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A8 5y ¥ VAP IEIIE S5 10 45 A IR B AT W A8 53 5 F 58 BRAIE S S WORTGR TS B, 15 240 XU mT BB TR AR
/Ny FEERAT R RV T S AT 58 5 BT S0 58 5 5 - HEAT A VP A R XHIE S5 22 1177 AT BR 1) DA i) A
L P15 FE XU

ARG B G NS 7 E AR B, e 0 45 5T RIS F S SOl R e 2R R AT
B AR, B > B 45 5% Lo #0E FKU: «

6.4.13.3 Jah kXU

T AN KU 5 < AR JEAT 5 < Bl 07 BT JS I S5 I8 B 58 G Ak 0 XU . AL B AN M X
W — 5 IR E T HE AR R A N AT B I SR R LR AR e B, 53— 5 TR E TR A BT Ak
FI 2 5 T 4N 8 R T ke £ 2 T PR e sl R 8% W 4 i T VR AE 113t BRI B8 B i 1o LA B AR
AL
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AR E TR, DRAF R A S AT HBLE kT 52 MILES . AL S5 & B AE
e a FPF R T AU R SRR, 20 EEARH R OL T Bk a] FR S A AR EE Ty 2, ) BRI HR R [ A
AR A R U, A7 R DR B I e B A A2

6.4.13.3.1 WE A AT SH ST HIMsh R K

AT ) B PR IS VR R P AL IR (AT SRR R B ISR FIMNED) K (A
TFEF I IAUE SR $5 58 I sh I UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 LAY B R Ak
SR T PE XS AT B, G ST P ARG PR I A B AL B R B P AR RR . Ui
it 52 BR 1) AR 3558 b A b A8 A 2 45 2 RN 1) A AR BILRE 70 R 4 5 4R bR S U sl VE F badE AT R 5 e A
gt

AR GBI T —F AT RAT RS T A B G R E R 10%, HASR G 5 dhAS K
S HE B AR R SRR — A B RAT RS A IZIE SRR 10%. AJE g5 A &
3 8 NS B R AR G 3R AR — X B A R R AT T B R AR % BT A R
FILIEBE SR 15%, AKEG 5 A KL G A G B E B AR R A AR — K WA RRATH
FIVEBEE, AR b A w AT R R 30%.

VSR S 11 1 B 52 7y = ) T X i 1) A B 77 R 51 ok G
BN 52 IREIANGE H BFALROTE DUS WHE . BEAh, ARk & madad 32 (el Gk 53 5 sUAE N 91 52
GNP TEFR R, H ERR—BAEN SR MR RR I A R E . A e B Tish it
SRR B T A A VA I 3 S B A Y 15%.

AT GG PN N FE G A 50 7 TR H AT AR LB i AT A DU (AT AR Al
SIS, B OREE DA A9 IBE [m] BRSNS 7 AN TTAR H AT AR B R w] AR B .

[, ARGk e BN JE R & B HIGE (R W52 5 I BIH H 552 o0 F iR b B #2 IR &
JERHAZ By 5t I SR BEATRE T RATAF /KPS AT e R PUR & S5 A HENE 2, LK
XS AN RV AE 5y 0 T ST 5E 5 0 PR A B R AT 51 285 U 8 S5 Tt 1 e 7 B A < A 08 [ D 52 5 A 30
PR AN AE Z 0 T ARG o Ak, AR T 4 0 5 < BN SN 1 308 [ DU 52 5 o 4 vt 7 B A1 - AR o 41
ool PR S0 S A 3K RREE IS it ) USSR 5 022 5l DA DR it 4 > Fe BT SR A2
W IAESAFERUETR B 7 i L b BENIE M 2 )8 ) Htth AR D9 58 50 0 FOT Readl [ml e 52 By i, ] %
2R R B EOR S S 5 (R 240 € (IR B AR FF 2
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6.4.13.4 TR
737 A A2 45 2k 4 BT R Sl T L P 2 SO B A SR I 98 2 R B Ak T 3 35 A A IR 3% 1 28 50 1
KA ARG, AR R ZR RS A KU R A A7 % XU

6.4.13.4.1 FIERK:

M IR 2 415 < i T EL B 4 0 U B O <Y 52 T S A 2R AR Bl i A A e sl XU . M AR kv
<R T ST s R R TS B0 SR AOME S B RS, e SR 3R I i TR T e
AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 IS0 ARSI B IR 5 ) 40 XU o

AN < 10 2 S BN S AR < T i PR R AU P sk AT M A, R B A S A
IR Rr 0l wh i R YR v =

ARFE A A R U B £ ZONIRAT 73K

SR AT,

6.4.13.4.1.1 F|Z R KMk D

g A .

fEHRIE RS, HoR g™ A
Rl A S N K2 E T B KBl B AR R OCREE ST TR R AL

Bpr: NRMt
AR
14BN 1-5 4 54LLE At At
2019 4FE 6 H 30 H
7
BATTEER 53,480,925.09 - - 53,480,925.09
s R D 1,526,889.23 - 41 1,526,889.23
17 ARIE S 858,401.83 - 4  858,401.83
N e 1,869,319,526.
e 397,897,100.00 41,471,422,426.08 08
MIBIE T8 K - - 5,759,452.20, 5,759,452.20
MR R, - - 7,412,774.49 7,412,774.49
A ER DA R - - 25,217.50 25,217.50]
1,938,383,186.
#HrE At 453,763,316.15 - 1,484,619,870.27
42
ik

AT ] 3K - - 1,942,569.73 1,942,569.73
AT HE N Fi% - - 2,280,812.58 2,280,812.58
MNATHEE B . - 380,135.42]  380,135.42
MNATAZE 5 % - - 2,857,546.26) 2,857,546.26
HoAth 471 £5 - - 734,651.53|  734,651.53
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8,195,715.5
ffit Tt - - - 8,195,715.52
2
GBS YRR N 453,763,316.15 - - 1,476,424,154.75/1,930,187,470.
90|
EER
2018 &£ 12 A 31 1N 1-5 4 58Pk AR &1t
H
wre
P 154,292,925.1]
AT 154,292,925.16 - - - 5
s R D 5,523,975.55 - - 5,523,975.55
A7 PRAIE S 2,353,814.15 - - -1 2,353,814.15
N e 1,324,002,670.
e 391,144,000.00 10,611,000.00 4 922,247,670.27, o7
S NIR B G il % .
SEN L%wﬂ) 100,000,350.00 | ] | 100,000,350.0
e 0
MIBIE T8 K - - - 40,104.49 40,104.49
SRR - - - 8,574,573.62 8,574,573.62
A HR D R - - - 118,564.24)  118,564.24
. 1,594,906,977.
HrE R 653,315,064.86 10,611,000.00 4 930,980,912.62
48
ik
VAT T[] 3K - - 4 359,069.60 359,069.60,
AT N S - - 41 2,069,627.54 | 2,069,627.54
NATFEE 7 - - 4 344,937.93 344,937.93
NATAE 5 % - - 4 12,713,608.33 | 12,713,608.33
HoAth 471 £5 - - 4 1,016,031.98 1,016,031.98
Uikrysean - - 4  16,503,275.38 16,503,275.38
1,578,403,702.
) 2R AU B B 653,315,064.86 10,611,000.00 4 914,477,637.24
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FH TR,

6.4.13.4.1.2 FIZ XK B EBURME AT

BV B A SOOME, R IR ZORE BRI 2 EUETE f H B EH H 2R

o

PSRN SR ]

SAZTRRER =AY
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AR FAEER
201946 H 30 H 2018 412 H 31 H
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6.4.13.4.3 FAhA#E XU

HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR B 2 R Bk T 3 R SR AN ANV 3 LASK
RT3 A% DR R AR Bl T A AR B AU, o A i 2 R B 4 o [ B A b Tl R BT 2 b T 2 T AR AR
AR, DASRHUBE ARG N BB HAR, P i 0 H At A4 XU RIS T B AMIE SR R AT AR B 5
e T OLBCRF PR IR, ] BESR IR TSR T 37 R B (5

AT A B BENAE AN PR R AL A R R, @I X R M B LR BUR R b, 45
FUEZFTIZIEAT IO, M B B M SR kg s B BAMIESE B Ve M g By
MR G R B E R 27 JE I BB G b AT 505 o AT B i) i A TN S I 45 5 5 WL O A 5 £
A, RIBTHRME . WRCE . B GHATBIE, KRB TR KT ks XU .

AT el BT A A ) AL PR AR LA AN AR XU . AT SR A PR G I BT & PR
PRI BE LEIAMIR T 2 e 587 A AE ) 80%, #5058 M K 5t 1 EL I AMIR T 2 2 B3 1B A 20%. Bk
b, ARG I G N O AL TR A IUER N RS St i 4%, € B H 2 e & 7 in 4
HBEAT MBS R, 045 VaR(Value at Risk) i bm SR i A 22 < T s AT AE AR XU, B I AT SE ST X
Ror HEAT B R AN o

=

’
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SHRAL: NRMJT

AR FAERER
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1,471,422,426. 922,247,670.2

Gy MG b B8 P — R SR 76.23 58.43
08 7

I e ot i e = S 5 - - - -

T oMM — e mR %R - - - -

A AT 7= — BUE R BF - - - -

HAth - - - -
1,471,422,426. 922,247,670.2

ann 76.23 58.43
08 7

6.4.13.4.3.2 FCAtA A XU O RURR A 43 BT

ST I A S P E Tk ST B HE R AR B

e e LR KR LA S e
X e FI 3 P O L
WIS Rl AR B8
AH 2 XU AR & ) A8 5 PNES AEREE
S

201946 H 30 H

2018 £ 12 A 31 H

A GBI HE E T 5%

% 9,910

W%y 7,609

MV G B HE T B 5%

/029,910

/02 7,609

7.1 HEREEEFHE BN

7 BEAGHRE

SEAL: NIRRT
Fe | . E%m?ifmw
1 B 4% 7% 1,471,422,426.08 75.91
Hrpe KE 1,471,422,426.08 75.91
2 BeHnt - -
3 ] 5 WA e 5 % 397,897,100.00 20.53
Hrr: fitp 397,897,100.00 20.53
B HFUESR - i
4 el ks gty - .
5 SRbATAE I - -
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6 DN - -
Forbre ST [ G 1) S\ B 4 il ] ]
A0
7 AT MG T & AT 55,007,814.32 2.84
8 FoAth -3 557 14,055,846.02 0.73
9 it 1,938,383,186.42 100.00
7.2 WMEPRZTWHRORERRAE
7.2.1 WEREATW AR BN R R A S
fomm | 7l ARiHE Go) 5%$%Z?ﬁww
A VIS S O N4 - .
T 19,824,696.10 1.03
C izl 762,490,880.03 39.50
D B0 ) IR BOKAE = AR - -
E jesiin4 ; )
F MR - -
G b e YA 56,323,334.26 2.92
H ERERIE /84 - -
I S RAR . BAEAE BRI 39,603.76 0.00
J SRl 402,161,957.94 20.84
K A 230,558,847.39 11.94
L FH GG I 25 AR 55 - .
M FHFARE A AR S5 - -
N IKA FRBEAN A e it 5 - -
0 JER RS AEEAIEAR R 55l - -
P UEH - -
Q PR T AR - -
R AL AR E AR R 23,106.60 0.00
S oA - .
&t 1,471,422,426.08 76.23
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7.3 BAREA SAHE GBS E LN TR BRSO 48
SR NRTTT

i B 4 i
e | REAE JI 5 A R HE (k) A fpE
fHEBA1(%6)
1 601318 r [ S22 1,869,600 165,665,256.00 8.58
2 600340 5 AR 4,209,327 137,097,780.39 7.10
3 600036 AT ARAT 3,300,000 118,734,000.00 6.15
4 002142 TUERAT 4,856,800 117,728,832.00 6.10
5 000002 hi Fla 3,360,700 93,461,067.00 4.84
6 600519 DivMiE e 82,221 80,905,464.00 4.19
7 000333 EMEEH] 1,439,007 74,626,903.02 3.87
8 601233 Al B A7 4,269,912 66,226,335.12 3.43
9 300628 I N 2% 607,424 65,036,887.68 3.37
10 300357 TR AEY) 1,892,637 64,198,247.04 3.33
11 603338 WriL 5 7 996,914 58,528,820.94 3.03
12 002120 by gy 1,827,493 56,323,334.26 2.92
13 600309 Jitefe s 1,265,000 54,129,350.00 2.80
14 600887 BRI A 1,339,576 44,755,234.16 2.32
15 002202 G B 3,243,005 40,310,552.15 2.09
16 601799 BT 509,827 40,255,939.92 2.09
17 000703 H IR A 2,918,197 39,862,571.02 2.07
18 600276 P Fif PR 24 596,110 39,343,260.00 2.04
19 601012 R A 1,507,430 34,836,707.30 1.80
20 002938 TR s 4 e 1,021,790 29,999,754.40 1.55
21 002690 FLHL 898,710 29,297,946.00 1.52
22 600547 R 354 472,705 19,461,264.85 1.01
23 600968 E 102,375 363,431.25 0.02
24 300782 £k Ak 743 80,927.56 0.00
25 601698 v [ 10,103 39,603.76 0.00
26 603863 YN Rrie) 1,612 37,204.96 0.00
27 601236 ARzl 9,789 33,869.94 0.00
28 300594 BB 721 31,803.31 0.00
29 603867 HAL Ay 1,045 26,971.45 0.00
30 300788 H S H i 1,556 23,106.60 0.00

74 HMEFARESTHASHERZES)
7.4.1 RIENSHE RIS T FH 29080HT 20 44 KR A4
SRR AR

o AT BT
Frs P EANE i 22 4R AR TN S FAFE LB
(%)
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1 601336 RS 117,596,774.60 7.45
2 300498 i A 114,455,957.36 7.25
3 603338 AR T WA 85,057,789.22 5.39
4 601799 BT 82,263,668.91 5.21
5 300357 TR AEY) 77,380,159.82 4.90
6 601012 R L AR 75,234,021.53 4.77
7 002938 S 50 48 i 71,431,009.20 453
8 600519 GOMERS 68,720,010.11 4.35
9 002415 Vg R AR 65,013,330.29 4.12
10 601233 e B A 63,947,429.66 4.05
11 000333 EMEEH 62,767,488.56 3.98
12 600547 IR 4 61,739,166.96 3.91
13 600031 =—®ET 61,000,616.75 3.86
14 000703 (EBVVEEE 58,523,143.56 3.71
15 000951 i [E EA 57,040,046.68 3.61
16 600887 Galliialis 56,244,646.39 3.56
17 002120 BIE A 55,022,342.22 3.49
18 002475 SR 53,742,913.03 3.40
19 300628 I N 2% 53,710,089.92 3.40
20 600507 PN 49,793,766.18 3.15
21 000338 ML) /) 49,559,282.33 3.14
22 600340 B AR 48,624,684.79 3.08
23 601688 HBIRIES 39,261,668.30 2.49
24 600276 L Fif PR 24 38,466,863.44 2.44
25 000651 ¥ I HL2% 36,808,178.15 2.33
26 300347 &R 36,694,573.89 2.32
27 002250 AL RHE 36,036,284.00 2.28
28 002714 B Ay 35,505,203.37 2.25
29 600585 HRIZEIK e 34,558,416.41 2.19
30 002027 Iy AR 34,358,714.45 2.18
31 601088 Hh [ pih A 32,759,314.63 2.08
32 601601 EHE NS 32,330,393.10 2.05
33 002127 R AN FL T 32,282,735.80 2.05

T AT RN A 4 KSR i RS BN AR LU ) 3181, AN B SRAE 5 9

7.4.2 RFSEH SR HIRIES R EE 29500 20 4 KR R4
EA: AR

o AR L 4
5 Ji ZE AR Ji B A4 R A RS S P A LA
(%)
601336 RS 141,098,570.34 8.94
2 300498 i A 123,959,489.22 7.85
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3 002475 ATIN 92,886,986.80 5.88
4 600031 =—®ET 79,793,792.18 5.06
5 000063 qﬂ%ﬁiﬂ 79,370,457.89 5.03
6 000338 ESIYA 69,153,744.81 4.38
7 002415 /&Fﬂ%)ﬁm 69,075,056.83 4.38
8 600585 HEIEIK Y 65,475,652.80 4.15
9 600507 PN 59,084,626.51 3.74
10 000951 W E R 53,218,863.54 3.37
11 601088 Hh [ pip A 51,274,016.19 3.25
12 002938 S 50 48 i 47,801,735.40 3.03
13 601799 BT 47,471,530.50 3.01
14 600519 DivME e 47,272,218.59 2.99
15 601012 R A 47,200,802.85 2.99
16 300760 B EG T 45,990,049.05 2.91
17 601318 Hh [ 22 45,977,893.06 291
18 600547 IR 4 43,971,181.75 2.79
19 300357 TR AEY) 41,714,042.11 2.64
20 300168 JiikfE R 41,111,763.74 2.60
21 603338 RAN WA 38,339,205.15 2.43
22 601100 (CRYALYEN 38,168,838.87 2.42
23 601688 EFRUE 5 38,077,441.34 2.41
24 002027 Iy AR 36,695,178.10 2.32
25 000651 ¥ I HL2% 35,892,610.94 2.27
26 601601 EEIE NS 35,864,905.43 2.27
27 002714 W B Ay 35,095,714.50 2.22
28 002250 AR 35,024,344.10 2.22
29 300347 A& R 33,192,161.09 2.10
30 002127 A B LR 31,853,561.08 2.02

T AT S B A 4 S

7.4.3 TNBERH A B R S B R N B AT

STRRAZ A RRAZ SR LB B 151, AEIEARAE 5 B

Ses. NRmoc
SENBEEERIRA (RAS) S 2,070,256,871.54
SEHRERRN (32 B 1,949,370,182.58

s AT

(A AN TR AR H ) 3151, AFREMRAZ S 2

THIRRAS (BRAZ) A AN SE HBCR RN (BRAD) A P4 4% S 2 A2 < 0

7.5 MRS AR BAFREAS

A .

VNCSIEbTv

5

o155 dh b

AV

=1

i 2

R HIFHE
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Bil(%)
1 E K 7 45,039,500.00 2.33
2 JAT A
3 b i 77 352,857,600.00 18.28
Horpe BURME SR T 352,857,600.00 18.28
4 A Tiess
5 Al i R 75 0.00
6 rh ] SR 4
7 ARG (AT AZ #fit)
8 ERIZea
9 oAt
10 | &if 397,897,100.00 20.61

7.6 SPARAZ A SOMME oy B S 3715 B BB R /NER R B AT 48 25 3 R 4
SR ARG

o 3 G P
e RS 1555 44 % HE(K) N R E
E EL51(%)

1 180202 18 [EFF 02 800,000 80,896,000.00 4.19
2 170205 17 [EJF 05 800,000 80,704,000.00 4.18
3 160215 16 [EJT 15 600,000 60,024,000.00 3.11
4 180209 18 [EJF 09 500,000 50,015,000.00 2.59
5 190201 19 [EJF 01 310,000 30,987,600.00 1.61

7.7 AR FMME b B HE RN B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME SE ST FE BN LA R &R R T A
AEERRERRFFA T RIE.

7.9 SPAREE A FOMME o B4 B 15HE BB R /NER P B AT A8 BUES 3R 4
AIE AR WRARFFABOLER -
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7.10 REFRAES BT MBI H LU
7.10.1 #HREPRAE ST HBIEH ARSI

AT AR WA B AR 0.

7.10.2 AESER BRI BOR
T

711 A HIAR A ST B E AR5 57 E 5L
7.11.1 A E A S BRBUR

T
7.11.2 REHARAZE ST B B GO G SR 25 B 48

ARFE G AR IR R A
7.11.3 A HAE A SR B BT

Teo

7.12 BEAGWEIHE

7.12.1 ARIREWIA, ARBEESB TSR HRAT EAR A MR LR AR, RH R
g H BT —E N Z B A TP, AT RIS .

7.12.2 AREESI G MRT T A R, ARSI TR A A R I IR E A R 55
7.12.3 AR HA S IR =1

B ARt
75 £ Fx S
1 A ORIE 858,401.83
2 ISR Z I SR 5,759,452.20
3 JSZMAC ]
4 IV EilDs) 7,412,774.49
5 ST R 25,217.50
6 Hopth SR
7 T 5
8 oAt
9 it 14,055,846.02
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7.12.4 FARFEA K40 T H BT BT B 535 A
ARSI AR AR R b T RO I AT 57

7.12.5 FARHI+ 48 B E AR E Z PR B I AU A
ANH AR AR AT+ 4 B SR R AR UE SZ PRI -

7.12.6 HRAAIRE ERIEARSCF R
Teo

8 E&MBRAEAER

8.1 MIARESHIFE N BEAFFANGH
AL

FrE NG
‘ ‘ FSEE R IR AR e e MNP
ESEDNIAE ((a))
L b7 B A RSl
ESERfE ] S SR
Eb 3] Eb )
142,353 19,178.36 | 133,191,489.27 4.88% | 2,596,906,149.66 95.12%
8.2 HIRELSEEH AWMU REFAAZEEHIF R

A Frahaas () 7 3 4 47 41 L A5
FEEBNITA ML R A A S 1,382.37 0.00%

8.3 MIAESEHAKMLNRFFALFTFRAEE AT EXFKHESR
A FE FRPE BN GBI 95T AR 1Z A e iU E R B XY 0,

AT )2 22 PR AR S0 AU B AR X 1E) 0 0,
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9 TFERESHERI

BT A
HEERARH (200149 H 21 H) &4 %0 5,000,001,124.00
AH A A A 3 4 4 B i 2,839,431,086.00
A A BASE G S0 H A7 A5 25,406,651.00
Jeli: ASHR S IR 4 R BE [B] 477 134,740,098.07
ARG WIS 3 43 2 B 40 -
AR A A HA AR 4 1 U A 2,730,097,638.93

10 ERFHMHER

10.1 EEMBFAH ARSI

T A oI B R AT AR & B
102 2 EFEAN. ESTEANENIESITERINERATRF)
1. AR N AR e B BN R NSRBI R

7.
2. FRARE AR SILE N LTI SFE I TE R NSRS T
o

103 B RELEEA. BEWF=. BB LEHIRA
WS WIN T A SE S 77 | 3 AT S5 VR - RS TN 2L & BN TE M B A SE &I 72 (R
10.4 =& H 5 RIS
ARHR A 1 PN TG 4 4 R SR [ B
10.5 AEEHAT BT STHTH S FT R
AR A I P AR T 4 R A JE A R T R S 45 T
10.6 HEA . FEEARAEZEHEAN R ZHEESA T SE M
2019 4F 1 H, &bxf R IENE R 2 w1 H R O T X e a e G HA B 7SR L Bt 4 U E R e 1 vk
SEY , AFEEEM, Bl UMUK, A e Seii s i, R A RN
AR HIRA T FLAE /). 2019 4F 2 H, AW QB RN R R AR
B LIRtEBAN, RIS HIN TG E . NS m B 5L SR A AL T AR
10.7 Z= & FESRA 73 5 BITHIA RGN
10.7.1 EEH AU A B L 5 BT IR R R &S AHE
G AR

5 eE5 5 S
Brsm | it A T R | i
el 1 & \
Yo RS2 = A sz 4B
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B LE EL1

TSR
ZAFUESF
KIBUESF
R [ B

TR

Ji 1IEWEZF

L PHIESS

RIS

ISR

HHEIE SR
FE 5 e
B 5UIESF
ALl
NI IEZ
HEEL
RRIUESF

[ I UE 27

BIESE

JRAESR

RIFIESF

HeEIEsF 1,707,292,362.99 42.54% 1,555,862.11 42.01% | -

FHIE%
KILIESR
TR
13T
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