5.65
8 603337 1,593,190.40 5.26
9 002475 1,435,074.00 4.74
10 | 300590 1,432,020.00 4.73
11 | 300188 1,401,710.21 4.63
12 | 300408 1,385,857.00 4.58
13 | 002024 1,249,454.00 4.13
14 | 603730 1,180,564.00 3.90
15 | 000661 1,166,221.00 3.85
16 601021 1,154,092.00 3.81
17 | 000063 1,118,820.00 3.70
18 | 300244 1,095,372.00 3.62
19 600741 1,041,516.98 3.44
20 | 002640 1,019,942.00 3.37
21 601939 998,771.00 3.30
22 | 000725 964,830.00 3.19
23 | 300078 961,774.00 3.18
24 | 002212 955,061.00 3.15

48

62




2019

25 603160 954,243.00 3.15
26 300451 927,036.00 3.06
27 603516 926,540.00 3.06
28 002624 922,845.00 3.05
29 601877 907,552.00 3.00
30 002920 907,498.00 3.00
31 601933 862,901.00 2.85
32 600036 833,519.66 2.75
33 601128 830,321.00 2.74
34 002025 818,980.00 2.71
35 002236 815,182.00 2.69
36 300682 791,009.00 2.61
37 300348 777,534.00 2.57
38 600660 773,399.00 2.55
39 002511 769,780.00 2.54
40 600600 744,509.64 2.46
41 300454 709,356.00 2.34
42 600201 671,725.00 2.22
43 300316 667,496.00 2.20
44 603711 645,320.00 2.13
45 300098 619,460.00 2.05
46 300498 617,687.00 2.04
8.4.2 2% 20
1 601689 4,358,768.35 14.40
2 002024 3,673,735.00 12.14
3 600104 3,325,116.00 10.98
4 603808 2,539,160.66 8.39
5 601877 2,505,689.64 8.28
6 601021 2,500,882.00 8.26
7 601933 2,454,786.00 8.11
8 000651 2,357,683.55 7.79
9 603568 2,291,706.28 7.57
10 600048 2,206,277.75 7.29

49
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2019

11 600519 2,179,849.61 7.20
12 000002 2,036,046.00 6.73
13 300383 1,848,454 .56 6.11
14 600660 1,721,422.16 5.69
15 002640 1,716,933.65 5.67
16 601939 1,716,775.00 5.67
17 600036 1,709,433.00 5.65
18 300590 1,646,116.00 5.44
19 300408 1,640,535.00 5.42
20 603589 1,441,529.00 4.76
21 603337 1,423,844.81 4.70
22 000063 1,416,614.26 4.68
23 600491 1,384,389.00 4.57
24 002352 1,331,891.00 4.40
25 600030 1,289,593.00 4.26
26 300244 1,232,249.50 4.07
27 600741 1,170,263.00 3.87
28 001979 1,162,200.00 3.84
29 603730 1,101,498.00 3.64
30 002044 1,030,754.00 3.40
31 300373 915,641.00 3.02
32 002236 905,600.00 2.99
33 600837 863,488.60 2.85
34 000661 825,259.00 2.73
35 600600 818,276.00 2.70
36 300078 817,649.98 2.70
37 002025 802,942.00 2.65
38 601128 794,715.00 2.63
39 300098 789,540.00 2.61
40 300682 773,114.00 2.55
41 002511 761,608.00 2.52
42 000961 744,653.00 2.46
43 603711 740,883.00 2.45
44 600201 726,861.00 2.40
45 603708 703,470.00 2.32
46 300274 672,840.00 2.22
47 300316 657,298.00 2.17
48 300012 656,298.00 2.17
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49 601818 613,391.00 2.03
8.4.3
70,467,533.17
82,675,069.77
8.5
1 1,215,729.00 5.21
2 - -
3 - -
4 - -
5 - -
6 - -
7 59,590.00 0.26
8 - -
9 - -
10 1,275,319.00 5.46
8.6
1 019611 19 01 12,150 1,215,729.00 5.21
2 128080 500 59,590.00 0.26
8.7
8.8
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40,240.11

8.12.4

8.12.5

8.12.6
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1,108 16,654.05 10,021,317.52 54.31% 8,431,368.21 | 45.69%

9.2
7,977.01 0.04%

9.3
0
0
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220,567,127.62

31,661,811.62

2,961,188.59

16,170,314.48
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18,452,685.73
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2009 3 2

11.2.2
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11.4

11.5

30,000.00
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81,559,180.24|  53.26% 43,333.80 48.01%
49,341,522.42]  32.22% 26,215.52 29.04%
22,241,900.28]  14.52% 20,713.90 22.95%
1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
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10 2019 4 15
11 2019 2019 4 22
12 2019 4 26
13 2009 5 7

14 2019 1 2019 5 11
15 2019 5 14
16 2019 5 22
17 2019 6 22
18 2019 6 26
19 2009 6 27
20 2019 6 30 2009 7 1

21 2019 2019 7 18
22 2019 8 8

23 2019 2019 8 27
24 2019 9 25
25 2019 2019 10 23
26 2019 10 23
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§12
12.1 20%
20%
2009 1 1
- 2019 12 | 9,999,000.00 0.00 0.00 | 9,999,000.00 54.19%
31
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