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PR RIAE Gy % T AR o Ak, AR T4 (0 5E  B1 N S 1 308 [ D 52 ) o 4 ot 7 B 1 - AR o 41
oot PR 58 SR 5 A SR K5 R I i 9 vt ) S IR B0 55 W EL AR 5l DURF R B 17 it 42 2 SR T3 A2
W I SAFERUETR B 7 i S b BEIE M 2 8 I HAh 24RO 58 50 FOT Rl [ml W 52 By i, T 4%
ST I B B R Ak < R 20 B BBV B IR — B

7.4.13.4 TR
T 3% AU A2 168 22 4 BT 45 i T L P 2 0 M/ oA SR BN 9t 5 DR T A T 3 85 840 R TR 2R O 28 Bl 1
KL ARG, AR ZE R A RS AT At A7 5 JXURS:

7.4.13.4.1 FIZER K
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R 2R RS A2 4 <z TR PR 2 o (B I < 9 52 T 7 ) 3R AR B i 4 A s (R o ) g vk
G e ST & e 7l el i TR 5 /A W (R N e e e i e <o Sl e S N
AT IS YT 1) 5 SRR T 37 0] 2 F R A7 I 5 AROR B g 5 0 1 XU

AN 4 P o BN S YD AR 3 < T W PO ) S AU PR B 1 EAT A%, RIS R AL B A
U Rr ol wh i R YR v = e

A SR KRR 2 Rl 5 Mg A ATHE, PIAR G RaEwmsh e
TURAEARAREE EASL TR A . AT G5 M SR BB 537 E BT AR d A
& A IRES BT AE.

7.4.13.4.1.1 RS KM

A NIRRT
AHR
2019 4£ 12 A 31 1EMA 1-5 4¢ 54D AitE At
H
wre
AT 63,165,658.25 - - - 63,165,658.25
i O 1,092,489.84 - - 41 1,092,489.84
FHARES 299,748.38 - - 4 299,748.38
N o 889,413,235.2
T o re - 477.88 1 889,412,757.39
NSCIES5TE 2k - - 4 10,954,116.64 10,954,116.64
MR R - - - 14,406.41 14,406.41
AL HR DA R 52,881.23 - - 219,890.58  272,771.81
Hre Rt 64,610,777.70 477.88 4 900,601,171.02 965,212,426.6
ik
MNATHEFIE H K - - - 5,185,389.38 5,185,389.38
AT BE [R] 33K - - - 2,497,576.17 2,497,576.17
AT NS - - - 1,209,868.57| 1,209,868.57,
AT R . - - 201,644.760  201,644.76
NATAE 55 % . - - 822,628.36  822,628.36
N AE B B - - - 0.01
HoAth A7 £5 . - - 223253.42|  223,253.42
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ittt . - 4 10,140,360.67 10,140,360.67
| R U B B 64,610,777.70 477.88 - 890,460,810.35 955,072,065.9
3
LEER
2018 4£ 12 A 31 14EPUA 1-5 4§ 540k B &3t
H
R
~ 126,874,651.
HRATAA K 126,874,651.89 - - | 126,874,685 S
i N 6,453,612.13 - - 4 6,453,612.13
B ARIE S 557,636.84 - - 4 557,636.84
N I 1,109,822,146.
A oy A R P - 200,404.60 535,840.40 1,109,085,901.70 20
MCIETRTE H 2K - - - 40,209.45 40,209.45
INVEA&AIDSS - - - 35,804.05 35,804.05
AL HR D R 3,429.28 - - 309,764.68  313,193.96
G At 133,889,330.14 200,404.60 1,109,471,679.88 1,244,097,255.
535,840.40
02
Uik
NATIESTE H K - - 4 3,380,143.48 3,380,143.48
A} TBE [R] 32K - - 41 186,383.89 186,383.89
AT N F - - 4 1,769,442.01 1,769,442.01
NATFEE T - - 4 294,907.03 294,907.03
NATAE 5 3 - - 41 2,438,358.84 2,438,358.84
AT F B - - - 9.13 9.13
HoAh A7 £5 - - 41 281,530.28 281,530.28
UikiigsSan - - - 8,350,774.66/ 8,350,774.66
o) 2 U EE Bk 133,889,330.14 1,235,746 480,
200,404.60 535,840.40, 1,101,120,905.22
36

T R FR AT G KGRI T, %A 20 0E A 3 FHE A H 235 H 2,

RHTF UK.

7.4.13.4.1.2 FZR X B EBURRAE AT
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T 2019 4F 12 H 31 H, ARIEEEFA I G HEGFFHTE A R E & 348 5 = a1t A
0.00%(2018 4= 12 H 31 H: 0.06%), Pty 3773 (AR Sl T A 3 4 0% 7= 14+ o B K520 (2018 4F
12 A 31 H: [[).

7.4.13.4.2 AN KRS
HINIC AE A& 45 <t TR A 2 Fo 4B 3R R I gt R AN SR AR B A 2L s i RSz . AR Sk <
HIFTA 57 Sttt AN R T i, BRI TS R AN XU -

7.4.13.4.3 HAYHE KUK

LA XU 4157 22 <5 BT 457 < i T L FA) O 0 (B B SR I < 2 DR ok T 3 U 3R AA MLV 2 RAAH
(RT3 DRl 3R B B T R A B R o A3 4 2 BB TR 38 5 T b T sARAT 18] R T 3% 28 5
(5, T I P HE A AT A XU SRVE T B ANIE S5 AT A [ B 8 15 00 BRI I S, 7] i
SRVFF-UE 25 T 1 BB B (R R

ARG A E BN RN BB A GRS, RA<H BN Rses, @l EZ e
TGO RBURI 0T, S5 Tipia TG oL, S 5 Bl B A A SRR g ;T8I X AMIESR
I AT BoE B i, 1B AT G e & RIZ0E BB dh M T et . AR e IR eE A E
WSS RSB AL, MBS, B E . SRASHTRIE, RESN AR
TS A AU o

AR il R B A B 70 B B AR A AN A XURS: o AR S 1 BR A1 5 v RS TR 7 o5 B TR Y
75%-95%, FrP BTN ERIT FU AL A P BRI B AME TR B 80%;  BUIESLBE (5 R 937
B 0-3%; B3] H AL — 1 LA A B BUR 27 AR T 5 587 1B 5%, L I AN B AR 25
BT FHOAES . BSCRIEHRS . thoh, ARKEE RS A H R H W AT S BT U0
SR, IS 2 e B R B AT UK B R, LA VaR(Value at Risk)f bRkl A4
L < T e PR CE A M XU, I ] S o) DXy i3 A7 R B AT

/]>I

Y
ot

T

7.4.13.4.3.1 HAt A XK O
EHEA: KRG

ENEES AR
2019 £ 12 H 31 H 2018 4£ 12 [ 31 [

i H
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E 0 CE %
AR ARt
A E Al
fE L4 R
(%) (%)
A o VR R — ISR AR 889,412,757.39 93.13 | 1,109,085,901.70 89.75
A8 Gy M A P — B A 1 R
Ao MR — iR BT 477.88 0.00 736,245.00 0.06
Ao PR R EE ™ — S 4 IR A vt
TR SRt 7 — BUIF# Bt
it 889,413,235.27 93.13 | 1,109,822,146.70 89.81

7.4.13.4.3.2 FAhA#E XS FRIEURAE T

(5854 Bk gt b e A (B 7.4.1) LM HAth 5 3728 8 AR FRANAR
X = A H 23 & 5 P 1 E
o am (A NRMAIT)
AH IR AU A8 2 1 AR 5l PN AR
45HT 2019+ 12 A 31 H 2018 12 A 31 H

1. b 4 b % i (B
7.4.1) BT+ 5%
2. M Gt b B A (B v
7.4.1) T F% 5%

1#41n#) 5,265.00 17/ 6,353.00

Wk % 5,265.00 k% 6,353.00

7.4.14 HEITHEBEMMHT S THRER T Z U AR
(1) ~feiriE
(@) EETHAEARUMETTERTTL
NRAMETHRERITERZI, A SSOHE TR 5 B 2 SR BT & R A

JERRIE -

R MRS B G TEER TT ERZ R R
BRI BRER — R U B M DG B8 7 B0 £l T BT AT L R F A\ fEL
BRI MRB P B AN AT I R A

(b) FFELHILAA SEAMETHE A SR TR

247 TN 60 T
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() HEREHETAARME
T 2019 F 12 A 31 H, AREFE A METHE BB NS SaE = h g T
B Z IR AREIN 869,334,435.66 7T, J& T 58 JEIRHIARAN 20,078,799.61 Ju, LB T5 =JZIRIN

RE(2018 4F 12 A 31 H: #H—1k 1,109,662,000.90 i, 25 )2k 160,145.80 7., ot —JZIK).

(i) A SeHHE TR R A KA S
AN 5 AT B2 UL TR 45 ) S TR A H MBS S IR Z IRV e e B I e

XTSRS 5 fi LT SR A, 45 B E RS R 52 5 AN ER (BB R A5 I (32 5 A
HER) BUR TARAIFRATER I, A THEM H EZ 5 WEIEKH W 28 5 AE ke &
PRAE SO AR AH R I ER AT (K 2 SCHHMESUNER — JZ ks FFARIE Ak AR 1A 48 rh SR B AN TR S A\ fELXT
T BRI MR, MR IEE AR A SRUHME RN B 2R — RIS R 5 =R K.

(iii) 28 =JRIRA SO EAR BN A I AL 5 B4
To

(c) FERFEMLLA RMETFEN & T A
T 2019412 H 31 H, AR S R FFHIEFEMI LA M ETHERN & Fh 5= (2018 £ 12 H 31 H:
Ei)B

(d) AR FedETHE KSR T H
ANBLZ SEHMEL T B AR <l B A 4 5 T2 B N SGEROUR FoAt R f e, KT B S 4 fe
EHZERAN.

(2) Brasebirfash, BEB R H AR G0 2 I A At | 20

8 BEHAGHRSE

8.1 MIRESFHAGHENR

SHURAL: NRMIT
7 | Bl b 3G R PE L] (%)
% 48 T3k 60 7T
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1 &R 889,412,757.39 92.15
Horr: fRsE 889,412,757.39 92.15
2 FHEeHHE - .
3 [ 7 AL 2 5 % 477.88 0.00
Hr. fiis 477.88 0.00
e SCFRIESR - -
4 nEEEE - -
5 SRbATAE PR - -
6 DN IS - -
Horr, 3 %ﬁ@%%%Aﬁ
o A ) )
BATHERMER AN E&E
7 X 64,258,148.09 6.66
T
8 oA 25T % = 11,541,043.24 1.20
9 &t 965,212,426.60 100.00
8.2 BIREAT L R ER T AHE
8.2.1 #h AR FAT L 2R i 35 N I 2245 R AL A
SHiahr: NRMt
B SHPEG
] S| N R E
LB (%)
A Z S N/ G- K4 26,438,406.54 277
B P4 . .
C il g M. 675,255,921.09 70.70
D | . BTy IR BORA AL 1,989,560.14 0.21
E AR - }
F R A . .
G Hizk. SAEMEEEOL . .
H {E 15 FIEE ol . .
| = BRI E BRI AR RS 56,408,825.42 591
J Szl 56,882,151.70 5.96
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K P 30,484,758.26 3.19
L R BTRITE 55 A 55k, . -
M FFEERF TR ARSI 19,722,431.40 2.07
N | KL BRI SR E 6578.04 0.00
0] Ji R SS + AB BN HA AR 55 . -
P AH 22,224,124.80 2.33
Q PAARE S TAE - -
R A R E AR R . -
S gia . -

it 889,412,757.39 93.13

8.3 MR A SAMME L E ST E LL B K /NHERF B BT A B 5 4

SRURAL: NIRRT

i B 4 T P i
ey | REA JIE 2 A4 R HE (k) A
B LA (%)
1 000661 KI5 = 132,682 59,308,854.00 6.21
2 300014 o464 R 1,024,835 51,405,723.60 5.38
3 002821 LT 256,261 33,185,799.50 3.47
4 603986 Ik & B 141,084 28,906,700.76 3.03
5 603520 i ava 679,602 28,883,085.00 3.02
6 002384 Rk 1,238,343 28,667,640.45 3.00
7 601012 B B A 1,121,385 27,843,989.55 2.92
8 603338 WriLsh 77 363,398 25,982,957.00 2.72
9 300760 L E R 139,653 25,402,880.70 2.66
10 000858 i AR W 186,579 24,816,872.79 2.60
11 603501 FIR A 173,059 24,816,660.60 2.60
12 600438 A 1,802,086 23,661,389.18 2.48
13 601688 HFRIETF 1,146,800 23,291,508.00 2.44
14 002607 HABE 1,242,960 22,224,124.80 2.33
15 002714 W s A 244,326 21,693,705.54 2.27
16 600031 =—&ET 1,270,076 21,654,795.80 2.27
17 603259 2 A 214,095 19,722,431.40 2.07
18 600309 Jitete s 329,986 18,535,313.62 1.94
19 600276 TE Fiii [ 24 210,242 18,400,379.84 1.93
20 300782 R 44,656 18,325,482.72 1.92
21 000860 5% Al 344,155 18,130,085.40 1.90
22 600048 TR A Hh = 1,063,900 17,213,902.00 1.80

L

50 73t 60




AR EERAZ O TR A T UE SRR BT R G 2019 SEAE TR 7

600519 SMFEE 14,150 16,739,450.00 1.75
601601 Hh [ R PR 430,333 16,283,800.72 1.70
002241 ORIy 807,882 16,093,009.44 1.69
000568 WINEE 171,893 14,899,685.24 1.56
002475 SRR 390,900 14,267,850.00 1.49
688111 EAIIDIYN 86,076 14,107,856.40 1.48
603160 TETHRH 68,299 14,090,083.70 1.48
300792 F M Z 4 76,124 13,448,827.08 1.41
300601 R 153,102 13,440,824.58 1.41
603799 R 297,352 11,712,695.28 1.23
000063 Y IE 288,546 10,211,642.94 1.07
000333 E 1M 173,690 10,117,442.50 1.06
002555 —tHER 366,410 9,867,421.30 1.03
000977 IREME B 319,000 9,601,900.00 1.01
000651 ¥ 7 HLA% 138,842 9,105,258.36 0.95
601865 LEE RS 746,700 9,057,471.00 0.95
600466 W KR 1,073,298 7,910,206.26 0.83
601318 S22 90,810 7,760,622.60 0.81
002557 IR 225,644 7,665,126.68 0.80
600556 ST Eink 573,301 6,959,874.14 0.73
600183 AR 329,006 6,882,805.52 0.72
002624 SEFAH T 136,475 6,024,006.50 0.63
300552 TIERH 71,100 6,000,840.00 0.63
000625 KR %E 556,700 5,583,701.00 0.58
300041 EFN:Y ) 531,277 5,387,148.78 0.56
600383 G AR A 369,700 5,360,650.00 0.56
300595 KA AR 111,377 5,271,473.41 0.55
601066 s 164,400 4,997,760.00 0.52
002041 kRN 492,700 4,744,701.00 0.50
601658 MR fig AT 796,578 4,548,460.38 0.48
002876 =k 84,133 4,105,690.40 0.43
002568 B E A 130,000 3,415,100.00 0.36
002507 R 113,500 3,033,855.00 0.32
003816 A% 563,602 1,989,560.14 0.21
600882 W% 135,000 1,968,300.00 0.21
002371 Jb 77 A 20,900 1,839,200.00 0.19
688016 IWiidE g 6,799 990,206.36 0.10
300357 FAY) 20,800 918,320.00 0.10
688181 I 4,306 189,377.88 0.02
688089 Fa R 5,546 175,641.82 0.02
688218 M| YN 5,790 135,949.20 0.01
688399 ht 2 4) 2,290 124,827.90 0.01
688098 AW 9,792 118,874.88 0.01
688081 MR 3,153 88,946.13 0.01
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67 002332 QBRI 25 5,655 55,814.85 0.01
68 002972 Blazik 1,075 21,532.25 0.00
69 603109 IR INEED 684 18,105.48 0.00
70 002973 PRI R 1,146 6,578.04 0.00
8.4 MEHINBERRHEHEKZEZ)
8.4.1 BRI+ L ANSHE ISR =13 E 2% BLHT 20 42 RIS 40
s, NRMit
5 HA) R 4 T
7 5 AR Ji% 52 44 AR BT RN LA FEEHE HE
(%)
1 300014 L4645 B 49,373,513.43 4.00
2 300498 I Ry 47,454,598.08 3.84
3 600438 I8 Ay 41,464,140.66 3.36
4 600383 S AER] 35,781,832.99 2.90
5 603986 JE 5B 33,008,632.18 2.67
6 002157 1EFRR 32,752,506.00 2.65
7 600027 EASERES]I 32,062,298.59 2.59
8 601166 MVARAT 30,342,151.00 2.46
9 600048 LR T b 7 29,598,538.43 2.40
10 603338 AR W 29,549,204.95 2.39
11 603520 EIpNYA 29,154,975.41 2.36
12 002594 Eb Ve 29,101,243.58 2.35
13 000002 Ji BlA 28,329,350.00 2.29
14 300073 E PR 27,386,245.68 2.22
15 600183 2E AR 26,636,583.36 2.16
16 002129 FROA A 26,410,405.94 2.14
17 000651 AR 26,084,744.08 2.11
18 601601 H ] R AR 25,938,948.00 2.10
19 002384 Rk & 24,847,756.84 2.01
20 002714 PO RSy 24,414,322.22 1.98
e CSENESH (B SLEANPBEEERA) |« “SEH A0 (s A SEWON") M35 252 a8 4400 (Rl
TR CARRAZ B E) Y, ANEEMIAL S
8.4.2 BRiEH&HEH VRS T =R E 2% AT 20 4 KR EHYH
Ss, Nt
b A 4 T
7 % ZEARHY Ji% 55 44 N e R N
FEEHE HL
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AR EERAZ O TR A T UE SRR BT R G 2019 SEAE TR 7

(%)
1 002594 EL 7 ek 71,228,876.51 5.76
2 000651 & 77 HLA% 66,667,762.74 5.39
3 601012 e L A7 64,285,831.24 5.20
4 600276 TE 5 [25 24 59,288,640.68 4.80
5 600438 T8 U A 54,524,772.14 4.41
6 000002 Ji BtA 52,263,240.11 4.23
7 300014 L4 R RE 50,626,253.48 4.10
8 600406 FH, e B 50,349,012.76 4.07
9 600309 Jitets: 49,211,785.54 3.98
10 300498 T Ky 48,604,360.93 3.93
11 002714 R R 48,125,699.25 3.89
12 000063 G TH 44,584,323.80 3.61
13 002157 IEFRRHE 44,363,866.04 3.59
14 601166 PAVARLT 44,075,293.18 3.57
15 600383 G AR 44,016,853.09 3.56
16 000661 K& mH 41,153,160.23 3.33
17 002821 e 41,035,992.24 3.32
18 600570 H A BT 39,975,247.81 3.23
19 603288 TR R 38,083,854.81 3.08
20 600048 PRF Hb = 37,522,039.93 3.04
21 000401 HARIKTE 37,225,565.79 3.01
22 002812 BEEB Ay 33,692,386.81 2.73
23 600519 FMFE 32,905,021.38 2.66
24 300450 SR 31,287,158.13 2.53
25 600027 e H [ R 31,002,741.91 2.51
26 000876 oA 29,275,244.99 2.37
27 601766 Hh [ 4 28,689,567.21 2.32
28 600340 e SEAR 28,355,977.49 2.29
29 300073 YR 27,909,688.90 2.26
30 601888 Hh [ [ i 27,083,921.02 2.19
31 601186 Hh ]k A 26,396,687.84 2.14
32 000725 WRTT A 26,052,578.90 2.11
33 000333 X M EEH 25,903,485.16 2.10
34 601318 Hh S22 25,588,980.98 2.07

T RN (HESBANBER AT | <2 R0 (s SR HON) B4% S 32 e e (ke
AN ECE) 31, AHIBMRAZ 5B

8.4.3 LB HI A B8 K 3 R IR BT

Az NRMIT

KANBERIIRA (AL B

2,271,369,172.89
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SEHRERRN (3E) B 3,083,842,401.12
VE: “ENEH (BT NREEHA) |« “SEH 480 (alesk B EEWN) 3% 252 A8 &40 ()
LM AL A S E) Y|, RNEEMKG A

8.5 MIRZEF AP RN MR REAS
SRS AR

Fr 5 5355 it N E R
{E EL1(%)
1| BExfik
2 | SATEHE
3 | &R
Ho: BURME SR
4 | IfEH
5 AP AT ik B o5
6 | ISR
7 AEA CRIAZ A 477.88 0.00
8 ENZea
9 oAt
10 | &if 477.88 0.00

8.6 SARAEA FMME o F S B 15+E BB /MR P B BT T 48 R 27 B B W A
A NIRRT

R S
7 RIS fRFF 2K (k) N RME
fHEEBI(%)
1 128028 R 4 477.88 0.00

8.7 HIREA M E b Z B HE LB K/ MR BT B SCRAE S B A
ARSI AR AR RFAT B SRR
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8.8 MESPRE A RWME HEE T FE B/ NEFFFRIIT LA R &R IR T A
AIE AR WRARFFAT St

8.9 JPRIEA RMME o He & B 15E HL B AR /NHRFF B B A8 BUEB 3 94
AFE AR AR AR FFATBGIE

8.10 MEWIARAESH R KIBIE R 5 E L i 3
8.10.1 & MIRAE ST MBI A S AR I 4

ARSI AR T AR R R AT AR 1 5

8.11 MG HIARAE S BB i) H I 53 5 1 oL v A

8.11.1 & HIAR AT ST A B G S5 A4 25 B 40
ARSI AR T AR R AT [ 1 5

8.12 BEHAEAMEME

8.12.1 & WINAFE G E AT+ UEZR I RAT AR LI B T IS, sk
it AT —FE AN Z B AT ALTTHTEIE.

8.12.2 4 T I A AR B AR B A AT 44 R SR vh A 7R3 <5 TR 81 SR R A R 22

8.12.3 FAARH Al &I HE 7= H AL

hr: ANRifig

5 e G

1 A ORIE 299,748.38

2 ISR Z7 I Sk 10,954,116.64

3 Y F)

4 IV EilDS) 14,406.41

5 IR HA HR 3K 272,771.81

6 Hofth SR

7 2

8 HoA

9 &t 11,541,043.24
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8.12.4 JARFFA KA TR B K R #5355 U

SRURAL: NIRRT

2 e B
Fr5 iz i 4R e iE

4 L1 (%)
1 128028 LA 477.88 0.00

8.12.5 JHAHI 44 B 5= i A AU 32 PR % L A i B

ARSI AR T AR AT A4 I 2 A AETIE SZ BRI DL

8.12.6 HBEA GRS HERHAN TR IR
PRI 8 N R R BB A 4 R T RS ik AT RE AR R

9 EEHFRFANMEE

9.1 MIARESHTFEN S BEFAENGH

AL

A NgEH
‘ ‘ FYEEA R BRI B 5% INdiea
FEHANFEO)
R | i A i b AL
FE 10 FA 150
Eb A5 el
23,228 14,031.22 82.652,392.18 25.36% 243,264.865.72 |  74.64%

9.2 MIARESEHEANMLN RFFAEEEHIHI

15 H

FrA BB ()

o A < A A L 451

8-S

4ot
e

P

LV NGRSV S AN EE]

593,304.03

0.1820%

9.3 IREESEEARMIN RFFA AT AR AP B X H HE R

T H FrAEEmEULENEEXE Cim)
KRAFEPENG . BT 1050
WFFEER 17 57 NI AT 4
REE RS A A AT 10~50
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80 FBAEEHFZS)

AT A
HeAFENH Q12 4 11 A 28 H)HE LM 283,534,360.22
AR T S AT 3 4 4 A A 679,955,939.67
AR A B2 i o U 5 54,082,267.65
e AR S 4 e [ 4 A 408,120,949.42
AR A SR B E
AR HA R 4 13 AU 325,917,257.90

81 ERFEMER

111 BE&HFREARSRY
T N T I BRF A N R S HRi
112 Z&EEAN. ZSEEANENESTEERNIRERANERS)

HGEMN: ESEHAT 201945 H 31 HA®, H 20194 5 H 31 Hilg, £ RE 4B

AFRAH, FBLEAN T AR B2,

REIE AL SIS N B wARIT 2019 4 6 H 4 HARAMAS,

AT A PR A R B L 55 B A B

113 BRESEHEAN. EE&W™. EeEEWSHIRL
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